PROPERTY AND CASUALTY COMPANIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF MARCH 31, 2025
OF THE CONDITION AND AFFAIRS OF THE

NATIONWIDE MUTUAL INSURANCE COMPANY

NAIC Group Code 0140 0140 NAIC Company Code 23787 Employer's ID Number 31-4177100
(Current) (Prior)
Organized under the Laws of OHIO , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Incorporated/Organized 12/06/1925 Commenced Business 04/14/1926

Statutory Home Office ONE WEST NATIONWIDE BLVD. i

(Street and Number)

COLUMBUS, OH, US 43215-2220
(City or Town, State, Country and Zip Code)

Main Administrative Office ONE WEST NATIONWIDE BLVD.
(Street and Number)
. 614-249-1545

(Area Code) (Telephone Number)

COLUMBUS, OH, US 43215-2220
(City or Town, State, Country and Zip Code)

Mail Address ONE WEST NATIONWIDE BLVD., 1-14-301 .

(Street and Number or P.O. Box)

COLUMBUS, OH, US 43215-2220
(City or Town, State, Country and Zip Code)

Primary Location of Books and Records ONE WEST NATIONWIDE BLVD., 1-14-301

(Street and Number)

COLUMBUS, OH, US 43215-2220 614-249-1545

(City or Town, State, Country and Zip Code)

Internet Website Address WWW.NATIONWIDE.COM

(Area Code) (Telephone Number)

Statutory Statement Contact ANDREA D. |IACOBONI ,

614-249-1545

(Name)
FINRPT@NATIONWIDE.COM

(Area Code) (Telephone Number)
866-315-1430

(E-mail Address) (FAX Number)
OFFICERS
PRESIDENT & COO - P&C MARK ALLEN BERVEN VP & TREASURER ANTHONY LAURENCE SUTCH #
SVP & SECRETARY DENISE LYNN SKINGLE
OTHER

JOHN LAUGHLIN CARTER, PRESIDENT & COO-NW
FIN
TIMOTHY GERARD FROMMEYER, EVP-CFO
MICHAEL WILLIAM MAHAFFEY, EVP-CHIEF
CUSTOMER, STRAT & INNOVATION OFFC

VINITA JANE CLEMENTS, EVP-CHIEF HRO
MARK SHANNON HOWARD, EVP-CLO

JAMES ROBERT FOWLER, EVP-NATIONWIDE CTO
RAMON JONES, EVP-CMO

KEVIN PAUL SCHEIDERER, VP-CHIEF TAX OFFC KIRT ALAN WALKER, CEO

DIRECTORS OR TRUSTEES
CORRINE MARIE BURGER
MARC ALLEN HOWZE

PAMELA KAY MOSES BEALL
STEPHEN FRANCIS HIRSCH

FRANK EDWARD BURKETT llI
MARY DIANE KOKEN

DEBORA ANN PLUNKETT BRENT RINNER PORTEUS JULIE ANNA POTTS
MICHAEL JOSEPH TOELLE SARA ALICIA MARTINEZ TUCKER KIRT ALAN WALKER
CHRISTOPHER CARROLL WEAVER SPARKY RAY WEILNAU PAUL JEFFREY WENGER

JEFFREY WADE ZELLERS

State of
County of

OHIO
FRANKLIN

SS:

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

to the enclosed statement.
<

maddPrn_~
DENISE LYNN SKINGLE ANTHONY LAURENCE SUTCH

MARK ALLEN BERVEN
PRESIDENT & COO SVP & SECRETARY VP & TREASURER

a. Is this an original filing? ......ccoevvevnnene Yes[ X ] No[ ]

Subscrib: (?a’)ld sworn to before me this b. If no,
; / dayof /. MAY 2025 1. State the amendment number.
S 2. Datefiled ...ooovrerveereecnnnene

3. Number of pages attached

“,\‘*“"E'l';"A'""""e,u
A 3¢, ANDREW SWARTZEL
{ 22 ‘LNOTARY PUBLIC + STATE OF OHIO
P =1"] Comm.No. 2021-RE-839107
X7 My Comission Expes Oct 24, 2026

-

.9,6.93\}



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 16,629,304,136 [.....ovovieeierccirccnies [ 16,629,304,136 |......... 17,099, 178,581
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 29,926,848 |......oeereerrceneerees [ 29,926,848 |......cccenv 28,322,301
2.2 COMMON SEOCKS ...ttt [reneeeees 13,953,814,633 |.....ccccvnvee 43,490,187 |.......... 13,910,324,446 |........... 13,493,396,323
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,753,872,969 |...oovvieicrericrienes v 1,753,872,969 |............ 1,770,713,060
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ..ottt st [eerennenennees 251,689,407 .o oo 251,689,401 |................ 263,145,263
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 43,245,858 |...oiiiiccens oo 43,245,858 ..o 43,855,679
4.3 Properties held for sale (less $§ ..o 0
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ ....(442,369,169) ), cash equivalents
[ J 863,599,555 ) and short-term
investments ($ ... 249,505 ) oo e 421,479,891 oo v 421,479,891 | 63,655,278
6. Contractloans (including $  ..oooovoviiiiiiicccee 0 Premium NOLES) ...... [ eccririieninnieinies [oeieirtieineieniiensiensieiees [oeieeseiesnsiesnsiesnseessseesnnies [oeeesneeesnsessnsees e sseesnseas
7. Derivatives 20,716,579
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,675,511,402 6,637,426,550
9. Receivables for SECUNHIES ............ccciiiiiiiiiiiiiiciicceeeiiees [ [oee e [ [
10. Securities lending reinvested collateral assets . ...81,656,093 |.. ...81,656,093 |.. ...69,919,816
11.  Aggregate write-ins for iNVested aSSetS ............cccceeiiriniririsieieieeeenesssieies [ 22,425,017 oo o 22,425,017 |.oooviee 3,531,710
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 39,938,069, 167 |................ 105,771,045 |.......... 39,832,298,122 |.......... 39,493,861,140
13. Titleplantsless § ..o, 0 charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 147,737,274 | 3,281,024 |............... 144,456,250 |.......c.co.... 151,974,037
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 3,201,858,409 |.........cc..... 82,482,325 |........... 3,119,376,084 |........... 2,960,006,089
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 2,906,238,069 |......covrenvee 7,843,968 |............ 2,898,39%4,101 |............ 2,920,424,953
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........ccccccveeireeiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 348,305,758 |..ovoveeeeeeeeeeeeeeeeeees e 348,305,758 ... 370,153,607
16.2 Funds held by or deposited with reinsured companies .............ccccoeevreres fovrerecieinnns 24,743,005 |..ovoviiccieieeeeeeeees [ 24,743,095 |...ceveeenne 53,873,362
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 14,868,546 |.....oooveeveeeeeeeeeeeeees oo 14,868,546 |............... 278,702,778
18.2 Net deferred tax asset ........ccccceccenne ..1,608,030,673 |.. 10,608,954 |.. ..1,597,421,719 |. ..1,686,579,905
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 11,149,875 |ooveeeeeeeeeeeeeeees e 11,149,875 |.ocooe 11,916,597
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 433,112,351 [ 248,251,303 |............... 184,861,048 |................ 153,203,832
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 37,486,722 |...cocovennne. 37,486,722 |coeviveeieeiinicneieine [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeocovoerrinennes 19,206 [ovvverececeeeeerneeecieirnes [erereneeeeneerneeees 19,206 |.vovoeveeeceiceeee
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 427,454 343 ..o [ 427,454,343 |............... 424,315,315
24. Healthcare ($ oo 0 ) and other amMOoUuNts rECEIVADIE ...... [or..curicurieeiriiiriiiriiinis ot ettt [orseerssees e sseesees
25. Aggregate write-ins for other than invested assets ............ccccoeeveririeieeeeees foevernnens 2,287,336,850 |.......ccen. 131,221,814 |............ 2,156,115,036 |............ 2,112,717,791
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 51,386,410,338 |................ 626,947,155 |.......... 50,759,463,183 |.......... 50,617,729,406
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 51,386,410,338 626,947,155 50,759,463, 183 50,617,729,406
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 20,089,515 | oo oo 20,089,515 | ..o 454,096
1102. Other investment receivables ............ ..2,335,502 |.. ..2,335,502 |. ..3,077,614
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 22,425,017 22,425,017 3,531,710
2501. Agent benefit investment value of life insurance and annuity contracts|............... 162,250,394 ..ot e 162,250,394 ..o 158,154,415
2502. Corporate owned investment value of life insurance ..........ccocooovvoviis forveinnnse 1,649,031,4371 oo e 1,649,031,431 |........... 1,653,648,384
2503. Deductible receivables ... e 2,528,783 |...coeriien 201,835 .o 2,326,948 |....ooovvnn 2,671,971
2598. Summary of remaining write-ins for Line 25 from overflow page 473,526,242 |................ 131,019,979 ..o 342,506,263 |................ 298,243,021
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,287,336,850 131,221,814 2,156, 115,036 2,112,717, 791




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 1,561,020,887 ) ..ottt et 12,740,817 421 |........... 12,973,231,883
2. Reinsurance payable on paid losses and 10Ss adjusStMENnt EXPENSES ..........cccveveveveurueuiiiieieeeeeteseeeeseseseseseseessess e essaeas |ee s seerereees 782,207,610 |...ccvevnenee 785,262,101
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 2,904,953,351 |............ 2,903,436,847
4. Commissions payable, contingent commissions and other similar charges . 195,734,266 |............... 288,827,155
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 259,353,098 |....ccvenene 260,007,258
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 51,076,918 |.......ccco.ce.e. 71,028,656
7.1 Current federal and foreign income taxes (including $ .............c.c.cceeeee......0 0N realized capital gains (I0SSES)) .....ccovvees foerereneiiniiinicieninnis o
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 2,314,593,023 and
including warranty reserves of $ ................. 19,916,084 and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveveccns feeverinene 7,236,988,417 |............ 7,324,214,889
10, AQVANCE PIEMIUM ....oeeeveeeeeeeeeeeeeee et ee et ees st seseeee e e e s st eteseseeeseseasessesesesessesesasssesesessesaesese s asasesessansssssssssesesnananasasnsassseses [resereseneeneas 146,393,296 |................ 107,022,729
11. Dividends declared and unpaid:
S (e el g T [o T ST O RO UES NSO RO
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 3,463,813 ..o 3,570,134
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviviuiveiiiiiieeieteiiesieeeie bbb oo 1,456,222,166 |............ 1,355,715,912
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 42,591,426 |.........c....... 34,837,038
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiietieiieecte et 1,566,260,515 |............ 1,931,871,508
15.  Remittances and items not allocated ....
16.  Provision for reinsurance (including $
17. Net adjustments in assets and liabilities due to foreign exchange rates
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and @ffilIAtES ..............cceveueueueieiiiiicieieiieeete ettt | 237,799,355 |......coceco.. 288,337,343
20, DEIVALVES ...o.veveeececeeteieeeeeeecee et e et eacaetetesee s asaetesesessssaesesesesssasaetesasenssseeesasesansssstesesasensseneeseses s aneetetesen s snaetesasennsneetesasannanaeseseer et et n s 3,183,194 [ 520,500
21. Payable for securities .. 48,895,386 |................ 15,261,065
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 85,433,336 |.ccvveinenn 73,797,479
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne L0 SOSTP R PROTRPTEPPRTRTI REOTOTTTTRTRRPTTPRON
25.  Aggregate Write-ins fOr HADIIHES ................c.oveviieeeeeeeeeeeeeeeeeeeeeeeeeee e tee et e ee e ee et ees e ee et ee e en s en st eneseen s eensseenssesnsseenaneenanennas 1,218,196,195 1,240,930,862
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 29,012,007,763 29,690,433,576
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 @NGA 27) .....cvovvuieiieriiieieeereteteiseseseseae et ssssssse et st sssssese s st ssesese s s sssss et e se st sssesesese b st snsesesesesassnsnsesesasassnaa]ocsessece 29,012,007,763 |.......... 29,690,433,576
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK .....euvieuiieiieeiieeieeie ettt ettt et et e et e et e e st e e st e eseeeseeeseesseesseesseesseesseesseeseeeseesseenseesseenseenseesseesseessennsenssensees|osssressbessbessbessbeesbessneenns [renerssnssaeesseesaessressreene e
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et e s e ae s e s s s s et e s e s e s s s s s st st et et e s es s s s s s e s s et eseseseasa s s s st et eseasss s sanseseseseananeee st reretis 3,143,052,704 |............ 3,142,907,488
34.  Gross paid in @and CONHIDULEA SUIPIUS ........cc.eiiuiiieiiiiieie ettt ettt e et e et e et e et e esbeeseesseesseesseeseesseenseesseesseessesnsenssensees|oessressiessressbessbessbeesneesnns [resessiessiassaessressressressreeas
35.  UN@SSIGNEd fUNAS (SUMPIUS) ......vvvieieieiieicietetetctiee et ettt et eaese et s st et sssese s ss s e sesesesssess s esesesesesesessss s ssasesesesesesnasssssssesesesesnsnaneaererenis 18,604,402,716 |........... 17,784,388, 342
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 21,747,455,420 20,927,295,830
38. Totals (Page 2, Line 28, Col. 3) 50,759,463, 183 50,617,729,406
DETAILS OF WRITE-INS
2501.  AQENt'S SECUITTY FUNA TESEIVES ....oiivieiiceiiceeceete ettt ettt ettt ettt et se st ns st essstesessesessesessese s e oeteesetenesens 622,128,377 |...ocveeven. 636,501,752
2502.  Contingent SUIT THaDTTITIES ..ottt ettt s et es e s s s s st 11,116,744 |..ooovoe 7,464,452
2503, ESCrOW 1HaDT FTTTES . eieieiieei bbb et 6,053,025 |.....ccconnvne. 10,337,666
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGJE ..........cceueueiieieeieieieiieeieieieie ettt s 578,898,049 |.............. 586,626,992
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,218,196,195 1,240,930,862
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INC

OME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  .coocveve 789,018,288 ) ..o 837,706,716 |............... 925,065,656 |............ 3,575,824 ,641
1.2 Assumed (written $  ............ 4,412,607,089 ) oo s 4,294,897 877 |........... 4,545,488,180 |.......... 17,700,900,798
1.3 Ceded (written $ e 1,815,185,867 ) oo ..1,158,063,639 |.. . 1,115,391,727 |............ 4,469,177,706
1.4 Net (written $§ ... 3,887,339,470 ) ..o e 3,974,540,954 |............ 4,355,162, 109 16,807,547,733
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 2,304,337,246 ):
2.1 DHFECE .ttt en et 491,493,664 |............... 524,955,656 |............ 2,157,972,603
2.2 ASSUIMEA ..ottt b bbbttt b ettt ..2,383,676,523 |. 2,631,610,967 |.......... 10,455, 386,695
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o ..692,402,539 |.. ..577,490,106 |............ 2,570,991,478
..2,182,767,648 |.. ..2,579,076,517 |.......... 10,042,367,820
3. LoSs adjustment @XPENSES INCUITEM ...........c.cueveviieeieieieiiissesese s seese et ssesese s s sesesss s sesessans [eesseesiceceenns 378,041,304 |............... 355,272,948 |............ 1,481,795,385
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 1,299,950,941 |........... 1,380,066,234 |............ 5,643,427,036
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | U UURP RPN .
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 3,860,759,893 |........... 4,314,415,699
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 113,781,061 |..ococeeennee 40,746,410 |.............. (360,042,508)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 253,836,671 |..ccoeenee. 134,155,896 |................ 662,598,893
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccc... 5,633,280 ..o 91,828,747 10,682,149 (27,341,628)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.ciiriririiieiereieriiierisisie ettt see s sesesessnss |oesesesenenens 345,665,418 |............... 144,838,045 |......co..e. 635,257,265
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ (330,102) amount charged off $  ...ccoovevenene. 8,876,152 ) .o oo (9,206,254)|......cccnv. (15,416,648)|................ (56,669,249)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 21,239,924 |...ccoveeenee 24,830,162 |................. 93,911,561
14.  Aggregate write-ins for MiSCEIlaNEOUS INCOME ..........c.cueuruiuiiiiirieieieieceeee s (14,583,461) 42,860,112 162,178,415
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna (2,549,791) 52,273,626 199,420,727
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNCome taxes (LINES 8 + 11 + 15) .......c.ccuiuiuiiieiieieieteieeceeeee et e 456,896,688 |................ 237,858,081 |........ccuuvne 474,635,484
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 627,455 753,000 4,100,708
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 456,269,233 |......ccoee.... 237,105,081 |............... 470,534,776
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (30,700,698) (116,538,696) (203,586,337)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 486,969,931 353,643,777 674,121,113
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 20,927,295,830 18,966,243 ,296 18,966,243 ,296
22, Netincome (from LINE 20) ........ccceueueiririririsieieiereseesesesis et eseseesesessssesesesesesesssessssesesesesesssssssssseseseseses [orseresesenenea 486,969,931 |.....ccccvvenve 353,643,777 |veeeeerene 674,121,113
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................. (7,860,482) ..382,794,577 |.. ..384,013,495 ..1,492,765,410
25. Change in net unrealized foreign exchange capital gain (I0SS) ...........cccuvueveviiriierereeisieseeere e e 5,167,335 |.. ... (1,963,727)|... ....(7,713,762)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (118,292,548)|.. (158,104,434))... (259,984,669)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireieiiiie ittt b bttt es st ese s s s snsene [oceeeeeeeeenees 49,736,921 |..coernee 35,056,737 |.cecrrennn 223,287,475
28.  Change in ProviSion fOr FEINSUMANCE .........cceouiuiiiieiiieirietisieenie ettt sessenes e snenessenens esssne st saens [ontesesiesesessesesressssessnenns [oreessesesensennns 9,333,000
29, Change in SUIPIUS NOLES ......c.cuiviiieitireiiiieiietete et eesesete sttt be et ss st be b s s ss et s b s s s sns b b sassssnsesesena 145,217 |.. 145,217 |... (399,416,636)
30. Surplus (contributed to) withdrawn from protected Cells ............cccooiiiiiiiiiiiiceeeeeee
31. Cumulative effect of changes in accounting prinCIPIES ...........cccoviiiiiiiiiiiiececeeeeeeeeea e [ o
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
G T T I P R U N
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 13,638, 157 19,894,310 228,660,603
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 820,159,590 632,685,375 1,961,052,534
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 21,747,455,420 19,598,928,671 20,927,295,830
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
0 R O] { Y TPV RESTRTRT (6,314,216)|-..cvveneee 25,255,757 |.coovveenne 109, 180, 111
1402. Change in contingent suit liability .. ... (3,652,292)/.. 489,327 |... ... (1,974,005)
1403.  COLI = income = Change 1N CSV ...ttt es e (4,616,953)]..cecveennee 17,115,028 |................. 54,972,309
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) (14,583,461) 42,860,112 162,178,415
3701. Change in surplus - pension and postretirement benefits ........ccocooiiiciiiiiiciiiccceeeeee o 15,636,748 |....coovvee.. 21,148,048 |............... 202,197,640
3702. Change in surplus pooled nonadmitted premiums in the course of collection offset ... (1,998,591)].. ... (1,253,738) ... 8,709,625
3703. Change in surplus — agent security compensation Plan ..........cocoooiiiioioioccccceceee e e eneies oo ettt [oerereieseeenas 17,753,338
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 13,638, 157 19,894,310 228,660,603




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 3,023,487,243 |............ 4,316,908, 165 |.......... 16,403,241,545
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 270,729,037 |.....oceevnveee 146,686,636 |................ 703,738,833
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 31,197,429 30,573,012 136,486,637
4. TOtal (LINES 110 B) ..ottt 4,225,413,709 4,494,167,813 17,243,467,015
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,395,752,856 |............ 2,848,986,355 |.......... 10,882,342,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 1,819,893,834 |............ 1,987,522,465 |............ 7,237,172,519
8. Dividends paid t0 POIICYNOIAETS .........cocvovviieveretieieieee ettt ettt es e st n s st beseseaes [feeeteeesenee e nenees 733,776 ..o 12,175 | 4,307,843
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) ...ttt b bbb (289,001,650) (368,211,955) (296,605, 182)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 3,927,378,816 4,469,069, 040 17,827,217,319
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 298,034,893 25,098,773 (583,750,304)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 1,021,936,064 418,791,925
12.2 Stocks .............. ...54,274,219 |.. .. 13,961 |.
12.3 Mortgage loans ... ...41,912,539 |.. 20,089,664 |..
12,4 REAI ESLALE ...ttt [oeaeaeeen s 11,415,281 | (725,514) ... 12,081,883
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 95,621,356 |...cooveennee 212,085,955 |.........c..... 593,432,585
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 1,952,060 |....ccovovnrecenne (581,287)|...cccereevene 1,107,285
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 33,779,661 180,823,944 186,502,626
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,260,891,180 |............... 830,498,648 |............ 3,303,520,745
13. Cost of investments acquired (long-term only):
131 BONGS .ttt eninies [oreeeennanaeaas 541,391,601 |...ccoeeenee. 502,702,961 |............ 2,401,133,068
13,2 SEOCKS ...ttt n s aeaene [oeseaeten et 239,486 |.....cccovvunee 1,365,484 |...........c..... 11,297,136
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 22,677,897 |....covvevvnne 7,413,971 [ 123,109,006
13.4 REAI ESLALE ...ttt ninaen [eeenna et 6,638,060 |........cccenuene. 7,157,257 |.covvirnne. 41,363,608
13.5 Other iNVESIEA @SSELS ......cuvuiuiriiiciieiei ettt nienne[eesesineesnens 120,856,959 |............... 114,690,434 |.............. 510,437,115
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 40,811,035 12,890,301 3,026,129
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 732,615,038 646,220,408 3,090,366 ,062
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 528,276,142 184,278,240 213,154,683
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ........vvvececeieiieeceeeeee ettt et se s s nesesenens|eeesesesenenesenesnsnenesesnnennnes |oenesessssesessneenenesesesnenenes [oereeennenens (400,000,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (468,486,422) (162,036,476) 329,052,461
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (468,486,422) (162,036,476) (70,947,539)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. 357,824,613 | 47,340,537 |......coe.... (441,543,160)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 63,655,278 |....cccuenvn 505,198,438 |................ 505,198,438
19.2 End of period (Line 18 plus Line 19.1) 421,479,891 552,538,975 63,655,278
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... o 34,917,347 | 101,818,541 |............... 181,609,959
20.0002. Capitalized interest on invested @SSEtS ... s [ 680,747 |.coveeen 2,345,181 | 2,728,121
20.0003. Capitalized interest on mortgage loans ... ..4,760,097 |.. ... 17,912,695
20.0004. Tax credit commitment [iabilities ... [ 1, 746,084 [ e 2,810,559
20.0005. Movement of assets from bonds t0 @alts ... [ e [ 1,081,841
20.0006. Exchange of bond investment to equity invesImEnt ..o o [ [ 1,198,840
20.0007. Investment in affiliate through transfer of real estate .... 17,380,801
20.0008. Bonds received to settle receivable from affiliate ..o, ... 14,773,784
20.0009. Movement of Assets between bonds, stocks, mortgages and alternatives ... fonniiiiinnnnn 8,651,627 [ o




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

The Ohio Department of Insurance (Department) recognizes only statutory accounting practices (SAP) prescribed or permitted by the State of
Ohio for determining and reporting the financial condition and results of operations of an insurance company, as well as, determining its
solvency under the Ohio Insurance law. The NAIC’s Accounting Practices and Procedures Manual (NAIC SAP) has been adopted as a
component of prescribed or permitted practices by the State of Ohio.

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department,
Eagle has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices
and procedures manual. The prescribed practice changed the subsidiary’s valuation by $477.5 million and $529.4 million as of March 31, 2025
and December 31, 2024, respectively.

Eagle was granted a permitted practice from the Department allowing Eagle to carry a reinsurance recoverable asset under an excess of loss
reinsurance agreement with a third-party reinsurer as an admitted asset. The permitted practice changed the subsidiary valuation of Eagle by
$864.3 million and $860.7 million as of March 31, 2025 and December 31, 2024, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled
in the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation.
See the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed
practice that utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products,
respectively, in order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted
effective January 1, 2021. The prescribed practice changed the subsidiaries’ valuation by $(113.6) million and $(195.8) million as of March 31,
2025 and December 31, 2024, respectively.

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

F/IS F/S
SSAP # Page Line# 2025 2024
Net Income
(1) Nationwide Mutual Insurance Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 486,969,931 § 674,121,113
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 486,969,931 $ 674,121,113
Surplus
(5) Nationwide Mutual Insurance Company state basis
(Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 21,747,455420 $ 20,927,295,830
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 2 2.2 477,530,429 529,354,275
Subsidiary valuation -- NLIC and NLAIC 51, 86,101 2 2.2 (113,584,695) (195,787,175)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61R 2 2.2 864,345,387 860,651,572
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 20,519,164,299 $ 19,733,077,158

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

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

C. Accounting Policies

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

2. Bonds, excluding asset-backed securities, are stated at amortized cost except those with a NAIC designation of “3” through “6”, which are
stated at the lower of amortized cost or fair value. Amortization of premiums and discounts is calculated using the effective yield method.

The Company does not hold any mandatory convertible securities or Securities Valuation Office (SVO) identified investments.

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

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

discussion of the other-than-temporary impairment policy for asset-backed securities.

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

Effective January 1, 2025, the Company adopted revisions to SSAP No. 26 — Bonds, SSAP No. 43 — Asset-Backed Securities and SSAP No. 21 —
Other Admitted Assets, in conformity with the NAIC's revised guidance to develop a principles-based definition for debt securities qualifying for
reporting as a bond. The adopted revisions require the assessment of securities to focus on their substance rather than legal form, updated the
accounting and reporting guidance for debt securities that qualify for reporting as a bond, updated the accounting and reporting guidance for debt
securities that do not qualify for reporting as a bond, and updated guidance for the accounting and reporting of residual interests. Refer to Note

21(C) for additional disclosures required as part of the transition and adoption of this guidance.



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Effective January 1, 2025, the Company adopted the revisions to SSAP No. 21 — Other Admitted Assets for residual interests reported as Other
Invested Assets. Residual interests, previously measured under the equity method of accounting, are now measured under the Allowable Earned
Yield method with any unrealized gains and losses recognized as realized as of the date of adoption. The adoption did not have a material impact on
the Company’s statutory financial statements.

Effective January 1, 2025, the Company adopted the revisions to SSAP No. 93 — Investments in Tax Credit Structures and SSAP No. 94 —State and
Federal Tax Credits. The revisions to SSAP No. 93 expand the scope of tax credit investments required to use the proportional amortization method
and include additional annual disclosure requirements. The revisions to SSAP No. 94 require purchased tax credits to be recorded at face value with
any discount deferred as a miscellaneous liability. Additional annual disclosures are also required as part of the revisions to SSAP No. 94. The
adoptions did not have a material impact on the Company’s statutory financial statements.

Note 3 — Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans
There were no changes that were considered significant to the Company from prior year end.
B. Debt Restructuring
Not applicable.
C. Reverse Mortgages
Not applicable.
D. Asset-Backed Securities
1. Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
2. Not applicable.

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

(1) 2) (3) (4) ) (6) @)

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
872227AA1  $ 1,408,896 $ 1,106,624 $ 302,272 $ 1,106,624 $ 915,070 Q1'25
Total $ 302,272

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,706,498)
2. 12 Months or Longer $ (180,157,273)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 416,907,856
2. 12 Months or Longer $  1,998,212,432
5. The Company periodically reviews asset-backed securities in an unrealized loss position by comparing the present value of cash flows,
including estimated prepayments, expected to be collected from the security to the amortized cost basis of the security. If the present value
of cash flows expected to be collected, discounted at the security’s effective interest rate, is less than the amortized cost basis of the
security, the impairment is considered other-than-temporary and a realized loss is recorded.
E. Dollar Repurchase Agreements and/or Securities Lending Transactions
1-2.There were no changes that were considered significant to the Company from prior year end.
3. Collateral Received
a. There were no changes that were considered significant to the Company from prior year end.
b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.
F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries, the Company has agreements to enter into repurchase

or reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state
specific requirements or statutory requirements if state of domicile does not specify.

6.1



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

2. Type of Repo Trades Used

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

a. Maximum Amount

Open - No Maturity -
Overnight $ 99,460,940 $ -8 - $ -
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

Nooakrwd=

b. Ending Balance

Open - No Maturity -
Overnight $ 78,981,930 $ -8 -3 -
2 Days to 1 Week - - - -
> 1 Week to 1 Month - - - -
> 1 Month to 3 Months - - - -
> 3 Months to 1 Year - - - -
>1 Year - - - -

Nooakrwdb=

4. Not applicable.

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $101,450,159 $- $- $-
b. Ending Balance $80,561,569 $- $- $-

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. ICO-FV $- $80,561,569 $- $- $- $- $- $80,561,569
b. ABS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f.  Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - _ -
h.  Other Invested Assets - FV - - - - - - - -

i. Total Assets - FV

(Sum of a through h) $- $80,561,569 $- $- $- $- $- $80,561,569

7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $99,460,940 $- $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4

Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $78,981,930 $- $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -

6.2



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $78,981,930 $78,981,930
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

e oo

9-10. Not applicable.

I

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 75%
(3) Short-term investments 25%
(4) Total (Must equal 100%) 100%

S. Aggregate Collateral Loans by Qualifying Investment Collateral
Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

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

Note 8 — Derivative Instruments

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

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

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

Note 11 — Debt

A. All Other Debt

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

B. Funding Agreements with Federal Home Loan Bank (FHLB)

1.

The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)

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

2. FHLB Capital Stock

a. Aggregate Totals

1. Current Year-end 1 2 3
Total General
2+3 Account Protected Cell Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Adctivity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General
2+3 Account Protected Cell Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 600,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Membership | Current Year Total | Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 -8 - $ - $ -3 -
Class B $ 20,000,000 $ 20,000,000 $ -8 - $ -3 -
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 718,942,677 $ 790,308,255 $ -
2. Current Year General Account Total
Collateral Pledged $ 718,942,677 $ 790,308,255 $ -
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 738,004,494 $ 831,158,084 $ -
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Maximum Amount Pledged During Reporting Period

Fair Value

Carrying Value

2 3

Aggregate Borrowed at
Time of Maximum
Collateral

1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged

(Lines 2+3) $ 738,004,494 $
2. Current Year General Account Maximum

Collateral Pledged $ 738,004,494 $
3. Current Year Separate Accounts Maximum

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

Accounts Maximum Collateral Pledged $ 825,953,492 $

4. Borrowing from FHLB

831,158,084 $ -

831,158,084

946,497,723 $ -

The Company had no outstanding borrowings with the FHLB as of March 31, 2025 and December 31, 2024.

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

Benefit Plans

A. Defined Benefit Plans

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

4.

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

Q-0 a000®

Components of net periodic benefit cost
Pension Benefits

Postretirement Benefits

March 31, 2025 December 31, 2024

March 31, 2025 December 31, 2024

Service cost $ 28,848,627 $ 112,666,212 $ 285,158 $ 1,406,274
Interest cost 65,141,647 281,014,836 1,275,930 5,013,216
Expected return on plan assets (66,248,346) (307,104,981) (1,609,645) (6,514,398)
Transition asset or obligation - - - -
Gains and losses 27,924,948 139,179,289 (1,372,340) (5,242,354)
Prior service cost or credit (8,508,082) (33,853,532) 1,748,828 6,995,310
Gain or loss recognized due to a

settlement or curtailment - 218,873,455 - -
Total net periodic benefit cost $ 47,158,794 $ 410,775,279 $ 327,931 § 1,658,048

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

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

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

nents

Note 14 — Liabilities, Contingencies and A

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

Note 15 — Leases

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

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

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

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

A

Transfers of Receivables Reported as Sales

Not applicable.

Transfers and Servicing of Financial Assets

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

Wash Sales

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

A

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between market
participants at the measurement date. Fair value measurements are based upon observable and unobservable inputs. Observable inputs reflect
market data obtained from independent sources while unobservable inputs reflect the Company’s view of market assumptions in the absence of
observable market information. The Company utilizes valuation techniques that maximize the use of observable inputs and minimize the use of
unobservable inputs. In determining fair value, the Company uses various methods including market, income and cost approaches.
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The Company categorizes its financial instruments into a three-level hierarchy based on the priority of the inputs to the valuation technique. The fair
value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1) and the lowest priority to
unobservable inputs (Level 3). If the inputs used to measure fair value fall within different levels of the hierarchy, the category level is based on the
lowest priority level input that is significant to the fair value measurement of the instrument in its entirety.

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

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

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

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

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

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

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

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

The Company carries short-term investments at amortized cost, which approximates fair value.
The fair value of derivative instruments is determined using various valuation techniques relying predominantly on observable market inputs and

internal models. These inputs include interest rate swap curves, credit spreads, interest rates, counterparty credit risk, equity volatility and equity
index levels.

The following table summarizes assets held at fair value as of March 31, 2025:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds
Issuer Credit Obligation $ -8 195,779,559 $ 133,859,332 $ - $ 329,638,891
Asset-Backed Securities - 21,652,517 5,114,900 - 26,767,417
Total Bonds $ - $ 217,432,076 $ 138,974,232 $ -3 356,406,308
Preferred stocks unaffiliated - 451,500 29,475,348 - 29,926,848
Common stocks unaffiliated 1,851,685 20,164,562 - - 22,016,247
Other invested assets - - 5,176,859 - 5,176,859
Securities lending collateral assets - 2,489,686 - - 2,489,686
Total Assets at Fair Value/(NAV) §$ 1,851,685 $ 240,537,824 $ 173,626,439 $ - % 416,015,948

The following table presents the rollforward of Level 3 assets held at fair value during the year ended March 31, 2025:

Total gains
Beginning and (losses) | Total gains and
Balance at Transfers | Transfers out | included in | (losses) included Ending Balance
12/31/2024 into Level 3 of Level 3 Net Income in Surplus Purchases Issuances Sales Settlements at 3/31/2025
Assets at Fair Value
Bonds
Issuer Credit Obligation $105,614,100 $27,001,760  $(7,219,195) $- $(1,346,707)  $10,759,132 $- $(1,005,145) $55,387 $133,859,332
Asset-Backed Securities 6,812,404 - (1,517,319) - (33,076) - - (147,109) - 5,114,900
Total Bonds $112,426,504 $27,001,760 $(8,736,514) $- $(1,379,783)  $10,759,132 $- $(1,152,254) $55,387 $138,974,232
Preferred stocks unaffiliated 27,870,801 - - - 1,368,061 239,486 - - - 29,478,348
Other invested Assets 5,197,657 - - - (20,798) - - - - 5,176,859
Total Assets at Fair Value $145,494,962  $27,001,760  $(8,736,514) $- $(32,520)  $10,998,618 $- $(1,152,254) $55,387 $173,629,439

Transfers into and/or out of Level 3 during the period ending March 31, 2025 are due to changes resulting from application of the lower of amortized
cost or fair value rules based on the security’s NAIC rating.
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B. & C. The following table summarizes the carrying value and fair value of the Company's assets and liabilities not held at fair value as of March 31,

Assets
Bonds
Issuer Credit Obligation
Asset-Backed Securities
Total Bonds
Mortgage loans, net of allowance

Cash, cash equivalents and short-
term investments

Derivative assets

Other invested assets

Securities lending collateral assets
Total Assets

Liabilities
Derivative liabilities
Total Liabilities

Not Practicable

Aggregate Fair Net Asset (Carrying

Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
$11,874,187,328 $12,424,045,947 $2,211,603,767  $7,921,046,789  $1,741,536,772 $- $-
3,702,778,466 3,848,851,881 - 3,112,210,050 590,568,416 - -
$15,576,965,794 $16,272,897,828 $2,211,603,767 $11,033,256,839  $2,332,105,188 $- $-
1,667,436,969 1,753,872,969 - - 1,667,436,969 - -
421,479,891 421,479,891 (356,291,076) 777,521,462 249,505 - -
12,888,336 12,862,061 - 12,888,336 - - -
107,575,094 107,229,389 - - 55,252,845 52,322,249 -
79,250,151 79,166,407 78,981,930 268,221 - - -
$17,865,596,235 $18,647,508,545 $1,934,294,621 $11,823,934,858  $4,055,044,507 $52,322,249 $-
$871,708 $3,183,194 $- $871,708 $- $- $-
$871,708 $3,183,194 $- $871,708 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured Using Net Asset Value

Not applicable.

Note 21 — Other Items

A-B. Not applicable.

C. Other Disclosures

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

As noted in Note 2, effective January 1, 2025, the Company adopted the revisions to SSAP No. 26 — Bonds, SSAP No. 43 — Asset-Backed
Securities and SSAP No. 21 — Other Admitted Assets, in conformity with the NAIC's revised guidance to develop a principles-based definition
for debt securities qualifying for reporting as a bond.

1. Aggregate book adjusted carrying value of securities reclassified off Schedule D-1 to Schedule BA:
Security Aggregate BACV
74138NAA7 $ 2,601,507
74139PAA2 $ 2,541,213
741382AC9 $ 124,473
45255@AD7 $ 54,937
75903EAAT $ -
Total $ 5,322,130
2. Aggregate book adjusted carrying value for all securities reclassed off Schedule D-1 that resulted with a change in measurement
basis:
Not applicable.
3. Aggregate surplus impact or securities reclassified off Schedule D-1:

Not applicable.

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through May 6, 2025, for the statutory statement available to be issued on May 12, 2025.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through May 6, 2025, for the statutory statement available to be issued on May 12, 2025.

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

There were no changes that were considered significant to the Company from prior year end.
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Note 25 — Changes in Incurred Lc¢ and Loss Adjustment Expenses

A. As of December 31, 2024, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $15.9 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $1.9 billion for the three months ended March 31, 2025.
As of March 31, 2025, remaining loss and loss adjustment expense reserves attributable to insured events of prior years were $13.8 billion,
which included a $39.3 million decrease as a result of an amendment to an internal reinsurance agreement. For the three months ended March
31, 2025, favorable prior-year development of $82.0 million in incurred losses was primarily driven by lower than expected loss emergence in
catastrophes.

B. During 2025, the Company did not make any significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Note 26 — Intercompany Pooling Arrangements

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

Note 27 — Structured Settlements

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

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

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

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

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

Note 33 — Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTe T =T (14T PSSRSO

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

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

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

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

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

Yes[ 1 No[X]

I N[ X] NAT ]

12/31/2021

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

12/31/2021

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

05/31/2023

By what department or departments?
OH

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

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

Columbus, OH ..

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

Columbus, OH




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been @mMENAEA? ............oo ettt e e et e eae e st e st e nbeeseene e e e eneeeneens

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ...............c.ccooiiiiiin.
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amoOuNt: ..........coouiiiiiiiiiiii e $
INVESTMENT

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

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

g B = T o o [OOSR URURRPRRURON
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate

14.26 All Other

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

.. 35,217,158
1,845,825,234

34,840,902
1,869,494,681

LOLHLe e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 15,401,711,830 ... 15,836, 133,969

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.oiiiiiiiiiiiieiie e e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

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

7.1

... 81,739,836
... 81,656,093
................. 85,433,336



17.3
17.4

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

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

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution .........ccooooivviiiieiiiciien, |
Ares Capital Management LLC ......cccocoviivirerininenee
HPS INVESTMENT PARTNERS, LLC
T. Rowe Price ..occooevevenenenee
20 GATES MANAGEMENT LLC .
Guggenheim Securities, LLC .........
BlackRock Financial Management Inc. . .
PIMCO LLC ettt [V
Blackstone Asset Based Finance AdVisors LP .......ccccocoveeiiiiinininiiinicicicienne U

cCccccec

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceueieerevereieieeueennns Yes [ ] No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
SEC Registered Investment
131619 .o Ares Capital Management LLC ......ococoivviiieieeiiincceeeeeeee 3MO9BESSOPEUTBOI8LSS ....... ADVISEr oo NO..ovie
The U.S. Securities and
282125 .o HPS INVESTMENT PARTNERS, LLC ..ot 5493001W7540H8HMBF38 ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
126032 ....oocvie T. ROWE PriCe .ot FAJS9K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
1565480 ......occcvvvnnne 20 GATES MANAGEMENT LLC ....cvviiicececteirnccicietre e 549300P9T431XY751068 ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
40638 .......ccevennene Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ovie

Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodi ty Trading Advisor
(CTA) and Commodity Pool

107105 ..o BlackRock Financial Management INC. .....ccccoovvieeiininiriinnn Operator  (CPO) ..ccovevennnee NO..ovie
The U.S. Securities and
104559 ..o PIMCO LLC oo Exchange Commission ............. NO..ovie
The U.S. Securities and
.................... Blackstone Asset Based Finance Advisors LP .......cccoovvinenne. Exchange Commission .............

7.2



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

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

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

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

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

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

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

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

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

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

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

7.21



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.

2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in

part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only . |...cccooenenee 0.1 [ 0.049 |........... 12,751 | L1 R T 13,312 | [(YA)] [(10)] S SR (701)
TOTAL 12,751 561 13,312 (671) (30) (701)

5.  Operating Percentages:

5.1 A&H loss percent 71.000 %
5.2 A&H COSt CONTAINMENT PEICENT ..........eveieeececeeec ettt ettt et eae e e e s st e s e s e s e s sasasa s s et et esesesessas st et et eseseses s s s s s s et eseseseasasasaseseseseseasseaseeeh b b ebee et et et e e bbbt ettt neee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cueuruiiiiereteeeteeeaesee e tesesesesese s s tesesesesessasssesasesesesesesessasssesesesess Shebebestetat et nene et bebebeeeet et e nene 25.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueueveeceeieee et eeeee et s s aeaet e s s s asasae s s s s anasaesesessssassesesanssnanaesana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeecte e teeeeeseae s e s esesssaesesesesenssaesesesesenssaesesesssensnensesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiieiinei e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevueeee... Yes [ X] No[ ]

7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
00000 ... 00-0000000 CHIMNEY POINT INS Unauthor ized....

17527 .
00000 .
39640 .
00000 .
00000 .
00000 .
00000 .
00000 .

.00-0000000 ...

.00-0000000 ...

93-3747527 ...
34-0860093 ...

AA-1120660 ...
AA-1122000 ...
AA-1120206 ...
AA-1120236 ... .
AA-0000000 .............
AA-0000000 .............

...|EMERALD BAY SPECIALTY INSURANCE COMPANY
... |MANGROVE CELL 6 ....voeieeicicieicee
...| VELOCITY SPECIALTY INSURANCE COMPANY .
.| WHITE ROCK INC ....ovvriiiinee
...|AVIVA" INSURANCE LIMITED

...|C E DAVIES ESQ & OTHERS .......

...|LLOYDS SYNDICATE 1971 (APOLLO)
..|LLOYDS SYNDICATE 2843 (0AK) ....

LLOYDS SYNDICATE 9137 NEW LINE ...
PVI INSURANCE CORPORATION ...

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




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

2. R - Registered - Non-domiciled RRGs

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

(other than their state of domicile - see DSLI)

10

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo e 5,882,380 |.....cccoc.... 7,024,160 |............... 1,915,738 |.ccvee 3,822,123 |.............. 16,572,451 |.............. 18,774,889
2. Alaska ......cccocoeeeeee . AK | [N ISR 94,537 |ocooeeiien 134,031 [ 32,915 | 32,892 | 233,608 |.....cocoveee 196,593
3. Arizona......ociiit. AZ e Lo oo 6,795,177 |............... 7,915,373 |............... 3,887,631 |.............. 4,340,554 |.............. 21,760,956 |.............. 24,936,180
4. Arkansas ... . AR s Lo e 5,679,617 |..ccccoenvv. 6,366,207 |............... 2,555,964 |.............. 3,940,727 |............. 12,351,963 |............ 14,946,805
5. California .......cccceceeece.. CA | [ T 109,296,594 |........... 116,210,325 |............ 134,011,319 |.............. 91,523,637 |............ 433,492,426 |............ 419,472,489
6. Colorado ....... L. ... 12,816,201 |. ....12,693,140 |.. ..6,848,977 |.. 10,335,722 |.. ....39,156,149 |.. ... 49,616,895
7. Connecticut .......c.e..e... CT |oeeenn Lo oo 8,989,048 |............. 10,791,176 |.............. 3,773,561 |............... 5,982,352 |.............. 30,166,497 |............. 30,106,478
8. Delaware ............cc.ec.... DE |eeeiis Lo e 9,711,702 |.............. 10,026,543 |.............. 5,115,214 ... 6,658,885 |............. 21,181,543 |............. 22,543,613
9. District of Columbia .....DC |-......... Lo e 3,557,842 |............... 2,855,827 | 1,424,059 |.............. 1,918,697 |.............. 5,471,569 |.......c...... 5,042,643
10.  Florida .....ccocovevviiens FL [ Lo forre 30,214,401 |.............. 30,931,239 |............. 14,740,781 |............ 19,028,841 |.............. 57,745,964 |............. 51,163,555
11.  Georgia . .. GA L. .10, 174,906 |.. 11,699,737 |.. 40,017,552 |.. .26,936,288 |.. 29,792,795
12.  Hawaii ... LLHE [N ISR 258,730 oo 188,220 |........c.e......... 98,013 |l 149,302 |..cocveeee 565,574 |..cocveeee 325,879
13. Idaho..... LD [ Lo oo 1,189,488 |.............. 1,025,369 |..ccoovveeee 546,395 |...cccoveene 749,899 |.............. 2,577,124 |............... 3,152,692
14, lNOIS ..o L Lo forriis 11,774,296 |.......cc.. 5,752,949 |............... 2,498,938 |............... 4,783,726 |.............. 25,791,324 |.............. 17,988,096
15. Indiana ......cccccoeeenne IN o Lo e 7,913,698 |.....ccoenv 7,633,977 | 2,058,147 |..cocoee 3,524,204 |.............. 11,958,383 |............. 14,941,973
16. lowa ...... A L. ..3,331,809 |.. ..2,458,283 |.. ..1,686,084 |.. .. 3,882,325 |.. ....25,992,975 |. .33,396,561
17. Kansas .. L KS Lo forriis 15,704,888 |.............. 17,510,586 |............... 6,372,330 |....c.c...... 14,438,119 |........... 28,896,208 |.............. 38,473,002
18. Kentucky ... CKY s Lo oo 7,593,528 |........c...... 7,983,637 |............... 4,554,393 |.......c........ 4,695,764 |.............. 15,976,346 |............. 22,875,616
19.  Louisiana ........c.ccoceeene LA | Lo e 7,421,325 |..ccoee 10,816,650 |............... 3,531,180 |...ocoveee 2,444 874 |............... 8,106,313 |.cvcvevee 4,517,494
20. Maine ....ccooeveeiies ME [ooenee. Lo e 1,111,072 | 1,299,520 |.cooovvreeee 635,954 |.............. 1,161,015 [ 2,333,984 |............... 2,690,793
21. Maryland ....... ... MD L. .18,833,050 |.. .30,912,183 |.. ..8,674,605 |.. 18,290,628 |.. 85,194,399 |.. .93,425,769
22. Massachusetts . L MA | Lo e 3,848,145 |............... 1,555,979 |...co.o..... 5,495,616 |.............. 1,222,014 |.............. 6,275,8% |............... 6,477,712
23. Michigan ....... ML e Lo e 4,646,940 |.............. 2,319,781 | 3,645,370 |............... 3,745,164 |............ 256,901,090 |............ 266,973,731
24. Minnesota .........cccccune MN [ Lo forriis 20,576,797 |...coueenv 24,226,052 |............ 16,612,550 |............. 23,828,942 |............. 46,278,081 |............. 48,876,130
25.  MissisSippi ....ccccceeriene MS | Lo e 4,269,051 |..ooceeennne 4,898,440 |.............. 3,391,975 |............... 3,084,039 |............. 10,415,649 |.............. 14,334,324
26. Missouri .... ...MO | L. 16,616,499 |.. .15,846,872 |.. 12,472,180 |.. 12,476,663 |.. ... 49,256,244 |. 44,650,816
27. Montana .... W MT e Lo e 5,785,802 |............... 4,450,620 |............... 2,465,013 | 2,932,099 |..ocvovnn 8,130,922 |....cocoee. 7,645,590
28. Nebraska .. .NE | Lo forriis 22,770,026 |.............. 26,265,326 |............. 12,000,493 |............. 12,992,292 |.............. 45,785,555 |............. 40,708,395
29. Nevada ... NV | Lo e 4,508,583 |.............. 4,278,076 |............... 2,600,723 |...ococveen 4,712,771 | 15,203,146 |.............. 19,905,309
30. New Hampshire .......... NH [ Lo e 2,424,464 |............. 2,656,709 |..ocoovererene 959,628 |............... 1,811,785 |.............. 6,703,196 |............... 5,650,773
31. New Jersey ...... L. ..5,642,082 |.. ..4,067,919 |.. .. 2,838,639 |.. 2,117,341 |. 46,754,626 |.. 47,505,259
32. New Mexico ..............NM |[.......... Lo oo 2,433,609 |......co....... 1,832,940 | 481,385 |...cocveeee 681,613 |............. 3,036,746 |............... 3,265,379
33. NewYorK ...cccocveeeeeeee. NY e [ IS 31,633,466 |.............. 28,810,301 |............. 21,034,305 |............. 23,234,844 |.......... 119,145,752 |............ 118,417,051
34. North Carolina ............NC |[.......... [ IS 62,823,798 |............. 61,973,261 |............. 30,057,401 |............. 37,383,527 |........... 102,850,637 |............ 115,824,717
35. North Dakota ..............ND [.......... Lo oo 2,047,130 |oovereren 1,927,861 |.............. 1,652,905 | 984,256 |............... 3,576,051 |....cooe 4,713,692
36. Ohio ...ccceenee L. 47,715,200 |.. 50,925,988 |.. .23,167,959 |.. .28,355,090 |.. ..102,256,443 |.. ..109,379,817
37. Oklahoma ........c.eoee... OK [ [ ISR 431,325 | 674,564 |.................. 240,647 |...ccoeveeeee 188,285 |...ocvvvee 926,422 |.............. 1,353,856
38. Oregon ........ccceceeeeeeen. OR [ Lo oo 1,942,3% |............. 2,476,651 |............... 2,477,079 |............... 5,265,268 |.............. 9,773,125 |....c....... 13,736,562
39. Pennsylvania ............PA |[........ [N ISR 59,650,690 |.............. 60,048,701 |............. 30,223,324 |.............. 38,751,173 |............ 342,276,888 |........... 360,287,255
40. Rhodelsland .............Rl  |eoeeee. Lo oo 7,066,076 |............... 7,324,781 |............... 4,096,401 |.............. 4,878,108 |............. 15,828,484 |.............. 19,621,363
41. South Carolina . ...SC L. 17,325,342 |. .18,341,371 |.. 12,235,937 |.. 12,686,128 |.. ....33,632,730 |.. ....33,903,973
42. South Dakota ... .SD | Lo e 6,651,204 |.............. 7,859,512 | 4,752,493 |............... 5,241,227 |.............. 12,272,251 |............. 11,141,142
43. Tennessee ... TN o [ IS 11,693,431 |........... 11,010,411 |............... 5,075,429 |............... 7,692,870 |.............. 22,365,249 |............. 27,997,495
44, TexXas ....ccccevveveviie TX e [ IS 93,645,926 |.............. 92,603,810 |............. 45,603,726 |.............. 54,521,755 |........... 188,585,442 |............ 134,047,463
45, Utah ...ccoocoeeeeeeeee. UT e Lo oo 4,282,019 | 3,390,164 |............... 1,542,478 |.............. 3,413,667 |............... 8,062,426 |............. 11,661,545
46. L. ..3,026,199 |.. ..2,891,318 |.. ..1,675,048 |.. .. 1,505,541 |.. ..5,469,393 |.. ..6,888,549
47. Virginia ....c.oooeveeveeeee . VA e [ IS 38,778,921 |............. 45,400,832 |.............. 17,655,856 |............. 22,262,135 |............. 87,941,975 |............ 97,132,815
48. Washington ............... WA |......... [ IS 10,652,671 |.............. 15,028,875 |.............. 11,559,732 |..cooe. 14,794,296 |............. 35,700,989 |............ 40,098,081
49. West Virginia ............. WV | [ IS 13,900,832 |............. 15,558,511 |............... 6,802,759 |..ccvevnee 7,104,598 |............... 2,812,333 [ 878,861
50.  Wisconsin ......ccoeeeee. W e Lo oo 2,706,243 |............... 2,707,717 | 1,177,040 |............... 1,603,672 16,545,036
51. Wyoming L. .. 2,079,137 |.. .. 1,542,201 |..
52.  American Samoa ........ AS |.......... Nerrees oo [
53. Guam ....cccceeeeeeeeee. GU [ Lo oo [
54. Puerto RicO .......cccccc... PR | Lo oo [
55. U.S.VirginlIslands ...... VI |.......... Lo frorreeces oo
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 54 4. Q - Qualified - Qualified or accredited reiNSUrer................c..cccoveuevers cevveneen

5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities

authorized to write surplus lines in the state of domicile............. .........

6. N - None of the above - Not allowed to write business in the state... .......
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ALLIED INSURANCE
COMPANY OF AMERICA

| Common Stack: 21,000 Shares

Casualty-100%

‘ommon Stock: 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

Casualty-100% Casualty-100% Casualty-100% oH Casualty-100% NJ
OH OH FL
CRESTBROOK INSURANCE NATIONWIDE NW EYREBYRD, LLC HARLEYSVILLE PREFERRED
COMPANY INDEMNITY COMPANY LONE STAR . INSURANCE COMPANY
GENERAL AGENCY, INC. Single Member Limited
(NWINDEMNITY) Liability C¢ Common Stock: - 470,000 Shares
Common Stock: 90,000 Shares - iability Company X
|Common Stock: 28,000 Shares | Common Stock: 1,000 Shares !
Casualty-100%
NNOV8-100%
(Casualty-100% Casualty-100% Casualty 100% OH
OH OH ™ OH
I
COLONIAL COUNTY NW NEXT, LLC HARLEYSVILLE

NATIONAL CASUALTY
COMPANY
(NC)

|Common Stock: 100 Shares

NATIONWIDE INSURANCE |
‘COMPANY OF FLORIDA

Common Stack:30,000 Shares

MUTUAL INSURANCE
COMPANY
Surplus Debentures:
Assurance

Single Member Limited
Liability Company

'WORCESTER
INSURANCE COMPANY

Common Stock: 20,000 Shares

Casualty-100% Casualty-100% Lone Star > NNOVS-1008% OH Casualty-100%  OH
OH OH|
I
NCCOF AMERICA, LTD. N"':::;véziss:fx“" NATIONWIDE REALTY NATIONWIDE REALTY HARLEYSVILLE
SERVICES, LTD. INVESTORS, LTD INSURANCE COMPANY
INSURANCE COMPANY OF NEW YORK

Common Stock:
4,135,074 shares

Common Stock:84,000 Shares

Single Member Limited
Liability Company

Casualty-97.121%
NW Indemnity-2.879%

Common Stock: 15,000 Shares

Casualty-100%

NC-100% GB Casualty-100% OH Casualty-100% o OH
SCOTTSDALE HARLEYSVILLE
NATIONWIDE AFFINITY INDEMNITY COMPANY NCS ARIZONA, LLC NATIONWIDE ASSET INSURANCE COMPANY

INSURANCE COMPANY
OF AMERICA

Common Stock: 500,000 Shares

c 58,334 Shares

Casualty-100%

Single Member Limited
Liability Company

Casualty-100%
4 OH

MANAGEMENT, LLC
Single Member Limited
Liability Company

Casualty-100% OH

Common Stock: 2,375,000 Shares

Casualty-100% OH

Casualty-100% OH
OH
NATIONWIDE NATIONWIDE GSC
AGRIBUSINESS HOLDING, INC.
INSURANCE COMPANY

Comman Stock: 5,690 Shares

Common Stock: 100 Shares

Casualty-100% A Casualty-100%  OH
£| NATIONWIDE NOM, LLC
COMPANY Single Member Limited
Common Stock: 1,750 Shares [——! Liability Company
Casualty-100% Tty-
Casualty-100%
OH

NATIONWIDE CASH
MANAGEMENT COMPANY

1 Common Stock: 100 Shares

Casualty-100% OH

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

Casualty-100% DE

DANFORTH, LLC
rrrrrr Single Member Limited

Liability Company

Casualty-100% OH

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

AMCO
INSURANCE COMPANY
(AMcCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

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

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

S —

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

Common Stock:12,963 Shares|

Casualty-100% OH

| Common Stock: 10,000 Shares

SIC-100%
AZ

Common Stock: 1 Share

Casualty-100%

X

NATIONWIDE SALES
SOLUTIONS, INC.

(Common Stock: 20,000 Shares|

(Casualty-100%

1A

RETENTION

Common 120,000 Shares

Casualty-100% BER

NATIONWIDE
ADVANTAGE MORTGAGE
COMPANY (NAMC)

[Common Stock: 333,837 Shares|

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

[Depositors - 4.23%

FREEDOM SPECIALTY
INSURANCE COMPANY

Common Stock: 292,000 Shares|

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VP

Common Stock: 6935,387
Shares

SIC-100% OH

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

Pl
VPI-100% cA

V.P.I SERVICES INC.

Common Stock: 1,000 Shares

VPI-100%
CA

Subsidiary Companies
Contractual Association

VICTORIA FIRE &
CASUALTY COMPANY

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

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

Casualty-100%
OH

VICTORIA SELECT
INSURANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

_ SolidLine
= Double Line

Limited Liability Company - - Dotted Line

March 31, 2025

Page 1



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

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

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

L'LL

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

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

REINSURANCE, LLC
Single Member Limited
Liability Company

NW Life-100% OH

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

NATIONWIDE LIFE
INSURANCE
COMPANY (NW LIFE)

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

525 CLEVELAND AVENUE, LLC|

Single Member Limited

NATIONWIDE FINANCIAL
SERVICES CAPITAL TRUST

Liability Company
NFS-100% OH

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

NATIONWIDE SBL, LLC

Single Member Limited
Liability Company

NLAIC - 100% OH

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

NATIONWIDE INVESTMENT
SERVICES CORPORATION

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

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares

NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

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

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

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

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: ~ 2,800,000 Shares

NFS-100% occ

NFS DISTRIBUTORS, INC.
(NFsDI)

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares:

NFSDI - 100% PA

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

NW Life-100% OH
NFSDI-100% DE
Subsidiary Companies Solid Line
Contractual Association = Double Line
Limited Liability Company -~ Dotted Line
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

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



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cl

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 100 Green Meadows Drive, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC .... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1055 Yard Street, LLC . . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC ..... . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .. .. |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 38-4118665 .. 220 Vine St., LLC ... . |NWD HP, LLC ........... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 245 Parks Edge Place, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 275 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 280 High Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, L NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |[NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . .. |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 875 Flrst Avenue, LLC . . |GVY Residential, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 20-4939866 .. 875 Junction Way, LLC NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 20-4939866 880 Third Avenue, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 880 Yard Street, LLC .. .. |GVY Residential, LLC .........u...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 895 W. Third Avenue, LLC .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Dorchester Way, LLC .. .. |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Goodale Boulevard, LLC . . [NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 960 Bobcat Avenue, LLC ... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 975 Rail Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 995 Yard Street, LLC .. .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 12062 Sycamore Trace, LLC .. | Jerome Village Company, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18615 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18655 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18700 Hayden Road, LLC ... .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18750 Hayden Road, LLC .. |NRI Cavasson, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. AD DORA, LLC ....... . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. ADTV, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America ........... . Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee nnn
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. .. .| AMCO Insurance COmpany ............ceeeeeeeeeeees Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. | 42-6054959 .. AMCO Insurance Company Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 59-1031596 .. American Marine Underwriters, Inc. .. . [Nationwide Mutual Insurance Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, LLC .. Nationwide Life Insurance Company .]..0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 82-2001573 .. American Tax Credit Fund 2017-B, LLC .. Nationwide Life Insurance Company ... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 82-4591498 .. American Tax Credit Fund 2018-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 83-3900932 .. American Tax Credit Fund 2019-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3953721 .. American Tax Credit Fund 2019-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 84-3443067 .. American Tax Credit Fund 2020-A, . Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, LLC ......... OH.....f...... OTH....... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide .. ..| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) . . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 86-2502912 .. American Tax Credit Fund 2021-B, LLC .. . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, LLC ......... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2023-B, LLC (fka
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, LLC) ........ Nationwide Life Insurance Company ........... Other.ceeeeeeeeeeeeeeeeeee 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUU R
American Tax Credit Fund 2023-C, LLC (fka
0140 ...|Nationwide 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO...... JUU R
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, LLC ......... Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide 99-0672884 .. American Tax Credit Fund 2024-A, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO...... JUU R
0140 ...|Nationwide .. 99-0698188 American Tax Credit Fund 2024-B, LLC .. [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 Arena District CA I, LLC ... . |NWD Investments, LLC .. . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
...................... 90-0280710 Arena District Owners Association .. | Other non-Nationwide .. Other.... .. |Other non-Nationwide ...............ccccees | NOL.
0140 ...|Nationwide 31-1486309 Cavasson Hotel, LLC ........c.u..... .. | Cavasson Hotel Holdings, LLC Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 Cavasson Hotel Holdings, LLC . .. |NRI Cavasson, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-1618232 CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC ... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 20-1618232 .. CNRI-Cannonsport, LLC . [Nationwide Realty Investors, Ltd. .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....|74-1061659 .. Colonial County Mutual Insurance Company .... Other non-Nationwide . | Other.... .. | Other non-Nationwide . ..No..
0140 ...|Nationwide . | 68-0066866 .. Crestbrook Insurance Company .................... .|Nationwide Mutual Insurance Company ........ Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
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0140 ...|Nationwide ... ...| 31-1486309 .. Crewville, Ltd. OH.....f...... NIA....... Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... ...| 84-5052608 .. Danforth, LLC .. e | OH] NIA....... Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide . [42-1207150 .. Depositors Insurance Company .................... | 1AV IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
Discover Affordable Housing Investment Fund |
........................................................... 46-4104813 .. LLC i | Other non-Nationwide ..........ccocuevveuurnnens [Othern fe. 0,000 ... [Other non-Nationwide ...........cceeene
0140 ...|Nationwide ... 33-0096671 .. DVM Insurance AGENCY ......ccceeeeeeuummmmnnnnnnnns Veterinary Pet Insurance Company .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 47-4523959 .. Eagle Captive Reinsurance, LLC .|Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 26-3260559 .. E-Risk Services, L.L.C. . . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-6013587 .. Freedom Specialty Insurance Company .|Scottsdale Insurance Company ....... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC .... Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. GVY Residential, LLC ........... . [NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide [ 2872253669 .. | eeiiiiiiiiis | e | e [ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |23-2864924 .. Harleysville Insurance Company of New York . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2384978 .. Harleysville Preferred Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 04-1989660 .. Harleysville Worcester Insurance Company .... .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .| 75-0300900 .. Jefferson National Life Insurance Company ... |..TX.....| ....... IA........ Nationwide Life Insurance Company ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide .. |47-1180302 .. NeW YOrK wuvvvevveveieeeiieiiiieiiiesiaraaaaaevvaaaaaaaes Jefferson National Life Insurance Company |Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. Jerome Village Company, LLC ..........eevveenennee Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 74-1395229 .. Lone Star General Agency, Inc. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . | 38-0865250 .. National Casualty Company ....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooveeeeeeeeeeeeiiieiieieeeeeeees | vviiiies e e National Casualty Company of America, Ltd. . National Casualty Company ........ .. | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance COMPaNY .........eeeeeeeeeeeeeenes Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company ........ | -V NIA....... COMPANY e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ |-V NIA....... Depositors Insurance Company .................. Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide ... .... | 48-0470690 .. AMEIICA e LOH..... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oovvvviiiiiiiiiiiiiieeieeeeeeeeeees Ownership.. ..90.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-4416546 .. Nationwide Corporation . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1667326 .. Nationwide Financial Assignment Company ..... .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... . |NFS Distributors, Inc. ............ . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust Nationwide Financial Services, Inc. . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 52-6969857 .. Nationwide Fund Advisors ............ .. [Nationwide Financial Services, Inc Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1748721 .. Nationwide Fund Distributors LLC . .. [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 31-4425763 .. Nationwide General Insurance Company . Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .[31-1399201 .. Nationwide Indemnity Company ..........cccccceeee. . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 33-3724100 .. Nationwide GSC Holding, Inc. ...... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |95-2130882 .. Nationwide Insurance Company of America ... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .[31-1613686 .. Nationwide Insurance Company of Florida Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 41-2206199 .. Nationwide Investment Advisors, LLC ........... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ...
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L0140 L..[Nationwide oooeeeveeeeeeiiieieieieeeieeeeeeees | eeveeiees e 73-0988442 .. | eeveiiiiiiinn | erereeiiiiinines | s Nationwide Investment Services Corporation .. |..0K.....|...... NIA....... Nationwide Life Insurance Company ........... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Nationwide Mutual Insurance Company ... |....YES.....|.cc.. .....
Nationwide Life and Annuity Insurance Company
. 0140 ...[Nationwide .....ccooevvvoviiiiiiin | e 92657 ....|31-1000740 .| ..eovvvvvveees | e . OH..... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
. 0140 ...[Nationwide .....cccoeoiiiiis | e 66869 ....|31-4156830 .. | ...oooovviiiis | eeriiiiiiiieees Nationwide Life Insurance Company .. e | O .|Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oeen
Nationwide Life Tax Credit Partners 2003-A,
L0140 ...|Nationwide ..ooooeeeieeeeeeiieeeeeeeeeeeeeeeees | eeeeiiees e BA-2113175 .| e | eeeeeeiiieinieen | e LLC ettt ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2003-B
L0140 ...|Nationwide ...ocoeeeieeeeeeieeeeeeeeeeeeeeeeees | e e BB-2672725 .. | eveiieieiiinn | eeeeeeeennnninen | e LLC ettt ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2004-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-0382144 .. | eeiiiiiiiiiin | eeeeeeeiieieieen | e LLC ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2004-F
L0140 ...|Nationwide ...oooeeeieeeeeeieieeeeeeeeeeeeeeees | eeeeeieee e 20-1918935 .. | iiiiiiiiiiien | ereeeeeeeinnieee | e LLC ettt ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2005-A
0140 ... Nationwide ...oooeeeeeeereeeeeieeieeieeeeeeeees | i e 20-2303694 .. | eeeiiiiiiiinn | eeeeeeeeneenieee | e LLC ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2005-B
0140 ... Nationwide ...oooeeeeeeeeeeieiiieeeeeeeeeeeeees | e e 20-2303602 .. | .eeeeeeeereenn | eeeeeeeeeenneeen | e LLC ettt ettt COHe] e OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2009-1,
0140 ...|Nationwide ... ...| 27-1362364 .. LLC L OH] s OTH....... Nationwide Life Insurance Company .... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
0140 ...|Nationwide ... ..| 33-3698490 .. Nationwide Nom, LLC LOH ] NIA....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
Nationwide Sales Solutions, Inc. (fka
0140 ...|Nationwide ... ...| 42-1373380 .. Nationwide Member Solutions Agency Inc.) .... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
0140 ...|Nationwide ... ...| 75-3191025 .. Nationwide Mutual Capital, LLC ........ccceeeeens Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company .. Other non-Nationwide .......coevvvvevereeeennnnnns Ownership.. .. 0.000 .... |Other non-Nationwide .........ccccevrrrnnnn N0
0140 ...|Nationwide ... 34-2012765 .. Nationwide Private Equity Fund, LLC .. Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen
Nationwide Property and Casualty Insurance
0140 ...|Nationwide . [31-0970750 .. Company .. Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. . [Nationwide Mutual Insurance Company . Ownership.. .97.121 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. Nationwide Realty Investors, Ltd. .............. Nationwide Indemnity Company ...........c...... Ownership.. .. 2.879 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. Nationwide Realty Management, LLC .. Nationwide Realty Investors, Ltd. .... . [ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooeeeeeeeeeeeeiieeeeeeeeeeeeeees | ] e Nationwide Realty Services, Ltd. .... . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 73-0948330 .. Nationwide Retirement Solutions, Inc. NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ..| 83-2250056 .. Nationwide SBL, LLC .....evvvurnnnniiiiiiiiiiiininnns Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 36-2434406 .. Nationwide Securities, LLC . |NFS Distributors, Inc .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other.... .0.010 .... |Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...|46-1971926 .. | .. Nationwide Tax Credit Partners 2013-B, LLC . Nationwide Life Insurance Company .... . |Other.... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 31-1592130 .. | 2729677 ..... Nationwide Trust Company, FSB .. Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-5976272 .. | .. Nationwide Ventures, LLC ... . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 85-4193218 .. NCS Arizona, LLC .... . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 11-3651828 .. ND La Quinta Partners, LLC . |Nationwide Realty Investors, Ltd. . . | Ownership.. .95.000 ....[Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ..| 31-1630871 .. NFS Distributors, Inc. ........ Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ...|93-4557312 .. NLAIC REO Holdings, LLC ..oeeeveeeeeeieeieeeeeenns LOH ] NIA....... Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieeeeeeeeeeens COHe] e NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 82-5194959 .. NMIC REO Holdings, LLC .. LOH ] NIA....... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 46-3762545 .. NNOV8, LLC . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 20-4939866 .. North of Third, LLC ... NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. NRI Arena, LLC Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. NRI Brooksedge, LLC . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. NRI Builders, LLC ... . [Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. NRI Cavasson, LLC ....cccevvnnnniiiiinnn, Nationwide Realty Investors, Ltd. . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide 31-1486309 .. NRI' Corporate Housing, LLC . Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 NRI' Cramer Creek, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI' Equity Tampa, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NRI' Telecom, LLC ..... .|NWD Investments, LLC ................. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI-Rivulon, LLC .. . [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... .. |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-0741029 NTCP 2012-A, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-3309896 NTCP 2013-C, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-4111078 NTCP 2014-A, LLC .. . [Nationwide Life Insurance Company .. [Other. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 47-1404116 NTCP 2014-B, LLC .. . [Nationwide Life Insurance Company . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 47-1413242 NTCP 2014-C, LLC .. . [Nationwide Life Insurance Company .. [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 47-3909345 .. NTCP 2015-A, LLC .. . [Nationwide Life Insurance Company . |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... Other-.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Other.... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 822015065 .. NTCP 2017-A, LLC .. . [Nationwide Life Insurance Company .. |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, NNOV8B, LLC e Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 85-3363961 .. NW Next, LLC NNOVB, LLC e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|81-0936428 .. NW Private Debt, LLC . [Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 92-1294202 .. NW-Adams, LLC NW REI, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..|99-3508624 .. NW-Aureum, LLC . . |NW REI (NLIC), LLC . Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC .... NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-0847675 .. NW-Broadway at Surf, LLC ... NMIC REO Holdings, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 88-2152576 .. NW-Col fax, LLC . . |NW REI (NLAIC), LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-3648595 .. NW-Corazon, LLC ... Nationwide Life Insurance Company ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 99-3065627 .. NW-Denton, LLC . . |NW REI, LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-3529884 .. NW-Englewood, LLC . NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 84-4388876 .. NW-Escalante, LLC NW REI, LLC .... . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 86-1538532 .. NW-Escalante |1, LLC . |NW REI, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-3310596 .. NW-FSU, LLC NW REI (NLIC), LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 205 Vine, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 225 Nationwide, LLC .. . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 230 West, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 240 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 250 Brodbelt, LLC . . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 250 West, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 265 Neil, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 275 Marconi, LLC .|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 300 Neil, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 300 Spring, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 355 McConnel |, LLC . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 425 Nationwide, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. NWD 500 Nationwide, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Arena Crossing, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD Arena District |, LLC . |NWD Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District I, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District MM, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District PW, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Arena District V, LLC .... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee oen
0140 ...|Nationwide ... ..| 31-1580283 .. NWD Athletic Club, LLC .. NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 88-2975730 .. NW-Boise, LLC . [Nationwide Life . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 31-1580283 .. NWD Brodbelt, LLC ... NWD Investments, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
0140 ...|Nationwide ... ...| 30-0876022 .. NWD Franklinton, LLC ...ccoeeeeeeeieiiieiieieees . Nationwide Realty Investors, Ltd. . . [Ownership.. ..80.000 ....[Nationwide Mutual Insurance Company ... |....NO.....|eccee oen
0140 ...|Nationwide ... ...| 31-4118665 .. NID HP, LLC oo . NWD Investments, LLC Ownership.. ..75.000 ....|Nationwide Mutual Insurance Company ... |....NO......|.cee nnn
0140 ...|Nationwide ... ..| 31-1580283 .. NID Investments, LLC ....ccooeiiimmiiiaee . Nationwide Realty Investors, Ltd. . . [Ownership.. ..80.000 ....|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. NWGH, LLC .. [Nationwide Realty Investors, Ltd. . . [ Ownership.. .75.000 ....|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...|87-3124154 .. Ni=Gallatin, LLC .oooeeeeeeeeeeeee e . Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ...|92-2943602 .. NW-Holly Springs, LLC Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ...| 86-2431839 .. NW-Hub13, LLC NW REI, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 92-3558072 .. NW-Huntersville, LLC .. NW REI, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 47-2482818 .. NW-Jasper WAG, LLC . . |NW REI, LLC .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 87-3767006 .. NW-Kingsbury, LLC ... Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 81-514659% .. NW-Logan, LLC NW REI, LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1565013 .. NW-Midtown, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 88-2595124 .. NW-0G, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 83-2260477 .. NW-ORBPD, LLC . |NW REI' (NVFIC), LLC . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 93-1728625 .. NW-Pleasant Prairie, LLC .. NW REI (NLIC), LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... .| 47-2449044 .. NW-Promenade at Madison, LLC NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC ....... . |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC .. .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 86-3702669 .. NW-RPG Cranberry, LLC NWREL, LLC woveeeeieeieeeeees .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ...| 87-3273918 .. NW-San Marco, LLC Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide ... ..| 87-3289289 .. NW-San Pablo, LLC NW REI, LLC ... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 93-2022585 .. NW-Spring Hill, LLC .. |NW REI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 92-2878794 .. NW-SR-16, LLC ..... . weeee.. [NWREI, LLC . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide ... ..|92-0677233 .. L O A . NW REI (NLIC), LLC ... .... | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ...|81-1603024 .. NW REI (NLAIC), LLC ... L OH] s NIA....... Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...|81-1619428 .. NW REI (NLIC), LLC LOH ] NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..|81-1861190 .. NW REI (NMIC), LLC .. L OH] s NIA....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0947092 .. OCH Company, LLC .... . OH.... .. [Nationwide Realty Investors, Ltd. . . [ Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
.......... ..| 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |..0H.....]......OTH....... [Other non-Nationwide ... 0.000 .... [Other non-Nationwide ........cccvvvrvnnnennn
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... . |27-1712056 .. Olentangy Reinsurance, LLC ... LT Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1486309 .. Perimeter A, Ltd. ....covvveeens | OHL . Nationwide Realty Investors, Ltd. . .... |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC .........eevvvevennnnnnnee . OH..... NRI Equity Land Investments, LLC ............ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Registered Investment Advisors Services, Inc.
0140 ...|Nationwide 752938844 .. | oiiiiiiiiiiin | ereeereiniiiinnn | e | s Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 82-0549218 .. Retention Alternatives Ltd. .... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... [31-1117969 .. Scottsdale Indemnity Company ... . .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |31-1024978 .. Scottsdale Insurance Company .................... .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .| 86-0835870 .. Scottsdale Surplus Lines Insurance Company . Scottsdale Insurance Company . | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 31-1610040 .. The Waterfront Partners, LLC .................... Nationwide Realty Investors, Ltd. . . [Ownership.. ..50.000 ....[Nationwide Mutual Insurance Company ...
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide .| 86-0619597 .. Titan Insurance Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .. ..| 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |...
0140 ...|Nationwide .. ..| 33-0160222 .. V.P.l. Services, Inc. .......... Veterinary Pet Insurance Company . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |...
0140 ...|Nationwide .. ....|95-3750113 .. Veterinary Pet Insurance Company Scottsdale Insurance Company ...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |...
0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company .. .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |...
Victoria Fire & Casualty Insurance Company
0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeens | 10105 ... [ 341777972 .| evveevveveene | evvvnrreeiieinnn | v Victoria Select Insurance Company .............. LOH ] T NN ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
Asterisk
1. .| Nationwide retains management responsibility for these entities, despite a minority ownership stake.

