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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligations...............ccoueveueueuereirieeesesereisesesesesessseseaes oo 59,056,241 |............. 6.870 |...... 59,056,240 |........coveirinne 0f.... 59,056,240 |............. 6.870
1.02 Other U.S. government 0bligations .............c.cevevecucueueuerececceeeeeseseseaens foeeeenes 25,486,774 |............. 2.965 |........ 25,486,774 | [ — 25,486,774 |............. 2.965
1.03 Non-U.S. sovereign jurisdiction securities ...6,830,732 |. ..6,830,733 |.. 6,830,733 |....
1.04 Municipal bonds — general obligations (direct & guaranteed) ................foeoeoeerrreeecns 0 fereeennn 0000 [ O oo O o 0
1.05 Municipal bonds — special reVeNUE..............cooveeeiiieiiieeiieeeee e
1.06 Project finance bonds issued by operating entities
1.07 Corporate DONAS .........ceecuiiiiiieiie ettt sbeenbeen
1.08 Mandatory convertible bonds ...........c.ccooieiiiiiiiiiiii e
1.09 Single entity backed obligations .............ccoceiiiiiiiieee
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns 0 fereeennnn 0000 [ [V [0 0
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune 0 foeeeenen 0000 [ (O R [OOSR 0
1.12 Bonds issued by funds representing operating entities................ccccoo. e 5,334,308 |............. 0.621 |......... 5,334,308 |oeeeee [ 5,334,308
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0 foeeeenen 0000 [ (U R (U R 0
1.14 Bank 08NS = @CQUINET. ..........c.cueveueriiieeeeeieteteteeeees et es e eeeeeeeeeeenenens 0 fereeennn 0000 [ [V [0 0
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne 0 foeeeenen 0000 [ (U R [OOSR 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0 fereeennn 0000 [ [V [0 0
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e 0 foeeeenen 0000 [ (U R [OOSR 0
1.18 Total issuer credit 0bligations............c.cvcveececueueeeeeeecceee e 372,984,798 |...........43.387 |...... 372,984,798 |....o.oee 0f..... 372,984,798
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 136,532,263 |............15.882 |...... 136,532,263 |......cccceeeeene. 0 | 136,532,263
2.02 Financial asset-backed securities — not self-liquidating ............ccccooeveis forvninininis 0 foeeneen 02000 [ O e O e 0
2.03 Non-financial asset-backed securities .. ... 3,999,435 |. .. 3,999,435 |.. 3,999,435 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 140,531,698 |............16.347 |...... 140,531,698 |........coveeeen 0 | 140,531,698
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)
3.02 Parent, subsidiaries and affiliates............ccccceeeeeciiee e
3.03 Total preferred StOCKS. ........ccviviiiiiiiiiieiieceese e
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) .............ccofoevereinenicene [V 0.000 [.eeeevverreennes (U R [OOSR [V 0.000
4.02 Industrial and miscellaneous - other (Unaffiliated) ...............ccoeeeeeevereeoeeressseecene [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.03 Parent, subsidiaries and affiliates - publicly traded .............cccoeeereririe oo [V 0.000 [.eeeevverreennes (U R [OOSR (O 0.000
4.04 Parent, subsidiaries and affiliates - Other ...........coovoovooeoeeeeeeeeeeeeeeeeeeeee oo 5,005,036 |............. 0.582|......... 5,005,036 |....cocvveveeenee (V) 5,005,036 |............. 0.582
4.05 MULUAI FUNDS ..ot [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ [V 0.000 [.eeeevverreennes (U R (U [V 0.000
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
4.09 Total COMMON SEOCKS .....vueeieeriiricecieiee st oo 5,005,036 |............. 0.582 |......... 5,005,036 |....coovereieiriine 0 fen 5,005,036 |............. 0.582
5. Mortgage loans (Schedule B):
5.01 Farm mortgages .......cccooouiiiiiiiiiieieeieee e
5.02 Residential mortgages
5.03 Commercial mortgages L0 . . .. L0 .
5.04 Mezzanine real estate l0aNS ............c.ccooovevevevevceiieeeeeieeeeceeeee e [V 0.000 [eeeeeeereeeeeeenenes [V [V (0 0.000
5.05 Total valuation alIOWANCE ..........cceuruiiiuiieirieeeceieiee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........c.ceueueereeieierereeeeeeeeeeeeeseeees e 67,538,554 |............. 7.856 |........ 67,538,554 |........cccovie 0f....... 67,538,554 |............. 7.856
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 Total real @SHAte ........ccueieeiicicieie et e 67,538,554 |............ 7.856 |....... 67,538,554 |........cocvvvrennne 0 [ 67,538,554 |............ 7.856
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......ccccoeirniieinniceeneeeensneseseeen s o (3,528,647)|............ (0.410)|........ (3,528,647)|......cvvcecierrnne [ - (3,528,647)|........... (0.410)
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 166,861,407 |............ 19.410 |...... 166,861,407 | 0f.... 166,861,407 |........... 19.410
7.03 Short-term investments (Schedule DA) .........cccceeveevieieereeeeeeeeeeeee e 108,172,376 |............ 12.583 |...... 108,172,376 | 0f..... 108,172,376 |........... 12.583
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 271,505,136 |............ 31.582 |...... 271,505,136 [....cvovevceee 0l... 271,505,136 |........... 31.582
8. CONTACE I0BNS ...ttt [ro s [V 0.000 [.eeeevveireennee (U R 0 feeieeeeee 0 foernnns 0.000
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10. Other invested assets (SChedule BA) ..........cooviueeeerinininnseeeieeese s oo 300,000 |...oovnnee 0.035 |....c.ce. 300,000 |veeeerine (O 300,000 |............. 0.035
11, ReCeivables fOr SECUMHES ..........curururirieeerieeeeeieeeieeeeeeseeee e e 1,813,531 [ 0.211 |....... 1,813,531 [ [V — 1,813,531 (.......... 0.211
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... 0 0.000 0 0 0.000
14. Total invested assets 859,678,753 100.000 859,678,753 859,678,753 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 OF PIOT YEAI ..........c.ceueuiriiiririetetetetesetre sttt ettt eses et st se st s sesesese e sessesesesesesesese s s s s sebesesese st s ssesesebebesesane e <eessenanesenanas 66,141,700
Cost of acquired:

2.1 Actual cost at time of acquISItion (Part 2, COIUMN B) .........uiiiiiiiiitiii ettt bbbttt bbb bbbt aa e e reeresreeresbesaeeteeaeeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN Q) ..........c.ouiuiiiiieieieeeeeecee ettt sens seeeesereseiraeaea 6,180,873 ..o 6,180,873
Current year change in encumbrances:

3.1 TOtalS, PArt 1, COIUMN 13 ..ottt ee ettt ee e s e e teteseseessaeaesesesenssseaetesesessssseesesesessnsesesesesesnsssesesasasnsnsnsesasasneheenttenbetenas (1,258,823)

KT e =T T )[04 Vo e OO PP OO RRR 0 e (1,258,823)
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN 18 ... .ottt ettt ettt bt ateeae e oheesheesh e e bt e a bt e a bt ea bt ea e e eae e eHeeAhe e b e e bt e a b e em bt eabeemeeeheeabeeas oeneeseeseesaeenteenseannens 0
Deduct amounts received on diSposals, Part 3, COIUMN 15 ...ttt ettt e et e sbeesheesbeesbe e beaaseeasesasesseeebeeebeesbeenbeenbeanbeemseassesheeas Seessmeesasesaesaesaesaaeaaaeas 0

Total foreign exchange change in book/adjusted carrying value:

6.1 TOLAIS, PArt 1, COIUMN 15 ...etiiieiietetierie ettt ettt ee b e b e ee b £ e b bR b £t E bRt o bbbttt 2o enenmnsea et es e na et es 0

6.2 TOtAlS, PArt 3, COIUMN T3 ... .oiuiiiiiiiiiiietetetet ettt tet et et ese e et et ea et et et e s eae s eses et eseb et eses s s eses et et et esesesess s es s e s et esesesess s essseseseseses bbb ebee et st et e et bbbt 0 0
Deduct current year’s other-than-temporary impairment recognized:

7.1 TOtAIS, PArt 1, COIUMN T2 ....oiiieieiiieieieeetetet ettt ettt s e et a et et et e s e se s es e s et et eb et essss s es e st et et eseseseas s es et e s et esesesess s eseseseseseses bbb ebee et et neea e bbb b eetae e 0

7.2 TOLAIS, PArt 3, COIUMN 10 ...utiiieiietetierece ettt eee et te e b e ee bbb ee e b e e £t eeE b e e 1 ee e E R b £ £ h bbb e e e e st b bbbttt 2o s enmnsea et esenns st et s s 0 0
Deduct current year’s depreciation:

8.1 TOtAlS, PArt 1, COIUMN 17 .etiiiiiiiteiirist ettt ee bbb bbb oo E bbb te bbbt es et ennna et et 3,525,196

8.2 TOtAlS, PAMt 3, COIUMN D ....eeieie ettt eact et e e s s e eteteses s s saetetesesnsssesesesesensssetesesasensssesesesasensesesesasasensnsstesasasanas 16 e etetEeb e b sttt e b e e s 0 3,525,196
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5+8-T-8) ..........cesururuereririiriririsieteretesesest sttt st s et st sssse st sesesesesessssesesese soesssenesenanas 67,538,554
[DI=Ye [0 o) e=T Mo o E=To (g a 11 C=To IR= 0 a0 L OO 0
Statement value at end of current period (LINE 9 MINUS LINE 10) ........c.ceuiiiiriiiriiieietetesitst st teteteteses et st ss st sesesesesesessssesesesesesesessssssesesesesesessessesesesesans oeseseneseananaes 67,538,554

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECemMbDEr 31 Of PriOr YEAT .........ciiiiiiiii ettt 2eeee e e e e e e e e e e e e e e e e eneeas
Cost of acquired:

2.1 Actual cost at time of acqUISItION (Part 2, COIUMN 7) ..ot bbb bbb bbbt bbbttt s R e ea e e a e s b e sbeetesteeaesaeereeseanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ... ittt e e e b e et e et e eaeeaae oeabeeabeeabe et e et e et e s Re e aReeas eeesseeseeaseensseseeaeeaeenaean
Capitalized deferred interest and other:

o B ) = S =T TR o 10 o e P PRPRRTPNS

3.2 TOtals, Part 3, COIUMN 11 ..o bbb bbbt bbb bbb e se e b e o0 b e e b e e b oo b oo e b b e e b e b e saebe S84 E SRS A RS AL AR oA L AR e AL e b e R e b e bt ebeseteset sttt
FaXeTe (U= o) e Yot oTU o | OO ESPRS
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... . .. .. . R J PP PPPPRPRPIRE

5.2 Totals, Part 3, Column 8 ..... ORI W R T W W SO R

Total gain (loss) on disposals, Part 3, Column 18\ ... ... . I . FE USSP
Deduct amounts received on disposals, Part 3, CHEmn G ... \GR......... 4. ... P

Deduct amortization of premium and mortgage i i e e T e s
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ..o bbb bt b e bbb bbb e b b e b b e e b et b e e ab o R e SR oA e e s e b e b e b e b b e st ben

O e = R e Ty A O o] [0 T T O OO SPRN
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-819-10) ........c.ccuiiiiiiiiiiiiiiieieieeeies —eeeeee e
Rl ez Y= TV Lo g T [ o =T g Lo OO SOS
ST o] ol =TI (I g T= Y o TU TS I T ) R
Deduct total NONAAMIEA @MOUNLS ..ottt e e e e e e e e oo e e e e e s e e e e e o R e e R e £ R e SR e £ R e £ Ee £ R e SR e e R e e R e e e e e Ee e R e e R e eh e eeeeeeeeeaeeaae s S0em et e s et e et et

Statement value of mortgages owned at end of current period (LiN€ 13 MINUS LINE 14) .......ciiiiiiiiiii bbbt bbb e e e e e e e e e e e e eaes
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YEAI ............cceuruiiiiiriiirietetetes ettt sttt sesese st st s s e se bt sesese e sessssebeseseses e e se s e sesesesesese e se s e sesesesesene s nes <oessanneseneneaanans 300,000
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8) .........uiiiiiiiiii bbb bbbttt b ettt aa e s reeresreeresbeeaesaeereeaeenas 0

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ..ottt eas eesseearneareeareeareeareeareens 0 0

Capitalized deferred interest and other:

3.1 TOtAIS, PArt 1, COIUMN 16 .....vvivieiiiiieieietetet ettt ettt et ese st s s et e s e s e s ese s eeeseseseb et essss s es et et et et eseseseas s es s es et et esesnss s eseseseseseses bbb ebee et et ne s e b bbb saeae e 0
3.2 TOtAlS, PArt 3, COIUMN T2 ....oiuiuiuiiiiiieietetetetet ettt sttt et ettt s e bbb s ese e se s e es b eb et e s es et e s s s e b e b e s e s e st e e e s a b e b e s e se st e e e s s bbb en s s escee s se e sesnenenesninanan 0 e 0
AACCTUAI OF QISCOUNT .......cvovveececeet et eee ettt ee ettt esesssasaeteseseessaesetesesessssseesesesessssseesesasessesesesasesensssesesasesensssetesesasnsnsetesesaesesssesasasessnsesesesasassssssesesesansnsns b s tscheb et et et taeaetetennan 0

Unrealized valuation increase/(decrease):

LTS e = T = IR 7107 Vo e T PO PO TR 0

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 0
Total gain (I0Ss) 0N diSPOSAIS, PArt 3, COIUMN T ... ..ottt sttt ettt a bt e ae e she e sheesh £ e be e bt e a bt ea bt ea et ehe e £R e e Ahe e b e e bt e b e em bt embeeaeeaaeesheess oemeeseeseesaeeseeenseennens 0
Deduct amounts received on diSPoSalS, Part 3, COIUMN 16 ........cciiiiiiiiiiiii ettt ettt ettt et esteesbeesheesbeesbe e beeaseeasesasesseesheeebeesbeenbeenbeenbeenseesseaseeas Seeeemseeaseaaesaaesaesaaeanaeas 0
Deduct amortization of premium, depreciation and proportional @MOTLIZAtION ............c.iiiiiiiie et e et e et e e s e e sae e aeebeeas saeeeaseeae e s e e s e et e s e aae s 0

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-T0) .......cccceceuiiriririririereteieriise sttt et sesesee e s ssesesesesesans <sessseseeseseenanans 300,000
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) .......ciiiiiiiiiiiiieieietiit sttt ettt sttt st se st s e s bt sese st e s s s esesesesese e s ss s e s sesenen 5eeessseseanansenanas 300,000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1

Total

2
Issuer Credit
Obligations

3
Asset-Backed
Securities

4

Preferred Stocks

5

Common Stocks

N
w N =~ o

© ® N O A~ wN =

Book/adjusted carrying value, DECEMDEr 31 Of PrIOT YEAI.........ccuiiiiiiiie ettt e e bt e b b e e bbb e e e b e e e b et e enenae e

Cost of bonds and stocks acquIred, Part 3, COIUMIN B...........oouiiiiiiiieeee ettt et et et e et e e st e es e e eaeesheesb e e b e e eeeabeembeeaeeeaeeeseesbee bt eseenbeanneenseenneaneennes

Accrual of discount .............

Unrealized valuation iNCrEASE/(AECIEASE).........ue ittt ettt ettt ettt ae e a e e eaeeeheesbe e bt e bt eaeeeas e eaeeeaeeeaeeeh e e b e e bt e a bt eas e easeeaeeeaeeebeeebe e beebeenbeenseenneanneennas

Total gain (Ioss) on disposals, Part 4, COIUMN T8 ...ttt e e e e e e et e e e et e e b et e b et e b e bt et e b e b e b e e e e e e e e et e e e e e nee e

Consideration for bonds and stocks diSposed, Part 4, COIUMN B..........c.oiuiiiiiiiie ettt e et e bt e bt e b e e be e e e eaeeea e e saeesaeesbeebeenseenseenseennenneennen

Amortization of premium ....

Total foreign exchange change in book/adjusted CArryiNg VAIUE ...........c..oiiiiiiiiiiii ettt h et e bt e bt et e e et e abesaeesheeebeesbeenbeenbeenseenne

Current year’s other-than-temporary impairMENt FECOGNMIZEM ..........c.uiiiiiiiiii ettt bt bbbt bt bbbt bt bt bt ekt beeb et e ebeeieebenae e

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, Line 2 ...

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9+10) ......ceiiiiiiiiiiiiiiii e

Total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)

....................... 147,964,165
....................... 785,564,057
........................... 1,483,289
........................ (53,049,363)
......................... 10,145,999
........................ 373,147,410
.............................. 416,687

518,521,531

......................... 72,663,708
....................... 631,948,254
.............................. 868,496
.............................. 199,382
.............................. 510,050
....................... 332,845,641
.............................. 336,933

.............................. (22,519)
........................ 372,984,797

372,984,797

........................... 2,982,311
....................... 153,615,803
.............................. 614,793

140,531,698

........................ (53,248,745)
........................... 9,617,844
......................... 23,682,209

5,005,036




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 2
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .........ccceveveeeeeeeeeeee e 84,543,014 84,728,600
Governments and Municipalities 2. CANAAA ..o e 0 |. .. e 0
3. Other COUNtrES........ccueveviereeeeereree o 6,830,733 |.oeirienn 6,988,512 |.ocviirinne. 6,813,173 | 7,048,000
4. Total 91,373,747 91,639,722 91,279,404 91,776,600
5. United States ........ccccoevvveveeererceeeeee o 215,037,536 |........cccvu 217,694,173 | 214,744 214 |................ 217,706,000
All Other Issuer Credit Obligations B. CANAA ...ooeeeeeeeeeee e 5,348,502 ................... 5,366,910 ................... 5,416,640 ................... 5,338,000
(unaffiliated) 7. Other COUNtrES........cocveveeiereeeereeereve o 61,225,013 |..covvvinnee 61,910,781 |..cocovnnnenee 61,208,125 |.....cccueee 61,529,000
8. Total 281,611,051 284,971,864 281,368,979 284,573,000
All Other Issuer Credit Obligations
(affiliated) 9. Total 0 0 0 0
10. Total Issuer Credit Obligations 372,984,798 376,611,586 372,648,383 376,349,600
Asset-Backed Securities
» 11, United States........cccovevvreririrrceccee e 114,876,363 |...cccvenee 116,131,119 |, 114,814,099 |.............. 122,895,056
Asset-Backed Securities 12, €CaANAAA. ... e (O [V [V 0
(unaffiliated)
13.  Other Countries 25,655,335 25,762,576 25,638,700 25,750,000
14. Total 140,531,698 141,893,695 140,452,799 148,645,056
Asset-Backed Securities (affiliated) 15. Total 0 0 0 0
16.  Total Asset-Backed Securities 140,531,698 141,893,695 140,452,799 148,645,056
17.  Total Bonds 513,516,496 518,505,281 513,101,182 524,994,656
PREFERRED STOCKS
18, United States ......ccceeervrvrireieeeeene e L1 O [V 0
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNLHES. ........cvoveeveeeeeeeeeeeeend oo (O (O OO 0
21.  Total 0 0 0
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 0 0 0
COMMON STOCKS
Industrial and Miscellaneous 24, United StateSs ....covveirieieieieieieeeese e L1 O [V 0
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds 27. Total 0 0 0
Parent, Subsidiaries and Affiliates 28. Total 5,005,036 5,005,036 6,183,423
29. Total Common Stocks 5,005,036 5,005,036 6,183,423
30. Total Stocks 5,005,036 5,005,036 6,183,423
31. Total Bonds and Stocks 518,521,532 523,510,317 519,284,605

SI05
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1A

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 3 4 5 6
Over 1 Year Over 5 Years Over 10 Years No Maturity
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date

7

Total Current Year

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

11
Total Publicly
Traded

12
Total Privately
Placed (a)

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals

............. 23,783,132

............. 35,273,108

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

25,486,774

25,486,774

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

............... 1,219,770

............... 5,610,963

.................. 501,112
.............. 5,299,904

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)

6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

0 e 0 [V O 0
0 0 0 0
w0 0 0. .0
w0 L0 0. .0
0. L0 0. .0
0 0 0 0
0 0 0 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

7. Project Finance Bonds Issued by Operating Entities

(Affiliated)
7.1 NAIC 1

T2NAIC 2 .o
TI3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAICE ..o

7.7 Totals

......................... 0.0

8. Corporate Bonds (Unaffiliated)
8.1 NAIC 1

B2NAIC 2 ..o

8.3NAIC3 ..

.................. 570,000
............... 4,195,970

.166,236 |...

............. 86,319,262
............. 73,741,332

1,042,217 |....

............. 45,292,857 |.
............. 52,565,325

.............. 1,795,080
............. 1,095,000

133,977,199
131,597,627

...1,208,453 |..

............. 95,083,991
........... 106,786,825

..1,042,217 |..

BANAIC 4 ...t [V 0.
B.5NAIC S ..ot [V 0
BB NAIC B ... 0 0
8.7 Totals 4,932,206 161,102,811
9. Corporate Bonds (Affiliated)
QA NAIC T e 0
9.2NAIC 2 .. 0.
9.3NAIC3 .. 0.
QA NAIC 4 ..ot 0
95 NAIC 5 ..ot 0
9B NAIC B ... 0
9.7 Totals 0
10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e

10.2NAIC 2 ...

T0.3NAIC 3 .o
10.4NAICA ..o

10.5NAIC5 ...

T0.B6NAICK ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
11.1 NAIC 1

T12NAIC 2 ..o
T13NAIC 3 .

11.4 NAIC 4 ...
11.5NAICS ...

T1BNAICE ..o,

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)

12.1 NAIC 1 492,640 |.............. 8,282,662

122 NAIC 2 o [ 0 0

12.3 NAIC 3. .0 0 .0
12.4 NAIC 4 . =0 LU .0
12.5NAIC 5. =0 LU .0
12.6 NAIC 6 0 0 0
12.7 Totals 492,640 8,282,662 1,216,980 9,992,28 9,992,282




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

7

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13 NAIC T e
13.2NAIC 2.
13.3NAIC 3 ..
134 NAIC A .o
13.5NAIC 5. .
138 NAIC B ..o
13.7 Totals

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

12
Total Privately
Placed (a)

. SVO-Identified Bond Exchange Traded Funds —
Fair Value
T4 NAIC T e
T4.2NAIC 2 ..t
T4.3NAIC 3 ..
14.4 NAIC 4 .
14.5NAIC5 . .
T4.B NAIC 6 ...
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value
151 NAIC T e
15.2NAIC 2 ..
15.3 NAIC 3.
15.4 NAIC 4 .
155 NAIC S ..o
158 NAIC 6 ..o
15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16 1NAIC T (e .

16.2NAIC 2.
16.3 NAIC 3.
16.4NAIC A .o
165 NAIC S ..o
166 NAIC B ..o
16.7 Totals

809,396 ..o 00 o XK e e XK o 809,396 |.. .0

.. 4,524,011 . .. 4,524,011 | .0

......... 0. .0
............................ 0 0
............................ 0 e O v 0
0 0

5,334,307 5,334,307 0

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3NAIC 3
17.4 NAIC 4
17.5NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)

18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3

18.4 NAIC 4 .
18.5NAIC 5 .

18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)

19.1 NAIC 1
19.2 NAIC 2
19.3NAIC 3
19.4 NAIC 4
19.5 NAIC 5
19.6 NAIC 6
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20.1 NAIC 1
20.2 NAIC 2
20.3 NAIC 3

20.4 NAIC 4.
20.5NAIC 5.
20.6 NAIC 6.
20.7 Totals

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified
Credit Tenant Loans (Unaffiliated)

22.1 NAIC 1
22.2NAIC 2
22.3NAIC 3
22.4 NAIC 4
22.5NAIC 5
22.6 NAIC 6

22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Certificates of Deposit (Affiliated)

25.1 NAIC 1
25.2 NAIC 2
25.3NAIC 3
25.4 NAIC 4
25.5NAIC 5
25.6 NAIC 6
25.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

. Other Issuer Credit Obligations (Unaffiliated)

26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3

26.4 NAIC 4 .
26.5NAICS5 .
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)

27.1 NAIC 1
27.2 NAIC 2
27.3NAIC 3.
27.4 NAIC 4.
27.5NAIC 5.
27.6 NAIC 6
27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -

Guaranteed

28.1 NAIC 1
28.2 NAIC 2
28.3NAIC 3
28.4 NAIC 4
28.5NAIC 5
28.6 NAIC 6
28.7 Totals

. Agency Commercial Mortgage-Backed Securities -

Guaranteed
29.1 NAIC 1
29.2 NAIC 2
29.3NAIC 3
29.4 NAIC 4
29.5NAIC 5
29.6 NAIC 6
29.7 Totals

. Agency Residential Mortgage-Backed Securities —

Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3

30.4 NAIC 4 ...
30.5NAICS ...

30.6 NAIC 6
30.7 Totals

20,976,654

14,344,626

11,726,088




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Agency Commercial Mortgage-Backed Securities -
Not Guaranteed

31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

32.1 NAIC 1
32.2NAIC 2
32.3 NAIC 3

324 NAIC4 ...
32.5NAICS ...
326 NAICG ...

32.7 Totals

LLIS

. Non-Agency Residential Mortgage-Backed
Securities (Affiliated)
33 NAIC T e
33.2NAIC 2 ..o
33.3NAIC 3 ...
33.4NAICH4 ...
335 NAICS ..o
338 NAIC B ..o

33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)
34.1NAIC 1 ...
34.2NAIC2 ...
34.3NAIC 3 ...

34.4 NAIC 4
34.5NAIC 5
34.6 NAIC 6
34.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

566,990

18,929, 356

3,780,196

2,378,792

25,655,334

25,655,334




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

37.

Non-Agency — CLOs/CBOs/CDOs (Affiliated)

37.1 NAIC 1
37.2NAIC 2
37.3NAIC 3
37.4 NAIC 4
37.5NAIC 5
37.6 NAIC 6
37.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

38.

Other Financial Asset-Backed Securities

(Unaffiliated)
38.1 NAIC 1
38.2 NAIC 2
38.3 NAIC 3
38.4 NAIC 4
38.5 NAIC 5
38.6 NAIC 6
38.7 Totals

Zlis

39.

Other Financial Asset-Backed Securities

(Affiliated)
39.1 NAIC 1
39.2 NAIC 2
39.3NAIC 3
39.4 NAIC 4

39.5NAICS ...
B9B NAIC 6 ..o
39.7 Totals

40.

Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...
40.7 Totals

41

. Equity-Backed Securities (Affiliated)

A1 ANAIC T e
A12NAIC 2 o
413 NAIC 3 ...
414 NAIC4 ...
415NAICS ...
A1B NAIC B .o
41.7 Totals

42.

Other Financial Asset-Backed Securities — Not

Self-Liquidating (Unaffiliated)
42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)

A3 1NAICT

43.2NAIC 2 ...

433 NAIC 3 .o
43.4NAICA ..o

43.5NAICS ...

436 NAICK ...

43.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

. Lease-Backed Securities — Practical Expedient
(Unaffiliated)

A4 1NAICT
442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ...

44.7 Totals

eLIs

. Lease-Backed Securities — Practical Expedient
(Affiliated)

A5 1NAICT
452NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
46.5NAICS ..o
466 NAICK ...

46.7 Totals

o oo

o o

o o o

o o

. Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)

A7 ANAICT

47.2NAIC 2 ...

A73NAIC 3 .o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ...

47.7 Totals

. Lease-Backed Securities — Full Analysis
(Unaffiliated)

48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals

o o o

o o




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

Through 20 Years

52. Total Bonds Current Year

52.1 NAIC 1

52.7 Totals ...oeveeieeieiiien

52.2NAIC 2 ...
52.3 NAIC 3
52.4 NAIC 4
52.5NAICS ...
52.6 NAIC6 ...

(d) ....151,007,523
J(d) 8,195,970 |

d) oo

........... 224,380,480

...75,642,568 |....

........... 105,530,552
..60, 383,421

.............. 4,696,155

52.8 Line 52.7 as a % of Col. 7

........... 165,913,973
25.6

53. Total Bonds Prior Year

53.1 NAIC 1

53.2 NAIC 2
53.3NAIC 3 ...
53.4NAIC4 ...
53.5NAICS ...

0

166,236 |............... 1,042,217

.............. (U R |

.............. (U R |

0 0

155,369,729 |.......... 301,065,265

24.0 46.5

24,919,680 |............. 16,418,269

............... 6,727,152 |............. 13,977,665
... 1,663 |...

............... 6,045,537
............... 3,306,157
. ...475,870

7 8 9 11 12
Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately

Total Current Year Traded Placed (a)
........... 504,873,393 425,443,084 |.............79,430,309
e 141,733,501 | .21, ...116,611,640 |.. ...25,121,861
............... 1,208,453 |.....ccccovveeeen 0.2 e 1,042,217 ... 166,236
............................ (01 R | N1 eeeeeerenmneenneeenenenens O oo 0
[(c) (VN S 0.0 [ XX e XXX e e [V 0
(© 0 0 0
(b) ....647,815,347 |...ovoiiieee 100.0 [ XK e XK [ 543,096,941 |........... 104,718,406
100.0 83.8 16.2
............................ 3,508, 161
........................... 5,225,425
..1,160,835
........... 0

GLIS

53.6 NAIC 6 ... 0 0 0

53.7 TOtAIS ..o e 31,648,495 |............ 31,079,236 |.............. 9,827,564 |............... 2,143,096 |..ovoreeeeee e 947,628 oo 0 o XK e XXX | (D) . 75,646,019 | 10000 o 65,751,598 |............. 9,894,421

53.8 Line 53.7 as a % of Col. 9 41.8 41.1 13.0 86.9 13.1
54. Total Publicly Traded Bonds

541 NAIC T e e 149,934,515 |.......... 157,623,789 |............. 96,408,664 |.............16,779,960 |.............. 4,696,155 425,443,083

B542NAIC 2 ..ot e 3,067,699 |... ...56,193,354 |.... ..56,934,045 .

B4.3NAIC 3 ..o e (] 1,042,217 [ 0
544 NAIC 4 ... 0 0f.. .0
BA5NAICS ..o e (11 A [V (V1) A
BABNAIC 6 ..o 0 0 0
B54.7 TOtalS eoeeieeeeeeeeee e e 153,002,214 |........... 214,859,360 |.......... 153,342,709 |............. 17,196,502 |.............. 4,696,155
54.8 Line54.7as@ % Of COL 7 ..ccooueeeeeeeeeecs e 28.2 | 39.6 | 28.2 | 3.2 | 0.9
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 23.6 33.2 23.7 83.8 83.8 XXX

55. Total Privately Placed Bonds
55.1 NAIC 1 66,756,691 |.............. 9,121,888 |.............. 2,478,723 ..o O e O e 79,430,310 |-vererneeeee 123 [ XK o XK D9, ORI R 79,430,310
55.2NAIC 2 ... ...19,449,214 |.... 3,449,376 .25,121,861 |.. ...25,121,861
55.3 NAIC 3 ... 0. .0 ...166,236 |.. .166,236
55.4 NAIC 4 ... 0 0 e O [ O e O e 0 [ 020 | XXX e e XK o XXX e e 0
B55NAICS ..o O o, [V 0 [ 0 e O e 0 e 0 [ 020 | XXX e e XK o XXX e e 0
55.6 NAIC 6 0 0 0 0
55.7 TOtalS eoeeeeieieeeeeee e e 2,367,515 |............. 86,205,905 |............. 12,571,264 |............... 3,573,723 oo O o 0 104,718,407 104,718,407
55.8Line 55.7as @ % of COL. 7 ..oouveveveeeecfoe 2.3 | 82.3 | 12.0 oo 34 | [V 0 0.0 | 100.0 oot XXX e XX e e XX e e XK e e 100.0
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 0.4 13.3 1.9 16.2 XXX 16.2

(a) Includes $
(b) Includes $
(c) Includes $

104,718,408 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year of bonds with Z designations and $
0 current year, $ 0 prior year of bonds with 5G| designations and $
(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$ ........ 133,800,036 ; NAIC2 $

0 current year, $

498,819 ; NAIC 3 $

0; NAIC4 $

0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

3
Other Short-term
Investment Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YE@I ........cuiiiiiiieet ettt e e e e et et e e o2 e s e e e e e e e e e b e s e s e e e e e e e e e s e e e e e e a2 o2 e s e e e e e s e s e s e s e e e b e s e s e e e e e e e s e s e s e e e b e b et e e et et e n e e e nnenne e nas
(00 o) Y a T a o (=Y g BTNy (g T=T gL T Lol o U (Yo RS OSPR
ACCTUAL OF AISCOUNL ...t h b e b e bbb e b e b b e b b e b e 0o b0 b oo b e b e s e b e b b e b e b e s e s eb e 0o b e e b e e e b o0 e b e h e b e b e b e b e b e b e 0o b 0o b e 0o b e b oo b e s e b e b e b e b b e b e e b e bbb bbb
(8T = = Yo R Ve (T W T ol Y=Y (o (=Yt o= T RSSO
TOtal GAIN (I0SS) ON AISPOSAIS ...ttt ettt ettt et et et e e e s e e e et s e b e s e b e e e e e s e s e s e e e e e s e s e s e s e s e e e e e s e s e e e s e e e s e s e s e s e e e e e s e e e s e s e e e e e s e s e s e e e e e s e e e s e e e e et e bt b et e e e e et e b et e e et et ettt e n e
(D 1=To [V le Qoo gty fo Lot = o g I (=T otV =Yo I o o [T T LT | SO PP URPRRPRONE
[BI=Yo [ Tor =Ta g Lol g (4= iTeTa o] i o Ty =T a0 U] o HO TSSOSO PRUPRPPRPRRRUPRIOt
Total foreign exchange change in DOOK/AAJUSEA CAITYING VAIUE ..........cc.oiiuiiiiiiiii ittt sttt e e bt et e e bt e bt eaeeeaeeea e e eh e e eE e e b e e b e e a s e 2as e e et e eH et eh e e Sh e e eh e e b £ e e e em et ean e ean e e EeeeheeeE e e b e e bt e m b e embeemseemeeemeeeheeabeenbeenseenneanne
Deduct current year’s other-than-temporary iMPaIMMENT FECOGNMIZEM ............uiiiiiiiiii ittt bttt ettt ettt e E et £ eh e eb £ ee £ eh e 48 £ 48 £ £h £ S E £ eE £ eE £ eE £ 4E £ Sh £ 4E £ eE £ 4E £ e E £ eh £ e E £ eE £ £ E £ e E £ eE £ e E £ e E £ e E e e b e eh e eh e eh £ eE e e b e e b e e bt eb e e bt e bt e bt ebeebeebenee s
Book/adjusted carrying value at end of current Period (LINES TH2+3+4H5-8-TF8-9) ........coiiiiieiiiitiiie ettt ettt e e bt e st e eaeesseesaeesheeaaeeaseeaseeabeea e e ea e e ea e e eh e e s e e A e e ea s e oAt e ea e e ee e e ea e e aR e e b e e b e en b e e mbeeabeemeeeaeenaeeabe e beenbeenbeanneans
[DT=YoTUTe el = I aToTgF=To g1 T=To I Ta g oTU g TP

Statement value at end of current period (Line 10 minus Line 11)

108,172,376

108,172,376




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

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

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

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

NONE

SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other
1. Book/adjusted carrying value, December 31 Of Prior YEar .............ccoeeuevevevas foeveererenens 480,900,922 |......ovoviereecinerrne [V 480,900,922 |...oocvvereeceereeee
2. Cost of cash equivalents aCqUIred ...............cocveveveueueueeeeieieeeeeeeeeeee e | 730,017,063 |....cvvenenee 115,980,617 |..ccovveeeee. 614,036,446 |......cocvevriiii
3. ACCIUAI Of AISCOUNL .....cucvuieieiiiisiei ettt [ressessesesnsnines 128,019 | 128,019 | (I
4. Unrealized valuation iNnCrease/(dECrEaSse) ............ccoveveveveviueuereerieeeeeseeieesesens feeeeeeneneseieseeeene s [V RN [V RN [V T
5. Total gain (108S) ON AISPOSAIS .........coeveveverieiieieiereieiiesesese e esssess [eeeeseceeaeeseseesececaena 273 | 273 | [V
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 1,044,184,870 |....ccceevnvne 89,982,431 | 954,202,439 |...ooovereieiiciereeie
7. Deduct amortization Of PremMilm ...........cccceiiueiiiereeiereeeeteee ettt e saenes [oeeeereee et [V [V (01 O
8. Total foreign exchange change in book/adjusted carrying value ................... |oveeereeieinnnneeneens [V RN [V RN [V T
9. Deduct current year's other-than-temporary impairment recognized ............ |.oeeoeieiiiiiiiiiiiis (O O (O O [V
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-

THB9) oot [ennsninins 166,861,407 |......cconcnee. 26,126,478 |...coovvnne. 140,734,929 |.cooooieieees
11.  Deduct total NONadmitted MOUNES ..........corurureeieiecieieeees e [eereisss s 0 [ [V RN [V RN

12. Statement value at end of current period (Line 10 minus Line 11) 166,861,407 26,126,478 140,734,929

Si21
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 1

Showing All Real Estate OWNED December 31 of Current Year
1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 1" 12 13 14 15
Total Foreign
Total Exchange Gross Income
Current Year's Change in Change in Earned Less
Restr- Book/Adjusted Other-Than- | Current Year's Book/ Book/ Interest Taxes,
icted Date of Amount of Carrying Value Fair Value Current Year's Temporary Change in Adjusted Adjusted Incurred on Repairs and
Asset Date Last Encum- Less Encum- | Less Encum- Depre- Impairment Encum- Carrying Value Carrying Encum- Expenses
Description of Property Code City State Acquired | Appraisal Actual Cost brances brances brances ciation Recognized brances (13-11-12) Value brances Incurred
Home Office Buildings and Land ............cooeeeeeeeens [oeeeennns Amelia .ooooiiiiiiiiiiiiinns L oy . 12/31/2012 .. |. 07/01/2021 .. |........... 111,940,159 |..evvveevieeiiinnnnees [ 67,538,554 |............ 50,000,000 |............. 3,525,196 [.ooooiiiiiiiiiiiinnn [ (1,258,823)|............ (4,784,019)..cceeeiiiiniiinn.s [V 5,760,028 |............. 7,614,904
0299999. Property occupied by the reporting entity - administrative 111,940, 159 0 67,538,554 50,000,000 3,525,196 0 (1,258,823) (4,784,019) 0 5,760,023 7,614,904
0399999. Total property occupied by the reporting entity 111,940, 159 0 67,538,554 50,000,000 3,525,196 0 (1,258,823) (4,784,019) 0 5,760,023 7,614,904

