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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 16,768,748,621 |.....oveeerirricciciinniee fevieienne 16,768,748,621 |.......... 17,099, 178,581
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 30,770,415 e [ 30,770,415 | 28,322,301
2.2 COMMON SEOCKS ...ttt [eenienenes 14,164,358,289 |................. 43,558,988 |.......... 14,120,799,301 |........... 13,493,396,323
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,746,660,528 |.......cooerervriiciinines forvrieinne 1,746,660,528 |............ 1,770,713,060
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...cveeiiiieiee ettt nnenens [eeeeeenenenens 262,622,720 ....cvoviriiicreincccins o 252,622,720 |..oooovveee 263,145,263
4.2 Properties held for the production of income (less
$ s 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 42,529,335 ... [ 42,529,335 |...ccovvnnnee. 43,855,679
4.3 Properties held for sale (less $§ ..o 0
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ .... (437,672,927) ), cash equivalents
[ J 803,081,268 ) and short-term
investments ($ .o 328,267 ) o e 365,736,608 |.....covciiiciiinicns o 365,736,608
6. Contractloans (including $  ..oooovoviiiiiiicccee 0 Premium NOtES) ...... |eceieirieirieinieinies [ neeneieeies [oeeeereeesneie e
7. Derivatives ............... . 1,758,128 |.. . 1,758,128 |..
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 6,755,249,940 |........o...... 69,059,090 |............ 6,686,190,850
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ 842,000 |....coovevvrricereereririnies Joeeereiirirceienenns 842,000 |[....coovervrricecicrrirriene
10. Securities lending reinvested collateral assets . ....93,735,973 |.. ...93,735,973 |.. ...69,919 816
11.  Aggregate write-ins for iNVested @SSets ...........cooveueveriiriiieeeieeeeeeee s [ereeeeierinens 56,459,901 |..ooiviiieicircireriene oo 56,459,901 |.....coorvnenee 3,531,710
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 40,285,472,458 |................ 112,618,078 |.......... 40,172,854,380 |.......... 39,493,861,140
13. Titleplantsless § ..o, 0 charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 160,017,665 |.........ccvenenee 3,941,588 |................ 156,076,077 |.covvenneee 151,974,037
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 3,274,486,614 |................. 95,815,429 |........... 3,178,671,185 |........... 2,960,006,089
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 2,854,635,063 |....covreenne 8,247,732 |............ 2,846,387,331 |............ 2,920,424,953
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........ccccccveeireeiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 388,612,674 |..oeoeeeeeeeeeeeeeeeeeeeeees oo 388,612,674 |................ 370,153,607
16.2 Funds held by or deposited with reinsured companies .............ccccoeevreres fovrerecieinnns 50,465,545 ..o [ 50,465,545 |................ 53,873,362
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 94,112,075 | e 94,112,075 | 278,702,778
18.2 Net deferred tax asset ........ccccceccenne ..1,524,692,139 |. 18,304,466 |.. ..1,506,387,673 |.. ..1,686,579,905
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 35,858,506 |..ooeeoveeereeeeeeee s oo 35,858,506 |.....ccevee... 11,916,597
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 380,879,474 |............... 229,055,357 |.ccvvenne. 151,824 117 |............... 153,203,832
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 37,008,591 |.....ccovnnee 37,008,591 [....oieiiecirieinienieiris o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [oeocovoerrinennes 92,331 | [ 92,331 |
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeevieeviies forviriiiinnns 356,554,083 |.....ccvoviiiiieeceiins [ 356,554,083 |................ 424,315,315
24. Healthcare ($ oo 0 ) and other amMOoUuNts rECEIVADIE ...... [or..curicurieeiriiiriiiriiinis ot ettt [orseerssees e sseesees
25.  Aggregate write-ins for other than invested assets ............ccoooeeveveieivececeenenns v 2,294,933,621 |...ccovenee. 117,121,753 |............ 2,177,811,868 |............ 2,112,717,791
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 51,737,820,839 |............... 622,112,99% |.......... 51,115,707,845 |.......... 50,617,729,406
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 51,737,820,839 622,112,994 51,115,707,845 50,617,729,406
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 55,591,536 | v oo 55,591,536 |..ovivriciriin 454,096
1102. Other investment receivables ............ .... 868,365 |.. .... 868,365 |.. ..3,077,614
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 56,459,901 56,459,901 3,531,710
2501. Agent benefit investment value of life insurance and annuity contracts|............... 162,077,649 |..oooeeeeeeeeeeeeeees o 162,077,649 |............... 158,154,415
2502. Corporate owned investment value of life insurance ..........ccocooovvoviis forveinnnse 1,698,398,3671 |...ccviveeieeeeeeeeeeeees e 1,698,398,361 |............ 1,653,648,384
2503. Deductible receivables ... e 2,245,679 |, 187,851 [ 2,057,828 |....ccovvvirinene 2,671,971
2598. Summary of remaining write-ins for Line 25 from overflow page 432,211,932 |.covinee 116,933,902 |................ 315,278,030 |............... 298,243,021
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,294,933,621 117,121,753 2,177,811,868 2,112,717, 791




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 2,703,770,204 ) oottt 12,661,017,699 |........... 12,973,231,883
2. Reinsurance payable on paid losses and 10Ss adjusStMENnt EXPENSES ..........cccveveveveurueuiiiieieeeeeteseeeeseseseseseseessess e essaeas |ee s seerereees 782,982,647 |................ 785,262,101
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 2,840,672,888 |............ 2,903,436,847
4. Commissions payable, contingent commissions and other similar charges . 243,824,740 |....cvvenee 288,827,155
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 235,943,521 |..ocuenne 260,007,258
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 20,156,720 |.cvvrennne 71,028,656
7.1 Current federal and foreign income taxes (including $ .............c.c.cceeeee......0 0N realized capital gains (I0SSES)) .....ccovvees foerereneiiniiinicieninnis o
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 2,248,459,591 and
including warranty reserves of $ ................. 21,002,488 and accrued accident and health experience rating refunds
iNCluding $ v for medical loss ratio rebate per the Public Health Service Act) .........ccccocovueuevevececnes forcevennnne 7,370,009,953 |............ 7,324,214,889
10, AQVANCE PIEMIUM ....oeeeveeeeeeeeeeeeeee et ee et ees st seseeee e e e s st eteseseeeseseasessesesesessesesasssesesessesaesese s asasesessansssssssssesesnananasasnsassseses [resereseneeneas 128,907,161 |................ 107,022,729
11. Dividends declared and unpaid:
S (e el g T [o T ST O RO UES NSO RO
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 3,370,610 [ 3,570,134
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviviuiveiiiiiieeieteiiesieeeie bbb oo 1,403,081,646 |............ 1,355,715,912
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 49,711,740 |...ocovveenee. 34,837,038
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiietieiieecte et 1,591,596,162 |............ 1,931,871,508
15.  Remittances and items not allocated ....
16.  Provision for reinsurance (including $
17. Net adjustments in assets and liabilities due to foreign exchange rates
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and @ffilIAtES ..............cccvrueueueieiiiiecieieii ettt | 224,617,594 |............... 288,337,343
20, DEIAVALVES ..ottt ittt ettt et et a e ettt et et et e s s et s e e e et e s et et eseae sttt e bt et e s e an s es s et et et et eseas s et et et etet et esnan s et esesebesesesnan e n bt 19,471,083 [ 520,500
21. Payable for securities .. 110,291,858 |................ 15,261,065
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 97,493,504 |................. 73,797,479
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne L0 SOSTP R PROTRPTEPPRTRTI REOTOTTTTRTRRPTTPRON
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 1,169,050,850 1,240,930,862
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 28,984,638,326 29,690,433,576
27. Protected cell liabilities
28.  Total lIabilities (LINES 26 @NGA 27) .....cvovvuieiieriiieieeereteteiseseseseae et ssssssse et st sssssese s st ssesese s s sssss et e se st sssesesese b st snsesesesesassnsnsesesasassnaa]ocsessece 28,984,638,326 |.......... 29,690,433,576
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK .....euvieuiieiieeiieeieeie ettt ettt et et e et e et e e st e e st e eseeeseeeseesseesseesseesseesseesseeseeeseesseenseesseenseenseesseesseessennsenssensees|osssressbessbessbessbeesbessneenns [renerssnssaeesseesaessressreene e
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et e s e ae s e s s s s et e s e s e s s s s s st st et et e s es s s s s s e s s et eseseseasa s s s st et eseasss s sanseseseseananeee st reretis 3,143,200,138 |............ 3,142,907,488
34.  Gross paid in @and CONHIDULEA SUIPIUS ........cc.eiiuiiieiiiiieie ettt ettt e et e et e et e et e esbeeseesseesseesseeseesseenseesseesseessesnsenssensees|oessressiessressbessbessbeesneesnns [resessiessiassaessressressressreeas
35, UNASSIGNEA FUNAS (SUPIUS) .....v.veveeiececeeteseeeeececte et eeeescecte et esesssseaesesesesssssaesesesessssesesesesenssssaesesesensssssesasassnsnsssesasassnnsnassesasensnsnaedfesesnencs 18,987,869,381 |........... 17,784,388, 342
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 22,131,069,519 20,927,295,830
38. Totals (Page 2, Line 28, Col. 3) 51,115,707,845 50,617,729,406
DETAILS OF WRITE-INS
2501.  AQENt'S SECUITTY TUNA TESEIVES ...ooviiiieieieieceiecee ettt ettt ettt ettt se st se s s seesete st ebe s etenssaens s e stenesreaeenas 608,445,108 |................ 636,501,752
2502.  Contingent SUIT THaDTTITIES ..ottt ettt s et es e s s s s st 11,086,353 |...coveveeene. 7,464,452
2503, ESCrOW 1HaDT FTTTES . eieieiieei bbb et 4,289,847 |....ccovennn. 10,337,666
2598. Summary of remaining write-ins for Line 25 from OVEfIOW PAJE .........ccc.eviiriurueieiiicieieieieiseeie et oo 545,229,542 |............... 586,626,992
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,169,050,850 1,240,930,862
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...coc..... 1,729,923,885 ) ..o 1,677,138,611 |........... 1,838,240,417 |........... 3,575,824 ,641
1.2 Assumed (written $  ............ 8,573,321,618 ) ..o e 8,489,271,454 |........... 9,007,422,918 |.......... 17,700,900,798
1.3 Ceded (written $ . 22,385,881,981 ) oo ..2,254,891,590 |. .2,212,020,732 |............ 4,469,177,706
1.4 Net (written $§ ... 7,957,363,522 ) ... e 7,911,518,475 |............ 8,633,642,603 16,807,547,733
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 4,545,712,924 ):
2.7 DHFECE ..ttt ettt 970,049,777 |........... 1,221,043,120 |............ 2,157,972,603
2.2 Assumed 4,746,600,258 5,390,988,156 |.......... 10,455,386,695
2.3 CABM ....evuvceietet sttt bbbttt b ettt nnnien o 1,298,002,398 1,220,343,500 |............ 2,570,991,478
24 Net ..o ..4,418,647,637 |.. ..5,391,687,776 |.......... 10,042,367,820
3. LoSs adjustment @XPENSES INCUITEM ...........c.cueveviieeieieieiiissesese s seese et ssesese s s sesesss s sesessans [eesseesiceceenns 720,008,793 |....cccovnvee 694,497,011 |............ 1,481,795,385
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 2,651,015,874 |............ 2,734,995,303 |............ 5,643,427,036
5. Aggregate write-ins for underwriting dedUCtioNS ...........ccoouiiiiiiiiiiieeeeeeeeee | U UURP RPN .
6. Total underwriting deductions (LINes 2 throUGh 5) ..........c.cceueueuiiriiiiieieieseeeieie s 7,789,672,304 |............ 8,821,180,090
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ....c.ceeueuiiiirieieieieieeeeseseeieieeseeeeseseee e 121,846,171 |...coco.. (187,537,487)|.............. (360,042,508)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........ccoiiuriuiuriieirieeirieei ittt e 380,307,596 |.......ccec.... 325,851,333 |....coeceee. 662,598,893
10. Net realized capital gains (losses) less capital gains tax of $ .........ccccccc... 5,692,410 ... 98,493,364 (11,457,505) (27,341,628)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.cviririiiiieieieieriinesisisieieteieseese s tesesee e sesesessnss |oesesessenenens 478,800,960 |................ 314,393,828 |................ 635,257,265
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ (316,313) amount charged off $  ....cvevenene. 22,423,771 ) o [ (22,740,084)(................ (29,618,059)|...ccvvnenene (56,669,249)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 42,042,439 |.....coceneeeee 48,710,666 |................. 93,911,561
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 81,454,372 79,295,396 162,178,415
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 100,756,727 98,388,003 199,420,727
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign income taxes (LINES 8 + 11 + 15) .......cccuiuiiiiiiieieieteeeeceee et et 701,403,858 |.......ccoc.... 225,244 344 ..o 474,635,484
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 1,281,409 2,193,122 4,100,708
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (LiNe 16 MINUS LINE 17) ......ccueioiiiiireeierieeeieie e e 700,122,449 |................ 223,051,222 |..ocueee. 470,534,776
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (80,490,928) (170,237,038) (203,586,337)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 780,613,377 393,288,260 674,121,113
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 20,927,295,830 18,966,243 ,296 18,966,243 ,296
22, Netincome (from LiNE 20) ........ccceueueiririririsieieteresetsesesss et eseseesesessssesesesesesesssessssesesesesesssssssssseseseseses [orsereseseneneas 780,613,377 |...ocoee... 393,288,260 |................ 674,121,113
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ .......c.c...... (14,102,714) ..527,534,983 ..890,270,642 ..1,492,765,410
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies ... 12,855,190 |.. ... (3,288,573)|... ....(7,713,762)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (203,810,397)|.. (208,268,594)|... (259,984,669)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireieiiiie ittt b bttt es st ese s s s snsene [oceeeeeeeeenees 54,571,079 |.ccoceenne 154,111,533 |...cocvnee 223,287,475
28.  Change in ProviSion fOr FEINSUMANCE .........cceouiuiiiieiiieirietisieenie ettt sessenes e snenessenens esssne st saens [ontesesiesesessesesressssessnenns [oreessesesensennns 9,333,000
29, Change in SUIPIUS NOLES ......c.cuiviiieitireiiiieiietete et eesesete sttt be et ss st be b s s ss et s b s s s sns b b sassssnsesesena . 292,650 |.. 291,364 |... (399,416,636)
30. Surplus (contributed to) withdrawn from protected Cells ............cccooiiiiiiiiiiiiceeeeeee
31. Cumulative effect of changes in accounting prinCIPIES ...........cccoviiiiiiiiiiiiececeeeeeeeeea e [ o
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
G T T I P R U N
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 31,716,807 43,494,514 228,660,603
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,203,773,689 1,269,899, 146 1,961,052,534
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 22,131,069,519 20,236, 142,442 20,927,295,830
DETAILS OF WRITE-INS
0501. Premium deficiency reserve ...
0502, oo
(05101 TPl RO TP TP F T TSP UP PP PRPTN) RSP RROTPP PP PP OPRPOPRPPI
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.  Other misSCellanOUS 1NCOME .........coeeeirieeeteeeetee et et ettt et e st eesetenseeeeseee e eeeteeeseeessnenssenn|oreteeeseenaeens 40,326,296 |.....c.c......... 51,843,097 |...con.... 109,180, 111
1402. Change in contingent suit liability ... (3,621,901)/.. 527,666 |... ... (1,974,005)
1403. Change in cash surrender value of corporate life iNSUraNCe .........cccccoooeoecoieieieiiicecceceeeeeeeee e 44,749,977 |.....o......... 26,924,633 |....ocvoveene 54,972,309
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 81,454,372 162,178,415
3701. Change in surplus — agent security compensation Plan .........occcoooiioioioiocccccecee e oo enees ettt [oeverereseinnas 17,753,338
3702. Change in surplus - pension and postretirement benefits 31,273,496 |.. . ..202,197,640
3703. Change in surplus pooled nonadmitted premiums in the course of collection offset ........co]eiiiiiciiinnd 443,311 | 1,198,418 |..ccooveeen 8,709,625
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 31,716,807 43,494,514 228,660,603




