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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 24,731,981,540 ..o [ 24,731,981,540 |.......... 23,534,226,216
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 87,019,803 |..veieeeeeeerreeeeene [ 87,019,803 |....cvvenee 91,854,639
2.2 COMMON SEOCKS ...ttt [rerenennenas 1,538,692,617 |.....coecce. 212,709,8% |........... 1,325,982,723 |........... 1,221,718,222
3. Mortgage loans on real estate:
B FIISEHENS oot e 5,886,804,360 |.......ovceieereririicieine [ 5,886,804,360 |............ 5,799,044,249
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ...ttt eseseseeesens [ereteseeeeneneseenebeneinnntnnnes |otrtressssereieesent s reneres [oereteiete st (1 T 0
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($
[ J 223,929,025 ) and short-term
investments ($§ ... 145,117,571 ) s o 409,282,944 | [ 409,282,944 |.............. 482,774,466
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 20,401,503 |.ooeeeeeeeeeeeeeeeeees e 20,401,503 |...ccoeveeee. 20,911,479
7. Derivatives .............. ... 11,996,659 |.. ... 11,996,659 |.. ..3,507,606
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 717,759,941 712,589,941 |..cocoeeeene 717,397,590
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 12,887,664 |.....ooooeeirrccciin oo 12,887,664 |......ccccevnee 2,756,787
10. Securities lending reinvested collateral @Ssets ..........ccocovieiiiiiiiiiiineiees e [ [ [0 0
11.  Aggregate write-ins for iNVested aSSEtS ............coveereiiririririeeieeeeneseseseies [rereeieieieneens 1,066,667 1,066,667 |.....ccccvvrnnene 1,316,667
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 33,417,893,698 |................ 217,879,894 |......... 33,200,013,804 |.......... 31,875,507,921
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 266,979,778 |..ooveene. 18,573,292 |...coveennee 248,406,486 |................ 235,594,435
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c..cccu.... 589,960 |....covveveeeiiirriiereininies e 589,960 |.......cccou.... 1,377,418
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 15,155,435 |ooveeeeeeeeeeeeeeeeeees e 15,155,435 |.oooienn. 15,563,403
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon .... [.......cccccoiiiiiiiiiin v
18.2 Net deferred tax asset ..........coocoeevenenene ..299,277,491 |.. 13,936,853 |..
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 20,775,071 oo
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 1,643,024 |.ooovviiieeeeieieees v 1,643,024 |................... 6,736,906
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorrrreennnns 8,238 | 8,238 | [V 0
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 39,492,827 ..o [V 39,492,827 |...ccvvvnne. 40,320,448
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 34,067,780,081 |................ 250,398,277 |........... 33,817,381,804 |.......... 32,470,434 641
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nesenenenenenen [roneneenens 2,605,515,179 oo [ 2,605,515,179 |............ 2,600,584 ,065
28. Total (Lines 26 and 27) 36,673,295,260 250,398,277 36,422,896,983 35,071,018,706
DETAILS OF WRITE-INS
1101. Receivables for collateral on revolvers ... . 1,086,667 |...oovverececeereinccens [ 1,066,667 |...cvvveennnn 1,066,667
1102. Receivables for collateral on derivatives .... 250,000
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 1,066,667 0 1,066,667 1,316,667
2501. Admitted Disallowed IMR ..o [ 24,370,867 |eecvevirceieereinnceieene [ 24,370,867 |..cvvrerinene 25,054,424
2502. GSV of company owned life iNSUFaNCe ..........cocooooioioioieeeiciccceeeeeeeeces o 15,121,960 oo oo 15,121,960 |...c.ccvoveeee 15,266,024
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0 |.. .0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 39,492,827 0 39,492,827 40,320,448




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

........... 26,743,379,561
Modco Reserve)

Aggregate reserve for life contracts $
(including $

Current
Statement Date

2
December 31
Prior Year

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $
E= TaTe U g o= o PP RP PRI
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............ccccoeeu. |rerereeeeneenens 1,279,386 |.ocvoeveeene 752,542
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $ 12,547,128 accrued for expense
allowances recognized in reserves, net of reinsured allowances) ....... 11,230,516 |.ccvvrneeee 12,303,228
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 11,345,267 |..ooveiecee 9,680,015
15.1 Current federal and foreign income taxes, including $ ... 470,025 on reallzed capltal gains (I0SSES) ....cvvirs forveerieinane 30,681,197 |.......coouce. 22,328,095
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ...... ...210,371, .85,970,617
24.10 Payable for securities lending 575,843,289 |... 655,288,769
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 18,003,974 8,439,852
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 31,739,209,401 30,445,135,311
27. From Separate Accounts Statement 2,605,515,179 |.......... 2,600,584 065
28. Total liabilities (Lines 26 and 27) 34,344,724 ,580 33,045,719,376
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 2,075,672,403 2,022,799,330
38. Totals of Lines 29, 30 and 37 2,078,172,403 2,025,299,330
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 36,422,896,983 35,071,018,706
DETAILS OF WRITE-INS
2501. Payable for Collateral on Derivatives
2502. Uncashed drafts and checks pending escheatment to the state
2503. Deferred fee income
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted Disallowed IMR
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 24,370,867 25,054,424




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 1,389,639,269 |............ 1,162,045,252 |............ 5,602,460,733
2. Considerations for supplementary contracts with life contingencies...............ccccceeeveveveveveveeceeeeeeeee e 999,327 | 115,609 |...ooeieenee 2,655,011
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..410,899,479 |.. ..370,685,663 |.. ..1,571,826,815
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,213,146)|.. ... (2,843,168)]|.. ..(11,181,642)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance Ceded ...........ccoieeiieieeieeiieniienee e seeseesees [ e [ 0
7. Reserve adjustments on reinSUranCe CEAERM ...........oiuiiiiiiiiieiiiie et see e e o [ [ 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 1,022,690 | 265,540 |....oooveeeee 2,660,024
8.2 Charges and fees for depoSit-type CONTACES ...........c.ceeiiieieieieeceeecee ettt [eees e eeeseneeeneenees |oesesseeseeseneeeneseeeeeas 29 | 0
8.3 Aggregate write-ins for miscellaneous income .. (135,966) 674,098 1,746,772
9. Totals (LiNes 110 8.3) .o 1,800,211,653 7,170,167,713
10, DEAth DENETILS ... eeeeeeeeeeeesee . 38,932,315 [0 35,713,583 [ 128,108,939
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............ccoovvveveverereueeeenenens foeereseneeeeeeeeenes 980,221 o, 463,602 | 2,337,926
12, ANNUItY DENETILS ...oeieiiiicicicecececce ettt snn s sesesennn s oo ennennens 194,220,397 [ 167,294,498 ... 690,089,484
13. Disability benefits and benefits under accident and health CONracts ...............c.ceveveveuieeieeiiiicicieieiees oo 373,335 | 399,455 | 1,571,930
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ...........ccooveiiiiiiiiniiiinneneneriii [ [ 0
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..2,456,490,078
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeveveverereveeceeneeees oo 30,504,803 ..o 22,142,489 | 91,882,819
18.  Payments on supplementary contracts with life CONtINGENCIES .............c.eveueuiiiieieieeeieeeceeee e e 780,795 | 639,286 |.................. 2,827,844
19. Increase in aggregate reserves for life and accident and health contracts 401,666,842 502,773,825 2,769,146 ,217
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 1,722,357,206 |........... 1,280,789,970 |............ 6,142,455,237
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 29,323,254 |............... 125,990,833
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 6,549,485 |.................. 4,268,818 |..ccvcevee. 36,145,764
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 496,087 |..oeeeneee 1,347,782 | 2,392,349
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e 55,812,569)|......cceeencee 95,566,989 |............... 412,583,213
27. Aggregate write-ins for deductions .... 7,677,146 7,317,084 24,632,208
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 1,749,807,444 1,446,331,520 6,880,475,955
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 50,404,209 |.....cooevvvnene 84,611,768 |............... 289,691,758
30. Dividends to policyholders and refunds to members 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 50,404,209 |......ccceonene. 84,611,768 |................ 289,691,758
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 6,855,897 22,963,359 97,391,498
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 43,548,312 | 61,648,400 |.............. 192,300,260
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 1,903,803 (excluding taxes of $  ...cooeeeeererennes (406,600)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 9,382,734 10,657,450 56,676,020
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 52,931,046 72,305,859 248,976,280
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,025,299,330 1,940, 163,404 1,940, 163,404
37 NEtINCOME (LINE 35) ....eeiieieiiiiieeee ettt ee e s st eeesesenen e eeeseseseaefereeeeneneneeaes 52,931,046 |....occeuenene 72,305,859 |...coocnnnene 248,976,280
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..9,362,099 ... 37,096,184 |.. ...52,675,645 |.. ...60,451,413
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... (4,238,938)].. ... 10,682,797 |.. ...51,349,639
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 13,249,257 |.. ..(25,342,031)|.. ..(31,834,651)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccooeveescfooiiiiiiiiiiiii s [ 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends to STOCKNOIAETS ...........ccoiiiiiiii i
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 52,873,073 (81,260,331) 85,135,926
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,078,172 ,403 1,858,903,073 2,025,299, 330
DETAILS OF WRITE-INS
08.301. MiSCEIIANEOUS TNCOME ......eoeeieeeeeeeeee ettt e e s e eseeeeae e easeeeaneneannnena feeeeeaeeseseeeeaeneenanas 8,008 | 86,996 | 156,012
08.302. Company OWNEd Life INSUFANCE ......cocoovivivieeieiceieieiec ettt s e feeseses et (144,064)|...ceveees 587,102 .o 1,590,760
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccccoevieenieeneeneenenneeienceneee e 0 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,746,772
2701. Securities Lending Interest Expense .. ...25,108,069
2702. Pension EXpense ..........ccccoeevevevnnnn. ..2,051,661
2703. MisCel1aneous EXPENSE ......coiucuiirieiicieecieie et sessenese s ennnnesesesesnnnnesesesedoennnnnsnsnnnneneeeeeen 8,009 2,287 [ 2,231
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccccoeeeveveveievevereveeeeeeeeeeeesdfeeeeeeneneneneseseseenenenenes 0 oo 0 e (2,529,753)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 24,632,208
£ 3010 T o KOTSRS RO TSP ORE R PR RSO RTTTO PR RUPTTRURTRTUPRN
5302.
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,391,826,998 |........... 1,162,331,316 |............ 5,605,464 ,658
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 395,111,577 |vvveene 355,924,947 |............ 1,525,695,264
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,030,788 352,831 2,816,036
4. TOtal (LINES 110 3) oottt 1,787,969,363 1,518,609,094 7,133,975,958
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,318,709,104 |............... 779,617,881 |............ 3,378,744 ,766
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (54,739,857) | cecvvnene 95,434,916 |................ 409,718,170
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 84,124,995 |......coocee. 83,412,303 oo 346,045,483
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 0 0 125,020,845
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,348,094,242 958,465,100 4,259,529,264
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 439,875,121 560,143,994 2,874,446 694
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,435,216,212 .910,051,954 |.. 4,597,697,372
12.2 Stocks .............. ... 18,983,193 |.. ...28,605,806 |.. 268,247,354
12.3 Mortgage loans ... ..143,804,882 |.. ... 20,393,427 |.. 331,886,544
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 23,342,164 |.......covvvnee 8,508,784 |......ccocecne. 41,706,240
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns (13,769)|-..ceceeerrccieine (4,345) 0o (23,326)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 124,650,680 201,742,445 154,435,056
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,805,983,362 |............ 1,169,298,071 |............ 5,393,949, 240
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 2,634,478,258 |........... 1,433,926,022 |............ 6,912,105,561
1312 STOCKS ..ottt [eeees e 138,804,169 |........cco.cc. 62,356,855 |.....ccvvnnne 182,836,269
13.3 MOMGAGE [OBNS ......ueeirieiieiiieireie ettt ettt nniens[oeessinensnaes 230,542,392 |...ooovvvenne 223,067,016 |............ 1,288,591,617
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 19,552,222 |.....ccovveeenne 8,522,642 |........cco.e. 194,105,754
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 10,130,877 22,747,089 874,187
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 3,033,507,918 1,750,619,624 8,578,513,388
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (509,976) (393,922) (1,526,215)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,227,014 ,580) (580,927,631) (3,183,037,933)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees [V (1] ] 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U 115,059,400 |.......covverrierrciricnne 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns 741,463,073 |...cocvenee 44,882,134 |.....coee.. 546,820,099
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 155,000,000 |............... 155,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (27,815,135) (210,002,735) 54,355,031
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 713,647,938 (205,061,220) 446,175,130
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. (73,491,521)|.............. (225,844 ,857)|................ 137,583,890
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s st seseseasnananens |oeseeeseenenens 482,774,466 |................ 345,190,575 |..cccvvreneeee 345,190,575
19.2 End of period (Line 18 plus Line 19.1) 409,282,944 119,345,718 482,774,466
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0007.  rveeeeeeeeiese et eies [oasiteste s en e ens et eneenees |oeseeneeeseeee s s s eneeenen (O 0
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

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

INAIVIAUAT @NNUILIES ...t

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

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................. 57,146,390 |................ 55,949,636 |............... 228,968,454
................................. 0 [ 52,922,316 |................ 150, 193,062
............ 1,337,062,223 |............ 1,039,099, 180 |...........4,925,416,469
................... 4,495,711 |................ 22,544,908 |................332,466,605
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................................. 0 [ 0 o0
............ 1,398,704,324 |............ 1,170,516,040 |............5,637,044,590
............ 4,888,871,679 |...........4,358,363,514 |......... 13,396,086,883

6,287,576,003 5,528,879,554 19,033,131,473
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NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

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

F/S F/S
SSAP # Page Line # 2025 2024

NET INCOME

(1)  State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 52,931,046 248,976,280
(2)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 52,931,046 248,976,280
SURPLUS

(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx  2,078,172,403  2,025,299,330
(6)  State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7)  State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx  2,078,172,403  2,025,299,330

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

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

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for (1) those which an other-than-temporary impairment has been
recognized or (2) less than high quality securities (rating of A or lower) which use the prospective adjustment method to determine
amortized cost.

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

Accounting Changes and Correction of Errors

The Company did not have any accounting changes in 2025.

A.

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

Investments

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

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities

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

(2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended March 31, 2025,

due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.
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(3) The Company had no loan-backed and structured securities with a recognized other-than-temporary impairment, for the period ended
March 31, 2025, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

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

(4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an
other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of March 31,
2025:

a. The aggregate amount of unrealized losses:
1. Less than 12 Months 17,880,659
2. 12 Months or Longer 336,990,142
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months 2,636,722,223

2. 12 Months or Longer 4,190,305,510

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

&

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

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

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

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

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

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

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

Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $574.9 million.

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

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

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

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

Real Estate. No Change.

Investments in Tax Credit Structures (tax credit investments).. No significant holdings. No Change.

Restricted Assets. No Change.

Working Capital Finance Investments. None.

Offsetting and Netting of Assets and Liabilities

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

Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(1) Assets
Derivative Instrument 11,996,659 — 11,996,659
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Financial
Recognized Amount Offset* Statements
(2) Liabilities
Derivative Instrument (1,014,600) — (1,014,600)

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

7.1
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0. 5% Securities. No Change.

~

Short Sales. None.

Q. Prepayment Penalty and Acceleration Fees. None.

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

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

Derivative Instruments. No Change.

Income Taxes. No Change.

Information Concerning Parent, Subsidiaries and Affiliates. No change.
Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $4,550.0 million. The Company calculated this amount after

a review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.
(2) FHLB Capital Stock

a.  Aggregate Totals

1 2 3
Total 2+3 General Account Separate Accounts
1. Current Year
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 128,332,418 128,332,418 —
(d) Excess Stock 2,690,583 2,690,583 —
(e) Aggregate Total (atb+c+d) 151,023,001 151,023,001 —
Actual or estimated Borrowing Capacity as
® Determined by the Insurer 4,550,000,000 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A 20,000,000 20,000,000 —
(b) Membership Stock - Class B — — —
(c) Activity Stock 95,158,175 95,158,175 —
(d) Excess Stock 618,426 618,426 —
(e) Aggregate Total (atb+tctd) 115,776,601 115,776,601 —
Actual or estimated Borrowing Capacity as
) Determined by the Insurer 4,220,000,000 XXX XXX
11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
) Eligible for Redemption
1 Not 4
Current Eligible 3 6 Months to 5
Year Total for Less Than 6 Less Than 1 1to Less 6
(243+4+5+6) Redemption Months Year Than 3 Years 3to 5 Years
Membership Stock
1.  Class A 20,000,000 20,000,000 — — — —
2. Class B — — — — — —
11B(2)bl Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date
1 2 3
Fair Value Carrying Value Aggregate Total
Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 5,878,042,325 5,963,643,722 2,851,831,500
2. Current Year General Account Total Collateral Pledged 5,878,042,325 5,963,643,722 2,851,831,500

3. Current Year Separate Accounts Total Collateral Pledged — —

4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 5,431,816,875 5,611,770,944
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)

7.2
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b.  Maximum Amount Pledged During Reporting Period

3
Amount
Borrowed at Time
1 2 of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
Pledged (Lines 2+3) 5,952,422,502 6,106,880,050 2,707,932,900
2. Current Year General Account Maximum Collateral Pledged 5,952,422,502 6,106,880,050 2,707,932,900
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged 5,534,152,226 5,626,706,094 1,859,294,400
(4) Borrowing from FHLB
a. Amount as of Reporting Date
4
Funding
3 Agreements
1 2 Separate Reserves
Total 2+3 General Account Accounts Established
1. Current Year
(a) Debt — — XXX
(b) Funding Agreements 2,851,831,500 2,851,831,500 — 2,852,851,824
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 2,851,831,500 2,851,831,500 — 2,852,851,824
2. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 2,114,626,100 2,114,626,100 — 2,114,998,589
(c) Other — — XXX
(d) Aggregate Total (a+b+c) 2,114,626,100 2,114,626,100 — 2,114,998,589

b.  Maximum Amount During Reporting Period (Current Year)

1 2
General 3
Total 2+3 Account Separate Accounts
1. Debt — — _
2. Funding Agreements 3,006,251,800 3,006,251,800 —
3. Other — _ _
4. Aggregate Total (1+2+3) 3,006,251,800 3,006,251,800 —

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

c.  FHLB - Prepayment Obligations

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

1. Debt No
2. Funding Agreements No
3. Other No

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
a.  Defined Benefit Plan
iv. Components of net periodic benefit cost. Not applicable.
Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.
Liabilities, Contingencies, and Assessments. No Change.
Leases. No Change.
Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No Change
Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

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

C.  Wash Sales. No Change.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. No Change.

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

7.3
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20. Fair Value Measurements

A.

(1) Fair Value Measurements at March 31, 2025

Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Bonds: Issuer credit obligations 64,529,448 11,425,544 — — | 75,954,992
Bonds: Asset-backed securities — 9,309,440 — — 9,309,440
Common stock: Unaffiliated 1,096,537,745 — 1,466,804 —11,098,004,549
Common stock: Mutual funds 73,083,221 — — — | 73,083,221
Preferred stock — 87,019,803 — — | 87,019,803
Other invested assets: Residual tranche,
fixed income — — 6,925,094 4,272,049 11,197,143
Derivative assets: Interest rate swaps — 11,996,660 — — 1 11,996,660
Separate account assets * 22,748,767 202,087,407 — — | 224,836,174
Total assets at fair value 1,256,899,181 321,838,854 8,391,898 4,272,049 | 1,591,401,982
Description for each class of asset or Net Asset Value
liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Derivative liabilities: TBA forward — (1,014,600), — — | (1,014,600)
Total liabilities at fair value — (1,014,600), — — (1,014,600),

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

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

©)

Q)

Quarter Ended at 03/31/2025

Total
gains and | Total gains
(losses) and
Beginning | Transfers Transfers included (losses) Ending
Balance at into out of inNet |[included in Balance at
Description 01/01/2025 | Level 3 Level 3* Income Surplus | Purchases | Issuances Sales Settlements | 03/31/2025
a. Assets
Common stock:
Unaffiliated 1,413,586 — — — 53,218 — — — — 1,466,804
Other invested
assets: Residual
tranche, fixed
income 18,016,426 — | (10,367,480) — 326,618 — — | (1,050,470) — 6,925,094
Total Assets 19,430,012 — | (10,367,480) — 379,836 — — | (1,050,470) — 8,391,898

*Transfers out of Level 3 are due to changes resulting from the application of the lower of amortized cost or fair value rules.

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

Investments in Level 2 include NAIC 6 corporate bonds and below investment grade commercial and residential mortgage-backed
securities initially rated NAIC 6. The fair value of these instruments have been determined through the use of third-party pricing services

utilizing market observable inputs.

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

services.

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

Derivative investments included in Level 2 consist of interest rate swaps and to be announced (TBA) forward contracts. The fair values
of these securities have been determined through the use of third-party pricing services or models utilizing market observable inputs.

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

C.

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

Not applicable.

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

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

Bonds: Issuer credit obligations 11,864,086,217 12,140,843,962 106,721,185 11,475,623,777 281,741,255 —
Bonds: Asset-backed securities 12,333,365,593 12,591,137,577 — 11,452,119,438 881,246,155 —
Common stock: Unaffiliated** 1,249,027,549 1,249,027,549 1,247,560,745 — 1,466,804 —
Common stock: Mutual funds 73,083,221 73,083,221 73,083,221 — —
Preferred stock 87,019,803 87,019,803 — 87,019,803 — —
Mortgage loans 5,901,471,304 5,886,804,360 — — 5,901,471,304 —
Cash, cash equivalents, & short-term

investments 410,898,369 409,282,944 410,898,369 — — —
Other invested assets: Surplus notes 51,618,594 51,930,753 — 51,618,594 — —
Other invested assets: Residual tranche,

fixed income 79,112,866 68,691,615 — — 22,292,575 56,820,291 —
Derivative assets 11,996,660 11,996,660 — 11,996,660 — —
Cash collateral receivable 1,066,667 1,066,667 — 1,066,667 — —
Separate account assets 2,592,154,010 2,605,515,179 71,162,797 2,475,623,420 45,367,793 —
Life and annuity reserves for

investment-type contracts and deposit

fund liabilities (19,545,677,680)|  (20,231,765,457) — — (19,545,677,680)| —
Derivative liabilities (1,014,600), (1,014,600) — (1,014,600) — —
Cash collateral payable (12,602,336)] (12,602,336)| — (12,602,336)| — —
Separate account liabilities * (2,284,103,465)| (2,371,559,649) — — (2,284,103,465)| —
Securities lending liability (575,843,289) (575,843,289), — (575,843,289), — —

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

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

Debt and Equity Securities

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

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

Mortgage Loans

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

Cash, Cash Equivalents and Short-Term Investments

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

Other Invested Assets

Other invested assets includes surplus notes and fixed income residual tranches. The fair values of these assets have been determined using the
same methodologies as debt and equity securities. For investments utilizing NAV, see Note 20E for a description.

Derivative Instruments

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

Cash Collateral Receivable

The receivable represents the obligation to return cash collateral the Company has posted relating to a bank loan revolver. The fair value is based
upon the stated amount.

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities, surplus notes and mutual funds. The fair values of these assets have been determined
using the same methodologies as similar assets held in the general account.
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21.

22.

23.

24.

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

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

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

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

Cash Collateral Payable

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

Separate Account Liabilities

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

Securities Lending Liability

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

Not applicable.

Investments that use a net asset value (NAV) as a practical expedient consist mainly of fixed income residual tranches. These residual tranches
represent equity interests in feeder funds and is stapled to fixed income notes. These investments have to be sold in the same proportion with the
note. The NAV for these investments are equal to the fair value reported on Schedule BA Part 1. The Company's unfunded commitment for these

investments are $25.8 million.

Other Items. No Change.

Events Subsequent. No Change.

Reinsurance. No Change.

Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E.

Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

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

Operations (Revenue & Expense)

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

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

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

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

Liabilities

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

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

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

7. Ceded reinsurance premiums due to ACA Reinsurance —

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

Liabilities

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

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

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

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

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col 1-3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To
Bal:

Year

To Prior
Year
Balances

Prior

ances

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

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

1 2

3 4

5

6

7 8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable
relating to uninsured plans

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

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk
Sharing Provisions

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

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments
(Col 1- 3)

Prior Year
Accrued
Less
Payments
(Col2-4)

To Prior
Year
Balances

To Prior
Year
Balances

Cumulative

Prior Years
(Col 1-3+
7

Balance from

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

1 2

3 4

5

6 7

8

9

10

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable) Receivable

Re

<

(Payable)

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b.2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors

(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1

2

Estimated
Amount to be
Filed or Final
Amount Filed

Non-accrued
Amounts for
Impairment or
Other Reasons

Amounts

Asset Balance
(Gross of Non-
admissions)

Non-admitted
Amount

Net Admitte

Asset (4-95)

d

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

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

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

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

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Premium Deficiency Reserves. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

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

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

Loss/Claim Adjustment Expenses. No Change.
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8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

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

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

reporting entity? .....

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

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

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

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

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

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

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

12/31/2022

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

By what department or departments?
Ohio Department of Insurance

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

statement filed with Departments? .....

04/12/2024

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

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

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

|¥es...
oves.
VES..

.. YES....
.. YES....




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

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

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

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

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

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

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

Mortgage Loans on Real Estate

All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

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

FINANCIAL

INVESTMENT

1

Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

Current Quarter
Book/Adjusted
Carrying Value

56,720,000

360,389,938
694,524,874

..56,720,000

289,665,068

417,351,443
763,736,511

LOLHLe e

Yes [ X] No[ ]

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

If no, attach a description with this statement.

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

8.1

...574,885,699
. ...574,777,844
................ 575,843,289




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202
MORGAN STANLEY ... 1300 THAMES ST BALTIMORE MD 21231 ..o

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. 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

FT WASHINGTON INVESTMENT ADVISORS

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?.....

Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveeeceieneninnseceene Yes[ 1 No[X]

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ... DS....

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

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

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

Has the reporting entity self-designated PLGI SECUMHIES? ............ccooiiiiiiiiiiiii e Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.2



STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

T.1T FAMN MOMGAGES ...enveveeietenieteiieteietes e tesee et et e ae e ese st ese e et e s e s ese s ese s ese s esessesesseseseeses e s es e s ese s esessesensesessesese et ess s ese s esensesesseseseesennas B
1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 62,470,003
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 5,784,072,025
1.14 Total Mortgages iN GOOA STANGING ..........ccvoveveveeeeceeeiieie ettt et a et sesea s s s st ses et esessasssss s seseseseassnssnssesenas $ 5,846,542,028

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONENS ............ccoccueueueieeeeceeeeeeeeeeeeceese e eeeesae st esensseeaeeseneneeaeaenas $ 15,031,027

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 25,231,305
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 25,231,305
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 5,886,804,360

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
AlEDAMA ... AL e Lo o, 205,076 | 7,209,267 .c.ooveveeeiees [V SRR | I RO 7,414,343 |.............. 200,000
AlBSKA ..t AK e L o 17511 1,481,000 [.cooveeeieciinene [V SRR | I O 1,498,511 [ 0
Arizona ..... .. AZ ..29,118,626 |. .29,381,022 |.. .0

Arkansas .. ...4,887,858 |.

..... 5,030,652 |..

©ONOOGOA LN =

California .. ... CA 178,724,579 |. .. 182,937,580 |.. ..450,
Colorado ...... ... CO ..38,308,965 |. .38,659,750 |.. ..100,000
Connecticut .. .. CT ..21,600,873 |. .21,782,440 |.. .1,430,110
Delaware ............. ... DE ..6,413,534 |..

9. District of Columbia . ..2,823,784 |..

[=N-NeNoNeN-E-E-N-N-N-N-NoN-N-)

10. Florida .. .. FL .. 106,186,306 |..
11.  Georgia .. GA .23,313,407 |..
12.  Hawaii .. . HI ...6,004,959 |..
13.  Idaho .... . ID .. 5,205,657 |..
14.  lllinois ... L .79,690,723 |..
15.  Indiana . . IN .23,400,751 |..
16. lowa ..... LA ...9,479,697 |..
17. Kansas . .. KS | . . ... 4,549, . . 0. 4,718,111 |
18, KENUCKY ...oveiiiceeieee e KY ,918,623 |.......... 14,506,877 |....ocooiiiiiiien 0 [ 0 s 17,425,500

19, LOUISIANA ..veveieeeeeeieciieie e LA [ b 1,202,173 . J129,911 [ O e 0 11,332,084

20. Maine ....... ... 7,413,826 |. . 7,422,932 |..
21.  Maryland . 24,792,613 |. .. .25,672,983 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA [ b 212,422 86,539,874 |....ooveeeeren 0 [ 0 [ 86,752,29%

23, MIChIgaN ....cooveeeiieieeeeeee e ML e b 2,709,617 . 31,025,496 |...oooveeeeieeen 0 e 0 e 33,735,113

24. Minnesota . ..33,985,300 |.

.34,913,968 |..

25.  Mississippi ... MS . ... 4,023,440 |. 0. 0. . 4,624,123 |..
26, MiSSOUM .vovveveniereieieieieeeieesieesieeseenseeeenes MO e Lo i 697,197 [, 140,115 | 0 o 0 e 16,437,312
27. MONtANA ...oveeveneeveeeieeeieeeieeseeenieeseeeneneene. MT e Lo i 58,410 [ 4,660,215 [ O e 0 e 4,718,625
28. Nebraska .. ...2,599,249 |..
29. Nevada........ . . .11,461,408 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b . 11,004 |0 20,426,574 [ O e 0 e 20,437,578
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b 1,190,120 ..l 51,622,554 i 0 e 0 e 52,812,674
32.  New Mexico . .. NM .13,826,526 |..
33. New York .....

45,169,041 |
688,089 |

34. North Carolina ..
35. North Dakota

62,768,332 |.

36. OO cceeeenene ..49,679,279 |.
37. Oklahoma . ..6,290,654 |..
38. Oregon......... .23,159,726 |..

.53,604,064 |..
..6,522,305 |..
.17,892,306 |..
...1,371,396 |..
.17,849,556 |..

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

[=N-NeNoNeN-E-E-N-N-N-N-NoN-N-)

44, Texas ....... .. 131,415,971 |..
45, Utah ..... .11,382,710 |..
46. Vermont . . ...4,100,598 |..
47, Virginia .ocoveeeeeeseesieereeeseeeseseseseseneienees. VA oL foinn0...536,008 |..........45,360,160 |......coooevveereec O o 0 o 45,896, 168
48.  Washington ........ccceceeeveeereeeneesieereeeneeeeee. WA | L [, 105,514 [111.0.40,706,720 | O e 0 o 40,812,234

49. West Virginia
50. Wisconsin ....

... 4,252,158 |.
.. 19,160,930 |.

..5,058,425 |..
.19,506,008 |..

51, WYOMING .oovevenieieieieeeieeeeeeeeeesieeseeeneeeenes. WY e Lo i 5,316 [ 2,488,770 [ 0 et 0 e 2,494,086
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ (U SN [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS)........cccovverieiriiicniiceiieenn
96. Plus Reinsurance Assumed. .
97  Totals (All Business).... . ...57,146,390 |..... 1,341,557,934 | 0 i 0 [ 1,398,704,324 |..... 4,888,871,679
98. Less Reinsurance Ceded...........cooervrvervrrerreeneensfoveees XKoo e 6,770,703 |........... 1,665,318 | 0 i 0 [ 8,436,021 |....cvveiiieis 0
99. Totals (All Business) less Reinsurance Ceded XXX 50,375,687 1,339,892,616 1,390,268,303 4,888,871,679
DETAILS OF WRITE-INS
58001. MEX Mexico ......
58002. ZZZ Other Alien ..
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 8,803 480 0 0 9,283 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



cl

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 — ORGANIZATIONAL CHART

PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER)
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER)
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER)
SUBSIDIARY - W&S VENTURES, LLC, OH (NON-INSURER)
SUBSIDIARY - W&S ADVISORY SERVICES, LLC, OH (NON-INSURER)
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - LLIA,INC., OH (NON-INSURER)
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE ADVISORS, INC., OH (NON-INSURER)
SUBSIDIARY - TOUCHSTONE SECURITIES, INC., NE (NON-INSURER)
SUBSIDIARY -  W&S BROKERAGE SERVICES, INC., OH (NON-INSURER)
SUBSIDIARY -  WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER)
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER)
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER)
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER)

1) All entities are 100% owned by parent unless stated differently.

NAIC#

TIN#

65242

70483
92622

99937
74780
75264
70939

31-1732405
31-1732404
84-3195821
99-0849352
33-2028589
35-0457540
35-2123483
31-0487145
31-1000236
31-1328371
31-1394672
47-6046379
31-0846576
31-1334221
31-1191427
86-0214103
16-0958252
13-2611847
43-2081325
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY (CONTINUED)

SUBSIDIARY

EAGLE REALTY GROUP, LLC, OH (NON-INSURER)

SUBSIDIARY - EAGLE REALTY CAPITAL PARTNERS, LLC, OH (NON-INSURER)
SUBSIDIARY - EAGLE REALTY INVESTMENTS, INC., OH (NON-INSURER)

SUBSIDIARY
SUBSIDIARY
SUBSIDIARY

SUBSIDIARY
SUBSIDIARY

FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER)
FABRIC TECHNOLOGIES, INC., NY (NON-INSURER)
W&S REAL ESTATE HOLDINGS, LLC, OH (NON-INSURER)

WESTERN & SOUTHERN AGENCY, INC., OH (NON-INSURER)
QUEEN CITY SQUARE, LLC, OH (NON-INSURER) (99.75%)

1) All entities are 100% owned by parent unless stated differently.

31-1779165
81-1290497
31-1779151
31-1301863
47-5482199
06-1804432

31-1413821
34-1998937
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|88-3192792 .. 2378 Park Holdings, LLC .. .. |[W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ....... . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC ... W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccceee | oeees 00000 ....|88-1614351 .. Al Neyer Industrial Fund I1-Q LLC ... OH.....f e NTA ] s Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC ... NC.....f.....t NIA....... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .... ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|20-2535751 .. Buckeye Ventures Partners, LLC .... OH.....f...... NIA....... Fort Washington Investment Advisors, Inc. |Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|26-3479803 .. BVP NEO, LLC Fort Washington Investment Advisors, Inc. |Ownership . |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC .. ...NIA....... | W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC . GA..ooofennns NIA....... W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|20-8819502 .. Carmel Holdings, LLC W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd .. |W&S Real Estate Holdings, . Ownership.. N ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . |W&S Real Estate Holdings, LLC . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|85-3863649 .. Chestnut Healthcare Partners II, L.P. ........ N f.ons NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..42.300 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oiis
The Western and Southern Life
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP N f.ons NEA e | e Ownership ..21.360 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC . . |W&S Real Estate Holdings, .. | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|99-4425720 .. Citiside JV, LLC W&S Real Estate Holdings, LLC ................ Ownership ..67.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 99937 ....|31-1191427 .. Columbus Life Insurance Co .......eevvveveeeeeeene | o OHeuis ] eeeeei s P [ oo Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|85-1998953 .. Courtland Apartments, LLC ..... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC . .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|99-2058376 .. Crescent Park Venture, LLC .... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC . . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC ............ Eagle Realty Group, LLC Ownership .| Western & Southern Mutual Holding Co . |....NO
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC ...ooovvvvvevrreeieeeeeenns | OH ] et N e Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc ............cceee. Eagle Realty Group, LLC .....cooeereiiiniinanns Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|99-4717824 .. Eastside Heights Residences Holdings, LLC ... . |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......cccooiiiiiinnnee Integrity Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC ... National Integrity Life Insurance Co ....... Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|46-1383159 .. Emerging Markets LLC .| The Lafayette Life Insurance Co ..... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. | Western-Southern Life Assurance Co . Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, .. |W&S Real Estate Holdings, LLC ..... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ...... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group ........ccccoeeenn [uueee 00000 ... |93-3728576 .. ERG-CP MN7 Last Mile JV, LLC . .| V&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveevees |eeees 00000 ....|47-5482199 .. Fabric Technologies, INC. ..coovvvvvvvieiviiennnns AN NEA e | e OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC .... KY.ooof oeens NIA....... W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC . . ...NIA....... | W&S Real Estate Holdings, LLC Ownership.. ..}..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccennn |.eee 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC ........ OH.....[...... NIA....... Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|[Western & Southern Mutual Holding Co .
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Fort Washington Core Plus Fixed Income The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoeeenr [uueee 00000 ... [45-0571051 .. | .cevvvcveene | eeveeeimeeniee [ e (ERISA), LLC e LOH] e NIA....... OWNEISNIP..eeeeeeerreeeree e ..65.420 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc oo
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |..OH.....|...... NIA....... Ownership ..18.320 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-0571051 .. Fort Washington Core Plus Fixed Income LLC . |..OH.....|...... NIA....... Integrity Life Insurance Co . Ownership .. 7.510 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Columbus Life Insurance Co Ownership ..30.380 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... .| Integrity Life Insurance Co .. | Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .... U 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... National Integrity Life Insurance Co ....... Ownership .. [Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Investors LLC .... Western-Southern Life Assurance Co .......... ONNErSNIP.ceeeeeeeeeieeeiee e . ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 311301863 .. | ..eevvevvveees | eeveeeiiiiiiinee | e Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
Fort Washington Private Equity Investors II1,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 311727947 .| ceeeeiieiiiiis | eeeeeeeeieiiiien | e L P LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors 11, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 311727947 .| eevviieviiiis | eeeeeeieieiiiien | e L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ooins
Fort Washington Private Equity Investors IV
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 16-1648796 .. | ..eccvvvvvvees | eeveeeieiiiiniee | e L P LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeeieeeiee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
Fort Washington Private Equity Investors IV, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 .... | 16-1648796 .. | ..cccvvvvvvees | eevvereeeiiiinne | e L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..38.320 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
Fort Washington Private Equity Investors IX
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 .... | 811710716 .| .eeevvvvveeees | eereeeeiriiieiee | e L P LOH ] NIA....... FWPEL 1X GP, LLC veveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee eins
Fort Washington Private Equity Investors IX, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 811710716 .. | .ieeveevvveees | eevveeeeiiiiieee | v L P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..9.180 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors IX-
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 ....|81-1722824 .. | ..coovivvviiis | eeeeeeiieiiiiie | i B, LPe LOH ] NIA....... FWPEL 1X GP, LLC veveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee onns
Fort Washington Private Equity Investors IX- The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|81-1722824 .| ..ocovvvvviiis | eeeeeeieiiiiiie | e B, LPe LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
Fort Washington Private Equity Investors IX-
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 811997777 .| teveeieeeiiiis | eeveeeeeeiiiiiee | i Ky LPe LOH ] NIA....... FWPEL 1X GP, LLC voveeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee enns
Fort Washington Private Equity Investors V,
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4568842 .. | ...ccevvvveees | eereiriiiiiiinen | i L P LOH ] NIA....... FWPEL V GP, LLC oo ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nns
Fort Washington Private Equity Investors V, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-4568842 ..| .............. L.P LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..45.790 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
Fort Washington Private Equity Investors
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5398098 ..| .............. LOH ] NIA....... VL P ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..91.230 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee oins
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5398098 .. LOH ] NIA....... FWPEI V GP, LLC Ownership .. 0.520 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073680 ..| .............. LOH ] NIA....... FWPEL VI GP, LLC voveeeeeeeeeeeeeeeeeeeeeeeeeeeen ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.510 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
Fort Washington Private Equity Investors VI, The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|26-1073680 .. L.P. .. OH.....f...... NIA....... Ownership ..36.110 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee oins
Fort Washington Private Equity
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 .... | 27-1321348 .| .ioeeeeiiieies | ereeeeeeeiiiiien | e L P LOH ] NIA....... FWPEL VIT GP, LLC weoeeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee oonis
Fort Washington The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|27-1321348 .. P OH.....f...... NIA....... Ownership ..30.990 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
Fort Washington Private Equity
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|35-2485044 .. | ...cooovviiiis | eereeieiiiiiinen | e KL O PPN LOH ] NIA....... FWPEL VITT GP, LLC weveeeeeeiieeeeieeeeeeeeeeeees ONNErSNIP.ceeeeeeeeieeieieeeieeeeeeeeeeen .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cceevveeees |eeees 00000 .... | 35-2485044 .. VITI, L.P. OH.....f...... NIA....... Ownership ..26.260 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee ins
Fort Washington
. 0836 ...|Western-Southern Group ........ceevvvees |eees 00000 ....|32-0418436 .. | ...cccevvvveee | eeveiiiiiiiiiiin | i VITI-B, LLP. e L OH.LL NIA....... FWPED VITT GP, LLC tovvveeeeiiieeeieeeeeeeeeeees ONNErSNIP. e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeee ..on.




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cel

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) *
Fort Washington Private Equity Investors The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [32-0418436 .. | ..ccoovvveiiis | eeeeriiiiees [ e VITI-B, LLPe s LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V- Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 205398156 .. | ..ccoevrveriis | eeeeeiiiiees [ e VO, LPe LOH] NIA....... V, LoPe OWNership.....ccoeeiuiiieeiiiiiieeeeee ..89.590 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors V-
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... 205398156 .. | ..cooevrveriis | eereeiiiiees [ e VO, LPe s LOH] NIA....... FWPEL V GP, LLC .eeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ....[83-1005851 .. | ..coovvrveiies | eeeeeieiiiees [ e L LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ....[83-1005851 .. | ..covvrveries | eeeeeieiiiees [ e L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..9.080 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Investors X-B,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1023433 .. | .ccooovvveiiis | eererieiieees [ e L LOH] NIA....... FWPEL X GP, LLC .eveeeeeiiiiiie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors X-B, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [83-1023433 .. | .ccooevrveiiis | e [ e L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI,
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... |87-3859143 .. | ..cooviviiiis | e [ L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI, The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... |87-3859143 .. | ..ccoiiviiiis | e [ L LOH] NTA ] s OWNership.....ccooiiuiiieieiiiiieeeeee ..16.350 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI- The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 873816231 .. | ..covvrveriis | eereeieiiiees [ e B, LPe LOH] NTA ] s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........ccccees | ene 00000 ... 873816231 .. | ..ccvvreevies | eereeieiieees [ e B, LPe LOH] NIA....... FWPEL XI GP, LLC weveeeeeiiieiee e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Investors XI-
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 873859775 .. | .ccoeriveiiie | e [ e K, L LOH] NIA....... FWPEL XI GP, LLC weeeeeeeiiieie e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... [83-1036934 .. | ..ccovvvveries | eererieiiiees [ e Investors X-8, L.P. .occoiiiiiiiiies LOH] NIA....... FWPEL X GP, LLC weeeeeeeeiiiiie e OWNership.....ccooiiuiiieieiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ....[26-3806629 .. | ..ccooereeiiis | eeeeeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... V, LoPe OWNership.....ccooiuiiieiiiiiiieeeeee ..6.700 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeveeriis | eereeiiiiiees [ e Fund 1, L.P s LOH] NIA....... VI, LoPe e OWNership.....ccooiuiiieiiiiiiieeeeee ..9.840 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeeeeries | eereeiiiiiees [ e Fund 1, L.P. s LOH] NIA....... VI, LoPe s OWNership.....ccooiuiiieiiiiiiieeeeee ..5.410 .... | Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ....[|26-3806629 .. | ...cccoceerres | eereriiiiiieens Fund I, L.P. ..... e | OHo] NIA....... FWPEO Il GP, LLC .. .. | Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ....[26-3806629 .. | ...cooeeeeries | eereeiiiiiees [ e Fund 1, L.P. s LOH] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee ..15.170 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ........c.cccccees | nne 00000 ... 1900089164 .. | ...cooovveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... VI, LoPe s OWNership.....ccoeiuiieeieiiiiieeeeee .. 3.750 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities Fort Washington Private Equity Investors
. 0836 ...[Western-Southern Group ..........cccceen | ene 00000 ... 1900089164 .. | ...cooovveviis | eoreriiiiiees [ e Fund T, Lo s LOH] NIA....... VITE, LLPe s OWNership.....ccoeeiuiiieeiiiiiieeeeee ..3.180 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .........ccccccees | ene 00000 ... 1900089164 .. | ...cooovveviis | eereeiiiieees [ e Fund T, Lo s LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccoeeiuiiieeiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... 1900089164 .. | ...cooovveviis | eererieiiiees [ e Fund T, LLPe s LOH] NTA ] s OWNership.....ccooiuiiieiiiiiiieeeeee ..6.390 .... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ........c.cccceees | nne 00000 ... |37-1736757 .| ecoeeeeeeiiee | oo | e Fund T11-B, L.P. e LOH] NIA....... FWPEO 11 GP, LLC weeeeeeeeiiiiiee e OWNership.....ccooiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|]..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........ccccccees | ene 00000 ... |37-1736757 .. | ecooeeveeiies | oo | e Fund T11-B, L.P. e LOH] NTA ] s OWNership.....ccooviuiiieeiiiiieeeeee ..99.500 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group ..........cccccees | ene 00000 ... [85-1483379 .. | ..cooerviiiis | e [ Fund 1V, L.P. e LOH] NIA....... FWPEO 1V GP, LLC .eeeeeeeiiiiee e OWNership.....cooeiiuiiieiiiiiiieeeeee ..0.500 ... |Western & Southern Mutual Holding Co . |[....NO......|..... .....
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......cccccecnns [.enee 00000 ... [85-1483379 .. | ..ccooviiiis | eoiiiiiiiiiines [ i Fund TV, L.P. i L OHL ] NTA e s OWNership.....cooiiiiiiieiiiiiiiiiees .. 4.580 ....|Western & Southern Mutual Holding Co . |....NO......|..... .....
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Fort Washington Private Equity Opportunities
. 0836 ...[Western-Southern Group .......ccceceevees | eeen 00000 .... [85-1503656 .. | ..eeveeeroeene | woveenieninn [ e Fund IV-B, L.P. oo LOHe] e NIA....... FUPED 1V GP, LLC weeeeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Opportunities The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [85-1503656 .. | ..eeevevrveene | wevreemienien [ e Fund IV-B, L.P. oo LOHe] e NTA e | e OUNETSNIP.cvveeeeeeeee e ..99.500 ....[Western & Southern Mutual Holding Co . [...NO......|.cces woe.
Fort Washington Private Equity Opportunities
. 0837 ...[Western-Southern Group .......ccceceeveees | eeen 00001 ... [85-1521520 .| .eeevevvceen | eeveenieeen | e Fund V=K, L.P. oo LOHe] e NIA....... FUPED 1V GP, LLC weeeeeeeeieeieeie e OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [87-3834210 .. | ceevvevvceen | e | e Investors 1, L.P. .eooiiieiieiieiieieeieee LOHe] e NIA....... FWPEI Small Market Il GP, LLC ....cccveneee OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.cces woe.
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|87-3834210 .. | .ieeereiiiiies | eerrirriiiiiieee | e Investors 11, L.P. oo L OH] s NEA e | e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..26.250 ....|Western & Southern Mutual Holding Co . |....NO.....|.ceee een
Fort Washington Private Equity Small Market The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ... |87-3815473 .. | .ieeiiiiiiiiis | eereeeieeieiinee | e Investors 11-B, L.P ..oeeueiiiiie L OH] s NEA e | e OWNErship..coeeeeeeeeeeeeeee e ..99.500 ....|Western & Southern Mutual Holding Co . |....NO......|cceee enn
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceeeevees | eeee 00000 .... [87-3815473 .. | ceevvevvceen | e | e Investors T1-B, L.P .ooceerieiieiiciieiceieas LOHe] e NIA....... FIPEI Small Market Il GP, LLC ....cccueneee OUNETSNIP.cvveeereeiee e siee e ..0.500 .... [Western & Southern Mutual Holding Co . [....NO......|.coes woe.
Fort Washington Private Equity Small Market
. 0836 ...[Western-Southern Group .......ccceceevees | eeee 00000 .... [87-3835610 .. | .eevvevvceen | eeveenieneen [ e Investors T1-K, L.P. woovieiiiiiieiieieee LOHe] e NIA....... FIPEI Small Market Il GP, LLC ....cccueneee OUNETSNIP.cvveeeeeeeee e ..0.500 .... [Western & Southern Mutual Holding Co . [...NO......|.coes woee
. 0837 ...|Western-Southern Group ........ccevvvvvees |eeees 00003 ....|84-2717266 ..| ..cccevvvvvees | eevvereeeiiiinen | i Fort Washington Strategic Income LLC .......... LOH ] NIA....... Integrity Life Insurance Co ........cccevvenee. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..21.680 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ooins
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00001 ....|84-2717266 .. Fort Washington Strategic Income LLC .......... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 6.200 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00002 ....|84-2717266 .. Fort Washington Strategic Income LLC . O]t NIA....... Western & Southern Financial Group, Inc. . |Ownership.. ..18.880 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC o OHL NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvveeee |eeeee 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ......... 00| e NIA....... W&S Real Estate Holdings, LLC ................ Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .

..... 00000 .... [81-1698272 ..
..... 00000 .... [87-1225842 ..
..... 00000 .... [87-3616440 ..
..... 00000 .... [20-4844372 ..
..... 00000 .... [26-1073669 ..
..... 00000 .... [27-1321253 ..
..... 00000 .... [46-3584733 ..
..... 00000 .... [83-0980611 ..
..... 00000 .... [87-3656912 ..
..... 00000 .... [ 26-3806561 ..
..... 00000 .... [46-2895522 ..

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .

FWPEI 1X GP, LLC
FUPEI Mauna Kea GP, LLC ....
FWPEI Small Market |1 GP, LLC .
FUPEI V GP, LLC

FWPEI VI GP, LLC
FWPEI VII GP, LLC
FWPEI VITI GP, LLC .
FIPEI X GP, LLC

FWPEI XI GP, LLC .

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

. |Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. .. |Fort Washington Investment Advisors, Inc. |Ownership..
LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership..
Fort Washington Investment Advisors, Inc. |Ownership..
. |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO I GP, LLC . . |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 111 GP, LLC . . .. |Fort Washington Investment Advisors, Inc. |Ownership..
FWPEO 1V GP, LLC eeeeeeeeeeeeeeeeeee e . Fort Washington Investment Advisors, Inc. |Ownership..

. 0836 ...[Western-Southern Group ......c.coveevenee [ eenne 00000 ... |85-1463366 .. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|93-3839620 .. FWPEO V GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...[Western-Southern Group ......c.coveevenee [ eenne 00000 ... |92-1415079 .. GDR Capital, LLC .... A NIA....... W&S Real Estate Holdings, LLC ........cecene. Ounership.. ..32.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...ccoeoniiiiiniinnnee L OH] s NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......cccevvveeeee |eeeee 70939 ....| 13-2611847 .. Gerber Life Insurance Company .. . Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|92-1277121 .. Hambright Road Apartments Venture, LLC . W&S Real Estate Holdings, Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 .... | 88-3437673. Hampton Roads 0z Fund ............ccceeeeiiiiiiins W&S Real Estate Holdings, Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|88-4269012 .. Henley Residences Holdings, LLC ..........c..... . W&S Real Estate Holdings, Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|99-2291762 .. HP AZB Co-Invest LP ... . |W&S Real Estate Holdings, Ownership.. .22.430 ....|Western & Southern Mutual Holding Co .

..... 00000 .... [92-1556010 ..
..... 00000 ....|31-1328371 ..

. |W&S Real Estate Holdings, Ownership..
Western-Southern Life Assurance Co .......... Ownership..

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

Hunters Creek JV, LLC .
IFS Financial Services, Inc .

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

..... 74780 ....|86-0214103 ..
..... 00000 .... [85-1970501 ..
..... 00000 ... [87-2435757 ..

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

Integrity Life Insurance Co .
KCJAX NNN' INDUSTRIAL INV. LLC
Kemah Holdings, LLC

Ownership..
Western-Southern Life Assurance Co .. | Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..

100.000 ...|Western & Southern Mutual Holding Co .
.65.100 ....|Western & Southern Mutual Holding Co .
.100.000 ...|[Western & Southern Mutual Holding Co .
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company
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Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings, LLC .......... . W&S Real Estate Holdings, LLC ................ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....
0836 ...|Western-Southern Group .........cccccuuenn | eeee 00000 ....|99-2649941 .. Limestone Springs Residences Holdings, LLC .. |.. . |W&S Real Estate Holdings, LLC .. . | Ownership.. 47.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|35-2123483 .. LLIA, InC. wevvvvrvvveenns .. | The Lafayette Life Insurance Co . | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccveen |eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC .... .. [W&S Real Estate Holdings, LLC .. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ........ .. |W&S Real Estate Holdings, LLC .. Ownership.. 98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC . |W&S Real Estate Holdings, LLC .. .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|83-4582162 .. Manchester Semmes 0Z Fund, LLC .... ] W&S Real Estate Holdings, LLC ................ Ownership 98.000 ....|Western & Southern Mutual Holding Co .
Mauna Kea Taft-Hartley Partners (ERISA),
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|87-1271007 .. L.Pe e [ OH NIA....... FWPEI Mauna Kea GP, LLC Ownership .. |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|33-1815749 .. Mosby Barclay West JV, LLC . |W&S Real Estate Holdings, .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC . W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 75264 ....| 16-0958252 .. National Integrity Life Insurance Co ... Y] e IA........ Integrity Life Insurance Co Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC PA.....[...... NIA....... W&S Real Estate Holdings, LLC .. Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........coevvvevees |eeees 00000 ....|31-1338187 .. OTR Housing Associates LP ..... P Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|99-5098920 .. Partin Settlement 0Z Fund, LLC . .. |W&S Real Estate Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ....... . .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings, LLC ...... . .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........coevvveeees |eeees 00000 ....|84-2464002 .. Prairie Path Apts Inv. Holdings , LLC . . . |W&S Real Estate Holdings, LLC .. .. | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccceeee | oenns 00000 ....|34-1998937 .. Queen City Square, LLC ....coooueemieriiiineens | O NTAL ] s Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC .. .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | eeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners, LLC .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-2188516 .. Revel Investor Holdings, LLC ....... .. |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|83-0812652 .. River Hollow Investor Holdings, LLC . . . |W&S Real Estate Holdings, Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|93-3268963 .. River Reserve Property Paratners, LLC ........ W&S Real Estate Holdings, Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
0836 ...|Western-Southern Group .........cccccuueen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Columbus Life Insurance Co ... Ownership .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... The Lafayette Life Insurance Co .............. Ownership ... |Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|20-5133566 .. Securities Lending Fund, LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. ... |Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-5133566 .. Securities Lending Fund, LLC .... Integrity Life Insurance Co ........cccevvuneen Ownership .. |Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuvuen | eeee 00000 ....|27-3564950 .. Seventh & Culvert Garage LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|83-2295656 .. Sixth and Saratoga NW, LLC . . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccccuvenn | eeee 00000 ....|92-3712148 .. South Orange Kissimmee W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|81-3538359 .. Stout Metro Housing Holdings LLC W&S Real Estate Holdings, LLC Ownership ..|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|93-1867642 .. SW Link Phase | Development, LLC .. .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevveeeees |eeees 00000 ....|88-2045113 .. TA Dakota Land Partners, LLC .... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|92-1386297 .. TA Four Lakes Land Partners, LLC .. .. [W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|88-4406810 .. TA Loretto Land Partners, LLC ... .. |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
0836 ...|Western-Southern Group .........cccceueen | eeee 00000 ....|88-2894738 .. TA Sawmi |l Land Partners, LLC . |W&S Real Estate Holdings, LLC .. Ownership.. ..|Western & Southern Mutual Holding Co . |....NO..
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|83-2672383 .. Tamiami Senior Inv. Holdings, LLC W&S Real Estate Holdings, LLC Ownership .| Western & Southern Mutual Holding Co . |....NO
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveevees |eeees 00000 ....|88-3631372 .. The Cincinnati Equity Fund [11, LLC ..ooooees [ oo OHuuis ] et e A oo Ownership ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 65242 ....|35-0457540 .. The Lafayette Life Insurance Co .......cceeveees . Western & Southern Financial Group, Inc. . |Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 70483 ....|31-0487145 .. The Western and Southern Life Insurance Co .. |.. . |Western & Southern Financial Group, Inc. . |Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuunn | eeee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ W&S Real Estate Holdings, LLC ................ Ownership ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvees |eees 00000 ....|83-3418626 .. Timacuan Apt. Holdings, LLC ....cccovvvveeeeennnn .. W&S Real Estate Holdings, LLC ................ Ownership .| Western & Southern Mutual Holding Co .
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Ggel

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

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

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
...|Western-Southern Group .........cceeeeeees [ nnn 00000 ....|93-4901861 ..| .. .. |Timberlake JV, LLC TN e W&S Real Estate Holdings, LLC ................ Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|31-1394672 .. Touchstone Advisors, Inc. e |- OH... s IFS Financial Services, Inc. .......cccceue.e. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee een
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|92-1887232 .. Touchstone Climate Transition ETF .............. LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership ..93.410 ....|Western & Southern Mutual Holding Co . |....YES.....|..... ...

Touchstone Core Municipal Bond Fund The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1225804 .. Institution .. NA... Ownership.. .34.020 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|88-0849312 .. Touchstone Dividend Select ETF .. DE... . [National Integrity Life Insurance Co .. | Ownership.. .88.850 ....|Western & Southern Mutual Holding Co .
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|31-1710355 .. Touchstone High Yield-Inst |G DB ] e NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..68.920 ....|Western & Southern Mutual Holding Co .
Touchstone Sands Capital Emerging Markets ex- The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|33-1384072 .. China Growth ETF .oooovveeeieiiiieeeeeeeeeeeeeeeeen ..DE..... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oonns
..|Western-Southern Group ........ccoeeeeeees [nnn 00000 ....|33-1374353 .. Touchstone Sands Capital US Select Growth ... |..DE..... . Ownership.. ..15.380 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|47-6046379 .. Touchstone Securities, INc. .......eevvveveennnnee - NE..... . IFS Financial Services, Inc. ........ccceee... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cceee enn
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .............. DB e NI A e Ownership.. ..31.270 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........oceeeeeeees [nnn 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . |Western & Southern Financial Group, Inc. . |Ownership.. . 0.850 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|92-3352864 .. Touchstone Securitized Income ETF .. . | Western-Southern Life Assurance Co .......... Ownership.. .57.460 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-1450709 .. Touchstone Snds Intl GR-R6 ..........ccccccunneeee LDE] e NEA e | e OWNErship..cooeeeeeeeeeeeeee e ..14.260 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........ccoeeeeees [ onns 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NEA e | e Ownership.. ..26.950 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....

..|Western-Southern Group ........cceeeeeeees [nnn 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE ] NIA....... Western & Southern Financial Group, Inc. . |Ownership.. .. 0.360 .... |Western & Southern Mutual Holding Co . |....YES.....|..c.. ...

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|88-0818472 .. Touchstone Strategic Income Opp ETF ........... LDE] e NIA....... Gerber Life Insurance Co .......ceeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e ..27.290 ....|Western & Southern Mutual Holding Co . |...YES.....]..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [ nns 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF .............. DB e NI A e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..44.190 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|88-0761886 .. Touchstone Ultra Short Income ETF Western & Southern Financial Group, Inc. . |Ownership.. ..2.180 .... |Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 .... | 88-0864368 .. Touchstone US Large CAP Focused ETF .. [National Integrity Life Insurance Co ....... Ownership.. .79.960 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [nnnn 00000 ....|88-3090843 .. Town Madison Holdings, LLC ......... . |W&S Real Estate Holdings, LLC ...... . | Ownership.. .47.000 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund 1-A, LP ... . | Western-Southern Life Assurance Co .. | Ownership.. .13.450 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeens [nnn 00000 ....|99-4170673 .. Tudor Road Apartments JV, LLC ................... . W&S Real Estate Holdings, LLC ................ Ownership.. ..60.970 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group .........cceeeeeees [ i 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC ............. . Integrity Life Insurance Co Ownership.. ..14.810 ....|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cooeeeeeers [nnn 00000 ....|84-2230033 .. TXFL N\ Office Inv. Holdings, LLC . . [National Integrity Life Insurance Co . | Ownership.. .14.810 ....|Western & Southern Mutual Holding Co .

..... 00000 ... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 ....|83-2679115 ..
..... 00000 .... [36-4107014 ..
..... 00000 ... |33-2028589 ..
..... 00000 .... [31-0846576 ..
..... 00000 ....|31-1334221 ..

The Lafayette Life Insurance Co .............. Ownership..
Western-Southern Life Assurance Co .......... Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..
W&S Real Estate Holdings, LLC ................ Ownership..

TXFL NN Office Inv. Holdings, LLC ............. .
TXFL N\N Office Inv. Holdings, LLC ............. .
University Shade Investor Holdings, LLC ...... .
Vinings Trace
W&S Advisory Services, LLC
W&S Brokerage Services, Inc. ... .
W&S Financial Group Distributors, Inc. ....... .

..29.640 ....|Western & Southern Mutual Holding Co .
..40.740 ....|Western & Southern Mutual Holding Co .
..99.000 ....|Western & Southern Mutual Holding Co .
..99.000 ....|Western & Southern Mutual Holding Co .
100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .

. |Western & Southern Financial Group, Inc. . |Ownership..
Western-Southern Life Assurance Co .......... Ownership..
Western-Southern Life Assurance Co .......... Ownership
The Western and Southern Life Insurance Co

..... 00000 .... |06-1804432 ..
..... 00000 .... [99-0849352 ..
..... 00000 .... |84-3195821 ..

V&S Real Estate Holdings, LLC ..
W8S Ventures, LLC ......
WestAd Leasing, LLC .......eeuuemmmnniiiiiiiines

Ownership..
. |Western & Southern Financial Group, Inc. . |Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
The Western and Southern Life Insurance Co

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

...|Western-Southern Group ..........cceeeeees [ oonns 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] s NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|cccee ein

..|Western-Southern Group ........cceeeeeeees [nnnn 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee onis

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... LOH] e UIP....... Western & Southern Mutual Holding Co ....... OWNErship..ccoeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eccee enn
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [nnn 92622 ....|31-1000236 .. | ..eeeeevrvieer | eerrrmiiiiiiinen | e Western-Southern Life Assurance Co ............ LOH] s RE . e | e OWNErship..coceeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......].ccee ein

..[Western-Southern Group .........ccceeeeee. [.nnns 00000 ... | 87-1330707 .. [ .ieeeeerrrrree | ervrrrrrriiiinns | aueniiiiiiiiiiiii i WS Workforce Apartments Investor, LLC ........ L OH NLA. e | e 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|[Western & Southern Mutual Holding Co . [...NO.....f.ccce .....
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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) *
. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|33-1058916 .. | ..eevvvvvveees | eeveeeiiiiiiiiee | e WSALD NPH LLC oeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees LPALL NIA....... W&S Real Estate Holdings, LLC ................ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
[ Asterisk | Explanation




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..........ccoiiiii e NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? ...t NO
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

NO

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiiiii e N/A

Explanation:

Bar Code:

g 2 6 2 2 2 0 2 5 4 § 0 0
g 2 6 2 2 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
g 2 6 2 2 2 0 2 5 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
g 2 6 2 2 2 0 2 5 4 4 6

o
—

0 1
0 1
0 1
0 1

0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
g 2 6 2 2 2 0 2 5 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
g 2 6 2 2 2 0 2 5 4 4 8 01

00 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
g 2 6 2 2 2 0 2 5 4 4 9 0 0 0 0 1

14



STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Interest Payable - Policy and Contract FUNAS .........ccoooiiiiiiiiiiecccc et [oreeesssseseseseaeaene 77,378 | 77,378
2597. Summary of remaining write-ins for Line 25 from overflow page 77,378 77,378
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. Change in Contingent Liability RESEIVE ....ocoooiiiioiiicicececccceeeeece e oeeneneseneseseeseneneneneeres Q) oo (1 (2,529,753)
2797. Summary of remaining write-ins for Line 27 from overflow page 0 (2,529,753)
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et

2. Cost of acquired:

2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [

3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o

4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [

5. Deduct amounts received on disposals ............. | NG N . W ... . . B R EE - B s [ o

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

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

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

9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
11.  Statement value at end of current period (Line 9 minus Line 10)

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

1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 5,799,044,254 |............ 4,839,834,382

2. Cost of acquired:

2.1 Actual cost at time of acquisition ettt ettt et e et e et et e e et e et e et e eeeee e e ees e et eeee e eereereeeeeeneene feeeeeeeeeaens 172,329,263 |................ 943,314,531
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 58,213,129 |................ 345,277,086

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

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

5. Unrealized valuation increase/(decrease) ..

6. Total gain (I0SS) ON GISPOSAIS ........cvoviuiuieereiiiieeieieteieteeeses ettt se st s s s s s s sss et et s s s s ses et s s snsss et e s ssssnsnsesesessssnsnsnsesanns [oesesseesenacacacenen (794,630)|.....c.o........ (2,552,303)

7. Deduct amounts reCeiVed ON GISPOSAIS ...........ccccviviveueieeeeeeeeeeeeeeeee e e ee e eeeeeese e e e eae s s eseseseseseseesessssseseseseanasesssssssssesesnananans [oeeseeseesnens 143,804,882 |................ 331,886,544

8. Deduct amortization of premium and mortgage interest points and commitment fees ......... ....828,775

9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 5,886,804,364 |............ 5,799,044 ,254
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .

14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,886,804 ,364 5,799,044 254
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cvcueueiieieieteeeeeeeeee ettt eaess s s sesssnnas [eeeeeeseeeieiene 722,567,590 |...coovnenee. 540,724,943
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .

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

4. Accrual of discount

5. Unrealized valuation increase/(decrease) ..

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

7. Deduct amounts received on disposals .

8. Deduct amortization of premium, depreciation and proportional amortization

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

10. Deduct current year’s other than temporary impairment recognized , 09U,
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........c.coerrurrrrererecceeeerereeeeeaeeesesenenes [eeeeseseeeeeens 717,759,941 | 722,567,590
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 5,170,000 |o.oovovererennes 5,170,000
13.  Statement value at end of current period (Line 11 minus Line 12) 712,589,941 717,397,590
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended

Year to Date December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 25,049,115,034 |......... 22,717,886,684

2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 2,773,282,427 |............ 7,094 ,941,830

3. Accrual of discount .... 30,453,262 |............... 108,294,214

4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 39,902,957 |..coovveennns 55,355,236

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns 9,068,903 |................. 65,629,878

6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 1,514,302,429 |............ 4,869,392,813

7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 29,929,164 |................ 118,895,376

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

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas (V1 8,152,706
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... 3,448,087
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .........coeeerrreeereririririeeeeeeresesienens |eeenene. 20,397,694,014 | 25,049,115,034
12.  Deduct total NONAAMItEd BMOUNES .......c.curuiieiiiieieieiieeieiee ettt nenennsesesenenensnns [rennennnennnnn@ 12, 109,894 [ 201,315,904
13. Statement value at end of current period (Line 11 minus Line 12) 26,144,984 ,120 24,847,799, 130
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 3,351,799,298 |.......c....e. 595,868,110 |............... 330,804,401 |..cooveennene 32,921,514 |.......... 3,649,784,521 [ e [ 3,351,799,298
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 6,547,687,942 |........... 3,415,343,169 |............ 2,790,728,178 |...coovveneene. (28,934,504)|............ 7,143,368,429 | oo oo 6,547,687,942
B NAIC B () it b et b bbbt b et [re e 1,043,612,022 |................. 39,309,972 |...ocvvinee 41,019,264 |......ccooec. 9,415,870 |............ 1,051,318,600 |[....oeoeeeereceeeieeecieeinines [ e 1,043,612,022
4. INAIC 4 () oottt btttk et bt bt bt bt e st ea bt ea bt ee bt et et be e tennas [rer e 509,226,630 |.........c...... 43,731,755 | 59,801,525 |..covvinenn (43,622,676)|................ 449 534 184 ..o [ [, 509,226,630
5. NAIC5 (a)... JO RO 142,933,746 |.......coee.... 22,912,123 | 21,996,869 |......coennvne 28,992,913 | 172,841,913 | oo [ 142,933,746
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 3,244,203 (13,017) 8,168,324 11,425,544 3,244,203
7. Total ICO 11,598,503, 841 4,117,165, 129 3,244,337,220 6,941,441 12,478,273,191 0 0 11,598,503, 841
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 10,820,086,968 1,077,972,482 (2,823,945) 11,159,598,214 10,820,086,968
9. NAIC 2 ettt bbb b e b ettt ekt bttt et bttt et et ebe e eaeas [reeieneaas 1,356,988,312 |....ccocevneee 10,828,990 |........ccouve. 12,762,566 |................ (21,021,402)|............ 1,334,033,334 oo o e 1,356,988,312
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 22,414,540 |.oooiiiine 455,031 [ 794,538 | 16,296,619 |.....ccoce.e. 38,371,652 |....ooececereecerneies e [ 22,414,540
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 30,523,602 |....cvvvriinene 1,019,830 | 98,476 |...ovvvecirinne. (107,185) [...cvvncee 31,337,771 [t o o 30,523,602
T2, NAIC B bbbt bbbt b ettt [srre e 16,732,974 |- e 19,510 [ 268,147 | 16,981,611 | oo [ 16,732,974
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 9,542,767 5,450 1,281,187 10,818,504 9,542,767
14.  Total ABS 12,256,289, 163 1,090,276,333 749,317,831 (6,106,579) 12,591,141,086 0 0 12,256,289, 163
PREFERRED STOCK
15, INAIC T ottt ettt ettt ettt et ettt et et et et et et At et ae et a e et sttt et et et et et e s et et entetenteaese et eneeseneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 87,347,576 |...oeceeecrerriiccirrrnis oo 4,456,666 |......ccoereneee (481,985)|......ccenvee. 82,408,925 |..oiiiiiiecrnene [ oo 87,347,576
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 4,507,048 | [ [ 103,815 | 4,610,863 |.eeoeeeeeeeeireeneeenns [ [ 4,507,048
T8, INAIC 4 oottt ettt ettt e e b et et e e et e e e b e st e s e Rt e A e sees e R e e s eR e e A e R e s e R et R et se st eseneeseneeseseeseneenesensenen [eeetebe ettt 0 e [ [ oot 0 e [ [
1. NAIC 5 oottt ettt ettt ettt ettt et et ettt ettt et oAt et e et et oAt et oAttt et et et et et e s easeteat et eneetese et enseaeneeseaen [eeeeere ettt ettt L0 O ST ST TP UUERPRTRR RUTUUTRTTSTRTTRTOTN O U TR TP TS OE PR STT
20. 15 15 15
21. 91,854,639 0 4,456,666 (378,170) 87,019,803 0 0 91,854,639
22. Total ICO, ABS & Preferred Stock 23,946,647,643 5,207,441,462 3,998, 111,717 456,692 25,156,434,080 0 0 23,946,647,643
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ ., 14,700,000 ; NAIC2 $ .ooeereneee 322,732,738 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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 145,117,571 XXX 145,117,571 185,677 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 30,925,634 | 0
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 130,417,571 [ 35,842,453
3. ACCTURN OF GISCOUNL .....etetaeucecteeee et eeeeee e eseseeeeee e eseseeeeeeeseseseseeee e aeseseeeeee e e s eseeeeee e s e s eseeeeee e naesee e e s e e seseseeesnansnsesesessssnansens [oesnssacicesesanasacacesesnnas [0 0
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [0 0
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 16,225,633 |.coovceee 4,916,819
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 145,117,572 | 30,925,634
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 145,117,572 30,925,634
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 3,507,608
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/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 7,474,457
SIS e N o (0B To U T £ 4 =T o (PP PP
Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,089,844
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 1,089,844
440 7251 o PP PP PP PPOS

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

Total foreign exchange change in BOOK/AJUSLEA CarryiNg VAIUE ............cciiiiiiiiiiiii ettt bbb bbb bbbt bbb b aben eatesssaseatsaresresrearesreare e
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 10,982,065
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oviuiueuiiiiiieieetee sttt esst ettt sse bt ss bbbt b b sn et es b s s st et bess s .... 10,982,065

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

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

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

Less:

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

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

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

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

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

Deduct total nonadmitted amounts

Sl04



STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 10,982,060

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 10,982,060
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 11,996,660

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 (1,014,600)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, Section 1, Column 16 10,982,060

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 10,982,060
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 11,996,660

Part D, SECHON 1, COIUMN 10 ..ottt ettt ettt e s s e s s s e s e s s s s s e s e s e s s s et ensesensesensnss febsietaseeases (1,014,600)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 12,173,132
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 12,173,132
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cviueueiieieieeeeeeeeeeee ettt eaeass s s s sesessnnnas [ereseeseeeeeaens 404,669,593 |.......cc.co.c 278,662,392
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 3,501,194,649 |.......... 26,997,786,409
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [V 149
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V T 1,211
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,681,935,217 |.......... 26,871,780,568
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiriivrrererereeeeeeeieieeseeseeenenens [ereeeeeeeeeenens 223,929,025 |.....coevnne 404,669,593
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 223,929,025 404,669,593
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




[AVE|

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

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

000123742 ... WESLACO L 11/27/2024 .. 0. ....259,422
000124394 .... MART INSBURG .. L 11/27/2024 .. 0. ... 169,402
000234060 ... TOWNSHIP OF BERLIN .. L 11/27/2024 .. 0. ... 259,000
000234917 ... MCALLEN L 11/27/2024 .. 0. ... 140,000
000235352 ... LAKE CITY .... 1172772024 .. 0. ... 322,000
000235484 ... JACKSONVILLE . L 11/27/2024 .. 0. ... 150,244
000241363 .... Pico Rivera .. 1172772024 .. 0. .. 520,000
000244848 . STAFFORD ... L 11/27/2024 .. 0 594,000
000287531 . New lberia ... 1172772024 .. 0 215,000
000306799 . NORTH PLAINFIELD . L 11/27/2024 .. 0 453,855
000307482 .... SI0UX CITY 1172772024 .. 0. ... 352,000
000310014 ... YORKTOWN HEIGHTS . L 11/27/2024 .. 0. .1,010,000
000325320 ... REIDSVILLE . 05/02/2022 .. 0. ... 202,000
000325343 ... BUCKSPORT . 05/02/2022 .. 0. ... 166,257
000325446 .... EAST ORANGE .. . 05/02/2022 .. 0. ... 392,000
000325660 ... DAMASCUS . 05/02/2022 .. 0. ... 380,000
000325699 ... MARIENVILLE .. . 05/02/2022 .. 0. ... 100,000
000325891 .... . 05/02/2022 .. 0. .. 460,864
000326019 . MONMOUTH JCT . . 05/02/2022 .. 0 296,655
000326048 . SPRINGDALE . 05/02/2022 .. 0 640,000
000326084 . ASTON ....... . 05/02/2022 .. 0 418,807
000326127 ... BAKERSFIELD .. . 05/02/2022 .. 0. ... 339,000
000326138 ... SICKLERVILLE ... . 05/02/2022 .. 0. ... 361,000
000326234 .... WICHITA . 05/02/2022 .. 0. ... 167,000
000326674 ... SAN ANTONIO .. . 05/02/2022 .. 0. ... 149,000
000326728 ... NEW CASTLE ... . 05/02/2022 .. 0. ... 292,000
000326750 ... SMYRNA ... . 05/02/2022 .. 0. ... 380,481
000326846 ... TURLOCK . . 05/02/2022 .. 0. ... 418,917
000331253 .... OWINGS ... . 08/30/2023 .. 0. .. 655,000
000331261 . BOWIE .... .08/30/2023 .. 0 474,374
000331284 . MORENO VALLEY . 08/30/2023 .. 0 523,958
000331307 . LANDOVER ... .08/30/2023 .. 0 579,000
000331347 . HIALEAH . . 08/30/2023 .. 0 778,000
000331388 . WOODRUFF ... .08/30/2023 .. 0 294,000
000331392 .... FORT BRAGG ... . 08/30/2023 .. 0. ... 597,503
000331420 .... MERIDEN .... .08/30/2023 .. 0. ... 480,000
000331448 .... OCONOMOWOC . . 08/30/2023 .. 0. ... 525,000
000331452 ... LANCASTER .. .08/30/2023 .. 0. ... 184,955
000331540 ... BUCKLEY .... . 08/30/2023 .. 0. ... 902,000
000331580 ... SOMERDALE .. .08/30/2023 .. 0. .. 211,494
000331675 . MODESTO . . 08/30/2023 .. 0 443,000
000331691 . HAMPTON . .08/30/2023 .. 0 386,000
000331696 ... .. | NISKAYUNA .. . 08/30/2023 .. .0)... ... 329,000
0299999. Mortgages in good standing - Residential mortgages-insured or guaranteed 0 16,972,188

SAVANNAH . 03/31/2022 .. 0. . .. 86,500,000

FORT WORTH .06/03/2022 .. 0 11,552,146 |.. . 118,498,310

LEBANON ... . 09/21/2023 .. 0 . 433,089 |.. .. 64,000,000

FOUNTAIN . 03/17/2023 .. 0 . 136,230,000

FT. MYERS . . 08/31/2023 .. 0 .107,731,200

CINCINNATI ... . 11/02/2023 .. 0. .. 82,366,500

WELLFORD ... . 05/08/2023 .. 0. . 108,734,400

LEBANON ... . 04/27/2023 .. 0. ...74,490,350

EMERSON ... . 11/02/2022 .. 0. . 100,342,320

CHARLOTTE .. U . . 11/09/2023 .. .. 0. . .. 46,489,850

PP TP PPPPI P T UUUUUN FEPTTTToY 09/12/2023 ...ooovven oo BB [ 1,825,302 [ ccieiiiiiiii 0 i 100,000,000
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 2

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

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

ASHEVILLE . . 12/04/2023 .. ... 8.064 |.. ....3,003,91 |...
.09/17/2024 .. .. 7.814 ..
.01/09/2025 .. .6.250 |.. 36,500,000 |...
OKLAHOMA CITY .. .01/10/2025 .. 6.090 |.. 32,000,000 |... .
POMPANO BEACH .. . 03/05/2025 .. 6.360 |.. 59,000,000 |... . 101,400,000
1366 MYRTLE BEACH ... o] .. coe]s . 03/31/2025 .. . .. 40,500,000 |... ....0].. .. 75,500,000
0599999. Mortgages in good standing - Commercial mortgages-all other 172,329,263 57,792,656 1,396,666,080
0899999. Total Mortgages in good standing 172,329,263 58,164,177 1,413,638, 268
1699999. Total - Restructured Mortgages 0 0 0
000213227 PHILADELPHIA ... e e et e et e e e e e e e e e e e e e e s e e e eenne e e e e eennnnneeenennn | oeeeeeeeennnneeeeennnas PA e e [ 11/27/2024 0 420,902
000213488 ... 1172772024 .. 0. ... 120,000
000234491 ... CAVDEN WYOMING . L 11/27/2024 .. 0. ... 224,521
000241306 ... Vancouver 1172772024 .. 0. ... 600,000
000290782 .... LOUISVILLE ... L 11/27/2024 .. 0. ... 193,000
000326331 .... POUGHQUAG .. . 05/02/2022 .. 0. .. 434,000
000331395 . EDGEWOOD .08/30/2023 .. 0 339,000
000331643 .. KILGORE ... . 08/30/2023 .. .0)... ... 357,000
1899999 Mortgages with overdue interest over 90 days-Residential mortgages-insured or guaranteed 0 48,622 3,288,423
2499999. Total - Mortgages with overdue interest over 90 days 0 48,622 3,288,423
000244859 SAVANNAH 11/27/2024 0 480,000
000304852 . FAYETTEVILLE . L 11/27/2024 .. 0 ... 271,000
000326177 . VIRGINIA BEACH . 05/02/2022 .. . 0)... ....0].. ... 483,000
2699999 Mortgages in process of foreclosure-Residential mortgages-insured or guaranteed 0 331 1,234,000
3299999. Total - Mortgages in the process of foreclosure 0 331 1,234,000
3399999 - Totals 172,329,263 58,213,130 1,418, 160,691
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 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
1252 e HOUSTON e eeeei Jeemmeeeeeeeees T [ e e 09/20/2021 .....[...... 03/10/2025 .....|......... 57,292,928 |.eeeveieieeeennnnns [ [V [ [V [ SRR | IR 56,972,856 |......... 56,972,856 |.....oeeeenrnnnnns [ [V 0
1253 Lo HOUSTON .ovvveeniiiiiiiiniiiiiiiinienciiies Jovvnennneeeennns Wevnnnnnnnnnnnns foonnenes voveeens fonnd 09/20/2021 .....|...... 03/10/2025 ..... ......ees 62,637,072 |....oiiiiiinnnnnnns [ [0 [ [0 Ofiiiiiiiiinnn 0 62,287,144 |......... 62,287,144 |...ooiiiiiinnnnnnns [ [0 0
0199999. Mortgages closed by repayment 119,930,000 0 0 0 0 0 119,260,000 119,260,000 0 0 0
1151 .. LORTON . 09/28/2009 ...2,545,592 |.... 0. L0 L0 L. 147,424 |, L T47,424 | L0 .0
1166 .. PUYALLUP . 02/24/2012 ...9,734,070 |.... 0. L0 L0 .. 277,759 |. L 217,759 ... L0 ...0
178 .. LORTON 09/18/2013 ...5,258,39% |.... 0. L0 L0 L0 .0
1183 .. ROSEVILLE .11/20/2014 .. 1,859,614 |. 0 0 .0 . 0 0
1186 .. ROCKY RIVER . .02/10/2015 .. ..23,458,512 |. 0 0 .0 166 456 0 0
1188 .. CINCINNATI .. .10/02/2015 .. . . 18,506,068 |. 0 0 .0 115,024 0 0
1189 .. CINCINNATI .. 10/02/2015 [l R 8,458,551 |.... 0. L0 L0 L0 .0
CINCINNATI .. 10/02/2015 35,173,817 [.... 0. L0 L0 L0 ...0
09/21/2017 12,051,256 |.... 0. L0 L0 L0 .0
12/12/2017 ..44,635,612 |.... 0. L0 L0 . . 0. ...0
NEWPORT ... 12/19/2017 ... 7,956,260 |.... 0. 0. 0. .. 114,807 |... 0. .0
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
KENNESAW ... 03/12/2018 ....95,897 |.
KENNESAW ... 03/12/2018 . . ...65,834 |.
KENNESAW . 03/12/2018 10,493,170 |....
LONGMONT .04/19/2018 .. ..47,485,570 |.

000325639 .
000325840 ...
000326631 .
000326035 ...

.. | CARSONVILLE .
.. | ROUND ROCK ..
.. [KATY ...
- JUNION ..

LONGI00D
CARMEL .
COLUMBUS ..

OKLAHOMA CITY .

WASHINGTON

LAND OLAKES ...

CINCINNATI ..
CALIFORNIA ..
WASHINGTON
MURFREESBORO
E. WICHITA ..
INDIANAPOL IS
FISHERS
ORLANDO
HUNTSVILLE ..