0699999 - Totals

111,940,159 0 67,538,554 50,000,000 3,525,196

0 (1,258,823) (4,784,019) 0 5,760,023 7,614,904
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED and Additions Made During the Year

1 4 5 6 7 8 9
Location
2 3 Additional
Actual Cost Book/Adjusted Investment
Date at Time of Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Acquisition Encumbrances Less Encumbrances Acquisition

Home Office Buildings and Land Amelia . 01/15/2025 ..... RTF Fire Protection LLC .... 0. 0 0 657
Home Office Buildings and Land Amelia . 01/15/2025 ..... Kohrs Lonnemann Heil Engineers, 0. 0 0 705
Home Office Buildings and Land Amelia . 01/15/2025 ..... THP Limited Inc ..couvvvnnnnen 0. 0 0 2,610
Home Office Buildings and Land Amelia . 01/15/2025 ..... Revolution Interiors LLC 0. 0 0 .174,687
Home Office Buildings and Land Amelia . 01/15/2025 ..... Turner Construction . 0. 0 0 . 787,387
Home Office Buildings and Land Amelia . 01/15/2025 ..... Ostermancron Inc . 0. 0 0 915,882
Home Office Buildings and Land Amelia . 02/15/2025 ..... Capannari Inc ... 0. 0 0
Home Office Buildings and Land Amelia . 02/15/2025 ..... KLH Engineers, Inc 0. 0 0
Home Office Buildings and Land Amelia . 02/15/2025 ..... Turner Construction . 0. 0 0
Home Office Buildings and Land Amelia . 02/15/2025 ..... Soft Db Control System .. 0. 0 0
Home Office Buildings and Land Amelia . 02/15/2025 ..... Terracon Consul tants Inc 0. 0 0
Home Office Buildings and Land Amelia . ..08/15/2025 ..... American Facade Restoration 0. 0 0
Home Office Buildings and Land ... Amelia .... 03/15/2025 ..... Significant Impressions .... G0
Home Office Buildings and Land ... Amelia .... 03/15/2025 ..... Turner Construction .0 . .... 137,828
Home Office Buildings and Land Amelia covviiiiiiiiniinei e [ OHe e [0 08/15/2025 PNG Telecommunication . 0 . 198,518
Home Office Buildings and Land Amelia . ..04/15/2025 ..... Turner Construction 0 .. 92,594
Home Office Buildings and Land ... Amelia .... 05/15/2025 ..... Turner Construction ... G0 ,040,806
Home Office Buildings and Land ... Amelia .... 05/15/2025 ..... KLH Engineers, Inc .... .0 . 16,185
Home Office Buildings and Land Amelia covveeiiiiiiiiiiinei e [ OHe [l 06/15/2025 L PNG Telecommunication . 0 . 198,518
Home Office Buildings and Land AMElia coveeeeeeieeeeieeieeeeeeieeieeneeeeeeeneenees | OHe e+l .06/15/2025 L PNG Telecommunication .... 0 .102,427
Home Office Buildings and Land Amelia covveiiiiiiiiniinei e [ OHe e [0 07/15/2025 Kohrs Lonnemann Heil Engineers, Inc 0 .
Home Office Buildings and Land Amelia coveeieieeeiie e eeeeeeeeeeeneeens [ OHec e [0 07/15/2025 PNG Telecommunication .... 0
Home Office Buildings and Land Amelia covveiiiiniiiniineer e [ OHe 1l 0871572025 L Kohrs Lonnemann Heil Engineers, Inc 0
Home Office Buildings and Land Amelia coveeeiieeeiie e eeeeeeeeeeeseeens [ OHe e [1210.09/15/2025 L Kohrs Lonnemann Heil Engineers, Inc 0
Home Office Buildings and Land Amelia covveiiiiiiiieiiner e [ OHe e [l 1071572025 Turner Construction .........ceuvvenns 0
Home Office Buildings and Land Amelia covveeeeieeeiie e eeeeeeeeeeeiseeens [ OHe e [l 1071572025 Kohrs Lonnemann Heil Engineers, Inc 0
Home Office Buildings and Land Amelia covveeiiiiiiieinei e [ OHe e [0 1271572025 PNG Telecommunication .... 0
Home Office Buildings and Land Amelia coveeeiieeeiie e eeeeeeeeeeeseeen [ OHe e [ 1271572025 Capannari Inc ........... 0 .
Home Office Buildings and Land Amelia covveeiiiiiiiniiinei e [ OHe e [0 1271572025 Kohrs Lonnemann Heil Engineers, Inc 0 ... 6,004
Home Office Buildings and Land AMElia coveeeeeeiieeieeieeieeeeeeeeieeneeeeeeeneenees | OHe e ee2 . 1271572025 L Sunesis Construction .. 0 .180,600
Home Office Buildings and Land ... Amelia tivveeiiiiniiinininiseiseeiseeessees [ O e 12/15/2025 L TP Mechanical Contractors .0 . ....411,975
0199999. Acquired by purchase 0 0 0 6,180,873
0399999 - Totals 0 0 0 6,180,873




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

Schedule A - Part 3 - Real Estate Disposed

NONE

Schedule B - Part 1 - Mortgage Loans Owned

NONE

Schedule B - Part 2 - Mortgage Loans Acquired and Additions Made

NONE

Schedule B - Part 3 - Mortgage Loans Disposed, Transferred or Repaid

NONE

EO3, E04, EO5, EO6
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE BA - PART 1

Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 NAIC 13 14 15 16 17
Designation, Current
NAIC Current Year's Total
Designation Book/ Year's Other- Foreign
Modifier Adjusted (Depre- Than- Capital- | Exchange Commit-
and Carrying ciation) |Temporary ized Change in ment
Restr- SVO Value Unrealized or Impair- | Deferred Book/ for Percen-
CuUsIP icted Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
Identi- Asset Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
................ INVESTMENT IN LLOYDS ......coeeeeeeeeeeeeeeeeeeenees | evvvnnenns | AMELHA wevvvveeeeieeeneeenneeenennnnns |oeeeeeeo OHennssn. . | AMERICAN MODERN HOME ... fooeeieees oo ]....08/08/1962 .. |oeeeeee o . 300,000 .ol 0 e 300,000 foeeeeeiiiien O e 0 O e O i O e 0 0., 100..000
5799999. Any other class of assets - affiliated 300,000 0 300,000 0 0 0 0 0 0 0] XXX
6899999. Total - unaffiliated 0 0 0 0 0 0 0 0 0 of XXX
6999999. Total - affiliated 300,000 0 300,000 0 0 0 0 0 0 o] XXX

7099999 -

Totals

300,000 0 300,000 0 0 0 0 0

. Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

$

$..
3B..$..

$

$

coocooo




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

Schedule BA - Part 2 - Other Long-Term Invested Assets Acquired and Additions Made

NONE

Schedule BA - Part 3 - Other Long-Term Invested Assets Disposed, Transferred or Repaid

NONE

E08, E09
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1 - SECTION 1

Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912828-27-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND ..............|...... SD...... 1A e 1,362,404 |.............. 1,380,000 |.............. 1,350,513 [oovevvennnnns 1,376,036 |[......ccoeeeen0 et 3,600 [ovvveriniinnnnns [V U | I 1.500 |...... 1.768 ....02/28/2022 ...|....01/31/2027 ...|........... 1,390,350
912828-27-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... 1.4 .. .. 409,861 |... , ..413,832 |.. L0 [0 1.500 |...... 1.768 ...02/28/2022 ...|....01/31/2027 ...|.
91282C-DJ-7 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A 337,319 .309, 224 ..343,932 .1.375 .. 1.940 ....02/22/2022 .. 11/16/2031 ..
91282C-DY-4 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A 756,445 ..723,814 ..775,282 .1.875 ..2.704 ....04/29/2022 .. .02/15/2032 .. ..819,
91282C-DY-4 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A 136,893 ..133,775 | ..141,378 .1.875 ..2.704 ....04/29/2022 .. .02/15/2032 .. .. 151,406
91282C-FZ-9 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A .2,808,054 ..2,834,006 |. .2,811,571 .3.875 .. 3.922 ....01/03/2023 .. 1173072027 .. .. 2,868,521
91282C-GQ-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... 1.A .. ....2,034,221 |.............. 2,043,000 |........e.... 2,069,016 |.... 02,036,518 [0 e 1,207 [0 0 4.000 |...... 4.106 ....03/27/2025 ...|....02/28/2030 ... |. .. 2,083,860
912820-G0-8 ..... UNITED STATES TREASURY SENIOR GOVT_BND ... 1.4 .. L 413,172 422,310 |oveveeeeeee 414592 |0 520 [0 |0 e, 4.000 |...... 4.106 ....03/03/2023 ...|....02/28/2030 ...|. 425,340
91282C-NF-4 ... UNITED STATES TREASURY SENIOR GOVT_BND ... ... 1A ... ... 498,320 |... e 498444 0 [ 128 0 0 4.125 |...... 4.181 ...05/30/2025 ...|....05/31/2032 ... |.
91282C-NJ-6 UNITED STATES TREASURY SENIOR GOVT_BND ... 1AL ....1,024,822 |... 1,030,886 |.............. 1,024,865 [oooeevenvennnnnnn0 Jooeeiiiiin 83 [0 0 s 4.000 |...... 4.002 ....08/04/2025 ...|....06/30/2032 ...|. .
91282C-\R-8 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A .2,002,197 ..2,121,045 |. .4.000 .. 4.140 ....07/31/2025 .. .07/31/2032 .. .. 2,152,200
91282C-NS-6 . UNITED STATES TREASURY SENIOR GOVT_IBND 1.A .5,376,592 ..5,300,404 |. .5,404,261 .1.875 .. 1.702 ....10/27/2025 .. .07/15/2035 .. 5,299,219
91282C-Nii-7 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A .9,381,534 ..9,358,443 |. .9,381,607 .3.875 ..3.877 ....00/22/2025 .. .08/31/2032 .. .. 9,564,79%
91282C-PF-2 . UNITED STATES TREASURY SENIOR GOVT_BND . 1.A 1,453,692 |. . 1,457,740 .3.750 ..3.89%0 ....10/31/2025 .. .10/31/2032 .. 1,497,563
91282C-PJ-4 ..... |UNITED STATES TREASURY SENIORGOVTBND ... 1.A .. 3,513,783 | . 3,528,672 .4.000 ..4.126 ....12/16/2025 .. 11/16/2035 .. .. 3,636,300
91282C-PM-7 ..... UNITED STATES TREASURY SENIOR GOVT_BND . 1.4 .. ....10,566,397 |.... 10,623,716 |..evvvvvevennnnnn0 oo 447 [0 0 3.750 |...... 3.853 ....12/16/2025 ...|....11/30/2032 ... |. . 10,890,438
91282C-PN-5 ... UNITED STATES TREASURY SENIOR GOVT_BND ... 1.A .. ....12,126,543 |.... 12,145,061 [oovvvvvvvnnnnnnnn0 o885 [0 0 [ 3.500 |...... 3.692 ....12/16/2025 ...|....11/30/2030 ...|. . 12,464,375
91282C-PR-6 ..... UNITED STATES TREASURY SENIOR GOVT _BND ... 1A .....4,586,523 ................. 4,600,000 |.............. 4,578,078 |.... 4,586,523 ..o fveeeeeeeiiennnn0 o0 0 e, 3.625 |...... 3.690 ... 12/31/2025 ... |....12/31/2030 ... |. .. 4,683,375
0019999999. Subtotal - issuer credit obligations - U.S. governmen
obligations (exempt from RBC) 58,971,788 59,228,600 58,813,595 59,056,241 17,737 0 0 XXX XXX XXX 370,442 247,233 XXX XXX 60,258,319
3130AT-US-4 ..... FEDERAL HOME LOAN BANKS SENIOR AGENCY_BN ... 1.A . ....8,542,840 |... ..8,500,000 |.............. 8,622,557 |.... .8,531,519 |.. L (11,321) [0 L0 4.250 |...... 4.049 (D ....... .21,073 ... 361,250 |....03/26/2025 ...|....12/10/2027 ...|. .. 8,680,625
3133ER-40-1 ... FEDERAL FARM CREDIT BANKS FUND SENIOR AG ... ... 1A L. ... 5,027,800 |... ..5,000,000 |..cceeeennnns 5,075,442 |.... .5,020,939 |.. .0 2 (6,861) [eeveeiiiiiiiennn0 o0 [ 4.250 |...... 4.044 [FA ...... . 74,965 ... 106,250 |....03/26/2025 ...|....02/24/2028 ...|. .. 5,106,250
3133ET-BF-3 ..... FEDERAL FARM CREDIT BANKS FUND SENIOR AG ........cceufeeeeeeeennnnies L LA 11,923,800 |..evvvnnnnnns 12,000,000 |......eenn..t 12,139,617 |..ovvvnnnnnns 11,934,316 [....ocvvvvnnnnnns 0 Jooeenns 10,516 |0 e 0 e, 4.000 |...... 4.142 (A0 vovvee forriinnnnnns 120,000 [...coeeennnnnn 240,000 |....03/26/2025 ...|....04/01/2030 ...|.......... 12,240,000
0029999999. Subtotal - issuer credit obligations - other U.S. government
obligations (not exempt from RBC) 25,494,440 25,500,000 25,837,616 25,486,774 0 XXX XXX XXX 216,038 707,500 XXX XXX 26,026,875
21987B-BK-3 ..... CORPORACION NACIONAL DEL COBRE SENIOR CO .....ccoeees |oeveenesvvninnns L2AFE L 311,643 [V R (/5 N AP | B R | ) RN 6.440 |...... 5.940 ....03/27/2025 ...|....01/26/2036 ...
455780-CQ-7 ..... INDONESIA  REPUBLIC OF SENIOR CORP_BND ... ..2.BFE ..|.. ... 456,635 |... w0 e 8,114 0 0 2.850 |...... 4.868 ...03/27/2025 ... |....02/14/2030 ... |.
455780-DR-4 ..... INDONESIA  REPUBLIC OF SENIOR CORP_BND ... ..2.BFE ..|.. ... 390,968 |... e [ 788 |0 0 4.850 |...... 5.205 ....03/27/2025 ...|....01/11/2083 ...|.
62878U-2K-7 ..... NBN CO LTD SENIOR CORP_BND 144A .. 1.DFE ..|.. ... 718,582 |... 0| . PP | N N | B R 4.150 |...... 4.194 ....09/09/2025 ...|....09/16/2030 ...|.
715638-FC-1 ..... PERU REPUBLIC OF SENIOR CORP_BND .. ..2.BFE ..|.. ... 416,445 |... 426,193 |.... 0| JRRRN 7 O | B R | ) AN 5.500 |...... 5.543 ....06/25/2025 ...|....03/30/2036 ...|. 429,495
718286-DG-9 ..... PHILIPPINES REPUBLIC OF SENIOR CORP_BND .. ..2.BFE ..|.. .. 769,350 |... 793,953 |.... 0| S8 [0 0 5.500 |...... 5.162 ....03/27/2025 ...|....02/04/2035 ... |. 770,625
857524-AH-5 ..... POLAND REPUBLIC OF SENIOR CORP_BND ..... .. 1.G FE .. 501,155 ..518,324 |. .0 | .. (43) .5.375 ..5.342 ....03/27/2025 .. .02/12/2035 ..
91087B-AR-1 ..... MEXICO UNITED MEXICAN STATES SENIOR COR . .. 2.B FE .. 991,910 ..1,037,400 |. .0 | .3.500 ..6.078 ....12/16/2025 .. .02/12/2034 ..
91087B-BE-9 ..... MEXICO UNITED MEXICAN STATES SENIOR COR . .. 2.B FE .. ,509,230 ..1,551,389 |. . 1,500,275 .0 | .5.850 ..5.859 ....06/24/2025 .. .07/02/2032 ..
91087B-BK-5 ..... MEX1CO UNITED MEXICAN STATES SENIOR COR ............ L. 2BFE ..|.. 747,285 |... 743,250 |.... ..747,339 |.. 0 i 84 0 0 5.375 |...... 5.436 ...09/16/2025 ...|....03/22/2033 ...]|.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign
jurisdiction securities 6,813,173 7,048,000 6,988,512 6,830,732 0 XXX XXX XXX XXX
00206R-GQ-9 ..... AT&T INC SENIOR CORP_BND ..2.BFE ..|.. 507,132 |... ...450,000 |... ..479,413 |.. e [ (714 0 0 4.300 |...... 2.518 ....12/21/2021 ...|....02/15/2030 ... |.
00206R-KH-4 ..... AT&T INC SENIOR CORP_BND ..2.BFE ..|.. 1,952,316 |... 2,300,000 |... 1,982,386 |.. v e 30,089 |0 0 2.250 |...... 4.902 ....12/16/2025 ...|....02/01/2032 ... |.
00287Y-DU-0 ... ABBVIE INC SENIOR CORP_BND .. 1.GFE ..|.. ... 734,871 ... ...732,000 |... e e B |0 0 5.050 |...... 4.990 ...12/16/2025 ...|....03/15/2034 ...|.
00914A-AG-7 ..... AIR LEASE CORPORATION SENIOR CORP_BND ..2.BFE ..|.. ...620,708 |... v e 8,210 |0 0 3.000 |...... 4.948 ....12/16/2025 ...|....02/01/2030 ...|.
00914A-AR-3 ..... AIR LEASE CORPORATION SENIOR CORP_BND ... .. 2.BFE ..|.. e [ 8,876 |0 [0 2.200 |...... 4.722 ....03/27/2025 ...|....01/15/2027 ...|.
00914A-AU-6 ..... AIR LEASE CORPORATION SENIOR CORP_BND ... ..2.BFE ..|.. .. e e (2,764) |0 [0 5.300 |...... 4.396 ....10/27/2025 ...|....02/01/2028 ...|.
02079K-AW-7 ... ALPHABET INC SENIOR CORP_BND .. 1.CFE ..|.. 1,899,319 |.. 0 e 22 0 0 4.100 |...... 4.108 ....11/08/2025 ...|....11/15/2030 ...|.
022095-BD-4 ..... ALTRIA GROUP INC SENIOR CORP_BND L. 2BFE ..|.. ..162,753 |.. 0 i B3 0 0 4.800 |...... 4.157 ... 12/16/2025 ... |....02/14/2029 ...|.
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022095-8S-1 ..... ALTRIA GROUP INC SENIOR CORP_BND .........eunvvvvvvnnnn fooneeneneenncs L2AFE Lo 502,375 [ouvuniiiiiiinnnnn 500,000 [oeeueniiiiinnnnns 508,238 |....oviiiiinnnnns 501,794 |oeeiiiiiinnnnns [V N €:1:1 ) J N | I FORRUU | I RN 4.875 |...... 4.689 ...03/27/2025 ... |....02/04/2028 ...
022095-BU-6 ..... ALTRIA GROUP INC SENIOR CORP_BND ... .. 2.A FE ..|.. ... 597,348 |... ..597,540 |.. o0 e 192 0 [0 [ 4.500 |...... 4.600 ....08/04/2025 ...|....08/06/2030 ...|.
023135-BF-2 ..... AMAZON.COM INC SENIOR CORP_BND .. 1.E FE ..|. ... 494,678 |... ..495,149 |.. cend0 e 472 [0 0 [ 3.875 |...... 4.815 ....11/03/2025 ... |....08/22/2037 ...|.
023135-CT-1 ..... AMAZON.COM INC SENIOR CORP_BND .. 1.D FE ..|. ... 1,997,860 |... 1,997,905 |.. o0 e 85 0 [0 [ 4.100 |...... 4.124 ... 11/17/2025 ...|....11/20/2030 ...|.
026874-Dil-4 ..... AMERICAN INTERNATIONAL GROUP | SENIOR CO .. .. 2.AFE ..[. . NV O T N | ) AR | B RN 4.850 |...... 4.747 ....12/16/2025 ... |....05/07/2030 ...|.
031162-DJ-6 ..... AMGEN INC SENIOR CORP_BND .. 2.A FE ..|.. 532,251 |... o0 2,364 [0 [0 [ 4.200 |...... 5.047 ...12/16/2025 ...|....03/01/2033 ... |. 574,823
036752-Al-3 ..... ELEVANCE HEALTH INC SENIOR CORP_BND .. .. 2.AFE ..|. ... 1,026,780 |... .. vl e (2,333) [0 [0 [ 5.500 |...... 5.057 ...03/27/2025 ...|....10/15/2032 ...|. ,027,500
036752-BC-6 ..... ELEVANCE HEALTH INC SENIOR CORP_BND .. 2.A FE ..|.. ... 260,666 |... ..260,631 |.. o0 e (39) [0 [0 [ 4.950 |...... 4.502 ....12/16/2025 ...|[....11/01/2031 ...|. 261,311
036752-BJ-1 ..... ELEVANCE HEALTH INC SENIOR CORP_BND .. .. 2.AFE .. 798,576 ..798,628 .0 | .4.600 ..4.630 ....09/08/2025 .. .09/15/2032 ..
04316J-AN-9 . ARTHUR J GALLAGHER & CO SENIOR CORP_BND .. 2.B FE .. 375,601 ..375,607 0 | .5.150 5127 ....12/16/2025 .. .02/15/2035 ..
05526D-CC-7 . BAT CAPITAL CORP SENIOR CORP_BND ......... .. 2.AFE .. 564,310 ..564,363 .0 | .5.625 ..5.590 ...12/16/2025 .. .08/15/2035 ..
05565E-DA-0 ..... BMW US CAPITAL LLC SENIOR CORP_BND 144A ... .. 1.F FE ..|.. ....4,59,090 |... . .4,59,826 |.. JUN VI PO £ APPSR | ) AP | B S 4.150 |...... 4.195 ....08/06/2025 ...|[....08/11/2027 ...|.
06051G-JT-7 ..... BANK OF AMERICA CORP SENIOR CORP_BND ... .. 1.G FE ..[.. ....2,997,322 |... 3,120,024 |.... .3,031,851 |[.. cend0 e 34,529 [0 0 [ 2.687 |...... 4.690 ....12/16/2025 ... |[....04/22/2032 ...|.
06051G-KW-8 ..... BANK OF AMERICA CORP SENIOR CORP_BND .... .. 1.G FE ..|.. 002,222,536 |... 2,231,150 |.... 2,217,793 |.. o0 e (783 [0 [0 [ 4.948 |...... 4.404 ....12/16/2025 ...|[....07/22/2028 ...|.
06051G-MM-8 ... BANK OF AMERICA CORP SENIOR CORP_BND .. 1.E FE ..|. ... 490,437 |... ..490,209 |.. cend0 e (229) [0 0 [ 5.511 |...... 5.389 ...03/27/2025 ...|....01/24/2036 ...|.
071813-DD-8 ..... BAXTER INTERNATIONAL INC SENIOR CORP_BND .. .. 2.CFE ..|. ... 837,207 |... ..837,216 |.. o0 o9 0 0 [ 4.900 |...... 4.921 ....12/16/2025 ...|....12/15/2030 ...|.
09261H-BY-2 ..... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .. .. 2.B FE ..|. ....1,640,624 |... 1,641,446 |.. cend0 o821 0 0 [ 5.080 |...... 5.293 ....09/30/2025 ... |....09/10/2030 ...|.
09261X-AL-6 ..... BLACKSTONE SECURED LENDING FUN SENIOR CO .. .. 2.B FE ..|. 990,180 ... 987,549 |.... ..990,474 |.. o0 e 204 0 [0 [ 5.125 |...... 5.342 ....10/08/2025 ...|[....01/31/2031 ...|.
097023-DQ-5 ..... BOEING CO SENIOR CORP_BND .... .. 2.CFE ..|. ....1,623,047 |... .. 1,645,245 |.... .1,610,388 |.. cend0 e (12,658) [0 [0 [ 6.298 |...... 4.981 ....04/03/2025 ...|....05/01/2029 ...|.
097023-DS-1 . BOEING CO SENIOR CORP_BND .... .. 2.C FE .. 942,359 ..971,383 |. ..938,829 0| .6.528 ..5.480 ....12/16/2025 .. .05/01/2034 ..
10373Q-BI-9 ..... BP CAPITAL MARKETS AMERICA INC SENIOR CO . .. 1.EFE .. 294,777 ..305,927 |. ..295,136 .0 | .4.989 ..5.233 ...03/27/2025 .. .04/10/2034 ..
11135F-CQ-2 . BROADCOM INC SENIOR CORP_BND ... .. 1.G FE .. .1,800,392 ..1,784,538 |. . 1,805,405 0| .2.450 ..4.079 ....10/21/2025 .. .02/15/2031 ..
11135F-CU-3 . BROADCOM INC SENIORCORPBND .. 1.G FE .. 322,982 ..323,983 |. ..323,587 .0 | .3.419 ..4.652 ....10/21/2025 .. .04/15/2033 .. .. 365,983
11135F-CI-9 ..... BROADCOM INC SENIOR CORP_BND ... oo LG FE .. .4,268,953 ..4,271,748 |. . 4,269,220 0| .4.200 ..4.231 ....12/16/2025 .. .10/15/2030 .. .. 4,364,775
113004-AB-1 ..... BROOKF IELD ASSET MANAGEMENT LT SENIOR CO .... .. 1.G FE ..[.. 2,301,522 |... 2,316,485 |.... RNV R D I | AU | I RN 4.653 |...... 4.638 ....12/16/2025 ...|....11/15/2030 ...|. ...2,363,510
115236-AG-6 ..... BROWN & BROWN INC SENIOR CORP_BND .. 2.CFE ..|. ...691,778 |... o0 e (445) [0 0 [ 5.650 |...... 5.280 ....12/16/2025 ...|[....06/11/2034 ...|.
115236-AH-4 ..... BROWN & BROWN INC SENIOR CORP_BND .. 2.CFE ..|. cend0 e 12 0 0 [ 4.600 |...... 4.604 ....06/11/2025 ...|[....12/23/2026 ...|.
115236-AJ-0 ..... BROWN & BROWN INC SENIOR CORP_BND .. 2.CFE ..|. . o0 e B3 0 [0 [ 4.700 |...... 4.647 ....12/16/2025 ...|[....06/23/2028 ...|.
115236-AK-7 ..... BROWN & BROWN INC SENIOR CORP_BND .. 2.CFE ..|. 2,159,863 |... cend0 e (912) [0 0 [ 4.900 |...... 4.670 ...12/16/2025 ... |....06/23/2030 ...|.
126117-AY-6 ..... CNA FINANCIAL CORP SENIOR CORP_BND .. 2.A FE ..|.. 875,894 |... 872,053 |.... o0 e (139) [0 0 [ 5.125 |...... 4.968 ....12/16/2025 ...|[....02/15/2034 ...|.
12636Y-AE-2 ..... CRH AMERICA FINANCE INC SENIOR CORP_BND .. 2.AFE .. .1,255,608 .. 1,246,406 |. .0 | .5.400 . 4.742 ...09/12/2025 .. .05/21/2034 ..
126650-DN-7 ..... CVS HEALTH CORP SENIOR CORP_BND .. .. 2.B FE .. 252,828 ..266,466 |. ..258,722 0| .1.750 L5121 ....08/27/2025 .. .08/21/2030 ..
126650-DY-3 ..... CVS HEALTH CORP SENIOR CORP_BND .. .. 2.BFE .. .2,415,379 ..2,438,722 |. . 2,414,646 .0 | .5.300 .. 4.945 ...12/16/2025 .. .06/01/2033 ..
126650-EJ-5 ..... CVS HEALTH CORP SENIOR CORP_BND .. .. 2.B FE .. 633,057 ..648,126 |. ..633,159 0| .5.000 ..5.051 ....08/11/2025 . .09/15/2032 ..
14040H-CH-6 ..... CAPITAL ONE FINANCIAL CORPORAT SENIOR CO .. 2.AFE .. .3,192,433 .. 3,262,385 |. . 3,227,263 .0 | .1.878 .. 3.548 ....10/24/2025 .. .11/02/2027 ..
14040H-CZ-6 ..... CAPITAL ONE FINANCIAL CORPORAT SENIOR CO .. .. 2.A FE ..|.. 1,569,960 |... 1,574,176 |.... 1,559,881 |.. J VI PR ([0 0110 ) I | I AP | B SN 6.312 |...... 4.560 ...07/22/2025 ...|....06/08/2029 ...|.
14041T-AA-6 ..... CAPITAL POWER US HOLDING INC SENIOR CORP .. .. 2.CFE ..|. .. 1,804,0% |... 1,804,033 |.. cend0 e (B3) [0 [0 [ 5.257 |...... 5.146 ....12/16/2025 ...|....06/01/2028 ...|.
14448C-BC-7 ..... CARRIER GLOBAL CORP SENIOR CORP_BND .. 2.A FE ..|.. ..881,503 |.. o0 e (2,825) [0 [0 [ 5.900 |...... 5.210 ...12/16/2025 ...|....08/15/2034 ...|.
161175-CS-1 ... CHARTER COMMUNICATIONS OPERATI SECURED C .. .. 2.CFE ..|. 1,453,614 |.. vt e (@) o0 0 [ 5.850 |...... 5.857 ....12/16/2025 ...|....12/01/2035 ... |.
17287H-AD-2 ..... CITADEL FINANCE LLC SENIOR CORP_BND 144A .. .. 2.CFE ..|. . 1,990,092 |.. o0 e 1752 [0 [0 [ 5.900 |...... 6.038 ....08/27/2025 ...|....02/10/2030 ...|.
172967-KA-8 ..... CITIGROUP INC SUB CORP_BND .. 2.B FE ..|. 1,988,920 |... .1,992,169 |.. o0 3,249 [0 0 [ 4.450 |...... 4.687 ....03/28/2025 ...|....09/29/2027 ...|.
172967-LS-8 ..... CITIGROUP INC SENIOR CORP_BND .. .. 1.G FE ..|.. ..550,793 |.. o0 2,930 [0 0 [ 3.520 |...... 4.346 ...12/16/2025 ...|....10/27/2028 ...|.
172967-NE-7 ... CITIGROUP INC SENIOR CORP_BND .. .. 1.G FE ..[.. ...20,721 |.. cend0 o303 [0 0 [ 2.520 |...... 4.896 ....08/27/2025 ...|....11/03/2032 ...|.
172967-PZ-8 ..... CITIGROUP INC SENIOR CORP_BND .. .. 1.G FE .. N .4,180,000 0| .4.643 ..4.643 ...05/01/2025 .. .05/07/2028 ..
172967-0A-2 ..... CITIGROUP INC SENIOR CORP_BND .. .. 1.G FE ..|.. L. 1,147,946 ...l 1,125,000 ] 1,149,088 |.... .1,147,742 . 0 e (20 [0 0 4.952 |...... 4.435 ...12/16/2025 ... |....05/07/2031 ...|.