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 7,916,788,531 |............ 8,652,076,974 |.......... 16,403,241,545
2. NetiNVESIMENT INCOME .......uvuiiiiiiiiie ittt [ers e 395,568,154 |........c.c.... 342,770,690 |.....coveneee. 703,738,833
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 59,414,567 57,957,457 136,486,637
4. TOtal (LINES 110 B) ..ottt 8,371,771,252 9,052,805, 121 17,243,467,015
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 4,750,681,343 |............ 5,634,100,488 |.......... 10,882,342,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 3,647,425,100 |........... 3,836,221,323 |............ 7,237,172,519
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 1,480,933 |.oeine 2,110,746 |oeeine 4,307,843
9. Federal and foreign income taxes paid (recovered) netof $ ................ (3,577,350) tax on capital
GAINS (IOSSES) ...ttt b bbb (259,389,221) (339,661,162) (296,605, 182)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 8,140,198, 155 9,132,771,395 17,827,217,319
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 231,573,097 (79,966,274) (583,750,304)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 1,678,574,603 890,768,153
12.2 Stocks .............. ...57,031,868 |....cocevriicieae 287,585 |..
12.3 Mortgage loans ... ... 98,344,765 |.. 35,776,890 |..
12,4 REAI ESLALE ...ttt [oeaeaeeen s 11,415,281 | (725,514) ... 12,081,883
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 244 673,722 |.coovvenn 346,649,591 |.....ccooeeeee. 593,432,585
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 8,912,308 |..coviriienns 141,108 ..o 1,107,285
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 94,333,324 209,610,956 186,502,626
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,193,285,871 |........... 1,482,508,769 |............ 3,303,520,745
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 1,314,413,564 |........... 1,093,871,665 |............ 2,401,133,068
13.2 SEOCKS ...ttt acienas[onseteeenen s 35,681,617 |...covevnne 2,065,842 |.....ccoceene. 11,297,136
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 91,458,093 |....ccovvenee. 32,398,947 |....c.occvneee 123,109,006
13.4 REAI ESHALE ...t [onaeaeeen s 13,613,289 | 15,086,900 |........ceconeeee 41,363,608
13.5 Other iNVESIEA @SSELS ......vvuiuieieieciietrei ettt [oesssinessinees 296,936,197 |...coccvveneene 236,140,072 |....ocoeneee 510,437,115
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 112,236,626 1,077,880 3,026,129
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,864,339,386 1,380,641,306 3,090,366 ,062
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 328,946,485 101,867,463 213,154,683
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ........vvvececeieiieeceeeeee ettt et se s s nesesenens|eeesesesenenesenesnsnenesesnnennnes |oenesessssesessneenenesesesnenenes [oereeennenens (400,000,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (258,438,252) (80,700,682) 329,052,461
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (258,438,252) (80,700,682) (70,947,539)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. 302,081,330 |.ccoeennee (58,799,493).............. (441,543,160)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 63,655,278 |....cccuenvn 505,198,438 |................ 505,198,438
19.2 End of period (Line 18 plus Line 19.1) 365,736,608 446,398,945 63,655,278
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... o 56,111,578 |............... 120,241,451 |............... 181,609,959
20.0002. Capitalized interest on invested aSSEtS ... s [ 1,252,343 | 3,249,203 |...coeeeeeee 2,728,121
20.0003. Capitalized interest on mortgage loans ... ..8,826,577 |. ... 17,912,695
20.0004. Tax credit commitment [1abilities ... [ 1,381,787 |.. s 2,810,559
20.0005. Movement of assets from bonds to alts ... [ 10,644,775 | [ 1,081,841
20.0006. Exchange of bond investment to equity investment ... [ [ 1,198,840 |..cocoovveeee. 1,198,840
20.0007. Investment in affiliate through transfer of real estate 17,380,801 |.. .... 17,380,801
20.0008. Bonds received to settle receivable from affiliate ... [ s ... 14,773,784
20.0009. Movement of assets from mortgage loans to alts ... e 19,344 118 | [




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle
has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices and
procedures manual. The prescribed practice changed the subsidiary’s valuation by $640.6 million and $529.4 million as of June 30, 2025 and
December 31, 2024, respectively.

Eagle was granted a permitted practice from the Department allowing Eagle to carry a reinsurance recoverable asset under an excess of loss
reinsurance agreement with a third-party reinsurer as an admitted asset. The permitted practice changed the subsidiary valuation of Eagle by
$862.3 million and $860.7 million as of June 30, 2025 and December 31, 2024, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled in
the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation. See
the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed practice that
utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products, respectively, in
order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted effective January 1,
2021. The prescribed practice changed the subsidiaries’ valuation by $(174.1) million and $(195.8) million as of June 30, 2025 and December 31,
2024, respectively.

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

F/IS F/S
SSAP # Page Line# 2025 2024
Net Income
(1) Nationwide Mutual Insurance Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $ 780,613,377 § 674,121,113
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 780,613,377 $ 674,121,113
Surplus
(5) Nationwide Mutual Insurance Company state basis
(Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 22,131,069,519 $ 20,927,295,830
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 2 2.2 640,559,003 529,354,275
Subsidiary valuation -- NLIC and NLAIC 51, 86,101 2 2.2 (174,132,318) (195,787,175)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61R 2 2.2 862,336,169 860,651,572
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 20,802,306,665 $ 19,733,077,158

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

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

C. Accounting Policies

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

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

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

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

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

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

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

Note 3 — Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans

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

Debt Restructuring
Not applicable.
Reverse Mortgages

Not applicable.

. Asset-Backed Securities

1.

2.

Prepayment assumptions are generally obtained using a model provided by a third-party vendor.
Not applicable.

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

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

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

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

a. The aggregate amount of unrealized losses:
1. Less than 12 Months
2. 12 Months or Longer

$ 1,713,201
$ (161,777,134)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $
2. 12 Months or Longer $

228,112,992
1,914,465,573

The Company periodically reviews asset-backed securities in an unrealized loss position by comparing the present value of cash flows,
including estimated prepayments, expected to be collected from the security to the amortized cost basis of the security. If the present value of
cash flows expected to be collected, discounted at the security’s effective interest rate, is less than the amortized cost basis of the security,

the impairment is considered other-than-temporary and a realized loss is recorded.
Dollar Repurchase Agreements and/or Securities Lending Transactions
1-2.There were no changes that were considered significant to the Company from prior year end.

3. Collateral Received

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

b. Not applicable.

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

4-7.There were no changes that were considered significant to the Company from prior year end.
Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.
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G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

To manage short-term liquidity needs within the Nationwide insurance subsidiaries, the Company has agreements to enter into repurchase or
reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state specific
requirements or statutory requirements if state of domicile does not specify.

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

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

changes in fair value.

Type of Repo Trades Used

a. Bilateral (YES/NO)
b. Tri-Party (YES/NO)

Original (Flow) & Residual Maturity

a. Maximum Amount
Open - No Maturity
Overnight

2 Days to 1 Week

Nooakwd =

> 1 Year

b. Ending Balance

Open - No Maturity
Overnight

2 Days to 1 Week

Nooahkwdh =

> 1 Year

4. Not applicable.

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year

1 2 3 4

First Quarter Second Quarter Third Quarter Fourth Quarter
NO NO - -
YES YES - -
1 2 3 4

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

99,460,940 $

78,981,930 $

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

a. Maximum Amount
b. Ending Balance

ENDING BALANCE

ICO-FV

ABS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

T T@ e a0 o

93,199,894

91,091,401

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$101,450,159 $95,063,892 $- $-
$80,561,569 $92,913,229 $- $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 6 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $92,913,229 $- $- $- $- $- $92,913,229
$- $92,913,229 $- $- $- $- $- $92,913,229

(Sum of a through h)
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7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $99,460,940 $93,199,894 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4

Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $78,981,930 $91,091,401 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -

4. Nonadmitted Subset (BACV) - - - -

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

| Amortized Cost | Fair Value
Overnight and Continuous $91,091,401 $91,091,401
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

a0 oo

9-10. Not applicable.
H. Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
Not applicable.
J. Real Estate
Not applicable.
K. Investments in Tax Credit Structures (tax credit investments)
There were no changes that were considered significant to the Company from prior year end.
L. Restricted Assets
There were no changes that were considered significant to the Company from prior year end.
M. Working Capital Finance Investments
Not applicable.
N. Offsetting and Netting of Assets and Liabilities

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 92%
(3) Short-term investments 8%
(4) Total (Must equal 100%) 100%

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

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

There were no changes that were considered significant to the Company from prior year end.
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Note 8 — Derivative Instruments

A. Derivatives under SSAP No. 86 — Derivatives

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

8.
9.

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

Not applicable.

Note 9 — Income Taxes

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

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

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

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

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

Note 11 — Debt

A. All Other Debt

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

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

1.

and December 31, 2024, the Company had no amounts outstanding under these agreements.

2. FHLB Capital Stock

a.

Aggregate Totals

The Company is a member of the FHLB of Cincinnati. Through its membership, the Company has conducted business activity (borrowings)
with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. These agreements were renewed in June 2025
and expire June 2026. The Company has determined the actual maximum borrowing capacity as $600.0 million. The Company’s Board of
Directors approved of this amount with consideration of the FHLB’s stock ownership and collateralization requirements. As of June 30, 2025

1. Current Year-end 1 2 3

Total General

2+3 Account Protected Cell Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
() Actual or Estimated Borrowing Capacity as

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

2. Prior Year-end 1 2 3

Total General

2+3 Account Protected Cell Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ - $ - $ -
(d) Excess Stock $ 19,500 $ 19,500 $ -
(e) Aggregate Total $ 20,019,500 $ 20,019,500 $ -
() Actual or Estimated Borrowing Capacity as

Determined by the Insurer $ 600,000,000 XXX XXX
Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Membership | Current Year Total | Not Eligible for Less Than 6 6 months to Less | 1to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years

Class A $ -3 -3 - $ - $ -
Class B $ 20,000,000 $ 20,000,000 $ - $ - $ -
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3. Collateral Pledged to FHLB

a. Amount Pledged as of Reporting Date

Accounts Total Collateral Pledged
(Lines 2+3)

2. Current Year General Account Total
Collateral Pledged

3. Current Year Separate Accounts Total
Collateral Pledged

4. Prior Year-end General and Separate
Accounts Total Collateral Pledged

b. Maximum Amount Pledged During Reporting Period

Current Year Total General and Separate

1. Current Year Total General and Separate

Accounts Maximum Collateral Pledged
(Lines 2+3)

2. Current Year General Account Maximum
Collateral Pledged

3. Current Year Separate Accounts Maximum

Collateral Pledged

4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged

4. Borrowing from FHLB

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
$ 700,532,525 763,509,853 $ -
$ 700,532,525 763,509,853 $ -
$ - -8 -
$ 738,004,494 831,158,084 $ -
1 2 3
Aggregate Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
$ 738,004,494 831,158,084 $ -
$ 738,004,494 831,158,084 $ -
$ - -8 -
$ 825,953,492 946,497,723 $ -

The Company had no outstanding borrowings with the FHLB as of June 30, 2025 and December 31, 2024.

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

Benefit Plans

A. Defined Benefit Plans

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

4. Components of net periodic benefit cost
Pension Benefits Postretirement Benefits

June 30, 2025 December 31, 2024 June 30, 2025 December 31, 2024
a. Service cost $ 57,697,253 $ 112,666,212 $ 570,317 $ 1,406,274
b. Interest cost 130,283,293 281,014,836 2,551,860 5,013,216
c. Expected return on plan assets (132,496,692) (307,104,981) (3,219,290) (6,514,398)
d. Transition asset or obligation - - -
e. Gains and losses 55,849,896 (2,744,680) (5,242,354)
f. Prior service cost or credit (17,016,164) (33,853,532) 3,497,655 6,995,310

g. Gain or loss recognized due to a
settlement or curtailment _ 218,873 455 _ _
h. Total net periodic benefit cost $ 94,317,586 $ 410,775,279 $ 655,862 $ 1,658,048

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

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

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

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

Note 14 — Liabilities, Contingencies and A nents

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

Note 15 — Leases

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.

6.5



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

Independent pricing services are most often utilized, and compared to pricing from additional sources when available, to determine the fair value of
bonds and stocks for which market quotations or quotations on comparable securities or models are used. These are compared to pricing from
additional sources when available. Pricing may also be received directly from third-party managers who utilize various methodologies, primarily
discounted cash flow models using market-based interest rates and spreads, adjusted for borrower-specific factors. For these bonds and stocks, the
Company obtains the pricing services’ methodologies and classifies the investments accordingly in the fair value hierarchy.

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

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

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

levels.