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




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

1. FITE vttt s 18,632,255 |...cccvveneee 26,643,402 |.....cooviiiiine 143.0 oo 19.3

2.1 AIEA LINES .ottt n s nsnns [eese s 30,094,360 |..ocoreeeenne 42,463,237 | 1411 [ 102.4

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

RS T oY [T = T o To [ A A AP OPRTI RPN

24 PrIVALE CIOP ettt nne e e e

2.5 Private flood .........ccceuiieieeiieeieieiceceee e 11,821 [ (4,041)

3. Farmowners MUItPIE PEFil .........cc.cevviueiiieeeiereeeeeeetee e e 84,323 | (63,211)

4. Homeowners multiple peril ........................... ..319,650,335 . 206,450,196 |..

5.1 Commercial multiple peril (non-liability POrtion) .............ccccevevevereirireeeee e 9,937,897 |..ooiiene 1,235,648

5.2  Commercial multiple peril (liability POrtion) ..........ccccoveviveuerereieeeeeeeieeveeee e 8,901,513 | 2,169,279

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

8. OCEAN MAMNE ...oooiviieieeieeee ettt neen (1,200,000)

9.1 INIANA MAEMINE ..eitiicceiet bbbt 48,316,950 |..ooviiennne 25,635,442

L I e 1T - g ot O A A AP OUTI RPN
10. Financial quaranty ..........cccoccvoeiiiiiiiiciicice e e [ [ o
11.1  Medical professional liability - OCCUITENCE ............c.cuevevivieieeeieieieieieieeeeeees oo e (189) |- o
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EAMNQUAKE ..ottt | 1,355,067 oo 138,781 [ 10.2 | 12.0
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and MediCal) GroUP .........cccecveveveveueveueeeeeeeeeeeeeen oo sersseiees et (149) |- o 109.7
14. Credit accident and health ... e e e
151 AT o] 0 O R SO OO O OO
LT 1T 01 ¢= o] o O O O RO RO
15.3  DiSability INCOME .......cvouivieiiiiiicietetcececeee et (26,587 ) [--reeeeeeeeeeieecicieerisenereis oreeeeeseneesieesesensesnene [rereniee e
15.4  MediCare SUPPIEMENT ........c..coeiiueriiitiiiteeeteee ettt et st esaeassaesssaenes foe et snens 360 | (6,080) v (1,688.9).c.cvcveeeenne (743.3)
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other health ............. ... 10,930,338 |.. ..4,760,287 |.
16. WOrkers’ COMPENSALION ...........c.cvoueueeeeeeeeeeeeeeeeeeeeeeeeesee e eses s e s 5,592,108 |.....ccovevevrrnne. 910,837
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 41,705,305 |.coceceeenne 30,230,206
17.2  Other liability - CIAIMS-MAJE ........ooueveveieiiiieieieieieeeieie e [ 992,278 | 139,251
17.3  Excess WOrkers’ COMPENSALION ........ciiiiiiiiiiiiiiiieiieie et siee e e e e [esies s seees [oeie e s sieees [oesee e s iee s
18.1  Products liability - OCCUITENCE .......cceveviririiiieieieieeeeeeee e 87,301 | (1,718,478) ... (1,968.5)[.c.cocvercriinnne. (110.8)
18.2  Products liability - ClaIMS-MAAE ..........cocveveeeieiiieieieeeceecee e [oeseseeeseee e (D) e o
19.1  Private passenger auto no-fault (personal injury protection) .............ccceeveesfeoerervvicienenns 6,523,869 | ..o 2,860,260 | 43.8 | 231.7
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 138,528,779 |.oeeeneee 71,339,640 | 51.5 | 51.2
19.3  Commercial auto no-fault (personal injury protection) .............cceeeveeeeevereesfoceeeerennninennns 69,133 [ (545,981)]...ccocene (789.8) | e (120.6)
19.4  Other commercial auto li@DIlity ............cccvoveviveveveriiieeeeeeeereececeee e e 7,739,902 |...coovee 6,447,584 ..o 83.3 | 70.0
21.1  Private passenger auto physical damage ..............cocoeueereirenirirneeeeenes e 135,235,753 |.ccveiee 63,613,411 | A7.0 | 46.0
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 1,249,673 | 466,124 .o 37.3 | 61.6
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. 1o 1= 1TSS STSVRS STV NPOTTUURPTOTOROO 448,083 .o 49,456 | 11.0 | 7.7
24, SUIBLY oottt e 49,987,089 |.......ccovvuee 9,187,006 |.......coovvvrerirciinne 184 | 19.5
26. 118,562 | 43,951 | 7.1 | (16.8)
27.  Boiler and Machinery ..........cccocoioeeiveveuiiiiiiiieeeieieieeeseie e fer e 1,437,297 | 287,776 | 7.2 [ 8.6
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
35. Totals 837,706,714 491,493,664 58.7 56.7

DETAILS OF WRITE-INS

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

13



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

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

Allied Lines
Multiple peril crop

Federal flood

Private crop
Private flood ..........c..c......

Farmowners multiple peril

Homeowners multiple peril

Commercial multiple peril (non-liability portion)

Commercial multiple peril (liability portion)

Mortgage guaranty
Ocean marine

Inland marine

Pet insurance

Financial guaranty

Medical professional liability - occurrence

Medical professional liability - claims-made ..

Earthquake

Comprehensive (hospital and medical) individual

Comprehensive (hospital and medical) group ..

Credit accident and health
Vision only
Dental only
Disability income ..............
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health
Other health
Workers’ compensation ...

Other liability - occurrence

Other liability - claims-mad

Excess workers’ compensation
Products liability - occurrence
Products liability - claims-made .
Private passenger auto no-fault (personal injury protection)
Other private passenger auto liability
Commercial auto no-fault (personal injury protection) .
Other commercial auto liability

Private passenger auto physical damage

Commercial auto physical

Aircraft (all perils)

Warranty
Reinsurance - Nonproporti
Reinsurance - Nonproporti
Reinsurance - Nonproporti
Aggregate write-ins for oth

Totals

benefits plan

LY

AAMAGE ..o

onal Assumed Property

onal Assumed Liability

onal Assumed Financial Lines

er lines of business

27,578,367

................ 250,563,256
16,005,491
11,442,473

... 22,498,231 |.

27,578,367

................ 250,563,256
16,005,491
11,442,473

....22,498,231 |.

... 19,132,176
31,654,703

350,691
................ 287,702,366
................... 7,002,211
................... 7,317,760

............................. 360 [ 360 [, 180
................. 10,998,911 [ 10,998,911 |
................... 8,418,958 |...................8,418,958 |................ 7,159,328
................. 48,790,361 |................ 48,790,361 |................ 44,515,093
...................... 864,117 |.cococecen. 864,117 [ 861,507
.......................... 5,758 [ 5,758 [ 113,263
................... 6,072,801 |...................6,072,801 |................... 7,555,477
................ 133,490,734 |................ 133,490,734 |............... 150,267,763
...... 137,877 |.. o 137,877 ..
13,909,525 13,909,525
............... 128,450,669 |............... 128,450,669 |................141,470,946
..2,661,977 |. ..2,661,977 |.. ..1,199,786
...................... 617,651 |.....ccccvevn. 617,651 [ 622,936
................. 56,407,684 |................. 56,407,684 |................. 49,585,625
...................... 144,206 |.........cccoevene.. 144,206 |........................ 89,522
................... 1,729,157 | 1,729,157 ... 988,403
............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX
789,918,288 789,918,288 825,124,681

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2025 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2025 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2025 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2022 + PIiOT oo oo 3,641,813 [ ... 3,679,873 |.ccceenee 7,321,686 |...coooeneee. 710,453 |..cooooeeeenen25,245 | 735,698 |....co..e. 3,284,095 |...................49,168 |.............. 3,273,119 |............ 6,606,382 |......cco.cc.... 352,735 | (332,341) oo 20,39%
2. 2023 o 1,492,084 |.... ..1,890,414 |. ... 3,382,498 |.... ..347,840 |.. . ..358,923 |.. ... 1,281,495 |... . ... 1,664,523 |.... .. 2,994,047 |.. ... 137,251 |... .... (166,779)].. (29,528)
3. Subtotals 2023 + Prior ..........c...foeeereenns 5,133,897 |............. 5,570,287 |............ 10,704,184 |............. 1,058,293 |.....ovevevnnn 36,328 [ 1,094,621 |........... 4,565,590 |..oooveee 97,197 [ 4,937,642 |............. 9,600,429 |..coovieene 489,986 |............... (499,120)....cocvevennee (9,134)
4. 2024 ..o 1,795,944 |.............. 3,376,540 |............. 5,172,484 741,114 [ 116,162 |...coovee 857,276 |....coeu.. 1,388,433 132,537 |oevenne 2,719,488 |............ 4,240,458 |......cccoveene 333,603 | (408,353) (74,750)
5. ....6,929,841 |.... .. ....152,490 |.... ..1,951,897 |. ...5,954,023 |.... 229,734 |. .7,657,130 13,840,887 |.. ....823,589 |.... .... (907,473)/.. .(83,884)
6. 2025 ..o XXX oo [ e XK [ XK i o XK [ 839,810 |...ccvvvune. 839,810 |........... XXX 463,446 |............. 1,341,437 | 1,804,883 |.......... DO & ST DO & S XXX
7. 6,929,841 8,946,827 15,876,668 1,799,407 992,300 2,791,707 5,954,023 693,180 8,998,567 15,645,770 823,589 (907,473) (83,884)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 20,927,296 Line 7 Line 7 Line 7
1. 11.9 2. (10.1) 3. (0.5)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.4)




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

frisieeaSules SemenecementRentter 2 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| || I|I |I |I| || II| II| I
2 3 7 8 7 2 0 2 § 4 9 0 O
epemeni o St TRecemententer 8 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| || I|I I| I|| I| I|| II| I
2 3 7 8 7 2 0 2 § 4 5 5 0
e Coverage pemenesemententer#29 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| II ||| |I I|| I| I|| II| I
2 3 7 8 7 2 o0 2 § 3 6 5 0

[ ]

o
—

0 1
0 1
0 1

o
—
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net

Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets .......ococoooiiiiiiiieieeececeeeeees [ 81,736,236 |..ccocvvennee. 81,736,236 | e
2505. Funds held equity pools & associations . ..168,275,682 |... ..168,275,682 |... ..178,574 618
2506.  Miscellaneous aSSES ......cccociioiiieieieeeiceccee e o 100,231,481 |...cocveree 2,023,129 | 98,208,352 |.......c......... 68,920,295
2507.  QOther assets nonadmitted ..o [ 22,870,319 | 22,870,319 |
2508.  Recoupment receivable ...................... 15,012,308 .o ...15,012,308 |...
2509. Third party administrator receivable .........cccooeoioveiivieceicceceeeceeeees [ 85,400,216 |.....c.c......... 24,390,295 |..ocoveennn. 61,009,921 ,085,
2597. Summary of remaining write-ins for Line 25 from overflow page 473,526,242 131,019,979 342,506,263 298,243,021
Additional Write-ins for Liabilities Line 25

1 2
Current December 31,
Statement Date Prior Year

2504, MisCellaneouUs THaDiliTies ..oooiieiiiiieeee ettt s et se e e s s s s enenens [erenennsnnenenas 32,262,608 |..........c..... 27,506,920
2505, P00l iNg EXPENSE PAYADIE ....eiveeieieiieeeee ettt s et s s s s nenns [eeteseneseaeaens 365,435,242 |................ 389,301,051
2506. Reserve for state escheat payments ..148,079,501 |... .. 143,403,699
2507. State surcharge/recoupment payable .... ... 12,304,042 |... . 13,906,542
2508.  Third party adminiStrator PAYADIe ..ottt nenen [eeeeeeaenenas 10,916,656 |................. 12,508,780
2509.  Accrued interest payable On SUMPIUS NOTES ...c.ciiiiiiieiecc ettt enens [ereseseesssesenas 9,900,000 [
2597.  Summary of remaining write-ins for Line 25 from overflow page 578,898,049 586,626,992
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieieeeeeecee ettt ass s s sesssnnas [eeeeeeeeeeieiens 307,000,945 |................ 324,751,963

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after acquisition . . ...41,487,758

3. Current year Change iN ENCUMDIANCES ............c.cccviviuiueveuisiieieeesesesesesesesesssesesesesesssssssssasesesesesesssssssesesesesesssssssssssesesesessanasssas |ooesesesesenetenesessseseneeenns |oeesenseseeseeeeaens (124,150)

4. Total gain (I0SS) ON GISPOSAIS .........cveueuiuiuieiiieieteteteeeeeee et eteteseseas sttt etesessas s s sesesesesessssssssesesesesssssssssssesesesessssasssanssseses [eoesesensenenssnseseseseennnnenens |orereseseeeaeeeeans 595, 152

5.  Deduct amounts received 0N ISPOSAS ............ccovveveveveueerieeeieieieteseecssee e sessssss e sesesssssesssesesesesssssnsnenssesesesennnsnns [oeeeeeeeneeeee 11,419,281 [ 29,462,684

6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e

7. Deduct current year’s other than temporary impairment recognized ..

8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 7,288,463 |................. 30,247,094

9. Book/adjusted carrying value at the end of current period (LiNes 1+2+3+4-5+6-7-8) .........cceveverocueeereeereeeeeeeeeeseseseeseeeessenns foeeeseeeenscnas 294,935,261 |...coovnvneee 307,000,945
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11.  Statement value at end of current period (Line 9 minus Line 10) 294,935,261 307,000,945

SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,770,713,054 |............ 1,815,861,039

2. Cost of acquired:

2.1 Actual Cost at iMe OFf ACQUISIHION .........c.c.eiviuiieiiietieet ettt ettt ettt ettt e et eae et es st e s e s ese s eseasesessesessesessesens [eeseseeseeeseiesseiesseienneaenes oesseiesneaennens 84,040,000
2.2 Additional investment made after acquisition . e 22,677,897 |cvevevernnne 39,069,006

3. Capitalized deferred interest and other ............. IO FO 4,513,195 | 17,912,695

4. ACCTUAI Of QISCOUNT ...ttt bbbt et h e b e bt e et e et e b et e se et esenans [Fone e s et e s et e s e et et e e nbens [ebeaeetes st

5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment rECOGNIZEM ..........ccieiiieirieireiireeiseesee ettt sbenes [ereseessssee s enenes [oeeieneienaeees 3,933,540
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,755,991,607 |............ 1,770,713,054
12, TOtal VAIUGHON BIIOWANCE ......ouveieeiaieiaieieieis ettt h et s ettt [ooneniseninaas (2,118,642) ...
13.  Subtotal (Line 11 plus Line 12 IO 1,753,872,965 |............ 1,770,713,054
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,753,872,965 1,770,713,054

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueveveececeeeeeeeeececeeeeeeseseeeesaeseseseseasaesesesessassesssesesssassssssananas |oeesceesens 6,698,322,989 |............ 6,754,847,935

2. Cost of acquired:

2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 10,063,874 |......cccvveve 64,817,113
2.2 Additional investment made after ACQUISIION ..............c.c.ccrurueueieieececeete ettt essaeae e s e sa et esesesssaeaesesennsesesesenenanans [eeeeesessnnenns 119,191,290 |............... 460,190,244

3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e

L S N eTot VT 1 o] e [Tt TU o | PP AU KOOSR

5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens 10,880,020 |....ccccveneeee 35,109,100

6. Total gain (I0SS) ON QISPOSAIS ..........cceiiueiiereeeeeeciceic ettt etee ettt e s st et et e s e s s s s sesesesesessasasssesesesesessssassssssesesessanas [oeseeeseneneeeaens 1,175,257 |... ... 46,803,138

7. Deduct amounts received on disposals . e e 95,621,356 |....oocvenene 593,432,585

8. Deduct amortization of premium, depreciation and proportional amortization .. R F 6,353,488 |................. 33,401,700

9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeeiiiiieieteeceeeee ettt sesessnes s s [eeeeeseseneeeeeaene 5,019,047 |.....coocene. (5,059,561)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 4,885,369 |................. 31,550,695
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,737,792,264 |............6,698,322,989
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 62,280,860 |................. 60,896,440
13.  Statement value at end of current period (Line 11 minus Line 12) 6,675,511,404 6,637,426,549

SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 30,670, 149,467 |.......... 29,128,396,085

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 577,229,182 |............ 2,641,874,050

3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 9,655,504 |......ccccueenve 35,115,229

4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees 367,322,074 |............ 1,468,392,569

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..105,792,358 |... ....(5,837,397)

6. Deduct consideration for bonds and stocks disposed of . I 1,117,784,885 |........... 2,531,001,240

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns IO FOS 9,540,952 |.....co........ 46,269,743

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 10,519,556 |....ccceveenee (13,192,271)

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ceiririririieieieieiint st sssnes [oeseseeneeeeeeeeeaeaeas 302,272 | 9,239,355
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovvvvieeeereeeees e 5,634 [ 1,911,540
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 30,613,045,666 |.......... 30,670, 149,467
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 43,490,187 | 49,252,213
13. Statement value at end of current period (Line 11 minus Line 12) 30,569,555,479 30,620,897,254
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
1

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 7,437,456,700 |........c...... 209,215,299 |....cccoocenee. 396,763,509 |....coccvnenve (27,912,373)|............ 7,221,996, 117 oo [ [ereeinieins 7,437,456,700
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 5,058,529,682 |............... 123,607,002 |............... 361,831,636 |....ccocevcee. (49,880,957)|............ 4,770,424,007 [ v [ 5,058,529,682
B NAIC B () et bbbttt et [ e 394,197,090 |...ovcvienne. 54,448,903 |................ 46,920,913 ..o 27,064,738 |................ 428,789,818 ... e [ 394,197,090
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 258,335,769 |.........c....... 36,215,795 |....covvennen 22,469,091 |.coviirne. 3,560,987 |...ccovnne. 275,643,460 |.....o.coeeereiiicciinnie e o 258,335,769
5. INAIC 5 (8) coveveeetetiiiei sttt ettt ettt a bt s s et et s b b e s st e s ke s s h bR s et s st sesetenene et s esesenesenens |eesnenenei e 48,138,268 |......ccceneeevee 1,105,605 |..oooicicenee 555,744 |....covvienne 3,169,010 |....coccvevee 51,857,139 | e s [ 48,138,268
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 5,676,115 86,976 542,375 3,003 5,223,719 5,676,115
7. Total ICO 13,202, 333,624 424,679,580 829,083,268 (43,995,592) 12,753,934, 344 13,202,333,624
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 3,737,857,659 127,607,459 167,120,880 |................... 1,895,942 |........... 3,700,240,180 [....ceoeeeeeeereiciririrniices foeeeieereneneeeese e [ 3,737,857,659
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 113,545,673 |...ovvvenene 20,576,275 |.cocreernine 1,967,210 oo, 570,616 132,725,354 ..o o [ 113,545,673
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 24,893,740 |.....ooccueneene. 4,376,487 |....oovevn 669,813 ..o 4,621,825 |.cceeeee 33,222,239 ..o e [ 24,893,740
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 1,517,319 | e 89,060 |.....cccenvne (1,428,259 |....ceeeiciciciicieins ettt e e 1,517,319
T2, NAIC B bbbt bbbt b ettt [srre e 11,905,769 |..ecoceiiircririrnins. o 184,427 |...ooeee (4,213,587) .o 7,507,755 |.oieeececeeeeeceerninces foereeeirnneeeeeseneennns [rerereneneneeens 11,905,769
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 7,124,799 6,468,895 1,267,866 1,923,770 7,124,799
14.  Total ABS 3,896,844,959 152,560,221 176,500,285 2,714,403 3,875,619,298 3,896,844,959
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 26,800,077 |....coeeiieciriciricirieiries et oreesieenieeeies 1,457,864 |................ 28,257,941 | e [ 26,800,077
L 72 (2SR PRRRSTSRT SRR 451,500 [...cececieriricicieirriies e [ o 451,500 [ oo [ 451,500
17, NAIC 3 oottt ettt ettt et et et et a2 e st et e st et e st et ea et a et et et et et et eas et eae et s e et ese et ete s esenseseasetenseseseases [rereeteteet et et et et st nte it nnes[oretetntett st et st et et enerenns [eeeteieeestenstet et steesnene [etetntee sttt sennn [oeeeereenret et steesnensnees|rreient e sttt nne oot etet ettt erene [oete ettt
18. 515,007 [cviririicieirirriceieees o [ (467,799) [ A7,208 | [ o 515,007
T, INAIC B bbb bbbt bttt b et b et ens [see et 555,717 | 239,486 |- [ 374,996 | 1,970,199 e [ [reeiniee e 585,717
20, INAIC B ..ottt h bbb et h ekt h et bt bt b et et h e e et ettt b et et n et
21, Total Preferred STOCK ..o 28,322,301 239,486 1,365,061 29,926,848 28,322,301
22. Total ICO, ABS & Preferred Stock 17,127,500, 884 577,479,287 1,005,583,553 (39,916,128) 16,659,480,490 17,127,500, 884
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ i 249,505 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 249,505 XXX 250,105 1,976
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PIrIOF YEAT .........c...cvcveveueueiiiieieteteeeeeeee s s s s essssesssesesesessananas [eresesessssesesseensnssnsnssenens |reeeenenenenees 365,427,326

2. Cost of short-term investments acquired 279,617,371

3. ACCTURN OF GISCOUNL ...veeeieiaetctetee ettt e eseeeee e e essseseeeeseseseseeeeee a2 eseaeeeses 2 eseseseeee e e anseseses e e s e s eseeee s nansesesessansnsesesessnnsnanes [ostesnasscussssannsaciesnnnnans [oeenicaciseananas 11,933,930

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcieveviviueretitieiieeeseeetetetetesses s esssesesesesesssss st ssesesesesessssssesssssesesesesesnssssssasssesesens [eoesenenenensasesneseennaens (100

5. Total gain (I0SS) ON QISPOSAIS ........c.c.oiiiieieteteeeeceieeeie et eteaeasae ettt et easa s s s st es et et eses s sasseseseseseseasanssssesesesesessasassssesesesesnas [oeesseseseseneseneensanasasnneans [oeseseneeenenes (1,082,642)

6. Deduct consideration reCeived ON ISPOSAIS ................ceueuiuiiiiieiitetetesesie et et sesteteseseses et et esesesesessssssesssesesesesesssssssssssesesesessssasas |oeeseseseneenenenessesesessnensnns oeeneassenaneas 655,889,777

7. Deduct amortization OF PrEIMIUM ...............coueuiriiieeee et tetetetcteeee et et et ettt e sese s et et et et ebesessse s es st esesesesesessasesssesesesesesesnssasssssssesesesens [seesssesesesesenenenensnsnnannses [oesneeeeneneenenenenaeeas 6,208

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiie it ene [oee s ees [oaeeieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........ccceeueurrreieeeeereeeeeeeeeeeeieieeseesnas [ereseseseseneseseenens 249,505 ...
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 249,505
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 20,196,080
Cost Paid/(Consideration RECEIVE) ON @AAIIONS ..........oiiiiiiiiie ettt et e e st et s e s e e s e e st et e st e st et et et et e b et enene Sabesbeasesssassareareaaeseeareanas
Unrealized Valuation INCrEASE/(HECTEASE) ........c..iuiiiuieieiet ettt ettt ettt et e st e s e e s s e s e e s e ea e ea s e st ea e e st e s e ea e e et e e e et e st es e e s b e s b es b e st et et en e et et et etes oheabeassatestesreatearesrnsanareas

SSAP No. 108 adjustments

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

................ (10,517,212)
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 9,678,868

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 9,678,868

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc.eauiaiieieaiieeiie ettt ettt e e e e e e e es e e eaeees e e sa e e s e easeeaeeeneeeseeeseeaneans Sasessaeesseesaeaaseasaeaanaans (1)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccveveveieeiies covrerereeieieeeens 564,416

1,760,714 ..o (1,196,299) .....cooeeeee (1,196,299)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveveveieeiiies covverereereeeeeens 564,416
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 1,760,714
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (1,196,299) ....covevenes (1,196,299)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovurueueieeeeeeeeeeeeeeeeeaeeeteseseesaesesesesesssasseessesessssassssesessasssassasanas 25esesasasassesesesassasasseen (1)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovrurueueieeeeececueteteseeeescaeteteseeesscaesetesesessssesesesesssssssesasasessssesesesasassssssesesassssssesesasasas S4sssesssesesssnsnassesasana (1)
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 9,678,867

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 9,678,867
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 12,862,061

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (3,183,194)

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

Fair Value Check

Part A, Section 1, Column 16 12,016,628

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 122,979

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 12,139,606
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 13,011,314

Part D, SECHON 1, COIUMN 10 ..ottt es e ss 2 s e s s e e s s s e 2s e s s e s s e s e s e s e s s s et s s s e s et nsesensesnse sasbebisiesisiesneas (871,708)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 3,604,969

Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 8,831,240

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 12,436,209

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAT ..........c.c.cucueueiiiieieteeeeeeeeee ettt eaeass s s s s esessnnnas [ereseeeeeeenaens 512,935,853 |......cc.c... 642,167,187

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 7,225,705,856 |.......... 27,180,023,562

3. ACCTURN OF GISCOUNL ...vteieiaeecteteeee st et eee e eseseeee s e eseseseeeeee e esesesesee e e s eseeee a2 2 eanseeeeee e sesesesee e eseseseses s s sesesesessnnsnsnsesnsasnans [oesessssssacisusessannicinenennes [ooemnacacesesesnnicans 88,345

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c..cecvevviveeereteeieieeeeteteteteseses e et st setetesesesss et ssesssesessssssssesssasesesesesssssesssssasesesesns [esesesssssesesesssssnnsensnnneans |oeseessseseseseenesesseeenas (22)

5. Total gain (I0SS) ON QISPOSAIS ........c.cciiiieieeeeeeceeeieie et et et et ae sttt et ese s as s s s e seseses e s s s s s sesesesesessasssssesesesesessassssssesesesesnns [oeeasesesesesesenessanasssennaes [oesesenenenensneneseseeeeenaens (3)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 6,875,042,154 |........... 27,309,343,216

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiiiiie et ens [eee e ees oaesiee s e s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiivrrererereeeeeeeieieeeeeeeesenens [eeeeeeeeeeeenend 863,599,555 |....ccceveene 512,935,853
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 863,599,555 512,935,853
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
One Nationwide Plaza, Home Office . | Columbus 01/01/1976 3,024,253 | 2,862,048
Plaza 3, 245 N. High St, Office .| Columbus .. ...01/01/1989 .. 1,619,418 |.. .. 1,588,508

3945 Bridgeway Ave, Airport Hangar Columbus 01/01/2002

1100 Locust St, Office
215 N. Front St, Office ..
285 N. Front St, Garage

Des Moines
.| Columbus ..
Columbus

04/30/2001
...01/01/1998 ..
01/01/1998

325,074

...10,000 |..

..... 1,852,429
.. 10,000
325,074

0199999. Acquired by Purchase

7,013,799

6,638,059

0399999 Totals

7,013,799

6,638,059
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Plaza 2, 280 N. High St, Office .. [Columbus ........ccoooviviiins forviiinnnnnnn OH. ...03/31/2025 .. | Internal Transfer to NRI .............|..... 48,969,169 |.......ooeeeeeeens | 11,517,715 |......... 102,434 |.ovvvveeeeieiiiins feveeviiiiiiiiiiins Joveeees (102,434)].cevvveeieiiiinnns oees 11,415,281 |..... 11,415,281 |ovvvvveiiiiiinnns Joveeeeeeiieiiiiies Jovvviiiiiiiiiiiins e |
0299999. Property Transferred 48,969, 169 11,517,715 102,434 (102,434) 11,415,281 11,415,281

0399999 Totals

48 969, 169

11,517,715

102,434

(102,434)

11,415,281

11,415,281
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
99-0000097 ANN ARBOR 02/1172022 .oovvv Jovvenenieeiiniineeeennnn 51000 | [ 4,839,011 |oeeeeeiiiiiii e 68,181,818
99-0000106 . COLLEGE STATION . 12/16/2022 oovveees |oveeneeeeeenniineneeeeennn 8250 | e s fereereenn e e e e e renn e aeees 808,656 ..o eeeeennnaaeerennnaaeeeeennnas 25,600,000
0599999 Mortgages in good standlng CommerC|aI mortgages-all other 5,647,667 93,781,818
99-0000095 ...eevveeeeeeenne e e SPRING 05/27/2022 ..o [ 18L000 [ s e 3,495,531 [.eeeieeeeeie e 66,800,000
99-0000127 ovvvvnniiiiiinieieeieii e ENCINITAS O R 1 ) 6,801,828 [....ccvvvvneiiiiiiiiiiin 96,700,000
99-0000128 .evvvueiiiinnnieieereeneeeeees SYRACUSE 06/21/2024 .ooovvee |oeeennneneeernnmnnnneeeees 12500 |oeieni i e e feeeeeereen e e e e e ennas 6,732,872 | e 180,000,000
0699999. Mortgages in good standing - Mezzanine Loans 17,030,231 343,500,000
0899999. Total Mortgages in good standing 22,677,807 437,281,818

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 - Totals 22,677,897 437,281,818
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1102788 .. STANTON 1071172017 02/27/2025 il 1,735,008 [ FO 1,727,714 |.......... 1,727,714 |.
00-1102906 . CANOGA PARK . . 10/17/2018 .. .02/28/2025 .. 6,243,760 6,219,894 |.
00-1103297 . BLUFFTON ..vvvvvvviiiiiiiiiiiiiiiiiiiiiininns 06/30/2021 ...03/07/2025 26,000,000 26,000,000 |.
0199999 Mortgages closed by repayment 33,978,768 33,947,607 33,047,607
00-1001038 .. . | ITHACA /1472023 oo o e [ 7,863,017 ... 164,044 |............ 164,044 |.
00-1101969 .. . | JACKSONVILLE ... 09/12/2013 625,977 B 185,638 |............ 185,638 |.
00-1102024 LAS VEGAS .... 10/11/2013 ..... 547,926
00-1102034 .. .| SAUK RAPIDS . .... 10/12/2018 .. ..2,738,500 |...
00-1102058 .. MANCHESTER .. .... 10/12/2018 .. . 677,573 |...
00-1102163 .. STERLING .. ..06/04/2014 .. .21,035,965 |...
00-1102262 06/30/2021 ..ouufovrnnnniiinn s | 5,8%, 185
00-1102398 . 08/06/2015 ..... 392,835
00-1102417 .. NATICK .. ..09/30/2015 .. ..2,075,339 |...
00-1102466 .. . | WILMINGTON 10/12/2018 oo |oveeeeieeees s [ 6,382,584
00-1102550 10/12/2018 oo | [ 6,990,274
00-1102588 10/12/2018 oo |oeeeeeieeees s [ 1,156,796
00-1102633 11/15/2023 ..o foeeeiiiiis e 8,309,377
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

00-1102752 ... HOUSTON 06/30/2021 ...336,975 . ...336,975 |...

00-1102757 ... BALTIMORE ... 08/08/2017 ...62,888 |.

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

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

00-1102798 .. | WALTHAM ... 1173072017 .. ..13,802,459 |.

00-1102809 . | CHICAGO . 1171472023 .. ..26,410,863 |.

00-1102821 ... CHICAGO . 11/16/2017 142,613 |.

00-1102884 ... FARMERS BRANCH . 07/31/2018 ....30,069 |.

00-110289%4 ... 07/06/2018 . . ...36,607 |.

00-1102896 ... 05/18/2018 13,300,456 |....

00-1102901 ... MECHANICSBURG ... 11/14/2023 19,074,939 |....

00-1102906 ... CANOGA PARK ... 10/17/2018 ...6,243,760 |....

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

00-1102935 ... NEW YORK . 02/28/2019

00-1102939 .. |KELSO ..... 1171472023 ..

00-1102959 .. | WASHINGTON .08/28/2019 ..

00-1102978 . | BURKE .. 1171472023 ..

00-1103009 ... PHOENIX ... 06/26/2019

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

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

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

00-1103051 ... WARRENVILLE ... 11/15/2023

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

00-1103066 ... CHATTANOOGA . 11/15/2023

00-1103078 ... PHILADELPHIA .. 11/15/2023

00-1103140 .| OGDEN ........... 11/15/2023 ..

00-1103160 . | WEST SACRAMENTO . .06/27/2020 ..

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

00-1103166 PHOENIX ... 1171572023 ..

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

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

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

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

00-1103264 ... FAYETTVILLE ... 05/20/2021

00-1103281 ... LAKE OSWEGO ... 06/30/2021

00-1103295 ... MILWAUKEE ... 07/27/2021

00-1103323 .. |ONTARIO ... .09/15/2021 ..

00-1103361 . | MEMPHIS 1170472021 ..

00-1103385 .. |BRYAN ..... 1271572021 ..

00-1103466 .. | GRAND RAPIDS .08/01/2022 ..

00-1103636 . |LOS ANGELES .04/20/2024 ..

00-1103680 ... LEXINGTON 11/21/2024

00-1103686 ... 11/21/2024

00-1103696 ... 09/24/2024 . .

99-0000086 ... PHILADELPHIA .. 08/12/2021 13,671,145 |....

99-0000120 . AURORA 11/10/2023 10,153,759 |.... .

0299999 Mortgages W|th partial repayments 466,682, 568 7 964,932 7 964,932

0599999 - Totals 500,661,336 41,912,539 41,912,539
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
452556-AD-7 ........ Impact Community Capital Nt 2.727% 07/25/31 .....cccveeeeeiiiiiiiies | eoviiiiiiiiis i e CA.......... DIiTeCt i aiieeee s eeeeeeans | .05/16/2023 ... fouvveee i | 58,252 .. o eiies feeiiees i e s eiieieess freesiiiieeee e
0399999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 58,252 XXX
THBBN-AA-T ........ Preferred Term Sec Ltd XIX LBASS Combo Nt PTP  5.161% 12/22/36 ... DE.......... DITEC e e s e ...12/30/2020 ...
741382-AC-9 .. .|Preferred Term Sec Ltd XVI ABS Combo Nt PTP  5.057% 03/23/35 ..... CYM.........[Direct .... o |--.-12/09/2024 ...
74138P-AA-2 .........|Preferred Term Sec Ltd XVII| LBASS Combo Nt PTP  5.311% 09/23/35 | .. CYM.........[Direct .... ...12/30/2020 ... ...3,112,978 |...
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 6,593,369
Regional Diversified Fdg LBASS Combo Nt Ser 2005-1 PTP  6.312%
75903E-AA-T ......... 01/25/36 +.eiiuvieiiuiieiiiiiiiisieiiissitiessiisseierssresssnnessnessnieess | enrereessesesieeseierssnreseseeesnreeesreeenns |soneeas DE.......... Direct .ooiiiiiiiiiiiiiiiiii i e e 20.08/22/2005 .. foveeeee e | o e |
0799999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated
....................... Cyprium Investors IV LP ...ccvviieiiiiiiiiiiiiiiiiiiiiineiiieeiieeeenneeen.. | Cleveland Cyprium Investment Partners ........ccooveevvveiniiiinineinnnenns fovvvvinn s vevnneenn [...07/18/2012 .. 130,638 eereeeeeeeennnn. 2,608,935
..|GSO Capital Opportunities Fund II1 LP .. Wilmington .... .[Blackstone .. .|....06/03/2016 ... .. 180,370 ..10,601,962 |...
.. | GSO European Senior Debt Fund LP Wilmington .... .[Blackstone .. ... 1172572014 ... ... 2,826,455 |...
. |HPS Specialty Loan Fund V, L.P. .... New York ... .|HPS Investment Partners .. ....01/25/2021 ... .. 10,225,463 |...
HPS Specialty Loan Fund V-L, L.P. New York ... HPS Investment Partners ..01/25/2021 . 7,855,245
Kayne Anderson Mezzanine Partners, L.P. Los Angeles .. Kayne Anderson ... ..08/31/2010 .
MCP Private Capital Fund II, L.P. Luxembourg City Metric Capital Partners ..05/07/2014 . 2,779,356
.|NW Private Debt, LLC .. |Los Angeles .|Kayne Anderson ..|-...01/01/2016 ... 5,002,947 |... 100.000
....................... Oaktree Opportunities Fund XI1, L.P. iivoriiniiirnnneinineinneennneeen. |LOS ANGEIES wuvivuniiiiiiiiiiiiiiiiiiiinnnes Oaktree Capital Management .........ccoovveviiivniinnnennnnenns fovnnenns vevennnes |....08/12/2024 ... ... 33,000,000 J................. 0.650
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 3,058,005 74,950,363 XXX
.. | 24PT Co-Investment LP Cayman Islands . ..|Advent International ceevereens |....08/19/2024 ... ... R R N 6,034 ...100,000 |... ...0.830
.. | A8M Capital Partners IlI, LP .. . | Greenwich .|Alvarez & Marsal Capital .... ... 12/16/2022 ... |...... 3 . 1,453,913 .. 13,263,199 |...
.. |Advent International GPE IX, L.P. .. Grand Cayman .... ...[|Advent International .|....1072172019 ... |...... 3 1,012,524 |...
..|Affinity Asia Pacific Fund Il Grand Cayman .... .|Affinity Equity Partners . . |....12/15/2006 ... |...... 3
..|Alplnvest Co-Investment Fund (Onshore) IX, L.P. . .. |Wilmington . .|Alplnvest Partners .|....10/29/2024 ... {...... 3
..|Altaris Health Partners V, L.P. ..cccovnrvniennnnnnnn . |New York ... .|Altaris Capital Partners . . |....04/22/2021 ...|...... 3
.| Ampersand 2023, L.P. ..cc.oviiiiiiiiiiiiiiiis .| Ampersand Capital Partners . o|...07/12/2023 ... |...... 3 - .
.. | Ares Corporate Opportunities Fund V, L.P. ... Los Angeles .. .|Ares Management .|....06/22/2017 ...|...... 3 ... 2,363,975 |...
.|BIF IV Renewable Sidecar-B, LP Toronto ..|Brookfield Asset Management ... ...03/20/2020 ... |...... 3 ... 121,341 ... 2,349,716 |...
Blackstone Capital Partners Asia Il L.P. . .. |Cayman Islands . Blackstone .. 11/21/2022 .3 . 1,989,019 |.. .. 13,968,062
Blackstone Infrastructure Partners (Supplemental Account I1) L.P. |New York Blackstone 04/13/2020 .3 .317,069 |.. 4,264,247
Blue Oul GP Finance Investors (US) LP Dover ... Blue Oul .. 07/29/2022 .2 ..2,229,982 |.. .. 16,681,242
..|Blue Owl GP Stakes Stargate Cayman LP .. Wilmington . Blue Owl ..03/04/2024 .3 . (2)f.. .9,297
..|Blue Owl GP Stakes Stargate U.S. Il LLC WiImington . Blue Oul ..03/04/2024 . .3 .. (647)).. 120,264
..|Blue Owl GP Stakes V US Investors LP New York ... ..|Blue Oul .. o|-...10/28/2022 ...|...... 3 ....900,000 .. 12,593,980 |...
..|BOND 111, WiImington . .|Bond Capital . |-...08/31/2022 ...|...... 1 ... 555,000 7,980,000 |...
..|BPBB Co-Investor, L.P. .... Opelika ..|Berkshire Associates, LP . .|....05/10/2023 ... |...... 3 .... 114,286
..|BPEA Private Equity Fund VIII, L.P. .. Hong Kong ..|EQT Group ... o|-...04/27/2023 ...|...... 3 . 4,952,690 ... 1,106,293 |...
.|Bridgepoint Europe IV LP Frankfurt ..|Bridgepoint . ... 1172272007 ... |...... 3 ... 1,633,239 |...
.|Brookfield Infrastructure Fund IV . Toronto .. ..|Brookfield Asset Management ... ....11/05/2019 ...|...... 3 .... 182,311 ... 3,251,726 |...
Brookfield Infrastructure Fund V Toronto .. Brookfield Asset Management ..08/10/2023 . .3 .434,783 |.. .. 12,439,538
Carlyle Asia Partners V ... Washington . Carlyle Group, The 12/26/2018 .3 . 1,871,938 |.. 4,461,543
Carlyle Europe Partners II, L.P. New York ... Carlyle Group, The 12/13/2004 .3
CX VIII Coinvest SCSp ... Luxembourg . Intermediate Capital . 01/20/2023 .2
Dawson Portfolio Finance 3 LP . Wilmington . Dawson Partners .... ..10/30/2019 .3
. | Dawson Portfolio Finance 4 LP .... . [Wilmington .... .|Dawson Partners .... ... 11/25/2020 ... |...... 3
.. | Dawson Portfolio Finance 5 LP . . [Wilmington . .|Dawson Partners .... .|....02/25/2022 ... |...... 3
. |EETF Sidecar I, L.P. ............ .. | New York ... .|EnCap Investments . |....04/72172021 ... |...... 3 , ..
....................... EnCap Energy Capital Fund XI, L.P. tioiiivuiiiiniinniinniiinnninenneens JHOUSEON Luiiiiiiiiiiiiiiis e EnCap Investments .......cccooeeiivvniiniiiiiininninniiiiinnnnninns Jovvinnnnn s veveeenns [l 07/17/2017 ] B o 95,027 i Joveeennnneenn.. 1,653,877
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. |EnCap Energy Transition Co-Investment Fund I-A, L.P. ... New York .|EnCap Investments .... ....04/21/2021 ... ... 3,337,807 |...
EnCap Energy Transition Fund |1 . Dallas EnCap Investments . ..02/07/2023 . . 1,851,459 |.. .. 16,773,590
Energy Spectrum Partners VIII LP Dallas ... Energy Spectrum Capital ..04/08/2019 . ..61,856 |.. 3,060,965
..|EQT Infrastructure V .. | Stockholm .. ...|EQT Group .|....08/13/2021 ... .... 176,585 5,270,068 |...
. [EQT Infrastructure VI . | Stockholm .. ...| EQT Group . |....04/11/2024 ... .. 180,772 6,958,702 |...
..|Falcon Co-Investment Partners, L.P. .. . | Dover ..|Clearlake Capital .. . )....02/15/2022 ... ... 1,478,829 |...
L [FPV Fund |, L.P. e . |San Francisco .|FPV Ventures .. . |....06/21/2022 ... ... 1,590,000 |...
.. [GTCR Strategic Growth Fund I, LP . | Chicago . . |--..00/29/2022 ... ... 4,427,000 |...
..[H.1.G. Capital Partners VII-A, L.P. .. Miami ... ..|H.1.G. Capital .. . |...08/31/2025 ... ..9,750,000 |...
.[H.1.G. Middle Market LBO Fund IV LP .. .. |Miami .... .|H.1.G. Capital .. . [--..09/29/2023 ... ....571,498
. |Harlem Capital Partners Venture Fund |1, LP . |New York ... .|Harlem Capital Partners .. ...07/0172021 ... .... 375,000 ..
HPS Strategic Investment Partners V, L.P. New York HPS Investment Partners . 1,810,845 |.. .. 10,273,1%

..| ICG Europe Mid-Market Fund ..
..| ICG Europe Mid-Market Fund Il SCSp
..|I1CG Minimax 2024 Co-Investment | SCSp ..
.. [L Catterton IX Offshore, L.P
. [MBK Partners Fund IV
.. [Mercato Partners Traverse IV GP, L.P. ..
..|Navis Asia Fund V
. [Navis Asia Fund VII, L.P. ...

..|Northleaf Infrastructure Capital Partners (US) IIl LP
..|One Rock Capital Partners I, L.P. ..
.. [ORCP 111 Triton Co-Investors, L.P. ...
..|ORCP IV Capripack Co-Inv, LP
.. |Peppertree Capital Fund IX, LP ...
.. |Peppertree Capital Fund VIII, L.P.
.. | Peppertree Capital Fund X, LP
.|Pharo Macro Fund, Ltd ...

..|Silver Lake Partners V, L.P.
.. [Silver Lake Partners VI, L.P. ....
..|Silver Lake Partners VII, L.P. ..
..|Siris Partners IV, L.P.
.|SL SPV-3, L.P. ..o
.| Sorenson Capital Partners I11, L.P. ..

1CG Europe Fund VII, L.P.
I1CG Europe Fund VI11 SCSp .

Navis Asia Fund VIII, L.P. ..
NB Specialty Finance Fund Il LP .
Nirvana Holdings | LP ..c..oevvunnenns

PPC 111 LP ..
PPC IV LP ....
Providence Equity Partners VIII L.P
Public Pension Capital, LLC ....
Rev1l Fund I1, LLC ...........

Stewart Holdings | LP
SVB Capital Partners V, L.P. ..
SVB Capital Partners VI, L.P
SVB Venture Overage Fund, L.P. ...

St Helier ..
St Helier ..

Grand Duc
Grand Duc

Luxembourg ...

Greenwich

Grand Cayman .

Salt Lake
Kuala Lum

hy ..
hy ..

City ...
pur

Grand Cayman ....

Grand Cayman .

Wilmingto
Dover ....
Toronto

New York
New York
Vienna

Chagrin F
Chagrin F

. | Chagrin F:

n .

alls
alls ...
alls ...

Grand Cayman ....

Dover ....

Chicago ..

Providenc
New York

Columbus .
. [Wilmingto

Wilmingto
Wilmingto
New York
New York

. | Wi Imingtor

Wilmingto

. [Silicon V.

San Franc
Wilmingto

€ .

n .
n ...
n ....

n ...
n ...

alley .
isco
n....

.| Intermediate Capital .
.| Intermediate Capital .
...| Intermediate Capital .
..|L Catterton ...
.|MBK Partners ..
.|Mercato Partners
.[Navis Capital Partners .
.[Navis Capital Partners .

.|One Rock Capital Partners ...
.| One Rock Capital Partners
.|Peppertree Capital Management .
. |Peppertree Capital Management ....
..|Peppertree Capital Management ....
.|Pharo Global Advisors Ltd ...

.|Silver Lake ...
.|Silver Lake ...
..|Silver Lake ...
.|Siris Capital .
.|Silver Lake ...
.|Sorenson Capital ...
.| Dawson Partners ....
.[Pinegrove Capital Partners ..

.|Pinegrove Capital Partners .

Intermediate Capital .
Intermediate Capital .

Navis Capital Partners .
Neuberger Berman
Dawson Partners ....

Northleaf Capital Partners
One Rock Capital Partners

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

Rev1 Ventures .

Pinegrove Capital Partners

. [----04/09/2020 ...
o |----07/23/2024 ...
+[----08/10/2025 ...
«[+---05/22/2020 ...
. [---.08/09/2017 ...
. |--..04/16/2021 ...
. [---.02/01/2007 ...

...01/29/2014 ...

..06/22/2021 .
«[----03/2972021 ...
o |e-- 1272172028 ...
o |[----03/2472022 ...
o |---.01727/2020 ...
o |----01729/2024 ...

....12/01/2018 ...

..0972172021 .

. |---.06/12/2018 ...
. |---.01/06/2021 ...
. [---.01/04/2024 ...
+[----03/15/2019 ...
o |- 12/17/2020 ...
+|[----05/3172014 ...
o |[----00/11/2024 ...

....03/25/2021 ...

..08/25/2022 .
...06/17/2015 ...

1,062,248 |...

... 2,825,264
. 1,197,140

... 148,223
....161,746
. 3,443,750
....... 2,532
....8,313

....1,540
....921,250
... 240,000

.. 22,383 |..
.3,767,411 |..

.. 20,504 |..
. 2,400,000 ..
.. 26,086 |..
. 2,608,338 |..
L T7,144 |

....750,000
10,000,000

....225,000

.647,500 |..

5,477,938
7,248,231

1,705,500
6,000,000
...315,819
3,381,191
8,522,859

.. 13,138,709
3,350,937
.. 17,489,278
1,515,000

3,320,000

7,743,336 |...
..10,752,788 |...

..1,681,000 |...

.. (1,540) ...
....81,700 |...
3,260,000 |...
...594,000 |...
..10,650,000 |...

3,265,663

5,794,454 |...
<. 2,119,777 ...
..10,267,018 |...
3,506,142 |...
... (8,079) ...
1,855,448 |...
.. 222,592 |...
.. 1,507,500 |...

... 165,680 |...
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.| Tamarind Hill Fund II, LLC .. Ann Arbor .| Tamarind Hill ... ....01/08/2021 ... ... 340,550 ...827,050 |...
Tamarind Hill Fund, LLC Ann Arbor Tamarind Hill .... ..06/29/2018 . ..60,000 |..
Thanos Sidecar LP ..... Toronto .. Brookfield Asset Management ..11/09/2023 . ... 108 |..
.. | Theory Ventures, L.P. . |Palo Alto .. ..| Theory Ventures .|....04/28/2023 ... ...303,200
..| TPG Asia VII Fort Worth . ..|TPG Capital ... . |--..07/26/2018 ...
..|TPG Asia VIII (A), L.P. Fort Worth . ..|TPG Capital ... . |--..08/01/2023 ...
.. | TPG Heal thcare Partners I, L.P. Fort Worth . ..| TPG Capital ... .|....08/17/2023 ...
..| TPG Partners VII, L.P. .......... Fort Worth . ..|TPG Capital ... o |--..06/27/2015 ...
..| TPG Partners VIII, L.P. & Affiliated Partnerships . Fort Worth ..| TPG Capital ... .|....10/01/2019 ...
.. [True North Fund V LLP, fka (IVF V) ... |Port Louis, Mauritius . ..| TRUE NORTH . |-...03/18/2015 ...
. |Upfront VII . |New York ... .[Upfront Ventures ...12/31/2021 ...
VEEF I1 Co-Invest 1-A, L.P. Wilmington . Vista Equity Partners
VEEF |1 Co-Invest 2-A, L.P. Wilmington . Vista Equity Partners .. ..
VEEF |1 Co-Invest 3-A, L.P. Wilmington . Vista Equity Partners .. . 4,466 |..
..| VEPF V Co-Invest 1, L.P. ....... . | Dover .|Vista Equity Partners .. o |---.12/04/2014 ... . 3,589,357
..|VEPF VIII Co-Invest 1-A, L.P. . Wilmington .... ..|Vista Equity Partners .. L. 12/28/2022 ...
..|VEPF VIII Co-lInvest 3-A, L.P. . Wilmington .... ..|Vista Equity Partners .. . |....04/25/2023 ...
..|Veritas Capital Fund VIII, L.P. ....... . |Wilmington .... .|Veritas Capital .... .|....07/01/2022 ...
..|Veritas Capital Vantage Fund, L.P. ... Wilmington .... .|Veritas Capital .... .|....07/01/2021 ...
..|VFF IV Co-Invest 5-A, L.P. .cccvennnnen Dover .|Vista Equity Partners .. .|....07/26/2022 ...
..|Vista Equity Endeavor Fund I, L.P. ... Grand Cayman .... .|Vista Equity Partners .. .|....06/01/2017 ... .... 120,733
.|Vista Equity Endeavor Fund Il, L.P. .. Grand Cayman .... .|Vista Equity Partners .. ....09/19/2019 ... .... 830,297
Vista Equity Partners Fund V, L.P. . | Dover .... Vista Equity Partners .. ..07/11/2014 . . 1,160,252 |..
Vista Equity Partners Fund VI, L.P. .. Dover . Vista Equity Partners .. 02/29/2016 .. 99,007 |..
Vista Equity Partners Fund VII, L.P. Austin Vista Equity Partners .. 01/24/2019 . 254,810 |..
..|Vista Equity Partners Fund VIII, L.P. Austin Vista Equity Partners .. ..03/28/2023 . 1,987,723 |..
.|Vista Foundation Fund IV, L.P. ........ Dover . Vista Equity Partners .. ..07/24/2020 . .691,642 |..
.|Warren Equity Partners ELIDO Fund I, LP .... Dover ... .[Warren Equity Partners . . |....07/09/2024 ... .... 749,266
.|Warren Equity Partners IV, L.P. .... . | Dover .[Warren Equity Partners . .|....01/24/2023 ... ....311,728
.| Yukon Capital Partners Il, L.P. .... Minneapolis .. .| Yukon Partners .|....11/05/2013 ...
.. | Yukon Capital Partners Ill, L.P. ... Minneapol is .. .| Yukon Partners .|....07/18/2017 ...
SZMC T, LPe i .. |New York . |--..01/03/2020 ... ...360,964 ...
....................... ZMC IV, LP. i seeeeeees [ NOW YOTK i, ...10/23/2023 ... , 12,265,485
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 1,312,248 73,555,807 466,979,365
.|Nationwide Private Equity Fund, LLC .. Columbus ... .[Nationwide Mutual Insurance Company .. ..10/14/2004 ... .. 100.000
.. |Nationwide Ventures, LLC .......ccvuneenn Columbus . . [Nationwide Mutual Insurance Company .. ..06/30/2007 ... . 3,701,602 .. 100.000
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 3,740,442 XXX
....................... Almanac Realty Securities VIII, L.P .cooeeviiiiriiiiiineinineennneennne... | Dover Almanac Realty Investors ......coeevvveeviveiniieinineininenninens Joveevenn s vevnnnenn [0 1272172018 o o e [ e 92126 e el 5,626,177 ol 0,710
.. | AREP Strategic Opportunity Fund IV LP Dover .|American Real Estate Partners .|....10/30/2024 ... . ... 7,464,114 |... ..3.230
..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . .[Ares Management . |....04/15/2021 ... .... 154,363 ... 2,355,665 |...
.| Ares US Real Estate Opportunity Fund IV, L.P. Dover .... .| Ares Management . ....12/19/2022 ... ...668,614 .. 8,337,500 |...
Bell Value-Add Fund VIII, L.P. ..... Dover . Bell Partners .... .. 11/28/2022 . .407,677 |..
BroadVail Fund Il Sidecar I, L.P. Dover . Broadvail Capital Partners . 05/24/2022 .. 27,531 |..
BroadVail Growth Equity Fund II1, L.P Dover . Broadvail Capital Partners . 05/23/2022 .. 60,752 |..
Crow Holdings Realty Partners IX LP .. Dover . Crow Holdings Capital Partners 10/14/2020 ..61,478 |..
Crow Holdings Realty Partners X, L.P. Dover . Crow Holdings Capital Partners ..06/28/2022 . 853,898 |..
.| CSF 111, LP ... |Dover ... .| CORE Spaces .. |-...06/16/2022 ...
....................... Divcollest Fund V ........oeeeeiiiiiiiiiiiiiiiiiiiiiiieeee... [ Dover Divco West Real Estate .......ccccccevrerrvvieevnneennnnnenennenns fooeiiieees weeeeee. | 08/23/2017 ..
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.| Divcollest Fund VI-A, LP Dover ... .|Divco West Real Estate . ....11/06/2020 ... .... 133,286 5,356,169 |... ..0.340
Embrey Build-to-Rent Fund I, LP . Dover . Embrey . ..02/18/2022 . . 335,487 |.. ... 244911 6.450
Exeter Industrial Value Fund 1V, L.P. Dover . EQT ........ ..10/24/2016 . . 164,706 |.. 1,392,157
.. |FrontRange Co-GP Property Fund, LP Dover ... ..|FrontRange Capital Advisors ... .|....04/30/2021 ... ... 347,629 4,453,041 |...
.| GEM Realty Fund VII, L.P. ..oooiiiiiiiiiiiiiiieees WiImington . .| GEM Realty Capital o |---- 1072572021 ... ....988,750 8,648,709 |...
..|Harrison Street Real Estate Partners VII, L.P. .. Dover .|Harrison Street Real Estate Capital .... .|....03/12/2019 ... .... 138,462 ... 716,933 |...
.|Harrison Street Real Estate Partners VIII, L.P. . Dover .... .|Harrison Street Real Estate Capital . .|....03/29/2021 ... ...400,000 ... 2,607,465 |...
.. |Hillpointe Workforce Housing Partnership V, LP .. . [Dover .... .[Hillpointe . |....02/18/2025 ... ...9,900,000 |...
.. [HSREP VII1 Co-Investment, L.P. Dover .... ..|Harrison Street Real Estate Capital .... .|....08/11/2021 ... .... 260,850 ...1,760,012 |...
..|PCCP Equity IX, LP . [Dover ... ..|pcer . |-...08/31/2017 ... ...930,928 ...3,184,270 |...
.| PCCP Equity VII .. Dover ... .|PCCP ... ...05/10/2016 ... ... 1,520,474 |...
PCCP Equity VITI Dover . PCCP ... 09/18/2018 1,148,883
Related Real Estate Fund III, LP ... Dover . Related Companies 08/27/2020 2,319,164
US Regional Logistics Program I11, L.P. Dover . Affinius Capital ... ..01727/2021 .. 36,402,371
..|Walton Street Real Estate Fund VIII, L.P. Wilmington . .[Walton Street Capital .. .|....04/15/2016 ... ... 7,219,660 |...
.| Waterton Residential Property Venture XIV, L.P . [Dover .... .[Waterton .. .|....12/10/2020 ... ... 677,942
.. |Waterton Residential Property Venture XV, L.P. .. ... |Dover . .DE.. ..|Waterton .. ...12/21/2022 ... ....643,781
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 2,100,000 14,162,786
....................... Nationwide Realty Investors, LLC ...cceovveenvieenieenieeineeinneeeneeenn | COIUMDUS wonvevniiiiiiiiieiiieeiiieeeieeeenes [oeeenn. OHccee.oo [ Nationwide Mutual Insurance Company ............e.ceeeeuveennns ‘ ceeeeneen |-...12/3172000 | e eereereeeiereeneenaeraeenes [reeeeneeseeennan.. 8,250,000
....................... NI RET, LLC ivvuiiniieiiiieiiiieiiineiiineenineesnsersnnessnnessnneesnsecnnneees | COIUMDUS wuuvivnvivnniinnniinniinnnennnenns foenns OHeuieon.o [Nationwide Mutual Insurance Company ........cooeeeeveeviniens Jovonrenns vevneens [00.02/08/2008 Lo foeeeen i [ Lo 7,408,673 |ovnniiiiiiiiiiiiniiiiniciins Joeeiiiiniiiinsiiinseiieeeenas

2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated

15,656,673

....................... |Vista Foundation Fund 11, L.P. .ooovviiiiiiiiiiiiiiiiiiiiiiieiieeeeeees |Dover

|Vista Equity Partners

.................. 3,016,272

2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated

3,016,272

. [Nationwide Sol 1LLC ....

..| VA State TC Fund V LLC ....
.| VA State TC Fund VI11 LLC

Nationwide Sol 2 LLC .
NY BRTC 4th Ave LLC ..

Sugar Creek Housing Tax Credit Fund LLC CA 2023 .

. | Webster Gro

Washington ....

Washington .

Wahington ..
St. Louis
St. Louis

Ves .

.[Sol Systems LLC ....

..| Twain HTC LLC
..| Twain HTC LLC
.|Sugar Creek Realty LLC ....

Sol Systems LLC ....
Capital Tax Credit Partners LLC .

....07/21/2016 ...
..07/19/2017 .
..08/22/2024 .

....02/12/2024 ...

o |--..03/28/2025 ...
... 12/15/2023 ...

3999999. Qualifying State Tax Credit Investments - Unaffiliated

....................... Ares Private Credit Solutions Il (Sub Debt) ...cevveeunvevnneennneennes [ Wilmington oovevveeiiininiiiiiiiiieiiineeens [eeee . DEaeeenn o [ Ares Management ......eeenveeiiiieieceeeeeeeeeeeeies Joeneenin e ceveeenn [0 1171672021 L oo 2o e 1,286,447 e Jeeeeeeieeeennee.. 5,096,102

..|Fidelity Evergreen Private Credit Rated Fund LP .... Boston .|Fidelity Investments .o |-...07/19/2024 ...|...... 2 .... 756,848 2,622,756 |...

. |HPS Specialty Loan Fund VI Feeder, L.P. .............. New York ... .|HPS Investment Partners .. o |....07/15/2024 ...|...... 2 . 1,004,672

..|Oaktree Lending Partners Feeder Los Angeles .|Oaktree Capital Management .. .. |....02/26/2024 ...[...... 2 .... 157,500

.| Yukon Capital Partners (IC) Parallel IV, L.P. ... |Minneapolis ..| Yukon Partners ... 1273072021 ... |...... 2

.|Blue Owl Diversified Lending Insurance Fund LP .. . |New York ... ..|Blue Owl .. ... 1272072021 ... |...... 2

.|Blue Owl First Lien Insurance Fund LP New York ... .|Blue Owl .. ....03/28/2019 ... {...... 3
....................... Sound Point U.S. Direct Lending Fund 111 (RN Feeder) LP ............. |Los Angeles LT P O - . O O N AP PPPPPN Y e M oich
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 3,205,166 20,410,064
6899999. Total - Unaffiliated 10,063,874 99,794,175 699,473,188
6999999. Total - Affiliated 19,397,115
7099999 - Totals 10,063,874 119,191,290 699,473,188
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Impact Community Capital Nt 2.727%
................... O L T [ O FEPPP ), NP L2 cle i1 d L) 100.0000 .........ooeeeee [....08/31/2025 ... [....08/31/2025 ...[......... 11,636 |...covvuiiiiins Joveininiiiiiinns foovvviniinnnnins foeennnniiiininns fooveviinnns foeennnniiinnnns o 11,636 o 11,636 oeeevnniiiiinn [ i oo,
0399999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 11,636 11,636 11,636
Preferred Term Sec Ltd XIX LBASS Combo Nt
................... PTP 5.161% 12/22/36 ...eevvveeeeeeeeniiieeeeeee | vvveviieiiiiiiiieeiieeiens Jeveeennn. DELL.o... | Redemption 100.0000 .....cceeuneeeen [...12/30/2020 ... [....08/31/2025 ...|.......... 5,469 |..cceuuis 1,516 |oueneeiiiniins e [ Joeeeeneen 1,516 [ Jeeeen6,985 [ 8,985 e [ e e
Preferred Term Sec Ltd XVI11 LBASS Combo Nt
................... PTP 5.311% 09/23/35 ....ceieeeeemunareermnnnnnes | cvvvvniniinnrennnnnnnerennnnnnnsenens Joeenaee OMecenenn [ Paydown oooovnniiiiiiiiieecneenn 22212/80/2020 .. ....08/31/2025 [ o e e e e e e | L | L |
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 5,469 1,516 1,516 6,985 6,985
Regional Diversified Fdg LBASS Combo Nt Ser |
................... 2005-1 PTP_ 6.312% 01/25/36 .....covvvvvvvvvnn | wvvvvnieeeiiiiiieiiniiiiienenneeens |oeeeenn. DELLLa. | Basis Adjustment oooveeiiinnnnn 022.08/22/2005 .. ...08/31/2025 . fonvevevvennnns Lo i Lo s o e Lo e b e Lo e

0799999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated
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Alcentra European Direct Lending Fund |1

(fka: Clareant) . |Kirchberg ...LUX........ | Distribution . ....09/17/2015 ...|....02/06/2025 ...|. 159,904 |...
Ares Capital Europe V .. ... |Wilmington .... ... DE.. .|Distribution . ....06/09/2021 ...|....03/26/2025 ...|. . e 11,197 )
Ares Private Credit Solutions, L.P. .......... Wilmington .... ... DE.. .|Distribution . ....06/23/2017 ...|....03/20/2025 ...|.....3,011,012 ....3,011,012 |...
GSO Capital Opportunities Fund I11 LP ....... Wilmington .... .. DE.. .|Distribution . ...06/03/2016 ...|....03/25/2025 ...|........791,255

GSO European Senior Debt Fund LP ... Wilmington . .|Distribution . ....11/26/2014 ...|....03/28/2025 ...|..... 2,292,228
...01/25/2021 ... |....02/26/2025 ...|.

HPS Specialty Loan Fund V, L.P. .... New York ... .|Distribution . A ... 95,242 .
HPS Specialty Loan Fund V-L, L.P. New York ... .|Distribution . ....01/25/2021 ... |....02/28/2025 ... |...eeui 120,777 |ooeiiiiiiiiiies foeeeeiiiiiiees fooeeeiiiiiees o e e [ 120777 | 120,777 |...
1CG SDP Fund 3B .. Grand Duchy . |Distribution . ..03/22/2018 . .03/13/2025 .. .2,891,566 |.. 2,891,566

1CG SDP Fund 4B .. Grand Duchy . |Distribution . ..08/31/2020 . .03/14/2025 ..

.5,434,322 |.. .5,434,322

Kayne Anderson Mezzanine Partners, L.P. Los Angeles .|Distribution . ..08/31/2010 . .02/19/2025 .. ... 4,856 |.. . 12,99

Newstone Capital Partners IIl, L.P. .......... Wilmington .... .|Distribution . ....09/20/2016 ...|....02/13/2025 ...|..... 3,283,237 |oeceiiiurrrinans fooeeeiiiiinns [ e e el ]10023,283,287 . 3,233,237 |...
Newstone Capital Partners IV, L.P. ... Dal las .|Distribution . ....06/02/2019 ...[....01/08/2025 ...|. .. 253,335 |....... 263,335 |...
Oaktree Opportunities Fund X, L.P. ... Grand Cayman . . |Distribution . ...05/12/2015 ...|....02/14/2025 ...|. 154,500 |....... 154,500 |...

. |--.. 2,687,780 |.... 2,687,780 |...

...06/18/2018 ...|....03/17/2025 ... .
. |--.- 6,056,250 |.... 6,056,250 |...

Oaktree Opportunities Fund Xb, L.P. .. . |Grand Cayman .... . |Distribution . A
...01/15/2021 ...)....08/17/2025 ...|..... 6,056,250

... |Oaktree Opportunities Fund XI, L.P. .. ... |Grand Cayman .... . . |Distribution . | U . . . .. .
................... TCW Direct Lending VIII LLC ..vvvvvvvvvvvvnnnnns [New York oovvvevvviiiiiiiiiinnnn..s Distribution ......ooevveeeeeeeeeeeeeeeeee [000.01/31/2022 ... ... 02/13/2025 ... )....... 180,606 [0 fovvveiviiniiiins Joveeeeeeeeeees foeeeees fovviiiiiiiiiiins Jovevvevinennnnns o0 180,606 ... 180,606 [o..uvvvviieiii Jovvvviiiiiiiiins v foeeii
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 27,378,067 (4,856) (4,856) 27,386,206 | 27,386,206 2,884
................... Advent International GPE IX, L.P. ............ |Grand Cayman ...............cooooes e ML | Distribution oo 0001072172019 .. 08/31/2025 L eeee e 119,879 [ e e fe e [ 119,879 L 119,879 [ i e [
................... Advent International GPE VIII-B, L.P. ....... |OYM cooeeeeeeeeiiiiiiii e DEL | Distribution oo 00001/2872016 L ... 08/28/2025 . ueennn 163,622 [nniiiiiiiiiiiin e e [ [ [ 163,622 [ 163,622 [ s e [
Alplnvest Co-Investment Fund (Onshore) IX,
................... LP.iiiiiiiiiiiiiiieviniveeineesssesseeeeeeeeeenn | Wimington o Distribution ....10/29/2024 ...|....03/06/2025 ...
BIF 1V Renewable Sidecar-B, LP ................ Toronto Distribution . ...03/20/2020 ...|....03/24/2025 ...|.

..540,626 |..
..567,426 |..
1,643 |..

Blackstone Capital Partners Asia Il L.P
Blue Owl GP Stakes Ill US Investors LP
Blue Owl GP Stakes Stargate Cayman LP ..
Blue Owl GP Stakes Stargate U.S. Il LLC
Blue Owl GP Stakes V US Investors LP ...
BPEA Private Equity Fund VIII, L.P. ...
Bridgepoint Europe IV LP
Brookfield Infrastructure Fund IV ....
Brookfield Infrastructure Fund V ...
Calienger Co-Investors, LLC
D.E. Shaw Oculus Fund, LLC ..
Davidson Kempner Partners ...
Dawson Portfolio Finance 3 LP ....
Dawson Portfolio Finance 4 LP ...

.02/28/2025 ..
.02/25/2025 ..
.03/3172025 ..
.03/31/2025 ..
. .02/25/2025 ..
....04/27/2023 ...|....08/12/2025 ...|.
....11/22/2007 ...|....03/31/2025 ...|.
....11/06/2019 ...|....03/24/2025 ...|.
....08/10/2023 ...|....03/24/2025 ...|.
....10/20/2022 ...|....01/09/2025 ...|.
....02/01/2019 ...|....01/15/2025 ...|.
....04/01/2019 ...|....03/21/2025 ...|.
....10/30/2019 ...|....03/27/2025 ...|.
... 11/26/2020 ...J....02/11/2025 ...|.

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

Cayman |slands
New York .
Wilmington .
. |Wilmington .
New York .
. |Hong Kong ..
Frankfurt ..
Toronto
.| Toronto ..
Dover
.. [New York ...

. |New York ...
. |Wilmington ....
. | Wilmington ....

. 101,127
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Dawson Portfolio Finance 5 LP .... . |Wilmington .... .|Distribution . ....02/25/2022 ...|....03/31/2025 ...|. ... 75,234
..03/01/2020 .

EJF Debt Opportunities Fund LP .. .. |Arlington .|Distribution . .03/28/2025 .. .2,174,879 |..
EnCap Energy Capital Fund IX, L.P. .. |Dallas Distribution . ...12/07/2012 ...|....02/14/2025 ...|.

EnCap Energy Capital Fund VIII Co-Investors,

LR e Houston Distribution ...12/08/2011 ...|....03/31/2025 ...

...12/15/2010 ...}....08/31/2025 ...|.

EnCap Energy Capital Fund VIII, L.P. . | Houston Distribution . A

EnCap Energy Capital Fund X, L.P. .... ... |Wilmington . Distribution . ....03/31/2015 ...|....03/07/2025 ...|.

EnCap Energy Capital Fund XI, L.P. ........... Hous ton Distribution . ....07/17/2017 ...]....08/06/2025 ...

EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston Distribution . ....04/30/2014 ...|....02/07/2025 ...|..... 1,505, 121
Energy Spectrum Partners VII LP .... Dal las .|Distribution . ....11/03/2014 ...|....02/06/2025 ...|..... 4,489,692 .. 4,489,692 |.... 4,489,692 ...
EQT Infrastructure V Stockholm .. . |Distribution . ...08/13/2021 ...|....02/07/2025 ...|.

....04/11/2024 ...|....03/14/2025 ...|.
..02/15/2022 . .03/31/2025 ..
..05/18/2017 . .03/21/2025 ..
..10/01/2002 . .02/20/2025 ..
.03/3172025 ..
. .02/06/2025 ..
....04/09/2020 ...|....03/28/2025 ...|.
....07/23/2024 ...|....03/14/2025 ...|.
...10/28/2022 ...|....02/05/2025 ...|.

. | Stockholm .. . |Distribution .
Dover ..... .|Distribution .
Wilmington . .|Distribution .
Quechee ..... . .|Distribution .
.. |Wilmington . .|Distribution .

. |St Helier .. . |Distribution .
Grand Duchy ... . |Distribution .
Grand Duchy . |Distribution .

EQT Infrastructure VI
Falcon Co-Investment Partners, L.P.
Fundamental Partners 111, L.P. ..
Green Mountain Partners |11, L.P. .
Hyland Holdings | LP ....
1CG Europe Fund VII, L.P.
I1CG Europe Mid-Market Fund ..
ICG Europe Mid-Market Fund Il SCSp

..722,063 |..
. 3,353,338
..313,559

.(78,364)|..
(143,130)|..

Kenco PPC FT Holdings LLC . | Dover .|Distribution . A . 1,209,835 .. 1,209,835 |...

KH Aggregator LP Wilmington .... .|Distribution . ....11/25/2020 ...|....08/28/2025 ... | ecueeeen 9,013 [ooreeiiiiiiis e o Jeeeeees oo feee 9,013 |....

MBK Partners Fund V .. Grand Cayman . . |Distribution . ....03/23/2021 ...|....03/20/2025 ...|. ..217,237 |....

NB Specialty Finance Fund Il LP .... Wilmington . .|Distribution . ....12/20/2021 ...|....02/14/2025 ...|. ..579,038 |....

Nirvana Holdings | LP ... | Dover .|Distribution . ...06/29/2021 ...|....03/28/2025 ...|. ... 6,577 |....

Northleaf Infrastructure Capital Partners

(US) TTTLP wevviiiiiiiiiiiiiiiiiiis Toronto ..eeevvvvvvevvuvnnnninninins foeeeenes CAN........ Distribution ...07/28/2021 ...|....02/03/2025 ...|......... 75,729 |ooveeieeeiiienns foiis e e e [ e 75,729 |........ 75,729 |ooovviiiiinnns [ e s
Northleaf Infrastructure Capital Partners

(Us) IV, LP . [ Toronto . |Distribution . ....09/10/2024 ...|....03/06/2025 ...|. K
Northstar Mezzanine Partners V L.P. Minneapol is .|Distribution . ..02/12/2008 . .03/24/2025 .. ..160,157 |. .(160,059)|.
One Rock Capital Partners IV, L.P. New York ... .|Distribution . ..06/30/2024 . .03/31/2025 .. .(203,450)).

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

....01/30/2024 ...|....01/22/2025 ...|. V857 |l
....08/15/2006 ...|....02/13/2025 ...[.
....05/06/2016 ...|....02/20/2025 ...|.
....11/28/2018 ...|....02/20/2025 ...|.
....01/27/2020 ...|....02/20/2025 ...|.
... 12/29/2021 ...|....03/31/2025 ...|.
....09/21/2021 ...|....02/06/2025 ...|.
...07/17/2019 ...|....08/21/2025 ...|.
.03/21/2025 ..
.03/26/2025 ..

Orange Investors 1 LP ... [Wilmington .
Paine & Partners Capital Fund 11, L.P. ..... [Foster City ..
Peppertree Capital Fund VI, LP ...cccvvnnennns Wilmington ....
Peppertree Capital Fund VII, LP Wilmington
Peppertree Capital Fund VIII, L.P. ... Chagrin Falls ...
Porcupine Holdings LP Dover ..
PPC 111 LP .. | Dover ..
Providence Equity Partners VIII L.P. ........ Providence .
Public Pension Capital, LLC ... New York ...
Silver Lake Partners IV, L.P Menlo Park .

Silver Lake Partners V, L.P. Wilmington . .|Distribution . .03/31/2025 ..

Siris Partners IV, L.P. New York . .|Distribution . .03/28/2025 ..

SL SPV-2, LP ........... New York . .|Distribution . . .01/17/2025 ..

Stewart Holdings | LP .. . |Wilmington . .|Distribution . ....09/11/2024 ...|....03/21/2025 ...|. . CATTS e A TT
S\B Capital Partners 111, L.P. .. Silicon Valley . .|Distribution . ....01/31/2014 ...|....03/25/2025 ...|. .. 3,372,095 |.... 3,372,095 |...
SVB Venture Overage Fund, L.P. .. Wilmington .|Distribution . ....06/17/2015 ...|....03/27/2025 ...|.... 836,499 [oeevniiniiiins o o e e s e, 436,499 .l 436,499
TPG Asia VI Fort Worth .... Distribution . ....07/26/2018 ...|....08/26/2025 ... | ...eeeii 28,612 |ooeiiiiiiiiiins [ [ e e e [ 23,612 | 23,612 |...
TPG Partners VII, L.P. . Fort Worth .... Distribution . ...05/27/2015 ...|....03/28/2025 ...|. .. 1,984,264 |.... 1,984,264 |...

................... Trident V, L.P. .ooeeeivveeeeeeeeiiieeeeeennnee | Greenwich e Distribution ...12/20/2010 ...|....01/27/2025 ...
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
True North Fund V LLP, fka (IVF V) . [Port Louis, Mauritius . . |Distribution . ...03/18/2015 ...|....03/28/2025 ...|......... 22,753
VEPF V Co-Invest 1, L.P. .... Dover .|Distribution . .03/03/2025 .. .6,69,059 ..
Vista Equity Partners Fund V, L.P. Dover .|Distribution . . .03/03/2025 .. 1,864,734 |..
Warren Equity Partners IV, L.P. .... . | Dover .. .|Distribution . ....01/24/2023 ...|....02/14/2025 ...|. ... 17,591
Yukon Capital Partners II, L.P. . . | Minneapol is .|Distribution . ....11/05/2013 ...|....02/12/2025 ...|. ...12,160
s JZMC T, P i .. |New York ... ... NY.........|Distribution . .. |....01/03/2020 ...|....01/07/2025 ...]........179,547
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Unaffiliated 54,107,378 (43,293) (43,293) 54,064,085 | 53,733,835 (221,494) (108,756) (330,250)
................... T O T LT o [T T I S sl I o P O e T Y T I T e
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Affiliated 279,415 279,415 279,415
................... AREP Strategic Opportunity Fund IV LP ....... [Dover .....ccccoovvviimvnininiinnnns Jewnnnn DEccccennn | Distribution wooivieeeeinniiiininniinnnn [12221073072024 .. |....02/217/2025 .. [ 1114 [ s [ s [ s [ 118 114 [ | [ e

Ares US Real Estate Opportunity Fund 111,

LPe . |Wilmington . .|Distribution . ....04/15/2021 ...|....08/12/2025 ...|. ...67,275 |....