A=

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 1 - SECTION 1

Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
174610-BH-7 ..... CITIZENS FINANCIAL GROUP INC SENIOR CORP .........cewforeeeeeennennns L2AFE Lo 2,606,113 |....covunnnnns 2,560,000 [.oeeverennnns 2,683,926 |........ceunnn 2,602,506 [.........cceunnns 0 eeeennn (3,607) feuvrreeaiinnnna0 o0 e 5.718 |...... 5.368 ...12/16/2025 ... |....07/23/2032 ... |.cceuuun... 2,633,190
207597-ET-8 ..... CONNECTICUT LIGHT AND POWER CO SECURED C .. .. 1.F FE ..|.. ..252,123 |.. w0 ] (357) |eeeeeeeeeennn0 o0 4.950 |...... 4.706 ...03/27/2025 ...|....01/15/2030 ...|.
21036P-BT-4 ..... CONSTELLATION BRANDS INC SENIOR CORP_BND .. .. 2.B FE ..|. ..672,474 |.. 0] B8 0 [0 4.950 |...... 4.998 ....12/16/2025 ...|....11/01/2035 ...|.
21871X-AH-2 ..... COREBRIDGE FINANCIAL INC SENIOR CORP_BND .. .. 2.A FE ..|.. .1,210,999 |.. w0 ] J 1 1 O O | R ISP | B A 3.900 |...... 5.195 ...12/16/2025 ... |....04/05/2032 ...|.
24703D-BT-7 ..... DELL INTERNATIONAL LLC SENIOR CORP_BND .... .. 2.B FE ..|. ..378,956 |.. 0] 3 0 [0 4.750 |...... 4.798 ....09/22/2025 ... |....10/06/2032 ...|.
24703T-AE-6 ..... DELL INTERNATIONAL LLC SENIOR CORP_BND .... .. 2.B FE ..|. . ...60,999 |.. w0 ] C(1,704) [0 0 [ 4.900 |...... 1.984 ....12/21/2021 ...|[....10/01/2026 ...|.
24703T-AN-6 ..... DELL INTERNATIONAL LLC SENIOR CORP_BND .... .. 2.B FE ..|. 1,225,000 |... 01,231,994 |.. cend0 e (88) [0 0 [ 5.300 |...... 5.187 ....12/16/2025 ... |[....04/01/2032 ...|.
26441C-BT-1 ..... DUKE ENERGY CORP SENIOR CORP_BND .. 2.B FE ..|. ,000,000 |... JUN VI PO - (< T AU | I AP | B SN 4.500 |...... 5.192 ...03/27/2025 ...|....08/15/2032 ...|.
264420-BG-8 ..... [DUKE ENERGY CAROLINAS LLC SECURED CORP_B .. 1.F FE .. 230,000 |. .0 | .2.850 ..5.033 ....08/27/2025 .. .03/15/2032 ..
26444H-AQ-4 ..... [DUKE ENERGY FLORIDA LLC SECURED CORP_BND .. 1.F FE .. 0 | .5.875 ..5.168 ...03/27/2025 .. .11/15/2033 ..
26444H-AU-5 ..... [DUKE ENERGY FLORIDA LLC SECURED CORP_BND .. 1.F FE .. .0 | .4.850 ..4.854 ... 11/24/2025 .. .12/01/2035 ..
2936411-8P-2 ... ENTERGY LOUISIANA LLC SECURED CORP_BND .... .. 1.F FE ..|.. ... 494,720 |... o0 el 347 |0 0 [ 5.150 |...... 5.293 ...03/27/2025 ...|....09/15/2034 ...|.
30040W-AE-8 ..... EVERSOURCE ENERGY SENIOR CORP_BND .. .. 2.B FE ..|. ...2,440,134 |... cend0 2,355 [0 0 [ 3.300 |...... 4.308 ....11/24/2025 ...|[....01/15/2028 ...|.
30040W-AZ-1 ..... EVERSOURCE ENERGY SENIOR CORP_BND .. 2.B FE ..|. JUN VI PO ( < ) I AN | ) FORURPRRR | B SN 5.950 |[...... 5.507 ...03/27/2025 ...|....07/15/2034 ...|.
30040W-BB-3 ..... EVERSOURCE ENERGY SENIOR CORP_BND .. .. 2.B FE ..|. 0] . (N | I SRR | B FON 4.450 |...... 4.498 ....10/15/2025 ... |....12/15/2030 ...|.
30303\1-AB-8 ..... META PLATFORMS INC SENIOR CORP_BND . .. 1.D FE ..|. . . .. w0 ] e B3 |0 [0 4.200 |...... 4.226 ....10/30/2025 ...|....11/15/2030 ...|.
316773-DD-9 ..... FIFTH THIRD BANCORP SENIOR CORP_BND .. .. 2.AFE ..[. ,906,660 |... ..1,961,819 [.... 01,933,199 |.. 0] 026,539 [ooiiiiiiinennn0 0 [ 1.707 |...... 3.609 ....03/28/2025 ...|[....11/01/2027 ...|.
316770-BU-2 ..... FIFTH THIRD BANK NA SENIOR CORP_BND .. .. 1.G FE ..|.. .. 706,588 |.... .. 701,790 |.. w0 ] AT o0 0 [ 4.967 |...... 4.720 ...03/27/2025 ...|....01/28/2028 ...|. 717,385
337738-BD-9 ..... FISERV INC SENIOR CORP_BND .. 2.B FE ..|. 409,5% |.... 0| (2,108) [evvvvveeriinennnd0 o0 s 5.450 |...... 4.659 ....08/27/2025 ...|....03/02/2028 ...|. 410,900
345397-A4-5 ..... [FORD MOTOR CREDIT COMPANY LLC SENIOR COR .. 2.C FE .. ..497,400 |. JLO N AU 0 .4.271 ..4.21 ....01/06/2020 . .01/09/2027 ..
345397-C3-5 ......[FORD MOTOR CREDIT COMPANY LLC SENIOR COR .. 3.AFE .. ..1,043,678 |. .0 | . (4,133) .7.350 ..4.816 ...10/24/2025 .. .11/04/2027 ..
345397-C6-8 . FORD MOTOR CREDIT COMPANY LLC SENIOR COR .. 2.C FE .. ..1,862,048 |. 0| . (4,770) .7.350 ..5.3%7 ....11/06/2025 . .03/06/2030 ..
345397-E6-6 ..... [FORD MOTOR CREDIT COMPANY LLC SENIOR COR .. 2.C FE .. ..304,878 |. . .0 | ..816 .6.125 ..6.752 ....08/27/2025 .. .03/08/2034 ..
345397-G4-9 ..... [FORD MOTOR CREDIT COMPANY LLC SENIOR COR .. 2.C FE .. ,472,295 .. 1,539,774 |. . 1,475,946 0| .. 3,651 .5.875 ..6.351 ...05/06/2025 .. .11/07/2029 ..
37045X-CY-0 ..... GENERAL MOTORS FINANCIAL COMPA SENIOR CO .. .. 2.B FE ..|. 429,719 |... 385,305 |.... ..415,665 |.. 0| L (3,465) [cevveviiiiinnnnnd0 o0 3.600 |...... 2.614 ....12/21/2021 ...|....06/21/2030 ...|.
37045X-DS-2 ... GENERAL MOTORS FINANCIAL COMPA SENIOR CO .. .. 2.B FE ..|. ... 490,129 |... 463,036 |.... ..496,368 |.. o0 e 1,694 [0 [0 [ 3.100 |...... 3.523 ...02/18/2022 ...|....01/12/2032 ...|.
37045X-ED-4 ..... GENERAL MOTORS FINANCIAL COMPA SENIOR CO .. .. 2.B FE ..|. ... 347,5% |... 356,277 |.... ..346,752 |.. cend0 e (B83) [0 0 [ 6.400 |...... 5.488 ....07/29/2025 ...|....01/09/2033 ... |.
37045X-EV-4 ..... GENERAL MOTORS FINANCIAL COMPA SENIOR CO .. .. 2.B FE ..|. ... 893,124 |... 941,919 |.... ..893,585 |.. o0 o481 |0 [0 [ 5.950 |...... 6.061 ....08/27/2025 ...|[....04/04/2034 ...|.
373334-K-0 ..... GEORGIA POWER COMPANY SENIOR CORP_BND ... .. 1.F FE ..|. ..651,879 |... .. 671,074 |.... cend0 e (124) [0 0 [ 5.250 |...... 5.207 ....08/27/2025 ...|....03/15/2034 ...|.
378272-BZ-0 ..... GLENCORE FUNDING LLC SENIOR CORP_BND 144 .. .. 2.A FE ..|.. 501,565 ... . . 513,834 |.... . o0 e () [0 [0 [ 5.186 |...... 5.114 ...03/27/2025 ...|....04/01/2030 ...|.
38141G-B7-8 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ .. 1.F FE .. 1,638,716 1,688,000 |. ..1,697,036 |. .1,641,548 .0 | .5.016 ..5.380 ...12/16/2025 .. .10/23/2035 ..
38141G-D2-7 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ .. 1.F FE .. .2,300,050 2,300,000 |. ..2,299,485 |. .2,300,051 0| .4.153 .. 4.152 ....12/16/2025 .. .10/21/2029 ..
38141G-YB-4 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ .. 1.F FE .. .1,304,265 1,500,000 |. ..1,367,719 |. . 1,322,399 .0 | .2.615 ..4.815 ...03/27/2025 .. .04/22/2032 ..
38141G-YG-3 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ .. 1.F FE .. .1,951,440 2,000,000 |. .. 1,964,958 |. .1,957,663 0| .1.542 ..2.836 ....09/30/2025 .. .09/10/2027 ..
38141G-YM-0 ..... GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ .. 1.F FE .. 1,000,000 |. ..983,088 |. 970,446 .0 | .1.948 ..3.658 ...03/27/2025 .. .10/21/2027 ..
404119-CK-3 ..... HCA INC SENIOR CORP_BND .. 2.CFE ..|. o0 2,839 [0 [0 [ 3.625 |...... 5.286 ....12/16/2025 ...|....03/15/2032 ...|.
438516-CS-3 ..... HONEYWELL INTERNATIONAL INC SENIOR CORP_ .. .. 1.F FE ..|. cend0 el 374 0 0 [ 5.000 |...... 5.106 ...12/16/2025 ...|....03/01/2035 ... |.
443510-AL-6 ..... HUBBELL INCORPORATED SENIOR CORP_BND .. 2.A FE ..|.. . .. o0 e 33 0 [0 [ 4.800 |...... 4.908 ....12/16/2025 ...|[....11/15/2035 ...|.
444859-CA-8 ... HUMANA INC SENIOR CORP_BND .. 2.B FE ..|. ..207,189 |.. cend0 e (310) [0 0 [ 5.375 |...... 4.573 ....12/16/2025 ... |[....04/15/2031 ...|.
44891A-DU-8 ..... HYUNDA| CAPITAL AMERICA SENIOR CORP_BND ... .. 1.G FE ..|.. . 4,499,563 |.. o0 e 148 0 [0 [ 4.875 |...... 4.882 ....06/17/2025 ...|[....06/23/2027 ...|.
458140-BH-2 ..... INTEL CORPORATION SENIOR CORP_BND .. 2.B FE ..|. . ..682,193 |.. cend0 e 11896 [0 0 [ 2.450 |...... 5.052 ....08/27/2025 ...|[....11/15/2029 ...|.
458140-CA-6 ..... INTEL CORPORATION SENIOR CORP_BND ..... .. 2.B FE ..|. 002,204,543 |... . .2,301,008 |.. o0 8,555 [0 [0 [ 4.150 |...... 4.907 ...10/08/2025 ...|....08/05/2032 ... |.
46051M-AC-6 ..... INTERNATIONAL TRANSMISSION COM SECURED C .. .. 1.EFE ..|. .eer 99,890 ... .... 106,746 |.... ...99,031 |.. 0] [N | N R | B RN 6.125 |...... 6.134 ....03/28/2006 ...|[....03/31/2036 ...|.
46266T-AC-2 ..... 1QVIA INC SECURED CORP_BND .. .. 2.C FE .. 305,259 ..309,540 |. ..304,019 0| . (1,240) .5.700 ..5.062 ....08/27/2025 .. .05/15/2028 ..
46266T-AF-5 ..... 1QVIA INC SECURED CORP_BND .. .. 2.CFE ..|. ....1,396,203 |.............. 1,350,000 |.............. 1,423,060 |.... . 1,390,239 |. .0 . L(5,964) |eveeeeiiienennn0 o0 6.250 |...... 5.190 ...12/16/2025 ... |....02/01/2029 ...|.
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46647P-BX-3 ..... JPMORGAN CHASE & CO SENIOR CORP_BND ......ceeevvvuunnfornennnninnnnes L LFFE s 3,202,060 |....cvvnnnnnnn 3,750,000 f[ooirvvrennnns 3,343,868 |.............. 3,258,148 [.eeviiiiinnnnns (VI Y A (1 RN | FORUUR | I RN 1.983 |...... 4.432 ....12/16/2025 ...|[....02/04/2032 ...[........... 3,786,619
46647P-EP-7 ..... JPMORGAN CHASE & CO SENIOR CORP_BND .. .. 1.E FE ..|.. 1,122,955 ... 1,125,000 |....ccevnnnnnn 1,136,025 |[.....cevennenn 1,128,612 el oot 657 |0 [0 e 4.505 |...... 4.530 ....12/16/2025 ...|[....10/22/2028 ...|.
46647P-FC-5 ..... JPMORGAN CHASE & CO SUB CORP_BND .. 1.F FE ..|. ... 1,601,561 [.............. 1,595,000 |.............. 1,649,946 |.............. 1,601,543 |..coooviiinnnnnl0 oo (18) el [0 s 5.576 |...... 5.519 ....12/16/2025 ...|....07/23/2036 ...|.
476556-DF-9 ..... JERSEY CENTRAL POWER & LIGHT C SENIOR CO . .. 1.GFE ..[................ 486,631 |.................500,000 [.................505,616 |.................487,348 [......cccccceeinl Joornnieeeec 717 [0 o0 e 5.100 |...... 5.458 ....05/20/2025 ...|....01/15/2035 ... |.
49327M-3F-9 ... KEYBANK NATIONAL ASSOCIATION SENIOR CORP .. .. 2.AFE ..[. . . cerenneeennn0 o (22,467) o0 |0 [ 5.850 |...... 4.598 ...12/16/2025 ... |....11/15/2027 ...|.
49327M-3H-5 ... KEYBANK NATIONAL ASSOCIATION SENIOR CORP .. .. 2.A FE ..|.. 969,520 |... 1,010,017 |.... 972,019 el 0 fee2,499 |0 0 5.000 |...... 5.483 ....08/27/2025 ...|....01/26/2033 ...|.
548661-EH-6 ..... LOWES COMPANIES INC SENIOR CORP_BND .. 2.AFE ..|. 1,119,599 .. 1,078,029 |.... 1,119,691 [0 [ 46 |0 [0 3.750 |...... 3.834 ....12/16/2025 ... |[....04/01/2032 ...|.
571676-AY-1 ..... MARS INC SENIOR CORP_BND 144A .. 1.F FE ..|.. s ..565,302 |eevuiieieeennnnd0 e (149) |0 0 4.800 |...... 4.689 ....12/16/2025 ...|....03/01/2030 ...|.
58769J-AR-8 ..... MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .. .. 1.F FE .. 1,020,730 ..1,018,804 |. .1,020,139 .4.850 .. 4.135 ... 11/24/2025 .. .01/11/2029 ..

....12/01/2025 ...|....12/04/2032 ..
....12/18/2025 ...|....04/15/2032 ..
...12/16/2025 ... |....02/13/2032 ...|.

.4.450 .. 4.464
.2.703 ..4.578
...... 1.79% |......4.331

58933Y-BY-0 ..... MERCK & CO INC SENIOR CORP_BND ...
505112-BS-1 ..... MICRON TECHNOLOGY INC SENIOR CORP_BND
617446-8U-6 ..... MORGAN STANLEY SENIOR CORP_BND

.. 1.0 FE ..
.. 2.C FE ..
.. 1.EFE ..|..

..670,934 |. ..669,449
..584,055

1,982,917 |..

... 583,726
... 1,027,718 |...
....2,271,450 |...

2,338,819 |....

61747Y-FL-4 ..... MORGAN STANLEY SENIOR CORP_BND ... .. 1.EFE ..|.. 22,210,817 fovveeeiiiiinnnl0 i (833) [0 0 e 5.466 |...... 5.322 ....12/16/2025 ...|....01/18/2035 ...|.

61748U-Al-4 ..... MORGAN STANLEY SENIOR CORP_BND ... .. 1.EFE ..|.. ....1,062,831 |... 1,049,543 |.... 21,082,833 [eeeeiiiiin 0 o2 [0 0 [ 4.356 |...... 4.359 ....12/16/2025 ... |....10/22/2031 ...|.

61776N-VE-0 ..... MORGAN STANLEY PRIVATE BANK NA SENIOR CO ... .. 1.D FE ..|.. ...550,000 [... 2.550,000 [..vvvreriiiinnnd0 o0 L0 0 4.466 |...... 4.466 ....07/17/2025 ... |....07/06/2028 ...|.

61776N-VG-5 ..... MORGAN STANLEY PRIVATE BANK NA SENIOR CO ... .. 1.D FE ..|.. ... 250,000 |... 250,000 [..eeereiieiinnd0 o0 0 [0 4.734 |...... 4.734 ....07/17/2025 ...|....07/18/2031 ...|.

61945C-AJ-2 ..... MOSAIC CO/THE SENIOR CORP_BND .. 2.B FE ..|.. ....1,999,380 |... 21,999,371 [0 e (9) [0 0 4.350 |...... 4.356 ....12/16/2025 ... |....01/15/2029 ...|.

63743H-FX-5 ..... NATIONAL RURAL UTILITIES COOPE SENIOR CO .. .. 1.F FE ..|.. 201,660 |... 205,835 |.... 2.201,435 [0 e (225) [0 [0 4.950 |...... 4.755 ....08/27/2025 ...|....02/07/2030 ...|. 204,950
6533%K-CL-2 ..... NEXTERA ENERGY CAPITAL HOLDING SENIOR CO . .. 2.A FE ... ... 1,805,688 |... .. 1,821,389 ... 21,804,527 foeeeiiiiiiinn 0 e (1,161) [0 0 4.685 |...... 4.526 ....07/20/2025 ...|....00/01/2027 ...|. .. 1,842,165
66980H-AY-4 ..... NOVARTIS CAPITAL CORP SENIOR CORP_BND .. 1.0 FE .. 199,400 ..199,787 |. .4.100 ..4.167 ....11/08/2025 ...|....11/05/2030 .. ..204,100
68389X-AV-7 ..... ORACLE CORPORATION SENIOR CORP_BND . .. 2.B FE .. 545,820 .4.300 ..5.813 ....12/19/2025 ...|....07/08/2034 ..

68389X-CT-0 ..... ORACLE CORPORATION SENIOR CORP_BND . .. 2.B FE .. 474,615 .4.700 ..5.3%0 ....08/27/2025 ...|....00/27/2034 ..

68389X-CZ-6 ..... ORACLE CORPORATION SENIOR CORP_BND . .. 2.B FE .. 302,652 .5.250 ..5.002 ...08/27/2025 ... |....02/03/2032 ..

68389X-Dil-4 ..... ORACLE CORPORATION SENIORCORPBND ........ceeeuurereeens]oenninn uneen .. 2.B FE .. 753,861 .5.200 ..5.579 ....11/13/2025 ...|....00/26/2035 ..

68902V-AR-8 ..... OTIS WORLDWIDE CORP SENIOR CORP_BND .. 2.B FE ..|.. ....2,036,205 |.............. 2,000,000 |..............2,074,826 [.............. 2,083,605 |........ccccunna0 |oereeennn (2,599) [ouvviiininennnl0 [0 s 5.125 |...... 4.785 ....12/16/2025 ... |....11/19/2031 ...|.

693475-BK-0 ..... PNC FINANCIAL SERVICES GROUP | SENIOR CO .. .. 1.6 FE ..|.. ....1,719,999 |... 1,712,600 [oeeeeiii 0 e (7,309) [0 0 [ 5.354 |...... 4.551 ....12/16/2025 ... |....12/02/2028 ...|.

693475-CE-3 ..... PNC FINANCIAL SERVICES GROUP | SENIOR CO .. .. 1.6 FE ..|.. L1,864,917 [0 e (13) [0 0 5.373 |...... 5.323 ....12/16/2025 ... |....07/21/2036 ...|.

69353R-FY-9 ..... PNC BANK NA SENIOR CORP_BND .. 1.F FE ..|.. . . 570,000 [.vveeeeeeeiiini0 o0 0 [0 4.543 |...... 4.543 ....05/06/2025 ...|....06/13/2027 ...|.

694308-HiI-0 ..... PACIFIC GAS AND ELECTRIC COMPA SECURED C .. .. 2.AFE ... ... 286,980 [... . ..290,519 [0 3,539 [0 [0 3.300 |...... 5.053 ....08/27/2025 ... |....12/01/2027 ...|.

694308-KP-1 ..... PACIFIC GAS AND ELECTRIC COMPA SECURED C .. .. 2.AFE ..|.. .. 1,380,317 |... ,280,000 |... 21,873,463 ooooiii 0 e (6,854) [0 |0 [ 6.950 |...... 5.792 ....04/03/2025 ...|....03/15/2034 ...|.

713448-GC-6 ..... PEPSICO INC SENIOR CORP_BND ... .. 1.EFE .. ... 451,123 ...450,000 |. 463,552 |. .5.000 ..4.963 ...12/16/2025 ... |....02/07/2035 ..

... 11/18/2025 .

R .11/15/2030 ..
...12/16/2025 ..

.02/15/2033 ..

.. 1,205,558 |.
.. 1,646,959 |.

.4.200
.5.375

..4.218
..5.021

717081-FD-0 ..... PFIZER INC SENIOR CORP_BND ..
718172-DB-2 ..... PHILIP MORRIS INTERNATIONAL IN SENIOR CO

.. 1.F FE ..
.. 1.F FE ..

.1,199,052
1,609,151

744573-BA-3 . PUBLIC SERVICE ENTERPRISE GROU SENIOR CO .. 2.B FE .. ... 251,446 ..265,638 |. .4.900 ..4.751 ....12/16/2025 ...|....03/15/2030 .. .
745310-A0-5 ..... |PUGET ENERGY INC SECURED CORP_BND .. .. 2.C FE .. 562,794 ..577,726 |. .5.725 ..5.726 ...12/16/2025 ... |....03/15/2035 .. .
75513E-C-9 ..... RTX CORP SENIOR CORP_BND .. 2.AFE ..|.. ... 602,022 |... , 615,975 |.... ..599,677 [oeeiiiiiiiiinl0 [ (2,346) [0 [0 6.100 |...... 5.093 ....12/16/2025 ...|....03/15/2034 ...|. 580,172
7591EP-AV-2 ..... REGIONS FINANCIAL CORP SENIOR CORP_BND .... .. 2.AFE ... ... 1,110,464 |... 1,125,000 |...ovveennnn. 1,158,802 |.... 11,503 [0 e 1,040 [0 0 5.502 |...... 5.659 ....12/16/2025 ... |....09/06/2035 ... |. ...1,155,949
780153-BG-6 ..... ROYAL CARIBBEAN CRUISES LTD SENIOR CORP_ .. .. 2.C FE ..|.. ....2,238,724 |.............. 2,200,000 |.............. 2,239,409 [.............. 2,286,193 |.......occeutnl0 |oeeeeeenn (2,531) il [0 |, 5.500 |...... 4.505 ....12/16/2025 ...|....04/01/2028 ...|.

797440-BZ-6 ..... SAN DIEGO GAS & ELECTRIC CO SECURED CORP .. .. 1.F FE ..|.. ... 423,460 |.................500,000 [.................446,209 |.................432,879 |...ccooiinnnnnn0 9,419 |0 L0 1.700 |...... 4.905 ....03/27/2025 ...|....10/01/2030 ...|.

797440-C6-7 ..... SAN DIEGO GAS & ELECTRIC CO SECURED CORP .. T FE el 499,205 |l 000500,000 |e.niiiiennn 517,582 |o409,316 [0 BT 0 0 [ 5.400 |...... 5.419 ...08/27/2025 ... |....04/15/2035 ... |.

80282K-BC-9 ..... SANTANDER HOLDINGS USA INC SENIOR CORP_B .. .. 2.AFE ... ceeeeeeeeennn 798,000 [oaiiiinnnnn 784,345 [ 781,508 [0 | 1,423 0 0 2.490 |...... 3.563 ....10/24/2025 ...|....01/06/2028 ...|.

80282K-BN-5 ..... SANTANDER HOLDINGS USA INC SENIOR CORP B .. .. 2.AFE ..|.. ....1,725,636 |.............. 1,725,000 |.............. 1,762,845 [.............. 1,726,347 |....ccooeeeil0 |eoeenenii 71 0 [0 5.473 |...... 5.404 ....12/16/2025 ...|....03/20/2029 ...|.

80282K-B0-8 ..... SANTANDER HOLDINGS USA INC SENIOR CORP_B .. ....3,012,930 |.............. 3,000,000 |.............. 3,104,346 [.............. 3,011,214 |.....coooeiiiin0 |ooeeeeeees (1,716) il [0 s 5.741 |...... 5.640 ....08/27/2025 ... |....03/20/2031 ...|.

816851-BM-0 ..... SEMPRA JRSUB CORP BND ............ccee... 4.125 4117 ...12/2172021 ... |....04/01/2052 ..

...11/03/2025 ... |....11/06/2030 ...|.