BAINBRIDGE [SLAND .

AUSTIN ...
FRANKLIN
ELLETTSVILLE
CENTERVILLE
CLARKSVILLES
APEX ...
STERLING .

DAVENPORT ...
DAVENPORT ...
SAN JOSE ..
GAINESVILLE
PHOENIX ...
RENO .
PITTSBURGH
CARMEL
PITTSBURGH ..
ROCHESTER ...
CINCINNATI ..
PITTSBURGH ..

Wi.

09/26/2018
12/21/2018
07/30/2019
08/08/2019
08/12/2019
09/20/2019
12/20/2019
02/14/2020

06/15/2020
08/27/2020
09/01/2020
11/04/2020
11/10/2020
11/10/2020
11/10/2020

e e 12/17/2020
.04/15/2021 ..
.03/29/2021 ..
.04/13/2021 ..
.07/15/2021 ..
.07/21/2021 ..

07/29/2021
09/20/2021
09/20/2021
12/14/2021
03/30/2022
03/30/2022

07/25/2023
07/25/2023
11/29/2023
01/31/2024
11/20/2024
11/12/2021
05/02/2022
05/02/2022

05/02/2022

... 07/12/2018 ..
.. 09/10/2018 ..

.03/06/2020 ..
.04/16/2020 ..
06/10/2020 ..

.05/05/2022 ..
.05/09/2022 ..
.07/21/2022 ..
.08/12/2022 ..
.05/11/2023 ..

.05/02/2022 ..

) IR 25,000,000 |....
..32,595,367 |.
..40,805,399 |.
..29,979,897 |.
3,761,696 |.
..39,390,067 |.
72,205,046 |....
57,292,928 |....
62,637,072 |....
42,924,392 |....
32,536,639 |....
13,310,443 |....
..31,530,207 |.
..52,425,000 |.
..48,269,406 |.
..58,354,082 |.
..35,185,489 |.
25,610,019 |....
22,973,911 |....
33,656,616 |....

..33,912,800 |.
..31,354,539 |.
53,268,774 |....
49,219,613 |....
25,220,298 |....
25,875,414 |....
41,955,579 |....
24,802,936 |....
18,711,486 |....
59,162,075 |....
..23,693,238 |.
..29,567,121 |.
..58,780,984 |.
42,975,772 |....
42,414,019 |....
46,557,465 |....
34,986,506 |....
23,284,228 |....
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125,604
166,537
.295,699

209 888

281 589 |...
....379,449 |...
... 135,009 |...
....126,953 |...
... 218,474 ...
....143,042 ...
... 126,723 |...
...284,437 |...

....215,358 |...
....219,449 |...
....239,269 |...
... 180,155 |...
.. 110,268 |...

....451,035 |...
... 320,072 ...
....349,928 |...
....275,339 |...
.. 176,764 |...
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000325625 ....
000326729 ...
000325499 ...
000326402 .

000325556 .

000326048 .

000326416 ...
000326021 ...
000325854 ...
000326331 ...
000325921 ...
000325636 ...
000325326 ....
000325498 ....
000325409 .
000326288 .
000326116 .
000326414 ...
000325691 ...
000325616 ...
000325900 ...
000326408 ...
000325927 ...
000326706 ...
000326108 ...
000325859 .
000325617 .
000326406 .
000325929 .
000325450 .
000325533 ....
000326780 ...
000326480 ...
000325544 ....
000326494 ...
000326010 ...
000325315 .
000325545 .
000325773 .
000326418 .
000326023 .
000326175 ...
000325308 ...
000325904 ...
000326259 ...
000325398 ....
000325836 ...
000326244 ...
000326709 ...
000326556 .
000325980 ...

.. | REDFORD
. | BATON ROUGE .

. | HANOVER

.. | BURGETTSTOIN ..
.. | MONTPEL IER
.. | COLUMBUS ..
.. | WALDORF
.. [ROY ..
.. | ROANOKE ...
.. |NORTH LAS VEGAS .
. | VILLA PARK ..

.. | ALLENDALE
.. [SILVER SPRING .
.. | UPPER MARLBORO
.. [ MIDDLEBURG
. [VIRGINIA BEACH ..

. [ ALLTANCE .

BALT IMORE

.. | TOPEKA ...
.| CAMDEN .

.. | SAGINAW
.. [ TUCSON .
.. | LEBANON ...
.. [GRANITE FALLS .
.. | SEMMES
.. | MANCHESTER ..
.. | MOUNT PLEASANT ..
.. | THEODORE
. | LUBBOCK ...

.. [HOLMES
.. | COOPER CITY .
. | SHERIDAN ..

WICHITA ...

SAGAMORE ...
.. | DAYTONA BEACH ....
.. | WILLTAMSTOWN
. | POUGHQUAG ...

ILION ..
LAUREL ....

TEMPERANCE ..
GRANITE FALLS .

GARY .

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

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

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

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

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

05/02/2022

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

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

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

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

.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
000326854 ... .. | FERNANDINA BEACH 05/02/2022 ...254,641 |. ...254,641|...
000326796 ... .. | CHERRY VALLEY ... 05/02/2022 ... feueeerrnnnnn e feeeeiiiicien 986 [ O 29 e O e O e 29 e O [ 1,016 |.
000325991 ... . | PEARSALL . 05/02/2022 12
000325534 . .. |FISHERS ... .05/02/2022 ..
000326199 . .. | PRINCETON .06/02/2022 ..
000326172 . . | WEST SALEM .05/02/2022 ..
000326186 .... BALTIMORE ... 05/02/2022
000325535 .... . 05/02/2022
000325777 ... .. | ELKINS PARK ... 05/02/2022
000326845 ... .. | WILLIAMSTON 05/02/2022
000325627 ... .. | BLOOMFIELD HILLS ... 05/02/2022
000326520 ... .. | WEAVERVILLE ... 05/02/2022
000326832 ... .. | TACOMA 05/02/2022
000325673 ... .. | CONSTABLEV ILLE 05/02/2022
000326177 . . | VIRGINIA BEACH .06/02/2022 ..
000325539 . SIOUX CITY .05/02/2022 ..
000326080 . . | GONZALES .... .06/02/2022 ..

000325385 ....
000326150 ...
000326232 ...
000326786 ....
000325373 ...
000326600 ...
000325838 ...
000325698 ...
000326488 .
000325740 .
000325456 .
000325810 .
000326696 .
000326836 ...
000325351 ...
000325891 ...
000325364 ...
000325974 ...
000326821 ...
000325580 .
000326849 .
000326142 .
000326440 .
000325688 .
000326750 ...
000325758 ...
000326084 ...
000325446 ...
000325459 ....
000326681 ...
000325999 ...
000325660 ...
000325447 .
000326846 ...

.. [ TALLAHASSEE ...
.. | CONCORD
.. | LUGOFF
.. [ ORCHARD PARK
.. | OWINGS MILLS
.. | CINCINNATI ..
.. [MERRILLVILLE
. [HOCKLEY ...

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

.. | NEW OXFORD
.. |LINCOLN ...
.. | LINDENHURST .
.. | LUCEDALE .
. [PARIS ...

. [KRESGEVILLE ...

.. | DAMASCUS ..
. | JAMAICA

.. | COLONIAL BEACH ..
. [SAINT LOUIS .

VERNONIA ..

SMYRNA .

. | STOCKTON ..

NORMAN PARK ...

TURLOCK ...

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

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

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

05/02/2022

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

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

.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000325987 ...
000326097 ...
000325433 ...
000326479 .
000326431 .
000325737 .
000325597 ...
000326445 ....
000326217 ...
000325653 ....
000326360 ...
000326769 ...
000326742 ...
000326444 ...
000326686 .

000326061 .

000326824 .

000325818 ...
000326825 ...
000326399 ...
000326157 ...
000325977 ...
000326698 ...
000325805 ...
000326282 ...
000326296 .
000325402 .
000326138 .
000326136 .
000325790 .
000325873 ...
000326803 ...
000326815 ...
000326350 ...
000326280 ...
000326294 ...
000325343 .
000325725 .
000325641 .
000325585 .
000325953 .
000326674 ....
000325358 ...
000326356 ...
000326598 ...
000326031 ...
000326045 ...
000325481 ...
000326655 ...
000326413 .
000325496 ...

.. | SICKLERVILLE
.. | CANTON .
.. | CAMAS ..
.. | MUSKEGON ..
. | PORT ORCHARD ..

.. [LINCOLNTON ..
.. [EL DORADO ...
.. | HOUSTON
.. | CALABASAS ...
.. |RED BLUFF

.. [PLAINFIELD
.. | MARRERO ...
.. [VIENNA ...
. |LONG BEACH ..

.. [MATTAPAN
.. | PHILADELPHIA ..
.. [CORINTH ...
.. | ANDOVER ...
.. | WETUMPKA ...
.. | VINELAND .
.. | PORT BYRON ..
.. [ SICKLERVILLE
.. [EMERY ..
.. | EUREKA .
. | ASHEBORO ..

.. | VALLEY STREAM ...
. | SAINT ROSE ..

.. |WRIAH
.. | GAYLORD
. | CHICAGO

.. [ SAN ANTONIO .
.. | TUSCALOOSA ..
.. |LAFAYETTE ...
.. | TAVARAC ...
.. [LUBBOCK ...
.. | CASA GRANDE .
.. | METHUEN
.. | LOGANVILLE
.. | ASHAWAY ...
. | PHILADELPHIA

GREENSBORO ..

BUCKSPORT

PATASKALA

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

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

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

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

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

05/02/2022

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

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

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

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

.05/02/2022 ..
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326653 ...
000326597 ...
000326127 ...
000325850 .

000326100 .

000325649 .

000326272 ...
000325635 ....
000325482 ...
000325888 ...
000326806 ...
000325632 ...
000325334 ...
000325860 ...
000325562 .
000326043 .
000326818 .
000326651 ...
000325405 ...
000326665 ...
000325580 ...
000326069 ...
000326139 ...
000326805 ...
000331547 ...
000331641 .
000331520 .
000331571 .
000331711 .
000331343 .
000331655 ...
000331534 ...
000331413 ...
000331367 ...
000331599 ...
000331299 ...
000331616 .
000331463 .
000331640 .
000331342 .
000331412 .
000331654 ...
000331601 ...
000331666 ....
000331424 ...
000331298 ...
000331615 ...
000331368 ...
000331392 ...
000331629 .

000331271 ...

.. |LEICESTER ...
.. | BAKERSFIELD ...
.. | MANOR ...
.. | THORNTON
.. | KILLEEN
. | JENISON ...

.. |WEST SPRINGFIELD ...
. | NEW BRAUNFELS .

.. | VIRGINIA BEACH
. [ SAN ANTONIO .

.. | OZARK
.. [SAINT MARTINVILLE .
.. |BRICK TP ...
. [ WESTAMPTON ..

.. [DEXTER TWP ..
.. | BETHEL
.. | ALBUQUERQUE .
.. | PIEDMONT
.. [ODESSA ...
.. [OTISFIELD
.. | MORTON ...
.. | ORLANDO ...
. | CLEVELAND ...

.. | PLATTE CITY ...
.. | THE COLONY
.. |ROCK HILL ...
.. [APOLLO .
.. |ELGIN ..
.. | CAMBRIDGE SPRINGS .
.. | BESSEMER ...
.. | PALM COAST
. | LUBBOCK

.. | FORT BRAGG ..
. | SCHENECTADY .

10WA  COLONY .

CARMEL

BATAVIA ...
COLUMBUS ..

. | SYRACUSE ..

MC LEANSVILLE .

BRENTHOOD ...

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

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

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

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

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

08/30/2023

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

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

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

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

.08/30/2023 ..
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

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

000331589 ... .. |HOMESTEAD ... 08/30/2023 ... 106 ... L0 .. 106 |.. L0 L0 .0
000331341 ... .. | TERRY 08/30/2023 I L0 I L0 ...0
000331532 .... .. | ROCKLEDGE ... 08/30/2023 L0 L0 L0 .0
000331600 . .. | OMAHA .. .08/30/2023 .. 0 .0 0 0
000331651 . .. |HOLSTEIN .. .08/30/2023 .. 0 L0f 0 0
000331544 . .. [ NAMPA .. .08/30/2023 .. 0 .0 0 0
000331665 ... . | CAMDEN ... 08/30/2023 L0 L0 L0 .0
000331316 ... . 08/30/2023 L0 I L0 ...0
000331437 ... .. | MOORESVILLE 08/30/2023 L0 L0 L0 .0
000331284 .... . [MORENO VALLEY ..eveeeeeeeiiieeeeeenies femeeeeemmnee CAe e oo e e 08/30/2023 L0 I L0 ...0
000331652 .... o [LAKE WORTH ..o Jevnieneeeceee Pl e e 08/30/2023 L0 L0 L0 .0
000331410 .... ARNAUDVILLE ... eeeeee e eeeeme Jeemmmeeeeeeeee B e s e 08/30/2023 L0 I L0 ...0
000331507 ... =10 R | SR AR UURR RN 08/30/2023 L0 L0 L0 .0
000331628 ... o |LANCASTER ...oeeeeeeieeeeeeeneeeeeennnn feeeeemmneeeeen PR i e e 08/30/2023 L0 I L0 ...0
000331328 . .. | GAFFNEY .08/30/2023 .. 0 L0f 0 0
000331449 . .. |HOOVER . .08/30/2023 .. 0 .0 0 0
000331664 . . | UVALDE . .08/30/2023 .. 0 L0f 0 0
000331487 ... CORBIN e e eeemnneeeeeeeneeees Jeemmneeeeeee KY e o e 08/30/2023 L0 I L0 ...0
000331366 ... ANTIOCH eeniiiiiieeeccenineeeceeiiees Jevvneneeeeeee TNen [ e e 08/30/2023 L0 L0 L0 .0
000331301 ... TRENTON .eeeeeeeeeeeeeemn e e eeemneeee Jeemmmeeeeeeenes OHece e e 08/30/2023 L0 I L0 ...0
0003312589 ... «. [BRYANS ROAD ....oevvvvnenieiiiinineeecnnnnn foeeeeevvnen e D [ e 08/30/2023 L0 L0 L0 .0
000331613 ... o [LITTLE ROCK ..eeeeeeeieeeeeemeneeeeemnnnn foeeemmmeeeeeee AR i e e 08/30/2023 L0 I L0 ...0
000331283 .... o [BROCKTON eevevvieeeecviiineeeceeiinees [ MA s o s 08/30/2023 L0 L0 L0 .0
000331281 ... oo | TALLADEGA ..evveeeeeeeeeenieeeeeennieeeee foeeemmmnneeeeee AL i e e 08/30/2023 L0 I L0 ...0
000331504 .... .. |DENVER 08/30/2023 L0 L0 L0 .0
000331569 . .. [ JACKSONVILLE .08/30/2023 .. 0 .0 0 0
000331448 . .. | OCONOMONOC .08/30/2023 .. 0 L0f 0 0
000331663 . .. | GREECE .... .08/30/2023 .. 0 .0 0 0
000331421 . .. | NORTHGLENN .08/30/2023 .. 0 L0f 0 0
000331542 . .. [ JACKSONVILLE .08/30/2023 .. 0 .0 0 0
000331593 ... .. | CHELSEA 08/30/2023 L0 L0 L0 .0
000331677 ... oo |PORT ARTHUR ..o eeeeeeeeeeeemenes foeeemmmeeeeees T v e e 08/30/2023 L0 I L0 ...0
000331556 .... . |RED CREEK ...ovvvvviiiiiiiiineccceviins v N s [ e [ 08/30/2023 L0 L0 L0 .0
000331486 ... GASTONTA e eeeeee e e eemmee e Jeemmmeeeeeeeee N [ s [ 08/30/2023 L0 I L0 ...0
000331626 .... FREEPORT ...vivvivviniiivivnnineeevnnnnnes fevvnnneeeeeeen N e e e el 08/30/2023 L0 L0 L0 .0
000331580 ... .. | SOMERDALE ... 08/30/2023 L0 I L0 ...0
000331326 . .. [ CORAM ... .08/30/2023 .. 0 L0f 0 0
000331592 . .. |HELOTES ... .08/30/2023 .. 0 .0 0 0
000331611 . .. |NORTH LAS VEGAS . .08/30/2023 .. 0 L0f 0 0
000331434 . .. |RICHVOND .. .08/30/2023 .. 0 .0 0 0
000331257 . .. | CONVERSE .08/30/2023 .. 0 L0f 0 0
000331623 .... .. | GRAYSON ... 08/30/2023 L0 I L0 ...0
000331688 ... . | WEATHERFORD . 08/30/2023 L0 L0 L0 .0
000331446 .... 08/30/2023 L0 I L0 ...0
000331325 ... 08/30/2023 L0 L0 L0 .0
000331497 ... 08/30/2023 L0 I L0 ...0
000331637 ... . 08/30/2023 L0 L0 L0 .0
000331554 ... .. | CROSBYTON ... 08/30/2023 L0 I L0 ...0
000331498 .... .. | REYNOLDSBURG .. 08/30/2023 L0 L0 L0 .0
000331622 . . | SAGINAW ... .08/30/2023 .. 0 .0 0 0
000331501 ... SENIOA ... 08/30/2023 0. 0. 0. .0
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000331254 .... .. | HAVERSTRAW 08/30/2023 L0 ..262 |.. L0 1,372 . 1,372, L0 .0
000331566 ... .. | FLORESVILLE ... 08/30/2023 L0 I L0 ...0
000331389 .... .. | CHARLESTON .. 08/30/2023 L0 L0 L0 .0
000331687 . .. | LAGRANGE . .08/30/2023 .. 0 .0 0 0
000331268 . .. |RONE ... .08/30/2023 .. 0 L0f 0 0
000331292 . .. | WAXAHACHIE .08/30/2023 .. 0 .0 0 0
000331706 ... .. | CAPE GIRARDEAU 08/30/2023 L0 L0 L0 .0
000331590 ... . | ATHENS ... 08/30/2023 L0 I L0 ...0
000331515 ... . 08/30/2023 L0 L0 L0 .0
000331636 ... HYATTSVILLE ... 08/30/2023 L0 I L0 ...0
000331674 ... FRANKL IN 08/30/2023 L0 L0 L0 .0
000331432 .... .. | TICKFAN ... 08/30/2023 L0 I L0 ...0
000331529 .... .. |HUGHES .... 08/30/2023 L0 L0 L0 .0
000331374 ... .. | ROCHESTER ... 08/30/2023 L0 I L0 ...0
000331253 . .. [OWINGS .... .08/30/2023 .. 0 L0f 0 0
000331267 . .. | HOUSTON .08/30/2023 .. 0 .0 0 0
000331388 . .| WOODRUFF .08/30/2023 .. 0 L0f 0 0
000331621 .... MEMPHIS ... 08/30/2023 L0 I L0 ...0
000331458 .... . | SPOTSYLVANIA .. 08/30/2023 L0 L0 L0 .0
000331579 ... 08/30/2023 L0 I L0 ...0
000331291 .... 08/30/2023 L0 L0 L0 .0
000331635 ... 08/30/2023 L0 I L0 ...0
000331649 .... . 08/30/2023 L0 L0 L0 .0
000331528 .... .. [LITTLE ROCK ... 08/30/2023 L0 I L0 ...0
000331480 ... .. | SPRING ... 08/30/2023 L0 L0 L0 .0
000331526 . .. | STAFFORD .. .08/30/2023 .. 0 .0 0 0
000331647 . .. | OMAHA .. .08/30/2023 .. 0 L0f 0 0
000331685 . .. | GROVETONN .08/30/2023 .. 0 .0 0 0
000331494 . .. [HOLLIS . .08/30/2023 .. 0 L0f 0 0
000331513 . o [MIAMT . .08/30/2023 .. 0 .0 0 0
000331336 .... . | BROWNSVILLE ... 08/30/2023 L0 L0 L0 .0
000331648 ... 08/30/2023 L0 I L0 ...0
000331360 ... CHERRY HILL . 08/30/2023 L0 L0 L0 .0
000331704 .... . |RI0 RANCHO .. 08/30/2023 L0 I L0 ...0
000331321 ... 08/30/2023 L0 L0 L0 .0
000331633 .... . 08/30/2023 L0 I L0 ...0
000331265 . .. [CLINTON .08/30/2023 .. 0 L0f 0 0
000331279 . .. |HAZEL GREEN .08/30/2023 .. 0 .0 0 0
000331645 . .. |EASLEY .... .08/30/2023 .. 0 L0f 0 0
000331403 . .. | AUBURN . .08/30/2023 .. 0 .0 0 0
000331398 . .. [ TUCSON . .08/30/2023 .. 0 L0f 0 0
000331347 ... .. |HIALEAH ... 08/30/2023 L0 I L0 ...0
000331659 .... .. [ SIDNEY 08/30/2023 L0 L0 L0 .0
000331385 ... .. | ROSENBERG ... 08/30/2023 L0 I L0 ...0
000331320 .... .. [SAINT PAUL .. 08/30/2023 L0 L0 L0 .0
000331455 ... .. | SAN ANTONIO . 08/30/2023 L0 I L0 ...0
000331511 ... .. | SYCAMORE ... 08/30/2023 L0 L0 L0 .0
000331332 ... . [ MILWAUKEE ... 08/30/2023 L0 I L0 ...0
000331714 ... NORTH HAVEN ... 08/30/2023 L0 L0 L0 .0
000331467 . . | FRIENDSVILLE .08/30/2023 .. 0 .0 0 0
000331588 ... LAREDO ... 08/30/2023 0. 0. 0. .0
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000331561 .... 08/30/2023 .....|eeeeeeeeeinn e [ 1,728 |.... L0 L0 ...2,136 |... L0 .0
000331607 ... 08/30/2023 .....foeeeeeiiiinn ceerinies [t 3,101 |.... L0 I ...3,833 ... L0 ...0
000331440 .... . 08/30/2023 L0 L0 L0 .0
000331370 . .. |LAKE WALES .08/30/2023 .. 0 .0 0 0
000331416 . .. | CENTERVILLE .08/30/2023 .. 0 L0f 0 0
000331491 . . |LONG LAKE .08/30/2023 .. 0 .0 0 0
000331510 .... . 08/30/2023 L0 L0 L0 .0
000331696 ... .. |NISKAYUNA ... 08/30/2023 L0 I L0 ...0
000331263 .... .. | EDGARTOWN ... 08/30/2023 L0 L0 L0 .0
000331384 .... . [ JACKSONVILLE .. 08/30/2023 L0 I L0 ...0
000331309 .... 08/30/2023 L0 L0 L0 .0
000331333 ... 08/30/2023 L0 I L0 ...0
000331275 ... 08/30/2023 L0 L0 L0 .0
000331619 ... . 08/30/2023 L0 I L0 ...0
000331289 . .. | ZANESVILLE .08/30/2023 .. 0 L0f 0 0
000331401 . .. | HALEDON .08/30/2023 .. 0 .0 0 0
000331522 . .. [MASTIC . .08/30/2023 .. 0 L0f 0 0
000331536 .... .. |LONGVIEW . 08/30/2023 L0 I L0 ...0
000331359 ... .. [ TUCSON 08/30/2023 L0 L0 L0 .0
000331383 .... .. | CHARLOTTE ... 08/30/2023 L0 I L0 ...0
000331262 .... .. | GORDONSVILLE .. 08/30/2023 L0 L0 L0 .0
000331681 ... . | BAY SHORE 08/30/2023 L0 I L0 ...0
000331429 ... .. [ INDIANAPOLIS .. 08/30/2023 L0 L0 L0 .0
000331572 .... .. [MIDLAND 08/30/2023 L0 I L0 ...0
000331451 .... . | SPRING GROVE .. 08/30/2023 L0 L0 L0 .0
000331260 . .. | TULARE ....... .08/30/2023 .. 0 .0 0 0
000331693 . .. |CRYSTAL LAKE .08/30/2023 .. 0 L0f 0 0
000331548 . .. | PORTSMOUTH .. .08/30/2023 .. 0 .0 0 0
000331330 . .. [BLYTHEVILLE .08/30/2023 .. 0 L0f 0 0
000331669 . . | TARPON SPRINGS .08/30/2023 .. 0 .0 0 0
000331642 .... 08/30/2023 L0 L0 L0 .0
000331274 ... . 08/30/2023 L0 I L0 ...0
000331395 ... .. | EDGEWOOD .. 08/30/2023 L0 L0 L0 .0
000331465 ... .. [PHILADELPHIA .. 08/30/2023 L0 I L0 ...0
000331656 ... .. | SI0UX CITY 08/30/2023 L0 L0 L0 .0
000331479 ... .. | MARATHON ... 08/30/2023 L0 I L0 ...0
000331358 . .. |PIKEVILLE .08/30/2023 .. 0 L0f 0 0
000331261 . .. | BOWIE .. .08/30/2023 .. 0 .0 0 0
000235490 . .. | NORTH MIAMI 172772024 .. 0 L0f 0 0
000235238 . .. [EPPING .... 1172772024 .. 0 .0 0 0
000233916 . . | BALTIMORE 172772024 .. 0 L0f 0 0
000234554 ... .. | IRONTON 11/27/2024 L0 I L0 ...0
000231882 .... .. | POTOSI 11/27/2024 L0 L0 L0 .0
000234172 ... .. |EAST STROUDSBURG .....eeeeevmnneeeeemnnnn femmeeeeemmmeee PR [ i s 11/27/2024 L0 I L0 ...0
000234540 ... .. [MESQUITE .... 11/27/2024 L0 L0 L0 .0
000233809 ... . | WAUKESHA ... 11/27/2024 L0 I L0 ...0
000123914 .... . 11/27/2024 L0 L0 L0 .0
000235275 ... .. | ALEXANDER ... 11/27/2024 L0 I L0 ...0
000213473 ... .. [AUSTELL ... 11/27/2024 L0 L0 L0 .0
000307760 . .. | FRESNO ... 1172772024 .. 0 .0 0 0
000213231 ... . | PRAIRIEVILLE 11/27/2024 0. 0. 0. .0




) AVE

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3
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000231831 ...
000231901 ...
000241210 ...
000234801 .
000307978 .
000233992 .
000233917 ...
000304874 ...
000124636 ...
000307721 ...
000123761 ...
000234662 ...
000123509 ...
000235491 ...
000235416 .
000234243 .
000234829 .
000241238 ...
000235239 ...
000235118 ...
000235072 ...
000234351 ...
000235397 ...
000233955 ....
000287667 ...
000311433 .
000233904 .
000234518 .
000235262 .
000235429 .
000235099 ....
000234504 ...
000235453 ....
000308986 ...
000213583 ...
000235511 ...
000234556 .
000234677 .
000234854 .
000241370 .
000235371 .
000234300 ...
000235538 ....
000234002 ...
000234296 ...
000213368 ...
000234785 ...
000234664 ...
000234422 ...
000233905 .

000306215 ...

.| BREMERTON

ANDERSON
.| AUDUBON
. |Laporte ...

.. |HINESVILLE ..
.. |LOUISVILLE ..
.. | CINCINNATI
.. | DE 80TO ...
.| WHITEHOUSE

SALVISA ...
. | GROVE CITY ..
. [ BELLMAWR .

.. | JACKSON ...
.. |MENPHIS ...
.. [HIALEAH GARDEN
. | PENSACOLA ...
.. |Newark .
.. | SUYRNA .
.. | AURORA ...
. |MISSOURI CITY .

.. | CLOVER
. | HARPERS FERRY .

RACINE ....
MILFORD ...
Pittsburgh ..

. | FAVETTEVILLE ..

ROCHESTER ...
PLAINFIELD ..

FAYETTEVILLE ..
. | PHILADELPHIA ..

. | FOREST PARK ...

INDIANAPOL IS

INGLESIDE ...

INPERIAL .
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MABELVALE ...

ISABELA ...

ENGLEW0OD CITY

S .
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000235105 ... .. [NASHVILLE 11/27/2024 L0 L0 L0 .0
000235347 ... .. |DOUGLASVILLE .. 11/27/2024 L0 I L0 ...0
000233849 ... .. [LINCOLN PARK .. 11/27/2024 L0 L0 L0 .0
000234282 . .. |PEORIA .... 1172772024 .. 0 .0 0 0
000234328 . .. [ELGIN .. 172772024 .. 0 L0f 0 0
000234040 . .. | GALLOWAY TOMNNSHIP . 1172772024 .. 0 .0 0 0
000232010 .... .. | FULTON 11/27/2024 L0 L0 L0 .0
000213410 .... . | ARABI 11/27/2024 L0 I L0 ...0
000233994 ... .. | MANTACHIE ... 11/27/2024 L0 L0 L0 .0
000233873 ... .. |RIVERDALE 11/27/2024 L0 I L0 ...0
000234747 ... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0 .0
000234989 ... .. | CEDAR HILL .. 11/27/2024 L0 I L0 ...0
000234869 ... .. |DALLAS 11/27/2024 L0 L0 L0 .0
000235144 .... .. [MEMPHIS ... 11/27/2024 L0 I L0 ...0
000235074 . . BILLINGS . 172772024 .. 0 L0f 0 0
000234925 . SAN JUAN . 1172772024 .. 0 .0 0 0
000213558 . .. |NORTH CHARLESTON 172772024 .. 0 L0f 0 0
000213316 ... .. | NEWPORT NEWS 11/27/2024 L0 I L0 ...0
000124676 ... .. | FONTANA 11/27/2024 L0 L0 L0 .0
000235195 ... .. |KATY ... 11/27/2024 L0 I L0 ...0
000233836 .... .. | CEDARTOUN ... 11/27/2024 L0 L0 L0 .0
000234003 .... .. |HAZEL PARK .. 11/27/2024 L0 I L0 ...0
000231911 ... . |NEW HAVEN ... 11/27/2024 L0 L0 L0 .0
000241264 .... .. [Penn Hills .. 11/27/2024 L0 I L0 ...0
000234487 ... .. [DALLAS .... 11/27/2024 L0 L0 L0 .0
000235023 . .. | HOUSTON 1172772024 .. 0 .0 0 0
000233981 . .. [KILLEEN ... 172772024 .. 0 L0f 0 0
000234665 . .. |LOS ANGELES 1172772024 .. 0 .0 0 0
000213302 . .. | MCDONOUGH . 172772024 .. 0 L0f 0 0
000234055 . . | VOORHEES TOMNNSHIP 1172772024 .. 0 .0 0 0
000123466 ... 11/27/2024 L0 L0 L0 .0
000233874 .... . 11/27/2024 L0 I L0 ...0
000213329 ... .. |GRANITE CITY .. 11/27/2024 L0 L0 L0 .0
000235278 ... . | SUGAR HILL .. 11/27/2024 L0 I L0 ...0
000235060 ... . 11/27/2024 L0 L0 L0 .0
000233893 ... .. [CHICAGO ... 11/27/2024 L0 I L0 ...0
000213236 . . [ TRINITY 172772024 .. 0 L0f 0 0
000233939 . DENISON 1172772024 .. 0 .0 0 0
000234996 . o [MIAME .. 172772024 .. 0 L0f 0 0
000241251 . .. [Lawson . 1172772024 .. 0 .0 0 0
000234214 . .. [HIGHLANDS RANCH . 172772024 .. 0 L0f 0 0
000123485 ... .. | LAUDERHILL 11/27/2024 L0 I L0 ...0
000235150 ... .. [CASTAIC ... 11/27/2024 L0 L0 L0 .0
000213273 ... .. | OWASSO ... 11/27/2024 L0 I L0 ...0
000234609 ... .. |LOS FRESNOS . 11/27/2024 L0 L0 L0 .0
000234321 ... .. | MONTGOMERY .. 11/27/2024 L0 I L0 ...0
000244883 .... .. [ROSHELL ... 11/27/2024 L0 L0 L0 .0
000244859 ... . | SAVANNAH .. 11/27/2024 L0 I L0 ...0
000235545 ... .. |RIVERDALE ... 11/27/2024 L0 L0 L0 .0
000235126 . . | TEXAS CITY .. 1172772024 .. 0 .0 0 0
000308471 ... YOUNGSVILLE ... 11/27/2024 0. 0. 0. .0
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000234824 ...
000234349 ...
000235112 ...
000235463 .
000234215 .
000234290 .
000233964 ...
000213584 ...
000311489 ...
000234997 ...
000234201 ...
000234932 ...
000233913 ...
000234685 ...
000234443 .
000232001 .
000234145 .
000309861 ...
000234863 ...
000234253 ....
000241336 ...
000235248 ...
000235532 ...
000234062 ...
000234481 ...
000231872 .
000234039 .
000304363 .
000235166 .
000234649 .
000234407 ...
000304852 ...
000235096 ...
000233788 ...
000124907 ...
000213490 ...
000235236 .
000235273 .
000231954 .
000234458 .
000234025 .
000305751 ...
000231968 ...
000213522 ...
000213210 ...
000231871 ...
000234920 ...
000244820 ...
000234063 ...
000234254 .
000235547 ...

. | COLUBIA ...

.. | VILLA PARK ..
.. | CHICAGO ...
.. | SOUTH BEND ..
.. | SI0UX CITY ..
. | PLANT CITY ..

.. | MEMPHIS
.. | WASHINGTON C.H
. | SEATAC ...

.. [ MCKEESPORT ..
. | ROANCKE ...

.. | Roxboro
. | FARMERSVILLE ..

.. | EMNETT
. | SAINT MARY'S ..

.. | CLARKSVILLE
.. | EL DORADO ...
.. [CINCINNATI ..
.. | MUSTANG ...
.. |PERIA ...
. | FAVETTEVILLE ..

RIVERDALE

.. | CANYON LAKE ...
.. | ODESSA .
.. |DIANA ..
.. | COLUMBUS ..
.. | NEN ORLEANS .
.. | PENNSAUKEN TWP
.. | LATROBE
.. | BROCKWAY ...
. | WATERBORO ...

.. | BOYNTON BEACH .
.. | CANTON
. | AUSTIN

. | MEMPHIS ...

PUYALLUP ..

INDIANAPOLIS ..

ABILENE ...

RIVERDALE ...

MELISSA ...

EAST POINT
STOUTSVILLE ...

BALCH SPRINGS .
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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

000234362 .... . |LAS VEGAS ... 11/27/2024 ..6611.... L0 .. 153 .. L0 ..815]. L0 .0
000233845 ... . 11/27/2024 L0 I L0 ...0
000233966 .... .. | MCGREGOR .. 11/27/2024 L0 L0 L0 .0
000234120 . .. [AUSTIN . 1172772024 .. 0 .0 0 0
000213358 . .. [HUGO . 172772024 .. 0 L0f 0 0
000213191 . .. | DALLAS . 1172772024 .. 0 .0 0 0
000235479 ... .. |BIRDSBORO ... 11/27/2024 L0 L0 L0 .0
000234827 ... .. |PASADEMA .... 11/27/2024 L0 I L0 ...0
000234948 .... .. | CASA GRANDE . 11/27/2024 L0 L0 L0 .0
000234483 ... .. [LILBURN ... 11/27/2024 L0 I L0 ...0
000235521 .... .. |GILBERT ... 11/27/2024 L0 L0 L0 .0
000213586 ... .. | TOA BAUA ... 11/27/2024 L0 I L0 ...0
000235102 .... .. | COLDWATER ... 11/27/2024 L0 L0 L0 .0
000234217 ... .. |FREDERICK ... 11/27/2024 L0 I L0 ...0
000234878 . .. | CONYERS ... 172772024 .. 0 L0f 0 0
000234590 . .. |WESTFIELD 1172772024 .. 0 .0 0 0
000231929 . . | DEERFIELD 172772024 .. 0 L0f 0 0
000305453 .... .. | INVERNESS ... 11/27/2024 L0 I L0 ...0
000304639 .... . |HOUSTON ... 11/27/2024 L0 L0 L0 .0
000235451 ... . 11/27/2024 L0 I L0 ...0
000241241 ... .. [Charlotte ... 11/27/2024 L0 L0 L0 .0
000306556 ... .. | LANSDALE ... 11/27/2024 L0 I L0 ...0
000235153 ... .. [ANTIOCH ... 11/27/2024 L0 L0 L0 .0
000235274 ... .. |ROWLETT ... 11/27/2024 L0 I L0 ...0
000308174 ... .. | NEWINGTON 11/27/2024 L0 L0 L0 .0
000213548 . .. | COCONUT CREEK . 1172772024 .. 0 .0 0 0
000290782 . .. |LOUISVILLE 172772024 .. 0 L0f 0 0
000233967 . . |MESQUITE . 1172772024 .. 0 .0 0 0
000234553 . DARL INGTON 172772024 .. 0 L0f 0 0
000234432 . EVANSVILLE .. 1172772024 .. 0 .0 0 0
000234134 .... .. [GAINESVILLE ... 11/27/2024 L0 L0 L0 .0
000235129 ... .. | BOLINGBROOK . 11/27/2024 L0 I L0 ...0
000305835 ... .. | CROWN POINT . 11/27/2024 L0 L0 L0 .0
000234237 ... . | BLACK MOUNTAIN .. 11/27/2024 L0 I L0 ...0
000231909 ... . 11/27/2024 L0 L0 L0 .0
000234903 ... .. [ WASHINGTON .. 11/27/2024 L0 I L0 ...0
000213143 . .. [CLAYTON ... 172772024 .. 0 L0f 0 0
000234833 . .. | LANCASTER 1172772024 .. 0 .0 0 0
000213119 . . | CHARLOTTE 172772024 .. 0 L0f 0 0
000234535 . DENTON . 1172772024 .. 0 .0 0 0
000241363 . . |Pico Rivera . 172772024 .. 0 L0f 0 0
000235066 ... . 11/27/2024 L0 I L0 ...0
000234586 .... . [ROWLETT ... 11/27/2024 L0 L0 L0 .0
000234224 ... .. | KILLEEN ... 11/27/2024 L0 I L0 ...0
000234941 .... . | EDINBURG .. 11/27/2024 L0 L0 L0 .0
000234345 ... COLUMBIA . 11/27/2024 L0 I L0 ...0
000241256 .... .. |Richmond .. 11/27/2024 L0 L0 L0 .0
000125255 ... . | ANTRIM ... 11/27/2024 L0 I L0 ...0
000213277 ... THOMASTON .. 11/27/2024 L0 L0 L0 .0
000213156 . .. | LOCKPORT .. 1172772024 .. 0 .0 0 0
000234084 ... . | AUBURNDALE .. 11/27/2024 0. 0. 0. .0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
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000234992 ... .. | PHILADELPHIA 11/27/2024 L0 L0 L0 .0
000233852 ... .. |PHILADELPHIA 11/27/2024 L0 I L0 ...0
000234382 ... . | SHREVEPORT .. 11/27/2024 L0 L0 L0 .0
000234307 . .. [ERIE ....... 1172772024 .. 0 .0 0 0
000231971 . .. | WINDSOR LOCKS . 172772024 .. 0 L0f 0 0
000234917 . .. [MCALLEN ...... 1172772024 .. 0 .0 0 0
000234210 .... . [ JACKSONVILLE .. 11/27/2024 L0 L0 L0 .0
000213510 .... MILLERSVILLE .. 11/27/2024 L0 I L0 ...0
000233801 .... BALT IMORE 11/27/2024 L0 L0 L0 .0
000233866 ... . |KINGS MOUNTAIN .. 11/27/2024 L0 I L0 ...0
000304315 ... . 11/27/2024 L0 L0 L0 .0
000231717 ... HARTFORD .. 11/27/2024 L0 I L0 ...0
000213561 ... GRAHAM ... 11/27/2024 L0 L0 L0 .0
000213440 ... .. [ CINCINNATI .. 11/27/2024 L0 I L0 ...0
000234262 . .. [WAVERLY ... 172772024 .. 0 L0f 0 0
000244848 . .. | STAFFORD .. 1172772024 .. 0 .0 0 0
000235314 . .. [O'FALLON . 172772024 .. 0 L0f 0 0
000235379 ... .. [ARIZONA CITY .. 11/27/2024 L0 I L0 ...0
000213193 .... .. | STERLING 11/27/2024 L0 L0 L0 .0
000306799 ... . |NORTH PLAINFIELD ... 11/27/2024 L0 I L0 ...0
000235137 ... . 11/27/2024 L0 L0 L0 .0
000304818 ... .. | WEST BOYLSTON . 11/27/2024 L0 I L0 ...0
000125291 .... .. [SPOTSYLVANIA .. 11/27/2024 L0 L0 L0 .0
000234899 ... .. | ORLANDO 11/27/2024 L0 I L0 ...0
000305214 .... .. [PITTSBURGH .. 11/27/2024 L0 L0 L0 .0
000234490 . .. |PENNSVILLE .. 1172772024 .. 0 .0 0 0
000304581 . .. | FAYETTEVILLE .. 172772024 .. 0 L0f 0 0
000235300 . .. |FLOWER MOUND 1172772024 .. 0 .0 0 0
000233960 . .. | MONTGOMERY .. 172772024 .. 0 L0f 0 0
000234713 . .. |HOUSTON ... 1172772024 .. 0 .0 0 0
000213588 ... .. |RIO GRANDE .. 11/27/2024 L0 L0 L0 .0
000124547 ... .. [WESTTOWN .... 11/27/2024 L0 I L0 ...0
000235518 ... .. [BALTIMORE ... 11/27/2024 L0 L0 L0 .0
000231876 ... .. | NAUGATUCK ... 11/27/2024 L0 I L0 ...0
000235351 ... .. |HARLINGEN ... 11/27/2024 L0 L0 L0 .0
000123934 .... .. |FRANKLIN . 11/27/2024 L0 I L0 ...0
000213332 . . [LAVALE .... 172772024 .. 0 L0f 0 0
000234942 . ALBUQUERQUE . 1172772024 .. 0 .0 0 0
000234821 . .. |NEW CASTLE 172772024 .. 0 L0f 0 0
000231970 . .. | JOHNSTOUN 1172772024 .. 0 .0 0 0
000124394 . .. | MART INSBURG . 172772024 .. 0 L0f 0 0
000234751 ... .. | STONE MOUNTAIN .. 11/27/2024 L0 I L0 ...0
000234630 ... . |DALLAS ... 11/27/2024 L0 L0 L0 .0
000231769 ... . 11/27/2024 L0 I L0 ...0
000234919 ... .. [MEMPHIS ... 11/27/2024 L0 L0 L0 .0
000231791 ... . | HAWARDEN .. 11/27/2024 L0 I L0 ...0
000234752 .... . 11/27/2024 L0 L0 L0 .0
000306030 ... .. |LIBERTY TOWNSHIP ... 11/27/2024 L0 I L0 ...0
000234682 .... .. |LAREDO 11/27/2024 L0 L0 L0 .0
000234728 . . | JANESVILLE 1172772024 .. 0 .0 0 0
000307743 ... LEASBURG ... 11/27/2024 0. 0. 0. .0
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000233937 ...
000234905 ....
000213564 ...
000234835 .
000234416 .
000308846 .
000234491 ...
000304666 ...
000235352 ...
000304489 ...
000234790 ...
000241314 ...
000234957 ...
000235175 ...
000234701 .
000235505 .
000241352 .
000309908 ...
000235161 ...
000235207 ...
000234035 ...
000234697 ...
000235139 ...
000235004 ...
000235488 ...
000213200 .
000235125 .
000234981 .
000234562 .
000234441 .
000234683 ...
000234250 ....
000213195 ...
000234906 ...
000235437 ...
000235474 ...
000233976 .
000234493 .
000125433 .
000307482 .
000213181 .
000234958 ....
000244837 ...
000233799 ...
000290963 ...
000233925 ....
000234278 ...
000235085 ....
000234348 ...
000241232 .
000213213 ...

.. | MANITONWOC ...
. | GALLOWAY ...
.. |Henderson ...
.. | ROCKWALL ....
.. | GONZALES .
.. [AUSTIN .
.. | BELLWOOD .
.. |East Hartford .
.. | PENNSAUKEN
.. [LAWRENCEVILLE ....
.. | DENHAM SPRINGS ...
.. | SAN ANTONIO .
.. | WASHINGTON ..
.. | CHICAGO ...
.. | CHICAGO ...
.. | HOOKSETT ...
.. | CHARLOTTE
.. |AMITE ..
.. | VINELAND .
.. | WILLINGBORO TWP .
.. | TAYLORS ......
.. | WASHINGTON ..
.. | FRANKFORT ...
.. |LITHONIA ...
. | EASTPOINTE ..

. | ALEXANDRIA

. |BILLERICA ...

.. | SHREVEPORT ..
. | WAPATO ...
.. |Bowie ..
. | SHREVEPORT .....

.. |MEMPHIS ...
. | WARREN ...

.. | CAMDEN WYOMING .
. [ TOMS RIVER ..

LAKE CITY ...

GAINESVILLE

.. |HEPHZIBAH ...
.. [SIO0UX CITY ..
.. [ ALVARADO .
.. |LOUISVILLE ..
. | BALTIMORE ...

SHERIO0D
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

000234340 ... .. [PHILADELPHIA .. 11/27/2024 L0 L0 L0 .0
000231961 .... .. | SAGINAW 11/27/2024 L0 I L0 ...0
000244850 ... .. | NORFOLK 11/27/2024 L0 L0 L0 .0
000235336 . . | WooDSTOCK 1172772024 .. 0 .0 0 0
000234209 . COLUMBIA 172772024 .. 0 L0f 0 0
000234628 . .. | CLEARWATER . 1172772024 .. 0 .0 0 0
000308402 .... .. | NORTH LITTLE ROCK . 11/27/2024 L0 L0 L0 .0
000233837 ... . | POUGHKEEPSIE .. 11/27/2024 L0 I L0 ...0
000234437 .... 11/27/2024 L0 L0 L0 .0
000234069 ... 11/27/2024 L0 I L0 ...0
000234977 ... 11/27/2024 L0 L0 L0 .0
000235201 .... . 11/27/2024 L0 I L0 ...0
000234912 .... .. | CORPUS CHRISTI 11/27/2024 L0 L0 L0 .0
000213268 .... .. |LITHONIA ... 11/27/2024 L0 I L0 ...0
000234489 . .. [ CINCINNATI 172772024 .. 0 L0f 0 0
000213324 . .. [ CHICAGO 1172772024 .. 0 .0 0 0
000125455 . .. [MEMPHIS 172772024 .. 0 L0f 0 0
000213496 ... .. |HOUSTON ... 11/27/2024 L0 I L0 ...0
000234368 .... .. |ROWLETT ... 11/27/2024 L0 L0 L0 .0
000213254 ... .. [ COLUMBUS .. 11/27/2024 L0 I L0 ...0
0002339% ... .. [SAVANNAH .. 11/27/2024 L0 L0 L0 .0
000213375 ... . [LITHONIA . 11/27/2024 L0 I L0 ...0
0002345% ... 11/27/2024 L0 L0 L0 .0
000234722 ... 11/27/2024 L0 I L0 ...0
000234177 ... . 11/27/2024 L0 L0 L0 .0
000234410 . .. | LUBBOCK 1172772024 .. 0 .0 0 0
000241298 . .. [Arlington 172772024 .. 0 L0f 0 0
000235107 . .| BIRMINGHAM 1172772024 .. 0 .0 0 0
000213528 . 172772024 .. 0 L0f 0 0
000124816 . 1172772024 .. 0 .0 0 0
000234285 ... 11/27/2024 L0 L0 L0 .0
000234164 .... . 11/27/2024 L0 I L0 ...0
000304897 ... .. | SAVANNAH .. 11/27/2024 L0 L0 L0 .0
000234220 ... . | FRACKVILLE .. 11/27/2024 L0 I L0 ...0
000234951 .... . 11/27/2024 L0 L0 L0 .0
000235444 ... .. |WICHITA FALLS . 11/27/2024 L0 I L0 ...0
000235202 . .. | MANSF IELD 172772024 .. 0 L0f 0 0
000234438 . . |LOCKNEY ... 1172772024 .. 0 .0 0 0
000234858 . CUMBERLAND 172772024 .. 0 L0f 0 0
000234369 . .. |ERIE 1172772024 .. 0 .0 0 0
000234691 . .. |BULLARD 172772024 .. 0 L0f 0 0
000234979 ... . | FLORENCE .. 11/27/2024 L0 I L0 ...0
000241355 ... .. [Norwalk 11/27/2024 L0 L0 L0 .0
000233876 ... .. | OKLAHOMA CITY . 11/27/2024 L0 I L0 ...0
000123492 .... .. | SEAGOVILLE 11/27/2024 L0 L0 L0 .0
000244863 .... .. |LAWRENCEVILLE . 11/27/2024 L0 I L0 ...0
000309270 ... .. | FLORENCE ... 11/27/2024 L0 L0 L0 .0
000235527 ... .. | CASA GRANDE . 11/27/2024 L0 I L0 ...0
000232099 ... . | RACINE 11/27/2024 L0 L0 L0 .0
000235229 . WEST MONRCE . 1172772024 .. 0 .0 0 0
000235171 ... LITHONIA .... 11/27/2024 0. 0. 0. .0
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000235292 ...
000233970 ...
000234044 ...
000234235 .
000234114 .
000234640 .
000235268 ...
000233863 ...
000234393 ....
000235515 ...
000234342 ...
000213517 ...
000233933 ...
000213149 ...
000235254 .
000233998 .
000287668 .
000234394 ...
000234319 ...
000234915 ...
000233947 ...
000233826 ...
000235109 ...
000213377 ...
000123888 ....
000235077 .
000234966 .
000234305 .
000235431 .
000235310 .
000235484 ...
000235061 ...
000213409 ...
000233920 ....
000234115 ...
000234357 ...
000233985 .
000241343 .
000234166 .
000234808 .
000235293 .
000125158 ...
000234153 ...
000234940 ...
000234451 ...
000213502 ...
000234572 ...
000234739 ...
000233948 ...
000235148 .
000235269 ...

.. | SAN ANTONIO ...
. |PITMAN ...

.. | TONNSHIP OF MIDDLETO
.. |DALLAS ...
.. | DOLTON ...
. | VALRICO ...
. | OCEAN SPRINGS .
. [LAPINE
. | NORFOLK ...

.. | OXFORD ...
- | MOUNT HOLLY .

.. | BETHLEHEM
.. | CORPUS CHRISTI
. | OCEAN SPRINGS ....

.. | ROHNERT PARK ..
. [ COVINGTON

.. [ MEMPHIS
.. | EASTON .
.. |BEAR ....
.. | WEST WARMWICK
.. | HOUSE SPRINGS .
.. | JACKSONVILLE
.. |DUBLIN ....
.. |SPRING ...
. |NEPTUNE BEACH .

.. | CLARKSVILLE
.. |Memphis
.. [MCALLEN ...

. [HAMERSVILLE

.. [SHELBYVILLE ...
.. | MINNEAPOLIS .
.. |EL MONTE ....
.. | ARLINGTON ...
. | PENSACOLA ...

.. | WOODBRIDGE TOWNSHIP ..
.. | BARNESVILLE ...
.. | GOOSE CREEK .
. | MEMPHIS ...

MOUNT JULIET ..

DANVILLE .

PEQRIA ....

ANDERSON

SUGAR GROVE .

JONESBORO

GALLOWAY ....

LA PLACE .
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000213255 ... . | DENHAM SPRINGS ... 11/27/2024 .02 ... . 102].. ..544 .
000241306 ... . | Vancouver 11/27/2024 2,701 |.
000234725 ... . 11/27/2024 314
000235432 . ROUND ROCK 11/27/2024 ..

.. [UNION BEACH .
.. | HOUSTON ...
. [DENISON ...

000304118 .
000233795 .

1172772024 ..
1172772024 ..

oo ocooooo
oo ocooooo

8l'¢c03

000233871 ... . 11/27/2024

000326474 ......oevvvvnnnnnnnnnnnnes WASHINGTON ...oooeeieniiiiiiiiiiiiiiieecceees foeviiiiiiiiennes O RO P PPPPPNN RPN 05/02/2022 0 0
0299999. Mortgages with partial repayments 1,738,928,334 0 117,535 11,983,128 11,983,127

000124174 ... SUNRISE e 11/27/2024 ...02/18/2025 ..... .. 245,867 |.... ...57,018 |.. .. 302,886 |. .. 302,886 |...

....02/18/2025
....03/17/2025
....03/01/2025
....01/15/2025
....02/18/2025
....01/15/2025
....01/15/2025
....01/15/2025
.03/17/2025
.02/18/2025
.03/17/2025
....03/17/2025
....03/17/2025
....01/15/2025
....03/17/2025
....03/17/2025
....03/17/2025
....02/18/2025
...03/17/2025

JT FECTT ORI R 11/27/2024
JURT RPN R 11/27/2024
JT FECTT ORI R 11/27/2024
JUT O R 11/27/2024
R IR TU R 11/27/2024
JUT O R 11/27/2024

e e 11/27/2024
11/27/2024
1172772024 ..
1172772024 ..
1172772024 ..
11/27/2024
11/27/2024
11/27/2024
11/27/2024
11/27/2024
11/27/2024
11/27/2024

000125408 ...
000213574 ...
000231875 ...
0002320832 ...
000233928 ....
000233997 ...
000234005 ...
000234532 ...
000234593 .
000234617 .
000234723 .
000234936 ....
000235040 ...
000235311 ...
000235520 ....
000235523 ....
000241321 ...
000244872 ...

ST PETERSBURG .
.. | ANASCO .
.. [ AKRON ...
. | SHARPSBURG ..

152,121 |.... .. 186,900 |...
....48,619 |....
....36,884 |....
...59,796 |....

..24,741 ).

187,398 |.
....50,8%4 |.
....45,438 |
....73,661 |
....30,478 |

.26,812 .

.. | SAN ANTONIO .
. | PENSACOLA ...
WINDSOR
LAS VEGAS ...
.. [MT EPHRAIM BOROUGH
.. |LOUISVILLE ..
.. |ST LOUIS ...
.. | ARLINGTON ...
.. |MARYSVILLE ..
. | LONGVIEN
WASHINGTON PARK ...
.. |Naperville
.. | NENPORT NENS ..
. [HAMPTON

.. 241,857 |... .. (35,047) .. (35,047

...233,545 |...

000244887 ... . 11/27/2024 . .0 .0
000244894 . . | SUGAR HILL 1172172024 .. .02/18/2025

000286208 . .. [Aurora . 1172772024 .. .02/18/2025 .
000306120 . . | BRIDGETON 1172172024 .. .02/18/2025 . (22,872).. . (22,872

.. |REIDSVILLE
.. | MONTGOMERY
. | ROCHESTER ...

000325320 .
000325347 .
000325350 ...

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

.03/17/2025
.02/18/2025
....02/18/2025

...01/15/2025

0O 0O 0O 0O 0000000000000 O0O0OO0DO0OO0OO0DO0OO0ODO0OO0OODOOOOOO O OO O O O (o
0O 0O 0O 0O 0000000000000 O0OO0OO0DO0OO0OO0DO0OO0ODO0OO0OODODOOOOO O OO O O O |o

000325352 ... SOUTH HOLLAND ... 05/02/2022 .

000325390 ... 05/02/2022 ....02/18/2025

000325428 ... . 05/02/2022 ....02/18/2025

000325500 ... .. | STURGEON BAY .. Wi. e 05/02/2022 ....01/15/2025 .
000325540 ... .. | MAYS LANDING .. 05/02/2022 ....03/17/2025 ...139,596 |...
000325551 . .. | TAUNTON ...... .05/02/2022 .. .01/15/2025 184,985
000325613 . .. | NORTH VERNON .05/02/2022 .. .03/17/2025 ..59,203
000325628 . .. | BAKERSFIELD .05/02/2022 .. .03/17/2025 173,361
000325713 . .. | BAY SHORE ... .05/02/2022 .. .01/15/2025 221,408
000325857 . . | FLORISSANT .05/02/2022 .. .02/18/2025 ..67,150
000325872 ... . 05/02/2022 ....03/17/2025 .. 101,001 |...
000325909 ... . | SAN ANTONIO . 05/02/2022 ....01/15/2025

000325925 .... .. | MANASSAS .... 05/02/2022 ....03/17/2025

000325941 ... .. | PHILADELPHIA .. 05/02/2022 ....01/15/2025

000325947 ... .. | WOODBRIDGE 05/02/2022 ....02/18/2025

000325992 .....vvviiiiiiiiiiinnn TENAHA it 05/02/2022 ........... 01/15/2025 0 0
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

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

000326006 ...
000326065 ....
000326077 ...
000326086 .
000326101 .
000326121 .
000326190 ...
000326227 ...
000326268 ...
000326270 ...
000326317 ...
000326339 ...
000326434 ...
000326459 ...
000326500 .

000326521 .

000326529 .

000326539 ....
000326586 ...
000326594 ...
000326604 ...
000326610 ...
000326743 ...
000326759 ...
000326808 ...
000331272 .
000331290 .
000331295 .
000331300 .
000331315 .
000331319 ...
000331338 ...
000331354 ...
000331371 ...
000331373 ...
000331379 ...
000331382 .

000331427 .

000331443 .

000331474 .

000331475 .

000331476 ...
000331482 ...
000331499 ...
000331500 ...
000331508 ...
000331516 ...
000331518 ...
000331530 ...
000331533 .
000331540 ...

.. | FORT WAYNE
. [MILTON ...

.. | SANFORD ...
.. | WINTHROP ..
.. |MILLHEIM .
.. [AUGUSTA ...
.. | WAYNESVILLE
.. | PHILADELPHIA
.. | CARMEL
.. [ CROWN POINT
. | BEDFORD HEIGHTS .

.. |PINEVILLE ...
.. | FORT WORTH ..
.. [ TEANECK ...
.. | MELBOURNE
.. | NEWBURGH ..
.. |LAHAINA ...
.. [ST JOSEPH
.| PIEDMONT

.. | VANCOUVER ...
. [ CONCORD ...

.. |LITTLE ROCK ...
.. | WEST MEMPHIS
. | BUCKLEY ...

LEVITTONN ...
CARLSBAD ...

INDIANAPOL IS

BAXTER SPRINGS ..
.. | HAVRE DE GRACE ..
. [ SOUTHPORT
ELIZABETH CITY ..

ROSEDALE

HONEYVILLE

.. |NORTH LAS VEGAS .
.. | BELLE CHASSE
.. | DIAMONDHEAD .
.. | MCKINNEY .
.. | WALTERBORO ..
.. [HUTTONSVILLE ..
. | WASHINGTON ..

BELLWOOD .

DISTRICT HEIGHTS

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

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

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

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

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

08/30/2023

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

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

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

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

.08/30/2023 ..

....03/17/2025
....01/15/2025
....02/18/2025

.02/18/2025
.03/17/2025
.02/18/2025
....01/15/2025
....03/17/2025
....03/17/2025
....01/15/2025
....01/15/2025
....02/18/2025
....03/17/2025
....02/18/2025

.01/15/2025
.02/18/2025
.02/18/2025
....02/18/2025
....02/18/2025
....01/15/2025
....03/17/2025
....01/15/2025
....01/15/2025
....02/18/2025
....01/15/2025

.02/18/2025
.02/18/2025
.02/18/2025
.03/17/2025
.01/15/2025
....02/18/2025
....01/15/2025
....02/18/2025
....02/18/2025
....02/18/2025
....03/17/2025

.02/18/2025
.02/18/2025
.03/17/2025
.03/17/2025
.01/15/2025
....02/18/2025
....03/17/2025
....01/15/2025
....01/15/2025
....03/17/2025
....01/15/2025
....01/15/2025
....03/17/2025

.01/15/2025
...03/17/2025 ...

...94,007 |....

...2,676|...

.. 108,227 ...

0O 0O 0O 00 0000000000000 O0O0O0O0O0OO0DO0O0DO0DO0OODO0OOODODO0OODOODOOO0O0 OO0 O OO O O O

.. 103,227 |.

O 0O 000 0000000000000 ODO0OODODOOODOODODOODODOODODOODOOODOOOOOO OO O OO

162,013 |.
...359,319 |
....50,993 |.
....48,8% |.
... 94,408 |.
....63,912 |
.. 151,799 |.
....35,301 |

.36,316 |.
..... 562,751 ).

... 116,520 |...
... 132,061 |...
...223,793 |...

..92,883

..90,766
161,863
100,004
313,207
170,265

....283 453 |...
.. 144,066 |...

....229,634 |...
.. 106,302 |...

... 162,013 |...
.. 286,260 |...

.. 563 811 ...

0 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0ODO0O0DO0DO0OODO0OOODODO0OODOOOOOO OO0 O OO O O O

...(6,251)

. (20,071)
...(6,336)
...(8,834)
... (4,907)

. (25,507)
...(4,788)
. (31,906)
. (12,744)

..(20,552)|..
. (28,965)|..
. (16,258))..
0.

...(6,251

.... (20,071

...(6,336
...(8,834
... (4,907

... (25,677

...(2,088
(4,013
....1,060
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
000331546 ... .. | BURR RIDGE 08/30/2023 ....01/15/2025 0. ...19,585 |.. .0}, 0. (102,564) .. (102,564
000331557 ... .. |NORTH RICHLAND HILLS . 08/30/2023 ....08/17/2025 ..0f. Rl ... 142,961 |... 0.
000331562 ... . | BROKEN ARROW .. 08/30/2023 ....02/18/2025 0. ..0.. .. 286,371 |... 0.
000331564 . .. INITRO ..... .08/30/2023 .. .02/18/2025 0 .0 141,641 0
000331582 . .. | CLAREMORE .08/30/2023 .. .02/18/2025 0 .0 113,123 0
000331589 . .. | CONWAY ... .08/30/2023 .. .01/15/2025 0 .0 140,403 0
000331634 ... .. | CINCINNATI .. 08/30/2023 ....01/15/2025 0. ..0.. 0.
000331639 ... .. |LEWISVILLE 08/30/2023 ....02/18/2025 .0} 0. 0.
000331643 ... . | KILGORE ... 08/30/2023 ....02/18/2025 0. ..0.. 0.
000331646 .... 08/30/2023 ....02/18/2025 ..0f. 0. 0.
000331657 ... SHREVEPORT .. 08/30/2023 ....01/15/2025 0. ..0.. 0.
000331660 ... STONE MOUNTAIN 08/30/2023 ....02/18/2025 .0} 0. 0.
000331662 .... HOUSTON 08/30/2023 ....02/18/2025 0. ..0.. 0.
000331667 .... MAYWOOD ... 08/30/2023 ....01/15/2025 ..0f. 0. 0.
000331673 . .. | WYOMING .08/30/2023 .. .03/17/2025 0 .0 0
000331689 . . | RICHMOND .08/30/2023 .. .02/18/2025 0 .0 0
000331700 .. SALVISA ... 08/30/2023 ...02/18/2025 .. . .01, . 0. .01,
0399999 Mortgages dlsposed 11 656,689 0 1,699 694 0 0 1,699,694 0 13 356,383 12 561,754 0 (794,629) (794,629
0599999 - Totals 1,870,515,023 0 1,817,229 0 0 1,817,229 0 144,599,511 143,804,882 0 (794,629) (794,629
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
173200-AN-9 ......... CGCMT 2013-375P E Adj % Due 5/10/2035 Mo=1 .....cieeirruuiererrmnnnanaee | eonriieiiuunniireresnnisesssennnssessernnnnsenes foonnsssssennnnnsesd CGCMT 2013-375P E Adj % Due 5/10/2035 Mo-1 .......ccevvvvunes |oeeenes 1A s L...01/01/2025 .. [ e 1,456,000 [ oieemenneiieemninanrerrnne forneeeeiniiineeerenienneeeee foaaereernnaseeerenna s
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 1,456,000 0 0 0
000000-00-0 ......... [AUDAX HEZZANINE 1V oo [WILMINGTON oo | [AUDAX HEZZANINE 1V .o eesesreeseseseaes [ e, Iz A D R R 891,601
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 0 11,590 0 891,601
000000-00-0 ......... CINCYTECH FUND VI et e e e e CINCINNATI e CINCYTECH FUND VI e eeeenee e eeeenneeeee foeemniie s eeeeeens L 1/05/2024 L[ s e 400,000 [-eeeeeennieeeeeeenieeeeeee Jereeeeeeeenenaaas 1,000,000
000000-00-0 ......... Minority Business Accelerator Fund | WILMINGTON . ..|Minority Business Accelerator Fund | .......cccoevrvnvvinnnnen . |....09/27/2024 ... .... 130,517 ... 3,100,000 |...
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il . ARLINGTON .. .| Sands Capital Private Growth F Global Innovation Fund Il ...05/06/2021 ...
Sands Capital Private Growth F Global Innovation Fund Il -
000000-00-0 ......... Sands Capital Private Growth F Global Innovation Fund Il - DB ..... ARLINGTON ..ieeeiniieeeernnninneeernnnnanee [oaeeees VA...oooeeen PP PP FPPPPTTT ...02/21/2025 [ | 1,000,000 J.eevenueieeennnnererrnnnnaas oernennnaaenennnnaasernnnnns foereennnnnasreernnnnaaaeeeenes
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 1,000,000 998,323 0 5,787,434
000000-00-0 .........|Cabot Industrial Value Fund VII, L.P. ........ Boston ......... CMA.L ..| CABOT PROPERTIES ..07/21/2022 ... . 5,587,500 ... 5,615,000 |...
000000-00-0 .........|[ TruAmerica Workforce Housing Fund II-A, LP . .. |Los Angeles .. . CA.. ..|TruAmerica Multifamily . ..06/25/2021 ... o .. 35,866,511 |...
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 5,619,698 0 41,481,511
000000-00-0 ......... |TruAmerica Workforce Housing Fund 1-A, LP ......cccveiniiiiiinnnnnnnnns |Los Angeles ..iiivveiiiiiiiiiiiiiiiiis | ....... CA...oeene |TruAmerica Multifamily ooovvvieeniiiiiiiin i 07/01/2024 ... fooeeeee e i i 301,797 [oooiiiiiiiiiiniiiiiiiiiiinies i 2,389, 154
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 301,797 0 2,389,154
000000-00-0 ......... PearImark Mezz Realty Partners V-US, LP ....cccvviiiiiiiiiiiiiiinns Chicag0 wvvvveerriieeiieeieeeieeeieeeieees [ ILeveiinans Pear] Mark ...ooeuveereieirieiie e ‘ ................... |....07/01/2024 1,520,000 [o.eevneennieenieiiieiinees foreeiiiiiinns 7,536,840
000000-00-0 ......... CrossHarbor Strategic Debt Fund, L.P. .............. BOSTON tuuvvneeneiieiiieieeieieeeeieieeeen feennnn MA.......... Cross Harbor Capital Partners .......coooeeeveeuiveenovennnnen foveeeeeens vevneeens fons 12/29/2022 6,510,305 |ooevuerneineineeneeeieiiees feeeieieenennns 9,346,687
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans - Unaffiliated 8,030,305 0 16,883,527
000000-00-0 ......... |Pear|mark Mezz Realty Partners GP V, LLC ..ooouuiieiiiiiiiieiiennnnnnns |Chicago ............................................... || |Pear| MATK e 07/01/2024 ... [oooiieeviiiiin |oeemnne e ecenies [oreeereniaaneeenennaas 30,000 foeiemnnieeeeeeinieeeeeeen feeeeeeiiieees 248,530
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 30,000 0 248,530
000000-00-0 ......... AUDAX MEZZANINE V WILMINGTON . .. | AUDAX MEZZANINE V .|....01/01/2022 ... .... 420,811 .. 3,226,578 |...
000000-00-0 ......... Benefit Street Partners Debt Fund V LP . WILMINGTON . ..|Benefit Street Partners Debt Fund V LP ... Ceveeeeenn [22.0471172022 .. .... 455,031
000000-00-0 ......... First Eagle Direct Lending Fund IV, LLC .. .|First Eagle Direct Lending Fund IV, LLC ....coeeevvvnnineeeen fennns 2.AFE ...... ...12/03/2018 ...
000000-00-0 ......... PineBridge Investments L.P. ....ccccvuuvennnns NEW YORK ... .|PineBridge Investments L.P. .......cceuvenns ....11/28/2018 ...
000000-00-0 ......... PineBridge Investments L.P. NEW YORK ... e |- .|PineBridge Investments L.P. Il .. . |-...11/25/2020 ... . .
000000-00-0 .........[PineBridge Investments L.P. Il . ... | NEW YORK ... coe foee NYLLLLL .|PineBridge Investments L.P. Il . ...10/20/2022 ... ... 937,111 . ... 2,505,609 |...
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 0 2,104,509 0 19,943,076
6899999. Total - Unaffiliated 2,456,000 16,794,425 0 85,235,680
6999999. Total - Affiliated 0 301,797 0 2,389,154
7099999 - Totals 2,456,000 17,006,222 0 87,624,833
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
CGCMT 2013-375P E Adj % Due 5/10/2035
173200-AN-9 ..... CGCMT 2013-375P E Adj % Due 5/10/2035 Mo-1 . [ .oeevvriiiiiiiiiiiiiiiiiiiiieiniiins Jveiiieeeeceeenannns Mo-1 i ..01/01/2025 ...|....08/01/2025 ...|..... 1,456,000 |.oeeniiiivnnnns foovvvnninnnnnins Joveinnnniiinnns fovveiniiininies Joviinniniinnnns [V T AT 1,456,000 [.... 1,456,000 |.....ooovvvvnnn foovrvvnniiinnins Jovieniiiiinnnns 0
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unafflllated 1,456,000 0 0 0 0 0 0 1,456,000 1,456,000 0 0 0
000000-00-0 ..... AUDAX MEZZANINE 1V . | WILMINGTON . ..eeeeens DEccocoen. | AUDAX MEZZANINE 1V .. |-...09/30/2016 ...[....01/16/2025 ...|. .0 .. ...62,516 |........ 62,516 |... 0.
000000-00-0 ..... AUDAX SENIOR LOAN FUND | .. WILMINGTON ... .| AUDAX SENIOR LOAN FUND | ... ...02/01/2018 voe]--..02/03/2025 ...|. 0. ..534,5%8 |.......534,598 |... 0.
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 11 .oovuiiiiiiiiiiie s CHICAGO ....oeeevveenierennniinnees Joenennnns || Partners 11 . oooviiiiiiiiiiiiieciiiies ..04/01/2018 ...|....01/27/2025 ...|...c... 447,657 |.eeevenniieinnn fooneneeinininns fooeennineeeennn fooneeeeiiiiiinns e [ RTRTRONN A 447,657 |....... 447,657 |ueeeeeinins foeeeennnnneeeee foeeeeeennnn [ T
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) NAIC DeS|gnat|0n Not
Assigned by the SVO - Bonds - Unaffiliated 1,044,771 0 0 0 0 0 0 1,044,771 1,044,771
000000-00-0 ..... [TruAmerica Workforce Housing Fund 11-A, LP . JLos Angeles .......cccccoveruenens | CA......... | T |....06/25/2021 ...]....02/10/2025 ...]....46,706,262 [:.ecveoeeiires fooeroiiesiiiiins fooeeiieiiiiieins foeereieiieins fooeeirserenes [ I .. 9,295,720 |.... 9,295,720
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 46,706,262 0 0 0 0 0 0 9,205,720 9,295,720
000000-00-0 ..... [ TXFL NNN_OFFICE_INV HOLDINGS,LLC .............. | R | OH......... | Cash Return Distribution ........co....... [....07/01/2019 ...]....08/06/2025 ...]....27,008,109 [:..oveeeviiies foorioiiiiiiiiies [ooreiieiiiiieins foveeieeieiieiins fooseesieereenas0 [ooiiiiiiiiiiens [o0en... 435,802 [oo.o. 435,802
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 27,008,109 435,802
000000-00-0 ..... BOSTON CAP. AFFORD.HOUS.MORG FUND LLC ........ Boston ... Cash Return Distribution ... veer |....06/29/2006 ...|....02/26/2025 ...|..... 3,192,113 [ e foeveiiiiis e feeveviiien0 e |l 133,222 | 133,222 |...
000000-00-0 ..... Pear Imark Mezz Realty Partners V-WS, LP ..... [Chicago .| Cash Return Distribution ...07/01/2024 . .01/16/2025 .. 36,226,417 |.. 4,770,634
000000-00-0 ..... CrossHarbor Strategic Debt Fund, L.P. ....... BOSTON . .| Cash Return Distribution ... ....12/29/2022 ...]....02/10/2025 ...|....30,521,934 [...euvevnnnenns Jovnrevnnneinnnee foovvinniiinins Jovinieiiiiiiinns fovveeinnennn 0 o |een... 576,916 ... 576,916 |...
2399999. Interests in Joint Ventures, Partnerships or L|m|ted Liability Companles (Includlng Non-Registered Private Funds) Mortgage Loans -
Unaffiliated 69,940,464 0 0 0 0 0 0| 5480771 5,480,771
000000-00-0 ..... [Pear Imark Mezz Realty Partners GP V, LLC ... [Chicago .. . Joeeeos IL.........JCash Return Distribution ... .. [....07/01/2024 ...]....01/16/2025 ...]........947,330 .. .. .0 .. o |-.v..... 26,800 |........ 26,800 [...
2599999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (IncIudln Non-Registered Private Funds) Other - Unaffiliated 947,330 0 0 0 0 0 0 26,800 26,800
000000-00-0 ..... AUDAX MEZZANINE V' e WILMINGTON .evveeeeeceenieeeee Joeeennans DE......... AUDAX MEZZANINE V' oeeeeeeeeeeie e ....01/01/2022 ...)....02/03/2025 ...|......... 1514 | oo [ oo e [V TR IEUPRR 1,514 |........ 11,514
000000-00-0 ..... BARINGS L.P. evvreeiiiiiiiiiiieeiciicc e CHARLOTTE ...vivviiieeecriiiees foevennnnd NC......... BARINGS L.P. oovviiiiiiiiiiiiiin i ....11/16/2021 ... ....03/02/2025 J R 1,009,163 [ovevniiiiiiins Joovevvniiiinees foreeniieeiiiins foevvviiins o (VN R R 1,009,163 |.... 1,009, 163
Benefit Street Partners BSPSOFI| Structured Benefit Street Partners BSPSOFI |
000000-00-0 ..... NOte i WILMINGTON ... ... |Structured Note ....ocovvveeiiiiiiiiiinnnnins ....04/08/2020 ...|....01/23/2025 ... .00 715,202 |ovvnnnnniininnn oo s [ 0 [ [l 715,202 [ 715,292 |...
000000-00-0 ..... Benefit Street Partners Debt Fund V LP . WILMINGTON ... .|Benefit Street Partners Debt Fund V LP |....04/11/2022 ...|....01/30/2025 ... |eeuuus 175,188 |oeeeeeneeecnnnn oo e oo 0 [ [ 175,188 | 175,188 |...
Golub Capital Partners Golub Capital Golub Capital Partners Golub Capital
000000-00-0 ..... Partners 12 ..oooeeeiiiiiiiiiie e CHICAGD ...eeeeeeeeeeceenieeeeee Jeeeennans | [ Partners 12 ....oooveiiiieiiiiiiiieeecens ....04/01/2018 ...|....01/30/2025 ...|........ 624,874 .o e e e | (VN FORRRRRR A 624,874 |....... 624,874 |eeeeeeeeees oeeeenneeeeeen [ [V IR
Golub Capital Partners GDLC Feeder Fund
000000-00-0 ..... Golub Capital Partners GDLC Feeder Fund CHICAGO .. . ..08/12/2022 . .03/02/2025 .. ..465,156 |.. 0 . 465, 156 0
000000-00-0 ..... PineBridge Investments L.P. ...... NEW YORK . .|PineBridge Investments L. ..11/28/2018 . .02/19/2025 .. .. 125,752 |.. 0 125,752 0
000000-00-0 ..... PineBridge Investments L.P. Il NEW YORK . .|PineBridge Investments L. P II ..11/25/2020 . .03/25/2025 .. 1,010,818 |.. 0 1,010,818 0
000000-00-0 ..... PineBridge Investments L.P. Il .... ... [NEW YORK ... .|PineBridge Investments L.P. Il . ....10/20/2022 ...|....08/31/2025 ...|........138,095 0 i el 138,005 | 138,006 |... 0.
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87241F-AC-6 ..... 6/18/2029 JAJOI8 .ovvvniiiii s 0101 RN MR DE......... 6/18/2029 JAJO18 ....ooviiiiiiiiiiiiiis ....12/19/2019 ...|....01/22/2025 ...|..... L IOSIOI 701N R EPRUUUR RN RN RN (VN R R 1,050,470 |.... 1,050,470 |..eevvvirernnnns foovrevnniiinnee foneeeeinnnns [V O
TCW Direct Lending Subordinated Note Due TCW Direct Lending Subordinated Note Due
87251F-AF-6 ..... 9/30/2032 JAJ020 .....iiiiiiiiiiiiiiiiis DOVER ...ivvivvnnniiiiiinniiiiiiens fovnennnns DE......... 9/30/2032 JAJO20 ....eueniiiiiiiiiiiiiiiiia ....08/04/2023 ...|....01/22/2025 ...|........ 275,978 |.ovvvvniiiiinn foonniniiiiiinnns fovvvvniininiiins foonnnniiiiiinnns o, [0 OO AT 275,978 |....... 275,978 |oueviiiiiinins fovvvvviiiniinns o [
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 5,602,300 0 0 0 0 0 0 5,602,300 5,602,300 0 0 0 0
6899999. Total - Unaffiliated 125,697,127 0 0 0 0 0 0| 22,906,362 | 22,906,362 0 0 0 351,819
6999999. Total - Affiliated 27,008, 109 0 0 0 0 0 0 435,802 435,802 0 0 0 286,073
7099999 - Totals 152,705,236 0 0 0 0 0 0] 23,342,164 | 23,342,164 0 0 0 637,892
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91282C-ME-8 ....... US TREASURY NOTES ~ 4.250% 12/31/26 .. ..... 01/14/2025 ..... CITIGROUP GLOBAL MKTS 5,056,929 ..... 5,070,000
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912810-TY-4 U S TREASURY ~ 2.125% 02/15/54 ... P AP 01/13/2025 KT T KOO PP UUPP IOPUPPPRPPPPPRRY 3712 s 1 o1+t T IO, 4,785,000 |... L 42,433 [1.A ...
912810-UE-6 . ..|U S TREASURY  4.500% 11/15/54 03/13/2025 . Various . 1.A
912810-UG-1 . ..|U S TREASURY  4.625% 02/15/55 ... 03/26/2025 . Various . 1.A
912810-UH-9 . ..|U S TREASURY NOTES  2.375% 02/15/55 . 03/24/2025 . Various . 1.A
912810-UJ-5 . ..|U S TREASURY  4.750% 02/15/45 ..... 03/18/2025 . CITIGROUP G 1.A
912820-KH-3 . .|US TREASURY NOTES ~ 4.500% 03/31/26 02/27/2025 . CITIGROUP GLOBAL MKTS 1.A
91282C-LI-9 . US TREASURY NOTES ~ 4.250% 11/15/34 .. 02/07/2025 . Various ....coeeeueeeeeens 1.A
1.A ...
1.

91282C-MM-0 ......... US TREASURY NOTES  4.625% 02/15/35 ...... 03/17/2025 ..... CITADEL SECURITIES LLC 1,998,750 [.vveeeeeeiiiaee. 1,950,000

0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 46,971,879 47,470,000 355,654 XXX

03

000000-00-0 . ..|REPUBLIC OF SRI LANKA SOVEREIGN ~ 4.000% 04/15/28 . 01/27/2025 . NOMURA SECURITIES INTERNATIONA 433,380 |. .. 5,008
374422-AN-3 .. . |REPUBLIC OF GHANA SOVEREIGN  0.000% 01/03/30 ......08/07/2025 . HONG KONG SHANGHAI BK ... .. 149,179 |. .
80413T-BJ-7 . ..|SAUDI ARABIA SOVEREIGN  5.125% 01/13/28 ....... T T 01/06/2025 ..... J P MORGAN SEC ..10,000,000 |...

0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 10,582,559

PPGGKV-RT-4 ......... [Centinela PRIVATE PLACEMENT  7.620% 12/31/40 ...viviivoviiessesssssssscsssnesssnssssnesssnesessesenssennsnens [ 01/07/2025 ..... TALLTANZ GLOBAL ... .vveusessssesessesessesessesesssesnssssessesesssnessesessesessasesesesssasensssesessesessesseseses |onssesesesessesessssesnssesnsseses |ooesessessssesensssessenes 584,644 |....ooooeiiiiiiiiiiins 584,644 |...ooooiiiiiiiiiiii
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating Entities (Unaffiliated) 584,644 584,644

00080Q-AF-2 ABN AMRO BANK  4.750% 07/28/25 . JUURN R 02/24/2025 ..... BANK of AMERICA SEC .. .... 50,723,912 |. ....50,763,000 |...

00130H-CB-9 . ..| AES CORP  3.300% 07/15/25 ........ 01/21/2025 . BARCLAYS .......vvvnns .. 2,236,667 |. .. 2,255,000 |.

00138C-BE-7 . ..|AIG GLOBAL FUNDING  5.160% 01/07/28 01/06/2025 .....|BANK of AMERICA SEC .40,000,000 |. .40,000,000 |.

002824-BH-2 . ..| ABBOTT LABS ~ 4.900% 11/30/46 ... 01/07/2025 .....|BARCLAYS ..... 7,236,886

00914A-AH-5 . .| AIR LEASE CORP  3.375% 07/01/2! 01/24/2025 . J P MORGAN SE 2,166,427

ALLFIRST PFD CAP TRUST ~ 6.064% 07/15/29 .
.| ALLSTATE CORPORATION  7.523% 08/15/53 ....
AMCOR FLEXIBLES NORTH AM  5.100% 03/17/30 .

01852F-AC-7 .
020002-8B-6 .
02344A-AD-0

03/26/2025 .
.......02/04/2025 .
JUP AR 03/13/2025

JN R 01/28/2025

SEAPORT GROUP LLC
SUMRIDGE PARTNERS
Various

865,964 |

025816-EA-3 AMERICAN EXPRESS CO  5.430% 01/30/31 BARCLAYS ....50,000,000 |. ....50,000,000 |...