Bell Institutional Fund VII, LLC .. Dover .|Distribution . ....10/30/2019 ...]....01/30/2025 ...|. ... 49,521 |....

Bell Value-Add Fund VIII, L.P. .. .. |Dover .. .|Distribution . ....11/28/2022 ...|....01/30/2025 ...|. ...15,3%8 |....

Blue Owl Real Estate Fund VI ... | Dover .. .|Distribution . ...12/21/2022 ...|....08/17/2025 ...|. L3

Blue Owl Real Estate Net Lease Property Fund

| .|Distribution . ....04/06/2021 ...|....08/17/2025 ...|. . |-... 1,087,834

Centerline High Yield CMBS Fund II, LLC ..... Irving .|Distribution . ....06/28/2004 ...|....02/28/2025 ...|.

Crow Holdings Realty Partners IX LP .... Dover .|Distribution . ....10/14/2020 ...|....02/25/2025 ...|.

Exeter Industrial Value Fund IV, L.P. Dover .|Distribution . ..10/24/2016 . .01/31/2025 ..

GCDC NW, LP .... Dover .|Distribution . ..12/29/2023 . .02/12/2025 ..

GEM Realty Fund VI, L.P. .... . [Wilmington . .|Distribution . ...04/15/2016 ...|....03/31/2025 ...|.

Harrison Street Real Estate Partners VI,

L.P. ... . | Dover .. .|Distribution . ...08/09/2017 ...|....02/05/2025 ...|.

Harrison

. | Dover .. .|Distribution . ....03/12/2019 ...|....03/28/2025 ...|.

HSREP V111 Co-Investment, L.P. .. Dover .. .|Distribution . ....08/11/2021 ...|....03/28/2025 ...|........

Madison Realty Capital Debt Fund V LP ....... Dover .. .|Distribution . ....03/27/2020 ...|....01/30/2025 ...]..... 1, .. 1,999,815 |.... 1,999,815 |...

Madison Realty Capital Debt Fund VI LP ...... Dover .. .|Distribution . ....08/26/2022 ...|....02/21/2025 ...|. 574,985

PCCP Credit IX, LP ... . | Dover .. .|Distribution . ....03/28/2017 ...|....08/25/2025 ...|. ... 21,903 |....

PCCP Credit X, LP Dover .. .|Distribution . ....08/17/2021 ...|....03/20/2025 ...|. ... 38,727 |....

PCCP Equity IX, LP ... . | Dover .. .|Distribution . ....03/31/2017 ...|....01/27/2025 ...|.

PCCP Equity VII . | Dover .. .|Distribution . ....05/10/2016 ...|....01/31/2025 ...|.

PCCP Equity VITI tovvveeiiiiiiiiiiiiiiiiiie Dover .|Distribution . ...09/18/2018 ...|....08/27/2025 ...|.........

U.S. Strategic Industrial Fund Il LP Delaware . .|Distribution . 06/10/2021 .03/28/2025 .. 1,301,259 |.. 1,301,259

US Office Development Program, L.P. .. .. [Wilmington . .|Distribution . ..12/02/2014 .03/28/2025 .. ..506,357 |.. 506,357

Walton Street Real Estate Fund VIII, L.P. .. [Wilmington .... .|Distribution . ...04/15/2016 ...|....08/27/2025 ...|ee.ui 804,678 |oeeeeeeeeenni oo e [ e e e 404,678 . 404,678

Waterton Residential Property Venture X111,

L.P. ... . | Dover .. .|Distribution . ...06/02/2017 ...|....01/31/2025 ...|.

Waterton Residentia
................... L.P o eeeeinieeeeeeennieneeeeennnns [DOVEN tiviiiiiiiinieiininnanneeennnns Joenennes DEeeeennenn | Distribution ..oooooiiiinnnnnn |...12/10/2020 ... [....01/31/2025 ... [.........83,630 [-..oooommmiiies | oo s o e [0 33,680 ol 83,630 [ | o |
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 12,286,594 12,286,594 | 12,286,656 62 62
................... | T T o oo T [ TS T A Y I Y I XY A oot P O o P ) e I T I
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 528,000 528,000 528,000
................... T [ Y [T T e o Y I A P O e T Y Y A T I
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 3,845 3,845 3,845
................... L e I e T [T T A T 7 X I T P T I T el ) I A e TS
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3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 465,670 465,670 465,670 441,445
Impact Community Capital Mortgage
Opportunities Fund .... . | San Francisco ... .|Distribution .... ....09/01/2021 ...|....03/31/2025 ...|. ... 35,349 [ .
... |NY BRTC 4th Ave LLC .. .. | Wahington .[Fully Amortized ...08/22/2024 ...|....08/31/2025 ...].......... 5,590 A (5,685)]... . (5,685)]...
3999999. Qualifying State Tax Credit Investments - Unaffiliated 40,939 (5,685) (5,685)
Ares Private Credit Solutions Il (Sub Debt)
.......... Wilmington .... .|Distribution . ....11/16/2021 ...]....03/03/2025 ...|........544,980 544,980 ..5,164 |.
BlackRock DLF IX 2020-1 CLO, LLC .. New York ... .|Distribution . ...12/31/2020 ...|....03/31/2025 ...|........341,888 341,888 |.... .(341,888)).
Blue Owl Diversified Lending Insurance Fund
................... LP e [New York oo Distribution ..occovvvevviviiinnnnniiniinnnn [0 1272072021 ...1....03/24/2025 ... ...... (442,292)].ccccvvnnciiinnn foonnniiiiiniinns v oo v [ | (442,202)f..... 128,113 |l el 570,405
Blue Owl Diversified Lending Insurance Fund
LP, Series 2024-1 New York ... .|Distribution . ....04/02/2025 ...|....08/31/2025 ... |oeeueeniiiiiinnn feennnnneiiinnn foreiiiii e [ e [ e [ e [ .
Blue Owl First Lien Insurance Fund LP ....... [New York ... .|Distribution . ...03/28/2019 ...|....03/28/2025 ...|....(1,184,793) 1,325,681 |.... 1,325,681 |...
Fidelity Evergreen Private Credit Rated Fund
LP e Boston ... .|Distribution . ....07/19/2024 ...)....03/31/2025 ...|........(69,844) ... 69,844 |........ 69,844 |...
HPS Specialty Loan Fund VI Feeder, L.P. ..... [New York . L NYL .|Distribution . ....07/15/2024 ...|....03/31/2025 ...|. (155,964) ... 192,978 |....... 192,978 |...
................... Oaktree Lending Partners Feeder ............... [Los Angeles .........cccceeeenreeen |ounnnnn. CALooeeeo.. | Distribution ...02/26/2024 ...|....03/31/2025 ...|...... (124,115) e 124,115 | 124,115
Sound Point U.S. Direct Lending Fund 111 (RN
................... Feeder) LP ..ooeeevieiieiiiiiiiieeeeeeeiieeeeeennn. [Hackensack oooeeeeeveeeeiiienees Jeeeeee Ndeeecnna | Distribution .ooeeeeeeeeeiiiiiiiieeeenens [.22.07/17/2024 ... |....03/31/2025 ...|........(44,899) e 44,899 ... 44,899 |,
................... TCW Rescue Financing Fund Il Notes LP ....... [Los Angeles ......ccoovevuvvennnven fevvennnn CAcceeenn o [ Distribution wooeveeiiiiiiiiiiinninnens ... 12/09/2024 ... 1....03/17/2025 ...|......... 27,600
Yukon Capital Partners (IC) Parallel IV,
................... LPo s [ Minneapolis e Jeeeee NG| Distribution e 1221273072021 L f.L..08/31/2025 .. ........ 264,013 ......(264,013)[......(264,013)]..cccvvnnnnnnnns
Yukon Capital Partners (IC) Parallel V, L.P.
........................................................................... Minneapolis ......cccoveeeniviinnnn foowewnnns MNocc [ Distribution vevveeniiiiiiiieniiinn |..06/13/2024 ... )....08/31/2025 . ) 221,740 e Lo o fovviiinns Joveennniiiinns fovviiinnn o 221,740 i oo |0 (221,740)). ... (221, 740)] e
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated (621,686) (621,686) 883,759 1,505,445 1,505,445
6899999. Total - Unaffiliated 93,677,912 (46,633) (5,685) (52,318) 93,638,684 | 94,813,941 (221,494)[ 1,396,751 | 1,175,257 444,329
6999999. Total - Affiliated 807,415 807,415 807,415
7099999 - Totals 94,485,327 (46,633) (5,685) (52,318) 94,446,099 | 95,621,356 (221,494) 1,396,751 1,175,257 444,329
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91282C-GlI-5 ......... US Treasury Infl Ix /B 1.250% 04/15/28 .....eieeieeeeie e ee e eennne s [eennnd 01/16/2025 BMO Chicago Branch ...100,311,611 |. ....97,000,000 ... .. 329,432 |1.A ... .
91282C-MF-5 . ..|US Treasury T Bill  4.250% 01/15/28 ... 02/03/2025 . Citadel Securities LLC . 4,798,141 4,800,000 11,271 [ 1A
91282C-MH-1 ..|US Treasury Nt  4.125% 01/31/27 ... 01/31/2025 . Bank of America BISD Dealer . 5,243,045 |. 5,250,000 |. 1,795 [1.A
91282C-MK-4 . .|US Treasury Nt  4.375% 01/31/32 ......02/18/2025 . Various . . 25,247,625 |. . 25,350,000 |. 48,784 [ 1.A
91282C-MM-0 .........[US Treasury Nt  4.625% 02/15/35 ... T P 03/18/2025 ..... 5,028,262 |eevvuuiiiiiiinians 4,900,000 |... . 20,033 [1.A ...
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 140,628,684 137,300,000 411,315
55407N-AB-8 .........|Ma'aden Sukuk Ltd Sr Nt 5.500% 02/13/35 ... o e 02/07/2025 ..... [Direct 3,195,981 |oovviiiiiiiiiiies 3,200,000 |... L |2.AFE .
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 3,195,981 3,200,000 XXX
00109L-AA-1 ......... ADT Sec Corp ADT 1st Lien  4.125% 08/01/29 ...ceermenieieeiiie e Jane SEreet AQVISOTS ..iiireeiiieeieei e e e e e e e e e e e e e e e e e e e e e e e ennn e e e e ennnanaeee |reennnnaeeeernnnaeeeeennnnnaeeees |oennnaa e eene 3BFE .covnnnnnn
00175P-AC-7 Amn Heal thcare Sr Nt~ 4.000% 04/15/29 MarketAxess 160,344 |. 175,000 |... 3.CFE .orvvnnnnn
014916-AA-8 . ..|Alexander Funding Trust Il Sr Nt  7.467% 07/31/28 Jane Street Advisors . .. 8,522,721 | .. 3,335,000 |. 2.C FE
018522-P#-3 . .[Allete Inc Sr Nt 5.380% 03/25/30 ......... . RBC Capital Markets LLC . 15,000,000 |. . 15,000,000 |. 2.AZ
032177-AK-3 Amsted Industries Sr Nt 6.375% 03/15/33 ..eeeeeeiiieieiiie e e e e e e e e eeennne [eennnd 03/25/2025 ..... Various s 3.CFE ..
08576P-AQ-4 Berry Global Inc 1st Lien  5.650% 01/15/34 .....iiiiiiiiiiiiiiiiiiiiiiiiece i e 02/13/2025 Tax Free Exchange .. 15,000,000 |... 3.AFE
103304-BV-2 . ..|Boyd Gaming Corp Sr Nt ~ 4.750% 06/15/31 ....... Bank of America BISD Dealer . ..250,000 |. 4.AFE ..
10948II-AA-1 . .| Acadian Asset Management Sr Nt  4.800% 07/27/26 A Various ... 1,601,000 |. 3.AFE ..
109696-AD-6 Brinks Company Sr Nt 6.750% 06/15/32 ...ceeereeeeeeeeeeee e et e e e e ee e e e e e e ennne s |eenand 03/26/2025 ..... Various . 2,700,000 |... 3.B FE
12008R-AN-7 Builders FirstSource Inc Sr Nt 5.000% 03/01/30 ......covvvuiiiiiiiniiiiiiiiiinerciiii e eeeenn [eennnd 03/21/2025 ..... Bank of America BISD Dealer . . 3.C FE
12116L-AA-7 . ..|Buford Capital GLBL Fin Sr Nt  6.250% 04/15/28 03/28/2025 . Jane Street Advisors .... 3.BFE ..
12116L-AC-3 . ..|Buford Capital GLBL Fin Sr Nt  6.875% 04/15/30 03/26/2025 . Jane Street Advisors . 3.BFE ..
143658-BR-2 . ..|Carnival Corp Sr Nt  6.000% 05/01/29 ..... 03/25/2025 . Jane Street Advisors . 3.BFE ..
143658-BY-7 . ..|Carnival Corp Sr Nt 5.750% 03/15/30 ..... 02/19/2025 . Morgan Stanley & Co LLC 3.BFE ..
143905-AP-2 . .. | CARRIAGE SERVICES INC Sr Nt  4.250% 05/15, 03/25/2025 . Jefferies & Company Inc 4.CFE ..
15089Q-AZ-7 . ..| CELANESE US HOLDINGS LLC Sr Nt ~ 6.500% 04/15/30 03/06/2025 . JP Morgan Securities LLC 3.AFE ..
184496-AP-2 . ..|[Clean Harbors Inc Sr Nt  5.125% 07/15/29 ... 03/25/2025 . Morgan Stanley & Co LLC ..318, N 3.AFE ..
228180-AB-1 . ..|Crown Americas LLC Sr Nt~ 5.250% 04/01/30 .... 03/26/2025 . Various ... .. 147,523 |. 3.BFE ..
22822V-AR-2 . ..|Crown Castle Intl Corp Sr Nt  3.300% 07/01/30 02/10/2025 . Wells Fargo Securities .. 9,709,179 |. . N 2.BFE
24715@-BE-3 . .|Deloitte LLP Sr Nt Ser C-2  5.590% 01/30/35 .. 01/30/2025 . Us Bancorp Investments Inc .10,000,000 |. .10,000,000 |. 1FZ
28414H-AG-8 . ..|Elanco Animal Health Inc Sr Nt  6.650% 08/28/28 03/26/2025 . Jane Street Advisors ....... . ..200,000 |. 4.A FE
29082K-AA-3 . ..|Embecta Corp. 1st Lien  5.000% 02/15/30 .... 03/11/2025 . Wells Fargo Securities LLC 4.A FE ..
29082K-AB-1 . ..|Embecta Corp. Sec Nt ~ 6.750% 02/15/30 . 03/11/2025 . MarketAxess . 4.AFE ..
30161N-BQ-3 . ..|Exelon Corp Jr Sub Nt ~ 6.500% 03/15/55 .. 02/13/2025 . Various ...... 2.CFE
30225V-A*-8 . .|Extra Space Storage LP Sr Nt  3.950% 08/24/27 03/25/2025 . Stonecastle Securities LLC N 2B ...
31428X-CF-1 Fedex Corp Sr Nt 3.400% 02/15/28 ......coviivviiniiiiiiiiiiieciii e ennnnees [eanand 02/26/2025 Tax Free Exchange 1,000,000 |... 2.BFE ..
31428X-CK-0 Fedex Corp Sr Nt 2.400% 05/15/31 .....eiieeiiiii e eeieie et eeee e e e e e eeeen e eennnnees |eennad 02/26/2025 Tax Free Exchange 5,000,000 |... 2.BFE
31428X-CN-4 . .. |Fedex Corp Sr Nt 3.250% 05/15/41 02/26/2025 . Tax Free Exchange .. 2.BFE ..
31428X-CX-2 . .|Fedex Corp Sr Nt 4.950% 10/17/48 ... 02/26/2025 . Tax Free Exchange .. 2.BFE ..
37185L-AN-2 Genesis Energy LP Sr Nt 8.875% 04/15/30 ..eeuniiruniiriiiiiiiieiie e eei e eei e eens e 03/26/2025 Goldman Sachs & Company ... 4.C FE
37185L-AP-7 Genesis Energy LP Sr Nt 8.250% 01/15/29 ..eeenieeeiieieeii e et e e e e e eee e e e e eneeenneene Jeeeees 03/26/2025 Goldman Sachs & Company s 4.C FE
381756-AN-7 . ..|Golub Capital Partners Private Sr Nt  6.370% 02/05/30 02/05/2025 . Wells Fargo Securities LLC .10,000,000 |. 2.APL ..
382550-BN-0 . ..|Goodyear Tire & Rubber Co Sr Nt  5.000% 07/15/29 . 03/26/2025 . Jefferies & Company Inc ..500,000 |. 4.AFE ..
410345-A0-5 . .. |Hanesbrands Ind Sr Nt~ 9.000% 02/15/31 ........... 03/26/2025 . Various ... 4.CFE ..
432833-AP-6 . ..|Hilton Domestic Operatin Sr Nt  5.875% 04/01/29 .. 03/26/2025 . Citigroup . 3.B FE
44187@-AA-9 . .|Housing Action Fund LLC Prom Nt Sec ~ 3.000% 01/17/30 . 01/14/2025 . Direct ..... 4B1Z
46284V-AJ-0 . ..| Iron Mountain Inc Sr Nt~ 5.250% 07/15/30 ..... 03/25/2025 . RBC Capital Markets LLC 3.C FE
529537-AA-0 . ..|LXP Industrial Trust Sr Nt  2.375% 10/01/31 . 02/10/2025 . Goldman Sachs & Company 2.BFE ..
552953-CK-5 . .. |MGM Mirage Sr Nt  6.125% 09/15/29 03/25/2025 . Various . 3.CFE ..
571676-AZ-8 . ..|Mars Inc Sr Nt  5.000% 03/01/32 .. 03/05/2025 . Citigroup . 1.F FE ..
571676-BA-2 . ..|Mars Inc Sr Nt  5.200% 03/01/35 .. 03/05/2025 . JP Morgan Securities LLC 1.F FE ..
58502B-AE-6 . ..|Pediatrix Medical Group Sr Nt  5.375% 02/15/30 . 03/25/2025 . Various .......eeeveveeennnnn 3.CFE ..
626717-AP-7 . ..|Murphy Qil Corp Sr Nt  6.000% 10/01/32 ..... 03/26/2025 . Jefferies & Company Inc 3.AFE ..
62886H-BE-0 . ..|NCL Corporation Ltd Sr Nt  5.875% 02/15/2 03/25/2025 . Barclays Capital Inc . 3.CFE ..
62886H-BP-5 . ..|INCL Corporation Ltd Sr Nt ~ 6.250% 03/01/30 03/25/2025 . Various ......... 4.CFE ..
62886H-BR-1 . .INCL Corporation Ltd Sr Nt ~ 6.750% 02/01/32 ... 02/28/2025 . MarketAxess . . 4.CFE ..
62922L-AC-2 ......... NGL Energy Op/Fin Corp Sec Nt 8.125% 02/15/29 ......ueiieieeiiiie e ees [eenand 03/25/2025 ..... Various 407,215 |. 4AFE ool
629377-CY-6 ......... NRG Energy Inc Sr Nt 5.750% 07/15/29 .....cccuuuuiiiiiiiiiiiiiiiiiiiiiiiiiirisisriisnseesersensenseenenns |oennnd 03/26/2025 ..... Var ious 1,484,455 3.B FE
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65339K-DF-4 Nextera Energy Capital Jr Sub Nt 6.500% 08/15/55 .......cccuureieeeiiiiiiiiee et e e einees oo 02/07/2025 2.BFE
653420-AL-6 . ..[NextEra Energy Operating Sr Nt ~ 3.875% 10/15/26 .. 03/05/2025 . Jane Street Advisors . 3.AFE ..
69007T-AE-4 . ..|Outfront Media Cap LLC / C Sr Nt  4.250% 01/15/29 03/25/2025 ..... [ Jane Street Advisors . 4.BFE ..
69073T-AT-0 . ..| Owens Brockway Sr Nt ~ 6.625% 05/13/27 . 03/25/2025 . i 4.BFE ..
71376L-AF-7 . ..|Performance Food Group Sr Nt  6.125% 09/1 03/05/2025 . . 4.AFE ..
T1424V-AA-8 . ..| PERMIAN RESOURC OPTG LLC Sr Nt~ 7.000% 01/15/32 03/25/2025 .....[Jane Street Advisors . 3.BFE ..
74843P-AA-8 . .|Quikrete Holdings Inc Sr Sec Nt  6.375% 03/01/32 . 03/05/2025 . 3.CFE ..
74843P-AB-6 Quikrete Holdings Inc Sr Nt 6.750% 03/01/33 .....coiiiiiiiiiiiiiiiicc e oo 03/05/2025 . 4.B FE
749860-AU-5 RREEF America REIT Il Inc Sr Nt Ser C  3.830% 01/05/28 ......c.eevvieiiiiiiiiiieiiiiee e oo 01/22/2025 Stonecastle Securities LLC .. 1.G
75281A-BK-4 . ..|Range Resources Corp Sr Nt 4.750% 02/15/30 .......... 03/05/2025 . Goldman Sachs & Company 3.B FE
77340R-AR-8 . .|Rockies Express Pipeline LLC Sr Nt~ 4.950% 07/15/29 03/26/2025 . 3.BFE ..
812127-AB-4 Sealed Air Corp Sr Nt 7.250% 02/15/31 ...oooiiiiiiiiiiiiiiiiiice e oo 03/05/2025 3.BFE
812127-AC-2 Sealed Air Corp Sealed Air Corp  6.500% 07/15/32 ....coeiiiiuiiiiieiiiiiiiiie e eiees oo 03/26/2025 3.B FE
82453A-AB-3 . ..|Shift4 Payments LLC/FIN Sr Nt 6.750% 08/15/32 03/26/2025 . 3.CFE ..
835495-AL-6 . ..|Sonoco Products Co Sr Nt 3.125% 05/01/30 .... 02/11/2025 . Barclays Capital Inc . 2.CFE ..
835495-AR-3 .........|Sonoco Products Co Sr Nt ~ 4.600% 09/01/29 . 02/12/2025 .....[Citadel Securities LLC . 2.CFE ..
835495-AS-1 . ..| Sonoco Products Co Sr Nt 5.070% 09/01/34 . 02/14/2025 . Barclays Capital Inc .... 2.CFE ..
842587-EB-9 . ..|Southern Co Sub Nt ~ 6.375% 03/15/55 ... 02/25/2025 ..... [Mizuho Securities USA Inc 2.BFE ..
879369-AG-1 . ..[Teleflex Inc Sr Nt 4.250% 06/01/28 03/25/2025 .....[Jefferies & Company Inc 3.BFE ..
883203-CE-9 . ..|Textron Inc Sr Nt 5.700% 05/15/35 ... 02/10/2025 . i 2.BFE ..
896288-AC-1 . ..[Trinet Group Inc Sr Nt  7.125% 08/15/31 .... 03/26/2025 . 3.BFE ..
806522-AJ-8 . ..|Trinity Industries Inc Sr Nt 7.750% 07/15/28 . 03/28/2025 . 3.BFE ..
90932L-AH-0 . ..|United Airlines Secured Nt ~ 4.625% 04/15/29 ..... 03/25/2025 .....[Jefferies & Company Inc ... 2.CFE ..
92328M-AA-1 . ..|Venture Global Cal. Ps. LLC Sr Nt  3.875% 08/15/29 . 03/26/2025 .....[Bank of America BISD Dealer . 3.BFE ..
92332Y-AA-9 . .| Venture Global LNG, Inc Sec Nt ~ 8.125% 06/01/28 .. 03/26/2025 .....[Bank of America BISD Dealer . 3.BFE ..
92332Y-AB-7 . Venture Global LNG, Inc Sec Nt ~ 8.375% 06/01/31 02/26/2025 . iti 3.BFE ..
926400-AA-0 . Victoria's Secret & Co Sr Nt~ 4.625% 07/15/29 03/05/2025 . 4.AFE ..
92676X-AD-9 . Viking Cruises Ltd Sr Nt ~ 5.875% 09/15/27 . 03/25/2025 . 4.AFE ..
98956P-BB-7 Zimmer Hldgs Inc Sr Nt 5.300% 02/19/30 eeueeenieeiieiieeei e eei e et e et e e e e eeeeereeeneeeeeneennneens |oeeees 02/11/2025 ..... Goldman Sachs & Company 2.B FE
98956P-BC-5 Zimmer Hldgs Inc Sr Nt 5.500% 02/19/35 Goldman Sachs & Company 2.B FE
02344B-AA-4 . ..| Amcor Group Finance Sr Nt  5.450% 05/23/29 Mizuho Securities USA Inc 2.BFE ..
03217C-AB-2 . .| AMS-OSRAM AG Sr Nt  12.250% 03/30/29 ... i 4.BFE ..
48241F-AC-8 KBC Group NV Sr Nt  6.324% 09/21/34 ... Bank of America BISD Dealer . 1.G FE
603051-AA-1 Mineral Resources MINERAL RESOURCES LTD  8.125% 05/01/27 .. Jefferies & Company Inc 3.C FE
81180W-BF-7 . ..| Seagate Tech HDD Holding Sr Nt ~ 3.125% 07/15/29 3.B F
3.A F
C Pl

69020*-AF-7 Travis Perkins plc Sr Nt 6.070% 03/13/28 .... 15,000,000 . 2.CPL
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 216,869,804

34502#-AA-6 ......... [Footbal I Club Term Notes 2025~ Sr Sec Nt 5.400% 10/05/32 ...viveveveussuesssessssessnssssnsessnsnesnnanas [......02/27/2025 ... [Bank 0f AMErica BISD DEAIET .....eeiveesuesssuesssuesessesesssessesessssessenesessessssesesesenssessssesssnesssne onssesessesessssessssesessesessesns |osesessessssesessasens 11,000,000

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaff|l|ated) 11,000,000

000000-00-0 .. .|Animal Supply Company Holdco Term Ln Nt 1 7.000% 08/14/25 ......02/26/2025 ..... Interest Capitalization ... .. 68,259 |.

000000-00-0 . ..|Animal Supply Company New 1st Lien Term Ln Nt 1 13.100% 08/14/25 02/26/2025 . Interest Capitalization 20,456 |.

000000-00-0 . 0il Changer Inc 4th Amendment DDTL Nt 8 11.195% 02/08/27 . 03/12/2025 ..... [Guggenheim Securities LLC . 28,050 |.

000000-00-0 . 0il Changer Inc 4th Amendment DDTL Nt 9 11.199% 02/08/27 .. 03/31/2025 ..... [Guggenheim Securities LLC . 52,275 |.

000000-00-0 . 0il Changer Inc 4th Amendment DDTL Nt 3 11.202% 02/08/27 .. 01/15/2025 ..... [Guggenheim Securities LLC . ..216,879 |.

000000-00-0 . 0il Changer Inc 4th Amendment DDTL Nt 4 11.203% 02/08/27 .. 02/05/2025 ..... |Guggenheim Securities LLC . 22,721 |.

000000-00-0 . 0il Changer Inc 4th Amendment DDTL Nt 5 11.203% 02/08/27 .. 02/12/2025 ..... |Guggenheim Securities LLC . 35,081 |.

000000-00-0 . ..|0il Changer Inc 4th Amendment DDTL Nt 6 11.203% 02/08/27 . 02/12/2025 ..... |Guggenheim Securities LLC . 18,794 |.

000000-00-0 . ..|Keystone Agency Investors LLC Term Ln C Nt 1 9.303% 05/03/27 . 02/05/2025 . 46,250 |.

000000-00-0 . ..|Selectquote Inc 11th Amendment Term Ln Nt 1 13.925% 09/30/27 ... 03/28/2025 . Interest Capitalization 59,617 |.

000000-00-0 . ..|Fairway Lawns LLC 6th Amendment DD Term Ln Nt 1 9.552% 05/17/28 . 02/04/2025 . ..495,626 |.

000000-00-0 . ..|Sonny's Enterprises LLC Restated Revolver Term Ln Nt 5  9.943% 08/05, 01/21/2025 . 153,659

000000-00-0 . ..|Sonny's Enterprises LLC Restated Revolver Term Ln Nt 6  9.952% 08/05/28 02/06/2025 . ..268,902 |.

000000-00-0 . ..|Denali Buyerco DDTL 6A Nt 1 9.541% 09/15/28 ... 02/03/2025 . ..203,291 |.

000000-00-0 ......... Denali Buyerco DDTL 6A Nt 3  9.545% 09/15/28 ... R 03/12/2025 ..... ... 83,893 |.

000000-00-0 ......... Denali Buyerco DDTL 6A Nt 2 9.567% 09/15/28 .....cevvviiiiiiuiiiiieiiiiiiiiisciiiiiie e ssiiee e eseiieee oo 03/04/2025 ... [DITECT .iuueiiiiiiiiiiiii ittt s e s e s e e e e s e e e e e s s ssrreresesaas oeereeeeeesssneneeessssnnereeees |eieireeeessiasneeeeeea 330,706 |...ccvveiiiiiiiiiee
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000000-00-0 1G Investments Holdings LLC 2024 Refinanced Term Ln Nt 2 9.291% 09/22/28 .......ccovvuieveeemnninnes foeees 01/31/2025 Tax Free Exchange .. U F O 3,227 | 3,267 |... 4.
000000-00-0 . ..|DRS Holdings Inc 2025 Incremental Term Ln Nt 1 9.548% 11/01/28 ........ 03/28/2025 . Direct ..... N N ..209,719 |. 209,719 |. 4.
000000-00-0 . ..| OIS Management Services 2nd Amendment DD Term Ln Nt 7 9.049% 11/10/28 03/31/2025 . Direct .. .. 405,993 |. 408,033 |. 4.
000000-00-0 . ..| 018 Management Services 2nd Amendment DD Term Ln Nt 6  9.072% 11/10/28 02/20/2025 . Direct .. .. 322,570 |. 324,191 | 4.
000000-00-0 . Tidekeeper LLC Delayed Draw Term Ln Nt 1 10.319% 06/14/29 .... 02/20/2025 . Direct .. 94,086 |. 94,737 | 4.
000000-00-0 . ..| Tidekeeper LLC Delayed Draw Term Ln Nt 2 10.320% 06/14/29 .... 02/25/2025 . Guggenheim Securities LLC . .. 373,206 |. 375,789 |. 4.
000000-00-0 . ..| TCP Hawker Intermediate LLC 9th Amendment Incre TL Nt 1 9.299% 08/30/29 01/28/2025 . Tax Free Exchange .. ,334,751 |. ,337,570 |. 4.

...... 03/11/2025
J R 03/26/2025
03/31/2025 .
......01/31/2025 .
P P 03/28/2025 .....

~

B R R R R S e S S o S =N S SR S S R

Direct
Direct
Tax Free Exchange

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

Lightning US Holdings Revolving Term Ln Nt 4 10.322% 11/18/29
Waverly Advisors LLC 2nd Amendment DD Term Ln Nt 1 9.425% 04/04/30
..|Waverly Advisors LLC 2nd Amendment DD Term Ln Nt 1 9.425% 04/04/30
..|Maxar Technologies Inc Revolver Nt 1 10.049% 05/03/30 ...

..262,182 |.

000000-00-0 Maxar Technologies Inc Revolver Nt 1 10.049% 05/03/30 ... 116,392 |. .. 116,392 |...
000000-00-0 Maxar Technologies Inc Term Loan 10.049% 05/03/30 .......cceciuummieeriiiiiiieeeeiiiieee e eeiieee e eeees oo 01/31/2025 ..... ,310,136 [oeveeeeeiiiiiieene 4,310,136 |...
000000-00-0 . ..|Mobotrex Inc DOTL ~ 9.542% 06/07/30 .............e.e. 03/07/2025 . ,208,304 |. ,251,748 |.
000000-00-0 . ..|Ambient Enterprises First Amendment Term Loan 6.401% 06/28/ 01/22/2025 . ,833,420 |. ,901,700 |.

30
. 02/03/2025 .
01/02/2025 .
01/31/2025 .
03/03/2025 .
03/28/2025 .

31,229 |.
15,404 |.
K K 124,445 |.
..... K K ..8,542 |.
31,509 |.

31,704 |.
15,639 |.
125,992 |.
. 8,672 |.
31,989 |.

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

..|Bamboo US Bidco Repriced DD Term Ln Nt 2 9.541% 09/30/30 ...
..|Bamboo US Bidco Repriced DD Term Ln Nt 1 9.541% 09/30/30 .
..|Bamboo US Bidco Repriced DD Term Ln Nt 1 9.541% 09/30/30 .
..|Bamboo US Bidco Repriced DD Term Ln Nt 3 9.549% 09/30/30 .
..|Bamboo US Bidco Repriced DD Term Ln Nt 4  9.549% 09/30/30 .

000000-00-0 . ..| Tex-Tech Industries Term Ln Nt 1 9.289% 01/09/31 .. 01/10/2025 X X .. 447,312 |. 452,338 |.
000000-00-0 . ..|MB2 Dental Solutions LLC Delayed Draw Term Ln B Nt 1 . 02/08/2025 . Various . A P

000000-00-0 . ..|MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 3 9.827% 01/29/31 03/28/2025 . Guggenheim Securities LLC .

000000-00-0 . ..|Redwood Services LLC 7th Amendment DD Term Ln Nt 1 10.925% 05/06/31 .. 02/28/2025 . Direct .....

000000-00-0 . ..|Redwood Services LLC 7th Amendment DD Term Ln Nt 2 10.949% 05/06/31 03/31/2025 . Direct ..

000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 3  9.813% 08/21/31 ... 01/31/2025 . Guggenheim Securities .

000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 4 9.813% 08/21/31 02/28/2025 . Guggenheim Securities LLC .

000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 3 9.813% 08/21/31 02/28/2025 . Tax Free Exchange .....

000000-00-0 ......... USIC Holdings Inc Delayed Draw Term Ln Nt 1~ 9.825% 08/21/31 ... N 01/31/2025 ..... Tax Free Exchange ..

03971@-AD-9 Arcticom Delayed Draw Term Ln Nt 1 11.823% 12/22/27 ...ovvvniiiiiiiiiiiiiiiiiiiiiicciccecceieeeieeee o 03/28/2025 Interest Capitalization ... L
039710-AD-9 . ..|Arcticom Delayed Draw Term Ln Nt 4 11.819% 04/14/29 Interest Capitalization L ..
03971@-AE-7 . .|Arcticom Term Ln Nt 1 11.825% 12/22/27 ..........ceuun.. Interest Capitalization L ..

=

039716-AF-4
039716-AF-4
04011*-AA-7 .
04011*-AB-5 .

U 03/28/2025 ..... Interest Capitalization ...

P AP 02/20/2025 ..... Tax Free Exchange
Interest Capitalization
Interest Capitalization

Arcticom Delayed Draw Term Ln C Nt 1 11.819% 04/14/29 ...
Arcticom Delayed Draw Term Ln C Nt 1 11.819% 04/14/29 ...
..|Argenbright Holdings LLC Term Ln Nt 1 11.691% 11/30/26 ..
.| Argenbright Holdings LLC Delayed Draw Term Ln Nt 1 12.705% 11/30/26

=
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04279*-AA-4 Arrowhead Holdco Co Term Ln Nt 1 9.725% 08/31/28 U A 03/28/2025 ..... Interest Capitalization ... L
04279*-AB-2 Arrowhead Holdco Co Delayed Term Ln Nt 1 9.675% 08/31/28 R AP 03/17/2025 ..... Interest Capitalization ... PL
04279*-AC-0 . ..|Arrowhead Holdco Co Rednawk DD Term Ln Nt 1 9.649% 08/31/28 03/17/2025 . Interest Capitalization PL ..
05339*-AA-9 . ..|Avalign Technologies Term Ln Nt 1 10.813% 12/20/28 . 02/28/2025 . Interest Capitalization PL ..
058951-A*-5 . ..|Bamboo US Bidco Term Ln Nt 1 11.062% 09/30/30 ........ 01/28/2025 . Interest Capitalization PL ..
12745¢-AB-7 . ..| Spectrum Auto (CC SAG Acq) Delayed Draw Term Ln Nt 1 10.164% 06/29/28 01/20/2025 . Tax Free Exchange .. PL
15645#-AB-1 . ..|Centric Brands Inc Topco Term Ln A-2 Nt 1 12.302% 02/06/31 ........... 02/06/2025 . Interest Capitalization A A . PL
20602*-AE-0 . .| Concert Golf Partners LLC 2024 Delayed Draw TL Nt 6  9.075% 07/08/32 . 01/31/2025 . Direct ..ocovveeennne K K .. 301,254 |. APL
20602*-AE-0 . ..|[Concert Golf Partners LLC 2024 Delayed Draw TL Nt 1 9.075% 07/08/32 . 02/28/2025 . Tax Free Exchange ..301,276 |. APL ..
21079#-AC-2 . ..[Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.449% 01/20/27 ..... 03/28/2025 . Interest Capitalization (1,554)). CPL ..
21257@-AG-9 . ..|Convey Health Solutions Inc 2022-2 Incremental TermLn Nt 1  9.649% 09/ 03/28/2025 . Interest Capitalization 10,689 |. APL ..
23959#-AA-7 . ..|Daylight Beta Parent LLC 1st Lien Second Out TL Nt 1 4.392% 09/13/38 03/28/2025 . Interest Capitalization K K 31,269 |. B Gl
30050*-AC-0 . ..|Evolent Health LLC 2024-A Delayed Draw TL Nt 1 9.450% 01/22/29 .. 01/29/2025 . Direct ..... X X ..990,360 |. ,010,571 |. AZ
30050*-AD-8 . .|Evolent Health LLC 2024-B Delayed Draw TL Nt 1 9.450% 01/22/29 .. 01/29/2025 . Direct .. . ..606,342 |. AZ
303126-AB-4 . Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 5  1.000% 08/0 02/24/2025 . Direct .. X X 40,652 |. B PL
303126-AB-4 . Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 4  1.000% 08/01/31 .. 01/31/2025 .....[Direct ..... A A s A 12,19 |. AZ
303126-AB-4 . Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 3 1.000% 08/01/31 ......03/31/2025 . 44,718 |. B PL
33963A-AD-5 Flint Opco LLC Delayed Draw Term Ln Nt 1 9.035% 08/15/30 ......covviiiuriniiiiiiiiiiiiieciiiieeeeeeeis oo 01/22/2025 ..... 1,167 ... APL
33963A-AE-3 Flint Opco LLC Delayed Draw Term Ln Nt 7 9.043% 08/15/30 ......coeeiiiiuiimiiiiiiiiiiiee e oo 03/24/2025 ..... .. 85,966 |... APL
362656-AB-8 . .| GS Seer Group Delayed Draw Term Ln Nt 6 11.049% 04/28/29 ......03/28/2025 . 81,163 |. BPL ..
362660-AB-7 GSV Purchaser Inc DD Term Ln Nt 1 9.055% 08/01/31 .......eeeiiiiiiiiiiiiiiiiiiiiee i o 02/21/2025 ..... .. 71,948 |... A PL
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40178@-AA-8 Guidehouse Inc Term Ln Nt 1 10.075% 10/16/28 ....eeeneeeeieiiee e e eee e eeen e eeen [eennnd 03/28/2025 Interest Capitalization ... U . N PL
404938-AD-0 . ..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL ~ 9.041% 12/11/29 01/31/2025 . Direct ..oovvveiiiiiiiiinnns N N 4,281 |. PL ..
410346-AY-6 . .|HanesBrands Inc HanesBrands Inc ~ 3.056% 03/08/32 .....cevvvvvvnennnnn. 03/20/2025 . JP Morgan Securities LLC 5 5 ..803,003 |. FE

.. Harvey Tool Co LLC 2021 Delayed Draw Term Ln Nt 2 9.949% 10/26/27 .

417818-AF-4 . .
.|Orion Group 2nd Amendment DD Term Ln Nt 12 9.299% 03/19/27 .......

01/31/2025 .

Tax Free Exchange .. A A 70,027 |.

423276-AB-2 . . 03/05/2025 . Direct ....coee.. X X 31,509 |. PL
43166#-AB-2 . ..|Hills Distribution Inc Delayed Draw Term Ln Nt 1 10.319% 11/08/29 03/21/2025 . Tax Free Exchange A A .. 231,547 |. PL ..
45173J-AS-3 . .| Coherent Co Term Ln B2 Nt 1 6.325% 07/02/29 .......ooeeveiiiiiiieennne ......03/25/2025 . JP Morgan Securities LLC FE
456689-A*-9 Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 3 9.549% 12/28/28 ........covvvvvvvnnvennns |ounnns 01/29/2025 Direct Z ...
456689-A*-9 Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 1 9.549% 12/28/28 .......cevvvnvvvenveenns |onnns 03/31/2025 Tax Free Exchange .. Z...
456689-A*-9 . ..| Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 4  9.575% 12/28/28 02/07/2025 . Direct .ovvvvvennnns z
456760-AA-4 . .| Infinity Home Services Holdco Delayed Draw Term Ln Nt 1 9.899% 12/28/28 .. ......01/31/2025 . Tax Free Exchange PL
45836#-AD-3 Inszone Mid LLC Delayed Draw Term Ln Nt 70 10.049% 06/30/25 ........ccevvvieeriiiiiiiieiiiiiiiiieeeeiinns oo 03/17/2025 Direct PL ..o
45836#-AD-3 Inszone Mid LLC Delayed Draw Term Ln Nt 62 10.03%% 12/22/29 ........ccoiiiiiiiiiiiiiiiiiiieeeiiieeeees oo 01/10/2025 PL .o
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 64 10.050% 12/22/29 . 02/12/2025 . Direct ..... PL ..
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 29 10.053% 12/22/29 . 01/23/2025 . Tax Free Exchange PL ..
45836#-AD-3 . .| Inszone Mid LLC Delayed Draw Term Ln Nt 68 10.069% 12/22/29 . 03/03/2025 . Direct ..coveeeenne PL ..

| Kel lerneyer Building Sves 6th Anendnent Term Ln Nt 1 12.450% 11/07/26

487734#-AF-7 . . 01/30/2025 . Interest Capitalization PL ..
48773#-AH-3 . ..|Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 9.691% 11/07/26 .. 01/30/2025 . Interest Capitalization PL ..
49337*-AC-5 . ..|Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 11 9.310% 05/03/27 01/02/2025 . Direct ..... PL ..
49337*-AC-5 . .. |Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 13 9.313% 05/03/27 . 03/04/2025 . Direct .. PL ..
49337*-AC-5 . ..|Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 12 9.315% 05/03/27 . 02/03/2025 . Direct ..... PL ..
49337*-AC-5 . .. |Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 1 9.903% 05/03/27 01/23/2025 . Tax Free Exchange PL
527376-AB-5 . .|Unleashed Brands LLC 3rd Amendment Term Ln Nt 1 11.952% 12/27/27 .... 01/15/2025 . Direct ..... z
53173#-AE-6 . Lido Advisors LLC 7th Amendment DD Term Ln Nt 4  9.302% 06/11/29 02/25/2025 . Direct .. z
532290-AA-0 . Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 10.799% 03/01/28 .. 03/28/2025 . Interest Capitalization

532296-AB-8 . Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 10.825% 03/01/28 . 03/28/2025 . Interest Capitalization

532290-AB-8 . .|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 10.825% 03/01/28 . 01/31/2025 . Tax Free Exchange .....

L

.. MBS Services 1st Lien Term Ln Nt 1 11.187% 02/26/26 ..............

55392*-AA-8 . ......03/31/2025 . Interest Capitalization P
57671#-AB-0 Mather Group LLC Delayed Draw Term Ln Nt 1 10.299% 03/31/28 ........coiiiiiiiiiiiiiiiiiiieee e oo 01/17/2025 ..... Tax Free Exchange PL s
59310@-AB-5 Meyer Laboratory Inc Delayed Draw Term Ln Nt 1 9.575% 02/28/30 Direct Z ...
607824#-AA-2 . ..|Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 2 10.795% 08/23/28 . Direct .. PL
624820-AB-1 . .|Mr Greens Intermediate DD Term Ln Nt 1 10.658% 05/01/29 ... Direct .. A
62931*-AA-2 Topix Pharma Term Ln Nt 1 10.396% 11/02/26 Interest Capitalization ... PL ..
62931*-AC-8 Topix Pharma Delayed Draw Term Ln Nt 1 10.396% 11/02/26 Interest Capitalization ... PL
62931*-AE-4 . ..|Topix Pharma 2022 Incremental Term Ln Nt 1 10.396% 11/02/26 . Interest Capitalization PL ..
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 12.669% 12/01/26 .... Interest Capitalization PL ..
68144#-AB-6 Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 11.963% 02/26/27 ... Interest Capitalization ... PL
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68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.963% 02/26/27 .. R AP 02/28/2025 Interest Capitalization ... PL

68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 11.942% 02/28/27 03/06/2025 . Interest Capitalization PL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 6 11.949% 02/28/27 03/17/2025 . Interest Capitalization PL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 11.949% 02/28/27 .. 03/17/2025 . Tax Free Exchange ........ PL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 11 11.969% 02/28/27 . 03/28/2025 . Interest Capitalization PL ..
68144#-AD-2 . ..| Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 11.963% 02/26/27 .... 02/27/2025 . Interest Capitalization PL ..
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Qut DD Term Ln Term Ln 1 13.945% 02/26/27 . 03/19/2025 . Interest Capitalization PL ..
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 2 11.953% 02/28/27 . 01/17/2025 Interest Capitalization PL ..
69428@-AE-7 . ..|Pye Barker Company Delayed Draw Term Ln 2 Nt 7 8.799% 06/11/31 01/07/2025 Direct .. PL ..
69438#-AB-9 . ..|PCIA SPV-3 LLC Delayed Draw Term Ln Nt 3~ 9.569% 08/01/29 ....... 03/03/2025 . Direct .. PL ..
71404#-AB-5 . ..|PerkinElmer US LLC Delayed Draw Term Loan Nt 1~ 9.322% 03/13/29 .. 03/07/2025 . Direct .. PL ..
T4354%-AA-1 . ..|Proj Essential Bidco aka Arcos 1st Lien Term Ln 10.729% 04/20/28 02/24/2025 . Interest Capitalization PL ..
T4839X-AL-3 . ..|Quikrete Holdings Inc Term Ln Nt 1  6.549% 01/30/32 ... 03/19/2025 . Wells Fargo Securities LLC FE ..
75807*-AF-4 . ..|Redwood Services LLC 5th Amendment DD Term Ln Nt 1 10.903 03/31/2025 . Tax Free Exchange ..... A A A PL ..
75807*-AG-2 . ..|Redwood Services LLC 6th Amendment DD Term Ln Nt 2 10.899% 05/06/31 03/31/2025 . Tax Free Exchange A A .. 238,207 |. PL ..
75807*-AG-2 . .|Redwood Services LLC 6th Amendment DD Term Ln Nt 4 10.925% 05/06/31 .......02/28/2025 . Direct ..... X X ..126,393 |. PL ..
75807*-AG-2 Redwood Services LLC 6th Amendment DD Term Ln Nt 3 10.949% 05/06/31 .........ccovvvvviviiinnnineniiiinns foeene 01/03/2025 ..... Direct PL

78448*-AB-2 Eyesouth LLC 1st Lien Dalayed Draw Nt 1 10.175% 10/05/29 .......ccooiiiiiiiiiiiiiiiiiee e eeine oo 01/31/2025 ..... Tax Free Exchange PL

785008-AA-7 . .| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.647% 12/06/27 ......03/13/2025 . Interest Capitalization PL ..
785008-AA-7 SV-Bur ton Holdings LLC Delayed Draw Term Ln Nt 1 12.649% 12/06/27 .......cccccouuneeeiiiiiiiieeiiiiiins |onee 03/28/2025 ..... Interest Capitalization ... PL
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785008-AA-7 SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.649% 12/06/27 .......ccccuveeeiiiiiiiiieieiiiiiiees oo 03/17/2025 Interest Capitalization ... L
785008-AA-7 . ..[SV-Burton Holdings LLC Delayed Draw Term Ln Nt &6 12.653% 12/06/27 .. 03/27/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.653% 12/06/27 .. 02/07/2025 . Interest Capitalization L ..
785008-AA-7 . ..[SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.655% 12/06/27 .. 03/20/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.669% 12/06/27 03/01/2025 . Interest Capitalization L
78505#-AB-8 . ..| SV Newco Inc Delayed Draw Term Ln Nt 1 7.000% 12/06/27 ... 01/02/2025 .....[Direct .....
78505#-AB-8 . .| SV Newco Inc Delayed Draw Term Ln Nt 2 9.075% 12/06/27 . 02/28/2025 .....|[Direct .....
78669#-AD-6 SageSure Holdings LLC Term Ln Nt 2 9.561% 01/28/30 ....uvvvvniirnniiiiiiiiiieiineeicceieeeieenieeeies o 01/22/2025 Tax Free Exchange .. L ..
78669#-AE-4 SageSure Holdings LLC Delayed Draw Term Ln A Nt 3 9.561% 01/28/30 ......coveeiiiiuiirniiiiiiiiieeeeees oo 01/02/2025 Direct L ..
78669%-AF-1 . .| SageSure Holdings LLC Delayed Draw Term Ln B Nt 1 9.561% 01/28/30 . 01/02/2025 . Direct ..

78669#-AG-9 .
82419*-AC-7

925350-AB-5 .
928432-A#-0 .

82981#-AA-5 Sitecore 1st Lien Term Ln Nt 1 12.323% 03/01/29 ....ocoiiiiumiiiiiiiiiiiiie e oo 02/18/2025 Interest Capitalization ... ... 41,425 |.
84466B-AC-0 . ..|Hersha Hospitality Delayed Draw 2A Term Ln Nt 3 10.799% 04/30/30 03/28/2025 . Guggenheim Securities LLC . 46,530 |.
860328-AE-9 . ..|Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 5 10.042% 10/14/28 . 03/06/2025 . Direct ..... L
860320-AE-9 . ..|Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 6 10.049% 10/14/28 . 03/27/2025 . Direct ..... L ..
860320-AE-9 . ..|Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 1 10.049% 10/14/28 . 03/31/2025 . Tax Free Exchange .. L ..
885830-AF-5 . ..|3 Step Sports Term Ln Nt 1 10.810% 10/23/29 .........cevvuneenn 01/02/2025 . Interest Capitalization L ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 3 12.161% 10/02/29 03/14/2025 . Interest Capitalization L ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 1 12.290% 10/02/29 .. 01/23/2025 . Interest Capitalization L ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 2 12.317% 10/02/29 ..... 03/04/2025 . Interest Capitalization L ..
910236-AC-4 . ..|United Digestive LLC Delayed Draw Term Ln Nt 1 10.060% 03/30/29 .. 01/02/2025 . Direct ..... L ..
925350-AB-5 . .| Vertex Service Partners LLC Delayed Draw Term Ln Nt 11 9.575% 12/15/29 03/21/2025 . Direct ..... L ..
L ..
L ..

.. SageSure Holdings LLC Unitranche Term Ln Nt 1 9.299% 01/28/30 ......
Shermco Intermediate Hlds Inc 3rd Amendment DD Term Ln Nt 6  9.319% 06/05/26

.. Vertex Service Partners LLC Delayed Draw Term Ln Nt 9  9.799%

Visual Edge Technology Inc Last Out Term Ln B Nt 1 11.479% 12

12/15/29 .
/31/25 ..

01/02/2025 .

02/24/2025

01/10/2025

02/24/2025 .

Direct ..
Direct ..

Tax Free Exchange
Interest Capitalization

RUREL

..662,073 |.
41,560 |
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92974*-AA-7 . Discovery Life Sciences LLC Term Ln Nt 1 10.699% 03/30/28 ............... 03/28/2025 . Interest Capitalization 9,440 PL ..
92974*-AB-5 . Discovery Life Sciences LLC Delayed Draw Term Ln Nt 1 10.949% 03/30/28 . 03/28/2025 . Interest Capitalization 6,055 PL ..
92974*-AC-3 . Discovery Life Sciences LLC New Term Ln Nt 3 10.949% 03/30/28 .......... 03/28/2025 . Interest Capitalization 4,299 PL ..
92989#-AC-2 Waverly Advisors LLC 1st Amendment DD Term Ln Nt 10 9.425% 04/04/30 .......cccccuvereeiiiiiinneennaes oo 03/14/2025 ..... Direct .. 77,315 |. Gl
92989#-AC-2 Waverly Advisors LLC 1st Amendment DD Term Ln Nt 8  9.935% 04/04/30 Direct 156,169 |. Gl
92989#-AC-2 . ..|Waverly Advisors LLC 1st Amendment DD Term Ln Nt 1 9.946% 04/04/30 .. Tax Free Exchange ..210,864 |. Gl ..
96536#-AB-3 . .|Whitemarsh Rail Acq Infra Delayed Draw Term Ln B Nt 3~ 9.942% 12/18/26 . Direct .ovvvvvennnns PL ..
98538#-AC-5 Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 1 10.147% 10/18/27 ... Tax Free Exchange .. PL
98876*-AE-5 7B Holdings LLC DD Term Ln 2023-1 Nt 1 9.93%% 02/09/28 ... Tax Free Exchange .. PL
98876*-AF-2 . ..| 2B Holdings LLC DD Term Ln 2024-1 Nt 5  9.949% 02/09/28 . PL ..
98876*-AF-2 . .| 2B Holdings LLC DD Term Ln 2024-1 Nt 3 9.950% 02/09/28 . PL ..
98876*-AF-2 7B Holdings LLC DD Term Ln 2024-1 Nt 4 9.96%% 02/09/28 .........eorviriiiuimiriaiiiiiiiieeeeeiieeeee e oo 03/03/2025 ..... PL
C3000#-AE-7 ......... Cority Software Inc Incremental 2025-1 TL Nt 1 9.040% 01/23/31 .....oooiviiiiiiiiiiiiiiiiniiiiiiieeees | 01/23/2025 ..... z
N7497#-AA-4 .........|Expereo USA Inc Term Ln Nt 1 10.207% 12/13/30 ...eeiiieriiiiiiiiiiiiee it eee [eeeae 03/13/2025 ..... Interest Capitalization ... z
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated)

186850-BE-1 ......... Cliffwater Corporate Lending F Sr Nt 5.760% 01/15/28 ........cceiiiiuiiiiiiiiiiiiiiee e oo 01/15/2025 MUFG Securities Inc ..

8781M#-AA-7 . ..|HPS SLIF VI-L HPS International Levered A-1  6.650% 09/30/34 03/27/2025 .....[Direct .....

L8043#-AB-1 . ..|HPS SLF VI-L Holdings HPS A-2 International Levered 6.249% 09/30/34 . 03/27/2025 .....|[Direct ..

PPGLE8-57-1 ......... Midwest Texas Tea LLC Sr Sub Nt 19.500% 01/17/30 [ AP 03/31/2025 ..... Interest Capitalization ...

0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 22,642,352 22,642,352

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 424,429,477 422,919,362 1,585,450
0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999997. Total - Issuer Credit Obligations - Part 3 424,429,477 422,919,362 1,585,450
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX

0509999999. Total - Issuer Credit Obligations 424,429,477 1,585,450
16165V-AM-0 .........|Chaseflex Tr RMBS Ser 2007-1 Cl 249  6.000% 02/25/37 .......ceeeeieeriiiiiiiiieeieiiieie e eeeee e eies [eenes 03/29/2025 ..... Interest Capitalization ...
320521-AC-3 . ..|First Horizon Mtg PT Tr RMBS Ser 2007-FA4 CI 1A3  6.250% 08/25/37 02/01/2025 . Interest Capitalization ...

36171D-AE-8 . ..| GCAT RMBS Ser 2025-INV1 Cl A5 6.000% 02/25/55 . 02/21/2025 .....[Bank of America BISD Dealer .

362957-AG-7 . .| GS Mortgage Sec Corp RMBS Ser 2025-PJ2 CI A7 6. . 02/18/2025 . Goldman Sachs & Company ...

4378%K-AB-8 Homeward Oppor tunities Fund RMBS Ser 22-1 CL A2 5.082% 07/25/67 ....ccecicuuveeeeeiiiiiiieeiiiiiiieeee o 01/15/2025 ..... Wells Fargo Securities LLC ..
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62955V-AB-2 New York Mortgage Trust RMBS Ser 2022-CP1 Cl A2  3.012% 07/25/61 ....ceeeeeeeeeeeeceeiieeeeceeneeeeee eennd 02/11/2025 Barclays Capital Inc . .
69378K-AB-0 . ..|PRP Advisors, LLC RMBS Ser 22-NaM1 CL A2  5.500% 08/25/67 ............ 01/14/2025 . Nomura Securities Intl LLC
69380T-AB-7 . ..|Preston Ridge Partners Mrtg ABS Ser 2023-NGM3 CI A2  6.677% 11/25/68 . 01/22/2025 . Wells Fargo Securities LLC ..
69392F-AA-5 . ..|Pretium Mort Cred Partnership RMBS Ser 2025-RPL1 CI A1 4.000% 07/25/69 01/16/2025 .....|Nomura Securities Intl LLC ..
73015J-AG-3 . ..|PMT Loan Trust RVBS Ser 2025-INV2 CI A7  6.000% 02/25/56 ............. 02/11/2025 . Goldman Sachs & Company ,666, N ,644, N
T49428-AB-7 . .| Woodward Cap Management RMBS Ser 2025-CES2 Cl A1B  5.603% 02/25/55 . 02/26/2025 . Citigroup .. 3,944,887 |. .. 3,944,978 |.
749971-AN-9 Radian Mortgage Capital Trust RMBS Ser 25-J1 Cl J8  5.500% 07/25/55 . . Wells Fargo Securltles LLC .. 16,023,963 |. .. 16,170,887 |...
1059999999. Subtotal - Asset-Backed Securities - Financial Asset- Backed Self-Liquidating - Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 43,983,834 44,395,555 153,354
072924-AD-5 ......... [Barclays Com Mort Securities CMBS Ser 2025-5033 Cl A4 5.83%% 03/15/58 ..ecveoreereeresueernereereanees ... 02/21/2025 ..... [Barclays Capital INC ....veveereereessesessesessessessasseseessessasseseeseeseessassessessessessessessasnessassasee |ossessesessesessassossessessosees |oosessossesseseeenes 1,441,978 | 1,400,000 [..oeevvnnniiiiiiiiaaieeees 2,725 | 1.
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 1,441,978 1,400,000 2,725
15032E-AY-5 .........|Cedar Funding Ltd CLO Ser 17-8A Cl ARR  5.538% 01/17/38 . P PO 01/27/2025 ..... Jefferies & Company Inc ... .... 13,000,000 |. .... 13,000,000 ... 1.
303401-AA-3 . .|FNA Trust RMBS Ser 25-1 Cl A 5.623% 03/15/45 ......03/12/2025 . Cantor Fitzgerald & Co .. .25,000,000 |. .25,000,000 |. 1.
74983A-AJ-2 RR Ltd RRAM Ser 2021-19A Cl ATR  5.482% 04/15/40 .....oeieieiiiie e eee [eenand 03/04/2025 ..... CIBC Wor Id Markets Corp ... .... 12,650,000 |. .... 12,650,000 |... 1.
74983A-AL-7 RR Ltd RRAM Ser 2021-19A Cl AR 5.852% 04/15/40 ....evvviiiiiniiiiiiiiiine v [eanand 03/04/2025 ..... Lo O oL T T 0oL £ T R RO RN 3,900,000 foueuiiiviinnnniinnnnns 3,900,000 |... 1.
97720B-AA-8 . Wise CLO CLO Ser 2025-2A Cl A 5.493% 04/20/38 . ......03/20/2025 . Wells Fargo Securities LLC 4,000,000 |. 4,000,000 |. 1.
97720B-AC-4 Wise CLO CLO Ser 2025-2A Cl B 6.093% 04/20/38 ........ccuvuiiiiiiinnniiiiiiinnnnniniiinnnnnnnsennnnnnsennenns |-.0.03/20/2025 ... Wells Fargo Securities LLC ..uu..iiiiiiiuuuiiiiiiiiiiiiiiiiuiiieiiiiii e s e ciesissesreesnnsseseesnnansesseennnnss oesrssnnnssesrnnnsnssesrrnssnnsnees |oeressnassssrennnnnenes 1,980,000 [..oivvvveniiiiiinnnnns 2,000,000 |... 1.
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unafflllated) 60,530,000 60,550,000
10567U-AA-5 ......... [BRAVO Residential Funding Trus RVBS Ser 2025-SR1 CI A1 3.000% 03/25/30 ...vvivereeuerierieriannanas J...... 03/11/2025 ..... | L T OO OO U U OO UOUO RO 14,178,401 [ 15,000,000
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Affiliated) 14,178,401 15,000,000
05368*-AB-1 . ..| Aven Blackstone PVTABS Aven Class B 6.784% 02/19/55 .... v oo 02/19/2025 ..... Direct ..770,728 |. ..770,728 |...
05368*-AC-9 . ..| Aven Aven Class C (Blackstone ABS) ~ 7.900% 02/19/55 ..... 02/19/2025 . Direct .. ..826,186 |. 826,186 |.
66981P-AN-8 . ..|20 Gates - Continental Warehou Class A2 Notes  8.053% 07/15/31 01/10/2025 Direct .. 26,262 |. 26,262 |.
66981P-AN-8 . ..|20 Gates - Continental Warehou Class A2 Notes  8.064% 07/15/31 02/06/2025 . Direct .. 39,394 |.
66981P-AN-8 . ..| 20 Gates - Continental Warehou Class A2 Notes  8.067% 07/15/31 03/07/2025 . Direct .. 415,455 |.
66981P-AN-8 . ..|20 Gates - Continental Warehou Class A2 Notes  8.071% 07/15/31 ......08/07/2025 . Direct .. 21,885 |.
000000-00-0 ......... Essar 0il UK Element Funding Sr Nt  7.867% 10/18/26 T 03/27/2025 ..... Direct . .. 1,013,514 |...
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 3 113,424 3,113,424
05368*-AA-3 ......... JAven Blackstone PVTABS Aven Class A 6.249% 02/19/55 ...ivviiiioieieieiesariesieiarsssassaseaneseas J..... 02/19/2025 ..... | L T OOl OO U OO UOUO RO 7,531,388 |..eevuiiiiiiiiiiinnnnns 7,531,388
1129999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- quwdatlng Other Financial Asset-Backed Securities - Self-Liquidating (Affiliated) 7,531,388 7,531,388
040094-AA-2 . ..|Ares PCS |1 Rated Note Class A Senior Note  3.834% 11/10/33 ....ovvviiiiiiiniiiiiiiiiiiiiiiiiiiineceeenn e 01/24/2025 T ) R 2,764,184 |..oovveiiiiiiiis 2,764,184 |... 2.BPL
040094-AB-0 . .|Ares PCS || Rated Note Class B Senior Note 4.947% 04/09/33 . 01/24/2025 . Direct .. 3.BFPL ..
31616F-A*-8 . Fidelity Evergreen Private Cre Sr Nt Ser B 10.290% 07/19/36 . 03/03/2025 . Direct .. 2BFPL ..
31616F-AG-6 . ..|Fidelity Evergreen Private Cre Sr Nt Ser A 8.793% 07/19/36 . 03/03/2025 . Direct .. 3.BFPL ..
674008-AA-1 . ..|Oaktree Lending Partners Feede Class A Nt 7.053% 01/31/44 .. 02/03/2025 . Direct .. 1.GPL ..
67400@-AB-9 . ..|Oaktree Lending Partners Feede Class B Nt ~ 8.803% 01/31/44 02/03/2025 . Direct .. 2.BFPL ..
674008-AC-7 . .|Oaktree Lending Partners Feede Class C Nt 10.553% 01/31/44 02/03/2025 . Direct .. 3.BPL ..
G42176-AA-0 . .|HPS Specialty Loan Fund VI Fee Nt  8.310% 12/29/32 ......02/10/2025 ..... Direct . . . 2.B PL
1319999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Not Self- L|qU|dat|ng Equny Backed Secuntles (Unaffiliated) 9 032,327 9 032,327
023790-AA-8 .........[American Airlines Inc Secured Ser B 3.850% 08/15/29 . . [......03/11/2025 .....Cantor Fitzgerald & Co .. 748,871 |. ..784,158 |...
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practlcal Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 748,871 784,158
255126-AA-2 ......... [Diversified Business Cr Inc ABS Cl 2025-1A Ser A1 5.945% 02/28/45 ....evecverererasesenennaneanes ... 02/26/2025 ..... | T | T PR 12,000,000 [..eevvnnneiaeennnnnns 12,000,000
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 12,000,000 12,000,000
1889999999. Total - Asset-Backed Securities (Unaffiliated) 130,850,434 131,275,464 158,343 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 21,709,789 22,531,388 XXX
1909999997. Total - Asset-Backed Securities - Part 3 152,560,223 153,806,852 158,343 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 152,560,223 153,806,852 158,343 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 576,989, 700 576,726,214 1,743,793 XXX
000000-00-0 .........[Fractal Re Ltd Perpetual Preferred Shares ... ......03/14/2025 2,395.000 |.... 239,486 |.
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 239,486
4509999997. Total - Preferred Stocks - Part 3 239,486
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4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 239,486 XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks 239,486 XXX XXX
6009999999 - Totals 577,229, 186 XXX 1,743,793 XXX
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..912828-H4-5 |U S Treasury Tips  0.250% 01/15/25 .......... . 01/15/2025 . | Various .........ccceeeiiiiiniiinns fovunieiininninnnnnns .... 254,490,310 |..... 191,000,000 |..... 196,213,497 |..... 254,566,160 |.. (60,399,652) |........ (L)) .. (60,409,430) |...oevveiieiinns o 194,156,730 [.....evvveeeees ... 60,333,580 |... 60,333,580 |........... 318,113 |. 01/15/2025 . |1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 254,490,310 191,000, 000 196,213,497 254,566,160 | (60,399,652) (9,778) (60,409,430) 194, 156,730 60,333,580 60,333,580 318,113 XXX XXX
Kane County IL Sch Dist GO Preref Ser A
.. 484026-NJ-4 19.000% 01/01/25 ...evvvvvvvirnniniiininiiiiiiiinnns . 01/01/2025 . |Maturity ....ooeveveeemmnnninnninnnns foveiiiiiiiiiiiiiins foeens 2,000,000 |........ 2,000,000 |........ 2,496,123 |........ 2,000,000 [ooeeeiiiiiiiiins fooeeeiiiiiiiies o e o o PRV N4[0 [ U I R RN 90,000 |. 01/01/2025 . [1.C FE ....
Kane County IL Sch Dist GO Unref Ser A
.. 484026-NN-5 ]9.000% 01/01/25 ....vvvvvvvvvnniiiniiiiiiiiinnnnnnes . 01/01/2025 . |Maturity ......eeeeeeeennnnnennnnnnns foveeeeiiiiiiiiiinins founes 6,520,000 |........ 6,520,000 |........ 7,991,382 |........ 6,520,000 [..ooeeeeeieeeees Jooveeeinninnnnns Joveviiiiiiiinns foveeeeiiiiiiinne foviiiiiiiiiiiies e 6,520,000 f..cocoiiiiiiiies fooveiiiiiiiis o Jovveieeens 293,400 |. 01/01/2025 . |1.C FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 8,520,000 8,520,000 10,487,505 8,520,000 8,520,000 383,400 XXX XXX
Broward Cnty FL Arpt Sys Rev Amt-Ser A
.. 114894-1IC-8  15.000% 10/01/31 ..evvvvviiiiiiiiiiiiiiiiiiiiinae . 03/26/2025 . | Truist Financial ......ccccoceeie fevvvviininnnniiinnns founene 4,017,720 |........ 4,000,000 |........ 4,525,680 |........ 4,046,145 oooevvviiinininn foeeens (14,257) |oeeeeeeeeeieiees e [QL3V:70 ) RO R 4,031,888 [..cccceeeeeieens |oeeens (14,168) |....... (14,168) |...oeveeeee 97,778 |. 10/01/2031 . [1.E FE ....
Broward Cnty FL Arpt Sys Rev Amt-Ser A
.. 114894-1IE-4 15.000% 10/01/33 ...evvvvvvvvrnrnnniiininnininnnnnnns . 03/26/2025 . |Wells Fargo Securities LLC .... |o.ceeveveeeeeinnnnn feunnne 2,002,500 |........ 2,000,000 |........ 2,241,480 |........ 2,021,303 [oeevveiiiiiiinnn foreeenn (74D 1 PO RN (6,579) |eevveviiiiiiies fevninne 2,014,724 |oooeeviiiiiiiinn o (12,224) |....... (12,224) |............ 48,889 |. 10/01/2033 . |1.E FE ....
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 |Ser B 2.550% 01/01/43 ......cooevvviiininnnnnns . 03/03/2025 . | Call 100.0000 ...eevveennnnnn fooeeieieieieieeeeees e, 69,711 [oeeeeeneee 69,711 |l 69,711 |oveeennes (S N PR AR (SRR RN R R (1 O R Y (U N 281 |. 01/01/2043 . [1.A FE ....
Garden St Preservation Tr Rev Open Space
..365418-BX-9 |Farmland 2005 Ser A 5.750% 11/01/28 ........ . 03/26/2025 . | Goldman Sachs & Company ......... |oeeeeeeeeeeevenenns founee 22,287,560 |....... 21,200,000 |....... 22,972,080 |....... 22,196,365 |.ooovvveiiiiinnn founnnne (56,325) |.ooeeeeiiieeeees |oeeens (R8¢ 725) 1 AR R 22,140,040 [..oovvvrernnnnnn fornnnne 147,520 |....... 147,520 |..cooeeeee. 494,372 |. 11/01/2028 . [1.E FE ....
LA Local Govt Envrnmnt| Facs TXBL-LA Ult Ser
..54627R-AL-4 |A  3.615% 02/01/29 ...coooiiiiiiiiiiiiiiiiiens . 02/01/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 688,334 |........... 688,334 |.......... 662,171 |........... 672,299 [ooeeviiiiiiinn oo 16,035 [oovveeeeiiininnn oo 16,035 [oovveeiiiiiiinnn oo 688,334 |...oooooiiiiiins | e e 12,442 |. 02/01/2029 . |1.A FE ....
LA LOCAL GOVT ENVRMMN TXBL-LA Util Rstr Crp
..54628C-G3-0 |Prj/Eno  5.197% 09/01/39 .........cceeeeiiinins . 03/01/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 208,741 |........... 208,741 |........... 199,389 |.......... 200,117 |oooeeiiiiiiiiins oo L2 O N L2 O N P20 B T R R R R, 5,424 |. 09/01/2039 . |1.B FE ....
Lower Colo Riv Auth TX Rev Jr Lien Seventh
..548100-3N-4 | Suppl Ser  4.750% 01/01/28 ........eevvvvvnnnnne . 01/01/2025 . | Various ..........eeeeeeeeemmnnnnnnns forveemmmnneneenneens forvnnnn 700,000 |.......... 700,000 |........... 748,615 |.......... 711,006 [eevveeeeeeiinne founnnns (11,006) [...vvvvvnvnnnnnn foreenn [TV R R 700,000 |oovvviviiiiiins foeveeeiiiiiiiens feeiiiiiiiii o 16,625 |. 01/01/2028 . [1.E FE ....
Massachusetts Educ Fin Rev Txbl Ser A
..57563R-SU-4 |4.949% 07/01/38 .coooeveiiiiiiiiiiiis . 01/01/2025 . | Call 100.0000 ...ovvvveennnnn fooreeeiiiieieeeeeens e 625,000 [.......... 625,000 |........... 625,000 |........... 625,000 |oooiiiiiiiiiins oo e feieiiiiiie fon 625,000 [oooveiiiiiiiiins oo e e, 15,466 |. 07/01/2038 . 1.C FE ....
Massachusetts St Spl Oblig Rev Ref-BAHC-Cr
..576002-DJ-5 |Muni  5.500% 01/01/25 .....evvvvvvvrervnnnnnnnns . 01/01/2025 . |Maturity ....ooevveeennmnnnininninnns foeveiiiiiiiiiiiiiins foeens 8,000,000 |........ 8,000,000 |........ 8,653,920 |........ 8,000,000 |..eevvviiiiiiinn fevverniiiiiiiinn foriiiii f e e 8,000,000 |.ooeeviiiiinnns fovviiiiiiiiiiens feeeiiiiiiiiiies o 220,000 |. 01/01/2025 . |1.B FE ....
Massachusetts Spl Obl Rev Txbl Social Bonds
..576004-HG-3 |Ser B 4.110% 07/15/31 .....evvvrvvrvrnnnnnnnnns . 01/29/2025 . | Call 100.0000 ...evvveeennnnn fooreriiiiieieeeeeens e 2,586,242 |........ 2,586,242 |........ 2,586,242 |........ 2,586,242 |.ooooiiiiiiiiins e [ f e e 2,586,242 |oeeeviiiiiiiiinn fenniiiiiiiiis f e 53,147 |. 07/15/2031 . |1.A FE ....
New York NYC Tran Fin Auth Rev Bld Amer Bd
..64971M-87-8 |5.467% 05/01/36 ....oevvvvvviiiiiiiiiiiiiiiiiiieees . 03/27/2025 . | Call 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 8,000,000 |........ 8,000,000 |........ 8,000,000 |........ 8,000,000 |..eevvviiiiiiinn fevverniiiiiiiinn foriiiii f e e 8,000,000 |.ooeeviiiiiinns fovvviiiiiiiiinns feeeiiiiiiiiiien o 177,374 |. 05/01/2036 . [1.A FE ....
Ohio St Tpk Commn Rev Ser A 5.500% 02/15/26
CB7TB0H-CH-2 | oeveeeeiiiiiiiiiiiiii . 02/25/2025 . |UBS Financial Services Inc ..... |o.eeevveeveeiinnnns fouvennnnns 25,689 |........... 25,000 [oeeeennnnee 28,941 |............ 25,318 oo e (7)) SR RN (73] SR RN 25,276 [oooeiiiiiiiiiies e LYK O L3 K I P, 730 |. 02/15/2026 . 1.C FE ....
Ohio St Tpk Commn Rev Ser A 5.500% 02/15/26
..67760H-CH-2 |... . |- 02/15/2025 . | Cal | 100.0000 ...evvveneennnn fooeeeiiiieieieeeeees s 2,230,000 |........ 2,230,000 |........ 2,581,537 [........2,258,381 [ooeeeiiniiinnnn ooeeeenn (3,008) oo e (3,005) [ovveiiiiiiiiiies feviiees 2,255,376 |.. . 02/15/2026 . [1.C FE ....
Okl ahoma
..678908-32-5 |02/01/34 . 02/03/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 285,370 |oeeeeeeenns 285,370 |........... 285,370 |........... 285,370 [ouvevniiiiiiins oo e e e e 285,370 . 02/01/2034 . [1.A FE ....
Port Auth NY & NJ Rev Transportation
..733581-YK-4 110/15/34 ... . 03/26/2025 . | Goldman Sachs & Company ......... |oeeeeeeeeeeeeeeenns feunene 7,405,057 |........ 7,395,000 |........ 8,271,160 |........7,476,100 |.......ccoeeeees |eeeens (23,833) | RV X)) F SN 7,452,268 |.. .. 166,388 |. 10/15/2034 . [1.D FE ....
Springfield .
..850578-TS-4 |03/01/34 ...ooovviiiiiiiiiiiiiiiiiii . 03/03/2025 . | Call 100.0000 ...eveeenennnnn Jooeeiiiiiiiiieeeeees e 5,000,000 |........ 5,000,000 |........ 5,500,700 |........ 5,010,309 [o..oovvvevnnnnnn forenns (10,309) |.eevvveiiiniinns fovenes (10,309) |.eevvvviniiiiins fovennnns 5,000,000 |..oooeeeeeeenens Jovviiiiiiiiiins fovveeiiiiiiiinn foiinnnnne. 125,000 |. 03/01/2034 . [1.E FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 64,131,924 63,013,398 67,951,99% 64,183,666 (100,697) (100,697) 64,082,970 48,954 48,954 1,501,355 XXX XXX
AEP Texas Central Trans Fund LBASS Ser 2019-1
..00115B-AA-5 |CI A1 2.066% 02/01/27 ......evvvvvvvnvnnnnnnnnns . 02/01/2025 . |Paydoun ........cooeeeiiiiiiiiiininns feniniiiiiiiiiiiiins foniin 1,446,421 |........ 1,446,421 |........ 1,446,419 |........ L7 [V R AU L O N L PO R 1,846,421 [oveneiniiiis o e e 14,868 |. 02/01/2027 . |1.A FE ....
AMF Florence LLC Sr Sec Nt~ 3.210% 12/31/35
L001768-AA-4 | oeereeeeeeee e . 03/31/2025 . |Redemption 100.0000 ....... . 12/31/2035 . (2.B PL ..
..212168-AA-6 |Continental Wind Sr Nt  6.000% 02/28/33 .... |. 02/28/2025 . |Redemption 100.0000 ....... . 02/28/2033 . 2.B FE ..
Delaware Basin Residue, LLC Sr Nt~ 3.000%
.. 245820-AA-2 109/30/36 ... .. |- 03/31/2025 . | Redemption 100.0000 ....... 406, 350 406,350 |.... . 09/30/2036 . (2.B PL ...
Delaware Basin Residue,
..245826-AB-0 |6.400% 05/31/34 ...oooeviiiiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ....... foeeeeeeeinnnnnnnnnn fonnee.... 314,565 |........... 314,565 |........... 314,565 |........... 314,565 [...ovveenninnns v o e feveeeeeieeiiees oo 314,565 [ e e . 05/31/2034 . [2.B PL ....
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HS Wildcat LLC Sr Sec Nt Ser A 3.830%
..40480%-AA-3 | 12/31/50 ooviiiiiiiiiiii . 01/25/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 13,913 |oveeinnnns 13,913 |l 13,913 |l 13,913 | e o fo e e 13,913 | s e o, 133 [. 12/31/2050 . |2.A PL ....