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

822905-AN-5 ... SHELL FINANCE US INC SENIOR CORP BND ... 747,201 [0 e 81 0 0 4.125 |...... 4.211
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827048-AX-7 ..... SILGAN HOLDINGS INC SECURED CORP_BND 144 ............foeeeeeeeneiiiiss L 2.CFE [t 999,450 [....uvnnne 1,000,000 |..eevvnnnrnnnnne 991,499 |..iiiiinnne 999,973 |.ovvviiiiiiiinnn0 [t 108 o0 0 [ 1.400 |...... 1.411 ....02/03/2021 ... |[....04/01/20%6 ...[........... 1,007,000
830867-AB-3 ..... SKYMILES [P LTD SECURED CORP_BND 144A .. 2.A FE ..|.. ... 409,888 |... ..384,892 |....oiiiieennnnl0 oo (8,083) |0 [0 4.750 |...... 3.049 ....12/21/2021 ...|[....10/20/2028 ...|. ... 31,705
842400-HI-8 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. .. 1.G FE ..[.. ... 263,9% |.................300,000 |.................266,932 |.....coveennnnnnn268,310 [ooiiiiiiiniinnn0 e 8315 [0 0 2.750 |...... 5.466 ...03/27/2025 ...|....02/01/2032 ...|.
842400-HZ-9 ..... SOUTHERN CALIFORNIA EDISON COM SECURED C .. .. 1.G FE ..|.. ... 484,440 |.................500,000 |........000eeen502,157 |ooeeinniennnnn. 485,489 [0 e 1,049 [0 0 [ 5.200 |...... 5.638 ....08/27/2025 ...|[....06/01/2034 ...|.
842434-DB-5 ... SOUTHERN CALIFORNIA GAS COMPAN SECURED C .. .. 1.DFE ..|. ... 489,385 [... 490,082 [0 e 897 [0 L0 [ 5.080 |...... 5.339 ...03/27/2025 ... |....09/01/2034 ...|.
858119-BS-8 ..... STEEL DYNAMICS INC SENIOR CORP_BND . .. 2.B FE ..|. ... 371,549 |... 383,502 [veueieeennnnnnn 371,892 [0 el 884 [0 0 [ 5.250 |...... 5.361 ....12/16/2025 ...|....05/15/2035 ... |.
858119-BU-3 ..... STEEL DYNAMICS INC SENIOR CORP_BND . .. 2.B FE ..|. ... 604,638 [... 607,302 [...ovvvvvnnennnn 804,742 |ooeenniiiinnnnnl0 [ 104 0 [0 4.000 |...... 4.193 ....12/16/2025 ...|[....12/15/2028 ...|.
871607-AE-7 ..... SYNOPSYS INC SENIOR CORP_BND .. 2.B FE ..|. . 174,938 ... L 174,833 |0 e (105) |0 [0 5.150 |...... 5.005 ....04/03/2025 ...|....04/01/2035 ...|.
87264A-Bi-4 ..... T-MOBILE USA INC SENIOR CORP_BND .. 2.AFE .. 924,880 94,719 ). ..929,303 .3.500 .. 4.720 ....12/16/2025 .. .04/15/2031 ..
87264A-DS-1 ..... T-MOBILE USA INC SENIOR CORP_BND ... .. 2.A FE .. 2,866,874 ..2,932,855 |. .2,865,219 .5.125 ..5.026 ....04/03/2025 .. .05/15/2032 ..
875127-BN-1 ... TAMPA ELECTRIC COMPANY SENIOR CORP_BND . .. 1.G FE .. 983,740 ..1,014,039 |. .5.150 ..5.363 ...03/27/2025 .. .03/01/2035 ..
89788J-AE-9 ..... TRUIST BANK SENIOR CORP_BND .. 1.F FE ..|.. ... 315,000 |... 315,540 [o..uiieeennnnnnn315,000 [ooeeeeiiiiieeeen0 el 0 o0 0 4.671 |...... 4.671 ....05/15/2025 ...|....05/20/2027 ...|.
89788J-AF-6 ..... TRUIST BANK SENIOR CORP_BND .... .. 1.F FE ..|. ,104,151 |... 2,112,029 [oooiiiinnnnnn 2,104,058 |ooveeeenneiennnn0 o () o0 0 e 4.420 |...... 4.285 ....12/16/2025 ...|[....07/24/2028 ...|.
89788J-AH-2 ..... TRUIST BANK SENIOR CORP_BND .... .. 1.F FE ..|.. ,400,350 ... 1,398,932 |oveueieeennnn 1,400,329 |0 e (21) [0 0 e 4.370 |...... 4.360 ....10/20/2025 ...|....10/23/2029 ...|.
89788M-AD-4 ..... TRUIST FINANCIAL CORP SENIOR CORP_BND ... .. 2.AFE ..[. 484,405 |.................500,000 |.................497,482 |................ 490,473 |oooiiiiiiinnin0 o 6,068 [0 0 1.267 |...... 2.943 ....08/27/2025 ...|....03/02/2027 ...|.
89788M-AM-4 ... TRUIST FINANCIAL CORP SENIOR CORP_BND ... .. 1.G FE ..|.. ,170,3% |.............. 1,200,000 |.............. 1,222,661 |.........c... 1,172,515 |0 o 2,119 0 0 e 5.122 |...... 5.477 ...03/27/2025 ...|....01/26/2034 ...|.
90331H-PS-6 ..... US BANK NATIONAL ASSOCIATION SENIOR CORP .. .. 1.E FE ..|. ,400,000 |... e 3,400,000 [0 L0 0 L0 4.730 |...... 4.722 ....06/12/2025 ...|[....05/15/2028 ...|.
913017-CY-3 ..... RTX CORP SENIOR CORP_BND .. 2.A FE ..|.. 246,115 |... 250,832 oeeueieeennnnnn 246,886 |ooeeieiiiiieei0 el 77T 0 0 4.125 |...... 4.593 ...08/27/2025 ...|....11/16/2028 ...|. 255,156
91324P-FP-2 UNITEDHEALTH GROUP INC SENIOR CORP_BND ... .. 1.F FE ..|. .. 844,100 |... 858,542 [ovuiiiiiinnnnn 844,238 [0 e 139 0 0 4.650 |...... 4.642 ....12/16/2025 ...|[....01/15/2031 ...|. 863,623
92343V-GN-8 . VERIZON COMMUNICATIONS INC SENIOR CORP_B .. 2.A FE .. 419,970 ..440,625 |. .2.355 ..5.116 ....08/27/2025 .. .03/15/2032 ..
92343V-GZ-1 ..... [VERIZON COMMUNICATIONS INC SENIOR CORP_B .. 2.AFE .. 706,473 ..716,554 |. .5.250 ..5.218 ...12/16/2025 .. .04/02/2035 ..
92343V-HF-4 ..... [VERIZON COMMUNICATIONS INC SENIOR CORP_B .. 2.A FE .. 927,294 ..929,272 | .4.750 .. 4.797 ....11/10/2025 . .01/15/2033 ..
927804-GK-4 ..... [VIRGINIA ELECTRIC AND POWER CO SENIOR CO .. .. 1.G FE .. ,574,720 .. 1,638,437 |. .5.000 ..5.244 ....08/27/2025 .. .04/01/2033 ..
927804-GT-5 ..... VIRGINIA ELECTRIC AND POWER CO SENIOR CO .. .. 1.G FE .. 393,740 ..406,985 |. .5.150 ..5.354 ...03/27/2025 .. .03/15/2035 ..
928563-AK-1 ..... VMWARE LLC SENIOR CORP_BND .. 2.AFE ..[. .. 639,923 |... veen 614,660 |.................645,895 |0 [ 1506 |0 0 [ 1.800 |...... 2.048 ....12/21/2021 ...|....08/15/2028 ...|.
928668-CG-5 ..... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO .... .. 2.A FE ..|.. 516,357 |...evvvvnneeeenn505,000 |oveennneennnnn 515,747 |0 516,005 el 0 e (852) |0 [0 5.250 |...... 4.514 ....11/20/2025 ...|....08/22/2029 ...|.
928668-CV-2 ..... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO .... .. 2.AFE ..[. ,988,524 |.............. 1,980,000 [.............. 1,985,722 |.............. 1,987,804 [.......cccccceen0 Joevrrnnneennn (720) fennnininnnnennnl0 Joeciiinnl0 [ 4.450 |...... 4.204 ....12/16/2025 ... |[....09/11/2027 ...|.
94106B-AJ-0 ..... WASTE CONNECTIONS INC SENIOR CORP_BND ... .. 1.G FE ..|.. ... 586,643 |.................585,000 |.................605,482 |.................586,740 |......cccoceeri0 Joorrniiieennn 98 [0 0 [ 5.250 |...... 5.209 ....12/16/2025 ...|[....09/01/2035 ... |.
94106L-CE-7 ..... WASTE MANAGEMENT INC SENIOR CORP_BND .... .. 1.G FE ..[.. ... 394,768 |... . e [ 322 |0 [0 4.950 |...... 5.119 ....08/27/2025 ...|....03/15/2035 ... |.
95000U-2U-6 WELLS FARGO & COMPANY SENIOR CORP_BND ... .. 2.A FE ..|.. 1,336,568 |... 1,355,205 |.... 1,344,332 o0 e 8,546 |0 [0 3.350 |...... 4.562 ...12/16/2025 ...|....03/02/2033 ... |.
95000U-2V-4 . WELLS FARGO & COMPANY SENIOR CORP_BND .. 2.AFE .. .4,275,949 ..4,321,721 |. . 4,292,109 .3.526 ..4.158 ....12/16/2025 .. .03/24/2028 ..
95000U-3P-6 ..... [WELLS FARGO & COMPANY SENIOR CORP_BND ... .. 1.EFE .. 914,049 ..931,968 |. ..912,882 .5.244 ..4.921 ....12/16/2025 .. .01/24/2031 ..
01626P-AW-6 ..... ALIMENTATION COUCHE-TARD INC SENIOR CORP .. 2.AFE .. .1,013,229 ..1,014,072 |. 1,013,227 .4.148 .. 4.139 ....12/16/2025 .. .09/29/2028 ..
13607P-VP-6 ..... CANADIAN IMPERIAL BANK OF COMM SENIOR CO . .. 1.F FE .. 1,129,324 ..1,133,797 |. 1,127,963 .4.862 ..4.598 ....12/16/2025 .. .01/13/2028 ..
349553-AM-9 ..... [FORTIS INC SENIOR CORP_BND .............. .. 2.AFE .. 1,074,087 ..991,737 | .1,007,312 .3.055 ..1.581 ....12/21/2021 .. .10/04/2026 ..
78017D-AK-4 ..... ROYAL BANK OF CANADA SENIOR CORP_BND .... .. 1.E FE ..|.. 200,000 |... 201,943 |.... 00200,000 |eeneiieeeennnen0 o0 0 [0 4.498 |...... 4.4%8 ....07/28/2025 ...|....08/06/2029 ...|.
89115K-AD-2 ..... TORONTO-DOMINION BANK/THE SENIOR CORP_BN .. .. 1.F FE ..|. ... 2,000,000 |... 2,025,361 |.... .2,000,000 |.. N | N R | R RPN 4.574 |...... 4.574 ....06/27/2025 ...|....06/02/2028 ...|.
00084D-BD-1 ..... ABN AMRO BANK NV SRBN CORP_BND 144A .. 2.A FE ..|.. .. 1,005,130 ... 1,017,406 |.... 1,003,789 |.. (L84 [0 0 [ 4.988 |...... 4.779 ....08/27/2025 ...|....12/03/2028 ...|.
00253X-AA-9 ..... AADVANTAGE LOYALTY IP LTD SECURED CORPB .... .. 3.AFE ..|. ..166,236 |.. (2,121) [0 0 5.500 |...... 3.792 ...09/24/2021 ... |....04/20/2026 ...|.
034863-BD-1 ..... ANGLO AMERICAN CAPITAL PLC SENIOR CORP_B .... .. 2.B FE ..|. . 01,568,525 |oeeueieeeenennn0 oo (1,487) |0 [0 5.500 |...... 4.926 ....10/09/2025 ...|....05/02/2033 ... |.
03938L-BA-1 ..... ARCELORMITTAL SA SENIOR CORP_BND ... .. 2.B FE ..|. .. 1,021,656 |... e 924,502 [0 ] (28,896) [0 0 [ 4.550 |...... 1.907 ....12/21/2021 ...|....03/11/20%6 ...|.
05571A-BA-2 ..... BPCE SA SRBN CORP_BND 144A ........... .. 2.A FE ..|.. 514,330 |... 533,653 |.... . cerrmmmreeennns0 feeee (791 o0 |0 [ 6.293 |...... 5.902 ...03/27/2025 ...|....01/14/2036 ...|.
05583J-AK-8 ..... BPCE SA SRBN CORP_BND 144A .. .. 2.AFE ..[. 957,920 |... 983,683 |.... 970,053 |.evvveiiiiinnnnl0 [ 12,133 |0 [0 2.045 |...... 3.786 ....08/27/2025 ...|....10/19/2027 ...|.
056121-AB-2 ..... BPCE SA SRBN CORP_BND 144A .. .. 2.A FE .. 1,095,000 ..1,148,315 |. .1,095,000 .6.027 ..6.027 ....05/21/2025 .. .05/28/2036 ..
06279J-AB-5 ..... BANK OF IRELAND GROUP PLC SENIOR CORP_BN .. .. 1.G FE ..|.. ....3,408,156 |.............. 3,500,000 |.............. 3,444,847 |.... 03,425,342 il 0 [ 17,182 0 0 2.029 |...... 3.298 ...10/15/2025 ... |....09/30/2027 ...|.
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06675D-CM-2 ..... BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ .......euvvforneennnnnnns CLEFE e 224,805 [..vuniiiiiiinnnns 220,000 [oeeeeniiiiinnnnns 224,963 |.ooovineennnnnnn228,576 [oiiiiiiinnl0 i (228) [0 0 5.194 |...... 4.159 ....11/19/2025 ... |....02/16/2028 ...
06675D-CN-0 ..... BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ . 1.EFE ..|. ....3,002,128 |... ..2,900,000 f.oeeeeennnnns 3,012,827 |.oieiieennnnn 2,993,348 |0 e (8,780) [0 el [ 5.538 |...... 4.658 ....12/16/2025 ...|....01/22/2030 ...|.
06738E-CG-8 ..... BARCLAYS PLC SENIOR CORP_BND L2.AFE ... ....1,403,298 |... ..1,300,000 f...oevvvnnnnn 1,397,896 |.........eet. 1,400,737 |ovevennniiinnnnnl0 [ (2,561) |0 [0 s 6.224 |...... 5.074 ....09/22/2025 ... |....05/09/2034 ...|.
06738E-CU-7 ..... BARCLAYS PLC SENIOR CORP_BND .2.AFE ..|. ... 993,400 |.............. 1,000,000 |......c00..... 1,019,815 |oeeennneennnnn 994,244 0 844 [0 0 [ 4.942 |...... 5.082 ...03/27/2025 ... |....09/10/2030 ...|.
0965911-2P-8 ... BNP PARIBAS SA SENIOR CORP_BND 144A .. 1.6 FE ..|. ...820,872 |... 822,893 [0 e 2,021 0 0 [ 2.871 |...... 4.446 ....10/23/2025 ... [....04/19/2032 ...|.
12661P-AC-3 ..... CSL FINANCE PLC SENIOR CORP_BND 144A ... 1.6 FE ..|. .. 1,073,081 |... 1,105,982 |....ceevnenen 1,077,697 oveeeneieeeennnn0 oot 4616 |0 [0 e 4.250 |...... 5.035 ...12/16/2025 ... |....04/27/2032 ...|. .. 1,148,906
12803R-AK-0 ..... CAIXABANK SA SRBN CORP_BND 144A L2.AFE ... 2,202,156 |... 2,221,877 [ooeeeiiinnnn 2,202,128 |oevviiiiieennnn0 o (28) o0 0 e 4.634 |...... 4.593 ....12/16/2025 ...|....07/03/2029 ...|. ...2,250,974
191241-AK-4 ... COCA COLA FEMSA SAB DE CV SENIOR CORP_BN .. 1.6 FE ..|. ... 542,428 |... .. 542,859 |0 e 132 |0 0 5.100 |...... 5.161 ....05/01/2025 ...|....05/06/2035 ... |.
22534P-AB-9 ..... [CREDIT AGRICOLE SA SRP CORP_BND 144A . .. 1.EFE .. 958,270 ..980,468 |. ..975,622 .2.015 ..4.470 ...03/27/2025 .. .01/1172027 ..
225401-BK-3 . UBS GROUP AG SENIOR CORP_BND 144A .. 1.F FE .. 1,300,000 ..1,298,662 |. .1,300,000 .4.151 4142 ....09/18/2025 .. .12/23/2029 ..
23341C-AE-3 ..... [DNB BANK ASA SRP CORP_BND 144A ... .. 1.DFE .. 1,002,730 ..1,019,709 |. .4.853 ..4.785 ...03/27/2025 .. .11/05/2030 ..
23636A-BB-6 ..... DANSKE BANK A/S SRP CORP_BND 144A .. .. 1.E FE ..|.. .. 1,072,060 |... 1,081,218 |.... cevrmmereeennnd0 feii 3,612 0 |0 [ 1.549 |...... 2.902 ....09/29/2025 ... |....09/10/2027 ...|. .. 1,108,520
23636A-BJ-9 ..... DANSKE BANK A/S SRBN CORP_BND 144A .. 1.G FE ..[.. ... 982,800 ... 1,008,323 |.... LB4917 0 [ 2117 0 [0 4613 |...... 4.974 ...03/27/2025 ... |....10/02/2030 ...|. .. 1,023,065
292786-BG-2 ..... ENEL FINANCE INTERNATIONAL NV SENIOR COR . .. 2.A FE ..|.. 1,065,677 |... 1,065,476 |.... 01,065,878 |..eeeieeeeeeen0 oo 201 |0 [0 4.375 |...... 4.466 ....09/23/2025 ... |....09/30/2030 ...|. .. 1,093,406
29278G-BH-0 ..... ENEL FINANCE INTERNATIONAL NV SENIOR COR . .. 2.AFE ..[. ... 1,056,075 |.............. 1,065,000 |.............. 1,057,848 |.............. 1,056,254 |......ccceeveenn0 fooonrneennnn 179 [0 o0 s 5.000 |...... 5.108 ....09/23/2025 ... |....09/30/2035 ... |. .. 1,001,625
404280-CV-9 ..... HSBC HOLDINGS PLC SENIOR CORP_BND .. 1.G FE ..|.. .. 3,660,517 |... cevrmmereeennnd0 feeie e 54,355 |0 |0 [ 2.206 |...... 4.352 ....08/27/2025 ...|....08/17/2029 ...|. ,044,120
404280-EF-2 ..... HSBC HOLDINGS PLC SENIOR CORP_BND .. 1.G FE ..[.. . 202,401 eveveiennennl0 [ (L) 0 [0 5.597 |...... 4.685 ...04/30/2025 ...|....05/17/2028 ...|.
404280-FE-4 ..... HSBC HOLDINGS PLC SENIOR CORP_BND .. 1.G FE ..|.. 1,791,772 .. AT91767 eeeieeeeeeen0 e (B) el 0 [0 4.619 |...... 4.609 ....12/16/2025 ...|[....11/06/2031 ...|. .. 1,795,619
46590X-AY-2 ..... JBS USA HOLDING LUX SARL SENIOR CORP_BND .. .. 2.CFE ..|. 1,142,175 |... 1141198 [0 [ (982) |0 [0 5.750 |...... 5.4% ....12/16/2025 ... |[....04/01/2033 ...|. .. 1,157,344
606822-BZ-6 ..... MITSUBISHI UFJ FINANCIAL GROUP SENIOR CO .. 1.G FE .. ... 955,840 ..968,689 .1.640 ..3.470 ...03/27/2025 .. .10/13/2027 .. .. 1,008,200
60687Y-DL-0 ..... MIZUHO FINANCIAL GROUP INC SENIOR CORP_B .. 1.G FE .. 1,602,662 N . 1,602,645 4711 ..4.670 ....12/16/2025 .. .07/08/2031 .. .. 1,637,688
629541-AS-4 . NTT FINANCE CORP SENIOR CORP_BND 144A .. 1.G FE .. 1,020,000 ..1,038,781 |. .1,020,000 .4.876 ..4.874 ....07/09/2025 .. .07/16/2030 .. .. 1,044,868
629541I-AU-9 ..... [NTT FINANCE CORP SENIOR CORP_BND 144A .. 1.G FE .. .2,128,190 ..2,164,931 |. .2,127,564 5171 ..5.015 ....12/16/2025 .. .07/16/2032 .. 2,164,554
63861V-AF-4 ..... [NATIONWIDE BUILDING SOCIETY SRBN CORP BN .........cceforeveenevernnnncfes 1.G FE .. ... 967,020 ..975,346 .2.972 .. 4.197 ...03/27/2025 .. .02/16/2028 .. .. 1,014,860
639057-AC-2 ..... NATWEST GROUP PLC SENIOR CORP_BND .. 1.G FE ..[.. 1,968,880 |... 21,972,275 o0 30395 0 [0 1.642 |...... 2.622 ....10/24/2025 ...|[....06/14/2027 ...|. .. 2,016,420
639057-AV-0 ..... NATWEST GROUP PLC SENIOR CORP_BND .. 1.G FE ..|.. 1,000,000 |... 1,000,000 |..eeeeeeeeenenenn o0 0 [0 5115 |...... 5.115 ....05/20/2025 ...|....05/23/2031 ...|. .. 1,025,575
716973-AE-2 ..... PFIZER INVESTMENT ENTERPRISES SENIOR COR .. .. 1.F FE ..|. 834,913 |0 [ 850 |0 [0 4.750 |...... 4.845 ....12/16/2025 ...|....05/19/2033 ...|.
74977R-DL-5 ... COOPERATIEVE RABOBANK UA SRBN CORP_BND 1 .. .. 1.G FE ..|.. . LB77125 0 8,492 |0 [0 1.980 |...... 3.731 ...08/27/2025 ... |....12/15/2027 ...|.
80281L-AX-3 ..... SANTANDER UK GROUP HOLDINGS PL SENIOR CO .. .. 2.AFE ..|. ..1,000,000 |... . .1,000,000 |.. N | N R | R RN 4.320 |...... 4.320 ....09/156/2025 ... |....09/22/2029 ...|. . 1,021,600
83368R-Bll-1 SOCIETE GENERALE SA SRBN CORP_BND 144A .... .. 2.B FE ..|. 385,676 |... 386,847 |.... ..384,507 |.. (1,169) [0 e l0 [ 5.634 |...... 4.731 ....08/01/2025 ...|[....01/19/2030 ...|. 385,564
83368R-CH-3 ..... [SOCIETE GENERALE SA SRBN CORP BND 144A M . .. 2.BFE .. .3,522,4% .. 3,544,948 |. .3,517,559 . (4,936) .4.360 ..3.818 ....09/12/2025 .. .05/22/2029 .. 3,550,755
853254-CG-3 ..... [STANDARD CHARTERED PLC SENIOR CORP_BND 1 .. .. 1.G FE .. 864,885 ..853,332 | ..866,247 .2.608 ..2.652 ....01/06/2022 . .01/12/2028 .. ..878,306
853250-2A-9 ..... [STANDARD CHARTERED PLC SENIOR CORP_BND 1 .. .. 1.G FE .. 995,160 .. 1,020,933 |. ..995,772 .5.005 ..5.106 ...03/27/2025 .. .10/15/2030 .. 1,025,025
85325C-2D-3 STANDARD CHARTERED PLC SENIOR CORP_BND 1 .. .. 1.G FE .. 203,190 ..205,216 |. ..202,535 .5.545 ..4.889 ....06/03/2025 .. .01/21/2029 .. .. 205,545
86562\1-DS-6 ..... [SUMITOMO MITSUI FINANCIAL GROU SENIOR CO .. .. 1.G FE .. 840,975 . 858,717 |. ..839,208 .5.240 ..4.886 ...03/27/2025 .. .04/15/2030 .. .. 849,694
86562\1-DY-3 ..... SUMITOMO MITSUI FINANCIAL GROU SENIOR CO .. .. 1.G FE ..|.. ...640,000 |... 646,211 |.... . 640,000 |eeveiiiieeennnnd0 o0 0 [0 4.660 |...... 4.660 ....06/30/2025 ...|....07/08/2031 ...|. 654,912
87019D-AA-5 ..... SWEDBANK AB SRBN CORP_BND 144A .. 1.F FE ..|. 1,705,962 |.............. 1,700,000 [.............. 1,749,298 |.... 21,705,912 [0 [ (80) |0 [0 5.083 |...... 4.993 ....12/16/2025 ... |....05/21/2030 ...|. .. 1,743,206
902613-AS-7 ..... UBS GROUP AG SENIOR CORP_BND 144A .. .. 1.F FE ..|.. ... 4,887,308 |... e 4,907,139 |.... 4,888,338 |.....coeeeennnnn0 e 1,027 |0 [0 4.708 |...... 4.725 ...03/27/2025 ...|....08/05/2027 ...|. .. 5,004,988
902613-BJ-6 ..... UBS GROUP AG SENIOR CORP_BND 144A .........ccoovvivvvns foneenenennnniis CFFE i 772,297 [0 745,000 ouvnnniiiiinnnnnn 770,496 [...ooovvnnnnnnns 770,183 [..oivvvveeennnn0 e 2,114) [0 0 5.428 |...... 4.253 ...09/18/2025 ... |....02/08/2030 ...|.....uuunnnens 765,219
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 266,085, 158 268,876,000 269,451,361 266,284,461 XXX XXX XXX 4,738,141 XXX XXX 274,257,086
00138C-BG-2 ..... COREBRIDGE GLOBAL FUNDING SECURED CORP_B .........efoeevrieennnnncs CFFE e 1,458,184 |..eeeeenneeeee 1,460,000 |.....ccevnnnnn 1,463,720 [..coeeennnnnns 1,458,442 |.oeoeiiiiieinl0 o289 |0 [0 4.250 |...... 4203 |FA oo o 22,407 e 0 [....12/16/2025 ...|....08/21/2028 ...|........... 1,491,025
04685A-2V-2 ..... ATHENE GLOBAL FUNDING SECURED CORP_BND 1 .. .. 1.EFE ..|. ... 2,875,770 |... 2,885,539 [oiiiiiiinnnnnd0 [ 9,769 |0 [0 2.500 |...... 4.316 ....10/20/2025 ... |....03/24/2028 ...|.
04685A-22-3 ..... ATHENE GLOBAL FUNDING SECURED CORP_BND 1 .. .. 1.E FE ..|.. s 492,640 |.oeeniiiieennnl0 [ 11,080 |0 o0 1.608 |...... 4.671 ....08/27/2025 ...|....06/29/2026 ...|. s
04685A-4C-2 ... ATHENE GLOBAL FUNDING SECURED CORP BND 1 ........coeifeeeeeeeenneenii]s TEFE s 555,331 |.................563,000 |.................563,036 |................. 556,510 |..ovvvveennnnn0 i 1179 o0 [0 4.721 |...... 5.061 ...12/16/2025 ... |....10/08/2029 ...|.............. 576,290
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649521-EZ-2 ..... NEW YORK LIFE GLOBAL FUNDING SECURED COR ............foeeeeeeeneeenees 1B FE [ 1,215,736 |oevvennnne 1,238,000 |...occvvnennns 1,234,123 | 1,216,980 |oevvvnnnninnnns (VI PO 1,244 | [V (VI I 4.550 |...... 4.836 ....12/16/2025 ...|....01/28/2033 ...|........... 1,266,165
741530-Cl-7 ..... PRICOA GLOBAL FUNDING | SECURED CORP_BND .. .. 1.D FE ..|. ... 718,490 |... ... 131,680 |.... ..718,544 |.. o0 e 55 [0 [0 [ 4.700 |...... 4.716 ...05/20/2025 ...|....05/28/2030 ...|.
T4256L-EY-1 ..... PRINCIPAL LIFE GLOBAL FUNDING SECURED CO . .. 1.E FE ..|. ..261,079 |.. v e (T o0 0 o 5.100 |...... 4.261 ....12/16/2025 ...|[....01/25/2029 ...|.
74256L-FB-0 ..... PRINCIPAL LIFE GLOBAL FUNDING SECURED (O .... .. 1.E FE ..|.. . ..503,437 |.. JUO VI PO (- <i:) N AU | ) FOUPPRRR | B SN 4.950 |...... 4.755 ...08/27/2025 ...|....11/27/2029 ...|.
T425AP-AD-7 ... PRINCIPAL LIFE GLOBAL FUNDING SECURED CO . s .. 1.EFE ..|. ....1,898,993 |... 1,899,111 |.. 0 e 118 0 0 4.250 |...... 4.269 ...08/11/2025 ...|[....08/18/2028 ...|.
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 9,969,220 10, 135,000 10,046,348 9,992,282 0 XXX XXX XXX XXX 10,325,150
03027X-CD-0 ..... AMERICAN TOWER CORPORATION SENIOR CORPB .. .. 2.A FE ..|.. ... 573,653 [... ...563,000 |... 589,535 |.... ..573,084 |.. JUO VI PO (- <i:) N AU | ) FOUPPRRR | B SN 5.550 |...... 5.251 ....12/16/2025 ...|....07/15/2033 ...|. 578,623
30225V-A0-0 ..... EXTRA SPACE STORAGE LP SENIOR CORP_BND ... .. 2.B FE ..|. ... 847,030 ... 1,000,000 |... .... 888,613 [.... vl e 15316 [0 0 [ 2.400 |...... 5.185 ....08/27/2025 ...|....10/15/2031 ...|. .. 1,012,000
30225V-AS-6 ..... EXTRA SPACE STORAGE LP SENIOR CORP_BND .... .. 2.B FE ..|. 655,722 |... ...655,000 |... ... 672,181 [.... o0 o262 [0 [0 [ 5.400 |...... 5.373 ...12/16/2025 ... |....02/01/2034 ...|.
44107T-AZ-9 ..... HOST HOTELS & RESORTS LP SENIOR CORP_BND .. .. 2.B FE ..|. ....1,064,390 |... 1,125,000 |... ..1,072,868 |.... .. v e 1446 [0 0 [ 3.500 |...... 4.761 ....12/16/2025 ... |....09/15/2030 ... [.
49803X-AE-3 ..... KITE REALTY GROUP LP SENIOR CORP_BND .. 2.B FE ..|. 1,000,000 |... ..1,082,085 |.... ..995,010 |.. o0 e 410 [0 [0 [ 5.500 |...... 5.577 ....08/27/2025 ...|....03/01/2034 ...|. .
828807-DY-0 ..... SIMON PROPERTY GROUP LP SENIOR CORP_BND .. 1.G FE .. ..839,403 |. ..809,3% .0 | .4.750 ..5.343 ...12/16/2025 .. .09/26/2034 .. .. 864,045
925650-AC-7 ..... VICI PROPERTIES LP SENIOR CORP BND .......cevvemseveenefornniinenninnnns .. 2.CFE ..|. 379,501 |.... ..372,652 |. 0 529 [0 0 [ 4.950 |...... 5.116 ...12/16/2025 ... |....02/15/2030 ... |ceeuuuuiieens 384,281
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 5,314,604 5,562,000 5,474,156 5,334,308 0 19,704 0 0| XXX XXX XXX 81,732 104,113 XXX XXX 5,683,822
0489999999. Total - issuer credit obligations (unaffiliated) 372,648,383 376,349,600 376,611,588 372,984,798 31,886 416,473 0 0 XXX XXX XXX 4,030, 166 5,973,352 XXX XXX 383,771,559
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0
0509999999 - Total - issuer credit obligations 372,648,383 376,349,600 376,611,588 372,984,798 31,886 416,473 0 0 XXX XXX XXX 4,030, 166 5,973,352 XXX XXX 383,771,559
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 84,543,015 1B..$............. 1,216,980 1C.. D.$ s 9,241,435 1E.$ ........... 24,642,181 1F .. ........... 46,044,963 1G.$........... 62,953,771
1B  2A..$ ..65,218,386 2B ..$ .. 50,542,572 2C ..
1C 3A..$.. .1,208,453 3B..$.. ...0 3C..
1D 4A .8 . 4B ..$ .0 4C..
1E 5A...$ .. 5B ..% 5C ..
1F 6. $
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36179U-V8-2 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA6 ...........ofeeeeeeeeiiiiiid]ons TA o LY(VR 1 Y A 455,904].......euunnnne 420,774 e 468,747 (VR RN | B R 3.500 |...... 3.035 ....07/16/2019 ...[....07/20/2049 ...[............ N
36179V-VX-5 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA6 .... 1.4 ... ....5,269,123 |... 6,456,341]... ....5,349,69.............. 5,283,580 |.... 0 |0 e 2.000 |...... 5.039 ....12/16/2025 ...|[....10/20/2050 ...[.......... 25,651 |..
361790-G4-4 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA7 .... 1.A ... 002,592,296 |... 2,949,195 (... 102,653,469 (... 2,596,438 |.... 0 0 3.000 |...... 5.117 ....08/27/2025 ...|....06/20/2051 ...[.......... 15,299 |..
36179Y-5L-4 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 .... 1.4 ... ... 1,213,800 |... 1,215,319]... e 1,229,738 1,213,790 |.... 0 |0 e 5.500 |...... 5.4% ....08/27/2025 ...|[....08/20/2054 ...[........... 9,000 |..
36179Y-W2-6 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 .... 1A ... ..2,315,759 |... 2,357,546 ... 2,317,291 [.... NV R | I R 4.000 |...... 5.183 ...03/27/2025 ... |....05/20/2054 ...|...
36179Y-YX-6 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 .... L. 1AL ....1,173,982 |... . . ... 1,168,928(.............. 1,173,426 |.... 0 0 [ 6.000 |...... 4.676 ....12/16/2025 ... |....06/20/2054 ... |...
36180A-AG-8 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 .... LA ... 1,050,187 |... 1,036,142 ... cn 1,057,312 1,050,087 |.... 0 0 6.000 |...... 5.139 ....08/27/2025 ... |....09/20/2054 ...|...
3618N5-A2-5 GOVERNMENT NATIONAL MORTGAGE A POOL# MBO .... 1.4 ... ... 1,310,681 |... .. 1,375,085(... ... 1,340,849 .............. 1,311,149 |.... 0 |0 e 4.500 |...... 5.541 ....08/27/2025 ...|....11/20/2054 ...|...
3618N5-A3-3 . GOVERNMENT NATIONAL MORTGAGE A POOL# MBO . 1.A .3,093,852 3,007,240 .3,008,192]. .. 3,093,801 |. 0. ..5.000 |......5.011 ...10/10/2025 . .11/20/2054 ..
362020-48-5 . GOVERNMENT NATIONAL MORTGAGE A POOL# 002 . 1.A 284|. i 0. ..7.500 |......7.592 ..12/2172021 . .10/20/2030 .
36202D-LV-1 ..... [GOVERNMENT NATIONAL MORTGAGE A POOL# 003 . 1.A .567 |. 0. ......7.000 |......6.883 .. 1272172021 . .02/20/2031 ..
36206P-UR-9 ... GOVERNMENT NATIONAL MORTGAGE A POOL# 417 .... LA A4 0 |0 7.500 |...... 6.248 ....12/27/2021 ...|....05/15/2026 ...|...
36207F-LH-2 ..... GOVERNMENT NATIONAL MORTGAGE A POOL# 430 ..........foeeeeeeennnniis LA 1,083 |eveeiiiiiinnnnns N 1122 1,082 [ RO (I 7.500 |...... 7.547 ... 1272772021 ... |....10/15/2029 ...
1019999999. Subtotal - asset-backed securities - financial asset—backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 18,491,920 20,217,730 18,673,502 18,510,234 0 XXX XXX XXX XXX
3128MJ-5C-0 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# GOS8 .... A .. 302,328 |... .291,4991... 281,674|... . 301,068 |.... NV R | I R 4.000 |...... 3.472 ...07/16/2019 ...|....10/01/2048 ...|...
31292G-7H-3 ... FEDERAL HOME LOAN MORTGAGE COR POOL# COO ... AL 0 |0 e 7.500 |...... 7.521 1272172021 .. |....12/01/2029 ... |...
312024-D6-8 ... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... A UV N | I R 8.000 |[...... 8.015 ....12/21/2021 ...|....07/01/2030 ...|...
31292H-QC-1 ... FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... AL 0 |0 [ 6.500 |...... 6.223 ....12/27/2021 ...|....05/01/2032 ... |...
31292L-116-8 ..... FEDERAL HOME LOAN MORTGAGE COR POOL# C04 .... A 0 |0 3.000 |...... 2.424 ....10/19/2012 ... |....10/01/2042 ...|...
31298F-U3-4 ... FEDERAL HOME LOAN MORTGAGE COR POOL# C46 ... AL . . 0 |0 [ 6.500 |...... 6.558 ...12/21/2021 ... |....09/01/2030 ...|...
313206-NZ-9 FEDERAL HOME LOAN MORTGAGE COR POOL# SBS ... A 894,834 |... ... 954,490 (... . 0 0 2.000 |...... 3.787 ....12/16/2025 ... |....02/01/2036 ...|...
3132DN-AZ-6 . FEDERAL HOME LOAN MORTGAGE COR POOL# SDO . A .2,2685,522 .2,437,990 2,268,378 . ..2,256,039 |. 0. ..3.500 |......4.921 ...09/30/2025 . .03/01/2052 ..
3132DN-MY-6 ..... [FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 . A 461,933 . 469,489 463,253 |. ..461,90 |. 0. ..4.500 |......4.765 ....12/16/2025 . .07/01/2052 .
31320S-06-2 ..... |FEDERAL HOME LOAN MORTGAGE COR POOL# SD4 . A .5,312,685 .5,433,313 5,437,597 |. ..5,313,664 |. 0. ..5.000 |......5.437 ....03/27/2025 . .11/01/2053 .
31320U-BD-8 ..... [FEDERAL HOME LOAN MORTGAGE COR POOL# SD6 . A 11,004,047 10,846,437 11,153,702 . .11,003,104 |. 0. ..6.000 |......5.436 . 325,393 |....06/23/2025 . 09/01/2054
3132DW-CU-5 ..... |FEDERAL HOME LOAN MORTGAGE COR POOL# SD8 . A .6,775,349 .8, 159,999 6,952,708 |. ..6,792,695 |. 0. ..2.500 |......5.251 . 153,000 |....03/26/2025 . .12/01/2051
S133AY-LJ-7 ... FEDERAL HOME LOAN MORTGAGE COR POOL# QD2 .... A ....9,354,941 |... .. 11,806,673 ... .. 9,596,682[.............. 9,389,616 |.... .0 . 2.000 |...... 5.045 ... 177,100 |....03/26/2025 ...|....11/01/2051 ...|...
31368H-MB-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... AL L 44,748 |... . 41,428]... . 42,661]... .0 .. 5.500 |...... 3.803 1272172021 ... |....12/01/2034 ... ...
31374G-WP-8 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 313 ... A .0 . 6.500 |...... 5.489 ....12/27/2021 ...|....01/01/2028 ...|...
31384V-2A-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... AL .0 .. 6.500 |...... 8.189 ...12/21/2021 ... |....07/01/2030 ...|...
31384V-T8-5 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 ... A .0 . 6.500 |...... 6.651 ....12/27/2021 ...|....05/01/2030 ...|...
31398K-CN-8 ..... FREDDIE MAC FHLMC_35-87 SENIORAGENCYCMOS .... AL .0 .. 4.500 3.581 ..12/2172021 ... |....10/15/2039 ... |...
31407H-HS-8 ..... [FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 . A 0. ..5.000 |......5.572 ....12/21/2021 . .10/01/2035 .
31407M-MR-3 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 . A 0. ..5.500 |......5.846 ....12/21/2021 . .07/01/2035 .
3140L5-FK-7 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 . A 0. ..2.500 |......2.025 ....12/21/2021 . .03/01/2051 .
3140W1-GM-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FA1 . A 2 912,644 |. 0. ..3.500 |......5.188 ...03/27/2025 . .09/01/2052 ..
3140W2-2P-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FA2 . A ..1,013,022 |. 0. ......6.500 |......6.035 ....12/16/2025 . .08/01/2055 .
3140W3-X3-8 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FA3 .... AL 978,288 |... 978,498 ... 978,258 |.... 0 |0 e 5.500 |...... 5.393 ....12/16/2025 ... |....10/01/2055 ...|...
3140XH-FT-9 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FS1 .... A ....4,257,020 |... 4212513 4,263,912 |.... 0 |0 2.000 |...... 4.658 ...10/10/2025 ...|....11/01/2051 ...|...
3140XJ-T9-4 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FS3 ... A ....1,451,381 [... oo 1,450,231 (... 1,452,166 |.... 0 |0 e 3.000 |...... 4.817 ....12/16/2025 ... |....04/01/2052 ... |...
3140XR-2Y-4 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# FS9 ... A ... 3,821,017 |... 3,932,271 [ 3,827,246 |.... 0 0 3.000 |...... 5.149 ....03/26/2025 ...|....06/01/2052 ...|...
31418D-7L-0 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... A ....5,636,336 |... s . 5,797,789 5,656,307 |.... .0 .. L0 ] 2.500 |...... 4.558 ...03/27/2025 ...|....12/01/2036 ...|...
31418\-K7-6 ..... FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO A 3,322 | 3,121 3,262)..iiiiiiiiiiinnn 3,275 [ 0 |..... 5.500 |...... 4.274 ... 12/27/2021 ... 1....01/01/2039 ... | ..eiiiiiinnnnn I T




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
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Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year
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31427N-09-3 ... FEDERAL HOME LOAN MORTGAGE COR POOL# SL1 ........cceufeeeeeeeennnniis LA 1,637,609 |..........ns 1,696,357 |.cuuuennnnns 1,638,199 ... 1,637,850 |..evvvnnniiiinnns [ I 241 o [ 0 [..... 4.000 |...... 4.559 |MON ... fooeiiiiiininns 5,651 |oeiiiiiiiiiis 0 ....12/16/2025 ...|[....07/01/2050 ...|........... 1,301 [onnnenes

1039999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - not/partially guaranteed (not exempt from RBC) 58,545,474 65,024,086 59,488,967 58,630,681 0 90,276 0 0] XXX XXX XXX 187,374 1,215,790 XXX XXX 370,101 | XXX

o

05946X-BV-4 ..... |BANC OF AMERICA FUNDING CORPOR SENIORWHO ............ | ................ | TAFM s 157 | 194 i LK ] PP 185 [oviieiiiiinnns [V O 0 foorrrieeniinns 0 feeieiiie0 ). 6.000 |...... 5.730 |MON oo Joovvieieeiiiiiinens L oY 9 |....12/13/2011 ...]....05/20/2033 ... |....ccounnneen. 0 foveerennnn

1059999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 157 154 153 155 0 0 0 0] XXX XXX XXX 1 9 XXX XXX 0] XXX

o

081331-AE-0 ..... |BELVO|R LD LLC VA SENIOR MUNITAX BND REV ............ | ................ | TEFE |, 170,870 |.ooeeeinnnnns 170,982 ..o 171,982 e 170,890 |..vvvvieiennnnns [V K FPPPPPPYOOYOn 0 feiiiii0 ). 5.300 |...... 5.303 D .ooonn forrriiiiiiiii 403 | 9,089 |....12/27/2021 ...|....12/15/2035 ...|........... 3,746 |.....e......

1079999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed

L'Li3

securities (unaffiliated) 170,870 170,932 171,952 170,890 0 3 0 0 XXX XXX XXX 403 9,059 XXX XXX 3,746 XXX
04018A-AY-5 ..... ARES CLO LTD ARES_20-58A SENIOR ABS_ABS ..........cewforeeeeeennennies L TAFE s 3,962,000 |............ 4,000,000]............ 4,000,007 [...ceevvnnnnns 3,966,260 (VR RN | B R 5.145 |...... 5.383 | AL ... [eeiiiiiinnnnns 44,586 |....oeeeeennnn 120,688 |....04/10/2025 ...|....04/15/2038 ...|...... 4,052,589 |............
09201E-AA-5 ..... BLACK_25-2 SRSEC ABS_ABS _25-2A 144A .. 1.AFE ..|. ... 4,000,000 |... ...4,000,000... ....3,994,023(.............. 4,000,000 |.... 0 |0 e 5.238 |...... 5.269 | AL ... ....10/10/2025 ...|[....10/15/2038 ...|.......... 79,486 |..
12555X-A0-4 ..... CIFC FUNDING 2019-VI LTD CIFC AJABS19-6A . .. T.AFE ..|. ....2,986,200 |... ...3,000,000... L203,021, 44 ... 2,989,013 [.... 0 0 5.594 |...... 5.788 [JAJO .... . 136,394 |....04/09/2025 ...|....07/16/2037 ...|...... 3,042,418 |..
381370-AY-1 ... GOLDENTREE LOAN MANAGEMENT US SENIORABST ... .. 1.AFE ..|. ....4,967,500 |... ...5,000,000... 4,991,529 4,973,487 |.... 0 |0 e 4.854 |...... 5.106 [JAJO .... .... 133,150 |....05/01/2025 ...|....04/20/2035 ...[......... 389,341 |..
55819X-BJ-0 ..... MADISON PARK FUNDING XXI1 LTD SENIORABST ... .. ....3,973,000 |... ...4,000,000... ... 4,005,603(.............. 3,976,572 |.... 0 0 5.215 [...... 5.410 [JAJO .... |.. . ... 173,459 |....04/08/2025 ...|....01/15/2038 ...[......... 289,485 |..
55822N-AI-9 ... MDPK_61-R SRSECABS61-R144A .......ceevvveeiieieinnnnnnns LA e 5,750,000 |............ 5,750,000 ............ 5,750,000 .....ceeenee 5,750,000 [ PR | I R 0.000 |...... 0.000 JJAJO covv fomnneeeeemmniineeeenn 0 foii 0 [....12/23/2025 ...|....01/20/2039 ...]|......... 110,584 |[............
1099999999. Subtotal - asset-backed securities - financial asset-backed

securities - self-liquidating - non-agency - CLOs/CBOs/CDOs

(unaffiliated 25,638,700 25,750,000 25,762,576 25,655,332 0 16,635 0 XXX XXX XXX 198,754 563,691 XXX XXX 7,963,903 XXX
02582J-KB-5 ..... AMERICAN EXPRESS CREDIT ACCOUN SENIOR AB .. .. 1.AFE ..|. ....3,788,442 |... ... 3,720,000|... ... 3,808,832(....cccennnnnn 3,774,201 |.... .0 .. (14,242) |... 0 |0 e 4.800 |...... 4.190 [MON .oeee Jovnnnieeeeenne 7,936 |.. . 119,040 |....05/01/2025 ...|....05/15/2030 ... [...... 3,734,880 |..
161571-HZ-0 ..... CHASE ISSUANCE TRUST SENIOR ABS_ABS _25- .. .. 1.AFE ..|. ....3,999,920 |... ... 4,000,000... ... 4,038,877 |.cccvnnnnnn 3,999,792 |.... .0 NV R | I R 4.160 |...... 4.189 [MON ..... .. e 1,3% .. ....07/18/2025 ...|[....07/15/2030 ...[...... 4,013,867 |..
17305E-HA-6 CITIBANK CREDIT CARD ISSUANCE SENIOR ABS .. .. 1.AFE ..|. .:2,999,186 |... .. 3,000,000... .. 3,034,836.....cccnnnnnn 2,999,272 |.... .0 0 |0 e 4.300 |...... 4.310 (D ....... .. ....3,583 |.. ....06/18/2025 ...|[....06/21/2030 ...[...... 3,064,500 |..
254683-CZ-6 ..... [DISCOVER CARD EXECUTION NOTE T SENIOR AB .. 1T.AFE .. .3,020, 156 3,000,000 3,015,162 ..3,007,876 |. .0 0. ..4.930 |......4.386 [MON . 6,573 |.. ....03/28/2025 . .06/15/2028 .
34535E-AD-4 ..... [FORD CREDIT AUTO OWNER TRUST F SENIOR AB . .. 1.AFE .. .3,800,364 3,762,154 .3,794,093 ). ..3,785,415 |. .0 0. ..5.090 |......4.469 [MON . 8,511 [.. ....03/28/2025 . .12/15/2028 ..
437921-AD-1 . |HONDA AUTO RECEIVABLES OWNER T SENIOR AB . .. 1T.AFE .. .2,999,665 3,000,000 3,018,350 |. ..2,999,699 |. .0 0. ....n4.150 |......4.188 | MON . .5,533 [.. ....04/29/2025 . .10/15/2029 ..
78398K-AC-5 ..... SFS AUTO RECEIVABLES SECURITIZ ABS_ABS _ .... .. 1.AFE ..|. ....3,999,950 |... ...4,000,000... ... 4,017,266 (.............. 3,999,937 |.... .0 .. 0 |0 e 4.540 |...... 4.581 [MON ..oee |oeennieeeennnn 5,549 |.. ...10/08/2025 ...|....04/21/2031 ... |...
80288J-AC-7 ..... SANTANDER DRIVE AUTO RECEIVABL SENIOR AB ... .. T.AFE ..|. ....3,999,438 |... ...4,000,000... 4,019,144 ... 3,999,461 |.... .0 0 0 4.380 |...... 4.423 | MON ..... L 1,787 .. ....07/22/2025 ...|....01/15/2030 ...|...
858928-AD-6 ..... STELLANTIS FINANCIAL UNDERWRIT SENIOR AB . 1A FE L. ....4,999,186 |... .. 5,000,000... ....5,034,325(.............. 4,999,318 |.... .0 |- 0 |0 [ 4.470 |...... 4.516 [MON ... |oevvenieeennnnd 6,829 |.. ...05/01/2025 ...|....07/20/2028 ...|...

1119999999. Subtotal - asset-backed securmes flnanC|aI asset-| backed

securities - self-liquidating - other financial asset-backed securities - self-

liquidating (unaffiliated) 33,606,307 33,482, 154 33,780,885 33,564,971 0 (41,337) 0 0 XXX XXX XXX 59,697 809,952 XXX XXX 15,040,896 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed

securities - self-liquidating 136,453,428 144,645,056 137,878,035 136,532,263 0 85,194 0 0 XXX XXX XXX 508,530 3,018,539 XXX XXX 23,480,233 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed

securities - not self-liquidating 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
92868B-AD-5 ..... |VOLKSWAGEN AUTO LEASE TRUST VW SENIOR AB ............ | ................ | TAFE [t 3,999,371 [......cce. 4,000,000{.....c...... 4,015,658 ........cc.... 3,999,435 [....ooiiinins [ T 64 |iiiiiiiiinnnns [ 0 [..... 4.010 |...... 4.050 [MON ..o oevmmnnaeeennnnn 4,901 | 41,882 |....09/09/2025 ...|....01/22/2029 ...{......... 507,548 |........ 0.0

1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 3,999,371 4,000,000 4,015,658 3,999,435 0 64 0 0| XXX XXX XXX 4,901 41,882 XXX XXX 507,548 | XXX

1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 3,999,371 4,000,000 4,015,658 3,999,435 0 64 0 0| XXX XXX XXX 4,901 41,882 XXX XXX 507,548 | XXX
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Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year
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Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 0 0 0 0 0 0 0 0| XXX XXX XXX 0 0 XXX XXX 0| XXX
1889999999. Total - asset-backed securities (unaffiliated) 140,452,799 148,645,056 141,893,693 140,531,698 0 85,258 0 0| XXX XXX XXX 513,431 3,060,421 XXX XXX 23,987,781 | XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0 XXX XXX 0] XXX
1909999999. Total - asset-backed securities 140,452,799 148,645,056 141,893,693 140,531,698 0 85,258 0 0 XXX XXX XXX 513,431 3,060,421 XXX XXX 23,987,781 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 513,101, 182 524,994,656 518,505, 281 513,516, 4% 31,886 501,731 0 0 XXX XXX XXX 4,543,597 9,033,773 XXX XXX 407,759, 340 XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 140,360,808 1B .. W8 1D.§... ...170,890 1F ..$ .. .0 1G.$ ...
1B 2A .8 ... .0 2B.. )
1C 3A..$ ... 0 3B.. )
1D 4A .8 . 0 4B.. )
1E 5A..% ... 0 5B.. 8.
1F 6. $ .0
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Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Restricted Number Value Adjusted Obtain Amount Nonadmitted Valuation (Amor- | Temporary |Book/Adjusted| Adjusted | Admin-
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Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
B TR 1D 8 e TE 8 e 1F ..

$
-8
-8

$

$
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- [ Total Changein| Change in SVO
CusIP Restricted Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admin-
Identi- Asset of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date istrative
fication Description Code Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (12-13) Value Acquired | Symbol
5109999999. Total - common stock - industrial and miscellaneous (unaffiliated) 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5409999999. Total - common stocks - mutual funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5609999999. Total - common stocks - unit investment trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
5809999999. Total - common stocks - closed-end funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX
03048#-10-4 ... |AMERICAN WESTERN HOME INSURANCE COMPANY ................ | ............... | ................. 200,000.000 |.evvenniaeennnnns 5,005,086 |......... 25.080 f-.oiiiiinnnnnns 5,005,086 [...ooeeennnnnnnns 6,183,423 [.ooovniiiiiiiiis (U AP 45,187,791 [oooieniiiiiiiiiiinnnns 0 f[oeeemnnns (45,459,830)]cvvvnnueeernnnnnns [ PO (45,459,830) |- eeevvmneaerernnnnnnns 0. 12/28/1977 ... oot
5929999999. Subtotal - common stock - parent, subsidiaries and affiliates other 5,005,036 XXX 5,005,036 6,183,423 0 45,187,791 0 (45,459,830)) 0 (45,459,830) 0 XXX XXX
5979999999. Total - common stocks - parent, subsidiaries and affiliates 5,005,036 XXX 5,005,036 6,183,423 0 45,187,791 0 (45,459,830)) 0 (45,459,830) 0 XXX XXX

5989999999 - Total common stocks 5,005,036 5,005,036 6,183,423 0 45,187,79 0 (45,459,830) 0 (45,459,830) 0 XXX XXX
5999999999 - Total preferred and common stocks 5,005,036 5,005,036 6,183,423 0 45,187,791 0 (45,459,830) 0 (45,459,830) 0 XXX XXX
1.

Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
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CuUsIP Date Number of Shares Interest and
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912820-G0-8 . ..|UNITED STATES TREASURY SENIOR GOVT_BND . ..08/27/2025 ... [J.P. MORGAN SECURITIES INC . . 2,034,221 |.. . 2,043,000 6,218
91282C-NF-4 . ..|UNITED STATES TREASURY SENIOR GOVT_BND . ..05/30/2025 ... MERRILL LYNCH INTERNATIONAL . 498,320 |.. .500,000 113
91282C-NJ-6 . .. |UNITED STATES TREASURY SENIOR GOVT_BND . ..08/04/2025 ... [VARIOUS ......cvvvnniiiiinnnnns . 1,024,822 |.. . 1,025,000 .3,910
91282C-\R-8 . ..|UNITED STATES TREASURY SENIOR GOVT_BND . ..07/31/2025 ... [J.P. MORGAN SECURITIES INC . . 2,092,197 |.. .2,110,000 .29
91282C-NS-6 . .. [UNITED STATES TREASURY SENIOR GOVT_IBND ..10/27/2025 ... [UBS WARBURG LLC .... . 5,376,592 |.. . 5,250,000 28,328
91282C-Nii-7 . ..|UNITED STATES TREASURY SENIOR GOVT_BND . ..09/22/2025 ... [DEUTSCHE BANK ALEX . 9,381,534 |.. . 9,383,000 22,097
912820-PF-2 . .. |UNITED STATES TREASURY SENIOR GOVT_BND . ..10/31/2025 ... [ GOLDMAN SACHS & CO. . . 1,457,482 |.. . 1,470,000 . 457
91282C-PJ-4 .. .. |UNITED STATES TREASURY SENIOR GOVT_BND . ..12/16/2025 ... [VARIOUS ... . 3,528,505 |.. . 3,565,000 10,369
91282C-PN-7 . ..|UNITED STATES TREASURY SENIOR GOVT_BND . ..12/16/2025 ... [ VARIOUS 10,623,268 |.. 10,690,000 9,751
91282C-PN-5 .. . |UNITED STATES TREASURY SENIOR GOVT_BND . ..12/16/2025 ... [VARIOUS ... 12,144,176 |.. 12,250,000 18,668
912820-PR-6 . .. [UNITED STATES TREASURY SENIORGOVTBND ... ...12/31/2025 ... [J.P. MORGAN SECURITIES INC . ... 4,586,528 |.. .... 4,600,000 |.. . 921
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 52,747,640 52,886,000 101,061
3130AT-US-4 . .. | FEDERAL HOME LOAN BANKS SENIOR AGENCY BN .... ....03/26/2025 ... | TORONTO DOMINION SECURITIES IN .. ... 8,542,840 |.. .... 8,500,000 |..
3133ER-40-1 .| FEDERAL FARM CREDIT BANKS FUND SENIOR AG . ..03/26/2025 ... [ TORONTO DOMINION SECURITIES IN .. .5,027,800 |.. .5,000,000
3133ET-BF-3 FEDERAL FARM CREDIT BANKS FUND SENIOR AG ... .. |....03/26/2025 ... [TORONTO DOMINION SECURITIES IN .. .. 11,923,800 |.. ... 12,000,000 |..
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt from RBC) 25,494,440 25,500,000
21987B-BK-3 .........| CORPORACION NACIONAL DEL COBRE SENIOR CO . .. [-...08/27/2025 ... |MORGAN STANLEY & CO. INC . ....311,643 |.. ....300,000 |..
455780-CQ-7 ......... INDONESIA  REPUBLIC OF SENIOR CORP_BND ... ....08/27/2025 ... |MORGAN STANLEY & CO. INC . .... 456,635 |.. ....500,000 |..
455780-DR-4 INDONESIA  REPUBLIC OF SENIOR CORP_BND ....03/27/2025 ... |MORGAN STANLEY & CO. INC .... ....390,968 |.. ....400,000 |..
62878U-2(-7 . ..|NBN CO LTD SENIOR CORP_BND 144A  4.150 . ..09/09/2025 ... MERRILL LYNCH INTERNATIONAL 718,582 |.. .720,000
715638-FC-1 . .|PERU REPUBLIC OF SENIOR CORPBND 5.5 . ..06/25/2025 ... [CITICORP SECURITIES MARKETS 416,445 |.. .418,000
718286-0G-9 PHILIPPINES REPUBLIC OF SENIOR CORP_BND ... ....08/27/2025 ... |MORGAN STANLEY & CO. INC .... ... 769,350 |.. ...750,000 |..
857524-AH-5 POLAND REPUBLIC OF SENIOR CORP_BND 5 .... ....03/27/2025 ... MORGAN STANLEY & CO. INC . ....501,155 |.. 500,000 |..
91087B-AR-1 . ..|MEXICO UNITED MEXICAN STATES SENIOR COR . ..12/16/2025 ... [VARIOUS .....ccrveennnnns 991,910 |.. . 1,200,000
91087B-BE-9 . .|MEXICO UNITED MEXICAN STATES SENIOR COR . ..06/24/2025 ... [GOLDMAN SACHS & CO. . . 1,509,230 |.. . 1,510,000
91087B-BK-5 MEXICO UNITED MEXICAN STATES SENIOR COR ... ...09/16/2025 ... [CITICORP SECURITIES MARKETS ... 747,255 |.. 750,000 |..
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 6,813,173 7,048,000
00206R-KH-4 .........[AT&T INC SENIOR CORP_BND  2.250% 02/01 .... ....12/16/2025 ... | VARIOUS ... .. 1,952,312 |.. 2,300,000 |..
00287Y-DU-0 ......... ABBVIE INC SENIOR CORP_BND ~ 5.050% 03/ .... ....12/16/2025 ... | VARIOUS ... 734,871 |.. ..
00914A-AG-7 AIR LEASE CORPORATION SENIOR CORP_BND ....12/16/2025 ... | VARIOUS ....620,708 |.. ....675,000 |..
00914A-AR-3 . ..| AIR LEASE CORPORATION SENIOR CORP_BND .. ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 478,500 |.. .500,000
00914A-AU-6 . .| AIR LEASE CORPORATION SENIOR CORP_BND .. ..10/27/2025 ... [MORGAN STANLEY & CO. INC . . 2,036,576 |.. . 2,000,000
02079K-AW-7 ALPHABET INC SENIOR CORP_BND  4.100% 1 .... ....11/03/2025 ... |HUTCHINSON SHOCKEY ERLEY & CO ... ... 1,899,204 |.. 1,900,000 |..
02209S-BD-4 ALTRIA GROUP INC SENIOR CORP_BND  4.80 .... ....12/16/2025 ...|J.P. MORGAN SECURITIES INC . ... 162,787 |.. ....160,000 |..
022095-BS-1 . ..|ALTRIA GROUP INC SENIOR CORP_BND  4.87 . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . .502,375 |.. .500,000
022095-BU-6 . ..|ALTRIA GROUP INC SENIOR CORP_BND ~ 4.50 . ..08/04/2025 ... [ GOLDMAN SACHS & CO. . .597,348 |.. .600,000
023135-BF-2 . .. | AMAZON.COM INC SENIOR CORP_BND  3.875% . ..11/03/2025 ... [CITADEL SECURITIES ... . 494,678 |.. .540,000
023135-CT-1 . .| AMAZON.COM INC SENIOR CORP_BND  4.100% . ..11/17/2025 ... [ ING FINANCIAL MARKETS LLC . 1,997,860 |.. . 2,000,000
026874-Dil-4 . ..| AMERICAN INTERNATIONAL GROUP | SENIOR CO . ..12/16/2025 ... [VARIOUS ... . 464,736 |.. .463,000
031162-DJ-6 . ..| AMGEN INC SENIOR CORP_BND  4.200% 03/0 . ..12/16/2025 ... [VARIOUS ... 532,251 |.. .563,000
036752-Al-3 . ..| ELEVANCE HEALTH INC SENIOR CORP_BND 5 . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 1,026,780 |.. . 1,000,000
036752-BC-6 . ..| ELEVANCE HEALTH INC SENIOR CORP_BND 4 . ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . .260,666 |.. . 255,000
036752-BJ-1 . ..|ELEVANCE HEALTH INC SENIOR CORP_BND 4 . ..09/08/2025 ... MIZUHO INTERNATIONAL PLC . 798,576 .. .800,000
04316J-AN-9 . ..|ARTHUR J GALLAGHER & CO SENIOR CORP_BND ... ..12/16/2025 ... [VARIOUS ... .375,601 |.. .375,000
05526D-CC-7 . ..|BAT CAPITAL CORP SENIOR CORPBND  5.62 . ..12/16/2025 ... [VARIOUS ... .564,310 |.. .563,000
05565E-DA-0 . ..| BMW US CAPITAL LLC SENIOR CORP_BND 144A ..08/06/2025 ... [J.P. MORGAN SECURITIES INC . . 4,596,090 |.. . 4,600,000
06051G-JT-7 . ..|BANK OF AMERICA CORP SENIOR CORP_BND . ..12/16/2025 ... [VARIOUS ... ..2,997,322 |.. . 3,400,000
06051G-KW-8 . ..| BANK OF AMERICA CORP SENIOR CORP_BND . ..12/16/2025 ... [VARIOUS ... ..2,222,536 |.. . 2,200,000
06051G-MM-8 . .|BANK OF AMERICA CORP SENIOR CORP_BND . ..08/27/2025 ... MORGAN STANLEY & CO. INC . . 490,437 |.. .486,000
071813-DD-8 BAXTER INTERNATIONAL INC SENIOR CORP_BND . ....12/16/2025 ... | VARIOUS ....837,207 |.. ....838,000 |..
09261H-BY-2 BLACKSTONE PRIVATE CREDIT FUND SENIOR CO .... ....09/30/2025 ... | SUNTRUST 1,640,624 |.. 1,658,000 |..
09261X-AL-6 . ..| BLACKSTONE SECURED LENDING FUN SENIOR CO . ..10/08/2025 ... [CITICORP SECURITIES MARKETS .990,180 |.. . 1,000,000
097023-D0-5 . .|BOEING CO SENIOR CORP_BND  6.298% 05/0 . ..04/03/2025 ... [VARIOUS ... . 1,623,047 |.. . 1,550,000
097023-DS-1 BOEING CO SENIOR CORP_BND  6.528% 05/0 .... ....12/16/2025 ... | VARIOUS ...
10373Q-BW-9 BP CAPITAL MARKETS AMERICA INC SENIOR CO ... ....03/27/2025 ... MORGAN STANLEY & CO. INC . .. ..
11135F-CQ-2 . .. |BROADCOM INC SENIOR CORP_BND ~ 2.450% O . ..10/21/2025 ... [ TAX FREE EXCHANGE .... . 1,800,392 |.. . 1,951,000
11135F-CU-3 . .| BROADCOM INC SENIORCORPBND ~ 3.419% 04/ . ..10/21/2025 ... [ TAX FREE EXCHANGE . .322,982 |.. .350,000
11135F-Ci-9 BROADCOM INC SENIOR CORP_BND ~ 4.200% 1 .... ....12/16/2025 ... | VARIOUS ... 4,268,953 |.. 4,275,000 |..
113004-AB-1 BROOKFIELD ASSET MANAGEMENT LT SENIOR CO .... ....12/16/2025 ... | VARIOUS ... .. 2,301,522 |.. 2,300,000 |..
115236-AG-6 . .| BROUN & BROWN INC SENIOR CORP_BND 5.6 . ..12/16/2025 ... [VARIOUS ... .691,778 |.. .675,000
115236-AH-4 . ..|BROWN & BROWN INC SENIOR CORP_BND 4.6 . ..06/11/2025 ... [MERRILL LYNCH INTERNATIONAL .575,965 |.. .576,000
115236-AJ-0 . ..| BRONN & BROWN INC SENIOR CORP_BND 4.7 . ..12/16/2025 ... [VARIOUS ... .700,762 |.. .700,000
115236-AK-7 . .| BROWN & BROWN INC SENIOR CORP_BND 4.9 . ..12/16/2025 ... [ VARIOUS . 2,159,863 |.. . 2,140,000
126117-AY-6 CNA FINANCIAL CORP SENIOR CORP_BND 5. ...12/16/2025 ... [VARIOUS ... 875,894 |.. 867,000 |..
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12636Y-AE-2 . ..| CRH AMERICA FINANCE INC SENIOR CORP_BND ..09/12/2025 ... DEUTSCHE BANK ALEX BROWN INC. . 1,255,608 |.. . 1,200,000 20,520
126650-DN-7 . ..| CVS HEALTH CORP SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 252,828 |.. .300,000 . 540
126650-DY-3 . ..| CVS HEALTH CORP SENIOR CORP_BND ..12/16/2025 ... [VARIOUS ......ccevvvrnnnne . 2,415,379 |.. . 2,365,000 29,848
126650-EJ-5 . ..| CVS HEALTH CORP SENIOR CORP_BND ..08/11/2025 ... [WELLS FARGO SECURITIES .633,057 |.. .635,000 ....0
14040H-CH-6 . ..[CAPITAL ONE FINANCIAL CORPORAT SENIOR CO . ..10/24/2025 ... [ VARIOUS ..3,192,433 |.. . 3,325,000 26,270
14040H-CZ-6 . ..| CAPITAL ONE FINANCIAL CORPORAT SENIOR CO . ..07/22/2025 ... [ STONEX FIN . 1,569,960 |.. . 1,500,000 11,835
14041T-AA-6 . ..| CAPITAL POWER US HOLDING INC SENIOR CORP . ..12/16/2025 ... [VARIOUS ... . 1,804,096 |.. . 1,800,000 . 467
14448C-BC-7 . .. | CARRIER GLOBAL CORP SENIOR CORP_BND ..12/16/2025 ... [ VARIOUS .883,828 |.. .844,000 .3,015
161175-CS-1 . ..| CHARTER COMMUNICATIONS OPERATI SECURED C . ..12/16/2025 ... [ VARIOUS . 1,453,616 |.. . 1,455,000 3,413
17287H-AD-2 . ..| CITADEL FINANCE LLC SENIOR CORP_BND 144A . ..08/27/2025 ... MORGAN STA . . 1,988,340 |.. . 2,000,000 15,733
172967-KA-8 . ..|CITIGROUP INC SUB CORP_BND  4.450% 09/ . ..03/28/2025 ... |BARCLAYS CAPITAL .. . 1,988,920 |.. . 2,000,000 44,253
172967-LS-8 . .| CITIGROUP INC SENIOR CORP_BND ..12/16/2025 ... [VARIOUS .............. . 547,863 |.. .563,000
172967-NE-7 CITIGROUP INC SENIOR CORP_BND ....03/27/2025 ... MORGAN STANLEY & CO. INC . .. s ..
172967-PZ-8 CITIGROUP INC SENIOR CORP_BND ....05/01/2025 ... |CITICORP SECURITIES MARKETS ,180,000 |.. 4,180,000 |..
172967-0A-2 . ..| CITIGROUP INC SENIOR CORP_BND ..12/16/2025 ... [VARIOUS ... . 1,147,946 |.. . 1,125,000
174610-BH-7 . .| CITIZENS FINANCIAL GROUP INC SENIOR CORP . ..12/16/2025 ... [VARIOUS ... . 2,606,113 |.. . 2,560,000
207597-ET-8 CONNECTICUT LIGHT AND POWER CO SECURED C ... ....03/27/2025 ... MORGAN STANLEY & CO. INC . 252,480 |.. 250,000 |..
21036P-BT-4 CONSTELLATION BRANDS INC SENIOR CORP_BND ... ....12/16/2025 ... | VARIOUS ... 672,442 |..
21871X-AH-2 . ..| COREBRIDGE FINANCIAL INC SENIOR CORP_BND . ..12/16/2025 ... [VARIOUS ... . 1,203,388 |.. . 1,300,000
24703D-BT-7 . .| DELL INTERNATIONAL LLC SENIOR CORP_BND . ..09/22/2025 ... [ GOLDMAN SACHS & CO. . 378,925 |.. .380,000
24703T-AN-6 . ..|DELL INTERNATIONAL LLC SENIOR CORP_BND . ..12/16/2025 ... [VARIOUS .......cevvnnenns . 1,232,082 |.. . 1,225,000
26441C-BT-1 . ..| DUKE ENERGY CORP SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . .957,970 |.. . 1,000,000
264420-8G-8 . .. |DUKE ENERGY CAROLINAS LLC SECURED CORP_B . ..08/27/2025 ... MORGAN STANLEY & CO. INC . .200,808 |.. .230,000
26444H-A0-4 .. .. | DUKE ENERGY FLORIDA LLC SECURED CORP_BND . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 733,264 |.. .700,000
26444H-AU-5 .. .. | DUKE ENERGY FLORIDA LLC SECURED CORP_BND . ..11/24/2025 ... [CITICORP SECURITIES MARKETS .659,789 |.. .660,000
2936411-BP-2 . .. |ENTERGY LOUISIANA LLC SECURED CORP_BND . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 494,720 |.. .500,000
30040W-AE-8 . ..| EVERSOURCE ENERGY SENIOR CORP_BND ..11/24/2025 ... [GOLDMAN SACHS & CO. ... . 2,440,134 |.. . 2,491,000
300400-AZ-1 . ..| EVERSOURCE ENERGY SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . 721,686 |.. .700,000
30040W-BB-3 . ..| EVERSOURCE ENERGY SENIOR CORP_BND ..10/15/2025 ... [J.P. MORGAN SECURITIES INC . . 1,456,657 |.. . 1,460,000
3030311-AB-8 . ..|META PLATFORMS INC SENIOR CORP_BND ..10/30/2025 ... MORGAN STANLEY & CO. INC . . 1,897,758 |.. . 1,900,000
316773-DD-9 . ..|FIFTH THIRD BANCORP SENIOR CORP_BND ..03/28/2025 ... MERRILL LYNCH INTERNATIONAI . 1,906,660 |.. . 2,000,000
316770-BU-2 . ..|FIFTH THIRD BANK NA SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 702,961 |.. .700,000
337738-BD-9 . ..|FISERV INC SENIOR CORP_BND  5.450% 03/ . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 408,552 |.. .400,000
345397-C3-5 .. .| FORD MOTOR CREDIT COMPANY LLC SENIOR COR .... ....10/24/2025 ... |BMO CAPITAL MARKETS ,046,350 |.. 1,000,000 |..
345397-C6-8 FORD MOTOR CREDIT COMPANY LLC SENIOR COR ... ....11/06/2025 ... | VARIOUS ,864,172 |.. 1,735,000 |..
345397-E6-6 . ..|FORD MOTOR CREDIT COMPANY LLC SENIOR COR . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . .287,508 |.. .300,000
345397-G4-9 .. .. |FORD MOTOR CREDIT COMPANY LLC SENIOR COR . ..05/06/2025 ... [VARIOUS ......cevvnniiiiinnnnns 472,295 |.. . 1,500,000
37045X-ED-4 . .| GENERAL MOTORS FINANCIAL COMPA SENIOR CO .... ....07/29/2025 ...|J.P. MORGAN SECURITIES INC . 347,5% |.. 330,000 |..
37045X-EV-4 GENERAL MOTORS FINANCIAL COMPA SENIOR CO .... ....03/27/2025 ... MORGAN STANLEY & CO. INC . ....893,124 |.. ....900,000 |..
373334-KWi-0 . ..|GEORGIA POWER COMPANY SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . .651,879 |.. .650,000
378272-BZ-0 . .| GLENCORE FUNDING LLC SENIOR CORP_BND 144 . ..03/27/2025 ... MERRILL LYNCH INTERNATIONAL .501,565 |.. .500,000
38141G-B7-8 GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ ... ....12/16/2025 ... | VARIOUS 1,638,716 |.. 1,688,000 |..
38141G-D2-7 GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ . ....12/16/2025 ... | VARIOUS 2,300,050 |.. 2,300,000 |..
38141G-YB-4 . ..| GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 1,304,265 |.. . 1,500,000
38141G-YG-3 . ..| GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ ..09/30/2025 ... MORGAN STANLEY & CO. INC . . 1,951,440 |.. . 2,000,000
38141G-YM-0 . ..| GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 958,490 |.. . 1,000,000
404119-CK-3 . ..|HCA INC SENIOR CORP_BND  3.625% 03/15/ . ..12/16/2025 ... [ VARIOUS .316,732 |.. .350,000
438516-CS-3 . .. |HONEYWELL INTERNATIONAL INC SENIOR CORP_ ..12/16/2025 ... [VARIOUS ... . 558,275 |.. .563,000
443510-AL-6 . ..|HUBBELL INCORPORATED SENIOR CORP_BND .... ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . .3%,622 |.. .400,000
444859-CA-8 . .. |HUMANA INC SENIOR CORP_BND  5.375% 04/ . ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . . 207,499 |.. .200,000
44891A-DU-8 . .. |HYUNDAI CAPITAL AMERICA SENIOR CORP_BND ..06/17/2025 ... [HUTCHINSON SHOCKEY ERLEY & CO ..4,499,415 |.. . 4,500,000
458140-BH-2 . .| INTEL CORPORATION SENIOR CORP_BND ..03/27/2025 ... [MORGAN STANLEY & CO. INC . .670,298 |.. . 750,000
458140-CA-6 . ..| INTEL CORPORATION SENIOR CORP_BND . ..10/08/2025 ... [VARIOUS .......evvvnnnnns ..2,204,543 |.. . 2,403,000
46266T-AC-2 . .| 1QVIA INC SECURED CORP_BND ~ 5.700% 05/ . ..03/27/2025 ... [MARKETAXESS CORPORATI . 305,259 |.. .300,000
46266T-AF-5 . ..| 1QVIA INC SECURED CORP_BND  6.250% 02/ . ..12/16/2025 ... [VARIOUS .. . 1,396,203 |.. . 1,350,000
46647P-BX-3 . ..| JPMORGAN CHASE & CO SENIOR CORP_BND ..12/16/2025 ... [ VARIOUS . 2,986,430 |.. . 3,500,000
46647P-EP-7 . ..| JPMORGAN CHASE & CO SENIOR CORP_BND ..12/16/2025 ... [VARIOUS ... . 1,122,955 |.. . 1,125,000
46647P-FC-5 . .. | JPMORGAN CHASE & CO SUB CORP_BND ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . . 1,601,561 |.. . 1,595,000
476556-DF-9 ......... JERSEY CENTRAL POWER & LIGHT C SENIOR CO .... ....06/20/2025 ... | TAX FREE EXCHANGE 486,631 |.. 500,000 ..
49327M-3F-9 . .. | KEYBANK NATIONAL ASSOCIATION SENIOR CORP ... ....12/16/2025 ... | VARIOUS .... 3,289,800 |.. 3,200,000 |..
49327M-3H-5 .. .. |KEYBANK NATIONAL ASSOCIATION SENIOR CORP . ..08/27/2025 ... MORGAN STANLEY & CO. INC . .969,520 |.. . 1,000,000
548661-EH-6 . .| LOWES COMPANIES INC SENIOR CORP_BND ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . 119,769 |.. . 125,000
571676-AY-1 ......... MARS INC SENIOR CORP_BND 144A ....12/16/2025 ... | VARIOUS ....565,451 |.. ....563,000 |..
58769J-AR-8 ......... MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .... ....11/24/2025 ... [MITSUBISHI SECURITIES USA .. .... 1,020,730 |.. .... 1,000,000 |..
58933Y-BY-0 ......... MERCK & CO INC SENIOR CORP_BND ...12/01/2025 ... [BNP PARIBAS 669,444 |.. 670,000 |..
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595112-BS-1 . .. [MICRON TECHNOLOGY INC SENIOR CORP_BND .. ..12/18/2025 ... [MERRILL LYNCH INTERNATIONAL .583,726 |.. .650,000 3,128
617446-8U-6 . ..| MORGAN STANLEY SENIOR CORP_BND 1.794% . ..12/16/2025 ... [VARIOUS ... . 1,427,549 |.. . 1,700,000 4,600
61747Y-FL-4 . ..| MORGAN STANLEY SENIOR CORP_BND  5.466% . ..12/16/2025 ... [ VARIOUS . 2,271,450 |.. . 2,250,000 26,912
61748U-AM-4 . ..| MORGAN STANLEY SENIOR CORP_BND  4.356% . ..12/16/2025 ... [VARIOUS ... . 1,052,831 |.. . 1,053,000 . 785
61776N-VE-0 . ..| MORGAN STANLEY PRIVATE BANK NA SENIOR CO . ..07/17/2025 ... [MORGAN STANLEY & CO. INC . .550,000 |.. .550,000

61776N-VG-5 . ..| MORGAN STANLEY PRIVATE BANK NA SENIOR CO . ..07/17/2025 ... [MORGAN STANLEY & CO. INC . .250,000 .. . 250,000

61945C-AJ-2 . .. [MOSAIC CO/THE SENIOR CORP_BND  4.350% ... ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . . 1,999,380 |.. . 2,000,000

63743H-FX-5 . .. |NATIONAL RURAL UTILITIES COOPE SENIOR CO . ..03/27/2025 ... [MORGAN STANLEY & CO. INC .... .201,660 |.. .200,000

65339K-CL-2 . .. |NEXTERA ENERGY CAPITAL HOLDING SENIOR CO . ..07/29/2025 ... [CITICORP SECURITIES MARKETS . 1,805,688 |.. . 1,800,000

66989H-AY-4 . ..|NOVARTIS CAPITAL CORP SENIOR CORP_BND .. ..11/03/2025 ... [J.P. MORGAN SECURITIES INC . . 199,400 |.. .200,000

68389X-AV-7 . ..| ORACLE CORPORATION SENIOR CORP_BND 4. ..12/19/2025 ... [MERRILL LYNCH INTERNATIONAL . 545,820 |.. .607,000

68389X-CT-0 . .| ORACLE CORPORATION SENIOR CORP_BND 4. ..03/27/2025 ... [MORGAN STANLEY & CO. INC . 474,615 |.. .500,000

68389X-CZ-6 ORACLE CORPORATION SENIOR CORP_BND 5. ....03/27/2025 ... MORGAN STANLEY & CO. INC . .... 302,652 |.. ....300,000 |..

68389X-DI-4 ORACLE CORPORATION SENIOR CORP_BND 5. ....11/13/2025 ... |BNP PARIBAS ... 753,861 |.. 776,000 |..

68902V-AR-8 . .| OTIS WORLDWIDE CORP SENIOR CORP BND 5 . ..12/16/2025 ... [VARIOUS ... . 2,036,205 |.. . 2,000,000

693475-BK-0 . .|PNC FINANCIAL SERVICES GROUP | SENIOR CO . ..12/16/2025 ... [ VARIOUS 01,719,999 |.. . 1,688,000

693475-CE-3 PNC FINANCIAL SERVICES GROUP | SENIOR CO .... ....12/16/2025 ... | VARIOUS ... ... 1,354,931 |.. 1,350,000 |..

69353R-FY-9 PNC BANK NA SENIOR CORP_BND ~ 4.543% 05 ... ....05/06/2025 ...|J.P. MORGAN SECURITIES INC . ....570,000 |.. ....570,000 |..

694308-HII-0 . ..|PACIFIC GAS AND ELECTRIC COMPA SECURED C . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . .286,980 |.. .300,000

694308-KP-1 . ..|PACIFIC GAS AND ELECTRIC COMPA SECURED C . ..04/03/2025 ... [VARIOUS ... . 1,380,317 |.. . 1,280,000

713448-GC-6 . ..|PEPSICO INC SENIOR CORP_BND  5.000% 02 . ..12/16/2025 ... [VARIOUS ... ....451,123 |.. ....450,000

717081-FD-0 . ..|PFIZER INC SENIOR CORP_BND ~ 4.200% 11/ . ..11/18/2025 ... J.P. MORGAN SECURITIES INC . . 1,199,052 |.. . 1,200,000

718172-DB-2 . ..|PHILIP MORRIS INTERNATIONAL IN SENIOR CO . ..12/16/2025 ... [VARIOUS ... . 1,609,151 |.. . 1,575,000

744573-BA-3 . ..|PUBLIC SERVICE ENTERPRISE GROU SENIOR CO . ..12/16/2025 ... [VARIOUS ... . 251,446 |.. . 250,000

745310-A0-5 . ..|PUGET ENERGY INC SECURED CORP BND 5.7 . ..12/16/2025 ... [J.P. MORGAN SECURITIES INC . .. 64,712 |.. .. 63,000

745310-A0-5 . ..|PUGET ENERGY INC SECURED CORP BND 5.7 . ..07/08/2025 ... TAX FREE EXCHANGE . .498,081 |.. .500,000

75513E-CI-9 . ..|RTX CORP SENIOR CORP_BND  6.100% 03/15 . ..12/16/2025 ... [VARIOUS ... .602,022 |.. .563,000

7591EP-AV-2 . ..|REGIONS FINANCIAL CORP SENIOR CORP_BND . ..12/16/2025 ... [ VARIOUS . 1,110,464 |.. . 1,125,000

780153-BG-6 . ..|ROYAL CARIBBEAN CRUISES LTD SENIOR CORP_ ..12/16/2025 ... [VARIOUS ... . 2,238,724 |.. . 2,200,000

797440-BZ-6 . ..| SAN DIEGO GAS & ELECTRIC CO SECURED CORP . ..03/27/2025 ... MORGAN STANLEY & CO. . 423,460 |.. .500,000

797440-CG-7 . ..| SAN DIEGO GAS & ELECTRIC CO SECURED CORP . ..08/27/2025 ... MORGAN STANLEY & CO. . 499,255 |.. .500,000

80282K-BC-9 . ..| SANTANDER HOLDINGS USA INC SENIOR CORP_B . ..10/24/2025 ... [ GOLDMAN SACHS & CO. . . 780,085 |.. .798,000

80282K-BN-5 . .| SANTANDER HOLDINGS USA INC SENIOR CORP_B . ..12/16/2025 ... [VARIOUS .......cevvennnns . 1,725,636 |.. . 1,725,000

80282K-B0-8 SANTANDER HOLDINGS USA INC SENIOR CORP B ... ....08/27/2025 ... |MORGAN STANLEY & CO. INC . 3,012,930 |.. 3,000,000 ..

822905-AN-5 SHELL FINANCE US INC SENIOR CORP_BND ... ....11/03/2025 ... [MORGAN STANLEY & CO. INC . ... 147,120 |.. ....750,000 |..

842400-HV-8 . ..| SOUTHERN CALIFORNIA EDISON COM SECURED C . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 253,99 |.. .300,000

842400-HZ-9 . .| SOUTHERN CALIFORNIA EDISON COM SECURED C . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 484,440 |.. .500,000

842434-DB-5 .. .| SOUTHERN CALIFORNIA GAS COMPAN SECURED C .... ....08/27/2025 ... |MORGAN STANLEY & CO. INC . .... 489,385 |.. ....500,000 |..

858119-BS-8 STEEL DYNAMICS INC SENIOR CORP_BND 5. ....12/16/2025 ... | VARIOUS ... ... 371,549 |.. .... 375,000 |..

858119-BU-3 . ..| STEEL DYNAMICS INC SENIOR CORP_BND 4. . ..12/16/2025 ... [ VARIOUS .604,638 |.. .608,000

871607-AE-7 . ..| SYNOPSYS INC SENIOR CORP_BND ~ 5.150% 0 . ..04/03/2025 ... [ VARIOUS 174,938 |.. . 173,000

87264A-Bli-4 T-MOBILE USA INC SENIOR CORP_BND ~ 3.50 .... ....12/16/2025 ... | VARIOUS ... ....924,880 |.. ....985,000 |..

87264A-DS-1 ......... T-MOBILE USA INC SENIOR CORP_BND  5.12 . ....04/03/2025 ... |VARIOUS 2,866,874 |.. 2,850,000 |..

875127-BN-1 . ..| TAMPA ELECTRIC COMPANY SENIOR CORP_BND .... ..03/27/2025 ... [MORGAN STANLEY & CO. INC . .983,740 |.. . 1,000,000

89788J-AE-9 . ..| TRUIST BANK SENIOR CORP_BND  4.671% 05 . ..06/15/2025 ... [ SUNTRUST . .315,000 |.. .315,000

89788J-AF-6 . ..| TRUIST BANK SENIOR CORP_BND  4.420% 07 . ..12/16/2025 ... [ VARIOUS . 2,104,151 |.. . 2,100,000

89788J-AH-2 . ..| TRUIST BANK SENIOR CORP_BND  4.370% 10 . ..10/20/2025 ... [VARIOUS ... . 1,400,350 |.. . 1,400,000

89788M-AD-4 . ..| TRUIST FINANCIAL CORP SENIOR CORP_BND .. ..03/27/2025 ... [MORGAN STA . . 484,405 |.. .500,000

89788M-AM-4 . ..| TRUIST FINANCIAL CORP SENIOR CORP_BND .. ..08/27/2025 ... MORGAN STANLEY & CO. . 1,170,3% |.. . 1,200,000

90331H-PS-6 . ..|US BANK NATIONAL ASSOCIATION SENIOR CORP . ..05/12/2025 ... |DSP BLACKROCK INDIA . 3,400,000 |.. . 3,400,000

913017-CY-3 . ..|RTX CORP SENIOR CORP_BND  4.125% 11/16 . ..08/27/2025 ... MORGAN STANLEY & CO. .246,115 |.. .250,000

91324P-FP-2 .. .. | UNITEDHEALTH GROUP INC SENIOR CORP_BND .... ..12/16/2025 ... [VARIOUS .....covveenaenne .844,100 |.. .844,000

92343V-GN-8 . .. | VERIZON COMMUNICATIONS INC SENIOR CORP_B . ..08/27/2025 ... MORGAN STANLEY & CO. 419,970 |.. .500,000

92343V-6Z-1 .| VERIZON COMMUNICATIONS INC SENIOR CORP_B . ..12/16/2025 ... [VARIOUS ....covrnnnieeiinnnnns . 706,473 |.. .705,000

92343V-HF-4 .. .. | VERIZON COMMUNICATIONS INC SENIOR CORP_B . ..11/10/2025 ... [MERRILL LYNCH INTERNATIONAL 927,294 |.. .930,000

927804-GK-4 . .| VIRGINIA ELECTRIC AND POWER CO SENIOR CO . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 1,574,720 |.. . 1,600,000

927804-GT-5 . ..| VIRGINIA ELECTRIC AND POWER CO SENIOR CO . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 393,740 |.. .400,000

928668-CG-5 . ..| VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO . ..11/20/2025 ... [STONEX FINANCIAL INC ...... .516,357 |.. .505,000

928668-CV-2 ......... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO .... ....12/16/2025 ...|J.P. MORGAN SECURITIES INC . ... 1,088,524 |.. ,980,000 |..

94106B-AJ-0 WASTE CONNECTIONS INC SENIOR CORP_BND .. ....12/16/2025 ... | VARIOUS ....586,643 |.. ....585,000 |..

94106L-CE-7 . ..| WASTE MANAGEMENT INC SENIOR CORP_BND ..08/27/2025 ... MORGAN STANLEY & CO. INC . . 394,768 |.. .400,000

95000U-2U-6 . .. |WELLS FARGO & COMPANY SENIOR CORP_BND ..12/16/2025 ... [VARIOUS ... . 1,043,447 |.. . 1,162,000

95000U-2V-4 ......... WELLS FARGO & COMPANY SENIOR CORP_BND ....12/16/2025 ... | VARIOUS ... 4,275,949 |.. .... 4,350,000 |..

95000U-3P-6 ......... WELLS FARGO & COMPANY SENIOR CORP_BND ....12/16/2025 ... | VARIOUS ... . .