02665l-GA-3 . ..| AMERICAN HONDA FINANCE ~ 5.030% 12/11/26 . 03/07/2025 . MIZUHO SECURITIES USA INC . . 22,125,000 |. . 22,125,000 |. .
03027X-AG-5 . .| AMERICAN TOWER CORP  4.000% 06/01/25 ..... .......02/19/2025 . GOLDMAN SACHS .......... . 15,919,955 |. . 15,961,000 | E ..
03063U-AB-7 AMERICOLD REALTY OPER PA  5.600% 05/15/32 ..cvevviiiieiiiiiiiiieeiiiiccceceiiic e [ 03/25/2025 BANK of AMERICA SEC .....vveieeiiiiiiiieeeiiiie e sinneeees [sessrnneeesssinneeesssssnnneeenss [oessinneeeesennnenn.. 0,890,340 | 7,000,000 |... |
04010L-AY-9 ARES CAPITAL CORP  3.250% 07/15/25 ..oeeeeniiiiiieieiiiiie et iees oo 01/28/2025 KEY BANC-MCDONALD .......eeeeeeeiiiiie ettt e et e e e snn e e e e s innneeees [oessseneeeesssinnneeeessinnneaeees [ensiseeeeeeennnnnneen 8,382,060 |l 8,448,000 |... E
040555-C8-1 . ..| ARIZONA PUB SERVICE ~ 3.150% 05/15/25 .. 01/29/2025 . GOLDMAN SACHS .. E ..
05567S-AA-0 . ..|BNSF FUNDING TRUST |  6.613% 12/15/55 . 01/30/2025 . MARKET AXESS ... E ..
060516-FP-9 . ..|BANK OF AMERICA CORP  3.950% 04/21/25 . 01/02/2025 . KEY BANC-MCDONALD E ..
07177M-AB-9 . ..|BAXALTA INC -W/1  4.000% 06/23/25 02/19/2025 . GOLDMAN SACHS .. E ..
08576B-AB-8 . ..|BERRY GLOBAL ~ 5.800% 06/15/31 ........ 02/13/2025 . Tax Free Exchange .. E..
125928-AP-9 . ..|CNH INDUSTRIAL CAPITAL L  5.450% 10/14/25 . 01/13/2025 . INTL FCSTONE FINANCIAL INC E ..
131347-C0-7 . ..| CALPINE CORP  5.000% 02/01/31 ........ 01/30/2025 . Various ......... E ..
225310-AS-0 . ..| CREDIT ACCEPTANC ~ 6.625% 03/15/30 ... 02/13/2025 . WELLS FARGO . E ..
22822V-AS-0 . ..| CROWN CASTLE INTL CORP  1.350% 07/15/25 . 02/25/2025 . Various ...... E ..
23311V-AG-2 . ..|DCP MIDSTREAM OPERATING ~ 5.375% 07/15/25 02/26/2025 . GOLDMAN SACHS E ..
233331-BG-1 ..|DTE ENERGY COMPANY ~ 1.050% 06/01/25 ...... 02/19/2025 . Various ...... E ..
233853-AN-0 . .. | DAIMLER TRUCK FINAN NA  5.200% 01/17/25 . 01/09/2025 . TD SECURITIES ..8,000,880 | ,000, K E ..
233853-BB-5 . .. | DAIMLER TRUCK FINAN NA  5.250% 01/13/28 .... 01/07/2025 J P MORGAN SEC .10,000,000 |. .10,000,000 |. E
251618-AA-8 . ..|RPRX Dev Bond PRIVATE PLACEMENT  5.350% 07/01/33 . 01/28/2025 . PRIVATE PLACEMENT .10,000,000 | .10,000,000 |

25470D-BE-8 . .| DISCOVERY COMMUNICATIONS ~ 3.950% 06/15/25 .. 02/19/2025 . GOLDMAN SACHS ....... . 13,187,827 |. . 13,223,000 |. E

281020-AZ-0 ....... EDISON INTERNATIONAL ~ 7.875% 06/15/54 .... ..... 01/07/2025 MIZUHO SECURITIES USA INC .

m

239,374 |. 231,000 |...

20444U-BF-2 ......... [EQUINIX INC  1.250% 07/15/25 ...oiiiiiiiiiiiiiiiiiiiie et [eeeea 01/22/2025 oL P R 4,752,676 |.oeeeeeiiiiiiaannnns 4,833,000 ... E
3016IN-AN-1 . ..|EXELON CORP  3.950% 06/15/25 . INTL FCSTONE FINANCIAL INC . 15,641,570 |. . 15,677,000 | E ..
320517-AD-7 . .| FIRST HORIZON NATIONAL ~ 4.000% 05/26/25 . E KEY BANC-MCDONALD .. .. 3,134,716 | ..3,145,000 | E..
345397-A6-0 FORD MOTOR CREDIT  5.125% 0B/16/25 ....ceenureiiieeeiiiiie e eiees oo 01/24/2025 WELLS FARGO .. 16,999,660 |. ..17,000,000 |... E
345397-E2-5 ......... | FORD MOTOR CREDIT ~ 6.050% 03/05/31 ...evvviiieiiiiiiiiieiiiiiiiee e [eeead 01/14/2025 SCOTIA . E
34964C-AA-4 . .| FORTUNE BRANDS HOME & SECURI  4.000% 06/15/25 WELLS FARGO . . 13,453,020 |. . 13,500,000 |

mm

.| FREEDOM MORTGAGE HOLD ~ 9.250% 02/01/29 .....
GENERAL MOTORS FINL CO  2.750% 06/20/25 ...
GENERAL MOTORS FINL CO  3.800% 04/07/25 ...
..| GENERAL MOTORS FINL CO  5.700% 01/07/30 .
. | GEORGIA POWER CO  5.400% 06/01/40

35641A-AA-6 .
37045X-CX-2
37045X-DU-7
37045X-FD-3 .
373334-JR-3 ..

K BANK of AMERICA SEC
e feeees 02/13/2025 ..... BARCLAYS

N 01/14/2025 ..... TD SECURITIES ..
.......01/02/2025 . BARCLAYS ..
...... 01/07/2025 .....|Various ...

..234,080 |.
.... 26,556,029 |.
.... 16,956,650 |.

.50,000,000 |
..... 6,979,880 |.

..224,000 |.
....26,740,000 |...
....17,000,000 |...

.50,000,000 |
..... 7,250,000 |...

m

m

m
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373334-KA-8 GEORGIA POWER CO  4.300% 03/15/43 ......eieeeeeiieeeeeeneeeeeeeeee e e e eeeeeee e e e eennne e e e eennn e e eeennnnees |eennad 01/08/2025 CITIGROUP GLOBAL MKTS ....eeeeeeeeeeene e e e eeeete e e e e eeene e e e emeene e e e eemnna e e eeemnnnaeeeeennnnaeeennnnnnneee |reeennnnnseeermnnnaneeeennnnnaerees Joernnnaneeemnnninnnees 3,308,200 |.eevvuniieeennnins 4,000,000 |... . 54,467
378272-BX-5 . ..| GLENCORE FUNDING LLC ~ 5.160% 10/01/26 . 03/24/2025 . BANK of AMERICA SEC .. 2,665,000 |. .. 2,665,000 |. .
453836-AJ-7 . .| INDEPENDENT BANK CORP/MA  7.250% 04/01/35 . 03/20/2025 . STIFEL NICHOLAS .. . 15,000,000 |. .15,000,000 |.

..|KINDER MORGAN ~ 4.300% 06/01/25 ....
..| KRAFT FOODS GROUP INC ~ 6.500% 02/0
..|L3HARRIS TECH INC  5.800% 07/31/53 ..
.| LONES COMPANIES ~ 4.000% 04/15/25 .

49456B-AF-8 .
500760-AN-6 .
502431-AR-0 .

02/18/2025 .
01/28/2025 .
01/08/2025

TD SECURITIES .
SMBC NIKKO

548661-DT-1 . ......02/18/2025 .....

55279H-AV-2 MET TRUST CO  4.850% 01/27/26 ..t e 01/06/2025 ..... KEY BANC-MCDONALD ..
55903V-AZ-6 MAGALLANES INC ~ 3.638% 03/15/25 ....ooiiiiiiiiiiii e [ 02/25/2025 GOLDMAN SACHS ..
55916A-AA-2 . ..|MAGIC MERGECO INC ~ 5.250% 05/01/28 .. 01/30/2025 . Various ......
563571-AN-8 . .| MANITOWOC COMPANY INC ~ 9.250% 10/01/31 ......01/28/2025 . STIFEL NICHOLAS ..
571676-AZ-8 MARS INC  5.000% 03/01/32 P R 03/05/2025 CITIGROUP GLOBAL MKTS

o | 0371072025

573874-AP-9 MARVELL TECHNOLOGY INC ~ 5.750% 02/15/29 .... SUSQUEHANNA K 814,000 |...
59161F-AA-5 . ..|Metrocommunications  6.505% 02/25/55 .. 02/13/2025 . PRIVATE PLACEMENT .21,500,000 |. .21,500,000 |.
59161F-AC-1 . ..[Metrocommunications  7.815% 02/25/55 .. 02/13/2025 . PRIVATE PLACEMENT .. ..9,200,000 | ..9,200,000 |
505112-BN-2 . .| MICRON TECHNOLOGY INC ~ 5.327% 02/06/29 01/29/2025 . CITADEL SECURITIES LLC . . 12,089,280 |. .12,000,000 |.

'. MOLEX ELECTRONICS TECH ~ 3.900% 04/15/25 ...

60856B-AC-8 . .
.| MONDELEZ INTERNATIONAL INC ~ 1.500% 05/04/25 ..

03/25/2025 .

WELLS FARGO .

609207-AU-9 . . 02/06/2025 . BARCLAYS ........
61747Y-EF-8 . ..|MORGAN STANLEY ~ 2.484% 09/16/36 ........... 03/03/2025 . CITIGROUP GLOBAL MKTS
637432-ND-3 ......... | NATIONAL RURAL UTILITY  2.850% 01/27/25 . 01/23/2025 . BARCLAYS .....
641062-AN-4 . ..|NESTLE HOLDINGS INC ~ 4.000% 09/24/48 01/07/2025 .....[BARCLAYS .....
64110L-AY-2 . ..[NETFLIX INC ~ 3.625% 06/15/25 ......... 01/27/2025 . BANK of AVERI
649538-BU-1 .|NEW YORK LIFE GLOBAL  4.820% 02/05/27 01/29/2025 . J P MORGAN SEC ......

65339K-0G-3 . NEXTERA ENERGY CAPITAL ~ 4.450% 06/20/25 . 02/11/2025 . CREDIT AGRICOLE PARIS
.| NORTHERN STATES PWR ~ 4.200% 09/01/48 ..

665789-BA-0 . . 01/21/2025 . KEY BANC-MCDONALD .. 5,484,850 |. K
666807-BU-5 . .. NORTHROP GRUMMAN CORP  5.250% 05/01/50 01/03/2025 . J P MORGAN SEC ...... .10,006,010 |. .10,665,000 |.
670001-AL-0 . ..|NOVELIS CORP  6.875% 01/30/30 ..... 01/30/2025 . BANK of AMERICA SEC ..233,472 |. ..228,000 |.
67021C-AC-1 . .| NSTAR ELECTRIC ~ 5.750% 03/15/36 03/27/2025 . BARCLAYS LONDON .. .10,131,200 | .10,000,000 |.

o 02/19/2025

68389X-BC-8 ORACLE CORP  2.950% 05/15/25 TD SECURITIES .ottt e e et e e e e et e e e e e e aaa e e e e e e sannes [oosseeeeeeesisneeeeeeessnnneeeaae [oesneeeeeeaeineeeaeas 2,489,425 | 2,500,000 |...
68389X-BT-1 ORACLE CORP  2.500% 04/01/25 Various ....20,863,410 |. ....20,922,000 |...
700599-BJ-2 . .| PENSKE TRUCK LEASING/PTL ~ 4.000% 07/15/25 . GOLDMAN SACHS .. .31,064,338 |. .31,150,000 |

m

.. PETSMART INC/PETSMART FI  7.750% 02/15/29 .

T1677K-AB-4 . JEFFERIES & CO ... ..249,688 |. ..250,000 |.

723484-AH-4 PINNACLE WEST CAP CORP  1.300% 06/15/25 DAIWA SECURITIES AMERICA .. 40,562,657 |. ...41,124,000 |... E e
74843P-AB-6 QUIKRETE HOLDINGS INC  6.750% 03/01/33 WELLS FARGO .... E
7591EP-AQ-3 . ..|REGIONS FINANCIAL CORP  2.250% 05/18/25 . Various ...... E ..
760759-BL-3 . .|REPUBLIC SERVICES INC ~ 4.750% 07/15/30 .. J P MORGAN SEC ... E ..
761713-8G-0 REYNOLDS AMERICAN INC ~ 4.450% 06/12/25 .. BANK of AMERICA SEC .. E

ROYAL BANK OF CANADA  4.650% 01/27/26 ... ...... 02/26/2025

780082-AD-5 BARCLAYS ... 15,194,072 |. . .
78016F-ZY-3 . ..|ROYAL BANK OF CANADA ~ 4.950% 04/25/25 . 02/19/2025 . BARCLAYS .. .10,008,000 | .10,000,000 |
79466L-AK-0 . ..| SALESFORCE.COM INC ~ 2.700% 07/15/41 ... 01/10/2025 BARCLAYS .. 8,283,120 |. .12,000,000 |.
80282K-AE-6 . .| SANTANDER HOLDINGS USA  4.500% 07/17/25 . 01/22/2025 . Various ... . 19,447,087 |. . 19,501,000 |

.. SEMPRA ENERGY ~ 3.300% 04/01/25 ...

816851-BN-8 . . 02/10/2025 . CREDIT AGRICOLE PARIS
81685V-AA-1 . ..| SEMPRA INFRASTRUCTURE PA  3.250% 0 . 03/21/2025 . Various .........
830867-AA-5 . .|DELTA AIR LINES/SKYMILES DELTA AIR CORP  4.500% 10/20/25 01/07/2025 GOLDMAN SACHS ..

832696-AU-2 . SWMUCKER JM €O 2.125% 03/15/32 .......... 02/20/2025 . CITADEL SECURITIES LLC . .10,000,000 |
. [ SOUTHERN CALIF GAS ~ 3.200% 06/15/25

7,604,864 |.

MMmMmmMmmMmMmmmmmmmmm

842434-CP-5 . 02/19/2025 . GOLDMAN SACHS .. 7,735,000 |

842587-DF-1 . ..|SOUTHERN CO  4.000% 01/15/51 ......... 03/21/2025 . Various ... . 41,323,886 | .41,881,000 |

861932-AA-9 . .. | STONEPEAK NILE PARENT  7.250% 03/15/32 02/04/2025 . Various . .. 148,208 |. .. 147,000 |.

87264A-BB-0 . ..| T-MOBILE USA INC ~ 3.500% 04/15/25 02/06/2025 . Various ... . 24,405,387 |. . 24,483,000 |.

89236T-MZ-5 . ..|TOYOTA  4.880% 01/08/27 ... 01/06/2025 .....[BNP SECLRITIES 3,900,000 |. 3,900,000 |.

89417E-AP-4 . ..| TRAVELERS COS INC ~ 4.100% 03, . 01/06/2025 .....[GOLDMAN SACHS .. .. 6,525,421 |. .. 8,215,000 |.

89788M-AH-5 . ..| TRUIST FINANCIAL CORP ~ 4.260% 07/28/26 .. 01/28/2025 . KEY BANC-MCDONALD .15,901,229 |. . 15,943,000 |.

90041L-AG-0 . ..| TURNING POINT BRANDS INC ~ 7.625% 03/15/32 .. ......02/11/2025 . BARCLAYS .. . ..258,000 |.

90932L-AH-0 ......... UNITED AIR 2015-1 A PTT  4.625% 04/15/29 ..cooviviiiiiiiiiiiiiieeeiiiie e [ 03/27/2025 ..... Various ... . .. 1,046,000 |... |
92345Y-AD-8 VERISK ANALYTICS INC  4.000% 06/15/25 ...ccoenvriiieeeeiiiiiee e oo 01/24/2025 ..... BARCLAYS .. 11,966,197 | ..12,001,000 |... E
92537R-AA-T . .| TK ELEVATOR US NEWCO INC ~ 5.250% 07/15/27 . 03/05/2025 . WELLS FARGO . .. 243,540 |. ..246,000 |. E ..

NARPRNWON 2 A RNWR ARRRRON = 4 SRR PERIRROR 2R AR =R 4 SRR SR = BN =R RN RN —

b B o o e e B o e o e o e e B o B o o e B o e o e e B o e o e i e« B o e

m

92564R-AB-1 VICI  4.625% 12/01/29 ..... 02/11/2025 ..... WELLS FARGO ... 751,870 |. ..782,000 |...
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92564R-AG-0 VICE  4.625% 06/15/25 ... e eeeeee e e et ee e e e e e e e e e ennne e e e e ennna e e e eeennnaeeeernnnnnes |eenand 03/11/2025 BANK of AMERICA SEC .. 4,994,150 [.oeeeeeeiieeieiinnnnns 5,000,000 |...
925650-AK-9 . ..[VICI PROPERTIES LP  5.625% 04/01/35 03/26/2025 . WELLS FARGO .... .. 4,960,950 |. .. 5,000,000 |.
92840V-AL-6 . ..| VISTRA OPERATIONS CO LLC ~ 5.125% 05/13/25 . 02/13/2025 . GOLDMAN SACHS .. . 15,815,326 |. . 15,803,000 |.
94106L-BR-9 . ..| WASTE MANAGEMENT INC ~ 2.950% 06/01/41 ... 01/08/2025 .....|J P MORGAN SEC 9,269,914 |. . 12,998,000 |.
958254-AE-4 . .. | WESTERN GAS PARTNERS LP  3.950% 06/01/2 02/03/2025 . MARKET AXESS .. 1,315,710 |. ..1,320,000 |.
06418G-AR-8 . ..|BANK OF NOVA SCOTIA  5.300% 02/14/29 ..... 01/30/2025 . SCOTIA ........ .20,000,000 |. .20,000,000 |.
136375-Bi-1 . .| CANADIAN NATL RAILWAYS ~ 3.500% 11/15/42 . 01/10/2025 CITIGROUP GLOBAL MKTS . 16,951,561 |. .22,831,000 |.
13645R-BG-8 CANADIAN PACIFIC RAILWAY  3.000% 12/02/41 .evvveniiiiiiiiiiiiiiiiie e eennans [ennnd 02/28/2025 L o o R RPN . < 14 B K, 1,138,000 |...
13648T-AE-7 CANADIAN PACIFIC RAILWAY  4.950% 08/15/45 .....eeereeeeeeeeeeeeeeeeeeee e e eeee e e ee e e e eenn e eeen |eenand 01/08/2025 CITIGROUP GLOBAL MKTS ...
286181-AP-7 . ..| ELEMENT FLEET MANAGEMENT  5.037% 03/25/30 . 03/20/2025 . J P MORGAN SEC ...
92660F-AN-4 . .| VIDEOTRON LTD / LTEE  3.625% 06/15/29 ... 02/27/2025 . Various ............ s N .673, N
00110R-AA-5 ACU PETROLEO LUXEMBOURG ~ 7.500% 01/13/32 ....cevvvviiniiiiiiiiniiciiiiie e eecnnnieeeens fvnand 01/21/2025 MORGAN STANLEY FIXED INC . 11 119,686 |. 11 226,769 |...
00185A-AC-8 AON GLOBAL LTD  4.450% 05/24/43 .......eeeeeeeeeeeeee e e e e e e e e e e e eenn e eeenn |eenand 01/06/2025 KEY BANC-MCDONALD .. 1,665,983 |oeeeeieeiinieeeeens 2,033,000 |...
05971K-AE-9 . ..| BANCO SANTANDER SA  2.746% 05/28/25 . 01/02/2025 . BARCLAYS ........ .. 7,356,894 |. .. 7,416,000 |.
06237M-AA-1 . ..| BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES  5.375% 05/22/33 . 01/24/2025 . JEFFERIES & CO . 13,636,000 |. . 14,000,000 |.
09659W-2L-7 . ..|B\P PARIBAS ~ 2.219% 06/09/26 ...........ceunnns 02/24/2025 . TD SECURITIES .. . 43,682,760 |. . 44,000,000 |.
21684A-AC-0 . ..| COOPERATIEVE RABOBANK UA  4.375% 08/04/25 . 02/24/2025 . TD SECURITIES .. . 20,429,623 |. .20,472,000 |.
225313-AF-2 . ..|CREDIT AGRICOLE SA  4.375% 03/17/25 ... 01/30/2025 . CREDIT AGRICOLE PARIS . 25,487,760 |. . 25,500,000 |.
2253501-AQ-0 . ..|CREDIT AGRICOLE SA  5.540% 01/09/29 01/02/2025 . CREDIT AGRICOLE PARIS .40,000,000 |. .40,000,000 |.
278062-AE-4 . ..|EATON CORP  4.150% 11/02/42 ........... 01/07/2025 UBS WARBURG .... .. 2,494,650 |. .. 3,000,000 |.
36264N-AB-0 . ..|HALEON UK CAPITAL PLC  3.125% 03/24/25 .. 02/28/2025 . Various . .23 137,677 |. . 23,181,000 |.
404280-DA-4 . ..|HSBC HOLDINGS PLC-SPONS ~ 2.999% 03/10/26 01/29/2025 . BARCLAYS .. . 29,944,200 |. .30,000,000 |.
453140-AF-2 . ..| IMPERIAL TOBACCO FINANCE ~ 4.250% 07/21/25 . 02/11/2025 . GOLDMAN SACHS .. 8,821,461 .. 8,841,000 |.
55609N-AF-5 . .. [MACQUARIE AIRFINANCE HLD  5.200% 03/27/28 . 03/24/2025 . MIZUHO SECURITIES USA INC . 9,995,900 .10,000,000 |.
76720A-AY-2 . ..|RIO TINTO FIN USA PLC  5.250% 03/14/28 . 03/11/2025 . CITIGROUP GLOBAL MKTS ... ..864,000 |. ..864,000 |.
86562\1-DS-6 . ..| SUMITOMO MITSUI FINL GRP  5.240% 04/15/30 . 01/07/2025 SMBC NIKKO ........... . 5 000,000 |. .. 5,000,000 |.
87656X-C#-6 . ..| TATE & LYLE PRIVATE PLACEMENT  0.000% 03/12/30 03/12/2025 . PRIVATE PLACEMENT .. .30,000,000 |. .30,000,000 |.
92243X-AN-3 . .. | VEDANTA RESOURCES ~ 9.475% 07/24/30 ............. 01/27/2025 . NOMURA SECURITIES INTERNATIONA ..404,808 |. ..404,000 |.
PPGPAF-4Y-4 ......... Mallupai PRIVATE PLACEMENT ~ 7.070% 11/30/44 ...eeeeeeeeeee e eeennn [eennnd 02/21/2025 ..... ALLIANZ GLOBAL ....25,000,000 |. ....25,000,000 ...
PPGS1Z-HI-6 ......... VB DPR FIN CO PRIVATE PLACEMENT ~ 7.052% 03/15/35 ....ceivvveiniiiiiiiiiinieeciiiineeecceiineeccvniineeeees feennnd 02/04/2025 ..... BANK of AMERICA SEC .. ....25,000,000 [. ....25,000,000 ...
PPGXOK-EG-5 . ..|PGY Rt. 2 & 7 To PRIVATE PLACEMENT  7.254% 07/15/36 ..eevuuiieiienniseeeennnianeeeennnnsaesennnnnsaaanens [oeeees 03/28/2025 ..... ALLIANZ GLOBAL .. 15,000,000 ). .. 15,000,000 |...
0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 1 301,556,950 1 328,815,769
046912-AA-9 .........[AT&T REIGN I LB PTT  6.088% 12/15/44 ...... ...01/03/2025 .....|MESIRON FINANCIAL .. ... 35,210,000 |. .... 35,000,000 ...
00909D-AA-1 .........[AIR CANADA 2020-2A PTT  5.250% 04/01/29 . ...03/27/2025 ..... Var ious 8,642,414 |..vviiiiiiiininns 8,620,862 |...
0129999999. Subtotal - Issuer Credit Obligations - Slngle Entity Backed Obligations (Unaffllated) 43,852,414 43,620,862
024010-PC-R .........[Wisconsin Automation Revolver 12711729 i e 02/25/2025 ..... oL I 0 R RN 1,000,000 |.eevvvnniiiiinnnnnnnns 1,000,000 |...
025001-PC-T . ..|A. Stucki Term Loan 03/27/2025 . EAGLE REALTY GRP CORP . 18,195,833 |. . 18,333,333 |
024008-PC-R ......... 3G Productions Revolver Loan R R 03/07/2025 ..... EAGLE REALTY GRP CORP ...
024008-PC-D ......... 3G Productions Deferred Draw Term Loan 09/30/30 ..eeeeeie e e 03/31/2025 ..... EAGLE REALTY GRP CORP ...
02526*-AB-7 . ..| American Combustion Industries Revolver 08/31/28 .. 01/07/2025 .....|EAGLE REALTY GRP CORP
02526*-AC-5 . ..|American Combustion Industries Deferred Draw Short Term (A) 08/31/28 01/10/2025 .....|EAGLE REALTY GRP CORP
02526*-AD-3 . ..|American Combustion Industries Deferred Draw Long Term (B) 08/31/28 01/10/2025 .....|EAGLE REALTY GRP CORP
05641%-AA-2 . ..|BP Loenbro Holdings Term Loan 02/01/29 ... 01/02/2025 . EAGLE REALTY GRP CORP
23285*-AC-2 . .. |Decks & Docks Lumber Co Inc Revolver 10/04/28 03/20/2025 . EAGLE REALTY GRP CORP N
29452@-AB-6 . ..|Equine Network Revolver Loan 05/22/28 01/27/2025 . EAGLE REALTY GRP CORP ..205,000 |.
38416*-AC-2 . ..|Winzer Revolver Loan 10/04/29 ......... 03/11/2025 . EAGLE REALTY GRP CORP ..59,386 |.
48236#-AA-9 . ..|K&R Operating, LLC Term Loan 07/23/28 03/03/2025 . Interest Capitalization 75,594 |.
53987#-AB-8 . ..|LockMasters Security Deferred Draw Term Loan 03/31/2025 . EAGLE REALTY GRP CORP ,704,195 |.
53987#-AC-6 . .|LockMasters Security Revolver 09/01/27 ... 03/31/2025 . EAGLE REALTY GRP CORP
89486*-AB-2 Shift Paradigm Revolver 09/08/28 evvuuniiiiiiiiiiiiiiiiiis s s s erana s rrrnaaes [eaeees 03/27/2025 ..... EAGLE REALTY GRP CORP ... . .
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 33 416,721 33 735,803
95765P-A*-0 ......... JWESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE RV 01/06/33 ovvveniiiiiiiiiiiii e J..... 03/04/2025 ..... [PRIVATE PLACEMENT ....ettisteseestesiessessessessessesseseesseseessessassessessessessessessessessessessessesesessere Joosersessesserseruessessesuernesnes |oosesserserseseeeanes 14,900,000 [...oiiiiiinnniinnnns 14,900,000 [..oiiiiiinniiiiiiiiiiiiiiiiinnnns
0199999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Affiliated) 14,900,000 14,900,000
26875Y-AB-8 .... ENDEAVOR OPERATING CO TL B 1L 01/29/32 ... ...01/727/2025 .....
233265-AB-3 .........[DK CROWN HOLDINGS INC TL B 1L 01/30/32 ... ...02/25/2025 .....
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00132U-AP-9 Al AQUA MERGER SUB INC TL B 1L 07/31/28 e e 01/02/2025 Tax Free Exchange 4.C FE
001690-AG-4 . ..| GLOBAL MEDICAL RESPONSE PIK-TERM B 1L 10/31/28 . 01/23/2025 . Interest Capitalization 4.CFE ..
00507J-AF-3 . ..| ACTION ENVIRONMENTAL GRO TL B 1L 10/24/30 ..... 03/13/2025 . Various ... 4BFE ..
00507J-AL-0 . ..| ACTION ENVIRONMENTAL GRO TL B-DD 1L 10/24/30 . 03/12/2025 . Various . 4BFE ..
03218A-AB-5 . ..| AMSPEC PARENT LLC TL B 1L 12/22/31 ........ 01/01/2025 .....|BMO CAPITAL 4BFE ..
03852J-AV-3 . .. | ARAMARK SERVICES INC TL B8 1L 06/24/30 01/17/2025 .....| JPM FUNDS RECAP .. 3.AFE ..
05614G-AC-5 . .|NVENT THERMAL LLC TL B 1L 01/30/32 ..... 01/01/2025 .|RBC/DAIN ..... 4BFE ..
05710L-AD-5 BAKELITE US HOLDCO INC TL B 1L 12/23/31 i [ 01/01/2025 ..... GOLDMAN SACHS .. 4.B FE
070140-AP-6 GREAT OUTDOORS GROUP LLC TL B 1L 01/23/32 e eeenn e 01/23/2025 ..... Tax Free Exchange .. 4.A FE
09776M-AS-3 . ..| BOMBARDIER RECREATIONAL TL B3 1L 12/13/29 01/10/2025 .....|WELLS FARGO BK ... 3.BFE ..
11823L-AQ-8 . .| BUCKEYE PARTNERS LP TL B2 1L 11/22/30 ... 01/16/2025 .| Tax Free Exchange .. 2.CFE ..
12505M-AF-3 OUTFRONT MEDIA CAPITAL L TL B 1L 11/22/30 oivviiiiiiiii e e 01/10/2025 ..... MORGAN STANLEY HI-YLD ... 1,000,000 |... 3.B FE
12568Y-AB-0 CHARLOTTE BUYER INC REV 1L 08/11/27 e e e [eeeees 03/26/2025 ..... Various 8,367,407 |... 4.C FE
12568Y-AH-7 . ..| CHARLOTTE BUYER INC TL B 1L 02/11/28 02/07/2025 . Tax Free Exchange 4.CFE ..
1261MA-AC-4 . .| CPI HOLDCO B LLC TL B 1L 05/19/31 ... 01/01/2025 GOLDMAN SACHS ..... 3.CFE ..
12656A-AF-6 . ..|ONT HOLDINGS | CORP TL B 1L 11/08/32 .. 02/06/2025 . Tax Free Exchange 4BFE ..
12673C-AB-0 . ..| CPPIB OVM MEMBER US LLC TL B 1L 08/20/31 ... 02/10/2025 . BARCLAYS 4.AFE ..
16117L-CE-7 . ..| CHARTER COMMUNICATIONS OPER TL B5 1L 12/15/31 02/11/2025 . Various ... 2.CFE ..
17026Y-AK-5 . ..| CHOBANI LLC TL B 1L 10/25/27 oo 01/23/2025 . Tax Free Exchange 4.AFE ..
20602R-AD-2 . .. | CONCENTRA HEALTH SERVICE TL B 1L 07/28/31 01/29/2025 . JPM FUNDS RECAP .. 3.BFE ..
20602R-AD-2 . .. | CONCENTRA HEALTH SERVICE TL B 1L 07/28/31 ..... 03/03/2025 . Tax Free Exchange 3.BFE ..
23918V-BB-9 . ..| DAVITA HEALTHCARE PARTNERS INC TL B1 1L 05/06/ 03/18/2025 . WELLS FARGO BK ...... 3.AFE ..
2452111-AB-5 . ..|DEL MONTE CORP TL 1L 08/02/28 ...... 03/03/2025 . Interest Capitalization 5.BFE ..
24780D-AJ-6 . ..| DELTA TOPCO INC TL B 1L 11/30/29 .. 01/28/2025 . Tax Free Exchange .. 4.CFE ..
25460H-AD-4 . .. |DIRECTV FINANCING LLC TL EXT 1L 08/02/29 01/16/2025 .....|UBS WARBURG .... 1,000,000 |. 3.CFE ..
285420-AC-3 ......... | EXAMWORKS GROUP INC TL 1L 11/01/28 ........ 01/01/2025 ..... | NOMURA SECURITIE! .. 937,500 |. 4BFE ..
31773H-AE-2 . ..| GIP PILOT ACQUISITION PA TL B 1L 10/04/30 01/15/2025 .....|Tax Free Exchange ..... 394,069 |. 3.CFE ..
34641N-AC-7 . . |HERITAGE POWER LLC TL 12/11/30 .. 01/10/2025 .|BANK of AMERICA SEC .. 300,983 |. 4BFE ..
34641N-AC-7 HERITAGE POWER LLC TL 12711780 e e e 01/01/2025 ..... Interest Capitalization ... .. 11,169 |... 4.B FE
36154H-AC-4 GBT US Il LLC TL B 1L 07/28/31 v [20000.02/04/2025 Tax Free Exchange .. ..200,000 |... 3.C FE
38021C-AC-2 . .. |BARNES GROUP INC TL B 1L 01/27/32 ... ..|RBC/DAIN ........ 800,000 |. 4BFE ..
38821U-AD-2 . .| GRANT THORNTON ADVISORS TL B 1L 06/02/31 . .| DEUTSCHE BANK .. . 445,652 |. 4BFE ..
38821U-AD-2 GRANT THORNTON ADVISORS TL B 1L 06/02/31 e eeeeeee e eennne e eenennn |2e22.01/08/2025 L Tax Free Exchange .. 399,000 |. ..399,000 |... 4.B FE
410346-AY-6 HANESBRANDS INC TL B 1L 03/08/32 JPM FUNDS RECAP 399,000 |. ..400,000 |... 3.C FE
410346-AY-6 . .| HANESBRANDS INC TL B 1L 03/08/32 .. Tax Free Exchange ..220,114 |. ..222,931 |. 3.CFE ..
431319-AH-5 . .. |HILCORP ENERGY | LP TL B 1L JPM FUNDS RECAP .. .29,372,988 |. . 29,357,143 |. 2.CFE ..
43538J-AC-3 .. .|Holley Inc TL 1L 11/20/28 Various N 1,000,000 |... 4.B FE
44332E-AZ-9 HUB INTERNATIONAL LTD TL B 1L 06/20/30 evvviniieiiiiiee e e 01/17/2025 MORGAN STANLEY HI-YLD ... 168,960 |. .. 168,960 |... 4B FE
44332E-AZ-9 . ..|HUB INTERNATIONAL LTD TL B 1L 06/20/30 01/30/2025 . Tax Free Exchange .. ..992,461 |. ..995,000 |. 4BFE ..
45674P-AR-5 . ..[ INDY US HOLDCO LLC TL B 1L 03/06/28 .... 01/24/2025 . Tax Free Exchange 1,492,447 |. 1,496,250 |. 4BFE ..
47947B-AF-9 . ..| JOHNSTONE SUPPLY LLC TL B 1L 06/09/31 01/01/2025 WELLS FARGO BK ... 199,449 .. 199,500 |. 4BFE ..
55314N-AZ-T7 . .. [MKS INSTRUMENTS INC TL B 1L 08/17/29 01/24/2025 . Tax Free Exchange 734,447 743,337 |. 3.AFE ..
62876R-AG-6 . ..|PATRIOT RAIL CO LLC TL B 1L 03/08/32 02/26/2025 . WELLS FARGO BK ... 398,776 400,000 |. 4BFE ..
63939-AN-5 . ..[Waystar TL B 1L 10/22/29 ..ocovvnnnnnnnn 01/01/2025 Tax Free Exchange .. 927,289 ..928,115 |. 4.AFE ..
67000L-AB-8 . ..|NOVELIS HOLDINGS INC TL B 1L 02/25/32 .. 02/25/2025 . CITIBANK ........... 1,000,000 |. 1,000,000 |. 3.AFE ..
68764J-AJ-0 . .| ORYX MIDSTREAM SERVICES TL B 1L 10/05/28 01/23/2025 . Tax Free Exchange .. 1,548,169 |. 1,556,261 |. 3.CFE ..
71911K-AE-4 . ..|PAREXEL TL B 1L 1/15/28 oo 01/27/2025 . Tax Free Exchange .. ..713,834 |. .. 714,847 |. 4.AFE ..
T2448F-AN-5 . ..|PITNEY BOWES INC TL B 1L 02/02/32 .... 01/31/2025 . BANK of AMERICA SEC 1,298,892 |. 1,312,012 |. 3.BFE ..
74839X-AN-1 . ..| QUIKRETE HOLDINGS INC TL B1 1L 04/14/31 02/14/2025 . Tax Free Exchange .. 989,824 ..992,500 |. 3.CFE ..
77381H-AC-3 . ..| ROCKPOINT GAS STORAGE PA TL B 1L 09/18/31 03/19/2025 . Tax Free Exchange .. 990,756 1,000,000 |. 4.AFE ..
80004Y-AC-7 . ..| SANDISK CORP TL 1L 12/13/31 oo 01/01/2025 .....|J P MORGAN SEC HI-YI 1,180,750 |. 1,200,000 |. 3.BFE ..
82568T-AG-3 . .| SHUTTERFLY FINANCE LLC PIK-Term 2L 10/01/27 01/01/2025 .....| Interest Capitalization ..8,629 |. ..8,629 5.BFE ..
86184X-AB-0 . .| STONEPEAK NILE PARENT TL B 1L 02/03/32 ... 02/03/2025 .....|BARCLAYS ....cooveeneeenn ..399,000 |. 400,000 |. 3.AFE ..
87169D-AB-1 ......... STAR PARENT INC TL B 1L 09/27/30 .eeiiiiiee et eens [ 01/01/2025 ..... BANK of AMERICA SEC .. 971,724 |. ..997,487 |... 4.A FE
914908-BE-7 UNIVISION COMMUNICATIONS INC TL A 1L 06/24/27 oo e 01/09/2025 ..... BANK of AMERICA SEC .. .. 1,116,977 |. .. 1,117,675 |... 4.A FE
92841D-AB-7 . .| VISTRA ZERO OPERATING CO TL B 1L 04/30/31 .. 01/17/2025 CITIBANK ......eee. .. 385,888 |. ..400,000 |. 3.BFE ..
92943E-AG-1 Boost Newco TL B 1L Lo PP PPPPTTPPTTPPRN FRPTTN 02/03/2025 ..... Tax_Free Exchange .. ,584,698 |. ,596,000 |... 3.B FE




¥'v03

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
96244U-AJ-6 WHATABRANDS LLC TL B 1L 08/03/28 .o eeennne Jeanand 01/01/2025 Tax Free Exchange ..
D9000B-AJ-1 . ..| TK ELEVATOR US NEWCO INC TL B 1L 04/30/30 .. 03/04/2025 . GOLDMAN SACHS ..
G7739P-AN-0 . ..| CORAL-US CO-BORROWER LLC TL B7 1L 01/30/32 . 01/24/2025 . CITIBANK ........
N8137F-AE-0 . ..|HUNTER DOUGLAS INC TL B 1L 01/19/32 .... 01/17/2025 .| Tax Free Exchange
68371Y-AP-8 . .| OPEN TEXT CORP TL B 1L 01/31/30 ...... ......01/10/2025 .....
C4000K-AG-9 . .| GARDA WORLD SECURITY TL B 1L 02/01/29 .. i 02/07/2025 ..... Tax_Free Exchange ..
0209999999 Subtotal Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 92,414,061 92,759,285 0 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 1,529,301,931 1,557,568, 922 7,741,636 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 14,900,000 14,900,000 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 1,544,201,931 1,572,468,922 7,741,636 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 1,544,201,931 1,572,468,922 7,741,636 XXX
36176F-2C-1 . G2 G2 765171  4.700% 12/20/61 .. 03/01/2025 . Interest Capitalization
36297E-2Y-4 .........[G2 G2 710059  4.500% 11/20/60 .. ......01/01/2025 .....]| Interest Capitalization ...
1019999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC)
38378N-YB-3 ......... [GNR 201424 KZ  4.129% 01/16/54 1vviveiuiiuiieieriesiesiesieieesseseeseessessesseseeseeseesseseasseseereeseeneenis ... 03/01/2025 ..... [ Interest Capitalization woviuiuesueeeseiesieiesiesiessessessessessereeseeseeseeseaseeseeseesseseeseereereereans | T
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC)
3136B4-VK-1 . FNR 2019-27 MZ ~ 4.000% 06/25/59 ......03/01/2025 .....| Interest Capitalization
3137F3-PA-6 .........|FHR FHR 4772 2D 4.000% 11/15/47 . i 03/01/2025 ..... Interest Capitalization ...
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng A ency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC)
B1B7FU-HV-5 ..., [FHMR K116 X1 1.417% 07/25/30 ..eeeeeeeeeeeeee e e e e e e e e e e e eennnnes [eneeas 03/26/2025 ..... |NATIONAL ALLIANCE SECURITIES 702,134 |.
S137HB-LW-2 ......... [FHMS K514 X1 1.160% 12/25/28 ......iiiiuuunniiiiiiiiiiiiiiiiiiiiiiiiiiiisecciriissseeisnnsseeseennnnssseeenns [onnees 02/05/2025 ..... NATIONAL ALLIANCE SECURITIES . 180,456 |.
1049999999. Subtotal Asset-Backed Securltles Financial Asset-Backed - Self-Liquidating - Agency Commercial Mortgage-Backed Securltles Not/Partially Guaranteed (Not Exempt from RBC) 882,590
034934-AA-7 Angel Oak Mortga20251 2025-1 A1 5.691% 01/25/70 PN R 01/22/2025 J P MORGAN SEC ... 14,009,781 |. .... 15,000,000 ...
10569J-AA-8 . ..| BRAVO Residentia2022NQM3g Trus 2022-NGM3 A1 5.108% 07/25/62 02/21/2025 . CITIGROUP GLOBAL MKTS .. 1,385,692 |. .. 1,392,655 |.
105927-AC-1 . .| BRAVO Residentia2025NOM3g Trus 2025-NOM3 A1 5.573% 03/25/28 ......03/27/2025 . GOLDMAN SACHS .......... . 11,249,835 |. .11 250,000 |.
10637V-AA-7 Brean Asset Back2022RM5 ities 2022-RM5 A 4.500% 09/25/62 .......euuueeeeemmmmnieeeeenniaeeeeenniaeneeeen |eennad 01/25/2025 Interest Capitalization ...
10638C-AA-0 BABS 2021-RM1 A 1.400% 10/25/63 ......uiiiiiiiiiiiiiiiiiiis e [ 03/25/2025 Interest Capitalization ... .4,
10638J-AA-5 . ..|Brean Asset Back2022RM4 ities 2022-RM4 A1 3.000% 07/25/62 .. 02/25/2025 . Interest Capitalization 32 531 |.
12531B-AB-4 . .| Cascade Funding 2025HB16 Trust 2025-HB16 M1  3.000% 03/25/35 ......03/19/2025 . BARCLAYS ..... ,382, N .10,000,000 |.
17329R-AD-0 Citigroup Mortga2021INV2Trust 2021-INV2 ATA  2.500% 05/25/51 ... N - 03/21/2025 SANTANDER ... 9,331,607 |. ....10,078,860 |...
33852C-AE-3 Flagstar Mortgag20213INV 2021-3INV A5 2.500% 06/25/51 .......ccvvvvvnniiiiiiiiiiiiiiiniineevciniieeeens feennnd 01/08/2025 SANTANDER .. 20,832,960 |. .. 23,919,082 |...
33852C-AE-3 . .. |Flagstar Mortgag20213INV 2021-3INV A5  2.500% 06/25/51 .. 03/01/2025 . Interest Capitalization .. 26,426 |.
3626 1M-AF-6 . .| GS Mortgage-Back2021PJ1 ities 2021-PJ1 A6  2.500% 06/25/51 ......01/13/2025 . BANK of AMERICA SEC .. 7,799,554 |.
46592E-AF-3 JP Morgan Mortga20211 2021-1 A4 2.500% 06/25/51 JUT IO 03/25/2025 SANTANDER 5,283,898 |.
46592X-AF-1 JP Morgan Mortga202113 2021-13 A4 2.500% 04/25/52 . R 01/23/2025 BANK of AMERICA SEC .. 2,271,090 |. ...2,593,
46650M-BH-9 . ..| JP Morgan Mortga20188 2018-8 B3 ~ 4.033% 01/25/49 .... 01/06/2025 .....|WELLS FARGO ............. . 3 405,856 |.
46654K-AF-4 . ..| P Morgan Mortga202111 2021-11 A4 2.500% 01/25/52 . 01/06/2025 .....| PERFORMANCE TRUST CAPITAL . 10,114,195 |.
46658N-AF-4 . ..| JP Morgan Mortga2024CCM1 2024-CCM1 A4A  5.500% 04/25/55 . 01/10/2025 .....| PERFORMANCE TRUST CAPITAL . . 15,620,955 |.
52523K-AJ-3 .. .. |LXS 2006-17 WF5  6.450% 12/25/42 . 01/01/2025 .....| Interest Capitalization
55285T-AA-4 . .. |MFRA Trust 2022RPL1 2022-RPL1 A1 X . 03/11/2025 . BTIG LLC .... . s N
647910-AC-2 . ..|New Residential 2024NQM3 Loan 2024-NQM3 A1 5.466% 11/25/64 . 01/03/2025 . WELLS FARGO . .8, 787 867 |.
64831G-AG-0 . .|New Residential 2021INV2 Loan 2021-INV2 A7 ~ 2.500% 09/25/51 . 01/23/2025 . WELLS FARGO . 2,590,887 |. ,950, N
74387M-AC-3 . .|Provident Fundin2021J1 ge Tru 2021-J1 A3 2.500% 10/25/51 . BANK of AMERICA L O P P PPPPPTTIN 2,782,612 |.evvuniiiiiiiiinnnnns 3,208,488 |...
1059999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency Residential Mortgage-| Backed Securities (Unaffiliated) 136,796,536 146,710,951

05491U-BG-2
055531-AA-5

05604F-AA-3 .
05604F-AA-3 .
065401i-BD-4 .
06604M-AG-3 .
07337A-AK-2 .

08161B-BA-0

..|BWAY 2013-1515 A1
..|BWAY 2013-1515 A1
..|BANK 2019-BN19 A3
..|Bank5
.|Barclays Commerc2025C32 gage S 2025-C32 XB

Barclays Commerc2018C2 gage S 2018-C2 AS
BLP Commercial M2023IND Trust 2023-IND A
2.809% 03/10/33 ...

2.809% 03/10/33 .
3.183% 08/15/61 .

4.624% 12/15/51 wooiiiiiii
6.011% 03/15/40 .

0.000% 04/15/58 ....
0.770% 02/15/62 .
4.195% 04/10/51

q5YR14 2025-5YR14 B

BENCHMARK Mor tga201883 2018-B3 AS

...... 03/26/2025 ..... [BANK of AMERICA SEC .......eoiiiiiiuiiiiiiiiiiiiii it
...... 02/21/2025 Various
01/15/2025 . BANK of AMERICA SEC ..
02/01/2025 . Interest Capitalization
01/07/2025 WELLS FARGO ....

03/31/2025 . WELLS FARGO .
......01/24/2025 . BARCLAYS ..
...... 03/26/2025 .....|[Various ...

..20,515,613 |.
157,212 |.
.0
..205,634 |.
7,055,404 |.
.. 4,915,060 |.
.. 14,284,572 |.

14,892,086 |...
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08164B-AE-0 BENCHWARK Mor tga2025V14 2025-V14 XA 0.000% 04/15/58 ... oo 03/21/2025 ..... DEUTSCHE BANK
081927-AC-9 . .. | BENCHMARK Mor tga2024V6 2024-V6 XA  1.336% 03/15/57 . 02/19/2025 . BREAN CAPITAL LLC ..
096933-AF-3 . ..| BMO Mortgage Tru20255C9 2025-5C9 XB  0.360% 04/15/58 03/18/2025 . BMO CAPITAL MARKETS CORP
12531Y-Al-8 . ..|CFCRE  4.847% 05/10/58 ... 01/08/2025 .....|BMO CAPITAL MARKETS CORP
12635R-BD-9 . ..| CSAIL Commercial2015C4 e Trus .554% 02/04/2025 . BROWNSTONE [NV GROUP,LLC
12636M-AK-4 . ..| CSAIL Commercial2016C6 e Trus  3.924% 01/15/49 ..... 02/26/2025 . BARCLAYS ....vvvviiviiinnnns
126438-AE-0 . .|Credit Suisse Mo2020NET rust 2020-NET B 2.816% 08/15/37 01/08/2025 BMO CAPITAL MARKETS CORP
17291C-BV-6 Citigroup Commer2016C2 tgage  4.031% 08/10/49 .......uvuuuiiiiiiiiiiiiiin oo 02/07/2025 ... PERFORMANCE TRUST CAPITAL .
36252T-AV-7 GSMS 2016-GS2 AS  3.292% 05/10/49 ...coooiiiiiiiiiiiiiii [ 02/26/2025 ... BREAN CAPITAL LLC
36258P-AA-5 . ..| GSMS 2020-UPTN A 2.751% 02/10/37 ... 01/15/2025 . BANK of AMERICA SEC
46645L-BE-6 . .| JPMBB Commercial2016C1 e Secu 4.700% 03/17/49 02/26/2025 . BNP SECURITIES ... K
61690Q-AG-4 MSBAM  4.004% 07/15/50 .eevvveeieiiiiiiiiiiiieieeeeeeeeeeees [ 02/11/2025 ... DEUTSCHE BANK .. [ennsnnnnnsnnnnnnnnnnnns [oeeeeeeenenneennennnnns 4,033,361 [ 4,066,400 |...
617650-AW-8 MSC  4.018% 05/15/48 .ooooiiiiiiiie e [ 02/07/2025 ..... a0 R SR RO~y . < [+ I N 2,500,000 |...
94980H-AN-0 . ..|Wells Fargo Comm2015NXS1ortgag  3.406% 05/15/48 .. 02/04/2025 . BROWNSTONE [NV GROUP,LLC
95000J-BB-3 . ..|Wells Fargo Comm2016LC250r tgag 2016-LC25 C  4.342% 12/15/59 . 02/03/2025 . GOLDMAN SACHS ..
95000L-BE-2 . ..|WFCM  4.506% 03/15/589 ............... 03/19/2025 . Various .........
95000Y-BB-0 . ..|WFCM 2017-C40 AS  3.854% 10/15/50 01/16/2025 .....|BREAN CAPITAL LLC
95001J-BA-4 . .. | WIFCM 2018-C44 AS  4.464% 05/15/51 ... 03/26/2025 .....|Various .........
95004J-AD-6 . ..|Wells Fargo Comm20255C3 ortgag 2025-5C3 XA  0.819% 01/15/58 . 01/10/2025 .....|WELLS FARGO .
95004J-AE-4 . .| Wells Fargo Comm20255C3 ortgag 2025-5C3 XB ~ 0.503% 01/15/58 . 01/10/2025 .....|WELLS FARGO ....
692910-AC-9 . .| PFP 111 20229 2022-9 AS  7.104% 08/19/35 . oo ]......01/29/2025 ... ACADEMY SECURITIES . .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 95,401,367
338830-AW-5 ......... Flatiron CLO Ltd20212A 2021-2A DR 6.702% 10/15/34 .....ooooeiiiiiiiiiii [ 02/07/2025 ..... MORGAN STANLEY FIXED INC ...uuvuueiriniiiiiiiiiiiiiiiiiiiiiii bbb sassies [sasssssssssssssssssssssssssnnsnnnns [oreeeernnnnnnenannnnns 3,888,000 |.ooeveeiiiiiiieiies 3,888,000 CFE ...l
38179N-AB-0 Golub Capital Pa202471A LO Ltd 2024-71A A 6.247% 02/09/37 .. BANK of AMERICA SEC .. ... 12,358,425 |. .... 12,260,000 |... A FE
70806G-AC-7 . ..|Pennantpark CLO 20248A 2024-8A A2  6.993% 04/18/36 .......... Greensledge ....... . 12,146,400 |. .12,000,000 |. AFE L
85573W-AA-5 . .| Starwood CommercqSIFSA gage T 2025-SIF5A A 5.852% 04/15/37 JEFFERIES & CO .30,000,000 |. .30,000,000 |. AFE
00037V-AN-8 AB BSL CLO 4 Ltd20234A 2023-4A BR  6.205% 04/20/38 ......cccooeiiiiiiiiiiiiiiiieiieeeeeeeeeeeeeeeens. [2222.08/28/2025 ... GOLDMAN SACHS ....20,000,000 |. ....20,000,000 |... .CFE
03166G-AE-8 American Money M202531A t Corp 2025-31A B 5.993% 02/20/38 ......ccovvviviiiiiiiiiiiiiiiiiiiiiiecieeeeeens o 01/16/2025 ..... NATIXIS SECURITIES .... ....15,000,000 |. ....15,000,000 |... .CFE
03665Y-AN-5 . ..|ANTR 2019-2A ATR  6.240% 01/23/36 .......ccevvvvnnnnnnnnnnee 02/19/2025 . BANK of AMERICA SEC .. . 13,117,000 |. . 13,000,000 |. AFE L
054978-AJ-0 . ..|BBAM US CLO LTD.20221A 2022-1A XR  5.2562% 03/30/38 .... 02/11/2025 . NOMURA SECURITIES INTERNATIONA ..5,750,000 |. ..5,750,000 |. AFE
05685E-AC-4 . ..|Bain Capital Cre20234A Limit 2023-4A A2  6.443% 10/21/36 01/31/2025 . BANK of AMERICA SEC ..... . 13,279,528 |. . 13,150,000 |. AFE L
056920-AC-5 . ..|Bain Capital Cre20241A  Limit 2024-1A A2  6.058% 04/16/37 01/09/2025 . BANK of AMERICA SEC 5,045,000 5,000,000 AFE
07335Y-AC-0 . ..|BDS Ltd 2021FL10 2021-FL10 AS  6.081% 12/16/36 .... 01/29/2025 . ACADEMY SECURITIES . .. 249,375 ..250,000 AFE L
08181J-AH-5 . ..|Benefit Street P20185BA CLO Lt 2018-5BA AR 5.823% 07/20/37 03/04/2025 . BANK of AMERICA SEC 25,373,772 25,240,000 AFE
12549F-BS-7 . ..| CIFC Funding Ltd20134A 2013-4A A1R2  5.050% 04/27/31 ....... 02/12/2025 . CIBC WORLD MARKET . 34,469,094 |. . 34,469,094 |. AFE L
143111-AL-6 . ..[Carlyle Global M20223A rategi 2022-3A AR 5.843% 04/20/37 03/07/2025 . GOLDMAN SACHS .. .30, 135,000 |. .30,000,000 |. AFE
20244R-AJ-4 .. |Empower CLO Ltd.20241A 2024-1A A2 ~ 6.100% 04/25/37 ....... 01/07/2025 BANK of AMERICA .. 9,096,300 |. .. 9,000,000 |. AFE L
35455D-AL-1 ..|Franklin Park P120221A | 2022-1A AR 5.537% 04/14/38 03/18/2025 . J P MORGAN SEC ... .25,000,000 |. .25,000,000 |. AFE
35455D-AN-7 ..|Franklin Park PI20221A | 2022-1A BR  5.887% 04/14/38 03/18/2025 . J P MORGAN SEC .15,000,000 |. .15,000,000 |. .CFE ..
35455D-AQ-0 ..|Franklin Park PI20221A | 2022-1A CR  6.187% 04/14/38 03/18/2025 . J P MORGAN SEC 3,100,000 |. 3,100,000 |. .FFE ..
381740-A0-2 . .|Golub Capital Pa202151A LO Ltd 2021-51A AR 5.503% 05/05/37 . 03/07/2025 . BNP SECURITIES .20,000,000 |. .20,000,000 |. AFE L
381740-AS-8 . Golub Capital Pa202151A LO Ltd 2021-51A BR  5.953% 06/05/37 . 03/07/2025 . BNP SECURITIES . 24,763,000 |. . 24,763,000 |. .CFE ..
43133Y-AL-9 . Hi ldene CLO 4A 47 AR 6.340% 01/23/40 ......... 03/24/2025 . PIPER JAFFRAY .... .20,000,000 |. .20,000,000 |. AFE L
46146G-AQ-5 Invesco CLO LTD 20231A 2023-1A AR 5.860% 04/22/37 ....ccoovveeeiiiiiiiiiiiiieiiciieeeeeeee [, 02/27/2025 ... BANK of AMERICA SEC .. .... 25,158,750 |. ....25,000,000 |... A FE
55293L-AC-7 MCF CLO LLC 20231A 2023-1A A 6.702% 04/15/35 ...oovvvviiiiiiiiiiiiiiiicicciccccceceeeeeceeeeeeeeeeeeee [ 01/23/2025 ... WELLS FARGO . ... 15,022,934 |. .... 14,978,000 |... A FE
55818R-BL-9 . ..|Madison Park Fun201414A 2014-14A AR4  5.289% 10/22/30 03/14/2025 . SWBC NIKKO ... .10,250,000 |. .10,250,000 |. AFE
647550-AC-6 . .|New Mountain CLOCLO 3A CLO-3A B1  6.255% 10/20/34 03/21/2025 . RAYMOND JAMES .. 4,995,000 |. ..5,000,000 |. .CFE ..
64755R-BE-2 NMC CLO-1A BRR  5.952% 01/15/38 .eevvviiiiiiiiiiiiiiiiceeeccceceeeceeeeeeeeeeccccccceceeeeeeee e eeeereenneees oo 01/27/2025 ..... DEUTSCHE BANK .. .... 15,500,000 |. .... 15,500,000 |... .CFE
67110U-AY-5 OHA Loan Funding20161A 2016-1A A2R2  5.943% 07/20/37 ....coevvviiiiiiiiiiiiiiiiiiiiiccccecececcceeceeeeeeeeee oo 02/20/2025 ... BANK of AMERICA SEC .... 20,653,750 |. ....20,500,000 |... A FE
67115-A8-9 . ..|0ak Hill Credit 20181A 2018-1A A2R  5.993% 04/20/37 ... 01/07/2025 BANK of AMERICA SEC .. .. 71,673,720 |. .. 7,600,000 |. AFE
67578F-AN-7 . ..[Octagon Investme20205A ers 49 2020-5A AR 5.822% 04/15/37 03/05/2025 . BANK of AMERICA SEC .. .20,085,000 |. .20,000,000 |. AFE L
67706H-BU-1 . ..[OHA Loan Funding20131A 2013-1A A2R3  5.990% 04/23/37 .. 01/09/2025 . BANK of AMERICA SEC ..... .. 8,783,520 .. 8,700,000 AFE .
69703P-AL-3 . ..|Palmer Square CL20181A 2018-1A AR 5.813% 04/18/37 03/25/2025 . INTL FCSTONE FINANCIAL INC . 1,604,800 . 1,600,000 AFE L
73110M-AE-5 . ..|POLEN 2025-1A 2025-1A A2~ 5.843% 04/20/38 ............. 02/06/2025 . BANK of AMERICA SEC ..... 12,000,000 12,000,000 AFE
74923V-AC-4 . .|Rad CLO Ltd 202322A 2023-22A A2 6.393% 01/20/37 01/31/2025 . BANK of AMERICA SEC .. .10, 106,500 |. .10,000,000 |. AFE L
83011Q-AA-3 Sixth Street CL0202424A 2024-24A A 5.810% 04/23/37 ..ovvvvveviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeees [ 02/27/2025 ... BANK of AMERICA SEC ... 26,757,517 |. ... 26,590,000 |... A FE
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87170B-AC0 ......... Symphony CLO Ltd202443A 2024-43A A2 6.022% 04/15/37 ....eeeeeeeeiieeeeeeeee e eeennn [eennd 01/09/2025 ..... BANK Of AMERICA SEC ...eeeeeeeeeeeee e e e e eeee e e e e e e e e e e e e e e e e e ena e e e e e enna s e e e eennnnneeeennnnnnaeeeennn |reeennnnaseeeemnnnnneeeennnnnnerees Joermnnaneeemnnninnnees 6,054,600 [..oeveeeennnieeeeenns 6,000,000 |... . 92,451 [1.A FE .
871987-AA-1 . ..| Symphony CLO Ltd202442A 2024-42A A1 5.833% 04/17/37 .. 03/26/2025 . INTL FCSTONE FINANCIAL INC 3,008,250 3,000,000 . 33,134 [1.AFE ..
872490-AL-4 . .|TICP CLO Ltd ~ 201811A 2018-11A AR 5.830% 04/25/37 . 03/25/2025 . INTL FCSTONE FINANCIAL INC 2,006,000 2,000,000 |. . 18,786 [ 1.A FE ..
92557B-AE-9 . ..[Vibrant CLO Ltd 20189RA 2018-9RA B 5.905% 04/20/37 ......02/06/2025 . BNP SECURITIES ... . 13,000,000 |. . 13,000,000 |. 1.C FE
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Unaffiliated) 540,431,235 538,578,004 XXX
72304@-AA-8 .........[PINEBRIDGE ~ 9.045% 09/21/32 ......01/31/2025 ..... PRIVATE PLACEMENT 2,243,626 |. 2,243,626 |... 2.CFE ..
72304@-AB-6 . ..| PINEBRIDGE 11.045% 09/21/32 .. 01/31/2025 . PRIVATE PLACEMENT 1,019,830 |. 1,019,830 |. 4.AFE ..
22534L-AA-0 . ..|Credit Acceptanc20221A oan Tr 2022-1A A 4.600% 06/15/32 . 01/03/2025 . BNP SECURITIES ...... .. 5,796,843 |. .. 5,797,749 |. 1.AFE ..
22536K-AC-6 . ..|Credit Acceptanc20251A oan Tr 2025-1A B 5.300% 05/15/35 . 03/18/2025 . BMO CAPITAL MARKETS CORP 13,776,492 |. . 13,780,000 |. 1.C FE ..
30167M-AA-5 . .|Exeter Automobil20251A ables 2025-1A A1 4.540% 02/15/26 . 01/22/2025 . DEUTSCHE BANK .. .65,000,000 |. .65,000,000 |. 1.DFE ..
46617F-AA-2 . 321 Henderson Re20131A s LLC 2013-1A A 3.220% 04/15/67 .. 03/06/2025 . BARCLAYS .. .. 341,858 |. .. 380,040 |. 1.AFE ..
82653C-AA-9 . Sierra Receivabl202561A ng Co 2025-1A A 4.810% 01/21/42 .. 03/11/2025 . SANTANDER . . 10,999,826 |. .11,000,000 |. 1.AFE ..
82653C-AB-7 . ..|Sierra Receivabl20251A ng Co 2025-1A B 5.100% 01/21/42 03/11/2025 . SANTANDER ... . 14,085,193 |. . 14,037,000 |. 1.F FE ..
87303*-AA-9 . .| THL Credit  5.000% 12/31/25 ....covvviviniiiiiiiiiieeeciiinens 01/30/2025 . PRIVATE PLACEMENT .. 118,162 |. .. 118,162 |. 1.FPL ..
96043V-AA-6 . ..|Westlake Automob20251A ivable 2025-1A A1  4.565% 01/15/26 01/14/2025 . J P MORGAN SEC ... 134,000,000 |. 134,000,000 |. 1.B FE ..
AUDMEZ-V*-1 . ..| AUDAX MEZZANINE Audax MZ vV 8.000% 01/01/32 . 01/07/2025 PRIVATE PLACEMENT 2.APL ..
BENFIT-VA-0 . ..|Benefit Street Partners  0.000% 04/11/30 .. ......03/26/2025 . PRIVATE PLACEMENT .. s 2.BFPL ..
BENFIT-VB-0 ......... Benefit Street Partners  0.000% 04/11/30 .iuvuuniiiiiiunniiiiiiiiiiiiiiiineeeciiiinsesccinieesceannnnees |aennd 03/26/2025 ..... PRIVATE PLACEMENT ... iiueieiiiiiiut i i iiiti st st i iati s e st taai e s s s reaei s e s ereen s e s s seasnssseseresnnssaaannes .. 455, 3.B PL
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 252,484,225 252,528,802
78437D-AA-8 ......... [ SCF Equipment Tr20251A 2025-1A AT 4.522% 02/20/26 .vvovviuveveireiiesiesiessassessessessessessessereeseanes J..... 01/22/2025 ..... [BANK OF AMERICA SEC ... uveuveusesesesesssseseoseeseesesseesssssesessessesseesessessessessessessessessessessesseses Jooseruersesuersesuessessesueruesnes |ooeesseruerseseeeones 46,250,000 f..viiiiinnnniiinns 46,250,000 1DFE ..........
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 46,250,000 46,250,000 0 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 1,090,276, 336 1,079,577,346 2,593,054 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 1,090,276,336 1,079,577,346 2,593,054 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 1,090,276,336 1,079,577,346 2,593,054 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,634,478,267 2,652,046,268 10,334,690 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
00206R=10-2 .eevves [ATET INC ettt e ettt e et e e e e e e e e e e e e e e e e rnnn e e e e e n e e e e e ennnn e e eeennnnaaeaes [enees 02/07/2025 ..... VIRTU FINANCIAL .. ... 17,212.000 |....
00287Y-10-9 . ..|ABBVIE INC .. 03/04/2025 . HOWARD VEIL . .. 7,860.000 |.
009066-10-1 . ..| AIRBNB INC-CLASS A COMMON ......03/31/2025 . Various ...... .. 7,826.000 |.
015271-10-9 ......... ALEXANDRIA REAL ESTATE REIT .eevniiiiiiiiiiie i s e s e sennnnnnes [oannnd 01/15/2025 ..... BV o PR RPN 2,645.000 |....
02079%-10-7 ......... ALPHABET CLASS C -.eeeerteeeeeenni e e eeemenieeeeeennsasseemnnnaeeeeemnnnaeeeennnnnseeennnnnnseeernnnnneeeeennnn |onund 03/11/2025 ..... Various ....21,427.000 |....
02079%-30-5 ......... AL O R RN 01/15/2025 ..... STIFEL NICHOLAS ..
03027X-10-0 ......... AMERICAN TOWER CORP REIT ....ieeeeeeneeeemmneeeeeeeenie e e eeemene e e eemnnne e e eernnnneeeennnnneeeeennnnnneeenns  |eennnd 01/15/2025 ..... VIRTU FINANCIAL . eeeeee e et ettt e ettt e e e e e e e e e et e e e e e e e enne e e e e emnnna e e eeemnnnneeeeennnnn [oeeeernnnnaeeeennnnnnnn 1,657.000 |....
031162-10-0 ......... L R RN 03/04/2025 ..... Keefe Bruyette & Wo0ds EQ ......eeeviiiiiiiuiiiiiiiiiiii it [ereeerrr e 3,477.000 |....
032654-10-5 ......... ANALOG DEVICES ...eeeeeeeeeeeee e e e e eee e s e e eees e e e e e e e e e e emnn e e e e ennna s e e e ennnaneeeeennnnneeeennnnnnes |eennnd 02/07/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 1,605.000 |....
037833-10-0 ......... L R RN 01/15/2025 ..... BV o PR RO 1,998.000 |....
053015-10-3 ......... AUTOMATIC DATA PROCESSING INC ...eeeeeeeeenieeeeeenne e e e e eeeeee e e e e eeee e e e eemnne e e e eennn e e e eennnneeeeeennn |eenand 03/14/2025 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 6,863.000 |....
075887-10-9 . ..| BECTON DICKINSON ... Various ... .. 4,190.000 |.
097023-10-5 . ..| BOEING CO . Morgan Stanley CSA . .. 2,406.000 |.
09857L-10-8 . ..|BOOKING HOLDING .. Various ......... ..453.000 |.
110122-10-8 ......... BRISTOL-MYERS SQUIBB .....eeeeeeneeeeiernneeeeeeniie e e e eeeene e e e eemnnneeeeeennnneeeeennnnnneeeennnnnneeeeennnnns |een..08/04/2025 ... HOWARD VEIL .... ... 32,293.000 |....
11136F-10-1 ......... R RN 03/06/2025 ..... T TR AP 4,267.000 |....
126650-10-0 ....eee | CVS CORP .eeeeeee e e e ettt e e e e e e e e e e e e e e n e e e e ee e e e e e e e nnn e e e e ennnn e e e eennnn e e eernnnnneeeennnn [eneees 01/15/2025 ..... VIRTU FINANCIAL <. eeeee e e ettt e e ettt e e e e e e e e et e e e e e e e ena e e e e emnnn e e eeemnnnnaeeeeennnnn [oeeeernnnnaeeeennnnnnnn 5,302.000 |....
149123-10-1 ......... L0 PR RPN 02/07/2025 ..... BV o PR R 1,016.000 |....
166764-10-0 ......... CHEVRON CORPORATION JUTRN PO 03/14/2025 ..... VIRTU FINANCIAL .. FUT RN 3,837.000 |.... 601,326 |.
172967-42-4 ......... Lo LI PP PP PPPPPIN FPTPTN 03/04/2025 ..... L= AP PPPPP 14,937.000 [...oivivvnniiiiiinnnnns 1,094,663 |..uueiiiiiiieiiiiiiiiiiiniiiiiine o [
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20030N-10-1 ......... COMCAST CORP CL A e eeeeee e e e e eeee e e e e e e e e e e e e e e e e ennna e e e e emnnn e e e eennnnneeeennnnnneeeeennnnnnes |oennnd 01/15/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 8,283.000 |....
21036P-10-8 ......... CONSTELLATION BRANDS COMMON ....evveeniiiiiiiieeiciiii e ennn e s ennnan e e eeen [anand 03/10/2025 ..... T TR AP 1,681.000 |....
244199-10-5 ......... DEERE & COMPANY ... eeeeee e e e e e e e e e e e e e e e e s e e e e e mn e e e e e e nna e e e e e e nnnneeeeennnnneeeennnnns |eannad 03/04/2025 ..... T T PP PPPPPRRR AU URPPRPTY 5,404.000 |....
254687-10-6 ...t [DISNEY e e es [eeees 03/04/2025 ..... HOWARD VEIL .... ....11,692.000 |....
256677-10-5 ......... DOLLAR GENERAL CORP ......eeeeeeuueeeeemnnneeeeemnnnaeeeeennnaeeeeennnaseeeennnnaeeeennnnnaeeeennnnnneeeennnnnnes |oennnd 03/14/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 5,121.000 |....
29364G-10-3 ......... Lo 0 PR RN 03/04/2025 ..... HOWARD VWEIL ....23,972.000 |.... N
302316-10-2 ......... EXXON MOBIL CORP ...eeeeeteeeeeeeee e e e eeene e e e e ee s e e e e emn s s e e e e mnee e e e e e ennn e e e e ennnaeeeeennnnnneeeennn  |eennnd 02/07/2025 ..... VIRTU FINANCIAL .. .. 3,710.000 |.... 411,311 |
303031-10-2 ......... Meta Platforms, INC ...coeuueiiiiiiiiiiiiiiiii e eeen [eanand 03/14/2025 ..... VIRTU FINANCIAL .. 901.000 |.... 551,947 |.
B5137L-10-5 ..eeeeee [FOK CORP et e e e e e e e e e e e e e e e e e e e e e e e e e e e e nn e e e e e e e e e e ennnneeeeennnnn [enees 03/11/2025 ..... Various ....40,720.000 |.... 2,267,416 |.
363576-10-9 . ..| ARTHIR J GALLAGHER & CO 03/04/2025 . HOWARD VEIL . ..6,010.000 |.
375558-10-3 . .| GILEAD SCIENCES INC 03/04/2025 . HOWARD VEIL .... .15,433.000 |.
437076-10-2 . .| HOME DEPOT .. 02/07/2025 . VIRTU FINANCIAL 1,225.000 |. . N
e 1 PP PSR RPUPPPRRR R 02/07/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 1,810.000 |.... 403,661 |.
459506-10-1 ......... Fragrances Inc COMMON .........ocuuuniiiiimmniiiiiiiiii e ernan s ennenes [eenand 01/15/2025 ..... BV PR R 3,172.000 |.... 265,819 |.
46625H-10-0 ......... JP MORGAN CHASE & €0 ..eeeeeeeieni e eeeeeei e e e e eene e e e e enene e e e eennn e e e eennnn e e e eernnnaeeeernnnneeeeennnn |eenuad 03/26/2025 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 9,756.000 |.... .. 2,469,708 |.
478160-10-4 ......... JOHNSON & JOHNSON ..eeecieii e e ernn e e nnnanees [eanand 03/14/2025 ..... VIRTU FINANCIAL ..
482480-10-0 ......... KLA CORPORATION ... eeeeeeeeeeeee e e e e eee e e e e e s e e e eene s e e e e e nn s e e e e e nnnneeeeennnnneeeennnnnneeeenn |eenund 02/07/2025 ..... VIRTU FINANCIAL ..
494568-10-1 ......... L R RN 03/14/2025 ..... Various ....81,336.000 |.... N
49845€-10-1 ......... L PO UEEPPPPPPRPPPPRRURRP ISP 01/14/2025 ..... PRIVATE EQUITY DIST .. ...15,662.000 |.... 665,948 |.
517834-10-7 LAS VEGAS SANDS CORP COMMON .....evveniiiiiiiiiiiiiiiiii e e e e ennna e s e nnnnn e e eeen [enand 01/15/2025 ..... VIRTU FINANCIAL .. ..5,686.000 |.... 251,686 |.
539830-10-9 . .. | LOCKHEED MARTIN 03/14/2025 . VIRTU FINANCIAL ..940.000 |. .. 448,290 |.
580135-10-1 . .| McDONALDS ... 03/11/2025 . Various . .. 1,922.000 |.
58933Y-10-5 . ..|MERCK & CO INC 03/10/2025 . Various . .. 3,173.000 |.
594918-10-4 . .. [MICROSOFT CORP Various . 7,229.000 |.
595017-10-4 . .| MICROCHIP TECHNOLOGY INC Keefe Bruyette & Woods Eq .24,810.000 |.
595112-10-3 ......... MICRON TECHNOLOGY INC .evveeniiiiiiii it srrann s s nnnnn s eeens [eanand 03/14/2025 ..... T TR AP 4,878.000 |....
60937P-10-6 ......... MONGODB INC COMMON ... eeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e ennne e e e e ennnneeeeennnnaeeeennnnnn |eennnd 03/17/2025 ..... VAT TOUS . eeete e e e et e e et e e e e e e e et e e e e e e e e e e e et e nn e e e e e e nn e e e e e enna e e e eennn e e eeennnnns [eeeeernnnaaeeaennnnaan 2,720.000 |....
617446-44-8 ......... LT Y PPN RPN 03/04/2025 ..... HOWARD VEIL .... ... 11,999.000 [.... . N
65339F-10-1 ......... NEXTERA ENERGY INC ... eeeeee e eeeetee e e e e ee e e e e e e e e e e e e e e e e e nna e e e e ennna e e e eemnnn e eeennnnnneeeennnn |eennad 03/04/2025 ..... Keefe Bruyette & Woods Eq .. ....28,625.000 |.... 2,034,874 |.
654106-10-3 .....euu i [NIKE INC ovvreniiiiii e es [enees 03/04/2025 ..... HOWARD VWEIL ....15,471.000 |.... 1,212,657 |.
67066G-10-4 NVIDTA CORP .. e et e e e e e e e e e s e e e e e e e e e e e e e nna s e e e e nnnan e e e ennnaneeeeennnnneeeennnnnnes |eannad 02/26/2025 ..... Various ... ...11,535.000 |.... 1,528,486 |.
681919-10-6 . ..| OMNICOM GROUP . 03/14/2025 . Various ... .18,585.000 |. 1,507,405 |.
704326-10-7 . ..| PAYCHEX INC . 03/04/2025 . Keefe Bruyette & Woods Eq .14,656.000 |. 2,232,021 |.
713448-10-8 . .| PEPSICO INC . 02/07/2025 . VIRTU FINANCIAL .. 2,298.000 |. .. 331,864 |.
717081-10-3 . ..|PFIZER INC .. 01/15/2025 . VIRTU FINANCIAL .. .. 9,748.000 |. .. 256,349 |.
718172-10-9 . ..|PHILIP MORRIS INTERNAT-W/I 01/15/2025 . VIRTU FINANCIAL 3,233.000 |.
718546-10-4 ......... PHILLIPS 86 ... eeeeeeeeeeeeee e e eeee e e e e ee s e e e e e e e e e eena e e e e e enn e e e e eennnneeeeennnnneeeeennnnnneeeenn |oenaad 03/04/2025 ..... HOWARD WETL e e ettt e e e e e e e e e e s e e e e e e e e e e ennna s e e e eennnneeeeennnnnnaees [oeeeennnnnnaeeennnnnnns 9,611.000 |....
74144T-10-8 ......... T ROWE PRICE GROUP INC .evvueiiiiiiiiiie e et e eenna e eeannan e eens [oanand 03/04/2025 ..... HOWARD VEIL .... ....11,829.000 |....
74251V-10-2 ......... PRINCIPAL FINANCIAL GROUP ......eeeeeeeeieeeeeeenie e e e e e e e e e eene e e e e eenn e e e eennn e e e e e nnnneeeeennnnnnes |eannad 03/04/2025 ..... HOWARD VEIL .... ....12,409.000 |....
742718-10-9 ......... Lo R RN 03/04/2025 ..... L0 U RO 9,284.000 |....
T47525-10-3 ...ceeeer [QUALCOMM ..ttt e e e e e e e e e e e e e e e e e nnna e e e eennnn e e eeennnneneeennnnnns [enees 01/15/2025 ..... VIRTU FINANCIAL . eeeeee e et ettt e ettt e e e e e e e e e et e e e e e e e enne e e e e emnnna e e eeemnnnneeeeennnnn [oeeeernnnnaeeeennnnnnnn 1,941.000 |....
75513E-10-1 ......... RAYTHEON TECH CORP ...vvveeiieiiiiii e e ciiiie s e e e e s s s s e naa s s s s snnnn s e s snnannssssnnnnns |oanand 01/15/2025 ..... BV o PR RO 2,937.000 |....
79466L-30-2 ......... SALESFORCE. COM INC ... eeeee e e e et e e e e e e e e e e e e e e e e e e e nnn e e e e e e nnn e e e e e nnnnneeeennnnnes |eanaad 03/04/2025 ..... HOWARD WETL e e ettt e e e e e e e e e e s e e e e e e e e e e ennna s e e e eennnneeeeennnnnnaees [oeeeennnnnnaeeennnnnnns 6,153.000 |....
808513-10-5 ......... Bt RN 03/14/2025 ..... Various ....12,488.000 |....
828806-10-9 . ..| SIMON PROPERTY GRP LP REIT 03/04/2025 . HOWARD VEIL . .. 7,094.000 |.
842587-10-7 . .| SOUTHERN CO . 02/07/2025 . VIRTU FINANCIAL .. .44,397.000 |.
844741-10-8 . ..| SOUTHIEST AIR ... 02/07/2025 . VIRTU FINANCIAL .. .10,234.000 |.
854502-10-1 ......... STANLEY BLACK & DECKER INC ..iieevuuniiiiiuenniiiiiiusniiiiiisnsniirsiessnssisssnnssnssssrsssnssnssrsssnsesarenes  |oonend 02/07/2025 VIRTU FINANCTAL .. iiiiuuuniiiiiuenniiiiiusti st e s etats s s s s taaai s s s e sessisssssssssssssseesnnnssssssnnnnsssssnnnnns [sereernsnnnssesnennnnns 4,491.000 |....
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871829-10-7 ......... SYSCO CORP ...t eeeeeeee e e e e e et e e e e e e e e e e e e e e e e ennn e e e e e nnnn e e e e e nnnn e e eeennnaeeeernnnnnaeeeennnn |enund 02/07/2025 ..... VIRTU FINANCIAL <. eeeee e ettt e et e e e e e e e e e et e e e e e menna e e e e emnnn e e e eemnnnnaeeeeennnnn [oeeeemnnnnaeeeennnnnnns 4,852.000 |....
87612E-10-6 ......... L 0 RN 03/04/2025 ..... HOWARD VWEIL ....13,918.000 |....
882508-10-4 ......... TEXAS INSTRUMENTS ... eeeeeee e e eeeee e e e e e e e e e e e e e e e e e e e e e e e mnne e e e ennnnnaeeeennnnnaeeennnnnnneeeens  |eennnd 03/11/2025 ..... T T PP PPPPPRRR AU URPPRPTY 3,307.000 |....
88579Y-10-1 ......... R RN 02/07/2025 ..... BV o PR RO 2,643.000 |....
898320-10-9 ......... TRUIST FINANCIAL CORP ....vvvvruuurueunsssssssssssssssssssssssssssssass s sasaasasss s ssssnsssassnsssnnnnnnnnns [oeeees 03/04/2025 ..... HOWARD VEIL .... ....45,911.000 |....
90353T-10-0 ....eeuu [UBER et er e e enns [eenes 03/20/2025 ..... Various ....26,421.000 |....
907818-10-8 .........[UNION PACIFIC CORP .......eeeeeeieeeeeeenee e e e e eene e e e e ee e e e e eenn e e e e e nnne e e e e e enn e e e e eennnneeeennnnnnns [eneees 03/04/2025 ..... HOWARD VEIL .... ..6,576.000 |....
91324P-10-2 ......... UNITEDHEALTH GROUP INC .evveniiiiiiiii e cciiin e eenn e eenan e s e ennnnn e eees [anand 03/10/2025 ..... Various 871.000 |....
91913Y-10-0 ......... VALERO ENERGY CORP ... eeeeenuueeeemnnnueeeeemnnneseeemennaeeeeennnaeeeernnnnaeeernnnnaseeennnnnaeeeennnnnneees  |onnad 03/04/2025 ..... Keefe Bruyette & Wo0dS EQ ....eeeeueieeimmeeeiieeiiiae e e eeeeee e e e e rre e e e e ennna e e e e eennne e e e ernnnnaaneennn [eereernnnaaeeeennnaaas 7,430.000 |....
92343V-10-4 . .| VERIZON COMMUNICATIONS . 02/07/2025 . VIRTU FINANCIAL .. 9,149.000 |.
92826C-83-9 . . [VISAINC ..... 02/07/2025 . VIRTU FINANCIAL .. ..1,195.000 |.
949746-10-1 . ..| WELLS FARGO & CO ......01/15/2025 . VIRTU FINANCIAL .. .. 3,000.000 |.
988498-10-1 ......... YUME BRANDS INC ... eeeeeiee e e e e eee e e et e e e e e e e e e e e e e e e ennna e e e eemnnnaeeeeennnnneeeennnnnnaeeennnn |eennad 02/07/2025 ..... VIRTU FINANCIAL .. 2,506.000 |....
654950-10-3 ......... LI = T R RN 03/04/2025 ..... Keefe Bruyette & Woods Eq .. 3,883.000 |....
et I (1 T 0 P PUPPPPPRUSPPPRRR 02/07/2025 ..... Various ....14,928.000 |....
874039-10-0 ......... TAIWAN SEMICONDUCTOR-SP ADR RECEIPTS . P R 03/20/2025 ..... E 0 0 R R 1,072.000 |....
G1151C-10-1 ......... ACCENTURE PLC-CL A o Jeennnd 03/04/2025 ..... Keefe Bruyette & Wo0dS EQ ..ieerr:iiseeeresnsssseseinnneseeernnnnaseanrnnnnsasaernnnnnaseernnnnnnsseennnnnnsseeene  [oereennnnnnsseennnnnnns 5,849.000 |....
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded
31337#-10-5 ......... |FHLB Lo Lo PP PP PPPPPPP | ...... 03/06/2025 ..... |PRIVATE PLACEMENT ...ttt ettt eiti s e e eeeree e e eernn s s eeenes e s eeennn e eeernnn e eeernnnn e e eenrnn e eeernes | ..................... 465,525.000 [...ccvvnuiiiiinnnnnns 46,552,500 |.eevuuueiieininnanreeiniiaarees fereenaaeeernrnaa e eeernnanas [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 46,552,500 XXX 0 XXX
8915411-77-5 ......... |TOUCHSTONE HIGH Y IELD=INST .. eieie e e eeiiei e s e eeree s s eeerrni e e s eereenasseernnneseeennnnaseennnnnnaeeennes | ...... 03/31/2025 ..... |DIVIDEND RE LNV ESTMENT ..t eeieee e e et et s e e e enne e s e eenns s e s e ennn s s e eennnanaseeeennnsaeeeennnanaaeeees | ..................... 149,320.242 [....ovvvnniiiiiinnnnns 1,153,298 | oeeeeiieiieiiiinaeeeerniianenee fernnnnaseeennnnaesaernennanas [ T
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 1,153,293 XXX 0 XXX

34918#-10-6 .... ..|W&S Brokerage Services, Inc. .. ...03/18/2025 | ... 0.000 |.... 600,000 |.