Mankato Energy Center LLC Sr Sec Nt  2.900%
..55396#-AA-0 | 05/31/39 ... .
Morongo Transmission

. 05/31/2039 . |2.B PL ....

. 03/31/2025 . |Redemption 100.0000

1’603

LBAT73%-AA-5 | 07/12/51 oo . 03/31/2025 . |Redemption 100.0000 . . 07/12/2051 . [1.G PL ..

..89054X-AD-7 | Topaz Solar Farms LLC Nt  4.875% 09/30/39 .. |. 03/30/2025 . | Various . 09/30/2039 . [3.A FE ..
GIP Titanium Finco Pty Ltd. Sr Nt  2.800%

..089740-AA-4 ] 03/31/36 ... . 03/31/2025 . |Redemption 100.0000 . 03/31/2036 . [2.B PL ....

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating

Entities (Unaffiliated) 3,733,745 3,733,745 3,734,645 3,723,153 (735) 3,733,745 XXX XXX

..00287Y-CX-5 | Abbvie Inc Sr Nt~ 3.800% 03/15/25 ............ . 03/15/2025 . | Various 11,000,000 |...... 11,000,000 |....... 11,011,339 |....... 10,999,526 |.... U (UYL R U 11,000,000 |.. . 03/15/2025 . [2.C FE ..

..00802#-AA-4 | Aerostar Airport Sr Nt 5.750% 03/22/35 .... |. 03/22/2025 . |Redemption 100.0000 . .. 78,426 |............ 78,426 |............ 78,044 |............78,054 |.... D872 e o872 | e 78,426 . 03/22/2035 . [2.A FE ..
Allison Transmission Inc Sr Nt~ 4.750%

.019736-AE-7 | 10/01/27 oo . 03/18/2025 . Bank of America BISD Dealer ... L3215 [ 400,000 |........... 375,500 f[...eeeeeen882,700 [oeeeeeiiiiciins oo 1,065 |. ....383,765 |.. . 10/01/2027 . |3.A FE ...

..02361D0-AP-5 | Ameren |l linois Co Sr Nt ~ 3.250% 03/01/25 .. |. 03/01/2025 . |Various ... 27,616,000 .27,616,000 .28,636,316 |. 27,637,343 |. .. (21,343) |. K 27,616,000 . 03/01/2025 . [1.F FE ..

..026650-EA-5 | American Honda Fin Sr MTN  1.500% 01/13/25 |. 01/13/2025 . |Maturity ......ccooveiiiiiinnniiiis foeeeiiiiieeeiiis feeees 4,350,000 |........ 4,350,000 |........ 4,129,865 |........4,344,047 |...ooccoiniins foinenns 5,953 |ociieeiiiii 5,983 L e 4,350,000 |.. . 01/13/2025 . [1.G FE ..
American Water Cap Corp Sr Nt 3.400%

..03040W-AL-9 | 03/01/25 . 03/01/2025 . [Various ..........cccceeeeeeriniinns foovveeeeeesiineees 2. 23,500,000 |....... 23,500,000 |....... 23,775,409 |.......23,505,763 |.... e (5,763) e e (5,768) [ | 23,500,000 |.. ...399,500 |. 03/01/2025 . [2.A FE ..

..031162-DQ-0 | Amgen Inc Sr Nt ~ 5.250% 03/02/30 . 03/11/2025 . | Various ..5,260,000 ..5,247,849 |. .5,250,620 |. .5,250,925 145,746 |. 03/02/2030 . [2.A FE ..

..031162-DR-8 | Amgen Inc Sr Nt  5.250% 03/02/33 .. |- 03/27/2025 . |Various ... ..3,550,000 ..3,538,818 |. . 3,540,458 |. .3,540,680 106,648 |. 03/02/2033 . [2.A FE ..

..082177-AH-0 | Amsted Industries Sr Nt 5.625% 07/01/27 ... |. 03/24/2025 . |Redemption 100.0000 ...ooo fouveeeiiiiiiiiiinns o 1,804 i 1,804 |............ 1,883 [.........ln 1,787 | ...1,804 |.. . 07/01/2027 . 3.C FE ..
Aramark Services Inc Sr Nt  5.000% 02/01/28

..038522-A0-1 . |- 02/26/2025 . [Goldman Sachs & Company ......... |-eeecueeereriiinnns |eennnnn. 982,500 |o.eeees 1,000,000 |........ 1,005,000 |...........971,023 |.........20,783 |.oooooeeee (113) fourrriienniiiis [oeeeeein 29,670 [ouviieiiiiiiins e 1,000,693 |.. (18,193) ....28,611 |. 02/01/2028 . [4.A FE

..053332-BD-3 | Autozone Inc Sr Nt  4.750% 02/01/33 . . 03/27/2025 . [Various ..........cccceeeeeeeriiiinns foevnveeeeesniienns |-22.2.3,683,735 |l 3,805,000 |........ 3,798,684 |........3,799,700 |o.cocccieiinnns fooreeeeee 128 | o128 | e 3,799,828 |.. (116,093) . 02/01/2033 . |2.B FE
Axalta Coat/Dutch HId BV Sr Nt~ 4.750%

..05454N-AA=7 | 06/15/27 . . 02/26/2025 . [Various ..........ccecevmeeeriiiiinn Jooviineneeeeiiiens Joeeiinns 79,160 |............ 80,000 |..cceeenns 83,098 |............ 78,230 |oeeennnn 2,181 [ (142) o [ 2,089 s e 80,269 (1,109) foueeeriiiines 760 |. 06/15/2027 . [3.C FE ...
Beacon Roofing Supply Inc Sec Nt 6.500%

..073685-AK-5 | 08/01/30 ..eeeeiiiiiiiiee e . 03/20/2025 . Bank of America BISD Dealer ... 1,787,125 |........ 1,700,000 |........ 1,724,375 |........ 1,720,389 |.... S(18) | [t 1,719,274 |.. . 67,851 .70,597 |. 08/01/2030 . |3.B FE

..08576P-AP-6 |Berry Global Inc Sec Nt ~ 5.650% 01/15/34 ... |. 02/13/2025 . | Tax Free Exchange 14,996,668 |....... 15,000,000 |....... 14,996,448 |....... 14,996,636 |.... R 70 IR RN 14,996,668 |. ...489,667 |. 01/15/2034 . [2.C FE
Blue Heron Intermediate Holdco Sr Nt~ 5.560%

..09555*-AA-8 | 09/30/37 .. |- 03/31/2025 . |Redemption 100.0000 . .. 259,687 259,687 259,687 |...........259,687 |.... ....259,687 |.. ..3,610 |. 09/30/2037 .

..126408-HU-0 | CSX Corp Sr Nt 4.100% 11/15/32 . . 03/27/2025 . [Various .................. . 3,586,098 ..3,785,000 ..3,675,576 |. .3,693,672 |. . 3,695,990 .57,332 |. 11/15/2032 .

..163851-AF-5 | Chemours Co Sr Nt ~ 5.750% 11/15/28
..163851-AH-1 | Chemours Co Sr Nt ~ 4.625% 11/15/29 ...
Chesapeake Energy Corp Sr Nt 5.500%

. 03/19/2025 . | Goldman Sachs & Company
. 03/19/2025 . | Var ious

.. 279,375
.. 848,250

. 300,000
975,000

..279,690 |.
... 867,646 |....

..278,952 |.
..848,046

.283,985
.901,935 |..

2
1.
5,990 |. 11/15/2028 . (3.
.15,668 |. 11/15/2029 . (4

. 165167-DF-1 | 02/01/26 ... . 03/28/2025 . [Call 100.0000 ..o [ et 1,000,000 |........ 1,000,000 |........... 976,250 |.......... 988,766 |-..vvvveeeriiie fereeeennn 2,389 Lo e 2,389 [ s 991,154 , ,846 |............ 36,208 |. 02/01/2026 . [2.C FE ...
Constellation En Gen LLC Sr Nt ~ 5.600%

..210385-AB-6 | 03/01/28 ......eeeeeiieiiiiiiee e . 03/11/2025 . [Various .........cccccvveeeeriiiinns Joovneeeeeeeiiieees [002222,153,1300 i 2,100,000 |........ 2,127,923 |...ceoen 2,124,515 | oo (1,415) L e (1,415) [ e 2,123,101 . 03/01/2028 . |2.A FE

..22966R-AJ-5 |Cubesmart LP Sr Nt ~ 2.500% 02/15/32 . . 03/27/2025 . [ JP Morgan Securities LLC ..1,470,000 ..1,213,250 |. .1,268,088 |. 1,273,732 . 02/15/2032 . |2.B FE

..232820-AK-6 |Cytec Inds Inc Sr Nt ~ 3.950% 05/01/25 . . 02/01/2025 . [Various ............... .16,750,000 .16,79,875 |. 16,751,779 |. 16,751,319 . 05/01/2025 . |2.A FE ....

..23345\-AA-5 | DT Midstream Inc Sr Nt 4.125% 06/15/29 .... |. 02/26/2025 . |Truist Financial .........cccccce ferreiiiiinnnnnnnn [eenn..... 580,940 [, 613,000 ....573,501 |.... ....578,739 |[.. . 06/15/2029 . |3.A FE ....

..23345M-AB-3 |DT Midstream Inc Sr Nt~ 4.375% 06/15/31 .... |. 02/26/2025 . | Various 933,000 . 851,816 |.... 877,115 |.. . 06/15/2031 . |3.A FE

..235825-AH-9 |DANA Inc Sr Nt 4.250% 09/01/30 .............. . 02/05/2025 . [Morgan Stanley & Co LLC .... 500,000 ..439,906 |.... 440,768 |.. . 09/01/2030 . |3.C FE
Dominion Resources Inc Sr Nt 3.300%

.. 25746U-DE-6 | 03/15/25 ....ovvviiiiiiiiiiiie e . 03/15/2025 . [Maturity ......oooovviiiiiiiiiiiiins oo e 2,630,000 |........ 2,630,000 |........ 2,817,230 |........ 2,636,924 |..ooooiiiiiiiins e, (6,924) |.oovvvvviiiiiins fevnnnnnns (6,924) |..oovvvviiiiiinn fevnnnns R ) O O 43,39 |. 03/15/2025 . |2.B FE ....
Encompass Health Corp Sr Nt 4.625% 04/01/31

S 29261A-AE-0 | eeeeeie e . 02/26/2025 . [Various ...........ccovveeeeeriiinns foovnveeneeiiiiiiens Joovinnnns 492,970 |........... 525,000 [...coceees 465,281 |........... 479,500 [oveveiiiiiiiiies oo [S< X T ROR XX I O LT R 12,536 |..oeeeee 12,536 |............. 9,847 |. 04/01/2031 . [3.C FE ....
Enterprise Products Operations Sr Nt  3.750%

..29379V-BE-2 |02/15/25 ... . 02/15/2025 . [Maturity .. 9,128,000 ..9,128,000 ..9,413,889 |. 9,133,424 |.. .(5,424)|. .9,128,000 171,150 |. 02/15/2025 . |1.G FE ..

.. 29444U-BS-4 | Equinix Inc Sr .500¢ . 03/11/2025 . [Various ... 2,169,562 .. 2,490,000 ..2,102,581 |. .2,180,294 |. ..8,103 |. .2,188,397 .20,231 |. 05/15/2031 . [2.B FE ..

..31428X-BP-0 |Fedex Corp Sr Nt  3.400% 02/15/28 . . 02/26/2025 . [Tax Free Exchange . 1,000,418 ..1,000,000 ..1,001,250 |. .1,000,438 |. . (20)|. X .1,000,418 . 02/15/2028 . [2.B FE ..

..31428X-BS-4 | Fedex Corp Sr Nt  4.950% 10/17/48 ... . 02/26/2025 . [Tax Free Exchange ..........ccoce |oovceeeeeiiiiinnns |oeee 3,076,602 |........ 2,500,000 |........ 3,133,750 |........3,079,095 |.... 2 (2,493) | e (2,498) e e, 3,076,602 |.. . 10/17/2048 . [2.B FE ..
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..31428X-CD-6 |Fedex Corp Sr Nt ~ 2.400% 05/15/31 .... .. |- 02/26/2025 . | Tax Free Exchange ..4,989,378 |........ 5,000,000 |........ 4,083,550 |.... L2450 LU e e, 4,989,378 |.. . 05/15/2031 . 2.B FE ....
..31428X-CE-4 |Fedex Corp Sr Nt ~ 3.250% 05/15/41 .... . 02/26/2025 . | Tax Free Exchange 4,983,112 |........ 5,000,000 |........ 4,980,200 |........4,982,990 [.....oviiiiiins fooveennnnnnn 122 | 122 e e 4,983,112 |.. . 05/15/2041 . [2.B FE ....

Florida Pipeline Holdings LLC Sr Nt 2.920;/@'

..341076-AA-7 |08/15/38 ... . 02/15/2025 . |Redemption 100.0000 ....... ..261,081 [........... 261,031 |.......... 261,031 |...........261,031 |.... .261,031 . 08/15/2038 . |2.B PL

..345397-88-5 |Ford Motor 0 Sr .300% . 02/10/2025 . [Maturity . 2,000,000 ..2,000,000 ..1,885,000 |. .1,990,829 |. .2,000,000 . 02/10/2025 . |2.C FE

..361448-All-3 | GATX Corp Sr Nt ~ 3.250% 03/30/25 ............. . 03/30/2025 . Maturity . 3,521,000 ..3,521,000 ..3,751,6% |. .3,521,000 |. .3,521,000 . 03/30/2025 . |2.B FE

..37940X-AA-0 |Global Payments Inc Sr Nt  2.650% 02/15/25 |. 02/15/2025 . |Various ... 19,426,000 |....... 19,426,000 |....... 19,936,562 |.......19,431,956 |.... 19,426,000 |.. . 02/15/2025 . |2.C FE
Golub Capital Partners Private Sr Nt Ser A

..381750-AA-5 | 3.090% 02/24/25 .......eeeiiiiiiiiiiieaiiiiieenns . 02/10/2025 . |Redemption 100.0000 ..oooew feueeeiiiiiiie et 20,000,000 |....... 20,000,000 |....... 20,000,000 |[....... 20,000,000 foeeeeiriiiiinns Jooriiiieeeeiiie feoreeiiiiiins i e e 20,000,000 . 02/24/2025 . |2.A PL ...
Golub Capital Partners Private Sr Nt 3.140%

L.B81750-AB-3 | 02/24/25 .....ooeiiiiiiiiiie e . 02/10/2025 . |Redemption 100.0000 ..oooe. feuveeiiiiiiiee et 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [-eevvveeeriiiin foeeeeiiiiiieees foeeeeeeiiii oo e e 10,000,000 |.. . 02/24/2025 . |2.A PL

..410345-AL-6 |Hanesbrands Ind Sr Nt  4.875% 05/15/26 ..... . 03/17/2025 . [Various .........ccocevvveeieeiiinns foovinvnneeneiiiinns oo 2,083,176 |........ 2,050,000 |........ 2,047,500 |........ 2,010,001 |.........29,968 |..........1,436 [oooooviiinnns | 31,404 [ s 2,041,495 |.. . 05/15/2026 . |4.C FE
Heal thy Homes Fund |l LLC Promisorry Note

. 000000-00-0 |3.000% 03/31/33 .....cccuvvverereiiniiieieeiiinns . 03/07/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 2,498 ... 2,498 |....ooeennn. 2,48 |..cveeennnn. 1,700 [oovveeeeeenn 789 o e o 789 [ s 2,498 . 03/31/2033 . [5.B GI ....
Hess Midstream Operation Sr Nt 4.250%

L A28102-AE=7 | 02/15/30 .o . 03/28/2025 . [Various ...........cccvveeieriiiinns foovinvenenneiiinins oo 1,853,171 |........ 1,650,000 |........ 1,503,469 |........ 1,525,008 |.........20,383 |..........8,571 [ooiiiiiiins 28,954 [ s 1,549,053 . 02/15/2030 . |3.A FE ....
Hilton Domestic Operatin Sr Nt  3.625%

L. 432833-AN-1 | 02/15/32 . . 02/26/2025 . | Jane Street Advisors . .. 265,326 .... 300,000 254,553 |...........257,329 |.... ....258,074 |.. . 02/15/2032 . |3.B FE ....

..45687V-AA-4 | Ingersol | Rand Inc Sr Nt  5.400% 08/14/28 . |. 03/11/2025 . |Various . 8,032,467 ..7,860,000 ..7,951,675 |. 7,943,924 |. R .7,939,8%9 . 08/14/2028 . |2.B FE ....

..45687V-AB-2 | Ingersol| Rand Inc Sr Nt ~ 5.700% 08/14/33 . |. 03/11/2025 . |JP Morgan Securities LLC ....... |occovviireeniiniss feueees 2,586,775 |........ 2,500,000 |........ 2,480,850 |........2,482,891 |....cccviinins [ 205 | e 295 | e 2,483,186 |.. . 08/14/2033 . |2.B FE

KeyCorp Sr Nt Fix to Float 5/24 5.676%
L A9326E-EL-3 | 05/23/25 ....oeviiiiiiiiiiiie e . 02/24/2025 . |Call 100.0000 ..oovveeeeiee fereeniiiiiii s 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 [evvvveeeriiinn fooreeiiiiiinnes foveeieiiiiiis oo o e 10,000,000 |.eevvveeneeins feoveiiiiiiins i e 143,957 |. 05/23/2025 . (2.B FE ....
Laboratory Corp of America Sr Nt  3.600%

..50540R-A0-5 |02/01/25 . 02/01/2025 . | Various ... R 12,980,300 |....... 12,980,300 |....... 13,990,871 |.......12,980,300 |.... 12,980,300 |.. ...233,645 |. 02/01/2025 . (2.B FE

..55336V-AK-6 |MPLX Lp Sr Nt  4.125% 03/01/27 . 03/10/2025 . [Various . 6,432,5% ..6,500,000 ..6,479,490 |. .6,494,857 |.. .6,495,289 .141,510 |. 03/01/2027 . |2.B FE
Mass Mutual Life ins Co Sub Nt

L.575767-AG-3 | 06/01/39 ..o . 02/25/2025 . |Barclays Capital Inc ......ccoooo |ooviiiieniiiiiiins |oeeae 3,749,790 |........ 3,000,000 |........ 3,726,960 |........ 3,688,362 |....ccvveieeins ferieeeens (4,852) [ eeeeeae (4,852) [evvveeaeiecinn oo 3,683,810 , ,980 foveeinnnnes 62,865 |. 06/01/2039 . [1.D FE ....
Mass Mutual Global Funding Nt — 2.950%

LB76200-C6-3 | 01/11/25 oo . 01/11/2025 . [Maturity ....oooooiiiiiiiiiiiiiiins oo o 10,425,000 |....... 10,425,000 |....... 10,415,386 |....... 10,424,956 |.....ovveeeiiies foreiiiiiiis B s e i e 10,425,000 [oooiieiiiienns foeenieeiiiins oo e 153,769 |. 01/11/2025 . (1.B FE .

..629377-CS-9 |NRG Energy Inc Sr Nt 3.875% 02/15/32 ....... . 03/26/2025 . Wells Fargo Securities LLC ... |ooccoeereriiiiinns |oovnnnns 41,875 |.......... 500,000 |........... 425,000 |........... 432,006 [oeooeeiiiiiiiinn oo 1,780 | oo L IZ: U R AN 433,876 [ooeeiiiiiiiiens e 7,99 |.......... 7,99 ...l 11,948 |. 02/15/2032 . 3.B FE .
National Retail Properties Inc Sr Nt  3.600%

LB3THT-AJ-5 | 12/15/26 .. . 03/10/2025 . Bank of America BISD Dealer ... |.o..cccceveeiiinns |oeens 8,383,975 |........ 8,500,000 |........ 8,392,815 |........ 8,475,837 |.oeovciiiiieees foniieens 2,218 |oeeiiiiiiinees foiieeens P24 2 A R 8,478,116 [oeeeeiiiiiiiins |eens (94,140) |....... (94,140) |............ 73,100 |. 12/15/2026 . [2.A FE ....
National Rural Utilities Coop Sr Nt  2.850%

..637432-ND-3 | 01/27/25 .. . 0172772025 . [Various ..........ccccvvveveeiiiinnns foovvveeeneiiiiiens oo 12,500,000 |....... 12,500,000 |....... 12,492,566 |.......12,499,895 |.....ccoovnenns fonneennin 105 | e 105 | [ 12,500,000 |.. ...178,125 |. 01/27/2025 . [1.E FE .

..64952G-AE-8 |NY Life Insurance Sub Nt  5.875% 05/15/33 .. |. 03/27/2025 . |Barclays Capital Inc ......ccccco |oeeeiiiiiiieniinics foeeens 7,187,917 |........ 6,900,000 |........ 7,103,205 |........7,091,747 |ooooiiciiinins o (4,095) | e (4,095) | [t 7,087,652 |.. ...144,019 |. 05/15/2033 . [1.C FE .
Nextera Energy Capital Sr Nt  6.051%

..6533%K-BP-4 | 03/01/25 ..o . 03/01/2025 . [Maturity ......ooooiioimeenniiiiiins Joerieeeeeeeiiees oo 1,890,000 |........ 1,890,000 |........ 1,894,725 |........ 1,890,402 [oeeeiiiiiiiiees foiiieeens (402) [eeeeeeiiiiins oo (402) [oveeeeieiiiies s 1,890,000 |-eevviieniiiie forreeiiiiiiiies oo e 57,182 |. 03/01/2025 . [2.A FE ....
Nissan Motor Acceptance Corp Sr Nt ~ 2.000%

..654740-BS-7 | 03/09/26 ........evviiiiiiiiiiee e . 03/05/2025 . [Various ... 10,063,369 |....... 10,418,000 |....... 10,098,851 |.......10,233,009 [......ccccunnns |eeennnn26,382 [ooiiiiiiiiiies [0nnn26,382 [ e 10,259,391 |oevieeeiiin o (196,023) |...... (196,023) . 03/09/2026 . |3.A FE ....

..65480C-AC-9 |Nissan Motor Acc Co Sr Nt ~ 1.850% 09/16/26 |. 03/04/2025 . |Various . 2,371,875 ..2,500,000 .. 2,499,400 |. . 2,499,789 |. X . 2,499,810 (127,935) |...... (127,935) |.. . 09/16/2026 . 3.A FE ....

..65480C-AD-7 |Nissan Motor Acc Co Sr Nt 2.450% 09/15/28 |. 03/04/2025 . |Various ........ccceeerrviummraeran foeeeeriiinneeeenis feeeens 1,218,130 |........ 1,346,000 |........ 1,345,489 |........1,345,718 |.... 1,345,731 |ooeeeiiiiees [ (127,601) |...... (127,601) . 09/15/2028 . |3.A FE
Norfolk Southern Corp Sr Nt~ 3.000% 03/15/32

.B55844-CM-8 | oo . 03/27/2025 . [MarketAXess ........ccceeverriinns Joeviunneeeeeiiiiens oo 1,563,626 |........ 1,773,000 |........ 1,504,905 |........ 1,542,578 1,548,858 [..ooooeiiiiiies | 14,768 |........ 14,768 |............ 28,516 |. 03/15/2032 . [2.A FE ....
Norfolk Southern Corp Sr Nt 4.450% 03/01/33

L.655844-C0-9 | ..oeiiiiiiiiiiiiiii . 03/11/2025 . | Various ..........eeeeeveeeeennnnnnns forvevemnmmnnnenennns fooen 6,715,530 |........ 6,975,000 |........ 6,844,028 |........6,860,974 |.... 6,863,171 .. 164,678 |. 03/01/2033 . [2.A FE ..

..664397-AM-8 |Eversource Energy Sr Nt~ 3.150% 01/15/25 . 01/15/2025 . [Maturity . 2,000,000 ..2,000,000 ..2,126,680 |. .2,001,485 |. .2,000,000 .31,500 |. 01/15/2025 . [2.B FE ..

..69370C-AB-6 |PTC Inc Sr Nt  3.625% 02/15/25 . 02/15/2025 . [Maturity .. . 1,500,000 ..1,500,000 ..1,500,000 |. . 1,496,378 |. .1,500,000 . 02/15/2025 . [3.C FE ..

..74005P-BN-3 |Praxair Inc Sr Nt 2.650% 02/05/25 .. . 02/05/2025 . Maturity ..250,000 250,000 248,649 |........... ....250,000 [.. . 02/05/2025 . [1.F FE ..

Retail PPTYS Of America Sr Nt  4.000%
LT6131V-AA-1 | 03/15/25 .ot . 03/15/2025 . Maturity
..76169#-AH-6 |Reyes Holdings LLC Sr Nt ~ 4.850% 02/04/25 .. |. 02/04/2025 . |Redemption 100.0000 .
Roper Technologies Inc Sr Nt 1.750%
LT76743-AL-0 ] 02/15/31 i . 03/11/2025 . [Bank of America BISD Dealer ... |..cccoceeeeiicnns |oennee 3,530,562 |........ 4,200,000 |........ 3,339,950 |........ 3,551,104 |....ccoveeeeeee founenn 17,590 [ooeeiiiiinnes o 17,590 [ooeeiiiiiinnes o 3,568,694 |...cooeeeeeiin oennne (38,132) |....... (38,132) |..eoveeen. 42,263 |. 02/15/2031 . |2.A FE ....

...... 1,005,000 |........1,005,000 |........ 1,044,265 |....
...... 1,666,667 |........1,666,667 |........1,797,467 |....

........ 1,005,000 |..
........ 1,666,667 |..

. 03/15/2025 . |2.
. 02/04/2025 . |1
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Sabine Pass Liquefaction 1st Lien Nt 5.625%
L. 785592-AM-8 | 03/01/25 ..oooviiiiiiiiiiiii . 03/01/2025 . |Maturity .....oovvvvevnnnnnnnnininnns fonnnnnniniiiiiiinns foiinnn 900,000 |.......... 900,000 |........... 938,637 [...eveee. 900,000 |oeeeeeiiiiiiens e e foiiiin fn e 900,000 |eevveerrriiiins fovvveerreriinens foriiiiiiiiiin fo, 25,313 . 03/01/2025 . |2.A FE ....
Sabine Pass Liquefaction 1st Lien Nt 4.200%
.. 785592-AU-0 103/15/28 ... .. |- 03/11/2025 . [Morgan Stanley & Co LLC ......ouw |oeeeeeeeeeennennnnns |oeees 1,480,590 |........ 1,500,000 |........ 1,498,504 |........ 1,499,530 [ fooviiiiiinnnnn28 e 28 e e 1,499,565 |. . (18,975) |....... (18,975) . 03/15/2028 . [2.A FE ..
..817565-CD-4 |Service Corp In .625% . 02/28/2025 . | JP Morgan Securities LLC 1,226,563 .. 1,250,000 ..1,228,125 |. .1,217,758 |. . 1,242,765 . (16,203) |. (16,203) [.. . 12/15/2027 . [3.C FE ..
..832696-AK-4 | Smucker JM Co Sr Nt ~ 3.500% 03/15/25 ... . 03/15/2025 . | Various .........cceeeunnnnns 11,755,000 .11,755,000 11,514,346 |. 11,748,954 |. X 11,755,000 K VU . 03/15/2025 . (2.B FE ..
..832696-Ali-8 | Smucker JM Co Sr Nt~ 5.900% 11/15/28 ........ [. 03/05/2025 . |Goldman Sachs & Company ......... |o.ccccooriiniiiinnns |oeeeens 5,225,300 |........ 5,000,000 |........ 5,212,450 |........5,191,865 |....cooovviinnns fervnnnnn (8,219) [euvnnnnnnniiiis et (8,219) | |t 5,183,646 |.. . 11/15/2028 . [2.B FE ..
Stolthaven Houston Inc Sr Sec Nt ~ 5.880%
..86156%~AB=7 |07/17/31 ..evvvviiiiiiiiiiiiiiiiiiiiiieee . 01/17/2025 . | Redemption 100.0000 . .. 100, .... 100,000 .... 100,000 |.......... 100,000 100,000 |.. . 07/17/2031 . [2.B PL ...
..86765L-AT-4 | Sunoco Finance Corp Sr Nt ~ 4.500% 05/15/29 . [. 02/26/2025 . | Truist Financial .. 372,522 ..389,000 ..395,808 |. ..365,584 |. .391,904 . 05/15/2029 . [3.A FE ...
..873050-CH-2 | TTX Co Sr Nt ~ 3.600% 01/15/25 . 01/15/2025 . | Various ... 18,650,000 .18,650,000 .19,300,917 |. 18,654,818 |. K 18,650,000 . 01/15/2025 . [1.F FE ..
..907818-DY-1 |Union Pacific Corp Nt~ 3.250% 01/15/25 ...... [. 01/15/2025 . [Various ........ccccccvvvvvvvvvininns foeveeeenninnnnnnnnns s 5,000,000 |........ 5,000,000 |........ 4,986,417 [........ 4,999,012 [ooiiiiiiiiiis foorenn88 | 88 [ [ 5,000,000 |.. . 01/15/2025 . [1.G FE ..
..900320-AB-9 |United Airlines Sec Nt  5.875% 02/15/37 .... |. 02/26/2025 . |Redemption 100.0000 . . ...43,513 L. 43,513 | 43, ..43,513 |.. . 02/15/2037 . [1.G FE ..
..911363-AM-1 |United Rentals Inc Sr Nt ~ 3.875% 02/15/31 .. [. 02/26/2025 . |Various ... .. 213,972 . 300,000 . 300,000 |. ..268,013 |. 300,000 . 02/15/2031 . [3.B FE ...
..02277G-AE-7 |Ventas Realty LP Sr Nt ~ 3.500% 02/01/25 .... [. 02/01/2025 . |Maturity . 6,974,000 ..6,974,000 .. 7,453,046 |. .6,974,000 |. K .6,974,000 . 02/01/2025 . 2.A FE ..
..92036U-AC-3 |WP Carey Inc Sr Nt  4.000% 02/01/25 ......... . 02/01/2025 . |Maturity ......ovvvvvvnnnininiiniiins foveneniiiiniiiiinns fonn 6,567,000 |........ 6,567,000 |........ 7,139,542 |........6,567,000 |..ccevvrrrriinns fervnnnnnnnnnnnnn fovvis fo e e 6,567,000 |.. . 02/01/2025 . [2.A FE ..
Walgreens Boots Alliance Sr Nt  3.450%
..931427-A0-1 |06/01/26 ....ovvvvvrrriiiiniiiiiiiiiiiiiiiiiiais . 02/27/2025 . | Goldman Sachs & Company ......... |oeeeveevrrvevennnns fornunns 6,352,131 |[........ 6,500,000 |........ 6,483,620 |........ 6,299,677 |....... 197,650 [.....oeeeees A I PO RN 197,946 | s 6,497,621 . 06/01/2026 . |4.A FE
Waste Management Inc Sr Nt ~ 3.125% 03/01/25
..94106L-BA-6 |... . |- 03/01/2025 . [Maturity .. 8,500,000 ..8,500,000 ..8,423,545 |. .8,498,507 |.. .8,500,000 .132,813 |. 03/01/2025 . [1.G FE ..
..96145D-AF-2 |Westrock Co Sr L7500 . .. |- 03/15/2025 . | Various ... 17,555,000 |....... 17,565,000 |....... 17,813,329 |.......17,557,206 |.... 17,555,000 |.. ...329,156 |. 03/15/2025 . [2.B FE ..
Williams Partners LP Sr Nt ~ 3.900% 01/15/25
2 9B950F-AQ-7 | eerieiiiiiiiiiiiee e . 01/15/2025 . | Various ..........eeeeveeemenmnnnnnns forveeeemennnnnenenns foeee 19,500,000 |....... 19,500,000 |....... 20,654,025 |....... 19,499,926 |.....covvvviines fevniiniinnnnns L PO RN L PO R 19,500,000 |.ooooeveeeiiiies Jovviiiiiiiiiiies feveieiiiiiiiens o 380,250 |. 01/15/2025 . |2.B FE ..
..988498-AL-5 |Yum Brands Inc Sr Nt  4.750% 01/15/30 ....... . 03/12/2025 . |Wells Fargo Securities LLC .... |oeeevvrvrvvrvinnnns forvnnnnns 829,900 [.......... 860,000 |........... 883,847 |........... 820,695 |......... 54,132 [oeiennns [G22:) ) PO N 53,584 |.ooeiiiiiiiiins | 874,278 |.ooeeeeeieiieees | (44,378) |....... (44,378) ...t 27,006 |. 01/15/2030 . [3.C FE ..
GFL Environmental Inc Sr Nt  4.750% 06/15/29
L361680-AN-4 | .eeeeeeeee . 03/26/2025 . |Various ........ceevnevrvviinnnnnnnns Jovvinnenenninninnnns foenens 1,337,078 |........ 1,388,000 |........ 1,261,776 |........ 1,301,552 [oueniiiis oo 3,784 |ooveeeeeiiiiiins ol 30784 [ 1,305,336 [o.evvvvvviinnnnn fornnnnnne 31,742 |......... 31,742 |l 17,883 |. 06/15/2029 . |4.C FE ....
GFL Environmental Inc Sec Nt  6.750%
..361680-A0-7 |01/15/31 oovvviiiiiiiiiiiiiiiiiiiieeeeeeceee . 03/26/2025 . | Various .......cceeevvnnnnnnnnnnnnns foveeennnnnnniniinns foonn 1,685,675 |........ 1,600,000 |........ 1,635,000 |........ 1,630,407 |ovevvvvveieienns fevnnnns (1,426) |eooiinineees o (1,426) | [ 1,628,981 |..cooeeeeeeinins | 26,6% |......... 26,694 |............ 73,339 |. 01/15/2031 . |3.B FE
TransCanada Pipelines Ltd Sr Nt  4.250%
..89352H-AI-9 | 05/15/28 . 03/05/2025 . | Goldman Sachs & Company ......... |oeeeveevrvvrveennns fornunns 9,592,148 |........ 9,750,000 |........ 9,624,525 |........9,699,193 |....oooviiiiiins fornnnnnnn 2,887 [oiiiiiiins [ 2,487 | | 9,701,680 |.. . 05/15/2028 . 2.B FE ..
..00973R-AE-3 | Aker BP ASA Nt  3.000% 01/15/25 . 01/15/2025 . | Various 22,475,000 .22,475,000 .22,442,051 |. 22,471,508 |. 22,475,000 . 01/15/2025 . 2.B FE ..
..05578Q-AD-5 |BPCE SA Sub Nt  4.500% 03/15/25 . . 03/15/2025 . |Maturity . 6,000,000 ..6,000,000 ..5,914,620 |. .5,997,954 |. .6,000,000 . 03/15/2025 . (2.B FE ..
..05583J-AG-7 |BPCE SA Sr Nt  2.375% 01/14/25 .. . 01/14/2025 . | Various . 7,000,000 ..7,000,000 ..6,958,140 |. .6,999,687 |. .7,000,000 . 01/14/2025 . 2.A FE ..
..09659W-2D-5 |BNP Paribas Sr Nt ~ 3.375% 01/09/25 ... |- 01/09/2025 . [Maturity . 9,000,000 ..9,000,000 ..8,983,890 |. .8,999,044 |. .56 | .9,000,000 . 01/09/2025 . 1.G FE ..
..225313-AF-2 |Credit Agricole SA Sub Nt  4.375% 03/17/25 |. 03/17/2025 . |Maturity ..... .5,000,000 ..5,000,000 ..5,475,300 |. .5,029,039 |. .. (29,039) |. .5,000,000 | , . 03/17/2025 . 2.A FE ..
..654744-AB-7 |Nissan Motor Co Sr Nt  3.522% 09/17/25 ..... . 03/04/2025 . | JP Morgan Securities . 3,163,050 ..3,195,000 ..3,412,373 |. .3,227,301 .(8,949) |. . 3,218,362 . (56,302) |. (55,302) |.. .52, . 09/17/2025 . [3.A FE ...
..654744-AC-5 |Nissan Motor Co Sr Nt ~ 4.345% 09/17/27 ..... [. 03/04/2025 . |Various ..........ccccceeees . 6,878,115 .. 7,049,000 .. 7,667,247 |. 7,313,736 |. .. (17,429) |. . 7,296,308 (418,193) | (418,193) |.. , . 09/17/2027 . 3.A FE ..
..654744-AD-3 |Nissan Motor Co Sr Nt ~ 4.810% 09/17/30 . 03/03/2025 . | JP Morgan Securities LLC 4,799,050 ..5,000,000 ..5,501,998 |. .5,373,645 |. .. (10,690) |. . 5,362,955 (563,905) |. (563,905) |.. s . 09/17/2030 . [2.C FE ..
..002613-AX-6 |UBS Group AG Sr Nt  3.750% 03/26/25 . . 03/26/2025 . |Maturity ..... . 4,500,000 ..4,500,000 .. 4,697,942 |. . 4,525,892 |. .. (25,892) |. K .4,500,000 | , . 03/26/2025 . [1.G FE ..
..92857W-BJ-8 | Vodafone Group PLC Sr Nt 4.125% 05/30/2 . 03/10/2025 . |Call ~ 100.0000 .......ccoeeees feurnvvnnnnnnnnnnnnns founnns 4,000,000 |........ 4,000,000 |........ 4,166,280 |........4,007,768 |.... . (6,003) |eeeeeeieeieiees e (6,003) fonniiiiiiiiiii e 4,001,765 |.. ,765) |.... ,765) .45, . 05/30/2025 . (2.B FE ..
Banco Santander Mexico Sr Nt  5.375%
..P1507S-AH-0 |04/17/25 \oovvveeiiiiiiiiiiiiieieeeeee . 01/28/2025 . | Call 1004117 v e e 2,202,458 |........ 2,200,000 |........ 2,229,700 |........ 2,203,473 |ovvvviiiiiiiies feiiinnnnns (885) [cuvvvvnnnnniiins foveeiiinnn (885) [cuvvvvunnnnnins foreeenn 2,202,588 |...oovvvveiiinnn fonnnnns (2,588)|........ (2,588) ............ 35,634 |. 04/17/2025 . |2.A FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 528,389, 421 530, 199,926 537,126,692 529,716,860 505,017 (58,821) 446, 196 530, 163,054 (1,779,270) |  (1,779,270) 9,200,645 XXX XXX
AnchoragePermit Ctr Bldg Ls Tr CTL  6.340%
..03334@-AA-7 | 02/15/25 ...ooooiiiiiiii . 02/15/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 56,779 [ceeveennnen 56,779 [.eennnnee 56,779 |........c... 56,779 |ooeeiiiiiiiiiies e e e e e LI 74 U R (U N 455 1. 02/15/2025 . |1.D ........
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
L 12644%-AC-1 | 12/15/26 oo . 03/15/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 57,116 [o.eeeeeeeee 57,116 |t 57,116 |oeevevenens L7/ i (1 PR AP (SRR R U R L7405 [ U R (SRR RN 695 |. 12/15/2026 . (1.D ........
CVS Health Corp LBASS PTC Nt~ 6.036%
.. 126650-BP-4 | 12/10/28 .....oovviviiiiiiiiiiiiiiieiieeeees . 03/10/2025 . |Various ..........eeeeveeeevmnnnnnnns forveeeemnmmneneneens forvnnnns 212,185 |oooeeeenes 212,185 |........... 22,777 | 221,343 |oeeeiiiiiiiiins e (9,188) |eeeeeiiiiiiiies v (9,188) |eveeeeiiiiiiies feveeinines T O O A, 1,830 |. 12/10/2028 . [2.B FE ....
CVS Health Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ....vvvvvvvvniiiniiiiiiiiiiiiiiiiiiiiiinanns . 03/10/2025 . | Various ........ceeeeesenennnnnnnnns foveeeeiiniiiiniiiees foonnnnns 282,997 |........... 282,997 |.......... 286,701 |........... 284170 | |oeeeens [RIRTE)] R R [RIRTE)] TR RN 282,997 |o.evvveeiiiinine fovviiiiiiiiiiins o e 3,281 |. 01/10/2030 . [2.B FE ....
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CVS Heal th Corp LBASS PTC Nt~ 7.507%
.. 126650-BS-8 | 01/10/32 .ovvvvviiiiiiiiiiiiiiiiiiieceeeeeeeees . 03/10/2025 . | Various ........ceeevuvnnnnnnnnnnnnns forveenenninninininns forinnn. 88,006 |............ 88,006 |........... 113,304 |............ 97,916 |.oeeeeeeeeiniees |oeeeees (9,909) |.evvvvviiiiiinns fevininns (9,909) |evvvviriiiiiins fevviiniinnns 88,006 |...vvvvvvvvnnnnn fornnnniiiiiiins o 1,104 |. 01/10/2032 . 2.B FE ....
CVS Health Corp ABS PTC Nt ~ 4.704% 01/10/36
L A2665U-AA-2 | eeeei e . 03/10/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 108,952 |[........... 108,952 |........... 108,952 |........... L O SR (SRR R L0 TR O Y N N 855 |. 01/10/2036 . [2.C FE ....
CTL Tr Ser 2019-3 Boston U (Geneva)  3.606%
CA2T148-AA-6 | 12/15/28 oo . 03/15/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 191,847 |........... 191,847 |........... 191,847 |.......... LA O R U R R R L O N N 1,154 |. 12/15/2028 . [1.D ........
CTL 2019-22 Tr (BU-Sydney) CTL ~ 2.780%
L A2722%-AA-0 | 0B/15/27 v . 03/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 535,816 [........... 535,816 [........... 535,816 [........... R L P Y N £ R [ P 2,485 |. 06/15/2027 . |1.D ........
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr
..645080-AA-3 12002  3.000% 01/15/27 ....evvvvvrnnnnnnnnnnnnnns . 03/15/2025 . | Various ........cceeeviunnnnnnnnnnns . 01/15/2027 . [1.A ........
Parmer 31 (Austin TX) CTL Pass CTL Ser A1
. 70176@-AA-7 |3.470% 01/15/32 .oovvvveiiiiiiiiiiiis . 03/15/2025 . | Various ........ccceeviunnnnnnnnnnns , , , . 01/15/2082 . [1.F ........
United Air Lines LBASS EETC Ser 2019-1 Cl A
..90931E-AA-2 |PTT  4.550% 08/25/31 ......evvvvvvvvrnnnnnninnnnns . 02/26/2025 . | Various ........ccceeeinnnnnnnnnnnn , , , , , , , . 08/25/2031 . (2.B FE ....

United Air Lines PTC Ser 2018-1 A 3.700%

..90931V-AA-4 109/01/31 ... . 03/01/2025 . [Various ...
A-1

. 09/01/2031 . |2.B FE ....
1.

..90932M- United Airlines Sec .450% ... |- 02/26/2025 . |Redemption . 08/15/2038 . [1.D FE .
Wells Fargo Bank Northwest NA CTL Ser 2002 CI

..04978#-AT-4 |20  6.650% 08/01/27 ....ooverieriiiiaaiiiiinns . 03/01/2025 . [Various ...........cccceeeeerranns , , , , , . 08/01/2027 . |1.D ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd

..94978#-AU-1 |Ln  7.380% 05/15/32 ...ccuveeiiiieeiiiiiceee . 03/15/2025 . [Various .........ccceccvemeeeriiiiinn Joevinieeeeeiiiiins Joeeiiens 78,681 |............ 78,681 |..cceeeen. 82,379 |..eeennnn. 79,913 i e (1,282) |-eeeieeeeeees [ (1,282) |oeeeieieeeees feieeeee 78,681 [oeeeeeiiiiiiies oo oo o 970 |. 05/15/2082 . |1.B ........
Air Canada LBASS EETC Ser 2017-1AA  3.300%

..00908P-AA-5 | 07/15/31 .o . 01/15/2025 . [Various .........cccccvvemeerriiiiins Jooviieeeeeeiiiiees Joeeinens 128,000 |.......... 128,000 |.......... 128,000 |.......... 128,000 |.ooeiiiiieeies [ s e s o 128,000 [ i e e 2,112 |. 07/15/2031 . |1.C FE ....
Air Canada LBASS PTT Ser 2017-1A  3.550%

..00908P-AB-3 | 07/15/31 e . 01/15/2025 . [Various .........cccccvvemeerriiiiins Joovnieeeeeeiiiiees oo 134,195 |.......oe. 134,195 |........... 132,136 |........... 132,790 |oceveiiieiiiii feeeeeee 1,405 [oeeeeeiiiiis oo 1,405 [oveeeeiiiiins oo 134,195 | e e e 2,382 |. 07/15/2031 . [1.F FE ....
British Airways PTC Ser 2021-1 A PPT  2.900%

. 11042C-AA-8 | 09/15/36 ......eeveeeieeiiiiiiee e . 03/15/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 132,153 |t 132,183 |........... 129,534 |........... 129,99 |oeveeeeeiiiiin feeeeeene 2,157 |oeeiiiiiieees foiiees 2,157 oeeiiiiiiies o 182,183 o [ e 958 |. 09/15/2036 . |1.D FE ....
British Airways PTC Ser 2021-1 B PPT 2nd Lien

.. 11042C-AB-6 | 3.900% 09/15/31 ...covvviiiiiiiiiiiiece e . 03/15/2025 . |Redemption 100.0000 ....... [.... ... (1,356) |. . (1,356) |... . 09/15/2031 . |1.G FE ....

..11042T-AA-1 |British Airways Plc EETC 3.800% 09/20/31 . |. 03/20/2025 . |Various .. i . 09/20/2031 . [1.D FE ....

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) XXX XXX
Animal Supply Company Holdco Term Ln Nt 1

. 000000-00-0 |7.000% 08/14/25 ........cceeuumemeeeriiiiiieeaenne . 02/26/2025 . [Direct ....cceveeeieiiiiiiiieiiiis foeieeeeeeeeiiiees e 008,001,226 | 73,189 | [ 104,880 [ s [ 104,880 e [l 1780139 [ s (173,139) |...... (173,139) |..vveeeene 68,259 |. 08/14/2025 . [5.B Gl ....

Animal Supply Company New 1st Lien Term Ln Nt
. 000000-00-0 |1 13.100% 08/14/25 ... .
0il Changer Inc New Term Ln

(52,287)

. 02/26/2025 . [Direct .. . 08/14/2025 . |5.B Gl ....

. 000000-00-0 | 02/08/27 ... . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 560 |oooeiieeeennne 560 foveeiriiiiienns 555 |eiiiiieeennne 555 [oeeiiiiiiieees oo [ PP ROUR (-3 FOUROURUU FTROTN B0 [-eveeeeeeiiii feeereiiiiieeees e e 25 |. 02/08/2027 .|5.B GI ....
0il Changer Inc 4th Amendment DDTL Nt 8

. 000000-00-0 | 11.195% 02/08/27 .......eevveeeeeiiiiiieee e . 03/31/2025 . |Redemption 100.0000 ..oooes fereeeiiiiiiiiiens e L2 I L7 2 U BT |oeeieieeeiiiees oo o s e i e 52 |ooreeeeeeiiies foeereiiiiieees o e . 02/08/2027 . |5.B Gl ....
Oil Changer Inc 4th Amendment DDTL Nt 3

. 000000-00-0 | 11.202% 02/08/27 .......eevveeeeeiiiiieeeeeiaas . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 399 | 399 | 396 [oeeeeeeiiiiiiiieens foeeeeiis e [ FOUUOTRRUUUUUR RTOUO [ FOURROUUUU RTROTN 399 [oeeeiiiiiiiiies oo o s 9 |. 02/08/2027 . (5.8 Gl ....
Oil Changer Inc 4th Amendment DDTL Nt 4

. 000000-00-0 | 11.208% 02/08/27 .......eevveeeeeciiiieeee s . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiees o 42 | 42 ool A1 | e o e e i [ B2 L oo e e 1 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendment DDTL Nt 5

. 000000-00-0 | 11.208% 02/08/27 .......eeuveeeeeeiiiiieeeeeines . 03/31/2025 . |Redemption 1000000 ..ooees fereeeiiiiiiiiiens o 65 | (<17 R B4 |oiieiiiiies e [ e e i [ 65 [eiiiiiiiiiies feeeeeeiiieens o [ 1 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendment DDTL Nt 6

. 000000-00-0 | 11.208% 02/08/27 .......eevveeeeeiiiiieeeeeines . 03/31/2025 . |Redemption 1000000 ..ooees feueeeiiiiiiiieees e 35 | 35 [ B4 [ o e e e e 35 [iiiieiiiii feeeeeriiiieees o e 1 |. 02/08/2027 .|5.B GI ....
Rayus Radiology Term Ln Nt 1 9.300%

. 000000-00-0 | 03/15/27 ...vveeeeeieeeiiiiee e . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 859 |.eeeeieiiiins 859 [oiiiiiiiiiens 172 O 853 [oeeeieiiiiiies e (-3 FOUTUUUUR ROUR (-3 USRI RTROTON 859 [oeeeeiiiiiiiies oo [ e 10 |. 03/15/2027 . |4.A Z .....
Selectquote Inc 11th Amendment Term Ln Nt 1

. 000000-00-0 | 13.925% 09/30/27 ....evveeriiuuiiniaariaiiieeaennne . 03/31/2025 . |Redemption 100.0000 ..ooees feureeeiiiiiiiiieees o 4,271,539 |........ 4,271,539 |........ 3,769,611 |........ 3,760,601 [..oeeeericinns | 489,954 ..ooooiiiiiiins e 489,954 oooooiiiiiiiies s 4,271,539 | e i e 97,475 |. 09/30/2027 . [4.B Z .....

GC Waves Holdings Inc 2024 Replacing Term Ln
. 000000-00-0 |Nt 1 9.175% 08/11/28 ......ceeveeeeeiuiinnne. . 03/31/2025 . |Redemption 100.0000 ..o foueeeiiiiiiiiieen foeeniis 2,812 |............. 2,812 | 2,812 | 2,812 | o e o e foni 2,812 | e i e 32 |.08/11/2028 . |4.A 7 .....
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Altus (Drogon Bidco) Delayed Draw Term Loan
. 000000-00-0 |Nt 1 9.299% 08/30/28 .......cevvvvvvrrrrnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,286 |l 1,286 |oeevveennnns 1,279 |oeeeennnns LIZL N PP AN [ R A [ R R L I R R R RO 34 |. 08/30/2028 . [4.A Z .....
Denali Buyerco DDTL 6A Nt 1 9.541% 09/15/28
. 000000-00-0" [ +evvunneeeeeruuneeeeeeeiie e . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 512 | 512 | 102 ) N NN L R AN L O A 2 O Y S N 21 (. 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 3 9.545% 09/15/28
. 000000-00-0 | +evvunneeeeemruneeeeeeeiie e et . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 211 [, 211 [ 4 [V O RN NN /2 PO RN 2 R RN 2 R N R R 11.09/15/2028 . |4.B Z .....
Denali Buyerco DDTL 6A Nt 2 9.567% 09/15/28
. 000000-00-0 | +evvunneeeeemruneeeeeeeiie e . 03/31/2025 . |Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 833 i 833 | -4 R FR R RN [ PO RN [ O AN L Y R N 6 | 09/15/2028 .|4.B Z .....
IG Investments Holdings LLC 2024 Refinanced
. 000000-00-0 |Term Ln Nt 2 9.201% 09/22/28 ... .. |- 03/31/2025 . | Redemption 100.0000 ....... . 09/22/2028 . [4.A Z .....
IG Investments Holdings LLC 2024 Refinanced
. 000000-00-0 |Term Ln Nt 1 9.291% 09/22/28 ................. . 01/31/2025 . | Tax Free Exchange ................ [eeevvvvvvnnnnnnnnnn foonennnnnnnn3,227 foiiiiiinnnn 3,267 [oiinnnnnn 3,226 e 3,227 | e s o1 fiis el 80227 | e o o, 79 |. 09/22/2028 . [4.A Z .....
Galway Insurance Hold Inc New Term Ln Nt 1
. 000000-00-0 |9.649% 09/29/28 .. . 03/31/2025 . | Redemption 100.0000 ....... . 09/29/2028 . [3.B Z .....
0IS Management Services 2n
. 000000-00-0 |Ln Nt 1 9.049% 11/10/28 ........cvvvvvvrrnnnnns . 03/31/2025 . | Redemption L0 e s I o O [ - A O [ -1 O -1 e O 8 O P S N 55 |. 11/10/2028 . [4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 5 9.049% 11/10/28 .... .. |- 03/31/2025 . | Redemption 100.0000 ....... . 11/10/2028 . [4.B Z .....
0IS Management Services 2nd Amendmen
. 000000-00-0 |Ln Nt 3  9.053% 11/10/28 .......ooeevrrernnnns . 03/31/2025 . | Redemption 100.0000 ....oew ferrmvnnnnnnnniiiiinn fooviiiennnnd1,008 foinnieenn 1,006 [onnnnnnn 1,001 e 1,001 | S [ oS e 1008 | e e o 38 . 11/10/2028 . [4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 6 9.072% 11/10/28 ........evvvvvvvvnnnnns . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 810 | 810 [ovvviiiiiiinns E1VLC I A R R L O A L O A L (O O N ) R . 11/10/2028 . [4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 4 10.422% 11/10/28 ........coevveernnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeieins 3,074 |oeeernnnns 3,074 ...l 3,059 [.unnnnnnn 3,059 [ oo LT R R LT3 R RN N 7 Y SN 98 |. 11/10/2028 . [4.B Z .....
TCP Hawker Intermediate LLC 9th Amendment
. 000000-00-0 |Incre TL Nt 1 9.299% 08/30/29 ................ . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,344 ... 3,344 [, R T I R R [ T RN [ T R 3,34 [ o e 81 (. 08/30/2029 . [4.A Z .....
Ellucian Holdings Inc New Term Ln B Nt 1
. 000000-00-0 |7.325% 10/29/29 ...cooevviiiiiiiiiiiiiiiiiieeeenn . 01/10/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins (4,226) |cevvvvennnns (4,226) [..vvvvnnnnne (4,210) |- (4,210) |eeeeeiiiieieees v (RS T R [ T A L O R N . 10/29/2029 . |4.B FE
Lightning US Holdings US Term Ln Nt 1
. 000000-00-0 |10.299% 11/18/29 ........cceeeeiiiiiiiininin, . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 247 e 247 | 2,353 [oeennnnne P <3 R R (X PO AN (X7 IO AN 247 | e e o 62 . 11/18/2029 . [4.A Z .....
Lightning US Holdings Canada Term Ln Nt 1
. 000000-00-0 | 10.313% 11/18/29 ....coovvriririiiiiiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 202 foiiiniiinnns P27 P S R N [ R A [ O AN O Y S RN 10 [ 11/18/2029 . |4.A Z .....
Maxar Technologies Inc Term Loan 10.049%
. 000000-00-0 |05/03/30 .eevvveiriiiiiiiiiiiiiieiieeeeeeeeee . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,912 [......eeee 10,912 |............ L S (S O R F 10,912 [ovvveiiiiiiiiins o fo 181 |. 05/03/2030 . |4.B Z .....
Ambient Enterprises First Amendment Term Loan
. 000000-00-0 |6.401% 06/28/30 .....vvvvvvvvvvrrrrnnnrnninnnninnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 9,754 |oeeiriinnns 9,754 |[oirnnnnnn [ R R 7 s s LA B T A LR R N 186 |. 06/28/2030 . |4.A Z .....
Bamboo US Bidco Repriced DD Term Ln Nt 1
. 000000-00-0 |9.541% 09/30/30 ....cevvrvriiiiiiiiiiiiieeeee . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins X O, [T 2 Y RN [ T RN [/ R AN L O Y S N 12 |. 09/30/2030 . |4.A Z .....
Trademark Cosmetics Inc Term Ln Nt 1 9.070%
. 000000-00-0 | 11/25/30 evvvevieiiiiiiiiiiiiiiiieeee . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 2,642 |oeeiiiinnns 2,642 [oinnnnnns 2,592 [ooeeinnnnns 2,592 [oooiiiinnnns | I PO 49 [ o IO PO A 2 S SN 65 . 11/25/2030 . [4.B Z .....
Rawlings Sporting Goods Inc 4th Amendment
. 000000-00-0 |Term Ln Nt 1 9.975% 11/26/30 .......cceveeeee. . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 337 foeiiiiiiiinns 37 | 333 | XX I R R [ R A T O AN L O Y S N 11 [ 11/26/2030 . |4.A Z .....
MB2 Dental Solutions LLC Delayed Draw Term Ln
. 000000-00-0 |A Nt 2 10.325% 01/29/31 ....coeeeeeiiiiennnnnns . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 264 [ 284 | 262 |oveeiiiiiiiieas 7 O N [ R A T O AN P S N 6 [ 01/29/2031 . |4.AZ .....
USIC Holdings Inc Delayed Draw Term Ln Nt 2
. 000000-00-0 |9.791% 08/21/31 ..eevvvvviiiiiiiiiiiiiiiiiiiiieeees . 01/31/2025 . | Tax Free Exchange ................ |eeevvvvvvvninnnnnns fonvnnnnnnns 6,709 [....ccenen. 6,709 |............. 6,709 |............. Lo O Y S R R A 6,709 |ooevveviiiiiiinn foniiiiiiiiiis fo e 173 . 08/21/2031 . [4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 4
. 000000-00-0 |9.813% 08/21/31 ..eevvvvriiiiiiiiiiiiiiiiiiiiieeees . 03/31/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeii B | 1B [ L P P R (R R L O N O A . 08/21/2031 . [4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 3
. 000000-00-0 |9.813% 08/21/31 ..eevvvvviiiiiiiiiiiiiiiiiiiiiieees . 03/31/2025 . | Redemption 100.0000 ...ouvn fornmmnnniis foeiiis LA PP L P e e O P SN L T O P N . 08/21/2031 . [4.A Z .....
USIC Holdings Inc Term Ln Nt 1 9.825%
. 000000-00-0 08/21/31 .ovvvvveveriiiiiiiiiiiiiiiiieiiiiiiiiiiieees . 03/31/2025 . | Redemption 100.0000 ....oww fovviiiiiiiiiiiiiiins foeeiiii 7,082 |............ 7,082 |............. 7,082 |............. 7,082 .o evveeeiieiiiiine fovviiiiiiiiiiins o o e 7,082 |ovvvvveiiieiine fovviiiiiiiiiiiis o e 207 ). 08/21/2031 . [4.A Z .....




9'G03

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
USIC Holdings Inc Delayed Draw Term Ln Nt 1
. 000000-00-0 |9.825% 08/21/31 ..oevvvvvviiiiiiiiiiiiiiiiies . 02/28/2025 . | Tax Free Exchange ................ |eeeevvevvnnnnnnnnns fonnnnnnns 11,037 [oeennnne 11,087 |eveeeeenns 11,087 [oeeninnnnnns L 7 O Y AR (R R 11,087 [evveeiviiiiiinns o fo e 196 . 08/21/2031 . [4.A Z .....
HAH Group Holding Term Ln B Nt 1 9.325%
. 000000-00-0 |09/17/31 ... .. |- 03/31/2025 . | Redemption 100.0000 ...oven fornennnnnniiiiiiiinn foorienn 7413 TS L TTTE 7,179 |.... . 09/17/2031 . [4.A Z .....
ATl Restoration
..00228*-AA-4 |9.947% 07/31/26 . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,342 | 3,342 [ 3,268 [.oounnnnnnn R 2 s O .- P N 89 (. 07/31/2026 .|2.A PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 1
..00228%-AB-2 19.925% 07/31/26 ....cooeeeieeeeiiieiie . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,188 ... 1,198 |oveeeennns 1,183 [ I - O O I 11 O U R R 28 (. 07/31/2026 . |2.A PL ....
ATl Restoration LLC 1st Amendment Term Ln Nt
..00228*-AC-0 |1 9.925% 07/31/26 ....vvvvvrvnnnnnnnnninnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,130 |l 1,130 |oeeeeennnns 1,130 [oeveeennnns P O O O I KV O U R A 28 (. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 10 9.937% 07/31/26 .....oevvvvvvvvviinrnnnns . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins L3 U O, M4 | L L L e O L O Y S N 11 [. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 8  9.947% 07/31/26 ........evvvvvvvrvnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,100 ... 1,109 |oeeeeennes 1,109 [ooeeeennnes L e O P SN LI (V1S R N R RO 29 |. 07/31/2026 . [2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 |Nt 1 9.949% 07/31/26 ....ovvvvvvvivriiiininnnns . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2,05 |l 2,955 [ 2,955 [ 2 O R (SR R 2,905 [ovuiiiiiiiiiin [ e 74 (. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt O  9.963% 07/31/26 ....ovvvvvvveriiiiiiiinnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,465 |oeeiiiinnns 2,465 |oeeinnnnn. 2,465 |.ennnnnnne . P R (U R 2,465 | e e o 63 (. 07/31/2026 . |2.A PL ....
Air X Climate Solutions Term Ln Nt 1 10.560%
..00242%-AA-6 | 11/07/29 .ovvvvvviiiiiiiiiiiiiiieiieieeeeeeee . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,916 [oeeeieennns 2916 ...l 2,916 |l 28 L O N O R R A 28 L Y SN 70 (. 11/07/2029 . |3.A PL ....
Air X Climate Solutions 1st Amendment Term Ln
..00242%-AD-0 [Nt 1 10.569% 11/07/29 .....ovvvvrnrnnnnnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins LK O 453 oo M2 1 L T O A, L P N L O N O Y S N 11 [ 11/07/2029 . |4.C ........
Actfy Buyer Inc Term Ln Nt 1 9.575%
..00260#-AA-9 | 05/01/31 ..ovviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeees . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2,962 |oeeeriinnnns 2,962 [ounnnnnnns 2,893 [ooeinnnnnn 2,88 | e [ PO AN (- PO AN 2 O Y N 72 (. 05/01/2031 .|3.B PL ....
WorIdwide Express Inc Term Ln B Nt 1 8.299%
..00435U-AF=5 |07/26/28 ......ovvvvvviiiiiiiiiiiiiiiiiiiiiiieieeaes . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniiiiiiis foeeie 4,866 [...cccunnnnnn 4,866 |............. 4,849 [...oeennnnnn 4,849 [ e LA PO AN LV PO R L Lo PO (S R A 101 |. 07/26/2028 . |4.C FE ....
Activate Holdings Term Ln Nt 1 9.550%
..006128-AA-7 | 07/29/30 oovvvveiiiiiiiiiiiiieii . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,939 |l 3,939 [oiinnnnns 3,939 [ooiiinnnne R O R (U R 3,939 [ovniiiiiiiiii o e e 94 |. 07/29/2030 . (3.B PL ...
Activate Holdings 2024 Incremental TL Nt 1
..005128-AB-5 |9.54%% 09/05/31 ..cooveviiiiiiiiiiiiiiiiiiieieen . 03/31/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins XX I IO, 333 [ 320 | F L Y N [ R A T O AN B T Y R N 7 | 09/05/2031 . |3.B PL ....
Activate Holdings 2024 Incremental TL Nt 1
..005128-AB-5 |9.54%% 09/05/31 ..cooveviiiiiiiiiiiiiiiiiiieeien . 01/15/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins XX I IO, 333 [ 320 | F L Y N [ R A T O AN B T Y S N (2) . 09/05/2031 . [4.A Z .....
Aero Operating LLC Term Ln Nt 1 13.455%
..00797%-AA=5 | 02/07/26 ....oevvvvviiiiiiiiiiiiiiiiiiiiiiieieieeaees . 01/02/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 3,499 |............. 3,499 [oiinnnn. 343 [ 2,974 |.eeennnne 504 |oviiiiiinnns 21 [ o T O N 3,499 [ovveiis o e 124 . 02/07/2026 .|3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 | 13.460% 02/07/26 .....covvvvvvviiiiiiiiiiiiiieeens . 01/02/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis 86 | L P 86 [ovvvrniiiininnns FE T L T N L R R L P N 3 |. 02/07/2026 . [3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1
..00797%-AB-3 | 13.473% 02/07/26 .......ooeeeeeeeiiiiiiieeie, . 01/02/2025 . | Redemption 100.0000 ....... . 02/07/2026 . (3.B PL ....
Alcami Holdings LLC Term Ln Nt 1 11.463%
..013708-AA-6 | 12/21/28 oooveiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... . 12/21/2028 . (3.B PL ....
Alcami Holdings LLC Delayed Draw Term Ln Nt 1
..013708-AB-4 | 11.472% 12/21/28 .... .. |- 03/31/2025 . | Redemption 100.0000 . . 12/21/2028 . (3.B PL ..
..01451*-AA-0 | Alera Group Term Ln .575¢ . 03/31/2025 . | Various . 10/02/2028 . [3.A PL ..
Alera Group Delayed Draw Term Ln Nt 1
..01451*-AB-8 |9.575% 10/02/28 ......cooovvviiiiiiiiiiiiiiiieiens . 03/31/2025 . | Various ........ccceeernnnnnnnnnnnne . 10/02/2028 . [3.A PL ....
American Renal Holdings Inc Term Ln Nt 1
..020227-A*-6 | 10.651% 01/25/27 .ooovvvviiiiiiiiiiiiiiiiiieeees . 03/31/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 12,500 |............ 12,500 |t 12,188 |............ 12,29 |l T2 [ 722 IO AR AL PO N 12,500 [evvveeeeiiiiins fornenniiiiiiiis o 337 |. 01/25/2027 . [5.C PL ....
Anaqua Parent Holdings Inc Entity 2021 Term
..03272%-AA-3 |Ln Nt 1 9.052% 08/23/31 .......cceeeeeiiinnns . 02/25/2025 . | Redemption 100.0000 ...oeen founmminiiiiiiiiiiis oo 66,187 |............ 66,187 |........... 65,856 |............ 65,863 |..ooeeiiiiiiiins oo, 3 O 3 FO 66,187 |oevvvvriiriiinnn foniiiiiiiiis e 2,277 |. 08/23/2031 . [3.B PL ....
Anaqua Parent Holdings Inc Entity 2021 DD
..03272*-AB-1 |Term Ln Nt 1 9.045% 08/23/31 ................ . 02/25/2025 . | Redemption 100.0000 ...oeen founnmmniiiiiiiii foeeiiis 9,505 |oeeiiiiinns 9,505 [oevnrinnnne 9,457 [oeennnnnnne 9,458 [ oo L1 IO R L2130 IO R L Y R N 2,040 |. 08/23/2031 . [3.B PL ....
Arcticom Delayed Draw Term Ln Nt 1 11.823%
..03971@-AD-9 | 12/22/27 ...ooovviiiiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...oeee fonennniiiiiiiiiiiss fooiiiiinns 3,802 |eeeeenns 3,892 [eeennee. 3,892 [ennenee. 3,854 [ocooiiiiiiiiees oo o Jeeeeeiiiiiiiiee fovviiiiiiiiiiins fon 3,892 | v feeeiiiiiiiiiine o, 114 | 12/22/2027 . |3.A PL ....
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Arcticom Delayed Draw Term Ln Nt 4 11.819%
..039718-AD-9 [04/14/29 ....oovvviiiiiiiiiiii . 02/20/2025 . | Tax Free Exchange 35,652 35,652 35,529 |.... 35,652 |.. ...612 | 04/14/2029 . |3.A PL ..
..03971@-AE-7 |Arcticom Term Ln Nt 1 11.825% 12/22/27 ..... . 03/31/2025 . | Redemption 100.0000 . . . . . . 12/22/2027 . |3.A PL ..
Arcticom Delayed Draw Term Ln C Nt 1 11.819%
..039718-AF-4 [04/14/29 ..oomeeiiiiieee e . 03/31/2025 . | Redemption 100.0000 ...ccvn foereeeeniieeeeein e 88 feeieiiiiiiies 88 | L1 T PR FSTPPRRR FUPTRRRR TSTEUTRTRRR RRRRPTTTRR RRRRPRRTRRR PR 1T OO ISP FOPSPPR ISPTRRRTTR 2 |. 04/14/2029 . |3.APL ....
US Metals Bidco Term Ln Nt 1 11.262%
..03979%-AA-9 [ 07/20/26 .....ceeeeeeeee e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 11,250 |[ooeeeennnnns 1,250 |oeeeennnnnns 10,913 |oeeeennnnees A K I TR M2 [ o M2 [ o 11,250 |oeeeieeeciniies Jeemeeeeeemnies feeeeeeeeiiees e 348 |. 07/20/2026 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
..04011%-AA-7 [ 11.691% 11/30/26 ....oeeeereeeeeeiiiiie e . 03/31/2025 . | Redemption 100.0000 ...ccen foereeiiiiiieeeee et 3,389 [eiiiieene 3,389 [...ccoennnnn 3,389 [...cceennnnnn 3,330 [oeeeeeeiiiiieee oo e [ e s 3,389 |oeeeeeiiiiiieee o e s 119 |. 11/30/2026 . |2.CPL ....
Argenbright Holdings LLC Delayed Draw Term Ln
..04011%-AB-5 [Nt 1 12.705% 11/30/26 ......ceevmemueeeeennnnnns . 03/31/2025 . | Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot 212 e 212 | 22 | 208 |oeeeeeiiieieeen feerernieeeees e e e e 212 [ o e e 7 | 11/30/2026 .|2.CPL ....
Automotive Keys Group LLC 3rd Amendment Term
..053338-AA-3 [Ln Nt 1 10.699% 11/06/25 .......ccrvvruereennne . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 67,638 |............ 67,638 |oeeeuunnnnns 67,638 . 11/06/2025 . |3.A PL ...
Avalign Technologies Term Ln Nt 1 10.813%
..05339%-AA-9 [ 12/20/28 ...eeeeeeeeeee e . 03/31/2025 . | Redemption 100.0000 ....... 928 | 3,928 |[...occennnnnn 3,852 . 12/20/2028 . |3.CPL ....
Anaqua Parent Holdings Inc Initial Term Ln Nt
..05464#-AA-2 |1 10.802% 08/23/31 ... . |- 02/25/2025 . |Redemption 100.0000 ....... 298,743 288,230 |.... . 08/23/2031 . |3.B PL ....

BLY US Holdings Term Ln Nt 1

..05641#-AA-8 | 04/10/29 .....eeeiiiiiiiiiee s . 03/31/2025 . |Redemption 100.0000 ....... ....5,159 ....5,030 |.... . 04/10/2029 . |3.B PL ....

..056420-AA-9 |BDO USA PC Term Ln Nt 1 10.325% 08/31/28 . 03/31/2025 . |Redemption 100.0000 . K .7,390 L7242 | . 08/31/2028 . [4.A Z .....

..056430-AA-8 |BGIF IV Term Ln Nt 1 9.321% 06/07/31 ...... . 03/31/2025 . |Redemption 100.0000 ....... ....2,888 ....2,853 |.... . 06/07/2031 . [3.A PL ..
Boston Global Investors (BGI) 1st Lien Term

..056440-AA-7 |Loan  9.313% 05/31/30 ....cocuiviiieiiiiiiaens . 03/31/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 2,782 foeeeiies 2,782 oo 2,682 . 05/31/2030 . |3.A PL ....
Bakemark Holdings LLC 2nd Amendment Term Ln

..05878U-AE-1 |Nt 1 9.087% 09/05/28 .. . 03/31/2025 . |Redemption 100.0000 ....... ... 3,939 ....3,939 |.... . 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln N .

..058951-A*-5 | 09/30/30 ......eevieiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 3,491 [ 3,491 | 3,491 . 09/30/2030 . |4.B PL ....
Bamboo US Bidco Delayed Draw Term Ln Nt 1

..058951-A8-3 | 10.291% 09/30/30 .....eevvreeeriiiiiiieeeeiieeeas . 01/31/2025 . Tax Free Exchange ..........cccee |oovceereeeiiiiiinns Joovinens 124,445 |........... 125,992 |.......... 124,375 . 09/30/2030 . |3.A PL ....
Bamboo Purchaser Inc Term Ln Nt 1 10.949%

..059480-AA-0 | 11/05/27 ..o . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 3,147 o 3,147 | 3,147 . 11/05/2027 . |3.A PL ...
Bamboo Purchaser Inc Delayed Draw Term Ln Nt

..059480-AB-8 |2 10.949% 11/05/26 ......cceevvereeiiiiiinnannne . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 370 | 370 foeeeiiiiiiiens K Z(U R B70 [ e o e e 370 [ooeeieeeeiiiies foeereiiiieeeees o e 10 | 11/05/2026 . |3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt

..059480-AB-8 |1 10.949% 11/05/27 ...ooeviiiuiiiiiieiiiiiiieens . 03/31/2025 . [Various ........ccooeceemreerriiiinn Joeviieeeeeeeiiiens Joeeiiieeees 370 | 370 foeeeiiiiiiiens Z(U R B70 [ e o e e 370 [ooeeieeeeiiiies foeereiiiieeeees o e 10 | 11/05/2027 . |3.A PL ...
Banyan Software Holdings 2nd Amendment Term

..066838-AC-3 |Ln Nt 1 11.425% 10/30/26 ........ceoeeveeinnnnnns . 01/02/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot LU0 Vo T O 27,171 | 27,1471 | 07T | feeeeeiiiieeees o e o e 07T |eiiiiiiiiis o s e 176 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 2nd Amendment DD

..066830-AD-1 | Term Ln Nt 1 11.425% 10/30/26 ................. . 01/02/2025 . |Redemption 100.0000 ..oooe. feueeeeiiiiiiiiiees s 1,117,522 |........ 1,117,522 |........ 1,117,622 |........ 117,822 [oeeeiiiiiies i o i e s 1,117,522 [ s o 711 |. 10/30/2026 . [3.B PL ...
Banyan Software Holdings 3rd Amendment DD

..066830-AE-9 | Term Ln Nt 1 11.675% 10/30/26 ................. . 01/02/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 652,424 |........... 652,424 |........... 652,424 |........... 652,424 | e e e e 652,424 |..oooiiiiiiiins e oo e 13,473 |. 10/30/2026 . |3.B PL ....
Banyan Software Holdings 5th Amendment DD

..066830-AF-6 | Term Ln Nt 1 10.577% 10/30/26 ................. . 01/02/2025 . |Redemption 100.0000 ..oooes feueeieiiiiiiiieies et 451,436 |........... 451,436 |........... 447,061 |......oc... 447,333 | [t 4,104 [ ot 4,104 [ o 451,436 |.ooeeiiiiiiies o oo e 12,591 |. 10/30/2026 . |4.A Z .....
Bottomline Technologies Inc Term Ln Nt 2

.. 10139#-AA-7 |9.575% 05/14/29 ....eevveiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 7,500 |oeeeeennne 7,500 | 7,500 |ooooeieennns 7,446 |oocoenennns 54 | oo o B4 i e 7,500 [oeeeeiiiiiiiies o feeeeeiiiieees e 180 |. 05/14/2029 . |3.C PL ....
Bragg Live Food Products LLC Term Ln Nt 1

.. 10483*-AC-9 | 10.399% 12/29/25 ....ooeiiiiiiiiiiiiiiieeeeee . 03/26/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 214,015 |...eeees 214,015 |........... 209,383 |........... 213,107 | Jeeeiiies 908 |eiieieieees [ 908 |iiiieeiiie foreeeeee 214,015 [oeeiiiiiiiiii e e e 2,464 |. 12/29/2025 . [3.A PL ....
Certified Power Inc Term Ln Nt 1 11.400%

.. 126208-A*-8 | 04/28/28 ........oeeiiiiiiiiiee e . 01/02/2025 . |Redemption 100.0000 ..ooees feueeeiiiiiiiiins e 3,892 [ 3,802 |.oeeennn. 3,892 | 3,892 i oo i e e s 3,892 | o e e . 04/28/2028 . |3.A PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1

.. 127454-AA-9 | 10.164% 06/29/28 .......evveeeieiiiiieee e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 5,313 [ 5,313 |oceeeennne 5,283 |ceeeennne 5,266 |oeeoieciiiiiens foiiieeeeene A7 i o A7 | e 5,313 | o e e 127 |. 06/29/2028 . [4.A PL ....