01626P-Al-6 ......... ALIMENTATION COUCHE-TARD INC SENIOR CORP ... ...12/16/2025 ... [VARIOUS ... .. 1,013,229 |.. .... 1,013,000 |..
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13607P-VP-6 .........|CANADIAN IMPERIAL BANK OF COMM SENIOR CO . ..12/16/2025 ... [ VARIOUS ... . 1,129,324 |.. . 1,125,000 12,729
78017D-AK-4 .........[ROYAL BANK OF CANADA SENIOR CORP_BND ... ..07/28/2025 ... | ROYAL BANK .200,000 |.. .200,000 .0
89115K-AD-2 ......... | TORONTO-DOMINION BANK/THE SENIOR CORP BN . ..05/27/2025 ... | TORONTO DOMINION SECURITIES IN .2,000,000 |.. . 2,000,000
00084D-BD-1 .........[ ABN AMRO BANK NV SRBN CORP_BND 144A 4 . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . . 1,005,130 |.. . 1,000,000
034863-BD-1 ......... [ ANGLO AMERICAN CAPITAL PLC SENIOR CORP B . ..10/09/2025 ... | VARIOUS ... . 1,570,012 |.. . 1,517,000
05571A-BA-2 .........[BPCE SA SRBN CORP_BND 144A  6.203% 01/ . ..03/27/2025 ... | MORGAN STA . . .514,330 |.. .500,000
05583J-AK-8 .........[BPCE SA SRBN CORP_BND 144A  2.045% 10/ . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . . 957,920 |.. . 1,000,000
056121-AB-2 .........[BPCE SA SRBN CORP_BND 144A  6.027% 05/ . ..05/21/2025 ... | CITICORP SECURITIES MARKETS . 1,095,000 |.. . 1,095,000
06279J-AB-5 .........|BANK OF IRELAND GROUP PLC SENIOR CORP_BN . ..10/15/2025 ... | VARIOUS ... . 3,408,160 |.. . 3,500,000
06675D-CN-2 ......... [ BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ ..11/19/2025 ... | CITICORP § . 224,805 |.. . 220,000
06675D-CN-0 ......... BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ . ..12/16/2025 ... | VARIOUS ...vveeeiiiicsicinae .3,002,128 |.. . 2,900,000
06738E-0G-8 . .| BARCLAYS PLC SENIOR CORP_BND ~ 6.224% 0 . ..00/22/2025 ... | DEUTSCHE BANK ALEX BROIN INC. . 1,403,298 |.. . 1,300,000
06738E-CU-7 BARCLAYS PLC SENIOR CORP_BND  4.942% 0 ... ....08/27/2025 ... | MORGAN STANLEY & CO. INC 993,400 |.. 1,000,000 |..
096591i-2P-8 BNP PARIBAS SA SENIOR CORP_BND 144A 2 . ....10/23/2025 ... |HUTCHINSON SHOCKEY ERLEY & CO ... 820,872 |.. 900,000 |..
12661P-AC-3 .........| CSL FINANCE PLC SENIOR CORP_BND 1444 .... ..12/16/2025 ... | VARIOUS ... .1,073,081 |.. . 1,125,000
12803R-AK-0 . .| CAIXABANK SA SRBN CORP_BND 144A  4.634 . ..12/16/2025 ... | VARIOUS ... .2,202,156 |.. . 2,200,000
191241-AK-4 COCA COLA FEMSA SAB DE CV SENIOR CORP_BN .... ....05/01/2025 ... |MERRILL LYNCH INTERNATIONAL 542,428 |.. 545,000 |..
22534P-AB-9 ......... | CREDIT AGRICOLE SA SRP CORP_BND 144A .... ....08/27/2025 ... | MORGAN STANLEY & CO. INC . 958,270 |.. 1,000,000 |..
225401-BK-3 ......... |UBS GROUP AG SENIOR CORP_BND 144A 4.1 . ..09/18/2025 ... | UBS WARBURG LLC ......... . 1,300,000 |.. . 1,300,000
23341C-AE-3 ......... [DNB BANK ASA SRP CORP_BND 144A  4.853% . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . . 1,002,730 |.. . 1,000,000
23636A-BB6 .........|DANSKE BANK A/S SRP CORP_BND 144A 1.5 . ..09/29/2025 ... | MARKETAXESS CORPORATI .. . 1,072,060 |.. . 1,100,000
23636A-BJ-9 ......... | DANSKE BANK A/S SRBN CORP_BND 144A 4. . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . .982,800 |.. . 1,000,000
292786-BG-2 ......... [ENEL FINANCE INTERNATIONAL NV SENIOR COR . ..09/23/2025 ... | J.P. MORGAN SECURITIES INC . . 1,065,677 |.. . 1,070,000
292786-BH-0 .........[ENEL FINANCE INTERNATIONAL NV SENIOR COR . ..00/23/2025 ... | J.P. MORGAN SECLRITIES INC . . 1,056,075 |.. . 1,065,000
404280-CV-9 ......... [HSBC HOLDINGS PLC SENIOR CORP_BND ~ 2.2 . ..03/27/2025 ... | MORGAN STANLEY & CO. INC .... . 3,660,520 |.. . 4,000,000
404280-EF-2 .........[HSBC HOLDINGS PLC SENIOR CORPBND 5.5 . ..04/30/2025 ... | HUTCHINSON SHOCKEY ERLEY & CO .203,512 |.. .200,000
404280-FE4 .........|HSBC HOLDINGS PLC SENIOR CORP_BND 4.6 . ..12/16/2025 ... | VARIOUS ... 1,791,772 | . 1,791,000
46590X-AY-2 .........[JBS USA HOLDING LUX SARL SENIOR CORP_BND . ..12/16/2025 ... | VARIOUS ... 1,142,175 |.. . 1,125,000
606822-BZ6 .........[MITSUBISHI UFJ FINANCIAL GROUP SENIOR CO . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . .955,840 |.. . 1,000,000
60687Y-DL0 ........[MIZUHO FINANCIAL GROUP INC SENIOR CORP_B . ..12/16/2025 ... | VARIOUS ... . 1,602,662 |.. . 1,600,000
629541-AS-4 ......... [NTT FINANCE CORP SENIOR CORP_BND 1444 .. ..07/09/2025 ... | MORGAN STA . . . 1,020,000 |.. . 1,020,000
6295411-AU-9 ......... [NTT FINANCE CORP SENIOR CORP_BND 1444 .. ..12/16/2025 ... |[VARIOUS ....veveeeennees .2,128,190 |.. . 2,110,000
63861V-AF-4 . .|NATIONWIDE BUILDING SOCIETY SRBN CORP_BN . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . .967,020 |.. . 1,000,000
639057-AC-2 NATWEST GROUP PLC SENIOR CORP_BND 1.6 ... ....10/24/2025 ... | GREENWICH CAPITAL MARKETS .. 1,968,880 |.. 2,000,000 [..
639057-AV-0 NATWEST GROUP PLC SENIOR CORPBND 5.1 ... ....05/20/2025 ... | GREENWICH CAPITAL MARKETS .. 1,000,000 |.. 1,000,000 |..
716973-AE-2 .........|PFIZER INVESTMENT ENTERPRISES SENIOR COR . ..12/16/2025 ... |[VARIOUS ...eeveeeeneees .834,263 |.. .840,000
74977R-DL-5 ......... | COOPERATIEVE RABOBANK UA SRBN CORP_BND 1 . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . .668,633 |.. 700,000
80281L-AX-3 ......... SANTANDER UK GROUP HOLDINGS PL SENIOR CO ... ....09/15/2025 ... | AWHERST SECURITIES GROUP . 1,000,000 |.. ,000,000 |..
83368R-BII-1 SOCIETE GENERALE SA SRBN CORP_BND 1444 .... ....08/01/2025 ... | CITADEL SECURITIES ... ... 385,676 |.. 375,000 |..
83368R-CH-3 ......... [ SOCIETE GENERALE SA SRBN CORP BND 144A M . ..09/12/2025 ... | VARIOUS .............. ..3,522,495 |.. . 3,475,000
85325C-2A-9 ......... | STANDARD CHARTERED PLC SENIOR CORP_BND 1 . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . .995,160 |.. . 1,000,000
853250-2D-3 ......... | STANDARD CHARTERED PLC SENIOR CORP_BND 1 ... ....06/03/2025 ... | SOCIETE GENERALE 12.203,190 |.. 200,000 |..
865621-DS-6 ......... SUMITOMO MITSUI FINANCIAL GROU SENIOR CO .... ....08/27/2025 ... |MORGAN STANLEY & CO. INC .... ....840,975 |.. ....828,000 |..
86562M1-DY-3 ......... [ SUMITOMO MITSUI FINANCIAL GROU SENIOR CO . ..06/30/2025 ... | SVBC NIKKO CAP MARKETS LTD . .640,000 |.. 640,000
87019D-AA-5 .........| SWEDBANK AB SRBN CORP_BND 144A  5.083% . ..12/16/2025 ... |[VARIOUS ....evvveeenenne . 1,705,962 |.. . 1,700,000
902613-AS-7 . .|UBS GROUP AG SENIOR CORP_BND 144A 4.7 . ..03/27/2025 ... | STONEX?F INANCIAL?INC ... .4,887,311 |.. . 4,890,000
902613-BJ-6 .........[UBS GROUP AG SENIOR CORP_BND 144A 5.4 ... ...09/18/2025 ... |HUTCHINSON SHOCKEY ERLEY & 00 ....teuseusessessessesesesestessestestestessessess e st e sne e snesne e st ennesne e nnennesnennennes |sresnesnessensensensensensennennne |oeens . 772,297 .. ... 745,000 |..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 256,118,820 259,068,000
001380-BG-2 ......... COREBRIDGE GLOBAL FUNDING SECURED CORP_B .......vevssessessessessessessessessesseseseessesnesseeesnesnesnesnesnesnennennens e 12/18/2025 ... JVARTOUS ...ttt ettt etttk bbbk bbb bR ke ekt ekt e bt ekt nbeeneene e [sentennenr et ettt nne [oennenre e 1,458,184 [ooeveeiiiieiiis 1,460,000
04685A-2V-2 ATHENE GLOBAL FUNDING SECURED CORP_BND 1 ... ....10/20/2025 ... | WELLS FARGO SECURITIES ... ... 2,875,770 |.. ....3,000,000 |..
04685A-2Z-3 .........| ATHENE GLOBAL FUNDING SECURED CORP_BND 1 . ..03/27/2025 ... | MORGAN STANLEY & CO. INC . 481,560 |.. .500,000
04685A-4C-2 . .| ATHENE GLOBAL FUNDING SECURED CORP_BND 1 . ..12/16/2025 ... | VARIOUS ... .555,331 |.. .563,000
64952-EZ-2 NE YORK LIFE GLOBAL FUNDING SECURED CCR ... ....12/16/2025 ... | VARIOLS ... v 1,215,736 |.. ... 1,238,000 |..
74153-C-7 PRICOA GLOBAL FUNDING | SECURED CORP_BND ... ....05/20/2025 ... | MORGAN STANLEY & CO. INC ... ... 718,490 |.. ....719,000 |..
74256L-EY-1 .........|PRINCIPAL LIFE GLOBAL FUNDING SECURED CO . ..12/16/2025 ... |J.P. MORGAN SECURITIES INC . .261,151 |.. . 255,000
74256L-FB-0 . .| PRINCIPAL LIFE GLOBAL FUNDING SECURED CO . ..03/27/2025 ... | MORGAN STANLEY & CO. INC .... .504,005 |.. .500,000
7425AP-AD-7 PRINCIPAL LIFE GLOBAL FUNDING SECURED CO .... ...08/11/2025 ... | DEUTSCHE BANK ALEX BROIN INC. ... 1,898,993 |.. ... 1,900,000 |..
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 9,969,220 10,135,000
03027X-CD-0 ......... | AVERICAN TONER CORPORATION SENIOR CORP_B . ....12/16/2025 ... | VARIOUS ....573,653 |.. 563,000 |..
30225V-A0-0 ......... EXTRA SPACE STORAGE LP SENIOR CORP_BND .... ....08/27/2025 ... | MORGAN STANLEY & CO. INC . ....847,030 |.. ....1,000,000 |..
30225V-AS-6 ......... EXTRA SPACE STORAGE LP SENIOR CORP_BND .... ....12/16/2025 ... | VARIOUS 655,722 |.. ,000 |..
44107T-AZ-9 .........[HOST HOTELS & RESORTS LP SENIOR CORP_BND . ..12/16/2025 ... |J.P. MORGAN SECLRITIES INC . . 1,064,390 |.. . 1,125,000
49803X-AE-3 .........[KITE REALTY GROUP LP SENIOR CORP_BND ... ..03/27/2025 ... | MORGAN STANLEY & CO. INC . . 994,600 |.. . 1,000,000
828807-DY-0 ......... SIMON PROPERTY GROUP LP SENIOR CORP_BND ... ... 12/16/2025 .. | VARIOUS ....807,087 |.. 844,000 |..
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925650-AC-7 . ..[VICI PROPERTIES LP SENIOR CORP_BND 4. ..12/16/2025 ... [VARIOUS ... .. 372,122 . .... 375,000 |..

0169999999. Subtotal issuer credit obligations - bonds issued by funds representing operating entltles (unaffllated) 5,314,604 5,562,000

0489999999. Total - issuer credit obligations (unaffiliated) 356,457,897 360, 199,000 2,074,464

0499999999. Total - issuer credit obligations (affiliated) 0 0 0

0509999997. Total - issuer credit obligations - Part 3 356,457,897 360, 199,000 2,074,464

0509999998. Total - issuer credit obligations - Part 5 275,490,357 276,462,000 1,202,595

0509999999. Total - issuer credit obligations 631,948,254 636,661,000 3,297,059
36179V-VX-5 .........[ GOVERNMENT NATIONAL MORTGAGE A POOL# MA6 ... ....12/16/2025 ... | VARIOUS ... 5,269,123 |.. .. 6,456,341 |..
361790-G4-4 ......... GOVERNMENT NATIONAL MORTGAGE A POOL# MA7 .... ....03/27/2025 ... [MORGAN STANLEY & C0. INC .eeruuniiiiiiiiii ittt s e rrai s s e s rsaa s s s s snsan s s s ennrnnseees [serennnnseeesrnninneessennnnnnenees |osnnneeseemnnnneenens 2,592,296 |.. 2,949,195 |..
36179Y-5L-4 ......... GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 .... ....08/27/2025 ... |MORGAN STANLEY & CO. INC .... .... 1,213,800 |.. ... 1,215,319 |..
36179Y-W2-6 . ..| GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 . ..08/27/2025 ... MERRILL LYNCH INTERNATIONAL . 2,315,759 |.. . 2,485,053
36179Y-YX-6 . ..| GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 . ..12/16/2025 ... [MORGAN STANLEY & CO. INC . . 1,173,982 |.. . 1,145,523
36180A-AG-8 . ..| GOVERNMENT NATIONAL MORTGAGE A POOL# MA9 . ..08/27/2025 ... [MORGAN STANLEY & CO. INC . . 1,050,187 |.. . 1,036,142
3618N5-A2-5 . .| GOVERNMENT NATIONAL MORTGAGE A POOL# MBO . ..03/27/2025 ... [MORGAN STANLEY & CO. INC . . 1,310,681 |.. . 1,375,085
3618N5-A3-3 . .. | GOVERNMENT NATIONAL MORTGAGE A POOL# MBO . ....10/10/2025 ... |CITICORP SECURITIES MARKETS ... 3,008,852 |.. ... 3,097,240 |..

1019999999. Subtotal asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - guaranteed (exempt from RBC) 18,019,680 19,759,898
313206-NZ-9 FEDERAL HOME LOAN MORTGAGE COR POOL# SBS . ....12/16/2025 ... MORGAN STANLEY & CO. INC .... ...894,834 |..
3132DN-AZ-6 . .. | FEDERAL HOME LOAN MORTGAGE COR POOL# SDO . ..09/30/2025 ... [CITICORP SECURITIES MARKETS . 2,255,522 .. . 2,437,990
3132DN-MY-6 . .. | FEDERAL HOME LOAN MORTGAGE COR POOL# SD1 . ..12/16/2025 ... [MORGAN STANLEY & CO. INC . . 461,933 |.. . 469,489
31320S-Q6-2 ......... | FEDERAL HOME LOAN MORTGAGE COR POOL# SD4 ... ....08/27/2025 ... |VARIOUS ... 5,312,685 |.. ..5,433,313 |..
31320U-BD-8 . .. | FEDERAL HOME LOAN MORTGAGE COR POOL# SD6 .... ....06/23/2025 ... MORGAN STANLEY & CO. INC . ...11,004,048 |.. ... 10,846,437 |..
3132DW-CU-5 ......... | FEDERAL HOME LOAN MORTGAGE COR POOL# SD8 . ..03/26/2025 ... |BMO CAPITAL MARKETS .... . 6,775,349 |.. . 8,159,999
3133AY-LJ-7 . .| FEDERAL HOME LOAN MORTGAGE COR POOL# QD2 . ..03/26/2025 ... [MORGAN STANLEY & CO. INC . ..9,354,943 |.. 11,806,673
3140W1-GM-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# FA1 .... ....08/27/2025 ...|J.P. MORGAN SECURITIES INC . 002,908,682 |eeuieieeeiiieeeees 3,244,825 |..
3140W2-2P-9 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# FA2 ... ....12/16/2025 ... |J.P. MORGAN SECLRITIES INC .... .... 1,013,098 |.. ....960,282 |..
3140W3-X3-8 . ..| FEDERAL NATIONAL MORTGAGE ASSO POOL# FA3 . ..12/16/2025 ... [WELLS FARGO SECURITIES ...... .978,288 |.. . 963,385
3140XH-FT-9 . ..| FEDERAL NATIONAL MORTGAGE ASSO POOL# FS1 . ..10/10/2025 ... [CITICORP SECURITIES MARKETS . 4,257,020 |.. . 5,182,599
3140XJ-T9-4 . .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# FS3 . ..12/16/2025 ... [MORGAN STANLEY & CO. INC . . 1,451,381 |.. . 1,635,790
3140XR-2Y-4 . ..| FEDERAL NATIONAL MORTGAGE ASSO POOL# FS9 . ..03/26/2025 ... [WELLS FARGO SECURITIES ... .3,821,017 |.. . 4,361,425
31418D-7L-0 . .| FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 . ..08/27/2025 ... [J.P. MORGAN SECURITIES INC . . 5,636,336 |.. . 6,118,140
31427N-09-3 .. FEDERAL HOME LOAN MORTGAGE COR POOL# SL1 . ....12/16/2025 ... [WELLS FARGO SECURITIES .. .eeuuuiiiiiiununiiiiiuuuniisiiuuuussessstsunssesssesusssessessnassessessnnnsssssssnnassessesnnnssesnees [soseeesnnnneeseesnnnneeeressnnnees [ooreesnnnneseeennnnnens 1,637,600 |.. ... 1,695,357 |..

1039999999. Subtotal asset-backed securities - flnanC|aI asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 57,762,745 64,270,194 138,491
04018A-AY-5 .........[ARES CLO LTD ARES_20-58A SENIOR ABS_ABS . ....04/10/2025 ... [MORGAN STANLEY & CO. INC . .... 3,962,000 |.. .... 4,000,000 |.. .5,528
09201E-AA-5 . ..| BLACK_25-2 SRSEC ABS_ABS _25-2A 144A . ..10/10/2025 ... [ GOLDMAN SACHS & CO. . 4,000,000 |.. . 4,000,000
12555X-A0-4 ......... CIFC FUNDING 2019-VI LTD CIFC AJABS19—6A ....04/09/2025 ... [MORGAN STANLEY & CO. INC . .... 2,986,200 |.. .... 3,000,000 |..
3B137W-AY-1 ......... GOLDENTREE LOAN MANAGEMENT US SENIORABST ... ....05/01/2025 ... |J.P. MORGAN SECURITIES INC .... 4,967,500 |.. .... 5,000,000 |..
55819X-BJ-0 . .| MADISON PARK FUNDING XXII LTD SENIORABST . ..04/08/2025 ... [DEUTSCHE BANK ALEX BROWN INC. . 3,973,000 |.. . 4,000,000
55822N-Ali-9 MDPK_61-R SRSECABS61-R144A  0.000% 01/ . ....12/23/2025 ... | AMHERST SECURITIES GROUP . .... 5,750,000 |.. .... 5,750,000 |..

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffllated) 25,638,700 25,750,000
02582J-KB-5 ......... | AMERICAN EXPRESS CREDIT ACCOUN SENIOR AB . ....05/01/2025 ... [MERRILL LYNCH INTERNATIONAL . ... 3,788,442 |.. .... 3,720,000 |..
161571-HZ-0 . ..| CHASE ISSUANCE TRUST SENIOR ABS_ABS _25— . ..07/18/2025 ... [J.P. MORGAN SECURITIES INC . ..3,999,920 |.. . 4,000,000
17305E-HA-6 ......... CITIBANK CREDIT CARD ISSUANCE SENIOR ABS .... ....06/18/2025 ... |CITICORP SECURITIES MARKETS ... ... 2,999,186 |.. .... 3,000,000 |..
254683-CZ-6 . ..|DISCOVER CARD EXECUTION NOTE T SENIOR 4B .... ....03/28/2025 ... |J.P. MORGAN SECLRITIES INC .... .... 3,020,156 |.. .... 3,000,000 |..
34535E-AD-4 .........|FORD CREDIT AUTO OWNER TRUST F SENIOR AB . ..03/28/2025 ... [WELLS FARGO SECURITIES ... . 3,800,364 |.. . 3,762,154
437921-AD-1 .. |HONDA AUTO RECEIVABLES OWNER T SENIOR AB . ..04/29/2025 ... [J.P. MORGAN SECURITIES INC . . 2,999,665 |.. . 3,000,000
78398K-AC-5 ......... SFS AUTO RECEIVABLES SECURITIZ ABS_ABS ....10/08/2025 ... |ROYAL BANK OF CANADA ....eeiieeiiieeeeeieet e e e eemne e e e e rnese e e e e emnn e s e e emnnn e e eemnnnn e eeeennnnaeeeennnnnneeeennnnnns |reennnunneeermnnnnseeeemnnnnnaeeees |oennunneeeeennnnnneeeees 3,999,950 |.. .... 4,000,000 |..
80288J-AC-7 ......... SANTANDER DRIVE AUTO RECEIVABL SENIOR AB . B 0B - S ) R EO N 3,999,438 |.. .... 4,000,000 |..
858928-AD-6 .........[STELLANTIS FINANCIAL UNDERWRIT SENIOR AB . ....05/01/2025 ... |J.P. MORGAN SECURITIES INC . .... 4,999,186 |.. .... 5,000,000 |..

1119999999. Subtotal - asset-backed securities - flnanC|aI asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 33,606,307 33,482,154
92868B-AD-5 ......... JVOLKSWAGEN AUTO LEASE TRUST VW SENIOR AB ...uveveeseseseseseesesnoseesseseaseeseaseaseessaneaseaneeseaseeseanesneaseses [-...09/09/2025 ... TTORONTO DOMINION SECURITIES IN ....uvevesesessessesmsessssansseneenesessesseaseaseoseaneesesseaseaseesessesneesessnane |ooseoseeseoseessssessesseaseaseans |oosesseeseeseesesseases 3,999,371 | eeiiiiieieeeeiinns 4,000,000

1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - Iease-backed securities - practical expedient (unaffiliated) 3,999,371 4,000,000 0

1889999999. Total - asset-backed securities (unaffiliated) 139,026,803 147,262,246 319,238

1899999999. Total - asset-backed securities (affiliated) 0 0 0

1909999997. Total - asset-backed securities - Part 3 139,026,803 147,262,246 319,238

1909999998. Total - asset-backed securities - Part 5 14,589,000 15,180,830 52,456

1909999999. Total - asset-backed securities 153,615,803 162,443,076 371,694
2009999999. Total - issuer credit obligations and asset-backed securities 785,564,057 799,104,076 3,668,753
4509999997. Total - preferred stocks - Part 3 0 XXX 0
4509999998. Total - preferred stocks - Part 5 0 XXX 0




S'vi3

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE American Modern Home Insurance Co.
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SCHEDULE D - PART 3

1 2 3 4 5 6 7 8
Paid for Accrued

CuUsIP Date Number of Shares Interest and

Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
4509999999. Total - preferred stocks 0 XXX 0
5989999997. Total - common stocks - Part 3 0 XXX 0
5989999998. Total - common stocks - Part 5 0 XXX 0
5989999999. Total - common stocks 0 XXX 0
5999999999. Total - preferred and common stocks 0 XXX 0
785,564,057 XXX 3,668,753

6009999999 - Totals
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DEUTSCHE BANK ALEX
912810-SQ-2 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..03/28/2025 .| BRONN INC. ... ..(25,132)[..........(25,132))... ..08/15/2040 .
912810-TH-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..03/28/2025 .| VARIOUS . .(6,613)[. .(6,613) ..05/15/2042 .
912828-2C-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..02/28/2025 .| VARIOUS ... 4,951,297 .. N ..02/28/2025 .
NOMURA SECURITIES INTL.
912828-ZL-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/10/2025 .| INC. .. 1,138,000 ......... 1,140,178 L(2,424)|...........(2,424)|... ..04/30/2025 .
NOMURA SECURITIES INTL.
912828-2T-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/10/2025 .| INC. .. 1,697,265 |.......... 1,707,000 |......... 1,702,599 . 1,706,635 |.. 0. 0. .(9,613)[...........(9,613)|... ..05/31/2025 .
912828-ZW-3 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/23/2025 .| VARIOUS ... 675,000 [o..unnnneene 673,133 ...674,758 |.. 0. L0 .(3,679)[...........(3,679)|... ..06/30/2025 .
CITICORP SECURITIES
91282C-AH-4 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..10/24/2025 . | MARKETS .... 0. .0 . ..08/31/2027 .
91282C-AJ-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..05/07/2025 .| VARIOUS . 1,766,646 . 1,790,000 |.. 1,771,797 . . 1,786,711 L0 ..1,788,427 |. 0 . (21,781)[. ..08/31/2025 .
91282C-AZ-4 .. |UNITED STATES TREASURY SENIORGOVTBND . ..04/10/2025 .| VARIOUS . 1,904,297 ..1,950,000 |.. . 1,927,267 |.. 1,944,584 L0 ..1,946,193 |. 0 . (41,897)[. ..11/30/2025 .
91282C-BC-4 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/23/2025 .| VARIOUS . 1,558,039 |. ..1,596,000 |.. . 1,574,501 |.. 1,590,723 L0 .. 1,593,075 |. 0 . (35,036). .. 12/31/2025 .
J.P. MORGAN
91282C-BQ-3 ...|UNITED STATES TREASURY SENIOR GOVT_BND .............. ..06/23/2025 .| INC ..eeeeeeenneeeeeeen foeeeeneeeeeenes e 594,013 |..eveeeneeens 609,000 [......ccewe. 591,658 |............ 604,094 |......ceeeennnnnn 0 foeeieeeeennn 2,008 [oeeeeiiiieeeeee 0 e 2,003 [ 0 e 606,097 |oeeveunieaennns [V (12,084)|......... (12,084)f....ccvvnnnnnn 2,482 |..02/28/2026 .
MORGAN STANLEY & CO
91282C-BS-9 ...|UNITED STATES TREASURY SENIOR GOVT_BND .............. ..06/17/2025 .| INC ..eeeeeeenneeeeeenn foeeeeneeeeeenies e 372,219 |oeeen 400,000 [....oeeeeee 396,281 |............ 398,232 [...ceeeiiiinns [ IR L B P (1) IR L B [V PO 398,481 [..oecevennnnnnns [V (26,262)|......... (26,262)|...cccvvnnnnns 3,607 |..03/31/2028 .
MORGAN STANLEY & CO
91282C-BT-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .............. ..08/20/2025 .| INC ..eeeeeeeiiieeeeeeen foe e s 1,078,473 |.......... 1,100,000 |......... 1,091,191 (V) 1,130 |oeeeiiieeieeee (1) 1,180 foeeeieieiiinns [V PO 1,098,900 [o.eeeveeeennnnns [V (20,428)(......... (20,428)...ccevnnnnnns 7,326 |..03/31/2026 .
J.P. MORGAN SECURITIES
91282C-CR-0 ...|UNITED STATES TREASURY SENIOR GOVT_BND .............. ..06/17/2025 .| INC ..eeeeeeeeeeeeeeeen foeeeeneeeeeenes e 457,734 |............. 500,000 |............ 499,883 0 [V (42,212)[ceeeeneee (42,212) ..07/31/2028 .
91282C-CW-9 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/23/2025 .| VARIOUS .. 1,233,908 |... 1,278,015 0. L0 . (48,614)[......... (48,614)... ..08/31/2026 .
91282C-CY-5 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/23/2025 .| GOLDMAN SACHS & CO. 224,947 . 244, .. . 240,741 |.. L0 0 . (17,438). ..09/30/2028 .
91282C-DS-7 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..01/15/2025 .| VARIOUS ... .720,000 |.. 714,65 |.. L0 0 L0 ..01/15/2025 .
91282C-DZ-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..02/15/2025 . | MATURITY ... ... 585,000 .... 583,080 0. 0. ..02/15/2025 .
91282C-ED-9 ...|UNITED STATES TREASURY SENIOR GOVT_BND .. ..03/15/2025 . | MATURITY ... ..2,300,000 |......... 2,243,486 0. .0 ..03/15/2025 .
91282C-EF-4 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/17/2025 .| VARIOUS . . 827,600 |.. .819,518 |.. L0 0 . (16,765)[. ..03/31/2027 .
91282C-EH-0 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/10/2025 .| VARIOUS ... .. 950,000 ... 948,441 0. L0 ... (310)f.... ..04/15/2025 .
MORGAN STANLEY & CO.
91282C-EN-7 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..05/01/2025 .| INC ,178,063 ,200,000 |.. . 1,189,547 |.. 1,194,939 L0 20 fonnnnnn 1,195,643 |, 0 . (17,580). ..04/30/2027 .
91282C-EU-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/03/2025 .| VARIO ,168,521 ,170,000 |.. . 1,171,051 |.. . 1,170,175 L0 ..0]........1,170,030 |. 0 .(1,510)[. ..06/15/2025 .
91282C-EU-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/15/2025 . MATURITY ,220,000 ..1,220,000 |.. . 1,221,096 |.. . 1,220,183 L0 ..0........ 1,220,000 |. 0 L0 ..06/15/2025 .
91282C-FZ-9 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..06/23/2025 .| GOLDMAN SACHS & CO. ...191,313 . 191,000 |.. . 190,455 |.. . 190,668 L0 .0 ..190,720 |. 0 ..11/30/2027 .
91282C-GQ-8 .. |UNITED STATES TREASURY SENIOR GOVT_BND .. ..04/07/2025 .| VARIOUS ... ,194,674 |... ,183,000 |......... 1,172,140 |......... 1,174,690 |. L0 .0 ...l 1,175,060 |.... .0 ..02/28/2030 .
J.P. MORGAN
91282C-HC-8 ...|UNITED STATES TREASURY SENIOR GOVT_BND .............. ..04/03/2025 .| INC ..oviviiiiiiieiciiii e ,002,840 |.......... 2,100,000 |......... 1,981,957 |......... 1,996,967 |[....cccvvvnnnnnns 0 [V FO 1,999,623 [......cevvnnnnns 0 ..05/15/2033 .
J.P. MORGAN SECURITIES
91282C-HT-1 .. |UNITED STATES TREASURY SENIOR GOVT_BND . ..05/06/2025 . | INC ..4,886)... ....5,000 ....4,640 ..4,675 .. .. 0. .0 ....4,686 ... .0 . ..08/15/2033 .
0019999999. Subtotal - issuer credit obllgatlons U S. government obligations (exempt from RBC) 30,576,722 31,148,900 30,759,482 30,884,426 0 18,068 0 18,068 0 30,902,490 0 XXX
459058-EP-4 ...| INTERNATIONAL BANK FOR RECONST SENIOR CO . ..07/29/2025 .| VARIOUS ... R ,000,000 |.......... 1,000,000 .... 991,504 . 999,013 |.. 0. ..0........1,000,000 {.... .0 ..07/29/2025 .
168863-DQ-8 .. | CHILE REPUBLIC OF SENIOR CORP_BND 3. ..03/27/2025 .| VARIOUS .... ...118,480 |... ... 200,000 .. 182,254 .183,001 |.. 0. .0 ..183,057 |.... 0. . (64,577) (64,577)]... ..01/22/2061 .
AMHERST SECURITIES
195325-EA-9 ...| COLOMBIA REPUBLIC OF SENIOR CORP BND ................ ..03/27/2025 .| GROUP .....eeieievnninnees forernnnnneeecnnnies fornenneeeens 108,884 |............. 171,000 |............ 168,421 |...oeenneees 107,733 [..oeenenenn 60,990 |.euuniiiennnn AT [V N 61,011 [oooiiiiinnnnnnns [V PO 168,745 |o..oiieeinnnnns [ (59,861)|......... (59,861) , ..02/22/2042 .
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 1,227,364 1,371,000 1,342,269 1,289,747 60,990 1,064 0 62,054 0 1,351,802 0 (124,438) (124,438) 33,469 XXX
00206R-LV-2 .. | AT&T INC SENIOR CORP_BND  3.650% 09/15 .. . |-.08/27/2025 .| VARIOUS ... .... 149,000 .... 150,601 .0 0. . (51,889)......... (51,889)]... ..09/15/2059 .
023135-BC-9 ...| AMAZON.COM INC SENIOR CORP_BND ~ 3.150% .. ..06/17/2025 .| VARIOUS ... ... 800,000 ... 173,864 .0 L0 ...(8,683)[...........(8,683)]... ..08/22/2027 .
MERRILL LYNCH
060516-JQ-3 .. | BANK OF AMERICA CORP SENIOR CORP_BND ..11/28/2025 .| INTERNATIONAL .. .... 683,000 ....0687,877 L0 ...(5,183)[...........(5,183)]... ..03/11/2027 .
11135F-BL-4 .. | BROADCOM INC SENIOR CORP_BND 144A . ..10/08/2025 .| VARIOUS .......... .360,000 |.. . 368,237 |.. 0 . (36,172)[. (36,172) ..04/15/2034 .
161175-BU-7 .. | CHARTER COMMUNICATIONS OPERATI SECURED C .. ..08/20/2025 .| CITADEL SECURITIES . .798,000 |.. .710,459 |.. 0 . (24,680)[. ..04/01/2031 .
166764-BII-9 .. | CHEVRON CORP SENIOR CORP_BND  1.554% 0 ..05/11/2025 . | MATURITY ,000,000 |.......... 1,000,000 ,000,000 0. .. ..05/11/2025 .
172967-NL-1 .. | CITIGROUP INC SENIOR CORP_BND ~ 3.290% ... ..03/17/2025 .| CALL 100.0000 .... ...350,000 ... ... 350,000 .... 350,000 .0 . ..03/17/2026 .
202795-JU-5 ...| COMMONWEALTH EDISON COMPANY SECURED CORP ..03/27/2025 .| VARIOUS ... 112,938 . 190,000 |.. . 187,363 |.. ..187, N 0 ..09/01/2051 .
22550L-2H-3 ...|UBS AG STAMFORD BRANCH SENIORCORPBND ... ..02/21/2025 . | MATURITY ,500,000 . 1,500,000 |.. . 1,498,140 |.. ..1,500,000 |. 0 ..02/21/2025 .
25470D-AL-3 .. | DISCOVERY COMMUNICATIONS LLC SENIOR CORP ..06/30/2025 .| VARIOUS . ...902,979 .900,000 |.. . 943,141 |.. .(4 615) ..904,320 |. 0 ..03/11/2026 .
37045X-DU-7 .. | GENERAL MOTORS FINANCIAL COMPA SENIORCOR ..04/07/2025 . | MATURITY ... ,500,000 |... ,500,000 ,499,700 .. A .. 1,500,000 |.... .0 .. ..04/07/2025 .
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37045X-DV-5 .. | GENERAL MOTORS FINANCIAL COMPA SENIOR CO ............ ..05/05/2025 .| BARCLAYS CAPITAL ...oovvwovvvvmnnnnirrcinnnnns Jovnenneneens 556,400 |............. 580,000 [o..uuvnnenne 571,602 |..ccvvvnnnns 574,575 |ovuveiiiiiinnnns (U N ettt O [V O 399 [t (VN PO 574,974 |...ccovvvnnnnnns [V (18,574)|......... (18,574)|.......cooen 14,548 |..04/06/2029 .
CITICORP SECURITIES
437076-CN-0 .. |HOME DEPOT INC SENIOR CORP_BND  2.875% .. ..06/25/2025 . |MARKETS ......covvnvvvvnnnn |- s .... 400,000 .... 397,856 .398,902 |.. .0 (7, 789) e (7,759)). ..04/16/2027 .
50077L-AB-2 .. | KRAFT HEINZ FOODS CO SENIOR CORP_BND ... ..03/27/2025 .| WELLS FARGO SECURITIES 202,590 . 250,000 |.. . 245,958 |.. . 246,241 . s N 0 . (43,676)]. ..06/01/2046 .
548661-DT-1 .. | LONES COMPANIES INC SENIOR CORP_BND 4 ..04/15/2025 .| VARIOUS ... 300,000 .300,000 |.. . 318,442 |.. .300,913 300 000 |. [V 0 ..04/15/2025 .
694308-J0-1 .. |PACIFIC GAS AND ELECTRIC COMPA SECURED C ..03/27/2025 .| VARIOUS . 401,861 . 480,000 |.. .490,768 |.. . 489,467 ..489,361 N 0 (87, 500) ..07/01/2040 .
761713-BG-0 .. | REYNOLDS AMERICAN INC SENIOR CORP_BND ... ..06/12/2025 . | MATURITY 2,000,000 . 2,000,000 |.. . 2,183,200 |.. . 2,010,912 ..2,000,000 |. [V N ..06/12/2025 .
842400-GK-3 .. | SOUTHERN CALIFORNIA EDISON COM SECURED C ..03/27/2025 .| VARIOUS . 74,280 .100,000 |.. . 116,660 |.. 115,057 114,949 0 . (40,669). ..03/01/2048 .
95000U-2F-9 .. |WELLS FARGO & COMPANY SENIOR CORP_BND ... ..04/29/2025 .| VARIOUS ... 454,506 . 461,000 |.. . 491,692 |.. . 470,440 ..468,343 |. 0 . (13,834)[. ..06/17/2027 .
95000U-2N-2 ...| WELLS FARGO & COMPANY SENIOR CORP_BND ... ..04/30/2025 .| CALL 100.0000 ... 2,000,000 .. 2,000,000 |......... 2,090,688 |......... 2,006,420 ..(6,420)f... ..2 000,000 |.... 0. L0 ..04/30/2026 .
REDEMPT | ON
00253X-AA-9 .. | AADVANTAGE LOYALTY IP LTD SECURED CORP B .. . |--10/20/2025 . |100.0000 ... 332,000 ... 332,000 |.eevennnnnnn 349,438 ... 330,927 |.. .. (5,247)|... 332,000 |.... 0. ..04/20/2026 .
00774M-AV-7 .. | AERCAP IRELAND CAPITAL DAC SENIOR CORP_B ..10/27/2025 .| VARIOUS . . 1,410,000 |.. . 1,407,663 |.. . 1,409,106 ...397 .. 1,409,499 |. 0 . (21,767)[. ..10/29/2026 .
00774M-AW-5 .. | AERCAP IRELAND CAPITAL DAC SENIOR CORP_B ..10/27/2025 .| VARIOUS . 600,303 .620,000 |.. .618,882 |.. 619,358 132 ..619,490 |. 0 . (19,187)[. ..10/29/2028 .
05401A-AL-5 .. | AVOLON HOLDINGS FUNDING LTD SENIOR CORP_ ..06/05/2025 .| VARIOUS . ,493,625 . 1,500,000 |.. . 1,608,330 |.. 1,528,541 0,022) .. 1,518,521 0 L0 ..04/15/2026 .
05583J-AH-5 ...|BPCE SA SRBN CORP_BND 144A 1.652% 10/ ..10/06/2025 .| VARIOUS . ...550,000 . 550,000 |.. .528,831 .. . 541,705 3,537 0 4,757 ..10/06/2026 .
456837-AU-7 .. | ING GROEP NV SENIOR CORP_BND 144A 1.4 .. ..07/01/2025 .| VARIOUS . 1,000,000 . 1,000,000 |.. . 1,004,815 |.. 0 ..984 . ..07/01/2026 .
47216F-AA-5 .. | JAZZ SECURITIES DAC SECURED CORP_BND 144 ..06/13/2025 . MARKETAXESS CORPORATI . s s 0. (3 789)|......... (3 789)... ..01/15/2029 .
566007-AC-4 .. |MARB BONDCO PLC SENIOR CORP_BND 144A ..10/09/2025 .| BARCLAYS CAPITAL . .... 569,000 .... 569,000 .0 . (56,900)[......... (56,900)|... ..01/29/2031 .
63906Y-AD-0 .. | NATWEST MARKETS PLC SENIOR CORP_BND 144A ..11/24/2025 .| VARIOUS ............. . 965,000 |.. . 951,453 |.. 959 965 0 . (16,611)[. .. (16,611) ..09/29/2026 .
82620K-BF-9 .. | SIEMENS FINANCIERINGSMAATSCHAP SENIOR CO ..03/27/2025 . | MARKETAXESS CORPORATI . ... 400,000 .. 399,092 .399,227 |.. .0 (107,179)]........ (107,179)|.... ..03/11/2041 .
MERRILL LYNCH
86964W-AF-9 .. | SUZANO AUSTRIA GMBH SENIOR CORPBND 6 ............ ..06/16/2025 .| INTERNATIONAL ....oovvvvnefovvnnnnnnnnnniinnnnns Jovunnnnns 1,530,000 |.......... 1,500,000 ......... 1,662,750 |.......... 1,575,415 [.....oovvnnnnnnns (U (8,520)f...ivviinnnnnnns (U (8,520) |.eevvvunnnnnnnns [/ IO 1,566,896 [.......ccoeennns [ (36,8%)]......... (36,896) ............. 83,000 [..01/15/2029 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 23,187,473 23,847,000 24,369,502 23,812,678 106,506 (35,648) 0 70,858 0 23,883,539 0 (674,147) (674,147)] 548,667 XXX
22966R-AH-9 ...] CUBESMART LP SENIOR CORP_BND  2.250% 1 .. . [..11/10/2025 . JVARIOUS ... ...565,8% |... ... 600,000 ... 597,101 . 598,311 |[.. 0. ...356 |... 0 ..508,667 |.... (32,771 (32,771)]... .. 12,268 [..12/15/2028 .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 565,896 600,000 597,101 598,311 0 356 0 356 0 598,667 0 (82,771) (32,771), 12,263 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 55,557,455 56,966,900 57,068,354 56,585, 162 167,496 (16, 160) 0 151,336 0 56,736,498 0 (1,157, 125) (1,157, 125), 843,022 XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - issuer credit obligations - Part 4 55,557,455 56,966,900 57,068,354 56,585, 162 167,496 (16, 160) 0 151,336 0 56,736,498 0 (1,157, 125) (1,157, 125)| 843,022 XXX
0509999998. Total - issuer credit obligations - Part 5 277,288,186 276,462,000 275,490, 357 0 0 131,250 0 131,250 0 275,621,610 0 1,667,175 1,667,175 3,197,875 XXX
0509999999. Total - issuer credit obligations 332,845,641 333,428,900 332,558,711 56,585, 162 167,496 115,090 0 282,586 0 332,358, 108 0 510,050 510,050 4,040,897 XXX
36179U-V8-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# MAG ..12/01/2025 .| PAYDOUN . .51,128 L0 0. .(1,469) .0 0 .0 .0 .. 976 |..07/20/2049 .
36202D-J8-5 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 002 ..12/01/2025 .| PAYDOWN . N L0 0. . .0 0 .0 .0 ..10/20/2030 .
36202D-LV-1 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 003 ..12/01/2025 . | PAYDOWN . 170 L0 0. .0 0 .0 .0 ..02/20/2031 .
36206P-UR-9 ...| GOVERNMENT NATIONAL MORTGAGE A POOL# 417 ..12/01/2025 .| PAYDOWN . .88 L0 0. .0 0 .0 .0 ..05/15/2026 .
36206V-JP-3 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 422 ..10/01/2025 .| PAYDOWN . .78 L0 0. .0 0 .0 .0 ..03/156/2026 .
36207F-LH-2 .. | GOVERNMENT NATIONAL MORTGAGE A POOL# 430 ..12/01/2025 .| PAYDOIN . .34 ... 0. .0 .0 .. .0 .. 0. ..10/15/2029 .
1019999999. Subtotal - asset-backed securities - flnancial asset-backed secuntles self- I|qU|dat|ng
- agency residential mortgage-backed securities - guaranteed (exempt from RBC) 0 0 0 0 0 XXX
31283G-MN-4 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GOO . ..06/01/2025 .| PAYDOWN . 0. .0 .0 0. 0. ..06/01/2025 .
3128MJ-5C-0 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# GO8 ..12/01/2025 .| PAYDOWN . L0 .0 0 .0 .0 ..10/01/2048 .
31292G-7H-3 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# COO ..12/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 ..12/01/2029 .
31292H-D6-8 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ..12/01/2025 .| PAYDOWN . L0 .0 0 .0 .0 ..07/01/2030 .
31292H-QC-1 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ..12/01/2025 .| PAYDOUN . L0 .0 0 .0 .0 ..06/01/2032 .
31292L-1/6-8 .. | FEDERAL HOME LOAN MORTGAGE COR POOL# CO4 .. ..12/01/2025 .| PAYDOWN . L0 .0 0 .0 .0 ..10/01/2042 .
31298F-U3-4 ...| FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .. ..12/01/2025 .| PAYDOUN . L0 .0 0 .0 .0 ..09/01/2030 .
31368H-MB-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 ..12/01/2025 .| PAYDOWN . L0 .0 0 .0 .0 ..12/01/2034 .
31374G-WP-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 313 ..12/01/2025 .| PAYDOUN . L0 .0 0 .0 .0 ..01/01/2028 .
31379K-MY-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 ..03/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 ..03/01/2028 .
31384V-2A-9 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .. ..12/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 ..07/01/2030 .
31384V-T8-5 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .. ..12/01/2025 .| PAYDOUN . L0 .0 0 .0 .0 ..05/01/2030 .
31398K-CN-8 .. | FREDDIE MAC FHLMC_35-87 SENIORAGENCYCMO3 .. ..12/01/2025 . | PAYDOWN . L0 .0 0 .0 .0 ..10/15/2039 .
31407H-HS-8 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 831 ..12/01/2025 .| PAYDOUN . L0 .0 0 .0 .0 ..10/01/2035 .
31407M-MR-3 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# 834 .. ..12/01/2025 .| PAYDOUN ... 0. .0, .0 .. 0. 0. ..07/01/2035 .
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3140L5-FK-7 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# BR6 . ..12/01/2025 . [ PAYDOWN . 22,944 |... 23,643 |, 23,598 |.... U (0K ) I 0]. . ..03/01/2051 .
31418M-K7-6 .. | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO . ..12/01/2025 . | PAYDOWN . .43 ... .. ..01/01/2039 .
1039999999. Subtotal - asset-backed securities - flnanC|aI asset-backed secuntles self liquidating
- agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 95,721 95,722 99,559 98,716 0 (2,996) 0 (2,99) 0 95,721 0 0 0 1,834 XXX
05946X-BV-4 .. [ BANC OF AMERICA FUNDING CORPOR SENIORWHO ........... [-12/01/2025 . TPAYDOUN ..ovvovevevveereefereeieescieieiens |ooeeeniiencaeene, VA VA PO 18 [, L 0, O oy O ooy [ [\ OO 7 i, O oy O oy [0 N 1..05/20/2033 .
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency residential mortgage-backed securities (unaffiliated) 17 17 18 17 0 0 0 0 0 17 0 0 0 1 XXX
081331-AE-0 .. [BELVOIR LD LLC VA SENIOR MUNITAX_BND REV ............ [..12/15/2025 . TVARIOUS ....vovoveeveeereefomeeensncnenenens fooeeeinenenns 12,679 ..o 12,679 ]............. 12,674 |............. 12,675 [.ovnenennnneeees [V L PP [V [T [\ P 12,679 |t [\ [\ PP [V 506 |..12/15/2035 .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 12,679 12,679 12,674 12,675 0 3 0 3 0 12,679 0 0 0 506 XXX
09629E-AJ-0 .. [BLUENOUNTAIN CLO LTD BLUEM_17 MEZZANIN A ............ [..03/28/2025 . TVARIOUS ....voveeeveeieenefenneeencseneiciene |reeeeneas 1,388,632 |.......... 1,400,000 ......... 1,396,647 |.......... 1,397,936 |0 [V oo, L oy [V o, 4 [ 0., 1,398,049 [..occvnnnnnnnn 0 e, 9.417)|........... [CRAT0) RN 48,461 |..10/21/2030 .
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 1,388,632 1,400,000 1,396,647 1,397,935 0 114 0 114 0 1,398,049 0 (9,417) (9,417), 48,461 XXX
1889999999. Total - asset-backed securities (unaffiliated) 1,548,908 1,560,277 1,562,375 1,562,672 0 (4,347) 0 (4,347) 0 1,558,325 0 (9,417) (9,417), 51,807 XXX
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
1909999997. Total - asset-backed securities - Part 4 1,548,908 1,560,277 1,562,375 1,562,672 0 (4,347) 0 (4,347) 0 1,558,325 0 (9,417) (9,417)] 51,807 XXX
1909999998. Total - asset-backed securities - Part 5 15,070,652 15,180,830 14,589,000 0 0 454,128 0 454,128 0 15,043,130 0 27,522 27,522 241,892 XXX
1909999999. Total - asset-backed securities 16,619,560 16,741,107 16,151,375 1,562,672 0 449,781 0 449,781 0 16,601,455 0 18,105 18,105 293,699 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 349,465,201 350,170,007 348,710,086 58,147,834 167,49 564,871 0 732,367 0 348,959,563 0 528,155 528,155 4,334,596 XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
GPC Partners
Investments (Jason)
40145¢-10-8 ...| AMERICAN MODERN SELECT INSURANCE COMPANY .. 11/07/2025 . [Sub, LLC ...evvvvrvvrnnnnns |oee ..10,000.000 |........ 17,370,000 |... [ I 12,557,472 |........ 15,541,072 |...... (7,788,915)[.. .0 . e 0] (7,788,915) [ 0l....... 7,752,156 |ovvvvvvvnnnnnnnn 0 | 9,617,844 |....... 9,617,844 |......... 7,600,000 |-.evvnnr eevnnnn
03048#-10-4 ... | AMERICAN WESTERN HOME INSURANCE COMPANY ..12/30/2025 . | Internal Transfer .......|o.cccccoo.. 0.000 |......... 6,312,209 ... P PP 6,312,209 |...oovviiiiiiiienes [ PP 0].. .0 .. 0.
5929999999. Subtotal - common stocks - parent, subS|d|ar|es and affiliates other 23,682,209 18,869,681 15,541,072 (7,788,915) 0 0 (7,788,915) 0 7,752,156 0 9,617,844 9,617,844 7,600,000 XXX
5989999997. Total - common stocks - Part 4 23,682,209 18,869,681 15,541,072 (7,788,915), 0 0 (7,788,915) 0 7,752,156 0 9,617,844 9,617,844 7,600,000 XXX
5989999998. Total - common stocks - Part 5 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - common stocks 23,682,209 18,869,681 15,541,072 (7,788,915), 0 0 (7,788,915) 0 7,752,156 0 9,617,844 9,617,844 7,600,000 XXX
5999999999. Total - preferred and common stocks 23,682,209 18,869,681 15,541,072 (7,788,915) 0 0 (7,788,915) 0 7,752,156 0 9,617,844 9,617,844 7,600,000 XXX
6009999999 - Totals 373,147,410 367,579,767 73,688,906 (7,621,419) 564,871 0 (7,056,548) 0 356,711,719 0 10,145,999 10, 145,999 11,934,5% XXX
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o