The following table summarizes assets held at fair value as of June 30, 2025:

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds
Issuer credit obligations $ - $ 151,586,871 $ 142,507,896 $ - $ 294,094,767
Asset-backed securities - 20,465,110 19,648,297 - 40,113,407
Total Bonds $ - $ 172,051,981 $ 162,156,193 $ - $ 334,208,174
Preferred stocks unaffiliated - 451,500 30,318,915 - 30,770,415
Common stocks unaffiliated 2,381,204 20,164,563 1,103,187 - 23,648,954
Other invested assets - - 5,166,979 - 5,166,979
Securities lending collateral assets - 2,464,342 - - 2,464,342
Total Assets at Fair Value/(NAV) § 2,381,204 $ 195,132,386 $ 198,745,274 $ - $ 396,258,864
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Total gains Total gains
Beginning and (losses) | and (losses)
Balance at Transfers into | Transfers out | included in included in Ending Balance at
3/31/2025 Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements 6/30/2025
Assets at Fair Value
Bonds
Issuer credit obligations $133,859,332 $22,163,252 $(8,959,387) $- $(2,211,317)  $17,546,314 $- $(19,994,032) $103,734 $142,507,896
Asset-backed securities 5,114,900 15,631,267 - - (730,593) - - (367,277) - 19,648,297
Total Bonds $138,974,232 $37,794,519 $(8,959,387) $- $(2,941,910) $17,546,314 $- $(20,361,309) $103,734 $162,156,193
Preferred stocks unaffiliated 29,478,348 - - 1,420 1,154,666 2,442,130 - (2,757,649) - 30,318,915
Common stocks unaffiliated - - - - 1,103,186 1 - - - 1,103,187
Other invested Assets 5,176,859 - - - (9,880) - - - - 5,166,979
Total Assets at Fair Value $173,629,439 $37,794,519 $(8,959,387) $1,420 $(693,938)  $19,988,445 $- $(23,118,958) $103,734 $198,745,274

Transfers into and/or out of Level 3 during the period ending June 30, 2025 are due to changes resulting from application of the lower of amortized
cost or fair value rules based on the security’s NAIC rating.

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

2025:

Assets
Bonds
Issuer credit obligations
Asset-backed securities
Total Bonds
Mortgage loans, net of allowance

Cash, cash equivalents and short-
term investments

Derivative assets

Other invested assets

Securities lending collateral assets
Total Assets

Liabilities
Derivative liabilities
Total Liabilities

Not Practicable

Aggregate Fair Net Asset (Carrying

Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)
$11,983,814,904 $12,461,107,057 $2,255,230,627 $7,921,753,449  $1,806,830,828 $- $-
3,849,866,841 3,973,433,390 - 3,165,470,026 684,396,815 - -
$15,833,681,745 $16,434,540,447 $2,255,230,627 $11,087,223,475  $2,491,227,643 $- $-
1,677,103,359 1,746,660,528 - - 1,677,103,359 - -
365,736,608 365,736,608 (378,820,899) 744,229,240 328,267 - -
5,435,038 7,758,128 - 5,435,038 - - -
116,601,632 116,105,597 - 3,964,613 58,588,847 54,048,172 -
91,352,899 91,271,631 91,091,401 261,498 - - -
$18,089,911,281 $18,762,072,939  $1,967,501,129 $11,841,113,864  $4,227,248,116 $54,048,172 $-
$14,126,322 $19,471,033 $- $14,126,322 $- $- $-
$14,126,322 $19,471,033 $- $14,126,322 $- $- $-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured Using Net Asset Value

Not applicable.

Note 21 — Other Items

A. Unusual or Infrequent ltems

Not applicable.

B. Troubled Debt Restructuring for Debtors

Not applicable.

C. Other Disclosure

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

Effective June 1, 2025, the Company and certain of its subsidiaries and affiliates renewed the Property Catastrophe Program as follows: National
Tower with varying placements totaling $2.68 billion for losses per event between $325 million and $3.15 billion. This includes the catastrophe
bonds, Aquila Re 2024-1 issued in 2024 providing national coverage at 13.33% of $750 million in excess of $1.20 billion, 31.25% of $400 million
in excess of $1.95 billion, and Aquila Re 2023-1 issued in 2023 providing national coverage at 13.16% of $950 million in excess of $1.0 billion,
10.87% of $1.15 billion in excess of $1.20 billion, and 7.14% of $700 million in excess of $1.95 billion. See Note 21G for additional information
regarding the Aquila Re catastrophe bonds.

Effective June 1, 2025, the Company and certain of its subsidiaries and affiliates renewed its Property per Risk program on an enterprise-wide
basis covering risks underwritten by the Company. The structure remains unchanged at $115.0 million in excess of $10.0 million. Risk period
2025 for Property per Risk program will expire on June 1, 2026.

D. Business Interruption Insurance Recoveries

Not applicable.

E. State Transferable and Non-Transferable Tax Credits

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

F. Subprime Mortgage Related Risk Exposure

There were no changes that were considered significant to the Company from prior year end.
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G. Insurance-Linked Securities (ILS) Contracts
There were no changes that were considered significant to the Company from prior year end, except for the following.

For the 2025 risk period, the Aquila Re 2023-1 catastrophe bonds provide national coverage at 13.16% of $950 million in excess of $1.0 billion,
10.87% of $1.15 billion in excess of $1.20 billion, and 7.14% of $700 million in excess of $1.95 billion. The coverage is effective June 1, 2023 and
expires on May 31, 2026 for Class A-1 Notes, Class B-1 Notes, and Class C-1 Notes.

For the 2025 risk period, the Aquila Re 2024-1 catastrophe bonds provide national coverage at 13.33% of $750 million in excess of $1.20 billion,
31.25% of $400 million in excess of $1.95 billion. The coverage is effective June 1, 2024 and expires on May 31, 2027 for Class A-1 Notes, and
Class B-1 Notes.

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

(2) Assumed Insurance Risks
a. ILS Contracts as Issuer - $
b. ILS Contracts as Ceding Insurer - $ -
c. ILS Contracts as Counterparty - $

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

Subsequent events have been considered through August 7, 2025, for the statutory statement available to be issued on August 12, 2025.

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

Type Il — Nonrecognized Subsequent Events:

Subsequent events have been considered through August 7, 2025, for the statutory statement available to be issued on August 12, 2025.

On January 30, 2025, NLIC entered into a definitive Purchase Agreement to acquire the employer stop loss business of The Allstate Corporation,
which comprises Direct General Life Insurance Company, NSM Sales Corporation, and The Association Benefits Solution, LLC for $1.25 billion. The
transaction closed on July 1, 2025.

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 — Changes in Incurred Lc¢ and Loss Adjustment Expenses

A. As of December 31, 2024, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $15.9 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $3.4 billion for the six months ended June 30, 2025. As
of June 30, 2025, loss and loss adjustment expense reserves attributable to insured events of prior years were $12.4 billion, which included a
$39.3 million decrease as a result of an amendment to an internal reinsurance agreement. For the six months ended June 30, 2025, favorable
prior-year development of $79.4 million in incurred losses was primarily driven by lower-than-expected loss emergence in Private Passenger Auto
and Homeowners.

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

Note 26 — Intercompany Pooling Arrangements

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

Note 27 — Structured Settlements

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

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

There were no changes that were considered significant to the Company from prior year end.
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

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

Note 33 — Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.

6.9
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

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

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ X] NAT ]

12/31/2021

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

12/31/2021

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

05/31/2023

By what department or departments?
OH

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

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

Columbus, OH ..

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

Columbus, OH
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

(b) Full, fair, a(F:)curate, 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).

FINANCIAL

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 $

INVESTMENT

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? ....

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

Preferred Stock ....
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate

.. 35,217,158

34,460,870

LOLHLe e

All Other 1,845,825,234 1,953,109,605
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 15,401,711,830 ....16,128,279,811
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

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

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

7.1

... 93,817,242
... 93,735,974
................. 97,493,504



17.3
17.4

STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee
RBC Royal TrUST .ot 77 King St., York, ON MON L4 ...
Federal Home Loan Bank of Cincinnati ... 221 E. 4th St, Suite 600, Cincinnati, OH. 45202 ..........cccooooinininnnee.
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
2
Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution ......cccccoovvviviiiiiiciccnne.
Ares Capital Management LLC ......cccocoviivirerininenee
HPS INVESTMENT PARTNERS, LLC
T. Rowe Price ...cccocoveenneee.
20 GATES MANAGEMENT LLC .
Guggenheim Securities, LLC .........
BlackRock Financial Management Inc. .
PIMCO LLC ettt
Blackstone Asset Based Finance Advisors LP ........cccovimiicnnninccinnnnne
Apollo Insurance Solutions Group LLC
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?..........coviirirrririeeeiir e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovvereceieneninneeceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
SEC Registered Investment
131619 . Ares Capital Management LLC ......cccooooiieiernninccer e 3MO96ESSOPEUTBOIBLSS ........ AQVISEr oo NO..ooe
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ..o 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
126032 .....ovv T. ROWE PriCe .ot FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
155480 ......ococeenne 20 GATES MANAGEMENT LLC ....veeicececesesi e 549300P9T431XY751068 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
40638 ........cccovenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ooe
Securities and Exchange
Commission (SEC), National
Futures Association (NFA),
Commodity Trading Advisor
(CTA) and Commodity Pool
107105 oo BlackRock Financial Management INC. .......cccccoooveveviviicvcvennnne. 549300LVXYIVJKE13M84 ........ Operator (CPO) ..ccevevenene NO...oovre
The U.S. Securities and
104559 ..o PIMCO LLC et 549300KGPYQZXGMYYN3S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
120934 ..o Blackstone Asset Based Finance Advisors LP .......ccccocoeerenee 4RKF18AI730FWB43LA12 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
294320 ..o Apollo Insurance Solutions Group LP .....ococoooiiiiinniiiiice 549300L3R6CAMA4YKNSI ........ Exchange Commission ............. NO..ooe
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

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

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

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

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

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

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

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

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

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

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

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccceieiiie. Yes[ ] No[X]
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only .|............... 0.1 | 0.052 |.......... 12,751 | 561 | oo 13,312 [ e e o
TOTAL 12,751 561 13,312

6.1

6.2

6.3

6.4

71

Operating Percentages:

5.1 A&H loss percent 72.000 %

5.2 A&H COSt CONTAINMENT PEICENT ..........eveieeececeeec ettt ettt et eae e e e s st e s e s e s e s sasasa s s et et esesesessas st et et eseseses s s s s s s et eseseseasasasaseseseseseasseaseeeh b b ebee et et et e e bbbt ettt neee 0.000 %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cueuruiiiiereteeeteeeaesee e tesesesesese s s tesesesesessasssesasesesesesesessasssesesesess Shebebestetat et nene et bebebeeeet et e nene 26.000 %
Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cucvovvececeeeeee ettt e e ea et ee s s s ssae et s s ssssseassesesssasassssssennananensanas Yes[ 1 No[X]

If yes, please provide the amount of custodial funds held as of the reporting date ............cccooiiiiiiiei s B
Do you act as an administrator for health SAVINGS @CCOUNTS? ............c.ccoccueueierieeeceeeeieeeeesecae et eeeessaeae et esessssesesesesenssssaetesesenssasaesesanensssnaenas Yes[ 1 No[X]

If yes, please provide the balance of the funds administered as of the reporting date ............coccveiiiiiiiii i B
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............ccccccceuevenee. 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
AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes[ ] No[ ]




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
00000 ... 00-0000000 CHIMNEY POINT INS Unauthor ized....
17527 . 93-3747527 ... ...|EMERALD BAY SPECIALTY INSURANCE CONPANY {Unauthorized
40550 . 95-3290010 ... ...|L10" INSURANCE COMPANY |Unauthorized
00000 . .00-0000000 ... ...|MANGROVE CELL 6 ................ |Unauthorized
39640 . 34-0860093 ... ...| VELOCITY SPECIALTY INSURANCE COMPANY . |Unauthorized
00000 . .00-0000000 ... ...|WHITE ROCK INC ....cveviiiiiinene {Unauthorized
00000 . AA-1120660 ... ...|AVIVA" INSURANCE LIMITE .|Unauthor ized
00000 . AA-1122000 ... ...|C E DAVIES ESQ & OTHERS ....... .|Unauthor ized
00000 . AA-1120206 ... ..|LLOYDS SYNDICATE 1971 (APOLLO) .|Unauthor ized
00000 ... AA-1120236 ............. LLOYDS SYNDICATE 2843 (OAK) ....|Unauthorized....
00000 ... AA-1120227 ............. LLOYD'S SYNDICATE 3123 .| Author i zed
00000 . .AA-0000000 ... ...|LLOYDS SYNDICATE 9137 NEW LINE .|Unauthor ized
00000 . .AA-0000000 ... ..|MCDONALDS  INSURANCE COMPANY . .|Unauthor ized
............ 00000 AA-0000000 .............|PVI INSURANCE CORPORATION ...|Unauthorized....
............ 00000 AA-0000000 .............|WTC INSURANCE CORP. LTD. ..... ..|Unauthorized....