Spectrum Auto (CC SAG Acq) Delayed Draw Term
..127454-AB-7 |Ln Nt 9  9.549% 06/29/28 .........ceeeeeennnnnes . 01/20/2025 . [Tax Free Exchange ..........cccce |ooeceeeieiiiiiinns |ooeenees 100,976 |.......... 101,662 |.......... 100,900 |.......... 100,967 |..oveeeeeeeies [, 9 | i 9 | foieeees 100,976 |.ooooiiiiinees fooieeieiiiiiies Jooeiiiiiiiiieees foiieeeeeiis 568 |. 06/29/2028 . |4.A PL ....
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Spectrum Auto (CC SAG Acq) Delayed Draw Term
.. 12745#-AB-7 [Ln Nt 1 10.164% 06/29/28 ..........evvvvrnennnn . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 1,463 [.oooeennnnns 1,463 |ooeeeennns 1,461 |oeennne 1,202 |oeeiiiiiiinis o /2 PO RN /2 PO R LT R ) R RN 35 [. 06/29/2028 . [4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.075% 11/01/28
CA2TA-AA-E | e . 03/31/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 11,856 |[....coeveens 11,856 [oeeneee 11,856 [oeeenee 1,792 | [T O N RN (S F R 11,856 [ovvvvvvvvvininns fonnnniiiiiis fo 308 |. 11/01/2028 . [5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 12749#-AB-3 [ 10.051% 11/01/28 ....covvveniiiiiiiieieiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 368 [ooiiiiiiiinnnns 368 |....coevnninns 368 |....covvnnnnns 366 |...coevnnnnnnns 2 R R RN /2 PO RN B O O A 10 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 12749#-AB-3 [ 10.075% 11/01/28 ....covvveniiiiiiiiiiieciiiins . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e FC S KX X I 3BT | 5 R R RN /2 PO RN FCIS X R N R R, 12 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 12749#-AB-3 [ 10.080% 11/01/28 ....ovvvvvriiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e LK/ F LX) [LX 7 I 429 foeiiiiiiiinnns 5 R R RN /2 PO RN X7/ R R R R, 11 |. 11/01/2028 . |5.B PL ....
CMG Holdco LLC Term Ln Nt 1 9.303% 05/19/28
CA2757*-AA-8 | e . 03/31/2025 . |Redemption 100.0000 ....... foreriiiiiiiiiiiiiinn i 2,616 [......ceenens 2,616 |.eeennnns 2,616 |ceeeennnnns 2 O O R R A 251 [ O Y R AR (63) [. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 [9.299% 05/19/28 ......cevvvniiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,546 [...ooooennnns 1,546 |ooevennnnnnns 1,546 |ooeeennnnnns R O N U R (RN L= R ) R E N 36 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1
.. 12757%-AC-4 [9.291% 05/19/28 .....cevvvviiiiiiiiiiiiiiinis . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,851 [eeiiiiine 3,851 | 3,844 ... IR U AR [ P RN (-1 P F [ 153 I R KPR R RN (1)]. 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 9.425%
L 127658-AA-6 [ 11/01/28 ..o . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,684 [............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B O O R AN LT R R R RN 87 |. 11/01/2028 . |4.B PL ....
CST Holding Company Amendment #2 Term Ln Nt 1
..12765@-AC-2 [9.414% 07/08/30 ..evvvnriiiiirniiiiiiiniieeeeeens . 03/31/2025 . |Redemption 100.0000 ....ce. fooriiiiiiiiiiiieins e K O 3B | LT/ FO oL R LI PO AN L O . O O RN 1 |. 07/08/2030 . (3.B PL ....
CSG Buyer Inc Term Ln Nt 1 10.310% 11/29/29
LA27BA%-AB=3 | i . 01/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 29,605 |.....ooenn. 29,605 |............ 28,914 |............ 28,955 [oooiiiiiiiiiinns [ [CISIV I PR R [CISIV I PR R 1 O P N 18 |. 11/29/2029 . |2.B PL ....
Capstone Logistics Acq 4th Amendment Term Ln
.. 140788-AC-0 [Nt 1 9.175% 11/12/30 ..oevvivviiiniiiiiiinnnnns . 03/31/2025 . | Redemption 100.0000 .....c. foereeiiiiiiiiiiieens e 20,233 |..ooeiinnnns 29,233 [oeeiiiiene 28,989 |.....coennns 28,997 | e T R E P U K A X T R AU RN AR 654 |. 11/12/2030 . |4.C ........
Castle Management Term Ln Nt 2 9.796%
L 4BABH-AE-2 [ 10730729 ovvvvniiiiiii i . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin s 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns T448 | A T PO E T O O, L R F 500 I O O RN NN 184 |. 10/30/2029 . |4.B PL ....
Centric Brands Inc Topco Term Ln A-1 Nt 1
..15645#-AA-3 [ 12.302% 02/06/31 ...oevvvviiiiiiiinniiiiiiniies . 02/27/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiins e 542,375 |..oeunnnns 542,375 |oeeunnnnns 539,668 |........... 539,972 [oeviiiiiiiins oo 2,403 | s 2,403 | s 542,375 [ooveeiiiiiiinnns oo s s 18,708 |. 02/06/2031 . [6. PL .....
Cliffwater LLC Term Ln Nt 1 10.325% 10/06/29
. 18686#-AA-7 |... . |- 03/31/2025 . | Redemption 100.0000 ....... .en 3,945 . 3,945 ... .3,945 .. . 10/06/2029 . |3.A PL ....
Concert Go
..20602*-AE-0 |TL Nt 1 9.075% 07/08/32 . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,638 [.coeeeeenne 3,638 |.iinnns 3,602 |vvirieeennn 2,847 s feeneeennd38 [eis enn38 e [t 30838 e [ e 87 |. 07/08/2032 . |3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 |TL Nt 6  9.075% 07/08/32 . . 02/28/2025 . | Tax Free Exchange 304,297 301,254 |.... . 07/08/2032 . |3.A PL ....
Convey Health Solutions Inc
..21257@-AG-9 | Incremental TermLn Nt 1 9.649% 09/04/26 ... |. 03/31/2025 . Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,684 [............ 3,684 |..ooeeinnn 3,684 |.iiveeennn 3,135 [ 510 s e e 510 e e 30884 L | e [ 88 |. 09/04/2026 . |3.APL ....
Crown CT Parent Inc Term Ln Nt 1 9.964%
..228218-AA-7 |03/08/29 ... . 03/31/2025 . |Redemption 100.0000 ....... e 3,342 Ll 3,342 | . 03/08/2029 . |3.A PL ....
DFS Holding Company Inc .
..23362%-AB-0 [01/30/29 ..eevvvniiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,130 [oeeiiiinns 3,130 |eeiiiins 3,130 |rveeeeeennnn 3,099 v s e o3 [ e 3130 [ i e 82 |. 01/30/2029 . |3.CPL ....
DFS Holding Company Inc Delayed Draw Term Ln
..23362%-AC-8 [Nt 1 11.399% 01/31/29 ....ovvvviiiiiiiniinnnns . 01/09/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 22 I 228 | 228 | 226 |2 e e e 2 e e 28 [ [ [ (1)]. 0173172029 . |3.CPL ....
DRS Holdings Inc Incremental Term Ln Nt 1
..23363#-AC-3 [ 10.675% 11/01/25 ...covvviriiiiiiiiiiieieeciiinens . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,014 |............ 11,014 ... 10,739 |oveveeeennnn 10,794 [ 182 foiiiiinB8 [ o 220 [ [ 11,014 L s e [ 104 |. 11/01/2025 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 2
.. 23363#-AC-3 [ 10.725% 11/01/25 ...oviiiiiiiiiiiiiiiiceeeiaee . 03/31/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 16,535 [ooeiienne 16,535 |oooeeeennnns 16,245 |oeveeennn 16,205 [ 229 foennennnn 102 [oiiiiiiiiins oo 331 [ [t 16,535 s s i e 442 . 11/01/2025 . [3.A PL ....
Demakes Borrower LLC Term Ln Nt 1 10.572%
.. 248038-AA-5 [ 12/12/29 .oiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... fooreeiiiiiiiiiiiiinn 3,079 L 3,079 i 3,079 [t 3,079 [ s i i i e 3,079 s e e e 99 . 12/12/2029 . [3.A PL ....
Denali Buyerco Term Ln Nt 1 9.949% 09/15/28
.. 248218-AA-3 . |- 03/31/2025 . | Redemption 100.0000 ....... . 09/15/2028 . |4.B Z .....
..24821@-AB-1 . 03/31/2025 . | Redemption 100.0000 ....... fooeeiiiiiniininininn foveennnn 1,370 i 1,870 i 1370 [t 10870 [ s i i foveiinnn e 1,870 | i Jeviiniiins e 55 |. 09/15/2028 . [4B 7 .....




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

6'G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Denali Buyerco Delayed Draw Term Ln Nt 6
..24821@-AB-1 | 10.196% 09/15/28 ......oovvvivriiiiiiiiiiiiiniiens . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 699 fo.iiiiiiiiinnns 699 |............... (G101 L e O s L Y S RN 33 |. 09/15/2028 . [4.B Z .....

Denali Buyerco Delayed Draw Term Ln Nt 2
..248210-AB-1 | 10.200% 09/15/28 ...
Denali Buyerco Amendmen
..248238-AD-5 |9.549% 09/15/27 ...evvvviiiiiiiiiiiii e . 03/31/2025 . |Redemption 100.0000 .......
..25270#-AB-2 |United Risk Term Ln Nt 1 9.291% 10/31/30 . |. 03/31/2025 . |Redemption 100.0000 .......
Altus (Drogon Bidco) Term Loan Nt 1 4.313%

. |- 03/31/2025 . |Redemption 100.0000 ....... . 09/15/2028 . [4.B Z .....

. 09/15/2027 . |3.B PL ....
. 10/31/2030 . [4.A Z .....

..26210#-AA-5 | 08/30/28 .......eeeeeieeiiiiieee e . 03/31/2025 . |Redemption 1000000 .ooee foueeeiiiiiiiiiiies o071 L4071 [ 4071 07T i [ e e o e 07T | e e 95 |. 08/30/2028 .|3.B PL ....
Elevation Services Holding LLC Term Ln Nt 1

..286220-AA-5 | 10.695% 12/18/26 ....oeeeeeeeeeiiiiieee e . 03/31/2025 . |Redemption 100.0000 ..ooee foueeeeiiiiiiiiiies o 1,929 01,029 [ 1,880 [ 1,890 19 19 L B8 e e 1,929 | e e 53 |. 12/18/2026 .|3.B PL ....
Elevation Services Holding LLC 3rd Amendment

..286220-AB-3 |DD Term Ln Nt 2 10.705% 12/18/26 ............. . 03/31/2025 . |Redemption 1000000 ..ooee foueeiieiiiiiiiies ot 76 e T8 [t 76 e 76 e oo o oo o el 76 s e e e 2 | 12/18/2026 . [3.B PL ....
Elevation Services Holding LLC 1st Amendment

..286220-AB-3 |DD Term Ln Nt 1 10.713% 12/18/26 ............. . 03/31/2025 . |Redemption 100.0000 ..ooee foueeeeiiiiiiiiiies ot 1,270 L 1,270 [ 1,257 [ 1,284 16 9 e 2D e e 1270 | e e e 34 |. 12/18/2026 .|3.B PL ....

Elevation Services Holding LLC Delayed Draw
..286220-AB-3 | Term Ln Nt 1 10.691% 12/28/26 ...

. . 12/28/2026 . |3.B PL ....
Elevation Services Holding LLC Delayed Draw

. |- 08/31/2025 . |Redemption 100.0000 .......

..286220-AB-3 | Term Ln Nt 2 10.691% 12/28/26 ................. . 03/31/2025 . |Redemption 1000000 ..ooee foumeeiiiiiiiiiies o 129 129 129 126 B [ e [ Lo 129 e e e e 4 | 12/28/2026 . [3.B PL ...
Elevation Services Holding LLC 1st Amendment

..28624#-AA-1 | Term Ln Nt 1 10.697% 12/18/26 ... ... |- 03/31/2025 . | Redemption 100.0000 ....... . 12/18/2026 . |3.B PL ....
Flywheel Acquireco Term Ln Nt 1 .

..30309#-AA-9 | 05/12/30 ... . 03/31/2025 . |Redemption 100.0000 ..ooee feueeeiiiiiiiiiies 5,043 05,043 [ 5,043 [l 5,048 | [ i [ e [ 503 [ e [ e 132 |. 05/12/2030 . [3.A PL ....

Fitness Ventures Hldgs Inc Term Ln Nt 1
..303120-AA-6 | 9.823% 08/01/31
Fitness Ventures Hldgs Inc Delaye

. 08/01/2031 . |3.B PL ....

. 03/31/2025 . |Redemption 100.0000 .......

..303120-AB-4 |Ln Nt 3 1.000% 08/01/31 ......cceiiuurnnnnnnne . 03/31/2025 . |Redemption 1000000 .oeee feuneiiiiiiiiiiiies o ii 268 o268 [ 266 [ 115 i [ 2 e [ 2 e 268 | e e e 7 |- 08/01/2031 . |3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term

..303120-AB-4 |Ln Nt 5 1.000% 08/01/31 ......cceruurnnnnnnne . 03/31/2025 . [ Tax Free Exchange ..........ccooee |ooveeeennoiiiiinns Joovies 28,211 | 24,391 | 24,208 | [ [l 3 s el i [ 28210 [ i [ e 233 |. 08/01/2031 . |3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term

..303120-AB-4 |Ln Nt 4 1.000% 08/01/31 ......ccceiuurnnnnnnne . 02/28/2025 . [Tax Free Exchange ..........ccoee |oovceeeeeeiiiiinns Jooveeen 20,177 020,326 | 20,174 | 8,069 |1 o2 s el i oot 20177 [ i oo o 235 |. 08/01/2031 . |4.A Z .....
Faraday Buyer LLC Term Ln Nt 2 10.322%

L.30737#-AA-1 | 10/11/28 oo . 03/31/2025 . |Redemption 100.0000 .oeees foueeeeeiiiiiiiies o 11,992 L 11,092 L 11,092 | 11,092 | e i [ e [ 11,992 [ e [ e 310 |. 10/11/2028 .|3.B PL ....
Flint Opco LLC Term Ln Nt 1 9.573% 08/15/30

2 BB9BBA-AC-T | eeeeeiiiiie s . 03/31/2025 . |Redemption 1000000 ..ooee foueeeeiiiiiiiiies o376 4376 [ 4,267 [ 428 | [ 98 e B8 [ e 876 | e e e 45 |. 08/15/2030 . |3.A PL ....

Flint Opco LLC Delayed Draw Term Ln Nt 3
..33963A-AD-5 |9.049% 08/15/30
Flint Opco LLC Delayed Draw Term Ln Nt 4
.. 33963A-AE-3 |9.049% 08/15/30 ...couveiieieeiiiiece e . 01/09/2025 . |Redemption 100.0000 .......
Flint Opco LLC Delayed Draw Term Ln Nt 4
.. 33963A-AE-3 |9.049% 08/15/30
Florida Food Products Nei
..34068G-AH-5 |9.299% 10/18/28 ....oouveiiiieiiiiiiieee s . 03/31/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 19,473 | 19,473 | 18,304 |......oeeee. 16,625 |.......... 2,044 |oooees 804 | e 2,848 | [ 19,473 | o s e 454 |. 10/18/2028 . |5.B FE ....
Foundation Risk Partners Corp 1st Lien Term
..350416-AU-9 |Ln Nt 1 9.660% 10/30/28 . .
Foundation Risk Partners Corp 1s

. 08/15/2030 . |3.A PL ....

. 01/22/2025 . | Tax Free Exchange

.................................................... . 08/15/2030 . [3.A Z .....

. 08/15/2030 . |3.A PL ....

. 03/31/2025 . |Redemption 100.0000 .......

. 10/30/2028 . |3.B PL ....

. 03/31/2025 . |Redemption 100.0000 .......

..350410-AV-7 |Term Ln Nt 1 9.649% 10/30/28 ................. . 03/31/2025 . |Redemption 1000000 .ooee feueeeeeiiiiiiiies 6,191 6,191 [ 6,185 [ 6,185 | [l B e B e [ 6,191 [ e [ e 148 |. 10/30/2028 . [3.B PL ...
Foundation Consumer Brands Term Ln Nt 1

.. 350424-AC-6 | 10.685% 02/12/27 ...cooveeuieiiaiiiiiieee e . 02/07/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiiiiiies e 51,977 foeeeeees 51,977 |oeeeeennn. 51,171 [ 51,583 |oueiiieeiiiiin feeeeeiiiens 394 [ s 39 [ s B1,977 |oeeiieeeies o s s 1,078 |. 02/12/2027 . [2.CPL ....
Dechra Pharmaceuticals Term Ln Nt 1 10.540%

.. 358338-AA-5 | 10/31/30 oo . 01/27/2025 . |Redemption 100.0000 ..oooe. foureeiiiiiiiiieens s 3,000,000 |........ 3,000,000 |........ 2,941,620 |........ 2,947 487 | e 52,513 |iiiieiiiiin feeeeee 52,513 |ociiiieiiiiiin e 3,000,000 [eeveereeriiinn Joereiinieeeees foeeeiiiis s 200,572 . 10/31/2030 . |4.A IF ....

GS Seer Group Term Ln Nt 1 11.050% 04/29/30
L.862650-AA-0 | ..iiiiiiiiiiiii s . 03/31/2025 . |Redemption 100.0000 ..oooe foueeeeiiiiiiiieen foneeniis 2,736 |............. 2,736 |...cceeeeees 2,736 ..o 2,736 |ooooeeciieieees fooeeeeiiiiiies Jeevviiiiiineenns o v foeii, 2,736 | o i e 76 |. 04/29/2030 . [3.B PL ...
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GS Seer Group Delayed Draw Term Ln Nt 1
..36265@-AB-8 | 11.053% 04/28/29 ......cooevviiiiiiiiiiiiiiiiinn, . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 804 |l 804 ...l 804 |oeviiiiiiiienns L e O (0 R N R A 29 |. 04/28/2029 . (3.B PL ....

GSV Purchaser Inc Term Ln Nt 1 9.041%
..362660-AA-9 | 08/01/31 ...
GSV Purchas

. 01/06/2025 . [Direct .. . 08/01/2031 . |3.A PL ...

..362668-AA-9 | 08/01/31 ..ooeiiiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ..oooe ferveenniiiiiiiiinns fon 2,213 [ 2,213 o 2,184 2,185 | [ ;1 U AU B i fornn 2,213 [ e e 51 [. 08/01/2031 . |3.A PL ....
GSV Purchaser Inc DD Term Ln Nt 1 9.055%

..36266@-AB~7 | 08/01/31 ...ooviiiiiiiiiiiiiiiiee e . 03/31/2025 . |Redemption 100.0000 ..oooe forveeeiiiiiiiiiiins o 180 o180 o179 e i e 1 [ s T o 180 | o e e 3 . 08/01/2031 . [3.A PL ....
Guidehouse Inc Term Ln Nt 1 10.075% 10/16/28

LA0T78B-AA-8 | .eeeeieiiiiiiiiiee . 03/31/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiiens ol 7,369 L 7,369 [t 7,369 [t 7,332 | e i e i [ 70309 [ e e e 174 |. 10/16/2028 . |4.B PL ....
Guidepoint Security Hold LLC Term Ln Nt 1

..40179%-AA-9 | 10.291% 10/02/29 ......evvviieiiiiiiiiieieiiies . 03/31/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiinns o 30135 30135 [ 3135 3135 i [ e [ o 3138 | e e e 83 . 10/02/2029 . |3.B PL ....
Guidepoint Security Hold LLC Term Ln A Nt 1

..40179%-AD-3 | 10.325% 10/02/29 .......eevviiiiuiiiniiiiiiiiieens . 03/31/2025 . |Redemption 100.0000 ..oooe feuveeeniiiiiiiinns o 1134 L1134 T T e [ LA SRR F A7 [ e 1134 | o e e 29 |. 10/02/2029 . [4.A Z .....
HP RSS Intermediate Inc 1st Lien Term Ln Nt 1

..404930-AA-6 |9.292% 12/11/29 .. . 03/31/2025 . |Redemption 100.0000 ....... . 12/11/2029 . |2.CPL ....

HP RSS Intermediate Inc 1s

..404930-AB-4 |DDTL Nt 1 9.209% 12/11/29 . 03/31/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 457 o L7 O 457 o L7 SO U (SO R U RN T P Y S N 11 [ 12/11/2029 . |12.CPL ....
HP RSS Intermediate Inc 1st Lien Gen Purpose

..404938-AC-2 |DDTL Nt 2 9.209% 12/11/29 ... .. |- 03/31/2025 . |Redemption 100.0000 ....... . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien 1s .

..404938-AD-0 |9.041% 12/11/29 ...ooiiiiiiiiiiiiiiiiiieee s . 03/31/2025 . |Redemption 100.0000 ..oooo fouveenniiiiiiiinns o 100 L 10 o 10 e e e o | e L[V IO RN R R . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL

..404938-AD-0 |Nt 2 9.049% 12/11/29 . 03/31/2025 . |Redemption 100.0000 ....... . 12/11/2029 . |2.CPL ....

Harvey Tool Co LLC 2021 Delay

417810-AF-4 Nt 1 9.975% 10/26/27 .....oevvvevinniiieenne . 01/31/2025 . [ Tax Free Exchange ........ccccoee Jovvvveenneiiiinns Joovinnnns 70,027 foeeennens 70,027 |eeeirrnenns 70,027 |ooeeeennne 69,907 |............ 19 | o s M9 | s 70,027 |ooeeiviiieniens [ i e 995 |. 10/26/2027 . |3.A Z .....
Sigma Electric Manufact Corp Term Ln A-2 Nt 1

..419020-AA-9 | 10.175% 10/31/25 ..oooiiiiiiiiiiiiiiiieceecs . 03/31/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 12,478 |............ 12,478 |............ 12,227 | 12,481 | o 720 F A K72 FUT 12,478 |ovveveviiiinnnns foiiiis fo 411 . 10/31/2025 . [3.A Z .....
Heavy Construction Systems Inc 2024 New Term

..422588-AC-3 |Ln Nt 1 9.549% 11/16/28 ......ceeeeveennnnns . 03/31/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 3,928 oo 3,928 |.eeennn. 3,889 |..ooiiinnns 3,894 | e 73 FOO A 73 R R . O O S SN 94 |. 11/16/2028 . [3.A PL ....
Orion Group 2nd Amendment Term Ln Nt 1

..423270-AA-4 | 10.549% 03/19/27 ...evvvveeeiiiiiiiiieeciiiiees . 03/31/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 1,356 |oeeeeeeenne 1,356 [ooooiinnns 1,356 [ooeeeinnns < <IN PP RN AU RO R R 1,356 |ooeeeeeiiiiiiies e o o 30 . 03/19/2027 . |3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2

..423270-AB-2 | 10.543% 03/19/27 ...evvvveiiiiiiiiiiieeiciiiieen . 03/31/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 4,247 oo 4,247 e 4,233 | 4,236 | e LRI SRR F LI (SRR RO L O S RN 78 . 03/19/2027 . |3.A PL ....
Orion Buyer LLC Term Ln Nt 1 9.291%

..423270-AD-8 | 07/18/30 ..eeeeiiiiiiiiiiieiiiee e . 03/31/2025 . |Redemption 100.0000 ..o foureeiiiiiiiiiinns o 3,017 | 3,017 | 3,014 |t KU U R, [ AP RN K IO R 3,017 |evveeeieiiiiiins fonnniiiiis fo 73 [.07/18/2030 . [4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln

..42958#-AG-5 |Nt 1 9.919% 10/31/29 ........covcuvriinniiinnns . 03/31/2025 . |Redemption 100.0000 ....... . 10/31/2029 . |3.B PL ....
Hills Distribution Inc Term Ln Nt 1 10.314%

LA3166#-AA-4 | 11/08/29 ...t . 03/31/2025 . |Redemption 100.0000 ....... . 11/08/2029 . |3.A PL ....
Hills Distribution Inc Delayed Draw Term Ln

..43166#-AB-2 |Nt 1 10.319% 11/08/29 ......oeevviiinnrnnnnnnne . 01/31/2025 . |Redemption 100.0000 ....... . 11/08/2029 . |3.A PL ...
Hills Distribution Inc Delayed Draw Term Ln

..43166#-AB-2 |Nt 1 10.319% 11/08/29 ......eeovviiinnnnnnnnn. . 03/21/2025 . [Tax Free Exchange . 11/08/2029 . [3.A PL ..

..44956#-AA-6 | IFH Group Term Ln Nt 1 10.072% 12/20/29 . 03/31/2025 . |Redemption 100.0000 .. . 12/20/2029 . [4.A Z ..

|QNavigator Inc Term Ln Nt 1 9.574%

..44989%-AC-7 | 05/02/29 .....oeviiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 3128 oo 3128 | 3128 |t 3128 |ooeiiiiiiiies o e e e e A8 | o e e 77 |. 05/02/2029 . [5.A PL ...
Infinity Home Services Holdco 3rd Amendment

..456689-A*-9 |DD Term Ln Nt 3 9.549% 12/28/28 ............. . 03/31/2025 . |Redemption 1000000 ..ooees fereeeiiiiiiiiiins e L I O 1B | 15 | oo o e o e e 15 | o e e . 12/28/2028 . [4.A Z .....
Infinity Home Services Holdco 3rd Amendment

..456689-A*-9 |DD Term Ln Nt 3 9.549% 12/28/28 ............. . 03/31/2025 . [ Tax Free Exchange ........ccccoee Joovcemerneeiiiiins Joeviinens 48,838 |............ 49,078 |............ 48,832 |eeieeeeeiiiiees e feeees (-3 FOUTUUUUR ROUR (-3 FOUUTRROUUUUT RRTROR 48,838 | [ e e 79 |. 12/28/2028 . |4.A Z .....

Infinity Home Services Holdco 3rd Amendment
..456689-A*-9 |DD Term Ln Nt 4  9.575% 12/28/28 ............. . 03/31/2025 . [Tax Free Exchange ..........ccooe |oooeeeeeeiiiiiinns |ooeiienns 10,063 |............ 10,112 |............ 10,061 [ooeeeeeiiiiieenss o i 1 o | o i, 10,068 |oooeoeiiieees foeeeieeiiiiies fooeeiiiiiiiieees fovieieeniies 140 |. 12/28/2028 . [4.A Z .....
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. 05/03/2027 .
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Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 [Term Ln Nt 3 9.899% 12/28/28 ................. . 01/31/2025 . | Tax Free Exchange ........cccovven |ovvnnriniiinninnns fooeiiiiinnnnns - 77 872 |oiviiiiinns 872 | 2 O R N L7720 O N R RN 7 | 12/28/2028 . |3.A PL ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 [Term Ln Nt 1 9.899% 12/28/28 ... . |- 03/31/2025 . | Redemption 100.0000 ....... . 12/28/2028 . |3.A PL ....
Infinity Home Services Holdco Term Ln
..45676@-AB-2 |9.903% 12/28/28 .......evvviiiiiiiiiiiiiiiiiis . 03/31/2025 . |Redemption 100.0000 .....c. fooreeiiiiiiiiiiiinn 2,836 | 2,836 i 2,836 [ 2,836 [ e i i e e 2,836 s e e e 71 | 12/28/2028 . |3.A PL ....
Inszone Mid LLC Term Ln Nt 1 9.974%
L 45836#-AC-5 [12/22/29 ...ooviiiiiiiii . 03/31/2025 . | Redemption 100.0000 .....c. fooreeiiiiniiiiiiienn e 1973 e 1078 | 1973 [ 1978 [ s i i i i 1O s s e e 46 |. 12/22/2029 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 45
..45836#-AD-3 |9.967% 12/22/29 .....cevvviniiiiiiiiiieeiis . 01/23/2025 . | Tax Free Exchange .........ccovven Jovvnnriiiiinninnnns fooenennnns 52,048 |o.eeeennnnns 52,549 |.coeeene 52,024 |............ 52,084 [ooiiiviiiiiinns ot L R AN L3 PO A [V R R R R, 351 |. 12/22/2029 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 37
..45836#-AD-3 [9.989% 12/22/29 .......ccivviiiiiiiiiii i . 01/23/2025 . | Tax Free Exchange ........cccovven fovvnnrririinnnnnns fooneenenns 94,369 |....ooennnn 95,267 |....covnnnnn 94,315 [ooeeiiiene Lo I O L PO RN L PO R oL 1 R R R R, 646 |. 12/22/2029 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 35
..45836#-AD-3 [10.046% 12/22/29 .....covvviiiiiiiiiiiiiiciiis . 01/23/2025 . | Tax Free Exchange ........cccovven fovnniriiiinnnnnns fooenennnns 11,425 | 11,633 |oeeenns 11,418 (oo L2 S U E N LI PO AN LI R L7 R ER U R F N 78 | 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 29
..45836#-AD-3 [10.053% 12/22/29 ......covvveniiiiiiiiiiiiiiiiinnns . 01/22/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,646 |oeeeennnnnns 1,646 |oooeeeennnnns 1,630 |oeeeiiinnnns LI PO AN LT PO AN LS PO AR LT O AR R N, . 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 30
..45836#-AD-3 [10.053% 12/22/29 ......covvveiiiiiiiniiiiiiininnns . 01/23/2025 . | Tax Free Exchange .........ccovven Jovvnnriiiiinninnnns fooenennnns 35,761 |............ 36,094 |............ 35,733 [oeeiiiinns ST T R R [T PO RN [T PO A B/ ) ) R RN 242 . 12/22/2029 . [3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 31
..45836#-AD-3 [10.060% 12/22/29 .......eoviviiiinnniiiiiiiiiens . 01/23/2025 . | Tax Free Exchange ........cccovven fovvnnrririinnnnnns fooneenenns 38,618 |............ 38,978 |............ 38,589 [.....coennnn R L Y R [T PO RN [T PO A L I L ) R R RN 299 |. 12/22/2029 . [3.CPL ....
Second Nature Inc Term Ln Nt 1 10.147%
L 48278#-AA-8 [ 10/22/28 .oovvniiiiiiiiieee . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 3,572 oo 3,572 [ooiiiiiinnnns 3,572 [oeviiiiinnnns FC TR/ S R R R R R [ TR/ U R R R 100 . 10/22/2028 . [3.A PL ....
Second Nature Inc Term Ln Nt 2 11.397%
L 48278#-AA-8 [ 10/22/28 .oevvniiiiiiiiieee . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 898 [eiiiiiiiiinnns 898 |.....cooeeens 898 |....ccovnnnns 1 O R N B O A 28 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.547%
L A8278#-AD-2 [ 10/22/29 ...oevviiiiiiiii . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 329 e 72 B O 329 [ooeiiiiiiiiinnns 72 S S R R Fc 7 R R R R, 10 |. 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 11.553%
.. 48282#-AA-2 [06/30/28 ....uniiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,939 | 3,939 [.oiiiinnnns 3,939 [.ooiiinnnnns 3,899 [.....ccovnnnns FCLS T R R R, it R FR IR 1 Y N R R 114 |. 06/30/2028 . |3.A PL ....
Kellermeyer Building Svcs 8th Amendment Term
L A8773#-AH-3 [Ln Nt 1 9.691% 11/07/26 .......covvvnrrernnnnn . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 4,463 |............ 4,463 |............. 4,444 |............. 4,336 [ooiiiiiiiiens [ LT PO AN LS PO AR L1 R O O R 111 [. 11/07/2026 . (4.B PL ....
Keystone Agency Investors LLC Term Ln B Nt 1
9.903% 05/03/27 ...eviiviiiiiiiiiiiii i . [Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,409 [oooiiiennnn 1,409 [ 1,385 | 1301 [ i B [ [ 8 [ L0 O R E N 33 . 05/03/2027 . [3.B PL ....
Keystone Agency Investors LLC Delayed Draw
Term Ln D Nt 8  9.299% 05/03/27 .............. . [Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 20,810 |............20,810 |............20,810 |oeeueeennn20,810 [eeniiiiininns fooeeriiiiiiinns foeeiiiviiiiins oo [ [ PV (V1 R R R RN (372)|. 05/03/2027 . |3.B PL ....
Keystone Agency Investors LLC Delayed Draw
Term Ln D Nt 9 9.305% 05/03/27 .............. .| Tax Free Exchange ..........cccoee fooeviviiiinininnnns fovveinnnns 44,926 |............45,336 [............44,904 [............44.918 |....ccoins i, /R Y A AR R FCL R 72 R R R R, 560 |. 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw
Term Ln D Nt 10 9.319% 05/03/27 ............. .| Tax Free Exchange ..........cccoee foovviviiiiniininnnns fovvvinnnns 15,000 |....eeeennn 15,236 |eiinnnn 15,084 [onnnn 15,087 [ [t F T ) R ) AR RN 0 O O O . 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw
Term Ln D Nt 6  9.323% 05/03/27 .............. . [Redemption 100.0000 .....o. fooreiiiiiiiiiiiins e 19 [ 19 [ 19 i e e (O O L S N . 05/03/2027 .|3.B PL ....

3.BPL ...

3.BPL ...

Kings Buyer LLC 2nd Amendment Term Ln Nt 1
..49579*-AA-6 | 10.899% 10/29/27 ....
..51206#-AA-9 | Al Fire Term Ln Nt 1
Al Fire Delayed Draw Term

. 10/29/2027 . 3.B
. 03/22/2027 . [3.C

o
=

. 03/31/2025 . |Redemption 100.0000 .. 15,755 15,755 |

. 01/31/2025 . |Redemption 100.0000

15,755

e}
=

..51206#-AB=7 | 03/22/27 .....eveiiiiiiiiie s . 01/31/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiiiiiies e 51471 [ B5AT |, 75,171 . 03/22/2027 . |3.CPL ....
Al Fire Delayed Draw Term Ln Nt 4  9.987%
..512064#-AB=7 | 03/22/27 ....eeeeiiiiiiiiiie s . 01/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiiiies e 4,120 oo HN,120 ..o 41,120 . 03/22/2027 . |3.CPL ....

Al Fire Delayed Draw Term Ln Nt 2 10.002%
..512064#-AB-7 | 03/22/27 .....eveiiiiiiiiiiiiiei i . 01/31/2025 . |Redemption 100.0000 ..o foueeeeiiiiiiiineens foneenss 135,304 |........... 135,304 |........... 133,951

. 03/22/2027 . |3.CPL ....
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Al Fire Delayed Draw Term Ln Nt 1 10.012%
.51206#-AB-7 | 03/22/27 .coooeiiiiiiiii . 01/31/2025 . | Redemption 100.0000 ...ouvw forvnvnmnininiiiiiinn o 142,818 [Lilllll 142,818 [oLnelllll 141,300 142,079 | e (X O AN 639 |oeveiiiiiiiiiins e 12,818 [ o e 4,369 |. 03/22/2027 .|3.CPL ....
Al Fire Delayed Draw Term Ln Nt 3 10.024%
..51206#-AB-7 |03/22/27 ... .. |- 0173172025 . | Redemption 100.0000 ....... . 03/22/2027 . |3.CPL ....
Unleashed Brands .
R R . 03/31/2025 . | Redemption 100.0000 ....ovn forvevmnnnniiiiiiiinn fooiiiinnn 4,502 [ 4,502 [ 4488 [ 80T | 12 s e 12 s oo 4502 | e e o 19 [ 12/27/2027 . [3.A Z .....
Unleashed Brands LLC 3rd Amendment Term Ln Nt
..52737@-AB-5 |1 11.952% 12/27/27 ...evvvvvrnnnnnnniniinnininnns . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 23 o P2 I R 4 Y RN L O A L O A 2 T O Y S N 11 [ 12/27/2027 . |4.AZ .....
Lido Advisors LLC 6th Amendment Term Ln Nt 1
..53173#-AA-4 19.469% 07/17/32 ..oovvvvviiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 428 o, 428 | L7 L O N P2 R R 2 R RN L T Y S N 11 [. 07/17/2032 . |2.C PL ....
Lido Advisors LLC 6th Amendment DD Term Ln Nt
..53173#-AB-2 |1 10.303% 07/17/32 ...oooeeeeeeeiiiiii, . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 642 fiiiiiiiinnns 642 ... [CX ) (G O N [ R A T O AN Lo Y S N 16 |. 07/17/2032 . |2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1
..53173#-AD-8 |9.450% 06/15/27 ..oovvvvviiiiiiiiiiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 650 |.......ee... 650 |l 650 |oiviviiiiiiinns L e O s [C15T0 R N R R 19 . 06/156/2027 .|2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 8
..53173#-AD-8 |9.305% 06/11/29 ....ooovviiiniiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 589 [oiiiiiiiiiinns 589 ..l 172 FO L7 O N [ T RN [/ R AN O Y S N 14 {. 06/11/2029 . |2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 9
..53173#-AD-8 |9.319% 06/11/29 .....ooovviiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,899 [oinnnnns 1,899 |ooeeiennns 1,876 [.ennnnnnn 1,876 [ oo P PO AN P PO AN LI U N (SRR N 46 . 06/11/2029 .]2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 7
..53173#-AD-8 |9.445% 06/11/29 ......ccooeiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 309 [oviiiiiiiiinnns 309 |t 305 |ovvieiiiiininns B N L O A L O A O Y S N 7 | 06/11/2029 .|2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 5
..53173#-AD-8 |9.446% 06/11/29 .....ooovvviiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 337 foeiiiiiiiinns 37 | FC X O B N T s L O L O Y S N 16 |. 06/11/2029 . |2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 6
..53173#-AD-8 |9.452% 06/11/29 .......cooeeiiiiiiiiiini . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnmnmiiii foee (51 (1S PO (322 O (32 O A T s L P (1T PO (O R R 2 . 06/11/2029 . [2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 3
..53173#-AD-8 |9.473% 06/11/29 ....ooovviiiniiiiiii . 03/31/2025 . | Redemption 100.0000 ...oovn fornmnnniiiii foerei 85 [ L PO S O O O P O N L1 PO (O R 2 . 06/11/2029 . [2.C PL ....
Lifestyles US Holdco Inc Term Ln Nt 2
..53220%-AA-2 | 11.049% 11/30/28 ...ooovvvvriiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,782 |oveevreenns 3,782 |l 3,782 | FC L O O i R R A N 7 O R N 105 . 11/30/2028 . |3.A PL ....
Lightspeed Solutions LLC Sr DD Secured Term
..532290-AB-8 |Ln Nt 2 10.819% 03/01/28 ......ceevvvvvvrnnnnnns . 01/31/2025 . | Tax Free Exchange ................ |oeeeevvvvnnvnnnnnnns fonnnnnnns 12,520 |oeeveennnns 12,520 |............ 12,520 |............ 12,19 |............ KU IO R RN K7 N FO 28 S (SN 172 (. 03/01/2028 . [4.A Z .....
Lightbeam Bidco Term Ln Nt 1 9.302%
..53230#-AA-5 |05/06/30 .....ervvrririiiiiiiiiiiiiiiiiieieeeee s . 01/02/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,380 [oeririinnnns 3,380 |oeeiieens 3,380 |.oeeeieenns B O O O R A A . S RN . 05/06/2030 . [3.A PL ....
Lightbeam Bidco Delayed Draw Term Ln Nt 1
..53230#-AB-3 |9.303% 05/04/29 ....coeeiiiiiiiiiiiiiiiiiiin . 01/02/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 512 [ 512 | 512 |eviiiiiiiiies L e O O S N . 05/04/2029 . [3.A PL ....
MB2 Dental Solutions LLC Term Ln Nt 1
..55340#-A0-2 |9.819% 01/29/31 ...ooovvriiiiiiiii . 03/31/2025 . | Redemption O e - O - O O | . O O e T P Y S N 117 |. 01/20/2031 . |3.APL ...
MBS Services 1st Lien Term Ln Nt 1 11.187%
..55392%-AA-8 | 02/26/26 .....oooiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... . 02/26/2026 . |4.CPL ..
..56068V-A*-3 |Majesco Inc Term Ln Nt 1 9.049% 03/22/32 .. (. 03/31/2025 . | Redemption 100.0000 ....... . 03/22/2032 . (3.B PL ..
Margaritaville Holdings LLC Dalayed Draw Term
..56658@-AJ-4 |Ln Nt 1 9.051% 06/17/27 .....evvvvvvvrnnnnnnnne . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 172 O, 172 11 L1 I U N [T R R [ R R L7 O Y R RN 23 | 06/17/2027 .|3.CPL ....
Mather Group LLC Term Ln Nt 1 10.299%
L57671#-AA-2 | 03/31/28 oo . 03/31/2025 . | Redemption 100.0000 ...oeen founmmiiiiiiiiiiii foeeieis 5,69 |eoeeeeennn. 5,6% |............ 5,6% |......eennt 5,639 [.cconnnnne LS/ RS R R [T/ ISR R Lo O R N 147 . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 7
..57671#-AB-0 | 10.296% 03/31/28 .......ooeovviiiininiinin, . 03/31/2025 . | Redemption 100.0000 ...oevn foummmminiiiiiiiiii foeeeis 81 | 81 o 1V L1V O RN T s T s 81 [ e e s 2 |.03/31/2028 . [3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 1
..57671#-AB-0 | 10.299% 03/31/28 ...cooeviiiiiiiiiiiiiiiiieieees . 03/31/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,196 [oeeeiiennns 2,1% | 2,19 | L13: N . 9 [ o e [ R R O Y R RN 57 . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 3
..57671#-AB-0 | 10.317% 03/31/28 ...ooevviiiiiiiiiiiiiiiiiiieeees . 01/17/2025 . | Tax Free Exchange ...........ccoee foeeeeeivvivniiininns fonnnnnns 148,171 |.......... 148,171 |......... 148,171 |ooeeeees 146,689 |.......... 1,482 oeeeeiiiiiiiii o s 1,482 [oveeiiiiiiiiins fevnininns 148,171 v o o 769 |. 03/31/2028 . [3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 4
..57671#-AB-0 | 10.449% 03/31/28 ...cooovviiiiiiiiiiiiiiiiiies . 01/17/2025 . | Tax Free Exchange ...........cccee foeeevvivviiiininnnns foneennnns 26,863 |............ 26,863 |............ 26,863 |............ 26,594 |............ 269 |oveeeieiiiiiiinn foriii e I O N P10 T AU RO AR RN 136 . 03/31/2028 . |3.A PL ....
Mather Group LLC Delayed Draw Term Ln Nt 2
..57671#-AB-0 | 10.549% 03/31/28 ....coevviiiiiiiiiiiiiiiiiiiinnns . 01/17/2025 . | Tax Free Exchange ................ |oceeeveeeeiiiiienns founnnnnns 209,559 |........... 209,559 |........... 209,559 |........... 207,463 |.......... 2,09 |ooeeeeeiiiiiinne fovviiiiiiiiiiins i 2,0 | foeiiennns 209,559 |.eevveeiiiinnne fovviiiiiiiiiiins o e 1,056 |. 03/31/2028 . [3.A PL ....
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Mather Group LLC Delayed Draw Term Ln Nt 6
..57671#-AB-0 | 10.567% 03/31/28 ...oovvvviiiiiiiiiiiiiiiiiieiees . 01/17/2025 . | Tax Free Exchange ................ |oeeevvvvvvvnnnnnnnns fonnnnnns 137,240 |........... 137,240 |........... 137,240 |........... 135,867 [...ceeeen 1,372 [oeeiiiis o s LT PO RN L O S N 734 |. 03/31/2028 . [3.A PL ....
Meyer Laboratory Inc Delayed Draw Term Ln Nt
..50310@-AB-5 |1 9.575% 02/28/30 ... . 03/31/2025 . | Redemption 100.0000 ....... .. 519 ...519 |.. . 02/28/2030 . [4.A Z .....
Pueblo Mechanical & Controls mendm D
..60782#-AA-2 |Term Ln Nt 1 10.810% 08/23/28 ................. . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 251 [ 251 | P33 I PO 2 PO, [ (SR R R T O AN < O Y R N 9 |. 08/23/2028 . [3.A PL ....
Monica Hlds Inc aka Wilshire Term Ln Nt 1
..60937@-AA-8 | 10.199% 01/07/28 .....evvvvvriiiiiiiiiiiiiiiiiienas . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2 O N . O < O A 1 e < O P K Y RN 2 O O R N 182 . 01/07/2028 .|2.C PL ....
Monica Hlds Inc aka Wilshire Term Ln Nt 1
..60937@-AB-6 | 10.046% 01/07/28 .......evvvvvvvvrrinrinniniinnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,358 [oeeirnnnnnnn 2,308 [ 2,322 feriiiinnnnnnn 2,325 [ fonn32 e 2 e e < Y SN 59 |. 01/07/2028 . |2.CPL ....
Moonraker Acqusition LLC Term Ln Nt 1
..61559#-AA-1 | 10.177% 08/04/28 ........evvvvvrmrrinrnininiinnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins Lo T O O O - P Y N LT O R N 236 |. 08/04/2028 . 2.C PL ....
Mr Greens Intermediate Term Ln Nt 1 10.673%
..624820-AA-3 | 06/01/29 ..ooooiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 8 O . e . O O O P Y N 28 O S SN 78 . 05/01/2029 . |3.B PL ....
Mr Greens Intermediate DD Term Ln Nt 1
..624820-AB-1 | 10.658% 05/01/29 .....covvvvriiiiiiiiiiiiiiiin, . 03/31/2025 . | Redemption 100.0000 . 05/01/2029 . [4.A Z .....
..62931%-AA-2 | Topix Pharma Term Ln Nt 1 10.396% 11/02/26 |. 03/31/2025 . | Redemption 100.0000 . 11/02/2026 . [3.B PL ..
Topix Pharma Delayed Draw Term Ln Nt 1
..62031%-AC-8 | 10.396% 11/02/26 ......coevvvvviiiiiiiiiiiiiinenes . 03/31/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,128 [ 1128 o 1,12 [ 1,030 [oeeveeiiinnns 86 [.ccoooeiinnnn L3 R R ([0 O RN 1128 | e e o 32 |. 11/02/2026 . [3.B PL ...
Topix Pharma 2022 Incremental Term Ln Nt 1
..62031%-AE-4 1 10.396% 11/02/26 .... . |- 03/31/2025 . Redemption 100.0000 ....... . 11/02/2026 . (3.B PL ...
Nth Degree Purchaser
..62095%-AA-5 19.550% 09/10/30 ...ccovvriiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...oeew feunmmmmmnnninniininn fooen 1,415 LTS 1378 1379 | 03B [ o368 [ e A1 L e [ e 43 |. 09/10/2030 . [3.A PL ....
Next Holdco LLC Term Ln Nt 1 9.547%
..653430-AA-5 | 11/09/29 ... . 03/31/2025 . | Redemption 100.0000 ....... . 11/09/2029 . (3.B PL ...
Nor th Amer
..65685%-AC-9 | Term Ln Nt 1 . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 535 [oeiiiiiiininns [T 535 |t 535 [ e e e o e LT U Y S RN 14 . 09/15/2027 . |2.C PL ....
North Amer Science Assoc Inc New Term Ln Nt 1
..65716@-AA-4 | 10.199% 09/15/27 .....oooeeiiiiiniiiiii, . 03/31/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 7,534 |oeeiiiinnns 7,534 o 7,381 |l T4 PO YA P R YA P 7 U R RN R, 198 |. 09/15/2027 . |2.C PL ....
Fairway Lawns LLC Term Ln Nt 1 9.303%
..65059#-AA-8 |06/17/28 ....oovviiiiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 645 foeeiiiiiiinnnne 645 ... 626 |..oooviiiiinnnns (S O . L R R LT R R (e R R SR RN 19 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..65059#-AB-6 |9.201% 05/17/28 ...coooveiiiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo L7 O, 584 |l 584 |oeviiiiiiiiies L2 ZC3 F FOUR (SRRRRRR RRR R R R L O Y R RN 17 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 1
..65059#-AB-6 |9.303% 05/17/28 ....coovvvviiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 587 |t 587 |l L7{U P LY P . 12 [ e 12 [ oo 887 |ovvevviininiinnn foiiiiiiis e 22 |. 05/17/2028 . 3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65059#-AB-6 |9.303% 05/17/28 ....coovvviiiiiiiiiiiiiiiieies . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 175 |l LTI P L VE T 75 [ s e e e e 75 [ooiiiis e s e 4 |.05/17/2028 . 3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 5
..65050#-AB-6 |9.329% 05/17/28 ......cooeviiiiiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo LY O, 457 |l L7 P, L7/ PO AR (SRR R R R L A O Y R N 11 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65050#-AC-4 |9.28%% 05/17/28 ....coovvviiiiiiiiiiiiiiiiiies . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 206 [oeeeieiinnnnns 26 | 26 |oeeeeeiiiiiiees A/ T U AR (SRR R R R 2T R R (SR RN 9 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 9
..65950#-AC-4 19.200% 05/17/28 ...coovvviiiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 129 [ 129 [ 129 [ 129 [ s e b e e 129 | foeveniiiis o 4 |.05/17/2028 . 3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 1
..65950#-AC-4 19.201% 05/17/28 ...ooovvviiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 178 |l V£ T P VAT 78 [ s e e e e 78 [ e e e 9 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 4
..65950#-AC-4 19.206% 05/17/28 ....coovvvviiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...oeee founmmnniiiiiiiiiiin foeeei 83 [ L P L O L PPN R R R R N X2 FOORP [SOPURRRRRRR R U 2 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2
..65950#-AC-4 19.302% 05/17/28 ...cooovvviiiiiiiiiiiiiiiiies . 03/31/2025 . | Redemption 100.0000 ...oven founmmmniiiiiiiiiiis fooeeiis 59 [ 59 | 59 | L1 R A (SRR SRR R R L1 FOORP [SOPURRRRRRT R R 2 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 8
..65950#-AC-4 19.302% 05/17/28 ...ccoovvviiiiiiiiiiiiiiiieiees . 03/31/2025 . | Redemption 100.0000 ...oeen fornmmmniiiiiiiiiiis foeei 58 [ [ PO 58 [oeeeiiiiiininne B8 [oeeeeiiiiiiiinen o e b e e [ 0 PR (SOOI R R 2 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5
..65959#-AC-4 9.303% 05/17/28 ...coovvviiiiiiiiiiiiiiiiiiieiees . 03/31/2025 . | Redemption 100.0000 ...oeee foneniiiiiiiiiiiis fooeiiiiiins 102 |, 102 |, (1735 102 foveeeeeveninnne fooviiiiiiiiiiies o e o fovviiiiiiinnnn, 102 [ v o Jovviiiiiiiiiiees 3 |. 05/17/2028 . [3.B PL ....




¥1°603

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Fairway Lawns LLC DD Term Ln C-2 Nt 7
..65959#-AC-4 [9.308% 05/17/28 ...evvvviiiiiiniiiiiiiiiieeeeeees . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 104 | 104 | [0 L P O O R AN L P N 3 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 6
..65959%-AC-4 [9.313% 05/17/28 . 03/31/2025 . | Redemption 100.0000 ....... . 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD .
..659598-AA-0 [ 05/17/28 ..eevviiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 .....o. fooreiiiiiiiiiiiins e 19 [ LI PO L1 PO L O O N 5 ) R RN 2 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 2 9.303%
..659598-AA-0 [ 05/17/28 ...evviiiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 ....ce. forreiiiiiiiiiiiiins e Y22 P 2 oo 2 [ 22 R e O R N 2 O O RN 1. 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 4  9.319%
..659598-AA-0 [ 05/17/28 ...evviiiiiiiiiiiiiiiii e . 03/31/2025 . | Redemption 100.0000 ....... forreiiiiiiiiiiiiinn e -7 87 | 86 |eevniiiiiiins LI P E LI PO AN L O O O N RN 2 |. 05/17/2028 .|3.B PL ....
Nor thstar Acquisition LLC 1st Lien Delayed
..66255U-AC-0 |Draw TL Nt 1 10.037% 05/03/29 ................. . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e (S [ T R 619 | (S0 R [ PO RN [T PO RN (S R R R R, 14 |. 05/03/2029 . |4.A Z .....
Project North Star Term Ln Nt 1 10.302%
..66255U-AD-8 [ 05/03/29 ....evvrnniiiiiiiiin i . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiin s 6,823 [ceiiiiinn (%72 T F 6,765 |.eevuennnnns 6,772 |ovveiinnns LI PO T O O, L5 R F 6,823 |.ooviiiiiiiinies oo e e 155 |. 05/03/2029 . |4.C Z .....
Nor thwinds Holding Co Term Ln Nt 1 9.691%
..66847@-AA-4 [05/01/29 ..oevvvniiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 2,189 [eeiiiinne 2,189 |t 2,189 | O O R AN AR 1 R R R RN 57 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 5  9.691% 05/01/29 .....evvviiivinnnnninnnns . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 582 | [51: 7 R L51: 7 7 O O R N 517/ R R R R, 15 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 3 9.705% 05/01/29 ....cevvviiviinnnnnninnnnns . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 22 I F, 21 | 21 | 2 O O R N 228 I R O O RN 6 |. 05/01/2029 .|3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 1 9.715% 05/01/29 .....oovvvvvvnnnninninnnnn . 03/31/2025 . |Redemption 100.0000 .....c. foereriiiiiiiiiiiens e [T T/ R T/ R /O O R N /O O ) AU 10 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..66847@-AC-0 [Nt 2 9.691% 05/01/29 ....ovvvviivirnnnnnninns . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 196 [ LT 195 | LIS T T R LI PO AN L S AN L O N R 3 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..66847@-AC-0 [Nt 1 9.710% 05/01/29 .....covvivvvnniiiiinnnnns . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 195 [oeiiiiiiiinnns 195 | 195 | O O O R AN O O N 6 |. 05/01/2029 .|3.B PL ....
Oil Changer Inc Term Ln Nt 1 11.139%
B77788-AA-5 [02/08/27 ..vvvviiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,323 |t 5,328 [iiiiiinnnns 5,222 |oeeiiiinnnnns [TV PR F £ O O, L5 R F (S 72X 0 Y AU RN R 288 |. 02/08/2027 .|5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 10
..677788-AB-3 | 11.135% 02/08/27 ...evvviiviinniiiiiiiieeeeeinne . 03/31/2025 . |Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 589 i 589 |iiiiiiinnns 513 I L1 R [ PO RN [ PO RN L2 1S R R R R, 68 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 8
..B677788-AB-3 | 11.143% 02/08/27 ...vvvvivviiiiiiiiiiiieeeeeinnes . 03/31/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiiins e £51 T L2 L2 L2 L R S L O £ O RN 2 |. 02/08/2027 .|5.B Gl ....
0il Changer Inc Delayed Draw Term Ln Nt 12
..677788-AB-3 | 11.160% 02/08/27 .......evvvriviiiininiieeiiinnnnnns . 03/31/2025 . |Redemption 100.0000 .....e. fooreiiiiiiiiiiiins e L1 T 49 [ 49 [, T R O R N O O RN 6 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 9
..677788-AB-3 | 11.164% 02/08/27 ......cevvvvnniiiiiinniiiiinnnnns . 03/31/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiiins e £ I PO [ I [ I L O O PO R RN L3 O O RN 2 |. 02/08/2027 .|5.B Gl ....
0il Changer Inc Delayed Draw Term Ln Nt 7
..677788-AB-3 | 11.202% 02/08/27 ...evvvvvvirnieiiiiiiieeeeeinnan . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 5% |oeiiiiiiinnns 596 |.oiiieriiinns 590 |ooiiiiiiiins [ I L L R AN [T PO RN L1120 R R R R, 65 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..677788-AB-3 | 11.213% 02/08/27 ...evvvivviriiiiiiiiiieeeeeinnes . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e LY A LY R LYK T R LYK T . L [T PO RN L ) PN O O ) AR 26 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 11
..677788-AB-3 | 11.217% 02/08/27 .... .. |- 03/31/2025 . | Redemption 100.0000 ....... . 02/08/2027 .|5.B GI ....
0il Changer Inc Delaye
..B677788-AB-3 | 11.219% 02/08/27 ...evvvvivviiiiiiiiiineeeeinnan . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e P N N 2248 .o L T R, P 5 R R RN /2 PO RN 2 0 R R R R, 16 |. 02/08/2027 .|5.B GI ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..68144%-AC-4 [Nt 6 11.949% 02/28/27 . 03/17/2025 . | Tax Free Exchange . 02/28/2027 . |4.CPL ....
PCIA SPV-3 LLC Term Ln Nt 1
L BOA3BE-AA-T | oo . 03/31/2025 . |Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,488 |..coeeene 2,488 |..eennn 2,488 |.eevnnnnnnnn . O O R AN PR R R R R, 103 |. 08/01/2029 . |2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1
..69438#-AB-9 |9.549% 08/01/29 .....cevvvniiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ....... forrriiiiiiiiiiiiinn s 1,078 |eeeenns 1,078 [oooiiiiennnns 1,074 | L7 PO RN L2 R AN L A A 1,078 [ooeeeiiiiiiiinns oo o [l 30 |. 08/01/2029 .|2.C PL ....
PCS Midco Inc Term Ln Nt 1 10.049% 03/04/30
L B94488-AA-T [ . 03/31/2025 . | Redemption 100.0000 ....oo. foreiiiiiiiiiiiiiiinn foeviiiinnnns 2,971 |oeeiiiiinns 2,971 s 2,902 [.....coeeenns 2,909 [ i 62 | e 62 | e PR T P P APy FETTTTT PP 75 |. 03/04/2030 . |3.B PL ....
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PCS Midco Inc Delayed Draw Term Ln Nt 1
..694480-AB-9 | 10.049% 03/04/30 .....cooveeeiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 106 |, 105 [oveiiiiiiienes 104 [ 104 [ o T s L O L P N 4 |.03/04/2030 . [3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 2
..69448¢-AB-9 | 10.052% 03/04/30 .... . |- 03/31/2025 . | Redemption 100.0000 ....... . 03/04/2030 . (3.B PL ....
Par fums Holding Company .553%
..69946@-AA-8 | 06/27/30 ...evvvriiiiiiiiiiiiiiiiiiieeieeeeeeee s . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins L7 O, 7 [ E LK I R R [ R A [ O A L S N 23 |. 06/27/2030 . (4.B PL ....
Pathstone Family Office LLC 2nd Amendment TL
..70323%-AC-7 INt 1 9.322% 05/15/29 .........cceeeeeeiiiiinn, . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnmnmiiiiiiii foei 9 [ 9 | [ I O 91 [ o L R A L R R [ O (O R R 4 . 05/15/2029 . [3.A PL ....
Pathstone Family Office LLC Delayed Draw Term
.. 70323J-AC-5 |Ln Nt 1 11.173% 05/15/29 .......coeeeeriiniins . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,658 |............. 1,658 |oveveeenens 1,658 [ovvveennens L O e P P SN ICEST N R R R RO 20 . 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 2
.. 70323J-AD-3 | 11.169% 05/15/29 .........coeeeeiiiiiiininn, . 03/31/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis 4,164 |oeeeennnns 4,164 ...l 4,164 |l L S R R A 4164 | e e o 95 |. 06/15/2029 . [3.A PL ....
Pathstone Family Office LLC New Term Ln Nt 1
.. 70323J-AE-1 9.425% 05/15/29 ....vvvvvvvvnninnniiiiiiiiiiiiinnnnns . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 514 [, 514 |l 509 |ovviiiiiiiiiens FSLUL O N LS R R L R AN O Y S N 12 |. 05/15/2029 . |4.A Z .....
Patriot Growth Insurance Sves Term Ln Nt 1
.. 70344E-AD-9 19.973% 10/16/28 ......evvvvvriiiiiiiiiiiiiiiiiinns . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2,330 [oeeerrinnnns 2,330 [oeennnnnnne 2,330 [oooennnnnnne 28 < ) O R (S R 2 L O S SN 55 |. 10/16/2028 . |3.CPL ....
PerkinElmer US LLC Term Ln Nt 1 11.069%
L T14048-AA-T 1 03/13/29 oo . 01/09/2025 . | Redemption L O e e e O e O P S N (13) [. 03/13/2029 . |3.A PL ....
PerkinElmer US LLC Term Ln Nt 1 11.069%
L T14048-AA-T 1 03/13/29 oo . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,782 |oeeeeiennns 3,782 |l 3,782 | FC L O O i R R A N 7 O S N 93 |. 03/13/2029 . [4.B PL ....
PerkinElmer US LLC Delayed Draw Term Loan Nt
L. 71404#-AB-5 |1 9.319% 03/13/29 .....ovvvvvviviiniininiininnnns . 12/31/2024 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 623 [ 623 ...l 619 |oviiiiiiinnns (S N N L O A L O A L T R S N 11.03/13/2029 . |3.A Z .....
PerkinElmer US LLC Delayed Draw Term Loan Nt
L. 71404#-AB-5 |1 9.319% 03/13/29 .....evvvrvvriiniiininiininnnns . 03/31/2025 . | Redemption 100.0000 ....... . 03/13/2029 . [3.A PL ..
..71579*-AD-4 |Pestco LLC Term Ln A Nt 1 10.441% 02/17/28 |. 03/31/2025 . | Redemption 100.0000 .. . 02/17/2028 . (3.B PL ..
Pestco LLC Incremental Delayed Draw Nt 1
L. T1579%-AE-2 | 10.450% 02/17/28 .coovvvvviiiiiiiiiiiiiiieieeees . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 454 o 454 o 454 | O O Y (SRR R 454 | e e e 13 |. 02/17/2028 . |3.B PL ....
Pestco LLC Incremental Delayed Draw Nt 5
.. 71579%-AE-2 | 10.560% 02/17/28 .....oevvvveiiiiiiiiiiiiiiiiieiees . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 303 [oeeiiiiiiiinns 303 | 303 |oeeieiiiiiiiees (VX T R AR (SRR RN R R 10 T R R (SR RN 8 |.02/17/2028 . |3.B PL ....
Petrus Buyer Inc Term Ln Nt 1 10.748%
LT1684#-AA-8 | 10/17/29 ...oovviiiiiiiiiiiiiiiiiiiee . 03/31/2025 . | Redemption 100.0000 ...ouee founmmniiiiiiiiiis foeed (07: 3 I 6,081 [..oooeeennn 6,081 [............ 6,081 [oueeeeiieiiininn s e b e e (013 I FOPRRRUU SRR R R 154 . 10/17/2029 . |3.B PL ....
Petrus Buyer Inc Delayed Draw Term Ln Nt 1
..71684#-AB-6 |9.569% 10/17/29 ....coovvvviiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,072 |l 1,072 |eeeeieeens 1,056 [oooeeeeeenns 1,057 [oeeeiiiiiiiiiins fervniiiiinnnns L R R LT R R 1,072 [oeeeiiiiiiiis foiis e 55 |. 10/17/2029 . [3.B PL ....
Phoenix YW 1st Lien Term Loan 10.549%
L 71922%-AA-4 1 06/31/30 oo . 03/31/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 165,317 |........... 165,317 |........... 160,962 |........... 161,332 |ooeeeiiiiiiiins | 3,985 | e 3,985 | e (G182 /A U R (SRR R, 2,976 |. 05/31/2030 . [3.A PL ....
Yum Brands New Term Ln B Nt 1  6.184%
L. 72584D-AF-1 | 03/15/28 oo . 03/31/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 12,188 |o.eeeeeeee 12,188 |oeeveeeens 12,160 |............ PR T FO A, L2 R R L2 R R 12,188 ovveeiviiiiiiins [ foi 189 |. 03/15/2028 . |2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
..72753R-AD-0 |Term Ln Nt~ 8.575% 12/15/25 ........eevvvvnnnee . 03/31/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 1,028 |..oooeens 1,028 |oeeeiiiiiiees L1 P 1,008 [oeeennennnnee - . L R R 2 I IO R 1,028 [oeeeeeiiiiiiiin o e 23 |. 12/15/2025 . [5.B FE ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
L.T4140#-AA-0 | 10.209% 04/23/27 ....evvvvnrrnnnnniiiiiininiiiinnne . 03/31/2025 . | Redemption 100.0000 ...oeen founnmiiiiiiiiiiiin oo 8,102 |......eeeeee 8,102 |............ 7,859 |l 8,001 [oeeeiiiiiiiiinn oo 101 | s 101 [ s 8,102 |oeevviiiiiiiiins [ foi 209 |. 04/23/2027 . (3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..74140#-AB-8 |Ln Nt 1 10.299% 04/23/27 .....ccceeeiiiiiinnnns . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 10X O, 903 |t L7 L1 R AN 12 [ e 12 [ oo 10 I Y Y SR RN 23 |. 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..74140#-AB-8 |Ln Nt 2 11.049% 04/23/27 ....cccceeeiiiiiinnns . 03/31/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,691 |l 1,691 |oeeeiinens 1,640 |..ooeeenennns 1,669 [ooveeeiiiiiiiies ferniiiiiinnnns P IO RN P T IO MR 1,691 [oeeeiiiiiiiiis o e 44 ). 04/23/2027 . |3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
..74140#-AD-4 |Term Ln Nt 1 10.299% 04/23/27 ................. . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo LT 574 |l 565 |oveeiiiiiiiinns L7{ N PO N L2 R R L2 R R [T U Y R RN 15 |. 04/23/2027 . |3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. 74276U-AC-9 | 10.069% 09/19/28 .....coovvviiiiiiiiiiiiiiiiiieees . 03/31/2025 . | Redemption 100.0000 ...ouen founemniiiiiiiiiin foeeed 6,000 |............ 6,000 [......oeenn. 5,865 | 5,907 |oeeeiiiiiiiiiins e [ IO RN [0 O RN 6,000 |.eevveiiiiiinnn fornennniiiiiiis o e 140 . 09/19/2028 . [4.A Z .....
Pueblo Mechanical & Controls 1st Lien Term Ln
..74501#-AA-3 [Nt 1 10.829% 08/23/28 .........eevvvrrvvvnnnnnne . 03/31/2025 . | Redemption 100.0000 ...oeen founnmmniiiiiiiii foeeiiis 2,384 | 2,384 |oinnnnnne 2,384 [oennnnnne 2,360 |oooeeeeennns P2 PO (SRR AR L IO R 2,384 | e e o 71 [. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 |Term Ln Nt 1 10.799% 08/23/28 ................. . 03/31/2025 . | Redemption 100.0000 ...oeee fonennniiiiiiiiiiiss fooiiiiinns 1,644 |............. 1,644 |.oooeeennns 1,644 ..o 1,628 |.ooovveeennes 6 | | foeeiiiiinne, 16 | foeeiiinnnes 1,644 | Joveeiiiiiiinnns fovciiiiiiiiinns foiiiiiinnnnnn, 49 |. 08/23/2028 . [3.A PL ...
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Pyramid BMC Intermediate LLC Senior Secured
..T4713*-AA-1 | Term Ln Nt 1 11.203% 01/19/27 ................. . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,782 |oeeevrinnns 3,782 |l 3,782 |oooeeiees FC L O O i R R A N 7 O S N 96 . 01/19/2027 .|3.A PL ....
Pyramid BMC Intermediate LLC 3rd Amendment
..74713%-AB-9 |Term Ln Nt 1 9.550% 12/31/27 ... .. |- 03/31/2025 . | Redemption 100.0000 ....... ... 1,385 1,378 e 1,378 1,385 |.. . 12/31/2027 . |4.A Z .....
Quail Buyer Inc Term Ln Nt 1 9.774¢%
L TATA3%-AA-5 | 10/01727 wevvvviiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnnnii foeeend 6,087 [..ccccunnnnn 6,087 |..eeoovennns 6,087 [....ovvnnee. LG O O P O N (S0 T FOUORPR AR R A 163 . 10/01/2027 . |3.C PL ....
Qnnect LLC 2A Term Loan Nt 1 9.546%
L TAT438-AC-9 | 10/04/31 ovviiiiiiiiiiiiiiiiiiiieeeeeeeeeeeee . 02/26/2025 . | Redemption 100.0000 ....ouw fornnnnniiiiii s 1,585,440 |........ 1,685,440 |........ 1,569,586 |........ 1,569,586 |............ 377 |evvennns LT YL PO AR 15,855 |oovviiiiiiiiiins e 1,585,440 [o.ovvvvvniiiinn oo e e 62,210 |. 10/04/2031 . |4.A Z .....
RB Holdings Interco Term Ln Nt 1 9.425%
.. TA935M-AD-8 | 06/04/28 ...oovveiiiiiiiiiiiiiei . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,83 | 2,834 [ 2,834 [ 28 . O R (U R 2,83 | e e o 69 . 05/04/2028 .|2.B PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750638-AA-2 | 11.049% 04/01/29 .........coeeeiiiiiiiinnn, . 03/31/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis 4,640 |oveeiinnnnns 4,640 |............. 4,640 ..ol L O A R R A L R N 114 |. 04/01/2029 . |4.B PL ....
Raptor Technologies 2nd Amendment Incr T/L
..75382%-AC-4 19.053% 10/05/28 .....oovvvvveiiiiiiiiiiiiiiiees . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,034 ... 3,934 [ 3,894 [.oinnnne JN: eI R R FC T PO AN T IO RN 3,934 [ o e 89 . 10/05/2028 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754450-AA-1 14.356% 12/31/26 .....ooooeeeeeeiin . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniiiiis foeeins 511 | 511 | 5,003 |............. 5,00 |oeviiiiiiiiiiins e LU PO AN IO PO AN 51 | i e o 115 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term
..75445@-AB-9 |Ln Nt 1 4.356% 12/31/26 ..................ls . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 72 T2 | [ P 2 O e O s 7 O Y S N 16 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc 3rd Amendment
..75445@-AC-7 |Term Ln Nt 1 4.379% 12/31/26 ................. . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 479 o, 479 | LT PO L O N [ R A [ O A £ O Y S N 12 |. 12/31/2026 . |3.B PL ....
Reagent Chemical & Research Term Ln Nt 1
..75683#-AA-1 19.54%% 04/30/30 cooeeeeiiiiiiiiiiiiiiiiieiiein . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 82,608 [.......eee. 82,608 |............ 80,956 |............ 81,09 |.oevvvvviiiinns fernnnnnnns 1,513 [ [ LK I PO IR L O S N 1,091 |. 04/30/2030 . [2.C PL ....
Redwood Services LLC 3rd Amendment DD Term Ln
..75807*-AE-7 |Nt 1 10.903% 11/30/29 ......evvvvvrrrrinninnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 3,899 [iiiiiiinnns 3,899 [oiinnnns 3,862 |t 3,866 |..ovvviiiiiiiins e, FC I IO AN X IO RN B R N 107 |. 11/30/2029 . |3.APL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 I[Nt 1 10.903% 05/06/31 ......cccvvvvrnnrnnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins K1 RN 36 | LK A JLCS T ORI RN [ R A T O AN FC LI R N R R 9 |. 05/06/2031 . [3.A PL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 |Nt 6 10.949% 05/06/31 ........vvvvvvvvvnvnnnnnnns . 01/15/2025 . | Tax Free Exchange ................ |oeeevvvvvnnnnnnnnns fonennnnns 38,321 |l 38,700 |............ 38,313 | 38,320 |eeiiiiiiiiiiins e P2 R R P2 R R 38,321 [ e e e 177 |. 05/06/2031 . |3.APL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 |Nt 4 10.950% 05/06/31 ........evvvvvvvvrvnnnnnnns . 01/15/2025 . | Tax Free Exchange ................ |eeeevvvvinnnnnnnnns fonvnnnnnnns 8,028 [............ 8,106 [..eeevvennns 8,025 |............. L O O R R F L2 O (O R A 37 . 05/06/2031 . |3.A PL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 |Nt 8 10.975% 05/06/31 ......eevvvvvnnnnnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis L I PO L O LI T s e e o e e L P Y N . 05/06/2031 . [3.A PL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 |Nt 8 10.975% 05/06/31 ......cccvvrvnnnnnnnnnnnns . 03/31/2025 . | Tax Free Exchange ................ |oeeevvvvvnennnnnnns fonnnnnnns 17,213 [ 17,384 |............ 17,210 [oeeeennnees 17,212 | e, P2 R R P2 R R 17,213 e o fo 184 . 05/06/2031 . |3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 |Nt 1 10.897% 05/06/31 ....cooeeeeeeiiiiiiiinnnns . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnmmniii foee 65 [ [ PO 59 | L O N [ R A [ R A (S FOROPOPP A R R 7 | 05/06/2031 . |3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 |Nt 2 10.899% 05/06/31 .......evvvvvvvvrnnnnnnnnns . 03/31/2025 . | Redemption 100.0000 ...ovun fornnmmniii fonei 40 [ L P L1V O L O P N L PO (S R R 1] 05/06/2031 . |3.APL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 |Nt 4 10.925% 05/06/31 ....cevvvvrvrriririninnnns . 03/31/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 126,304 |........... 127,669 |........... B T ) P2 R R P R RN 126,39 . 05/06/2031 . [3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 |Nt 3 10.949% 06/06/31 . 03/31/2025 . | Tax Free Exchange 112,914 L. 111,785 | 111,812 )., . 05/06/2031 . [3.A PL ....
Repairify Inc aka AsTech Term Ln
..76028@-AA-4 19.54%% 06/14/27 ...cooveveeeiieiiiiiieii . 03/31/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis 4,500 [oeeeriiennns 4,500 | 440 |l LT O A A [ o A [ o L R N 107 |. 06/14/2027 .|2.APL ....
Recochem Inc Amendment Term Ln Nt 1 10.799%
..76762*-AA-6 | 06/17/30 ... . 01/31/2025 . | Redemption 100.0000 ....... ... 3,750 ... 3,675 |.... 3,750 |.. . 06/17/2030 . [4.A Z .....
Lincoln Property
..78065L-AD-3 |9.575% 02/02/29 . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 12,500 |...ooenneee 12,500 |............ 12,250 |............ 12,314 | e, L U A L U A 12,500 [vvvvvvvvenninns fonnniiniiiiis fo e 205 |. 02/02/2029 . |4.A Z .....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
..784316-AD-5 | 11.149% 12/15/25 .... .. |- 03/25/2025 . |Redemption 100.0000 ....... . 12/15/2025 . |3.CPL ....
SG Acquisition Inc (Safeg 1
.. 78433*-AD-5 |8.905% 01/27/27 w.vvvvvvvvvvviiiiiiiiiiiiiiiiinanes . 01/21/2025 . | Redemption 100.0000 ....ewn fooviiiiiiiiiiiiiiins foeeienn 17,657 [..cceneeee. 17,657 |vvvveeeees 17,304 |............ 17,527 ovvvvviiiiiiiies feveiiinnnns 130 [ e, 130 [ e, 17,657 vvvvvvveeennnne fovvvviiiiiiiiins foviiiiiiiiiis e 422 1. 01/27/2027 . |13.APL ....
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Eyesouth LLC 1st Lien Term Ln B Nt 1 9.914%
L. 78448%-AA-4 110/05/29 ..ooooiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...euen founnniiniii foeeed 6,277 [ooeeinnnnnn 6,277 |.oooeeees 6,198 |............. (2 L PO RN L O A L) O A 6,277 |oveeeeveriiinnns fonniiiiiiiiis fo e 156 . 10/05/2029 . |3.B PL ....

Eyesouth LLC 1st Lien Dalayed Draw Nt 4

..78448%-AB-2 | 10.166% 10/05/29 .... . |- 01/17/2025 . Tax Free Exchange ... 71,861 ...71,861 L. T71,234 ... ..71,861 . 10/05/2029 . |3.B PL ....
Eyesouth LLC 1st Lien Dalay:

..78448%-AB-2 | 10.173% 10/05/29 ....coouvvviiriiiiiiiieeeeins . 01/31/2025 . Tax Free Exchange .........cccoeee |oovvverinniiiinnns Joovninnnns 7728 |oeeeeennne 7,728 | 7,728 | 7,661 [oeeeeeennnns (-7 PO SO R (- N AR, A0 (S RO USRI RN 130 |. 10/05/2029 . [3.B PL ...
Eyesouth LLC 1st Lien Dalayed Draw Nt 1

..78448%-AB-2 | 10.175% 10/05/29 ....ooouvvviiiiiiiiiieieeeins . 03/31/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o £ T PO L T R 775 [ (74 I [ FO 2 PO R, L7 PR RN 2L O S R A 19 |. 10/06/2029 . |3.B PL ....