912810-UN-6 .. |UNITED STATES TREASURY SENIOR GOVT_BND |..09/22/2025 .|DEUTSCHE BANK ALEX BROWN INC. .... [..10/10/2025 .|CITICORP SECURITIES MARKETS |.......... 1,750,000 |....... 1,782,607 |....... 1,809,336 |......... 1,782,560 [V IO [ R 26,776 |........... 26,776 oo 13,910 [ 8,809

91282C-GQ-8 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..03/27/2025 .|J.P. MORGAN SECURITIES INC ... ..06/23/2025 .| VARIOUS ... .. 15,957,000 |...... 15,888,435 |...... 16,000,077 |........ 15,890,750 |.... 0. .0 ...0 .. 48,565
91282C-MNM-0 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..05/29/2025 .|VARIOUS .... ..07/21/2025 .| VARIOUS 3,850,000 3,043,379 |....... 3,941,325 |. .. 3,942,957 |. 0 .0 0. 39,689
91282C-MP-3 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..04/07/2025 .|VARIOUS .... ..05/14/2025 .| VARIOUS .. 14,200,000 14,236,820 |...... 14,263,336 |. . 14,234,956 |. 0 .0 0. 47,281
91282C-MR-9 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..03/27/2025 .|MERRILL LYNCH INTERNATIONAL . ..10/30/2025 .| VARIOUS 3,000,000 .2,980,078 |.......3,010,8% |. .. 2,980,851 |. 0 .0 0. 9,416
91282C-MS-7 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..03/27/2025 .|J.P. MORGAN SECURITIES INC ..06/17/2025 .| VARIOUS ... . ..17,000, 000 16,938,242 |......17,034,208 |. . 16,941,029 |. 0 .0 0. 23,271
91282C-MT-5 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..03/31/2025 .|MERRILL LYNCH INTERNATIONAL . ..04/03/2025 . | MORGAN STANLEY & CO. INC ... |. 5,800,000 .5,812,461 |.......5,856,188 |. 0 .0 0. .654
91282C-MU-2 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..04/23/2025 .|MERRILL LYNCH INTERNATIONAL . ..07/18/2025 .| J.P. MORGAN SECURITIES INC . |. ...760,000 ..761,009 |.. s N 0 .0 0. 1,993
91282C-MZ-1 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..05/16/2025 .| VARIOUS ..05/20/2025 .| CITICORP SECURITIES MARKETS 2,715,000 .2,696,379 |.. . 2 696,418 |. 0 .0 0. 4,316
91282C-NA-5 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..04/30/2025 .|MERRILL LYNCH INTERNATIONAL . .. 11/18/2025 .| VARIOUS 5,000,000 .5,023,047 |.......5,017,785 |. .. 5,022,017 |. 0 .0 0. .543
91282C-NC-1 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..08/08/2025 .| VARIOUS .......eovvvvivnnnnnnnns .. 10/27/2025 .| VARIOUS 7,335,000 . 7,256,116 |....... 7,290,793 |. 0 .0 0. ,867
91282C-ND-9 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..07/01/2025 .|J.P. MORGAN SECURITIES INC ..07/08/2025 .| VARIOUS ... 1,800,000 1,799,547 |.. 0 .0 0. 8,091
91282C-NF-4 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..05/30/2025 .|MERRILL LYNCH INTERNATIONAL . ..06/23/2025 .| CITICORP SECURITIES MARKETS 1,000,000 0 .0 0. 225
91282C-NG-2 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..06/30/2025 .|VARIOUS .... ..10/10/2025 .| VARIOUS ... ..26,125,000 ,191, ......26,331,722 |. .26 188,568 |. 0 .0 0. .181,162 48,101
91282C-NH-0 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..07/29/2025 .|VARIOUS . ..08/06/2025 .| J.P. MORGAI 4,500,000 . 4,506,914 |.. 4,520,625 |. .. 4,506,881 |. 0 .0 0. .. 22,869 20,010
91282C-NJ-6 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..07/30/2025 .|VARIOUS . .. 11/10/2025 .| VARIOUS ... 4,000,000 .3,992,960 |....... 3,995,967 |. .. 3,993,250 |. 0 .0 0. ..23,120 4,130
91282C-NK-3 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..07/25/2025 .|VARIOUS .... ..10/08/2025 .| VARIOUS 6,270,000 6,241,726 |....... 6,269,069 |. .. 6,242,081 |. 0 .0 0. 9,536
91282C-NL-1 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..08/01/2025 .|HUTCHINSON SHOCKEY ERLEY & CO ..... ..10/08/2025 .| VARIOUS . 800,000 |..........800,313 |.......... 801,272 |.... 800,300 |.... 0. .0 ... 2,853
91282C-NM-9 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..08/18/2025 .|J.P. MORGAN SECURITIES INC ... ..09/12/2025 . | MORGAN STANLEY & CO. INC . ..3,000,000 |.......3,011,602 |....... 3,026,133 |......... 3,011,345 |.... 0. 0. .. 11,372
91282C-NN-7 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..08/25/2025 .| VARIOUS ....eevvnrevennnnnnnnes ..10/08/2025 .| VARIOUS .. 2,600,000 2 608,219 |....... 2,625,602 |. .. 2,608,129 |. 0 .0 6,507
91282C-NR-8 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..07/31/2025 .|J.P. MORGAN SECURITIES INC ..09/12/2025 .| VARIOUS .2,667,308 |....... 2,703,804 |. .. 2,667,521 |. 0 .0 292
91282C-NT-4 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..10/15/2025 .| VARIOUS . |--10/27/2025 .| VARIOUS ... ..10,175, ......10,277,334 |...... 10,370,367 |........ 10,276,771 |.... 0. .0 45,186
91282C-Nii-7 .. [UNITED STATES TREASURY SENIOR GOVT_BND |..09/22/2025 .|VARIOUS .... . |.. 1171972025 .| VARIOUS ... ...5,367,000 |....... 5,358,857 |....... 5,374,947 |......... 5,358,920 |.... 0. 0. ...6,752
91282C-NX-5 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..10/02/2025 .|VARIOUS .... ..10/30/2025 .| VARIOUS ..16,060,000 16,021,152 |......16,036,179 |. .16,021,540 |. 0 .0 36,548
91282C-PA-3 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..10/21/2025 .|J.P. MORGAN SECURITIES INC .. 10/24/2025 .| VARIOUS . S 2,650,000 .2,644,912 |....... 2,653,691 |. 2,644,969 |. 0 .0 2,460
91282C-PD-7 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..11/13/2025 .| VARIOUS |- 1171772025 .| J.P. MORGAN SECURITIES INC o feeeeeeeenn 2,500,000 |....... 2,489,648 |....... 2,490,547 |......... 2,489,678 |.... 0. .0 .. 3,104
91282C-PF-2 ...[UNITED STATES TREASURY SENIOR GOVT_BND |..10/31/2025 .| GOLDMAN SACHS & CO. .. 12/01/2025 .| VARIOUS ......ceevvvnnnieiiinnnn 2,830,000 |.......2,805,901 |....... 2,806,813 |......... 2,806,007 |.... 0. 0.

91282C-PM-7 .. [UNITED STATES TREASURY SENIOR GOVT BND |..11/28/2025 .|J.P. MORGAN SECURITIES INC .. 12/18/2025 .| MERRILL LYNCH INTERNATIONAL |.... ...550,000 |..........548,818 |.......... 546,090 |.... 548,826 |.... .. 0. ...0].. , . ..
0019999999 Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 170,284,000 170,281,928 171,029,876 170,282,495 0 565 0 0 0 747,382 1,134 749 430 507

|FEDERAL HOME LOAN BANKS SENIOR AGENCYfBN| ‘ |NOMURA SECURITIES INTL. INC.

B130AT-US-4 .. [ oo ..03/26/2025 .| TORONTO DOMINION SECURITIES IN ... ]..09/09/2025 .| ....ccevuunierriiiinienniiiiinees foiinns 3,500,000 |....... 3,517,640 |....... 3,551,508 |......... 3,514,951 [.ooivvnnnnnns [U O, (2,689)].ccevenniiinnnnn [U P, (2,689)]..cccvnnnnnnnns [0 P [U I 36,552 [........... 36,582 |.......... 111,563 [........... 44,212
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt from RBC) 3,500,000 3,517,640 3,551,503 3,514,951 0 (2,689) 0 (2,689) 0 0 36,552 36,552 111,563 44,212

|MEXICO UNITED MEXICAN STATES SENIOR COH|

..03/27/2025 .‘MORGAN STANLEY & C0. INC .. ..06/23/2025 .|GOLDMAN SACHS & C0. ..

91087B-AY-6 .. .. oo loeeee... 1,500,000 |....... 1,486,725 |....... 1,509,195 |......... 1,487,512 |.... .. .. 0. .. ... 0. ..
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 1,500,000 1,486,725 1,509,195 1,487,512 0 787 0 787 0 0 21,683

AEP TRANSMISSION COMPANY LLC SENIOR CORP
00115A-AS-8 .. ..05/12/2025 .| PNC CAPITAL MARKETS LLC ............ ..06/12/2025 .| JEFFRIES & CO. INC. .......... [oeceeeennnnns 55,000 |........... 54,683 |........... 54,793 [cvvvnnnnnnnn 54,683 |....ooeeeiennnnn [V (N [V (VN . (VN [V O MO | O |, [V 0
02005N-BZ-2 .. | ... ..05/12/2025 .| ROYAL BANK OF CANADA .. ..07/01/2025 .| J.P. MORGAN SECURITIES INC . |.... . 800,000 .. 13,648 |........... 13,648 |.
026650-GF-2 .. ..07/08/2025 .| SMBC NIKKO CAP MARKETS LTD ........ ..07/22/2025 . [ MARKETAXESS CORPORATI ....... [ceeeeeeenn. 640,000 |[.......... 638,810 |.......... 646,170 |............ 638,815 |...oooeeeennns [V 7] E. [V L] . (VN [V PO 7,356 | 7,35
026874-Dii-4 .. ..05/05/2025 .| CITICORP SECURITIES MARKETS ....... ..11/18/2025 .|J.P. MORGAN SECURITIES INC . [............. 180,000 |.......... 179,732 |.......... 183,730 |ovvvvvennens 179,758 |ovvvvvviinninnns (VN FOTRR PN O (VN TR 26 [oevveniinininnns (VN [V PO 3,972 .ol 3,972
03522A-AH-3 ...[... ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..07/03/2025 . [WELLS FARGO SECURITIES ...... [-ccceunnnnn 500,000 [.....ce... 478,610 |.......... 486,025 |.......ee.e. 479,043 [oooeiiiiiiinnn [ FORR XX [V FOOTR XX I (VN [V PO 6,982 |......co. 6,982

DEUTSCHE BANK ALEX BROWN

036752-AZ-6 .. ..04/02/2025 .| STONEX FINANCIAL INC ......cceennnns ..07/17/2025 ([ INC. oooeeeeeeiiiieee o, 788,000 |.......... 800,789 |.......... 792,585 |.oevvvennnns 800,525 |....ooeveinenns O, [P75)] F O, (P70 A (VN [V FOR (7,971)]eevveenns (7,971)fvvvvnnnnne 25,060 |........... 12,707
036752-BD-4 .. ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..04/02/2025 .| STONEX FINANCIAL INC ......... [ccceevennnne 750,000 [..eeveees 745,440 |.......... 753,593 |ovvvvvnnnns 745,448 [ [V 171 [V L7 . (VN [V PO 8,145 |..oeveens 8,145

BAT CAPITAL CORP SENIOR CORPBND  4.74
05526D-BI-4 .. [.eeeeeeeeeeeee ..04/03/2025 .| VARIOUS . |-.08/04/2025 .| J.P. MORGAN SECURITIES INC . |[.......... 1,210,000 [....... 1,178,959 |....... 1,208,584 |.... ...28,310 |...........28,310 |.
060516-J0-3 .. [BANK OF AMERICA CORP SENIOR CORP_BND ... |..03/27/2025 .|MORGAN STANLEY & CO. ..11/28/2025 . [MERRILL LYNCH INTERNATIONAL 500,000 ..486,100 |.. .5,586 |. .. 5,586 |.
06051G-MK-2 .. [BANK OF AMERICA CORP SENIOR CORP_BND ... |..03/27/2025 .|MORGAN STANLEY & CO. ..11/10/2025 .| GOLDMAN SACHS & CO. .. 500,000 ..504,100 |.. 5,377 | ..5,377 |.
06051G-M-8 .. [BANK OF AMERICA CORP SENIOR CORP BND ... |..03/27/2025 .| MORGAN STANLEY & CO. ..10/09/2025 . [BARCLAYS CAPITAL ...714,000 |..........720,519 ...25,886 |........... 25,886 |.
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071813-DE-6 .. [BAXTER INTERNATIONAL INC SENIORCORPBND |..11/19/2025 .| CITICORP SECURITIES MARKETS ....... ..11/21/2025 .| CITADEL SECURITIES .........e. [ounnnnnnnnns 745,000 [...ceeeen 744,248 |.......... 751,482 |.......... 744,288 .o [V [V [V (VN (VN [V PO 7,24 ..ol T2 |, [V 0

BLACKSTONE PRIVATE CREDIT FUND SENIOR CO

09261H-BX-4 .. ..03/27/2025 . [MORGAN STANLEY & C0. INC ........... ..09/30/2025 . [ SUNTRUST .....ovvviiieiiiiiiins foreieenne 1,300,000 |....... 1,288,118 |....... 1,342,042 |......... 1,288,969 |..vvveeeeennns [V O 851 | [V L1221 F [V IO [ R 53,073 |.eouvinens 53,073 |.uvvieennn 52,433 [..veennnnn 12,783

103730-CA-6 .. ..05/02/2025 . MERRILL LYNCH INTERNATIONAL ....... ..05/14/2025 . | MARKETAXESS CORPORATI ....... [.......... 1,050,000 |....... 1,037,579 |....... 1,036,014 |......... 1,037,625 |.eevvieeennns 0 forreeiiiiiinns LL708 RO [V IO L7 RO [V IO [ S (1,611 (1,611)feeeeens 27,437 |oeiis 25,612

11135F-BH-3 .. ..09/12/2025 . [MORGAN STANLEY & C0. INC . [--1072172025 .| TAX FREE EXCHANGE .... ... 1,951,000 [....... 1,724,794 |....... 1,800,392 [......... 1,741,193 |....

...59,199 |....

11135F-BK-6 .. ..09/15/2025 . [ MORGAN STANLEY & C0. INC ........... ..10/21/2025 .| TAX FREE EXCHANGE ............ [oeeeerennns 350,000 |.......... 326,473 |.......... 322,982 [ovveeinnns 326,736 |ooiriiinens [V O 263 [ [V 263 [oveeiieiiis [\ IO [ S (3,785)]. v (3,785)]+ccenes 6,183 [t 5,019

11135F-BL-4 .. ..04/03/2025 . [VARIOUS ....oooviiiiiiiiniiiiiiiaene ..10/08/2025 .| GOLDMAN SACHS & C0. ....ceeees fervrrannne 1,200,000 |....... 1,061,658 |....... 1,090,272 |......... 1,068,000

115236-AL-5 .. | ... ..06/11/2025 . [MERRILL LYNCH INTERNATIONAL ....... ..06/11/2025 .| UBS WARBURG LLC .... ...350,000 |.......... 349,433 ..361,054 |.... 349,433 |....

125523-CX-6 ... ..09/02/2025 . [CITICORP SECURITIES MARKETS ....... ..09/05/2025 .|J.P. MORGAN SECURITIES INC . [............. 150,000 |.......... 149,601 |.......... 151,370 oo 149,691

126117-AZ-3 .. ..08/21/2025 . [ AMHERST SECURITIES GROWP ........... ..10/15/2025 .| WELLS FARGO SECURITIES ...... [occccrennnns 700,000 |.......... 690,347 |.......... 705,656 |............ 690,463
CVS HEALTH CORP SENIOR CORP_BND ~ 2.875

126650-CU-2 .. | +eveeeeniiiieee et ..03/28/2025 .| J.P. MORGAN SECURITIES INC ........ ..11/28/2025 .| GOLDMAN SACHS & C0. ...eceeees fererrannn. 3,514,000 |....... 3,443,333 |....... 3,490,526 |......... 3,483,305
CVS HEALTH CORP CAPSEC CORP_BND  7.000

126650-EH-9 .. | eeeeeiiiiee e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..07/25/2025 .| UBS WARBURG LLC .......cooevnnn forrieennnnns 450,000 |.......... 455,868 |.......... 463,626 |............ 455,529
CADENCE DESIGN SYSTEMS INC SENIOR CORP_B

127387-AP-3 .. | eeeeeeiie e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..05/29/2025 . [VARIOUS .....ooveviiiniiiiiiiin forniaeiinis 400,000 |.......... 387,088 |.......... 389,826 |............ 387,230
CHARTER COMMUNICATIONS OPERATI SECURED C

161175-C0-5 . | eeeeeeiiiiee e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... .. 11/05/2025 [ SUNTRUST .....ovvviiiiiiiiiiins forniaiiiis 400,000 |.......... 412,060 |.......... 416,732 ..o 410,463
CITIGROUP INC SENIOR CORP_BND  2.520%

172967-NE=7 .. | eeeeeeiiiee e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..05/15/2025 .| SUMRIDGE PARTNERS, LLC ...... [...cc..... 1,100,000 |.......... 935,825 [.......... 941,644 |............ 938,236
CITIGROUP INC SENIOR CORP_BND  4.503%

172967-0F=1 .. | eeeeeeee e ..09/04/2025 .| CITICORP SECURITIES MARKETS ....... ..12/15/2025 .| CITICORP SECURITIES MARKETS |............. 960,000 |.......... 960,000 |.......... 962,098 |............ 960,000
CITIBANK NA SENIOR CORP_BND  5.570% 04

A7325F-BG-2 .. | eeeeeeniiiie e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..08/04/2025 .| CITICORP SECURITIES MARKETS |............. 700,000 |.......... 714,840 |.......... 734,328 |.....c... 714,415
CITIBANK NA SENIOR CORP_BND  4.914% 05

17325F-BP-2 .. ...875,000 |..........875,000 ..882,123 |.... 875,000 |....

..05/21/2025 . [CITICORP SECURITIES MARKETS ....... ..06/16/2025 .| J.P. MORGAN SECURITIES INC . |....
5

247361-A3-2 .. ..06/05/2025 . [MORGAN STANLEY & C0. INC ........... ..07/25/2025 .| CITADEL SECURITIES ....ccevves ferveaennnnns 700,000 |.......... 698,565 |.......... 705,579 |............ 698,583

25746U-Dii-6 .. ..03/27/2025 . [MORGAN STANLEY & C0. INC ........... ..09/24/2025 . |J.P. MORGAN SECURITIES INC . f............. 400,000 |.......... 401,004 |.......... 41,328 | 400,959 [..vvveeeeinnnns [V O (1)) F [V (1)) FT [V IO [ R 10,369 |........... 10,369 |........... 10,778 [ovvveeeens 944

DOMINION ENERGY INC SENIOR CORP_BND 4
25746U-DY-2 .| ... - |.05/06/2025 . |MERRILL LYNCH INTERNATIONAL ....... ..06/10/2025 .| GOLDMAN SACHS & C0. ...oeevven fervraenannnns 860,000 |.......... 858,736 |.......... 859,458 |............ 858,766 [....ccovuvrenennn 0 forreeiiiiiinns F LN FO [V IO F LN E [V IO [V E 693 |..uveiieens 693 [cveeeennns 3,077 [eeveeeiiiiiins 0
DUKE ENERGY CORP SENIOR CORP_BND

26441C-CJ-2 ... ..00/08/2025 . [ GOLDMAN SACHS & CO. .......cevveenes .. 11/24/2025 .| CITADEL SECURITIES .....ceves fervreennnnns 662,000 |.......... 659,829 |.......... 658,750 |...uvveeinn 659,864 |......oeeeeennnn 0 forreeiiiiiinns F ) FO [V IO F ) F [V IO [ S (1, 115)fens (1, 19)fereeens 6,736 [ceeveeiiiiinnnns 0
EXPEDIA GROUP INC SENIOR CORPBND 5.4

30212P-BL-8 .. [ oo ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..09/16/2025 . [SUNTRUST .....cooeeerieiininnnnn o, 500,000 [.......... 494,405 |.......... 519,100 |...evveeenn 494,632 [..vvveeieiiinns [V O 22 R [V 22 R [V IO [ R 24,468 |........... 24,468 |........... 15,480 |....ennne 2,775
FISERV INC SENIOR CORP_BND ~ 5.600% 03/

33773B-BE-7 .. | eeeemrreeeeeeeiiiee e ..09/09/2025 .| MORGAN STANLEY & C0. INC ........... ..12/10/2025 .|J.P. MORGAN SECLRITIES INC . [............. 870,000 |.......... 901,910 |......e 896,579 |............ 900,654 |..evvviieeannns [V} (G212 IO [ R (1,286)]+0ceeivrieenns [V IO [ R (4,075)|.ccnnne (4,075)].cccunnes 24,598 |............ 2,203
GENERAL MOTORS CO SENIOR CORPBND 5.3

37045V-BC-3 .. [+eeeeeeeeeee e ..05/05/2025 .| VARIOUS .....ovvvvviiiiiiiiiiiiiiiienees ..07/29/2025 .| J.P. MORGAN SECURITIES INC . [............. 805,000 |.......... 804,713 ... 818,790 |..cvvvnenn 804,720 |.oouiriiinanns [V O [ PO [V OO [ PR [V IO [ S 14,070 |........... 14,070 |.......... 9,929 |, 0
GENERAL MOTORS FINANCIAL COMPA SENIOR CO

37045K-DV=5 .. | eeeenriieee et ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..06/05/2025 . [BARCLAYS CAPITAL .....cvunnnn fonnnnnnnnnns 500,000 |.......... 481,305 |.......... 479,655 |............ 481,751 |, [V O L [V 446 [ooveeeeens [V IO [ I (2,096)[........... (2,09)]......... 12,582 ... 10,272
GENERAL MOTORS FINANCIAL COMPA SENIOR CO

37045K-FG=6 .. | +eeenrreeeeeeeiiii e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... .. 12/09/2025 [ SCOTIA CAPITAL ooovvniiiiienes forviaeninnns 500,000 |.......... 493,170 o 519,360 |............ 493,793
GENERAL MOTORS FINANCIAL COMPA SENIOR CO

37045K-FK=7 .. | eeeeiiiieeee et ..05/27/2025 .| MIZUHO INTERNATIONAL PLC .......... |..06/16/2025 .| GOLDMAN SACHS & CO. .. ...785,000 |..........784,890 ..790,723 ... 784,890 |....
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373334-LA-7 .. [GEORGIA POWER COMPANY SENIOR CORP_BND .. .| MORGAN STANLEY & CO. INC ........... ..12/10/2025 .| MORGAN STANLEY & CO. INC ... |.............250,000 |.......... 250,153 |..........255,978 |............ 250,148 |ooooeeeiiin 0 e, [£5)] PP | SRR ()] RPN | I AR (1 RN 5,825 [.....c0uennn 5,825 |eueinnnnnnns 9,363 [.....ovvvnnnnns 842
GOLDMAN SACHS GROUP INC/THE SENIOR CORP_
38141G-D3-5 .. [ +eeeeeieeeeee .| GOLDMAN SACHS & CO. .....evvvvrvvnnnn .. 10/14/2025 .| CITADEL SECURITIES ....cccevvn fovnnnnnnns 1,300,000 |....... 1,300,000 |....... 1,300,689 |......... 1,300,000 |..oevvveieieennn O i (V1 R N R | K | I AR [V O 689 [...evvennnnnnnn B89 [ [V 0
GOLDMAN SACHS GROUP INC/THE SENIOR CORP_
38141G-D4-3 .. [ ceeeeeeeeee .| GOLDMAN SACHS & CO. .....ovvvvvvvnnnn ..10/14/2025 .| CITADEL SECWRITIES ........... |-ceveers..... 700,000 |......... 700,000 |..........701,148 |............ 700,000
HEALTH CARE SERVICE CORP MUT L SENIOR CO
A22185-AL-2 .. [ ceeeeeeeeee .| MORGAN STANLEY & CO. ..07/23/2025 .| J.P. MORGAN SECURITIES INC . |.......... 1,200,000 |....... 1,207,992 |....... 1,210,029 |......... 1,207,876 |....
HUMANA INC SENIOR CORP_BND  5.550% 05/
A44859-C0-2 ... [ eeeeeee e .| MORGAN STANLEY & CO. INC ........... ..04/16/2025 .| SUNTRUST ...oovvvniiiiiiinninns fornnns 1,000,000 |.......... 983,070 |..........984,530 [.......c.. 983, 112

459200-LH-2 ...
465685-AT-2 ..

46647P-BII-5 ..

ITC HOLDINGS CORP SENIOR CORP_BND 144A
JPMORGAN CHASE & CO SENIOR CORP_BND 1

46647P-EX-0 .. | ...

46647P-EY-8 ..
46647P-FD-3 ..
476556-DE-2 ..
50077L-BM-7 ..
532457-CR-7 ...
532457-0D-7 ...
55903V-BC-6 ..
55903V-BC-6 ..
55903V-BQ-5 ...

58769J-BC-0 ..
505112-CE-1 ..

617446-8V-4 ..

61747Y-FD-2 ..

61776N-ZI-6 ..

637432-PA-7 ..

6533%K-BY-5 ..

6533%K-DK-3 ...

674599-EL-5 ..

68389X-DH-5 ..

JERSEY CENTRAL POWER & LIGHT C SENIORCOR

kh'AFT HEINZ FOODS CO SENIOR CORP_BND ...
ELI LILLY AND COMPANY SENIOR CORP_BND .

ELI LILLY AND COMPANY SENIOR CORP_BND .
WARNERMEDIA HOLDINGS INC SENIOR CORP_BND

MICRON TECHNOLOGY INC SENIOR CORP_BND ..
MORGAN STANLEY SENIOR CORP_BND ~ 0.985%

VCRGAN STANLEY SENIR CORP_BND 5. 1645

.| MORGAN STANLEY & CO.
.| MORGAN STANLEY & CO.

.| J-P. MORGAN SECURITIES INC ...

.| MORGAN STANLEY & CO. INC ..
.| MORGAN STANLEY & CO. INC ..
.| MORGAN STANLEY & CO. INC

.| WELLS FARGO SECURITIES

.| MORGAN STANLEY & CO. INC ...........

.| J-P. MORGAN SECURITIES INC ........

.| J-P. MORGAN SECURITIES INC ........

.| MORGAN STANLEY & CO. INC ...........

.| MORGAN STANLEY & CO. INC ...........

.| TAX FREE EXCHANGE .............ceee

.| J-P. MORGAN SECURITIES INC ...
.| MORGAN STANLEY & CO. INC

.| MORGAN STANLEY & CO. INC ...........

.| MORGAN STANLEY & CO. INC ...........

.| MORGAN STANLEY CAPITAL SERVICE ...

.| MORGAN STANLEY & CO. INC ...........

.| MORGAN STANLEY & CO. INC ...........

.| MORGAN STANLEY & CO. INC ...........

S VARIOUS e

. | HUTCHINSON SHOCKEY ERLEY & CO .....

. [--09/09/2025 .
..10/14/2025 .

..05/15/2025 .
..06/16/2025 .
.. 11/13/2025 .
..11/10/2025
..05/20/2025 .
..07/03/2025 .
..08/20/2025 .
..09/12/2025 .
..06/30/2025 .
..06/30/2025 .
..07/11/2025 .| INC

.. 11/24/2025 .
..00/24/2025 .

.. 12/10/2025 .
.. 11/13/2025 .
.. 11/17/2025 .
..07/30/2025 .
..07/29/2025 .
..11/03/2025 .
..10/02/2025 .

.. 11/713/2025 .

MORGAN STANLEY & C0. INC ...
MORGAN STANLEY & C0. INC ...

WELLS FARGO SECURITIES ......

GOLDMAN SACHS & CO. ..

VARIOUS ..o

.| SUMRIDGE PARTNERS, LLC ......

TAX FREE EXCHANGE ....
SUMRIDGE PARTNERS, LLC .

GOLDMAN SACHS & CO. ..........

DEUTSCHE BANK ALEX BROWN
INC. .

CALL 88.0349 ...........

TAX FREE EXCHANGE ............
DEUTSCHE BANK ALEX BROWN

MITSUBISHI SECURITIES USA .. |....