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ Lo forriis 12,340,576 |.............. 14,079,387 | 4,720,902 |.....cococee. 6,992,565 |............ 16,219,889 |.............. 17,580,475
2. Alaska ......cccocoeeeeee . AK | [ ISR 256,040 |...ccveneee 341,994 (..o 114,508 |...oovve 117,821 [ 237,808 |....ccoeeeen 188,598
3. Arizona .....ccoeeeecii. AZ | [ IS 17,026,520 |............. 16,473,213 |.............. 9,527,350 |.cvcvevee 8,741,017 | 20,747,819 |............. 23,066,536
4. Arkansas ... . AR s Lo forriis 13,390,476 |.............. 13,332,272 | 8,386,594 |............ 12,066,014 |.............. 16,796,608 |.............. 18,945,133
5. California .......cccceceeece.. CA | [ T 222,008,613 |........... 252,262,495 |............ 210,687,893 |........... 187,135,660 |............ 390,218,980 |............ 401,820,528
6. Colorado ....... L. ... 26,528,295 |. ... 25,904,864 |. ... 12,966,085 |.. ....23,678,554 |.. ....38,440,527 |.. ....48,256,375
7. Connecticut ........ccc..... CT e [ I 21,158,940 |............ 21,143,906 |............... 8,715,260 |............... 9,917,042 |............. 29,295,058 |............. 31,536,873
8. Delaware ............cc.ec.... DE |eeeiis Lo forriis 21,813,893 |.ccoeee 20,965,428 |.............. 10,620,587 |............. 11,980,543 |.............. 20,187,878 |.............. 23,456,456
9. District of Columbia .....DC |-......... Lo e 6,526,509 |......ccc... 6,250,820 |..ccceeuenene 2,677,407 |............... 4,042,012 |.............. 6,699,818 |............. 5,538,848
10.  Florida .....ccocovevviiens FL [ Lo forriis 71,207,79% |.............. 60,171,777 |..ooeenvee 28,962,543 |............. 36,277,942 |............. 66,195,416 |............. 58,994,124
11.  Georgia . .. GA L. 23,294,554 |.. .25,862,327 |.. .13,071,899 |.. 49,705,222 |.. 25,085,579 |.. .25,682,347
12.  Hawaii ... LLHE [N ISR 978,914 | 2,351,916 | 253,457 |oei 366,279 |.coeeen 645,122 [..cocveveeee 367,427
13. Idaho..... LD [ Lo e 2,772,085 |.............. 2,103,697 |............... 1,043,939 |...ccooe. 1,747,053 |...ocoeeee 2,285,944 ... 2,807,322
14, lNOIS ..o | I RO [ I 25,819,919 |............ 12,812,540 |.............. 4,322,397 |.coeneee 9,079,288 |............. 25,592,258 |............. 25,947,934
15. Indiana ......cccccoeeenne IN e Lo forriis 16,603,069 |.............. 15,523,791 | 5,350,187 |...ccovnneee. 6,347,234 |.............. 11,906,857 |............. 14,318,552
16. lowa ...... A L. ..8,354,277 |.. .. 4,878,354 |.. ..2,461,807 |.. ..8,607,984 |.. .27,352,699 |.. 29,120,138
17. Kansas .. L KS [ ESUS FT 36,027,749 |.............. 36,999,315 | 15,446,946 |.............. 30,396,784 |.............. 36,943,945 |............ 38,744,193
18. Kentucky ... CKY e Lo forriis 17,841,627 |.............. 17,022,854 |.............. 9,863,101 |.............. 11,493,200 |............. 16,131,714 [............ 19,134,269
19.  Louisiana ........c.ccoceeene LA [ Lo forriis 13,959,464 |............ 17,765,608 |............... 5,118,656 |...cccceenv 3,888,705 |....cocoee. 9,042,418 |.............. 6,942,602
20. Maine ....ccooeveeiies ME [ooenee. Lo e 2,677,748 ..o 2,890,569 |..ccceeeenne 1,219,669 |.............. 1,823,126 |.............. 2,277,491 | 2,547,831
21. Maryland ....... ... MD L. 46,019,827 |.. .60,475,379 |.. 20,132,081 |.. .31,116,031 |.. .86,025,087 |.. .92,561,731
22. Massachusetts . L MA | Lo e 6,882,311 | 4,701,183 |...cceeeve 11,814,521 |.............. 3,690,359 | 7,133,940 |............... 4,874,451
23. Michigan ....... ML e Lo forriis 10,334,312 | 5,416,928 |......c........ 7,185,332 .o 7,327,357 |............ 263,428,347 |............ 266,973,361
24. Minnesota .........cccccune MN [ [ I 51,956,266 |.............. 59,509,320 |.............. 32,461,581 |.............. 47,095,820 |.............. 45,663,940 |............. 57,964,574
25.  MissisSippi ....ccccceeriene MS | Lo forriis 11,114,183 | 10,374,821 |.coooeeee 7,650,519 | 6,754,025 |............. 10,406,896 |.............. 13,565,447
26. Missouri .... ...MO |. L. 42,064,744 |.. .43,305,888 |.. .31,470,953 |.. .37,387,524 |.. ... 45,454 691 |.. .43,467,076
27. Montana .... W MT e Lo forriis 13,472,042 | 9,937,761 .o 4,685,616 |.............. 4,702,776 |............... 9,898,190 |.............. 8,823,892
28. Nebraska .. .NE | Lo forriis 49,383,576 |............. 55,697,304 |............. 26,155,500 |............. 57,413,152 |............ 40,452,413 |............ 90,923,283
29. Nevada ... NV o Lo e 9,569,653 |............... 9,879,055 |............... 5,316,848 |............... 8,963,686 |.............. 14,397,353 |......c...... 18,115,265
30. New Hampshire .......... NH [ Lo e 5,200,916 |.cooceeeenne 5,327,658 |............... 2,184,144 |............ 2,906,054 |.............. 6,330,983 |............... 6,061,790
31. New Jersey ...... L. .13,632,814 |.. ..8,253,858 |.. .. 4,344,769 |.. ..3,355,241 |.. 148,039,047 |.. 48,219,790
32. New Mexico ................NM [.......... Lo e 5,520,290 |.cooceeeinne 3744243 |............... 1,063,674 |............... 1,325,722 | 3,370,662 |............... 4,546,388
33. New YorK ....cccoeeveeee. NY [ Lo forriis 71,205,006 |.............. 71,301,284 |............ 37,929,147 |.............. 41,814,533 |........... 116,415,380 |............ 118,068,984
34. North Carolina ............NC [.......... [ T 127,198,426 |........... 127,876,710 |.............. 64,396,136 |............. 72,260,621 |........... 106,479,612 |............ 111,079,550
35. North Dakota ..............ND  [.......... Lo e 5,372,148 |............... 4,514,947 | 2,434,387 |............... 1,718,402 |.............. 4,211,797 | 3,999,927
36. Ohio ...ccceenee L. ..103,304,916 |.. ..107,593,572 |.. 45,945,059 |.. 56,030,644 |.. ..102,967,166 |.. .99,160,378
37. Oklahoma.................... OK [.......... [ ISR 928,039 |.............. 1,222,059 | 471,937 oo 417,109 |............... 1,118,310 [ 1,218,058
38. Oregon ........ccceceeeeeeen. OR [ Lo e 5,400,877 |.....c......... 4,184,501 |.............. 3,588,635 |................ TAT1737 | 9,758,961 |.............. 13,120,199
39. Pennsylvania ............PA |[........ [ T 127,268,945 |........... 129,488,475 |.............. 71,798,450 |............. 71,943,486 |............ 326,185,843 |............ 364,028,404
40. Rhode lsland ............ Rl |oecene [ I 15,599,458 |............. 14,934,829 |............... 6,908,059 |.............. 9,603,767 |.............. 16,343,457 |.............. 18,442,237
41. South Carolina . ...SC L. ....36,639,431 |.. .35,893,096 |.. 22,427,882 |.. .25,670,177 |.. ....31,694,340 |. .35,287,874
42. South Dakota ... .SD | [ I 16,165,490 |.............. 18,484,361 |....c.co.c. 7,504,731 ..o 9,662,490 |............ 11,959,851 |.............. 18,939,509
43. Tennessee ... TN e Lo forrin 28,514,972 |............ 24,122,140 |............. 10,196,106 |.............. 14,169,702 |.............. 24,314,658 |............. 26,403,026
44, TeXaSs ..occoveeeerereearnns TX s [ IR 210,501,397 |............ 200,593,670 |........... 119,483,465 |............ 144,268,239 |............ 226,406,104 |............ 192,117,553
45, Utah ..ccoooevveeeeeeee. UT s Lo oo 8,763,708 |............... 7,285,938 |............... 3,451,985 |......c...... 6,258,437 |..cococvee. 7,969,265 |.............. 10,238,339
46. L. ..6,090,877 |.. ..6,115,714 |.. .. 3,396,796 |.. .. 3,632,627 |.. ..5,527,843 |.. ..5,599,610
47. Virginia ......ccoeveceeveeee . VA s [ IS 78,974,362 |............. 88,104,258 |............. 30,432,538 |.............. 39,043,425 |............. 84,007,134 |............. 94,512,772
48. Washington ............... WA |..c..... [ IS 23,489,244 |............. 30,499,114 (... 19,127,754 |............. 24,354,229 |............. 35,430,111 [............ 40,605,463
49. West Virginia ............. WV |occceeee [ IS 27,210,334 |.............. 30,797,740 |.............. 15,777,071 | 14,958,805 |.............. 3,140,061 |............... 2,012,723
50. Wisconsin ........ccccceceee. Wl [ Lo oo 6,878,867 |............... 5,917,939 |.coveenes 2,943,909 |..ocvoveee 4,979,619 |............. 16,302,743 |............. 18,631,713
51. Wyoming L. ..4,679,3% |.. .. 3,108,020 |.. ..1,059,000 |..
52.  American Samoa ........ AS |.......... Nerreres e e et e
53.  Guam .............. L
54. Puerto RiCO ................. L
55. U.S. Virgin Islands L
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 54 4. Q - Qualified - Qualified or accredited reiNSUrer................c..cccoveuevers cevveneen
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 3
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

ALLIED INSURANCE
COMPANY OF AMERICA

|Common Stack: 21,000 Shares

Casualty-100%

VICTORIA FIRE &
CASUALTY COMPANY

Casualty— 100%
OH
(See Page 2
I \
HARLEYSVILLE ALLIED PROPERTY DEPOSITORS SCOTTSDALE TITAN INSURANCE
:q':\:‘ljt')‘r‘:\:‘vgsc ﬁa«:m\l{. UI:“NII)EEI;I\::VI;:; rEA:SRII:EC N:::u‘g\'/;;'c INSURANCE COMPANY AND CASUALTY INSURANCE COMPANY INSURANCE COMPANY COMPANY
, INC. OF NEW JERSEY INSURANCE COMPANY (DEPOSITORS) — (s1c)

‘ommon Stock; 33,600 Shares

Common Stock: 20 Shares

Single Member Limited

Liability Company

Common Stock: 5,000 Shares

Casualty-100% Casualty-100% Casualty-100% oH Casualty-100% NJ
OH OH FL
CRESTBROOK INSURANCE NATIONWIDE HARLEYSVILLE PREFERRED
COMPANY INDEMNITY COMPANY LONE STAR NW FYREBYRD, LLC INSURANCE COMPANY
(NW INDEMNITY) GENERAL AGENCY, INC. Single Mermber Lirited
Liability Company Common Stock: 470,000 Shares
[Common Stock: 90,000 Shares —
| Common Stock: 28,000 Shares | Common Stock: 1,000 Shares c Ity 100%
. asualty-
NNOV8-100%
Casualty-100% Casualty-100% Casualty-100% OH
OH OH ™ OH
I
COLONIAL COUNTY NW NEXT, LLC HARLEYSVILLE
NATIONAL CASUALTY .
COMPANY NATIONWIDE INSURANCE MUTUAL INSURANCE Single Member Limited WORCESTER
) COMPANY OF FLORIDA COMPANY g INSURANCE COMPANY
Liability Company
: Surplus Debentures: || common stock: 20,000 shar
| Common Stock:3( | X
|Common Stock: 100 Shares 0,000 Shares re— - ‘ommon Stod ares
Casualty-100% Casualty-100% Lone Star > NNOVE-100% OH Casualty-100%  OH
OH OH|
[
NCCOF AMERICA, LTD. NATI;"':;\ISI)\ESS:E:VERTV NATIONWIDE REALTY NATIONWIDE REALTY HARLEYSVILLE
SERVICES, LTD. INVESTORS, LTD INSURANCE COMPANY
| INSURANCE COMPANY OF NEW YORK

Common Stock:
4,135,074 shares

Common Stock:84,000 Shares

Single Member Limited
Liability Company

Casualty-97.15%
NW Indemnity-2.85%

NC-100% G.B Casualty-100% OH Casualty-100% OH
. OH
SCOTTSDALE HARLEYSVILLE
NATIONWIDE AFFINITY INDEMNITY COMPANY NCS ARIZONA, LLC NATIONWIDE ASSET INSURANCE COMPANY
INSURANCE COMPANY MANAGEMENT, LLC
OF AMERICA Single Member Limited Single Member Limited

Common Stock: 500,000 Shares

c 58,334 Shares

Casualty-100%

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

|Comman Stock: 5,690 Shares

Common Stock: 100 Shares

Common Stock: 15,000 Shares

Casualty-100%

Liability Company

Liability Company

Common Stock: 2,375,000 Shares

Casualty-100% A Casualty-100% OH
£ NATIONWIDE NOM, LLC
COMPANY (NNLLC)
|Common Stock: 1,750 Shares  —— Single Member Limited

Casualty-100%

OH

Liability Company
Casualty-100%

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

Casualty-100% DE

DANFORTH, LLC
..... Single Member Limited
Liability Company

Casualty-100% OH

Casualty-100% OH
Casualty-100% OH Casualty-100% oH
NATIONWIDE GLOBAL NATIONWIDE CASH
SERVICES CENTER PRIVATE MANAGEMENT COMPANY
LIMITED
Common Stock: 100 Shares
NGSCHI -99.99%
NNLLC - .01%
INDIA Casualty-100% OH

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

AMCO
INSURANCE COMPANY
(AMCO)

Common Stock: 300,000 Shares|

Common Stock: 30,136 Shares

Common Stock: 1,000,000 Shares

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

—

ALLIED TEXAS
AGENCY, INC.

Common Stock: 1,000 Shares

AMCO-100%
X

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

Common Stock:12,963 Shares|

|Common Stock: 10,000 Shares

Common Stock: 1 Share

Casualty-100%

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

ICommon Stock: 20,000 Shares|

[Casualty-100%
1A

f——— Common Stock: 292,000 Shares|

RETENTION
ALT

Common Stock: 120,000 Shares

Casualty-100% BER

NATIONWIDE

ADVANTAGE MORTGAGE
COMPANY (NAMC)

KCommon Stock: 333,837 Shares|

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

Depositors - 4.23%

SIC-100%
OH

VETERINARY PET
INSURANCE CO.
(VPI)

Common Stock: 6935,387
Shares

SIC-100% OH

DVM INSURANCE
AGENCY

Common Stock: 1,000 Shares

VPI-
100% cA

Common Stock: 1,000 Shares

V.P.I SERVICES INC.

VPI-100%
CA

Subsidiary Companies
Contractual Association

(VICTORIA FIRE)
Common Stock: 2,525 Shares

Casualty-100%

OH

VICTORIA SELECT
INSURANCE COMPANY

Common Stock: 1,000 Shares

Victoria Fire-100%

OH

— Solid Line
= DoubleLine

Limited Liability Company - - Dotted Line

June 30,2025

Page 1



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

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

L'LL

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

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

Common Stock: 13,642,432 Shares
Casualty-100% OH
[
NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
EAGLE CAPTIVE \weop-tom  DE
REINSURANCE, LLC I
Single Member Limited [
Liability Company NATIONWIDE LIFE
NW Life-100% OH INSURANCE 525 CLEVELAND AVENUE, LLC NATIONWIDE FINANCIAL NFS DISTRIBUTORS, INC.
COMPANY (NW LIFE) Single Member Limited SERVICES CAPITAL TRUST (NFSDI)

I

JEFFERSON NATIONAL
LIFE INSURANCE
ICOMPANY OF NEW YORK|

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

Commonstock: 3,814,779 Shares
NFS-100%

Liability Company
NFS-100% OH

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

NATIONWIDE SBL, LLC

Single Member Limited
Liability Company

NLAIC - 100% OH

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

NATIONWIDE INVESTMENT
SERVICES CORPORATION

Common Stock: 5,000 Shares
1009
NW Life-100% oK

NATIONWIDE FINANCIAL
ASSIGNMENT
COMPANY

Common Stock: 100 Shares
NW Life-100% OH

NATIONWIDE INVESTMENT
ADVISORS, LLC
Single Member Limited
Liability Company

Preferred Stock:

NFS-100%
DE

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

REGISTERED INVESTMENT
ADVISORS SERVICES, INC.