..78458*-AA-1 | SHD Finance Term Ln Nt 1 10.291% 10/30/29 .. |. 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e (00172 R (-0 (0 7 T 6,568 |............. 6,588 |...ccccnnieiins feieeeene M4 | e 4 | o 6,702 [oeeeeiiiiiiiies o oo e 295 |. 10/30/2029 . |4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 1 12.649% 12/06/27 ......eovviiiiiunneeanne . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 375 | 375 o 375 [ XIS IO KX RPN FOURTRUPUUUURP ROTOTOTON 33 | [ B75 [oeeeeiiiiiiiies oo oo o 12 | 12/06/2027 . |3.A PL ...
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 4 12.649% 12/06/27 .....cceiriiuueninarrannnn . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o M3 [, M3 [ M3 o 101 [, 10 [ i oo 10 [ e T3 | o i e 4 | 12/06/2027 . [3.APL ....
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 5 12.653% 12/06/27 .....oeerriiuuerinaarnnns . 03/31/2025 . |Redemption 1000000 ..ooees fereeeiiiiiiiiiens o (i I PO [ (<1 RO 56 | B [ e e [ OO RTOTT B3 [iiieiiiiii feeereiiiieees e [ 2 | 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 2 12.653% 12/06/27 . 03/31/2025 . |Redemption 100.0000 ....... . 12/06/2027 . |3.A PL ...
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 3 12.655% 12/06/27 .....cccericuuerieaerannnes . 03/31/2025 . |Redemption 1000000 .oeee founeeeiiiiiiiiies ot 797 el 77 [l 797 [l 718 o0 [ o o0 e e 797 | o e e 25 |. 12/06/2027 .|3.A PL ...
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 3 12.669% 12/06/27 .. . 03/31/2025 . |Redemption 100.0000 ....... . 12/06/2027 . |3.A PL ...

SV Newco Inc Initial Term Ln .

L. 78505#-AA-0 | 12/06/27 .. . 03/31/2025 . |Redemption 1000000 ..ooee foueeeeiiiiiiiiies o 1,002 [ 1,002 [ 982 985 e [ 1T e e AT e e 1,002 | e e e 31 |. 12/06/2027 . [2.B PL ....
Safe Home Security Inc Term Ln Nt 1

..786424-AA-4 | 09/30/25 ... . 03/31/2025 . |Redemption 100.0000 ....... . 09/30/2025 . |2.C PL ...
Safe Home Security

..786424-AB-2 |Nt 1 11.686% 09/30/25 .......oovveiiiuiiinnnnnne . 01/06/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o LS T 593 | 593 | 593 [oeeiieiiiieens o e e e e B3 [eeeeiiiiiiies o oo e (81)]. 09/30/2025 . [2.C Z .....
Safe Home Security Inc Delayed Draw Term Ln

..786424-AB-2 |Nt 1 11.686% 09/30/25 .......eorveiiiuiiannannnne . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o LS T 593 | 593 | 593 [oeeiieiiiieens o e e e e B3 [eeeeiiiiiiies o oo e (62) |. 09/30/2025 . [2.C PL ....
SageSure Holdings LLC Term Ln Nt 1 9.322%

..78669#-AD-6 | 01/28/30 ......eeeiiiiiiiiiiiee e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,245 | 2,245 |ooeeennnn. 2,25 |..ooeeennnn. 2,285 | e i e e e 2,285 [ oo o e 53 |. 01/28/2030 .|2.B PL ....
SageSure Holdings LLC Term Ln Nt 1 9.322%

..78669#-AD-6 | 01/28/30 ... . 01/22/2025 . Tax Free Exchange ..........ccoee |ooveeereeeiiiiinns Joevinens 985,198 |........... 998,572 |..eeeneeee 984,353 |........... 985,074 oooeeiiiiiiiies oeiiieeens M9 | o 9 [ ot 985,198 [oeeeeiiiiiiiies foimeieeeiiiin feeeeeiiieeees feieeeeeee 10,743 |. 01/28/2030 . |2.B PL ....
SageSure Holdings LLC Term Ln Nt 2 9.561%

..78669#-AD-6 | 01/28/30 ......eeeiiiiiiiiiiiee e . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,509 fooeeoieeees 2,509 |..ooerennne 2,475 |oiiiieiiiiiiees e [ 7/ FOORUUURUT OO K7/ FOOURUUURUU 2,509 | e e e 60 | 01/28/2030 . [2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln A

..78669#-AE-4 |Nt 3 9.561% 01/28/30 .....oeovveiiuiiieeeanne . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o U7 o U7 o 47 | e o i oo o e 47 | o s e 3 |.01/28/2030 . [2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln A

..78669#-AE-4 |Nt 2 10.314% 01/28/30 .....oeovveiiuiiiieeanne . 03/31/2025 . |Redemption 1000000 ..oooes fereeeiiiiiiiieens o (72 I <72 O (<72 O 92 [eveeeeeeeiiies e o e e 92 [oiieeeiiiies feeeeeeiiieees e e 2 |.01/28/2030 . [2.B PL ...
Saldon Holdings Inc 4th Amendment Term Ln Nt

..794008-AD-0 |1 10.425% 01/31/31 ..ooeiiiiiiiiiiieiiiiiiees . 03/31/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 3,213 |oeeeees 3,278 | 3,201 | 3,207 |oeeiiiiiiiieees foiieeeeee 66 |ooooiiiiiiiiaes [ 66 |ooooiiciiiiens [ 3,273 | e e e 87 |.01/31/2031 . [3.CPL ....
Shermco Intermediate Hlds Inc 3rd Amendment

..82419%-AB-9 |Term Ln Nt 1 9.550% 06/05/26 ................. . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,579 foeeiiens 2,579 |ocoeeeennne 2,579 | 2,579 | oo i e e e 2,579 | o e e 108 |. 06/05/2026 . |3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment

..82419%-AC-7 |DD Term Ln Nt 2 9.467% 06/05/26 ............. . 01/11/2025 . |Redemption 100.0000 ..oooe feueeeriiiiiiiieies o (254) [oeeeeeeeennnn (254) |- (254) |- (258) |.eeieeeeees e e e e e (258) [eeeeiiiiiiees o oo o . 06/05/2026 . |3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment

..82419%-AC-7 |DD Term Ln Nt 4  9.751% 06/05/26 ............. . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 675 | 675 [oeeiiiiiinens 675 [oeeeeeerinnns 675 [eeeeeiiiiiiins oo o e e 675 |oeeieieiiiiies foeereiiiieeeees o e 17 |. 06/05/2026 . |3.B PL ....
Shur-Co 6th Incremental Term Ln Nt 1 9.822%

..B2565#-AG-6 | 06/30/30 ... . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiiies o 330 [ 330 forreeiiiiiens 324 | B2 |oeiiiiiiieees o (-3 FOUTRUUUUU RTOUO (-3 FOUROURUR RTROTN 330 [ereeieiiiiiens o feeeeei s 8 |. 06/30/2030 . |3.A PL ....
Silk Holdings Ill Corp 1st Lien Term Ln Nt 1

..827094-AA-6 |9.791% 05/01/29 ....oovvviiiiiiiiiiieeee s . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 3,892 [ooeiiienns 3,802 |.eeeennne 3,892 | 3,892 i oo e e e e 3,892 |eiiiiieiiens e e e 9 |. 05/01/2029 . [3.A PL ....

Silk Holdings Ill Corp 1st Amendment Term Ln
..82709#-AB-4 |Nt 1 10.813% 05/01/29 .....cceeeeiiiuunnnnnnnne . 03/31/2025 . |Redemption 100.0000 ..oooo foeeeeiiiiiiiiieess foninens 34,045 |............ 34,045 |............ 33,364 |............ 33,425 [oooiiiiiiinnes oo 620 .o foeeeennns 620 .o foeeeennns 34,045 [..ooeeeeiiiiin ooviiiiiiieeees foveiiiiiiiiis i 445 |. 05/01/2029 . [3.A PL ....
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SimpliSafe Inc Term Ln Nt 1 10.573% 05/02/28
L 82890%-AA-9 | .eiii . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 2,222 | 2,222 |oeiiiiiinnnnn 2,222 |oeeiiiiinnnnn 32/ U N R R R R P22 R R R R 59 |. 05/02/2028 . [5.A PL ....
SimpliSafe Inc Delayed Draw Term Ln Nt 1
..82890*-AB-7 | 10.569% 056/02/28 ...........coeeviiiiiiiiiiiinn, . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnmmmniis foeeiii T4 o L2 P L3 L O O P SN Th Lo o fo 2 |. 05/02/2028 . [5.A PL ....
SimpliSafe Inc Delayed Draw Term Ln Nt 2
..82890*-AB-7 | 10.569% 056/02/28 ............coeeiiiiiiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins UL O 204 | P\ F 07 Y N P2 R R 2 R RN P S N 5 |. 05/02/2028 . [5.A PL ....
Sonny's Enterprises LLC Restated Term Ln Nt 1
..83549%-AC-4 19.952% 08/05/28 ..........eeeviiiiiiiiiiieiie, . 03/31/2025 . | Various .......cceeervnvnnnnnnnnnnns forveenennnnnnnnninns forinnn, 33,926 |............ 33,926 |oeererenns 33,549 [o..eeennnne 33,642 [ovviiiiiiiiii o X I O AN X I O AN I O P 1,368 |. 08/05/2028 . [4.C Z .....
Hersha Hospitality Term Ln Nt 1 9.541%
..84466B-AC-0 | 04/30/30 ..oovvviiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouvn fornnninii foeed 6,146 [...cccennnne 6,146 |............. 6,092 |............. 6,098 |...coovviiiiinns e IO PO AN IO PO A 6,146 |.oevvvvrrnininns fonniiiiiiiiis fo e 159 . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AD-8 |1 10.818% 04/30/30 ....oovvvrrrririiiiiiiininnn, . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,192 [, 1192 |, 1,183 [oveeennnns LI LT P AN L R A [ R A 1492 | e e o 35 |. 04/30/2030 . [4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 1 9.419%
..848630-AA-6 | 00/13/28 ...oooiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,684 |oeeeiiiinns 3,684 |............ 3,684 |............. FC O O R R A 3,684 | i e o 84 (. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1
..84967#-AA-9 | 10.975% 11/24/25 .... .. |- 03/31/2025 . | Redemption 100.0000 ....... . 11/24/2025 . [3.A PL ....
Spring Insurance Solutions
..84967#-AB-7 |Term Ln Nt 1 10.975% 11/24/25 ................. . 03/31/2025 . | Redemption 100.0000 ....... . 11/24/2025 . [3.A PL ....
Steward Partners Global Ad LLC 1st Amendment
..860328-AD-1 |Term Ln B Nt 1 9.795% 10/14/28 ... . 03/31/2025 . | Redemption 100.0000 ....... . 10/14/2028 . [3.A PL ....
Steward Partners Global Ad LLC Delaye
..860320-AE-9 | Term Loan B Nt 4 10.042% 10/14/28 ............ . 03/31/2025 . | Tax Free Exchange ................ . 10/14/2028 . [3.A PL ....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 | Term Loan B Nt 2 10.045% 10/14/28 ............ |. 01/22/2025 . | Tax Free Exchange . 10/14/2028 . [3.A PL ....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 | Term Loan B Nt 1 10.049% 10/14/28 ............ . 03/31/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 429 o 429 oo 425 |l (2% E L O A L O A 2 Y S N 20 . 10/14/2028 . |3.A PL ....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 | 10.175% 10/31/25 ...ooovviiiiiiiiiiiiii, . 03/31/2025 . | Redemption 100.0000 ...ouvn founnniniiis foeeeed 8,300 [.ccounnnnne 8,300 ..o 8,134 | 8,276 |ouvvvviiiiiiinns e, P PO AN P PO A 8,300 |oevvvvrrrrrrnnns fornnnniiiiiiiis foi e 274 . 10/31/2025 . [3.A Z .....
TCP Hawker Intermediate LLC Seventh Amendment
..87304@-AD-0 |Inc TL Nt 1 10.449% 08/30/26 .................. . 01/09/2025 . | Redemption 100.0000 ...ouvn fornnmnmiiiiiiiis foeeiis (732) [orvnnnnnnnnnne (732) |oeeeeeeees (732) |vvvvvvinnnnns (<72 O O e O ) s L7 O O S N . 08/30/2026 . (3.B PL ...
TCP Hawker Intermediate LLC Seventh Amendment
..87304@-AD-0 |Inc TL Nt 1 10.449% 08/30/26 .................. . 01/28/2025 . | Tax Free Exchange ................ |oeevevvvvvninnnnnns fonnnnnns 289,786 |...eeeennn 289,786 |........... 289,786 |........... B O O O (SRR R R 2 L O P (2,428) |. 08/30/2026 . |3.B PL ....
TCP Hawker Intermediate LLC Term Ln Nt 1
..87304@-AE-8 | 10.449% 08/30/26 .........coevvieieiiiiiiieeie, . 01/09/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo (1,623) |ovvvvvvnnnns (1,623) |............ (1,623) |............ {72 N O O R N NN L7 ) R N . 08/30/2026 . (3.B PL ....
TCP Hawker Intermediate LLC Term Ln Nt 1
..87304@-AE-8 | 10.449% 08/30/26 .........coeevieieiiiiiiieiee, . 01/28/2025 . | Tax Free Exchange ................ |oeevevvvvvninnnnnns fonnnnnns 642,567 |........... 642,567 |........... 642,567 |........... 642,567 [.vvvviiiiiiiiis oo e e e e L P (5,383) [. 08/30/2026 . |3.B PL ....
TCP Hawker Intermediate LLC Seventh Amendment
..87304@-AF-5 |Inc TL Nt 2 10.455% 08/30/26 .........ceuvnneen . 01/09/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo (1,018) [ouunnnnnnne (1,018) [oevvvrnnnns (1,008) [...vvvvnnnen [ A D O TN (0] R RN (0] SR RS (1,018) [vveveverreninns fornnniiiiiiiis foriis e . 08/30/2026 .|3.B PL ....
TCP Hawker Intermediate LLC Seventh Amendment
..87304@-AF-5 |Inc TL Nt 2 10.455% 08/30/26 .........ceevunee. . 01/28/2025 . | Tax Free Exchange ................ |oeevevvvvvninnnnnns fonnnnnns 402,398 |........... 405,216 |........... 401,164 |........... 402,279 [oevvviiiiiiiiis oo L O A LI P R 402,398 [vvvvvvviiiiiinn foriiiiiis o e (3,388) |. 08/30/2026 . (3.B PL ....
TCP Hawker Intermediate LLC 11/24 Term Ln Nt
..87304@-AG-3 |1 5.000% 08/30/29 ..........ceevieiininninnnnn, . 03/31/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis (VI FOU FV R PO (322 O (32 O A P2 R R P R R 7 O P N 2 |.08/30/2029 . [5.B GI ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 |#2 Nt 1 9.819% 10/02/27 ...covvvvvvvrrirnnnnns . 01/02/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,307 |l 1,307 |oveeeeennnns 1,301 [oeeeennnns 1,304 [ovviiiiiiiiiens [, [ R A [ R A LR 1 O N R . 10/02/2027 . (3.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 |#2 Nt 6  9.918% 10/02/27 ....ovvvvvvvrrrrennnns . 01/02/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,819 [eeiieinnns 2,819 |............ 2,819 |l 22 O O i A R 28 2 O N N . 10/02/2027 . (3.B PL ....
Weal th Enhance Group LLC 5th Amendment DD Nt
..87326#-AB-6 |1  9.819% 10/02/27 .........ceoeeiiiiiiiniinnn, . 01/02/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 788 | 788 [oeiiiiiiiinnnns 785 |ovveeiiiiiinnns TL: N O R P2 R R 2 R AN L Y S O R . 10/02/2027 . (3.B PL ....
3 Step Sports Term Ln Nt 1 10.810% 10/23/29
L. B85838-AF-5 | ..eueniiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiiin s 2,103 [eeiinins 2,103 |eiiins 2,103 | 1,983 |oveennnnns (0 O R MR 104 [ s 2 T Y SN 73 [ 10/23/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885838-AG-3 | 12.200% 10/02/29 .....ccoovviiiiiiiiiiiiiiiiiiens . 03/31/2025 . | Redemption 100.0000 ...ovnn fornmnmmiii foeii B | 1B [ LT L3 L P O N L P T O N R A . 10/02/2029 . [3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 2
..885830-AG-3 | 12.317% 10/02/29 ....coovvveeeiieiiiiiieeeieeee . 03/31/2025 . | Redemption 100.0000 ....eww fooeiiiiiiiiiiiiiiies foeeiiiiii 100 .., 100 foooeiiiinnnnns 100 [ Bl 5 fvvviiiiiiiiiies fovviiiiiiiiiiiis o S oviiiiiiiiiiies e 100 fooveiiiiiiiiiies e e evviiiiiiiiiiees 3 |. 10/02/2029 . [3.A PL ....
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..89862*-AA-8 | TryStar LLC Term Ln Nt 1 8.791% 08/02/31 . |. 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 3,488 |............. 3,488 |.....ccoe.. 3,441 | 3,443 | e 45 | e 45 | e 3,488 | e e e 130 |. 08/02/2031 . [4.A Z .....
Trystar (Salient Technologies) Amendment #1
..89862*-AB-6 |Term Ln Nt 1 10.791% 09/10/30 ................. . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,35 | 1,395 | 1,376 [oeeeennnee 1,377 [ et 18 [ e 18 [oeeieiiiiiiis oo 1,395 [ooeeiiiiiiiiens o feeeeeiiiiiiees o 39 [. 09/10/2030 . |4.A Z .....
Playon Sports Inc Term Ln Nt 1 10.299%
..90230#-AA-7 | 03/14/29 .....oriiiiiiiie s . 01/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 3,650 |o....ooeeen 3,650 |.occeeeenns 3,650 |.oocueennns 3,650 |ooeoieiiiiiiens foreeeeiiiii e e e e 3,650 |.oooiiiiiieens [ e e 30 |. 03/14/2029 . [4.B PL ....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..902304-AC-3 | 10.299% 03/14/29 .....ooviiiiiiiiiiiiiiiiieeee . 01/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o ()T R 915 foreiiiiiens 915 [ 915 [ oo o e e 5 [oeeeiiiiiiies oo [ s 9 | 03/14/2029 . [4.C Z .....
Unifi Aviation North Amer LLC Term Ln Nt 1
..90468%-AA-4 | 10.289% 09/29/28 .......eceviiiiiiiiiieeiiiiieens . 03/31/2025 . |Redemption 100.0000 ..ooee feueeeiiiiiiiiiies o 783 | 783 foeeiiiiiiieens 768 | T70 | foeeeeeiiies 13 | o 13 | o 783 |eeeeeeiiiies foeereeiiieeeees o oo 21 | 09/29/2028 . [2.C PL ...
United Digestive LLC Term Ln Nt 1 10.799%
..910230-AB-6 | 03/30/29 .....eeeiiiiiiiiiie s . 03/31/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 3,081 |oeeeeennne 3,081 | 3,081 |oooieiiaens 3,081 [oeeiiiiiiiens o e e e e 3,081 [oeeeeiiiiiiiies i oo e 66 |. 03/30/2029 . [3.B PL ...
United Digestive LLC Delayed Draw Term Ln Nt
..910238-AC-4 |1 10.060% 03/30/29 .....ooerriiururiraaraiiiannas . 03/31/2025 . |Redemption 1000000 ..ooee foureeeiiiiiiiiiees o [T O (-3 I B1 |oiiieeiieiiens oo feeeeis 1 [ s 1 o e B1 | o e e 6 |. 03/30/2029 . |3.B PL ....
V Global Hlds aka Vertellus Revolver Nt 15
..91823C-AB-3 | 10.164% 12/22/25 ......oeeviiiiiiiiiiaciiiiieens . 02/14/2025 . |Redemption 100.0000 ....... . 12/22/2025 . [4.C Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 |Nt 1 10.197% 12/22/27 .. . 03/31/2025 . |Redemption 100.0000 ....... . 12/22/2027 . |2.CPL ....
Valcourt Holdings Il LLC 4th Amendment Term
..91889%-AE-5 |Ln Nt 1 10.222% 11/20/29 .....eovveiiinninnnns . 03/31/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 | Term Ln Nt 5 10.191% 11/20/29 ... . |- 03/31/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendmen
..91889%-AF-2 | Term Ln Nt 3 10.193% 11/20/29 ................. . 03/31/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ...
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 |Term Ln Nt 1 10.202% 11/20/29 ... . |- 03/31/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendmen
..91889%-AF-2 |Term Ln Nt 4 10.213% 11/20/29 ................. . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o LT O LI 154 | 154 | e 1 [ s 1 o e 186 |oiiiiieiins [ i e 4 | 11/20/2029 . [3.A PL ...
Vertex Service Partners LLC Term Ln Nt 1
..925350-AA-7 |9.79%% 11/08/29 ....ooiiviiiiiiiiiiiieee s . 03/31/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,316 | 1,315 [ 1,315 [ooeeeiens 1,315 [oeeeeiiiiiis e oo o oo e 1,315 [eoeeiiiiiiiies o feeeeeiiiiiiees o 22 |. 11/08/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 4 9.791% 12/15/29 ......ocoviiiuniiennns . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 101 [ 101 | 100 | 100 [ooeiiiiiiieees o 1 [ s 1 o e 101 | o i e 3 | 12/15/2029 . [2.CPL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 9 9.799% 12/15/29 .......cccuvveeeernnnns . 03/31/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 2,335 | 2,335 |oeeeeennne 2,315 | 649 [oeeieiiiiiiis | 19 | o 19 | o 2,835 [oeeieeeeiiiie e o 49 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 1 9.799% 12/15/29 ......ccoiiiiunninnnns . 01/10/2025 . [ Tax Free Exchange ..........cccce |ooveerreeiiiiinns Joevinens 261,045 |........... 261,045 |........... 261,045 |........... 261,045 [oeoeeiiiiiiiins oo [ i e e 261,045 [..ooeeiiiiiiis e o 713 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 6  9.822% 12/15/29 .......ccoiiiiunnnennns . 01/10/2025 . [ Tax Free Exchange ..........cccce |ooeeeecreeiiiiinns Joevienens 107,183 |........... 108,434 |.......... 107,078 |.......... 107,178 [oeeeeiiiiiiies o [ FOUOTRRUOUUR RTOTO L3 FOUURRROUTUUTR RRTOR 107,183 [eeeeiiiiiiies Joiieieeeiiii foeeeeiiiiieees e 300 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 10 9.825% 12/15/29 ........ccuveeeenne . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 689 | (3 I O 680 |..ccueneeennnne 680 |oieiieiiiies [ -2 FOUOTRRUOUUUR RTOOO L2 FOURROURUU RO 689 |.eeiiiiiiiiiiis feerreiieneens e e 15 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 7 9.825% 12/15/29 ......oceiiiiunniennns . 01/10/2025 . [ Tax Free Exchange ..........cccee |ooeeeeereeiiiiinns Joovinens 107,185 |........... 108,434 |.......... 107,078 |.......... 107,181 [ooeeeiiiiiies o [ FOUOTRRUOUUR RTOTO L3 FOUURRROUTUUTR RRTOR 107,185 [oeeeeeiiiiies foeeeeeiiiiie e o (640) [. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 3 10.069% 12/15/29 .......eoveiriuninnnns . 01/10/2025 . [ Tax Free Exchange ..........cccee |ooeeeeereeiiiiinns Joovinens 186,660 |........... 188,755 |........... 186,39 |........... 186,652 |..ocvvveeeeeins [ -2 FOUOTRRUOUUUR RTOOO L2 FOUURROUUUUR RRTOP 186,660 [..ooeoiciiiiies [oiiiieiiiiii feeeeeeiiiiiees e 532 | 12/15/2029 . |2.C PL ....
Visual Edge Technology Inc Last Out Term Ln B
..028432-A#-0 Nt 1 11.479% 12/31/25 ...ooooeiiiiiiiiieiis . 03/31/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 30,89 |........... 30,8% |............ 30,894 |............ 30,795 |eiiiiennne L O (8) |eeeeemmmmeeens oo e e 30,896 |..ooeeeiiiiiins [ e e 939 | 12/31/2025 . |5.C PL ...
Discovery Life Sciences LLC Term Ln Nt 1
..92074*-AA-7 | 10.699% 03/30/28 ......eevereeiiiiiiiieeieiiieas . 03/31/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o (4101 O (510 596 [oeveeeiiinnns 559 |oeeiiiiiiens K7 IO [ FOUTTRUOUUUUR RSOOTN B2 | e 608 |.evveeeeeiiii feeereiiiiieeees e e 18 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92074*-AB-5 |Ln Nt 1 10.949% 03/30/28 .......cceeiriiuuunnnns . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiiies o < U A 380 forreeiiiiiiens 378 [ 350 [oeeeeeiiiiees 25 | 1 [ s 26 | [ 380 [oeeeeeeeeiiiin feeeeeiiiieeees o e 11 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974*-AC-3 | 10.949% 03/30/28 ......eeereiiiiiiiieaeiiiiiieens . 03/31/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 1L R 1L 21 [ <7 N 18 [ 1 [ s 19 | o 24 oo i o s 8 |. 03/30/2028 . |3.B PL ....
Wealth Enhance Group LLC Term Ln Nt 1
..920750-AA-4 ]9.674% 10/02/27 weeeeeiiiiiiiiieeiiiiiiieee s . 01/02/2025 . |Redemption 100.0000 ..o foueeeiiiiiiiiieen foeeniis 3,850 |............. 3,850 |.....ccoeee.. 3,798 |eeeeen. 3,824 | o, 26 | o, 26 | e, 3,850 |.oooeeeeeeiens foieiiiiiiis i e . 10/02/2027 . [3.B PL ....
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Wealth Enhance Group LLC Delayed Draw Term Ln
..92075@-AB-2 Nt 1 9.674% 10/02/27 ....evvvvvvnnnnnnnnnnnnnns . 01/02/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,374 |oeeerinnnns 2,374 oo 2,360 |.ooeeeeenns P O N L R A [ R A 27 O O N N . 10/02/2027 . (3.B PL ...
Waverly Advisors LLC 1st Amendment DD Term Ln
..92089%-AC-2 |Nt 10 9.425% 04/04/30 . .. |- 03/31/2025 . | Tax Free Exchange ... 77,319 ... 77,842 L. T77,315 ... 77,319 .. . 04/04/2030 . (5.B GI ....
Waverly Advisors LLC 1st Am rm Ln
..92089%-AC-2 |Nt 8  9.935% 04/04/30 .....oovvvvrrriiininnnnns . 03/31/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 156,203 |........... 167,349 |........... 156,169 |ovvvvvvviiiiiiiiiins feeveviviiiiiiees feiiiiiiiinnn, FC I PO AN [ PO A 156,203 . 04/04/2030 . [5.B GI ....
Waverly Advisors LLC 1st Amendment DD Term Ln
..92089%-AC-2 |Nt 1 9.946% 04/04/30 .....oevvvvvvrrrrrinnnnnns . 03/31/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,082 |l 1,082 |oeeeeennns 1,074 |oeeeennns 1,074 [oeeeiiiiiiiiens [, L R A [ R A LIV R N R RO 30 . 04/04/2030 . |5.B GI ....
..03004@-AA-7 |Bio X Cell Term Ln Nt 1 10.552% 11/06/29 ... (. 03/31/2025 . |Redemption 100.0000 ...oeen founemnniiiiiiiii foeeiiis 3,045 |l 3,945 |[oeeinnnnnnne 3,945 [oeennnnnne 395 [ooiiiiiiiiies o i e o e 3,045 [oeeeeiiiiiiiii o e 109 . 11/06/2029 . |3.B PL ....
Wash Encore Holdings LLC Term Ln Nt 1
..08711%-AA-3 1 10.225% 07/30/27 ....coovvvviiiiiiiiiii, . 01/02/2025 . | Redemption 100.0000 ...oeen founnmniiiiiiiiiii oo 3,167 [oeennnnnnne 3,167 |t 3,103 | 3,134 [ e 72 IO RN 72 IO R FC T (- FORPRR [N R R . 07/30/2027 . (3.B PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
..93711*-AB-1 |Nt 1 10.310% 07/30/27 ....cooeviiiiiiiiiiiinnns . 01/02/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,152 [ 1,152 o 1,152 o 1,152 [ o s e e e L1 720 R N (SRR N . 07/30/2027 . (3.B PL ....
Wash Encore Holdings LLC 3rd Amendment Term
..93711*-AC-9 |Ln Nt 1 10.917% 07/30/27 ....evvvvvvvrrrrnnnnnee . 01/02/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo L% I O, 7T 3 s B3 e e e e e e FC X I R R SR N . 07/30/2027 . (3.B PL ...
WorIdwide Produce Acquisition Term Ln Nt 1
..98160*-AA-8 | 10.553% 01/18/29 .... .. |- 03/31/2025 . | Redemption 100.0000 . 01/18/2029 . |3.CPL ....
WorIdwide Produce Acquisition DD Term Ln A Nt
..08160*-AC-4 |1 10.549% 01/18/29 ....cooeviiiiiiiiiiiiiiiinnns . 03/31/2025 . | Redemption 100.0000 . 01/18/2029 . |3.CPL ....

Wor Idwide Produce Acquisition DD Term Ln B-1
..98160*-AD-2 |Nt 1 10.549% 01/18/29 .. . 03/31/2025 . |Redemption 100.0000 ..
..98415D-B#-0 |Xifin Term Ln Nt 1 11.19 ceeeeens |- 03/3172025 . | Various
Youth Enrichment Brands LLC Incremental Term

. 01/18/2029 . |3.CPL ....
. 02/06/2026 . |3.C PL ....

..98538#-AA-9 |Ln Nt 1 9.149% 10/18/27 ......ccvvvvvrernnnns . 03/31/2025 . |Redemption 100.0000 . 10/18/2027 . |3.A PL ...
Youth Enrichment Brands LLC 2023 Incremental

..98538#-AB-7 |Term Ln Nt 1 10.160% 10/18/27 ................ . 03/31/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o (72 I R, (72 B O 72 B {72 N SR R (SO RN U RN 72 O Y S N 21 (. 10/18/2027 . |3.A PL ....
Youth Enrichment Brands LLC Amendment #3 DD

..98538#-AC-5 |Term Ln Nt 5 9.049% 10/18/27 ................. . 03/31/2025 . [ Tax Free Exchange .........cccoeee |oovvverneiiiiinnns Joovinnnnns 8,794 |............ 8,876 |............ 8,787 [oeeeernnnns L TE: 7 R I [ (O R [ T R L R N 212 |. 10/18/2027 . [3.A PL ....
Youth Enrichment Brands LLC Amendment #3 DD

..98538#-AC-5 | Term Ln Nt 1 10.147% 10/18/27 ..........eeee. . 03/31/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o [ T4 P [ T4 563 [oveeiieiiinnnns LT SRR RN 2 | o 12 s e S O N R A 14 |. 10/18/2027 . |3.A PL ....
7B Holdings LLC Term Ln 2023-1 Nt 1 9.975%

..98876%-AD-7 |02/09/28 .......ovvviiiiiiiiiiiie s . 03/31/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 1,753 | 1,753 o 1,753 [oeeeeinnes LIV (SRR RPN IO RO R RN LI OO IO (RN N 44 1. 02/09/2028 . (3.B PL ...
7B Holdings LLC DD Term Ln 2023-1 Nt 1

..98876%-AE-5 |9.939% 02/09/28 .......eeeviiiiiiiiiiiiiiiiiieens . 03/31/2025 . |Redemption 100.0000 ..o feuveeriiiiiiiinnns o 1,316 | 1,315 [ 1,300 foereiiinnes 1,303 [oeeeiiiiiiiins | 2 | o 2 | o 1,315 | e o o 34 |. 02/09/2028 . (3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 3

..98876%-AE-5 |9.940% 02/09/28 .......eevviiiiiiiiiiieeiiiiaes . 03/31/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 263 |oieeieeeins 263 foiiiiiiiiiens 260 [oveeeiiiinnnns 1] I OO FR [ AP RN F N PO RN 2 O R S N 7 | 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 4

..98876%-AE-5 |9.946% 02/09/28 ........eeviiiiiiiiiiieieiiiaes . 03/31/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 307 | 307 foeeeiiiiiienns 303 [oveeiieiiiis (UL O F [ AP RN F N PO RN L0 R N R R 8 |. 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 4

..98876%-AE-5 |9.946% 02/09/28 ........evviiiiiiiiiiiiiieiiiiens . 03/31/2025 . [ Tax Free Exchange ........cccceee |oovevvveriniiiinnnns Joevnnnns 120,966 |...........122,128 |...........120,754 |.......... 120,880 |..ooocvvieinens foniieiiiens LT O RN LTC 0 O RN 120,966 . 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln 2023-1 Nt 2

..98876%-AE-5 |9.950% 02/09/28 .. . 03/31/2025 . |Redemption 100.0000 ....... .. 307 ..307 ...l ...307 |.. . 02/09/2028 . |3.B PL ....

7B Holdings LLC DD Term Ln

..98876%-AE-5 |9.950% 02/09/28 .......eevviiiiiiiiiiiieieiiiaes . 03/31/2025 . [ Tax Free Exchange ........cccceee |oovevvveriniiiinnnns Joevnnnns 122,255 |eeeens 121,821 | 120,450 |........... 121,821 |ooooeeees 514 foiiinnnns (R0 ETTUTTUTUTUR A X T O 122,255 . 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln 2024-1 Nt 2

..98876%-AF-2 |9.947% 02/09/28 .. . 03/31/2025 . |Redemption 100.0000 ....... . 02/09/2028 . |3.B PL ....

7B Holdings LLC DD Term Ln

..98876%-AF-2 |9.949% 02/09/28 .......eevriiiiiiiiiiiiiiiiiiieens . 03/31/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiins o8 L 38 e 38 e 38 e [ e [ o B8 e e e e 4 |.02/09/2028 . [3.B PL ...
Oil Changer Inc 4th Amendment DDTL Nt 2

..BGH960-94-2 | 11.222% 02/08/27 .... . |- 03/31/2025 . | Redemption 100.0000 ....... . 02/08/2027 . |5.B Gl ....

Oil Changer Inc 4th Amendmen
..BGHI60-94-2 | 11.230% 02/08/27 ...eevvuvveeeeiiiiiiiieieiiinnnnes . 03/31/2025 . |Redemption 100.0000 .......

................................................. 70 ). 02/08/2027 . [5.B Gl ....
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Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [9.810% 07/02/26 .......ccvvvvunririiiininieeieinnns . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 3,832 [ieiiiiins 3,832 [.oiiiinnnns 3,832 [ooieinnnnnn TR/ U R R R R R R0 R R R RN 96 |. 07/02/2026 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2
..03000#-AB-3 |10.300% 07/02/25 ... .. |- 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 1,391 1,391 ... 1,301 01,391 . 07/02/2025 . |4.B PL ....
Cority Software Inc y
..03000#-AB-3 | 10.305% 07/02/26 .......cevvvunniiriiininnieninnnns . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,403 [oooooiiennnns 1,403 |oeeeens 1,403 |oeeiiinnns B R0 O O N U AR (NN L[0T ) A R E N 35 . 07/02/2026 . (4.B PL ....
Cority Software Inc Incremental TL 2024-1 Nt
..03000#-AD-9 [1  9.052% 11/07/31 ..evvviiiiiiiiiiiiiiiiis . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 503 | 503 |oiiiiiiins 502 |oiiiiiiiis L1072 R E LI PO AN L S AN LS10 R O O RN 7 | 11/07/2031 . |4.A Z .....
Opta Inc 1st Lien Term Ln Nt 1 11.299%
..06983#-AA-9 [ 11/08/29 .....viiiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 5,625 [eeiiiiinns 5,625 [.....coevnnns 5,414 [.....ooeneens TT X O RN L1720 IO RN L7200 O (RN LS < R O O R 309 |. 11/08/2029 . |4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 1 11.186%
..06983#-AB-7 [ 11/08/29 .....eviiiiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e L1 N 998 |....coivininns 998 |...covvninnns 983 | T O N RN LT PO FR N L1470 R R R R, 42 . 11/08/2029 . [4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 2 11.299%
..06983#-AB-7 [ 11/08/29 .....eviiviiiiiiiiiiiiiiie e . 03/31/2025 . |Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 877 fooeeiiiiiiinnnns -7 P <[] PO L1 R R LT PO AN LT PO FR N L O N N AR 43 . 11/08/2029 . [4.B PL ....
SV Newco Inc Term Ln (Cand Borrow ) Nt 1
..08393#-AA-9 [9.049% 12/06/27 ....evvvrvvviiiiiiiiiiiiieeeees . 03/31/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,230 [ooeiiiinnnnns 1,230 |oeeeennnnns 1,206 |oeeeniennns 1,200 |oeviiiiiiiies o 4 I R R, P4 PO FR L2V RN FO R R E N 38 |. 12/06/2027 .|2.B PL ....
A-Gas Finco Inc Term Ln Nt 1 9.538%
..G0563H-AB-0 [ 11/08/30 ....cevvvvviniiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 7,239 [ 7,239 [ooiiiiiinnnns 6,805 |..eevuunnnnns 6,443 |............ 406 |...oouennnns LTV R E FE LT PO F 7,239 |ooeeiiiiiiinee o s o 173 |. 11/08/2030 . |4.B FE ....
Auxey Bidco Ltd Term Ln B Nt 1 10.323%
..G06748-AA-4 [ 06/29/27 ...ovvriiiiiiiiiiiieiii e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin i 3,000 fooiiiiiinnnns 3,000 |ieeeunnnnns 2,850 |iieiinnnnns PR e O RN U7 T RN (V70 O (RN B[00 O O N AR 104 |. 06/29/2027 . |4.B FE ....
Convera International Fin Incremental Term Ln
..L20124-AA-3 [Nt 1 10.449% 03/01/28 ....eevvvvivrnnninniinnnn . 03/31/2025 . |Redemption 100.0000 ....... forreiiiiiiiiiiiiiinn s 5,380 [oeiiiinnne 5,380 |iiiiiinninns 5,380 |eeevennnnnns L O O R AN 5,380 |oooiiiiniiiinnn oo s e 141 |. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln
L.L7574*-AA-6 [Nt 1 9.691% 01/31/28 ....coovvvvvnnniiiiinnnnns . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 801 [oeeiiiiiiinnnns 801 |oeveniiiiinns £ I PO £V U R Mo [ L O L0 O AR 33 [.01/31/2028 . [4.C Z .....
Surgical Specialists LLC Term Ln Nt 1
..L7574%-AB-4 [9.691% 01/31/28 ...ovvvriiiiiiiiiiiiiiiiiieeeeees . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 516 [ooeiiiiiiiinnnns 516 [ooviiiininnns 503 |oiiiiiiiis LS101* /2 PR RN [/ PO RN L[ O O A 21 . 01/31/2028 . |4.C Z .....
Surgical Specialists LLC 4th Amendment DD TL
L.L7574%-AG-3 [Nt 1 9.691% 07/10/30 .....ccvvvvenivriiinnnnnns . 03/31/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiieins e LY A PO LY A LY O O O R RN L O O RN 1 . 07/10/2030 . [4.A PL ....
Surgical Specialists LLC 4th Amendment DD TL
..L7574%-AG-3 [Nt 2 9.700% 07/10/30 .....ccvvvvnnevriiinnnnnns . 03/31/2025 . |Redemption 100.0000 .....e. fooreiiiiiiiiiiiins e L1 T 49 [ 49 [, T R O R N O O RN 1 . 07/10/2030 . [4.A PL ....
Harmony Healthcare IT Term Loan  9.323%
L PPGHLE-CG-0 [ 12/03/30 eevvenniiiiiiiiiiiiceiie e . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 62,720 [ 62,720 |......ceeent 61,967 |oeveennnnns (<115 L R A L I R K L I R K {728 7V I O ) R R, 1,125 |. 12/03/2030 . [4.B Z .....
Braya Renewable Fuels 2nd Amendment Term Ln
..C2001*-AA-0 [Nt 1 11.412% 02/20/30 ...evvrvvvivvnnnnnieiinnnnn . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn i 3,188 [ooiiiiinnnns 3,188 |t T P 2,975 [ooeeiiennns 155 | SIS O R AL R R R -1 O N N A 91 |. 02/20/2030 . |4.A Z .....
Braya Renewable Fuels 1st Amendment Term Ln
..C2001*-AD-4 [Nt 1 10.919% 02/20/30 .....vvvvvvvvnnnnnnninnnnn . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 9,340 [ooeirrinne 9,340 [....cceennnns [ S R 8,715 | LY/ F (G110 R RN (C7 T R R LR 1V R R R R, 267 |. 02/20/2030 . |4.A Z .....
MISYS (Finastra) Term Ln Nt 1 11.226%
L317728-AA-T [ 09/13/29 i . 02/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 16,034 |............ 16,034 |.ooeeennnns 15,965 |ooeveennnnns LS TE T P FR LS P [/ PP BT 7 O A R AR 399 . 09/13/2029 . [4.A PL
Ardonagh Midco 3 PLC New Term Ln Nt 1
.. N7331#-AA-4 [9.039% 02/28/30 ....cevvvuniiiiinnnnniiiiiininnnnns . 02/28/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 705,542 |........... 705,542 |........... 694,472 |........... 695,530 [....ociiininn foriiins 10,012 foooiiiviiinnnns [ 10,012 foooeiiiiiiiiins Joveinnnnns 705,542 [.oiiiiiiiiinnns Lo Lo s 46,974 |. 02/28/2030 . |4.A IF ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 22,654,983 29,657,810 22,214,287 21,085,076 154,336 614,505 768,841 22,879,278 (224,295) (224,295) 653,399 XXX XXX
Omega Leasing Ltd Sr Nt Ser 9  2.400%
..GB764#-AA-0 [ 10/12/26 ....eeeeeeeiee e . 01/12/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 526,316 |........... 526,316 |........... 526,316 |........... 526,316 [.oeeeveeeieieee foeeeemniiiies v e e s 526,316 |eevvreiieieeenn eermniiinieeens e e 3,158 |. 10/12/2026 . |2.C ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce
..G67640-AA-2 |PLC)  2.960% 04/12/27 eovvveneeeeeiniaeeeeeee . 01/12/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 390,562 |....eee.nnn 390,562 |........... 390,562 |........... 390,562 [.oeeeveeniiiiiee foeeeemiiieeees feeerriiieees e e s 390,562 [.oeeeeeeniieee foeeeeeeiii e et 2,890 |. 04/12/2027 .|2.C ........
Knausen Holding LLC Sec Nt  5.690% 07/15/27
L YB008%AA=2 | .iiriiiiiiiiii e . 01/15/2025 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiieiinn o 1,050,000 |........ 1,050,000 |........ 1,047,513 |)........ 1,047,848 [ooooiiiiniiiaes [ 2,152 oo eeenennnns 2,152 | oeeennns 1,050,000 f..oeevvvniiiiiee fooriiiiiiis foiiiis i 14,936 |. 07/15/2027 . |2.B FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 1,966,878 1,966,878 1,964,391 1,964,726 2,152 2,152 1,966,878 20,984 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 887,467,880 831,672,376 843,340,718 887,363,219 | (59,728,973) 423,668 (59,305, 305) 829,083,274 58,378,969 58,378,969 12,158,350 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 887,467,880 831,672,376 843,340,718 887,363,219 | (59,728,973) 423,668 (59,305, 305) 829,083,274 58,378,969 58,378,969 12,158,350 XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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0509999999. Total - Issuer Credit Obligations 887,467,880 831,672,376 843,340,718 887,363,219 | (59,728,973) 423,668 (59,305, 305) 829,083,274 58,378,969 58,378,969 12,158,350 XXX XXX
..36179X-LJ-3 |GNMA Pool #MAB429  5.500% 11/20/52 ........... . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 29,644 |............ 29,644 |............ 29,532 [oeeiiiinne 29,532 [oooiiiiiiiiiinns [ L1V O RN L4 V2 O RN 20,644 [ oo e e 257 |. 11/20/2052 . |1.A ........
Multiple G2 MA9016 Pool# MA9490  6.500%
..36179Y-RK-2 | 03/11/54 .. |- 03/20/2025 . | Paydown ... . (3,880) [... 204,431 |.. . 03/11/2054 . |1.A ........
..36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 . |- 03/01/2025 . | Paydown ... 124 . 08/20/2028 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 .. . 03/01/2025 . | Paydown ... ..16,897 |.. . 09/15/2025 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
..911760-HH-2 [6.750% 06/15/26 .....ceeeemeneeeeeeeeneeeeeeeneas . 03/01/2025 . |Paydomn .ecevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 44,867 |............ 44,867 |............ 44,643 |............ 4734 o e L7 AT IR L7 AR ISR 44,867 |eevreeeeeeenns eernniieeeeenne eeeniieeeeeens e 508 |. 06/15/2026 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 CI 1G
..911760-L0-7 [6.750% 06/15/28 .. |- 03/01/2025 . |Paydoun . . 06/15/2028 . |1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 317,863 317,863 322,956 321,673 (3,811) (3,811) 317,863 3,209 XXX XXX
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
..3128F2-FX-8 . |- 03/01/2025 . | Paydown ... ..1,829 L1782 [ 1,821 . 08/15/2025 . |1.A ........
..3128NE-AS-9 |FHLMC Pool #1A0028 6.007% 10/25/35 . . 03/01/2025 . | Paydoun . ..2,819 .2,846 | .2,838 | L (18)]. .38 |. 10/25/2035 . |1.A .
..313205-6B-3 |FHLMC Pool #SB8066  1.500% 08/25/35 . . 03/01/2025 . | Paydoun . .. 444,288 .. 444,288 ..454,562 |. ..452,403 |. (8,115) ,134 . 08/25/2035 . [1.A .
..313205-6D-9 |FHLMC Pool #SB8068  1.500% 10/25/35 . . 03/01/2025 . | Paydoun . .. 200,755 ..200,755 ..205,311 |. ..204,343 |. (3,588) . [ ...484 . 10/25/2035 . |1.A .
..313206-BY-5 |FHLMC Pool SB8155  3.000% 05/25/37 .. . 03/12/2025 . |Citigroup . ,438,916 .. 3,649,170 ..3,513,895 |. . 3,529,403 |. . . 3,530,035 . (91,120) . ,018 |. 05/25/2037 . |1.A .
..313206-BY-5 |FHLMC Pool SB8155  3.000% 05/25/37 .. . 03/01/2025 . | Paydown ... .. 112,324 .. 112,324 . 108,160 |. . 108,638 |. 112,324 o 572 |. 05/25/2037 . |1.A .
..313206-CC-2 |FHLMC Pool #SB8167  2.000% 08/01/37 . . 03/12/2025 . | JP Morgan Securities ,064,167 ,216,973 0,556,424 |. ,560,402 ,236) |. ,563 . 08/01/2037 . [1.A .
..313206-CC-2 |FHLMC Pool #SB8167  2.000% 08/01/37 . . 03/01/2025 . | Paydown ... .. 263,592 .263,592 ..248,070 |. .263,592 . 838 |. 08/01/2037 . |1.A .
.. 3132DN-RC-9 | FHLMC Pool #SD1383  2.000% 02/25/52 . . 03/01/2025 . | Paydoun . L A72,127 172,127 . 137,168 |. s 72,127 568 |. 02/25/2052 . |1.A .
.. 3132D8-5H-1 |FHLMC Pool# SD5348  5.500% 11/25/53 . . 03/01/2025 . | Paydoun . .. 145,367 .. 145,367 ..143,058 |. s .145,367 764 |. 11/25/2053 . |1.A .
..3132DS-E8-1 |Fr SD4659 Pool# SD4659  5.000% 06/25/5: . 03/01/2025 . | Paydoun . . 112,413 112,413 . 108,406 |. .4, 112,413 920 |. 06/25/2053 . |1.A .
..31320l1-A6-0 [FHLMC Pool #SD8129  2.500% 02/25/51 ... . 03/01/2025 . | Paydoun . 96,068 96,068 ..100,899 |. (4,831) ). 96,068 396 |. 02/25/2051 . |1.A .
..3132DI-BC-6 |FHLMC Pool #SD8135 2.500% 03/25/51 . . 03/01/2025 . | Paydoun . .. 337,564 ..337,564 ..350,672 |. .. (13,108) |. .337,564 ,485 . 03/25/2051 . [1.A .
..31320I-C6-8 |FHLMC Pool #SD8193 2.000% 02/25/52 ......... . 03/01/2025 . | Paydown ... ... 34,606 . e 34,238 oL N ..34,606 |.. 113 ) 02/26/2052 . |1.A ...
..31320I1-C7-6 |FHLMC Pool #SD8194  2.500% 02/25/52 . 03/01/2025 . | Paydown ... . .... 210,610 185,864 |.......... 187,028 |.... ....23,582 |. 210,610 |.. . 02/25/2052 . |1.A ........
..31320-CT-8 |FHLMC Pool #SD8182  2.000% 12/25/51 . . 03/01/2025 . | Paydoun . .. 196,023 ..196,023 173,170 |. .. 174,443 |. 21,580 |. .196,023 . 12/25/2051 . |1.A
.. 3132DW-DH-3 |FHLMC Pool #SD8204  2.000% 04/25/52 . . 03/01/2025 . | Paydoun . .. 310,663 ..310,663 . ..263,346 |. 47,317 | .310,663 . 04/25/2052 . |1.
.. 3132D0-DS-9 | FHLMC Pool #SD8213  3.000% 05/25/52 ......... . 03/01/2025 . | Paydown ... ... 18,390 ... 18,390 LGIBT s e 2,679 | ..18,390 |.. . 05/25/2052 . |1.
..313201-DT-7 |FHLMC Pool #SD8214  3.500% 05/25/52 ......... . 03/01/2025 . | Paydown ... ... 45,420 ... 45,420 . e 80,155 [ e 5,265 |. ..45,420 |.. . 05/25/2052 . |1.
..3132DI-E5-8 |FHLMC Pool #SD8256  4.000% 10/01/52 . . 03/01/2025 . | Paydoun . .. 230,160 ..230, 160 ..227,220 |. ..227,321 |. ..2,839 | .230,160 . 10/01/2052 . |1.
..3132DI-E7-4 |FHLMC Pool #SD8258 5.000% 10/25/52 . . 03/01/2025 . | Paydoun . .. 146,193 ..146,193 ..140,734 |. ..140,899 |. ..5,294 |. .146,193 . 10/25/2052 . |1.
..3132DW-ER-0 | FHLMC Pool #SD8244  4.000% 09/25/52 . . 03/01/2025 . | Paydoun . 83,034 83,034 80,692 |. ..2,248 | . 09/25/2052 . |1.
..31320l-ET-6 |FHLMC Pool# SD8246  5.000% 09/25/52 . . 03/01/2025 . | Paydoun . 62,261 62,261 61,113 |. 1,116 | . 09/25/2052 . |1.
..31320-F7-3 | FHLMC Pool# SD8290  6.000% 01/25/53 . . 03/01/2025 . | Paydoun . 45,989 45,989 46,577 |. (580) |. . 01/25/2063 . |1.
..31320II-GS-6 | FHLMC Pool #SD8309  6.000% 03/01/53 . . 03/01/2025 . | Paydoun . .. 101,851 . 101,851 ..102,591 ..102,571 (720) | 101,851 . 03/01/2053 . |1.
..3132011-GZ-0 |FHLMC Pool #SD8316  5.500% 04/25/53 . . 03/01/2025 . | Paydoun . .. 108,329 108,329 107,302 . 107,310 |. ..1,019 | .108,329 . 04/25/2053 . |1.
..3132DW-JG-9 |FHLMC Pool# SD8363  6.000% 09/25/53 . . 03/01/2025 . | Paydoun . .. 132,961 132,961 133,220 ..133,208 |. (247) |. .132,961 . 09/25/2053 . |1.
..313201-LV-3 |FHLMC Pool #SD8440  6.500% 06/25/54 . . 03/01/2025 . | Paydoun . .. 376,137 376,137 382,749 ..382,572 |. .(6,435) |. .376,137 . 06/25/2054 . |1.
..3132E0-XB-3 |FHLMC Pool# SD4274  6.000% 10/25/53 . . 03/01/2025 . | Paydoun . .. 284,985 ..284,985 ..287,300 |. ..287,237 |. .(2,253) | .284,985 . 10/25/2053 . |1.
..3132GK-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 . . 03/01/2025 . | Paydoun . .. 172,210 ..172,210 ..178,990 |. . 177,965 |. .(5,755) | 172,210 . 11/15/2041 . |1.
..3132GL-XT-6 |FGLMC Pool #Q05490  3.500% 01/15/42 . . 03/01/2025 . | Paydoun . 79,070 79,070 82,171 | (2,510) | . 01/15/2042 . |1.
..3132GR-AS-0 |FGLMC Pool #Q06017  3.500% 02/15/42 . . 03/01/2025 . | Paydoun . .. 277,344 ..217,344 ..288,244 |. (9,103) |. . 02/15/2042 . |1.
..3132GR-ZW-4 |FGLMC Pool #Q06757  3.500% 03/15/42 . . 03/01/2025 . | Paydoun . 18,237 18,237 18,7% |. ... (465) |. . 03/15/2042 . |1.
..3132GT-GV-3 |FHLMC Pool #Q08012  3.500% 04/15/42 . . 03/01/2025 . | Paydoun . 71,428 74,225 |. .(2,373) | . 04/15/2042 . |1.
..3132GT-JE-8 |FHLMC Pool #Q08061  3.500% 05/15/42 ......... . 03/01/2025 . | Paydown ... ... 2,649 ... 2,664 |.... (14) ). . 05/15/2042 . |1.
..3133BE-VR-1 [FHLMC Pool #QE5124 5.000% 07/01/52 ......... . 03/01/2025 . | Paydown ... 201,045 203,134 |.... .. (2,001) ). . 07/01/2052 . |1.
..3133KM-MQ-5 |FHLMC Pool# RA5767  2.500% 09/25/51 .... . 03/01/2025 . | Paydoun . ..208,536 ..188,693 |. 18,769 |. . 09/25/2051 . |1.
..313376-M4-0 [FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |. 03/01/2025 . | Paydoun ... . 04/15/2026 . |1.
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FHLMC Structured Ser 2008 M 7.000% 11/20/27
..3133TC-6P-8 . |- 03/01/2025 . [ Paydown ... ... 20,814 ...20,814 ...21,609 |............20,945 |.... ..20,814 |.. . 11/20/2027 .
..31342A-P4-5 |FHLMC Pool #780443  6.299% 03/25/33 . .. |- 08/01/2025 . [Paydown .......cceeemmiieeeemnniinns o et 5,772 ....5,772 eenD,766 |..oeeeeenl.. 5,755 | ...5,7712 |.. . 03/25/2033 .
..313590-LQ-5 |FNMA REMIC Ser 1997-63 ZA  6.500% 09/18/27 |. 03/01/2025 . [Paydown .......ccevvvunvivvvnnnnnnns foovvviiiniiiiiis o 5,080 ....5,080 4,980 |.............5,050 |... ...5,080 |.. . 09/18/2027 .
..31381L-NY-9 |FNMA Pool #464007 6.650% 01/25/28 .. .. |- 03/01/2025 . |Paydoun . 16,754 16,754 21,443 |. 17,813 |. 16,754 . 01/25/2028 .
..3138A8-D6-0 [FNMA Pool #AHE424  4.000% 02/25/41 .. . 03/01/2025 . | Paydoun . .25,999 25,999 26,170 |. 26,145 |. 25,999 . 02/25/2041 .
..3138A8-F4-3 |FNMA Pool #AHG486  4.000% 03/25/41 .. . 03/01/2025 . | Paydown ... ... 65,924 ...65,924 ...66,389 |............66,302 |.... ..65,924 |.. . 03/25/2041 .
..3138A8-JE-7 [FNMA Pool #AHB560  4.000% 02/25/41 . 03/01/2025 . | Paydown ... . 13,132 ... 13,132 ...13,220 |.... . 02/25/2041 .
..3138AE-J8-7 |FNMA Pool #A11186  4.000% 04/25/41 .. . 03/01/2025 . | Paydoun . 56,857 56,857 57,240 |. . 04/25/2041 .
..3138EA-MJ-3 | FNMA Pool #AK5760  3.000% 04/25/42 .. . 03/01/2025 . | Paydoun . .34,429 34,429 33,464 |. . 04/25/2042 .
..3138M8-AH-6 |FNMA Pool #AP4507  3.000% 09/25/42 .. . |- 03/01/2025 . [ Paydown ... ... 18,457 ... 18,457 ...18,610 |.... . 09/25/2042 .
..3138MC-3U-6 |FNMA Pool #AP8910  3.500% 10/25/42 .. . |- 03/01/2025 . [Paydown ... .. 13,913 ...13,913 ... 14,052 |.... . 10/25/2042 .
..3138W9-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 . 03/01/2025 . | Paydoun . 17,787 17,787 16,867 |. s . 08/25/2043 .
..3138IE-VB-2 [FNMA Pool #AS5109  3.500% 06/25/45 . 03/01/2025 . | Paydoun . .. 167,575 ..167,575 .. 173,345 |. . 172,818 |. . 06/25/2045 .
..3138IIF-B6-2 |FNMA Pool #AS5460  3.500% 07/25/45 . 03/01/2025 . | Paydoun . 48,640 48,640 50,684 |. 50,510 |. 48,640 . 07/25/2045 .
..3138IF-NY-8 |FNMA Pool #AS5806  3.000% 09/25/45 . 03/01/2025 . | Paydoun . 51,595 51,59 52,043 |. 51,985 |. 51,595 . 09/25/2045 .
..3138IW-BR-9 |FNMA Pool #AT8147  3.000% 07/25/43 .. . 03/01/2025 . | Paydoun . 19,523 19,523 18,910 |. 18,993 |. 19,523 . 07/25/2043 .
..3138X0-Y5-1 |FNMA Pool #AU1631  3.000% 07/25/43 . 03/01/2025 . | Paydoun . 26,274 26,274 25,449 |. 25,575 |. 26,274 . 07/25/2043 .
..3138X2-VU-5 [FNMA Pool #AU3326  3.500% 07/25/43 . 03/01/2025 . | Paydoun . .. 124,811 .. 124,811 . 126,060 |. ..125,771 124,811 . 07/25/2043 .
..3138X3-CJ-9 [FNMA Pool #AU3672  3.500% 07/25/43 . 03/01/2025 . | Paydoun . . . 4,826 .4,874 | . 4,826 . 07/25/2043 .
..3138X3-EJ-7 |FNMA Pool #AU3736  3.000% 08/25/43 . 03/01/2025 . | Paydoun . 79,836 77,329 |. 79,836 . 08/25/2043 .
..3138YG-XE-7 [FNMA Pool #AY3376  3.500% 04/25/45 . 03/01/2025 . | Paydoun . 61,997 63,678 |. 61,997 . 04/25/2045 .
..3138YH-U2-4 |FNMA Pool #AY4200 3.000% 05/25/45 . 03/01/2025 . | Paydoun . 27,59 27,736 |. 27,5% . 05/25/2045 .
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 . 03/01/2025 . | Paydoun . . 6,959 .6,984 | 6,959 . 06/25/2045 .
..3138YP-A2-8 [FNMA Pool #AY9024  3.000% 05/25/45 . 03/01/2025 . | Paydoun . 34,668 35,220 |. 34,668 . 05/25/2045 .
..3138YV-KL-2 |FNMA Pool #AZ3898  3.000% 05/25/45 . 03/01/2025 . | Paydoun . 11,337 11,438 |. 11,337 . 05/25/2045 .
..3138YY-DT-7 |FNMA Pool #AZ6413  3.000% 11/25/45 .. .. |- 03/01/2025 . |Paydoun . 36,109 36,596 |. 36,109 . 11/25/2045 .
..313920-XA-3 |FNMA REMIC Ser 2001-47 ZK  6.500% 09/25/31 |. 03/01/2025 . |Paydoun ... . 09/25/2031 .
FNVA REMIC Ser 2001-W2 CI AF6  6.589%
.313920-XZ-8 [ 10/25/31 ovvveiiiiiiiin e . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 205 | 205 [oiiiiiiiiiinnns A A S (S R S R 2T R N R RN . 10/25/2031 .
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
.. 31392R-YX-3 |... . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 10,183 [..ooeeeenens 10,183 [onenee 10,129 |ooeeeennnnns (O 70 R R L I O . L I O F 10,183 . 08/15/2032 .
FNVA REMIC Tr Ser 2003-\
..31393B-T4-7 |10/25/42 . 03/01/2025 . | Paydown ... . 10/25/2042 .
..31408G-KD-8 |FNMA Pool #850892 5.000% 10/01/35 . 03/01/2025 . | Paydoun . . 10/01/2035 .
..31408J-BM-2 |FNMA Pool #852444 5.000% 10/01/35 . 03/01/2025 . | Paydoun . s . 10/01/2035 .
..31409Y-L6-2 [FNMA Pool #882449 5.000% 01/25/36 . 03/01/2025 . | Paydoun . | . 01/25/2036 .
..3140E6-WA-6 | FNMA Pool #BA2440  3.000% 11/25/45 . 03/01/2025 . | Paydoun . ..9,848 N 10,012 |. (164) |. .9,848 . 11/25/2045 .
..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/45 .. . 03/01/2025 . | Paydoun . .. 120,494 ..120,494 ..122,687 |. 122,444 |. (1,950) | .120,494 . 11/25/2045 .
..3140H5-JW-2 |FNMA Pool #BJ3876  3.000% 01/25/48 .. . 03/01/2025 . | Paydoun . 32,222 32,222 31,233 |. 31,285 |. . 938 |. 32,222 . 01/25/2048 .
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .. . 03/01/2025 . | Paydoun . .. 104,346 ..104,346 ..106,420 |. ..106,313 |. ,968) |. . .104,346 . 05/25/2048 .
..3140J5-LM-9 | FNMA Pool #BM1231  3.500% 11/25/31 .. . 03/01/2025 . | Paydoun . .. 352,340 . 361,168 |. (8,828) |. . (8,828) .352,340 . 11/25/2031 .
..3140KD-BK-5 [FNMA Pool #BP5441  3.000% 06/25/50 . 03/01/2025 . | Paydoun . .. 222,520 ..233,809 |. .. (11,289) |. (11,289) .222,520 . 06/25/2050 .
..3140KD-LJ-7 [FNMA Pool #BP5728  2.500% 06/25/50 . 03/01/2025 . | Paydoun . .. 366,085 ..378,425 |. .. (12,341) | (12,341) .366,085 . 06/25/2050 .
..3140MK-FT-4 [FNMA Pool #BV5577  2.500% 05/25/52 . 03/01/2025 . | Paydoun . .. 179,953 ..158,434 |. 21,519 | ..21,519 .179,953 . 05/25/2052 .
..3140MM-US-5 | FNMA Pool# BV7803  3.000% 06/01/52 .. . 03/01/2025 . | Paydoun . .. 314,132 ..295,344 |. 18,787 |. . 18,787 314,132 . 06/01/2052 .
..3140MS-NM-3 | FNMA Pool # BIN1295  3.500% 10/25/52 . . 03/01/2025 . | Paydoun . .. 241,993 ..216,267 |. .241,993 . 10/25/2052 .
..3140NG-GP-9 | FN BY0205 Pool# BY0205 5.500% 05/25/53 .... |. 03/01/2025 . |Paydoun ... . 104,661 ,172 [. 05/25/2053 .
..314008-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 . 03/01/2025 . | Paydown ... . . 05/25/2048 .
..31400K-AH-1 [FNMA Pool# CBO0O7 ~ 3.000% 04/25/51 . 03/01/2025 . | Paydoun . . 04/25/2051 .
..31400N-MM-1 [FNMA Pool #CB3063  2.500% 03/25/52 . 03/01/2025 . | Paydoun . . 03/25/2052 .
..31400T-XA-2 |FNMA Pool #CB7872  7.000% 01/25/54 .. . 03/01/2025 . | Paydown ... ....(3,956) |. . 01/25/2054 .
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 .. . 03/01/2025 . | Paydown ... ... (5,179) . . 01/25/2051 .
..3140XG-5K-1 | FNMA Pool #FS1749  2.500% 04/25/52 ... . 03/01/2025 . |Paydown ....ceeeviiiiiinnininiiiiins Jovnennnneeiinnnnnnes foonennn 81,722 [l 81,722 i 74718 i 75,109 [ e 6,613 |. . 04/25/2052 .
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..3140XG-PS-2 |FNMA Pool #FS1332  3.500% 03/25/52 ... . |- 08/01/2025 . |Paydomn ..ceevveneeeeeniieeeeeeninn Jerneeeeeeeneeeee fereeeeeennas 1,069 ... 1,069 1,024 il 1,026 . ...1,089 |.. . 03/25/2052 . |1
..3140XG-U9-8 |FNMA Pool #FS1507  3.000% 02/25/52 . 03/01/2025 . | Paydoun . .. 213,653 ..213,653 ..196,227 |. ..197,019 |. .213,653 . 02/25/2052 . |1.
..3140XG-UA-5 |FN Pool #FS1476 3.000% 03/25/52 .. . 03/01/2025 . | Paydoun . .. 122,596 ..122,5% . 116,850 |. 17,141 | .122,5% . 03/25/2052 . |1.
..3140XG-WN-5 [FNMA Pool# FS1552  2.500% 11/25/51 . 03/01/2025 . | Paydoun . .. 188,522 ..188,522 . 167,461 |. ..168,383 |. .188,522 . 11/25/2051 . |1.
..3140XG-ZN-2 |FN Pool #FS1648 2.500% 01/25/52 .. . 03/01/2025 . | Paydoun . 71,936 ...71,936 66,170 |. 66,469 |. 71,936 . 01/25/2052 . |1.
..3140XH-HS-9 [FNMA Pool #FS2040  2.000% 02/25/52 . 03/01/2025 . | Paydoun . .. 114,110 114,110 90,994 |. 92,000 |. 114,110 . 02/25/2052 . |1.
..3140XH-HT-7 [FNMA Pool #FS2041  2.000% 08/25/51 . 03/01/2025 . | Paydoun . .. 449,894 ..388,481 |. ..391,729 |. .449,8%4 . 08/25/2051 . |1.
..3140XH-Y7-6 | FNMA Pool# FS2533  2.000% 07/25/52 ... . |- 03/01/2025 . | Paydown ... . 200,055 |...........201,844 |.... . . 07/25/2062 . |1.
..3140XJ-DK-6 |FNMA Pool #FS2805 2.500% 09/25/52 ... . |- 03/01/2025 . | Paydown ... . . 110,507 |.... . 09/25/2052 . |1.
..3140XK-J7-6 | FNMA Pool #FS3885 ~ 3.000% 11/25/51 .. . 03/01/2025 . | Paydown ... ..92,397 |.... . 11/25/2051 . |1.
Fannie Mae Super Pool# FS6256  3.500%
L. 3140XM-58-1 [ 08/25/52 ...evvvvnniiiiiiiiiieiiii . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 93,735 |oeerennns 93,735 [ooeiiiiene 83,600 |oeevuunnnnns 83,739 . 08/25/2052 . |1.A ........
Fannie Mae Super Pool# FS5738  6.500%
L 3140XM-LU-8 [ 08/25/53 ..ovvvvieiiiiiiiie i . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 126,271 |........... 126,271 |oeeennnnns 129,487 |......eeen. 129,430 126,271 . 08/25/2063 . |1.A ........
Fannie Mae Super Pool# FS7087  5.500%
L 3140XN-2V-5 [ 08/25/53 ..eevvveiiiiiiiiie e . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 318,529 |........... 318,529 |........... 316,762 |...eunnnnnn 316,763 318,529 . 08/25/2063 . |1.A ........
Fannie Mae Super Pool #FS6679  6.000%
L 3140XN-MS-0 [ 12/25/83 . . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 266,597 |........... 266,597 |........... 268,637 |..eeunnnnnn 268,597 266,597 . 12/25/2053 . |1.A ........
Fannie Mae Super Pool #FS6873  6.500%
..3140XN-T7-9 | 01/25/54 . 03/01/2025 . | Paydown ... .. 292,399 292,399 299,093 |...........208,974 |.... 292,399 |.. . 01/25/2054 . |1.A ........
..3140XP-V5-5 [FNMA Pool# FS7835  5.500% 10/25/53 . 03/01/2025 . | Paydoun . .. 133,140 ..133,140 ..131,0% |. 131,115 . .133, 140 . 10/25/2053 . |1.A .
..314121I-TB-2 [FNMA Pool #937146  6.500% 05/25/37 . 03/01/2025 . | Paydoun . . 670 . .682 |. .680 |. .670 . 05/25/2037 . |1.A .
..314134-G3-6 |FNMA Pool #945818  6.000% 07/25/37 . 03/01/2025 . | Paydoun . . 458 459 |. 459 |. .458 . 07/25/2037 . |1.A .
..31417D-LN-1 [FNMA Pool #AB6632  3.500% 10/25/42 .. . 03/01/2025 . | Paydoun . .. 165,434 173,086 |. ..171,943 |. .165,434 . 10/25/2042 . |1.A .
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 . . 03/01/2025 . | Paydoun . 52,208 52,208 53,799 |. 53,703 |. . 07/25/2045 . |1.A .
..31418C-T9-5 [FNMA Pool #MA3275  3.000% 02/25/48 .. . 03/01/2025 . | Paydoun . 24,908 24,908 24,156 |. 24,179 . 02/25/2048 . |1.A .
..31418C-XN-9 |FNMA Pool #MA3384  4.000% 06/25/48 . 03/01/2025 . | Paydoun . 89,140 . 06/25/2048 . |1.A .
..31418D-25-0 [FNMA Pool #MA4384  2.500% 07/25/36 . 03/01/2025 . | Paydoun . 86,911 . 07/25/2036 . |1.A .
..31418D-CA-8 [FNMA Pool #MA3664  4.000% 05/25/49 .. . |- 03/01/2025 . [ Paydown ... . . 168,260 |.... . 05/25/2049 . |1.A ........
..31418D-CB-6 |FNMA Pool #MA3665 4.500% 05/25/49 .. . |- 03/01/2025 . [Paydown ... . 122,327 127,797 ... . . 05/25/2049 . |1.A ........
..31418D-WR-9 [FNMA Pool #MA4255 2.000% 02/25/51 . 03/01/2025 . | Paydoun . ..101,273 ..101,273 ..104,225 |. 101,273 . 02/25/2051 . |1.A .
..31418D-XJ-6 |FNMA Pool #MA4280  1.500% 03/25/51 . 03/01/2025 . | Paydoun . .. 111,796 L 111,7% . N ..110,452 |. 111,7% . 03/25/2051 . |1.A .
..31418D-XL-1 [FNMA Pool #MA4282  2.500% 03/25/51 .. ... |- 03/01/2025 . | Paydown ... 142,544 148,390 |.... 142,544 .. . 03/25/2051 . |1.A ........
..31418E-3E-8 |Fn MA5192 Pool #MA5296 5.500% 03/25/54 .... |. 03/01/2025 . [Paydoun .. 116,006 115,312 |.oooeeeeens ... 116,006 |.. . 03/25/2054 . |1.A ........
..31418E-CU-2 |Fn MA5192 Pool #MA4582 2.000% 04/25/37 .... |. 03/12/2025 . | JP Morgan Securities LLC 787,451 ..4,195,004 |. .4,263,200 |. . 4,266,631 . 04/25/2037 . |1.A .
..31418E-CU-2 |Fn MA5192 Pool #MA4582  2.000% 04/25/37 .... |. 03/01/2025 . |Paydoun ... 147,637 ..129,367 |. .. 131,470 |. . . 04/25/2037 . |1.A .
..31418E-D5-6 |Fn MA5192 Pool #MA4623  2.500% 06/25/52 .... |. 03/01/2025 . |Paydoun ... 141,998 ... 118,898 |.......... 119,887 |.... . 06/25/2052 . |1.A ........
..31418E-D8-0 |Fn MA5192 Pool #MA4626  4.000% 06/01/52 .... |. 03/01/2025 . |Paydoun ... . . . . 06/01/2052 . |1.A ........
..31418E-E3-0 [Fn MA5192 Pool #MA4653 3.000% 07/25/52 .... |. 03/01/2025 . |Paydoun . N N . 07/25/2052 . |1.A .
..31418E-E6-3 [Fn MA5192 Pool #MA4656  4.500% 07/01/52 .... |. 03/01/2025 . |Paydoun . .. 178,381 . 178,381 177,448 . . 177,463 |. 178,381 . 07/01/2052 . |1.A .
..31418E-ES-5 [Fn MA5192 Pool #MA4644  4.000% 05/25/52 .... |. 03/01/2025 . |Paydoun . .. 177,545 .. 177,545 .. 174,369 |. 174,477 |. 177,545 . 05/25/2052 . |1.A .
..31418E-GK-0 [Fn MA5192 Pool #MA4701  4.500% 08/01/52 .... |. 03/01/2025 . |Paydoun . .. 307,925 ..307,925 ..308,250 |. ..308,198 |. .307,925 . 08/01/2052 . |1.A .
..31418E-HJ-2 [Fn MA5192 Pool #MA4732  4.000% 09/01/52 .... |. 03/01/2025 . |Paydoun . 20,265 20,265 19,083 |. 19,128 |. 20,265 . 09/01/2052 . |1.A .
..31418E-HK-9 [Fn MA5192 Pool # MA4733  4.500% 09/25/52 ... |. 03/01/2025 . |Paydoun . 19,722 19,722 18,928 |. 18,956 |. 19,722 . 09/25/2052 . |1.A .
..31418E-HP-8 [Fn MA5192 Pool #MA4737  5.000% 08/25/52 .... |. 03/01/2025 . |Paydoun . .. 200,498 ..200,498 ..202,926 |. ..202,819 |. .200,498 . 08/25/2052 . |1.A .
..31418E-J6-8 [Fn MA5192 Pool #MA4784  4.500% 10/01/52 .... |. 03/01/2025 . |Paydoun . .. 256,823 ..256,823 ..257,425 |. ..257,372 |. .256,823 . 10/01/2052 . |1.A .
..31418E-KS-8 [Fn MA5192 Pool #MA4804  4.000% 11/25/52 .... |. 03/01/2025 . |Paydoun . 121,977 ..121,977 . 110,671 |. L1122 | 121,977 . 11/25/2052 . |1.A .
..31418E-KT-6 [Fn MA5192 Pool #MA4805 4.500% 11/25/52 .... |. 03/01/2025 . |Paydoun . 76,984 76,984 ...12,040 |. 72,214 |. 76,984 . 11/25/2052 . |1.A .
..31418E-LY-4 |Fn MA5192 Pool #MA4842 5.500% 12/01/52 . 03/01/2025 . | Paydoun . .. 125,025 ..125,025 ..123,130 |. ..123,173 |. .125,025 . 12/01/2052 . |1.A .
..31418E-WA-4 [FNMA Pool #MA5140  6.500% 09/25/53 .. . 03/01/2025 . | Paydoun . . 09/25/2053 . |1.A .
..31419B-BF-1 |[FNMA Pool #AE0937  3.500% 02/25/41 . 03/01/2025 . | Paydoun . . 02/25/2041 . |1.A .
..31419B-CT-0 |FNMA Pool #AE0981  3.500% 03/25/41 .. . 03/01/2025 . | Paydoun . . 03/25/2041 . |1.A .
..31419J-SC-3 [FNMA Pool #AE7714  3.500% 11/25/40 .......... . 03/01/2025 . | Paydown ... . 11/25/2040 . |1.A ........
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..31419L-3D-3 |FNMA Pool #AE9795 3.500% 11/25/40 ........... . 03/01/2025 . |Paydown .......ooeeeeiiiiiiiiiiiiinns feviiiiiiiiiiiiiiiies feiinenes 57,722 .o, 57,722 |............ 60,724 |............ 60,274 |...ooooeeeieiins |oeeeens [2R<15K) ) R R [2R<15K) ) R RO 57,722 fooeeiiiiiiiiiies v e Joiiiiiiiiinnns 173 |[. 11/25/2040 . [1.A ........