5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 600,000

5989999997. Total - Common Stocks - Part 3 138,804,169 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 138,804,169 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 138,804, 169 XXX 0 XXX
6009999999 - Totals 2,773,282,436 XXX 10,334,690 XXX
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..690353-3F-2 |DFC AGENCY DEBENTURES ~ 4.500% 06/15/28 ..... . 03/15/2025 . | Redemption 100.0000 0 . ..1,126 |. 06/15/2028 . [1.A ........
..690353-3H-8 |DFC AGENCY DEBENTURES ~ 5.520% 07/07/40 ..... |. 01/07/2025 . |Redemption 100.0000 . 0| 1,206 |. 07/07/2040 . [1.A .
..690353-4F-1 |DFC AGENCY DEBENTURES ~ 4.500% 09/20/27 ..... . 03/20/2025 . | Redemption 100.0000 .0 .. 2,623 |. 09/20/2027 . [1.A ........
INT DEV FIN CORP AGENCY DEBENTURES  5.510%
..90376P-GE-5 | 03/15/30 .ooeeeiiiiiiiiiiie . 03/26/2025 . | Call 100.0000 ...oevvvvnnennn fooveeneniiniiieeenns Joeeen. 1,481,482 |00 1,481,482 |........ 1,481,482 |........ 1,481,475 [0 e (3] R [V . (3] R 0 oo 1,481,472 |0 |10 v 10 e, 18,198 |. 03/15/2030 . |1.A ........
INT DEV FIN CORP AGENCY DEBENTURES ~ 5.510%
..90376P-GE-5 | 03/15/30 . 03/19/2025 . | Redemption 100.0000 . ... 74, .74, .. . 03/15/2030 .
..912810-Th-8 |U S TREASURY ~ 4.750% 11/15/43 . |- 02/25/2025 . | BARCLAYS . ..724,103 |.... 723,710 |.. (2,286) |.... . 11/15/2043 .
..912810-TY-4 |U S TREASURY  2.125% 02/15/54 ... . 02/07/2025 . | Various ........ccceeeunmnmnnnnnnnns foveeennennnennnnnees fonne.. 4,630,895 [o....... 4,785,000 |........ 4,485,685 |.... e 0 e 838 [0 [ 838 0 4,486,523 |.. . 144,372 . 02/15/2054 .
..912810-UC-0 |U S TREASURY  4.250% 08/15/54 . 03/05/2025 . | Various ... .. 4,460,000 ..4,330,775 |. . 4,331,225 |. .4,331,690 . (87,560) |. . 08/15/2064 .
..912810-UD-8 |U S TREASURY  4.125% 08/15/44 . 02/25/2025 . | GOLDMAN SACHS . . 690,000 ..623,375 |. ..623,386 |. .623,711 . 08/15/2044 .
..912810-UE-6 |U S TREASURY ~ 4.500% 11/15/54 ... . |- 03/04/2025 . | CITIGROUP GLOBAL MKTS .. ..2,125,000 |........1,987,548 |.... ........ 1,987,848 |.. . 11/15/2064 .
..912810-UG-1 |U S TREASURY ~ 4.625% 02/15/55 ...........ee.eee . 03/19/2025 . | Various ... ..3,416,427 |........ 3,385,000 |........ 3,385,748 |..oevvveeeiiinnnnn 0 o0 e (12) |0 e (12) [l 0 e, 3,385,736 |.. . 02/15/2085 .
..912810-UH-9 |U S TREASURY NOTES ~ 2.375% 02/15/55 . . 03/26/2025 . |Various ... . 5,977,370 ..5,965,000 ..6,069,694 |. K .6,069,615 . 02/15/2085 .
..91282C-KH-3 | US TREASURY NOTES ~ 4.500% 03/31/26 . 03/24/2025 . | CITIGROUP GLOBAL MKTS ..5,330,000 ..5,347,697 |. L0 .5,347,050 ..5,663 |. .5, .. 109,181 |. 03/31/2026 .
..91282C-KP-5 |US TREASURY NOTES  4.625% 04/30/29 . 03/17/2025 . |Various ......... ..6,225,000 ..6,345,863 |. .6,339,337 |. . 6,335,989 ..5,354 |. 5,354 |.. 100,900 |. 04/30/2029 .
..91282C-LF-6 |US TREASURY NOTES ~ 3.875% 08/15/34 . 02/25/2025 . | GOLDMAN SACHS . ..4,260,000 ..4,172,101 |. . 4,173,535 |. 4,174,397 (128,433) | (128,433) |.. . 78,573 |. 08/15/2034 .
..91282C-LI-9 | US TREASURY NOTES ~ 4.250% 11/15/34 . 01/13/2025 . | Various ......... ..9,705,000 ..9,567,845 |. .9,567,853 |. . .9,568,215 (225,903) |. (225,903) |.. . 11/15/2034 .
..91282C-ME-8 | US TREASURY NOTES  4.250% 12/31/26 ........... [. 02/07/2025 . | MORGAN STANLEY FIXED INC ....... |.eeeeeeeeeeennnene. | 5,067,012 |........ 5,070,000 |........ 5,056,929 | 0 e 0 i 296 [oiiiiiiinnnnn 0 206 |0 5,057,224 |.. ....9,788 |..........9,788 . 12/31/2026 .
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 53,911,978 54,691,755 54,089, 118 27,750,877 0 (723) 0 (723) 0 54,083,453 0 (171,473) (171,473) 634,492 XXX XXX
ARAB REPUBLIC OF EGYPT SOVEREIGN  8.875%
..03846J-X6-2 | 05/29/50 .. |- 02/04/2025 . |NOMURA SECURITIES INTERNATIONA |.... .... 500,000 8,135 |. 05/29/2050 . |4.C FE
..040114-HS-2 | ARGENTINA SOVEREIGN  0.750% 07/09/30 ........ . 01/09/2025 . | Redemption 100.0000 ....... ...162 |. 07/09/2030 . [5.B FE
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/26
.. 374422-AL-7 . |- 01/03/2025 . | Redemption 100.0000 ....... . 07/03/2026 . |5.B FE
.. 374422-AN-3 . 01/03/2025 . | Redemption 100.0000 ....... . 01/03/2030 . [5.B FE ....
REPUBLIC OF GHANA SOVEREIGN  0.000% 07/03/35
L 3TAA22-AP-8 | i . 03/07/2025 . | BANK of AMERICA SEC ........ccevlovuniiiiiinnnnnnnns fooniniens 112,361 |.......... 156,600 |........... 112,935 |........... 14,735 oo 0 Jooeeeennn 1,856 |oovvevevennnees 0 Jooeeeennn 1,856 |ouvvevevvennees [V PO 116,291 |..oooeeeeenes [ (3,981 ].0eennnn (3,981 5,372 |. 07/03/2035 . |5.B FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 575,533 705,522 456,151 462,069 0 17,809 0 17,809 0 479,878 0 95,654 95,654 13,669 XXX XXX
..63607V-AB-2 |NFAGEN GENERAL ~ 3.278% 10/01/37 .........u.... . 01/02/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 15,000 |......eeeee 15,000 |...oevvennns 15,000 f............ 15,000 fo.vevvvnnnnnnne 0 e (VO 0 | (VO 0 s 15,000 [vvvvvvvvnnnnns (VN 0 | [V 123 |. 10/01/2037 .|2.B FE ....
TENDER OPTION BOND TRUST RECEI GENERAL
..88034Y-Uli-8 4.450% 07/01/41 ..ovvvvvvviieiiiiiiiiiiiiiiiiiiees . 03/18/2025 . | Redemption 100.0000 ....ovw fooviiiiiiiiiiiiiiin o 4,006,339 |........ 4,006,339 |........ 4,006,339 |........ 4,006,339 [...ccunnnnnns 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 4,006,339 |...evvvvnnnnnns [ 0 Joeeeeeiieenn [ 41,246 |. 07/01/2041 . |1.E FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 4,021,339 4,021,339 4,021,339 4,021,339 0 0 0 0 0 4,021,339 0 0 0 41,369 XXX XXX
..315413-A@-3 |Ferrocarril PP 5.749% 09/15/38 .............. . 03/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 173,459 |........... 173,459 |........... 173,459 |........... 173,459 |l 0 e (VO 0 | (VO 0 s 173,459 [.oooeeiiinnnn (VN 0 | [V 2,513 |. 09/15/2038 .|2.C Z .....
Centinela PRIVATE PLACEMENT  7.620% 12/31/40
LPPGGKV-RT=4 [ oo . 02/28/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 109,172 |........... 109,172 |oeeeennnnns 109,172 |oveeennnns 105,707 [ovvvvvvveennns 0 e (VO 0 | (VO 0 s 109,172 ..ot (VN 0 | [V 6,318 |. 12/31/2040 . [2.C FE ....
Conexion Norte PRIVATE PLACEMENT  7.850%
LPPGIAJ-RL-5 [ 12/15/33 oo . 01/01/2025 . | Redemption 100.0000 ....oew fooviiiiiiiiiiiiiiies o 1,123,650 |........ 1,123,650 |........ 1,123,650 |........ 1,123,650 [...ccvnnneens 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 1,123,650 |..ooeeeeennnn [ 0 Joeeeeeiieenn [ 29,892 |. 12/15/2033 . |2.C FE ....
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 1,406,281 1,406,281 1,406,281 1,402,816 0 1,406,281 XXX XXX
..00130H-CB-9 | AES CORP  3.300% 07/15/25 .....evvvvvvvvvnnnnnee . 03/21/2025 . | Call 99.5970 ..evvvviiiiinns fo e 15,203,119 |....... 15,355,000 |....... 15,068,181 |....... 12,944,302 |.... R PO - 1/ ISR | B R 15,248,876 |.. . 07/15/2025 . [2.C FE ...
..026651-FA-4 | AMERICAN HONDA FINANCE ~ 4.870% 02/12/25 . 02/12/2025 . |Maturity . 7,150,000 .. 7,150,000 .. 7,157,865 |. 7,151,189 |. 0 .7,150,000 . 02/12/2025 . [1.G FE ..
..037411-AlN-5 | APACHE CORP  5.100% 09/01/40 . 01/10/2025 . | Call ..613,583 . 702,000 . 606,058 |. ..606,644 |. 0 606,738 . 09/01/2040 . [2.C FE ...
..04010L-AV-5 | ARES CAPITAL CORP  4.250% 03/01/25 ... . |- 0370172025 . | Maturity ..... 11,250,000 |....... 11,250,000 |....... 11,207,363 |.......11,247,728 |.... .0 . .......11,250,000 |.. . 03/01/2025 . [2.B FE ...
..067316-AE-9 |BARCARDI ~ 4.450% 05/15/25 .. |- 02/14/2025 . {Call ~ 100.0000 ........eevmenn |oovererrinnnininnnns |oeees 3,506,000 |........ 3,506,000 |........ 3,483,842 |........ 0 e 878 [0 [ 3,503,421 |.. . 05/15/2025 . [2.C FE ...
..08576B-AA-0 | BERRY GLOBAL INC ~ 5.800% 06/15/31 . . |- 02/13/2025 . | Tax Free Exchange e e 9,986,000 |...... 10,000,000 |........ 9,985,300 |.... 0 e (B73) [l 0 9,986,000 |.. . 06/15/2031 . [2.C FE ...
JANE STREET EXECUTION SERVICES
..11135F-BE-0 | BROADCOM INC ~ 1.950% 02/15/28 ... . 02/25/2025 . ..1,500,000 .. 1,496,145 |. 1,498,223 |. . 1,498,316 (107,09) |.. . 02/15/2028 . (2.B FE ..
.. 1248EP-CE-1 | CCO HLDGS LLC/CAP CORP  4.500% 08 . 02/12/2025 . ..4,926,000 ..4,926,000 |. .4,926,000 |. .4,926,000 (480,285) |.. . 08/15/2030 . [3.C FE ..
..131347-CK-0 | CALPINE CORP  5.250% 06/01/26 ................. . 01/09/2025 . 273,000 267,540 |...........271,743 |.... ....2711,759 .. . . 06/01/2026 . [3.A FE ..
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..150890-AP-9 | CELANESE US HOLDINGS LLC ~ 6.379% 07/15/32 .. |. 02/18/2025 . | CITIGROUP GLOBAL MKTS .. .. 644,636 .... 618,000 623,021 |...........622,738 |.... 0. o0 eeennnnn...622,645 .. .21,991 . 07/15/2032 . |2.C FE ..
..172967-NM-9 [ CITIGROUP ~ 5.938% 03/17/26 . 03/17/2025 . | Call 100.0000 ... . 5,075,000 ..5,075,000 ..5,007,939 |. 5,084,718 |. 0 0| .5,075,000 0] . 03/17/2026 . |1.G FE ..
..17327C-AP-8 |CITIGROUP INC  5.104% 01/25/26 .. . 01/27/2025 . | Call 100.0000 . 2,600,000 ..2,600,000 ..2,602,080 |. .2,600,381 0 0| .2,600,005 .. (5)] . 01/25/2026 . |1.G FE ..
..198280-AF-6 |COLUMBIA PIPELINE GROUP  4.500% 06/01/25 ... |. 03/24/2025 . |Various ... 14,800,000 .14,800,000 . 14,755,550 |. 14,765,499 |. 0 0| 14,783,607 .16,393 |. . 06/01/2025 . |2.A FE ..
..233853-AN-0 |DAIMLER TRUCK FINAN NA  5.200% 01/17/25 . 01/17/2025 . |Maturity .. . 8,000,000 ..8,000,000 ..8,000,880 |...cevvuuniiaanns 0 0 0| .8,000,000 T . 01/17/2025 . |1.G FE ..
.. 24422E-UU-1 | JOHN DEERE CAPITAL ~ 3.450% 03/07/29 . . 01/29/2025 . | DEUTSCHE BANK . . 4,765,300 ..5,000,000 ..4,984,500 |. 4,992,686 |. 0 0| . 4,992,865 (227,565) |. . 03/07/2029 . |1.E FE ..
..254687-DP-8 |DISNEY ~ 7.300% 04/30/28 ... |- 02/06/2025 . | STIFEL NICHOLAS ..3,000,000 .. 3,745,439 |. . 3,323,101 0 0| . 3,313,949 . (79,619) . . 04/30/2028 . |1.G FE ..
..25470D-AK-5 | DISCOVERY COMMUNICATIONS ~ 3.450% 03/15/25 .. |. 03/15/2025 . [Various . 4,978,000 |........ 4,978,000 |........ 4,720,897 |........ .0 0 e 4,978,000 |.. . . 03/15/2025 . |2.C FE ...
..281020-AT-4 |EDISON INTERNATIONAL ~ 5.000% 03/15/50 ....... . 01/07/2025 . |MIZUHO SECURITIES USA INC .. 225,225 .81, ..218, eeeennnn 219, .. 0. o0 |- .219,148 |.. .. . 03/15/2050 . |3.A FE ..
..29252B-AA-7 | SOUTHERN LIGHTS PP 3.980% 06/30/40 . . 01/01/2025 . |Various ........cceeennns ... (331) (331) (331) | .. (331) ] 0 0| .. (331) 0| . 06/30/2040 . |1.G PL ..
..30212P-AS-4 |EXPEDIA INC-W/1  6.250% 05/01/25 .. . 02/10/2025 . | Call 12,496,506 |. 0 0| 12,490,000 T . 05/01/2025 . |2.B FE ..
..345397-G2-3 |FORD MOTOR CREDIT  5.303% 09/06/29 ... . |- 01/14/2025 . | SCOTIA ....918,217 ... .0 w0 e 918,193 .. ..., (31,304) |.... . 09/06/2029 . |2.C FE ..
..346232-AF-8 | FORESTAR GROUP INC ~ 3.850% 05/15/26 ......... . 03/14/2025 . |Call  99.9460 .......ccovues |oereeeemnniineeee fereeeee.. 263,857 f...........264,000 |...........242,299 |........... 253,695 0 (U 255,153 [.ooeeieiinnnnns [V IO 8,705 . 05/15/2026 . |3.C FE ..
FORTRESS TRANSPORTATION & IN  7.000%
..34960P-AF-8 |05/01/31 . 01/21/2025 . |Various ... .. 164, .... 164,000 .... 164,000 |.......... 164,000 |.... 0. o0 |- 164,000 |.. e 275 o . 05/01/2031 . |3.C FE ..
..364760-AP-3 [GAP INC  3.625% 10/01/29 . . 01/30/2025 . |Various ... .. 325,874 ..358,000 ..273,870 |. ..288,406 |. 0 0| .289,403 36,471 . 10/01/2029 . |4.A FE ..
..37045X-BT-2 | GENERAL MOTORS FINL CO  4.350% 01/17/27 . 02/05/2025 . | CITADEL SECURITIES LLC . . 3,961,560 ..4,000,000 ..4,060,360 |. .4,013,631 0 0| .4,012,914 . (51,354) . . 01/17/2027 . |2.B FE ..
..38046U-AA-7 [GOJO INDUSTRIES PP 3.485% 08/15/41 .... . 03/15/2025 . | Paydown ... .. 105,750 ..105,750 . 106,807 |. . 106,626 |. 0 0| .105,750 0] . 08/15/2041 . |4.B PL ..
..38147U-AC-1 | GOLDMAN SACHS BDC INC ~ 3.750% 02/10/25 . 02/10/2025 . |Maturity 17,000,000 17,000,000 .16,984,700 |. 16,998,619 |. s N 0 0| 17,000,000 0| . 02/10/2025 . |2.C FE ..
..404119-BR-9 [HCA INC  5.375% 02/01/25 ....... . 02/01/2025 . |Maturity .. 5,432,000 ..5,423,798 |. 5,429,975 |. ..2,025 | 0 0| .5,432,000 0] . 02/01/2025 . |2.C FE ..
..428291-AM-0 |HEXCEL CORP  4.950% 08/15/25 .. . 03/14/2025 . | Various s ..7,758,000 ..8,183,167 |. 7,780,777 |. .. (12,197) |. 0 0| .7,768,580 . (10,580) |. . 08/15/2025 . |3.A FE ...
..458140-BP-4 | INTEL CORPORATION  3.400% 03/25, . 03/25/2025 . |Maturity .. s .33, 180,000 .32,855,500 |. 33,033,234 |. .. 146,766 |. 0 0| 33,180,000 0| . 03/25/2025 . |2.A FE ...
..45866F-AJ-3 | INTERCONT INENTALEXCHANGE ~ 3.750% 09/21/28 .. |. 02/06/2025 . | WELLS FARGO . 4,359,375 ..4,500,000 .. 4,465,755 |. . 4,485,718 |. ... 403 | 0 0| .4,486,121 . 09/21/2028 . |1.G FE ..
..459200-AS-0 [ IBM  6.500% 01/15/28 .. |- 01/30/2025 . | SMBC NIKKO .. 604,354 ..575,000 ..723,919 |. ..614,329 |. (1,017) |. 0 0| .613,312 . 01/15/2028 . |1.G FE ..
..482480-AG-5 |KLA CORPORATION  4.100% 03/15/29 . 01/30/2025 . | BARCLAYS .. 11,738,640 .12,000,000 11,942,640 |. 11,972,303 |. . 637 |. 0 0| 11,972,941 . 03/15/2029 . |1.F FE ..
..50077L-AL-0 |KRAFT HEINZ FOODS CO  5.000% 07/15/ . 01/28/2025 . | SMBC NIKKO . 1,948,640 ..2,000,000 ..1,851,000 |. 1,890,315 |. . 595 |. 0 0| .1,890,910 . 07/15/2035 . |2.B FE ...
..512807-AU-2 |LAM RESEARCH CORP  4.000% 03/15/29 . 01/29/2025 . |Various ... . 6,818,630 ..7,000,000 ..6,987,330 |. .6,993,771 . 180 |. 0 0| . 6,993,951 . 03/15/2029 . |1.G FE ..
..55903V-AZ-6 | MAGALLANES INC  3.638% 03/15/25 . 03/15/2025 . |Maturity .. . 6,710,000 ..6,710,000 ..6,704,900 |. ..5,100 |. 0 0| .6,710,000 . 03/15/2025 . |2.C FE ..
..55903V-BE-2 |MAGALLANES INC ~ 5.141% 03/15/52 ... . 03/13/2025 . | CITADEL SECURITIES LLC .... .. 518,224 .... 105,000 645,906 |.... . 0. ceei0 eeennnn....646,390 |.. . 03/15/2052 . |2.C FE ..
..56540#-AA-3 | MAPLELEAF NDSTRM PP 4.560% 09/30/25 ........ . 02/24/2025 . |Redemption 100.0000 . .. 361,800 .... 361,800 .... 361,800 |........ . .0 o0 ]oeeeeen... 361,800 |.. . 09/30/2025 . |4.CPL ..
..573284-AT-3 |MARTIN MARIETTA MATERIALS  3.500% 12/15/27 |. 02/20/2025 . |CITIGROUP GLOBAL MKTS .. . 8,691,930 ..9,000,000 ..8,977,500 |. .8,992,380 |. 0 0| . 8,992,508 (300,578) |. (300,578) |.. . 12/15/2027 . |2.B FE ..
..595112-BP-7 |MICRON TECHNOLOGY INC ~ 4.185% 02/15/27 ...... . 01/29/2025 . | CITADEL SECURITIES LLC . . 9,873,300 10,000,000 .10,009,850 |. 10,002,796 |. 0 0| 10,002,913 (129,613) |. (129,613) |.. . 02/15/2027 . |2.C FE ..
..59565J-AA-9 | MIDAS OPCO HOLDINGS LLC  5.625% 08/15/29 ... |. 03/24/2025 . [Various 151,471 ol 158,000 [ceeeennn.. 158,000 |.......... 158,000 |.... 0. veer0 |eeeennn... 158,000 |.. ...(6,529) [......... . 08/15/2029 . |4.B FE ..
..599191-AA-1 | MILEAGE PLUS HLDINGS LLC  6.500% 06/20/27 . |. 03/20/2025 . |Redemption 100.0000 . . 1,326,750 .1,313,010 |.... .0 w0 ] . 06/20/2027 . |2.C FE ..
..61747Y-ES-0 |MORGAN STANLEY  5.297% 04/20/37 .............. . 03/03/2025 . | CITIGROUP GLOBAL MKTS .. 575,103 ..532,084 |. 0 0| . 04/20/2037 . |2.A FE ..
..636180-BM-2 [NATIONAL FUEL GAS CO  5.200% 07/15/25 . . 03/06/2025 . |Various ... .6,010,680 5,008,504 | 0 0| . 07/15/2025 . |2.C FE ..
..637432-ND-3 |NATIONAL RURAL UTILITY  2.850% 01/27/25 .... |. 01/27/2025 . [Maturity .. ..2,395,000 |........ 2,395,000 |........ 2,394,641 |.... 0. DUV IO 2,395,000 |.. o0 ) . 01/27/2025 . |1.G FE ..
..64110L-AT-3 [NETFLIX INC ~ 5.875% 11/15/28 ........cevvunnnns . 02/20/2025 . | BARCLAYS ..3,529,642 |........ 3,400,000 |........ 3,400,000 |........ 3,400,000 |.... N .0 PV IO 3,400,000 |.. . 129,642 . 11/15/2028 . |2.A FE ..
..655844-AJ-7 |NORFOLK SOUTHERN CORP  7.800% 05/15/27 . 01/29/2025 . | MORGAN STANLEY FIXED INC . . 4,270,200 ..4,000,000 ..4,677,640 |. 4,122,856 |. .(4,023) | 0 0| .4,118,833 . 151,367 |. . . 05/15/2027 . |2.A FE ..
..681936-BD-1 | OMEGA HEALTHCARE ~ 4.500% 01/15/25 ... . 01/15/2025 . |Various ... . 8,000,000 ..8,000,000 .. 7,823,520 |. .7,998,590 |. ..1,410 | 0 0| .8,000,000 0] 180,000 |. 01/15/2025 . |2.C FE ..
..682695-AA-9 [ ONEMAIN FINANCE CORP  9.000% 01/15/29 . . 01/30/2025 . | SUNTRUST .. .. 292,905 .... 276,000 .... 278,070 |...........276,031 . (31)) 0. o0 |eeennn... 276,000 |.. 16,905 |.... .. 13,524 |. 01/15/2029 . [3.B FE ..
JANE STREET EXECUTION SERVICES
..709321-AD-9 | PENNYMAC FIN SVCS INC  7.875% 12/15/29 ..... . 01/30/2025 . .. 192,101 .... 183,000 181,915 |...........182,062 |.... 0. ceen0 eennnnn... 182,059 .. .. 10,042 |........ 10, .. 1,841 |. 12/15/2029 . |3.C FE ...
..713448-EG-9 [PEPSICO INC  7.000% 03/01/29 .. . 01/29/2025 . | MARKET AXESS . 3,260,280 ..3,000,000 ..3,755,369 |. .3,346,454 |. 0 0| . 3,340,357 . (80,077) |. (80,077) |.. .86,917 |. 03/01/2029 . |1.E FE ..
..718547-AY-8 [PSX  4.950% 03/15/35 ... . 03/12/2025 . | MORGAN STANLEY FIXED INC . 3,351,040 ..3,500,000 .. 3,445,050 |. .3,445,788 |. 0 0| . 3,446,872 . (95,832) . (95,832) |.. .87,588 |. 03/15/2035 . |2.A FE ...
..741503-BC-9 [PRICELINE GROUP INC. 3. . . 02/06/2025 . |RBC/DAIN ............. . 4,843,600 ..5,000,000 ..4,807,150 |. . 4,927,409 |. 0 0| . 4,929,597 . (85,997) . .70,014 |. 03/15/2028 . |1.G FE ..
..74166M-AC-0 |PRIME SECSRVC BRW/FINANC ~ 5.750% 04/15/26 .. |. 03/10/2025 . |Call 101.2137 ..3,702,000 .. 3,553,920 |. .3,648,808 |. 0 0| . 3,656,789 147,815 |. 04/15/2026 . |3.B FE ..
..742738-AC-7 |PRIT CORE REALTY PP 4.000% 02/14/25 ........ . 02/14/2025 . |Maturity .....ccoveevviiiiiniinnnens oveeneeeiiineneeees [0 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... .0 PV IO 1,000,000 |.. .20,000 |. 02/14/2025 . [1.G ........
RETAIL PROPERTIES OF AME - A 4.000%
..76131V-AA-1 1 03/15/25 . 03/15/2025 . |Various ... 6,055,000 |........ 6,055,000 |........ 5,836,557 |........6,047,576 |..cooovrrnnnnn 0 | 7,424 |0 e 7,424 el s 6,055,000 |.. .. 121,100 |. 03/15/2025 . [2.B FE ..
..78403D-AN-0 |SBA TOWER TRUST  2.836% 01/15/25 .. .. |- 01/15/2025 . |Maturity 33,530,000 .33,530,000 .33,506,509 |. 33,527,830 |. 33,530,000 .76,601 |. 01/15/2025 . |1.F FE ..
..785592-AM-8 [ SABINE PASS LIQUEFACTION  5.625% 03/01/25 .. |. 03/01/2025 . |Maturity .... 334,000 [........... 334,000 |........... 334,000 |...........334,000 |.... ....334,000 |.. .. 9,394 |. 03/01/2025 . |2.A FE ..
DELTA AIR LINES/SKYMILES DELTA AIR CORP
..830867-AA-5 [4.500% 10/20/25 . .eevvnniiiiiiiiiiiiiiiiiis . 01/20/2025 . | Redemption 100.0000 ....oo. fooriiiiiiiiiniiiiinn oo 1,924,000 |........ 1,924,000 |........ 1,917,130 |........ 1,099,084 |..ooeeeennnn 0 e 5,271 i 0 5,271 i [ U 1,924,000 |oeeniiiinnnn J I (U T 0 s 21,645 |. 10/20/2025 . |2.A FE
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..832696-AS-7 | SMUCKER JM CO  2.375% 03/15/30 . |- 02/20/2025 . | CITADEL SECURITIES LLC ..veeveen [ o 8,857,900 |...... 10,000,000 |........ 9,501,160 |........9,721,828 |......ccevveesa0 feeens 6,989 |. .0 6,989 |0 [t 9,728,817 |.. (870,917) |..... ...102,917 |. 03/15/2030 . [2.B FE ....
..835495-AM-4 | SONOCO PRODUCTS ~ 1.800% 02/01/25 .. . 02/01/2025 . [Maturity ...oooovvveiiiniiiiiininnns o o 20,078,000 |....... 20,078,000 |....... 18,747,122 |.......20,032,016 |.... 045,984 |0 20,078,000 |.. 0| .. 180,702 |. 02/01/2025 . [2.C FE ....
STOLTHAVEN PRIVATE PLACEMENT  5.880%
..86156*-AB-7 |07/17/31 ... . 01/15/2025 . | Redemption 100.0000 ....... .. 140,000 .... 140,000 .... 140,000 |.......... 140,000 |.... .0 ... 140,000 |. . 07/17/2031 . |2.B PL ..
..86614R-AN-7 | SUMMIT MATES . 250% . |- 02/10/2025 . | Call 101.3130 . 1,737,518 .. 1,715,000 1,754,635 |. .1,719,744 |, 0 1,718,726 . 01/15/2029 . |3.C FE ...
..89788J-AA-7 [ TRUIST BANK  1.500% 03/10/25 ........ccevvennn . 03/10/2025 . |Maturity ........... ..800,000 . 800,000 .. 774,408 |. ..793,474 |. 0 800,000 . 03/10/2025 . |1.G FE ..
..90041L-AF-2 [ TURNING POINT BRANDS INC ~ 5.625% 02/15/26 .. |. 02/20/2025 . |Call 13,730,000 .13,730,000 12,740,713 |. 13,386,768 |. 0 N 13,427,063 . 02/15/2026 . |4.A FE ...
..902917-AH-6 | WASTE MANAGEMENT INC ~ 7.000% 07/15/28 ...... . 02/06/2025 . |Various ........cceeveevrrrinnnnnnnns fonnnneneninninnes foeenes 4,293,551 |........ 4,006,000 |........ 5,054,806 |........4,328,718 |.... 0 e (8,497) |0 4,320,221 |.. . 07/15/2028 . |1.G FE ..
..92564R-AD-7 |VICI ~ 3.750% 02/15/27 .. . 02/11/2025 . | GOLDMAN SACHS . .... 10,921,698 |....... 11,231,000 |....... 10,088,636 |.......10,463,769 |.... 0. 10,502,654 |.. . 02/15/2027 . |2.C FE ..
.. 92564R-AJ-4 VICI ~ 5.750% 02/01/27 .. . 02/11/2025 . | WELLS FARGO . .. 788,655 . 782,000 ..779,185 |. ..779,931 0 780,062 . 02/01/2027 . |2.C FE ..
..92564R-AK-1 [VICI ~ 4.500% 01/15/28 .. . 02/11/2025 . | GOLDMAN SACHS . 11,913,287 .12,162,000 11,141,851 |. 11,394,447 |. 0 11,420,211 . 01/15/2028 . |2.C FE ..
..07317Q-AJ-4 |BAYTEX ENERGY CORP  8.500% 04/30/30 ......... |. 03/11/2025 . [NATIONAL BANK OF CANADA ... i 218,415 |l 276,000 |........... 272,437 |...........273,083 |.... .0 e 273,145 ). . . 04/30/2030 . |3.C FE ..
..775109-CG-4 |ROGERS COMMUNICATIONS ~ 3.200% 03/15/27 ...... . 01/16/2025 . | GOLDMAN SACHS ...evvveeeeeeiniies Joemmeeeeeeeniieeee feeeens 9,657,300 |...... 10,000,000 |........ 9,999,106 |........ 9,999,292 |.... 0 38 |0 e 9,999,329 |.. ...108,444 . 03/15/2027 . |2.C FE ..
. 000000-00-0 |SUZANO INTL FINANCE ~ 4.000% 01/14/25 ... . 01/14/2025 . |Maturity ........ .9,000,000 ..9,000,000 ..8,970,222 |. .8,998,933 |. 0 .9,000,000 180,000 |. 01/14/2025 . |2.C FE ..
..00110R-AA-5 | ACU PETROLEO LUXEMBOURG ~ 7.500% 01/13/32 ... |. 01/13/2025 . |Redemption 100.0000 . .. 265,807 265,807 253,176 |.......... 101,804 |.... 0. ....265,807 |.. . 01/13/2032 . |3.A FE ..
BANK GOSPODARSTWA KRAJOW AGENCY DEBENTURES
..06237M-AC-7 |5.750% 07/09/34 .. . 01/24/2025 . | JEFFERIES & CO 13,930,000 .14,000,000 . 13,854,540 |. 13,859,490 |. 0 13,860,014 . 07/09/2034 . |1.G FE ..
..06738E-AE-5 |BARCLAYS PLC  3.650% 03/16/25 . 03/16/2025 . |Maturity .. . 2,000,000 ..2,000,000 ..2,013,340 |. .2,000,266 |. 0 .2,000,000 . 03/16/2025 . |2.A FE ...
..12674T-AA-4 [CWCLN  6.875% 09/15/27 ............ . 02/17/2025 . |Various ... . 1,937,501 ..1,921,000 1,905,728 |. 01,915,299 |. 0 .1,915,469 . 09/15/2027 . |4.A FE ...
..13805A-AA-5 | CANPACK CANPAK 3 3/8  3.125% 11/01/25 . . 01/30/2025 . | WELLS FARGO ... .. 190,363 ..194,000 ..168,538 ..185,998 |. 0 186,771 . 11/01/2025 . |3.C FE ..
..168829-AA-7 |CHILE ELECTRICITY LUX 6.010% 01/20/33 ..... |. 01/01/2025 . |Redemption 100.0000 . .. 245,000 ..245,000 ..245,020 |. ..244,991 |. 0 . 244,991 . 01/20/2033 . |1.F FE ...
..22088D-AA-8 | CORURIPE NETHERLANDS BV 10.000% 02/10/27 . 01/30/2025 . | Call 101.0000 .. 409,050 ..405,000 ..350,325 |. ..375,010 |. 0 . 02/10/2027 . |4.C FE ...
..225313-AF-2 |CREDIT AGRICOLE SA  4.375% 03/17/25 ......... . 03/17/2025 . |Maturity ............. 25,500,000 .25,500,000 .25,487,760 |. 0 . 03/17/2025 . |2.A FE ...
..28249N-AA-9 [EIG PEARL HOLDINGS SARL  3.545% 08/31/36 . 02/28/2025 . | Redemption 100.0000 . .. 110,355 ..110,355 ..105,293 |. 0 . 08/31/2036 . |1.E FE ...
..36264N-AB-0 |HALEON UK CAPITAL PLC ~ 3.125% 03/24/25 ...... |. 03/24/2025 . [Maturity ..... ,181,000 .23, 181,000 .23,137,677 |. 0 s . 03/24/2025 . |2.A FE ...
..37231B-AA-6 | GENM CAPITAL LABUAN  3.882% 04/19/31 ... . 02/20/2025 . | STANDARD CHAR .. 635,456 . 715,000 ..561,131 |. 0 .595,919 . 04/19/2031 . |2.C FE ...
..404280-DA-4 |HSBC HOLDINGS PLC-SPONS  2.999% 03/10/26 ... |. 03/10/2025 . |Call 100.0000 ... 30,000,000 .30,000,000 .29,944,200 |. N 0 29,950,244 .49, . . 03/10/2026 . |1.G FE ..
..603051-AA-1 | MINERAL RESOURCES LTD  8.125% 05/01/27 ..... . 03/31/2025 . |Various ......... . 5,346,000 ..5,400,000 ..5,720,700 |. .5,423,166 |. 0 . . 5,406,272 . (59,272) |. . 05/01/2027 . |3.C FE ..
..60475D-AB-7 [MISC CAPITAL TWO LABUAN  3.750% 04/06/27 ... |. 03/05/2025 . |DEUTSCHE BANK . JU OO R 11,035,763 |....... 11,250,000 |....... 11,218,050 |.......11,234,288 |.... 0 e 1,369 |0 e 11,235,657 |.. (199,894) .. 175,000 |. 04/06/2027 . |2.B FE ..
..715604-AA-2 [PERU LNG SRL  5.375% 03/22/30 .........cevvunns . 03/22/2025 . |Redemption 100.0000 ....... N . . . .0 .416,500 11,193 |. 03/22/2030 . |4.B FE ..
..74390T-AA-7 |PT SORIK MAR GEO POW  7.750% 08/05/31 . . 02/05/2025 . | Redemption 100.0000 . .5 N 0 5,144 ...199 |. 08/05/2031 . |3.A FE ..
..780153-BK-7 [ROYAL CARIBBEAN CRUISES  5.375% 07/15/27 ... |. 02/04/2025 . |UBS WARBURG N ..345,845 |. 0 .345,848 .10,332 |. 07/15/2027 . |3.A FE ..
..870674-AA-6 | SWEIHAN PV POWER CO PJSC  3.625% 01/31/49 .. |. 01/31/2025 . |Redemption 100.0000 ....... |.... v |--eeen.216,700 |.......... 216,700 |.......... 216,700 |.......... 216,700 |.... .. 0 0. 216,700 |.. o0 ) ...0 ..3,928 |. 01/31/2049 . |2.A FE ..
..G8781@-AC-3 [ THAMES WATER PP 3.570% 03/22/25 ............. . 01/09/2025 . | SEAPORT GROUP LLC ....cevvvnnvivee Jovunnninniinnnnnnnns foonns 5,840,000 |........ 8,000,000 |........ 6,000,000 |........ 6,000,000 |.......ccoeeee.0 foineens 247,489 [.....oovnnnnnns 0 ... 247,489 e 0 oneennns 6,247,489 |...............0 [...... (407,489) |...... (407,489) . 03/22/2025 . 15.C ........
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 530,023,814 535,938,475 530, 156,764 432,571,438 713,761 0 532,164,494 (2,243,701) |  (2,243,701) 9,556,617 XXX XXX
..02376U-AA-3 | AMERICAN AIRLINES INC ~ 3.575% 01/15/28 ..... . 01/15/2025 . | Redemption 100.0000 .. . .. 155,843 ..155,843 . ..155,3% |.. 447 . 0 .155,843 0| .. 2,786 |. 01/15/2028 . |1.F FE ...
..110427-AA-1 |BRITISH AIR 18-1 AA PTT  3.800% 09/20/31 .. |. 03/20/2025 . [Various .................. .. 133,911 133,911 ..131,548 |. ..2,363 | 0 .133,911 1,272 |. 09/20/2031 . |1.D FE ...
..11043X-AA-1 |BRITISH AIR 19-1 AA PTT  3.300% 12/15/32 ... |. 03/15/2025 . |Redemption 100.0000 . .. 355,142 355,142 ..313,317 |. 41,825 | 0 .355, 142 2,930 |. 12/15/2032 . [1.D FE ...
..11044M-AA-4 |BRITISH AIR 20-1 A PPT  4.250% 11/15/32 .... |. 02/15/2025 . |Redemption 100.0000 . 36,987 36,987 . 0 . 11/15/2032 . |1.G FE ...
..2893211-AG-0 |ELM RD GENERATING STAT  4.673% 01/19/31 .... |. 01/19/2025 . |Redemption 100.0000 . 29,546 29,546 0 . 01/19/2031 . |1.F FE ...
..59524E-AA-0 | MID-ATLANTIC MILITARY CO  5.671% 08/01/25 . |. 02/01/2025 . |Redemption 100.0000 . .. 286,000 286,000 . N 0 . 08/01/2025 . |1.D FE ...
..694031I-AB-3 |PACIFIC BEACON LLC ~ 5.757% 07/15/26 ......... |. 01/15/2025 . |Various ... ..617,985 617,985 . 604,886 |. 0 .617,985 . 07/15/2026 . |2.C FE ...
..73019#-AA-0 |[PNC EQUIP FIN LLC PP 3.000% 09/13/27 ....... |. 03/13/2025 . |Various ... .. 100,484 ..100,484 ..100,484 |. 0 .100,484 . 09/13/2027 . |1.D ........
..88031J-AB-2 | TENASKA GEORGIA PARTNERS ~ 9.500% 02/01/30 . |. 02/01/2025 . [Redemption 100.0000 . . 227,513 . .0 .227,513 |.. . 02/01/2030 . |2.A FE .
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT  4.150% 08/25/31 . |. 02/25/2025 . |Various ... .... 181,691 0. ... 181,691 . 08/25/2031 . |1.E FE .
..90931L-AA-6 [UAL 2016-1 AA PTT  3.100% 07/07/28 .......... . 01/07/2025 . |Various ... . 184,680 0 184,680 . 07/07/2028 . |1.F FE .
..909320-AA-4 |UNITED AIR 2014-2A PTT  3.750% 09/03/26 . 03/03/2025 . | Redemption 100.0000 . ...80,866 0 . 09/03/2026 . |1.F FE .
..00908P-AA-5 | AIR CANADA 2017-1AA PTT  3.300% 01/15/30 ... |. 01/15/2025 . [Various ..180,403 0 . 01/15/2030 . |1.C FE .
..009090-AA-9 [ACACN 2015-1A PTT  3.600% 03/15/27 .......... . 03/15/2025 . | Redemption 100.0000 ....ooe foeriieiiiiiiiiiiienn fooeeen... 189,257 |llls 189,257 0 . 03/15/2027 . |1.F FE ....
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 2,760,308 2,760,308 2,588,685 2,682,197 0 78,111 0 2,760,308 XXX XXX
Best Choice Roofing Term Loan | |
..24006P-CT-0 [08/07/29 ...uuviiiviininniiiiiiiiiiiiiiiiiiiiiinaens . 03/03/2025 . | Redemption 100.0000 .....o. fooriiiiiiiiiniiiiinn oo 1,772,965 |........ 1,772,965 |........ 1,756,235 |........ 1,755,788 [....ooivinnnnns [U 61,750 |oveuiiiiinns [ U 61,750 |iveeiiiiinns [ U 1,817,538 |....oooeennnn 0 f...... (44.573)|....... (44,573) .o 45,390 |. 08/07/2029 . [5.B GI ....
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American Combustion Industries Term Loan
..02526%-AA-9 [ 08/31/27 .vvvviiiiiiiiiiiiiiii . 01/02/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 35,803 |....ooennn 35,803 |......oeeenn 35,209 [..eeenne 35,219 [ooiiiiiiinnnns (U P 584 | (U P 584 | (U P 35,803 [.....ccvvnnnnns (1 P [ PO [V 291 |. 08/31/2027 . |4.C IF ....
American Combustion Industries Deferred Draw
..02526*-AC-5 [Short Term (A) 08/31/28 ... . 01/02/2025 . |Redemption 100.0000 ....... .. 11,493 N . 08/31/2028 . |4.C IF ....
Case Snow Management LLC Term Loan
CATAA*-RA-0 [ 12715727 v . 03/31/2025 . |Redemption 100.0000 ....... ... 38,045 0 .0 . 12/16/2027 . |4.C ........
..294528-AA-8 |Equine Network Term Loan 05/22/28 . |. 03/31/2025 . |Redemption 100.0000 ....... .. 33,178 0. 0. . 05/22/2028 . |4.C ........
Equine Network Deferred Draw Term Loan
.. 204520-AC-4 [05/22/28 . 03/31/2025 . | Redemption 100.0000 ...ccen foereeiiiiiieeeee et 2,541 o0 |- o0 ). . 05/22/2028 .
..38416*-AA-6 |Winzer Term Loan 10/04/29 . . 01/31/2025 . | Redemption 100.0000 . 71,160 0| 0| . 10/04/2029 .
..38416%-AC-2 [Winzer Revolver Loan 10/04/29 . . 02/20/2025 . | Redemption 100.0000 . ... 90,361 0| 0| . 10/04/2029 .
..45248B-A*-3 | IBML Term Loan 06/30/28 ...ovvvnnnnnns . 02/05/2025 . | Redemption 100.0000 ....... 11,229,000 0 .0 . 06/30/2028 .
..45248B-A@-1 | IBML Revolver Loan 06/30/28 ......... . 02/05/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 853,333 0 0 . 06/30/2028 .
LockMasters Security Term Loan
..53987#-AA-0 [ 09/01/27 .eeeeeeeieiee e . 03/31/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 23,348 |oeeeninnnnns 23,348 |.ceeeeenne 22,881 |.ooeeenennnn 22,980 [oeeeeeennnnnns 0 Joeeeeees 368 |oeeeieeeeeenes (V1 PO 368 |oeeeieeeeeenes 0 Joeeeeees 23,348 [.ooeeeeinennnns (VI PO [ PO [V AU 574 |. 09/01/2027 .|4.B ........
Sunland Asphalt & Construction Deferred Draw
..86739#-AE-3 |Term Loan 06/16/28 .... ... |- 03/31/2025 . | Redemption 100.0000 ....... . 06/16/2028 . |4.A PL
Sunland Asphalt & Construction Deferred Draw
..86739#-AE-3 |Term Loan 06/16/28 .ooeveeeeeeeinns . 01/01/2025 . | Redemption 100.0000 ....... s s . .. 0 |. 06/16/2028 . |4.C IF
..89486%-AA-4 | Shift Paradigm Term Loan 09/08/28 . |. 02/18/2025 . | Redemption 100.0000 ....... . , . , .4,718,654 |.... , .0 . . 4,803,333 |.. i . 09/08/2028 . |4.C IF ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 18,985,580 18,985,580 18,626,968 18,550, 116 389,677 0 19,030, 153 0 XXX XXX
WESTERN & SOUTHERN LIFE WSLIC PROMISSORY NOTE|
..95765P-A*-0 |RV 01/06/33 +evveeeeeeeniiieeeeenniannes . 03/07/2025 . | Redemption 100.0000 ...ooon foreiiiiiiiiiiiiiiinn oo 14,900,000 |....... 14,900,000 |....... 14,900,000 |eeeeerreennnnnns 0 Joeenniareeens (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes (U 14,900,000 [......ccennnnns 0 Joeeeniaraeenes (U T [ PO 0 |. 01/06/2033 . |1.D ........
0199999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Affiliated) 14,900,000 14,900,000 14,900,000 0 0 0 0 0 0 14,900,000 0 0 0 0 XXX XXX
AHP HEALTH PARTNERS TL B 1L 08/24/28
. 28008P-CT=0 | .evvenneeeeeiiiiee e et . 01/08/2025 . | WELLS FARGO BK .......eevnvvvvvvnnn Jovnnnnreriiiniinnnes forneneens 582,696 |........... 576,214 |........... 574,231 |......oeees 574,355 [icoiiiiinnnnns [ O L7 O [ R L7 O (U R 574,371 |ovvvies [V O 8,325 |.....ceuen 8,325 | 1,820 |. 08/24/2028 . |4.B FE ....
GRANT THORNTON LLP TL DD 1L 05/30/3
L00130M-AK=0 [ wevreneeeeeeie e . 01/01/2025 . | DEUTSCHE BANK ...ovvvnniiviiininnns fovnnnieeeiiiinees foeeeeeeens 54,348 |o.eeennnnnn 54,348 |............ 54,348 |............ 54,348 |.coeiiiinnnnnn [ PR (VN P [ PR (VN P (U P 54,348 |....covvnnnnnns (1 P [ PO [V N 0 |. 05/30/2031 . |4.B FE ....
JEFFERIES FINANCE LLC TL 1L 10/21/3
2 3BB2TU-AE-0 [ eevveneeeeeiie e . 03/06/2025 . | JEFFERIES & CO ..oevvvvvvvvnnnnnnns Jovnnieeiiiiiinenns foenennens 500,000 |....ceeenn 500,000 |........... 495,000 |........... 495,104 |[......ovvnnnnns (U P 102 [ooeeiiiiiinnnns (U P (17200 IO (U PR 495,206 |......cceunnnn. [V O 4,79 |.......... 4,79 | 8,974 |. 10/21/2031 .|3.B FE ....
JEFFERIES FINANCE LLC TL 1L 10/21/31
CAT232U-AB-0 [ eevreneee e . 02/28/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 5,000 [oiiiiirnnnns 5,000 |.eeeeennnnns 4,950 |[...oceennnnns 4,951 [oiiiiiiiinnns [ O 49 | [ R 49 | (U1 O 5,000 |oueniiiinnnnn (1 P [ PO [V 90 |. 10/21/2031 .|3.B FE ....
AMSPEC PARENT LLC TL B-DD 1L
CAT232U-AB-0 [ 12711731 e . 02/01/2025 . | BMO CAPITAL MARKETS CORP ....... |oeerreerervmninnnns forreennns 133,800 |........... 133,333 |........... 133,800 |oevvuunnnns 133,800 [oevviiiinnnnns [ PR (VN P [ PR (VN P (U R 133,800 |ovvevniiirnnnnn (1 P [ PO [V N 0 |. 12/11/2031 . |4.B FE ....
TALEN ENERGY SUPPLY LLC TL B 1L
L 03218A-AC-3 [ 12/12/31 cevveiiiiiiiii e . 0170172025 . |Various ......cceevveiviniiinnnnnnns Jovvinneneeiinninnnes foenens 1,567,711 |........ 1,584,702 |........ 1,567,711 |........ 1,567,090 [o.ooevvvnnnnns (U P (<2 I PO (U P (<72 I PO (U . 1,567,711 [t (1 P [ PO [V N 0 |. 12/12/2031 . |3.C FE ....
ENDEAVOR OPERATING CO TL B 1L
LBTA22L-AY-6 [ 01/29/32 ovviviiiiiiiiii . 01/28/2025 . | JPM FUNDS RECAP .....cevvvnnvvvrinn Jovnenieeiiiniinnnes forneeeens 400,500 |.......... 400,000 |...........398,000 |......ccoeevveene O Jovernniiniinnnn 0 Joveninneiiia T i 0 e T el 0 e 398,001 . 01/29/2032 . |4.B FE ....
DK CROWN HOLDINGS INC TL B 1L
.. 26875Y-AB-8 [01/30/32 ..evvvniiiiiiiiiiieiii e . 02/26/2025 . | CITIBANK . 1,997,500 1,990,029 |.. 0 |. 01/30/2032 . |2.C FE ..
..233265-AB-3 |A-AP BUYER INC TL B 1L 09/09/31 ... |. 03/31/2025 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,000 ...1,000 |.. . 09/09/2031 . |4.A FE ..
CULLIGAN WATER TECHNOLOGIES TL B 1L
.00132U-AG-9 [07/31/28 ..o . 01/01/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,161 |oeeeeees 1,161 [ooeeieeiennes 1,129 | 1,185 | (1 PO P A (1 PO P O [V IO 1,161 [ (VI PO [ PO [V PO 8 |. 07/31/2028 . |4.C FE ....
CULLIGAN WATER TECHNOLOGIES TL B 1L
..00132U-AG-9 [07/31/28 ..eeeeeeeeeee e . 01/02/2025 . | Tax Free EXchange .........cceeeee |oevmeieeeeemmnninnns foveeens 1,977,925 |........ 2,016,197 |........ 1,960,934 |........ 1,970,964 |ooeevennenee [V 6,961 [ceeeeeennnnns (U1 6,961 [ceeeeeennnnns (U 1,977,925 |ooeeenees (VI PO [ PO [V PO 13,981 |. 07/31/2028 . |4.C FE ....
Al AQUA MERGER SUB INC TL B 1L
..00132U-AP-9 [07/31/28 ...eeeeeeeeeee e . 03/31/2025 . |Redemption 100.0000 ...covn foereeiiiiieeeeee e 5,040 [.cceeeenne 5,040 |eeerinnnnns 4,945 [t (U1 PO (1 PO [ IO (1 PO (L O [V PO 5,040 |..ccovrnnnnnnns (VI PO [ PO [V AU 90 |. 07/31/2028 . |4.C FE ....
AL GCX HOLDINGS LLC TL B 1L 05/17/29
L00162D-AB=1 | .evveeiiiiiiiiie e . 01/08/2025 . | Redemption 100.0000 ....oev fooreeeeenniieeeeeen et 398 e 398 |ieeiiiins 398 |oieeiiiins 398 |ieeiiiins [ PO (VI PO (U1 PO (VI PO (1 PO 398 [oeieeiiiinnns (VI PO [ PO [V PO 3 |. 05/17/2029 . |4.A FE ....
GLOBAL MEDICAL RESPONSE PIK-TERM B 1L
..001690-AG-4 [10/31/28 ... . 01/01/2025 . | Redemption 100.0000 ....... . 10/31/2028 . |4.C FE ....
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ACTION ENVIRONMENTAL GRO TL B 1L
..00507J-AF-3 [ 10/24/30 .ovvvnniiiiiiiiiiiieiiii e . 03/31/2025 . 100.0000 ....... fooreeiiiiiiiiiiiiins e 2,629 | 2,629 [eaninnnnnieee 2,599 [ooiiiiinnnns 2,413 [0 [ 27 0 [ 27 0 2,629 |ooiiiiiinnnn0 i [ PO [V 13 |. 10/24/2030 . |4.B FE ....
ACTION ENVIRONMENTAL GRO TL B-DD 1L
..00507J-AL-0 |10/24/30 ... . 03/13/2025 . | Tax Free Exchange ..... ..96,000 |. . 10/24/2030 . |4.B FE ..
..00687M-AH-4 | ADIENT US LI . 03/31/2025 . 100. ...2,182 |.. . 01/31/2031 . |3.B FE ..
AGILITI HEALTH INC TL B 1L
L00847Y-AE=2 | .evriniiiiiiii e . 03/31/2025 . 100.0000 ...coev foereeeeeniiiieieeeen 2,280 | 2,280 | 2,297 [ 2,290 [l 0 e (10) el 0 e (T0) [l 0 e 2,280 |oeeeeeriieeeen 0 e [ PO [V PO 76 |. 05/01/2030 . |4.C FE ..
..01771J-AG-8 |ALLEN MEDIA LLC TL B 1L 08/23/28 .. |. 03/31/2025 . 100.0000 ....... foereeiiiiiiiiiiiinns e 8,314 | 6,314 6,088 [ 6,183 [0 e 132 0 132 [0 6,314 |0 s [ PO [V 158 |. 08/23/2028 . |5.A FE ..
ALLIANCE LAUNDRY SYSTEMS TL B 1L
..01862L-BA-5 [08/20/31 ..evvviiiiiiiiiiiiiiie e . 03/31/2025 . 100.0000 ....... foeeeeeeeeeiiiiiiienn fooeeenn... 40,000 |............40,000 |..eeennn... 39,800 |............ LT 10[V RN | R R [0 R RPN | N RO || I R | B E, 40,000 |eeeeenriieenn 0 Joveiiinininns [ PO [V 811 |. 08/20/2031 . |4.B FE ....
ALLIED UNIVERSAL HOLDCO LLC TL B 1L
.01957T-AH-0 [05/12/28 .evvvniiiiiiiiiieeciii e . 03/31/2025 . 100.0000 [ PO [V 153 |. 05/12/2028 . |4.C FE ....
ALPHA GENERATION LLC TL B 1L
..02072U-AC-6 [ 09/30/31 ovvveniiiiiiiiiie i . 03/31/2025 . 100.0000 [ PO [V 18 |. 09/30/2031 . |3.B FE
BROOKS AUTOMATION INC TL 1L 02/01/29
2202090C-AE-0 [ +euveeeeeeee et . 03/31/2025 . 100.0000 .0 . 02/01/2029 . |4.B FE ..
..02351X-AB-4 [ AMAZON HOLDCO INC TL 1L 09/30/31 ... |. 03/31/2025 . 100.0000 .0 . 09/30/2031 . |3.C FE ..
AMERICAN GREETINGS CORP TL B 1L
..02639D-AN-6 | 10/30/29 ... . 03/31/2025 . 100.0000 .0 . 10/30/2029 . |4.B FE ..
..03218A-AB-5 [ AMSPEC PAREI . 01/01/2025 . | BMO CAPITAL MARKETS CORP N . 12/22/2031 . |4.B FE ..
PRIME SECURITY SERVICES BOR TL B 1L
..03765V-AP-5 | 10/15/30 . 03/31/2025 . 100.0000 .0 . 10/15/2030 . |3.B FE ..
..03834X-AP-8 |APRO LLC TL B 1L 07/09/31 ... . 03/31/2025 . 100.0000 .8 . . 07/09/2031 . |4.B FE ..
ARAMARK SERVICES INC TL B8 1L
.. 03852J-AV=3 [06/24/30 ...vvueeeeeeeee e e . 03/31/2025 . 100.0000 o0 ). . 06/24/2030 . |3.A FE ..
..03952H-AD-6 | ANCESTRY.COM INC TL 1L 12/06/27 .... |. 03/31/2025 . 0.0000 . 0| . 12/06/2027 . |4.B FE ..
..04649V-AY-6 | ASURION LLC TL B9 1L 07/31/27 ...... . 03/31/2025 . 100.0000 0. . 07/31/2027 . |4.A FE ..
..04686R-AB-9 | ATHENAHEALTH INC TL 1L 02/15/29 .... |. 03/31/2025 . 100.0000 0 . 02/15/2029 . |4.C FE ..
AVIS BUDGET CAR RENTAL TL B 1L
.. 05377J-AR-3 [ 08/06/27 ....covvevviiiiiiiiiineeeceii e . 03/31/2025 . 100.0000 . 08/06/2027 . |3.B FE
..05477J-AD-3 | AZALEA TOPCO INC TL B 1L 04/30/31 . |. 01/01/2025 . 100.0000 . 04/30/2031 . |4.C FE
BCP RENAISSANCE PARENT TL B 1L
.. 05549P-AG-6 [ 10/31/28 ....eieeeeeiee e . 03/31/2025 . 100.0000 . 10/31/2028 . |4.A FE
BCP RENAISSANCE PARENT TL B 1L
.. 05549P-AG-6 [ 10/31/28 ....eieeeeiieie e . 03/14/2025 . 100.0000 . . I . ..26,331 |.. . 10/31/2028 . |4.B FE
..05614G-AC-5 |NVENT THERMAL LLC TL B 1L 01/30/32 |. 01/01/2025 . 597,000 |...........597,000 |.... .597,000 |.. . 01/30/2032 . |4.B FE
BAKELITE US HOLDCO INC TL B 1L
.05710L-AD-5 [ 12/23/31 oiiiiiiiiiiiiii . 01/01/2025 . | GOLDMAN SACHS ........ovvvvvvvnnnns Jovnenneveeevnnnnneee fennn.. 1,485,000 |........1,500,000 |........ 1,485,000 |........ 1,485,000 [ooovvvveennnn O feonnniiiinnnnn 0 foennnniini 0 [0 [0 [ 1,485,000 . 12/23/2031 . |4.B FE
BAKELITE US HOLDCO INC TL B 1L
..05710L-AD-5 |12/23/31 ... . 03/31/2025 . 100.0000 .. L3713 ). .3,750 . 12/23/2031 . |4.B FE
..05989U-AC-1 [BANGL LLC 1 . .. |- 03/31/2025 . 100.0000 . . 2,994 . 02/01/2029 . |3.C FE
..070140-AN-1 | Great Outdoors TL B2 1L 03/06/28 .. |. 01/01/2025 . 0.0000 . .0 . 03/06/2028 . |4.A FE
..070140-AN-1 | Great Outdoors TL B2 1L 03/06/28 .. |. 01/23/2025 . | Tax Free Exchange .993,557 |.. . 03/06/2028 . |4.A FE
BELRON FINANCE 2019 LLC TL B 1L
..08078U-AM=5 [ 10/16/31 ...eeeeeeeeeee e . 03/31/2025 . 100.0000 ....cev fooeeeeeiiiiiieeeeen e 500 o500 | 499 [ 499 [ O e T [l O e [0 [ LIV [V PN | ) AP [ PO [V PO 18 |. 10/16/2031 . |3.C FE
BLERIOT US BIDCO INC TL B 1L
.. 00353T-AJ-9 [ 10/31/30 eeeeeeeeiieee e . 03/31/2025 . 100.0000 ....cew foereeeemiiiiieiee 2,270 | 2,270 [ 2,262 |.ceeeeennnnnn 2,264 |oooeeeeiiee 0 o8 o0 B 0 2,270 |oeeeerrieeeen 0 e [ PO [V AU (29) |. 10/31/2030 . |4.B FE
BLOCK COMMUNICATIONS INC TL B 1L
..09364L-A0-7 [02/28/27 e . 03/31/2025 . 100.0000 ....cew foereeeiiiiiiieieen e 2,518 | 2,518 [ 2,466 |eeovnnnnnnn. 2,480 |eeeeiiieeeen 0 32 e 0 32 0 e 2,513 |0 e [ PO [V AU 43 . 02/28/2027 . 3.B FE ....
BOMBARDIER RECREATIONAL TL B3 1L
L 09776M-AS-3 [ 12/13/29 .o . 01/31/2025 . 100.0000 ....cee forreeeemiiiiieieen e 1750 | 1,750 [ 1,750 |oveeneeeeees 1,749 vt 0 s T el 0 e 0 e 1,750 [oeeeeeeeenenn 0 [ [ PO [V PO 11 |. 12/13/2029 . |3.B FE ....
BROWN GROUP HOLDING LLC TL B2 1L
.. 11565H-AD-8 [07/01/31 ...iiiiiiiiii e e e e e eeeeeas . 01/01/2025 . 100.0000 ....ooe foeeiiiiiiiiiiiiiis foeeennn 3,296 | 3,206 | 3,245 |...ooeinnnnns 3,285 [ooeiiiiinnnnn O feee 0 e 0 3,206 |oevvvvninneee0 fooiiiiiins (U T [ PP 42 |. 07/01/2031 . [4.B FE ....
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BUCKEYE PARTNERS LP TL B2 1L
LB23L-ANS5 [ 11722730 v . 01/16/2025 . | Tax Free Exchange ..........cocen Jovveoniriiiinninnnns foenes 1,586,747 |........ 1,586,585 |........ 1,586,798 |........ 1,686,717 [oeeiiiiinnnnns [ PO 30 v [ PR 30 i (U . 1,586,747 . 11/22/2030 . |2.C FE ....
CHG HEALTHCARE SERVICES INC TL B1 1L
.. 12541H-AW-3 | 09/29/28 ... . 03/31/2025 . | Redemption 100.0000 en 1,843 ...n 7,851 L1847 .7,843 | . 09/29/2028 . |4.B FE ....
..12546F-AF-9 [CHG PPC PARI . |- 03/31/2025 . [Redemption 100.0000 ... 2,539 .een 2,491 .2,539 |.. . 12/08/2028 . |4.B FE ....
CHARLOTTE BUYER INC REV 1L 08/11/27
L 12568Y-AB=0 | .evvenniiiiiiiie i . 03/21/2025 . | Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 7,460,741 |........ 7,460,741 |........ 7,460,741 |oeeeeeieieinnnnns (U1 PP (U1 PO (VI PO [ PO (VI PO (U 7,460,741 |ooeeennes (VI PO [ PO [V PO 14,742 |. 08/11/2027 . |4.B FE
CHARLOTTE BUYER INC TL B 1L 02/11/28]
B e RN . 02/07/2025 . | Tax Free EXchange .........cceeeee |oemeeieeeeemmnninnes foveeens 1,333,552 |........ 1,375,562 |........ 1,327,579 |........ 1,332,496 |...ccvvvnnnnnns [V 1,056 [ocoeeeeennnnnns (U1 1,056 [oooeieeeennnnns (U 1,333,552 |.coeeeeinnnnnns (VI PO [ PO [V PO 20,250 |. 02/11/2028 . |4.B FE
CHARLOTTE BUYER INC TL B 1L 02/11/28]
L A2568Y-AH-T [ eeeii . 03/31/2025 . | Redemption 100.0000 ....cev forreeeeiniiiiiieeen Joeeeennn 3,439 | 3,439 . 02/11/2028 . |4.C FE .
..1261MA-AC-4 [CPI HOLDCO B LLC TL B 1L 05/19/31 . |. 01/01/2025 . | GOLDMAN SACHS .... 400,000 . 05/19/2031 . |3.C FE
CNT HOLDINGS | CORP TL B 1L 11/08/27
L A2656A-AC-3 | eeeiiieeee . 01/01/2025 . | Redemption [ 004 R R [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (VN 0 | [V 25 |. 11/08/2027 . |4.B FE
CNT HOLDINGS | CORP TL B 1L 11/08/27
L A2656A-AC-3 | eeriiiieee . 02/06/2025 . | Tax Free Exchange .........ccoover |ovvnvriiriiinninnns fooenens 1,441,945 |........ 1,444,163 |........ 1,440,191 |........ 1,441,972 o 0 s (27) feuvnnnnnnnnnns (U P (27) |eeeennininnns (U . 1,441,045 | (1 P [ PO [V P 31,690 |. 11/08/2027 . |4.B FE
CPPIB OVM MEMBER US LLC TL B 1L
.. 12673C-AB-0 [ 08/20/31 ..vvvviiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 3 I N 261 [ 250 |oiiiiiiiiieiees (U P [ PR (VN P [ PR (VN P [ PR 251 [t (1 P [ PO [V N 0 |. 08/20/2031 . |4.A FE
CAESARS ENTERTAIN INC TL B1 1L
L 12768E-AH-9 [ 02/06/31 ovvvniiiiiiiiiiiiiii e . 03/31/2025 . | Redemption 100.0000 . 02/06/2031 . |3.C FE
..13134M-BW-2 |Calpine Corp TL B10 1L 01/31/31 .... |. 03/31/2025 . Redemption 100.0000 . 01/31/2031 . |3.B FE
CLOSURE SYSTEMS INTERNAT TL 1L
L AB763H-AF-9 [ 08/22/29 ... . 03/31/2025 . | Redemption 100.0000 . 03/22/2029 . |4.B FE
.. 144458-AB-5 |PS HOLDCO LLC TL B 1L 09/29/28 . 03/31/2025 . | Redemption 100.0000 . . 09/29/2028 . |4.B FE
..15018L-AN-1 [CEDAR FAIR LP TL B 1L 05/01/31 ..... . 03/31/2025 . | Redemption 100.0000 . 05/01/2031 . |3.A FE
CHAMP ACQUISITION CORP TL B 1L
L 15807E-AH-5 [ 11/25/31 oo . 03/31/2025 . | Redemption 100.0000 . 11/25/2031 . |4.B FE
CHARTER COMMUNICATIONS OPER TL BS 1L
L A6117L-CE-7 | 12/15/31 ... . 03/31/2025 . | Redemption 100.0000 .. 15,500 15,500 15,495 |. ....498 . 12/15/2031 . |2.C FE
..17026Y-AH-2 | CHOBANI LLC . 01/23/2025 . | Tax Free Exchange .. . 1,892,190 ,929,581 ..1,864,910 |. . 1,891,341 1, . 10/25/2027 . |4.B FE
..17026Y-AJ-8 |CHOBANI LLC TL B 1L 10/25/27 .. . 01/23/2025 . | Tax Free Exchange .. .. 197,195 . 198,000 . 197,010 |. . 197,167 |. 197,195 . 10/25/2027 . |4.B FE
..17026Y-AK-5 |CHOBANI LLC TL B 1L 10/26/27 .. . 03/31/2025 . | Redemption 100.0000 . . . . .5,319 . 10/25/2027 . |4.A FE
. 17110E-AB-6 | CHROMALLOY CORP TL B 1L 03/27/31 ... |. 03/31/2025 . Redemption 100.0000 . .5,013 . 03/27/2031 . |4.B FE
.. 172442-AU-9 [ CINEMARK USA INC TL B 1L 05/24/30 . |. 03/31/2025 . |Redemption 100.0000 7,388 |.. . 05/24/2030 . |3.A FE
CONCENTRA HEALTH SERVICE TL B 1L
..20602R-AC-4 [07/25/31 ovvveniiiiiiiiiieeiii e . 03/03/2025 . | Tax Free Exchange ..........cccee Jovveerevriinnnnnnns foenennins 149,476 |........... 149,625 |........... 149,438 |........... 149,422 |........ceeeens [ O 54 | [ R 54 | (U R 149,476 . 07/25/2031 . |3.B FE
Altium Packaging LLC TL B 1L
..20902C-AX-8 [06/11/31 ..eviiiiiiiiiiiiiii e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 2,450 [oeeiiiinns PRI 2,384 [..ooiiinnnnns 2,387 |oeviiiiinns [ R (S22 F [ PO (S22 F (U1 O 2,450 . 06/11/2031 . |4.B FE
CREATIVE ARTISTS AGENCY LLC TL B1 1L
.. 225261-AS-7 [ 10/01/31 v . 03/31/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiiinn e (464) [ovvvvrnnnnnne (464) ... (462) |.evvvvvennnns (462) |.vevvvvrnnnnns [ O (3] R [ R (73] R 0 e (464) . 10/01/2031 . |4.A FE
CROWN SUBSEA COMMUNICATI TL B 1L
L 22860E-AJ-1 [ 01730731 weveiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... forrriiiiiiiiiiiiin i 5,000 [oiiiiirnnnns 5,000 |.eeeeennnnns 4,965 |[....ccovnnnnn 4,966 |....oovnnnnnnnn [ O L3 [ R L2 (U1 O 5,000 . 01/30/2031 . |4.A FE
DXP ENTERPRISES INC TL B 1L 10/11/3
2 28338D-AR=7 | eerreneeeeeii e . 03/31/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 4,857 |oeeiiiinnn 4,857 |ieiiinns 4,790 |oveeiiinnnns 4792 [ooeiiiiiinnnnns [ R (ST A [ PO (ST A 0 e 4,857 . 10/11/2030 . |4.B FE
DAVITA HEALTHCARE PARTNERS INC TL A1 1L
.. 23918V-BA-1 [04/28/28 ...ovvvriiiiiiiiiiiiiii . 03/18/2025 . | WELLS FARGO BK .........cvvvvvvnnnn fooenrerrennnnnnnnnee [ 960,000 |...eeeeesnd 950,000 |......eenns 933,926 |....ennnnn. 941,547 [..ovvvvnnnnnnns (U 1,570 [ooeiiiiiinnnnns (U 1,570 [ooeiiiiiinnnnns (U PR 943,117 . 04/28/2028 . |2.C FE ....
DAVITA HEALTHCARE PARTNERS INC TL A1 1L
.. 23918V-BA-1 [04/28/28 ...ovvvriiiiiiiiiiiiii e . 01/01/2025 . | Redemption 100.0000 .... 5,930 5,830 [l 5,877 |l L0 .5,930 |.. . 04/28/2028 . |2.C FE ..
..24521\-AC-3 | DEL MONTE CORP TL 1L 08/02/28 ...... . 03/31/2025 . | Redemption 100.0000 .0 .2,339 | . 08/02/2028 . |5.C FE ..
DEL MONTE CORP PIK-TERM 1L 08/02/28
L 2A521W-AD-1 [ e . 01/01/2025 . | OPPENHEIMER & CO ... ..(10,919) |[... .0 (13,017) |.. . 08/02/2028 . |6. FE .....
..24780D-AF-4 |DELTA TOPCO INC TL B 1L 12/03/29 ... |. 01/28/2025 . | Tax Free Exchange .. 330,799 ..331,667 ..330,838 |. ..330,760 |.. .0 . .330,799 . 12/03/2029 . |4.C FE ....
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..24780D-AJ-6 |DELTA TOPCO INC TL B 1L 11/30/29 .. |. 01/31/2025 . |Redemption 100.0000 ...oeee founmmmnniiiiiiiiis oo 72 R O, 829 |l - P (VO [V 2 [ [V 2 [ (V1 829 |t (VO [V [V 0 . 11/30/2029 . |4.C FE ....
DERMATOLOGY INTERMEDIATE TL 1L
.. 24982L-AB-1 |04/02/29 ......coooiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 2,89 |ieeeen. 2,895 [ennnee 2,850 |oooeeeenns 2,863 |l [V 72 I [V . 72 I [V 2,8%5 | (VO [V [V 97 |. 04/02/2029 . |4.C FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27
L 25460H-AB-8 | .eeiiiiiiiiiiiieii . 02/10/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 493,445 |........... 493,445 |........... 490,661 |........... 491,816 |............... [V R 1,629 [ovveiiiiiens [V R 1,629 [oveviiiininns [V R 493,445 |............... (VO [V [V 13,727 |. 08/02/2027 . (3.B FE ....
DIRECTV FINANCING LLC TL 1L 08/02/27
L 25460H-AB-8 | .eeiiiiiiiiiiiieii . 03/31/2025 . | Redemption 100.0000 ...oeee founmmmnniiiiiiiiis oo 560 |..ooooiiiiinns 560 |.ooooiiiiiins L7 P, [513: N [V 2 [ [V 2 [ (V1 560 |.evvrernnnnnns (VO [V [V 23 |. 08/02/2027 . [3.C FE ....
DIRECTV FINANCING LLC TL EXT 1L
.. 25460H-AD-4 | 08/02/29 ....cooiiiiiiiiiiiiiiee . 03/31/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 24725 ... 228,725 |oeeiieees 28416 |l (VO [V 309 |oeiiiiiiiiiens [V R 309 |oviiiiiiiiinns [V R 28725 [ (VO [V [V 446 |. 08/02/2029 . [3.C FE ....
NCR Voyix Dragon Buyer TL 1L
..26143F-AB-5 09/30/31 ... . 03/31/2025 . | Redemption 100.0000 ....... . 09/30/2031 . [4.B FE ....
DUN & BRADSTREET CORP TL B2 1L
L. 26483N-Al-0 | 01/18/29 ..oovviiiiiiiiiiiiiiiii . 03/27/2025 . | Redemption 100.0000 ...ovnn founmmmniiiiiiiiii foeeeiis 19 | 19 [ 19 [ 19 [ [V (VR [V (VR [V L S (VO [V [V 39 |. 01/18/2029 . 4.A FE ....
DYNASTY ACQUISITION CO | TL B1 1L
..26812C-AN-6 | 10/31/31 ... . 03/31/2025 . | Redemption 100.0000 ....... . 10/31/2031 . [3.C FE ....
DYNASTY ACQU
L.26812C-AP-1 | 10/31/31 ooviiiiiiiiiiiiiiiieieeee . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo L3 K O, M3 | LYK L K [V L I A [V | I A (V1 M3 | (VO [V [V 7 |. 10/31/2031 . |3.C FE ....
EMERALD DEBT MERGER TL B 1L
L 268T2N-AC-3 | e . 03/31/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 3,394 ... 3,39 [ 3,362 [ounnnnnnnne 3,334 [ [V 59 [ [V 59 [ [V 3,394 [oieiiiininns (VO [V [V 119 . 05/31/2030 . |3.C FE ....
EVMRLD BOR / EMRLD CO-ISS TL B 1L
L. 26872N-AD-1 | 08/04/31 .oevviiiiiiiiiiiiiiiiieiieeeeeeeeeee . 03/31/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 500 |.oooiiiiiiinns 500 |t L1 O, L P, [V 2 [ [V 2 [ (V1 500 foeeverernnnnns (VO [V [V 12 |. 08/04/2031 . |3.C FE ....
Ecovyst Catalyst Tech TL B 1L
. 219220-AC-0 | 06/14/31 ooeviiiiiiiiiiiiiiiiiee . 01/31/2025 . | Redemption 100.0000 ....... [V T o 0 [V [V 44 ). 06/14/2031 . [4.A FE ....
EDELMAN FINANCIAL CENTER TL B 1L
L. 27943U-AM-8 | 04/07/28 .....oovvvviiiiiiiiiiiieieiieeeeeeeeees . 03/31/2025 . | Redemption 100.0000 ....... .0 . 0 0 . 04/07/2028 . [4.B FE ..
..28542C-AC-3 | EXAMWORKS GROUP INC TL 1L 11/01/28 |. 01/01/2025 . [NOMURA SECURITIES INTERNATIONA |.... .0 . 0 0 . 11/01/2028 . [4.B FE ..
.. 28542C-AC-3 | EXAMWORKS GROUP INC TL 1L 11/01/28 |. 03/31/2025 . Redemption 100.0000 ....... .0 . 0 0 . 11/01/2028 . [4.B FE ..
..30034U-AC-4 |EVERI PAYMENTS INC TL 1L 08/03/28 . |. 03/31/2025 . | Redemption 100.0000 ....... .0 . .0 . .0 . . 08/03/2028 . [3.A FE ..
GIP PILOT ACQUISITION PA TL B 1L
L 31773H-AD-4 | 10/04/30 .ovvvvviiiiiiiiiiiiiiiiiiieiieeeeeeeeeees . 01/15/2025 . | Tax Free Exchange 0 0 . 10/04/2030 . |3.C FE
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 .. . 01/01/2025 . | Redemption 100.0000 . 0| 0| . 07/01/2030 . [4.A FE ....
.. 34965P-AD-8 | FORTREA INC TL B 1L 07/01/30 ....... |. 03/31/2025 . |Redemption 100.0000 . 0| 0| . 07/01/2030 . (4.C FE ....
..36154H-AB-6 |GBT US 11 LLC TL B 1L 07/28/31 ... |. 02/04/2025 . | Tax Free Exchange 0| 0| . 07/28/2031 . |4.A FE
..36154H-AC-4 |GBT US 111 LLC TL B 1L 07/28/31 ... |. 03/31/2025 . |Redemption 100.0000 . .0 . .0 . . 07/28/2031 . |3.C FE
GENESEE & WYOMING INC TL B 1L
.. 371560-AZ-9 | 04/10/31 ..ovvvriiiiiiiiiiiiiiiiiceeeeeeeeee . 03/31/2025 . | Redemption 100.0000 . . 04/10/2031 . [3.C FE ..
..38021C-AC-2 |BARNES GROUP INC TL B 1L 01/27/32 . |. 02/01/2025 . | RBC/DAIN . 01/27/2032 . [4.B FE .
GRAHAM PACKAGING/GPC CAP TL B 1L
..38469E-AE-3 | 08/06/27 ... . 03/31/2025 . | Redemption 0.0000 ....... . 08/06/2027 . [4.B FE ....
GRANT THORNT
R 1 2 L s . 01/03/2025 . | Tax Free Exchange ...........ccoe. foeeeevvvivvnininnnns fonennnns 399,000 [overrrrnns 399,000 [........... 399,000 [........... 399,000 [...eevneennnnee [V (VR [V (VR [V R 399,000 [.oeeeeiiiienns (VO [V [V 253 |. 06/02/2031 . |4.B FE ....
GRANT THORNTON ADVISORS TL B 1L
.. 38821U-AD-2 | 06/02/31 .oeveviiiiiiiiiiiiiiiieeieeeeeeeeee e . 01/01/2025 . | DEUTSCHE BANK ......eevvvvvvnvennns fevveenvninnniiininns forvennnns 445,652 |........... 445,652 |........... 445,652 |........... 445,652 |.....ooeeeenns [V (VR [V (VR [V R 445,652 |.....evveennnes (VO [V [V 0 . 06/02/2031 . |4.B FE ....
GRANT THORNTON ADVISORS TL B 1L
.. 38821U-AD-2 | 06/02/31 .oeveviiiiiiiiiiiiiiiieiieeeeeeeeeees . 03/31/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,12 o 2,112 | 2,112 | (VR [V (VR [V (VR [V 2,12 |, (VO [V [V 34 |. 06/02/2031 . [4.B FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
2389376-AZ-7 | eeveeeeiiiiiiiiiiiieeeeeee . 01/01/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo (5,055) |oeevevennns (5,055) [cevvvnnnnnee (5,036) |............ (5,055) [c.evnnnnnnnnnne [V (VR [V (VR [V R (5,055) |-ocoeeeeiennns (VO [V [V (30) [. 12/01/2028 . |3.C FE ....
GRAY TELEVISION INC TL D 1L 12/01/28
..389376-AZ-7 |... . 03/31/2025 . | Redemption 100.0000 .. ..5,225 .5,225 . 12/01/2028 . [4.A FE ...
..39843G-AK-9 | GR . 03/31/2025 . | Redemption 100.0000 . . 574 .574 . 01/24/2029 . [3.A FE ...
..39843G-AK-9 | GRIFFON CORP TL B1 1L 01/24/29 ..... . 01/01/2025 . | Redemption 100.0000 ... 426 ....426 |.. . 01/24/2029 . [3.B FE ...
GRIFOLS WORLDWIDE OPERAT TL B 1L
..39843P-AG-8 | 11/15/27 ... . 03/31/2025 . | Redemption 0.0000 ....... .0 .0 .. . 11/15/2027 . [4.A FE ....
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..40416V-AG-0 |CORE & MAIN LP TL D 1L 07/27/28 .... |. 02/10/2025 . [ JPM FUNDS RECAP . 1,667,905 .1,654,152 |.... .0 .0 .1,659,187 |.. ..8,719 |..........8,719 14,027 |. 07/27/2028 . [3.C FE ....
..40416V-AG-0 | CORE & MAIN LP TL D 1L 07/27/28 .... |. 01/31/2025 . Redemption 100.0000 . ....670 ....666 |. 0 0| ....670 0| .0 . . 07/27/2028 . [3.C FE ....
..410346-AX-8 | HANESBRANDS INC TL B 1L 03/08/30 ... |. 01/01/2025 . | Redemption 100.0000 . (1,671) (1,648) | 0 0| (1,671) 0| 0| . 03/08/2030 . (3.B FE ....
..410346-AX-8 | HANESBRANDS INC TL B 1L 03/08/30 ... |. 03/07/2025 . | Tax Free Exchange .. ..220,114 ..219,042 |.. 0 0| .220,114 0| 0| . 03/08/2030 . 3.B FE .
HARBOR FREIGHT TOOLS TL B 1L
LA151P-AR-6 | 11/06/31 Lovvviiiiiiiiiiiiiiiiii . 01/31/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,949 [ 1,949 i 1,944 [, 1,94 | 0 e L 0 | L 0 e 1,949 |l (VN 0 | [V 14 |. 11/06/2031 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L
L AA332E-AY=2 | 06/20/30 .eeviiiiiiiiiiiiiiiiieeeeee e . 01/01/2025 . | Redemption 0.0000 ...oovr ferrrrrrrnnnnnnnniins forniniiiii, [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VO 0 | [V 15 |. 06/20/2030 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L
L AA332E-AY=2 | 06/20/30 .eeviiiiiiiiiiiiiiiiiieeeeeeeee e . 01/30/2025 . | Tax Free Exchange ................ |oeevvvvvvvnnnnnnnns fonnnnnns 992,461 |........... 995,000 fo..evennes 992,473 |.oevvvenns 992,312 |oevvviiininnns 0 s 149 [ [V ST 149 [ 0 s 992,461 [.vvvvviviinnns (VN 0 | [V 20,434 . 06/20/2030 . |4.B FE ....
HUB INTERNATIONAL LTD TL B 1L
L AA332E-AZ-9 | 06/20/30 ..eevviiiiiiiiiiiiiiiieeeeeeee e . 03/31/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,910 [oveeriennns 2,910 |l 2,904 [ (V2 0 e [ O 0 | [ 0 e 2,910 | (VN 0 | [V 33 |. 06/20/2030 . (4.B FE ....
Kestrel Acquisition LLC TL B 1L
L A4579U-AB-8 | 11/06/31 ..vvvvvriiiiiiiiiiiiiiiiiiiiiins . 03/31/2025 . | Redemption 100.0000 ....... ....3,000 ....2,985 |.... .3,000 |.. . 11/06/2031 . |3.C FE
..44931Y-AD-9 | ICU MEDICAL INC TL B 1L 01/08/29 .. |. 03/31/2025 . |Redemption 100.0000 ....... ....5,063 ....5,050 |.... .5,063 |.. . 01/08/2029 . |3.C FE
HYSTER-YALE GROUP INC TL 1L 05/26/28
CAA932E-AD-2 | i . 03/31/2025 . | Redemption 100.0000 ....... .... 3,655 ....3,635 |.... ... 3,655 |.. . 05/26/2028 . |3.C FE
.. 45258F-AD-2 | INGRAM MICRO INC TL B 1L 09/22/31 . |. 03/31/2025 . | Redemption 100.0000 ....... . 09/22/2031 . |3.B FE
INDY US HOLDCO LLC TL B 1L 03/06/28
CABBTAP-AN-4 | oo . 01/01/2025 . | Redemption 100.0000 ...ovvn fornnnmniiii foei 51 [ LI PO 51 [ 51 [ 0 e (VO 0 | (VO 0 e 51 . 03/06/2028 . (4.B FE ....
INDY US HOLDCO LLC TL B 1L 03/06/28
CABBTAP-AN-4 | oo . 01/24/2025 . | Tax Free Exchange .......cccoovvee |ovvnininiiinnninnns foeenens 1,492,447 |........ 1,496,250 |........ 1,492,509 |........ 1,492,270 0 fnns 1,492,447 . 03/06/2028 . |4.B FE
..457840-AE-9 | INSULET CORP TL B 1L 08/04/31 ...... . 03/31/2025 . | Redemption 100.0000 ....... ...831 L . .530 |.... ....530 |.... 0 e ....531 . 08/04/2031 . |3.B FE
..46284N-AV-1 | IRON MOUNTAIN INC TL B 1L 01/31/31 |. 03/31/2025 . | Redemption 100.0000 . .6,373 | .6,373 | 0| .6,3%8 . 01/31/2031 . |3.C FE
..46589U-AE-5 | ZEST DENTAL TL 1L 02/08/28 .......... . 03/31/2025 . | Redemption 100.0000 ....3,614 |............. 3,656 |.... .0 . 3,756 |.. . 02/08/2028 . |4.C FE
JANE STREET GRP/JSG FIN TL B 1L
CATOTTD-AM-2 | 12/15/31 (o . 03/31/2025 . | Redemption 100.0000 7,097 )i 7,098 |l .0 . 7,101 .. . 12/15/2031 . |3.A FE
..475798-AV-2 | JELD-IIEN INC TL B 1L 07/28/28 ...... . 03/31/2025 . | Redemption 100.0000 ... 4,011 ....4,010 |.... .0 4,019 |.. . 07/28/2028 . |3.C FE
JOHNSTONE SUPPLY LLC TL B 1L
L 4794TB-AF-9 | 06/09/31 ..ovvviiiiiiiiiiiiiiiiieiiieieeeeeeeeees . 01/01/2025 . | WELLS FARGO BK ..............ceeee fervvnnnnnnnnnnnnnnns fe000eee. 200,000 |.......... 200,000 |[.......... 200,000 |.......... 200,000 0 eeeeenn 200,000 . 06/09/2031 . (4.B FE ....
JOHNSTONE SUPPLY LLC TL B 1L
L A4794TB-AF-9 | 06/09/31 ..evvviiiiiiiiiiiiiiiiieiieeeeeeeeeeeees . 03/31/2025 . | Redemption 100.0000 ....6,986 |............. 4,657 [... 0 ...7,000 |.. . 06/09/2031 . [4.B FE ..
..48254E-AB-7 |KKR APPLE BIDCO LLC TL 1L 09/22/28 |. 02/21/2025 . | Redemption 100.0000 . ..445,184 |. 0| .446,200 . 09/22/2028 . [4.B FE ..
..50060J-AH-3 | KOPPERS INC TL B 1L 04/10/30 ........ |- 01/01/2025 . [Redemption 100.0000 . .2,488 |. 0| .2,488 . 04/10/2030 . [3.C Z .....
..50060J-AH-3 |KOPPERS INC TL B 1L 04/10/30 ........ |- 03/31/2025 . Redemption 100.0000 ...2,488 |.... .0 . .2,488 | . 04/10/2030 . [3.C FE ..
MKS INSTRUMENTS INC TL B 1L 08/17/29
CBB3TAN-AX=2 | e . 01/24/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 26,382 ...l 26,382 |[.eennnnee 26,047 |............ 26,061 |.oeveeeennnnns [V K72 I P, [V R K72 I A, [V R 26,382 . 08/17/2029 . 3.A FE ....
MKS INSTRUMENTS INC TL B 1L 08/17/29
CBB3TAN-AX=2 | e . 01/24/2025 . | Tax Free Exchange ............cooe feeeevvvvvnnnnnnnnns foonnnn 734,447 [L0000000 743,337 [nnnnnnnnnn 733,899 [ounnnnnn 734,201 il 0 e 157 |0 v 157 [0 s 734,447 . 08/17/2029 . 3.A FE ....
MKS INSTRUMENTS INC TL B 1L 08/17/29
CBB3UAN-AZ=T | e . 03/31/2025 . | Redemption 100.0000 .3,134 .. . 08/17/2029 . |3.A FE
..55759V-AB-4 | MADISON IAQ LLC TL B 1L 06/21/28 . 03/31/2025 . | Redemption 100.0000 . . 2,558 . 06/21/2028 . |4.B FE
..57723C-AR-0 | MATTRESS FIRM TL 1L 09/25/28 ........ . 02/05/2025 . | Redemption 100.0000 . .986,765 . 09/25/2028 . |4.A FE
..58401D-AM-6 | MED PARENTCO LP TL B 1L 04/15/31 .. |. 03/31/2025 . | Redemption 100.0000 ...3,383 |.. . 04/15/2031 . |4.C FE
MEDICAL SOLUTIONS HOLDIN TL 1L
.. 584620-AH-4 | 11/01/28 ....vvvviiiiiiiiiiiiiiiiiiis . 01/01/2025 . | Redemption 100.0000 ...ovvn fornemmmnnninniiiiinn foriiin3,621 [ 3,621 [ 3,485 3,506 |0 T 0 [ 114 L0 3,621 | (VN 0 | [V 50 |. 11/01/2028 .|5.A FE ....
MEDL INE BORROWER LP TL B 1L 10/23/28
..58503U-AF-0 . |- 03/31/2025 . | Redemption 100.0000 ....... .4,924 .. . 10/23/2028 . (3.C FE ....
..59408U-AB-3 . 03/31/2025 . | Redemption 100.0000 ...ouun founnnniiiiiis foeeiis 2,525 |l 2,525 [ooiiinnnns 2,025 [ooonnnnnnne 2,172 |l 0 s 354 |oveiiiiiiiines 0 s FC T A 0 i 2,525 [oiiiiiininnns (VO 0 e [V 56 . 04/15/2028 . |4.C FE ....
MIDCONTINENT COMM & FIN TL B 1L
..59665T-AM-1 ] 08/18/31 ...uvvvvvvrrriiiiiiiiiiiiiiiiiiiiiiiiiiinnns . 03/31/2025 . | Redemption 100.0000 ....own fovviiiiiiiiiiiiiiins oo 4,000 f............. 4,000 J..oeeennnns 3,90 | 3,91 | 0l 39 foiininnns 0 Joeeeeeeeens 39 fiiinnnnns 0 e 4,000 J.oeevrrennnnns [ 0 Jooeeeeiiieenn [ 83 |. 08/18/2031 . |3.B FE ....
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MILANO ACQUISITION CORP TL 1L
..59909T-AC-8 [ 10/01/27 ..evvviiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,500 [oeeiiiiene 2,500 |iieiiinns Y 2,487 |oviiiiins [ O LT PO [ R LT PO [V P 2,500 [...ccovvnnnnnns (1 P [ PO [V 53 . 10/01/2027 . [4.C FE ....
MISSION BROADCASTING TL B 1L
..605024-AS-7 |06/02/28 ... . 01/02/2025 . |Redemption 100.0000 I .3, 3,390 ... s e 3,380 [l .3,390 |.. . 06/02/2028 . |3.B FE ....
Monogram Foo
..60976E-AH-6 | 08/28/28 . 03/31/2025 . |Redemption 100.0000 I s ....5,044 |.. s e 4,906 [ .0 w0 ] ...5,044 |.. w0 ] . 08/28/2028 . |4.C FE ..
..63939W-AL-7 [Waystar TL B 1L 12/31/29 . 01/01/2025 . | Redemption 100.0000 . 0 0| 0| . 12/31/2029 . |4.A FE ..
..63930W-AL-7 [Waystar TL B 1L 12/31/29 .. ... |. 01/01/2025 . | Tax Free Exchange .0 w0 ] w0 ] . 12/31/2029 . |4.A FE ..
..6393911-AM-5 [Waystar TL B 1L 10/22/29 ............. . 03/31/2025 . | Redemption 100.0000 0. o0 |- o0 ). . 10/22/2029 . |4.A FE ..
..64072U-AK-8 | CSC HOLDINGS INC TL B5 1L 04/15/27 |. 01/15/2025 . | Redemption 100.0000 . 0 0| 0| . 04/15/2027 . |5.A FE ..
..64072U-AM-4 | CSC HOLDINGS INC TL B6 1L 02/01/28 . 01/15/2025 . | Redemption 100.0000 0. 0. 0. . 02/01/2028 . |5.A FE ..
NEXSTAR BROADCASTING INC TL B 1L
..65336R-AI-8 |09/18/26 .. |- 01/01/2025 . | Redemption 100.0000 0. o0 |- o0 ] . 09/18/2026 . |3.B FE ..
..66877A-AF-5 |Gen Digital TL B 1L 09/12/29 ........ |. 03/31/2025 . |Redemption 100.0000 . 0 0| 0| . 09/12/2029 . |3.A FE ..
..67115H-AG-8 [OEG Borrower LLC TL B 1L 06/30/31 . |. 03/31/2025 . | Redemption 100.0000 . 0 0| 0| . 06/30/2031 . |4.B FE ..
..68621X-AG-8 | ORGANON & CO TL B 1L 05/19/31 ...... . 03/31/2025 . | Redemption 100.0000 .0 .0 .0 . 05/19/2031 . |3.B FE ..
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AH-4 [10/05/28 .....eoiiviiiiiiiiiiiii . 01/23/2025 . | Tax Free Exchange ..........ccce Jovovrirriinnninnnns foenes 1,548,169 |........ 1,566,261 |........ 1,546,488 |........ 1,547,945 |....ooovnennnns (U P 25 | (U P 25 | (U . 1,548,169 |..eevrerinnnnn (1 P [ PO [V PO 12,312 |. 10/05/2028 . |3.C FE ....
ORYX MIDSTREAM SERVICES TL B 1L
..68764J-AJ-0 [10/05/28 ......oiiviiiiiiiiiiiiie s . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,891 [eeiiiine 3,891 | 3,870 |eviiiiiiiiiiens (U P [ PO 20 | [ PO 20 | (U1 O 3,891 [ooiiiiiiinnnns (1 P [ PO [V 48 |. 10/05/2028 . |3.C FE ....
OVATION PARENT INC TL B 1L 04/21/31
. B9014X-AB=2 | .errenieiiiii e . 02/26/2025 . |Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 1,197,000 |........ 1,197,000 |........ 1,202,642 |........ 1,201,756 [oeeiiiinnnnnns 0 fens (4,756) |.oeeeeeeeennn (U . (4,756) |.eevennnnnnns (U . 1,197,000 |.....ccvvnennns (1 P [ PO [V F 7,919 |. 04/21/2031 . |4.B FE ....
PACTIV EVERGREEN GROUP TL B3 1L
..69526M-AC-5 |09/25/28 ... . 03/31/2025 . | Redemption 0.0000 . 09/25/2028 . |4.A FE ..
..69889P-AE-5 [PAR PETROLE! . 03/31/2025 . | Redemption 100.0000 . 02/28/2030 . |4.A FE ..
PAYSAFE FIN PLC/PAYSAFE TL B1 1L
L. T045IN-AB-2 [06/28/28 ......ceeeeeeenaeeeeeennaeeeeeeee e . 03/31/2025 . | Redemption 100.0000 . 06/28/2028 . |4.B FE ..
..70468B-AC-7 |PAR PETROLEWM LLC TL 1L 12/29/28 ... |. 03/31/2025 . [Redemption 100.0000 . 12/29/2028 . |4.C FE ..
PEARL DEBT MERGR SUB 1 TL B 1L
L TOATTB-AE-2 [06/28/28 ..ovvvviiiiiiiiiiiiiiiie e . 03/31/2025 . | Redemption 100.0000 . 05/28/2028 . |4.C FE ..
..71360H-AB-3 [PERATON CORP TL B 1L 02/24/28 . . 03/31/2025 . | Redemption 100.0000 . N . 02/24/2028 . |4.B FE ..
..71677H-AL-9 |PETSMART INC TL B 1L 02/11/28 ...... . 01/31/2025 . | Redemption 100.0000 ....... 5,079 [.... . 02/11/2028 . |4.A FE ..
..71911K-AD-6 [PAREXEL TL B 1L 11/15/28 .. ... |- 01/27/2025 . | Tax Free Exchange . 713,781 . 11/15/2028 . |4.A FE ..
..71911K-AE-4 [PAREXEL TL B 1L 11/15/28 .. ... |- 03/31/2025 . | Redemption 100.0000 . R RN £ A PR B £ 7 A R U £ < T FN N . 11/15/2028 . |4.A FE ..
.. T2448F-AS-4 [PITNEY BOWES INC TL B 1L 03/12/28 . |. 02/07/2025 . | Redemption 100.0000 ....... 01,423,842 |.... 1,498,832 |.. . 03/12/2028 . |3.B FE ..
PLANET US BUYER LLC TL B 1L 02/07/31
L T2706R-AB=2 | .evvenniiiiiiii e . 03/31/2025 . | Redemption 100.0000 ...covn foereeiiiiiieeeee et 7,491 | 7,491 |t 7,482 |oeeeeens 7,481 | (U1 PO 9 | [ PO 9 | [V IO 7491 [t (VI PO [ PO [V AU 168 |. 02/07/2031 . [4.B FE ....
QUIKRETE HOLDINGS INC TL B 1L
L TA839X-AJ-8 [ 04/14/31 (oeeeeeie e . 02/14/2025 . | Tax Free Exchange ..........ceceer Jovooereeemmninnnee foreeeeens 989,824 |........... 992,500 |........... 989,952 |........... 989,861 |..oevunnennee 0 Joeeeeees (37) |eeeenneeeeenns (V1 PO (37) |eeeenneeeeenns (U 989,824 |..........e..n. (VI PO [ PO (VI IO 8,489 |. 04/14/2031 . |3.B FE ....
QUIKRETE HOLDINGS INC TL B1 1L
L TA839X-AM-1 [ 04/14/31 (oo . 03/31/2025 . | Redemption 100.0000 ...covn foereeiimiiieeeee et 2,481 | 2,481 | Y (U1 PP (U1 PO A PP [ PO A PP [V IO 2,481 |t (VI PO [ PO [V PO 20 |. 04/14/2031 . |3.C FE ....
RADNET MANAGEMENT INC TL B 1L
.. T5049E-AR-5 [04/18/31 .eeeiieeiiiee e . 03/31/2025 . | Redemption 100.0000 ...ccvn foereeiiiiieeeeee e 3,000 foereeernnnnns 3,000 |eeeriunnns 2,978 |oeeeeins 2,978 |eeeeiiees (1 PO 2 e (1 PO 2 e [V IO 3,000 |oeeuueeeeennnn (VI PO [ PO [V PO 45 [. 04/18/2031 . [4.A FE ....
RESTORATION HARDWARE HOLDING TL B2 1L
L T6133U-AC-5 [ 10/20/28 ... . 03/31/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 2,513 [ R I 2,297 |eeeeeeennnnnn 2,183 e 0 Joeeeeees 330 |oeeeeeiiinns (V1 PO 330 |eeeeeeiinns [V IO 2,513 [t (VI PO [ PO [V PO 31 |. 10/20/2028 . |4.A FE ....
ROCKPOINT GAS STORAGE PA TL 1L
L TT38TH-AB-5 [09/18/31 .eeeiieiiie e . 03/19/2025 . | Tax Free Exchange ..........ccceer Jovooreeeemmninnnne foreeeeens 990,756 |........ 1,000,000 |........... 990,000 |.evvnnnnnns 990,017 |oevreneeaaenne 0 Joeeeeees 739 |oeeeeiiiees (V1 PO 739 |oeeiiiiens (U 990,756 |.eeerrunaaenns (VI PO [ PO [V PO 26,757 |. 09/18/2031 . |4.A FE ....
ROCKPOINT GAS STORAGE PA TL B 1L
L TT381TH-AC-3 [09/18/31 e . 03/31/2025 . | Redemption 100.0000 ....cee feoreeeemiiiiieeiees e 25,000 fooeeeeenee 25,000 |....coennnnn 24,769 |.oeeeeiiieeeee (U1 PP 0 foeeeeees 281 s 0 e < I 0 Joeeeeees 25,000 |eeeeruniaeeens (VI PO [ PO [V AU 61 |. 09/18/2031 . |4.A FE ....
ROPER INDUSTRIAL PRODUCT TL B 1L
L TT669L-AK-9 [ 11/23/29 oo . 03/31/2025 . | Redemption 100.0000 ....... . 11/23/2029 . |4.B FE ..
.. 78350U-AJ-4 [RYAN SPECIALTY TL B 1L 09/15/31 .... |. 03/31/2025 . | Redemption 100.0000 ....... . 09/15/2031 . |3.C FE ..
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SS&C TECHNOLOGIES INC TL B8 1L
.. 78466D-BJ-2 |06/09/31 .ooovviiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 20,032 |.ooeeenns 29,032 |oeerreenns AN 7 O AN 7 0 e (VO 0 | (VO 0 s 29,032 [oeieiiiiinnnn (VN 0 | [V 149 . 05/09/2031 . |3.A FE ....