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

NATIONWIDE TRUST
COMPANY, FSB

L Common Stock: - 2,800,000 Shares

NFS-100% occ

Common Stock: 100 Shares

NFS-100%
DE

NATIONWIDE FUND
MANAGEMENT LLC

NFSDI-100%
DE

NATIONWIDE FUND
DISTRIBUTORS LLC

NFSDI-100%
DE

NATIONWIDE
SECURITIES, LLC

NFSDI - 100%
DE

NATIONWIDE FINANCIAL
GENERAL AGENCY, INC

Common Stock: 1,000 Shares

NFSDI - 100% PA

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

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

June 30,2025 Page 2
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE INSURANCE COMPANIES

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



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cl

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 100 Green Meadows Drive, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC .... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1055 Yard Street, LLC . . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC ..... . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .. .. |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 38-4118665 .. 220 Vine St., LLC ... . |NWD HP, LLC ........... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 245 Parks Edge Place, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 275 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 280 High Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, L NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |[NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . .. |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 875 Flrst Avenue, LLC . . |GVY Residential, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide 20-4939866 .. 875 Junction Way, LLC NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 20-4939866 880 Third Avenue, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 880 Yard Street, LLC .. .. |GVY Residential, LLC .........u...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 895 W. Third Avenue, LLC .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Dorchester Way, LLC .. .. |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Goodale Boulevard, LLC . . [NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 960 Bobcat Avenue, LLC ... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 975 Rail Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 995 Yard Street, LLC .. .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 12062 Sycamore Trace, LLC .. | Jerome Village Company, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18615 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18655 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18700 Hayden Road, LLC ... .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18750 Hayden Road, LLC .. |NRI Cavasson, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. AD DORA, LLC ....... . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. ADTV, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America ........... . Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee nnn
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. .. .| AMCO Insurance COmpany ............ceeeeeeeeeeees Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. | 42-6054959 .. AMCO Insurance Company Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 59-1031596 .. American Marine Underwriters, Inc. .. . [Nationwide Mutual Insurance Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, LLC .. Nationwide Life Insurance Company .]..0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 82-2001573 .. American Tax Credit Fund 2017-B, LLC .. Nationwide Life Insurance Company ... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 82-4591498 .. American Tax Credit Fund 2018-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 83-3900932 .. American Tax Credit Fund 2019-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3953721 .. American Tax Credit Fund 2019-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 84-3443067 .. American Tax Credit Fund 2020-A, . Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, LLC ......... OH.....f...... OTH....... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide .. ..| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) . . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 86-2502912 .. American Tax Credit Fund 2021-B, LLC .. . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, LLC ......... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2023-B, LLC (fka
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, LLC) ........ Nationwide Life Insurance Company ........... Other.ceeeeeeeeeeeeeeeeeee 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUU R
American Tax Credit Fund 2023-C, LLC (fka
0140 ...|Nationwide 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ Nationwide Life Insurance Company ... Other.... . [Nationwide Mutual Insurance Company ... [....NO...... JUU R
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, LLC ......... Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO...... [ R
0140 ...|Nationwide 99-0672884 .. American Tax Credit Fund 2024-A, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO...... JUU R
0140 ...|Nationwide .. 99-0698188 American Tax Credit Fund 2024-B, LLC .. [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 Arena District CA I, LLC ... . |NWD Investments, LLC .. . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
...................... 90-0280710 Arena District Owners Association .. | Other non-Nationwide .. Other.... .. |Other non-Nationwide ...............ccccees | NOL.
0140 ...|Nationwide 31-1486309 Cavasson Hotel, LLC ........c.u..... .. | Cavasson Hotel Holdings, LLC Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 Cavasson Hotel Holdings, LLC . .. |NRI Cavasson, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-1618232 CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC ... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 20-1618232 .. CNRI-Cannonsport, LLC . [Nationwide Realty Investors, Ltd. .. [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....|74-1061659 .. Colonial County Mutual Insurance Company .... Other non-Nationwide . | Other.... .. | Other non-Nationwide . ..No..
0140 ...|Nationwide . | 68-0066866 .. Crestbrook Insurance Company .................... .|Nationwide Mutual Insurance Company ........ Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
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0140 ...|Nationwide ... ...| 31-1486309 .. Crewville, Ltd. LOH ] NIA....... Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... ...| 84-5052608 .. Danforth, LLC .. e | OH] NIA....... Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide . [42-1207150 .. Depositors Insurance Company .................... LA, IA........ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
Discover Affordable Housing Investment Fund |
........................................................... 46-4104813 .. LLC i | Other non-Nationwide ..........cccoceevvvneenens [Other.cn 1. 0,000 ... [Other non-Nationwide .........ccceeueennne
0140 ...|Nationwide ... 33-0096671 .. DVM Insurance AGENCY ......ccceeeeeeuummmmnnnnnnnns Veterinary Pet Insurance Company .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 47-4523959 .. Eagle Captive Reinsurance, LLC .|Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 26-3260559 .. E-Risk Services, L.L.C. . . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 75-6013587 .. Freedom Specialty Insurance Company .|Scottsdale Insurance Company ....... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-4939866 .. Grandview Yard Hotel Holdings, LLC ............. . NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-4939866 .. Grandview Yard Hotel, LLC .... Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-4939866 .. GVY Residential, LLC ........... . [NRI Equity Land Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [41-0417250 .. Harleysville Insurance Company .................. . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Harleysville Insurance Company of New Jersey
0140 ...|Nationwide [ 2872253669 .. | eeiiiiiiiiis | e | e [ Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... |23-2864924 .. Harleysville Insurance Company of New York . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... |23-2384978 .. Harleysville Preferred Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ... | 04-1989660 .. Harleysville Worcester Insurance Company .... . .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide .| 75-0300900 .. Jefferson National Life Insurance Company ... |..TX.....| ....... IA........ Nationwide Life Insurance Company ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
Jefferson National Life Insurance Company of
0140 ...|Nationwide .. |47-1180302 .. NeW YOrK wuvvvevveveieeeiieiiiieiiiesiaraaaaaevvaaaaaaaes Jefferson National Life Insurance Company |Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. Jerome Village Company, LLC ..........eevveenennee Nationwide Realty Investors, Ltd. .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 74-1395229 .. Lone Star General Agency, Inc. Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide . | 38-0865250 .. National Casualty Company ....... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooveeeeeeeeeeeeiiieiieieeeeeeees | vviiiies e e National Casualty Company of America, Ltd. . National Casualty Company ........ .. | Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ AMCO Insurance COMPaNY .........eeeeeeeeeeeeeenes Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company ........ LA NIA....... COMPANY e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ LA NIA....... Depositors Insurance Company .................. Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide ... .... | 48-0470690 .. AMEIICA e . OH..... . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. |42-1015537 .. Nationwide Agribusiness Insurance Company ... |.. IA..... . .|Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1578869 .. Nationwide Arena, LLC NRI Arena, LLC .oovvvviiiiiiiiiiiiiieeieeeeeeeeeees Ownership.. ..90.000 ....|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 20-8670712 .. Nationwide Asset Management, LLC . . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 95-0639970 .. Nationwide Assurance Company . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1036287 .. Nationwide Cash Management Company ............ Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-4416546 .. Nationwide Corporation . [Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1667326 .. Nationwide Financial Assignment Company ..... .. [Nationwide Life Insurance Company . . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 23-2412039 .. Nationwide Financial General Agency, Inc. ... . |NFS Distributors, Inc. ............ . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-6554353 .. Nationwide Financial Services Capital Trust Nationwide Financial Services, Inc. . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486870 .. Nationwide Financial Services, Inc. Nationwide Corporation . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 52-6969857 .. Nationwide Fund Advisors ............ .. [Nationwide Financial Services, Inc Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1748721 .. Nationwide Fund Distributors LLC . .. [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . | 31-4425763 .. Nationwide General Insurance Company . U Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Global Services Company Private
0140 ...INationwide ..oooveeeeeeeeeeieeeiiiiiiiieiiieens | evreeeeee ] e | i | e | Limited .ovvueeeeeeieieiiiiiiii LIND.LLL NIA....... Nationwide GSC Holding, Inc. ..cccovveeeeennns ONNErSNIP.ceeeeeeieeieieiieeeeeeeeeeeeeen ..99.990 ....[Nationwide Mutual Insurance Company ... |....NO......|.cee nnn
Nationwide Global Services Company Private
0140 ... Nationwide ..oooveeeeeeeeeeeeeiiiiiiiiieieieees | evveeeeee i) e | i | e | e Limited .ouvveeeeeeiiiiiiiiiiii LIND.LLL NIA....... Nationwide Nom, LLC ..ooovvvvrririiiiiiiiiieennns ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee ..0.010 .... [Nationwide Mutual Insurance Company ... |....NO......|ceeee nns
0140 ...|Nationwide ....oooeereiiiiiiiiiiiiiiiiiiiiieees | eviiiiies e 33-3724100 .. | .eeeeiiiiiiins | eeviiiiiiiiiiiin | s Nationwide GSC Holding, Inc. ......cceeeeeeeenns L OH NIA....... Nationwide Mutual Insurance Company ........ OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[Nationwide Mutual Insurance Company ... [...NO......ccee ...nn
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0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeees | 10070 ... [31-1399201 .. | .eeerrrrrrrnnn | v Nationwide Indemnity Company ...........cccceeeen. . OH..... . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ....cooeeeeeeeeeeeieiiii | e 25453 ....|95-2130882 .. | .ieeriiiiiiiis | e Nationwide Insurance Company of America ...... . OH..... . .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeens | 10948 ... [31-1613686 .. | ...eevvvvvrnnn | wevvrnnnnnnnnnns Nationwide Insurance Company of Florida ...... . OH..... . Nationwide Mutual Insurance Company . . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ... Nationwide ...oooeeeeeeeeeeeiiiiieeeeeeeeeeeees | e e 41-2206199 .. | .. UV I Nationwide Investment Advisors, LLC ........... . OH..... s Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee oen
0140 ... Nationwide ...coooveveeeeeeeeeieiieiiieeeeeeees | vvriiies e 73-0988442 .. | eeerrrriiiinn | e, Nationwide Investment Services Corporation .. |..0K.....|...... NIA....... Nationwide Life Insurance Company ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....YES.....|.cc.. .....
Nationwide Life and Annuity Insurance Company
0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeens | LY A ¢ 1042 O B B LOH ] IA........ Nationwide Life Insurance Company ........... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide .....ooeeeeeeeeeeeieiiie | e 66869 ....|31-4156830 .. | ..ocoeiriiiiis | eeiiiiiiiiiiiien | e Nationwide Life Insurance Company .............. LOHe] s IA........ Nationwide Financial Services, Inc. ........ OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|.ccee onn
Nationwide Life Tax Credit Partners 2003-A,
0140 ... Nationwide ...oooeeeeeeeeeeeieieieeeeeeeeeeeees | e BA-2113175 .| e | eeeeeeinninnieen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other .o ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2003-B
0140 ... Nationwide ...oooeeeeeeeeeeeiiiiieeeeeeeeeeeees | e e BB-2672725 .. | eveiieieiiinn | eeeeeeeennnninen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2004-A
0140 ... Nationwide ...oooeeeeeeeeeeeieieieeeeeeeeeeeees | e 20-0382144 .. | eiiiiiiiiiiin | eeeeeeiieeinieee | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other . o ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2004-F
0140 ... Nationwide ...oooeeeeeeeeeeeiiiiieeeeeeeeeeeees | e e 20-1918935 .. | iiiiiiiiiiien | ereeeeeeeinnieee | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2005-A
0140 ... Nationwide ...oooeeeeeeeeeeeeeiieeeeeeeeeeeeees | e e 20-2303694 .. | eeeiiiiiiiinn | eeeeeeeeeieninen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2005-B
0140 ... Nationwide ...oooeeeeeeeeeeeieieiiieeeeeeeeeees | e e 20-2303602 .. | .eeeeeeerreenn | eeeeeeeeeeeneeen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... 1.
Nationwide Life Tax Credit Partners 2009-1,
0140 ...|Nationwide .. ...| 27-1362364 .. LLC .... Nationwide Life Insurance Company ... ... 0.010 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 33-3698490 .. Nationwide Nom, LLC Nationwide Mutual Insurance Company . .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Sales Solutions, Inc. (fka
0140 ...|Nationwide 42-1373380 .. Nationwide Member Solutions Agency Inc.) .... |.. 1A.....]...... NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nns
0140 ...|Nationwide ... 75-3191025 .. Nationwide Mutual Capital, LLC ........ccceeeeens . OH..... . Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company ........... . OH..... . Other non-Nationwide .......coevvvveveveeeennnnnns Ownership.. .. 0.000 .... |Other non-Nationwide .........ccccevrrrnnnn N0
0140 ...|Nationwide 34-2012765 .. Nationwide Private Equity Fund, LLC ........... . OH..... Nationwide Mutual Insurance Company ........ OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
Nationwide Property and Casualty Insurance
0140 ...|Nationwide ... .[31-0970750 .. | .. .. | Company Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. .. . [Nationwide Mutual Insurance Company . . | Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. .. . .. [Nationwide Indemnity Company ....... .. | Ownership.. .. [Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 31-1486309 .. Nationwide Realty Management, LLC .............. . Nationwide Realty Investors, Ltd. . . [ Ownership.. .|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... o] s Nationwide Realty Services, Ltd. ....... L OH] s NIA....... Nationwide Mutual Insurance Company . . | Ownership.. ..|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 73-0948330 .. Nationwide Retirement Solutions, Inc. LDE ] NIA....... NFS Distributors, Inc. ......ceeeeeis . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance
0140 ...|Nationwide ... ..| 83-2250056 .. Nationwide SBL, LLC .....evvvurnnnniiiiiiiiiiiininnns Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 36-2434406 .. Nationwide Securities, LLC . [NFS Distributors, Inc. .. | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO...
0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other.... . [Nationwide Mutual Insurance Company ... [....NO...
0140 ...|Nationwide 46-1971926 .. | .. Nationwide Tax Credit Partners 2013-B, LLC . . [Nationwide Life Insurance Company . . |Other.... . [Nationwide Mutual Insurance Company ... [....NO...
0140 ...|Nationwide ... ...| 31-1592130 .. | 2729677 Nationwide Trust Company, FSB ................... Nationwide Financial Services, Inc. . Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide ... L] 20-5976272 .| eeiiiiiiiii | e Nationwide Ventures, LLC ... Nationwide Mutual Insurance Company .... Ownership.. .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 85-4193218 .. NCS Arizona, LLC . [Nationwide Mutual Insurance Company . . | Ownership.. .|Nationwide Mutual Insurance Company ... |[....NO...
0140 ...|Nationwide ... .| 11-3651828 .. ND La Quinta Partners, LLC ... - Nationwide Realty Investors, Ltd. .... . | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO.....|..... .....
0140 ...|Nationwide 31-1630871 .. NFS Distributors, INC. weovvvvvvveeiiiiiiiiiieeenns . Nationwide Financial Services, Inc. ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO......[..... .....
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 93-4557312 .. NLAIC REO Holdings, LLC ..oeeeveeeeeeeeeeeeeeeenns . COMPANY e e e e e e e e e e e e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieeeeieeeeeens . Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 82-5194959 .. NMIC REO Holdings, LLC . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 46-3762545 .. NNOV8, LLC . . [Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ..| 20-4939866 .. North of Third, LLC ... NRI Equity Land Investments, LLC Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
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0140 ...|Nationwide 31-1486309 .. NRI Arena, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 NRI Brooksedge, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Builders, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Cavasson, LLC ... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Corporate Housing, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI' Cramer Creek, LLC ....... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 NRI Equity Land Investments, LLC .. . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}..80.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-0212217 NRI Equity Tampa, LLC .... . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI Office Ventures, Ltd .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NRI' Telecom, LLC ..... .|NWD Investments, LLC ................. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 NRI-Rivulon, LLC .. . [Nationwide Realty Investors, Ltd. ... . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company ... .. |Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 46-0741029 NTCP 2012-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide .. ..| 46-3309896 .. NTCP 2013-C, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 46-4111078 .. NTCP 2014-A, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-1404116 .. NTCP 2014-B, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 47-1413242 .. NTCP 2014-C, LLC .. . [Nationwide Life Insurance Company .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 47-3909345 .. NTCP 2015-A, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-4148470 .. NTCP 2015-B, LLC .. Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 81-3836925 .. NTCP 2016-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 82-2015065 .. NTCP 2017-A, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 84-1969518 .. NW Fyrebyrd, NNOV8, LLC ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 85-33639%61 .. NW Next, LLC . [NNOV8, LLC ... Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 81-0936428 .. NW Private Debt, LLC ... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 26-1903919 .. NW REI, LLC Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-1294202 .. NW-Adams, LLC . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 99-3508624 .. NW-Aureum, LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-2674633 .. NW-Brandon LLC NW REI (NLIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-0847675 .. NW-Broadway at Surf, LLC . |NMIC REO Holdings, LLC . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 88-2152576 .. NW-Col fax, LLC NW REI (NLAIC), LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-0292630 .. NW-Conroe, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3648595 .. NW-Corazon, LLC . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 99-3065627 .. NW-Denton, LLC NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 86-3529884 .. NW-Englewood, LLC .... NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 84-4388876 .. NW-Escalante, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 86-1538532 .. NW-Escalante |1, LLC .. NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-3310596 .. NW-FSU, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 205 Vine, LLC . |NWD Investments, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 225 Nationwide, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 230 West, LLC NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 240 Nationwide, LLC .. .|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 250 Brodbelt, LLC .... NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 250 West, LLC ... NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 265 Neil, LLC . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. NWD 275 Marconi, LLC .. NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 31-1580283 .. NWD 300 Neil, LLC .... NWD Investments, LLC .. . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 300 Spring, LLC . ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. NWD 355 McConnel |, LLC . |NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide 31-1580283 .. NWD 425 Nationwide, LLC NWD Investments, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1580283 NWD 500 Nationwide, LLC .. .. |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena Crossing, LLC .. ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District I, LLC . ..|NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District MM, LLC . .. |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District PW, LLC . ..|NWD Investments, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Arena District V, LLC .. ..|NWD Investments, LLC .. Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Athletic Club, LLC ... . |NWD Investments, LLC .. .. | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 88-2975730 Ni-Boise, LLC ...... .. [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Brodbelt, LLC . |NWD Investments, LLC .. . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 30-0876022 NWD Franklinton, LLC .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-4118665 NWD HP, LLC ............ .|NWD Investments, LLC ...........eeee. .. | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 NWD Investments, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..[Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1486309 .. NWGH, LLC ........... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3124154 .. NW-Gallatin, LLC .. Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-2943602 .. NW-Holly Springs, LLC .... Nationwide Mutual Insurance Company ........ Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-2431839 .. NW-Hub13, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-3558072 .. NW-Huntersville, LLC ... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 47-2482818 .. NW-Jasper WAG, LLC .. NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3767006 .. NW-Kingsbury, LLC . [Nationwide Life Insurance Company . [Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 81-5146596 .. NW-Logan, LLC NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 87-1565013 .. NW-Midtown, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 88-2595124 .. NW-0G, LLC .... . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 83-2260477 .. NW-ORBPD, LLC NW REI (NVFIC), LLC . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 93-1728625 .. NW-Pleasant Prairie, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 47-2449044 .. NW-Promenade at Madison, LLC . . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-1367836 .. NW-Rancho, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 88-1405151 .. NW-Riverchase, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 86-3702669 .. NW-RPG Cranberry, LLC . . |NW REI, LLC . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-3273918 .. NW-San Marco, LLC Nationwide Life Insurance Company ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 33-4906424 .. NW-Southpointe, LLC . NLIC REO Holdings, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 87-3289289 .. NW-San Pablo, LLC ... . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 81-3212025 .. NW-Springfield, LLC .... NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 93-2022585 .. NW-Spring Hill, LLC NW REI, LLC .... . | Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..|92-287879%4 .. NW-SR-16, LLC . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 39-2934629 .. NW-Twin Lakes, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 92-0677233 .. L O A NW REI (NLIC), LLC wevereeeeeeeeeeeeeeeeeeeeans Ownership .|Nationwide Mutual Insurance Company ... [....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC .... COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 81-1619428 NW REI (NLIC), LLC .. . [Nationwide Life Insurance Company ... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 81-1861190 NW REI (NWFIC), LLC . . [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide ..| 31-0947092 .. OCH Company, LLC . [Nationwide Realty Investors, Ltd. .. [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
.......... 26-0263012 .. 0ld Track Street Owners Association, Inc. ... |[.. Other non-Nationwide .. . | Other.... ..0.000 .... | Other non-Nationwide ...NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide . |27-1712056 .. Olentangy Reinsurance, LLC .... N e IA........ COMPANY e Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide 31-1486309 .. Perimeter A, Ltd. ....oovvvrnnnns v | OHL] NIA....... Nationwide Realty Investors, Ltd. ........... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC ......ovvvvvvveninnnnnnes L OH NIA....... NRI Equity Land Investments, LLC ............ OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[Nationwide Mutual Insurance Company ... [...NO......ccee ...nn
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Registered Investment Advisors Services, Inc.