1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

Gc'so4

RBC) 33,154,416 35,009,499 33,119,209 33,300,320 412,647 412,647 33,712,973 (558,568) (558,558) 211,386 XXX XXX

American Business Fin Svcs Inc RMBS Ser 2002-

..000759-CV-0 |3 CI M1 5.902% 09/15/33 .....oeevveiiunrnnnnnnn . 03/0172025 . [Paydoun ......cccevveriiiiiiiiiiinns fooiiieneeiiiiiies oo 197,783 |........... 212,076 |........... 165,267 |........... 165,267 |oooeveeeenenns [ s e e 165,267 |.oocvviieieiins feneenne 32,516 |......... 32,516 |cvveeennne 2,657 |. 09/15/2033 . |1.A FM ....
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C

..00441X-AD-6 | 4.735% 07/25/36 .....cevvvvveeeiiriniieciiiiinens . 03/25/2025 . [Paydomn ......cccvveeiiiiiiiiiiinns Joviiieneeiiiiies e 14,605 |............ 14,605 |...ooeeeeenn. 6,907 |..cooiinnnns 4,300 |.......... 2,608 |.......... 7,698 [oeeeeeeiiiiinn oo 10,306 [oeevveiiiiiiins oo LU FOUURRPPUUR RN U RN 30 |. 07/25/2036 . [1.A FM ....
ACE Securities Corp RMBS Ser 2006-SL1 CI A

..004421-VE-0 | 4.755% 09/25/35 .....oeeiiiuiiniiiiiiiiiieeens . 03/25/2025 . [Paydoun ......cceveeiiiiiiiiiiiinins foiiinneeiiiiens e 6,611 | 6,611 [............ 2,647 |oooiiinnns 1,813 [oeeennes 834 |.......... 3,964 |ooooiiiiiiinens foiiienns L30T AU R (3 I SRR RN AU RN 11 |. 09/25/2085 . |1.A FM ...
Aegis ABS Trust RMBS Ser 2004-2 CI M1

..00764M-BT-3 |5.335% 06/25/34 .....ooeiiiriiiiiiiiiiiiieees . 03/25/2025 . [Paydonn ......cccvveiiiiiiiiiiinnns Joviiieneeiiins e 21,76 ... 21,726 |............ 19,880 f[...ccounees ATEX T IO R 191 | s 191 | s 21,726 oo [ e e 180 |. 06/25/2034 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-

..02150F-AA-8 |8CB CI A1 5.500% 05/25/37 .......cccuvvueennnne . 03/0172025 . [Paydoun ......ccvveeiiiiiiiiiiiinnns foviiineeeiiiiiens e 7,005 oo 7,046 |.occnneenns 6,006 [............. 3,650 |.......... 2,356 |oooiiiiiieiiens foeeiiiii s 2,356 |ooeiiiiiiiiiens foiieeiees (UL IO RN 1,089 |.......... 1,089 |vvieiieiinns 84 |. 05/25/2037 . [1.A FM ....
Angel Oak Mortgage Trust RMBS Series 2020-1

..03464R-AA-1 | CI AT 4.800% 12/25/59 .......cccuvvverreeinnnnns . 03/0172025 . [Paydoun ......cccevveriiiiiiiiiiinns foeiiieneeeiiiiees e 169,350 |........... 169,350 |........... 169,491 |........... 169,278 |.oooociiieieees [ YA T FOUU RN YA T ORI RN 169,350 |.ovvvvvieiinins forrieiiiiiii i e 753 |. 12/25/2089 . |1.A ........
AOMT 2023-3 A1 Ser 23-3 Cl A1 4.800%

..034931-AA-3 | 00/26/67 ......cuvvviieeiiiiiiie e . 03/0172025 . [Paydoun ......cccevvereiiiiiiiiiinns fooiiiineeeiiiiies e 344,671 |....ooees 344,671 |........... 325,833 |....enees 327,919 [oviiiiiiiiiins s 16,752 [ooveeiiiiiiiens s TE7 O F. K7 YA AU R U R 2,774 |. 09/26/2067 . |1.A FE ....
Asset Backed Securities Corp RMBS Ser 1999-

..04541G-AL-6 |LB1 Cl B1  7.640% 06/21/29 .......oeeveennnnns . 02/21/2025 . [Paydoun ......ccvvieiiiiiiiiiiiiins foriiieneeiiiiiens i e 00 O P e O S N 76 | 06/21/2029 . [1.A FM ...
Banc of America Mtg Securities RMBS Ser 2006-

..05950T-AF-2 |B Cl 4A1  3.649% 11/20/46 ........oeevvunnnnns . 03/0172025 . [Paydomn ......cccuvvveriiiiiiiiiiens Joriiiienneniiiins | 833 |iiiiiiiins [T 865 [...oooeeiinnns L7/ SRR R (U AU U RN L 7L O (42) |ovvvvvnnnnns (272} O 6 . 11/20/2046 . |1.A FM ....
Banc of America Funding Corp RMBS Ser 2007-2

..05951G-AV-4 | CI 1A7  5.750% 03/25/37 ......cvvvvreriiunnnnnns . 0170172025 . [Paydoun .....ccevveerieiiiiiinninns fovniienniiiiiiens i [51: 0 O [:1: I L2 665 |............ 130 | [ s L O 79 | e (727) fevvvvnnnnns (V720 4 1. 03/25/2037 . [1.G FM ....

Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |CI 1A7  5.750% 03/25/37
Barclays Mortgage Loan Trust
..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 .........ccuveen.n. . 03/01/2025 . |Paydown
Bear Stearns Alt- A Tr RMBS Ser 2004-12 Cl
..07386H-NU-1 | 1M1 5.365% 01/25/35 ...
Bear Stearns Mtg Tr RMBS Ser
..07401P-AA-2 | 4.755% 03/25/37 ....evvveeeiiiiiiiieeeciiiiiieen . 03/25/2025 . [Paydoun ......cceveiiiiiiiiiiiiinins foiieieeeniiiens e 1,434 | 1,434 | 623 [oeeeiieiinnns (72X T SRR FRUU (U RN U RN (7T O R, 811 | -3 1 12 |. 03/25/2037 . |1.A FM ....
BRAVO Residential Funding Tr Ser 23-NOMS Cl
..10569U-AA-3 | A1 6.505% 06/25/63 ..

. 03/01/2025 . |Paydown ...

. 03/25/2037 . |2.C FM ....

........... 147,237 . 02/25/2062 . |1.A ........

. | 03/25/2025 . |Paydown ... 378,303 . 01/25/2035 . [1.A FM ...

. 03/01/2025 . |Paydown ...

. 06/25/2063 . |1.A FE ...

Citimortgage Alternative Ln

.. 12566U-AN-4 | A2 CI 1A13  5.750% 02/25/37 ......eeevvernnnnne . 03/0172025 . [Paydonn ......cccevveiiiiiiiiiiiinnns Joviiiieneeiiiiies e 13,150 |[o.oeeeeennn. 15,636 |...cvvenns 12,668 |............ 12,668 [oveeeeeiiiiiins oo o e e e 12,668 |ooooeeiiiiienns forieeeenne 72 R ;7.2 R 106 |. 02/25/2037 . |1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-

.. 12566U-AT-1 | A2 CI 2A1  5.500% 04/25/25 .........ceevvennnnnn . 01/01/2025 . [Paydonn ......cocuvvereiiiiiiiiinnns Joviiiieeeeiiiiies foeeiinnns 62,423 |.....cee.. 62,423 |............ 60,687 |............ 62,125 | e i e e e 62,125 [.oveeiiiiiiiis | 208 |iiiennnn 2L . 04/25/2025 . [1.A FM ...
Citimortgage Alternative Ln Tr RMBS Ser 2007-

.. 12567A-AP-2 | A3 CI 2A1  5.500% 04/25/25 .........ceevvennnnnn . 02/01/2025 . [Paydomn ......cocuvveeiiiiiiiiiiinees Joriiiineeeiiins | 670 |ooeiirrnens 1,342 |, 1133 [ 1,046 |...oooennnnns -7/ AU U R T R A 1433 | e (463) [cvvvvvnnnns (463) |ovvvvrrrrrnennnns 6 |. 04/25/2025 . |5.B FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-

.. 12567A-AP-2 | A3 Cl 2A1  5.500% 04/25/25 .........ceeveennnnnn . 03/0172025 . [Paydoun ......cccvvveeriiiiiiiiinins foovniiiineeiiiiies v e [T 569 [oveeeiiiinnns [7: N LZ3 N FO R N LT O AN 569 |oeviiiiiiiiiis e (569) [.vvvvvvnnns (569) |vvvvrrrrnnnnnnns 7 |- 04/25/2025 . |5.C FM ....
Credit Suisse Mortgage Trust RMBS Ser 2019-

.. 12596M-AA-4 |RPLT CI A1 6.140% 07/25/58 ..........ccuveeen. . 03/0172025 . [Paydoun ......cccevveeiiiiiiiiiiinns foiiieneeiiiiiees e 106,437 |........... 106,437 |.....oeeen. 106,423 |........... 106,296 |...cccvvveveenns forveennnnnns 1 | o L I IO RN 106,437 |oooevviieniiins [ i e 714 |. 07/25/2088 . |1.A ........
COLT Funding LLC RMBS Ser 2021-RPL1 Cl A1

.. 12598P-AA-5 |3.076% 09/25/61 ......coovvvieieeiiiiiiiieeeans . 03/0172025 . [Paydoun ......cccevveeiiiiiiiiiiinns foiiieneeiiiiiees e 137,183 |........... 137,183 |........... 137,153 |........... 137,104 | o L1 F A L1 F 137,183 | [ i e 380 . 09/25/2061 . |1.A FE ....
Credit Suisse Mtg Cap Cft RMBS Ser 2007-3 Cl

..12638P-AB-5 | 1A1A  6.421% 04/25/37 .....ovvvveviniiiiennnne . 03/0172025 . [Paydonn ......cccevveieiiiiiiiiinnns Joviiiinneeiiiiies e 26,469 |....coee... 26,469 |............. 9,569 |...oeeeennn. 8,233 |..cveenn 1,33 |........ LRIV [V O R 18,235 | [ 26,469 [..evveeeiiiiiis foereiiiiinieens o e 40 |. 04/25/2037 . [1.A FM ...
Credit Suisse Mtg Tr RUBS Ser 2020-RPL4 CI A1

.. 126405-AA-7 12.000% 01/25/60 .....eevevvnurieeneeiiiiiieeeene . 03/0172025 . [Paydoun ......cccevveiriiiiiiiiiinns foeiiieneeeiiiiees e 203,773 |eeeireeens 203,773 |ooeeennns 210,310 |.uveenns P (VST R RN (5,332) [cunnnnnminis foeeeeenn (2570 R R 0 T P Y 649 |. 01/25/2060 . |1.A FE ....

CWABS Inc RMBS Ser 2004-5 CI 1A 4.935%
. 126671-6B-7 | 10/25/34 oovvviiiiiiiiiiiiiiiiiiee . 03/25/2025 . [Paydown ......oovvviiiiiiiiiiiiiies Joviiiiiiiiiiiiiies e R,514 oo 92,514 |.onns 87,281 |........ns 89,847 |..covvriiiiii e 2,867 fooorieiiiiiins e 2,667 foovrriiiiiiin e R,514 fooeeeeiiiii e o e 717 ). 10/25/2034 . [1.A FM ....
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CWABS Inc RMBS Ser 2004-U Cl 2A  4.704%
.. 126673-VE-9 [03/15/34 .oivviiiiiiiiii . 03/17/2025 . |Paydomn ....cvuunviiriiiiiiiiiiiiinn ferineeeeiiiees [ 9,900 [oeirrenne 9,900 |.ieiiinnnnns 4129 [ooooiiinnnnns L0 A R RN 5,772 |ovveviiiiiiiin evvninnns 5,772 |ovviiiiiiiiiins v [T V[V O N N RN 88 |. 03/15/2034 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 [10CB CI 1A2  4.885% 05/25/35 .. . |- 03/25/2025 . | Paydown ... ... 42,237 ... 44,182 ... 35,791 .35, 791 . 05/25/2035 . |[1.A FN ...
Countrywide Alternative Ln Tr Rl
.. 12667G-W7-4 |34CB Cl 1A4  5.500% 09/25/35 ......cevvvunnnnne . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 19,230 [oerreenne 19,230 |oeeveennnnns 15,454 |............ 12,436 |ooeeenennn 3,019 |t 3,776 | 6,795 | e L2V O N ) RN 144 ). 09/25/2035 . |[1.A FN ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 [30CB CI 1A4  5.500% 08/25/35 .......eevvvnnnnne . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 21,899 |.ooeenn. 21,952 [oeeiiiiine 18,375 |ovevennnnnns 15,078 |oeeeennn 3,802 |vviiiiiiiiiis v o 3,802 |oviiiiiiiiiiiis o 18,375 |oveeiiiiiiiies o 3,524 |.......... 3,524 |..oooiiiiinnnins 213 |. 08/25/2035 . |1.A FM ....
CWABS Inc RMBS Ser 2006-H Cl 2A1B  4.584%
.. 126686-AC-8 [ 11/15/36 ..evvviiiiiiiiiiiiiiie e . 03/17/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiiinn ferieeeriiiieees [ 7,681 |[oooiiiinnnnns 7,681 [oeeeiinnne 2,659 [.....coennnns 2,659 [ooooiiiiiiiinns 5,022 [ 5,022 [ e /2 O O AR R 65 |. 11/15/2036 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12668A-YS-8 |57CB Cl 4A3  5.500% 12/25/35 ......cevvvnnnnnns . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan L. F 44 | F LY R 1 I L LT P AR MR 5 [ s Y/ U RN VI P A I F 4 |. 12/25/2035 . |1.A FM ...
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..oevvviniiiiiii i . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 19,526 [....eneeee 21,705 |.oooeeeennns 19,405 |oooveennnnns 17,264 |.......... /7 U3 N PR AR AR, P U I O F 19,405 |oovvvvieiiiieien forvviiiinnns 121 | L2 I PO 184 |. 02/25/2036 . |[1.A FN ....
CWABS Inc RMBS Ser 2006-1 Cl 2A  4.574%
L A2668F-AB-0 [ 01/15/37 wevveniiiiiiiiiiiiiiii . 03/17/2025 . |Paydomn ....cvuunviiriiiiiiiniiiiien ferineeeeciiinees [ 2,948 oo T I 2,789 | 2,839 [ooiiiiiiiiinns o L[V ST RN L[ O RN L R R R AN 21 |. 01/15/2087 . |[1.A FM ...
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..oiviiiiiiiiii s . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 2,953 | 2,953 [oiiiiiinnns 2,875 |oeeiins 2,164 |.oenennnns T AN L O R F£:E° I PO F PR X 20 O (R RN 26 | 12/25/2035 . |[1.A FN ....
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1  4.974%
.. 126694-WE-4 [03/20/36 ...evvvriiiiiiiiieeiii e . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 30,374 |oeeeennnnnn 29,708 |............ 22,333 [oeeiiiinns 22,333 [ooeeeiiiiiiiinns oo e [ [ [ P28 X X N N IR, 8,041 |.......... 8,041 [eiiiiiiinnnns 250 |. 03/20/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2004-14 Cl 2A5 5.473%
L 12669F-T2-9 [08/25/34 .oovvveeiiiiiiiec e . 03/01/2025 . |Paydomn ....evuuneieiiiiiiiiiiiiiinn ferneeeriniiees [ 6,198 |[.....covnnens 6,198 |..cooeenns 6,082 |..eevennnnnns [ VI PP F R (61T R RN (61T O RN (G 1 O N N A 57 | 08/25/2034 . |[1.AFM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 |5.500% 08/25/35 ....eevvvnniiiiiiiiiinieiiinis . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiinn foreneeereiiiees [ 4,881 |[.oooeennnnns 4,881 |..ennn 4,804 |oeeennnnnns 2,481 |..ooeeens PR T 2 U RN RN P 51 R FRR L7 1V I R R, R |t L7 F 23 |. 08/25/2035 . |[1.A FM ....
Chase Mortgage Finance Corpora RMBS Ser 2016-
..16163Y-AC-8 |1 CI M2  3.750% 04/25/45 ......oevvvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 149,338 |........... 149,338 |.......... 151,176 |oeeeeennnns 150,359 |oovvvviiiiiiinn e [ 72 D) U AR [ 72 D O 149,338 [.oovevvviinnees oo s 877 |. 04/25/2045 . |1.A ........
Chaseflex Tr RVBS Ser 2006-2 Cl A2B  4.635%
L 16165M-AD-0 [ 09/25/36 ...eevvvnniiiiiiiiiiiiii e . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiins forineeereiiees [ 8,514 ..o 8,142 | 6,232 [..cccvvnnnnns (SR 74T PO F L R R, L P F R 6,899 | i 1,616 |.......... 1,616 [oooiiiinnnnnnnns 76 |. 09/25/2036 . |1.A FM ....
Chaseflex Tr RMBS Ser 2007-1 Cl 2A9  6.000%
LAB165V-AN-0 [ 02/25/37 v . 03/29/2025 . |Paydomn .....uuunviiiiiiiinieiiiiiin fereeeereiiieees o 7,673 [ooiiiiinnnnns 9,109 |.eevvens 6,705 |evvennnnnns 2,836 |.eeuunnnn 4,200 |oeeeiiiiiinnnn L PO R L3V I O F 0 T PO FP (X7 F ST P 201 |. 02/25/2037 . |1.A FM ....
CHEC Loan Trust RMBS Ser 2004-2 CI A3
..162765-AS-0 [5.395% 07/25/34 ....coovvivinniiiiiiiiin e . 03/25/2025 . |Paydomn ...ccuvuniiiiiinininiiiiinn Jeneeeiiiieees foeneein 107,789 |...ooeeens 107,789 |oeveennnnns 103,759 |.ovvvvennns 105,627 [ovviiviiiinins foeeeeneens P80 (-7 O F P80 (-7 O F 107,789 [oeeeiiiiinees oo s e 895 |. 07/25/2034 . |1.AFM ....
Countrywide Home Loans RMBS Ser 2007-J3 CI A3
..170250-AC-1 [6.000% 07/25/37 ....vvvvivvinniiiiiiiiieeeeeinan . 0170172025 . |Paydomn ...cevvenviiiiiiinniiiiiiins foreineneiiiiineees [ e [T 2 [ Tl L R S L O A /2 FPU R () A (73] P . 07/25/2037 . |[1.AFN ...
Citigroup Mtg Loan Trust RMBS Ser 2005-5 CI
..17307G-YH-5 [21A5  5.500% 08/25/35 ...cevvvvniiiiiinines . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 18,081 |oeeeennnnns 18,732 |oveeennnnnns 17,311 [ A3 R R R R (RN RN L1 PO A, A( ) . FZ( 1 PO 194 |. 08/25/2035 . |[1.A FM ...
Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 CI A1
.. 17323T-AA-8 83.500% 01/25/53 ...eevvvvniiiiiiiiieieiiiiiies . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiinns feriieeeeiniiees o 8,774 |oooeveennnnns 8,774 | 8,724 | LT P F K F F [T/ PR F LT O N R AR 48 |. 01/25/2083 . |1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 CI
L AT3AV-AH-T [ AT 3.750% 09/25/42 ..covvveniiiiiiiiiiiiea . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 21,773 foeeeeenns 21,773 |ovevviinnnns 28,224 |............ T4 T R R, (205 1 F I (5 R R 2 AT PO FORRRPPP RO RN 209 |. 09/25/2042 . |1.A ........
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 |RP1 CI A1 7.472% 09/25/64 .... ... |- 03/01/2025 . [Paydown ... 420,115 421,5% |.... . 09/25/2064 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-
.. 17327D-AA-9 [83.650% 03/25/61 ...evvvvniiiiiiiiiiiiiiieeeees . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 425,319 |...oeeeens 425,319 |oeeennnns 424,524 |........... 4,714 [ o [C10S T PO R (S0 T PO R 425,319 . 03/25/2061 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2019-RP1 CI A1
..17327R-AA-8 [3.500% 01/25/66 . 03/01/2025 . | Paydown ... .. 160,986 .... 160,986 164,507 |...........162,378 |.... .. 160,986 |.. . 01/25/2066 . |1.A ........
Cross Mortgage Trust
.. 22757A-AA-4 [6.085% 12/25/68 ......vivviiniiiiiiiiiiiieeees . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 252,822 |....ounnnns 252,822 |oeeennnnn. 252,821 [..0iiiinnn262,626 |ooeiiiniiiiiinn i LG O RN LT OO R 252,822 . 12/25/2068 . |1.A ........
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 [A6  5.914% 09/25/33 .. . |- 03/01/2025 . |Paydown ... .55 .55 L85 .55 . . 09/25/2033 . |[1.AFM ...
Deutsche Mtg Sec Inc RM
..251563-CB-6 [5.240% 12/25/33 ....cceiiviiinniiiiiiiiiiiiiiiiinnn . 03/01/2025 . |Paydomn ...ceevuniiiiiiiiiiiiiiiiins Jonninineiiiiinnes foeeneeeiiinnns 808 [.......ccennns 808 |iiiiiiiiiinns 808 |oiiiiiiinnnns 811 |oveiiiiiiiinns oveniiiiiinnns [ PP FETUTUUPTIIN (<) PO FPTTUUUPPIT L0 P AP OU PP PN FETTTTUPPPPTIIN 4 |. 12/25/2033 . [1.A FM ....
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Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 |5.732% 02/25/68 ........euviiiiiinniiiiiiiiiiis . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 238,804 |........... 238,804 |........... 238,802 |........... 238,598 [....ccvvvvniiens forriiiiinnns V[T R R 2LV J PO R 238,804 . 02/25/2068 . |1.A ........
Ellington Financial RMBS Ser 2022-2 Cl A1
..31572Y-AA-6 |4.299% 04/25/67 .. .. |- 03/01/2025 . | Paydoun ... ... 75,007 ...75,007 L1469 |............74,704 |.... .. 75,007 |.. . 04/25/2067 . |1.A ........
First Horizon Mtg
..32052E-AA-7 [ 1A1T  1.036% 11/25/36 .....ccvvvvnniriiiinnnnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiininiiiinns feeneeeeeiiieees [ 2,765 |oeeiiiinns 2,859 [.....oeeenns 2,571 | 1,695 |oeeennnnns - R [ RN L7/ P Y I U R 194 | 194 |, 20 |. 11/25/2036 . |[1.A FM ....
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvvvvviinnnnniiiiinnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii F T PO 27 N [ -7 F T O N RN LS P F N [T/ U RN [CSZ) ) (L)) P 2 |. 08/25/2037 . |1.A FM ....
Fremont Home Loan Tr RMBS Ser 2006-B C| SLA
.. 357290-AS-7 [4.815% 08/25/36 ...eevvnniiiiiiiiiiieiiiiiees . 03/25/2025 . |Paydomn ....cvvunieiiiiiiiiieiiiinn fenieeeeiiiies feeeeeeens 19,867 |.....cevnnns 19,867 [oeiiiiiinnnnns FZE T . [T R R R R R F N VZE T [T R 19,096 |......... 19,095 |oovvieiiiiiinnnns 5 |. 08/25/2036 . |2.C FM ....
Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl
..35729T-AD-4 |2A2  4.585% 10/25/36 ....covvvnniviiinnnnniinnnnns . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 13,477 |oooveennnens 13,477 e 6,932 [.....coennnnn 5,045 |......... 1,887 |ooeeennen 6,545 | s L7 O E TR O O ) A 22 |. 10/25/2036 . |[1.A FM ...
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%
36168X-AA-7 [ 12/27/66 ..eevniiviiiiiiiiiiie e . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 273,662 |........... 273,662 |........... 273,660 |...oeennnn. 273,489 [.ooovviiiienees o L4 T RN LA T O P T R R R R 1,269 | 12/27/2066 . |1.A ........
GCAT RMBS Ser 2022-NaM2 CI A1 6.199%
. 36169K-AA-4 [ 02/25/67 .ovveniiiiiiiiiiieiiiii e . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 33,821 |oeenns 33,821 [ooiiiennnns 33,664 |............ XY U R L L F R L L2 F R 33,821 [ oo e e 237 |. 02/25/2067 . |1.A ........
GCAT RMBS Ser 2025-INV1 Cl A5  6.000%
L 3B171D-AE-8 [ 02/25/55 .iiviiiiiiiiiie e . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 142,041 |........... 142,041 |........... 142,516 |oovvvieeiiiiiiiies Jeeiiieiiinins o [CYE) 1 A [CYE) 1 A L7250 O N AN N 710 |. 02/25/2085 . |[1.A Z .....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 |Cl AF6  5.262% 11/25/33 ....ovvvviiiiiinins . 03/01/2025 . |Paydomn ...cevvuniviiiiiiniiiiiinnn foinneeeeiiiees o Y P 72 PP 72 PO /T O O R RN 2 U K R RN 1| 11/25/2033 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 |CI M1 2.500% 11/25/33 ....evviviiiininiiiiiinnnn . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 3,979 [eeiiiinne 3,979 [oiiiiinnnns 3,979 [ooeiiiiinnnns KT U AR /2 PR RN [/ PP F [T 7 U KPP R RN 20 | 11/25/2033 . |[1.A FN ...
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 |5.500% 12/25/35 ...oovvvvniniiiiiiine s . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 3,642 |ooeiiiine 4,954 [............s 4,550 |[....cconnnnns L R R O R R L3051V R RN (908) |..evvennnns [ES[025) 1 PO 52 . 12/25/2035 . [2.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 |Cl 8A6  5.250% 06/25/35 ......evvvvviivnnnnnnnns . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiieiiiinns fereneeeriniiees o 2,501 [oeeeiiiinnns 2,501 | 2,317 |oveeeinens A7 R R LI O O, LIS O F 2510 O O A RN 20 |. 06/25/2035 . |[1.A FM ....
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 |PJ10 CI A4 2.500% 03/25/52 ......cevvenrrennnn . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 276,640 |........... 276,640 |........... 275,343 |oeeennnnns AE T B R L2 1A U RN 1,217 [ [ (N T:1V I R R RN R 1,289 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 |PJ9 Cl A4 2.500% 02/26/52 .......evvnvvvrrnnnnn . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 183,793 |........... 183,793 |...oevnnens 185,516 |........... 185,315 |ovvviiiiiiiiien oeeeinnnn (1,522) |veveneiiiiiinns e (1,522) |vevveeniiiiin Jovvviinns LKA T FOURR FORRRURRR RN RN 702 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 |PJ11 Cl A2  2.500% 04/25/52 ........evvvvrnnne . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 71,811 | 71,811 | 72,058 |......ceennn 207 T O R, (2473 F R (473 F R A TR R AR R RN 356 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 |NQM1 CI A4 4.000% 05/25/62 .......ceeevvvnnnnnn . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 136,661 |.......... 136,661 |.....e..... 139,474 |........... 139,086 |ovvveviviiinnn Jovnnnnnns (7)) PR R, (7)) PR I 136,661 [cooeeveeeiinnes oo [ s 1,044 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  2.885% 05/25/62 ...........ccee . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 39,169 |.....coennn 39,169 |............ 39,759 [ooeiiiinns 39,675 |iviiiiiiiiiinn v [KS10S) T R E (ES10S) T R R LT (61 R O R R, 299 . 05/25/2062 . [1.A ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 Cl A8  3.000% 06/25/52 ........euunnnnnnnn . 03/01/2025 . |Paydomn ...ccvveniriiiiiininiiiiinn Jenneeeiiiieees [ 407,926 |........... 407,926 |.......... 401,680 |........... L2 0 - R RN FCTR: V) I PO R FCR: 1) I PO R L1V 7 (I R R RN R, 2,215 |. 06/25/2052 . [1.A ........
GS Mortgage Sec Corp RMBS Ser 2025-PJ2 CI A7
..362957-AG-7 6.000% 07/25/55 ......cvviviiininiiiiiiiiineeees . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 75,400 |............ 75,400 |............ A5V 2 R FOR R ([0 PO R ([0 PO R ALV VI ) FO ) R RN 377 |. 07/25/2055 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [CI A 4.614% 09/15/30 .. .. |- 03/15/2025 . Paydown ... . 09/15/2030 . |[1.A FM ....
Greenpoint Mtg Funding Tr
..39530M-AA-7 |CI A1 4.875% 06/25/37 ...cceevvvvnnnniriiinnnnns . 03/25/2025 . | Paydoun . 06/25/2037 . |[1.AFN ....
Harborview Mtg Loan Tr RMBS Ser 2007-A Cl A
..41164T-AA-0 [ 5.131% 06/21/37 . 03/19/2025 . | Paydown ... . 06/21/2037 . |[1.AFM ...
Harborview Mtg Loan 1
CAT164Y-AB-7 [ 4.871% 07/19/47 evvniiiiiiiiiieiieeeee . 03/19/2025 . |Paydomn ...cevvvnniiiiiiniiiiniiiins fenieeeeiiiiees feeeneeeens 19,034 [............ 19,034 |t 18,552 |ovvvennnnnns 18,609 [ooviiviiiiiens [ L. R E L. R R LS ) N ) AN 152 |. 07/19/2047 . |[1.AFN ...
Home Eq Mtg Ln ABS Tr RMBS Ser 2006-4 Cl A2
..43709J-AB-8 [6.230% 11/25/36 . 03/25/2025 . | Paydown ... . 11/25/2036 . |[1.A FN ...
Homebanc Mortgage Tr
.. 43739E-AP-2 [4.935% 03/25/35 ....uiiiiiiiiiiiiiiiiiiiineieians . 03/25/2025 . |Paydomn ...eeeueiiiiiiiiiiiiiiiiiins Joviinnieiiiiinnnnes foreeeiiinnns 4,370 .oooeiinns 4,370 |ieeeennnnnns 4,040 |..ooeennnnnns 4,040 |ooviiiiiiiiin Joeveiiinnnns 330 [ foeeeiiinnnns 330 [ vt 4,370 oo fovvviniiinns v v, 24 |. 03/25/2035 . [2.C FM ....
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Homeward Opportunities Fund RMBS Ser 22-1 CL
. 43789K-AB-8 A2  5.082% 07/25/67 ....covvvvvvnniiiiiiiinnnns . 03/01/2025 . |Paydomn ...cevuunvieiiiiiiiiiiiiiinn fereeeeriniiees o 8,882 [..oceivnnnns 8,882 |.inins LR 0 PO R R - R FO . -7 R F R0 R R RN A 63 |. 07/25/2067 . |1.C FE ....
HSI Asset Loan Obligation RMBS Ser 2007-AR2
.. 44329E-AC-5 [CI 2A1  4.798% 09/25/37 .. ... |- 03/01/2025 . | Paydoun ... .... 6,553 .3,982 |.. . 09/25/2037 . |[1.AFN ...
IMPAC CMB Tr RMBS Ser 2004- .
L A5254N-JG-3 [ 10/25/34 oiiiiiiii . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins forieeeeeiniiees [ 1,316 [oennins 1,315 | 1,318 | LR (T PO N [ PO RN [ PP A LR R FOP R RN 13 . 10/25/2034 . |1.A FM ...
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1  5.195%
L A525AN-KX-4 [ 01/25/35 ooivviiiiiiiiie . 03/25/2025 . |Paydonn ...ccovuuniiiiiiiiiiiiiiiiins feerineeeeiiies feeeeeeeiinans 883 [eiiiiiiiiinnns 883 |...covinnns 885 |....covvnnns L1 R R [ PO RN () PO AN 11T R N O AN 8 | 01/25/2035 . |1.A FN ...
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1  4.955%
L AB25AN-MY=0 [ 04/25/35 ..oiiiiiiiiiiiii s . 03/25/2025 . |Paydomn ....cvvunieiiiiiiiiieiiiinn fenieeeeiiiies feeeeeeens 30,574 |oeeennnnnn 30,574 |..oooonnnnns 29,774 |..oovvnennns 2,774 Lo e V[V R R V[V R R LY U R R R 203 |. 04/25/2035 . |1.A FM ....
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 |3.250% 05/25/67 ......evvnnviiiiinnniiiiiiniinns . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 113,088 |........... 113,058 |oeeeennnnns 113,056 |oevvennnnne 112,997 | v (5] I PO RN (5] I PO L ECT <1< T R FORRRR AR N 761 |. 05/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45200B-AA-7 |5.941% 02/25/68 .........coiiiiiiiniiiiiiiiiis . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 210,628 |........... 210,628 |........... 210,627 |ooeeuennnnn 210,568 |ovvvviiiiiiinn Joeeiiieeeens (S0 PO RN (G0 I O R P [V R R R R 1,842 |. 02/25/2068 . |1.A ........
Indymac Indx Mtg Ln Tr RMBS Ser 2007-A1 CI A1
..456652-AA-4 [6.000% 08/25/37 ......ceevvvuiniiiiiiiiiieeeeiana . 03/01/2025 . |Paydomn ...cevvuniiiiiiniiiiieiiiinn fenineeeciiiinees feeriiiis [ (884) |.oevvvennnnnns (10D (301) |oeevvnnnnnn (1015 SSU ( RN [ [025) 1 PO RN (10D U RN 409 |oeeenennnns 409 | 3 |. 08/25/2037 . |1.A FM ....
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465921-BP-0 2.500% 02/25/52 ....cevvvveniiiiiiiieeeciiiis . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 217,209 |........... 217,209 |........... 216,734 |........... 216,744 [.ooovvennieeees foreiiiinnnns L1510 R A L1 R A P22 (0 R R ) RN 930 |. 02/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 |2.500% 04/25/52 .....cevvvuniiiiiiiiiininiciiis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 195,588 |........... 195,588 |........... 194,702 |...coveeens 194,761 [oeiiiiiiiies o -7 PO R -7 PO R JLCIS TRt R FOR AR N 824 |. 04/25/2052 . |1.A ........
JP Morgan Mortgage Trust RMBS Ser 2024-9 Cl
..46593D-AU-1 [A9  6.000% 02/25/55 .......cceevvvnnniiiiiininnnns . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 470,811 |....oeeees 470,811 |........... 473,606 |........... LYRTRI K AR AR (2073 P RN (2073 PR FR (VIR I R AU R N 4,421 |. 02/25/2055 . [1.B FE ....
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1
.. 466247-H8-9 4.965% 04/25/36 ......cevvunriiiiiiniiiiiiiiiins . 02/01/2025 . |Paydomn ....cvuunriiiiiiiiniiiiiiien fereeeereiiiees [ 1,487 |ooeeenns 1,487 | 1,481 | 1,311 | 170 [ oo [ L V(O O RN L O AR [T PO [ P 11 |. 04/25/2036 . |[1.A FM ...
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1
.. 466247-H8-9 4.965% 04/25/36 ......cevvunriiiiiiiiiiiiiiiiins . 03/01/2025 . |Paydomn ...ceevueniiiiiiiniiiniiiins ferineeeeiiies feeeeeeeiinan 544 i, 544 oo 542 foeiiiiiiiiinnns 479 | {725 O R RN [ O E LS./ R R 2 | /2 PN 7 | 04/25/2036 . |1.D FM ....
JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 05/25/52 ....cevvvviniiiiiiiiieeciiis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 106,970 |.......... 106,970 [o.eennn.n. 106,418 |........... 106,457 [ovveeeiiiiiinns o 3K U E (1K U RN 106,970 [ovveeveninees oo fos 403 |. 05/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-B0-0 [2.500% 06/25/52 .....evvvunviiiinnniiiiiininnns . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 102,061 |.......... 102,061 [.......... 101,072 |oeveennnnne 101,152 [oveiiiiiiiiies o 111 R F LV R RN 102,061 [ooeeeeieiinees oo fos [ 494 . 06/25/2052 . [1.A ........
JPM Mortgage Trust RMBS Ser 2022-1 CI A14
.. 466541-BR-1 [2.950% 07/25/52 ...ccevvvveniiiiiiiineeeciiiis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 144,738 |........... 144,738 |........... 143,222 |........... 143,341 | s LR Z A PO FR LR L PO LT R FOR AR N 698 |. 07/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2023-DSC1 Cl A1
.. 46656N-AA-7 [4.625% 07/25/63 .....ovvveniiiiiniiiiiiiinis . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 350,865 |........... 350,865 |........... 323,892 |ovvunnnnns 326,966 |[......cooovviinn forrennnnn 23,898 |..cciviiiiiiinn feeeeennn 23,898 | s RCSTI R (61T R R R R, 3,089 |. 07/25/2063 . |1.A ........
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI M
.. 542514-HT-4 [5.335% 10/25/34 ....viviiiiiiiiiiiiiin e . 03/25/2025 . |Paydomn ...ccuvuniiiiiinininiiiiinn Jeneeeiiiieees foeneein 104,677 |.ooeeenns 104,677 |oeeeennnnns 97,873 |..ooevnnnns 100,853 [ovveeviviiiinnns oo 3,824 [ 3,824 s e 104,677 [ooveeeiiiiinens oo [ [ 755 |. 10/25/2034 . |1.A FM ....
Master Asset Bkd Sec Tr RVBS Ser 2006-NC2 Cl
..55275B-AD-9 A4 4.735% 08/25/36 ...eevvnniiiiiiniiiiiiiiinans . 03/25/2025 . |Paydomn .....evueiiiiiiiiiiiiniiinn feneeeeeiiies feeeeens 33,248 |oeeerennnnnn 33,248 ... 18,903 |ovveennnnns 11,691 [ 7,212 [ 14,344 [ [ 21556 [ [ FC T R R R 41 |. 08/25/2036 . |[1.A FN ....
MFRA Trust RMBS Ser 2022-INV1 CI A1  6.450%
..55284T-AA-5 [04/25/66 .....evviviiiiniiiiiiiiie e . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 184,142 |........... 184,142 |........... 182,364 |........... 182,655 |vvvvveiiiiiinn Joeeennnnn 1887 | e 1887 | s L 72 O ) N NN 1,248 |. 04/25/2066 . |1.A ........
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 | 02/25/58 ... . 03/01/2025 . | Paydown ... ..1,853,804 |[........ 1,853,894 |........ 1,846,273 |...eenn 1,846,207 [oeneiiiiiiinins fooeeennnn 7,597 fooiiiiniiiiiins oo 7,597 [ [ 1,853,894 |.. . 02/25/2058 . |1.A ........
MFRA Trust .
..55286G-AB-9 [02/25/58 .....evvniiiiiiiii i . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 495,227 |....ovvenns 495,227 |oeeuennnnns 491,570 |........... 491,703 [ooovviiiiiiiiins oo 3824 o |l 3524 | 495,227 . 02/25/2058 . |1.B ........
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589929-5F-1 |OPT1 CI A1 5.155% 07/25/34 ... ... |- 03/25/2025 . |Paydown ... .. 220,300 220,300 202,326 |...........210,969 |.... .220,300 |.. . 07/25/2034 . |[1.A FN ...
Merrill Lynch Mortgage Tr RMBS Ser
..59020U-YN-9 [A3  5.050% 06/25/35 .....evvviiiiinnnniiiiiiinnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 122,568 |........... 122,568 |........... 118,279 |ovvvennnnn. 120,124 v e 2,444 | | 2,444 | {72811 T R N AN N 878 |. 06/25/2035 . |1.A FN ....
Metlife Securitization Tr RUBS Ser 2017-1A CI
..59166B-AA-9 [A  3.000% 04/25/55 ... .. |- 03/01/2025 . [Paydown ... ... 88,341 ...88,341 ...85,677 |............86,645 |.... ..88,341 . 04/25/2085 . |1.A ........
Metlife Securitization
..59166D-AA-5 |CI A 3.750% 03/25/57 . 03/01/2025 . |Paydomn ...cevueniiiiiiiniiiiiiiiinns Joviiiiniiiiiiiinenes fonneneens 174,190 [........... 174,190 |o.ooennnnns 174,510 |...ooennnet 174,206 |ovveiiiiiiinns oveinnnnens (16) foeiiiiiinninns fooeiiiinnnns (16) fooeeeiiiiiinnns oo 174,190 eveiiiiiiiiins Jovveinnnniiinnns Joveonniiiiininns Joviiiniiiinnnnns 750 |. 03/25/2057 . |1.A ........




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

6¢'S03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 11 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 .....evvvvivinnnnnininnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 58,458 |........... 58,458 |............ 59,291 [.einne 58,965 |..eeiviiiiiiinn evininnns [£S1070 1 PO [£S1070 1 PO LT U R R R 345 . 04/25/2058 . [1.A ........
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  6.000% 04/25/66 ... .. |- 03/01/2025 . | Paydown ... 420,247 434,6% |.... . 04/25/2066 . |1.A ........
Mill City Mortgage Trust
..59981B-AC-8 A1  2.750% 07/25/59 ......ovvvvvvnnniiiiiiniannns . 03/01/2025 . |Paydomn ....ceevnvviiiininniiiiiiinns foeeeeeeeiiiiiinenees [, 438,664 | 438,664 |........... 436,261 |........... 437,199 [ oo 1,465 |oveeiiiiiiiin v 1,465 |ovvveniiiiiinns o 838,664 [ e [ . 07/25/2089 . |1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 [5.255% 08/25/34 .....coovvvvnniiiiiiiiin i . 03/25/2025 . |Paydomn .....euunviiiiiiiiiiniiiiinn ferineeereiiieees [ 9,582 |t 9,632 [iiiiiinnnns 8,770 |oeeeinenns [N - R E 10 R A 107 O N 7 O O N A 69 |. 08/25/2034 . |1.AFNM ....
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 |CI AT 4.695% 08/25/36 ......oeevvvvvnnnieninnnnn . 03/25/2025 . |Paydomn ....cvvunieiiiiiiiiieiiiinn fenieeeeiiiies feeeeeeens 14,448 |............ 14,448 |..oooeennnl 2,877 |oveeiinnns 1,519 |oeeens 1,358 |ooeennns 1,572 [ o L5 VI PR A T O O O N 11 |. 08/25/2036 . |[1.A FM ...
Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-
..61776B-AL-3 | INV1 Cl A6  5.500% 01/26/54 ..........euvvnnen. . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 409,661 |........... 409,661 |........... 404,624 |........... 405,432 [oeviiiiiiiiins e 4,229 [oooiiiiiiiiiiins [ 4,229 [ooviiiiiiiinens [ L1011 O ) R F 3,962 |. 01/26/2054 . [1.A ........
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [ A1 2.042% 07/25/61 ...ovivviiiniiiiiiiiiis . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 100,466 |.......... 100,466 |.......... 100,466 |........... 100,420 [oveniiiiiinnns fooeeeeeiiinnns L O L1 R F 100,466 [..ooovevvveenees fooviiiiiiiins fos e 322 (. 07/25/2061 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2014-1A Cl
..64828A-AA-1 [A 3.750% 01/25/54 ....oevvviiiiiiiiiiiiiiiinnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 41,006 |............ 41,006 |ooeeuennnnns 41,903 |.....oeeeens 41,534 [oeeiiiiiiiiiins o (572 ) F F (G572 U R L0 O R RN 227 |. 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2018-2A Cl
..64828C-AA-7 | A1 4.500% 02/25/58 ......oeeeivvninniiiiiiiiannns . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 305,798 |........... 305,798 |........... 332,909 |oevunnnnns R 72 L PO (16,952) |.evvvenneeiiiinn ovennnn (16,952) |.ovvvvniniiiinn Jovvvninnnns R VSTt R R RN R 2,440 |. 02/25/2058 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-6A Cl
..64828G-AD-2 [A1B  3.500% 09/25/59 .......coeeviiiiiniiiiiiinnnn . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 424,213 |ooeeeennns 424,213 |eeeeennnnns 433,955 |....ounnnn. 430,689 |.......cooeeeeen forreens (6,476) [covevvvnnnnens forreees [(T 7<) O L7 N K R (R R RN 2,384 . 09/25/2059 . [1.A ........
New Residential Mtg Ln Tr RVBS Ser 2017-3A A1
..64828M-AA-5 [4.000% 04/25/57 ...ovvvvniiiiiiiiiieiiiiieeees . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 115,512 |........... 115,612 |........e. 116,611 |........... 115,968 [oveviiiiiiinns foveeeeneens (155 ) R R (1515 ) R E RRECTR<) VR R O AU N 732 |. 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RVBS Ser 2020-RPL1
..64828X-AA-1 | CI AT 2.750% 11/25/59 .....vviviinnnniiiiiinnnn . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 115,078 |.......... 115,078 [.......... 116,876 |........... 15,89 | Joeviiinns (-1 ) PO (€117 ) PR R 115,078 [oooeeiiiiiiiens oo s [ 541 |. 11/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2014-2A Cl
..64828Y-AQ-4 [A2  3.750% 05/25/54 .....oovvniiiiiiniiiiiiiiinas . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 25,680 |............ 25,680 |............ 26,241 |..oooenennns 26,119 | v [T R R (XD F R <2V ) R R RN 180 . 05/25/2054 . [1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2014-2A Cl
..64828Y-AR-2 | A3 3.750% 05/25/54 .....covviiiiiiiiiiiiiiiinns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 44,022 |oeeennnnns 44,022 |............ 45,078 |............ 44,839 [oooiiiiiiiiiies e [E-1 701 PO R [E-1 101 PO R 44,022 [oooiiiiiiinnnes oo e e 309 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser 2015-1A Cl
..64829C-AD-0 A3 3.750% 04/25/52 ....cevvvnvviiiiiiiiiiiiinnnn . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 17,779 |oooveennnnns 17,779 oo 18,208 |............ 17,950 |ovvvveiiiiiiin Jovviiinnns (7772 ) R R (S22 ) PO L VA 4° T PO FORRRUR RN RN 90 |. 04/25/2052 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2014-3A Cl
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....oevvviiiiiininiiiinns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 18,925 [oeiiiinne 18,925 |oooeeennnns 19,305 |oeeveennnnns 19,198 |ovvvviiiiiiiin Jovvviinnns ()1 F (K1 P L7870 U EOR RN RN 118 . 11/25/2054 . [1.C FE ....
New Residential Mtg Ln Tr RMBS Ser 2016-3A Cl
..64829H-AD-9 [A1B  3.250% 09/25/56 ......evviviivinnniiiiinnnnn . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 57,178 | 57,178 |eeeennnnns 57,776 |eveeeennnnne L7851V A P R (7K F (7K F (S £ T U FORRPPPR R RN 340 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-2A Cl
..64820K-BI-9 [A4  4.000% 03/25/57 ....evvvvvvivnnnniiiiiininnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 51,570 [oeeeenes 51,570 [.ooeeennnnns 51,312 [t 51,834 [oooiiiiiiiiinns oo ST U E ST U E LSV ) F ) R RN 352 . 03/25/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2016-4A Cl
..64820L-AA-6 | AT 3.750% 11/25/56 ....oivvivnnnniiiiiiiins . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 39,810 ... 39,810 |[....cevvnnns 40,108 |oeevvennnnns 40,068 |ouvveniiiiiinnns fonieeens (251 ) U E (1. U ER i [V O R RN 239 . 11/25/2056 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-6A Cl
..64830B-AA-5 | A1 4.000% 08/27/57 ......cvvvuvvviiinnnnniinnnnns . 03/01/2025 . |Paydonn ......euvvvveiiinininiiiinns fovieineeieniniinnnes foeneee... 140,606 |.......... 140,606 |...........145,349 |........... 143,082 [.....ccoiiiiirs [ooriiiii(2,426) [ooeiiiiiiiiis [ (2,426) [ e 140,806 s i e e 964 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2017-6A Cl
..64830B-A0-0 [B1  3.815% 08/27/57 .... ... |. 03/01/2025 . | Paydoun ... . 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr
..64830C-AA-3 [A1  6.520% 09/25/57 .....evvvvvivnnniiiiiininnnns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 35,287 |oeeunnnnnnn 35,287 |..ocevnnnnns 35,414 |............ T, R RN (51571 PR AR (5157 PR AR 35,287 [ooeviiiiiiiinns oo e e 210 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 [A1  4.250% 12/25/57 .. . |- 03/01/2025 . [Paydown ... 341,918 359,622 |.... . 12/25/2057 . |1.A ........
New Residential Mtg Ln
..64830G-AB-2 [ATA  4.000% 12/25/57 .....ceevvvvnniiiiiininnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 409,194 |........... 409,194 |........... 421,422 |.oeeennnnnn L3 [ 122 R RN (6,927) |evvvenniiniinn Joveennnn (1770 PR 409,194 . 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1  3.250% 02/25/59 . . 03/01/2025 . | Paydown ... .. 533,139 533,139 541,977 |...........537,336 |.... .533,139 |.. . 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830K-AA-5 [A1  3.750% 05/25/58 .....coiiiiivniniiiiiinnnnnns . 03/01/2025 . |Paydomn ...cevueniiiiiiiniiiiiiiiinns Joviiiiniiiiiiiinenes fonneneens 345,629 |........... 345,629 |........... 369,889 |........... 362,500 [.....coooeviine fooeeeen (16,871) [ooivivinnnninne ooeenee (16,871) | Jovvennnnnns 345,629 . 05/25/2058 . |1.A ........
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New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 [A1B  3.500% 08/25/59 .........ccvvvrnniiiiinnnnns . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 130,288 |...........130,288 |...........133,800 |........... JIC70151- T PP RO (< 7{( ) R RPN - 7 ) FRRP R, QECIO 1< T R FORRRRR AR N 762 |. 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2020-1A Cl
..64830T-AD-0 |A1B  3.500% 10/25/59 . . 03/01/2025 . | Paydown ... .. 246,513 ..261,232 |.... .251,203 |.. . 10/25/20589 . |1.A ........
New Residential Mtg Ln Tr
..64830W-AD-3 [ATB  6.296% 12/25/58 ......coeviiiiinnniiiiiinnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 256,623 |...........256,623 |...........263,863 [........... L I N R R (< 1) f R R T 124 R FP, 256,623 . 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1
..64831V-AA-0 [6.296% 11/25/52 ....oevvvnniiiiiiiiiiieiiiiis . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 58,644 |............ 58,644 |............ 58,368 |............ 58,369 |..ccovvniiiiiinn Jorerininnnns P AU R P A R 58,644 [..oooovvniiinns [ e e 539 . 11/25/2052 . [1.A ........
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..B65535V-CN-6 [4.820% 03/25/34 ....covvvveiiiiiiiinieeciiis . 03/01/2025 . |Paydomn ...ccvuuniriiiininniiiiiinnn forinneeeeniiieees o L P 45 [ [ R e R N L O U R . 03/25/2034 . |[1.AFN ...
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 |3A1  4.835% 04/25/36 .....cevvnnviiiinnnnniinnnnns . 01/15/2025 . |Paydomn ...cvvveniviiiininieiiiiinn ferreneeeeiiiinnnes [ L i e [ [ LIt R F SIS R A LSS X T R (593) [..eevvnn (593) |oevvvenniiiinnns (1)]. 04/25/2036 . |[1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 |3A1  4.835% 04/25/36 .....cevvnniiiiiinnnniininnns . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 56,257 |oeeeunnnn 56,257 |.oeeeivnnnns 17,580 [oeeerennne 17,580 [ooovevviiiienns s LT A PO L T A O R [ L Y R R R R 118 . 04/25/2036 . [2.C FM ....
Onslow Bay Financial RMBS Ser 2023-NaM2 CI A1
..670843-AA-9 [3.500% 01/25/62 ...evvvvnviiiiniiiiiiiiiineeees . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 221,974 |....ooeeees 221,974 |........... 221,524 |oeeennnnn. 221,393 [ e L2 1 I R AR L2 1 1 FOO R 221,974 [oooeeiiiiiinies oo [ s 2,136 |. 01/25/2062 . |1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 |CL A1 6.120% 11/25/62 .......cevvvnvririrnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 50,091 f............ 50,091 |............ 50,123 [..oovvnennns [TV B I R (2711 P AR (2711 P AR FSLO N0 ) R R RN 469 |. 11/25/2062 . |1.A ........
Onslow Bay Financial LLC LBASS Ser 2024-NaM2
..67118H-AA-8 |Cl A1  5.878% 12/25/63 ........cevvvnnviiirnnnnns . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 59,414 |........... 596,414 |........... 596,409 |........... 596,150 [....ccvvvveinnns forriiiinnnns LI T U E P R KRR 596,414 [oooeeiiiiniinins oo [ s 6,462 |. 12/25/2063 . |1.A ........
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AA-4 |CI A1 1.455% 10/25/51 ....ovviiivnnnniiniinnns . 03/25/2025 . |Paydomn ....cevenviriiiininiieiiiinn Joineeeeiiinnees fees 4,776,849 |........ 4,776,849 |........ 4,776,781 |........ 4,776,802 |oevveviviinnnns foreeieeiinnnns L O O, L1 O RN (8- R FORR RN R 17,172 |. 10/25/2051 . [1.A FE ....
Preston Ridge Partners Mtg RMBS Ser 21-RPL2
..693570-AD-8 |CI M1 2.930% 10/25/51 .....evivivnnnniiiinnnnn . 03/25/2025 . |Paydomn .....eveniviiiininiiiiiiins foiineeeeiiiinees foes 2,300,000 |........ 2,300,000 |........ 2,299,993 |........ 2,299,994 |.iiiiiiiiiis e [ PO RN (- PO FN AR V[V V[V[V I RN RO RN R 16,847 |. 10/25/2051 . [1.C FE ....
PRP Advisors, LLC RMBS Ser 22-NaM1 CL A2
..69378K-AB-0 [5.500% 08/25/67 ...evvviivirnnnniiiiininieieannns . 03/01/2025 . |Paydomn ....cvunvviiiininniiiiiiiinn foreeeeeeiiiieees [ 23,245 |............ 23,245 | P A U R R L (T T RN L [T T RN P T O AU R A 165 |. 08/25/2067 . |1.C FE ....
Preston Ridge Partners Mrtg ABS Ser 2023-NQM3
..69380T-AB-7 |Cl A2  6.677% 11/25/68 ........evvvvvvirnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 16,621 |............ 16,621 [............ 16,806 [ovvnevveenennienes foorvviiniins [ [E:E5) 1 PO R [QECES) ) PO (<22 I O Y R AR 144 . 11/25/2068 . |1.C FE ....
Pretium Mort Cred Partnership RMBS Ser 2025-
..69392F-AA-5 |RPL1 CI A1 4.000% 07/25/69 ..........cvvnnnnne . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 20,182 f[oeeeeenns 20,182 |....covnenns LS (07 P AR RN [T U E [T U R {0 72 O R RN 108 . 07/25/2069 . [1.A FE ....
PRP Advisors LLC RMBS Ser 2024-NGM1 CI A1
..693977-AA-8 [6.265% 12/25/68 ......evviiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 389,317 [........... 389,317 |[........... 389,316 |........... 389,204 [....ccevvvnenenn forriiininnns LUK T RN LN T O RCIc1o TN /A RN R R R 3,289 |. 12/25/2068 . [1.A ........
Park Place Securities Inc RMBS Ser 2004-1CIi2
..7T0069F-AZ-0 [CI M3 ~ 5.485% 10/25/34 .....covvvnniviiinnnnnnns . 03/25/2025 . |Paydomn ...cceueniiiiiiiiniiiiiiinn Jeneeeiiiineees o 138,704 |........... 138,704 |oeeeennnnns 122,623 |.ooevvennns 130,169 [oveiiiviiiiens foeeeeeees 8,535 | e LTRSS O R ECEC (0 R O AR N 849 |. 10/25/2034 . |1.AFM ....
PMT Loan Trust RMBS Ser 2025-INV2 CI A7
..73015J-AG-3 [6.000% 02/25/56 .......ceevvvvennniiiiiiiniiinanns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 50,140 f............ 50,140 |............ FSIO R I P FOR R (1573 ) F R (R1°70' F R L0V O R RN 251 |. 02/25/2056 . |1.A FE ....
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
.. T4160M-KU-5 |5.500% 10/25/35 ...oevvvvnniiiiiniiiiieiiiniis . 03/01/2025 . |Paydomn ...cevuunirriiinininiiiinnn fereieeeeiiiiineees [ e 790 |ooiiiiiiins 644 | oo 7 O R N (05T PR F (705) |oevvnennnns (70557 1 PO 1 . 10/25/2035 . [1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2007-
.. TA924D-AA-7 |QS10 CI A1 6.500% 09/25/37 ......ccevvvvnnnnns . 03/01/2025 . | Paydoun . 09/25/2037 . |[1.AFN ...
Woodward Cap Management RMBS Ser 2025-CES2 CI
..74942B-AB-7 |A1B  5.603% 02/25/55 . . 03/01/2025 . | Paydown ... . 02/25/2085 . |[1.A Z .....

Radian Mortgage Capital Trus
..749971-AM-9 |CI J8  5.500% 07/25/55 .......cevvvveeiiinnnannns . 03/01/2025 . |Paydown
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 | QH7 CI 1A1  4.935% 08/25/37 .

Residential Accredit Loans Inc
..761118-HD-3 |QS13 CI 2A4  5.750% 09/25/35 .......ccevveeennn . 03/01/2025 . |Paydown
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 | A4  6.250% 09/25/37 . . 03/01/2025 . |Paydoun ...
SACO | Tr RMBS Ser 200 7359
..785811-AA-8 | 04/25/36 ...cuvvveiiiiiiiiiiii i . 03/25/2025 . [Paydown ......ccoeeeiiiiiiiiiiiiiins foviiiiiiiiiiiiiiies |oeiiiiens 3,742 oo 3,579 |veerrennn. 1,235 | 1,235 | foviiiiiies v foveiiiiiins i o, 1,235 |oveiiiiiiieees foeineens 2,507

. 07/25/2055 . |1.A FE ...

. 03/25/2025 . |Paydown ... . 08/25/2037 . |[1.A FM ...

. 09/25/2035 . [1.A FM ...

. 09/25/2037 . |1.A FM ...