FIRST ADVANTAGE HOLDINGS TL B 1L
..T8477N-AG-6 | 10/31/31 ...
SEAWORLD PA

. 03/31/2025 . |Redemption 100.0000 ....... . 3,951 . 10/31/2031 . |4.A FE ....

L. T848BC-AL-4 | 12/04/31 (oo . 03/31/2025 . |Redemption 100.0000 ....... o | -1 , , , .. RN .0 . .1,495 |.. . 12/04/2031 . |3.B FE

..78516E-AD-4 | SABERT CORP TL B 1L 12/10/26 ........ |. 01/02/2025 . | Redemption 100.0000 . R , .1,875 . 12/10/2026 . |4.B FE

..78524J-AF-8 | S&S HOLDINGS LLC TL B 1L 10/31/31 . [. 01/01/2025 . | Redemption 100.0000 ....... .. ..2,000 |... , , , .. .29 | .0 . .2,000 |.. . 10/31/2031 . |4.B FE

..80004Y-AC-7 | SANDISK CORP TL 1L 12/13/31 ......... . 02/01/2025 . [J P MORGAN SEC HI-YIELD ......o. |eeiriiiiieiiiins | 1,182,000 |........ 1,200,000 |........ 1,182,000 |........ 1,182,000 |....ooeennnnns 0 foreriieinins (O IR 0 foeeiiiinis (O IR 0 foeeees 1,182,000 . 12/13/2031 . |3.B FE
SAVAGE ENTERPRISES LLC TL B 1L

..80465J-AH-1 | 00/18/28 ...ooneeiiiiiiii . 03/31/2025 . |Redemption 100.0000 ...ooew feueemiii e 2,500 fo.ooooeenens 2,500 |...ccineeens 2,492 |............. 2,492 | 0 foreiieiniis [ PO 0 foreiiiiinis [ PO 0 [ 2,500 . 09/18/2028 . |3.C FE ....
LIGHT & WONDER INTL INC TL B 1L

..80875A-AN-1 | 04/16/29 ..ooeeeiiiiiie s . 03/31/2025 . |Redemption 100.0000 ....... ....1,700 1,690 |eeeiiee 1,690 ... .1,700 |.. . 04/16/2029 . |3.A FE

..81527C-AP-2 | SEDGHICK CMS INC TL B 1L 07/31/31 . |. 03/31/2025 . | Redemption 100.0000 ....... ... 4123 4,025 | 4,040 ). L4123 ). . 07/31/2031 . |4.B FE
SELECT MEDICAL CORP TL B 1L 12/03/31

..816194-AY-0 .. |- 03/31/2025 . |Redemption 100.0000 ....... .500 .49 ... ...499 ... ...500 |.. . 12/03/2031 . |3.B FE ....

SHU

..82568T-AG-3 | 10/01/27 . 0173072025 . [WELLS FARGO BK ......cccvvvvveeeass Jooniniineeiiiiiins oo 746,991 |......... 844,683 |........... 535,411 ..o 591,542 |0 [ 5,192 |, 0 foreeeenns 5,192 [ 0 foeeeeenns 605,281 . 10/01/2027 . |5.B FE ....
SHUTTERFLY FINANCE LLC PIK-Term 2L

..82568T-AG-3 . 01/01/2025 . | Redemption 100.0000 ....... ... (101) |... .. (101) |... (33 fereiaannn (2,524) ... .. (101)].. .0 [ . 10/01/2027 . |5.B FE ....

..82925B-AF-2 | 04/03/28 . 01/14/2025 . [ JPM FUNDS RECAP ......evveeeieniin Joviniieeeeeiiiiies oo 410,430 | 488,608 |........... 461,925 |...........470,381 [ooooeeiiiiinn0 e 209 0 i 209 [0 e 470,680 |0 e, (60,250) |....... (60,250) |..ouvvveeinn 2,130 |. 04/03/2028 . |4.B FE ....
STANDARD INDUSTRIES INC TL B 1L

..85350E-AB-2 | 09/22/28 ... . 01/29/2025 . [TD SECURITIES .... 426,673 47,448 |.... .. 10,001 . 09/22/2028 . |2.C FE ....

Sycamore Buyer

CBTATAU-AB-9 | e . 03/28/2025 . | Redemption 100.0000 . ...15,309 |.... . 07/23/2029 . [3.B FE ..

..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |.01/01/2025 . [BANK of AMERICA SEC [ RO AT ..985,000 |.... . 09/27/2030 . [4.A FE ..

..87169D-AB-1 | STAR PARENT INC TL B 1L 09/27/30 .. |. 03/31/2025 . |Redemption 100.0000 ..ooee forveeiiiiiiiiins o 2,513 [ 2,513 | 2,448 . 09/27/2030 . [4.A FE ..
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L

BTA22L-AV=2 | 05/27/30 oo . 01/01/2025 . |Redemption 100.0000 ..ooee forveeeeiiiiiens o 4,012 [ 4,012 | 3,961 . 05/27/2030 . |3.A FE ....
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L

BTA22L-AV=2 | 05/27/30 oo . 03/31/2025 . |Redemption 100.0000 ..oooes forveeniiiiiiiins o 4,012 [ 4,012 | 3,961 . 05/27/2030 . |3.B FE ....
TALEN ENERGY SUPPLY LLC TL TLB-EXIT 1L

BTA22L-AV=2 | 05/27/30 oo . 01/01/2025 . [ Tax Free Exchange .......ccccoee |vivieiieiinininns e (1,567,711) |....... (1,584,702) |....... (1,564,517) |....... (1,567, 711) [eoeeeeiines 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foon (1,567, 711) [ovveeeennns (U IO 0 foreeeieiinnns [ PO 0 . 05/27/2030 . |3.A FE ....

TAMKO BUILDING PRODUCTS INC TL B 1L

..87510E-AD-1 . 03/31/2025 . |Redemption 100.0000 ....... ... 2,233 2,22 | 2,232 | .2,233 |.. . 09/20/2030 . (4.B FE ....

..88145L-AF-1 | 06/18/29 . 03/31/2025 . |Redemption 100.0000 ..o fouveeiiiiiiiiinns o 6,007 |..eeeennn. 6,097 |...cconeens 5,511 | 5513 | [V [ [V O [ (V) O [ (VN 0 | [V 55 |. 06/18/2029 . 4.C FE ....
VISTRA OPERATIONS CO LLC TL B3 1L

..88233F-AK-6 | 12/20/30 ... . 03/31/2025 . |Redemption 100.0000 ....... ... 1,250 L1288 | 1,289 21,250 |.. . 12/20/2030 . (2.C FE ....
Third Coast

..BB412K-AC-6 | 09/25/30 .....vvvvveiiiiiiiiiie i . 03/31/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 12,500 |...ooeeeenne 12,500 |...coveens 12,415 |l 2,417 | [V O L:X 1 [V O L:X 1 [V 12,500 fooeeiiinnnns (VN 0 | [V 268 |. 09/25/2030 . [3.C FE ....
THOR INDUSTRIES INC TL B 1L 0

.B851BD-AH-6 | .eeeeenniiiiie e . 02/28/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 55,556 |....cveens 55,556 |......cee. 55,235 [...oconnes 55,042 [oeoeeeeinnnns [V 514 [ [V O 514 [ 0 s 55,556 [...cceeiiiennn (VN 0 | [V 458 |. 11/15/2030 . 3.B FE ....
CLOUD SOFTWARE GRP INC TL B 1L

L.BBBIN-BE-9 | 03/24/31 ..o . 02/28/2025 . |Redemption 100.0000 ....... . 03/24/2031 . |4.B FE ....
CLOUD SOFTWARE GRP INC TL B 1L

..B8B32N-BF-6 | 03/30/29 ......eeiiiiiiiiiiiie s . 02/28/2025 . |Redemption 100.0000 ....... . 03/30/2029 . [4.B FE ..

..89364M-CA-0 | TRANSDIGH INC TL J 1L 02/28/31 ..... . 03/31/2025 . |Redemption 100.0000 ....... . 02/28/2031 . [3.C FE ..
TREASURE HOLDCO INC TL B 1L 11/04/31

. 11/04/2031 . [4.A FE ....

..89458X-AB-3 . |. 03/28/2025 . [Redemption 100.0000 .......
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TRONOX FINANCE LLC TL B 1L 09/30/31
.89708D-AP=7 | .erreneeeeiiie e . 03/31/2025 . |Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins FE T 738 | LK PO 738 |oeeeereiiennns 0 e (VO 0 | (VO 0 e £ (VN 0 | [V 11 |. 09/30/2031 . |3.B FE ....
ULTRA CLEAN HOLDINGS INC TL B 1L
..00385Y-AF-8 |02/25/28 .....ceeeiiiiiiiieiiie . 03/31/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 17,204 |............ 17,204 |............ 17,19 |........... 17,196 [ovvvennnnnnnns 0 e 8 [ 0 | 8 [ 0 s 17,204 |ooeveiinninnns (VN 0 | [V 163 |[. 02/25/2028 . |4.A FE ....
VERTIV GROUP CORP TL B3 1L 03/02/27
O2BITEAFB | e . 03/31/2025 . | Redempt ion 100.0000 ....... . 03/02/2027 . |3.B FE ...
..92550H-AE-3 | VESTIS CORP TL B 1L 02/24/31 ........ . 03/31/2025 . | Redemption 0.0000 ....... . 02/24/2031 . [3.C FE ....
..92630M-AB-3 |Victoria Secret TL B 1L 08/02/28 .. |. 03/31/2025 . |Redemption 100.0000 ....... . 08/02/2028 . |3.B FE
VISTRA ZERO OPERATING CO TL B 1L
..92841D-AB-7 | 04/30/31 . 03/31/2025 . | Redemption 100.0000 . . 04/30/2031 . |3.B FE
..92043E-AE-6 | Wor Idpay TL B 1L 03/31/31 ... . 02/03/2025 . | Tax Free Exchange . 03/31/2031 . |3.B FE
WATLOW ELECTRIC MANUFACT TL B 1L
.. 94254P-AC-4 |08/02/28 ...coooiiiiiiiiiie . 02/11/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 21,88 [oeeeeeneee 21,898 [.....eeeeee 21,782 |oeeeeens 21,803 | [V 95 [oeeiiiiiinnne [V . 95 [oeeiiiiiiinns [V R 21,88 |oooeeeeeens (VO [V [V 684 |. 03/02/2028 . (4.B FE ....
WEBER-STEPHEN PRODUCTS L TL B 1L
..04767K-AN-1 110/29/27 ... . 03/31/2025 . | Redemption 100.0000 .. ..3,750 . 3,750 . 10/29/2027 . |5.A FE
..96244U-AH-0 | IHATABRANDS .. |- 01/01/2025 . | Redemption 100.0000 . (3,467) (3,467) . 08/03/2028 . |4.B FE
..96244U-AH-0 | WHATABRANDS LLC TL B 1L 08/03/28 .. |. 01/01/2025 . |Tax Free Exchange . 1,375,808 .1,375,808 . 08/03/2028 . |4.B FE
..96244U-AJ-6 | WHATABRANDS LLC TL B 1L 08/03/28 .. |. 03/31/2025 . |Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,449 ... 3,449 |.. . 08/03/2028 . |4.B FE
WHITE CAP BUYER LLC TL B 1L 10/19/29)
..96350T-AH-3 . |- 03/31/2025 . | Redemption 100.0000 ...ouvn founnmnniiis foeeieiis 4,517 |... . ... 4,517 |.. . 10/19/2029 . (4.B FE ....
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 . . 01/01/2025 . | Redemption 100.0000 . K .. (25,641) ..(25,641) . .(25,641) . 11/19/2029 . [3.A FE ....
..98415L-AY-2 | XEROX CORP TL B 1L 11/19/29 ......... |. 03/31/2025 . [Redemption 100.0000 ....... ... 51,282 ...51,282 |.... ..51,282 |.. . 11/19/2029 . |3.B FE
NUMERICABLE US LLC TL B 1L 08/31/28
CFBB28D-AN-4 [ oo . 03/10/2025 . | JPU FUNDS RECAP ..vovvvvervacenns [ oo 884,373 |ovvueenen. 979,914 |ovucenenn 960,316 |.vovene. 965,448 , A8 [0 o 966,625 . 08/31/2028 . |5.A FE ...
NUMERICABLE US LLC TL B 1L 08/31/28
L FBB2BD-AN-4 | .eeeeeee . 01/15/2025 . | Redemption 100.0000 ....... ... 2,493 2,48 o 2,457 | 2,493 |.. . 08/31/2028 . |5.A FE
..G1738K-AB-1 |BUZZ MERGER SUB TL B 1L 01/29/27 .. |. 03/31/2025 . |Redemption 100.0000 ....... ....3,8% ... 3,881 ....3,883 |.... .3,8% |.. . 01/29/2027 . |4.B FE
INEOS US PETROCHEM LLC TL B 1L
..G4770M-AL-8 | 04/02/29 ... . 03/31/2025 . | Redemption 100.0000 ....... ... 1,627 1,578 e 1,595 | .1,627 .. . 04/02/2029 . 3.B FE ....
INEOS ENTERP!
..G47700-AL-9 | 07/08/30 ....evvvvrvrrrrnnrnnnnnnrninninnnneenennnnnes . 03/31/2025 . | Redemption 100.0000 ...oeen founmmiiiiiiiiiiii foeeieis 5,300 [oeeeriiinnns 5,300 |oooeeiennns 4,965 |.............5,015 | [V 285 |oeeeiiiiiiees [V R 285 |oeeeiiiiiiins [V 5,300 |eeeiiiiiinnnns (VO [V [V 117 |. 07/08/2030 . |3.B FE ....

CORAL-US CO-BORROIWER LLC TL BS 1L

..G7739P-AL-4 |01/31/28 . 01/31/2028 . |3.C FE ....

. 01/24/2025 . [ CITIBANK

........ 1,500,000 |........1,500,000 [.... 0 f.......1,500,000 [..

CORAL-US CO:
.GT73P-AN-0 | 01/30/82 e . 02/06/2025 . [ CITIBANK .0 |. 750,000 |.. . (7,500) . 01/30/2032 . 3.C FE ...
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 .... |. 03/31/2025 . | Redemption 100.0000 . E 0 .4,838 .0 . 05/17/2028 . [3.B FE ...
..N2014A-AH-5 | CIMPRESS USA INC TL 1L 05/17/28 .... |. 01/01/2025 . | Redemption 100.0000 ....... .0 |. 4,838 |.. . 05/17/2028 . [3.C Z .....
..N2820E-AM-0 | EG AMERICA LLC TL B 1L 02/07/28 ... |. 03/31/2025 . | Redemption 100.0000 ....... 0 forreeeeennsn 835 |0 [, 36,337 . 02/07/2028 . [4.C FE ..
HUNTER DOUGLAS INC TL B 1L 02/26/29
CNBABTF-AB—6 | eeeeeeeeeeeeeeeeee . 01/17/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 104,512 |........... 104,512 |............ 98,940 |........... 100,550 |.....vvveennnn 0 foeeeens 3,963 [ooeiiiiiinns 0 feniiinnn3,963 |oiiiiinnnnn0 e, 104,512 i, (U IO 0 foreeeieiinnns 0 . 02/26/2029 . |4.B FE ....
HUNTER DOUGLAS INC TL B 1L 02/26/29
CNBABTF-AB—6 | eeeeeeeeeeeeeeeeee . 01/17/2025 . | Tax Free Exchange ................ |oeeevevvvnnnninnnns fornnnns 1,034,243 |........ 1,074,489 |........ 1,017,204 |........ 1,033,748 |.ooeeiinninnnn 0 foreeeans [T 0 foreeians [T R 0 foueeees 1,034,243 oo (U IO 0 foreeeieiinnns 0 foreeinnns 17,584 |. 02/26/2029 . |4.B FE ....
HUNTER DOUGLAS INC TL B 1L
CNBIBTF-AE-0 | weeeeeiiee e . 03/31/2025 . | Redemption 100.0000 ....... ....2,686 ... 2,586 |.... .2,686 |.. . 01/19/2032 . [4.B FE ..
..68371Y-AP-8 | OPEN TEXT CORP TL B 1L . 03/31/2025 . |Redemption 100.0000 . R 7,318 7,218 . 7,318 . 01/31/2030 . [2.C FE ..
..CO102M-AS-4 | AIR CANADA TL B 1L 03/22/31 ......... . 03/31/2025 . |Redemption 100.0000 ....... .2,500 |.. . 03/22/2031 . [2.C FE ..
BAUSCH + LOMB CORP TL B 1L 05/10/27
.CO7BTF=AB-8 | .eeeeeneiiieie e . 03/31/2025 . | Redemption 100.0000 ....... . 4,389 |.. . 05/10/2027 . [4.B FE ..
..02348C-AJ-6 | CELESTICA INC TL B 1L 06/20/31 ..... . 03/27/2025 . |Redemption 100.0000 ....... ....375 | . 06/20/2031 . [3.B FE ..

GARDA WORLD SECURITY TL B 1L
..C4000K-AF-1 102/01/29 oo . 01/31/2025 . |Redemption 100.0000 ..oeee foueeeeeeii e 2,563 |............ 2,563 |............. 2,563 |............. 2,563 |...cveeeen. 0 [t 0 loeeeeinees 0 fooeeeanns 0 loeeeeines 0 [ 2,563 |.....ccvveee.. 0 loeeeeiee 0 [, 0 looeeiie. 26 |. 02/01/2029 . [4.A FE ....
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GARDA WORLD SECURITY TL B 1L
..C4000K-AF-1 [02/01/29 ..evvvviiiiiiiiiniiiiiiiee e . 02/07/2025 . | Tax Free Exchange ..........cccee Jovovrrrriinnninnnns foenes 1,020,240 |........ 1,020,240 |........ 1,020,240 |........ 1,020,240 |oevvvenninnne [ PR (VN P [ PR (VN P (U . 1,020,240 |oeeennierinnnnn (1 P [ PO [V PO 11,804 |. 02/01/2029 . [4.A FE ....
GARDA WORLD SECURITY TL B 1L
..C4000K-AG-9 |02/01/29 ... . 03/31/2025 . | Redemption 100.0000 ..en 2,551 ..en 2,551 N 2,551 | . 02/01/2029 . |4.A FE ..
..C6901L-AM-9 [ 1011778 BC . 03/31/2025 . | Redemption 100.0000 .0 03,229 |.. . 09/20/2030 . |3.A FE ..
ONTARIO GAMING GTA LP TL B 1L
..08907U-AB=7 [ 08/01/30 ...eeeeeeeeeeeeeeenn e e e eeene e e eeeneas . 03/31/2025 . | Redemption 100.0000 . . 08/01/2030 . |4.B FE ..
..08000C-AM-5 |CLARIOS GLOBAL LP TL B 1L 05/06/30 |. 01/10/2025 . | JPM FUNDS RECAP . 05/06/2030 . |3.C FE ..
ZEGONA FINANCE PLC TL B 1L 07/17/29
2 9B927F-AB=6 | .evvenieiiiiiie e . 03/06/2025 . | Redemption 100.0000 ....... ... 19,883 |. . 19,883 |... . 07/17/2029 . |4.B PL ..
..24736C-BS-2 |SKYMILES IP LTD TL B 1L 10/20/27 .. |. 01/21/2025 . |Redemption 100.0000 ....... . (4,714)|. . (4,714) ... . 10/20/2027 . |2.A FE ..
..45672J-AL-4 | INEOS FINANCE PLC TL B 1L 11/05/28 . 03/31/2025 . [ Redemption 100.0000 ....... foeeeeeeiiniiiiiiiinn Joeveeeennn 1,000 | 1,000 [aniiiniinnnnnn 986 o991 0 e [ N N | ) AN 9 . 11/05/2028 . |3.B FE ..
SAMSONITE IP HOLDINGS TL B 1L
..89969K-AJ-6 [06/21/30 ..evvviiiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ....... foereeeeiiiiiiiiiiinn foeveennnn 1,996 | 1,996 [ 1,995 [ 1,995 |0 LI PO [ PR L PO (U1 O 1,996 |oovvennnes (1 P [ PO [V 32 . 06/21/2030 . [2.C FE ....
ALTICE FINANCING SA TL B 1L
..LO178U-AM-8 [11/01/27 ... . 01/15/2025 . | Redemption 100.0000 ....... . 11/01/2027 . |4.C FE ....
..L2000A-AF-7 . 03/31/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,634 |............ 11,634 |oooeeeennnns 11,600 |............ 11,600 [ooeiievennnnns [ O L3 [ R L2 (U P 11,634 | (1 P [ PO [V 17 |. 01/31/2031 . |3.C FE ....
..L2000D-AH-7 . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,500 [ooeiiiinns 2,500 |iieiiinns 2,462 |.....covnnnnn 2,465 |..coooiiinnnnns [ O [T [ R [T (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 57 |. 09/27/2029 . |4.B FE ....
FLUTTER FINANCING BV TL B 1L
LNSBIZE-AG-5 [ 11730730 wevvnniiiiiiiiieiiii . 03/31/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,144 ... 3,144 [......oeeiis 3,136 |veeeennnnnns 3,136 |oviiiinns [ PR (eI PO [ PR LS PO (U1 O 3,144 |t (1 P [ PO [V 48 |. 11/30/2030 . |2.C FE ....
FLUTTER FINANCING BV TL B 1L
L NSB13E-AG-5 [ 11/30/30 tevvvniiiiiiiiiiiiiiiiiiin i . 01/01/2025 . | Redemption 100.0000 ....ooe foreiiiiiiiiiiiiiiinn it 3,476 [ooiiiinnnnns 3,176 |iveeennnnnns 3,167 |iveeennnnnns 3,167 |ivveeinnnnns [ 9 | [U LI PP (U 3476 | [ P U [ I P 0 |. 11/30/2030 . |3.A FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 59,438,541 59,992,637 59,098,404 48,432,696 0 132,600 0 132,600 0 59,394,060 0 44,480 44,480 562,312 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 671,123,374 678,501,897 670,443,710 535,873,548 0 1,331,235 0 1,331,235 0 673,339,966 0 (2,319,613)| (2,319,613) 11,331,393 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 14,900,000 14,900,000 14,900,000 0 0 0 0 0 0 14,900,000 0 0 0 0 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 686,023,374 693,401,897 685,343,710 535,873,548 0 1,331,235 0 1,331,235 0 688,239,966 0 (2,319,613)| (2,319,613) 11,331,393 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
0509999999. Total - Issuer Credit Obligations 686,023,374 693,401,897 685,343,710 0 1,331,235 0 1,331,236 0 (2,319,613)| (2,319,613) 11,331,393 XXX XXX
..36176F-2C-1 |G2 G2 765171  4.700% 12/20/61 ... ... |- 02/01/2025 . | Paydoun ... .28 0. (D] 0. .. 0 |. 12/20/2061 . |1.A ........
..3617ON-RP-5 [G2 G2 MA1394  4.750% 10/20/43 ... . 03/01/2025 . | Paydown ... .. 180 .0 N 0 . 10/20/2043 . |1.A ........
Government NatioMA2392 gage A G2 MA2466
..361790-W3-1 [4.750% 12/20/44 ....oovvvnniiiiiiniiiiiiiiiiis . 03/01/2025 . | Paydown ... .0 w0 ] . 12/20/2044 . |1.A ........
..36204M-D9-7 |GNMA 30 YR GN 373728  7.500% 05/15/26 ....... . 03/01/2025 . | Paydown ... 0. o0 |- . 05/15/2026 . |1.A ........
..36204R-HZ-4 |GNMA 30 YR GN 377448  7.500% 12/15/26 ....... . 03/01/2025 . | Paydown ... .0 w0 ] . 12/15/2026 . |1.A ........
..36206J-J6-2 |GNMA 30 YR GN 412585 7.500% 04/15/26 . . 03/01/2025 . | Paydoun . 0 0| . 04/15/2026 . |1.A .
..36206M-BG-1 [GNMA 30 YR GN 415039  7.500% 02/15/26 . . 03/01/2025 . | Paydoun . 0 0| . 02/15/2026 . |1.A .
..36207D-3R-5 |GNMA GN 429308  7.500% 03/15/27 .............. . 03/01/2025 . | Paydown ... 0. o0 |- . 03/15/2027 . |1.A ........
..36207J-DZ-3 |GNMA 30 YR GN 433120  7.500% 09/15/26 ....... . 03/01/2025 . | Paydown ... .0 w0 ] . 09/15/2026 . |1.A ........
..36207K-B4-1 | GNMA GN 433959  6.500% 09/15/28 ... . 03/01/2025 . | Paydoun . 0 0| . 09/15/2028 . |1.A .
..36207S-K4-4 | GNMA GN 440515  7.500% 12/15/26 ... . 02/01/2025 . | Paydoun . 0 0| . 12/15/2026 . |1.A .
..36207U-D8-8 |GNMA 30 YR GN 442127  7.500% 11/15/26 ....... . 03/01/2025 . | Paydown ... 0. o0 |- . 11/15/2026 . |1.A ........
..36208D-VP-7 |GNMA 30 YR GN 448022  7.500% 04/15/27 ....... . 03/01/2025 . | Paydown ... .0 w0 ] . 04/15/2027 . |1.A ........
..36208H-5N-2 | GNMA 30 YR GN 451853  7.500% 08/15/27 . . 03/01/2025 . | Paydoun . 0 0| . 08/15/2027 . |1.A .
..36208H-SK-3 [GNMA 30 YR GN 451522  7.500% 10/15/27 . . 03/01/2025 . | Paydoun . 0 0| . 10/15/2027 . |1.A .
..36208Y-LM-9 [GNMA 30 YR GN 464832  6.500% 09/15/28 . . 03/01/2025 . | Paydoun . 0 0| . 09/15/2028 . |1.A .
..36209B-DX-3 [GNMA 30 YR GN 466418  6.500% 12/15/28 . . 03/01/2025 . | Paydoun . 0 0| . 12/15/2028 . |1.A .
..36209C-62-4 |GNMA 30 YR GN 468088  7.000% 07/15/28 . . 03/01/2025 . | Paydoun . 0 0| . 07/15/2028 . |1.A .
..362090-6M-2 |GNMA GN 478876  7.500% 11/15/29 . 03/01/2025 . | Paydoun . 0 0| . 11/15/2029 . |1.A .
..36209T-Y9-4 [GNMA 30 YR GN 481436  6.500% 12/15/28 . . 03/01/2025 . | Paydoun . 0 .0 | . 12/15/2028 . |1.A .
..36209V-CE-2 | GNMA GN 482569  6.500% 05/15/29 ... . 03/01/2025 . | Paydown ... .0 .. .0 .. . 05/15/2029 . |1.A ........
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..36210A-D9-5 |GNMA 30 YR GN 486228  7.500% 11/15/29 ....... . 03/01/2025 . | Paydoun ... ... 286 L..208 ... . (12)). .0 . . (12) ) 0 ....286 |.. 0 e .0 . 11/15/2029 . (1
..36210D-GY-1 | GNMA GN 489015  7.000% 05/15/29 ...... . 03/01/2025 . | Paydoun . . 840 892 |. . (52) ] 0 0| .840 0| . 05/15/2029 . (1.
..36210F-TB-2 |GNMA 30 YR GN 491146  6.500% 12/15/28 . . 03/01/2025 . | Paydoun . . 763 .809 |. . (46) | 0 0| .763 0| . 12/15/2028 . (1.
..36210J-V9-6 | GNMA 30 YR GN 493940  6.500% 05/15/29 . . 03/01/2025 . | Paydoun . . 809 .851 |. . (42) ) 0 0| .809 0| . 05/15/2029 . (1.
..36210T-3Y-0 |GNMA 30 YR GN 502215  6.500% 05/15/29 . . 03/01/2025 . | Paydoun . . 365 .383 |. . (18) ] 0 0| .365 0| . 05/15/2029 . (1.
..36211U-7J-5 | GNMA 30 YR GN 523897  7.500% 11/15/29 . . 03/01/2025 . | Paydoun . 1,343 01,398 | . (56) | 0 0| 1,343 0| . 11/15/2029 . (1.
..36225A-TB-6 | GNMA 30 YR GN 780546  7.500% 04/15/27 . . 03/01/2025 . | Paydoun . .97 315 | . (18) ] 0 0| .297 0| . 04/15/2027 . (1.
..36225A-1B-2 | GNMA 30 YR GN 780642  7.000% 09/15/27 ...... . 03/01/2025 . | Paydoun ... ... 375 ....395 |.... (20 .0 . 0 ....375 ). 0 . 09/15/2027 . (1.
..36225B-F6-0 |GNMA 30 YR GN 781089  7.500% 09/15/29 . . 03/01/2025 . | Paydoun ... .... 680 A VA ... (38)] .0 . 0 ....680 |.. 0 . 09/15/2029 . (1.
..36297E-2Y-4 |G2 G2 710059  4.500% 11/20/60 ...... . 03/01/2025 . | Paydoun . . (22) ) 0 0| 0| . 11/20/2060 . (1.
..38375J-7X-7 |GNR 2007-28 PB  5.500% 05/16/37 . 03/01/2025 . | Paydoun . (2,810) |. 0 0| 0| . 05/16/2037 . (1.
..38382A-LN-3 | GNR 2019-123 HI  4.000% 10/20/49 .. .. [. 03/01/2025 . | Paydoun ... ... (8,845)]. .0 [....... (8,845)]... 0. .0 . . 10/20/2049 . [1.
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) (12,576) 0 (12,576) 0 0 XXX XXX
..38376G-FV-7 |GNR 2010-28 A 1.500% 01/16/52 ... . 03/01/2025 . | Paydoun ... .0 . . 0 0 . 01/16/2052 . [1.A ........
..38378B-DB-2 |GNR 2012-23 10 0.238% 06/16/53 . . 03/01/2025 . | Paydoun . 0 0| 0| . 06/16/2053 . [1.A .
..38378B-DY-2 |GNR 2012-22 10 0.000% 10/16/53 . 03/01/2025 . | Paydoun . 0 0| 0| . 10/16/2053 . [1.A .
..38378B-TK-5 |GNR 2012-53 10 0.906% 03/16/47 ... . 03/01/2025 . | Paydoun ... .0 . 0 0 . 03/16/2047 . [1.A ........
..38378K-YB-9 |GNR 2013-105 10  0.134% 06/16/54 .. . |- 03/01/2025 . | Paydoun ... .0 . 0 0 . 06/16/2054 . [1.A ........
.. 38378N-5K-5 |GNR 2014-73 10 0.404% 04/16/56 . 03/01/2025 . | Paydoun . 0 0| 0| . 04/16/2056 . [1.A .
..38378N-FO-9 |GNR 2014-50 10  0.588% 09/16/55 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/16/2055 . [1.A .
..38378X-5P-2 | GNR 2015-9 10 0.509% 02/16/49 ... |- 03/01/2025 . | Paydoun ... .0 . 0 0 . 02/16/2049 . (1.A ........
..38378X-FU-0 |GNR 2014-112 10  0.668% 01/16/48 .. . |- 03/01/2025 . | Paydoun ... .0 . 0 0 . 01/16/2048 . [1.A ........
.. 38378X-SH-5 |GNR 2014-143 10  0.460% 02/16/48 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 02/16/2048 . [1.A .
..38378X-1I5-6 | GNR 2014-186 1B 0.350% 04/16/50 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 04/16/2050 . [1.A .
..38379K-4K-1 | GNR 2015-160 10  0.289% 01/16/56 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 01/16/2056 . [1.A .
..38379K-X6-0 |GNR 2015-145 10  0.727% 07/16/57 . 03/01/2025 . | Paydoun . 0 0| 0| . 07/16/2057 . [1.A .
..38379U-NF-9 | GNR 2016-45 10 0.556% 02/16/58 . 03/01/2025 . | Paydoun . 0 0| 0| . 02/16/2058 . [1.A .
..38379U-R6-5 |GNR 2016-133 10  0.703% 12/16/57 . 03/01/2025 . | Paydoun . .. (29, 0 0| 0| . 12/16/2057 . [1.A .
..38379U-RP-3 | GNR 2016-70 10 0.761% 04/16/58 . 03/01/2025 . | Paydoun . .. (13,577) | 0 ( 0| 0| . 04/16/2058 . [1.A .
..38379U-TJ-5 |GNR 2016-72 10  0.723% 12/16/55 . 03/01/2025 . | Paydoun . . (44) ). 0 0| 0| . 12/16/2055 . [1.A .
..38379U-IM-4 | GNR 2016-86 0 0.994% 03/16/58 ... . 03/01/2025 . | Paydoun . . ...(1,434) ). 0. 0. .0 . . 03/16/2058 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -

Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 0 0 100,218 72,298 (72,298) (72,298) 0 0 XXX XXX
..31288J-AH-9 |FGLMC FG C79008  5.500% 05/01/33 .. .. |- 03/01/2025 . |Paydown ... .19 19 .0 . .0 . . 05/01/2033 . [1.A .
..3128F7-N6-7 |FHLMC FG D67613  7.000% 01/01/26 .. ... |- 03/01/2025 . | Paydoun ... .0 . .0 . . 01/01/2026 . [1.A ........

FREDDIEMAC STRIP 270 FHS 270 300  3.000%
L 3128HX-W7-6 | 08/15/42 oo .. |- 03/01/2025 . |Paydown ... . . s (2,204) .0 . 0 . 0 . 08/15/2042 . [1.A ........
..3128P7-4B-6 |FG FG C91718  3.000% 08/01/33 . 03/01/2025 . | Paydoun . ..222,406 ..222,233 |. ..222,197 | .. 209 0 0| .222,406 0| . 08/01/2033 . [1.A .
..3128P7-0A-4 |FG FG C91349  4.500% 12/01/30 . 03/01/2025 . | Paydoun . 53,163 55,322 |. 54,249 |. (1,086) |. 0 0| 53,163 0| . 12/01/2030 . [1.A .
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 . 03/01/2025 . | Paydoun . . 6,49 .6,743 |. . 6,502 |. ...(6) ] 0 0| . 6,495 0| . 05/01/2025 . [1.A .
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 . 03/01/2025 . | Paydoun . .5,308 5,739 | .5,422 | . (24) 0 0| .5,38 0| . 06/01/2025 . [1.A .
..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 . 03/01/2025 . | Paydoun . 11,386 12,105 |. 11,439 |. . (53) 0 0| 11,386 0| . 07/01/2025 . [1.A .
..3128PT-6X-8 |FG FG J14486  3.000% 02/01/26 ... . 03/01/2025 . | Paydoun . 34,486 33,376 |. 34,205 |. 190 | 0 0| 34,486 0| . 02/01/2026 . [1.A .
..3128QP-LV-2 |FHLMC FH 1B7189  7.563% 03/01/36 . 03/01/2025 . | Paydoun . 174 182 |. 77 . .(3)] 0 0| 174 0| . 03/01/2036 . [1.A .
..312884-DY-0 |FHARM FH 1Q0119  7.497% 09/01/36 .. . 03/01/2025 . | Paydoun . (12) |. 0 0| 0| . 09/01/2036 . [1.A .
..31203T-HV-2 | FHLMC FG C29244  7.000% 07/01/29 .. . 03/01/2025 . | Paydoun . .(4)] 0 0| 0| . 07/01/2029 . [1.A .
..31300L-CF-0 | FHARM FH 848170  6.529% 12/01/39 . 03/01/2025 . | Paydoun . ..(2)) 0 0| 0| . 12/01/2039 . [1.A .
..313267-DZ-5 |FG FG UB0120  3.500% 12/01/32 ... |- 03/01/2025 . | Paydoun ... ....(2,659) |. .0 . 0 0 . 12/01/2082 . [1.A ........
..313267-H3-2 |FG FG UB0250  3.500% 03/01/33 ... . |- 03/01/2025 . | Paydoun ... ...(2,227) | .0 . 0 0 . 03/01/2033 . [1.A ........
..313267-LE-3 |FG FG UB0325  3.500% 05/01/33 . 03/01/2025 . | Paydoun . (1,008) |. 0 0| 0| . 05/01/2033 . [1.A .
..3132H3-K5-1 |FG FG U90316  4.000% 10/01/42 . 03/01/2025 . | Paydoun . (1,19) |. 0 0| 0| . 10/01/2042 . [1.A .
..3132H7-BY-9 |FG FG U99054  4.000% 06/01/43 ... . |. 03/01/2025 . | Paydoun ... . 114,671 ...(9,823) |. .0 .. .0 .. .0 .. . 06/01/2043 . [1.A ........
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..3132H7-C4-4 |FG FG U99090  4.000% 10/01/42 ... . |- 03/01/2025 . | Paydoun ... ... 55,854 ... 55,854 ...58,717 |............58,982 |.... 0. o0 |- ..55,854 |.. o0 ) . 10/01/2042 . |1.
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 ... . 03/01/2025 . | Paydoun . .. 308,273 ..308,273 ..302,685 |. ..304,800 |. 0 0| .308,273 0| . 07/01/2033 . |1.
..31320D-EG-5 |FGLMC FG Q40134  3.500% 04/01/46 . 03/01/2025 . | Paydoun . 17,335 | (1 253) |. 0 ..(1,253) 0| 0| . 04/01/2046 . |1.
..3132XS-BQ-2 [FGLMC FG Q50046  3.500% 08/01/47 .. . 03/01/2025 . | Paydoun . . 100,072 |. (4,821) ). 0 . (4,821) 0| 0| . 08/01/2047 . |1.
..31335G-LP-8 |FHLMC FG 80334  7.500% 08/01/25 .. . 03/01/2025 . | Paydoun . . 0 e (2) 0| 0| . 08/01/2025 . |1.
..31335G-L0-6 |FHLMC FG C80335  7.000% 08/01/25 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 08/01/2025 . |1.
..313356-LZ-6 |FHLMC FG C80344  7.500% 09/01/25 .. . 03/01/2025 . | Paydoun . 0 0| 0| . 09/01/2025 . |1.
..31335G-NM-3 [ FHLMC FG C80396  7.000% 04/01/26 . ... |- 03/01/2025 . [Paydown ... .0 .0 .0 . 04/01/2026 . |1.
FHLMC STRUCTURED PASS THROUGH FSPC T 7 A5
..3133TA-ZY-1 [7.270% 08/25/28 . 03/01/2025 . | Paydown ... .0 w0 ] w0 ] . 08/25/2028 . |1.
..31349U-B5-6 |FHARM FH 782760  7.263% 11/01/36 . 03/01/2025 . | Paydoun . 0 0| 0| . 11/01/2036 . |1.
..3136A5-3Z-7 |FNR 2012-51 TP 3.500% 03/25/41 ... . 03/01/2025 . | Paydown ... .0 w0 ] .322 392 .. w0 ] . 03/25/2041 . |1.
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 .. . 03/01/2025 . | Paydown ... 0. o0 |- .. 35,482 |.. o0 ] . 02/25/2032 . |1.
..3136AG-HW-5 [FNR 2013-94 CZ  3.500% 09/25/43 . . 03/01/2025 . | Paydoun . N 0 0| 23,954 0| . 09/25/2043 . |1.
..3136AH-SJ-0 |FNR 2013-137 AL 3.500% 03/25/42 . 03/01/2025 . | Paydoun . .. 121,089 ..121,435 |. 0 0| 121,089 0| . 03/25/2042 . |1.
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 . 03/01/2025 . | Paydoun . . 182 184 |, 0 0| .182 0| . 10/01/2035 . |1.
..31373X-6S-5 |FNMA FN 306981 8.000% 06/01/25 . 03/01/2025 . | Paydoun . . . . N . N 0 0| .206 .0 | . 06/01/2025 . |1.
..3137AF-PB-2 |FHR FHR 3919 BV ~ 4.000% 08/15/30 . 03/01/2025 . | Paydoun . .. 180,070 . 180,070 ..203,760 |. ..180,399 |. 0 0| 180,070 0| . 08/15/2030 . |1.
..3137B1-ZD-7 |FHR 4204 QA  1.500% 07/15/42 .... . 03/01/2025 . | Paydoun . 11,918 11,918 11,102 |. 11,401 0 0| 11,918 0| . 07/15/2042 . |1.
..3137B2-DN-7 |FHR FHR 4203 NJ  3.000% 10/15/40 . 03/01/2025 . | Paydoun . 91,625 91,625 90,566 |. 91,441 0 0| 91,625 0| . 10/15/2040 . |1.
..3137BC-6T-0 |FHR FHR 4361 WV  3.500% 05/15/44 .. . 03/01/2025 . | Paydoun . 25,042 24,849 |. 0 0| 0| . 05/15/2044 . |1.
..3137F3-KA-1 [FHR FHR 4768 ZQ  4.000% 10/15/47 . 03/01/2025 . | Paydoun . 47,600 48,358 |. 0 0| 0| . 10/15/2047 . |1.
..3137FU-PE-8 |FHR 4988 IH 10  2.500% 07/25/35 . . 03/03/2025 . | Paydoun . .. (58,268) |. 0 0| 0| . 07/25/2035 . |1.
..31380Y-P6-1 |FNMA FN 454145  6.500% 11/01/28 . 03/01/2025 . | Paydoun . ... (861) ] 0 0| 0| . 11/01/2028 . |1.
..31382T-5C-9 |FNMA FN 492343  6.500% 05/01/29 . . 03/01/2025 . | Paydoun . L (14)]. 0 0| 0| . 05/01/2029 . |1.
..31384D-PA-4 |FNMA FN 520717  7.500% 11/01/29 . 03/01/2025 . | Paydoun . 0 0| 0| . 11/01/2029 . |1.
..31384V-JY-9 |FNMA FN 534979  7.027% 04/01/30 . 03/01/2025 . | Paydoun . 0 0| 0| . 04/01/2030 . |1.
..31384V-UL-4 |FNMA FN 535287  8.000% 05/01/30 . 03/01/2025 . | Paydoun . 0 0| 0| . 05/01/2030 . |1.
..31385B-Y9-0 |FNMA FN 539936  7.500% 05/01/30 ... . 03/01/2025 . | Paydown ... 0. o0 |- o0 ] . 05/01/2030 . |1.
.. 31385J-JC-3 |FNMA FN 545759  6.500% 07/01/32 ... . 03/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2032 . |1.
..31385J-K4-9 |FNMA FN 545815  7.000% 07/01/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.
..31385W-25-7 |FNMA FN 555285  6.000% 03/01/33 . 03/01/2025 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.
..31386U-BV-3 |FNMA FN 573452  7.000% 05/01/31 ... . 03/01/2025 . | Paydown ... 0. o0 |- o0 ] . 05/01/2031 . |1.
..31387N-3G-0 |FNMA FN 589499  6.500% 08/01/31 ... . 03/01/2025 . | Paydown ... .0 w0 ] w0 ] . 08/01/2031 . |1.
..31387R-AQ-1 [FNMA FN 591415  6.500% 09/01/31 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/01/2031 . |1.
..31387W-TW-7 [FNMA FN 596465  7.000% 08/01/31 . 03/01/2025 . | Paydoun . 0 0| 0| . 08/01/2031 . |1.A .
..3138E0-YE-3 [FN FN AJ7908  3.000% 01/01/27 . |- 03/01/2025 . | Paydown ... 0. o0 |- o0 ] . 01/01/2027 . |1.A ........
..3138EG-QR-8 |FN FN AL0463  3.000% 07/01/26 ... . |- 03/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2026 . |1.A ........
..3138EJ-C7-1 [FN FN AL1893  3.500% 05/01/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 05/01/2032 . |1.A .
..3138EJ-YV-4 [FN FN AL2523  3.500% 09/01/32 ... . 03/01/2025 . | Paydoun . 0 0| 0| . 09/01/2032 . |1.A .
..3138EM-LE-O |FNMA FN AL4824  4.000% 09/01/43 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/01/2043 . |1.A .
..3138EQ-GE-6 |FN FN AL7396  6.533% 02/01/37 . 03/01/2025 . | Paydoun . 0 0| 0| . 02/01/2037 . |1.A .
..3138MC-YS-7 [FN FN AP8820  3.500% 11/01/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 11/01/2032 . |1.A .
..3138ML-MF-8 [FN FN AQ4857  3.000% 11/01/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 1170172032 . |1.A .
..3138IR-Y8-8 [FN FN AQ9734  3.500% 01/01/33 . 03/01/2025 . | Paydoun . 0 0| 0| . 01/01/2033 . |1.A .
..3138W5-22-0 [FN FN AR7991  3.500% 03/01/33 . 03/01/2025 . | Paydoun . 0 0| 0| . 03/01/2033 . |1.A .
..3138W9-JV-3 |FN FN AS0275  3.000% 08/01/33 ... . 03/01/2025 . | Paydoun . 0 0| 0| . 08/01/2033 . |1.A .
..3138WE-NQ-8 |FNMA FN AS4898  3.500% 05/01/45 . 03/01/2025 . | Paydoun . 0 0| 0| . 05/01/2045 . |1.A .
..3138WH-TV-4 |FN AS7763  4.000% 08/01/46 .... . 03/01/2025 . | Paydoun . 0 0| 0| . 08/01/2046 . |1.A .
..31390Q-Q3-2 |FNMA FN 653074  7.000% 07/01/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 07/01/2032 . |1.A .
..31391X-EP-0 |FNMA FN 679742  6.940% 01/01/40 ... . 03/01/2025 . | Paydoun . 0 .0 | 0| . 01/01/2040 . |1.A .
..31392V-N0-1 [FGLMC FHR 2496 zH  5.500% 09/15/32 . 03/01/2025 . | Paydoun . 0 0| 0| . 09/15/2032 . |1.A .
..31393A-84-0 |FNR 2003-W5 A 4.540% 04/25/33 .. . 03/25/2025 . |Paydoun . [ PO .0 | 0| . 04/25/2033 . |1.A
..31393C-EY-5 [FNIi 2003-34 A1 6.000% 04/25/43 ... . 03/01/2025 . | Paydown ... .0 .. .0 .. .0 .. . 04/25/2043 . |1.B
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..31393E-L0-0 |FNW 2003-W12 2A6  5.000% 06/25/43 ............ . 03/01/2025 . |Paydoun .......coooeeiiiiiiiiiiiiiins feieiiiiiiiiiiieiees feeiiiine 9,598 |oeiiiiiinns 9,598 |[.eevnnnnnne 9,508 [.eunnnnnnee 9,587 |l [V L1 PO [V L1 I PO [V 9,598 |...ooeeiiinnns (VO [V [V 84 . 06/25/2043 . |1.A ........
FREDDIE MAC - CMO FHR 2531 Z  5.500%
..31393G-3L-6 | 12/15/32 . 03/01/2025 . | Paydoun ... .. 19,641 ...19,641 ...18,245 |............19,060 |.... .0 . 0 ..19,641 |.. 0 . 12/15/2082 . [1.A ........
..31393U-A6-0 | FNW 2003-W19 1A7 ~ 5.620% 11/25/33 . . 03/01/2025 . | Paydoun . 35,403 35,403 38,083 | 36,653 |. 0 0| 35,403 0| . 11/25/2033 . [1.A .
..313930-YF-0 |FHR FHR 2638 JH  5.000% 07/15/33 . 03/01/2025 . | Paydoun . 84,474 84,474 71,373 | 82,329 |. 0 0| 84,474 0| . 07/15/2083 . [1.A .
..31394B-R7-1 |FNMA 2004-97 B 5.500% 01/25/35 . 03/01/2025 . | Paydoun . 69,944 69,944 77,845 |. 78,034 |. 0 0| 69,944 0| . 01/25/2035 . [1.A .
..31394M-CM-0 |FHR FHR 2702 CE  4.500% 11/15/33 .. . 03/01/2025 . | Paydoun . .. 126,842 ..126,842 ..128,525 |. ..127,357 |. 0 0| .126,842 0| . 11/15/2083 . [1.A .
..31394R-JY-6 |FHLMC FHR 2754 PE  5.000% 02/15/34 .. . |- 03/01/2025 . [Paydown ... .. 35,021 ... 36,921 ...36,797 |............36,189 |.... .0 . 0 ..36,921 |.. 0 . 02/15/2034 . [1.A ........
..31394R-VIi-6 | FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 .. . |- 03/01/2025 . [Paydown ... ...25,167 ... 24,428 |............ 24,853 |.... .0 . 0 ..25,167 |.. 0 . 03/15/2034 . [1.A ........
..313960-6F-1 |FNR 2009-69 PB  5.000% 09/25/39 ... . 03/01/2025 . | Paydoun . 54,188 |. 0 0| 46,964 0| . 09/25/2039 . [1.A .
..31396R-DY-0 |FHR FHR 3149 CZ  6.000% 05/15/36 . 03/01/2025 . | Paydoun . .9,804 |. 0 0| . 8,576 0| . 05/15/2036 . [1.A .
..31397N-LM-5 |FNR 2009-11 NB 5.000% 03/25/29 ... . 03/01/2025 . | Paydoun ... ... 12,157 ... .0 . 0 L1217 ) 0 . 03/25/2029 . [1.A ........
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 .. . 01/01/2025 . | Paydoun ... ....3,578 |.... .0 . 0 .3,578 |.. 0 . 01/15/2025 . [1.A ........
..31398R-CD-5 |FNR 2010-43 BM  3.500% 05/25/25 . . 03/01/2025 . | Paydoun . 2,533 | 0 0| . 2,542 0| . 06/25/2025 . 1.A .
..31398V-H6-6 |FHR FHR 3640 GM  4.000% 03/15/25 . 02/01/2025 . | Paydoun . 11,517 |. 0 0| 11,517 0| . 03/15/2025 . [1.A .
..31398I/-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 .. . 01/01/2025 . | Paydoun . .1,024 | 0 0| 1,024 0| . 02/15/2025 . 1.A .
..314026-SJ-3 |FNMA FN 728721  5.500% 07/01/33 . 03/01/2025 . | Paydoun . . 4,802 |. 0 0| . 4,872 0| . 07/01/2033 . [1.A .
..31402H-3X-7 |FNMA FN 729914  5.500% 08/01/33 . 03/01/2025 . | Paydoun . 1,083 |. 0 0| .1,062 0| . 08/01/2033 . [1.A .
..31402T-TM-7 | FNMA FN 737756  5.500% 09/01/33 . 03/01/2025 . | Paydoun . .860 |. 0 0| .856 0| . 09/01/2033 . [1.A .
..31405M-JH-1 |FNMA FN 793264  5.500% 09/01/34 . . 03/01/2025 . | Paydoun . .2,511 | 0 0| . 2,478 0| . 09/01/2034 . [1.A .
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 . 03/01/2025 . | Paydoun . .1,419 | 0 0| . 1,39 0| . 09/01/2034 . [1.A .
..314050-LD-8 |FNMA FN 796024  5.500% 09/01/34 . 03/01/2025 . | Paydoun . L7,722 | 0 0| 0| . 09/01/2034 . [1.A .
..314050-MU-9 | FNMA FN 796071  5.500% 09/01/34 . 03/01/2025 . | Paydoun . .898 |. 0 0| 0| . 09/01/2034 . [1.A .
..31406N-YU-2 |FNMA FN 815323  6.384% 01/01/35 . 03/01/2025 . | Paydoun . 782 |. 0 0| 0| . 01/01/2035 . [1.A .
..3140F8-VR-5 |FN FN BD1523 ~ 3.500% 06/01/46 ... . 03/01/2025 . | Paydoun . 29,008 |. 0 0| 0| . 06/01/2046 . [1.A .
..3140HK-2H-0 |FN FN BK6175  4.000% 10/01/48 . 03/01/2025 . | Paydoun . 0 0| 0| . 10/01/2048 . [1.A .
..3140J7-XL-4 |FN FN BM3382  5.000% 03/01/27 . 03/01/2025 . | Paydoun . 0 0| 0| . 03/01/2027 . [1.A .
..3140JG-AM-7 | FN FN BNOO11  4.000% 08/01/48 . 03/01/2025 . | Paydoun . 0 0| 0| . 08/01/2048 . [1.A .
..3140JG-WT-8 |FN FN BNO657  4.000% 09/01/48 ... . |- 03/01/2025 . | Paydoun ... .0 . 0 0 . 09/01/2048 . [1.A ........
..3140JJ-EX-3 |FN FN BN1949  4.000% 10/01/48 . |- 03/01/2025 . | Paydoun ... .0 . 0 0 . 10/01/2048 . [1.A ........
..31412E-CK-0 |FNMA FN 922674  6.874% 04/01/36 . 03/01/2025 . | Paydoun . 0 0| 0| . 04/01/2036 . [1.A .
..314128-PL-3 |FN FN 933427  5.000% 03/01/38 ... . 03/01/2025 . | Paydoun . 0 0| 0| . 03/01/2038 . [1.A .
..31414V-BF-2 |FNMA FN 977138  5.500% 08/01/38 ... . 03/01/2025 . | Paydoun ... .0 . 0 0 . 08/01/2038 . [1.A ........
..31416N-HY-1 |FNMA FN AA4746  3.500% 11/01/25 ... . 03/01/2025 . | Paydoun ... . . . .0 . 0 . 0 . 11/01/2025 . [1.A ........
..31417C-0F-5 |FN FN AB5853  3.000% 08/01/32 ... . 03/01/2025 . | Paydoun . . 108,362 ..108,362 . 107,651 |. ..107,835 |. 0 0| .108,362 0| . 08/01/2032 . [1.A .
..31417C-R8-0 |FN FN AB5910  3.000% 08/01/32 . 03/01/2025 . | Paydoun . ..197,311 ..197,371 ..197,285 |. . 197,161 0 0| 197,371 0| . 08/01/2032 . [1.A .
..31417C-UJ-2 |FN FN AB5984  3.000% 08/01/32 ... . |- 03/01/2025 . | Paydoun ... 165,746 165,436 |.... .0 . 0 0 . 08/01/2032 . [1.A ........
..31417F-KT-4 |FN FN AB8405  3.500% 02/01/33 ... . |- 03/01/2025 . |Paydown ... ...23,320 ...24,938 |.... .0 . 0 0 ...135 |. 02/01/2033 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 ... . 03/01/2025 . | Paydoun . 36,244 36,210 |. 0 0| 0| 0. 176 |. 07/01/2033 . |1.A .
..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 . 01/01/2025 . | Paydoun . . 3,589 .3,619 0 0| 0| 0 |. .12 1. 01/01/2025 . [1.A .
..31418A-IID-6 |FN FN MA1543  3.500% 08/01/33 ... . 03/01/2025 . | Paydoun . , 49,564 50,958 |. , K 0 0| , 0| 0. 280 |. 08/01/2033 . [1.A .
..31418A-YD-4 |FN FN MA1607 ~ 3.000% 10/01/33 . 03/01/2025 . | Paydoun . ..208,711 . 208,711 ..208,255 |. ..208,270 |. 0 0| 208,711 0| 0 |. ,039 |. 1070172033 . |1.A .
..31418B-5-8 |FN FN MA2649  3.000% 06/01/46 . 03/01/2025 . | Paydoun . .33,343 33,343 33,817 |. 34,498 |. 0 . (1 155) 0| 33,343 0| 0. 168 |. 06/01/2046 . |1.A .
..31418C-YJ-7 |FN FN MA3412  3.500% 07/01/38 ... . 03/01/2025 . | Paydoun . 74,563 74,563 77,49 |. 80,500 |. 0 ..(5,946) 0| 74,563 0| 0 |. 473 . 07/01/2038 . [1.A .
..31418D-4X-7 |FNCL 4 N MA4437  2.000% 10/01/51 . 03/01/2025 . | Paydoun . .. 343,895 ..343,8%5 ..348,422 |. ..347,949 |. 0 ..(4,054) 0| .343,8% 0| 0. 1,140 |. 10/01/2051 . [1.A .
..31419K-U4-5 |FNMA FN AE8702 3.500% 11/01/25 . . 03/01/2025 . | Paydoun . ..5,546 ... 5,546 ....5,641 .. 5,547 ... 0. ()] 0. .5,546 |. .0 . ...0 ... 31 ). 11/01/2025 . [1.A ........
1039999999. Subtotal - Asset-Backed Securltles - Financial Asset-Backed - Self- L|qU|dat|ng -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 4,627,5% 4,627,596 4,815,546 4,759,093 0 (131,496) 0 (131,496) 0 4,627,5% 0 0 0 29,889 XXX XXX
..30316K-AE-1 |FRESB 2020-SB78 X1  1.144% 06/25/40 .... . 03/01/2025 . | Paydoun ... .0 ...18,619 |............. 8,400 |.... ... (8,400) | ... (8,400) |... . 06/25/2040 . [1.A .
..30318C-AJ-6 |FRESB 2021-SB 82 X1 ~ 1.053% 10/25/40 .. . 03/01/2025 . | Paydoun ... .0 ... 76,485 |.... ..57,930 |.... (57,930) | .. (57,930) |... . 10/25/2040 . [1.A ........
FRESB Mul tifami120215B86ge Pas 2021-SB86
..30320M-AH-4 |0.398% 03/25/41 . 03/01/2025 . | Paydoun ... .0 ....6,274 |.... ... (5,876) |. ... (5,876)|... . 03/25/2041 . [1.A ........
..30320W-AR-0 | FRESB 2021-SB84 X1  0.469% 01/25/41 ......... . 03/01/2025 . | Paydoun ... .0 ...53,415 |............ 45,561 .. (45,561) |. .. (45,561) ... . 01/25/2041 . [1.A ........




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE D - PART 4

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

Ggl'so4

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
..30321C-AU-6 | FRESB 2021-SB88 X1 ~ 0.706% 05/25/41 ......... . 03/01/2025 . |Paydoun .......ooooeeiiiiiiiiiiiiiins feiieiiiiiiiiiiiiins [, [V 0 [ 49,673 |............ FC 7% i I PO 0 fns (S7, 1) [ [V R (S7, 1) [ [V (VN O (VO [V [V 1,054 |. 05/25/2041 . [1.A ........

FRESB Multifami120215B90ge Pas 2021-SB90 X1

.. 30322(-AJ-2 |0.609% 06/25/41 . 03/01/2025 . |Paydoun ... .0 .0 .. (38,615) |. .0 [....... (38,615) |... ...0 [ .0 . ...0 [ . 06/25/2041 .
..3136B9-EF-0 | FNA 2020-M10 X6  1.380% 08/25/28 . 03/01/2025 . (Paydown . .0 .0 (5,981) | 0 . (5,981) 0 0 0 . 08/25/2028 .
..3137BE-WS-9 | FHUS Q001 XA  2.086% 02/25/32 . 03/01/2025 . [Paydown . .0 .0 .. (13,166) |. 0 (13,166) 0 0 0 . 02/25/2032 .
..3137BH-CZ-8 |FHR K044 X1  0.585% 01/25/25 .. . 01/01/2025 . (Paydown . .0 .0 =0 0 .0 0 0 0 . 01/25/2025 .
..3137BH-XK-8 |FHR K045 X1  0.420% 01/25/25 .. . 01/01/2025 . [Paydown . .0 .0 K .0 0 .0 0 0 0 . 01/25/2025 .
..3137BK-RK-8 | FHUS K047 X1  0.083% 05/25/25 ... . |- 03/01/2025 . [Paydown ... w0 .0 245,616 |.... ... (5,869) |. 0 [ (5,869) ... .0 [ 0| .0 [ . 05/25/2025 .
..3137BL-IA-2 | FHUS K050 X1  0.289% 08/25/25 ... . |- 03/01/2025 . |Paydoun ... .0 .0 ...20,849 |.... ... (2,019) |. 0 [l (2,019) ... ...0 [ .0 . ....0 [ . 08/25/2025 .
..3137BM-TY-2 | FHUS K052 X1~ 0.615% 11/25/25 . 03/01/2025 . (Paydown . .0 .0 ..210,862 |. .. (27,300) |. 0 (27,300) 0 0 0 . 11/25/2025 .
..3137BN-6H-2 | FHUS K053 X1 0.884% 12/25/25 . 03/01/2025 . [Paydown . .0 .0 ..161,367 |. , K . .. (21,910) |. 0 0 0 0 . 12/25/2025 .
.. 3137BN-GU-2 | FHUS K054 X1 1.159% 01/25/26 ... . 03/01/2025 . |Paydown ... .0 .0 479,831 |...........108, [EPURRRRL 1 R (108,346) |. .0 . .0 . .0 . .0 . . 01/25/2026 .
FHLMC Multifamil  KOS6ured P K056 X1
..3137BQ-YV-3 | 1.229% 05/25/26 . 03/01/2025 . |Paydown ... .0 .0 L A7,281 ....(5,430) |. .0 . .0 . .0 . . 05/25/2026 . |1.A FE ...
..3137BS-P9-8 | FHUS K058 X1  0.900% 08/25/26 . 03/01/2025 . [Paydown . .0 76,437 |. .. (19,984) |. . 08/25/2026 . |1.A FE ...
..3137BS-RG-0 | FHUS K059 X1 0.291% 09/25/26 ... . 03/01/2025 . |Paydown ... .0 ... 43,765 |.... (12,494) |. . 09/25/2026 . |1.A FE ...
FHLMC Multifamil ~ KO60ured P K060 X1
..3137BT-AE-1 |0.052% 10/25/26 ....coovvriiieieiiiiiiieeeiis . 03/01/2025 . |Paydown [ O 0 | 4,664 (1,547) | 0 fnns (1,547) | 0 foreieiiiiiins 0 0 foreeeieiinnns [V FOPO 118 | 10/25/2026 . |1.A ........
FREDDIE MAC 4682 K064 X1 0.590%
..3137BX-R2-0 | 03/25/27 . 03/01/2025 . |Paydown ... .0 .0 ....9,589 |.... ... (4,648)|. ... (4,648)]... .0 . .0 . . 03/25/2027 . |1.A ........
..3137F1-G6-9 | FHUS K065 X1  0.655% 04/25/27 ... . 03/01/2025 . |Paydoun ... .0 .0 ...36,122 |.... (13,534) |. .. (13,534) |... 0 0 .0 [ ,187 . 04/25/2027 . |1.A FE ..
FHLMC Multifamil  K73%ured P K73
..3137F6-4R-5 | 1.181% 09/25/27 . 03/01/2025 . |Paydoun ... .0 .0 .. 15,561 (10,922) |. .0 [ (10,922) |... ...0 [ .0 . ...0 [ 1,102 | 09/25/2027 . |1.
..3137F7-2J-3 |FHUS Q014 X 2.777% 10/25/55 . . 03/01/2025 . (Paydown . .0 .0 .. (59,436) |. 0 (59,436) 0 0 0 ,598 | 10/25/2085 . |1.
..3137FC-JM-7 | FHUS K070 X1 ~ 0.320% 11/25/27 . 03/01/2025 . [Paydown . .0 .0 - (17,411) | 0 (17,411) 0 0 0 1,086 |. 11/25/2027 . (1.
..3137FF-XM-4 | FHLMC KGO5 X1 0.311% 01/25/31 . 03/01/2025 . (Paydown . .0 .0 ... (413) ). 0 . (413) 0 0 0 ... 14 [ 01/25/2031 . |1.
..3137FL-6G-4 |FHUS K088 X1 ~ 0.506% 01/25/29 . 03/01/2025 . [Paydown . .0 .0 .. (43,172) |. 0 (43,172) 0 0 0 L1561 | 01/25/2029 . | 1.
..3137FL-YX-6 | FHUS K092 X1 0.710% 04/25/29 . 03/01/2025 . (Paydown . .0 .0 .. (19,988) |. 0 (19,988) 0 0 0 ...928 |. 04/25/2029 . |1.
..3137FN-BA-7 | FHUS K096 X1  1.119% 07/25/29 ... . 03/01/2025 . |Paydoun ... .0 .0 f..........338,871 [...........286,570 [...............0 | (236,570) |. ...0 [......(236,570) |... .0 . .0 . .0 [ ,792 | 07/25/2029 . |1.
FHLMC Multifamil  K103ured P K103 X1
..3137FQ-KQ-5 |0.636% 11/25/29 . 03/01/2025 . |Paydoun ... .0 0 [T [ 26,472 [0 (26,472) |. 0 [ (26,472) |... ...0 [ .0 . ...0 [ ..1,060 |. 11/25/2029 . |1.
..3137FR-EK-3 | FHUS K104 X1 1.111% 01/25/30 . 03/01/2025 . (Paydown . .0 .0 .. (44,553) |. 0 (44,553) 0 0 0 ,839 |. 01/25/2030 . |1.
..3137FT-Z8-9 | FHUS K110 X1 1.655% 04/25/30 ... ... |- 03/01/2025 . | Paydoun ... .0 L0 [eni.208,089 |...........146,022 |...............0 |...... (146,022) |. .0 [......(146,022) |... ...0 [ .0 . .0 . 167 |. 04/25/2030 . |1.
..3137FU-ZE-7 |FHR K111 X1 1.568% 05/25/30 ......ccevvveennn . 03/01/2025 . |Paydown [V O 0 oo 14,611 | 10,351 [0 s (10,351) | 0 foon (10,351) | 0 foreieiiiiiins 0 (U TN | ) A 416 . 05/25/2030 . (1.
FHLMC Multifamil  K113ured P K113 X1
..3137FV-50-1 | 1.375% 06/25/30 . 03/01/2025 . |Paydown ... .0 ....(3,644) |. ..(3,644) ... . 06/25/2030 . |1.A FE ...
..3137FW-HV-5 | FHUR K116 X1 1.417% 07/25/30 . 03/01/2025 . |Paydoun ... .0 ... (6,282)|. . (6,282) ... . 07/25/2030 . |1.A ........
FHLMC Multifamil  K117ured P K117 X1
..3137FX-3T-3 | 1.224% 08/25/30 . 03/01/2025 . |Paydoun ... ... (6,899) |. ... (6,899)]... . 08/25/2030 . |1.A FE ...
..3137H0-H7-6 | FHUS KLU3 X1 1.931% 01/25/31 . 03/01/2025 . (Paydown . E . . K . .. (30,203) |. (30,203) . 01/25/2031 . |1.A . .
..3137H1-3X-2 | FHLMC 2021-P009 X  1.336% 01/25/31 .. . 03/01/2025 . |Paydoun ... R 0 . .81, e 20, e 0 (20,864) | .. (20,864) |... . 01/25/2031 . |1.A ........