GOLDMAN SACHS & CO. ..

CALL 100.0000 ...........

DEUTSCHE BANK ALEX BROWN
INC. oo

GOLDMAN SACHS & CO. ..........

MIZUHO INTERNATIONAL PLC ..

BNP PARIBAS ...ooooniiiiinnnn

SUNTRUST e

GOLDMAN SACHS & CO. ..........

MARKETAXESS CORPORATI .......

.......... 1,095,000

.......... 1,100,000

...1,000,000 |...
...400,000 |...

.......... 1,500,000
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ORACLE CORPORATION SENIOR CORP_BND 5.
6838OK-DI-4 .. [.eeeeeeeeeeeee .. 11/13/2025 | VARIOUS ...oovvvvviiiiiiiiiiiiiiiiieiees ..12/19/2025 . [MERRILL LYNCH INTERNATIONAL |.......... 1,479,000 |....... 1,470,174 |....... 1,421,565 |......... 1,470,256 |..oooveeeeenenns [N F -7 O [N F 72 (VN F (V1 F (48,691)].......... (48,691)|........... 17,000 |............ 6,749
PNC FINANCIAL SERVICES GROUP | SENIOR CO
693475-BK-0 .. | ... ... |..08/27/2025 .| MORGAN STANLEY & CO. ..11/10/2025 . [BARCLAYS CAPITAL .. K 1,500,000 1,527,135 |.. 1,536,675 |. 1,521,190 |. 15,485 |.. . 15,485 |. 25,878
745310-AP-7 .. [PUGH | ..03/27/2025 .| MORGAN STANLEY & CO. ..07/08/2025 .| TAX FREE EXCHANGE .... 500,000 |..........495,980 |.......... 498,081 |.... 496,074 |.... 2,007 foveeiiians 2,007 |. ..o 1,193
SANTANDER HOLDINGS USA INC SENIOR CORP_B
80282K-BK-1 .. [ +eeeeeeeeeeeeee e ..03/28/2025 .| MORGAN STANLEY & CO. ..04/07/2025 .| CITICORP SECURITIES MARKETS ...2,900,000 |....... 2,939,730 |....... 2,927 173 |......... 2,939,011 |.... ...(11,838)[.

. . ..59,199
842587-DH-7 .. | SOUTHERN COMPANY THE SENIOR CORP_BND .. |..03/27/2025 .|MORGAN STANLEY & CO. ..06/10/2025 .| GOLDMAN SACHS & CO. .......... .

STELLANTIS FINANCIAL SERVICES SENIOR COR
85855F-AB-9 .. | .eeiiiiiiii e ..09/09/2025 . [ GOLDMAN SACHS & CO. ........c.eeeeees ..10/02/2025 .| VARIOUS .....coveeeniiiiiiiiiis [, 1,100,000 |....... 1,009,241 |....... 1,107,435
SYNOPSYS INC SENIOR CORP_BND  5.150% 0

871607-AE=7 .. | eeiiurrieeeeeiiiiie et ..04/02/2025 . [VARIOUS ....oeerenniiiiiaieeiiiieee ..09/10/2025 . [MITSUBISHI SECURITIES USA .. |............. 387,000 |.......... 387,124 |.......... 393,904 |............ 387,135

250,000 |..........230,355 |.......... 232,343 |....

TAKEDA US FINANCING INC SENIOR CORP_BND
87406B-AA-0 .. | .eoouiiiiiiieeiie ..06/26/2025 . [J.P. MORGAN SECURITIES INC ........ ..07/22/2025 .| MORGAN STANLEY & CO. INC ... [e...ccee..e. 800,000 |.......... 797,152 |..........796,832 |............
TOYOTA MOTOR CREDIT CORP SENIOR CORP_BND
89236T-MT-9 .. | ... <o |-.08/27/2025 .| MORGAN STANLEY & CO. INC ..... . [--11/06/2025 .| MARKETAXESS CORPORAT I ...500,000 |..........492,650
89417E-AT-6 .. | TRA D .. |..07/21/2025 . [MERRILL LYNCH INTERNATIONAL . ..08/21/2025 . [ROYAL BANK OF CANADA K ,250,000 . 1,248,450 |..
89788M-AQ-5 .. | TRUIST FINANCIAL CORP SENIOR CORP_BND .. |..03/27/2025 .|MORGAN STANLEY & CO. INC .. ..10/20/2025 . |J.P. MORGAN SECLRITIES INC . |. ...500,000 ..537,240 |..
89788\-AU-6 .. | TRUIST FINANCIAL CORP SENIOR CORP_BND .. |..05/15/2025 .| SUNTRUST ..10/21/2025 . [DSP BLACKROCK INDIA INV ..... ....0rr.. 1,100,000 |....... 1,100,000
UBS AG STAMFORD BRANCH SENIOR CORP_BND
9026TA-AD-4 .. | ceeeeeiiiiie e ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... ..06/17/2025 .| UBS WARBURG LLC .... ..1,000,000 |....... 1,003,130 |....... 1,004,770 |....
91324P-FN-7 ...| UNITEDHEALTH GROUP INC SENIOR CORP_BND  |..06/17/2025 .|MERRILL LYNCH INTERNATIONAL ....... ..09/18/2025 .| VARIOUS 745,000 |..........744,657 |.......... 753,390 |....
VSP OPTICAL GROUP INC SENIOR CORP_BND 14
91836L-AA-0 .. ..11/19/2025 . [MERRILL LYNCH INTERNATIONAL ....... ..11/19/2025 .| JEFFRIES & CO. INC. ..o feueeeeennis 445,000 |.......... 444,008 |.......... 446,184 |............
92345Y-AN-8 .. ..08/07/2025 . [ GOLDMAN SACHS & CO. ... ..09/09/2025 . | SUNTRUST .. ...650,000 |... ..654,537 |.... 649,691 |....
928668-CV-2 .. ..09/02/2025 . [ MORGAN STANLEY & CO. . [--11/20/2025 .| STONEX FINANCIAL INC ... 505,000 |..........504,788 |.......... 506,131 |.... 504,808 |....
95000U-2F-9 .. | WELLS FARGO & COMPANY SENIOR CORP_BND . |..03/28/2025 .|VARIOUS .... ..04/29/2025 .| WELLS FARGO SECURITIES . K 2,700,000 .2,655,193 |....... 2,661,984 |. .. 2,656,966 |
95000U-3K-7 .. | WELLS FARGO & COMPANY SENIOR CORP_BND . |..03/27/2025 .|MORGAN STAN ..06/26/2025 .| GOLDMAN SACHS & CO. .......... .......... 1,000,000 |....... 1,007,490 |....... 1,018,970 |......... 1,007,387 |....
BANK OF MONTREAL SENIOR CORP_BND  5.00
0B368M-JG-0 .. | .eeuerriiieeeiiiiie e ..03/27/2025 . [MORGAN STANLEY & C0. INC ........... ..07/28/2025 .| GOLDMAN SACHS & C0. .....oceet feueeeeennns 232,000 |.......... 233,974 |.......... 235,183 [..vveeeen. 233,767 oo (V) SR [201:))] R, (V) SR [2015))] R 0 foreeeeiiinns [V RSO 147 | 147 s 5,869 [........ 1,967
NATIONAL BANK OF CANADA
78017D-AA-6 .. | ROYAL BANK OF CANADA SENIOR CORP_BND ... |..03/27/2025 .|MORGAN STANLEY & C0. INC ........... ..05/14/2025 .| INTL. ..oooeeiiiiiiiiiiiins [, 1,000,000 |....... 1,006,600 |....... 1,005,130 |......... 1,006,335 |..evvveeeennnne [V R [1555)]| SR, [V R (1555 0 foreeeeiiinns [V R (1,205)[........... (1,205)|........... 15,309 |....eeee 8,827

TORONTO-DOMINION BANK/THE SENIOR CORP_BN

89115A-3C-4 .. | ... <. |.03/27/2025 .| MORGAN STANLEY & CO. ... |-.06/30/2025 .| GREENWICH CAPITAL MARKETS .. |.......... 1,000,000 |[..........999,140 |....... 1,011,260 |.... 999,249 |.... ... 12,011
VIDEOTRON LTD SENIORCORPBND144A  5.125 TORONTO DOMINION SECURITIES

92660F-AK=0 .. | .oeouerreeeeeeiiiiie e ..03/27/2025 . [MORGAN STANLEY & CO. INC ........... ..07/22/2025 [ IN oo [ 500,000 |.......... 499,325 |.......... 499,850 |............ 499,438 |...oeeeeeinnnnns 0 forreeeiiiis RK IO [N OO M3 |t [\ IO [V RO 42 | 42 [ 19,788 |........... 11,602
AIB GROUP PLC SENIOR CORP_BND 144A 5. HUTCHINSON SHOCKEY ERLEY & CO

00135T-AE-4 .. | oot ..03/27/2025 . [MORGAN STANLEY & CO. INC ........... ..05/08/2025 .| ..evvieiiiiiiiiiiee e [ 1,000,000 |....... 1,009,600 |....... 1,008,190 |......... 1,009,505 |....evveeeennnee 0 forreeeiiiis (1)) [N OO ()] [\ IO [ R (1,315)|.......e (1,315)]-cccs 6,686 |...oeveeeeinnnn 0
AIB GROUP PLC SENIOR CORP_BND 144A 5 HUTCHINSON SHOCKEY ERLEY & CO

LU N ..05/08/2025 . [J.P. MORGAN SECURITIES INC ........ ..05/16/2025 .| ..evvieiiiiiiiieee e [ 1,800,000 |....... 1,800,000 |....... 1,814,7% |......... 1,800,000 |..ccoouevnennnns (I O [0 IO [N O [0 IO [\ IO [ R 14,79 |........... 14,796 |............ 1,064 |..ooveeeennes 0
AUSTRALIA AND NEW ZEALAND BANK SUB CORP_

052528-AT=3 .. | .eeiurrieieeeiiiiie e ..03/27/2025 . [MORGAN STANLEY & CO. INC ........... ..06/16/2025 . |MITSUBISHI SECURITIES USA .. |.......... 1,000,000 |.......... 958,670 |.......... 964,810 |........c... 959,317 [eeeeeeiiiiis 0 forreeeiiiis 647 | [N OO 647 | [\ IO [ RO 5,493 ... 5,493 |.......... 37,151 | 25,731
BANQUE FEDERATIVE DU CREDIT MU SRP CORP_

0B675D-CR-1 .. | +oeeerreeieeiiiiiie e ..07/08/2025 . [WELLS FARGO SECURITIES ............. ..07/29/2025 .| CITICORP SECURITIES MARKETS |.......... 3,000,000 |....... 2,999,430 |....... 3,012,720 |......... 2,999,430 |.oviieeeenne (I O [0 IO [N O [0 IO [\ IO [ R 13,290 |........... 13,290 |..oonenees 5,356 | 0
BANQUE FEDERATIVE DU CREDIT MU SRP CORP_

0B675F-AY-3 .. | .eeierrieeeeeiiiiiee e ..03/27/2025 . [MORGAN STANLEY & CO. INC ........... ..11/19/2025 .| CITICORP SECURITIES MARKETS |............. 500,000 |.......... 478,525 |.......... 489,475 |............ 487,506 |....eeveeeennnee 0 forierinns 8,981 [coeeeeiiis 0 forieiians 8,981 [coeeeeiis [\ IO [ RO 1,969 |...ooeee. 1,99 | 9,045 |....euenns 3,876
BARCLAYS PLC SENIOR CORP_BND  5.785% 0 DEUTSCHE BANK ALEX BROWN

0B738E-CZ-6 .. | .eevuvvreereeeiiiiieee e ..03/27/2025 . [MORGAN STANLEY & CO. INC ........... ..09/22/2025 L[ INC. ..eeeeiiiiiiiiiiee e [ 1,000,000 |.......... 998,670 |....... 1,047,720 |....coeee 998,773 | 0 forreeeiiiis 103 | [N OO 103 |oeeiies [\ IO [ R 48,947 |.....oe 48,947 ...t 33,424 |............ 5,303
BNP PARIBAS SA SRBN CORP_BND 144A 5.7 HUTCHINSON SHOCKEY ERLEY & CO

09B5M-3A-0 .. | oeeerrrieieiiiiiiiie e ..03/27/2025 . [MORGAN STANLEY & C0. INC ........... L. 10/28/2025 f oo [ 700,000 |.......... 712,502 |.......... 737,79 |............ 711,676 |.ooeeennnee Ofeeannnns (826)]...uvveeeennn. Ofeeaennnes (826)]...cvveeeenn. 0 foeeeeinnnes 0 fiieens 26,17 |........... 26,117 )........... 31,614 ............ 8,438
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ENI SPA SENIOR CORP_BND 144A  5.750% 0
26874R-A0-1 .. .| GOLDMAN SACHS & CO. ......eevvvvnnee ..056/12/2025 .| JEFFRIES & CO. INC. .......oe. [ouennnnnnnne 385,000 [..eeeennen 381,858 382,548 381,858 |ooeeeeeiiiieeen 0 e [V [V (VN . (VN F 0 689 [...oovviinnnns 689 [....evniiinnnnns [V 0
HUTCHINSON SHOCKEY ERLEY & COJ
404280-CN-9 .. .| MORGAN STANLEY & CO. ..04/30/2025 . .... ...500,000 |..........482,595 ..484,110 |.... 483,324 |....
456837-AV-5 .. .| MORGAN STANLEY & CO. INC .......... ..11/28/2025 .| GREENWICH CAPITAL MARKETS .. |.......... 1,000,000 |.......... 970,810 991,830 980,438
539439-8D-0 ... .| MORGAN STANLEY & CO. INC .......... ..07/18/2025 .| CITICORP SECURITIES MARKETS |.......... 1,300,000 |....... 1,300,000 |....... 1,307,605 |......... 1,300,000
606822-DK-7 .. .| MORGAN STANLEY & CO. INC .......... ..06/26/2025 .| SMBC NIKKO CAP MARKETS LTD . |[............. 535,000 |.......... 535,000 547,123 535,000
60687Y-BP-3 .. .| MORGAN STANLEY & CO. INC .......... ..05/30/2025 . [MIZUHO INTERNATIONAL PLC .. [............. 318,000 [..eeeeunes 305,760 306,758
60687Y-CP-2 .. .| MORGAN STANLEY & CO. . |-.10/30/2025 .| GOLDMAN SACHS & CO. .......... ...434,000 |..........445,149 43,217 |....
629541-AV-7 .. [NTT FINANCE CORP SENIOR CORP_BND 144A .. .| MORGAN STANLEY & CO. ..08/08/2025 . [MORGAN STANLEY & C0. INC ... ...700,000 |......... 700,000 700,000 |....
NATIONWIDE BUILDING SOCIETY SRBN CORP_BN
B386V-AN=7 .. [ oo .| WELLS FARGO SECURITIES ............ ..07/22/2025 .| CITADEL SECURITIES .....ccevvn feunnnnrnnnnns 585,000 [..eevvees 585,000 590,838 585,000
PFIZER INVESTMENT ENTERPRISES SENIOR COR HUTCHINSON SHOCKEY ERLEY & COJ
TB973-AE-2 .. [ ceeeeeeeeeee .| MORGAN STANLEY & CO. INC .......... L 04/29/2025 .| ceeieieie e [ 650,000 |.......... 638,053 641,225 638,185
RAIZEN FUELS FINANCE SA SENIOR CORP_BND
T5102X-AE-6 .. [ ceeeeeeeeeeee .| MORGAN STANLEY & CO. . |..10/09/2025 .| JEFFRIES & CO. INC. .. ...300,000 |...
83368R-BH-4 .. [ SOCIETE GENERALE SA SRBN CORP_BND 144A .| MORGAN STANLEY & CO. ..08/01/2025 .| GOLDMAN SACHS & CO. .. 800,000 ,
83368R-BW-1 .. [ SOCIETE GENERALE SA SRBN CORP_BND 144A .| MORGAN STANLEY & CO. ..04/23/2025 . ROYAL BANK OF CANADA ... ..1,000,000 |....... 1,015,320
SOCIETE GENERALE SA SRBN CORP BND 144A M
83368R-CH-3 ...| ... .| SOCIETE GENERALE .... ..06/24/2025 . [CITICORP SECURITIES MARKETS ...1,000,000 |.......1,000,000 |....... 1,009,740 |......... 1,000,000 |....
853264-BZ-2 ... .| MORGAN STANLEY & CO. INC .......... ..06/03/2025 . [MORGAN STANLEY & C0. INC ... [..cccevnnnee 500,000 [....cee.ns 486,970 489,880 488,290
85326C-2E-1 ... .| CITADEL SECURITIES ................. ..06/21/2025 . [WELLS FARGO SECURITIES ...... [-ccceunnnnn 800,000 |[.......... 822,304 817,088 822,250 [..uvuunniiiinnnn O el (1] IO [V FOOTR (6] (VN 0 (5,162)|..ccveeeeee (5,162)|........... 16,746 |........... 14,670
865620-CH-1 .. .| SMBC NIKKO CAP MARKETS LTD ....... ..11/28/2025 . [ MARKETAXESS CORPORATI ....... [ccceeeee. 2,000,000 |....... 1,913,140 |....... 1,958,920 1,952,617 |oeeeeieiieeeenn 0 [ KT R [ R KT R (VN [V PO 6,403 |.....oeennn 6,403 |........... 19,784 |oovvvvieenns 857
91911T-AR-4 .. MORGAN STANLEY & CO. INC .......... ..09/16/2025 .| JEFFRIES & C0. INC. ........o. fooeeennnnns 500,000 |.......... 513,165 535,250 512,580 |..ovvvveeeeeen O foiiinnnnnnn, (585)).ceeeeiiininenes JU PP (585)).ceeeiiiiinenes Ol 0 2,670 ]........... 22,670 ... 23,394 | 9,017
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 97,178,000 96,186,394 97,151,592 96,324,8%4 138,499 0 138,499 0 0 827,296 827,296 1,757,099 654,139
ATHENE GLOBAL FUNDING SECURED CORP_BND 1
04685A-3R-0 .. [.eeeeeeeeeieeeie STONEX FINANCIAL INC ...t ..10/20/2025 .|J.P. MORGAN SECURITIES INC . |.......... 3,000,000 |....... 3,024,960 |....... 3,045,480 |......... 3,018,801 |ooevveeeiiieennnn 0 e (6,159).ccceeieeiiinns [ . (6,159)).ccceeeeeeinns (VN F 0 26,679 |........... 26,679 |.......... 122,797 |........... 53,390
NEW YORK LIFE GLOBAL FUNDING SECURED COR
B49520-FE-8 .. .o MORGAN STANLEY & CO. INC .......... ..07/02/2025 .| J.P. MORGAN SECURITIES INC . |.......... 1,000,000 |.......... 992,710 |....... 1,000,540 992,957 [V P U7 | [V U7 | [\ P [V PP, 7,583 |oeeieennns 7,583 ...t 24,167 |........... 10,972
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 4,000,000 4,017,670 4,046,020 4,011,758 0 (5,912) 0 (5,912) 0 0 34,262 34,262 146,964 64,362
0489999999. Total - issuer credit obligations (unaffiliated) 276,462,000 275,490, 357 277,288, 186 275,621,610 0 131,250 0 131,250 0 0 1,667,175 1,667,175 3,197,875 1,222,595
0499999999. Total - issuer credit obligations 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 276,462,000 275,490, 357 277,288, 186 275,621,610 0 131,250 0 131,250 0 0 1,667,175 1,667,175 3,197,875 1,222,595
GOVERNMENT NATIONAL MORTGAGE A POOL# MAG
FB17OV-VX-5 oo [ e MORGAN STANLEY & CO. INC .......... .. 12/01/2025 . [PAYDOWN ...ovvvvvviiiiiiiiiiiinns o 378,976 |.......... 307,903 378,976 378,976 |.ooeveeiiiieeeenn 0 [ 71,073 |oeeeeeieiieeees [ . 71,073 |oeeeeeeieeees (VN F 0 [V F [V R 3,089 |.oeveiiiiiinns 547
GOVERNMENT NATIONAL MORTGAGE A POOL# MA7
617M-G4-4 .. [ oo MORGAN STANLEY & CO. INC .......... .. 12/01/2025 . [PAYDOWN ...ovvvvvviiiiiiiiiiiinns o 246,731 |.......... 216,873 246,731 246,731 |ooeeeeiiiiii 0 e, 20,858 |..ocoeiiiiinnns [ . 20,858 [..occeiiiinnnn (VN F 0 [V F [V R 3,009 |eeveiiiiiinnns 555
GOVERNMENT NATIONAL MORTGAGE A POOL# MA9
36179Y-5L-4 .. [ceeeeeeeeeie MORGAN STANLEY & CO. INC .......... .. 12/01/2025 . [PAYDOWN ...oevvvvvviiiiiiiiiiiins o 258,338 |.......... 258,015 258,338 258,338 [....evuieiiinnn 0 el 7 1) P [ 7 1) I, (VN 0 [V F [V R 7,181 [ 1,066
GOVERNMENT NATIONAL MORTGAGE A POOL# MA9
36179Y-W2-6 .. .o MERRILL LYNCH INTERNATIONAL .. 12/01/2025 . |PAYDOWN ..oevvvvvvvvniiniiiiiiine forininnnnnens 99,424 |........... 92,650 |........... 99,424 99,424 |...ovvvvnnnnnn 0t [SATKT [ [SATKT [\ P 0 [ [\ A 1,725 [ 208
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GOVERNMENT NATIONAL MORTGAGE A POOL# MA9
36180A-AG-8 .. ..03/27/2025 .| MORGAN STANLEY & CO. INC ........... ..12/01/2025 .| PAYDOUN .....oeeeenneeecceniis feenneeeeens 485,103 |.......... 491,678 |.......... 485,103 |............ 485,103 |evveeeeeennnnn [V PO [CR-TE)] T, [V PO [CRYE)] [V PO [V [ PO [V FOU 14,162 |oeeeeenneees 2,183
3618N5-A2-5 .. ..03/27/2025 .| MORGAN STANLEY & CO. INC . |..06/30/2025 .| J.P. MORGAN SECURITIES INC . |.......... 4,213,079 |....... 4,015,755 |....... 4,030,402 |......... 4,016,380 |....
3618N5-A2-5 .. ..03/27/2025 .| MORGAN STANLEY & C0. INC ........... .. 12/01/2025 .| PAYDOUN .....oeeeeenieecceniis ferneeeeens 115,856 |.......... 110,430 |evveennns 115,856 |............ 115,856
3618N5-A3-3 .. ..10/10/2025 .| CITICORP SECURITIES MARKETS ....... .. 12/01/2025 .| PAYDOWN .....ooeevvnninneeinnnnn Jrnnnaneaeens 56,783 |..euuunnnns [ 56,783 |.eevvennnnnns 56,783 |oeuuueeeeeennnan [ PP 62 | eeiiiiiieiaens [ PP 62 | eeeeniieees [ PP [ [ PO [V PP 358 | ieeiiiiies 103
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - guaranteed (exempt from RBC) 5,854,290 5,550,025 5,671,613 5,657,591 0 107,565 0 107,565 0 0 14,022 14,022 79,511 19,362
FEDERAL HOME LOAN MORTGAGE COR POOL# SDO
3132DN-AZ-6 .. ..09/30/2025 .| CITICORP SECURITIES MARKETS ....... .. 12/01/2025 .| PAYDOUN ....ooeeeeeneieeeeeninn Jreeeeeeens 79,419 |oeeennnnn. 73,475 ..o 79,419 |oeeninens 79,419 |oeeiiieees (U PP 5,944 .ot (U PP 5,944 [.coeeeieinnnnns [V PO [V [ PO (VN O 3 | 0
3132D8-06-2 ... ..03/27/2025 .| VARIOUS ....oovvvviviiiiiiiiiiiiiiieiees ..12/01/2025 .| PAYDOUN .....oeeeenneeecceniis feenneeeeens 396,916 |.......... 388,104 |.......... 396,916 |............ 396,916 |-eeveeeeeeennnn (U PP 8,812 |oeeeieeeeeenn (U PP 8,812 |oeeeiieeeennn [V PO [V [ PO [N PR 8,557 |oeeeennnn 1,449
31320U-BD-8 ... ..06/23/2025 .| MORGAN STANLEY & CO. INC ........... .. 12/01/2025 .| PAYDOUN ....ooeeeenniieccenni feenieees 1,245,021 |....... 1,263,112 |....... 1,245,021 |......... 1,245,021 |oeeveeeeeeennn [V PO (18,092)]-cvveeeeeeeennn [V PO (18,092)]-+veeeeeeeeenn [V PO [V [ PO [V FOU 24,949 |............ 4,773
31320-CU-5 ... ..03/26/2025 .|BMO CAPITAL MARKETS ........ceeeeeen .. 12/01/2025 .| PAYDOUN .....oeeeeenieecceniis ferneeeeens 528,79 |...ceennnn 439,066 |.......... 528,796 |....ccvnnnnn 528,796
NOMURA SECURITIES INTL. INC.
313200-MT-7 .. |... ..03/27/2025 .| CITICORP SECURITIES MARKETS ....... ..06/30/2025 .| .... ... 4,537,838 |....... 4,597,043 |....... 4,610,337 |......... 4,596,837 |....
313200-MT-7 .. ..03/27/2025 .| CITICORP SECURITIES MARKETS ....... ..07/01/2025 .| PAYDOUN .....ceeeeeniieeeceniis feenneeeeens 265,300 |.......... 268,762 |.......... 265,300 |............ 265,300 |-evveueeeennnnn [V PO (3,461)]ccveeeeeennnn [V PO (3,461)]ccevnnnns [V PO [V (U PO [V FOU 25,628 ..ot 1,194
3133AY-LJ-7 .. ..03/26/2025 .| MORGAN STANLEY & CO. INC ........... ..12/01/2025 .| PAYDOUN .....oeeeeeneeeeceniis feenneeeeens 612,550 |.......... 485,350 |.......... 612,550 |............ 612,550 |eeveieeeeennnnn [V PO 127,200 |eeeeeeeeeeennnn [V PO 127,200 |oveeeeeeeeennnn [V PO [V [ PO 0
FEDERAL NATIONAL MORTGAGE ASSO POOL# FA1
3140W1-GM-9 .. | ... veee [--08/27/2025 . J.P. MORGAN SECURITIES INC ... ..12/01/2025 .| PAYDOIN ... ... 255,175 |... 026,435 ... .0
FEDERAL NATIONAL MORTGAGE ASSO POOL# FS1
B140XH-FT-9 .. [ oo ..10/10/2025 .| CITICORP SECURITIES MARKETS ....... .. 12/01/2025 .| PAYDOUN ....ooeeeeeneieeeeenin Jeeneeeeens 62,530 |oeeeunnnnns 51,362 |........... 62,530 |eevnennnnnns 62,530 |.eeevnniieens [V PO 11167 [ [V PO 1167 [ [V PO [V [ PO (VN O 136 |oeeeeeeeeeenes 45
FEDERAL NATIONAL MORTGAGE ASSO POOL# FS9
B140XR-ZY-4 .. [ coeeeeeeeiii ..03/26/2025 .| WELLS FARGO SECURITIES ............. ..12/01/2025 .| PAYDOUN .....oeeeenneeecceniis feenneeeeens 319,318 |.......... 279,753 |.......... 319,318 |...ccenenenn 319,318 |ooveeieieenen [V PO 39,566 [...ccvvruneaens [V PO 39,566 |...ccvvuunaannn [V PO [V [ PO [N PR 4,185 |oeeeeee 692
FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4
31418D-7L-0 .. [ ooiiireniiiiiii e ..03/27/2025 .| J.P. MORGAN SECURITIES INC ........ .. 12/01/2025 .| PAYDOWN .....ooeevvneeeeeiiinins fonnnnneeenes 785,831 |....nnnnes 723,947 |.......... 785,831 |.oeeennnnnns 785,831 |ovevuiiieeennnn (O PP 61,884 |..veuniiieennn (U PP 61,884 |..oveeiiiennn [ PP [ [ PO 0 |eevennnnnns 7,996 |eevnnnnnnns 1,473
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential
mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 9,088,694 8,798,714 9,161,193 9,147,693 0 348,979 0 348,979 0 0 13,500 13,500 153,394 32,556
FORD CREDIT AUTO OWNER TRUST F SENIOR AB
B4535E-AD-4 ... [ i |..03/28/2025 .‘WELLS FARGO SECURITIES ............. ‘ 12/15/2025 .|PAYDOWN ...................................... 237,846 |.......... 240,261 |.......... 237,846 |............ 237,846 |oeevuieieeennnn (O PP (2,416)]-cevvnneaeennnn (U PP (2,416)]-ccvvvnnens [ PP [ [ PO 0 |eevennnnnns 8,987 |.evuiianns 538
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial
asset-backed securities - self-liquidating (unaffiliated) 237,846 240,261 237,846 237,846 0 (2,416) 0 (2,416) 0 0 0 0 8,987 538
1889999999. Total - asset-backed securities (unaffiliated) 15,180,830 14,589,000 15,070,652 15,043,130 0 454,128 0 454,128 0 0 27,522 27,522 241,892 52,456
1899999999. Total - asset-backed securities (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1909999998. Total - asset-backed securities 15,180,830 14,589,000 15,070,652 15,043,130 0 454,128 0 454,128 0 0 27,522 27,522 241,892 52,456
2009999999. Total - issuer credit obligations and asset-backed securities 291,642,830 290,079,357 292,358,838 290,664,740 0 585,378 0 585,378 0 0 1,694,697 1,694,697 3,439,767 1,275,051
4509999998. Total - preferred stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - preferred and common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 290,079, 357 292,358,838 290,664,740 0 585,378 0 585,378 0 0 1,694,697 1,694,697 3,439,767 1,275,051
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SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Company Owned by
Insurer on Statement Date
Description, Total Amount of 9 10
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total preferred stocks 0 0 0 XXX XXX
03048#-10-4 ........... AVERICAN WESTERN HOME INSURANCE COMPANY ........ocviiiiiiiiiiiiiiiiiiisieisiee ettt snsesneeenees | | L. 2CIB1 -
Investment in US
Insurance Company
........ 35912 ........|...... 31-0920414 ....... [SCA's ... woee.....5,005,037
1199999. Subtotal - common stock - U.S. p&c insurer 5,005,037
1899999. Total common stocks 5,005,037

1999999 - Totals

5,005,037

1. Total amount of goodwill nonadmitted $

4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CcusIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 7, Section 1 Number of Shares Outstanding

SCHEDULE D - PART 6 - SECTION 2
3

0399999 - Total
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SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 5 6 Change in Book/Adjusted Carrying Value 11 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Total
Current Foreign
Year's Exchange
Current Other- Change in Interest
Book/ Unrealized Year's Than- Book/ Income Due Non- Amount
Restricted Adjusted Valuation (Amor- Temporary | Adjusted and Accrued | Admitted Effective Received Paid for
Asset Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Dec. 31 of Due and Rate Rate When During Accrued
Description Code Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost | Current Year | Accrued of of Paid Year Interest
UNITED STATES TREASURY TBILL_CASH . |- 12/16/2025 .| BMO CAPITAL MARKETS ......cvevvvveveeireinens 04/30/2026 . |.......... 49,420,600 |.... 50,000,000 |..........49,348,518 |.......cooevvrenn 0 | 0 00 8500 oanenee 3.596 [....MAT ...[....
UNITED STATES TREASURY TBILL_CASH .. . 12/16/2025 . [ J.P. MORGAN SECURITIES INC 11/27/2026 . |.. ..8,721,308 ..9,000,000 |.... .
UNITED STATES TREASURY TBILL CASH ..... . . 12/16/2025 . | J.P. MORGAN SECURITIES INC ............ ... | 04/07/2026 . |.......... 49,531,649 |... RV 50,000,000 |.......... 49,459,260
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 107,673,557 0 156,846 0 0 109,000,000 107,516,710
BOEING CO SENIOR CORP BND ..ovveeiiiiiiiieee | |..08/27/2025 . [ MORGAN STANLEY & 0. INC .ovvocverreenees [ 02/0472026 . |............. 498,819 . (L] O 9,609 (L] (L] 500,000 [ 489,210
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 498,819 0 9,609 0 0 500,000 489,210

0109999999. Subtotal - issuer credit obligations - mandatory convertible bonds (unaffiliated)

0 0 0 0 0 0
0489999999. Total - issuer credit obligations (unaffiliated) 108,172,376 0 166,455 0 0 109,500,000 108,005,920
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0
0509999999. Total - issuer credit obligations 108,172,376 0 166,455 0 0 109,500,000 108,005,920
7689999999. Total short-term investments (unaffiliated) 108,172,376 0 166,455 0 0 109,500,000 108,005,920
7699999999. Total short-term investments (affiliated) 0 0 0 0 0 0 0

7709999999 - Totals

108,172,376 0 166,455 0 0

108,005,920

5,490

1,647

109,500,000 4,484 o] XXX XXX

1.

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

1A 1ALS L 107,673,557 1B .. L T 0 1D.$ i 0 TE.$ i, 0 TF .8 e 0 1G.8 i, 0

1B 2A..$.. .0 2B.. .$ .498,81

1C 3A..$.. 0 3B.. .$

1D 4A..$ .. 0 4B.. .$

1E 5A..$.. 0 5B.. LS

1F 6.8, .0
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Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

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

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E19, E20, E21, E22, E23, E24, E25, E26, E27
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SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance *
Cincinnati, Ohio .ocooveovvcviiciiiiiiins [ e feoiiis 0.000 (2,979,167) [..XXX.
Cincinnati, Ohio ..ocorierieninnieninnies [ v oo 0.000 ferneeeeenienienienienien 0 oo 0 (757,392) [..XXX.
0199998 Deposits in ... 15 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 0 0 207,911 | XXX
0199999. Totals - open depositories XXX XXX 0 0 (3,528,647)[ XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0| XXX
0399999. Total cash on deposit XXX XXX 0 0 (3,528,647)] XXX
0499999. Cash in company's office XXX XXX XXX XXX 0| XXX

0599999 Total - cash XXX XXX 0 0 (3,528,647)] XXX

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

1. January...)o... (3,286, 195) 4. (4,583,948) 7. (5,023, 103) 10. October ....(3,589,212)
2. February...| oo (7,220,105) 5. (6,562,751) 8. August (5,184,373)] 11.  November... ... (4,910, 155)
3. March (595,697) 6. June (3,331,976) 9. September (3,717,202)] 12. December (3,528,647)

E28
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

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

...................... UNITED STATES TREASURY TBILL _CASH ... iiieruuuseeerunuueeeennnuuseeeennuaseeeennnaaaseennnsaaeeeennnssassennnnsaaaaeennnnnnsasennnnnnsseeeennnnsseeeennnnneeerennnnnneeeennnns | sevenennnes [oaeennnnnes 12/16/2025 tiiiiiiis Jovnnnnnnnennnnnnnnnnnennnns 0,000 ooeeneit 01/29/2026 ooeveeees fovninniiiniiienieeeneennnnn 26,126,479 |oeevnniiiiiieeeeiiieeeeeeeeeeeeen O e eeeeeeeen.... 42,091
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 26,126,479 0 42,091
0489999999. Total - issuer credit obligations (unaffiliated) 26,126,479 0 42,001
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 26,126,479 0 42,001
857492-88-8 ....... |STATESTREETINSTITUTIONALTRE ........................................................................................................................................................... | ........... | ........... 12/31/2025 .......... | ............................ 0.000 | ................................................................. 6,015,058 [..ivveeeniiiiiiiiiiiiiiiii i [0 P PPPPTI 672,561
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 6,015,058 0 672,561
31846V-20-3 ....... |FIRST AMERICAN FUNDS CL INST B 1.t iiiuuuunssttiiuess s et tiet s s et eeaa s e e e e e e e e e e e s e e e ee e e e e e e e e e e e e e e s e e e e s e e e ee b e s e e ee e sssesesbnassesnnnnnns | ........... | ........... 10/31/2025 .......... | ............................ 0.000 | .............................................................. 134,719,870 [..ivvvveniiiiiiiiiniiiiiiiniieiianaes 0 oo 8,561,338
8309999999. Subtotal - all other money market mutual funds 134,719,870 0 8,561,338
8589999999. Total cash equivalents (unaffiliated) 166,861,407 0 9,275,990
8599999999. Total cash equivalents (affiliated) 0 0 0

8609999999

- Total cash equivalents

166,861,407

9,275,990

Line

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

26,126,479

coooo
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DEPOSITS

States, Etc.

Type of
Deposit

SCHEDULE E - PART 3 - SPECIAL
1 2

Purpose of Deposit

Deposits For the

Benefit of All Policyholders

All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5 6
Book/Adjusted

Carrying Value Fair Value

Alabama
Alaska
Arizona

Arkansas

California

Colorado

Connecticut

Delaware

© ©® NGO RN

District of Columbia
Florida

Georgia

-
-

Hawaii .....cccooviiiiiiiiiiiiceee

Kansas ...
Kentucky
Louisiana
Maryland
Massachusetts

Michigan ........ccccocoeeiiiiiiienieniens

Minnesota
Mississippi

Missouri
Montana
Nebraska
Nevada

New Hampshire

New Jersey .......ccccovveenerieniieneenns

New Mexico
New York

Oklahoma ...
OregoN ....ccovviiiiiniiienie s
Pennsylvania
Rhode Island
South Carolina
South Dakota

Tennessee

Vermont ..
Virginia

Washington ..........cccocevieniennns
West Virginia
Wisconsin

Wyoming

American Samoa

Puerto Rico
U.S. Virgin Islands
Northern Mariana Islands

Canada

Aggregate alien and other

.| INS CODE 23-63-206(a)(4)
..|WORKERS' COMPENSATION

..|WORKERS' COMPENSATION ...

.0
730,316

.0
742,334

Subtotal

3,713,264 3,740,904

DETAILS OF WRITE-INS
5801. US DEPARTMENT OF LABOR

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

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

730,316 742,334

E30
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