. 0140 ...|Nationwide QA O O R Nationwide Financial Services, Inc. ........ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide 82-0549218 .. Retention Alternatives Ltd. ...... .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....

. 0140 ...|Nationwide .. ... [31-1117969 .. Scottsdale Indemnity Company . Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide ... |31-1024978 .. Scottsdale Insurance Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide . | 86-0835870 .. Scottsdale Surplus Lines Insurance Company . Scottsdale Insurance Company . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .. 31-1610040 .. The Waterfront Partners, LLC .... . [Nationwide Realty Investors, Ltd. .. [Ownership.. ..50.000 ....|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .| 86-0619597 .. Titan Insurance Company Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide 75-1284530 .. Titan Insurance Services, Inc. . .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide .. ..| 33-0160222 .. V.P.1. Services, Inc. .......... Veterinary Pet Insurance Company . . | Ownership.. .}.100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide ... |95-3750113 .. Veterinary Pet Insurance Company .. .| Scottsdale Insurance Company Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. 0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company ............... . Nationwide Mutual Insurance Company ........ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Nationwide Mutual Insurance Company ... |....
Victoria Fire & Casualty Insurance Company
. 0140 ...[Nationwide ......ccoeeiioiiis | e 10105 ... [34-1777972 .| ceeeeiiiiiiiee | e | e Victoria Select Insurance Company .............. L OHe] s T e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen
L0140 L..[Nationwide ooooeeeeeeeeeeeiieeeeiiieeieeeeeees | eeveeiees e . Virtuo 2920, LLC v | DB e NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
L0140 ...|Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e Virtuo 2920 Mezz, LLC LDE] e NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen

9¢ClL

Asterisk

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

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




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
PART 1 - LOSS EXPERIENCE

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

1. FITE ettt e 33,028,483 |....cvverne 25,492,499 | TT.2 [ 11.6

2.1 AIIEA LINES .ot e 58,942,225 |......cccoece. 64,103,694 |.....coeiirne 108.8 | 102.9

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

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

2.4 L 121 (= e o] o A O PP RO PPN

T 1V (=3 o ST [ T74) | P ({018 ] (5.7)

3. Farmowners MUIPIE PEFl ..........cccoveveviieeeeeceeee et en s e 89,136 oo (62,932) ... (70.6) e 8.1

4. Homeowners multiple peril . 629,684,681 ..407,322,234 |..

5.1 Commercial multiple peril (non-liability pOrtion) .............ccccoeeueveieieeeeceeeforrrccenenne 27,135,910 | 13,120,891

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 21,420,482 |......ccooeneee 8,608,637

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

L I e 1T - g ot O A A AP OUTI RPN
10. Financial quaranty ..........cccoccvoeiiiiiiiiciicice e e [ [ o
11.1  Medical professional liability - OCCUITENCE ............ccueveuiieieieiiieieieieeieeseeenss oo |oeseseeeeeeeeeneseseseeeas A55 | e
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EArthQUAKE ... e 2,716,462 | 293,844 .o 10.8 | 7.3
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and MediCal) GroUP .........cccecveveveveueveueeeeeeeeeeeeeen oo sersseiees et (149) e o 92.8
14. Credit accident and health ... e e e
151 AT o] 0 O R SO OO O OO
15.2  Dental ONlY .....ooviiiiiiiiiic e
15.3  Disability iNCOME ......c.ciiiiiiiiieieee et s
15.4 Medicare SUPPIEMENT ......ccoiiiiiie i
15.5  Medicaid Title XIX ....oiviieieieeiiieiririsieteieee s
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other health ............. ... 17,805,837 |.. ... 10,068,666 |..
16. WOrKErs' COMPENSALION .......c.ccveviveeireeiieieeeteeeeeeeeteeeteeesese et ese s eeesedfer e 10,876,487 |......cocveveeee 1,830,921
17.1  Other liability = OCCUITENCE .......c.oveveeeeeeeeceeeieieieteieeee et 86,395,868 |........conc.. 61,040,895
17.2  Other liability - CIAIMS-MAJE .........oeveverriiieieieieiieee e [ 2,101,398 | 8,249
17.3  Excess WOrkers’ COMPENSALION ........ciiiiiiiiiiiiiiiieiieie et siee e e e e [esies s seees [oeie e s sieees [oesee e s iee s
18.1  Products liability - OCCUITENCE .......c.eveuiriiiieieieeeieeeseeeieeee e e 205,178 .o (118,474) [ (57.7) [ oo (177.0)
18.2  Products liability - ClaimS-mMade ..........cccoiiiiiiiiiiieeeeee e e [ [ [
19.1  Private passenger auto no-fault (personal injury protection) ...........c.ccceevee.fervrnriieneens 12,757,916 oo 6,581,853 |...cooiicn 51.6 | 193.6
19.2  Other private passenger auto liability ...............cccceoevevevereececeeeieieeeeeeeee e 271,890,965 |.......ccoconv 160,923,695 ..o 59.2 | 56.3
19.3  Commercial auto no-fault (personal injury protection) ............ccccceeeveveeeeeeesfovroennnnnneenns 173,948 [ (553,826)|....c.ccvvevernne (318.4) | (204.8)
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 19,225,868 |................ 10,220,659 |...ooiiicceeee 53.2 | 55.9
21.1  Private passenger auto physical damage ..............cocoeeuerrerenirirneeeeenes e 265,097,811 |.ocorneeee. 113,663,684 |....c.oooveiine 42.9 [ 47.4
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 3,280,417 | 1,336,886 |..veveeeeeeieieieiens 40.8 | 54.7
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. FIARIEY vttt e 890,428 |......coooeene 61,545 | 6.9 | 2.6
24, SUMELY ettt e 102,975,593 |..covvinnne 26,138,639 |....c.ooie 25.4 [ 20.1
26. 259,882 ..o (49,396) ... (0] ] (4.7)
27.  Boiler and MAacChiNErY ..........cccooiiriiieiiieireisiee e 3,330,417 oo 692,329 .o 20.8 [ 22.0
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
35. Totals 1,677,138,611 970,049,781 57.8 66.4

DETAILS OF WRITE-INS

BA0 T, ettt e e et et e e e et e e aaneeeaneeeeaneeeanneeenneeennneee|oreenare e e s et e atreenere e e s reeeane [ereeeenee e n e e e e e e nneesenneeenn [oreeenee e e e e e e e e e e e ene [ree e e e e e e e e
0 P SO PSP PTOR TP
B3, ettt e e e e e et e e ane e e aan e e e neeeetneeeanneeeaneeenanee|oreenare e e s et e et et e s ne e e s reeeane [ereeeenee e r e e s e e e nneessnneeean [oreeenn e et e e e e e e e e e ene [ree e e e e e e e e e
3498. Summary of remaining write-ins for Line 34 from overflow page ..ol i [ [
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

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

Fire ....... ... 14,660,107 |..
ATEA LINES ..ottt e 28,927,549
[ LBk o) (SN o 1= 1 o7 o o OSSOt RPN
Federal flOod ............ocuiiiiiii e e
[ EAY= L S o (o] TSR RPN
PrIVALE flOOT ......vviiieieteis ettt | 1,184,847
Farmowners MUIIPIE PEFIl ..........c.coviiiviiiecieteieeieee ettt es s s ssas |t (10,377)
HOMEOWNEIS MUILIPIE PEIl .......o.vivieiiviictieicteee ettt ettt sttt ee b esebe s sensssens s fee e sneennens 330,419,684
Commercial multiple peril (non-liability POrtION) ............ccerrieieieieeeeeeeeeceeeee e e 44,045,309
Commercial multiple peril (liability POrtION) ........ccovviriiueieieriiiriririseieteeees e sesens [ererereieeneen 30,863,493
[ lo g (e =T T o U E=T =T o YOS KPP
OC@AN MAMNE ...ttt bbb bbbt bbb st b et s [ee s b e e sttt
INTANA MAMINE ....ecvoeeet ettt sttt ees et s st et es ettt sttt ens et sns et |oe bttt 64,609,807
PELINSUIANGCE .......oviiiiiii e e
[ LaE=TaTer = e UE= T =T TS UO FTOTOTORTN
Medical professional liability - OCCUITENCE ...........ccoiiiiiiiiiii e e
Medical professional liability - ClaIMS-MAAE ..........ccoiiiiiiiiii e
EQMNGUAKE .....ceeeeeeceeee ettt ettt ettt ettt ettt s et e et et e et s et e s s e ettt 1,784,628
Comprehensive (hospital and medical) INAIVIAUAL .............ocoiiiiiiiiii s [,

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

Vision only
Dental only
Disability INCOME .......iiiiiiiii bbbt saees
Medicare supplement
Medicaid Title XIX
Medicare Title XVIII

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made .

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

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

Private passenger auto physical damage

Commercial auto physical damage

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

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

................... 6,840,464
................... 7,056,360
61,400,063
................... 1,071,317

................. 56,505,916

580,982,940
................. 60,050,800
42,305,966

17,839,375
15,475,318
110,190,424
................... 1,935,434

... 37,158,338 |..