FHLMC Multifamil  K744ured P K744 X1
..3137H1-Z5-8 |0.855% 07/25/28 ....ccneviiiiieiiiiieees . 03/01/2025 . | Paydown , 09 |0 [ (12,109) |...eevveeen. 0 fo.oos (12,109)
FHLMC Multifamil  K745ured P K745 X1
.. 3137H2-NG-5 | 0.625% 08/25/28

. 07/25/2028 . |1.A FE ...

. 03/01/2025 . |Paydoun ... .. (21,549) |. .. (21,549) |... . 08/25/2028 . |1.A FE ...

.. 3137H5-DR-5 | FHUS K137 X1 0.196% 11/25/31 ... . 03/01/2025 . |Paydown ... . (2,177) | L (2,177) ... . 11725/2031 . |1.A ........
Freddie Mac Freddie Mac Mult20220L
.. 3137H9-MJ-5 | 08/25/38 . 03/01/2025 . |Paydown ... ... (1,440) |. . (1,440) |... . 08/25/2038 . [1.A ........

. 12/25/2028 . |1.A .
. 03/25/2029 . |1.A .

..3137HB-LW-2 | FHUS K514 X1 1.160% 12/25/28 . 02/01/2025 . [Paydown .
..3137HCKW-1 | FHLMC K520 X1  0.059% 03/25/29 .. . 03/01/2025 . |Paydown .

... (378) |
(622) |.

. (378)
. (622)

1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 0 0 5,055,593 1,157,198 0 (1,157, 198) 0 (1,157, 198) 0 0 0 0 0 154,543 XXX XXX

..000780-GR-1 [ AMAC 2003-6 1A4  5.500% 05/25/33 ............ [. 03/01/2025 . [Paydoun .oveveveeeevieiriseaeeee | R U 3,986 [........... 3,986 |......oo.... 3,438 |..coveernnn. 3,385 |.coouuriinnn 0 foeeeennn. 601 .o 0 foeeeennn. 601 .o 0 foeeeinns 3,986 |...oooureennn [V PPN [V [V PPN 37 |. 05/25/2033 . [1.A FM ....
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..00079C-AE-9 | ABFS 2001-2 A4  7.490% 12/25/31 ... . 02/01/2025 . | Paydoun ... ... 448 7 I .0 . 0 ....448 ). . 12/25/2031 .
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 . 03/01/2025 . | Paydoun . 21,336 | 0 0| 21,531 . 07/25/2045 .
..00842V-AJ-2 | ABMT 2016-3 A9  3.500% 08/25/46 . 03/01/2025 . | Paydoun . .6,335 |. 0 0| . 6,204 . 08/25/2046 .
..00842V-AT-0 | ABMT 2016-3 B2  3.781% 08/25/46 . 03/01/2025 . | Paydoun . 47,619 |. 0 0| 46,674 . 08/25/2046 .
..02148J-AD-9 | CWALT 2006-39CB 1A4 ~ 6.000% 01/25/3 . 03/01/2025 . | Paydoun . 4,832 | 0 0| 6,609 . 01/25/2037 .
..02151F-AF-6 | CWALT 2007-21CB 1A6  6.000% 09/25/37 . 03/01/2025 . | Paydoun . 2,487 | 0 0| 3,519 . 09/25/2037 .
..02660T-ER-0 | AHM 2005-2 5A1  5.564% 09/25/35 . 03/01/2025 . | Paydoun ... ...5,144 .0 . .0 . 5,799 . 09/25/2035 .
Angel Oak Mortga20225 2022-5 A1
..03464H-AA-3 | 05/25/67 ..o . 03/01/2025 . |Paydoun ........cooevvriiiininnnnns 318,170 |........... 309,888 |........... 314,529 0 0 318,170 |oeveeeeeeennns (VO 0 . 05/25/2067 . [1.A FE ..
Angel Oak Mortga20223 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 ...oovvvviiiiiiiiiiiiiiiiiieieeeeeeeeeeeeeee . 03/01/2025 . |Paydoun ........cooevrviiiiiinnnnnns 204,120 |........... 200,971 | AT 3R 2 T RN (N IO 17 [:) R 0 (L) 0 204,120 [ooeveeinnnnnnne (VO 0 . 01/25/2067 . [1.A ........
Angel Oak Mortga20236 2023-6 A1  6.500%
..03464U-AA-4 | 12/25/B7 ..o . 03/01/2025 . |Paydoun ........cooevvriiiiinnninns 462,789 |........... 461,115 |........... 463,137 [ouvvveiininnnn 0 oo (348) | 0 (348) |eevvvviennns 0 462,789 |...oooeeennnnn (VO 0 . 12/25/2067 . [1.A FE ....
Angel Oak Mortga20232 2023-2 A1 4.650%
..03465G-AA-4 | 10/25/67 ....oovvviviiiiiiiiiiiiiieieieeeeeeeee s . 03/01/2025 . |Paydoun .......ccoevveiiiiiinnnnnns 150,195 |........... 142,685 |........... 144,003 |...ooooeeeeenns0 e 6,192 [, [V R 6,192 |l 0 150,195 |..oooeeeeenns (VO 0 . 10/25/2067 . [1.A FE ....
Angel Oak Mortga20235 2023-5 A1 4.800%
..03465R-AA-0 | 09/25/67 ... . 03/01/2025 . | Paydoun ... . 09/25/2067 . [1.A FE ....
Angel Oak Mortga20231 2023-1 A1
..034650-AA-9 | 09/26/67 .......eevvvriiiiiiiiiiiiiiiiiieeie s . 03/01/2025 . | Paydown . 09/26/2067 . [1.A FE ....
Angel Oak Mortga20241 2024-1 A1 5.210%
..03465X-AA-7 |08/25/68 ... . 03/01/2025 . | Paydoun ... 646,929 632,200 |.... . 08/25/2068 . [1.A FE ....
Angel Oak Mor
..03466D-AA-0 | 11/25/67 ...oevvvvviiiiiiiiiiiiiiiciieeeeeeeeeeeee . 03/01/2025 . |Paydoun .......ccoevveiiiiiinnnnnns 376,039 |........... 360,524 |........... 362,812 [o.ouvvninnnnnnn 0 [ 13,227 |l 0 13,227 |l 0 376,039 |.....coeeennnns (VO 0 . 11/25/2067 . [1.A FE ....
Angel Oak Mortga20243 2024-3 A1
..03466H-AA-1 | 11/26/68 ... . 03/01/2025 . | Paydoun ... 183,971 .. 178,090 |.......... 178,882 |.... .183,971 . 11/26/2068 . [1.A FE ....
Angel Oak Mor
..034931-AA-3 | 09/26/67 .......cevvviiiiiiiiiiiiiiiiiiie e . 03/01/2025 . | Paydown 172,336 |.......... 164,688 |.......... 166, 171 172,336 |ooooeeeeeeens (VO 0 . 09/26/2067 . [1.A FE .
Angel Oak Mortga20251 2025-1 A1 5.691%
..034934-AA-7 | 01/25/70 .coovvvviiiiiiiiiiiiiiiiiieieeeeeeeeeee . 03/01/2025 . | Paydown 113,600 |........... 113,599 0 0 113,600 0 . 01/25/2070 . [1.A FE .
..059469-AF-3 |BOAA 2006-7 A6  6.359% 10/25/36 ... . 03/01/2025 . | Paydoun ... ....5,882 ....2,082 |.... .0 . 0 ...5,882 |.. 0 . 10/25/2036 . [1.A FM .
..05946X-E7-4 | BAFC 2005-5 2A1  5.500% 09/25/35 .. . 03/01/2025 . | Paydoun . 10,816 0 0| 10,816 0| . 09/25/2035 . [2.C FM .
..05946X-GP-2 | BAFC 2004-3 1A1  5.500% 10/25/34 .. . 03/01/2025 . | Paydoun . 2,522 0 0| . 2,522 0| . 10/25/2034 . [1.A FM .
..05946X-U9-2 |BAFC 2005-7 4A3  5.750% 11/25/35 . |- 03/01/2025 . | Paydoun ... ... 4,908 .0 . 0 4,908 |.. 0 . 11/25/2035 . [1.A FM
..05046X-22-9 | BAFC 2005-4 2A1  5.500% 08/25/35 .. . |- 03/01/2025 . | Paydoun ... .17 . .0 . 0 .M 0 . 08/25/2035 . [1.A FM .
..05949C-PJ-9 | BOAMS 2005-L 2A3  5.686% 01/25/36 . . 03/01/2025 . | Paydoun . .5,765 .5,648 |. 0 0| .5,324 0| . 01/25/2036 . [1.A FM .
..05950P-AJ-2 |BAFC 2006-H 3A2  5.012% 09/20/46 .. . 03/01/2025 . | Paydoun . ..222,349 ..208,376 |. 0 0| .221,049 0| . 09/20/2046 . [1.A FM .
..059515-BF-2 | BAFC 2007-3 XA2  5.500% 09/25/34 .. |- 03/01/2025 . | Paydoun ... . ...10,263 |.... .0 . .0 . . .0 . . 09/25/2034 . [1.A FM .
..05951F-AG-9 |BAFC 2007-1 TAS  6.590% 01/26/37 ............. . 03/01/2025 . |Paydown .........ooeeeeeiniiinnnnnnns fonnnniniiiiiiiinnns foiennnnn 17,8500 [onnininnnll 17,848 il 15,264 [, 15,264 0 0 0 . 01/25/2037 . [1.A FM .
Bayview Opportun20222  er Fun 2022-2 A5
..07336N-AE-9 |2.500% 12/25/51 . 03/01/2025 . | Paydoun ... . 418,766 |.... . 12/25/2051 . [1.A ........
..07384M-Th-4 | BSARM 2003-1 5A1  6.548% 04/25/33 . . 03/01/2025 . | Paydoun ... 1,299 ) . 04/25/2033 . [1.A FM .
Boston Lending T20222 2022-2 A 3.250%
.. 10085B-AA-0 | 05/25/62 .....coovviiiiiiiiiiiiii . 03/25/2025 . |Paydoun .........coeeiiiiiiiiiiinnns 281,175 |........... 264,928 |........... 273,086 |........oeeeenn0 | 8,089 oo, [V R 8,089 [.....uvvnnnee 0 281,175 | (VO 0 . 05/25/2062 . [1.A FE .
BRAVO Residentia2024NQM4g Trus 2024-NQM4 A1A
.. 10568N-AA-0 |4.350% 01/25/60 .....ccoevvvveeriiiiiiiiiiiieinens . 03/01/2025 . |Paydoun .......ccoevveiiiiiinnnnnns 184,416 |.......... 176,017 |.......... 176,690 |...ooovvvvennnn0 fereeennn 7,726 v [V R 7726 |oeeeeinnnnnnee 0 184,416 |............... (VO 0 . 01/25/2060 . [1.A FE .
BRAVO Residentia2020RPL2g Trus 2020-RPL2 A1
.. 10569B-AA-5 2.000% 05/25/59 .......ccoevviiiiiiiiiiiiiiiiinns . 03/01/2025 . |Paydoun .......ccoevveiiiiiinnnnnns 197,387 |........... 179,437 |........... 182,846 |..oovevvvennnnn 0 foennnnnn 14,541 i, 0 14,541 | 0 197,387 |oooeeeeennens (VO 0 . 05/25/2059 . [1.A ........
BRAVO Residentia2022NOM3g Trus 2022-NQM3 A1
.. 10569J-AA-8 |5.108% 07/25/62 ........evvvvvveviiiiiiiiiiiiiinnns . 03/01/2025 . |Paydoun ........ccoevvriiiininninnns 18,208 |......cee... 18,117 [oeeiiiiiiniinnne [V R | I R - ) I R [V (1 I O [V R 18,208 [....evvvvnnnnns (VR 0 . 07/25/2062 . [1.A ........
BRAVO Residentia2024NQM8g Trus 2024-NQM8 A1A
.. 10571D-AB-5 |4.300% 08/01/53 .....ovvvvviiiiiiiiiiiiiiiiiiiiiees . 03/01/2025 . | Paydown 596,885 |........... 576,550 |...........567,996 |..........c....0 | 28,890 |oooiiiiiiils 0 28,890 |ooeeiiiiiinnnns 0 596,885 |.......ceennnn (VO 0 . 08/01/2053 . [1.A FE .
Brean Asset Back2022RM5 ities 2022-RM5 A
..10637W-AA-7 |4.500% 09/25/62 . 03/25/2025 . | Paydoun ... 341,109 311,484 |.... . 09/25/2062 . [1.A FE ..
..10638B-AA-2 | BREAN 2023-RM7 A1 4.500% 03/25/78 .. . 03/25/2025 . | Paydoun ... 117,985 .. 106,030 |.... . 03/25/2078 . [1.A FE .
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..10638C-AA-0 |BABS 2021-RM1 A 1.400% 10/25/63 ............. . 02/25/2025 . |Paydomn .ecevvuneeeeeenniieeeeeennn e eeeeneees feeeeeeeens 48,340 |.....enn.... 48,340 |............ 46,121 |..oooeeeeens 47,047 |ooeeeeiines [V 1,292 | [V 1,292 | 0 Joeeeeees 48,340 |....coevnnnnnns (VI PO [ PO [V PO 71 |. 10/25/2063 . |1.A FE ....
Brean Asset Back2022RM4 ities 2022-RW4 A1
..10638J-AA-5 [3.000% 07/25/62 .....cceeeeeennneeeeeenniaeeeeens . 03/25/2025 . | Paydoun . 07/25/2062 . |1.A FE .
Brean Asset Back2022RM3 ities 2022-RM3 A
.. 10638N-AA-6 | 1.750% 02/25/62 ...eeveeeeeeeeeeeeeeeeeneeeees . 03/25/2025 . | Paydown ... . 02/25/2062 . |1.A FE ..
.. 1248ME-AG-4 | CBASS 2007-CB4 A2D  3.441% 04/25/37 . . 03/01/2025 . | Paydoun . . 04/25/2037 . |1.A FM ..
..1248MG-AX-2 | CBASS 2007-CB1 AF1B  3.151% 01/25/37 . 03/01/2025 . | Paydown ... . 01/25/2037 . |[1.A FM .
Cascade Funding 2022HB8 Trust 2022-HB8 A
.. 1252611-AA-7 |3.750% 05/25/37 . 03/25/2025 . | Paydown ... .3,362,153 |.... .. . 05/25/2037 . |1.A FE ..
.. 12520H-AA-7 | CFMT 2020-AB1 A 1.943% 09/25/50 .. .. |- 03/25/2025 . | Paydoun ... ..200,757 |.... ... 201,088 |.. . 09/25/2050 . |1.A FE .
Cascade Funding 2022HB9 Trust 2022-HB9 A
..12530G-AA-6 |3.250% 09/25/37 ....ccevvveniiiiiiiiiiiee s . 03/25/2025 . |Paydomn ...ccuvuniiiiiinininiiiiinn Jeneeeiiiieees foeneein 793,632 |...........793,632 |t 721,642 |........... 755,957 [.oovvvvnnnnnnns (U . 37,676 |oeeeeiriennn (U . 37,676 |oeueniinenns (U R 793,632 |....ccevvnnnnns (1 P 0 . 09/25/2037 . |[1.A FE .
Cascade Funding 2022AB2 Trust 2022-AB2 A
..12530J-AA-0 [2.000% 02/25/52 ....cevvvnniiiiinniiiiiiiniis . 03/25/2025 . |Paydomn ...cceueniiiiiiiiniiiiiiinn Jeneeeiiiineees o 562,668 |...........562,668 |........... 532,746 |........... 549,672 [....ccvvvnnnnns [V A 12,996 |oeeeeniininns [V A 12,996 |oeveeiiiinns (U R 562,668 |............... (1 P 0 . 02/25/2052 . |1.A FE .
Cascade Funding 2023HB11 Trust 2023-HB11 A
.. 12530K-AA-7 [4.000% 02/25/37 ...ovvvnriiiiiiiiiiieiiiiieeeees . 03/25/2025 . |Paydomn ....ceuuniiiiiiiininiiiiinn Jerneeeiiiieees o 724,000 |...........724,000 |.......... 687,011 |........... 694,944 |....ooeiiinnnnn (U PR 29,056 |.....ovvnnnnnns (U PR 29,056 |....ccvvnnnnnns (U PR 724,000 |...oovnnnnnnnns (1 P 0 . 02/25/2037 . |[1.A FE .
Cascade Funding 2023HB12 Trust 2023-HB12 A
.. 125300-AA-4 [4.250% 04/25/33 ... |- 03/25/2025 . |Paydown ... . 1,067,665 ..1,030,008 |........1,041,89% |.... .0 e ).ee... 1,067,665 .. w0 ] 7,659 |. 04/25/2033 .
.. 12543P-A0-6 | CWHL 2006-21 A15  6.000% 02/25/37 . . 03/01/2025 . | Paydoun . ..o (96) ) . 0 0| 0| .. 3 |. 02/25/2037 .
.. 12502U-AH-5 | CSMLT 2015-1 A4~ 3.500% 05/25/45 .. . 03/01/2025 . | Paydoun . 72,436 | 0 0| 0| 492 |. 05/25/2045 .
..12628K-AF-9 | CSAB 2006-3 A3A  6.450% 11/25/36 .. . 03/01/2025 . | Paydoun . .2,458 | 0 0| 0| .20 |. 11/25/2036 .
..12628L-AJ-9 |CSAB 2006-4 ABA  6.184% 12/25/36 .. . 03/01/2025 . | Paydoun . .7,054 | 0 0| 0| .55 |. 12/25/2036 .
..12646U-AF-5 [CSMC 2013-1VR1 B4  3.471% 03/25/43 . 03/01/2025 . | Paydoun . 41,306 |. 0 0| 0| 296 |. 03/25/2043 .
..12646\-AS-3 | CSMC 2013-1VR2 B2 ~ 3.395% 04/25/43 . 03/01/2025 . | Paydoun . 29,420 |. 0 0| 0| 149 |. 04/25/2043 .
..12647G-CP-1 [ CSMC 2013-1VR4 B3 ~ 3.493% 07/25/43 . 03/01/2025 . | Paydoun . 70,895 |. 0 0| 0| 324 |. 07/25/2043 .
..12647M-DU-6 | CSMC 2013-6 B3 ~ 3.415% 08/25/43 . . 03/01/2025 . | Paydoun . 65,906 |. 0 0| 0| 382 |. 08/25/2043 .
..12647P-AF-5 |CSMC 2013-7 A5 ~ 3.000% 08/25/43 . . 03/01/2025 . | Paydoun . 13,012 |. 0 0| 0| .65 |. 08/25/2043 .
.. 12649G-AQ-9 | CSMC 2014-0AK1 B3 ~ 3.618% 11/25/44 . 03/01/2025 . | Paydoun . 27,195 |. 0 0| 0| 157 | 11/25/2044 .
..12649G-AR-7 | CSMC 2014-0AK1 B4 ~ 3.618% 11/25/44 .. . |- 03/01/2025 . [ Paydown ... ...28,493 |.... 0. o0 |- o0 ] . 11/25/2044 .
.. 12649K-AL-1 [CSMC 2015-WIN1 A7 ~ 3.000% 12/25/44 .. . |- 03/01/2025 . [Paydown ... 3,517 .0 w0 ] w0 ] . 12/25/2044 .
..12649K-AX-5 [CSMC 2015-WIN1 B4  3.766% 12/25/44 . 03/01/2025 . | Paydoun . 36,445 |. 0 0| 0| . 12/25/2044 .
..12653T-AA-9 | CSMC 2018-J1 A1 3.500% 02/25/48 .. . 03/01/2025 . | Paydoun . ..127,370 |. ..125,188 |. 0 0| 0| . 02/25/2048 .
..12653T-AB-7 |CSMC 2018-J1 A2  3.500% 02/25/48 . 03/01/2025 . | Paydown ... 366,102 |.......... 366,188 |.... 0. o0 |- o0 ] . 02/25/2048 .
..126537-BII-0 | CSMC 2018-J1 B2 3.577% 02/25/48 .. . 03/01/2025 . | Paydown ... . . .0 w0 ] w0 ] . 02/25/2048 .
..126537-BY-6 |CSMC 2018-J1 B4 3.577% 02/25/48 .. . 03/01/2025 . | Paydown ... 0. 0. 0. . 02/25/2048 .
COLT Funding LLC20223 2022-3 A1 3.901%
. 12659Y-AA=2 [ 02/25/67 . . 03/01/2025 . |Paydomn eeevveneeeeennieeeeeenni foreeeeeeeeniieeeees foeeeeen. 447,344 L 447,344 |........... 447,340 |........... 447,209 0 (U 447,344 [ PO (VI IO 2,836 |. 02/25/2067 . |1.A FE ..
COLT Funding LLC20226 2022-6 A1  4.650%
..12662Y-AA-7 | 06/27/67 . 03/01/2025 . | Paydown ... ...21,161 ...20,652 |............20,791 |.... 0. o0 |- ..21,161 o0 ). ...154 |. 06/27/2067 . |1.A FE .
..12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/35 . 03/01/2025 . | Paydoun . . 6,504 .6,168 |. .6,240 | 0 0| . 6,504 0| .60 |. 02/25/2035 . |3.A FM .
..12667F-5E-1 | CWALT 2005-6CB 1A3  5.250% 04/25/35 . . 03/01/2025 . | Paydoun . . 8,049 .7,108 | .6,486 | 0 0| . 8,046 0| .70 |. 04/25/2035 . |1.A FM .
.. 12667F-EG-6 |CWALT 2004-J2 3A3  5.500% 04/25/34 . 03/01/2025 . | Paydoun . .7,189 7,056 | .7,123 | 0 0| . 7,189 0| .66 |. 04/25/2034 . |1.A FM .
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/3 . 03/01/2025 . | Paydoun . 25,264 19,090 |. 18,014 |. 0 0| 24,763 0| 215 |. 10/25/2035 . |1.A FM .
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 . . 03/01/2025 . | Paydoun . 30,276 27,363 |. 26,381 0 0| 30,276 0| 256 |. 05/25/2035 . |1.A FM .
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 05/25/35 . 03/01/2025 . | Paydoun . 33,614 27,415 |. 28,326 |. 0 0| 33,614 0| 378 |. 05/25/2035 . |1.A FM .
..12667G-PV-9 | CWALT 2005-20CB 1A3 ~ 5.500% 07/25/35 . 03/01/2025 . | Paydoun . 15,190 13,740 |. 10,933 |. 0 0| 15,190 0| 165 |. 07/25/2035 . |[1.A FM .
..12667G-XD-0 |CWALT 2005-28CB 2A4 ~ 5.750% 08/25/35 . 03/01/2025 . | Paydoun . . 3,620 .3,156 | .2,35 | 0 0| 3,614 0| .35 |. 08/25/2035 . |1.A FM .
.. 12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 . 03/01/2025 . | Paydoun . . 5,440 .4,574 | .2,863 | 0 0| 5,5% 0| .81 |. 10/25/2035 . |1.A FM .
..12668A-MH-5 | CWALT 2005-49CB A3  5.500% 11/25/35 . . 03/01/2025 . | Paydoun . 17,845 16,507 |. 12,323 |. 0 0| 17,845 0| 131 | 11/25/2035 . |2.C FM .
.. 12668A-NIi-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 . 03/01/2025 . | Paydoun . 17,664 16,542 |. 13,165 |. 0 0| 17,664 0| 159 | 11/25/2035 . |[1.A FM .
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 . 01/01/2025 . | Paydoun . A7) I ) AU (3) 0 .0 | 0 0| ..0 |. 05/25/2036 . |1.A FM .
.. 12668II-AU-1 | ClIL 2007-4 ASN  5.934% 04/25/47 ... . 03/01/2025 . | Paydoun . 10,576 9,701 |. 10,835 |. 0 0| 0| 113 | 04/25/2047 . |[1.A FN .
..126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 . 03/01/2025 . | Paydoun . .0 L0 0. 0 .0 | 0| .0 | 11/25/2035 . |1.A FM .
..126694-JX-7 [ CWHL 2005-24 A7  5.500% 11/25/35 . 03/01/2025 . | Paydown ... .6,041 .0 .. .0 .. .0 .. . 11/25/2035 . |1.A FN .
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..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 . . |- 03/01/2025 . |Paydown ... .... 3,676 L3116 e 1,990 | .0 . 0 ...3,781 |.. 0 e . 11/25/2035 . [1.A FM ....
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 . . 03/01/2025 . | Paydoun . 10,419 10,372 |. 10,379 |. 0 0| 10,419 0| . 056/25/2034 . [1.A FM ....
.. 12669F-UC-5 |CWHL 2004-9 A7 ~ 5.250% 06/25/34 . . 03/01/2025 . | Paydoun . 7,419 .6,965 |. L7177 . 0 0| 7,419 0| . 06/25/2034 . [1.A FM ....
..12669G-115-6 | CWHL 2006-J2 3A14  5.500% 08/25/35 . 03/01/2025 . | Paydoun . .9,105 .8,429 | .6,058 |. 0 0| .9,102 0| . 08/25/2035 . [1.A FM ....
..15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 ... .. |- 03/01/2025 . | Paydoun ... 124 1,240 ) 1,240 . .0 . .0 . 14 .0 . . 02/18/2035 . [1.A FM ....
Cascade Funding 2024HB15 Trust 2024-HB15 A
.. 15723A-AA-9 14.000% 08/25/34 .....oooevviiiiiiiiiiiiiiiiis . 03/25/2025 . |Paydoun ........cooeeiiiiiiiiiiiinins feiiiiiiiiiiiiieiies feeeee 1,209,101 |........ 1,299,101 |........ 1,274,256 |........ 1,277,584 |........... [V R 21,517 o, 0 [V R 1,299,101 0 . 08/25/2034 . [1.A FE ....
Chase Mortgage F2024RPL1orpora 2024-RPL1 A1A
.. 16159\-AA-4 |3.250% 03/25/64 .. |- 03/01/2025 . | Paydoun ... 0 123,619 |.. 0 . 03/25/2064 . [1.A ........
..173100-AR-9 | CMSI 2006-6 B1  6.000% 11/25/36 . 03/01/2025 . | Paydoun . 0| .0 0| . 11/25/2036 . [1.A FM ..
.. 17310F-AT-2 |CMSI 2006-5 3A1  5.500% 09/25/36 .. . 03/01/2025 . | Paydoun . 0| .9,251 0| . 09/25/2036 . [1.A FM ..
.. 17312H-AE-9 | CRMSI 2007-2 A5  7.152% 06/25/37 . |- 03/01/2025 . | Paydoun ... 0 266,177 |.. 0 . 06/25/2037 . [1.A FM
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . . |- 03/01/2025 . | Paydoun ... 0 . 0 . 10/25/2043 . [1.A ........
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 03/01/2025 . | Paydoun . 0| 0| . 06/25/2044 . (1.A .
.. 17323E-A0-6 |CMLTI 2014-J2 B4  3.810% 11/25/44 . . 03/01/2025 . | Paydoun ... .0 . .0 . . 11/25/2044 . [1.A ........

Citigroup Mortga2015PS1 Trust 2015-PS1 B3
.. 17324V-AR-5 |5.250% 09/25/42 ...
Citigroup Mortga2021J2 Trust 2021-J2 A7A
L A7320M-CL-1 | 2.500% 07/25/51 .o . 03/01/2025 . [Paydomn ......ccceeveeeiiiiiiiieenns
..196479-6Z-7 | COLORADO HSG FIN AUTH SFH ~ 3.180% 08/01/49 |. 03/03/2025 . |Redemption 100.0000 .
COLT Funding LLC20224 2022-4 A1 4.301%

. 03/01/2025 . |Paydoun ... . 09/25/2042 . |1.A ........

. 07/25/2051 . |1.A ........
. 08/01/2049 . |1.A FE ...

.. 19685G-AA-4 | 03/25/67 ......evvveeieeiiiiiiiee e . 03/01/2025 . |Paydown 205,653 |........... 204,626 |........... 204,639 |.......cceennn0 e 1,014 il [V IO 1,014 | [V SO 205,653 |....oooennnnns (O O [V O, [ PO 1,218 |. 03/25/2067 . |1.A FE ....
FNMA - CAS2023R01 2023-R01 1M1 6.736%

.. 207932-AA-2 | 12/25/42 . 03/25/2025 . |Paydoun ... .. 310,101 .. 310,101 |.......... 310,101 |.... .0 [ 310,101 . 12/25/2042 .

..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . . 03/01/2025 . | Paydoun . 1,337 .1,286 |. .1,308 |. 0] 01,337 . 06/25/2033 .

..225418-113-8 | CSFB 2004-8 4A3  5.500% 12/25/34 .. . 03/01/2025 . [Paydoun . 23,587 22,835 |. 23,140 |. 0| 23,587 . 12/25/2034 .

.. 225458-PR-3 | CSFB 2005-4 2A4  5.500% 06/25/35 .. . 03/01/2025 . |Paydoun . 17,792 16,714 |. 12,629 |. 0] 17,792 . 06/25/2035 .

..225470-16-7 | CSMC 2006-3 1A4A  6.396% 04/25/36 . . 03/01/2025 . [Paydown . 57,442 34,781 |. 0 57,442 . 04/25/2036 .

..225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 . 03/25/2025 . | Paydoun ... ...36,135 ...16,204 |.... .0 [ ..36,135 |.. . 04/25/2036 .

..22943H-AG-1 | CSAB 2006-1 ABA  6.672% 06/25/36 .. . |- 0370172025 . | Paydown ... .. 108,267 ...55,287 |.... .0 [ 108,267 |.. . 06/25/2036 .

..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 .. . 03/01/2025 . |Paydoun . 50,349 45,876 |. 0] 59,079 . 09/25/2035 .

..251510-ML-4 | DBALT 2006-AB1 A3  6.365% 02/25/36 . 03/01/2025 . [Paydown . 14,304 13,081 |. 0 14,304 . 02/25/2036 .

..251513-A0-0 |DBALT 2006-AB4 A1A  6.005% 10/25/36 ......... [. 03/01/2025 . |Paydoun ... 227 187 .0 [ 227 ) . 10/25/2036 .

..25151E-AD-5 |DBALT 2006-AB3 A4  6.923% 07/25/36 .. . 03/01/2025 . |Paydoun ... .. 12,749 ..10,99 |.... .0 [ . 12,749 .. . 07/25/2036 .

..20977J-AA-4 |EVER 2013-1 A1 2.250% 03/25/43 . . 03/01/2025 . |Paydoun . 19,314 18,554 |. 0] 19,314 . 03/25/2043 .

..29977K-AA-1 | EVER 2013-2 A 3.000% 06/25/43 .. . 03/01/2025 . [Paydown . 29,382 29,016 |. 0 29,382 . 06/25/2043 .

..29978C-AA-8 |EVER 2018-1 A1 3.500% 02/25/48 . 03/01/2025 . |Paydoun ... ...46,854 ...46,327 |.... .0 | ..46,854 |.. . 02/25/2048 .
Ellington Financ20222 gage T 2022-2 A1

..31572Y-AA-6 | 4.299% 04/25/67 ......evveiiiiiiiiiee i . 03/01/2025 . |Paydoun 195,807 |........o.. 194,992 |........... 195,002 |....oeeeennnnee 0 fooeeeenne 804 | 0 fooeeeeenne 804 | 0 foeeeenne 195,807 . 04/25/2067 . |1.A ........
Finance of Ameri202254 tured 2022-84 A1A

..31737K-AA-8 | 2.500% 01/25/57 .coveeeiieieeeiiiece e . 02/25/2025 . |Paydoun 436,314 |........... 397,218 |........... 422,664 |............... 0 foeeens 13,650 [ooeeeeernnnes 0 foeeens 13,650 [oeeeeeeinnnes 0 foeeeenne 436,314 . 01/25/2057 . |1.A FE ...
Finance of Ameri202351 tured 2023-S1 A1

.. 31739R-AA-1 | 3.000% 02/23/53 .......eevvreiiiiiiiiiaeeaiiaeas . 03/25/2025 . |Paydoun 608,368 |........... 558,362 |.......... 587,171 | 0 foeeens 21,197 oo, 0 foeeens 21,197 oo, 0 foeeenne 608,368 . 02/23/2053 . |1.A FE ...
Finance of Ameri202352 tured 2023-S2 A1

L.31739T-AA-7 |6.500% 04/25/73 ...cvveeriieeeeiiiieee e . 03/25/2025 . |Paydoun 234,229 | 226,001 |.....oeeee. 236,073 |oeeeeeeinnnnes 0 foeeens (1,843) |- 0 foeeens (1,843) |- 0 foeeeenne 234,229 . 04/25/2073 . |1.A FE ...
Finance of Ameri2024S1 tured 2024-S1 A1

..31740R-AB-6 |3.500% 02/25/74 . 03/25/2025 . |Paydoun ... 278,838 261,463 |.... . 02/25/2074 . |1.A FE ...

..33850B-AX-5 |FSMT 2017-1 B2~ 3.634% 03/25/47 . 03/01/2025 . |Paydoun ... 126,155 125,539 |.... . 03/25/2047 . |1.A ........
Flagstar Mortgag20215INV 2021-5INV A5

..33851P-AE-5 | 2.500% 07/25/51 . 03/01/2025 . |Paydoun ... 344,089 304,788 |.... . 07/25/2051 . [1.A ........
Flagstar Mortgag2021

..33851T-AF-4 |2.500% 11/25/51 .oooviiinnieiiiiiiiiiiieieiiiines . 03/01/2025 . [Paydown ......ccovveeeiiiiiiiiiiinnns fvviiieeeiiiiiiiees | 967,326 i 567,326 |........... 499.889 |.......... 500,081 |...cvvernnnne 0 [l 67,245 |...covveennn. 0 [ 67,245 |...covveeennnn. [ 567,326 |..oeeernnnn. [\ PP [ [ P, 1,474 | 11/25/2051 . |1.A ........
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Flagstar Mortgag20213INV 2021-3INV A5
.. 33852C-AE-3 [2.500% 06/25/51 .evvvvvniiiiiiiiiieeiiiieeees . 02/01/2025 . |Paydomn ..ccvveniiiiiiniiniiiiiiinn feneeeeiiieees foenn 362,558 |......eeens 352,558 [.......... 307,070 |oeeeeeniiiiinnnnns (U P (U PR 45,488 |.....oovnnnnnnn (U PR L (U 352,558 [...cceivnnnnnns (1 P [ PO [V 741 |. 06/25/2051 . |1.A FE ....
FLORIDA ST HSG FIN CORP REV  3.000% 01/01/36
L BA07AM-KC-4 [ e . 01/28/2025 . |Redemption 100.0000 .....e. fooreiiiiiiiiiiieins e [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VI (1 P [ PO [V N 0 |.01/01/2036 . |1.A FE ....
GE CAPITAL MTG SERVICES INC 1998-HE1 A7
..36158G-BB-3 [6.465% 06/25/28 .....evvvvviiiiiiiiiiiiiis . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 06/25/2028 .|5.B FM ....
GCAT 2023NQM2 2023-Nawm2 A1
..36169D-AA-0 [5.837% 11/25/67 ..oevvvviiviiniiiiiiiiiiieeeeeees . 03/01/2025 . | Paydoun 0 0 . 11/25/2067 . |1.A ........
GCAT 2023NQM3 2023-NaM3 A1
..36169G-AA-3 [6.889% 08/25/68 .. |- 03/01/2025 . [Paydown ... .0 w0 ] . 08/25/2068 . |1.A ........
..36186L-AG-8 |GMAC 2007-HE2 A6  6.249% 12/25/37 . ... |- 03/01/2025 . [Paydown ... 0. o0 ] . 12/25/2037 . |5.A FN ..
..3622MII-AH-6 | GSR 2007-3F 2A7  5.750% 05/25/37 . |- 03/01/2025 . | Paydown ... .0 w0 ] . 05/25/2037 . |3.CFM ..
..3622M-BH-5 |GSR 2007-3F 1A4  5.000% 05/25/37 .. . 03/01/2025 . | Paydoun . 0 0| . 05/25/2037 . |6. FM .....
.. 362334-CZ-5 [GSR 2006-2F 2A13  5.750% 02/25/36 . . 03/01/2025 . | Paydoun . 0 0| . 02/25/2036 . |3.C FM ..
..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .. ... |- 03/01/2025 . | Paydown ... 0. 0. . 09/25/2035 . |1.A FM .
GS Mortgage-Back2019SL1 ities 2019-SL1 A2
..36257E-AB-9 [2.875% 01/25/59 ..ceevveeeeieeiieiee e . 03/01/2025 . |Paydomn .eevvueneeeeenniieeeeeennnn Jerneeeeeeenieeees fereeeeens 716,088 |.......... 716,088 |........... 691,249 |.......... TNT4 |, [V 4,347 | 0 [V 716,088 |..eeeeeeennnnn (VI PO [ PO (VI IO 3,060 |. 01/25/2059 . |1.A FE ....
GS Mortgage-Back2019SL1 ities 2019-SL1 M1
.. 36257E-AG-8 [3.125% 01/25/59 ...oeeveeeieeieeee e . 03/01/2025 . |Paydomn ocevvueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 329,352 |........... 329,352 |oeeeunnnnns 304,857 |........... 318,041 |ooeeeieenee (U 1,311 [nnns (U 1,311 [ (U 329,352 |ouueeeeeennnnn (VI PO [ PO (VI IO 2,573 |. 01/25/2059 . [1.A FE ....
GS Mortgage-Back2021PJ5 ities 2021-PJ5 A8
..36261H-AJ-9 [2.500% 10/25/51 eevrveeeeeeeeee e . 03/01/2025 . |Paydomn .cevveeneeeeennnieeeeeennnn Jorneeeeeeenieeees fereeeeens 360,638 |........... 360,638 |...oeennnnn 321,193 |....ceeeeen 325,980 [..ccevvnnnnnnns [V P 34,659 |..ocovnnnnnnnns [V P 34,659 |..ocovnnnnnnnns (U 360,638 |..cceuuunnnnnnn (VI PO [ PO (VI IO 1,707 |. 10/25/2051 . [1.A ........
GS Mortgage-Back2021PJ1 ities 2021-PJ1 A6
.. 3626 M-AF-6 [2.500% 06/25/51 .evvveeeeeeeeiee e . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 164,222 |........... 164,222 |........... 143,938 |.eeeeeiiieeeeeee (U1 PP [V PO 20,284 |..ccovnnnnnnnns [V PO 20,284 |..ccovnnnnnnnnn (U 164,222 |..ocovennennnns (VI PO [ PO [V AU 496 |. 06/25/2051 . |1.A FE ....
GS Mortgage-Back2021PJ7 ities 2021-PJ7 A8
..36262C-AJ-9 [2.500% 01/25/52 .eeveveeeeeeeeneee s . 03/01/2025 . |Paydomn .eevvueneeeeenniieeeeeennnn Jerneeeeeeenieeees fereeeeens 256,112 |........... 256,112 |........... 247,890 |........... 249,216 |..eeevnnnnnnnns [V 6,895 |eeiiiinnns (U1 6,895 |eeiiiiinns (U 256,112 |oeeenneeeees (VI PO [ PO (VI IO 1,161 [. 01/25/2052 . [1.A ........
GS Mortgage-Back2021PJ6 ities 2021-PJ6 A2
..36262L-AB-6 [2.500% 11/25/51 oeveeeeeeeeeeee e . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 250,437 |eeeennnnns 250,437 |........... 253,410 |...cceennnn 253,169 [..ccevvnnnnnnns [V P (2,732) |eeeeeeeeenns [V P (2,732) |eeeeeeeeenns (U 250,437 [.oeeeeeennnnnns (VI PO [ PO (VI IO 1,131 | 11/25/2051 . |1.A ........
GS Mortgage-Back2021PJ8 ities 2021-PJ8 A8
..362620-AJ-5 [2.500% 01/25/52 ..eeeeveneeeeeeneee e . 03/01/2025 . |Paydomn .eevvueneeeeenniieeeeeennnn Jerneeeeeeenieeees fereeeeens 364,690 |........... 364,690 |........... 373,180 |oevvunnnnns 371,630 |oeeeeneeeeens (U (6,940) |.evvennnaanne (U (6,940) |.eevvnnnaenne (U 364,690 |..eevnunnnnnnn (VI PO [ PO (VI IO 1,367 |. 01/25/2052 . |1.A ........
GS Mortgage-Back2021PJ9 ities 2021-PJ9 A7
..36263C-AG-4 [2.000% 02/26/52 ...evvueeeeeeeneeeeeenneeeees . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 318,574 |........... 318,574 |........... 268,797 |oeeeennnnns 2MA28 | (U P A7 847 oo (U P A7 847 oo (U 318,574 |eeereeen (VI PO [ PO [V AU 974 |. 02/26/2052 . |1.A ........
GS Mortgage-Back2021PJ9 ities 2021-PJ9 A8
..36263C-AH-2 [2.500% 02/26/52 ..ceevveneeeeeennnaeeeeennna s . 03/01/2025 . |Paydomn .eevvueneeeeenniieeeeeennnn Jerneeeeeeenieeees fereeeeens 502,367 |........... 502,367 |........... 43,044 |........... 449,517 [.ooeeeeiennees [V PO 52,850 |..eeernnunnnns [V PO 52,850 |..ecernnunnnns (U 502,367 |eevrnnneeaens (VI PO [ PO (VI IO 1,920 |. 02/26/2052 . |1.A ........
GS Mortgage-Back2022PJ1 ities 2022-PJ1 A2
..36263N-AB-1 [2.500% 05/28/52 ...eevvvnnaeeeeennnaeeeeenniaeeees . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 149,408 |........... 149,408 |.......... 146,770 |oeeeennnne. 147,015 [oeeieeennnnns [V 2,393 [oooiiiiiiiinnns (U1 P (U 149,408 |oeeeeieeennn (VI PO [ PO [V AU 612 |. 05/28/2052 . |1.A ........
GS Mor tgage-Back2021PJ11ities 2021-PJ11 A8
..36263V-AH-0 |2.500% 04/25/52 .. . 03/01/2025 . | Paydown ... . 04/25/2052 . |1.A ........
GS Mortgage-Back2021PJ2 ities 2021-PJ2 B2
..36264D-AS-5 [2.690% 07/25/51 oevveeeeeeeeeiee e . 03/01/2025 . |Paydomn .eevveeneeeeeennieeeeeennnn o eeeeniieeeee feeeeeeen 24,304 [l 24,304 |0 19,496 i 19,853 [l O e 75T [0 75T [0 e 24,304 |...ccovnnnnnnns (VI PO [ PO [V AU 109 |. 07/25/2051 . |1.E FE ....
GS Mortgage-Back2021MM1 ities 2021-MM1 A6
..36264J-AF-0 |2.500% 04/25/52 .. . 03/01/2025 . | Paydown ... ... 377,778 321,362 |.... . 377,778 .. . 04/25/2052 . |1.A ........
GS Mor tgage-Back?20:
..36264P-AF-6 |2.500% 09/25/51 ..eeerreaeieeieiee s . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 13,213 |........... 13,213 |ooeeeeens 101,718 |........... 103,570 |eeerrueeeeenn0 Joeeennn 9,643 |0 e 9,643 |0 e 113,213 . 09/25/2051 . |1.A ........
GS Mor tgage-Back2023PJ5 ities 2023-PJ5 A15
..36268A-AZ-1 |6.000% 02/25/54 . 03/01/2025 . | Paydown ... ..2,033,940 |........ 2,033,940 |........ 1,990,454 |........ 1,993,703 |..ccevvueeeeenn0 |oeeennn 40,287 o0 140,287 |0 e 2,033,940 |.. . 02/25/2054 . |1.A ........
GMRF Mor tgage Ac2018:
..364186-BZ-6 |4.672% 10/25/58 .. |- 03/01/2025 . | Paydown ... 66,870 . 10/25/2058 . |1.A ........
..437089-AE-5 | INHEL 2006-1 A5  6.522% 05/25/36 .. .. |- 01/01/2025 . | Paydoun ... ... 367 . 05/25/2036 . |1.A FM ....
IDAHO ST HSG & FIN ASSN SF MTG SINGLE FAMILY
..45120Y-4A-1 [HSG  5.869% 01/01/39 ...evvvviiiiinnniiiiiinnnnns . 01/01/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,680,000 |........1,680,000 f........ 1,680,000 |........ 1,680,000 |......cevnnnnns [ PR (VN P [ PO (VN P (U . 1,680,000 . 01/01/2039 . |1.B FE ....
Imperial Fund LL2021NQM4 2021-NoM4 A1
..45276J-AA-8 [2.091% 01/25/57 .. |- 03/01/2025 . | Paydown ... ..243,011 ..245,531 .278,628 |.. . 01/25/2057 . |1.A ........
..45660L-3H-0 |RAST 2005-A15 1A2  5.750% 02/25/36 .. ... |- 03/01/2025 . | Paydown ... . 02/25/2036 . |1.A FM .
..45660L-3K-3 [RAST 2005-A15 1A4  5.750% 02/25/36 ........... . 03/01/2025 . | Paydown . 02/25/2036 . |3.A FM .
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..45660L-3T-4 |RAST 2005-A15 2A3  6.000% 02/25/36 .......... . 03/01/2025 . |Paydomn .ceevveneeeeenniiieeeeennnn Joeneeeeeeeneees feeeee e 0 fooeeeieeens 20,075 |..eeeennnnns 12,870 oo 8,090 |eerrrrinnns (U (8,090) [-nneeeeennnnnn (U (8,090) [-eneeeeennnnnn [ (VI IO (VI PO [ PO [V AU 159 |. 02/25/2036 . |1.A FM ....
IRWIN HOME EQUITY 2006-1 2A4  6.060%
..464126-DA-6 | 09/25/35 . 03/01/2025 . | Paydown ... o0 |- o0 ). . 09/25/2035 . |1.A FM ..
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . . 03/01/2025 . | Paydoun . 0| 0| . 02/25/2036 . | 1.A FM ..
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . . 03/01/2025 . | Paydoun . 0| 0| . 08/25/2037 . |[1.A FM .
..46591T-AC-8 | JPMMT 2020-2 A3 3.500% 07/25/50 .. . 03/01/2025 . | Paydown ... 0 .0 . 07/25/2050 . |1.A ........
JP Morgan Mortga2020INV1 2020-INV1 B2A
..46591V-BU-2 [3.176% 08/25/50 ......uvivvvrnnnniiiiiiiiiiieeens . 03/01/2025 . | Paydoun (U P 88,298 |..cevuiiiiins (VN P [ PO [V 530 |. 08/25/2050 . |1.A ........
JP Morgan Mortga20209 2020-9 A4  2.500%
.. 46592D-AH-1 [ 06/25/51 oivvviiiiiiiiii . 03/01/2025 . |Paydomn ...cevvenneriiiininiieiiiins Jeneeeeiiiinees foes 1,423,018 |........ 1,423,018 |........ 1,230,133 |........ 1,246,555 |....covvnnnnnns (U - 176,464 |oeeoiivennnnns (U - 176,464 |o.oeoevvennnnns (U . 1,423,018 |oeennieiinnnn (1 P [ PO [V F 5,606 |. 05/25/2051 . |1.A FE ....
JP Morgan Mortga20213 2021-3 A4 2.500%
L AB592K-AF-9 [ 07/25/51 ovvviiiiiiiiiiieeei . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 188,649 |........... 188,649 |[.......... 165,717 |ovveennnnns 168,553 |..ovvveinnnnnns (U . 20,097 |oeeeiiiiinnns (U . 20,097 |oeeeniiiiinns (U R 188,649 |..vevviiiinnnnn (1 P [ PO [V 721 |. 07/25/2051 . |1.A ........
JP Morgan Mortga20215 2021-5 A4 2.500%
L 46592L-AH-3 [ 08/25/51 .evviniiiiiiiiece . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 372,130 [ 372,130 |........... 319,445 |........... 324,520 [oeiiiiinnnnns (U . 47,610 |oeeeniiiinnns (U . 47,610 |oeeeniiinnnns (U R 372,130 |eeeeiins (1 P [ PO [V F 1,045 |. 08/25/2051 . |[1.A FE ....
JP Morgan Mortga20217 2021-7 A3 2.500%
L ABBIN-AC-0 [ 11/25/51 ovvveiiiiiiiii i . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 366,511 |........... 366,511 |........... 372,639 |........... 372,208 |...covvnnnnnnns (U . (5,691) |eevvnninnnnns (U . (5,691) |evveeninnnnn (U R 366,511 |.ooovvnnnnnns (1 P [ PO [V F 1,430 | 11/25/2051 . |1.A ........
JP Morgan Mortga20217 2021-7 A6 2.500%
L ABBIN-AN-6 [ 11/25/51 ovvveiiiiiiiiinirei . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 950,688 |........... 950,688 |.......... 848,861 |........... 865,636 |...evuniiinns [V P 85,052 |.....cevuunnnns [ P 85,052 |.....cevnnnnnnn (U R 950,688 |............... (1 P [ PO [V F 3,708 |. 11/25/2051 . |1.A ........
JP Morgan Mortga202113 2021-13 A4 2.500%
L AB592X-AF-1 [ 04/25/52 ..covviiiiiiiiie s . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 310,614 |........... 310,614 |........... 284,063 |........... 249,615 [.....oovnnnnnns (U . 24,081 |oeeeeniiienns (U . 24,081 |oveeeniiiinns (U PR 310,614 |....oeennnnnnns (1 P [ PO [V F 1,260 |. 04/25/2052 . |1.A ........
JP Morgan Mortga202113 2021-13 A15  2.500%
. 4B592X-BP-8 [ 04/25/52 ...cevviiiiiiiiii s . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 115,052 |........... 115,052 |.......... 107,466 |.......... 107,681 [..ooevennnnnnns (U 57 N O (U 57 N O (U R 115,052 |ooveeniiiinnn (1 P [ PO [V 485 |. 04/25/2052 . |1.A ........
JP Morgan Mortga20231 2023-1 A48 5.500%
.. 465978-AN-4 [ 06/25/53 ....evvvnniiiiiiiiie i . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 338,096 |........... 338,09 |........... 337,462 |........... 337,451 [.oovviiinnnnnns (U P 644 |t (U P 644 | (U 338,096 . 06/25/2063 . |1.A ........
JP Morgan Mortga202310 2023-10 A6  6.000%
.. 465986-AK-3 [ 05/25/54 ...coiviiiiiiiiii s . 03/01/2025 . |Paydomn ...cevvenneriiiininiieiiiins Jeneeeeiiiinees foes 1,013,193 |........ 1,013,193 |........... 999,105 |........ 1,001,462 |........oeeeens (U . 11,730 [ooeeiiiiinnnnns (U . 11,730 [ooeeiiiiinnnnns (U . 1,013,193 . 05/25/2054 . |1.A ........
JP Morgan Mortga20239 2023-9 A4  6.000%
..465988-AD-5 [04/25/54 . 03/01/2025 . | Paydown ... ....15,929 |. . 04/25/2054 .
..466285-AH-6 | JAMAC 2006-WF1 A5  6.910% 07/25/36 .. . 03/01/2025 . | Paydown ... ... 14,432 |, . 07/25/2036 .
..466285-AJ-2 | JAMAC 2006-WF1 A6  6.500% 07/25/36 .. . 03/01/2025 . | Paydown ... ... 16,051 . 07/25/2036 .
..46641A-AA-3 | JPTAX 2013-2 A 4.000% 08/26/36 ... . 03/01/2025 . | Paydoun . ... (765) | . 08/26/2036 .
..46648H-AN-3 [ JPMMT 2017-2 A13  3.500% 05/25/47 . . 03/01/2025 . | Paydoun . (193) | . 05/25/2047 .
..46648H-AY-9 | JPMMT 2017-2 B1  3.647% 05/25/47 . |- 03/01/2025 . | Paydown ... ... (59) ] . 05/25/2047 .
..46648R-AC-5 | JPMMT 2018-1 A3 3.500% 06/25/48 . |- 03/01/2025 . [ Paydown ... . . . I ... (83)) . . 06/25/2048 .
..46648R-AG-6 | JPMMT 2018-1 A7~ 3.500% 06/25/48 .. . 03/01/2025 . | Paydoun . .. 108,159 ..108,159 ..107,059 |. . 107,168 |. .99 |. .108, 159 . 06/25/2048 .
.. 46649H-AN-2 | JPMMT 2017-6 A13  3.500% 12/25/48 . . 03/01/2025 . | Paydoun . .. 181,337 ..181,337 ..182,034 |. . 181,704 |. (367) |. .181,337 . 12/25/2048 .
..46649H-AY-8 | JPMMT 2017-6 B1  3.780% 12/25/48 .. . 03/01/2025 . | Paydown ... .. 74,421 ... 14,427 .. 18,248 |............77,186 |.... .. (2,758) |. L. 74,427 .. . 12/25/2048 .
JP Morgan Mortga20191 2019-1 B1  4.481%
.. 46650H-AII-8 [ 05/25/49 ....coereeieieeee s . 03/01/2025 . |Paydomn ecevveeeeeeennnieeeeeennnn fereeeeeeenieeeeee [ereeeeennnnd 6,116 [...........e. 6,116 [cceeeeee 5,707 |oeeerennns 5,727 |veeeiiaeees 0 Joeeeeees 389 | (V1 PO 389 | [V IO 6,116 | (VI PO [ PO [V PO 42 |. 05/25/2049 . [1.A ........
JP Morgan Mortga20188 2018-8 B3  4.033%
.. 46650M-BH-9 [ 01/25/49 ...ooreeiiiiiiiiie e . 03/01/2025 . | Paydoun 0 Joeeeeees 22,615 [ooeeeeeininnnns (VI PO [ PO [V AU 124 |. 01/25/2049 . |[1.A FE ....
JP Morgan Mortga20196 2019-6 B4  4.265%
.. 46651B-BB-5 [ 12/25/49 ...coeeeeeieeee s . 03/01/2025 . | Paydoun 0 Joeeeeees 49,928 |....covvnnnnnns (VI PO [ PO [V AU 390 |. 12/25/2049 . |1.D FE ....
JP Morgan Mortga20201 2020-1 B4  3.815%
..46651X-BZ-4 | 06/25/50 . 03/01/2025 . | Paydown ... [ . I o0 |- ... 155 |. 06/25/2050 .
..46651Y-AC-4 | JPMMT 2019-9 A3 3.500% 05/25/50 .. . 03/01/2025 . | Paydoun . . s s s N 22,890 |. 0| 133 |. 05/25/2050 .
..46652H-AC-0 | JPMWM 2020-ATR1 A3 3.000% 02/25/50 . . 03/01/2025 . | Paydoun . N s s s N 47,49 |. 0| 267 |. 02/25/2050 .
..46653J-CD-1 | JPMMT 2020-5 B4 3.570% 12/25/50 ..... . 03/01/2025 . | Paydoun . . .5, .5, .5 N .5,137 ). 0| .34 |. 12/25/2050 .
..46653L-BT-2 |BMARK 2020-LTV2 A15  3.000% 11/25/50 . 03/01/2025 . | Paydoun . N s s s N 32,162 |. 0| .90 |. 11/25/2050 .
..46653L-CK-0 | JPMMT 2020-LTV2 B4  4.002% 11/25/50 . . 03/01/2025 . | Paydoun . . .4, .4, .3, N 3,976 |.. 0| .31 |, 11/25/2050 .
JP Morgan Mortga20216 2021-6 A4  2.500%
.. 46653P-AF-4 [10/25/51 .iuvvunniiiiiiiiiiiii i . 03/01/2025 . |Paydomn ...cevueniiiiiiiniiiiiiiiinns Joviiiiniiiiiiiinenes fonneneens 146,830 [........... 146,830 |........... 122,907 |.......eees 125,181 |ooooiiiinnnnns [ U 21,650 |ieeiiiiiinns [ U 21,650 |ieeiiiinnns 0 591 |. 10/25/2051 . [1.A ........
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JP Morgan Mor tga2021INV5 2021-INV5 A3
..46653X-AG-5 |3.000% 12/25/51 ..oovvvviiiiiiiiiiiiiiiiii . 03/01/2025 . |Paydown ........cooeeeieiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiiin 840,226 |........... 840,226 |........... 739,579 [..eeennnn. 750,201 |..oooeeeenns [V R 90,025 |.......eeeens 0 ] 90,025 |.........eens 0 e 840,226 |............... (VN 0 | [V 3,963 |. 12/26/2051 . |1.A ........

JP Morgan Mor tga202110 2021-10 A4~ 2.500%

..46654A-AF-6 | 12/25/51 ... . 03/01/2025 . |Paydoun ... ..368,170 .... 368,170 377,144 |...........375,371 .. 368,170 |.. .. 1,492 | 12/25/2051 . |1.A ........
JP Morgan Mor tg: .

..46654K-AF-4 | 01/25/52 .....vvvvviiiiiiiiiiie e . 03/0172025 . [Paydoun ......cccevveeiiiiiiiiiiinns foiiieneeiiiiiees e 928,893 |........... 928,893 |........... 812,559 |........... 699,936 |............... 0 ... 106,416 |............... 0 ... 106,416 |............... [V O 928,893 |...ooooinnnns (O O [V O, [ PO 4,013 |. 01/25/2052 . |1.A ........
JP Morgan Mortga20223 2022-3 A4A  2.500%

.. 46654U-AE-5 | 08/25/52 .....vvviiiiiiiiiiiie e . 03/0172025 . [Paydoun ......cccevveriiiiiiiiiiinns foeiiieneeeiiiiees e 290,542 |....oo..nn. 290,542 |.......o.. 242,602 |........... 246,487 |..oooeeennnnns [V 44,085 |...cveeeennn. [V 44,085 |...veeiennn. (I O 290,542 |oeeiiiiiinns (O O [V O, [ O 1,305 [. 08/25/2052 . |1.A ........
JP Morgan Mortga20221 2022-1 A15  2.500%

..46654-BS-9 | 07/25/52 .. |- 03/01/2025 . | Paydoun ... 144,738 135,058 |.... . 07/25/2052 . |1.A ........

..46655D-BY-7 | P Morgan Mortga20222  2.500% 08/25/52 ...... . 03/01/2025 . |Paydoun ... 351,403 328,452 |.... . 08/25/2052 . |1.A ........
JP Morgan Mortga20227 2022-7 1A4 ~ 3.000%

L ABBBON-AD-2 | 12/25/52 ... . 03/01/2025 . [Paydomn ......oceeeeeeiiiiiiiiiieees oo oo 126,903 |........... 126,903 |........... 109,533 |.......... 111,380 | 0 foeeeens 15,528 | 0 foeeeens 15,528 | 0 foeeeenne 126,903 . 12/25/2052 . |1.A ........
JP Morgan Mortga20232 2023-2 A48 5.500%

..46656D-AN-1 | 07/25/53 .....oeeieeiiiiiiiiie e . 03/01/2025 . [Paydomn ......cceveeeiiiiiiiiiiieees oo oo 523,708 |...ceeeeenn 523,708 |........... 507,424 |........... 508,79 |...oocerennnnns 0 foeeeens 14,913 | 0 foeeeens 14,913 | 0 foeeeenne 523,708 . 07/25/2053 . |1.A ........

JP Morgan Mortga20234 2023-4 2A4  5.500%
..466560-BP-6 | 11/25/53 ...
JP Morgan Mortga20238 2023-8 A4
L. 46657C-AD-4 | 02/25/54 ....oeeeieiiiiie e . 03/01/2025 . [Paydomn ......ccceeveeriiiiiiiiieees foeriiieeeeeeies oo 1,436,990 |........ 1,436,990 |........ 1,413,215 |........ 1,415,188 |..ooeeeennneee 0 foeeens 21,802 [ooeiiiiiiiens
JP Morgan Mor tga2024CCM1 2024-COM1 A4A
5.500% 04/25/55 ..
KY ST HSG CORP HSG

. 11/25/2083 . |1.A ........

. 03/01/2025 . |Paydoun ... .. 653,047 653,047 638,150 |...........638,944 |.... .653,047 |..

o

........ 21,802 |..oeeunneeenn 0 [l 1,436,990 . 02/25/2054 . |1.A ........

. 04/25/2055 .
. 07/01/2029 .

.499,907
.415,000

..46658N-A

F- . 03/01/2025 . | Paydown .
..49130T-8Q-

. 01/01/2025 . | Redemption

.. 499,007
.. 415,000

..499,907
..415,000

..494,264 |. .0 .
..415,000 |. ,000 |.

4 0 1.AFE

0 . . 0 1.AFE
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .. . 03/01/2025 . |Paydoun ... .0 .. (467) [. 0 ...0 . 11/25/2036 . |3.A FM ....
.. 52522H-AN-2 | LXS 2006-8 3A5  6.550% 06/25/36 . 03/01/2025 . (Paydown . ..1,533 1,444 | 0 .1,533 . 06/25/2036 . [1.A FM ...
..52623K-AJ-3 | LXS 2006-17 WF5  6.450% 12/25/42 . 03/01/2025 . [Paydown . .0 .869 |. 0 ...0 . 12/25/2042 . [1.A FM
..52524\-AV-1 | LXS 2007-9 WF3 ~ 6.820% 04/25/37 . 03/01/2025 . (Paydown . .. 432,150 ..390,713 | 0 .432,150 . 04/25/2037 . [1.A FM
..52524P-AL-6 | LXS 2007-6 3A5  5.720% 05/25/37 ... . 03/01/2025 . [Paydown .....cccuvviiiiiiiiiiiiiin i e 7,775 ....6,904 |.... .0 | .. 1,775 .. . 05/25/2037 . [1.A FM

MFRA Trust 2022NQM2 2022-NaM2 A1
..562850-AA-0 | 4.000% 05/25/67 .....ceeeurriiiaeeaiiiieeees . 03/01/2025 . |Paydown 455,182 , 0 foeeees 19,390 |..coeneeennn. 0 [ 455,182
MFRA Trust 2022RPL1 2022-RPL1 A1
..56285T-AA-4 | 3.300% 08/25/61
..57643L-LF-1 | MABS 2005-AB1 A6  5.971% 11/25/35 . .
Mello Mortgage C2022INV2ccepta 2022-INV2 A1

. 05/25/2067 . |1.A ........

. 08/25/2061 . |1.
. 11/25/2035 . [1.A FM ...

=
-
m

. 03/01/2025 . | Paydown ...
. 03/01/2025 . |Paydoun ...

o

é.

..585490-BU-7 |3.000% 04/25/52 .......ovvviiiiiiiianns .. |- 03/01/2025 . | Paydoun ... .0 . . 04/25/2052 . |1.A ........

..59980C-AA-1 | MCMLT 2017-3 A1 2.750% 01/25/61 . 03/01/2025 . [Paydown . 0 . 01/25/2061 . |1.A .

..50980C-AE-3 | MCMLT 2017-3 M1 3.250% 01/25/61 .. . 03/01/2025 . (Paydown . 0 . 01/25/2061 . |1.A .

..59980C-AG-8 |MCMLT 2017-3 M3 3.250% 01/25/61 .. |- 03/01/2025 . [Paydoun ... .0 |. . 01/25/2061 . [1.A ........

..59980V-AF-8 | MCMLT 2018-1 M1~ 3.250% 05/25/62 ............. . 02/01/2025 . |Paydown 0 . 05/25/2062 . [1.A ........
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG

..60416T-6L-7 |6.089% 07/01/39 .....ooveeiiiiiiiiiiiiiiiiieeens . 01/01/2025 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 10,000 |.ocevveens 10,000 [oeeeeennns 10,000 f.......ee 10,000 [oeevreeennnnns 0 foreeeiiiinnns (U IO 0 . 07/01/2039 . |1.B FE ....
MORGAN STANLEY 2006-12XS ASA  6.592%

..61749E-AF-4 | 10/25/36 . 03/01/2025 . (Paydown . . 10/25/2036 . [1.A FM ..

..61749U-AK-3 | MSM 2006~ .013% . . 03/01/2025 . [Paydown . . 08/25/2036 . [1.A FM ..

..61752R-AL-6 | MSM 2007-3XS 2A5 ~ 6.207% 01/25/47 . . 03/01/2025 . |Paydown ... . 01/25/2047 . |1.A FM .

JP Morgan Season20241 age Tr 2024-1 A4
..61777H-AH-8 | 4.451% 01/25/63 ..
..62942K-AA-4 | NRPMT 2013-1 A1 3.250%

..64352V-11A-6 | NCHET 2005-A A6  5.454% 08/25/35 ..
New Residential 2024NOM3 Loan 2024-NQM3 A1
..647910-AC-2 |5.466% 11/25/64
New Residential 2020
..64828X-AA-1 ] 2.750% 11/25/59 . .iiivveiiiiiiiiiiiiiiiiiiiia . 03/01/2025 . [Paydoun

. 01/25/2063 . |1.A FE ...
. 07/25/2043 . |1.A ........
. 08/25/2035 . [1.A FM ...

. 03/01/2025 . [Paydown .
. 03/01/2025 . | Paydown .
. 03/01/2025 . |Paydoun ...

..432,113 |
56,555 |.
....948 ...

..432,125 |..
56,556 |.
945

=0 . . 11/25/2064 . |1.A FE ...

. 03/01/2025 . |Paydown ... 385,584 384,981

........... 392,237 |...........366,389 |...........371,977 . 11/25/2059 . [1.A ........
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New Residential 20171A  Loan 2017-1A B3
..64829J-BE-2 |5.388% 02/25/57 ..ccvvvvvnniiiiiiiiiiieiiiiis . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 185,519 [........... 185,519 |.......... 177,287 |oveeennnnne 179,268 [oveviivinnnnns (U 6,251 |oiiiiiins (U 6,251 |oiiiiiins (U 185,519 |oveeiiiinnnnn (1 P [ PO [V F 1,698 |. 02/25/2057 . |1.A ........
New Residential 2019RPL3 Loan 2019-RPL3 A1
..64830N-AA-9 [2.750% 07/25/59 .. . 03/01/2025 . | Paydown ... .. 298,746 298,746 280,014 |.... ... 15,207 |. . 15,207 |... .298,746 |.. .. 1,378 |. 07/25/2059 . [1.A ........
New Residential 20;
..64831G-AG-0 |2.500% 09/25/51 . 03/01/2025 . | Paydown ... ... 41,959 ... 41,959 036,845 [ 0 0 5,114 | . 41,959 .. ...137 . 09/25/2051 . |1.A FE ..
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 . 03/01/2025 . | Paydown ... ... 16,496 ...16,4% 18718 [ 13,281 [0 e 3,215 |. ..16,496 |.. ...109 |. 03/25/2047 . |1.A FM .
Onslow Bay Finan2021J2 2021-J2 A4~ 2.500%
..870861-AD-5 [07/25/51 .eeeeeeeeeeeee e . 03/01/2025 . |Paydomn ocevvueneeeeeenieeeeeennnn Jorneeeeeeenieeees fereeeeens 650,350 |........... 650,350 |........... 558,437 |...........563,046 |...............0 |oeeeeee 87,304 e (U 87,304 |oeeiiiiieeene (U 650,350 |eevrnuniaenns (VI PO [ PO (VI IO 2,730 |. 07/25/2051 . |1.A FE .
Onslow Bay Finan2022J1 2022-J1 B1A  2.843%
LB7116W-BD-0 [ 02/25/52 ... . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 27,966 |............ 27,966 |.....oeennnn 22,980 [oeeeenennns 23,125 [ooeeiieiininnnn [V 4,841 |t (U1 4,841 | 0 Joeeeeees 27,966 |eevruneaaenns (VI PO [ PO [V AU 133 |. 02/25/2052 . |1.C FE .
Onslow Bay Finan2023NQM7 2023-NQM7 A1
LB7117X-AA-4 |6.844% 04/25/63 ...cooveneieeeeeeeeeeeeeee e . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 509,839 |........... 509,839 |........... 509,831 |.......... 511,080 |oeeveunereennes (U (1,241) |eeeeeee (U (1,241) |eeeeeeeee (U 509,839 |.....ccevnnnnns (VI PO [ PO (VI IO 5,530 |. 04/25/2063 . [1.A ........
Onslow Bay Finan2021J3 2021-J3 A4 ~ 2.500%
..67448X-AD-8 [ 10/25/51 .eeeeeeeeieee e . 03/03/2025 . |Paydomn .ceevueneeeenniieeeeeennnn Jorneeeeeeniee e fereeeeens 257,220 |eeeeennnnn 257,220 |........... 219,762 |........... 220,893 [..ccevvnnnnnnns (U PO 36,327 |oeeieiinnnns [V PO 36,327 |eeeeeiiinns (U 257,220 |.oeeeeeennnnnns (VI PO [ PO [V AU 846 |. 10/25/2051 . |1.A ........
Oceanview Mortga20215 2021-5 A4  2.500%
..67647E-AD-9 |10/25/51 ... . 03/01/2025 . | Paydown ... .. 224,369 224,369 193,982 |...........194,582 |.... .224,369 |.. . 10/25/2051 . |1.A ........
Oceanview Mortga20213 2021-3 A4  2.500%
LB7647V-AD-1 [06/25/51 .eeeeeeeeeeeie e . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 651,634 |........... 651,634 |........... 564,325 |........... 568,331 [...ccvvvnnnnnns [V P 83,303 |...covvnnnnnnns (U P 83,303 |...cevvnunnnnns (U 651,634 . 06/25/2051 . |1.A ........
OHIO ST HSG FIN AGY SINGLE FAMILY HSG
..677560-5M-5 |5.774% 09/01/38 ..... . 03/03/2025 . | Redemption 100.0000 .. .. 120,000 . 120,000 . 120,000 |. . 120,000 |.. 0 . 120,000 . 09/01/2038 .
..67756Q-NS-2 |OHIO ST HSG FIN AGY . . 03/03/2025 . | Redemption 100.0000 . 29,008 29,008 |. 29,008 |. 0 . 09/01/2037 .
..693456-AP-0 |PMTLT 2013-J1 B2  3.531% 09/25/43 . . 03/01/2025 . | Paydown ... 71,207 73,007 | 71,995 |. 0 . 09/25/2043 .
..693456-A0-8 |PMTLT 2013-J1 B3 ~ 3.531% 09/25/43 .... . 03/01/2025 . | Paydown ... ... 40,686 ...40,838 |............40,799 |.... .0 . 09/25/2043 .
PSNC Trust 20213 2021-3 A3 2.500%
..69376D-AC-6 [ 08/25/51 ...evvvriiiiiiiiiiiiiiiii . 03/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiiinn Jeneeeiiiieees foeeeeein 169,392 |...eennnnn. 169,392 |....oeeeens 156,582 |....cvvnnns 158,465 |.....ovvunnnnns (U . 10,927 [oeeiiiiinnnnns (U . 10,927 [oeeiiiiinnnnns (U 169,392 [...covvvnnnnnns (1 P [ PO [V 810 |. 08/25/2051 . |1.A ........
Preston Ridge Pa2022NQM1ortgag 2022-NaM1 A1
..69378K-AA-2 [5.500% 08/25/67 . 03/01/2025 . | Paydown ... . 688,730 |.... . 08/25/2067 . |1.A ........
.. 7T4387L-AC-5 |PFMT 2019-1 A2 3.000% 12/25/49 . 03/01/2025 . | Paydown ... . . 12/25/2049 . |1.A ........
Provident Fundin2021J1 ge Tru 2021-J1 A3
L. T4387M-AC-3 [2.500% 10/25/51 eevveeeeeeeeeiee e . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeneees feeeeeeeens 27,576 |.cceeeeeeee. 27,576 |.eeeeennnnnn 23,915 [ 0 . 10/25/2051 . |1.A FE .
Provident Fundin2021INVige Tru 2021-INV1 A3
.. T4387V-AC-3 [2.500% 08/25/51 .evvveeeeeeeeiee e . 03/01/2025 . |Paydomn ecevveeneeeeennneeeeeennnn Jerneeeeeeenieeees fereeeeens 187,404 |........... 187,404 |........... 155,355 |........... 158,764 |oeeeeeennnnns (U 28,640 |oeeeeniieaenne (U 28,640 |oeeeeniieaennne (U 187,404 |oeeeeieeennn (VI PO [ PO [V AU 852 |. 08/25/2051 . |1.A ........
Provident Fundin2021INV2ge Tru 2021-INV2 1A3
L. T4388M-AC-2 [2.500% 11/25/51 oeveeeeeeeeeeee e . 03/01/2025 . |Paydomn ocevveeneeeeennieeeeeennnn Jeneeeeeeenieeees fereeeeens 128,843 |........... 128,843 |...cooeeeet 110,905 |.......... 111,688 [..ocevnnnnnnnes (U 17,155 [ooeeiiiiininnns (U 17,155 [ooeeiieiininnns (U 128,843 |ovveeieeennnn (VI PO [ PO [V AU 563 |. 11/25/2051 . |1.A ........
Provident Fundin20241 ge Tru 2024-1 A3
.. TA389B-AC-5 |5.500% 12/25/54 ...oeeveeeeeeeeeee s . 03/01/2025 . |Paydomn .eevvueneeeeenniieeeeeennnn Jerneeeeeeenieeees fereeeeens 678,257 |........... 678,257 |eeernnnnn 671,056 |.......... 671,086 |....ccevvnnnnnn [V TAT2 oo (U1 TAT2 oo (U 678,257 |eeerrieeanns (VI PO [ PO (VI IO 6,003 |. 12/25/2054 . |1.A FE .
.. TA922E-AF-6 |RALI 2006-0S6 1A6  6.250% 06/25/36 .......... . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiiiiiiinns feriieeeeiniiees o 8,407 |..oocevnnnnn 12,776 |oeeennnnnne 10,689 |............ 10,841 [ooeiiiiinnnnns [V A (2,438) [.eovvinnnnnnnns [V A (2,438) [.eovvinnnnnnnns (U1 O 8,407 |oeiiiiiinnnn (1 P [ PO [V 130 |. 06/25/2036 . |3.B FM .
Woodward Capital20213 ent 2021-3 A5
.. TA938D-AE-3 [2.500% 07/25/51 oevvveniiiiiiiiiieiiiiieeeees . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 648,118 |.......... 648,118 |........... 562,977 |......eeenn 565,568 |........coee.n. [V P 82,550 |....covunnnnnns [ P 82,550 |....covunnnnnns (U 648,118 . 07/25/2051 . |1.A ........
Woodward Capital20216 ent 2021-6 A5
.. T493%K-AE-6 |2.500% 12/25/51 .. . 03/01/2025 . | Paydoun . .. 140,588 .. 140,588 ..120,439 |. ..122,402 |. 0| .140,588 . 12/25/2051 .
.. T4957E-AM-9 | RFMSI 2006-S5 A12 .000% . 03/01/2025 . | Paydoun . 10,458 10,878 .9,329 | .9,582 | 0| 10,458 . 06/25/2036 .
..74968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 . 02/25/2025 . | Paydown ... ...23,438 |.... N ..23,650 |.. . 10/25/2063 .
RMF Proprietary 20222  Trust 2022-2 A
..74970C-AA-2 [3.750% 06/25/62 . 01/25/2025 . | Paydown ... . 06/25/2062 . |1.A FE ..
Rate Mortgage Tr2022J
.. 75410R-AJ-5 |01/25/52 . 03/01/2025 . | Paydown ... . w0 ] . 01/25/2052 . |1.A ........
..760985-7P-0 | RAMP 2004-SP2 A21  6.000% 01/25/32 . 03/01/2025 . | Paydoun . (1,214) ). . (1,214) 0| . 01/25/2032 . |4.C FM ..
..761118-MD-7 |RALI 2005-0S16 A4  5.750% 11/25/35 . 03/01/2025 . | Paydoun . (1,048) |. . (1,048) 0| . 11/25/2035 . |3.A FM ..
..761118-X0-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 . . 03/01/2025 . | Paydoun . (244) |. 244) .0 | . 03/25/2036 . |1.A FM ..
..76111X-ZU-0 [RFMSI 2005-S7 A4  5.500% 11/25/35 . . 03/01/2025 . | Paydoun . . (39)]. 0| . 11/25/2035 . |[1.A FN .
..81733Y-BN-8 [SEMT 2015-2 A19  3.500% 05/25/45 . 03/01/2025 . | Paydown ... ... (137) ] .0 .. . 05/25/2045 . |1.A ........
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Sequoia Mortgage20234 2023-4 A10  6.000%
..81743J-AK-6 | 11/25/53 .. |- 03/01/2025 . | Paydoun ... 1,337,654 |.... ... 20,702 |. . 20,702 |... w0 ] w0 ] .0 .10, . 11/25/2083 . |1.A ........
..81744Y-AG-1 |SEMT 2013-4 B2  3.434% 04/25/43 . . 03/01/2025 . | Paydoun . 1,432 | 0| 0| . 04/25/2043 . |1.A .
..81745D-AE-1 | SEMT 2013-9 A1 3.500% 07/25/43 . 03/01/2025 . | Paydoun . . 314 . 0| 0| . 07/25/2043 . |1.A .
..817450-CC-4 |SEMT 2015-1 B3~ 3.937% 01/25/45 . . 03/01/2025 . | Paydoun . (762) |. 0| 0| . 01/25/2045 . |1.A .
..81745R-AG-5 |SEMT 2013-3 B1  3.529% 03/25/43 . . 03/01/2025 . | Paydoun . (158) |. 0| 0| . 03/25/2043 . |1.A .
..81745R-AH-3 | SEMT 2013-3 B2  3.529% 03/25/43 . . 03/01/2025 . | Paydoun . (206) | 0| 0| . 03/25/2043 . |1.A .
..81745X-CB-1 |SEMT 2017-4 B1  3.888% 07/25/47 ... .. |- 03/01/2025 . Paydown ... ....(3,459) |. 0 w0 ] . 07/25/2047 . |1.A ........
..81746H-BB-6 |SEMT 2017-CH1 B1A  3.750% 08/25/47 .......... . 03/01/2025 . | Paydown ... .. (1,466) |. o0 |- o0 ). . 08/25/2047 . |1.A ........
..81746H-BT-7 | SEMT 2017-CH1 A20  3.500% 08/25/47 . 03/01/2025 . | Paydoun . 0| 0| . 08/25/2047 . |1.A .
..817460-AA-9 | SEMT 2018-2 A1 3.500% 02/25/48 ... . 03/01/2025 . | Paydoun . 0| 0| . 02/25/2048 . |1.A .
..81746T-AU-9 [SEMT 2017-1 A19  3.500% 02/25/47 .. . |- 03/01/2025 . | Paydown ... w0 ] w0 ] . 02/25/2047 . |1.A ........
..81746\I-CE-6 | SEMT 2018-CH3 B1B  4.730% 08/25/48 .. . 03/01/2025 . | Paydown ... o0 |- o0 ] . 08/25/2048 . |1.A ........
..81746W-CK-2 [SEMT 2018-CH3 B3  4.730% 08/25/48 . . 03/01/2025 . | Paydoun . 0| 0| . 08/25/2048 . |1.A .
..81747D-AA-7 | SEMT 2018-CH1 A1 4.000% 03/25/48 . . 03/01/2025 . | Paydown ... 0. 0. . 03/25/2048 . |1.A ........

Sequoia Nortgage2019CH1 2019-CH1 B3 4.911%
.  03/25/2049 . |14 oo

..81747M-CJ-6 | 03/25/49 ...
Sequoia Mortgage20219 2021-9 A1
..81748C-AA-8 | 01/25/52
..81748K-AA-0 | SENT 2020-2 A1 3.500% 03/25/50
Sequoia Mortgage20201 2020-1 B3  3.851%
..81748M-CD-8 | 02/25/50
..B81748R-AB-3 | SENT 2020-4 A2  2.500% 11/25/50
Sequoia Mortgage20215 2021-5 A4 2.500%
..81748X-AD-6 |07/25/51 ...
Sequoia Mortgage

. 03/01/2025 . | Paydown ...

. 01/25/2052 . [1.A ........
. 03/25/2050 . [1.A ........

. 03/01/2025 . | Paydown ...
. 03/01/2025 . |Paydoun ...

. 02/25/2050 . [1.A ........
. 11/25/2050 . [1.A ........