. 04/25/2036 . [1.A FM ....
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Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2
..81746H-AB-7 [6.500% 08/25/47 .....evviiviiiniiiiiiiiiiieeeens . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans 426 | 426 |.oooiiiiiinnns XX I 7 O O R N L7 R A L | PO 3 |. 08/25/2047 . |1.A ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI A1  6.030% 03/25/67 ... . 03/01/2025 . | Paydown ... . 03/25/2067 . |1.A FE .
Structured Asset Inv Ln Tr
..86358E-CL-8 |CI M1 5.560% 07/25/33 ......ceevvvvneniiininnnnn . 03/25/2025 . | Paydoun . 07/25/2033 . |[1.A FN ...
Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 [CL A3  5.385% 10/25/33 ....cevvvniniiiiiininnnns . 03/25/2025 . | Paydoun . 10/25/2033 . |[1.A FM ...
Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl
..86358E-HQ-2 [A4  5.235% 04/25/34 ....ooiiiiiiiiiiiiiiiiiis . 03/25/2025 . | Paydoun . 04/25/2034 . |[1.AFN ...
Structured Asset Inv Ln Tr RMBS Ser 2004 CI
..86358E-LS-3 [A8  5.435% 09/25/34 .....coiiiiiiniiiiiiiiis . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 22,305 |oeeennnnnns 22,305 [ooeiiiiene 22,285 | 2 7 O N LT PO AN LT PO R 22,305 [oooviiiiiiiinns [ e e 132 |. 09/25/2034 . |[1.AFM ....
TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A
..872227-AA-1 [ 2.722% O7/25/37 .ovvvvvniiiiiiiiieeeciiiie . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 13,737 |oeeveiinnnns 13,737 |oveeeinns 6,971 |t 4,53 |.......... 2,438 |.......... 6,766 [oeveiiiinnns foeeeeeeens Lo N1 R E {07 PO FORRPRR RN RN 24 [.07/25/2037 . [1.A FM .
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1
..89172R-AC-9 [3.750% 04/25/55 ...covvvvviiiiiiiiiieeeciiis . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 509,340 |........... 509,340 |........... 541,184 |........... SN (VN0 1V R AR, (0[0) 1 FOA (00 1 PO R 509,340 [.oovvvvvniinnns foorriiiiii [ s 3,051 |. 04/25/2085 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [83.875% 06/25/57 ..cevvvnniiiiiiiiiieiiiiieeeees . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 230,609 |........... 230,609 |........... 239,473 |oeeennnnns 233,488 [..oooviiiieeees [ (2,880) [ovevvvennnnns foreeees (28150 O P& VC10:e R R R R 1,068 |. 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..89175M-AA-1 [3.750% 05/25/58 .....evvveniiiiiiniiiiiiiiiniis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 466,393 |........... 466,393 |........... 484,082 |........... 473,981 [ o (7,588) [coeeevvinnnnes forenees (1515 O 466,393 [....ooovvnninnns fooriiiiii [ s 2,853 |. 05/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..89176L-AL-8 [3.750% 03/25/58 .....evvvnniiiiiiiiiiiiiiiiniis . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 28,123 | 28,128 | 30,184 |............ A B T O AR (1,251) |oeveveiiiiiiinn oveennnn (R 1 1 PR A 8,123 [ o e e 155 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI
..89176V-AA-0 [A1  6.314% 07/25/58 .....coevvvvvniiiiiiiinnns . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 754,530 |...oeennnns 754,530 |.......... 810,177 |.......... 790,186 |ovevvvnnviiiinnn Jovvnnnn (35,656) |..evvvnneeiiinnn ovvnnnn (35,656) |..evvvnnriniinn oevvnnnnnns 754,530 [oovvvvvvininnns foovriiiiins [ s 4,116 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 .....evvvnniiiiiiiniiiiiiiiniis . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 118,364 |........... 118,364 |oevvennnnns 17,643 |..oeeneen. 7,817 [ooeiieiiieies [ LY R F LS/ R F LRI R FORRR AR N 745 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 [3.250% 10/25/59 ...covvvvriiiiiiiinieeciiiis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 500,035 |........... 500,035 |........... 522,208 |........... 512,207 [oovvviiiiinienn s (R3]  F N (12,262) |.eevvvniiiiiinn Jovviiinnnns ESTVLVN 0T R R R R 2,479 |. 10/25/2059 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 [ 1.750% 10/25/60 ......ceevvvnnniiiiiiiiieeeeinnn . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 211,478 |........... 211,478 |........... 215,479 |........... 214,331 [ i (2815 PR R, (2,853) |vvvvenniiiinnn ovvnninnnns P £ Y R RN 606 |. 10/25/2060 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 | AT 4.130% 04/25/67 ....eoivvvvnniiiiiiiiiinns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 20,201 fooeeenns 20,201 |...ocoennnns 20,201 |..oceenennns PV [+ I R R [ Y R U O AN {0 (0 R RO R RN 141 |. 04/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [AT  4.130% 02/25/67 ....covvvvvnnnniiiiiiinnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 62,238 |..onnnn 62,238 |......oeennn 62,074 |............ (7 V 7 T P E 2 O RN 2 O RN (24 0 U R R R 446 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 A2  2.724% 02/25/67 ....ovvvniiiiiininiiiiiinnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 82,651 [............ 82,651 |[..........e. 82,123 [.oooiiinnnns L7280 V- T PO RN L PO RN L PO R 82,186 |.oevveiiiiiiin Jovrnninns 465 |ooovnennnns 465 |..oiiiiiiinns 571 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AA-5 | AT 2.724% 01/25/67 ...oevvvvviiniiiiiiiiinns . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 75,269 |o.eeeunnnnn. 75,269 |....coennnns 75,268 |............ T A R R 4 I R R, P4 1 PP FR 75,269 [ooovvvvvninnnee [ o 375 |. 01/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 |A2  3.250% 01/25/67 ..oovvvvvvviiniiiiiiininnnns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 53,383 |.eeernnn 53,383 [..oooeeene 53,383 [.coeieeenns 53,367 |.oevviriniiiiins foereiiiiis )T O R L7 S AN [T U R R R 296 |. 01/25/2067 .|1.B ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 | A3 4.834% 01/25/67 .. ... |- 03/01/2025 . [Paydown ... . 01/25/2067 . |1.B ........
Verus Securitization Trus
.. 92530N-AA-4 | A1 5.081% 07/25/67 ......cvvvvnvvviinnnnninnnns . 03/01/2025 . |Paydonn ....ceuunvviiiiinnniniiiinnn fovieeneeeeiininenes oo 106,812 [l 105,812 i 105,811 |t 105,718 [ o983 [ 93 [ [ 105,812 e s e e 873 |. 07/25/2067 . |1.A ........
Visio RMBS Ser 2019-2 CI A1 2.924% 11/25/54
2 92837D-AA-5 | eeriiieeee . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 318,741 |........... 318,741 |........... 319,481 |........... 318,750 |ovvvveiiiiiiinn Jovvniieeeens (-1 ) PO RN (€)1 PO RN L2 I R R R R 1,711 [. 11/25/2054 . [1.A ........
Visio RMBS Ser 2019-2 Cl A2  1.545% 11/25/5:
2 92837D-AB=3 | .erreniiiiiii e . 03/01/2025 . |Paydomn ...ccvvvniiiiiiniiiiiiiiinn fereeeeeiiies feeeeeeens 35,795 |oeeeeinns 35,755 [ieeiiiiine T FC ST LT O R ) O L1V R F ST R R R R 206 |. 11/25/2054 . |1.A ........
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/5!
L O283TK-AA=9 [ e . 03/01/2025 . |Paydomn ...ccvveniriiiiiininiiiiins Jeneeeiiiineees foeeeeein 256,933 |......eeens 256,933 |o.eeennnnns 256,930 |........... 256,719 [.oovvviniienees foreiiiiinins P4 L R E AL O R 256,933 [.ooiiiiiiiinnns [ [ 480 |. 08/25/2055 . |1.A ........
Visio RMBS Ser 2021-1R CI A1 1.280%
.. 92837U-AA-7 [05/25/56 .. ivvvvunniiiiiiiiiiiiiiiiin i . 03/01/2025 . |Paydomn ....eeueniiiiiiiniiiiiiiiiins Joviininiiiiiiineees fonneneens 202,410 [........... 202,410 |........... 202,409 |........... 202,361 [ it 49 | i 49 | e 202,410 Jooivvviiniiiins oveniiiniiiis oeveniininiiiin i, 414 |. 05/25/2056 . [1.A ........
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Visio RMBS Ser 2021-1R Cl A2  1.484%
. 92837U-AB-5 |06/25/56 ...ooeeiiiiiiiiieii . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 77,980 [oeeveennnes 77,980 |.ooeeenns 77,979 |.ooeeens LT P R 272 PO AN 22 PO R L O Y U N 185 . 05/25/2056 . |1.A ........
Visio RMBS Ser 2021-1R Cl A3  1.688%
..92837U-AC-3 |05/25/56 ... . 03/01/2025 . | Paydoun ... . 06/25/2056 . [1.A ........
Visio RMBS 5119
2 928380-AA-6 | .evrenieiiiii e . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 591,123 |...oeeeens 591,123 |........... 591,114 |........... 590,633 [....ccvvvvninens forreiiinnnns L O N LU O 591,123 [oovvviiiiiiiiinn o o e 5,363 |. 08/25/2057 . |1.A FE ....
Visio Trust Ser 22-1 Cl A2  5.850% 08/25/57
. 928380-AB-4 | ..eveniiiiiiiie e . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 66,347 |............ 66,347 |............ 64,937 |....oovnnnns (SIS0 ST U RN LYY PO SR LYY PO LT O O R N 611 [. 08/25/2057 . |1.C FE ....
Visio Trust RMBS Ser 2023-2 Cl A1  6.598%
..92839C-AA-5 | 10/25/58 .oooeiiiiiiiiiiii . 03/01/2025 . |Paydown ........cooeeeiiiiiiiinninnns feniniiiiiiiiiiiiins foiiinn 158,206 |........... 168,295 |........... 168,204 |........... 168,242 |.ooooeiiiiiiiins |, 72 PO AN 72 IO A 2 O P 1,600 |. 10/25/2058 . |1.A FE ....
Washington Mutual Mtg RMBS Ser 2006-AR8 Cl
..93362F-AB-9 | 1A2  3.750% 08/25/46 .........evvvrrnnnnnnnnnnnns . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 46,803 [.......eee. 45,276 |[.vvnnnnnen 40,390 |............ L P N (SRR R 40,390 [oooiiiiiiiiiiins e 6,413 [oovunnns 6,413 |l 330 |. 08/25/2046 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 | 1A2  4.756% 09/25/36 .......evvvvvvvvvnnnnnnnnnnns . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins foniiiiiiiiiiiiiiins feiiiiii, 435 [ 375 | 7T A 7 R L R Ay 31 [ o K O 61 [ 61 | 6 |. 09/25/2036 . |1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 | 1A2  4.756% 09/25/36 .......evvvvvvvvvvnnnnnnnnnns . 02/01/2025 . |Paydoun ........oooeeeiiiiiiiiinnnins fenniiniiiiiiniiiens feiiiiin, 1,821 [ 956 | 957 |evviviiiiiiinas -T2/ e S R A LT PO AN L O 365 [ovvvvrnnnnns 365 |ovieiiiiiiiiinns 12 |. 09/25/2036 . |1.D FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 | 1A2  4.756% 09/25/36 .......evvvvvvvvvvnnnnnnnnnns . 0170172025 . |Paydoun .......ccoeeeeiiiiiiiiinniins fonniiiiiiiiiiiiinns feiiiiii, 1,052 [oeeiennnnnne 1,069 |ooeveeennens 1,070 [ 113 I L R A Lt N A 1,068 [oovvveiiiiiiiinn foiiinnnnns Q1] R (R0 4 . 09/25/2036 . [2.C FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI
..93363N-AA-3 | 1A1  4.756% 10/25/36 ....oooeeeiiiiiiiiiiiiinnn . 03/01/2025 . |Paydoun ........cooeeeiiiiiniiiniiins foneniiniiiiiiiiinns feiiiiiin, (74 PO 7,018 [oeeeieennns 7,039 |l 6,270 |............ NG PO R RN 6 T PO AN 7,023 | |, (445) ..ot (751 PO 35 |. 10/25/2036 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 | 1A1  4.218% 11/25/36 ...oooeeeeiiiiiiiiiiiins . 03/01/2025 . |Paydoun .........ooeeeiiiieniiinnnnns fonniiiniiiiiiiiinns feiiiiiin, 2,893 |oeiiiiinnnns 316 |l 2,859 [.oonnnnnne 28 < O R (U R 2,859 | e R PO FC I O 25 | 11/25/2036 . [1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2007-
..930348-AE-8 |HY2 Cl 2A2  6.909% 04/25/37 .................... . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 32,456 |............ 35,245 |oeviiiinns 27,093 |......enn 2 T P SN (SRR R 27,008 [oooiiiiiiiiiiins e 5,363 |...ccennn 5,363 |.oeiiiiiiinns 220 |. 04/25/2037 . (1.A FM ...
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
..94980G-BF-7 |A33 5.435% 10/25/34 ....cccoeiiiiiiiiiiiinnnnn, . 03/25/2025 . |Paydown .....oooeeeiiiiieiiiiiiiiiees feviviiiiiiiiiiiiiies foieinns 218,338 |........... 218,338 |[........... 210,645 |........... 213,395 |ovvvveiiiiiiins foiininnnnns (58) [ouvvevnnnnnnnns forreiiiinns (58) [ouvevennnnnnnnnn foreeiiinns PARIRCE T R R 5,001 |..ooveeees 5,001 [uennens 1,630 |. 10/25/2034 . [1.A FM ....
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 31,743,235 31,770,207 31,618,003 31,046,670 38,418 106,670 145,088 31,648,425 94,813 94,813 212,160 XXX XXX
Areit CRE Trust CMBS Ser 2022-CRE6 CI A
..04002V-AA-9 15.59%% 01/16/37 ..oovvvvvieiiiiiiiiiiiiiiiiis . 03/17/2025 . |Paydown .........ooeeeieiiiniinnnnnns foniiiiiiiiiiiiiiins foiiinn 207,571 |eeeeeeenns 207,571 |........... 207,571 |........... L O O R (SRR R R . T O P 1,085 |. 01/16/2037 . [1.A FE ....
Banc of America Comm Mtg Tr CMBS Ser 2015-
..06054A-AV-1 |UBS7 CI ASB  3.420% 09/15/48 .................. . 03/01/2025 . |Paydown ........cooeeeiieiiiiinnnnnns fovnniiiiiiiiiiiiins feiinin 271,293 |........... 271,203 foevennnen 279,429 |.....oee. 271,287 [oeeniies oo LT PO AN LV PO A 271,203 [ovvvvviviiniiinn foriiiins o e 1,650 |. 09/15/2048 . [1.A ........
Banc of America Comm Mtg Tr CMBS Ser 2016-
..06054M-AC-7 |UB10 CI ASB  3.019% 07/15/49 ........evvvvnneee . 03/01/2025 . |Paydown ........cooeeeiiiiiiiinninnns feniniiiiiiiiiiiiins foiiinn 201,598 |.....oeee. 201,598 |.......... 200,070 |........... 201,217 | s L2 I O RN BT [ o R O P N 1,049 |. 07/15/2049 . [1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3
..06427D-A0-6 |Cl ASB  3.366% 02/15/50 ........cceeeeeeeiinnns . 03/01/2025 . |Paydown ........cooeeeiieiiiiinnnnnns fovnniiiiiiiiiiiiins feiinin 486,705 |..oeeeeenns 486,705 |........... 501,292 |.......... 487,808 |.ooeeeeiieiieens s (1,904) fouvvnniiiiiiis s (1,904) feuvviniiiiiiiis o L 1 P 2,819 |. 02/15/2050 . [1.A ........
Benchmark Mortgage Trust CMBS 2018-B2 ASB
..08161C-AF-8 |3.780% 02/15/51 ...eevvvvriiiiiiiiiiiiiiiiiiiiiines . 03/01/2025 . |Paydown ........cooeeeiiiiiiiinninnns feniniiiiiiiiiiiiins foiiinn 446,023 |........... 46,023 |.....eeee. 459,403 |........... 770871 O RN (1,825) |oevveeiiiiiiies v (1,825) |oeeveeiiiiiiiees v 48,023 [ovvvvviiniiiiinn fors e 2,959 |. 02/15/2051 . |1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB
..08162P-AV-3 |3.602% 01/15/51 ..eevvvviriiiiiiiiiiiiiiiiiiiiiees . 03/01/2025 . |Paydown ........cooeeeiieiiiiinnnnnns fovnniiiiiiiiiiiiins feiinin 320,410 [oeeeeeenns 320,410 f....eeeeee. 330,004 [........... 321,995 |ovviiiiiiiiiins forninnns (1,585) |evveeeiiiiiiens fevninns (1,585) |oevveeeiiiieiins fevniiiinnns 7 ) P N 1,990 |. 01/15/2061 . [1.A ........
CD Commercial Mortgage Tr CMBS Ser 2017-CD3
.. 12515G-AE-7 |Cl AAB  3.453% 02/10/50 ..........ceeeeeeeeenns . 03/01/2025 . |Paydown ........cooeeeiiiiiiiinninnns feniniiiiiiiiiiiiins foiiinn 418,886 |.......... 418,886 |........... 431,431 [oneeenee 420,288 [..vvvviviiiiinnn foeeeenn (1,401) [eovvnnininiiins o (1,401) [eovvnnniiiiinin foeeeens 418,886 |.oeeveiiiiiiiins fevveeiiiiiiiiens feiiiiiiiiin o 1,975 |. 02/10/2080 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-LC21 CI ASB
.. 12503F-BB-9 |3.421% 07/10/48 ....oovvvvvviiiiiiiiiiiiiiiiiiiies . 0170172025 . |Paydoun ........coeeeiieieiiiinniinns fonniiiiiiiiiiiiiins foiiiinn 169,307 [...oeeene. 169,307 |........... 174,380 |...oeeeeens LGS O R U R R R LIS O Y S N 483 |. 07/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 CI ASB
.. 12593J-BC-9 | 3.445% 08/10/48 . 01/01/2025 . | Paydoun ... ..100,028 .... 100,028 108,027 |.......... 100,028 |.... ... 100,028 |.. . 08/10/2048 . [1.A ........
Comm Mortgage Trust Cl
.. 12503J-BE-5 |3.432% 08/10/48 ....ooovvvviiiiiiiiiiii . 03/01/2025 . |Paydown ........ccoeeiiiiiiniiiinnnns feniiiiiiiiiiiiiinns [ 10,790,929 |....... 10,790,929 |....... 10,898,348 |....... 10,785,854 |....ccoeeeeeiens et (1,150) [euvvvvvinniiinns foeeens (1,150) [ouvvvvvvnnininn s 10,784,705 |ooevveeiiniines fovennnnns 6,225 |.......... 6,225 |............ 78,306 |. 08/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 C| ASB
..12593Y-BC-6 |3.525% 02/10/49 .. .| 03/0172025 . |Paydoun .....oooeeeiiiiiiiiiiiiiiiins e [ 1,280,547 |........ 1,280,547 |........ 1,318,929 |........1,281,607 |...ccoeeeeeeeess |oeeeeees (1,080) |evvevvennnnnnns fovvnnnnn (1,080) founnnnniiinnnnn fooeeens 1,280,547 |.. . 02/10/2049 . (1.A ........
Credit Suisse Mortgage Trus
.. 12594P-Ali-1 |NXSR CI ASB  3.565% 12/15/49 .................. . 03/01/2025 . |Paydown ......oeeeeeeiiiiiiiiiiiiiees foveiiiiiiiiiiiiiiies founns 1,919,511 |........ 1,919,511 |........ 1,954,436 |........ 1,921,227 [ e (B716) ) eveeenn (L716) [ oo 1,919,511 oo i foevviiiiiiiiinn foviiinnnn, 15,878 |. 12/15/2049 . [1.A ........
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Comm Mortgage Trust CMBS Ser 2015-CR27 CI ASB
.. 126350-BE-9 [3.404% 10/10/48 ....ovvviiiiiiiiiiiiiiiiieieeeees . 03/01/2025 . |Paydomn ...cevvenniriiiininniiiiiiinn foiineeeeiiiinees foes 1,390,802 |........ 1,390,802 |........ 1,432,484 |........ 1,391,392 [ [ (SIS0 O E (590) |-evvvvnnniiiinn oveennnn RIS U120 R AU R AN 8,043 |. 10/10/2048 . |1.A ........
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 CI AAB
. 17291E-AX-9 [3.512% 12/10/49 .. .. |- 03/01/2025 . | Paydoun ... .. 430,785 430,785 439,121 ..432,043 |.... .430,785 |.. .. 2,597 | 12/10/2049 . [1.A ........
GS Mortgage Securities Trus -
..36251X-AS-6 |GS4 CI AAB  3.278% 11/10/49 ......ccevvvnnnnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 278,586 |........... 278,586 |......eenn. 286,491 |........... 219,139 [oooiiiiiiiieens oo [(SISX )T FR R [(SISX )T FO R LR I R R RN R 1,560 |. 1171072049 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 |GS5 CI AAB  3.467% 03/10/50 .......cevvvennnnns . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 106,206 |.......... 106,206 [...eennn.n. 109,082 |ovvvennnnn. 106,551 [ooveeviiiiinies foeneenes [R5 T AR E [R5 ) A FR 106,206 [..oovevvvennee foovriiiinnins fos 635 |. 03/10/2050 . |1.A ........
Impact CIL Parent LLC ABS Revolving Nt Ser
..45256#-AB-8 2003 CI 1  5.549% 10/25/56 .......ouvvvvvvnnnnns . 03/28/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 228,873 |........... 228,873 |........... 228,873 |........... 22 T < R O R R TR VAT R R RN R, 2,628 |. 10/25/2056 . |1.G FE .
Impact Funding LLC CMBS Ser 2010-1 CI A1
.. 45257H-AA-5 |5.314% 01/25/51 ..ovvvvrniiiiiiiiiiiiieciie . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 763,938 |........... 763,938 |........... 764,351 |........... (K-S VI A A 1T R R 1T U R (K TRe T R R RN R 4,052 |. 01/25/2051 . [1.A FM .
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
..50190D-AE-6 |ASB  3.357% 07/12/50 ..eevvnnviviinnnniiiiinnnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 376,393 |........... 376,393 |.......... 387,666 |.......... KYZ/: YA PR N [EILYT P RN (1,474) |oeeviiiiiiins v 376,393 [.ooovieiininnns fooriiiiii [ s 2,185 |. 07/12/2050 . |1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 .........enveeneen . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 822,773 | 822,773 |........... 846,021 |.....on..n. 825,031 [...ccvvvniiiinnn foeveinnnn (372527 PO R, (37552 PO F L7 & T R FR RN R 4,845 . 12/15/2049 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
..61691G-AQ-3 |ASB  3.514% 12/15/49 .....covvvviiiiiiiniinins . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 141,359 |oeeennnnns 141,359 |.........e. 145,501 |........... 141,697 [oveiiiiiiiins o [T F R [T U R L ST U R R R 855 |. 12/15/2049 . |1.A ........
Morgan Stanley BAML Tr CMBS 2015-C20 CI XB
..61764R-AA-6 [0.248% 02/15/48 ....ovvvviiiiiiiiiiiiiiieeeees . 0170172025 . |Paydonn ..ocevvvnnvviiiiiiniiiiiinnn feninneeeiiiinnees oo [ e I 72 T O O O O N S RN 15,123 |. 02/15/2048 . |1.B FE .
Morgan Stanley BAML Tr CMBS 2015-C20 CI XA
..61764R-BG-2 [0.803% 02/15/48 ......coivvvrriiiiiiiiiiiiieeees . 01/01/2025 . |Paydomn ..cevvvnneviiiiiiiiieiiiinn feninneeeiiiinnees oo [ [ 5 O O O O R O 410 |. 02/15/2048 . |1.B FE .
Morgan Stanley Cap | Tr CMBS Ser 2015-MS1 Cl
..61765D-AT-5 [A3  3.510% 05/15/48 .....ovvviiivniiiiiiiininnnns . 03/01/2025 . |Paydomn ...cevvenniriiiininniiiiiiinn foiineeeeiiiinees foes 1,685,087 |........ 1,585,087 |........ 1,600,839 |........ 1,683,324 [..oovvvvieeeenn oo LI LZ U RN LI LCZ N O AR 1,685,087 |ovvenvvviiinnns fovieniiiiiinins fovenieiiiiiinns oo 12,609 |. 05/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2015-C24 Cl
..61765L-AS-9 [ASB  3.479% 05/15/48 ......evvivviiiniiiiiiinnn . 03/01/2025 . |Paydonn ...ccvvvunveiiiiiiiiiiniiiinn fenineeeiiiiees feen 2,256,191 |........ 2,256,191 |........ 2,323,408 |........ 2,254,502 |.coviiiiiiinns foeeeennes 1,689 [ooviiiiiiiiiins oo 1,689 [coveviiiiiiiinns s 2,256,191 [ s s s 13,013 |. 05/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 Cl
..61766L-B0-1 [ASB  3.288% 01/15/49 ....evvviiiiiininiiiiinnnnns . 03/01/2025 . |Paydomn ...ccvveneriiiininiieiiiinn Jeineeeeiiiinees foens 1,071,699 |........ 1,071,699 |........ 1,103,834 |........ 1,071,179 [ oo L3[R E (11 AR EN LA I R AU U N 6,085 |. 01/15/2049 . |1.A ........
UBS-BofA Merrill Lynch Tr CMBS Ser 2012-WRM
..90269P-AA-9 [CI A 3.663% 06/10/30 .....cevvvennnvrriiinnnnnns . 01/01/2025 . |Paydonn ..covvveiviiiiiiiiiiiiiinn feenieeneeiiinees feeeeeeeens 46,268 |............ 46,268 |............ 46,542 |............ L O O R F L1 O R RN 141 |. 06/10/2030 . |[1.A FM .
UBS-BofA Merrill Lynch Tr CMBS Ser 2012-WRM
..90269P-AG-6 [CI B 4.163% 06/10/30 ......cevvvnnvvririnnnnnns . 0170172025 . |Paydomn ...cevvenniviiiininiiiiiiinn feineeeeiiiiineees foens 5,000,000 |........ 5,000,000 |........ 5,340,625 |........ LS00V 000 Y O O N N N 5,000,000 [orevirivnnnns fereirriiiiniens [ e 17,346 |. 06/10/2030 . |[1.A FM .
WFLD Mortgage Tr CMBS Ser 2014-MONT CI A
..92939G-AA-5 [3.755% 08/10/31 ..evvvvriiiiiiiiiiiiiiiiieeeeeees . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 2197 | 2197 | 39,267 |...ccevnnnnn 41,039 [ foeeeeinnnn I 1< R RN I 1 O RN L7 1 R R R R, 264 |.08/10/2031 . |1.A ........
WFRBS Commercial Mtg Tr
. 9203K-AJ-7 [XB  1.111% 11/15/47 oo . 03/01/2025 . |Paydomn ...covueniriiiiiiniiiiiiinn Joineeeeeiinnees o fe e 7 R O O O O R R R RN 8,469 |. 11/15/2047 . |1.F Z .....
Wells Fargo Comm Mtg Tr
..94080E-AH-0 [ XA 1.340% 04/15/50 ....ovvvivvnnniiiiiiiinnns . 03/01/2025 . |Paydomn ...ccvveniiiiiiiiniiiiiiinn fenineeeeiiiiees oo [ e 2,965,603 |............ 24,185 | o (24,185) |.evvvvneeeiiinn ovennnn {2230 ) O O N R RN 84,391 |. 04/15/2050 . |1.A FE .
Wells Fargo Comm Mtg Tr
..94989J-AZ-9 A4  3.540% 05/15/48 .....oovviviiinnniiiiininnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 400,579 |........... 400,579 |........... 411,673 |oeveeennnns 400,499 [...oovvviiinnns fooreiiiiinnnns - VI Y R L LI PO R 400,579 . 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr
..94989J-BA-3 [ASB  3.306% 05/15/48 ... . |- 0270172025 . [Paydown ... .. 122,665 122,665 126,234 |...........122,554 |.... 122,665 |.. . 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr
..94980V-AE-9 [ASB  3.371% 09/15/57 ...evvvviviiiinnniiiiinnnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 500,552 |........... 500,552 |........... 515,549 |...eeennnn. £STVLV AL R R < T R Ry < T R R, 500,552 . 09/15/2057 . |1.A ........
Wells Fargo Comm Mtg Tr
..95000C-BC-6 [ASB  3.382% 01/15/59 ... . 03/01/2025 . |Paydomn ...cevveneriiiininiiiiiiinn feineneeiiiieees foes 1,704,541 |........ 1,704,541 |........ 1,755,664 |........1,705,957 [.coovvvvinnens fooeeenne (1L415) [ oo (1418) [ s 1,704,541 . 01/15/2059 . |1.A ........
Wells Fargo Comm Mtg Tr
..95000D-BE-0 [ASB  2.911% 06/15/49 ....evvvviiiirnnniiiiinnnnns . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 284,875 |........... 284,875 |........... 290,806 |........... e VZ R R R R () (1) T RO FPRRRR (o [+1:) ) AP IR, TR VAT R ERR RN R 1,422 |. 06/15/2049 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl
..95000J-Al-8 [ASB  3.486% 12/15/59 ... ..o [ 0370172025 . [Paydown .........ooiiiiiiiiiiiiiiins foeviiieiiiii e 1,105,052 |........ 1,105,052 |........ 1,136,096 |........ 1,106,429 [.....ooovvvnnies fooeeene (1,378) feiiiiiniiies oo (1378) [ [ 1,105,052 |.. . 12/15/2089 . |1.A ........
Wells Fargo Comm Mtg Tr
..9500IN-AlI-8 [ASB  4.147% 06/15/51 ...oviiivvnnnniiiiiinnnnnns . 03/01/2025 . |Paydomn ...cevueniiiiiiiniiiiiiiiinns Joviiiiniiiiiiiinenes fonneneens 252,181 [........... 252,181 [........... 259,732 |uuuunnnnns 253,966 [.....ccoooevnine fooeeennn (1,785) [ooiviiinnnniiin oveenns (1,788) |ovvviinniiiiiinn ovvvnnnnnns 202,181 i i v i 1,819 ). 06/15/2051 . |1.A ........
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1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 35,524,410 35,524,410 40,768,439 35,557,664 (39,478) (39,478) 35,518, 186 6,225 6,225 328,332 XXX XXX
American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 | AR3  5.684% 01/15/32 ....evvvvvvvvniniiiniiininns . 01/15/2025 . |Paydown ........ooeeeeeeiiiiiinninnns feniiiiiiiiiiiiiiins feiiiiin 788,106 |.......... 788,106 |.......... 788,106 |.......... L T O e O O SN 788,106 |oevvvveveeienes fovvvvveeevninnnn fovniniiiiiiiis [, 12,160 . 01/15/2032 . |1.A FE ....
ALESCO Pfd Fdg Ltd ABS Ser 5A Cl A2
..01448T-AB-0 | 12/23/34 ... . 03/24/2025 . |Paydown ..........oooeeiiiiiiiiinnnns foniiiiiiiiiiiiiiins fonen 1,303,571 |........ 1,303,571 567,064 [......0nnnn 736,371 [ooeeeiiiiiiiiies | 867,200 |oeeeeiiiiiiiiins o000 567,200 fuiiiiiiiiiiiinn o 1,303,571 . 12/23/2034 . (1.B FE ....
Apidos CLO Cl .615
..03765X-AG-1 |04/20/31 ..ooovviiiiiiiiiiiiiii . 0172172025 . |Paydown ........oooeeeiiiiiiiiinnnnns fonviiiiiiiiiiiiiins feiiinn 757,718 |oeeeeenne 757,718 |.......... 757,718 |.......... LA T O O R (SRR R R U4 FOUUOUUUUUUUUU IO (SRR R 11,500 . 04/20/2031 . |1.A FE ....
Ares CLO Ser 2020-56A Cl AR  5.722% 10/25/34
COA0TBN-AN=T [ e . 01/27/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 2,250,000 |........ 2,250,000 |........ 2,250,000 |........ 2,250,000 fovvvvvvrrnnnnnnn forviiiiiiiiiis e e e o < ) O 35,529 . 10/25/2034 . |1.A FE ....
Ares CLO Ser 2020-56A Cl BR  6.212% 10/25/34
L 0401BN-AQ=4 | oeeeeeeeeee e . 01/27/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 [ooeeeiiiiiiiiees e e e o o 28 O Y 42,675 |. 10/25/2034 . |1.C FE ....
Blackrock DLF IX CLO Ser 2020-IX Cl A-1
..00261W-AA-2 15.805% 07/21/30 .evvvvvvriiiiiiiiiiiiiiiiiiiiienas . 0172172025 . |Paydoun .......ccoeeeineiiiiiiinniin fenniniiiiiiiiiiinns feniin 4,356,485 |........ 4,356,485 |........ 4,356,485 |........ 4,356,485 |....oooviiiiiins ereeriiiiiiiiens [ f e e 4,356,485 [o.ovvvrriiiniinn fovnnniiiiiiins fo e 68,570 |. 07/21/2030 . [1.A FE ....
Blackrock DLF IX CLO Ser 2020-1 CI W 2.500%
..09261W-AN=4 | 07/21/30 .evvvvviiiiiiiiiiiiiiiiiiieiieeeeeeees . 01/21/2025 . |Paydoun ........cooeeeieiiiiiinnninns foniiiiiiiiiiiiieins feniinin 147,109 [....oeeeee 147,109 |........... 147,109 |........... 128,441 |........ LTI R A RO 18,668 |...ocooeeeeiiees |t L O R N 1,886 |. 07/21/2030 . |3.C FE ....
Cedar Funding Ltd CLO Ser 2017-8A CI A1R
.. 15032E-AL-3 |5.714% 10/17/34 oovvvvvviiiiiiiiiiiiiiiiiiiiieees . 02/20/2025 . | Redemption 100.0000 ....uun founnnniniiiiiiiiin oo 13,000,000 |....... 13,000,000 |....... 13,000,000 |....... 13,000,000 |.oevvvvvvrriinns forvvvnnnnnnninnn o fo e e 13,000,000 |oeeveeeieeiines Jovviiiiiiiiiiens fevniiiiiiiiiins o, 271,467 |. 10/17/2034 . |1.A FE ...
Cedar Funding Ltd CLO Ser 2020-12A CI CR
.. 15033T-AU-9 |6.512% 10/25/34 ..cooeeeeeeeiiii . 03/06/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |vvvvvvvvvininns fervvvnnnnnnnnnnn o f e e 150,000 [.vvvvvvvvvvvnnnn fornnniiiiiiins fooeeiii e 3,709 |. 10/25/2034 . [1.F FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI
..262520-BE-8 |ATR2  5.672% 10/15/37 ....vvvvvvvvrrniiniiinnnns . 01/15/2025 . |Paydoun ........ocooeeiiiiiiiiniinins fonniiiiiiiiiiiiiins feiii, T |, A [ T P Y (S R R S O R . 10/15/2037 . (1.A FE ....
FIC Funding LLC ABS Ser 2024-1A Cl A 5.440%
.. 31426B-AA-5 | 08/15/36 ...evvvviiiiiiiiiiiiiiiiiiieeee . 01/15/2025 . |Paydown .........oooeeieiiiiiinininns fonniiiiiiieiiiiiins feiiiiin 712,061 |.......... 712,061 |........... 712,036 |........... 712,031 | s F LU PO AN F U IO AN 712,061 |oeeeeeeiiiiiiies fevvvviiiieiieens foiniiiiiiii o 3,228 |. 08/15/2036 . |1.A FE ....
FortiFi RVBS Ser 2021-1A CI A 1.970%
.. 34964M-AA=2 | 03/20/57 .oovvveiiiiiiiiiiiiie . 03/20/2025 . |Paydown ..........ooeeieiiiiiiinninns foniniiniiiniiiiiins foiiinn 155,810 [o.uvveeeee 165,810 |........... 155,802 |........... R I R L R A - R RN 2R 2 O Y S N 574 |. 03/20/2057 . [1.A FE ....
Golden Bear LBASS Ser 2016-1A CI A 3.750%
..38081E-AA-9 | 09/20/47 ..oovvvviiiiiiiiiiiii . 03/20/2025 . |Paydoun .........ocoeeeiiiiiiiiinnnns feniiiiiiiiiiiiiinns foiiiin 7% L U 2,17 | 72,09 |............ L L R L R R LT R RS L A O O U N 1,352 |. 09/20/2047 . |1.A FE ....
Golden Bear LBASS Ser 2016-2A Cl A 3.160%
..38082J-AA-7 | 09/20/47 .ooovviiiiiiiiiiiiiii . 03/20/2025 . |Paydown ..........ooeeieiiiiiiinninns foniniiniiiniiiiiins foiiinn 167,061 |.......... 167,061 |[.......... 162,080 |........... 164,525 |..ooooeeeiiiiins | 2,536 |oeiiiiiiiiiiies e 2,536 |oeiiiiiiiiiiies e 167,061 [ovvvvvvvvvninnnn foviiiiiiins foeis e 2,640 |. 09/20/2047 . [1.A FE ....
Goodgreen Trust LBASS Ser 2020-1A CI A
..38217T-AA-3 |2.630% 04/15/55 .....cooeeeeiiiiiiii . 03/15/2025 . |Paydoun .........ooeeeeiiiiiiiiininns foniiniiiiiiiiiiinns foiiiiin 88,564 [............ 88,564 |............ 88,520 |............ 88,525 |...ccooiiiiiiins e FC L IO AN LT PO R B O R N 383 |. 04/15/2085 . [1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
..38217U-AA-0 |2.660% 10/20/86 .......evvvvvvrvrnnrnnnininiininnnns . 03/15/2025 . |Paydown ..........ooeeeeeiiiiinnnnnns foniiiiiiiiiiiiiiins foiiinin 150,749 |........... 150,749 |........... 161,726 |.......... 151,616 [oevvvveviiiiiens forviiinnnns [C170) S AT [C170 ) S RSN SO O Y R N 646 |. 10/20/2056 . [1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A CI A
..38217V-AA-8 |3.740% 10/15/52 ..coovvveviiiiiiiiiiiiiiis . 03/15/2025 . |Paydoun .........coeeeeiiiiiiiiinnins foniniiiiiiiiiiiiins feiiiiin 45,325 |.ccunnnnne 45,325 |overrrinns 45,304 |.....oeeee L [ O R L3 O R L3 R R 45,325 |ovvvvrrrnrnninns fonniniiiiii fo 296 |. 10/15/2062 . [1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 |3.860% 10/15/54 ...oovvvvviiiiiiiiiiiiiiiiiieieees . 03/15/2025 . |Paydown ..........ooeeeeeiiiiinnnnnns foniiiiiiiiiiiiiiins foiiinin 131,447 ... 131,447 |........... 133,405 |........... 133,053 |ooeeeeeeeieiiens s QLU IO RRSRRI [QIRCIUC) N PO AR LS O Y R N 788 |. 10/156/2054 . |1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A CI A
..38218G-AA-0 |3.930% 10/15/53 ....ooeeeeiiiiiiiiii . 03/15/2025 . |Paydoun .........oooeeeiiiiiiiinninns fenininiiiiiiiiiinns feiiiiin, 4751 o 4,751 |l 4,987 | 7.2 R RN (191) [ounnniiiiiiins oo (191) forrnniiiins oo A751 | s e o 28 . 10/15/2053 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A Cl A 3.840%
.. 38218J-AA-4 | 10/15/56 .eevvviiiiiiiiiiiiiiiiiieeeeeeee . 03/15/2025 . |Paydown ..........ooeeeeeiiiiinnnnnns foniiiiiiiiiiiiiiins foiiinin 141,025 |........... 141,025 |........... 140,814 |........... 140,859 |..ocoeeiiiiiiins | LI U A 166 | | L T O Y R N 415 |. 10/15/2066 . [1.A FE ....
Home Tax Solutions LBASS Series 2021-1 Cl A
.. 40456H-AA-5 | 1.411% 08/25/36 ....eevvvrviriiiiiiiiiiiiiiiiiiens . 03/24/2025 . |Paydown ..........ooeeeeiiiiiinnnnnns foniiiiiiiiiiiiiiins foiiinnn 667,874 |.......... 667,874 |.......... 667,863 |.......... 667,866 |....cevvvrreenns fornriniiininnns L R R L R RN 667,874 . 08/25/2036 . [1.F FE ....

Hero Funding Trust LBASS Ser 2015-1A CI A
..42770L-AA-1 | 3.840% 09/21/40
Hero Funding Trust L
..427700-AA-0 13.990% 09/21/40 ....coeeeeeiiiiiiiniii . 03/20/2025 . |Paydoun .........cceeeeiiiiiinininnns feniiniiiiiiiiiiinns feiiiiin, 65,809 [........... 65,809 |............ 65,929 |........... [CI5TR: - U RN (4°) ) T U (79) [ervvvvmmnniinins foeeeeiienns 65,809
Hero Funding Trust LBASS Ser 2014-1A CI A
..42770R-AA-8 |4.750% 09/20/38
Hero Funding Trust L
. 42770U-AA-1 13.990% 09/20/40 ...iicvvveeieiiiiiiiiiieiiiiias . 03/20/2025 . [ Paydovn

. 03/20/2025 . |Paydown ... ... 37,036 ...37,036 ...37,241 L3777 . 09/21/2040 . |1.A FE ...

..37,036 |..

. 09/21/2040 . [1.A FE ...

. 03/20/2025 . |Paydown ...

. 09/20/2038 . |1.A FE ...

................................................ 218 |. 09/20/2040 . |1.A FE ....
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Hero Funding Trust LBASS Ser 2015-3A CI A
LA2TTAT-AA-3 14.280% 09/20/41 oooeveeiiiiiiiii . 03/20/2025 . |Paydoun ..........coeeeeiiiiiiiininns foniiniiiiiiiiiiiins feniiiin 25,960 |............ 25,960 [.ccunnnnn 25,959 [o..uiunnneee 25,969 [ovvviiiiiiiiin o T s T s 25,960 [oooeiiiiiiiiiins e e e 163 [. 09/20/2041 . |1.A FE ....
Magnetite CLO Ltd CLO Ser 2020-28A Cl AR
..55965L-AJ-1 |5.685% 01/20/35 . 01/15/2025 . | Call 100.0000 ...vvvvvvnininn foereeeeeeieeeieeeees e 11,200,000 |....... 11,200,000 |....... 11,200,000 |....... 11,200,000 |ovvvvvvvenninns forvvvvnnniinnnnn o fo e e 11,200,000 |.. . 01/20/2035 . [1.A FE ....
Magnetite CLO Ltd CL
..55055L-AL-6 |6.165% 01/20/35 ...coovvvviiiiiiiiiiiiis . 01/15/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 3,400,000 |........ 3,400,000 |........ 3,400,000 |........ 3,400,000 |ooeeeeiiiiiiiees e e e o o F L O 52,624 . 01/20/2035 . |1.C FE ....
Neuberger Berman CLO Ltd CLO Ser 2020-38A CI
..64133R-AJ-5 |ATR  5.695% 10/20/35 ....evvvvvvrviriiinniiininns . 02/28/2025 . | Redemption 100.0000 ....ovn fornnnnnniiiiiiiins oo 1,850,000 |........ 1,850,000 |........ 1,850,000 |........ LI TN ([0 R R PP (S S R R 1,850,000 [.evvvvvvvvvvnnnn fornnnnnniiiiiis foeiiiiis e 39,577 |. 10/20/2035 . |1.A FE ....
Neuberger Berman CLO Ltd Ser 2020-38A C| BR
..64133R-AL-0 |6.205% 10/20/35 ...ooovvriiiiiiiiiiiiiiiiee . 02/28/2025 . | Redemption 100.0000 ....uun fornnnnnnniiiiiinn oo 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,500,000 [oeeeeiiiiiiiiies e e e o o F L O O 81,322 |. 10/20/2035 . |1.C FE ....
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
.. T4041E-AC-9 15.550% 03/23/35 ....evvvvvrrnnnnnniniiiiiiiiiiiinanns . 03/24/2025 . |Paydoun ..........ooeeiiiiiiiiiinnins foniiiiiiiiiiiiiinns foiiiin 13,300 [oeevnnnnee 13,300 |ooeieeiiiens LK PO LK T PO RN 12,561 [ovviiiiiiiiis s 100 I O A 13,300 [vvvvvvvernnnnns fonnnniiiiiiis foi e 189 . 03/23/2035 . |1.C FE ....
Preferred Term Sec Ltd VI LBASS Trust
..T404IN-AB-1 |Preferred CDO  5.441% 12/24/33 ................ . 03/24/2025 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 1,088,763 |........ 1,088,763 |........... 734,915 |........... L7t O R 244,471 [ s 244,471 [ s 1,088,763 [ovvvvvvvvvvnnnne fornnnniiiiiinins foniiis e 14,944 |. 12/24/2033 . |1.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. T40420-AA-6 15.35%% 03/22/38 ......evvvvvrrmnnnnnnnniniinininninns . 03/24/2025 . |Paydoun .........oooeeiiiiiiiiiniinns feviniiiiiiiiiiiinns feiiiiii 9,266 |oeeevrrrnnnns 9,266 |............. 9,266 |............. Lo O U R R A LR R N 129 . 03/22/2038 . |1.A FE ...
Preferred Term Sec Ltd LBASS XVII Sr Nt Ser
. T4042E-AA-2 | A-1  4.961% 06/23/35 ...oevvvvvrnnnnnnninnnnnnnns . 03/24/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 252,080 [oveeerenns 252,080 [....eeeee. 192,841 |........... 212,800 |oooeeiiiiiiinins e 39,279 |oeeeiiiiiiiiins s 39,279 oo e . O P 3,167 |. 06/23/2035 . [1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP
.. T4042E-AC-8 15.361% 06/23/35 ...ooeeeeeeeeeeieieieeeeee . 03/24/2025 . |Paydoun .........oooeeiiiiiiiiiiiiins foniininiiiiiiiiines feiiiiin, 4,839 |oeiiiieennns 4,839 [onnnnne 3,128 [ 3128 [ e 1716 [ oo LA L R RN L S RN 66 . 06/23/2035 . |1.G FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
L TA0A2H-AA-5 14.911% 12/22/36 oo . 03/24/2025 . |Paydoun ..........ooeeiiiiiiiiiinnins foniininiiiieiiiinns feiiiii 64,906 |............ 64,905 |............ 44,286 |............ 51,779 |oeeeeeiiiiiiiins s TR I IO AR TR O PO A LT P 815 |. 12/22/2035 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
.. T40420-AA-1 |PTP  4.649% 03/22/38 .....cooeeeeeeeieeeeeeeens . 03/24/2025 . | Redemption 100.0000 ...ouvn founnnniii feeeed 7,610 [ooeennnnne 7,610 [oeeeerennns 5,803 |t 6,302 |..oooiiiiiiiiins e, 1,308 [ oo 1,308 [ oo ) [ FOPORPPROP AN A R 96 . 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt Cl B-1
.. T40421-AE-6 |PTP  5.191% 09/22/36 ..........cceeeieieiiiiinns . 03/24/2025 . |Paydoun .........oooeeiiiiiniiiiniins feniiiniiiiiiiiiinns feiiiin, 2,977 |eveevvvnnnns 2,977 oo 2,109 |...ooeeenns 2,173 |oviiiiiiiiiiies e, LV O RN L1V R R 28 O O Y SN 40 . 09/22/2036 . |1.E FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
.. TA043A-AC-5 |FP PTP  4.761% 12/22/36 .....cccoeeeeeeeeeennns . 03/25/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,912 [, 1,912 |, 1,288 [oveeieennns LI PO AN P2 PO R, P2 PO R 1,912 | o e o 23 | 12/22/2036 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt CI A-1
.. TA043A-AD-3 |PTP  4.871% 12/22/36 ....evvvvvvvvrrrnnnnninnnnns . 03/24/2025 . |Paydoun ..........ooeeiiiiiiiiiinnins foniininiiiieiiiinns feiiiii 16,024 |............ 16,024 |............ 16,275 |............ 16,583 |oovvviiiiiiiiies e, L O N L O N 16,024 ovvvvvvviiiiiins [ fo 200 | 12/22/2036 . [1.A FE ....
Renew LBASS Ser 2017-1A CI A 3.670%
L 75973L-AA-6 1 09/20/52 ....ooeeiiiiiiiiiie . 03/20/2025 . |Paydoun ..........ooeeeeiiiiiiiiinnns fenniniiiiiiiiiiinns feiiiiin 18,041 [........ee. 18,041 |oeeeeeeens 18,036 [..vvvvnneee LTV T/ PO AN [ R A T R AN 18,041 [ovvvveiiiiiiinns [ fo 105 . 09/20/2052 . |1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 | ceeeeeeee . 03/20/2025 . |Paydoun ..........ooeeeeeiiiiiinnnnns feniniiiiiiiiiiiiens foniiinn 152,861 [....eeeeee 162,861 |........... 152,838 |........... 152,844 oot | LA PO AN LA PO 728 O Y R N 567 |. 11/20/2056 . [1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1AR  5.575%
..915328-AU-2 | 04/20/31 .ooeiiiiiiiiiii . 01/21/2025 . |Paydoun ........cooeeeieiiiiiinnninns foniiiiiiiiiiiiieins feniinin 714,324 |........... 714,324 |........... 714,324 |........... L 7 O P Y N AL 72 3 FOTUROR R R R 10,769 |. 04/20/2031 . |1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1B2  1.842%
.916328-BE-7 | 04/20/31 ooovviiiiiiiii . 01/20/2025 . |Paydoun .........cooeeiiiiiiiiiinnnns foniiiniiiiieiiiiens foeen 1,28, 771 |........ 1,208,771 |........ 1,208,771 |........ 1,208,771 |oeeeeeeieieiiies e o fos e s L P O S N 5,981 |. 04/20/2031 . [1.A FE ....
Preferred Term Secs XIX LBASS Sec Nt ~ 4.911%
LG72212-AA-4 | 12/22/35 . 03/24/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 17,180 |.......... 17,180 [....oeeeeee 79,429 |....oenee. 92,907 |oeeeiiiiiiieees e 28,273 |oeeiiiiiiiiiees e 28,273 |oeeeiiiiiiiiees e 7,180 [ovvvvvvviiniiinn o o s 39,020 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..G7222R-AA-8 14.911% 03/22/38 ...ooovveiieieeiieiiieeeeeeeeee . 03/24/2025 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 37,570 [ounnnen. 37,570 foonnnnnnn 25,720 |oeeeeennn.. 29,374 |oooviiiiiiins foeeiinnn 8,196 [ovviviiiiiiins fooeiiinnn 8,196 [ovviiiiiiiiins fooviiiiinns 37,570 |ovveeeeeeieeeees evvevviiiiiiiene foveiiiiiiiins foviiiinnnnn, 5,992 |. 03/22/2038 . |1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 51,578,423 51,578,423 50,338,574 50,646,241 18,668 913,511 932,179 51,578,423 896,754 XXX XXX
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 | A 3.732% 10/17/52 «coooeeeiiiiiiiiiiiiiie . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 27,036 |l 27,035 foenennee 20,418 |............ 27,356 |eeeiiiiiiiiiens e (721 PO (72D 1 PO 0 O P N 174 [. 10/17/2052 . |1.A FE ...
AXIS Equipment Finance Recv ABS Ser 24-2A Cl
..03238B-AB-9 |A2  5.190% 07/21/31 ..evvnnniiiiiiiiiiiinne . 03/20/2025 . |Paydoun ..........ooeeieeiiiiinnnnnns feniiniiiiiiiiiiiins foiiinn 286,351 [o..oeeeeens 286,361 [oeeeennes 286,312 [...eeeeeee 286,318 |..oooeeeiiiiinns e FC I IO AN [ IO A L < O O P 3,281 |. 07/21/2031 . [1.A FE ....
CCG Receivables Trust LBASS Ser 2023-1 Cl A2
.. 12512X-AB-9 |5.820% 09/16/30 .....evvvvvvrvriiiriiiiiiiiiiiinnns . 03/14/2025 . |Paydoun .........oooeveeeiiiinnnnnnns fonniiniiiiiiiiiiins foiiiinn 221,886 |...oeeenns 221,886 |........... 221,868 |........... 21,878 |ooeeeeeiiiiiiies e, L R A - R R 7 R O P 2,123 |. 09/16/2030 . |1.A FE ....
Capteris Equipment Finance ABS Ser 24-1A Cl
.. 14077A-AB-2 | A2  5.580% 07/20/32 ...vvvvvvvvvvnnnnnnnninnnnnnns . 03/20/2025 . |Paydown .......coeeeeiiiiiiiiiiiiiies foviiiiiiiiiiiiiiies foeiiinnns 183,271 |........... 183,271 |........... 183,815 |........... 183,738 |ovvvvvveiiiieee fovernnnnnns (467) [ovnennnnniiins foveeiiinns (467) [cvvnnnnnniiins fooeeiiinns 183,271 | evveeiiiiiiiiies fovieiiiiiiiin fooiiiinnnn, 2,181 ). 07/20/2032 . [1.A FE ....
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First Help Financial LLC Ser 2024-1A Cl A2
..31568A-AB-2 |5.690% 02/15/30 ...ovvvvvviieiiiiiiiiiiiiis . 03/15/2025 . |Paydoun .........coeeeeeeneiennnnnnns fennnnininiiiiiiinns foennnnn 180,725 000 150,726 .l 150,714 150,717 |oveveiiiiiiiinns ferviiiiiinnnnns L R A O 1 1 2T O Y R N 1,408 |. 02/15/2030 . [1.C FE ....

FirstKey Homes RMBS Ser 2020-SFR2 Cl A
..33767J-AA-0 | 1.266% 10/19/37
FirstKey Homes RMBS

. 10/19/2037 . |1.A FE ...

. 03/01/2025 . |Paydown ... . 140,610 |....

..33767M-AA-3 | 1.339% 08/17/37 ..eeveiiiiiiiiieeiiiiiiee s . 03/0172025 . [Paydown ......ccvvveiieiiiniiinnens foviiiennneiiiiens e 33,151 |l 38,161 Ll 33,164 | KX K I R U L7 [P R 15 | o RXT 1) N USRI AU U R 111 |. 08/17/2037 . |1.A FE ...
Foursight Capital Auto Rec Tr Ser 2024-1 Cl

..35105A-AB-3 | A2  5.490% 01/16/29 .....ccevvvereiiiniiinenenns . 03/15/2025 . [Paydoun .......ccveeiiiiiiiiiiiiins fooiiieneeeiiiiees e 117,986 |.......... 117,986 |....ooeee. 17,982 |........ 17,984 | o 2 PO R, P FO R BRI O FOUUUUROPUUUR FUUR AU R, 1,079 . 01/16/2029 . |1.A FE ....
Impact Community Capital Nt  2.727% 07/25/31

2 A52550-AD=T | eeeeeiiie e . 01/01/2025 . [Security Withdraw ........coccoees Joviviinnniiiiiins foevinnnns 58,262 |..cccueenn 58,262 |.ecoeeunns 58,252 [oeecoeunnes 54,937 |.......... 3,315 | o s 3,315 | o L O P N . 07/25/2031 . [5.B GI ....
Mid State Tr X LBASS Ser 10 CI M1  6.280%

.. 59549R-AC-8 | 02/15/36 ....cevvvveieiiiiiiiie e . 03/15/2025 . [Paydoun .......cceveeiiiiiiiiiiiiinns fooiiieneeeiiiiees e 181,585 |........... 181,585 |........... 152,692 |........... 152,692 |.vveeeieiiiins feeeeene 28,894 | e 28,894 | e 181,585 | [ e e 1,915 (. 02/15/2036 . |2.B FE ....
Mid State Tr LBASS Ser 11 CI M1 5.598%

..595490-AB-9 | 07/15/38 ...t . 03/15/2025 . [Paydonn .......cccvveriiiiiiiiiiinns Joviiieneeiiiiins e 66,283 |............ 66,283 |............ 66,282 |............ 66,283 |vvviiiiiiiins e i e e e LT O O R N 551 |. 07/15/2038 . 2.B FE ....
NMEF Funding LLC ABS Ser 2024-A Cl A2

..62919U-AB-9 |5.150% 12/15/31 . 03/15/2025 . [Paydoun ......cccevveeiiiiiiiiiiiinns foeviiieeeeeiiiens |0l 1,423,427 |l 1,423,427 |........ 1,423,278 | 1,423,295 |oooiniiennnns o 182 | o 182 | e 1,423,427 |.. . 12/15/2031 . |[1.A FE ...
NMEF Funding LLC LBA!

..62920K-AC-6 |3.350% 10/16/28 ......coouvvrrereiiiiiiiiieeeis . 03/15/2025 . [Paydoun .......ccevveiiiiiiiiiiiiiins foiiiineeeiiiees e 610,015 |.......... 610,015 |........... 609,987 |.......... 610,011 [oooiiiiiiienns o3 s o3 e e 610,015 . 10/16/2028 . |1.A FE ....
NMEF Funding LLC LBASS Ser 2022-A Cl B

..62920K-AC-6 | 3.350% 10/16/28 .. . 02/15/2025 . [Paydown . ..1,356,337 |........ 1,356,337 |........ 1,356,275 [........ 1,356,329 [ooooooiiinnns v 8 e 8 e s 1,356,337 |.. . 10/16/2028 . |1.C FE ....
20 Gates - Continenta

..66981P-AN-8 |8.053% 07/15/31 ....oeoiiiiiiiiiiiiiiiieeces . 03/18/2025 . |Redemption 100.0000 ..o forveereiiiiiiinnnns o 567,467 |...ceveeen. 567,467 |........... 567,467 |........... £S723 W/ R R AU RPN AU R T P 13,881 . 07/15/2031 . |1.G PL ....
20 Gates - Continental Warehou Class A2 Notes

..66981P-AN-8 |8.064% 07/15/31 .. . 03/18/2025 . |Redemption 100.0000 ....... ....39,304 ... 39,304 ...39,304 |.... ..39,304 |.. . 07/15/2031 . [1.G PL ....
20 Gates - Continenta

..66981P-AN-8 |8.071% 07/15/31 ..evvvviiiiiiiiiicieiiieee . 03/18/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 21,885 ..o 21,885 |........... ATE: I EUUUOPP KPR AU RN U R R AR O O U N 156 |[. 07/15/2031 . |1.G PL ....
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A

..68267E-AA-2 |CI A 3.630% 09/14/27 .....oeovviiiniiiiennnns . 03/14/2025 . [Paydoun .......cccvveiiiiiiiiiiinnns Jooviiiieneeeiiins | 1,202,463 |........ 1,202,463 |........ 1,202,257 |........ 1,202,442 oo e 2 1 F AU 21 | ot 1,202,463 |ooooevviiiennes [ e e 7,130 | 09/14/2027 . |1.A FE ....

..70163#-AA-0 |Parliament Funding | Nt~ 7.810% 07/15/30 ... |. 01/15/2025 . |Various .......cccceeereviuminernnes foereriiiineeeeiiis feeeeeeaee 890,590 |..cceeenns 890,590 [...coeeen 890,590 [........... 890,590 [oeeveeiiiiiiins oo feoreiiiiiis i e e 890,590 [.vveeveiiiiinn Joereiiiiieeees e s 17,451 |. 07/15/2030 . |[1.A PL ...
Preferred Term Sec Ltd VI ABS Combo Nt PTP

.. T41382-AC-9 |5.057% 03/23/35 ......eeeereiiiiiiiiiee s . 01/01/2025 . [Secur ity Withdraw .......cccooeees Joonininiiiiiiinns oo 124,473 |........... 124,473 |........... 124,473 | e 124,473 i e s 124,473 | e 124,473 oo | o e 162 |. 03/23/2035 . [5.B Gl ....
Preferred Term Sec Ltd XIX LBASS Combo Nt PTP

L TA138N-AA-7 |5.161% 12/22/36 .o . 01/01/2025 . [Security Withdraw ........cccooees Jooviininniiniiiins e 3,355,923 |........ 3,476,166 |........ 2,217,644 |........ 2,601,507 |....... 754,416 |.oeeeeiiiiiii oo o 754,416 |eeeeeeeiicn oo 3,355,923 [oeeeeiiiiiiiis e e e 4,032 |. 12/22/2036 . [6. * .......
Preferred Term Sec Ltd LBASS Combo Nt PTP

L T4138P-AA-2 |5.311% 09/23/35 .....evveiiiiiiiiiie e . 01/01/2025 . [Security Withdraw .......ccccoees Jooviininnneiiiiins oo 3,112,973 |........ 3,208,545 |........ 2,149,982 |........ 2,541,213 |....... 571,760 |ooooevieeeiens feeeiiiiii e 571,760 |ooeooeciiiinaes o 3,112,978 | o i e (40,417) |. 09/23/2035 . [6. * .......

Reach Financial LLC Ser 23-1A CI A 7.050%

.. 75525A-AA-3 | 02/18/31 ...

Regional Diversified Fdg LBASS Combo Nt Ser

..75903E-AA-7 |2005-1 PTP  6.312% 01/25/36 .......ceeeevnneen . 01/01/2025 . [Security Withdraw .......cccooees Joovniinnniiiiiiins oo oo 6,009,203 |..euiiiieiiiiiiins Joeeeienreeeeees e o e e e e e i [ e . 01/25/2036 . [6. FE .....
SCF Equipmment Trust LLC ABS Ser 2024-1A Cl

..783896-AB-9 | A2  5.880% 11/20/29 .. .

SLM Student Loan Tr LBA!

. 02/18/2031 . |1.B FE ...

. 02/15/2025 . | Paydown .

...54,702

. 11/20/2029 . |1.A FE ...

. |- 03/20/2025 . |Paydoun ...

..78442G-G6-5 |5.395% 03/15/33 ...eoveiiiiiiiiee e . 03/17/2025 . [Paydomn .....cooeveieiiiiiiiiiieees Joeiieeeeeeeiees e 82,588 |............ 82,588 |............ 82,847 |............ 81,148 |........ 1,287 |........ (9,796) |-cooveeeeeees [ 144 | e 82,588 |..ooiiieeeeies [ e e 1,215 [. 03/15/2033 . |3.A FE ....
Selectquote Inc ABS CI A Nt 7.800% 10/20/39

LTBATAQ-AA-S | e . 03/20/2025 . |Paydoun ........cooeiiiiiiiiiiiiinins feriiiiiiiiiiiiiiens feeiiiee 53,436 |............ 53,436 |....ooeeenn 53,086 |............ 53,078 |oooeeeiinnnns [ S FC I O N 358 [ e 83,436 [..eveeeeiiiiiin fereiiiieeees o e 683 |. 10/20/2039 . |4.B Z .....
Selectquote Inc ABS Cl B Nt  9.650% 10/20/39

LTBATAQ-AB-1 | oo . 03/20/2025 . |Paydoun ........ooooeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens feeiiiee 35,624 |........... 35,624 |..ooeeeennns 35,169 |............ 35,161 |....oooeeenns [ S L7 O 463 oo e 35,624 [.oeeeiiiiiiii e e 563 |. 10/20/2039 . |4.B Z .....
Tricon American Homes RMBS Ser 2019-SFR1 Cl A

..B9612L-AA-4 | 2.750% 03/17/38 ..ooeeiiiiiiiieeieiiiiee e . 03/01/2025 . [Paydomn .....cccueveeieiiiiiiiiieees Joeeiieeee s e 10,277 |.oeeeeeen. 10,277 oo 10,397 | 10,289 | [ (13) e Joeeeeiies (13) e Joeeeeiies 10,277 [eeeeeiiiiiees o oo e 71 | 03/17/2038 . [1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A

..B9613J-AA-8 | 1.482% 11/17/39 ..oooiiiiiiiiiiiiiiiiiee e . 03/01/2025 . [Paydomn .....cceveerieeiiiiiiiieees o e 1,228 | 1,228 | 1,228 | 1,222 | o 1 [ el 1 o s 1,228 [ooeeiiiiiiees o e o 3 | 11/17/2039 . [1.A FE ....

Tricolor Auto Sec Trust ABS Ser 2024-2A Cl A
..89616P-AA-1 |6.360% 12/15/27 ..ooeeiiuiiiiieeiiiiiiiieeenes . 03/15/2025 . [Paydomn ......ccceeeeeiiiiiiiiiiieens | e 260,203 |........... 260,208 |........... 260,185 |........... 260,192 [oooeiiiiiiiins oo N [ | N [ s 260,203 [..ooveeeiiiiii Jeviiiiiiiieenes foveiiiiiiiiii i 2,566 |. 12/15/2027 . |1.E FE ....
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TAST 2024-3A A ABS Ser 2024-3A CI A 5.220%
..89617A-AA-3 [06/15/28 ....uvviiiiiiiiiiiiiiiie e . 03/15/2025 . |Paydomn ...ccvuuneiiiiiiininiiiiinn Joneeeiiiineees [ 103,692 |........... 103,692 |.......... 103,686 |.......... 103,687 [ovveeeriviinnnns fonereiinnnns [ P RN [ PO R L0032 R RN AN N 865 |. 06/15/2028 . |1.E FE ....
Union Pacific RR ABS PTC Ser 2005-1
..90783V-AA-3 01/02/29 ... . 01/22/2025 . | Redemption 100.0000 ....... ... 30,806 ... 30,806 ..29,715 |............ 30,419 |.... ..30,806 |.. . 01/02/2029 . |1.C FE ....
Westlake Auto Receivables
..96042II-AF-4 [1A CL C  3.110% 03/15/27 . 03/15/2025 . |Paydomn ...ccvveneiiiiiiininiiiiinn Jeneeeiiiieees foeneein 944,813 |....oenenns 944,813 |[........... 944,740 |........... 944,809 [.....covvvneeenn forriiiiinnnnnns L R AN L P F 944,813 . 03/15/2027 . |1.A FE ....
Essar 0il UK Element Funding Sr Nt  7.867%
. 000000-00-0 [10/18/26 ......ccvvvunniiiiiiunnniiiiiiiniiieniiannns . 03/06/2025 . | Redemption 100.0000 ... fooriiiiiiiiiiiiiiinn oo 1,689,189 |........ 1,689,189 |[........ 1,689,189 |........ 1,689,189 [ooovvvvvvninns foonvniiiiiinn oo oo L 1,689,189 |oovvvvvvivvnins Joveeeviiiiinins Jovenniiiiiniinns foveiiiniins 50,501 |. 10/18/2026 . |1.F Z .....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 17,676,177 23,901,195 15,546,766 16,103,598 1,465,219 19,818 1,485,037 17,676,177 104,870 XXX XXX
Ares PCS || Rated Note Class A Senior Note
..040094-AA-2 [3.834% 11/10/33 .evvvenniiiiiiiiiiiieieiieeees . 02/28/2025 . |Redemption 100.0000 ....... fooreiiiiiiiiiiieienn o 1,210,318 |........ 1,210,318 |........ 1,210,318 |........ <2 O O N AR 1,210,318 |oveenviiiiiiins o oo oo 21,922 |. 11/10/2033 . [2.B PL ....
Ares PCS || Rated Note Class B Senior Note
..040094-AB-0 [4.947% 04/09/33 .. .. |. 02/28/2025 . | Redemption 100.0000 ....... .. 440,116 440,116 440,116 |...........387,219 [.... .440,116 |.. . 04/09/2033 . |3.B PL ....
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Li
Equity Backed Securities (Unaffiliated) 1,650,434 1,650,434 1,650,434 1,452,071 1,650,434 31,545 XXX XXX
American Airlines Inc LBASS EETC Ser 2017-1
..023761-AA-7 |CI AR 3.650% 08/15/30 ......cevvunnvrrriinnnnnns . 02/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 13,158 [oooeeiennens 13,168 |oovveennnnns 13,750 |ovevennnnnns 13,5623 [ooviiiiiiiinnns oo (RS T O R ([T R R ST 1T O N R AR 240 |. 08/15/2030 . |1.E FE ....
Amer Airline PTC Ser 21-1B PTT  3.950%
..02376L-AA-3 |01/11/32 ... . 01/11/2025 . | Redemption 100.0000 ....... (198) . 01/11/2032 . |2.B FE ....
American Airlines Inc
..02376U-AA-3 |Ser AR 3.575% 01/15/28 .....ovvvvinnnnninnnns . 01/15/2025 . |Various ........ccceeevivvinnnnnnnnns Jovvennneeennninnnnne [ 25,519 26,519 | 26,029 |eeeeen 25,779 [ oo (260) [ e [FZLCI0) ) PO R 25,519 [ooeiiiiiiin oo e e 456 |. 01/15/2028 . |1.F FE .
American Airlines Inc Secured Ser AA  3.150%
..02377L-AA-2 | 08/15/33 ... . 02/15/2025 . |Various ... 298,579 295,648 |.... . 08/15/2033 . |1.F FE .
Enterprise nancing
..29375R-AB-2 A2  5.740% 12/20/26 .....eiiiiiiiiiiiiiiiinnns . 03/20/2025 . |Paydomn ...ccvuuniiiiiiiiniiiiiiiin Jeieeeiiiieees feeeeeein 283,829 |........... 283,829 |........... 283,811 |.oeeennnns 283,819 [.oovvviiiiiees oo Mo [ LA TR RN 283,829 [.oooveiiiinnns fooniiiiii [ s 3,585 |. 12/20/2026 . |1.A FE ....
HPEFS Equipment Trust LBASS Ser 2023-1A Cl A2
..40443D-AB-8 |5.430% 08/20/25 ....cevvvnniiiiiiiiiieiiiiis . 02/20/2025 . |Paydomn ...ccvveniiiiiiiininiiiiiin Jeneeeiiiieees foeneeein 500,871 |...ceveens 500,871 |........... 500,815 |.......... 500,868 |.....ooviviiinnn fornniiiiiinnnn L R AN L P A LIV LV 7 R R AR RN NN 3,551 |. 08/20/2025 . |1.A FE .
PNC Equip Finc LLC LBASS Priv Pl Nt Ser A
.. 73019#-AA-0 3.000% 09/13/27 ..ervvviiiiiiiiiiiiiiniieieeees . 03/13/2025 . |Various ........ceevvvrvviinnnnnnnns Jovvinneneiiiiinnnes forneeeins 636,398 |........... 636,398 |........... 633,853 |........... 632,775 [.oovviiiiiininns e 3,623 | s 3,623 v e 636,398 |..eevviiiiiiinn v v e 9,546 |. 09/13/2027 . {1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser B
..73019#-AB-8 [3.000% 09/13/27 ..eevvvriiiiiiiiiiiiiiiiiieeieeens . 03/13/2025 . |Various ........ceevvvrvviinnnnnnnns Jovvinneneiiiiinnnes forneeeins 406,660 |.......... 406,660 |........... 396,411 |.......eees 399,298 [ovviiiiiinnns foeeeeeeens % -2 PO FR . - PO FR, LV G <1C10 I R AR N NN 6,100 [. 09/13/2027 . [1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C
..73019#-AC-6 [3.000% 09/13/27 ...evvviiiiiiniiiiiiiiiiieieeeens . 03/13/2025 . |Various ........ceevvvrvviinnnnnnnns Jovvinneneiiiiinnnes forneeeins 328,063 |........... 328,063 |........... 325,650 |........... 324,629 [oeeiiiiiiiiiins oo X7 U RN X7 R AR R (G T RN R R R 4,921 [. 09/13/2027 . {1.D ........
Post Road Equipment Finance Ser 2024-1A Cl A2
.. 737473-AB-4 5.590% 11/15/29 ...covvvvniiiiiiiiiiiiiiiiie . 03/15/2025 . |Paydomn ...cevvvnniriiiiiiiiieiiiinn feneeeeeiiiiees feeeeeeens 40,482 |.....oen..n. 40,482 |............ 40,479 |....covennns LIV LV R /2 PO RN -2 PO R 40,482 [.oooiivinnenes oo [ e 365 |. 11/15/2029 . |1.A FE .
United Airlines Inc 1st Lien 5.875%
.90931G-AA-7 [ 10/15/27 wevveeiiiiiiiiiii i . 01/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 14,359 [oooeene 14,359 |......oeeens 14,419 ..ol LI T PR AR (52711 PR A (K521 P AR L3051 ) ) ) RN 211 |. 10/15/2027 . |1.E FE .
United Air PTC Ser 2020-1 Cl B PTT  4.875%
..90932V-AA-3 [01/15/26 ...evviiiiiiiiiiiiiiie e . 01/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 32,000 fo..oeeeenne 32,000 |......ceenns 33,791 [oeiiinnnnns 32,545 [oeiiiiiiiiiiins e [£SZ5) ) R F [(SZE) T R R B 7[00 O R RN 390 |. 01/15/2026 . |2.A FE ....
Wiheels Fleet Lease Funding LLC ABS Ser 2024-
..96328G-BM-8 [1A CI A1 5.490% 02/18/39 .......cevvvvvnnnnnnns . 03/18/2025 . |Paydomn ...eevueniiiiiiiiiiiiniiiinis Joviinnniiiiiinnenes foneeeeens 717,425 |........... 717,425 |........... 717,378 |oveeeenns 717,388 |ovvvveiiiiiinnn Joeiiiiinnnn [ O FTTOUUUTII [ PP FTTTTTToN, 17,394 | fovvvinnnnnns 11 AT 31 | 8,304 |. 02/18/2039 . |1.A FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 3,522,343 3,522,343 3,507,310 3,507,119 15,196 15,196 3,522,312 31 31 46,816 XXX XXX
Diversified Business Cr Inc ABS Cl 2025-1A
..255126-AA-2 |Ser A1  5.945% 02/28/45 .......ovvnvvviiirnnnnnns . 03/28/2025 . |Paydomn ...ccvvuniiiiiiiiiininiiiiien Jeneeeeiiieees foeeeein 157,576 |........... 157,576 |oeeeennnnns TR/ T PO R R R RN AR RN LSV T PR FORRRR RN R 833 |. 02/28/2045 . |1.G Z .....
FW Energy Asset Issuer LLC Class A 7.151%
..302704-AA-9 [08/25/44 ...oevvnniiiiiiii . 03/25/2025 . |Paydomn ....cvuuniiiiiiinininiiiiinn Jornneeeiiiieees foeeeeeen 340,159 |....oeeenns 340,159 |........... 340,159 |........... B £ R O R 340,159 [oovevviiiiinnns fooriiiiiii [ s 4,473 |. 08/25/2044 . [1.F PL ....
FW Energy Asset Issuer LLC Class B 8.106%
..302704-AB-7 [08/25/44 . .iiiviiiiiiiiiiiiii i . 03/25/2025 . |Paydomn ....ceueniiiiiiiiiiniiiiiiins Joviiineiiiiiiiineees fonnenenns 182,847 |........... 182,847 |..eoennnnn. 182,847 |..ooennnnn. 182,847 ouveviiviiinies Joveinniiiiiniins Joveiiiiniiinins foveininiiiiiinns foveiiiiiiiinnins foviinennnns 182,847 |vvvviiiiiiinns ovviininiiinnns Joveinniiiiiiiins Joveeniininns 2,541 |. 08/25/2044 . [2.B PL ....
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21

10 1 12 13 14 NAIC

Desig-

nation,
NAIC

Total Total Desig-

Current |Change in| Foreign Bond nation

Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}

CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-

Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative

ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol

TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 | 11/30/44 .ooovvvveiiiiiiiiiiiiiiiei . 03/30/2025 . |Paydown .......oeeeeiiiiiiiiiiiiiiies foviiiiiiiiiiiiiiies foiiinnns 194,919 |........... 194,919 |[........... 194,919 |........... 194,919 | o eevviiiiiiiiies fovevvnniiiinne fovviiiiiiiiiiins o 194919 [ooviiiiiiiiiies o o Jevviiiieees 2,974 |. 11/30/2044 . |1.G Z .....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full

Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 875,501 875,501 875,501 717,925 875,501 10,821 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 176,042,802 184,149,875 177,747,192 172,653, 281 1,522,305 1,424,553 2,046,858 176,500,294 (457,489) (457,489) 1,845,893 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 176,042,802 184,149,875 177,747,192 172,653, 281 1,522,305 1,424,553 2,046,858 176,500,294 (457,489) (457,489) 1,845,893 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 176,042,802 184,149,875 177,747,192 172,653, 281 1,522,305 1,424,553 2,046,858 176,500,294 (457,489) (457,489) 1,845,893 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,063,510, 682 1,015,822,251 1,021,087,910 1,060,016,500 | (58,206,668) 1,848,221 (56,358, 447) 1,005,583, 568 57,921,480 57,921,480 14,004,243 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX

..45789*-10-2 |NBS Insurance Agency Com ..........ccceeevvreennes | 02/28/2025 . |Direct ............................... | ........ 1,615.000 |..... 54,274,219 |ooooiiiiiiiiiiiiins fonnnnnn 6,403,341 |....... 12,612,375 |... (6,209,034) [...ooeeeeiiieees Jovvereeinennnns .. (6,209,034) |..oovveiiiiiiins fovnnnns 6,403,341 |..ovvvvvrnnnnnns ... 47,870,878 |...47,870,878 |.......coovvvvnniies foveeiens ceviens| e
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 54,274,219 XXX 6,403,341 12,612,375 |  (6,209,034) (6,209,034) 6,403,341 47,870,878 | 47,870,878 XXX XXX
5989999997. Total - Common Stocks - Part 4 54,274,219 XXX 6,403,341 12,612,375 (6,209,034) (6,209,034) 6,403,341 47,870,878 47,870,878 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 54,274,219 XXX 6,403,341 12,612,375 (6,209,034) (6,209,034) 6,403,341 47,870,878 47,870,878 XXX XXX
5999999999. Total - Preferred and Common Stocks 54,274,219 XXX 6,403,341 12,612,375 (6,209,034) (6,209,034) 6,403,341 47,870,878 47,870,878 XXX XXX
6009999999 - Totals 1,117,784,901 XXX 1,027,491,251 1,072,628,875 | (64,415,702) 1,848,221 (62,567,481) 1,011,986,909 105,792,358 | 106,792,358 14,004,243 XXX XXX




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)

of Item(s) Strike Initial Cost Credit Hedge

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

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Scotland ............ RR3QIN 1 CIW 1PCSBA4S074 | 08/07/2018 |. 04/16/2028 |.....eeeeveeeenn feunnne 3,624,320 16BP) [ e o 13,812 ........... 7,280 [eeeneeveens foeeeennn 105,519 [t (112,560 .. eeeeeeeeeeee Jemmeeeeeeenes foeeeennnnn 31,630 [ cevvennnns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond ....oooeiviiiinins D-1 s Currency .... |Scotland ............ RR3QWICIWIPCSBA4S074 | 08/07/2018 . 04/16/2028 |......evvvvvvvnn fennnnne 3,624,320 16BP) [ i [ 13,988 |........... 7,280 [eeneeeenenn e 106,428 [oeencccenns [RRVIR-ICI0)) RN FRRRR RN 31,630  cevvennnns 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 09/02/2020 |. 09/25/2032 |...evvveueveenn feunnnn 28,237,952 |PY) e e e 109,379 |...... 8,282,617 [.eueeeeeeen [+ 5,195,002 [ (921,365)]- e eeeeeneeee foeeemeneeeeeennnn fereeeeens 386,487 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/01/2020 |. 10/29/2032 |.....evvvnvvvvnn feunnns 19,966,300 EUR) e foeres e 68,834 |...... 1,569,100 [..ooevvennn |eenn 1,437,813 [ (AT 10[0)) R IR RN 274,831 [ .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ....oeeeeiiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |.eevvveeeeeaeen fennnns 13,668,480 EUR) [ e feeeeeeeee 60,620 |...... 1,446,400 |.....ccovnn |ouenn 1,574,747 [ (522,080)]-+- e eeeevmmeeee foeeemennaereeennnn foreeeeens 171,743 | ...oeeets 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (8.03
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |......ccevvvnnns |oevenn 6,659,000 [GBP) e [ e 6,317 200,000 [.eeeeeeennn Joeennnnnn357,120 o (ORINVV0)! RN IR RN 68,323 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/30/2022 |. 06/30/2030 |.....cevvveuuaes oeeen 26,338,000 GBP)  |eeeeeeiieeeeeeeen fereeeeeeenieeees feeeeens (43,501)f......... 502,000 [...oenveres forree 1,707,842 |oeeeiecis (804,000)[- e eevvmneeeeenn formmmeeeeemnmnaes foereennns 301,799 [ .ooveennns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....ooooevveinnnnnnn D1 s Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208  |. 04/12/2022 |. 07/12/2032 |.... 19,584,000 [EUR) 115,200 [........... (831,600)].... 264,342 .[100 /7 QL ......
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA ..4.21 USD (2.6
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s [T 11T N BATYDEBBGKMZO031MB27  |. 04/13/2022 |. 05/18/2082 |...cevveueeaenn fennnns 19,476,000 EUR) [ e o 76,001 |...ccen 7,200 [eeneeeeennn foeennnnns 281,848 | e (831,800 eeevveeeeeeenn formmmeeeeemnnnaes foeeennnnn 260,152 | .ooveennns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 06/15/2022 |. 04/11/2039 |.....ovvvnvvvenn founnns 10,854,900 [BP) e [ e 16,631 ....... (771,300)] o eeeeevnnn Jovennnnn 866,832 [.....cevveiiiiins feunnnnn [(SRIR-(0[0)) R IR I 203,355 | ...oeeen 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 5.9 USD (4.39
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/08/2024 |. 10/23/2034 |......eeeeeveeen feunnnn 10,976,000 EUR) [ e o 39,291 |........ 160,000 |.oovvvvnnns fernnnnns 225,464 |.oeeeeeeeeeeen [ (462,000)[- e eevvmneeeeenn formmmeeeeemnnnnes foeeeennnn 169,772 wevveennns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.22 USD (5.78
Currency Swap ......... Bond ....oooevviiinenn DT Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208 | 04/23/2024 |. 05/23/2034 |.... 18,663, 000 [GBP) ...6,533)....... (714,000)] eeeeevnen Jevnnnnns 300,166 |.. (603,000)f.... 282,279 | ...oeeeen 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .7.09 USD (5.09
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |...eevveuneveenn feunnns 16,060,500 EUR) [ e feeeeeeees 75,474 |....... (163,500)( .evvvveeees foreaannne 171,153 [ s (693,000 eeevveneeeeenn formmmeeeeemmnnaes foeeennnnn 199,686 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole ..6.9 USD (5.03
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |COrP wevvunvrviinnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2024 |. 06/05/2031 |..evvvvvvvvnnnnn [oeveenne 3,228,300 ER) [ i [ 14,414 (........ (16,500) +evveeeenn fovvennnnns 32,655 |.eevveeeeeiiiiinn o QK CIV0)! R IR RN 40,139 | .......... 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .5.38 USD (4.67
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 |. 06/04/2024 |.06/30/2027 |...ceeeeeeeeenns foeeeenee 7,306,203 [CAD)  |eeeeeeeeeeeeenn foreeeeeeees [ 17,067 |......... 355,484 | .ooevvni [ 250,351 |+eeeeeeeeeeiees [oeeeeeennns 1,450 [ [ e 54,788 [ .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .6.35 USD (4.94
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/15/2024 |. 08/28/2029 |.......evnvvvven feunnns 29,459,700 EUR) [ i [ 114,057 |......... 256,500 [ .eevunneens oo P (61 R RN [QIZZYAR100) R RO AR 309,457 | .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.05 USD (4.45
Currency Swap ......... Bond ....oeeeevvniieeeeenn D=1 Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208  |. 07/25/2024 |. 10/03/2034 |.... 18,801,843 [SEK) .. 60,443 |..... (1,517,894 ........... O (1,893, 717).... 289,986 | ..........[100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.81 USD (6.13
Currency Swap ......... Bond .....oooiiiiiiiinns D1 s Currency .... |MUFG Securities ... U7MB1AY481YLIOR75625 |. 03/11/2025 |. 09/11/2032 |........ccooeees |oenne 19,380,00006BP) [ i [ fees 3,000 fuueeeeeenn foriinnnnns 39,129 |.oivveiiiiiiiinn oo 3,000 fo.nniiiiiiiininns fovveniininiiiinns o 264,571 .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 737,792 9,678,867 | XXX 12,016,628 (10,517, 212) 3,604,969 | XXX XXX
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SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Australian Dol lar
(AUD) Future Jun 2025|Private Equity FX Foreign
ADMS oo [ AN R 821,496 | ..ovvvvrnniiiiniiiiiiiians EXpoSUre .........eeee. BA-1 ... Currency .... |.06/16/2025 .|CME .................. SNZ20JLFK8BMNNCLQOF39 . [.03/13/2025 .|........ 0.6319 |........ 0.6253 |.....ccennnnn 4,810 [oeeeeeiiiiiiiiiiiiens o e e [ 8,606 |........... 8,606 |........... 129,141 {03 oo | 100,000
Bristish Pound (GBP) |Private Equity FX Foreign
21V I £ R 5,910,451 |Future Jun 2025 ...... EXposure ...............|BA-1 ......... Currency .... |.06/16/2025 .|CME .................. SNZ20JLFKBMNNCLQOF39 . [.03/13/2025 .|........ 1.2054 |........ 1.2011 |.... L2775 | e e e 19,807 ..19,807 |........... 725,175 (03 ..o e 62,500
Euro Currency (EUR) |Private Equity FX Foreign
=0 A 803 |....... 109,563,328 | Future Jun 2025 ...... EXPOSUTe ...eevvvnenees BA-1 ......... Currency .... |.06/16/2025 .|OME .................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2025 .|........ 1.0915 |........ 1.0862 |............ 105,394 | o o o o, 536,002 |........ 536,008 |........ 7,976,924 103 ..oevvveeninnnnn feeeenns 125,000
1609999999. Subtotal - Short Futures - Hedging Other 122,979 564,416 564,416 8,831,240 XXX XXX
1649999999. Subtotal - Short Futures 122,979 564,416 564,416 8,831,240 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 122,979 564,416 564,416 8,831,240 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 122,979 564,416 564,416 8,831,240 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
LT TR T L P (TP PP FET PPNt
Total Net Cash Deposits

(a) Code Description of Hedged Risk(s)

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

HEDGES THE INTEREST RATE RISK OF A LIABILITY

... | REBALANCES PORTFOLI0 CURRENCY EXPOSURE
. | REBALANCES PORTFOLI0 DURATION .......

HEDGES THE EQUITY RISK OF AN ASSET .

AW




803

STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 122,979 122,979 8,831,240 8,831,240
Barclays Bank PLC . ... GBGSEF7VJPSITOUKSS7S . [oeeeeeeeee Yerenooes v Yo [ 1,872,000 |.... ....2,064,92 |... ... 192,962 |.. 370,122 |...

BNP Paribas ..... ROMUWSFPUBMPROBKSP83 . |. 3,690,000 |. .3,409,178 P PP . 816,032

Citibank NA .. ES70DZWZ7FF32TWEFATE . |. .5,999,968 |. . 589,842

TLTWFZY1CNSX8D621K86 . |. . J A N
RR3QW I CIWW [PCSBA4S074 . |.
B4TYDEB6GKMZO031MB27 . |.
. 1VUV7VQFKUOQSJ21A208 . |.

Deutsche Bank AG ..
Royal Bank of Scotland .
Bank of America NA ...

CrAedit Agricole SA ....

.. 63,260
. 260,152
. 876,745

(2,248,304)|.

Morgan Stanley Capital Service . |7331LVCZKQKX5T7XV54 . |. .

Wells Fargo Securities LLC ..... KB1H1DSPRFMYMCUFXTO9 . |. .55,484 .. 54,788
Mizuho Capital Markets Corporation . 0V61I8S60X201J857P30 . | .. 256,500 |.. . . 309,457
MUFG Securities U7M81AY481YL [0R75625 . . e I v e 2,99 |.. . 264,571 |...
0299999999. Total NAIC 1 Designation 12,318,605 (3,183, 194) 1,776,331 708) 3,604,969

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 12,318,605 1 12,862,061 (3,183,194) 1,776,331 13,011,314 (871,708) 463,914 12,436,209 10,258,645
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 12,862,061 (3,183,194)
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs Group - CME SNZ20JLFK8MNNCLQOF39 .. [ Security .. 26442E-AH-3 U S Treasury Tips .. .. 10,000,000 |.... .. 10,063,002 |....06/01/2030 ... |
Credit Agricole Corp - 0TC 1VUV7VQFKU0QSJ21A208 .. | Cash... Cash .... 590,000 |.

0199999999 - Total

9,421,240

10,000,000

10,653,002

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

G5GSEF7VJP5170UK5573 ..
ROMUWSFPUBMPROBKSP83 ..
. E570DZWZ7FF32TWEFATE .
KB1H1DSPRFMYMCUFXTOO ..

Barclays Bank PLC = OTC ...evuueeiiieeieeeieeei e eeie e e e e e e e ean e e e e eaaeeeaneeaaeeanns
BNP Paribas - 0TC ....
Citibank NA - OTC ....
Wells Fargo Bank National Association ...

Natwest Markets Plc RR3QM I CIIWIPCSBA4S074 ..
Bank of America NA ... BATYDEBBGKMZ0031MB27 .
Bank of America NA BATYDEBBGKMZ0031MB27 .

Security
Security ..

U S Treasury Tips
U S Treasury Tips ..

........................ 1,872,000

08/15/2030 ..
... 05/15/2031 ...,

0299999999 - Total

12,318,605

233,000
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 typ: XXX
040120-AP-4 Argent Securities Inc RMBS Ser 2006-M1 C werrrnnnenernnnnenennnnnneens | iiieeiins e AN 2290027 2200927 | 07/25/2036 .......
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 Cl ..ceeeeeneeeemmnieeeeeemnnneeeeemnnneeeeennnn [ feeeemmee AR 870,053 oo 870.,053 .o 12/25/2046 .......
590212-AB-2 . [ Merrill Lynch Mortgage Tr RMBS Ser 2006- .........ccvvvnvvrevrmnnnnnnnnrnnnnnnnnnnennnnns [ oveeeiiiieeeeeiin Jeemeeeeee A RN s e 390425 | 890425 .o, 06/25/2037 .......
617487-AB-9 . ..| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. . 11/25/2036 ..
81376G-AC-4 . .| Securitized AB Receivables LLC RUBS Ser ...........coevvriiimmnninivvvnnnnnnnennnninnnne | oooeieiiiieiis foeeeeeeen LA e 268,221 ... 184.478 ). 09/25/2036 .......
....... 05/25/2037 .......
- Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 2,757,906 2,674,163 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 2,757,906 2,674,163 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 2,757,906 2,674,163 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,757,906 2,674,163 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... [ Overnight Repos SEC LENDING ONLY ..vvisvieiscressessessss s [ | [ 78,981,930 |oovvorooorn 78,981,930 |....... 04/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 78,981,930 78,981,930 XXX
9999999999 - Totals 81,739,836 81,656,093 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - 11,742,322 Book/Adjusted Carrying Value $ .. 11,736,277
2. Average balance for the year  Fair Value $ - ---79,471,011  Book/Adjusted Carrying Value $ -.- ... 79,389,203
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 81,656,008 NAIC2 § ..o NAIC3 § . NAIC4 $ ..o NAIC5 § .. NAIC6 $ ..o

E11



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

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

E12



STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Axos Bank .........ccccceeiieieinn San Diego, CA .o foeieeieeeeecs fererereeee [ s o (878,490)............. (376,441)(............. (371,460)..
Bank of America .........ccc...... Concord, CA .o oo oo et e e 1,149,847 |......... 1,401,492 |........... 1,422,014 |.
Bank of New York Mellon ........ New York, NY .o fooeeeeceeses forerereeee [ v o (16,333,404)(.......... 49,846,664 |.......... (7,698,995)/..
Chase Bank Columbus, OH .... . . (452,957,047)|...... (431,536,468)|....... (437,743,820)|..
Citibank .....ocoovveeerereveececeeee New York, NY oo o foeeeeees s i [ 42,967,918 |......... 43,330,094 |.......... 50,652,315 |..
Federal Home Loan Bank of
Cincinnati ....cccovveeieeee Cincinnati, OH ..o [ oo et e o 206,324 o 260,386 |............... 250,775 |..
Fifth Third Bank Cincinnati, OH ...5,051,636 |.. ...8,177,362 |..
Huntington National Bank ...... Columbus, OH .... ..(18,540,107)|........ (15,173,252)|..
National Bank of Detroit ...... Detroit, MI ..... 135,669 ....(2,611,132)]..
PNC Bank .......cccooevveiieieieienns Columbus, OH ... 1,422,052 |.............. 824,711
Toronto Dominio Bank ............. Toronto, ON ..ooveeeeeeeeeees oo feeee 146,898 |............... 147,920
Univest Bank and Trust
COMPANY .o Souderton, PA ... . RUTR 678,666 |............... 680,879 |..
Wells Fargo Bank .................... San Francisco, CA ..o foovvoovveoeie oo et e o 6,168,194 |....... (18,296,057)|........ (40,928,783)|..
0199998. Deposits in ... 4 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 177 92 2,297
0199999. Totals - Open Depositories XXX XXX (423,643,229) (366,475,425) (442,369,169)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX (423,643,229) (366,475,425) (442,369, 169)
0499999. Cash in Company's Office XXX XXX XXX XXX
0599999. Total - Cash XXX XXX (423,643,229) (366,475,425) (442,369, 169)

E13
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STATEMENT AS OF MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
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

0489999999. Total - Issuer Credit Obligations (Unaffiliated)

0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999999. Total - Issuer Credit Obligations

...................... I v O P Y e e e e Y R T P
8109999999. Subtotal - Sweep Accounts 75,462,119 171,231
381411-32-3 ....... B T [, [ 03/31/2025 .......... [, I R 3,702,990

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 3,702,990
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ ........... 03/31/2025 .cveeve forerereeeereneeieneneneees 0,012 |oiiiiiiiiciis e [ 3,702,990 |..
825252-88-5 ........ S/T Investment Co GOV and AGENCY AlM ..iuuiieniiitttitt ettt sttt ettt ettt e et s e tu s e es e e es e e ea e et e et e e e e e es e e eneeenaeeseennneesnnsesnnssnnnsesnnsees | snnsesnnsernnnenns foaesreneaes 03/31/2025 ..oovevnes oo 40290 [ i o 3,209,994 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 6,912,984

...................... T oo O O Y A e Y e e T Y T e
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2 777,521,462 334,742
8589999999. Total Cash Equivalents (Unaffiliated) 863,599,555 34,979 538,516

8599999999. Total Cash Equivalents (Affiliated)

538,516

863,599,555

8609999999 - Total Cash Equivalents
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SUPPLEMENT FOR THE QUARTER ENDING MARCH 31, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended MARCH 31, 2025

NAIC Group Code 0140 NAIC Company Code 23787

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

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

1.

Monoline Policies

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B e F e 550 1§ oo

Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POICY? .........cceiriririririereieiiriineseesieie e sesesiesesenas Yes [ X] No [ ]
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............ Yes [ X] No [ ]
2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies
2.31 AMOUNt QUANEIFIEA: ........vevieeieeiee ettt $ s 1,904
2.32 Amount estimated using reasonable assumptions:............ccceceeeereenennens $
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEM PONGIES. .....c.cviveveececeeeeieeeeeeeceeteteeeeeecaeteteseesssaetesesesssssaesesesssssesstesesessssesetesesessssssesasasesensssesesasssssssnsnsasssnsnsesasesannseen $ (24,801)

505
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