... 42,386,369
64,807,313

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

... 12,373,001

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

................... 5,908,926 |................ 11,981,727 |................. 14,814,620
................ 127,325,836 |...............260,816,570 |..............295,414 839

...... 235,779 |.. <.....373,656 |.. . 111,149

26,213,960 40,123,485 14,390,081
................ 124,573,378 |................253,024 047 |................285,793, 148

4,772,353 |.. .. 7,434,330 |.. ..2,257,621
....................... 346,477 |..coccvvne.... 964,128 [ 1,011,641
................. 53,496,949 |................109,904,633 |................ 101,732,366
....................... 308,147 |...........c..c......452,353 |...................... 218,856
................... 3,939,232 |..................5,668,389 |.................2,447,068
............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX

940,005,597 1,729,923,885 1,757,798,895

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2025 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2025 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2025 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2022 + PIiOT oo oo 3,641,813 [ ... 3,679,873 |.ccceenee 7,321,686 |..cocennene 1,309,565 |..................57,400 |............. 1,366,965 |............ 2,926,491 105,504 |............. 2,946,136 |..covenvne 5,978,131 [ 594,243 |............... (570,833) ... 23,410
2. 2023 o 1,492,084 |.... ..1,890,414 |. ... 3,382,498 |.... . 672,261 |.. . 1,135,997 |.... ....14,601 |. ... 1,486,883 |.... .. 2,697,481 |. 217,307 |.... ... (290,063)|.. (12,756)
3. Subtotals 2023 + Prior ..........c...foeeereenns 5,133,897 |............. 5,570,287 |............ 10,704,184 |............. 1,942,959 | 96,267 | 2,039,226 |............. 4,062,488 180,105 |.cceenve 4,433,019 | 8,675,612 |...covvenee. 871,550 |.oceeenenee (860,896)|......cccvevenne 10,654
4. 2024 ..o 1,795,944 |.............. 3,376,540 |............. 5,172,484 |............. 1,169,939 | 192,709 |............. 1,362,648 |............ 1,176,912 169,151 | 2,371,879 | 3,717,942 oo 550,907 |..ccovvvunee. (642,801)[....cccvvvenenee (91,894)
5. ....6,929,841 |.... ....288,976 |.... .. 3,401,874 |. ....5,239,400 |.... ..349,256 |.. ....6,804,898 |.... .12,393,554 |.. ... 1,422,457 (1,503,697)|.. ....(81,240)
6. 2025 ..o XXX 2,111,759 .o 2,111,759 |........... XXX 809,705 |............ 2,298,432 |...conne 3,108,137 |......... DO & ST DO & S XXX
7. 6,929,841 8,946,827 15,876,668 3,112,898 2,400,735 5,513,633 5,239,400 1,158,961 9,103,330 15,501,691 1,422,457 (1,503,697) (81,240)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 20,927,296 Line 7 Line 7 Line 7
1. 20.5 2. (16.8) 3. (0.5)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.4)




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

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

[ ]

o
—

0 2
0 2
[}

o
—
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets .......ococoooiiiiiiiieieeececeeeeees [ 68,810,000 |....ccee...... 68,810,000 |....oveeeeeeeeee e e
2505. Funds held equity pools & associations . 76,777,707 ... 76,777,707 ... ..178,574 618
2506.  Miscellaneous aSSEES .......coccoiiiieieieieicececccee e o 63,855,645 |.................. 1,787,327 ..o 62,068,318 |................ 68,920,295
2507.  QOther assets nonadmitted ..o [ 21,237,042 | 21,237,042 |
2508.  Recoupment receivable ...................... 17,670,086 ..o ... 17,670,086 |...
2509. Third party administrator receivable .........cccooeoioveiivieceicceceeeceeeees [ 83,861,452 |..ocoveueen. 25,099,533 |.oooviine 58,761,919 ,085,
2597. Summary of remaining write-ins for Line 25 from overflow page 432,211,932 116,933,902 315,278,030 298,243,021
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,

Statement Date

Prior Year

2504.
2505.
2506.
2507.
2508.
2509.
2510.
2597.

Miscel laneous liabilities
Pooling expense payable
Reserve for state escheat payments
State surcharge/recoupment payable ....
Third party administrator payable
Accrued interest payable on surplus notes
Accrued derivative liability
Summary of remaining write-ins for Line 25 from overflow page

.......................... 3,138
545,229,542

..143,403,699

586,626,992
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

2. Cost of acquired:

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

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

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

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

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

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

8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.cveveeeceeeceeeeeeeeeececeeeeteeeeseaesete s s s eaeaesesesesssassesesesessassesesesassssssssesesssssssssesesassssssnsnssnnnns [oesesescneaesens 14,046,896 |........ccooc... 30,247,094

9. Book/adjusted carrying value at the end of current period (LINeS 142+3+4-5+6-7-8) ........ccccvovvevereueueeeeeeieeeieneieseaeesenesenenes oesereeseeeennas 295,152,057 |..covvnenne 307,000,945
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 295,152,057 307,000,945

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

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

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 54,900,000 |................. 84,040,000
2.2 Additional investment made after acquisition . e 36,558,098 |....cocoe.. 39,069,006

3. Capitalized deferred interest and other ............. IO FO 8,826,577 |cveverereenne 17,912,695

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

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 4,529,676 |.....cocvevnee 3,933,540
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,748,779,165 |............ 1,770,713,054
12, TOtal VAIUGHON BIIOWANCE ......ouveieeiaieiaieieieis ettt h et s ettt [ooneniseninaas (2,118,642) ...
13.  Subtotal (Line 11 plus Line 12 IO 1,746,660,523 |............ 1,770,713,054
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,746,660,523 1,770,713,054

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

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

2. Cost of acquired:

2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 99,785,231 | 64,817,113
2.2 Additional investment made after acquisition . i [ 228,521,646 |.............. 460,190,244

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

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

5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (34,145,109) ..o 35,109,100

6. Total gain (loss) on disposals .................... ... 15,423,850 |... ... 46,803,138

7. Deduct amounts received on disposals . o [ 244 673,722 |...cveene. 593,432,585

8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION .................ccceueieieiiieiiieiereeeeeee e [oeeeeeeeeeeieene 14,790,936 |......covvvve. 33,401,700

9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 14,931,102 oo (5,059,561)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 8,125,111 | 31,550,695
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,755,249,940 |............6,698,322,989
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e S TR 69,059,090 |................ 60,896,440
13.  Statement value at end of current period (Line 11 minus Line 12) 6,686,190,850 6,637,426,549

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

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

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,407,459,101 |........... 2,641,874,050

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 18,827,121 [ 35,115,229

4. Unrealized valuation iNCrEaSE/(AECIEASE) ...........ceuiiiieuirereiiiiisisetesessssesse ettt sssssete s st ss st se s st sssssese b s s sssesesesessssnsesesesessssnsnss |ocicecesesninas 554,251,949 |............ 1,468,392,569

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..104,863,415 |... ....(5,837,397)

6. Deduct consideration for bonds and stocks disposed of . I 1,800,255,274 |............ 2,531,001,240

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 18,626,203 |................ 46,269,743

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 29,617,619 |.coeneeee (13,192,271)

9. Deduct current year's other than temporary impairment FECOGNIZEA ...........ceiririririieieieieiint st sssnes [oeseseeneeeeeeeeeaeaeas 302,272 | 9,239,355
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. ... (2,107,550) ..o 1,911,540
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeurmriririririererereeeeseseeeeienes e 30,963,877,373 |......... 30,670, 149,467
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 43,558,988 |......ccccevnne 49,252,213
13. Statement value at end of current period (Line 11 minus Line 12) 30,920,318, 385 30,620,897,254
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all 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 [ 7,221,996, 117 .o 167,585,966 |................ 275,631,359 |...corinee 67,884,556 |............ 7,221,996, 117 |............ 7,181,835,280 |oevoeoeccieeecccene [ 7,437,456,700
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 4,770,424,001 |....cooocee. 181,658,439 |.............. 115,926,698 |............... (60,495,585)|............ 4,770,424,001 |........... 4,775,660,277 [..o.ceeecrirriiccirnices foeeereinens 5,058,529,682
B NAIC B () et bbbttt et [ e 428,789,818 |....ccceenvee 36,077,400 |........oconv.c. 37,080,178 |....ocvveeeenne 7,136,656 |................ 428,789,818 |................ 434,923,696 |......oooveereereeiecnees [ 394,197,090
L Y (@2 - PSR SRSR TR PRRTSTRRTY NSRRI 275,643,460 |...........c..... 36,318,646 |.......coenec. 27,843,006 |.......cccecc.. 21,695,792 |.....ooeenne 275,643,460 |................ 305,814,892 ..o [ 258,335,769
5. NAIC5 (a)... IO PR 51,857,139 | 14,664,990 |........cccoeee. 5,762,487 |.....ccco.... (3,463,696)|................. 51,857,139 | 57,295,946 |..eoviiieereeeees [ 48,138,268
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 5,223,719 (5,223,719) 5,223,719 5,676,115
7. Total ICO 12,753,934, 344 436,305,441 462,243,728 27,534,034 12,753,934, 344 12,755,530,091 13,202,333,624
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 3,700,240,180 320,737,730 218,457,215 |...............(14,131,962) ............ 3,700,240,180 |............ 3,788,388,733 | [ 3,737,857,659
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 132,725,354 | 35,852,804 |...coooviinnne 1,314,306 132,725,354 167,328,027 |..ooececiiccceeneis oo 113,545,673
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 33,222,239 .o 2,130,551 [ 913,784 | 10,919,822 |................. 33,222,239 | 45,358,828 | [ 24,893,740
I 7Y (2 SO STET NOOOOOOORRR K TO OO RRRTRRRR ISOOORRTSRRRR NP 3,043,645 ..o o 3,043,645 |......oooviiiccires o 1,517,319
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 7,507,755 [ [ 1,715 | (1,419) | 7,507,755 .o 7,504,621 |ooeeceeeeceens [ 11,905,769
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 1,923,770 (820) 1,923,770 1,922,950 7,124,799
14.  Total ABS 3,875,619,298 358,721,085 220,687,020 (106,565) 3,875,619,298 4,013,546,798 3,896,844,959
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 28,257,941 |....cooin 1,579,749 |...oovvin 2,756,219 | 1,178,685 |..oeveeeee 28,257,941 | 28,260,156 |....oveeeeceeeeieieeeieieieene [ereeeieienens 26,800,077
L 72 (2SR PRRRSTSRT SRR 451,500 [...cececieriricicieirriies e [ o 451,500 |....ooevvrvirnnne 451,500 [..coeeeeeircceieirces o 451,500
17, NAIC 3 oottt ettt tes et et s e s b bt s st e s A AR AR Rt e s e AR R s e R Rttt et et sesesesene et esesesesesenen [seeeeenenes e s s et ense e a et rninae [oeeinnen e eannen e ennes[oeeeeeeaee et eieins [eseinn s en e e [oee e ei e nens [reeeeieinn e enn e [oree e neies [erer e
T8, INAIC 4 oottt sttt et se s sessesessesessesessesensesensesesessensssesessesessesessasassesensnnen [reenerennnennnnennnnen B0 208 | [ e (42,312) | 47,208 4,896 .o [ 515,007
19, INAIC B bbbt bbb bbbttt b et aens [seen et 1,170,199 oo 862,381 [ e 21,283 | 1,170,199 | 2,053,863 ... e 585,717
20, INAIC B ..ottt h bbb et h ekt h et bt bt b et et h e e et ettt b et et n et
21, Total Preferred STOCK ..o 29,926,848 2,442,130 2,756,219 1,157,656 29,926,848 30,770,415 28,322,301
22. Total ICO, ABS & Preferred Stock 16,659,480,490 797,468,656 685,686,967 28,585,125 16,659,480,490 16,799,847,304 17,127,500, 884
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ NAIC4 $ i 328,267 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 328,267 XXX 329,684 5,756
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

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

2. Cost of Short-term INVESIMENTS ACGUITET ............coiiiiieeeecececeeeeee ettt sttt s s ese s s st sesesesessasssssesesesesnsnas [ereensseeseseaennnens 488,843 |......cc.c... 279,617,371

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

4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (1,418) |-

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

6. Deduct consideration reCeiVed ON AISPOSAIS ..............c.ccueuiuiuiiieeieieietesesieee s et e te et sesese e s st e sesesesesessssesssasesesesesssssasssssesesesessanas |oeesesesesenenensnnen 159,158 |...cccoeene 655,889,777

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

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiie it ene [oee s ees [oaeeieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceeiirieierereeeeeeeeeeieieeeeeseeesenens [ereeeeeeeeeeeeees 328,267 |
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 328,267
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

SSAP No. 108 adjustments

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

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

................ (31,908,985)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (11,712,905)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (11,712,905)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (2,861,380)

3.14 Section 1, Column 18, prior year 1,760,714 ... (4,622,095) ...ocovees (4,622,095)

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (2,861,380)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 1,760,714
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (4,622,095) ................. (4,622,095)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovurueueieeeeeeeeeeeeeeeeeaeeeteseseesaesesesesesssasseessesessssassssesessasssassasanas 25esesasasassesesesassasasseen (1)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current PEriod (LINE 6 MINUS LINE 7) ......c.c.ovovrurueueieeeeececueteteseeeescaeteteseeesscaesetesesessssesesesesssssssesasasessssesesesasassssssesesassssssesesasasas S4sssesssesesssnsnassesasana (1)
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt ettt ee st e et e eS8 e e s e s s e e s st s s sne et s et s et s nes bebesniesnias (11,712,906)

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (11,712,906)

Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 7,758,128

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (19,471,033)

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

Fair Value Check

Part A, Section 1, Column 16 (8,691,284)

Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (705,018)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (9,396,302)

Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 5,435,038

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (14,831,340)

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

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 4,320,842

Part B, SECHON 1, COIMN 20 ......iuiuuieiuititieetieetsisetstsetsesese st sseeees e e b e e e e £s b e b £ b £t e e ee e e bbb eb bbb bbbt ens oebesictesectnes 43,017,783

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 47,338,625

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

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

2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 13,398,810,112 |.......... 27,180,023,562

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

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

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

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 13,108,664,698 |........... 27,309,343,216

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiiiiie et ens [eee e ees oaesiee s e s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiievrrerereeeeeieeeeieieeseeeeeesenens [ereeeeeeeeenens 803,081,267 |...ccceuenee 512,935,853
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 803,081,267 512,935,853
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

1 4 5 6 7 8 9
Location

2 3 Additional

Book/Adjusted Investment

Date Actual Cost at Amount of Carrying Value Made After

Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
One Nationwide Plaza, Home Office . | Columbus 01/01/1976 0 2,384,527 e 2,311,736
Plaza 3, 245 N. High St, Office . .| Columbus .. ...01/01/1989 .. 3,765,793 |.. .. 3,515,964

10/12/2011
04/30/2001

.| Columbus
Des Moines

High St Walkway
1100 Locust St, Office
215 N. Front St, Office .. .| Columbus .. ...01/01/1998 .. . .
285 N. Front St, Garage Columbus 01/01/1998 .......... 348,555 348,555

0199999. Acquired by Purchase 7,252,158 6,975,230

0399999 Totals 7,252,158 6,975,230

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes | brances Year's i Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recaan (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 Totals