. 03/01/2025 . |Paydoun ...
. 03/01/2025 . | Paydown ...

. 07/25/2051 . |1.A ........

. 03/01/2025 . | Paydown ...

BAT48Y-AD-4 | 10/25/51 v . 03/01/2025 . [Paydomn ......cceveeeeeiiiiiiiiieees oo oo 184,341 157,024 |..ooeeennnnes 0 foeeens 21,317 |eeeiieiiens 0 foeeens 21,317 |eeeiieiiies 0 foeeeenne 184,341 |.eeeeennne (O O 0 foreeeiiiiinas [\ IO 709 |. 10/25/2051 . |1.A ........
Sequoia Mortgage20221 2022-1 A4 2.500%

. B1749C-AD-1 | 02/25/52 ... . 03/01/2025 . [Paydomn ......cceveeeiiiiiiiiiiieees oo oo 196,978 195,945 [oooeiiiiiiinn 0 o 1,083 [ 0 o 1,083 [0 e 196,978 |.eeveeennnne (O O 0 foreeeiiiiias [\ IO 841 |[. 02/25/2052 . |1.A ........
Sequoia Mortgage20235 2023-5 A10  6.000%

..81749F-AK-8 | 12/25/53 . 03/01/2025 . |Paydoun ... . 1,370,870 ,355,053 |.... ,370,870 |.. . 12/25/2053 .

..822804-AA-8 | SAFT 2013-1 A1 3.750% 07/25/43 . 03/01/2025 . [Paydown . 18,920 18,599 |. 18,920 . 07/25/2043 .

..86359A-K3-6 | SASC 2003-25XS A5 3.742% 08/25/33 ... . |- 03/01/2025 . | Paydown ... ... 34,321 L.32,219 ... ..34,321 |.. . 08/25/2033 .

..872225-AH-0 | TBW 2006-5 A6  6.400% 11/25/36 ... . 03/01/2025 . |Paydoun ... ... 14,164 ... 14,446 ... .. 14,164 |.. . 11/25/2036 .

..89169E-AA-7 | TPMT 2017-5 A1 5.085% 02/25/57 ... . 03/25/2025 . |Paydoun ... .. 14,310 ..15,192 |.... .. 14,310 |.. . 02/25/2057 .

Towd Point Mortg20221  t 2022-1 At
..89170V-A 07/25/82 oo . 03/01/2025 . |Paydown

A-6 . 07/25/2062 . |1.A ........
..89173F-AB-6 | TPMT 2017-1 A2 3.500% 10/25/56 ... . 03/01/2025 . |Paydown ...
B-2

. 10/25/2056 . [1.A ........

308,646
,869,913 |..

308,646 |..ernne.. 308,646 [.rvveeenn.. 25,590 [..voec..... 297,044
. o d73207 |

,869,913 ..1,869,913 ..1,767,088 |........ 1,851,007 |....

..89173H-A TPNT 2017-2 A2 3.250% 04/25/57 ... . 03/01/2025 . |Paydoun ... 473,207 477,939 |.... . 04/25/2057 . |1.A ........
Towd Point Mortg2019HY1 t 2019-HY1 A1

..89177E-AA-7 |5.435% 10/25/48 . 03/25/2025 . |Paydoun ... ....1,786 1,784 ) ...1,786 |.. . 10/25/2048 . |1.A ........

..89180D-AA-4 | TPHT 2021-HE1 A1 0.918% 02/25/63 . . 03/01/2025 . |Paydown ... ...21,248 ...21,246 |.... ..21,246 |.. . 02/25/2063 . |1.A ........

Towd Point Mortg20231 t 2023-1 A1 3.
..89181J-AA-0 | 01/25/83 ......evvveiiiiiiiiiiec e . 03/0172025 . [Paydoun ......cccevveeiiiiiiiiiiinns foiiieneeiiiiiees e 286,588 |........... 286,588 |........... 273,216 |........... 274,950 fooeeeeiiinnnns [V O 11,638 [oeeeeeennnns [V O 11,638 [oeeeeeennnes (I O 286,588
United Wholesale2021INV3e LLC 2021-INV3 A4
..90355R-AE-2 | 2.500% 11/25/51
UTAH HSG CORP SINGLE .
..917436-8L-4 | 01/01/50 ..eooviiiiiiiiiiiiiiiieeee e . 01/01/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 410,000 |.......... 410,000 |........... 424,448 |........... 418,432 [ovvniiinnnnnn [V R (8,432) |..eeveeeennnn [V (8,432) |..coeeeeeennnn 0 eeeeenn 410,000
United Wholesale20211 e LLC 2021-1 A4
..91824N-AD-4 | 2.500% 06/25/51
Verus Secur i tiza2022: .
.. 924921-AA-7 | 04/25/687 ...oouvveeeeiiiiiiiiiie i . 03/01/2025 . [Paydown .....ooccuveeieiiiiiiiiiiins Joviiiieiieiiiiiies oo 305,478 |........... 305,478 |........... 298,938 |........... 304,462 [............... 0 [ 1,016

. 01/25/2063 . |1.A ........

.379,854 .. . 11/25/2051 . |1.A ........

316,020 |...........319,157 |....

.. 60,697 |.

. 03/01/2025 . (Paydown . .. 379,854 379,854

. 01/01/2050 . |1.C FE ....

232,953 |...........234,429 |.... ...32,857 |. .267,286 |.. . 06/25/2051 . |1.A ........

. 03/01/2025 . |Paydown ... .. 267,286 267,286

........... 305,478 . 04/25/2067 . [1.A FE ....
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Verus Securitiza20235 st 2023-5 A1 6.476%
.. 924934-AA-0 [ 06/25/68 ......ceevviininiiiiiiii e . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 595,891 |...........595,891 |...........595,880 |[........... £517 0 A I R | B R (<10 T R | B EOP (<10 ) N | B FOR, 595,891 [...cceevnnnnnns (1 P [ PO [V F 6,579 |. 06/25/2068 . |1.A ........
Verus Securitiza20223 st 2022-3 A1 4.130%
.. 92538U-AA-9 | 02/25/67 ... . 03/01/2025 . | Paydown ... .. 415,011 ..414,507 |.... 415,011 .. 2,940 |. 02/25/2067 . [1.A ........
Verus Secur
.. 92530B-AA-0 [ 12/25/67 .evveniiiiiiiiiieiiii . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 304,291 [V R (2,144) |oovennnns (U R 304,291 [ooeeiivnnnnnns (1 P [ PO [V F 3,740 |. 12/25/2067 . |1.A ........
Verus Securitiza20232 st 2023-2 A1 6.193%
.. 92530D-AA-6 [03/25/68 ....evnniiiiiiiiieiiii e . 03/01/2025 . | Paydoun 0 (U 381,600 [oeeeniveiennnnn (VN P 0 . 03/25/2068 . |1.A ........
Verus Securitiza20234 st 2023-4 A1 5.811%
..92539T-AA-1 | 05/25/68 . 03/01/2025 . | Paydoun .0 w0 ] 163,071 w0 ] . 05/25/2068 . |1.A ........
..92812U-M2-1 |VASHSG 2013-C A 4.250% 10/25/43 . 03/14/2025 . |Redemption 0 0| 8,111 0| . 10/25/2043 . |1.A FE .
..92812U-Q3-5 |VASHSG 2013-D A 4.300% 12/25/43 . 03/03/2025 . | Various .0 w0 ] ..24,351 |.. w0 ] . 12/25/2043 . |[1.A FE .
..92812U-04-3 |VASHSG 2014-A A 3.500% 10/25/37 . |- 03/24/2025 . |Various ... 0. o0 |- ..96,328 |.. o0 ] . 10/25/2037 . |1.A FE .
..92812U-05-0 |VASHSG 2015-A A 3.250% 06/25/42 .. . 03/24/2025 . |Various ... 0 0| .399,376 0| . 06/25/2042 . |[1.A FE .
..92812U-06-8 |VASHSG 2016-A A 3.100% 06/25/41 .. .. |- 03/24/2025 . | Redemption 100.0000 . ...56,236 |.... 0. 0. . 0. . 06/25/2041 . |1.A FE .
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250%
..92813T-EE-6 |08/25/42 ... . 03/24/2025 . | Various 38,830 |. 0 | 0 0| .0 | . 08/25/2042 . |1.B FE ..
..929227-2G-0 [ WAMU 2003-S5 1A4  5.500% 06/25/33 . . 03/01/2025 . | Paydoun . .4,017 | . 937 0 0| 0| . 06/25/2033 . |1.A FN .
..939344-AR-8 | WIMALT 2006-4 3A6  6.602% 05/25/36 . . 03/01/2025 . | Paydoun . 12,125 |. 1,120 | 0 0| 0| . 05/25/2036 . |1.A FM .
..93934F-EQ-1 [WMALT 2005-9 2A4  5.500% 11/25/35 . . 03/01/2025 . | Paydoun . 14,926 |. (1,686) |. 0 0| 0| . 11/25/2035 . |1.F FM
..93935B-AH-3 | WIMALT 2006-5 3A6  6.768% 07/25/36 ... . 03/01/2025 . | Paydoun . .6,650 | 22,721 | 0 0| 0| . 07/25/2036 . |1.A FM .
..93935II-AD-6 | WIMALT MORTGAGE 2006-9 A3  4.192% 10/2 . 03/01/2025 . | Paydoun . 11,911 .28,659 |. 0 0| 0| . 10/25/2036 . |1.A FN .
..949796-AS-5 |WFMBS 2020-RR1 A17 ~ 3.000% 05/25/50 ......... . 03/01/2025 . | Paydown ... ...33,715 [.... ...(2,385) |. 0. 0. 0. . 05/25/2050 . |1.A ........
Wells Fargo Mort20212  ked Se 2021-2 A3
..949798-AC-6 [2.500% 06/25/51 ..evvveeeeeeeeeieeeeeene e . 03/01/2025 . | Paydown ... L. 721,356 |........... 721,356 |........... 675,249 |.......... 679,176 |.... ... 42,180 |. 0. 0. 721,356 |. o0 ). . 06/25/2051 . |1.
..94980G-AJ-0 |WFHET 2004-2 Al8 . . . 03/01/2025 . | Paydoun . .. 209,829 ..209,829 ..208,518 |. ..208,583 |. ..1,246 | 0 0| .209,829 0| . 10/25/2034 . |1.
..94989U-AS-0 |WFMBS 2018-1 A17 ~ 3.500% 07/25/47 . . 03/01/2025 . | Paydoun . 20,333 20,333 19,799 |. 19,337 | .99 |. 0 0| 20,333 0| . 07/25/2047 . |1.
..95001T-BH-7 [WFMBS 2019-1 B1  4.024% 11/25/48 .. . 03/01/2025 . | Paydoun . 22,598 22,59 22,772 |. 22,656 |. L (57)]. 0 0| 22,598 0| . 11/25/2048 . |1.
..95002F-AA-2 |WFMBS 2019-4 A1  3.500% 09/25/49 . |- 03/01/2025 . | Paydown ... ... 16,349 ... 16,349 ...16,640 |............17,198 |.... ... (850) | 0. 0. ..16,349 |.. 0. . 09/25/2049 . |1.
..95003B-AA-0 [WFMBS 2020-5 A1 2.500% 09/25/50 ............. . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 83,133 |eeins 83,133 |............85,666 |............ 86,132 |..ocvvveeeennn0 o [ 1) ) 0 (U P 83,133 0 . 09/25/2050 . |1.
Wells Fargo Mort20221  ked Se 2022-1 A1
..95003H-AA-7 [2.500% 08/25/51 .evvvvnniiiiiiiiiieiiiiieeees . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 17,379 |........... 17,379 |oeeennnnns 15,141 |o.eeeeine 115,323 | (U 2,056 |.eceiinnnnnns 0 (U R 17,379 | (1 P [ PO [V 523 |. 08/25/2051 . [1.A ........
Wells Fargo Mort20221  ked Se 2022-1 A3
..95003H-AC-3 [2.500% 08/25/51 ..eevvvnniiiiiiiiiiieeiiiieeees . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 523,144 |........... 523,144 |..eeennnnns 445,408 |........... A47 787 |oveereeennne [V AR 75,357 |oovviininnns [V P 75,357 |oovviiinnns (U R 523,144 |.ooevennnnnnns (1 P [ PO [V F 2,332 |. 08/25/2051 . [1.A ........
Wells Fargo Mort2022INViked Se 2022-INV1 A2
..95003N-AB-2 |3.000% 03/25/52 .....evvvunviiiiinnnnieiiiniis . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 144,939 |........... 144,939 |........... 131,940 |........... 132,572 |vvviiiins (U . 12,366 [oooiiiiinnnnnn (U . 12,366 [oooiiiiinnnnnn (U R 144,939 [....coovnennnns (1 P [ PO [V 609 |. 03/25/2052 . |1.A ........
Winwater Mortgag20152 rust 2015-2 B4
.. 97652U-BH-2 |3.942% 02/20/45 . |- 03/01/2025 . [Paydown ... ... 19,483 ... 19,483 ...19,069 |............ 19,082 |.... ..19,483 |.. . 02/20/2045 . |1.B FE .
..693675-AA-8 | CGMS 2020-3 A1 3.000% 11/25/50 . 03/01/2025 . | Paydoun . A .. ... 77,338 ... 177,338 ...79,332 [............81,487 |.... .. 77,338 |.. . 11/25/2050 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 69,276,856 69,314,138 65,458,485 64,375,600 2,827 3,193,667 0 3,196,494 0 69,276,856 0 0 0 508,594 XXX XXX
arbor multifamil2021MF3 ge sec 2021-MF3 XA
..03882K-AN-2 [0.733% 10/15/54 .oovveeeeeeeieee e . 03/01/2025 . |Paydomn .eeevveneeeeenniieeeeennnn Joeneeeeeeenneees feeeee s [V [V IO 3,631 |oeeeeiinns 3,682 [coeeeeeinnnnns [V P (3,632) |evenneeaeenns [V P (3,632) |eeveneeeeenns [ (VI IO (VI PO [ PO [V AU 158 |. 10/15/2054 . |1.A FE .
Barclays Commerc2021C11 gage S 2021-C11 XA
..054931-AG-9 | 1.355% 09/15/54 ....cevrmeeieeeieie e . 03/01/2025 . |Paydomn .eeevvuneeeeennieeeeennnn Joeneeeeeeenneees feeeee e [V [V PO 26,061 |oeeeennnnnns 19,189 |oeveeinieeees (U (19,189) [cveeeeeennnnns (U (19,189) [ceeeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 743 |. 09/15/2054 . |1.A FE .
Barclays Commerc2022C18 gage S 2022-C18 XA
..054975-AG-2 |0.465% 12/15/55 ..oeeeveeieeieeieeee e . 03/01/2025 . |Paydomn .eeevvuneeeeennieeeeennnn Joeneeeeeeenneees feeeee e [V [V IO 7,921 |oeeeis 6,075 |eeeeiiies (U (6,075) [ceeeeennnnnn (U (6,075) [ceeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 169 |. 12/15/2055 . |1.A FE .
..055261I-AC-7 |BAMLL 2015-HAUL A2 ~ 4.030% 07/07/43 ......... . 03/01/2025 . |Paydomn ...ccvveneiiiiininiiiiiiinn Joenneeeeiiieees feeneeein 475,781 |........... 475,781 |.ooeennnns 489,943 |.....nnn.n. 479,089 |.......eeunnnn. (U . (3,308) |.eevvnnnnannns (U . (3,308) |.eevvnnninannnn (U R 475,781 | (1 P [ PR [V F 3,230 [. 07/07/2043 . [1.A ........
Barclays Commerc2021C10 gage S 2021-C10 XA
..05551V-BK-8 [1.212% 07/15/54 . .oovvvniiiiiiiiiiiiiiieeees . 03/01/2025 . |Paydomn ...ccvvunniiiiiiniiiiiiiiinn fenneeeiiiies feeeeeiii [V (U F 36,927 [...covvnnnns 26,127 |ooeviiiinnnns (U (26,127) [ceenniiiinnnnns (U (26,127) [cennniivinnnnns [ (VN (VN P [ PO [V 822 |. 07/15/2054 . |1.A FE .
Barclays Commerc2022C15 gage S 2022-C15 XA
..05552F-BC-0 [0.191% 04/15/55 . 03/01/2025 . | Paydown ... ....(5,513) |. ..(5,513) ... . 04/15/2055 . |1.A FE .
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Barclays Commerc2022C16 gage S 2022-C16 XA
..05552Y-AG-1 0.123% 06/15/55 ...coovvvvvrniiiiiiiiiiiiis . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinnns fonnniiiiiiiiiiiinns feiii, L O N U -7 N A 4,574 [ [V R (4,574) |..cooeeeeen [V R (4,574) |..ccoeeeeen 0 e (U O (VN 0 | [V 86 . 06/15/2056 . |1.A FE ....

Barclays Commerc2023C21 gage S 2023-C21 XA
..0555311-AG-4 | 0.198% 09/15/56
Barclays Commerc2024
..05555F-AH-7 | 0.817% 07/15/57 ...vvvveeeiiiiiiiiieeiiiiiieeee . 03/01/2025 . |Paydown
Barclays Commerc20245C29gage S 2024-5C29 XA
..05555P-AD-4 | 1.600% 09/15/57 ......ccevviuuviiriniiiniiiineeenns . 03/01/2025 . |Paydown

..05591U-AA-5 | 2021D0C 2021-DC A 5.384% 08/15/38 ... . 02/15/2025 . |Paydoun ...

C-1

. 03/01/2025 . |Paydown ... . 09/15/2056 . |1.A FE ...

. 07/15/2057 . |1.A FE ...

. 09/15/2057 . |1.A FE ...

955,860 . 08/15/2038 . [1.A ........

..05591U-A 2021DC 2021-DC B 5.784% 08/15/38 ............ |. 02/15/2025 . |Paydown ... 917,625 . 08/15/2038 . [1.A ........
BMO Mor tgage Tru20245C6 2024-5C6 XA ~ 1.353%

..055930-AD-6 | 09/15/57 ...vvviiiiiiiiiiiie s . 03/0172025 . [Paydoun ......cccevveeriiiiiiiiiinins foriiiineeeiiiies e, (I O [V 94 | 809 |..evviiiiinnns 0 s (809) [cvvvvennnnnnnnn (I O (809) [cvvvvvnnnnnnnns 0 e (U O (VN 0 . 09/15/2057 . |1.A FE ...
BMO Mor tgage Tru2022C2 2022-C2 XA  0.040%

..05602N-AG-5 | 07/15/54 . 03/01/2025 . |Paydoun ... .0 . .0 [ .0 [ . 07/15/2054 . |1.

..05604F-AA-3 | BIIAY 2013-1515 A1 2.809% 03/10/33 . 03/25/2025 . |Paydoun . ..911,448 |. , 0 0] 0 . 03/10/2033 . | 1.

..06054\-AF-0 | BACM 2016-UB10 XA  1.722% 07/15/49 . 03/01/2025 . [Paydown . 23,474 |. (3,919) 0 0| 0| . 07/15/2049 . |1.

..06539L-AZ-3 |BN 2018-BN13 ASB  4.193% 08/15/61 . . 03/01/2025 . |Paydoun . ..525,852 |. .(3,509) | 0 0] 0] . 08/15/2061 . | 1.

..06530L-BC-3 |BN 2018-BN13 XA  0.443% 08/15/61 .. . 03/01/2025 . |Paydoun ... 4223 | .. (4,007) | .0 . .0 . .0 . . 08/15/2061 . | 1.
Bank 2020BN25 2020-BN25 XA

..06539-BC-9 |0.870% 01/15/63 . 03/01/2025 . |Paydoun ... L4322 ....(3,238) | .0 . 0 0 . 01/15/2063 . | 1.

..06540T-AB-6 |BANK 2018-BN11 ASB  4.010% 03/15/61 . . 03/01/2025 . |Paydoun . (2,714) | 0 0] 0 . 03/15/2061 . | 1.

..06540T-AE-0 | BANK 2018-BN11 XA  0.444% 03/15/61 .. . 02/01/2025 . [Paydown . (4,120) | 0 0| 0| . 03/15/2061 . | 1.

..06540W-BH-5 | BANK 2019-BN19 XA 0.927% 08/15/61 .. . 03/01/2025 . |Paydoun . .. (21,899) |. 0 0] 0 . 08/15/2061 . | 1.

..06541F-BB-4 | BANK 2017-BNK4 XA  1.329% 05/15/50 .......... . 03/01/2025 . |Paydoun ... ....(3,448) | .0 . .0 . .0 . . 05/15/2050 . | 1.
Bank 2019BN23 2019-BN23 XA

..06541R-BC-6 |0.683% 12/15/52 ......cvvvveeeiiiiiiiiieceins . 03/0172025 . [Paydomn ......cccuvveeriiiiiiiiiinns foviiieneeeiiiies e, (I O 0 , 824 0 (3,824) |t 0 0 e (U O (VN 0 | [V O 165 |. 12/15/2052 . [1.A FE ....
Bank5 20245YR6 2024-5YR6 XA

..066043-AX-8 |0.743% 05/15/57 .....covuvrveieniiiiiiiiieeiins . 03/0172025 . [Paydoun ......cccevveeriiiiiiiiiinins foriiiineeeiiiies e, (I O [V 424 | 365 |oveeeriiiinnns 0 s (365) |+vvvverrennnns (I O (365) |+vvverernnnnnns 0 e (U O (VN 0 | (0 O 18 |. 05/15/2057 . |1.A FE ....
Barclays Commerc2017C1 gage S 2017-C1 XA

..07332V-BJ-3 | 1.449% 02/15/50 .. |- 03/01/2025 . | Paydoun ... 409,741 |.... 0 ... (191,606) |. . . 02/15/2050 . [1.A FE ...

..08160B-AE-4 | BMARK 2018-B5 ASB . 03/01/2025 . |Paydoun ... 883,512 |.... 0 foeeeens (4,794) |. .. (4,794) ... . 07/15/2051 . [1.A ........
BENCHMARK Mor tga2019B15 2019-B15 XA

L08160K-AH-7 | 12/15/72 i . 03/01/2025 . [Paydomn ....cooueeeeeeiiiiiiiiieees foeieeeeeeeiies e (I OO [ PO 16,960 |............ 11,862 [coveeeeennnees 0 foeens (11,862) |- 0 foeens (11,862) . 12/15/2072 . |1.A FE ...
BENCHMARK Mor tga2022B34 2022-B34 XA

..08161Y-BH-5 | 04/15/55 . 03/01/2025 . |Paydoun ... 0 foeeens (2,180) |. ... (2,180) |... . 04/15/2055 . [1.A FE ....

..08163A-AF-0 | BMARK 2020-B18 XA  1.806% 07/15/53 .. . 03/01/2025 . |Paydoun ... 0 ... (257,448) |. .(257,448) |... . 07/15/2083 . [1.A FE ....
BENCHMARK Mor tga2024V10 2024-V10 XA

..08163U-AD-1 | 09/15/57 . . 03/0172025 . [Paydonn ......cccuvveeeiiiiiiiiiinnns Joeriiiineeeiiiies e, (I O [V 167 | 158 [ovviiiiiinnns 0 s [ (I O [ 0 e (U O (VN 0 | (O PO 7 |- 09/15/2057 . |1.A FE ....
BENCHMARK Mor tga2024V5 2024-V5 XA  1.065%

..08163X-AZ-6 | 01/10/57 ...ooveiiiiiiiiiiiiiiiieeecciiece e . 03/0172025 . [Paydomn ......cccuvveeeiiiiiiiiiinnns foviiiineneiiiies |, (I O [V U7 o 199 [ 0 s (199) |+vvvvvvvnnnnns (I O (199) |+vvvvvvrnnnnns 0 e (U O (VN 0 | (0 O 11 |. 01/10/2057 . |1.A FE ....

BENCHMARK Mor tga2024V6 2024-V6 XA  1.335%
..081927-AC-9 | 03/15/57 ... .
BMO Mor tgage

. 03/01/2025 . |Paydown ... . 03/15/2057 . |1.A FE ...

..096608-AV-2 | 05/15/57 woeeuiiiiiiieeiiiiiiee e . 03/01/2025 . |Paydown . 05/15/2057 . |1.A FE ...
BMO Mor tgage Tru20245C7 2024-5C7 XA~ 0.931%
..09660W-AV-3 | 11/15/567 ... . 03/01/2025 . [Paydown . . 11/15/2057 .
.. 124330-AA-2 | BX 2017-CQH .216% . 01/15/2025 . [Paydown . . 11/15/2034 .
..12512J-AT-1 | CD 2018-CD7 ASB ~ 4.213% 08/15/51 .. . 03/01/2025 . (Paydown . . 08/15/2051 .
.. 12531W-AZ-5 | CFCRE 2016-C3 ASB  3.688% 01/10/48 .. . 03/01/2025 . |Paydoun ... . 01/10/2048 .
COMM Mor tgage Tr2015CR23 2015-CR23 A
.. 12503A-BC-8 |3.801% 05/10/48 ......ooereeiiiiiiiiiiiiiieee, . 03/01/2025 . |Paydoun ... . 4,729,660 4,712,770 |.... . 05/10/2048 . [1.A ........
.. 12503F-BB-9 | COMM 2015-LC21 ASB  3.421% 07/10/48 . . 01/01/2025 . [Paydown . 42,327 42,327 |. . 07/10/2048 . |1.A .
.. 12593J-BC-9 | COMM 2015-CR24 ASB  3.445% 08/10/48 . 01/01/2025 . [Paydoun ... ... 66,685 ...66,685 |.... . 08/10/2048 . [1.A ........
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CSAIL Commercial2019C16 e Trus 2019-C16 XA

.. 12596\I-AE-4 | 1.535% 06/15/52 . 03/01/2025 . |Paydown ... e, 16,021 L .. (16,921) |. .0 . .0 [ .. .0 [ . 06/15/2052 . | 1.
.. 12625K-AM-7 | COMM 2013-CR8 B 3.520% 06/10/46 . 03/01/2025 . [Paydown . ..2,784,926 ..2,770,147 |. .2,778,5% |. ..6,330 | 0 0 .2,784,926 0 . 06/10/2046 . | 1.
.. 12620N-AH-8 | COMM 2015-DC1 AM  3.724% 02/10/48 . . 03/01/2025 . (Paydown . .. 3,239,975 .. 3,226,559 |. .3,230,975 |. .0 | 0 0 . 3,239,975 0 . 02/10/2048 . | 1.
..13705D-AA-0 | CANAL 2021-1 B 4.307% 09/15/56 . 03/15/2025 . |Paydoun ... . 201,776 ..207,829 | ..216,390 | 4,614) 0 0 201,776 0 . 09/15/2056 . |1.
.. 17320Q-AN-9 | CGOMT 2013-375P E .....ovveennninnns . 01/01/2025 . [ Transfer to schedule BA .. 1,456,000 .. 1,307,134 |. . 1,456,000 |. =0 0 . 0 . 1,456,000 0 . 05/10/2035 . | 1.
.. 17322Y-AG-5 | CGCMT 2014-GC25 B 4.345% 10/10/47 . 03/01/2025 . |Paydoun ... ..3,179,325 ..3,082,952 |. .3,179,325 |. .0 0 .0 0 .3,179,325 0 . 10/10/2047 . |1.
.. 17324D-BA-1 | CGOMT 2015-P1 XA 0.700% 09/15/48 ... . |- 0370172025 . [Paydown ..ooceviniiiiiiiiiiiiiiiens i o0 L 00 1,815,013 |.......... 116,047 |...cceeeeenn0 [ (116,047) |. .0 [l (116,047) |... .0 [ .0 [ . 09/15/2048 . |1.
..17328R-BE-8 | CGOMT 2020-GC46 XA  0.961% 02/15/53 . . 03/01/2025 . |Paydoun ... , ....eee.... 53,369 |.... ....... (53,369) . .0 |. (53,369) |... ...0 [ .. ....0 [ . 02/15/2053 . |1.
..30286X-A0-2 | FREMF 2015-K43 C  3.885% 02/25/48 . . 01/01/2025 . [Paydown . . 3,627,887 ..3,627,887 ..3,676,070 |. .3,627,887 |. =0 0 .0 0 .3,627,887 0 . 02/25/2048 . |1.
..30202N-AK-9 | FREMF 2015-K44 C  3.543% 01/25/48 ... . 03/01/2025 . [Paydown .....cocuviiiiiiiiiiiiiiies e e 5,000,000 |........ 5,000,000 |........ 5,068,984 |........5,000,000 |.... 0 o0 0 5,000,000 |.. .0 |. . 01/25/2048 . |1.
FREMF Mor tgage T2015K45 2015-K45 C  3.522%
.. 30202P-AG-3 | 04/25/48 .......ooviiiiiiiiie . 02/01/2025 . [Paydown .....cccuviiiiiiiiiiiiiiies e e 3,970,000 |........ 3,970,000 |........ 4,004,738 |........ 3,962,790 |............... 0 0 [ 7,210 o 0 foeeees 3,970,000 [..eoeeennnnns [ IR [V OSTR [V IO 23,601 |. 04/25/2048 . [1.A ........
FREMF Mor tgage T2015K46 2015-K46 B 3.859%
.. 30202R-AJ-3 | 04/25/48 .......ooiiiiiiiii . 03/01/2025 . [Paydown .....coeuviiiiiiiiiiiiiiees e e 9,619,387 |........ 9,619,387 |........ 9,841,459 |........ 9,614,893 |............... 0 foeeennes 4,494 |l 0 [ 4,494 | 0 foeeees 9,619,387 |.ooeeennnns [ IR [V OSTR [V IO 90,461 |. 04/25/2048 . [1.A ........

FREMF Mor tgage T2018K730 2018-K730 B 3.865%
..30296G-AS-3 | 02/25/50 ... .
FREMF Mor tgage T2019K89 2019-K89 X2A  0.100%
.. 802072-AN-4 | 01/25/29 ....oveiiiiiiiiii . 03/01/2025 . [Paydown .....cccuviiiiiiiiiiiiiiins e | 0 [t [V PO 25,162 |............ 13,657 oo 0 fo.oos (13,657) |- 0 fo.oos (13,657) |- 0 foeeiieies (L IO [ IR [V O, 0 [, 693 |. 01/25/2029 . |1.A FE ....
FREMF Mor tgage T2018K84 2018-K84 X2A

. 02/25/2050 . [1.A ........

. 01/01/2025 . [Paydown ....ccoeuuiiiiiiiiiiiiiiees e e 7,000,000 |........ 7,000,000 |........ 7,176,094 |........7,000,000 [.eeveeeeeennn0 oo 0 o0 o0 0 s 7,000,000 |..

..30297R-AA-7 | 10/25/28 ... . 03/01/2025 . |Paydoun ... ....(9,593) |. ..(9,593) |... . 10/25/2028 . |1.A FE ...
FREMF Mor tgage .
L B03TIM-AN-2 | 06/25/29 ... . 03/01/2025 . [Paydomn .....cooeeveeeeiiiiiiiieees Joerieeeeeeeiiees v 0 et 0 e 24771 | 15,051 [0 [, (15,051) |+eeeiiieeeenn 0 e (15,051) | O e 0 o0 e 0 o0 e . 06/25/2029 . |1.A FE ...

FREMF Mor tgage T2020K113 2020-K113 X2A
..30315K-AA-0 | 0.100% 05/25/53
FREMF Mor tgage T2014f

. 05/25/2053 . |1.A FE ...

. 03/01/2025 . |Paydoun ... ....(4,843) |.

.. 355638-AS-9 | 01/25/47 . 03/01/2025 . |Paydoun ... . 01/25/2047 . |1.A ........

..36251F-BA-3 | GSMS 2015-GC28 AS ~ 3.759%% 02/10/48 . 01/01/2025 . (Paydown . . 2,317,851 ..2,317,851 ..2,257,200 |. .2,317,851 E .2,317,851 . 02/10/2048 . |1.A .

..36251F-BB-1 |GSMS  3.980% 02/10/48 . 01/01/2025 . | Paydoun ... 1,506,000 |........ 1,505,000 |........ 1,559,118 [........ 1,505,000 [ooooeeeeei0 o0 o0 0 0 s 1,506,000 |.. . 02/10/2048 . |1.A ........

..36251F-BD-7 | GSMS 2015-GC28 C  4.478% 02/10/48 ... . |- 0270172025 . | Paydown ... 12,870,000 |....... 12,870,000 |....... 12,044,872 |.......12,870,000 |.... 12,870,000 |.. . 02/10/2048 . [1.A ........

.. 36253P-AE-2 | GSMS 2017-GS6 XA  0.997% 05/10/50 . . 03/01/2025 . [Paydown .....cccuviiiiiiiiiiiiiins i e 210,520 i 83,322 |0 (8,322 |0 e (3,322) el 0 [ . 05/10/2050 . [1.A FE ..

..36258P-AA-5 | GSMS 2020-UPTN A 2.751% 02/10/37 . . 02/01/2025 . |Paydown ... . 7,000,000 ..6,985,781 .7,000,000 |.. . 02/10/2037 . |1.B FE .
Hawaii Hotel Tru2019MAUIMAUI 2019-MAUI A

..41975A-AA-0 | 5.766% 05/15/38 ....oeeeeuviiiiiaiiiiiiiiieeeis . 03/15/2025 . [Paydown ....cooviiiiiiiiiiiiiiieens i | 2,330,000 |........ 2,330,000 |........ 2,329,272 |........ 2,329,627 |..vvvviiiieen0 oo 373 il 0 e 378 [0 s 2,330,000 . 05/15/2038 . [1.A ........
Hawaii Hotel Tru2019MAUIMAUI 2019-MAUI B

..41975A-AC-6 |6.066% 05/15/38 .....eevverurriiiiiiiiiiiieeens . 03/15/2025 . [Paydown ....cooiiviiiiiiiiiiiiiieens i | 1,452,000 |........ 1,452,000 |........ 1,451,546 |........ 1,451,776 |0 [ 224 0 | 224 0 s 1,452,000 . 05/15/2038 . [1.A ........

Hawaii Hotel Tru2019MAUIMAUI 2019-MAUI C

..41975A-AE-2 |6.266% 05/15/38 . 03/15/2025 . |Paydoun ... . 2,730,000 .2,729,588 |.... .2,730,000 |.. . 05/15/2038 .
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.785% 08/15/49 . 03/01/2025 . |Paydoun . ....1,031 | . 08/15/2049 .
..53218C-AC-4 |LIFE 2021-BMR B 5.314% 03/15/38 .. . 02/15/2025 . [Paydown . . 21,273,387 |. . 03/15/2038 .
..61691A-BI-4 | MSC 2015-UBSB XA  0.838% 12/15/48 . . 02/01/2025 . |Paydoun . ....6,223 |. B89 [0 e (689) | O [ (689) |0 [ . 12/15/2048 .
..616910-AC-2 |MSC 2018-L1 ASB  4.238% 10/15/51 .. . 03/01/2025 . | Paydoun . . 217,687 |. .269,610 . 10/15/2051 .
..616928-BU-3 | MSC 2020-HR8 XA  1.782% 07/15/53 .. . 03/01/2025 . |Paydoun . ...10,009 |. .0 . 07/15/2053 .
..61765T-AG-8 | MSBAM 2015-C25 XA  1.002% 10/15/48 . 03/01/2025 . [Paydown . ..850,190 |. .0 . 10/15/2048 .
..61766C-AF-6 |MSC 2016-UBS9 ASB  3.340% 03/15/49 ... . 03/01/2025 . |Paydoun ... 830,446 |.... 806,276 |.. . 03/15/2049 .
Morgan Stanley B2016C30 t 2016-C30 XA
..61766N-BC-8 | 1.276% 09/15/49 ......ceevvieieiiiiiiieeees . 03/01/2025 . [Paydomn ....cooueeeeeeiiiiiiiiieees foeieeeeeeeiies e (I OO [V PO 5,819 | 5,794 [0 o (5,794) [ 0 (5,794 [ 0 s (I O (O O 0 foreeeiiiiias [\ IO 699 |. 09/15/2049 . |1.A FE ....

Morgan Stanley B2016C31 t 2016-C31 XA
..61766R-BA-3 | 1.258% 11/15/49
. 61767Y-AN-0 |MSC 2018-H3 ASB  4.120% 07/15/51
Morgan Stanley C2020L4 Trust 2020-
. B1770K-AY-1 ] 1.085% 02/15/53 .....covvvveeeeiiiiiiiiiieiiinnies . 03/01/2025 . [Paydown ......cccveeieiiiiiiiiiiiss Joeiiiiiiii s |oeiiiiiieeeeeas 0 foriiiiiiiiinnns [ AP 2,071 | 1,656 |ovvvvevnnnnees 0 feenns (1,556) |.ooeeeeeeennn 0 [t (1,556) |.ooeeeeeeennn [ PO [ [ 0 Jooeeeeiiieenn 0 | 77 ). 02/15/2053 . [1.A FE ....

. 11/15/2049 . |1.A FE ...
. 07/15/2051 . |1.A .

. (3,664) ...
. (4,636)

. 03/01/2025 . | Paydown ...
. 03/01/2025 . [Paydown .

....9,085 |....
..795,871

... (3,664)|.
(4,636) |.

77,355 | oo
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OHIO ST HSG FIN AGY MF TE MULTIFAMILY HSG
..67737R-AC-3 |3.910% 11/01/36 ....evvvrvrrrrriiiriiiiiiiiiiiinanns . 03/28/2025 . | Redemption 100.0000 ...ovun founnmniiii foe 49,945 |............ 49,945 |........... 49,945 |............ 49,945 [o..iiiiiinnns 0 e (VO 0 | (VO 0 s 49,945 |...iviiiiinnnns (VN 0 | [V 264 |. 11/01/2036 . [1.B FE ....
PFP 111 20218 2021-8 B 5.935%
..69357X-AE-1 | 08/09/37 . . 02/14/2025 . |Paydown ..........ooevveiniinnnnnnnns fonnnnininnninnnnns [0... 10,938,276 |....... 10,938,276 |....... 10,938,276 |....... 10,938,276 |.... 0 0 e 0| 0 e 10,938,276 |. . 08/09/2037 .
.. 75575M-AG-3 | RCMT 2019~ 5 9 . . 03/25/2025 . | Paydoun . ..2,053,890 ..2,053,874 |. .2,053,8%0 |. ...0 ] .0 0| .2,053,8% . 02/25/2052 .
..90276E-AC-1 | UBSCM 2017-C1 ASB 3.266% 06/15/50 .. . 03/01/2025 . | Paydoun . ..834,002 |. (2,089) | . (2,089) 0| .831,913 . 06/15/2060 .
..00276F-AU-8 | UBSCM 2018-C10 ASB  4.213% 05/15/51 . . 03/01/2025 . | Paydoun . ..727,324 |. (4,137) | . (4,137) 0| .723,187 . 05/15/2051 .
..90276X-AS-4 | UBSCM 2018-C11 ASB  4.119% 06/15/51 ......... [. 03/01/2025 . |Paydoun ... ... (2,089) | . (2,089) |... 0 . 06/15/2061 .
..90276Y-AF-0 | UBSCM 2019-C16 XA  1.519% 04/15/52 . |- 03/01/2025 . [Paydown ... .. (17,809) |. (17,809) [... 0 . 04/15/2052 .
..90353D-All-5 | UBSCM 2018-C12 ASB  4.195% 08/15/51 . . 01/01/2025 . | Paydoun . X .(5,422) | ..(5,422) 0| . 08/15/2061 .
..92037E-AG-9 |WFRBS 2013-C11 B 3.714% 03/15/45 . . 03/01/2025 . | Paydoun . K .. 240,380 . . 0| . 03/15/2045 .
..92037U-AJ-7 |VWIFRBS 2013-C13 D 4.285% 05/15/45 . . 03/01/2025 . | Paydoun ... ... 60,867 .0 . . 05/15/2045 .

WF-RBS COMMERCIA2014C25 GE TRU 2014-C25 C

.. 92930L-AJ-5 |4.288% 11/15/47 ..ooooiiiiiiiiiiiiiiiiiieces . 01/01/2025 . |Paydoun ...
..94989\-AF-6 | WIFCM 2015-NXS2 ASB ~ 3.461% 07/15/58 . . 01/01/2025 . | Paydoun ...
Wells Fargo Comm2015C30 ortgag 2015-C30 XA
.. 94989N-BH-9 | 0.825% 09/15/58 ..
..04989Y-AY-9 | WIFCM 2016-C32 A3 3.294% 01/15/59 . .
Wells Fargo Comm2016C37 ortgag 2016-C37 XA
..95000P-AH-7 | 0.772% 12/15/49 .....cccvvvviiiiiiiiiiiieces . 03/0172025 . [Paydoun ......cccevveeriiiiiiiiiinins foriiiineeeiiiies e, (I O [V P 1,722 | 5,881 |l 0 fens (5,881) [covvvinninnnnns [V O (5,881) [cuvvnnninnnnnne 0 e (U O (VN 0 | [V O 715 |. 12/15/2049 . |1.A FE ....
Wells Fargo Comm2017C38 ortgag 2017-C38 XA

. 11/715/2047 . |1.A ........
. 07/15/2058 . [1.A ........

.2,084,020 |....
..185,447 |....

. 2,084,020
.. 185,447

. 09/15/2058 . |1.A FE ...
. 01/15/2059 . [1.A ........

. 03/01/2025 . | Paydown .
. 03/01/2025 . |Paydoun ...

30,058 |.
1,083,239 |....

.. (30,058) |.
..... 3,990 |.

.0
. 1,037,230

..95001M-AH-3 10.913% 07/15/50 . 03/01/2025 . | Paydoun ... .0 7,121 o (7,121) ). L (7121) | . 07/15/2050 . [1.A FE ..

..95002U-BE-0 | WFCM 2020-C58 XA  1.796% 07/15/53 . . 03/01/2025 . | Paydoun . .0 .. (56,723) |. (56,723) . 07/15/2053 . [1.A FE ..

..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.047% 08/15/53 . ... |- 03/01/2025 . | Paydoun ... .0 ... (8,158) | .. (8,158) |... . 08/15/2053 . [1.A FE .
Wells Fargo Comm2022C62 ortgag 2022-C62 XA

..95003M-BT-4 10.394% 04/15/55 ..ovveviiiiiiiiiiiiieiiieiieeen . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiinnns fonnniiiiiiiiiiiinns feiii, [ (V1 54,338 [.eevnnnnee 40,276 |......eeens [V R (40,276) [evvvvrennnnns [V R (40,276) . 04/15/2085 . [1.A FE ....
Wells Fargo Comm20255C3 ortgag 2025-5C3 XA

..95004J-AD-6 0.819% 01/15/58 ....vvvvvvvvvvrvriiiiiiiiiiiinnnnnns . 03/01/2025 . |Paydown .....ooeeveeeiiiiiiiiiieieees fovvviiiiiiiiiiiiiies foviiiiiiiiin, [ AN 0 foviinnnn. 1,438 |oovveeeeiiinennns [ 0 ooeeennn (1,438) |.ooeeeeeeenn [U (1,438) |.oeeeeeeenn 0 oo [ [ 0 Joeeeeeiieenn [ 63 |[. 01/15/2058 . [1.A FE ....

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 128, 180, 154 128,180, 154 132,358,255 122,117,414 0] (1,081,729) 0] (1,081,729) 128,180, 154 0 0 0 1,111,738 XXX XXX
..00119M-AA-7 | AGL 2020-3A A 5.864% 01/15/33 .. . 03/04/2025 . | Paydoun . ..500,000 . 500,000 . K ..495,455 |.. .0 ..4,545 |. 0 4,545 500,000 .0 0| 0. .11,854 |. 01/15/2083 . [1.A FE ....
..00119M-AC-3 | AGL 2020-3A B1  6.264% 01/15/33 . 03/04/2025 . | Paydoun . 0,000,000 0,000,000 ,000, K ,000,000 |. .0 .0 0 X ,000,000 0 0| 0 |. . 01/15/2033 . [1.C FE ....
..00119V-AE-9 | AGL 2020-3A B2 ~ 3.221% 01/15/33 ... . 03/04/2025 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiins [ 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... J | PO | R ISR | B R 5,000,000 |.. .0 . . 01/15/2083 . [1.C FE ....
American Money M201211A t Corp 2012-11A A1R2

..00176A-AX-3 |5.559% 04/30/31 . . 01/30/2025 . |Paydoun .......coooeiiiiiiiiiiiiinins feiiiiiiiiiiiiiiiees [ 6,271,692 |........ 6,271,692 |........ 6,274,828 |........6,274,547 |.... ... (2,856) | . (2,856) |eeeeeeiieennnn 0 e 6,271,692 |. . 04/30/2031 . [1.A FE ..

..00900C-AL-8 | AIMCO 2017-AA AH . 03/12/2025 . |Paydoun .........cooeveiiiiiiiiinnnns foniiiiniiiiiiiiiins fonen 9,000,000 |........ 9,000,000 |........ 8,964,261 .8,902,651 ...97,349 | 297,349 o0 [, 9,000,000 |.. . 04/20/2034 . (1.A FE .
Allegro CLO Ltd 20221A 2022 1A B

O17490-AC-7 | 07/20/35 ooovvveeiiiieiiiiiiiieeeee . 03/06/2025 . |Paydoun ..........coeeeeiiiiiiiinnnns feneiiiiiiiiniiiinns foen 15,000,000 |....... 15,000,000 |....... 14,508,000 |....... 14,598,215 [....vvvnennnns [V R 401,785 |.ooeeeeens [V R 401,785 |.oooeeeeens [V R 15,000,000 . 07/20/2035 . 1.C FE ....
Apidos CLO Ltd XXXA XXXA A1AR  5.373%

..03768C-AN-9 | 10/18/31 ...evviriiiiiiiiiiiiiiiiiniiiis . 0172172025 . |Paydoun .......cooeeeiiiiiiiniinninn fevniiiiiiiiiiieiens feinin 6,453,753 |........ 6,453,753 |........ 6,453,753 |........ 6,453,753 |.......oeel 0 e (VO 0 | (VO 0 fnns 6,453,753 . 10/18/2031 . [1.A FE ....
BDS Ltd 2021FL9 2021-FL9 A 5.501%

.. 05493N-AA-0 | 11/16/38 ...ovvvvviiiiiiiiiiiiiiiiiiiiiiis . 0172172025 . |Paydown .......cooeveeiiieiiiiinninn feniiiiiiiiiiiiiiens foeiin 1,554,200 |........ 1,664,200 |........ 1,554,200 |........ 1,664,200 [...oevvnnnnnnne 0 e (VO 0 | (VO 0 fnns 1,554,200 . 11/16/2038 . [1.A FE ....
Ballyrock Ltd 20211A 2021-1A A2 6.164%

..05875T-AC-1 | 04/15/34 .. |- 01715/2025 . |Paydoun .......oceeeeeiieiiiiiinennn feneniniiiiiniinenns feee.. 3,000,000 f........ 3,000,000 |........ 3,000,900 |........3,001,027 |.... 0 e 3,000,000 |.. . 04/15/2034 . [1.C FE ..

..09629V-AC-7 |BLUEM 2018-2A A 5.695% 08/15/31 .. . 02/18/2025 . | Paydoun . .. 3,886,554 .. 3,886,554 |. . 3,886,554 |. 0| . 3,886,554 . 08/15/2031 . [1.A FE ..

.. 12549A-AV-2 | CIFC 2013-1A A1R2  5.599% 07/16/30 . 01/16/2025 . | Paydoun . , ..614,342 ..614,342 |. 0| . 07/16/2030 . [1.A FE ..

.. 12554V-A0-9 |CIFC 2019-3A AR  6.219% 10/16/34 .... . 01/16/2025 . | Paydoun ... 20 000,000 |....... 20,000,000 |....... 20,000,000 |.... .0 . . 10/16/2034 . [1.C FE .
CANYC CANYON CAPITAL ADVISORS ~ 5.744%

.. 13887W-AJ-9 | 10/15/34 . 02/11/2025 . |Paydoun ......cooevveiiiiiiiiiiiiinn e [ 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.... 0 e 15,000,000 |.. ...298,353 |. 10/15/2034 . [1.A FE ..

..17180T-BA-9 |CIFC 2016-1A ARR  5.635% 10/21/31 . oo [ 01703/2025 . [Paydown ... e | 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.... 0 e 10,000,000 |.. ...122,491 |. 10/21/2031 . [1.A FE .
Generate CLO Ltd202210A 2022-10A B1  6.690%

..37148D-AE-6 |07/22/35 ... . 02/13/2025 . |Paydown ......ooeveeiiiiiiiiiiiiiiees fovvviiiiiiiiiiiiiies fonnns 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |...............0 oo 0 e 0 v 0 o 0 5,000,000 |.. ... 110,222 ). 07/22/2035 . [1.C FE ....
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Generate CLO Ltd202210A 2022-10A B2  4.840%
L 37148D-AL-0 [ 07/22/35 vvvviiiiiiiiii e . 02/13/2025 . |Paydomn ....evvunvveriiiiiiiniiiinnn foreenneeiiiiinneees o 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |.......eeunnnns [ PR (VN P [ PR (VN P (U - 15,000,000 |......ccvvnnnns (1 P [ PO (VI P, 223,850 |. 07/22/2035 . |1.C FE ....
GoldenTree Loan 20196A nt US 2019-6A AR
..381371I-AQ-8 |5.613% 04/20/35 .. . 03/06/2025 . | Paydown ... 45,000,000 |....... 45,000,000 |....... 45,000,000 |....... 45,000,000 |.... 0 0 el 0 45,000,000 |. ...991,525 . 04/20/2035 . [1.A FE ..
..38174Y-AA-3 [ GOCAP 2015-24A AR . 165¢ ... |- 02/05/2025 . | Paydown ... .... 760,405 |........... 760,405 |........... 760,405 |...........760,405 |.... 0. eeeennnn..760,405 |.. . . 11/05/2029 . |1.A FE .
HGI CRE CLO Ltd 2021FL1 2021-FL1 A 5.484%
. 40441L-AA-4 [ 06/16/36 ....eeeeerneeeeeeennieeeeeennnas .. |- 03/16/2025 . [Paydown ..........eeeeeiemmiiiiiiees Jerennieeeeenies e 3,686 .. 3,616 |.... 0. ...3,686 |.. . 06/16/2036 . |1.A FE ..
..42704R-AA-9 [HERA 2021-FL1 A 5.484% 02/18/38 .. . |- 03/16/2025 . | Paydown ... . 5,619,300 .5,619,300 |.... .0 .5,619,300 |.. . 02/18/2038 . |1.A FE ..
..43133J-AA-6 |HITR 2019-2A A1  6.350% 05/22/39 . 01/29/2025 . | PERFORMANCE TRUST CAPITAL ...... |.... . 8,773,390 8,794,917 |.... 0. .8,795,353 |.. . 05/22/2039 . |1.C FE ..
..43133J-AA-6 [HITR 2019-2A A1  6.350% 05/22/39 .. . 02/24/2025 . |Paydoun .......ovvvviiiiinnniiiiinnns .. 289,809 ..289,648 |.... .0 ....289,809 .. . 05/22/2039 . |1.C FE .
Hildene CLO 4A 4A MA  6.740%
L A3133Y-AA-3 [ 07/23/42 i . 01/23/2025 . |Paydomn ...ccvvvnneviiiininiieiiiinn Jonneeeeiiiineees o 248,619 |........... 248,619 |........... 248,619 |........... 248,619 [ PR (VN P (U R 248,619 . 07/23/2042 . |[1.A FE ....
Ladder Capital C2021FL2 | Mort 2021-FL2 AS
..50202K-AC-0 |5.984% 12/13/38 oo |- 02/15/2025 . | Paydoun ...eneiiiiiiiiiiiiiiiins o 8,304,000 |........ 8,304,000 |........ 7,904,370 |.... NV AU 8,304,000 |.. .0 . 12/13/2038 . |1.A FE ..
..566076-A0-8 |MP18 2020-2A BR  6.314% 10/15/34 .. |- 03/05/2025 . |Paydomn .....eeeeeeennieeeeeenies feeeeeeeeeieeen e 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... DUV IO 5,000,000 |.. 0. . 10/15/2034 . |1.C FE .
Milford Park CLO20221A 2022-1A A2 ~ 4.188%
..59966P-AJ-1 |07/20/35 ... . 02/21/2025 . | Paydoun . 15,000,000 .15,000,000 .15,000,000 |. 15,000,000 |. 0 0| 15,000,000 .0 | . 07/20/2035 . |1.A FE ..
..64755R-AU-7 |NMC CLO-1A CR  6.764% 10/15/34 .. . 02/07/2025 . | Paydoun . . 7,500,000 ..7,500,000 ..7,500,000 |. .7,500,000 |. 0 0| .7,500,000 0| . 10/15/2034 . |1.F FE ..
..675700-AK-7 |OCP 2019-16A AR  5.551% 04/10/33 . 01/10/2025 . | Paydoun . .. 383,571 . . ..383,571 |. 0 0| . 0| . 04/10/2033 . |1.A FE ..
..77341D-AA-5 |ROCKT 2017-3A A 5.745% 10/20/30 .. .. |- 01/20/2025 . | Paydoun ... . 2,710,938 .2,689,606 |.... .0 0 .0 . 10/20/2030 . |[1.A FE .
Starwood Commerc2021FL2 gage T 2021-FL2 A
..78486B-AA-2 [5.634% 04/18/38 .. |- 03/17/2025 . | Paydown ... 198,792 198,792 |.... .0 w0 ] w0 ] . . 04/18/2038 . |1.A FE ..
..87276lI-AA-1 | TRTX 2021-FL4 A 5.634% 03/15/38 .. . 03/17/2025 . | Paydoun . ..229,535 ..229,535 |. 0 0| 0| 0. 3,240 |. 03/15/2038 . [1.A FE ..
..88432D-BC-7 |WINDR 2014-3A A1A2  5.702% 10/22/31 . . 01/22/2025 . | Paydoun . ..2,261,255 ..2,261,265 |. 0 0| 0| 0. . 34,922 |. 10/22/2031 . |1.A FE ..
..92557U-All-7 | VIBR 2015-3A A1RR  5.805% 10/20/31 .. . 01/20/2025 . | Paydoun . A .. 2,744,863 ..2,744,863 |. 2,744,863 |.. 0 .0 | . 2,744,863 .0 | 0 .. . 42,993 |. 10/20/2031 . [1.A FE .
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 231,335,103 230,376,128 230,735,112 0 0 231,330,667 0 (21,963) (21,963) 4,202,068 XXX XXX
..06761%-AA-4 | BARINGS Barings NAPLF 11~ 4.750% 10/11/31 . |. 01/16/2025 . Redemption 100.0000 ..2,307,692 ..2,307,692 |........2,307,692 |.... .0 0]l 2,307,692 .. w0 ) .0 . . 10/11/2031 . |2.B PL ...
..723048-AA-8 |PINEBRIDGE ~ 9.045% 09/21/32 ... ... |- 03/31/2025 . |Redemption 100.0000 . 46,333 |. 35,126 |. 0 0| 46,333 . 09/21/2032 . |2.C FE .
..72307@-AB-6 |PINEBRIDGE 11.045% 09/21/32 . 03/31/2025 . |Redemption 100.0000 . s 21,060 |. 15,966 |. 0 0| 21,060 . 09/21/2032 . |4.A FE .
..72304#-AA-6 |PINEBRIDGE ~ 6.000% 09/30/33 .......ccvvvuuunnns . 03/25/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 3,805,370 |........ 3,805,370 |........ 3,805,370 |........3,805,370 |.... 0. 0 [t 3,805,370 |. . 09/30/2033 . |2.B PL .
American Credit 20244 ce Rec 2

..024945-AA-5 [4.810% 03/13/28 ....eeeeieeeieeieeeeeeee e . 03/12/2025 . |Paydomn ecevvueneeeeenneeeeeeennnn feeeeeeeenieeeee feees 15,650,975 |....... 15,650,975 |....... 15,649,938 |....... 15,601,479 |.eeveeennnnns [V P 49,49 |.....oevnnnnnnn [V P 49,496 |.....oovnnnnnn. (U 15,650,975 |eeeneeeennnn (VI PO [ PO 0 |oeeennns 128,460 |. 03/13/2028 . [1.A FE ....
American Credit 20223 ce Rec  5.830%

..02528G-AG-8 | 10/13/28 ... . 03/13/2025 . |Paydomn .eeeveeneeeeeenineeeeennnn Jerneeeeeenneeeee feeees 2,360,966 |........ 2,360,966 |........ 2,372,999 |........2,369,782 |.....coeueeeenn0 foeeeennn (8,816) |oeeeeeeieeeenn 0 e (8,816) |0 e 2,360,966 |.. . 10/13/2028 . |1.D FE ....
AmeriCredit Auto! eceiva .

..03066J-AD-5 [08/18/27 ....eeeeeeeeeeeeeeee e e e . 03/18/2025 . |Paydomn ..ccevvuneeeeenniieeeeeennn feenieeeeeeeeeee feens 1,524,419 |........ 1,524,419 |........ 1,491,013 |........ 1,506,470 |..coeeeeeennnn0 [ 17,949 [0 17,949 [0 [ 1,524,419 | (VI PO [ PO (VI IO 3,099 |.08/18/2027 . |1.A FE ....
Bridgecrest Lend20241 Secur 2024-1 A3

..107933-AC-7 [5.530% 01/18/28 ....eveeieeeiieieeeeeeeeee e . 03/15/2025 . |Paydomn .ceeveeeeeeeeeniieeeeeennn Joenneeeeeeenieeee feens 2,091,852 |........ 2,091,852 |........ 2,091,834 |........ 2,091,839 |..eeeviennnnnns (1 PO 18 | (1 PO KT IO (U 2,091,852 [...ccvvvnnnnnns (VI PO [ PO [V PO 21,260 |. 01/18/2028 . |1.A FE ....
Credit Acceptanc20221A oan Tr 2022-1A A

..22534L-AA-0 [4.600% 06/15/32 ..eeeeeieeeeeeeeeeeenniee e . 03/15/2025 . |Paydomn .ceeveeneeeeeeniieeeeennnn Jorneeeeeenieeeee feeees 7,166,357 |........ 7,166,357 |........ 7,165,041 |........ 2,866,498 |.........enn... 0 Joeeeeees A VA T (V1 PO A VAN T (U 7,166,357 |eeveeneaenns (VI PO [ PO [V PO 55,565 |. 06/15/2032 . [1.A FE ....
Credit Acceptanc20214  oan Tr  1.940%

L. 22535B-AE-3 [ 02/18/31 e . 03/15/2025 . |Paydomn .eeeveeneeeeeeiineeeeennnn e eeeenneeee feeees 6,768,725 |........ 6,768,725 |........ 6,681,736 |........ 6,713,052 |.oeeevennnnnnns [V PO 55,672 |.eeeeeennnns [V PO 55,672 |.eeeeeeinnns (U 6,768,725 |eevveennens (VI PO [ PO [V PO 29,233 |. 02/18/2031 . [1.C FE ....
Drive Auto Recei20242 rust 2024-2 A2

..26207A-AC-7 | 4.940% 12/15/27 ooveveeieeieeieeeeeeeee e . 03/15/2025 . |Paydomn ecevvuuneeeeenniieeeeennnnn foeeeeeeenieeeee feees 13,277,238 |....... 13,277,238 |....... 13,276,949 |....... 13,276,606 |....oeeeeeeennn0 foieeeeenn 831 [t 0 e 631 [0 s 13,277,238 |.. . 12/15/2027 . |1.A FE ..

..26253A-AE-6 | DT Auto Owner Tr20203A  3.620% 10/15/27 .... |. 02/15/2025 . [Paydown .........cccvuvvvvvvernnnnns foovvvvvnnininiinns | 12,930,000 |....... 12,930,000 [....... 12,859,289 |....... 12,879,313 |...veeeennnn0 et 50,687 |ooviiiiiiinnn 0 el 50,687 |oeiiiiinieinn 0 e 12,930,000 |.. . 10/15/2027 . |1.G FE .
ELARA HGV TIMESH2023A ER 2023-A B 6.530%

..28415A-AB-3 [02/25/38 . 03/25/2025 . | Paydown ... 431,086 432,299 |.... . 02/25/2038 . |1.G FE ..

..28416T-AB-1 |EHGVT 2019-A B 2.910% 01/25/34 . 03/25/2025 . | Paydown ... 217,862 217,827 |.... . 01/25/2034 . |1.F FE .
Exeter Automobil20245A ables 2024-5A A2

..30165B-AB-9 [4.790% 04/15/27 eoveeeieeeeeeeeeeeeee e . 03/15/2025 . |Paydomn oeeeveeneeeeeenieeeeeennnn Jorneeeeeenneeeee feeees 1,626,212 |........ 1,626,212 |........ 1,626,145 |........ 1,626,159 |ooeveeneeennee (1 PO L7 IO (1 PO 572 IO (U I 1,626,212 |oeeeeeeeeennn (VI PO [ PO [V PO 16,673 |. 04/15/2027 . [1.A FE ....
Exeter Automobil20212A ables  1.400%

.. 30165X-AF=2 [04/15/27 orrnuiiieiiinie e e e . 03/15/2025 . |Paydomn .eevveuneiereinnunnaerennns Jornnneeeeennnnnaes [eaeeas 2,014,217 |........ 2,014,217 |........ 1,958,512 |........ 1,967,247 |oovvvnneenes (U 46,970 |oeveiiieennn. (U 46,970 |ooeeeiiieenn. (U 2,014,217 |oooenins [V PP (U I [ PP 4,770 |. 04/15/2027 . |1.D FE ....
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Exeter Automobil20213A ables  1.550%
..30166A-AF=1 | 06/15/27 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiceeeeeeeeees . 03/15/2025 . |Paydown ..........oooeeiiiiiiiiinnnns foniiiniiiiniiiiiins foenn 2,187,284 |........ 2,187,284 |........ 2,098,255 |........ 2,123,460 [....ovvnnnnnnn. [ R 63,824 |............... [ R 63,824 |............... 0 fnns 2,187,284 [.ooooeiiennnns (VN 0 | [V 5,651 |. 06/15/2027 . [1.E FE ....
Exeter Automobil20203A ables 2020-3A E
..30166N-AJ-5 |3.440% 08/17/26 . 03/15/2025 . |Paydoun ..........cooeeeiiiiiiiinnnns fonniiiniiiiiiiiiens foien 4,190,161 |........ 4,190,161 |........ 4,112,597 |........ 4,156,674 [....ccccoennn0 [l 33,487 |0 033,487 [l 0 [, 4,190, 161 . 08/17/2026 . [1.A FE ....
Exeter Automobi 2023 .
..30166T-AD-5 | 10/15/27 .oovvvvvviiiiiiiiiiiiiiiiiiiiiiieeeeeeeees . 03/15/2025 . |Paydoun .........cooeeeiiiiiiiiininns foniiniiiiiiiiiiiens foiinn 5,667,492 |........ 5,667,492 |........ 5,702,028 |........ 5,684,307 [....vvvvvnnnnnn0 [ (16,815) |0 | (16,815) |l 0 [, 5,667,492 |......ovvvnnne (VN 0 | [V 66,386 |. 10/15/2027 . [1.C FE ....
Exeter Automobil20223A ables  5.300%
.. 30166Y-AE-2 | 09/15/27 .oovvviiiiiiiiiiiiiiiie . 03/15/2025 . |Paydoun ..........oooeeeiiiiiiiiniins foniiiiiiiiiiiiiinns foeen 5,362,111 |........ 5,362,111 [........ 5,367,976 |........ 5,366,551 [ovvvvvvnnnnnnn O [ (4,440) |0 e (4,440) |0 e, 5,362,111 [ooeeeiiennns (VO 0 | [V 48,632 |. 09/15/2027 . |1.A FE ....
Exeter Automobil20251A ables 2025-1A A1
..30167M-AA-5 |4.540% 02/15/26 .....cooeeeeeeeiiieiiii . 03/15/2025 . |Paydoun .........ccoeeeiiiiiiiinninns fonniiiniiiiiiiiiins foen 29,736,574 |....... 29,735,574 |....... 29,735,574 |..cooeeieieees (V2 0 e (VO 0 | (VO [V R 29,736,574 |ooooeeeeiis (VN 0 | [V 133,389 |. 02/15/2026 . |1.D FE ....
Exeter Automobil20202A ables  7.190%
30167Y=AJ-0 | 09/15/27 ooovveiiiiiiiiiii . 02/15/2025 . |Paydoun ..........ooeeiiiiiiiiiinnnns feniiniiiiiiiiiiiens foiinn 5,446,203 |........ 5,446,203 |........ 5,484,284 |........ 5,473,634 |............... [V R (27,431) |oeeeeeeees [V R (27,431) |oeeeeeeees 0 fnns 5,446,203 |.....ovvvnnnns (VN 0 | [V 63,518 |. 09/15/2027 . |1.A FE ....
Exeter Automobil20231A ables 5.820%
..30168B-AE-0 | 02/15/28 .oovvveiiiiiiiiiiiii . 03/15/2025 . |Paydoun ..........ocoeeiiiiiiiiiinins foniiiiiiiiiiiiiiens fonnn 1,173,638 |[........ 1,173,638 |........ 1,177,581 |........ 1A75,917 |l 0 fens (2,278) |.eeeeeeeeen 0 fnns (2,278) |.eeeeeeeees 0 fnns 1,173,638 |..cooeeennnnn (VN 0 | [V 14,255 |. 02/15/2028 . |1.F FE ....
Foursight Capita20222 bile R 2022-2 B
..34660D-AD-3 |5.190% 10/15/27 .oovvvvviiiiiiiiiiiiiiiiiiiiiiins . 03/15/2025 . |Paydown ..........oooeeiiiiiiiiinnnns foniiiniiiiniiiiiins foenn 1,182,677 |........ 1,182,677 |........ 1,183,509 |........ 1,183,185 ...l 0 s [E101:) ) 0 s [E101:) ) 0 fnns 1,182,677 |ouvvvvvrnnnnnns (VN 0 | [V 14,538 |. 10/15/2027 . [1.A FE ....
GLS Auto Receiva20204A st  3.510% 10/15/27
L 3B26TE-AE=T | eevreneeeeeiie e . 03/15/2025 . |Paydown .........oooeeieeiiiiinnnnnns fonniiiiiiiiiiiiiins foiiiinn 196,611 |.......... 196,611 |........... 191,389 |........... 193,778 |ovvvvevieenens 0 |eeeenns 2,834 | 0 eeeeenn 2,834 | 0 eeeeenn 196,611 [o.ovvvvvnnnnnns (VN 0 | [V 1,693 |. 10/15/2027 . [1.A FE ....
GLS Auto Receiva20212A st 1.420% 04/15/27
2 3626TX-AG-0 | wevveneeeeeiiie e . 03/15/2025 . |Paydoun ..........ooeeeeiiiiiiiininns foneiniiiiiiiiiiiens foeian 2,324,979 |........ 2,324,979 |........ 2,279,846 |........ 2,286,958 [.....uvvinnnns 0 fens 38,021 |ovvvvveininnns 0 fnns 38,021 |ovvvvvviiennns 0 fnns 2,324,979 |..cooeeiennnnn (VN 0 | [V 5,569 |. 04/15/2027 .|1.C FE ....
GLS Auto Receiva20213A st  1.480% 07/15/27
236263L-AG4 | .erriniiieiii e . 03/15/2025 . |Paydown ..........ooeeeeeiiiiinnnnnns foniiiiiiiiiiiiiiins foiiinin 558,829 |........... 558,829 [......eee. 527,417 |...eeeeeee 543,525 |oivvviiiiiinns [V R 15,304 ...l [V R 15,304 ...l 0 s 558,829 [...vvviiiinnns (VN 0 | [V 1,498 |. 07/15/2027 . [1.F FE ....
GLS Auto Receiva20222A st  5.300% 04/17/28
2 3B26BN-AD-5 | eerriieeeei . 03/15/2025 . |Paydoun ..........cooeeeiiiiiiiinnnns fonniiiniiiiiiiiiens foien 4,151,667 |........ 4,151,667 |........ 4,155,859 |........ 4,154,741 [, 0 fens (3,074) |..ceeeeeeen 0 fnns (3,074) |..coeeeeeen 0 fnns 4,151,667 [..ccceeeennnnn (VN 0 | [V 36,935 . 04/17/2028 . |1.C FE ....
GLS Auto Select 20243A les Tr 2024-3A A2
..37989E-AC-0 |5.590% 10/15/29 ......ccoeeieiiiiiiiiii . 03/15/2025 . |Paydown ..........ooeeeeeiiiinnnnnnns foniniiiiiiiiiiiiins foiiinin 180,269 |...........180,269 |[.......... 180,267 |[.......... 180,120 . 10/15/2029 . [1.A FE ....
GLS Auto Receiva20223A st 2022-3A C  5.340%
..380140-AD-8 | 06/15/28 ....oevvvviiiiiiiiiiiiiiiiiiiieeieeeeeeeees . 03/15/2025 . |Paydown .........cooevieiiiiiiinninns fenniiiiiiiiiiiiiins feiiiinn 675,409 |...........675,409 |...........676,522 [........... 676,228 . 06/15/2028 . (1.D FE ....
GLS Auto Receiva20202A st 2020-2A D 7.480%
..38014R-AG-9 | 04/15/27 ... . 01/15/2025 . |Paydown ........ooeeeiiiiiiiiiiiinnns foneiiiiiiiiiiiniens [ 12,339,486 |.......12,339,486 |.......12,508,620 |....... 12,378,618 |.... . 04/15/2027 . (1.A FE ....
Hilton Grand Vac
..43283J-AA-4 15.500% 03/25/38 . 03/25/2025 . | Paydoun ... 1,073,777 1,073,516 |.... ... 261 .0 .0 .0 . 03/25/2038 . [1.A FE ..
.. 43285H-AA-6 | HGVT 2020-AA A 2.740% 02/25/39 . 03/25/2025 . | Paydoun . 36,082 L2 0 0| 0| . 02/25/2039 . [1.A FE ..
..46617A-AA-3 | HENDR 2012-3A A 3.220% 09/15/65 .. . 03/15/2025 . | Paydoun ... .. 42,760 .0 . .0 . .0 . . 09/15/2065 . [1.A FE .
321 Henderson Re20131A s LLC 2013-1
..46617F-AA-2 |3.220% 04/15/67 . 03/15/2025 . |Paydoun ..........ooeeeiiiiiiiiniinns fonniiiniiiiiniiiins feiiiiin, 3,080 .0 . 0 0 . 04/15/2067 . [1.A FE ..
..46617T-AA-2 | HENDR 2014-1A A 3.960% 03/15/63 . 03/15/2025 . | Paydoun . 11,134 , , K , 0 0| , 0| . 03/15/2063 . [1.A FE ..
..46650X-AA-1 |HENDR 2019-1A A 3.820% 08/17/71 .. . 03/15/2025 . | Paydoun . .. 127,620 ..127,620 ..127,530 |. ..127,463 |. 0 0| 127,620 0| . 08/17/2071 . [1.A FE ..
..46650X-AB-9 |HENDR 2019-1A B 4.510% 08/15/73 .. . 03/15/2025 . | Paydoun . 59,204 59,204 59,157 |. 59,135 |. 0 0| 59,204 0| . 08/15/2073 . [2.A FE ..
..46651R-AA-3 | HENDR 2019-C1 A 3.700% 04/15/72 .. . 03/15/2025 . | Paydoun . ..231.221 ..231,221 231,221 | ..231,221 0 0| 231,221 0| . 04/15/2072 . (1.F PL ..
..46651R-AB-1 |HENDR 2019-C2 A 3.700% 06/15/86 .. . |- 03/15/2025 . | Paydoun ... .. 282,505 282,505 282,505 |...........282,505 |.... .0 . .0 . .282,505 |.. .0 . . 06/15/2086 . [1.F PL .
321 Henderson Re2021A1 s LLC 2021-A1 A
..46655B-AA-4 13.210% 02/15/79 .oooeiviiiiiiiiiiiiiiis . 03/15/2025 . |Paydoun ........oooeeiiiiiiiiiiiiinns foviiiiiiiiiiiiiiens feeiiee 899,335 |........... 899,335 |........... 899,335 |........... 899,335 [...cciviiiinns [V (VR [V (VR [V R 899,335 [...evvvrrnnnnns (VO 0 . 02/15/2079 . [1.F FE ....
321 Henderson Re2022A1 s LLC 2022-A1 A
..476928-AA-4 |5.770% 12/15/81 ....evvrviiiiiiiiiiiiiiiiiiiiiianes . 03/15/2025 . |Paydoun .......coooeeeiiiiiiiiiiiiins feniiiiiiiiiiiiiiees feieiee 576,864 |........... 576,864 |........... 576,864 |........... 576,864 |............... [V (VR [V (VR [V R 576,864 |............... (VO 0 . 12/15/2081 . [1.F FE ....
Luminace ABS-20220221 , LLC 2022-1 A
..55026C-AA-5 |4.880% 07/31/62 .. |- 01/30/2025 . |Paydoun ... . 07/31/2062 . [1.G FE ....
..55400E-AA-7 | MVWOT 2020-1A A 1.740% 10/20/37 .. ... |- 03/20/2025 . | Paydoun ... . 10/20/2037 . (1.A FE ....
MVW Ouner Trust 20232 2023-2A A 6.180%
..55400W-AA-7 | 11/20/40 ..coovvvvviiiiiiiiiiiiiiiiiiiieeeeeeee . 03/20/2025 . |Paydoun ..........coeeiiiiiiiiinnnnns feninniiiiiniiiiiens foeien 1,852,089 |........ 1,852,989 |........ 1,852,613 |........ 1,852,649 |[.....oennnnnnn 0 s 340 |ovveeiiiiiins 0 s 340 |oveeeiiiiiens 0 fnns 1,852,989 [......vvvnnnns (VO 0 | [V 18,931 |. 11/20/2040 . [1.A FE ....
OneMain Direct A20221A ivable 2022-1A A1
..68269D-AA-2 14.650% 03/14/29 ....ooovvveeiiiiiiiiieiiieieeee . 03/14/2025 . |Paydown ......oeeeeeeieieiiiiiiiiiees Jovviiiiiiiiiiiiiiies foinnns 3,872,320 |........ 3,872,320 |........ 3,782,167 |........ 3,820,659 [....cveeeees 0 feenns 51,660 |ovvvvvrrnnnes 0 Joeennn 51,660 |ovvvvrrrnnnes 0 feenns 3,872,320 |...evvvvnnnnnns [ 0 Jooeeeeiiieenn [ 29,151 |. 03/14/2029 . |1.A FE ....




0€'s03

STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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 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
OneMain Financia20223A ce Tru 2022-3A A
..68269P-AA-5 |5.940% 05/15/34 ....coevvvnniiiiiiiiiiiiciiis . 03/14/2025 . |Paydonn ......eevvvvrviinnnniniiinnns Joveeeneeeeeinnnnenes [ 11,016,861 [...... 11,016,861 |....... 11,025,515 |.......11,016,990 [.........coeeuO feorereennns (1830) fonnnvninnnnnn O e (130) [oeeeeinnen 0 o 11,016,861 |oecevnieenn 0 e 0 e (VI P, 115,579 |. 05/15/2034 . |[1.A FE .
PACEWell 5 Trust20221 2022-1 A 6.635%
..69410A-AA-4 [10/11/60 . . 03/10/2025 . | Paydoun . . 10/11/2060 . |1.A FE ..
.. 12303#-AA-7 PINEBHIDGE . 02/19/2025 . | Redemption . 12/31/2031 . |[1.EPL .
Prestige Auto Re20242A s Trus 2024-2A A2
L T41138-AB-3 [4.720% 02/15/28 .eoeveeeeeeeeeeee e . 03/17/2025 . |Paydomn .ceevuuneeeeeenniieeeeeennnn Jeeeeeeeeeieeeee feeeeee. 805,112 [.......805,112 |.......... 805,070 |...........804,979 [....cccormieisO foorereeeni 184 [0 [ 184 [0 805,112 0 el 0 e (VI IO 9,500 |. 02/15/2028 . |1.A FE .
Prestige Auto Re20232A s Trus 2023-2A A2
L TA113V-AC-4 [6.240% 01/15/27 oeveeeeeeeeeee e . 03/15/2025 . |Paydomn .ceeveeneeeeeeniieeeeennnn Jorneeeeeenneeeee feeees 8,658,526 |........ 8,658,526 |........ 8,694,039 |........ 8,688,977 |oeevueeeaenen (U (30,451) |+eeevnnnnnnns (U (30,451) |+ eeevnnnnnns (U 8,658,526 |.eeevuunnnnnn (VI PO [ PO [V PO 92,083 |. 01/15/2027 . |1.A FE .
Santander Drive 20223 eivabl  4.130%
..80285U-AE-1 [08/16/27 ...eeeeeeeeeeeeeeeee e e . 03/15/2025 . |Paydomn .ceeveeneeeeenniieeeeeennn Jeenneeeeeeenieeee feens 2,926,645 |........ 2,926,645 |........ 2,917,614 |........ 2,920,236 |...ceeeeennnnns [V 6,409 |.coovinnnnnnns (U1 6,409 |.coornnnnnnnns (U 2,926,645 |.....cconnnnnn. (VI PO [ PO [V PO 20,060 |. 08/16/2027 .|1.A FE ....
Santander Drive 20235 eivabl 2023-5 A2
..80286P-AB-7 [6.310% 07/15/27 ...eeeeeeeeeeeeeeeee e eeeeees . 03/15/2025 . |Paydomn .eeeveeneeeeeenineeeeennnn Jorneeeeeenneeeee feeees 7,077,842 |........ 7,077,842 |........ 7,101,343 |........ 7,087,448 |oeeennennnn (U (9,606) [-eeeeeeennnnn (U (9,606) [.oeeeeeennnnn (U 7,077,842 |veereees (VI PO [ PO [V PO 73,248 |. 07/15/2027 . |1.A FE ....
Santander Drive 20245 eivabl 2024-5 A2
..802920-AC-2 [4.880% 09/15/27 ....eeeeeeeeeeeeeeeeeeeee e . 03/15/2025 . |Paydomn ecevvueeeeeeennieeeeennnnn foeeeeeenneeeee feeens 16,932,979 |....... 16,932,979 |....... 16,932,312 181,685 |. 09/15/2027 . [1.A FE .
Sierra Receivabl20241A ng Co 2024-1A A
..826935-AA-6 |5.150% 01/20/43 . 03/20/2025 . | Paydown ... 480,095 479,963 |.... ..3,936 |. 01/20/2043 . [1.A FE .
Sierra Receivabl20231A ng Co 2023-1A B
..826943-AB-8 |5.830% 01/20/40 . 03/20/2025 . | Paydown ... 337,342 337,270 |.... 3,234 |. 01/20/2040 . [1.F FE ..
..850220-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 . 03/25/2025 . | Paydown ... 190,042 190,083 |.... . 09/25/2037 . |[1.A FE .
TCW Direct Lending Secured A Note  7.547%
LBT241F-AA-0 [ 06/22/29 ..oevvveniiiiiiiic e . 01/22/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,276,316 |........ 1,276,316 |........ 1,276,316 |........ 1,276,316 [ooeeivvnnnnnns [ PR (VN P [ PR (1 P (U . 1,276,316 |oeeeneeeinnnnn (1 P [ PO [V PO 22,808 |. 06/22/2029 . |1.C PL .
TCW Direct Lending Secured B Note 10.047%
..87241F-AB-8 |06/22/29 .. |- 01/22/2025 . |Redemption 100.0000 ....... 2,127,193 |.... . 06/22/2029 . |2.B PL ..
..87303%-AA-9 | THL Credit  5.000% 12/31/25 . 01/30/2025 . | Redemption 100.0000 .. ..856,414 |.. (24 015) |. 12/31/2025 . |1.F PL .
United Auto Cred20231 itizat
..90945C-AE-2 |07/10/28 . 03/10/2025 . | Paydown ... . 1,517,714 21,521,213 ... . .. .15,944 |. 07/10/2028 . |1.D FE ..
..94946D-AB-7 |WLKRG 2019-AA B 2.990% 06/15/38 .. . 03/15/2025 . | Paydown ... .. 174,524 174,473 ... ...174,524 |.. . 06/15/2038 . |1.F FE .
Westlake Automob20222A ivable  4.850%
. 96042V-AF-6 [ 09/15/27 .evveriiiiiiiiiieiiii e . 03/15/2025 . |Paydomn ...ccvvenirriiiiiniiniiiinn fenneeeiiiiinees foes 1,349,068 |........ 1,349,068 |........ 1,346,072 |........ 1,347,560 |oeevvennrinnnne (U 1,508 [oooiiiiiinnnnns (U 1,508 [oooiiiiiinnnnns (U . 1,349,068 |..eevierinnnnn (1 P [ PO [V PO 13,318 |. 09/15/2027 . |1.C FE .
Westlake Automob20231A ivable 2023-1A A3
..96042X-AD-7 5.210% 01/18/28 ....ovviiviniiiiiiiiiiieeceinaa . 03/15/2025 . |Paydomn ....cvvunvieiiiiiiniiiiiiien foreinneeeiiiinneees o 14,512,955 |....... 14,512,955 |....... 14,532,797 |....... 14,532,205 |......ccvvnnnns [V R (19,261) |ooeeeeeeees (U - (19,251) |ooevivinnnnnns (U - 14,612,955 |[...ocovvnennnns (1 P [ PO (VI P, 124,837 |. 01/18/2028 . |1.A FE .
Westlake Automob20243A ivable 2024-3A A2A
..96043C-AB-6 [4.820% 09/15/27 ..covvvvniiiiiiiiiiiiiiiiieeees . 03/15/2025 . |Paydomn ...ccvvenirriiiiiniiniiiinn fenneeeiiiiinees foes 1,991,107 |........ 1,991,107 |........ 1,990,971 |........ 1,990,994 |[.........eeeens (U P 4 [, (U P 4 [, (U . 1,991,107 |oeeiieninnnns (1 P [ PO [V PO 23,993 |. 09/15/2027 . [1.A FE .
Westlake Automob20251A ivable 2025-1A A1
.. 96043V-AA-6 [4.565% 01/15/26 ...oovvvviiiiiiiiiiiiiiieeees . 03/15/2025 . |Paydomn ....cvvunvieiiiiiiniiiiiiien foreinneeeiiiinneees o 40,726,532 |....... 40,726,532 |....... 40,726,532 |..ccovvnnnninnns (U P [ PR (VN P [ PR (VN P (U - 40,726,532 |..........en... (1 P [ PO (VI P, 205,353 |. 01/15/2026 . [1.B FE .
AUDAX MEZZANINE Audax MZ V  8.000% 01/01/32
CAUDMEZ-VE=1 [ e . 02/03/2025 . | Redemption 100.0000 .. 103,628 103,628 103,628 |............83,240 |.... ....103,628 |.. (273)]. 01/01/2032 . |2.A PL ..
..BENFIT-VA-0 |Benefit Street Partners 0.000% 04/11/30 ... |. 01/27/2025 . Redemption 100.0000 . . 1,456,100 .. 1,456,100 .. 1,456,100 |. . 1,456,100 |. . 1,456,100 . (154,330) [. 04/11/2030 . [2.B PL ..
..BENFIT-VA-0 [Benefit Street Partners 0.000% 04/11/30 ... |. 01/27/2025 . | Redemption 100.0000 . ioeeee... 128,050 728,050 728,050 |...........728,050 |.... ...728,050 |.. .. (77,165) |. 04/11/2030 . [3.B PL .
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other
Financial Asset-Backed Securities - Self-| L|qU|dat|ng (Unaffiliated) 272,980,548 272,980,548 272,744,768 197,912,811 0 267,028 0 267,028 0 272,980,548 0 0 0 1,779,753 XXX XXX
..02666A-AA-6 | AHAR 2015-SFR1 A 3.467% 04/17/52 . . 03/01/2025 . | Paydown ... 36,128 36,128 36,103 |.... 36,072 |.... 0. o0 |- o0 ] . 04/17/2052 . |1.A FE .
..02666A-AG-3 | AH4R 2015-SFR1 XS  0.000% 04/17/52 . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis .0 [V N 0 0| 0 0| . 04/17/2052 . |6. * .......
..12563L-AS-6 |CLIF 2020-3A A 2.070% 10/18/45 . 03/18/2025 . | Paydown ... . 1,186,975 ..1,186,975 ..1,182,715 |........ 1,183,542 |.... 0. o0 |eeennn. 1,186,975 .. 0. . 10/18/2045 . |1.F FE .
CLI Funding LLC 20221A 2022-1A A1 2.720%
.. 12565K-AE-7 |01/18/47 ... . 03/18/2025 . | Paydown ... ..200,000 .. 200,000 182,156 |...........185,803 |.... .. 200,000 |.. . 01/18/2047 . |1.F FE .
CLI Funding LLC 20221A 2023-1A A 6.310%
L 12565K-AG-2 [06/18/48 ....ceeeeeeeee e . 03/18/2025 . |Paydomn .cevvueneeeeeeniieeeeeennnn Jorneeeeeenieeeee feeeeeeens 493,750 |.eeeeennnnn 493,750 |........... 493,340 |.eeennnnn. 493,642 |...coeeeennnnnn (V1 PO (011 O 0 e (011 O (U 493,750 . 06/18/2048 . |1.G FE .
CoreVest America20204 e Ltd 2020-4 A
..21873A-AA-5 [ 1.174% 12/15/52 . 03/01/2025 . | Paydown ... .. 428,929 428,929 389,370 |.......... 417,661 .428,929 |.. . 12/15/2052 . |1.A FE .
CoreVest America2021
..21873B-AA-3 [ 1.408% 07/15/54 ...oeeiiieiiiiiiaeieiiiiiaeeeeeees . 03/01/2025 . |Paydomn .eevveuuseeriinnunaaerennns Jornnneeerennnnnaes foaeeas 1,051,584 |........ 1,051,584 |........... 936,911 [...oceennns 986,034 [....ccoenunnnns [UI 65,551 [.ieieennianens [UI 65,551 [.iiieinniinens (U 1,051,584 |...ooeeeennnn [V PP (U I [ PP 2,763 |. 07/15/2054 . |1.A FE .
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CoreVest America20203 e Ltd 2020-3 XA
..21873C-AC-7 [3.696% 08/15/53 ....evvvniiiiiiiiiieiiiiieeees . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U PO 100,193 . 08/15/2063 . |1.A FE ....
CoreVest America20211 e Ltd 2021-1 A
..21873L-AA-1 [ 1.569% 04/15/53 .. . 03/01/2025 . | Paydown ... 353,758 299,585 |.... . 04/15/2053 . |[1.A FE ....
CoreVest Amer ica20:
L 21873N-AA-7 [ 1.900% 10/15/54 ..oevvvniiiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ..ccvveniiiiiiiininiiiiins Jeenneeeiiiineees [ 318,625 |........... 318,625 |........... 287,273 |...cceveenn 306,534 [.....ccvvnnnnns (U . 12,001 [oooiiiiiinnnnns (U . 12,001 [oooiiiiiinnnnns (U R 318,625 |.oevvvinnnnnns (1 P [ PO [V 969 |. 10/15/2054 . |1.A FE ....
Dell Equipment F20222 rust  4.400%
. 247020-AG-9 [07/22/27 eevveiiiiiiiiieieeiiii e . 03/22/2025 . |Paydomn ....ceveniriiiiniiniiiiiiinn Joineeeiiiiinnees foes 7,100,000 |........ 7,100,000 |........ 7,095,008 |........ 7,096,391 |..ooiviinnnnnns (U 4,609 |...coounnnnnnns (U 4,609 |...coovnnnnnnns (U . 7,100,000 [oeurivieennnnn (VN P [ PO [V P 78,100 |. 07/22/2027 . |1.A FE ....
Firstkey Homes T2022SFR2 2022-SFR2 A 4.250%
. 33767P-AA-6 [ 07/17/39 .evveiiiiiiiiiiiiiiii e . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 59,498 |..ceeenn. 59,498 |............ 57,301 [ 58,303 |...cevvinnnnnns (U 1,196 | (U 1,196 | (U P 59,498 |.....ccvvnnnnns (1 P [ PO [V 598 |. 07/17/2039 . |1.A FE ....
FirstKey Homes 2021SFR33 Trus 2021-SFR3 A
..33768J-AA-9 [2.135% 12/17/38 .evvveiiiiiiiiieeiii . 03/01/2025 . |Paydonn .....euunviiiiiinininiiiinnn foviieneeeeiiineees [, 93,862 ...l 93,862 |....eell.. 83,694 | 89,046 [ O 4816 [0 [ 4816 [0 98,862 el 0 el 0 el 0 . 12/17/2038 . |[1.A FE .
GBX Leasing 202220231A 2023-1A A 6.420%
..361528-AC-6 [ 11/20/53 ...evvvviiiiiiiiiiiiiii e . 03/20/2025 . | Paydown ... . . 11/20/2063 . |1.C FE ..
..40441R-AE-3 |HPEFS Equipment 20221A  1.960% 05/21/29 .... |. 02/20/2025 . |Paydoun ... 01,042,498 |.... . 05/21/2029 . |1.A FE .
Home Partners 0f20211  Trust 2021-1 B
..437300-AC-0 |1.978% 09/17/41 . 02/01/2025 . | Paydown ... ....5,985 [.... . 09/17/2041 . |1.D FE .
Home Partners 0f20221  Trust 2022-1 B
.. 43730N-AC-0 [4.330% 04/17/39 ..eeerreneiieeiieiee e . 03/01/2025 . |Paydomn .eeevueneeeeennieeeeeennnn Joeneeeeeennieeeee feeeeeeen 21,753 [l 21,753 | 21,835 | 21,516 . 04/17/2039 . |[1.D FE .
Home Partners 0f20213
..43730X-AB-0 |2.649% 01/17/41 . 02/01/2025 . | Paydown ... ..18,992 ... . 01/17/2041 .|1.C FE ....
Home Partners 0f20213
.. 43730X-AC-8 [2.799% 01/17/41 .ooeeeiiieiiie e . 02/01/2025 . |Paydomn .ceevuuneeeeeeniieeeeeennnn Joeneeeeeeniieeees feeeeeeeen. 10,462 [ol.... 10,462 |............ 10,461 |........... 10,457 . 01/17/2041 . |1.F FE .
Home Partners 0f20212
.. 43732V-AA-4 2.302% 12/17/26 . 02/01/2025 . | Paydown ... 8,144 L . 12/17/2026 . |1.B FE .
New Residential 2022
..64831K-AA-4 [2.400% 02/17/39 . 01/01/2025 . | Paydown ... . 17,510 ... . 02/17/2039 . |1.A FE ..
..67181D-AA-9 [OAKIG 2020-1A A1 1.850% 11/20/50 . 03/20/2025 . | Paydoun . 34,574 |. . 11/20/2050 . |1.A FE ..
..67181D-AE-1 |O0AKIG 2020-1A A5  3.390% 11/20/50 ............ |- 03/20/2025 . | Paydoun ... 22,498 |.... . 11/20/2050 . |2.A FE ..
..67190A-AB-2 [OAKIG 2021-1A A2 1.930% 01/20/51 ... ... |- 03/20/2025 . | Paydown ... 12,187 |.... . 01/20/2051 . |1.A FE ..
..67190A-AC-0 [OAKIG 2021-1A A3 2.800% 01/20/51 ... . |- 03/20/2025 . [Paydown ... 937 ). . 01/20/2051 . |2.A FE .
Progress Residen2021SFR1st 2021-SFR1 B
.. TA331F-AC-5 [ 1.308% 04/17/38 oeeeeeieeeeeeee e . 02/01/2025 . |Paydomn .eevveeneeeeeeiieeeeeennnn Jorneeeeeeeneeee feeees 7,535,000 |........ 7,535,000 |........ 6,534,586 |........ 7,168,509 0 (U 7,535,000 |eevruunaanns (VI PO [ PO [V PO 16,364 |. 04/17/2038 . |1.A FE .
SCF Equipment Tr20221A 2022-1A A3 2.920%
.. 784033-AS=1 [07/20/29 ...oveeeeeeeeee e . 03/20/2025 . |Paydomn .ceevueneeeeenniieeeeeennnn e eeenieeeee fereeeeens 799,855 |...........799,855 |...........792,544 |........... 795,289 0 (U 799,855 |...ccevvnnnnnns (VI PO 0 . 07/20/2029 . |1.A FE ..
SCF Equipment Tr20251A 2025-1A A1 4.522%
.. 78437D-AA-8 [ 02/20/26 ..o . 03/20/2025 . |Paydomn .cevvueeeeeeennieeeeeeninn foeeeeeeeneeeee [eeens 13,615,248 |.......13,615,248 |.......13,615,248 |......ceeeernnnnn 0 0 (U 13,615,248 0 . 02/20/2026 . |1.D FE ..
..872480-AE-8 |TIF 2021-1A A 1.650% 02/20/46 .. . 03/20/2025 . | Paydown ... .. 526,042 ..526,000 |.... .0 venn0 ]nnl...526,042 .. w0 ] . 02/20/2046 . |1.E FE ..
..87407R-AA-4 | TAL 2020-1A A 2.050% 09/20/45 .. . 03/20/2025 . | Paydoun . . 1,127,989 21,113,543 |. 0 0| . 1,127,989 0| . 09/20/2045 . |1.F FE ..
..88315L-AG-3 | TMCL 2020-2A A 2.100% 09/20/45 . 03/20/2025 . | Paydoun . .. 378,476 ..378,414 |. 0 0| .378,476 0| . 09/20/2045 . |1.F FE ..
..88315L-AJ-7 | TMCL 2020-3A A 2.110% 09/20/45 . 03/20/2025 . | Paydoun . ..511,875 ..508,540 |. 0 0| 511,875 0| . 09/20/2045 . |1.F FE ..
..88315L-AL-2 | TMCL 2021-1A A 1.680% 02/20/46 . 03/20/2025 . | Paydoun . .. 216,200 ..199,300 |. 0 0| .216,200 0| . 02/20/2046 . |1.F FE ..
..88315L-AQ-1 | TMCL 2021-2A A 2.230% 04/20/46 . 03/20/2025 . | Paydoun . .. 423,100 ..423,054 |. 0 0| .423,100 0| . 04/20/2046 . |1.F FE ..
..88315L-AS-7 | TMCL 2021-3A A 1.940% 08/20/46 ... . 03/20/2025 . | Paydown ... .. 915,120 ..883,947 |.... .0 0 915,120 |.. .0 . 08/20/2046 . |1.F FE ..
Tribute Rail LLC20221 2022-1 A 4.760%
..89600M-AA-7 |06/17/52 ... . 03/17/2025 . | Paydoun . .. 430,071 ..430,030 |.. 0 0| .430,071 0| . 065/17/2052 . |1.F FE ..
..89680H-AA-0 | TCF 2020-1A .110% . 03/20/2025 . | Paydoun . .. 361,250 . 361,211 | 0| .361,250 0| . 09/20/2045 . |1.F FE ..
..12807C-AA-1 | CAl 2020-1A A 2.220% 09/25/45 .. . 03/25/2025 . | Paydoun . A .. 218,750 ..218,615 |[.... .0 . .218,750 |.. .0 . 09/25/2045 . |1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 39,645,950 39,645,950 38,343,861 25,465,728 0 564,974 0 564,974 0 39,645,950 0 0 0 201,573 XXX XXX
AB Issuer LLC 20211 2021-1 A2 3.734%
..00091J-AA-6 |07/30/51 ... . 01/30/2025 . | Paydoun . 63,110 63,110 56,576 |. ..5,004 | 589 |. 07/30/2051 .|2.C FE ..
..038779-AB-0 | ARBYS 2020- . 237% . . 01/30/2025 . | Paydoun . .. 143,458 .. 143,458 .. 131,414 |. ..7,876 | ,161 |. 07/30/2050 . |2.C FE ..
.. 19260M-AA-4 [COIN 2017-1A A2 5.216% 04/25/47 .. . |. 01/25/2025 . | Paydown ... ... 69,438 ...69,438 ... 71,189 |.... ... (372)). ...905 |. 04/25/2047 .|2.C FE ..
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..233046-AF-8 | DNKN 2017-1A A2I1  4.030% 11/20/47 .. . 02/20/2025 . | Paydoun ... .. 20,000 ...20,000 ...20,000 |.... 0 . ...202 |. 11/20/2047 . (2.B FE ....
..233046-A0-4 | DNKN 2021-1A A211  2.493% 11/20/51 . 02/20/2025 . | Paydoun . 37,500 37,500 37,500 |. 234 |. 11/20/2051 . |2.B FE ....

261 |. 04/20/2049 .|2.C FE ....
660 |. 10/20/2049 . [2.C FE ....
266 |. 07/20/2050 . |2.C FE ....
106 |. 01/20/2051 . |2.C FE ....
209 . 10/20/2051 .|2.C FE ....
,127 | 1072072052 . |2.C FE ....
...816 |. 10/20/2054 . |2.C FE ....
...681 . 04/30/2047 . |2.B FE ....

..26208L-AD-0 |HONK 2019-1A A2 4.641% 04/20/49 ..
..26208L-AE-8 | HONK 2019-2A A2 ~ 3.981% 10/20/49 ..
..26200X-AA-9 | HONK 2020-1A A2 3.786% 07/20/50 ..
..26209X-AC-5 | HONK 2020-2A A2~ 3.237% 01/20/51 ..
..26200X-AD-3 |HONK 2021-1A A2 2.791% 10/20/51 .. . 01/20/2025 . |Paydown .
..26200X-AF-8 | HONK 2022-1A A2 7.393% 10/20/52 .. |- 01/20/2025 . | Paydown ...
..26200X-AH-4 | HONK 2024-1A A2 6.372% 10/20/54 ............. . 01/20/2025 . |Paydoun ...
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.093% 04/30/47 . . 01/30/2025 . |Paydown ...
Focus Brands Fun20171A 2022-1 A2 7.206%

. 01/20/2025 . | Paydown .
. 01/20/2025 . |Paydown .
. 01/20/2025 . | Paydown .
. 01/20/2025 . |Paydown .

22,500 |.
64,152 |.
28,193 |.
13,125 |
28,702 |.
...61,000 |....
...51,250 |....
...54,223 |....

22,500
66,338
28,125
13,125
30,000
... 61,000
... 51,250
.. 53,500

22,500
66,338
28,125

cocoococoococoococoo
cocoococoococoococoo

cocoococoocoococoo

LBAMTR-AB-2 | 07/30/52 . . 01/30/2025 . |Paydown 75,000 f........... 75,000 |.cccuveenns 75,000 [..occonnnen 75,000 0 0 [V O, [ PO 1,351 (. 07/30/2052 . |2.B FE ....
Focus Brands Fun20171A 2023-2 A2 8.241%
..34417R-AC-0 | 10/30/53 . 01/30/2025 . |Paydoun ... .. 36,250 . s .0 . .0 [ .0 [ ...747 |. 10/30/2053 . |2.B FE ..
..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 . 01/30/2025 . |Paydoun . 25,000 25,000 |. 25,000 |. 0 0] 0 429 |. 10/30/2052 . |2.C FE ..
..411707-AH-5 | HNGRY 2020-1A A2  3.981% 12/20/50 . . 03/20/2025 . |Paydown . 52,750 52,750 |. 52,750 |. 0 0 0 525 |. 12/20/2050 . |2.B FE ..
..466365-AD-5 | JACK 2022-1A A2]  3.445% 02/26/52 . . 02/25/2025 . |Paydoun . .. 249,310 ..249,310 ..243,049 |. ..246,136 |. 0 0] .249,310 0] . 02/26/2052 . [2.B FE ..
..476681-AA-9 | MIKE 2019-1A A2 4.433% 02/15/50 . . 02/15/2025 . [Paydown . .. 123,938 ..123,938 ..121,504 |. ..122,332 | 0 0 .123,938 0 . 02/15/2050 . [2.B FE ..
..477600-AB-9 | JIMMY 2017-1A A211  4.846% 07/30/47 . . 01/30/2025 . | Paydoun . .. 155,488 .. 155,488 ..150,604 |. ..152,654 |. 0 0] .155,488 0 . 07/30/2047 . |2.B FE ..
..477600-AC-7 | JIMMY 2022-1A A21  4.077% 04/30/52 .. . 01/30/2025 . [Paydown . 45,000 45,000 45,000 |. 45,000 |. 0 0 0 . 04/30/2052 . [2.B FE ..
..477600-AG-8 | JIMMY 2022-1A A23  4.352% 04/30/52 . 01/30/2025 . | Paydoun . 25,000 25,000 |. 25,000 |. 0 0| 0 . 04/30/2052 . |2.B FE ...
..48247U-AA-3 |KSBA 2013-1 A 2.186% 08/25/36 .. . 03/25/2025 . |Paydoun . .0 23,653 |. 20,434 |. . 0 0 0 . 08/25/2036 . [1.A FE ..
..4B249K-AA-3 | KSBA 2014-3 A 1.475% 05/25/39 . 03/25/2025 . |Paydoun . .0 16,561 |. 14,128 |. .. (14,128) |. 0 0] 0 . 05/25/2039 . [1.A ........
..48249Y-AA-3 |KSBA 2016-1 A 2.063% 03/25/42 .. . 03/25/2025 . |Paydown . .0 42,115 |. 37,867 .. (37,867) | 0 0| 0| . 03/25/2042 . [1.A FE ..
..62878Y-AA-2 | BUNDT 2021-1 A2 2.989% 07/30/51 . 01/30/2025 . |Paydoun . 42,336 38,519 |. 39,893 2,443 | 0 0] 0 . 07/30/2051 . |2.C FE ..
..62878Y-AC-8 |BUNDT 2024-1A A2 6.750% 07/30/54 . . 01/30/2025 . [Paydown . 75,000 75,000 |. 75,000 .0 0 0 0 . 07/30/2054 . [2.C FE ..
..64016N-AA-5 | NBLY 2021-1A A2 3.584% 04/30/51 .. . 01/30/2025 . |Paydoun . .. 153,480 ..153,480 144,421 | ..146,869 |. 6,611 0 0] 0 . 04/30/2051 . [2.B FE ..
..64016N-AC-1 |NBLY 2022-1A A2 3.695% 01/30/52 .. . 01/30/2025 . [Paydown . 92,500 92,500 85,258 |. 87,274 |. 0 0 0 . 01/30/2052 . [2.B FE ..
..64016N-AE-7 |NBLY 2023-1A A2 7.308% 01/30/53 .. . 01/30/2025 . |Paydoun ... .. 12,500 .0 . .0 | .0 . . 01/30/2053 . [2.B FE ..
Oxford Finance F20231A rust 2023-1A A2
..69145C-AA-2 |6.716% 02/15/31 . 03/15/2025 . |Paydoun ... .0 . .0 [ .0 [ . 02/15/2031 . [1.F FE ..
..72703P-AD-5 |PLNT 2022-1A A2l  3.251% 12/05/51 . . 03/05/2025 . [Paydown . 0 0 0 . 12/05/2051 . [2.B FE ..
..72703P-AF-0 | PLNT 2024-1A A2]  5.765% 06/05/54 .... . |- 08/05/2025 . | Paydown ... .0 . .0 [ .0 [ . 06/05/2054 . [2.B FE ..
..72703P-AG-8 |PLNT 2024-1A A211  6.237% 06/05/54 .. . 03/05/2025 . |Paydoun ... .0 . .0 [ .0 [ . 06/05/2054 . [2.B FE ..
..74166Y-AA-8 |PROSE 2019-1A A2 4.475% 07/30/49 . . 01/30/2025 . |Paydoun . 0 0] 0 . 07/30/2049 . [2.B FE ..
..T4166Y-AC-4 |PROSE 2022-1 A2 5.709% 04/30/52 .. . 01/30/2025 . [Paydown . 0 0 0 . 04/30/2052 . [2.B FE ..
..81761T-AA-3 | SERV 2020-1 A2I  2.841% 01/30/51 . |- 01/30/2025 . |Paydoun ... .0 . .0 [ .0 [ . 01/30/2051 . [2.C FE ..
..81761T-AC-9 | SERV 2020-1 A2I1  3.337% 01/30/51 . . |- 01/30/2025 . | Paydoun ... .0 . .0 [ .0 [ . 01/30/2051 . [2.C FE ..
. 81761T-AG-0 | SERV 2021-1 A211 ~ 3.113% 07/30/51 . . 01/30/2025 . |Paydoun . 0 0] 0 . 07/30/2051 . |2.C FE ..
..817743-AA-5 | SPRO 2019-1A A2 3.882% 10/25/49 .. . 01/25/2025 . [Paydoun . 0 0 0 . 10/25/2049 . [2.C FE ..
..817743-AJ-6 | SPRO 2024-1A A2 6.174% 01/25/54 .. . 01/25/2025 . |Paydoun . 0 0] 0 . 01/25/2054 . 2.C FE ..
..83546D-AG-3 | SONIC 2020-1A A2I  3.845% 01/20/50 .. . 03/20/2025 . |Paydoun ... .0 . .0 . .0 . . 01/20/2050 . [2.B FE ..
TSC SPV FUNDING, 20241A 2024-1A A2
..898912-AA-8 | 08/20/54 . 02/20/2025 . |Paydoun ... .0 . .0 [ .0 [ . 08/20/2054 . [2.B FE ..
..95058X-AE-8 |VIEN 2018-1A A2I|  3.884% 03/15/48 . . 03/15/2025 . |Paydoun . 0 0] 0 . 03/15/2048 . [2.B FE ..
..95058X-AH-1 | WEN 2019-1A A2I1  4.080% 06/15/49 . . 03/15/2025 . [Paydown . 0 0 0 . 06/15/2049 . [2.B FE ..
..95058X-AL-2 |VWEN 2021-1A A2I1  2.775% 06/15/51 . . 03/15/2025 . |Paydoun . 0 0] 0 . 06/15/2051 . [2.B FE ..
..95058X-AM-0 | WEN 2022-1A A2l  4.236% 03/15/52 .. . 03/15/2025 . [Paydown . 0 0 0 . 03/15/2052 . [2.B FE ..
..95058X-AP-3 |WIEN 2022-1A A211  4.535% 03/15/52 ... .. |- 03/15/2025 . |Paydoun ... .0 . .0 . .0 . . 03/15/2052 . [2.B FE ..
Zaxby's Funding 20211A 2021-1A A2 3.238%
..98920M-AA-0 ] 07/30/51 ..o . 01/30/2025 . [ Paydoun [ O 16,959 |....ccoeeee.e 0 0 . 07/30/2051 . |2.B FE
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1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 3,207,967 3,207,967 3,209,563 3,224,592 0 (16,629) 0 (16,629) 0 3,207,967 0 0 0 42,048 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 749,295,885 749,359, 566 752,549,001 649,900,529 2,827 2,149,297 0 2,152,124 0 749,317,848 0 (21,963) (21,963) 8,033,969 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 749,295,885 749,359, 566 752,549,001 649,900,529 2,827 2,149,297 0 2,152,124 0 749,317,848 0 (21,963) (21,963) 8,033,969 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 749,295,885 749,359, 566 752,549,001 649,900,529 2,827 2,149,297 0 2,152,124 0 749,317,848 0 (21,963) (21,963) 8,033,969 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,435,319,259 1,442,761,463 1,437,892,711 1,185,774,077 2,827 3,480,532 0 3,483,359 0 1,437,557,814 0 (2,341,576) | (2,341,576) 19,365, 362 XXX XXX
..06055H-40-0 |BANK OF AMERICA CORP PREFERRED ... . 02/27/2025 . | JANNEY  MONTGOMERY SCOTT NINC . |....... 99,449.000 |.......1,939,202 0 1,948,206 |........1,931,300 |........ 16,906 0 e 16,906 [onnviiiiinnnnnn 0 s 1,948,206 |.. .. (9,004) (...
..59156R-85-0 | METLIFE INC PFD . 01/31/2025 . | JANNEY MONTGOMERY SCOTT NINC . |..... 119,850.000 |.......2,557,726 L0 2,508,461 |........2,476,101 |......... 32,360 0 32,360 [oaiiiiiiinnnnn 0 fniiils 2,508,461 ...49,266 |....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 4,496,928 XXX 4,456,667 4,407,401 49,266 0 0 49,266 0 4,456,667 0 40,262 40,262 27,193 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 4,496,928 XXX 4,456,667 4,407,401 49,266 0 0 49,266 0 4,456,667 0 40,262 40,262 27,193 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 4,496,928 XXX 4,456,667 4,407,401 49,266 0 0 49,266 0 4,456,667 0 40,262 40,262 27,193 XXX XXX
..00206R-10-2 | AT&T INC ..evvviiiiiiiiiiiiiiieece e . 03/11/2025 . | Various ........ccceeeummnnnnnnnnnnn founnnne 53,718.000 |...... 1,401,631 |ooveiiiiiiiiiiiiins feveeees 1,057,852 |.......... 877,647 0 [V R 1,057,852 |.ooeeeeeeennnns 0 f...... 343,779
..00287Y-10-9 | ABBVIE INC ... . |- 03/07/2025 . | UBS WARBURG ... R 1,449.000 |.. ..257,487 .0 0 196,017 |....
..009158-10-6 . |- 03/10/2025 . | Various U R 3,359.000 |.. .0 0 .. 66,381 |[....
..015271-10-9 | ALEXANDRIA REAL ESTATE REIT .... . |- 03/04/2025 . [HOWARD WEIL ... P 4,338.000 |.. .0 0 . (37,308) |....
..032654-10-5 | ANALOG DEVICES . |- 03/04/2025 . [HOWARD WEIL ... N O 2,890.000 |.. .0 0 ...42,267 |....
..037833-10-0 | APPLE INC . |- 03/04/2025 . | HOWARD WEIL .... P 1,877.000 |.. .0 0
..060505-10-4 |BANK OF AMERICA CORP .. . |- 03/28/2025 . |Various N R 13,370.000 |.. . .0 0
..075887-10-9 | BECTON DICKINSON . |- 03/04/2025 . |Keefe Bruyette & Woods Eq .....[........ 2,767.000 |......... ..627,749 |......... 23,044 .0 P | PO 1LY (X T R | B AN (29,230)
..084670-70-2 |BERKSHIRE HATHAWAY INC DEL CL B . 03/20/2025 . | Various ..........cceennnnnnne .6,654.000 . 3,138,311 .3,016,125 |... (1,828,053) .0 ... (1,828,053) 0| 1,950,239 |.
..09290D-10-1 | BLACKROCK FUNDING INC COMMON . 03/04/2025 . |Keefe Bruyette & loods Eq .645.000 ..614,487 . 661,196 |......(206,689) .0 . (206,689) 0| . 159,980 |.
..11135F-10-1 | BROADCOM INC ...... . 03/04/2025 . |HOWARD WEIL .................. K .2,496.000 .. 481,154 .0 0| . (85,417) |.
..149123-10-1 | CATERPILLAR INC .. . |- 03/04/2025 . [Keefe Bruyette & Woods Eq .....[|........ 1,728.000 |......... 565,684 .0 0 ...23,648 |....
..166764-10-0 | CHEVRON CORPORATION . |- 03/26/2025 . [Various ... U R 5,392.000 |......... 863,301 .0 0 ...43,508 |....
.. 17275R-10-2 | CISCO SYSTEMS INC ... . |- 03/26/2025 . |Various ... PR R 27,794.000 |...... 1,739,056 .0 0 . 283,958 |....
..20030N-10-1 | COMCAST CORP CL A . |- 03/04/2025 . |Keefe Bruyette & Woods Eq ..... 15,086.000 |......... 535,834 . 566,178 .0 0
..21036P-10-8 | CONSTELLATION BRANDS COMMON . . |- 03/04/2025 . |Keefe Bruyette & Woods Eq .....|........ 2,827.000 |......... 487,435 ..624,767 .0 0 .
..256677-10-5 |DOLLAR GENERAL CORP ... . |- 03/04/2025 . [HOWARD WEIL ...eevvvveviviiiiiiiinns foeeens 13,791.000 |...... 1,011,176 .1,045,634 .0 0 .. 1,043,841 ..
..26441C-20-4 | DUKE ENERGY . |- 03/04/2025 . |Keefe Bruyette & Woods Eq ..... [........ 7,348.000 |......... 856,889 .0 o0 |eenn....810,238 ..
..26614N-10-2 | DUPONT DE NEMOURS INC . . |- 03/04/2025 . [HOWARD WEIL R 9,325.000 |......... 734,389 R .0 0 ...631,084 |..
..20364G-10-3 |Entergy Corp ...... . 02/07/2025 . | VIRTU FINANCIAL 58,902.000 ..3,037,919 |. . 4,465,950 |... (1,428,030) .0 ... (1,428,030) 0| 1,785,361 |..
..30231G-10-2 | EXXON MOBIL CORP . . 03/28/2025 . |Various . .7,861.000 ..812,026 |. ..493,639 |. (44,982) .0 (44,982) 0| 50,524 |..
..303031-10-2 |Meta Platforms, Inc . 03/04/2025 . | Various ... X .2,948.000 ..878,312 |. 1,301,172 |...... (866,473) .0 . (866,473) 0| 1,025,119 |..
..31428X-10-6 | FEDEX CORP . |- 03/21/2025 . |S. G. COWEN SECURITIES CORP. .. |[........ 2,411.000 |......... ... 678,287 0 0 e, (329,353) |.... o0 e 348,084 il 0 el 227,505 | 227,505
..368736-10-4 | GENERAC HOLDINGS INC .. . |- 02/26/2025 . | Various .........cceeveveiiiiiiiiiins feeeeeens 9,178.000 |...... 1,318,19% . 1,423,049 .0 0 334,662
..375558-10-3 | GILEAD SCIENCES INC ... . |- 03/26/2025 . |S. G. COWEN SECURITIES CORP. .. |[........ 7,408.000 |......... 808,584 ..2083,367 .0 0 ..54,742
..38141G-10-4 | GOLDMAN SACHS GROUP INC . . |- 03/28/2025 . [Various ..........ccoeeeeeeeieieinnns e 1,824.000 |...... 1,049,090 .1,044,459 .0 0
..437076-10-2 | HOME DEPOT . |- 03/04/2025 . |Keefe Bruyette & Woods Eq ..... [........ 1,905.000 |......... 728,031 ..320,917 .0 0 . ..
..458140-10-0 | INTEL CORPORATION . |- 03/13/2025 . [Morgan Stanley ... [ I 28,910.000 |......... 697,830 ..579,646 .0 v e 1,161,710
..459200-10-1 . 03/28/2025 . | Var ious i 6,564.000 |...... 1,652,183 .1,002,115 .0 . .0 .. ...980,335 |..
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..460690-10-0 | INTERPUBLIC GROUP
..478160-10-4 | JOHNSON & JOHNSON ...

. |- 03/28/2025 . [ Various
. 03/04/2025 . [HOWARD WEIL ....

. 01729/2025 . [Various ..........cccovveeeeeniinns fonnnee 24,333.000 |..
JUUR ISR 10,095.000 |..
[ 1,071.000 |..

490,738 |....
,561,426 |....

. 681,811
. 1,459,939
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..459506-10-1 |Fragrances Inc COMMON . 03/04/2025 . |Keefe Bruyette & Woods Eq ..... [........ 7,760.000 |.. 604,779 |...........387,915 |....... (48,956) |.. .. (48,956) |...

.0 .0 .
.0 .0 .
.0 .0 .
..482480-10-0 |KLA CORPORATION . . 645,013 |...........376,812 .0 .0 .
..517834-10-7 |LAS VEGAS SANDS CORP COMMON . . |- 03/04/2025 . | HOWARD WEIL .... U IO 17,562.000 |.. 908,242 |...........901,984 [.... .0 .0 .
..530830-10-9 | LOCKHEED MARTIN . |- 03/04/2025 . | HOWARD WEIL .... P 1,227.000 |.. 613,902 |.... .0 .0 .
..580135-10-1 | McDONALDS . |- 03/04/2025 . |HOWARD VEIL .... N O 2,736.000 |.. 797,288 |.... .0 .0 .
..58933Y-10-5 |MERCK & CO INC . . |- 03/04/2025 . | HOWARD WEIL .... P 6,180.000 |.. 686,824 |.... .0 .0 .
..594918-10-4 | MICROSOFT CORP . |- 03/04/2025 . | HOWARD WEIL .... R 1,665.000 |.. 709,791 |.... .0 .0 .
..595112-10-3 | MICRON TECHNOLOGY INC . . 03/04/2025 . | HOWARD WEIL . .5,995.000 ..665,903 |. ..504,539 |. .0 0 161,364
..61174X-10-9 | MONSTER BEVERAGE CORP . 03/07/2025 . | Various ... 22,198.000 ..932,3% |. 1,166,727 |. .0 0 . (234,331)
..64110L-10-6 |NETFLIX INC ..... . 03/20/2025 . |S. G. COWEN SECURITIES CORP. X ... 568.000 ..278,9% |. . .0 0 . (227,274)
..679295-10-5 | OKTA INC COMMON L |- 03/17/2025 . | Various .........eeeeeeeennnnnninnnns foreennn 4,950.000 |......... 265,023 |...........300,060 |...... (125,087) |.. ...0 ] 0 e (125,087) |...oeeeeeeeennn0 e 265,023 [oeeeeeeeeennnnn 0 ol 303,644 ..., 303,644
..68389X-10-5 | ORACLE CORP . |- 03/04/2025 . | Various JUPR R 6,785.000 |...... 1,095,986 522,298 |........1,130,652 |...... (608,355) |.. ...0 ] o0 eennn. (608,385) [vvvviiiinnnnnn 0 fnnnnnnnl 522,208 |.ooeiiiiiillll0 |, 573,688 |....... 573,688
..713448-10-8 |PEPSICO INC . |- 03/04/2025 . | HOWARD WEIL .... N O 5,030.000 |......... 778,895 .. 918,606 |.... ...0 ] o0 e 153,744 o0 fennnnlll 918,606 |....eeennnlll 0 | (189,710) | (139,710)
..717081-10-3 |PFIZER INC . |- 03/04/2025 . |Keefe Bruyette & Woods Eq .....[....... 29,916.000 |......... 769,891 790,381 |.... ...0 ] 0 e (3,201)
..718172-10-9 | PHILIP MORRIS INTERNAT-W/I ... . |- 03/28/2025 . [Various .........cceceeiinnnnnnnnnnn founennns 9,892.000 |.. ,527,443 .. 980,787 |.... ...0 ] .0 |...... (200,939) |...
..74251V-10-2 | PRINCIPAL FINANCIAL GROUP .... . |- 03/11/2025 . [EVERCORISI B R 2,730.000 |.. 144,184 |.... .0 ] .0 |l (67,146) |...
.. 747525-10-3 | QUALCOMM . |- 03/04/2025 . |HOWARD WEIL .......oooeeeiiiiniiiins founnnnne 4,506.000 |......... 633,794 |.... ...0 ] 0 el (79,918) ...
..75513E-10-1 |RAYTHEON TECH CORP .. . |- 03/28/2025 . | Various N S 9,091.000 [...... 1,179,865 |[.......cccceeeiiiees [onnnnnnn..883,220 | 712,140 |l (177,540) |... ...0 ] .0 [l (177,540) ...
..79466L-30-2 | SALESFORCE.COM INC . . 01/23/2025 . | JEFFERIES & CO ... .428.000 .. 142,89 (54,452) .0 0 (54,452)
..808513-10-5 | SCHWAB CORP .. . 03/04/2025 . |Keefe Bruyette & loods Eq 11,382.000 ..859,101 (78,123) .0 0 (78,123)
..81762P-10-2 | SERVICENOW INC . . 01/23/2025 . | JEFFERIES & CO ... ... 127.000 .. 143,255 ..134,635 |. (81,212) .0 0 (81,212)
..842587-10-7 | SOUTHERN CO .. . 03/04/2025 . | HOWARD WEIL . 7,550.000 683,041 0 .0 0 .0
..844741-10-8 | SOUTHWEST AIR .. . 03/04/2025 . |Various ... K 2,052,497 ,027,551 |. .2,021,571 |. .0 0 .(272,817) K . 2,027,551
..854502-10-1 | STANLEY BLACK & DECKER INC .. . |- 03/28/2025 . |Various ... PO RS 14,360.000 |...... 1,187,009 ,146,359 |........ 1,152,964 ...0 ] .0 |....... (6,606) |... a0 1,146,359 |..
..855244-10-9 | STARBUCKS CORP ... . |- 03/04/2025 . | Various ... U R 9,692.000 |...... 1,087,631 946,227 |...........884,395 ...0 ] .0 ..., 61,832 ... 0 e 946,227 ..
..871829-10-7 |SYSCO CORP . |- 03/11/2025 . | Various ... PO RS 16,411.000 |...... 1,230,687 ,316,725 |........ 1,254,785 ...0 ] .0 |eeenn... 61,940 ... 0 e 1,316,725 ..
..882508-10-4 | TEXAS INSTRUMENTS ... . |- 03/28/2025 . | Various ... U R 3,759.000 |.. . 735, 676,358 |...........347,644 ...0 ] .0 ... (48,302) |... o0 |eee......676,358 |..
..88579Y-10-1 |3M CO. ...oovveeeenens . |- 03/10/2025 . [Various ... PO RS 12,692.000 |...... 1,870,376 ..1,282,3%8 |........ 1,207,225 ...0 ] .0 . w0 | 1,282,398 ..
..902973-30-4 |U S BANCORP . |- 03/04/2025 . |Keefe Bruyette & Woods Eq .....|...... 16,788.000 |......... .. 679,616 |...........802,970 ...0 ] .0 . 0 679,616 |.. .
..91324P-10-2 | UNITEDHEALTH GROUP INC . 03/04/2025 . | HOWARD WEIL .... ... 721.000 .. 344,517 302,462 ..208,920 |. .0 0 0| .392,462 . (47,946) |.
..92343V-10-4 | VERIZON COMMUNICATIONS . 03/11/2025 . | Various 20,963.000 .. 902,797 785,693 ..838,310 |. .0 0 0| .785,693 117,104 |.
..92826C-83-9 |VISA INC .............. . 03/17/2025 . | Various ... .2,830.000 .. 989,992 .697,358 ..560,971 .0 0 0| .697,358 . 292,634 |.
..949746-10-1 |WELLS FARGO & CO . . 03/04/2025 . |Keefe Bruyette & lWoods Eq .8,557.000 ..628,800 480,146 |. ..390,324 |...... .0 0 0| .480, 146 . 148,654 |. .
..98138H-10-1 | WORKDAY INC-CLASS A . 01/10/2025 . | VIRTU FINANCIAL .. X .430.000 .. 108,062 ...96,405 |. .. 110,983 |....... (14,548) .0 0 0| ..96,405 . 11,657 ..
..088498-10-1 | YUM! BRANDS INC ... |- 03/26/2025 . | Various U R 11,832.000 |.. ,855,932 .. 1,476,948 |........ 1,451,477 |...... (101,179) |.. .0 .0 . 0 | 1,476,948 .. 378,984
..01609W-10-2 | ALIBABA GROUP HOLDING-SP ADR RECEIPTS ........ . 03/20/2025 . |S.G. COWEN CSA ........evvvvvvvvnns fovnnnnns 2,730.000 |......... 373,707 ovvevvvvviiiviiinnns eveeeeennns 229,675 |........... 231,477 |........ (1,802) |.ovvvvvvennnes [ 0 e (1,802) |vveeeeeeeeenn 0 foviiinnnns 229,675 |...vvvvvnnnnns 0 144,032
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 63,180, 165 XXX 51,809,943 50,497,085 (8,932,527) 0 0 (8,932,527) 0 51,809,943 0 11,370,224 11,370,224 275,752 XXX XXX
..31337#-10-5 |FHLB CINCINNATI oo | 03/31/2025 . |PHIVATE PLACEMENT ................ | ..... 113,061.000 |..... 11,306,100 [o.ooevvvevennnnnnnnn foueens 11,306,100 |........ 3,117,900 |.oeeeeeeennnn. [ PP 0 foooiiinnnnnes [ PP [\ [ 11,306,100 |....coeeennnns [\ [ PP [ 123,278 [oooeees ceiieen] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 11,306, 100 XXX 11,306,100 3,117,900 0 0 0 0 0 11,306, 100 0 0 0 123,278 XXX XXX
5989999997. Total - Common Stocks - Part 4 74,486, 265 XXX 63,116,043 53,614,985 (8,932,527) 0 0 (8,932,527) 0 63,116,043 0 11,370,224 11,370,224 399,030 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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5989999999. Total - Common Stocks 74,486,265 XXX 63,116,043 53,614,985 | (8,932,527) 0 0| (8,0%57) 0 63,116,043 0| 11,370,224 | 11,370,224 399,030 [ XXX XXX
5999999999. Total - Preferred and Common Stocks 78,983,193 XXX 67,572,710 58,022,386 (8,883,261) 0 0 (8,883,261) 0 67,572,710 0 11,410,486 11,410,486 426,223 XXX XXX
6009999999 - Totals 1,514,302, 452 XXX 1,505,465, 421 1,243,796, 463 (8,880,434) 3,480,532 0 (5,399,902) 0 1,505, 130,524 0 9,068,910 9,068,910 19,791,585 XXX XXX

Ggeso4
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1 2 4 5 6 7 8 9 10 1 12 13 14 15 18 19 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 Quality |Effectiveness|

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code )| B./A.C.V. | Accretion Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 .......c.....n Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |............. 554 |.eenieiieiiiiees et L0 O T A o AP O APl A PPNl AP PP FEPPPrrT O PPTRT I TTTTTTer [ orr
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 XXX XXX
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLAGAOHS4 .............. Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |.....evvvnnnnnne 50,000,000 [3MO*¥1+4.376  |ceeveuirrirnnnns foerennnineeeiinns forees 547,000 |......... 876,302 [.evvunenes foerennnnn876,302 .ennn 350,966 [ooeeeeniiiiiiinn [ feeeeeieiinn [ 371,278 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLA9AOH54 ... Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 06/12/2024 |. 06/14/2027 |......eeeveeeee. 50,000,000 [3M0O*1-4.28877  |....ceeeeeemnnaees foeemmneeeeennnns (543,076 (117,815)] oo Jeeeenns (117,815) e (28,295)]- e Joeeeeme e [ e [ ceee ] 0001 Lo
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLWSACRTY .....ceeveee Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |......evvennnnee 50,000,000 [3M0O*¥1+4.305  oeeveniriirnnnnns foorernnieeeeinns ferins 538,125 |...... 1,116,235 [ .o | 1,116,235 [0 275,046 o [ [ oo 354,534 [ ..........]0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-P SLWS1CRTY ..... Interest Rate Swap ... |N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFATE | 04/02/2024 |. 04/04/2027 |................ 50,000,000 [3M0*1-4.29605  |....ceeeermmmmanne foemmmnnneeeennnas (539,105) (519,919)( .ovenneeees foeeeeen (519,919)].ee e 43,782 e [ e o | e (0001 L
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest (0 1 | | Term SOFR
SLTONIT7Y2 v Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 11/02/2023 |. 11/15/2026 |................ 150,000,000 [3M0*1+4.43  |.oeeeeriiiiiiiins [ foeeee 1,661,250 |...... 2,406,884 |........... [...... 2,406,884 |.........464,703 |....oovvvnrriiinnn foonnrrriniiinnnns v [ 956,066 | ..........[0001 ...........
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | Term SOFR
Swap-P SLTO1I7Y2 ..... Interest Rate Swap ... [N/A ........... Rate........... (oL S E570DZWZ7FF32TWEFATE ). 11/02/2023 |. 11/15/2026 |.. 150,000,000 |3M0*1-4.32298 (1,661,214)] (778,773)] o eeevvvnnn Jeveenns (778, 778) oo 122,819 | fooeeeniineeeeeees feieeeeeiiiiinees Jooeennineeeeeenns [ eevnnnnnn [0001 Loceneennss
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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)
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLPZHAHBS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |....evvvueveeen founnnn 50,000,000 [3M0O*143.628  |oeeeeueeeermennes foeremmnneeeeeennn fereeeees 453,500 |........ 188,366 |..oevvvvnnn Jounnnnnn 188,366 |......... 454,432 [ | e [ 386,176 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLPZHAHBS ..... Interest Rate Swap ... |N/A ... . |Rate... ES70DZWZ7FF32TWEFA76 | 08/15/2024 |. 08/19/2027 |.... P 50,000,000 [3M0*1-4.32299 (551,817)f....... (260,420)| ... (260,420)|.......... 11,656 |.
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLBSAMZS .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R E570DZWZ7FF32TWEFA7E  |. 05/23/2024 |.06/17/2027 |.eeevvruaeveeenn feunns 100,000,000 [3M0*1+4.465  |..eeeeeeeeeeeennn foeeeeeeniieeees Joeeeee 1,116,250 |...... 1,908,895 [...cccevvnn |oenee 1,908,895 |......... 663,282 [..neeeeeennneeee Jeemnneeeeennis o [ 743,957 | .oooeeenen 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SLBSA2MZ5 ... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 05/23/2024 (. 06/17/2027 |...evvvvevvvnnn founns 100,000,000 [3M0*1-4.29928  |......cevvenvrvvns fovnnnneniiiinin [ (1,085,120)....... (203, 371)[ cevvnneans o (203,371)).c0uen [T R RN RN RN Y 0001 .eevnnenens
CITI SWAP Fixed Rate
Interest Rate Swap-R Interest | 00 | . Term SOFR
SLO4H0Q79 .............. Interest Rate Swap ... |[N/A ........... Rate........... (1 3 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |..cevveueeevenn feunnn 100,000,000 [3MO*1+3.64  [ooeeeeeeneeeeeees Jorne e [ 910,000 |......... VAR YL (R 711,484 |......... 990,487 |...eeeeeeeninees foeeemneeeeeeennn fereeeeeeeeeeees e 800,607 | .......... 0001 .oeeneneees
CITI SWAP Variable
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-P SL04H0Q79 ..... Interest Rate Swap ... |[N/A ........... Rate........... (11 4 R ES70DZWZ7FF32TWEFA7E | 10/21/2024 |. 10/23/2027 |....ovvvnvvvnnn founns 100,000,000 [3M0*1-4.29034  [....ccevvvenviinns Jornnierieiinin [ (1,093, 113)f....... (841,644)( ..ovvnnen [onnnnns (841,644).......... 61,419 [ e [ e | e 0001 .eevnnenens
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 (L Term SOFR
Swap-R SL546E0SS ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...ceeieie e . 02/28/2024 . 03/01/2027 |.eeevvvuaeeeeenn feunnn 100,000,000 [3M0*1+4.2085  |..eeevvveneeeennn foeeeeeemnineees foeeee 1,052,125 |...... 1,297,009 [..ooeevvenn foeeeee 1,297,009 |......... 558,334 |.eeeeneeeeeeen e e [ 692,720 [ ..ovunnnns 0001 .oeeneneees

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SL546E0S8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | |l Term SOFR

........................... Interest Rate Swap ... |[N/A ...........[Rate......ccc.. [P Morgan ..occoeves covviiiiiiiiiiinnnnneennn. [ 02/28/2024 1. 03/01/2027 |..eeeeeeeeeeennn |-.... 100,000,000 [3M0*1-4.31851  [...ceeveeeeeeeeens Joeeeeeeeenneeees [oeeen (1,110,278). . (368,105)] e [eeens (368,105)] e 22,402 [ Jeeeeeeeeeeenes oo o | ] 0001 e
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUT1VBOGEZRVTWTSOZ (| | L. Term SOFR

Swap-R SLOMHB7X9 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/10/2024 . 10/15/2027 |...ovvvenvvvnnnn feunnn 100,000,000 [BMO*1+3.667  |..evevvvnnieeinnn foorreeriinninenes foevnnnnnd 916,750 |......... 859,692 |...oevvnnnn [ernnnnnns 859,692 |......... 972,188 [ovnneeiiiiiinnes foevnieeeceiiis [ el 797,130 [ cevennnnns 0001 .eevnnenens

J P Morgan Swap
Variable Rate Interest

Rate Siap-P SLOWHBTXO Interest muriveosezvmmeor | | | | | Term SOFR

........................... Interest Rate Swap ... |[N/A ...........[Rate........... | P Morgan ....ooves covvnneennneinnnnnenennnn [0 1071072024 1. 10/15/2027 |..oeeneeevenens |-.... 100,000,000 [3M0*1-4.30198  [...oeevvvenninvinn fonnnereeinnnnnnns [oennn (1,089,259) ... (941,047 e [evnnes (O41,047)]cceen 86,173 [ e [ e | e ] 0001 e
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUTIVBOGEZRVTWTEOZ (| | L. Term SOFR

Swap-R SLAJBO727 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 12/24/2024 (. 12/27/2027 |.eeevvvnnaeeaenn feunnnn 50,000,000 [3MO*¥144.085  |eeeeueeeeemnnnes foeremmmneeeeeennn feeeees 510,625 |......... 647,024 | .oevenenes o 647,024 |......... 497,302 | oo e e 413,949 | .......... 0001 .oeeneneees

J P Morgan Swap
Variable Rate Interest

Rate Swap-P SLAJB0727 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | |l Term SOFR

........................... Interest Rate Swap ... |[N/A ...........[Rate......ccoo. [P Morgan .oocoevves covvvninnininnnnnnennnnn |- 12/24/2024 1. 12/27/2027 |.eeeeeeeeennnns |-.... 50,000,000 [3M0*1-4.30281  [...eeevveeneeeeens forneeeeeemnneees [oeeeenn (540,667)|.....cc. (47,886)] .cevvvvnnns [eunnnens (47,886)]ccennnn(21,954) e e oo o | ] 0001 e
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUT1VBOGEZRVTWTSOZ (| | L. Term SOFR

Swap-R SLB5146R7 ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 08/08/2024 |. 08/12/2027 |.....evvvnvvvvnn founnnn 50,000,000 [3MO*¥1+3.6375  |cuvvunrvvrrnnnns foorevnninieeienns foeienenns 454,688 |......... 236,426 | .oeevvrnnnn [ 236,426 |......... 48,589 |..ovveeieiiininn [ [ | 384,599 | .......... 0001 .eevnnenens

J P Morgan Swap
Variable Rate Interest

Rate Siap-P SLB5146R7 Interest muriveosezvmmeor | | | | | Term SOFR

........................... Interest Rate Swap ... [N/A ...........[Rate........... | P Morgan .....ccoees covvvneennninninnnnoonnn. [ 08/08/2024 |. 08/12/2027 |..vvenvvvvnenns |..... 50,000,000 [3M0*1-4.31469  [.....oovvvnniiiins foeeneneennnnnnnes [oevennn (551,408)....... (301,211)] ceeeennin [ (301, 211)] e 16,675 [ e [ e | e ] 0001 e
J P Morgan Swap Fixed

Rate Interest Rate Interest ZBUTIVBOGEZRVTWTEOZ (| | L. Term SOFR

Swap-R SLAJH2XZT7 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 06/10/2024 . 06/12/2027 |.eeevveuvvveenn feunnn 100,000,000 [3M0*1+4.423 | .eeeeeneeeeeennn foeeeeeeeieeees Joeeee 1,105,750 |...... 1,864,237 [.eeeeennn |oenee 1,864,237 |........ 669,068 [.eeeeeeneeeeeenn foeeeeeeemieees feereeeeeeeeenen o 741,620 | ...oeennn. 0001 .oeeneneees

J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLAJHXZ7 Interest ZBUT11VBOBEZRVTUTBO7 Term SOFR

........................... Interest Rate Swap ... [N/A ...........[Rate........... [P Morgan ........... eooeveriinnnnnnennnn. [ 06/10/2024 . 06/12/2027 |................ |.....100,000,000 [3M0*1-4.29875 |........ccoeeeeee|oeeeennneneennnn | (1,092,856))....... (262,207)]..cceeennn foveee. (262,207)..ceee (47,907 e e e | vl 0001 L
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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)
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11V8O6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLB5TIUNS ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 12/19/2024 (. 12/23/2027 |..cevvvnaeeaann feunnnn 50,000,000 [3MO*¥144.055  |eeeeeeeeermnnnes foeremmnneeeeeennn feeees 506,875 |......... [RRTPIL ) [ 613,278 |......... 491,799 | oo e e 43,110 [ wovveennns 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLB51IUN8 Interest ZBUT11VBOGEZRVTWTSO7 | (|} | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccoo. [P Morgan .ooooovees covvniinniniinnnnnnnnnnnn |- 12/19/2024 | 12/23/2027 |.eeeeeeeeeennnns |- 50,000,000 [3M0%1-4.30284  [...ceevveeeeeeens formeeeeeemnneees [oeeennn (541, 781)[c e (65,437)] e [ (85,437 (14,887 ). e oo o | ] 0001 e
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLOSHJGMS ..... Interest Rate Swap ... |[N/A ........... Rate........... JPMorgan ...eeiiii e . 10/03/2024 . 10/07/2027 |....evvvenvvvenn founnns 50,000,000 [3MO*¥143.32  eeeueniiriiinnnns foererniineeeeennn fes 415,000 |........... FAEN T 7,734 |......... (SN (SR K R EORRR R R R 396,819 .......... 0001 .eevnnenens
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLO5SHJGM3 Interest ZBUT11VBOGEZRVTWT8O7 | (|} | |l Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... | P Morgan .....coees covvnneennninninennnnnnns [0 10/03/2024 1. 10/07/2027 |.vveeneevvvnnnns |..... 50,000,000 [3M0*1-4.29369  [....ceevvennvrvens fonnereeinnnnnnes foevennn (539,178)f.n s (517,908)] ceeeeeen [evenen (517,908)] 000t 25,895 [ e [ e | e ] 0001 e
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSO7 ([ L Term SOFR
Swap-R SLMH4XTP1 ..... Interest Rate Swap ... |[N/A ........... Rate........... P Morgan ...coeiiei e . 02/22/2024 . 02/26/2027 |.eeeveeuaeeeeenn feunnn 100,000,000 [3M0*1+4.26  |.oeeeeeeeeeeeennn foreeeeeniieeees foeeee 1,065,000 |...... 1,446,510 [....cocenns |oeenee 1,446,510 |......... 530,998 |.eevenneeeeemnnnn foreeeeeneeeeeen fee e [ 690,209 [ ....oennnt 0001 .oeeneneees
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLNHAXTP1 Interest zBUTivE0eEZRVTNTSOZ | | | | .. Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate......ccoo. [P Morgan .oocoovees covvviiiiniiiininnneennnn [ 02/22/2024 |, 02/26/2027 |..eeeeeeeeeeenns |-.... 100,000,000 [BM0*1-4.31804  [...eeeeeeeeeeeens foreeeeeeennees [oeeen(1,111,072) s (427,415)] e [eenns (427,415)]ceee o 40,787 [ e oo [ | ] 0001 e
J P Morgan Swap Fixed
Rate Interest Rate Interest ZBUT11VeO6EZRVTWTSOZ [ . Term SOFR
Swap-R SLSH1EGB1 ..... Interest Rate Swap ... |N/A . . |Rate... . [JP Morgan ... . 05/09/2024 |. 05/31/2027 |.... R R 100,000,000 [3M0*1+4.399 | .ooeevvniiiiinns foeereeeiiiiinenes foeeee 1,099,750 |...... 1,022,584 [..oveeeeenn [ 1,922,584 |...
J P Morgan Swap
Variable Rate Interest
Rate Swap-P SLSH1E6B1 Interest ZBUT11VBOGEZRVTWTSO7 | (| | . Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... | P Morgan .....coees covvvnnienininninenennnnns [0 05/09/2024 1. 05/31/2027 |...eeweevvveenns |-.... 100,000,000 [3M0*1-4.31324  [....covvvnniiiins foveeneneeinnnnnnes oo (1,110,640)]........ (404,466)] ..ceevvnnns [eunnnn. (404,466)]....00.0. 25,899 [ e [ e | e ] 0001 e
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLB5G44I2 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 06/21/2024 |. 07/31/2027 |..ceevveeeeaenn feunnnn 50,000,000 [3MO*¥1+4. 131 |oeeeeeeeeiiiiaes foeeeemmeeeeeennn [ 516,375 |......... 885,415 [ .eveneeees [ 885,415 |......... 385,624 | [ e [ 381,881 .......ee 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLBSG44I2 Interest | |0 Term SOFR
. | Interest Rate Swap ... [N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.06/21/2024 |.07/31/2027 |.... P AU 50,000,000 [3M0*1-4.29075 (548,620)....... (370,316)| ... (370,316)..........28,019 |. . {0001 ...
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLYWOPFES ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 04/15/2024 |. 04/30/2027 |......evvnvvvvnn founnns 50,000,000 [3MO*¥1+4.56  [ceevunririinnnnnns foorennninieeiinns oo 570,000 |...... 1,279,352 [cevveneeens o 1,279,352 ..o 275,454 oo [ e | 360,844 [ .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYWOPFEG Interest [0 e Term SOFR
........................... Interest Rate Swap ... |N/A . . |Rate... . [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 04/15/2024 |. 04/30/2027 |.... . |-..... 50,000,000 [3M0*1-4.29075 (548,620)|....... (373,661)[........... |....... (373,661)..........31,002 |. reeeennn.. (0001
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLZE1BLY4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/04/2024 |. 01/31/2027 |.eeevvveeveaenn feunnn 100,000,000 [3MO*1+3.81  |oeeeeeeeeieeennn feereeeeeeieeeee Joeeeennns 952,500 |......... 815,574 | evveeeees o 815,574 |......... 594,843 .o [ e [ 677,003 .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLZE1BLY4 Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 01/04/2024 |.01/31/2027 |........ccevvuun |-.... 100,000,000 [BM0*1-4.29075  |...eeevvmmmeeeeenn foummeeeeeemnnnnees [oeeen (1,007,239)....... (731,869)] .cevvvnnn [eennnes (7831,869)]ccvvnn 84,850 [oeeeeeiiieies e oo o | ] 0001 e
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 | | Term SOFR
Swap-R SLYP1W3RO ..... Interest Rate Swap ... [N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 10/24/2023 |. 10/31/2026 |........ceevveen fonnns 100,000,000 |3M0*1+4.662  |....cevveviiiinnn fooeneniiinnnnnnns fouenes 1,165,500 |...... 2,177,686 ....ccevnnn | 2,177,686 |.......... 267,798 | Joevvnniniiiinins [ o 629,153 ] .......... 0001 ..oevnnnnes
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 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)
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLYP1N3RY Interest [0 e Term SOFR
. Interest Rate Swap ... |[N/A ........... Rate... . [Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 10/24/2023 |. 10/31/2026 |.... 100,000,000 [310*1-4.29075 O O (1,007,239)....... (727 ,184) .o | (727,184)f.. 069,203 [ e [ e | e ] 000T
WEL
Rate Interest Rate Interest (0 0 | Term SOFR
Swap-R SLMXIDIQ5 ..... Interest Rate Swap ... |N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 03/20/2025 |. 03/24/2028 |.......ceeveeeen fennnn 100,000,000 [3M0*1+3.6625  |...eevvveneeeeenn fomeeeeemninees foeeennnnns 81,389 |..... (1,479,403)] ..covvnnnns fennnn (1,479,403)|..... (1,479,403)]-eeeeeeeeees foeeemmmnneeeeeenn fereeeeeeeeieees foeeenees 863,616 | .......... 0001 .oeeneneees
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLMXIDI0S Interest | 1 | Term SOFR
........................... Interest Rate Swap ... |[N/A ...........[Rate........... | WelIs Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/20/2025 |.03/24/2028 |.........c.ceu.. |-....100,000,000 [3M0*1-4.30284  |.....cevveeereeens |oummneeeeemnnenes [oeeeennn(95,619)f....... (135,659)]..ccevvunns [eunnnns (135,859)].ceens (135,659)[...eeeeeeeneeeee Jeeneeeeeeeenes oo o | ] 0001 e
WELLS FARGO SWAP Fixed
Rate Interest Rate Interest (0 1 || Term SOFR
Swap-R SLAP3DUW4 ..... Interest Rate Swap ... |[N/A ........... Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 06/26/2024 |. 07/31/2027 |....evvvvnvvvenn founnns 50,000,000 [3M0O*1+4.208  |..eeeuiiiiinnnnns foorernnieeeiinnn fes 526,000 |......... 982,005 [.evvuneeens o 982,005 |......... KY( T (VN P EORRUUR NP PN 381,881 .......... 0001 .eevnnenens
WELLS FARGO SWAP
Variable Rate Interest
Rate Swap-P SLAP3DUN4 Interest [0 e Term SOFR
........................... Interest Rate Swap ... [N/A ...........|Rate........... | Wel|s Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 06/26/2024 |.07/31/2027 |................ |...... 50,000,000 |3M0*1-4.29075 [.......coovvvvvnn fovoennnernnnnnnnns [ooneen. (548,620)]....... (370,316)] ..ooevvnnnn |ovnnn . (370,316)] e 28,019 [ Jevveinnecciinenn foovviiiinens Joveenniinn | e 0001 e
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (932,084) 11,996,660 | XXX 11,996,660 9,363,241 0 0 0 12,173,132 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 (932,084) 11,996,660 | XXX 11,996,660 9,363,241 0 0 0 12,173,132 [ XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 (932,084) 11,996,660 | XXX 11,996,660 9,363,241 0 0 0 12,173,132 [ XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 (932,084) 11,996,660 | XXX 11,996,660 9,363,241 0 0 0 12,173,132 [ XXX XXX
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/15/2025 |. 04/01/2055 |.......evvvvvven feunnns 10,000,000 |.............. FCTECTV N FR R AP R (300,430)( cevvnneaes fornnnns (300,430)f....... [REIVLOIE (1)) R FORRUUUR R N, I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A s Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 | 01/15/2025 |. 04/01/2055 |.......eevvvvven feunnns 10,000,000 |.............. L3NV VN R ER R (R RN (285,840)( .evvunnn [ (285,840)|....... (25 TR- 0] R FRRRUUURR R R, I TTTTT [,
Interest
TBA Forward ........... Interest Rate ......... N/A Lot Rate........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 01/15/2025 |. 04/01/2055 |........cevvveen fovnnns 17,500,000 ..ccuuveeeees 4.50 | [ e [ (428,330)] ..eeevvnnnn Juunnens (428,330)]........ (428,330)]..evveeniiiinnnnn foovvvinninniniiins fovieniiiiins | SRTTTTTTTN [OOoyrron
1469999999. Subtotal - Forwards - Other 0 0 0 (1,014,600 XXX (1,014,600)  (1,014,600) 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (1,014,600 XXX (1,014,600)  (1,014,600) 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 0 0 (932,084) 11,996,660 | XXX 11,996,660 9,363,241 0 0 0 12,173,132 [ XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 (1,014,600 XXX (1,014,600)  (1,014,600) 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 0 0 (932,084) 10,982,060 | XXX 10,982,060 8,348,641 0 0 0 12,173,132 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I

(b) Code

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0001 vevvnviennes The Company utilizes interest rate swaps to hedge the risk to income TNNEreNt 1N ONNING flOAtING FalE SEOUM I EIBS . wuuuiiuuiitiiiiti ittt et et e et e et e et e e e e et e e e e e e e e e e e e e e e e e e e e e aae e e 4ae e e e s e e e e e e e e 4 e e 4 e e e s e e 4ae e e e s e e e e o4 e e e e e e e oo e e 44 e e ea e e e a e e e s e e e a e e e e e 44 e oo s e e o4 e e e e o4 e e a4 e oo e e e e e e e e ea e e e e e ea e e ab e e e b e e aaeeaaa e
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 11,996,660 (1,014,600) 10,982,060 11,996,660 (1,014,600) 10,982,060 12,173,132 0

0999999999 - Gross Totals 0 0 11,996,660 (1,014,600) 10,982,060 11,996,660 (1,014,600) 10,982,060 12,173,132 0

803

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 11,996,660 (1,014,600)
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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 (I, VorIV)

0199999999 - Total

XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin

or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
Citibank ES7ODZWZTFFI2THEFATE . | Cash....ccoeeeeiiiiiiiiiiiiiiiiiiiiiii | e JOASH L [ 4,360,000 |.eoeeiiiiiiiiiiiiieens 4,360,000
JP Morgan . BISDZWZKVSZIINUHU748 .. . . ,370,000 |..
Wells Fargo CME VYVVCKRB3DVZZNTOPB21 .. [ Cash...ccceeeeeeiiiiiiiiiiiiiiiiiiiiiiiii | e JOASH L [ 2,872,336

............ 2,872,336

0299999999 - Total

12,602, 33 12,602,336 XXX XXX XXX




STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

E10, E11



STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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))
5

1 2 3 4 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Fair Value Carrying Value Maturity Date
690353-3F-2 .........| DFC AGENCY DEBENTURES .......ceeermmmieeeemmmneeeeeemnnneeeeemnnnnneeeemmnnneeeeennnnnneeee | oiiiiiiiiiiiis feeeeeeemen LA e ) 1,311,818 |.. .... 1,311,818 |....... 06/15/2028
690353-3H-8 DFC AGENCY DEBENTURES . .... 2,514,565 |.. .... 2,514,565 |....... 07/07/2040
690353-4F-1 .........| DFC AGENCY DEBENTURES . R0 PPN e LA 2,357,154 |oeeeeieieiaianeans 2,357,154 |....... 09/20/2027 .......
0019999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - U.S. Government
Obligations (Exempt from RBC) 6,183,537 6,183,537 XXX
751093-FE-0 ......... | RALEIGH NC CTFS PRTN VRDN ....euniiiiiiiiniiiiirii s eesnn s esseenias e sesennnnesssennns | oo, | .......... TEFE i e, 1,605,000 [...veeeeeeen. 1,605,000 |....... 08/01/2033 .......
0049999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - General
Obligations (Direct and Guaranteed) 1,605,000 1,605,000 XXX
62630W-CZ-8 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. L 1LEFE ... 100,000 |.. 100,000 |....... 01/15/2029 ...
626300-EL-7 TXBL MUNI FUNDING TRUST VARIOU NURSING H AEFE. .... 8,085,000 |.. .... 8,085,000 |....... 09/01/2030
62630W-FV-4 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL L 1LEFE ... ... 2,300,000 [.. ... 2,300,000 |....... 05/15/2056 ...
62630W-NY-9 .........] TXBL MUNI FUNDING TRUST VARIOU GENERAL .. LL1EFE L .5,000,000 |.. .5,000,000 09/21/2026
62630W-PD-3 .........| TXBL MUNI FUNDING TRUST VARIOU GENERAL .. L 1LEFE ... . 7,900,000 |.. . 7,900,000 06/30/2028
88034Y-UNI-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL .......vviviivvrnnniiiiiniiniiecinnineeseennnnns JUU PP TEFE i e, 1,963,616 |.. ....1,963,616 |....... 07/01/2041
0059999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Municipal Bonds - Special
Revenues 25,348,616 25,348,616 XXX
025816-DD-8 ......... AMERICAN EXPRESS €0 ....eeeeeeeeeeeeenee e e eeeenee e e e eeenee e e e e eenn e e e e e ennneeeeeennnn 9,022,731 |.. . 9,024,469 02/13/2026
026650-FM-8 .........| AMERICAN HONDA FINANCE .. . 7,749,825 |.. . 7,750,000 01/12/2026
026650-GA-3 .........| AMERICAN HONDA FINANCE .. ... 22,124,886 |.. ...22,125,000 |....... 12/11/2026
05351W-AC-7 .........[ AVANGRID INC ... 4,611,323 |.. .... 4,610,676 |....... 04/15/2025 ...
05531F-BE-2 .........| BB&T CORPORATION .. ... 8,177,439 |.. ... 8,171,273 |....... 06/05/2025 ...
05565E-CD-5 ......... [ BMW US Capital LLC .. ... 12,244,336 |.. ... 12,240,766 |....... 08/11/2025
05565E-CN-3 BMW US Capital LLC .. .... 6,508,076 |.. .... 6,500,000 |....... 08/13/2026
05971K-AE-9 BANCO SANTANDER SA .. ... 7,391,156 |.. ... 7,392,126 |....... 05/28/2025 ...
06051G-FP-9 BANK OF AMERICA CORP ... 2,618,294 |.. .... 2,618,716 |....... 04/21/2025 ...
06367U-EQ-6 ......... [ BANK OF MONTREAL ... 14,900,000 |.. ... 14,900,000 |....... 08/21/2026
07911E-AA-O .........[ BELLEVUE 10 APTS LLC 10,100,000 |.. 10,100,000 04/01/2060
12592B-AP-9 .........| CNH INDUSTRIAL CAPITAL L . 5,646,274 |.. . 5,649,820 10/14/2025
17325F-BH-0 .........| CITIBANK NA . 2,986,427 |.. . 2,975,000 08/06/2026
22822V-AS-0 .........| CROWN CASTLE INTL CORP . 4,950,406 |.. . 4,951,357 07/15/2025
23346Q-AA-5 ......... | DMASID ISSUING TRUST .. . 4,250,000 |.. . 4,250,000 08/01/2074
302520-AC-5 ......... ... 4,217,808 |.. .... 4,219,008 |....... 08/25/2025 ...
316640-AA-2 .........[ 5TH AND MENDOCINO PARTNE ... .... 6,095,000 |.. .... 6,095,000 |....... 03/01/2063
340711-Al-0 FLORIDA GAS TRANSMISSION ... 4,964,405 |.. ... 4,957,946 |....... 07/15/2025 ...
378272-BX-5 GLENCORE FUNDING LLC .... 2,666,866 |.. .... 2,665,000 |....... 10/01/2026
437076-CY-6 HOME DEPOT .ottt snessssnesssnennne |, e WEFE o [ 2,601,617 |.. .... 2,600,000 |....... 12/24/2025 ...
43776P-AA-4 .........| HOMESTEAD 406-A TRUST . .... 4,615,000 |.. .... 4,615,000 |....... 09/01/2074
4T742A-AA-9 .........| JIM BROOKS IRR TRUST . 4,270,000 |.. . 4,270,000 12/01/2059
52637H-AA-2 ......... | LEOGCARTERSVILLE LLC 15,600,000 |.. 15,600,000 04/01/2062
55279H-AV-2 ......... [ M&T TRUST CO . 4,894,864 |.. . 4,889,775 01/27/2026
58769J-AH-0 .........| MERCEDES-BENZ FIN NA .. 18,508,029 |.. 18,500,000 08/01/2025
58769J-AV-9 .........| MERCEDES-BENZ FIN NA .. .3,617,818 |.. . 3,620,000 07/31/2026
60700J-CU-7 .........| MIZUHO MARKETS CAYMAN . ... 11,716,239 |.. ...11,700,000 |....... 08/14/2026
60700J-DA-0 .........| MIZUHO MARKETS CAYMAN .... ... 13,908,886 |.. ... 13,900,000 |....... 11/28/2025 ...
60856B-AC-8 MOLEX ELECTRONICS TECH ...eveeeniiiesiienesiissiiee s sies e s esiensssneesnnens | s, e A FE |, 3,442,695 |.....cevvinniaeeeennd 3,442,346 |....... 04/15/2025 ...
63743H-FV-9 NATIONAL RURAL UTILITIES ... 19,504,522 |.. ... 19,600,000 |....... 12/03/2025 ...
649538-BC-1 NEW YORK LIFE GLOBAL .. ...15,016,411 |.. ... 15,000,000 |....... 06/13/2025 ...
649538-BU-1 NEW YORK LIFE GLOBAL .....ooveruveniiiniiiniiniiiniiiiiiicnicniceieniesienneseenies | iiiiiiean, oo TAFE L 4,990,559 |.. .... 5,000,000 |....... 02/05/2027 ...
6944PL-2T-5 PACIFIC LIFE GF I .. ... 15,021,003 |.. ... 15,000,000 |....... 06/16/2025
780082-AD-5 .........| ROYAL BANK OF CANADA .. ...15,189,635 |.. ... 15,194,244 |....... 01/27/2026
78016F-ZY-3 .........| ROYAL BANK OF CANADA 1.EFE ... 10,002,195 |.. 10,002,803 04/25/2025
80282K-AE-6 .........| SANTANDER HOLDINGS USA ... 2.AFE ... 19,487,787 |.. 19,468,051 07/17/2025
830867-AA-5 .........[ DELTA AIR LINES/SKYMILES DELTA AIR CORP 2.AFE ... . 5,754,790 |.. . 5,760,597 10/20/2025
857449-AD-4 .........| STATE STREET BANK & TRUST 1.C FE .... .... 8,307,959 |.. .... 8,300,000 |....... 11/25/2026 ...
89236T-ML-6 .........| TOYOTA ... TEFE o [ 2,309,259 |.. .... 2,300,000 |....... 08/07/2026
89236T-MR-3 TOYOTA 1.EFE. ... 10,604,405 |.. ...10,600,000 |....... 04/10/2026
89236T-MzZ-5 TOYOTA ... JLEFE. .... 3,893,185 |.. .... 3,900,000 |....... 01/08/2027
89653R-AA-1 TRINITY MILLS MULT | ONN J1BFE. ... 5,070,000 |.. ... 5,070,000 |....... 06/01/2063
902674-ZX-1 UBS AG LONDON ... 1EFE. .... 1,503,689 |.. .... 1,504,184 |....... 09/11/2025 ...
91324P-FE-7 UNITEDHEALTH GROUP INC TEFE o [ 2,433,247 |.. .... 2,425,000 |....... 07/15/2026
91911A-AA-2 .........| VALENCIA GROVE Il LLC ... ....1.BFE .... ... 2,750,000 |.. .... 2,750,000 |....... 12/01/2062
92840V-AL-6 .........[ VISTRA OPERATIONS CO LLC ... ....2.CFE ... 10,795,126 |.. 10,808,973 05/13/2025
928668-CJ-9 ......... | VOLKSWAGEN GROUP AMERICA ... I o e A FE 2,805,750 |.. .... 2,800,000 |....... 08/14/2026 ..
0089999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Corporate Bonds
(Unaffiliated) 379,929,922 379,817,215 XXX
009089-AA-1 ......... | AIR CANADA 2013-1A PTT ivviiiiiiiiiiiniiecirii s cesni s rennns s eennns s snnnnnns | oo, | .......... 2AFE i o, 2,899,218 [vveeen. 2,904,070 |....... 05/15/2025 .......
0129999999. Subtotal - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - Single Entity Backed
Obligations (Unaffiliated) 2,899,218 2,904,070
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Unaffiliated) 415,966,293 415,858,438
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) - (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1) 415,966,293 415,858,438
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Unaffiliated) 0 0
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) - (Affiliated) 0 0
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2) 0 0
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 415,966,293 415,858,438
4109999999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
4409999999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates 0 0
4509999999. Total - Preferred Stocks 0 0
5109999999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated) 0 0
5409999999. Total - Common Stocks - Mutual Funds 0 0
5609999999. Total - Common Stocks - Unit Investment Trusts 0 0
5809999999. Total - Common Stocks - Closed-End Funds 0 0
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 0 0
5989999999. Total - Common Stocks 0 0
5999999999. Total - Preferred and Common Stocks 0 0
000000-00-0 ......... | UBS AG STAMFORD CT ..eevvvviiiiiiiiiiiiiieieieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeessessessssens | oiiiiiiiiiiiins [eeeeeeeeens TA 14,700,000 [...ooeeeeeeeeeeann, 14,700,000
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA, Part 1) 14,700,000 14,700,000
000000-00-0 ... .| Key Bank Money Market Account ...31,050,000 |.. ...31,050,000 |..
000000-00-0 ... .| Huntington Bank Money Market Account .. ... 31,049,912 |.. ... 31,049,012 |..
000000-00-0 ......... Fifth Third Money Market Account .........coovieiiiiiiiniiiiiiiiciiciie i foviiiiis v [, 31,050,000 |-eveeueeiiiianinies 31,050,000 |-veciiiiie e
9609999999. Subtotal - Cash (Schedule E Part 1) 93,149,912 93,149,912 XXX
... | CANADIAN TIRE CORP LTD CP .... ... 3,134,702 |.. ... 3,134,702 |....... 04/02/2025 ...
.| CATHOLIC HEALTH INITIATV CP .. ~2.h . ... 1,989,383 |.. ... 1,989,383 |....... 04/01/2025 ...
....................... CATHOLIC HEALTH INITIATV CP .oovoveveieiiiiiiieieieissssiiieieieisssnsnininens [ i Joeeeeeeennn A i | 4,862,819 [ovvnenene..... 4,862,819 |....... 05/13/2025 .......
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance 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
262006-20-8 ......... DREYFUS GOVERN CASH MGNT INS MONEY MARKE 27,104,038 27,104,038
.| MEMORIAL HLTH SYST/IL CP 4,979,689 |.. 4,979,689 |....... 05/02/2025
MONTANA-DAKOTA UTILITIES CP cosenennnesnnnenee |, e 2R 8,998,863 |-.vererereiennenenn 8,998,863 |....... 04/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2) 51,069,494 51,069,494 XXX
9999999999 - Totals 574,885,699 574,777,844 XXX
General Interrogatories:
1. Total activity for the year FairValue § oo (86,701,922) Book/Adjusted Carrying Value $
2. Average balance for the year FairValue $ .ooovvivninn 611,050,708

..................... (86,585,818)

Book/Adjusted Carrying Value $ ..oovoevnienns 610,502,019
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen ...0.000 | [0 [V A 21,562,198 |......... (2,829, 145)(........ (70,962,662)|..
FEDERAL HOME LOAN BANK .......... CINCINNATIE, OH oo oo ...0.000 | [0 . 0 [ 1,545,270 |............ 1,563,636 |............ 1,603,463 |..
FIFTH THIRD BANK ........cccovueenne CINCINNATIE, OH oo oo 1.0.000 | O e 0 [ 33,868,385 |........ (16,264,301)/.......... 43,894,225 |.
GOLDMAN SACHS ..... . NEW YORK, NY ... ..0.000 |.. ... (659,330)]..........(5,166,024)|........ 113,880,614 |..
HUNTINGTON BANK . COLUMBUS, OH ... ..0.000 |.. . .31,070,078 |..........31,070,171 |..........31,069,933 |..
KEYCORP (KEY BANK) .....cccveeenvne CLEVELAND, OH ..o 1.0.000 | O e 0 [ 31,066,281 |......... 31,066,340 |.......... 31,066,393 |.
PNC BANK ..o CINCINNATI, OH oo |, ...0.000 | [0 0. (40,332,180)|...... (122,297,122)|...... (110,533,289)|..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 235,943 239,930 217,672
0199999. Totals - Open Depositories XXX XXX 0 0 78,356,644 (82,616,516) 40,236,348
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 0 0 78,356,644 (82,616,516) 40,236,348
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

78,356,644

(82,616,516)

40,236,348
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STATEMENT AS OF MARCH 31, 2025 OF THE Western-Southern Life Assurance Company

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

CVS CORP CP .... 01/22/2025 ...covvvve |ovviniiei i 5.000 |... 22,246,875 ... 212,500 |....
CVS CORP CP .... 01/22/2025 ..oeveeee | 5.000 |... . . 22,243,750 ... 212,500 |....
CVS CORP CP .... 01/22/2025 ...covvvvn |ovviinieeieiiii e 5.000 |... 04/16/2025 .......... 22,240,625 .. 212,500 |....
CVS CORP CP . .. 01/22/2025 5.000 |... .. 04/17/2025 .. ..22,237,500 |.. 212,500

CATHOLIC HEALTH INITIATV CP
CATHOLIC HEALTH INITIATV CP ..
CROWN CASTLE INC. CP
MEMORIAL HLTH SYST/IL CP ...
MONTANA-DAKOTA UTILITIES CP ..
PENSKE TRUCK LEASING CO CP .
CANADIAN TIRE CORP LTD CP

02/18/2025 ..
02/18/2025 ..
.. 03/25/2025
03/31/2025 ..
03/31/2025 ..
.. 02/20/2025
03/25/2025 ..

4.550 |...
4.550 |...
4.870 |...
4.570 |...
4.550 |...
4.600 ...

.. 04/08/2025 ..

04/01/2025 ..........
05/13/2025 ..........

05/02/2025 ..........
04/01/2025 ..........

....1,989,383
....4,862,819
..29,943,183 |..
..... 4,979,689
..... 8,998,863
..49,437,778 |..
..... 3,134,702

0089999999.

Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 192,315, 167 1,168,941
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 192,315, 167 1,168,941
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0
0509999999. Total - Issuer Credit Obligations 192,315, 167 1,168,941
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET ... iieeeuuuutieemnnneeeernnnaeseeenessseeeees e s eeeeseseeseesnns e s eeenns e s eesnen s eeeenns s seeennnnaaaseernnnnnsseennnnnnnn |SD .......................... 01/01/2025 .......... | ............................ 0.000 | ..................................................................... 25,000 [...niiiiiiiie e 0
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0
262006-20-8 ....... |DREYFUS GOVERN CASH MGMT INS MONEY MARKET ... eeenuiseeemsnuuseeemnnneeeerennasseeenesseeeseensaeseeeens e s e e enes e e e eeenn s seernes e seeennnsanaseernnnnnnsees | .................. | ........... 03/31/2025 .......... | ............................ 0.000 | ................................................................ 31,588,858 [...iiiiiiiiiiiiiiiia e 0
8309999999. Subtotal - All Other Money Market Mutual Funds 31,588,858 0
8589999999. Total Cash Equivalents (Unaffiliated) 223,929,025 1,168,941
8599999999. Total Cash Equivalents (Affiliated) 0 0 0

8609999999

- Total Cash Equivalents

223,929,025

1,168,941
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