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103729 ... BLOOMINGTON . 04/14/2025 ..
00-1103737 ... BLOOMINGTON . 04/24/2025 ..
00-1103742 ... SAN ANTONIO . 05/29/2025
00-1103749 . HUNTERSVILLE . . 05/29/2025

0599999 Mortgages in good standlng CommerC|aI mortgages-all other 94,617,727

99-0000095 SPRING -ttt eee et eseeeeeseeseeseemeemeeseemeemeeseeseeseeseemeeseeneeneeneeneeneeneeneeneeneeneeneans 05/27/2022 66,800,000
99-0000127 ... ENCINITAS .. . 07/31/2024 .. .. 96,700,000
99-0000128 ... SYRACUSE ... . 06/21/2024 .. . . .180,000,000
99-0000097 ANN_ARBOR 02/11/2022 i o 5,100 |oeeieeieiiiisini s | 1 525,491 68,181,818
0699999. Mortgages in good standing - Mezzanine Loans 13,880, 196 411,681,818

0899999. Total Mortgages in good standing 54,900,000 13,880, 196 506,299,545

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 54,900,000 13,880,19% 506,299,545

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
00-1102163 ... STERLING .... UV P R 06/04/2014 ....06/11/2026 .... e O O PP N 20,780,707 |.
00-1102873 ... LONG BEACH .. e [ 05/14/2018 ....05/30/2025 30,000,000 |.... T P P PPPPPPPP TN 30,000,000 |.......
0199999. Mortgages closed by repayment 51,035,965 50,780,707 50 780,707
00-1001038 .......ceeeeeeeeeenenns ITHACA e foeeeeeeee N [ | R RVAT V007 R R RN 7,863,017 [ceevveeiiiiiiiiiiis Jooreeiiiiiiiiiins o fo e s e 166,841 |............ (G A N
00-1101969 ... JACKSONVILLE oo v Fla e s s 09/12/2013 .. 187,477 |...
00-1102024 ... LAS VEGAS 10/11/2013
00-1102034 ... SAUK RAPIDS . 10/12/2018 .. 169,638 |...
00-1102058 .. | MANCHESTER ... 10/12/2018 .. 184,201
00-1102163 .. | STERLING . .06/04/2014 .. 128,262
00-1102262 .| DALLAS . .06/30/2021 .. .265,844
00-1102398 ... RENTON ... . PR FOR R RN 08/06/2015 ...130,942 |...

00-1102417 ...
00-1102466 ...

NATICK . JUUT RO R 09/30/2015
WILMINGTON .. [T T R 10/12/2018
J PPN R 10/12/2018

00-1102550 ... FAIRBORN ...

00-1102588 ... CARLE PLACE [T T R 10/12/2018

00-1102633 ... POWAY JURT RPN R 11/15/2023 .
00-1102752 ... HOUSTON ... e 06/30/2021 ...339,721 ...




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

AIE

00-1102757 ... BALT IMORE
00-1102779 ... FAIRFAX ...
00-1102798 ... WALTHAM ...
00-1102809 . [ CHICAGO

00-1102821
00-1102884
00-1102894 ...
00-1102896 ...
00-1102901 ...
00-1102910 ...
00-1102935 ...
00-1102939 ...
00-1102989 ...
00-1102978 ...
00-1103009
00-1103018
00-1103032
00-1103037 ...
00-1103051 ...
00-1103057 ...

00-1103066 ... CHATTANOOGA ...
00-1103078 ... PHILADELPHIA ..
00-1103140 ...

00-1103160 ... WEST SACRAMENTO ...
00-1103164 ... MENOMONEE FALLS .
00-1103166 PHOENIX ...
00-1103186 . | ST LOUIS ..
00-1103256 .. | EMERYVILLE
00-1103259 .. | SAUK RAPIDS .
00-1103261 . [HUNTINGTON BEACH
00-1103264 ... FAYETTVILLE
00-1103281 ... LAKE OSWEGO ...
00-1103295 ... MILWAUKEE

00-1103323 ... ONTARIO ...
00-1103361 ... MEMPHIS ...
00-1103385 ...

00-1103466 .. | GRAND RAPIDS
00-1103636 . [LOS ANGELES
00-1103680 LEXINGTON ...

00-1103686

.. | CHICAGO ...
. | FARMERS BRANCH

MECHANICSBURG ...
ALBUQUERQUE .
NEW YORK ...

.| TORRANCE .
. | CARLE PLACE
GARDEN GROVE ..
WARRENVILLE ...
SCOTTSDALE

AMERICAN CANYON .

13 802,459 |....
..26,410,863 |.

...4,193,854 |....
13,300,456 |....
19,074,939 |....

....63,584 |.
...53,656 |.

110,501 |.
203,872 |
.18,999 [.
.26,698 |.
.25,409 |.

... 202,866 |...
.. 380,081 ...

209,510
..27,050
..53,053

203,872
..18,99
..26,698
..25,400

.. 261,103 |...

.. 110,501 |...

00-1103696 . HOUSTON .39,400 |. ..39,400 |...

0299999 Mortgages with partial repayments 434 878,896 5,660,245 5,660,245

99-0000095 ...veuveiiiiiiiniieins [SPRING oo Jooesneennsneenss Hneessesneesnens Joreennen crneses Jooeeni0B/27/2022 vovssfoveereniens orresrens forennean 14,645,438 |..oovirneriinnennee fevininiis o o, 280,905 |- 280,905 [coveiviiiiiiiies i 19,344,118 |......... 19,384, 118 [ e foiiiiiiiis
0499999. Mortgages transferred 14,645,438 280,905 280,905 19,344,118 19,344,118

0599999 - Totals 500,560,300 280,905 280,905 75,785,071 75,785,071




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

€03

1 2 6 7 8 9 10 12
3 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 Additional
Identification Name or Description City or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Investment
.| GSO Capital Opportunities Fund II1 LP .. Wilmington . .|Blackstone ....06/03/2016 ... 2 ....250,188
HPS Specialty Loan Fund V, L.P. .. New York HPS Investment Partners ..01/25/2021 . .2 .937,824 |..
HPS Specialty Loan Fund V-L, L.P. .. New York HPS Investment Partners ..01/25/2021 . .2 .1,116,380 |..
.. |Kayne Senior Credit Il Offshore Fund, L.P. .. Wilmington . .|Kayne Anderson .|....06/23/2014 ... 2 ... 128,792
.|MCP Private Capital Fund Il, L.P. .. Luxembourg City .|Metric Capital Partners .|....05/07/2014 ... 2
. |Newstone Capital Partners I, L.P. ... Wilmington .[Newstone Capital Partners ... .|....12/29/2010 ... 2
.. |Newstone Capital Partners III, L.P. .. . |Wilmington .... .[Newstone Capital Partners ... .|....09/20/2016 ... 2
.. | Oaktree Opportunities Fund XII, L.P. . Los Angeles .. .|Oaktree Capital Management .. .|....08/12/2024 ... 3 . 4,000,000
.| Sound Point Strategic Capital Fund II, LP ... Hackensack . .|Sound Point Capital .. ....07/14/2023 ... 2 .... 3,740,190 ... 4,680,260 |...
..| TCW Direct Lending VIII LLC New York ... e feeenn NV .. | TCW Group ..01/31/2022 ... 2 .... 4,687,870 ... 7,614,083 |...
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 15,089,418 75,503,738
....................... 24XBFS Limited Partnership ....cceevveveviieiiiniiinnnnns Cayman Is1ands ......ccuvvevunverunienunnennns Advent International .........ccooveiviiinniinnnnns e eeeeeeens [02.06/26/2025 ... B 740,465 [
..|Actis Global 4, L.P. ...cccceeene London | Actis o |--- 1271572011 .. 3 ....287,789
..|Affinity Asia Pacific Fund I11 .. Grand Cayman .... .|Affinity Equity Partners . . |....12/15/2006 ... 3 .... 131,647
.| Alplnvest Co-Investment Fund (Onshore) IX, L.P. . Wilmington . .[Alplnvest Partners ...10/29/2024 ... 3 ...675,127
Altaris Health Partners V, L.P. New York Altaris Capital Partners . .3 . 1,602,549 |..
Ampersand 2020, L.P. Boston Ampersand Capital Partners . .3 .708,522 |..
Ampersand 2023, L.P. .... Boston Ampersand Capital Partners . .3 . 1,218,968 |..
..|Berkshire Digital Infrastructure Fund, L.P. ... Boston ... .|Berkshire Partners .|....05/12/2023 ... 3 ... 483,498 .. 1,528,240 |...
.. [Berkshire Fund XI, L.P. ......... Boston ... .|Berkshire Partners . |--..06/09/2025 ... 3 9,825,696 |...
.|BIF IV Renewable Sidecar-B, LP .. |Toronto .. .|Brookfield Asset Management .|....03/20/2020 ... 3 ....241,168 2,143,217 |...
..|Blackstone Infrastructure Partners (Supplemental Account I1) L.P. [New York ..|Blackstone .. .|....04/13/2020 ... 3 ... 174,911 4,355,852 |...
..|Blue Owl GP Finance Investors (US) LP Dover ... ..|Blue Oul .... o|---.07/29/2022 ... 2 e 6,643
..[Blue Owl GP Stakes I11 US Investors LP ... . |New York ... ..|Blue Oul .. . |--..09/30/2016 ... 3 .... 495,898
..|Blue Owl GP Stakes IV US Investors LP New York ... ..|Blue Oul .. . |--..06/11/2018 ... 3 ... 356,388
.[Blue Owl GP Stakes V US Investors LP ... New York ... .|Blue Oul ...10/28/2022 ... 3
BOND 111, LP oo WiImington . Bond Capital .. 08/31/2022 A
Brookfield Infrastructure Fund IV . Toronto .. Brookfield Asset Management 11/05/2019 .3 ..
Brookfield Infrastructure Fund V Toronto Brookfield Asset Management 08/10/2023 .3 .329,726 |..
.. |Buckman PPC Co-Invest LP .. Dover . Pritzker Private Capital . ..06/27/2025 .3 1,003,426
..|Catterton Partners VII, L.P. Greenwich L Catterton ......... ..09/03/2013 . .3 470,057 |..
.|Clearlake Capital Partners VII, L.P. . Dover .|Clearlake Capital .. .|....04/26/2022 ... 3 ,534,479
. | Dawson Portfolio Finance 3 LP .... . [Wilmington .... .|Dawson Partners .... .|....10/30/2019 ... 3
. | Dawson Portfolio Finance 4 LP .... . [Wilmington .... .|Dawson Partners .... .|....11/25/2020 ... 3
.. | Dawson Portfolio Finance 5 LP . [Wilmington . .|Dawson Partners .... . )....02/25/2022 ... 3
. |EnCap Energy Capital Fund IX, L.P Dallas .|EnCap Investments . .|....12/07/2012 ... 3
. |EnCap Energy Capital Fund VIII Co-Investors, L.P. . . |Houston .|EnCap Investments .... ....12/08/2011 ... 3
EnCap Energy Capital Fund X, L.P. .. Wilmington . EnCap Investments . ..03/31/2015 . .3
EnCap Energy Capital Fund XI, L.P. Houston .. EnCap Investments . ..07/17/2017 . .3
EnCap Energy Transition Fund 1-A, L.P Houston .. EnCap Investments . 04/21/2021 .3
EnCap Energy Transition Fund |1 . Dallas EnCap Investments . 02/07/2023 .3 .. 16,293,813
Energy Spectrum Partners VIII LP Dallas ... Energy Spectrum Capital ..04/08/2019 .3 2,824,680
..|EQT Infrastructure V .. | Stockholm .. ...|EQT Group .|....08/13/2021 ... 3 5,214,978 |...
.|EQT Infrastructure VI . [Stockholm .. ...|EQT Group . )....04/11/2024 ... 3 6,935,824 |...
.. |Falcon Co-Investment Partners, L.P. .. . | Dover ..|Clearlake Capital .. .|....02/15/2022 ... 3 ... 1,446,318 |...
S[FPV Fund 1, LLP. e San Francisco ... .|FPV Ventures . |.-..06/21/2022 ... 1 ... 1,345,000 |...
.|Global Infrastructure Partners IV, L.P. .. New York e | .|Global Infrastructure Partners .. ....10/23/2019 ... 3 ... 4,428 210 |...
....................... GTCR Fund XIV, L.P. tiiiiiieiiiiiiiiiiiiiecciciiieee s Chicag0 ..vvviviiiiiiiiiiiiiiiei e GTOR eveiiiiiiiiieie e i ittt e eeeeen ... 10/23/2024 .. 3 eeee...... 8,377,000
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|GTCR Strategic Growth Fund |, LP . | Chicago . ....09/29/2022 ... 3 ... 4,331,000 |... .. 0.450
H.1.G. Europe Middle Market LBO Fund, L.P. Grand Cayman . .CYM. H.1.G. Capital ..06/18/2021 . .. 9,820,032 1.270
H.1.G. Middle Market LBO Fund IV LP .. Miami ... H.1.G. Capital .. ..09/29/2023 . . 1,030,514 |.. .. 10,003,556 0.230
.. |HPS Strategic Investment Partners V, L.P. New York ... .[HPS Investment Partners .. .|....08/04/2022 ... |...... .... 215,490
.. | 1CG Europe Fund VI (No.1) Limited Partnership . .. |St Helier .| Intermediate Capital . .|....06/26/2015 ...|...... ....644,401
.. | 1CG Europe Fund VI, L.P. covviiiiiiiiiiiieenans . [St Helier .| Intermediate Capital . .|....08/24/2018 ...[...... ... 335,453
..| ICG Europe Mid-Market Fund Il SCSp ... Grand Duchy .. .| Intermediate Capital . . |....07/23/2024 ...|...... ....928,606
. |Landmark Equity Partners XVI, L.P. ... Wilmington .... .[Ares Management .|....12/06/2018 ...|...... ...723,616
..|Magnolia Software Co-Investment Partners, LP .. Dover .|Clearlake Capital .|....06/13/2025 ...|......
..|Navis Asia Fund VITI, L.P. coiiiiiiiiiiiiiiiienns Grand Cayman .... .[Navis Capital Partners . .|....05/08/2019 ...{......
.| One Rock Capital Partners Il, L.P. ... New York ... .|One Rock Capital Partners ... ...10/30/2017 ...|......

.. |Peppertree Capital Fund VIII, L.P. ...
. | Peppertree Capital Fund X, LP .
.. [Permira 1V
..|PPC III LP ..
..|PPC IVLP ....
..|Public Pension Capital, LLC .
..|Rev1 Fund I, LLC
- [Rev1 Fund |1, LLC

..[Silver Lake Partners IV, L.P. .
..|Silver Lake Partners V, L.P.
..[Silver Lake Partners VI, L.P. .
..|Silver Lake Partners VII, L.P. ..............
..|Silver Lake Strategic Investors VI, L.P. .
..|Siris Partners IIl, L.P. .
..|Siris Partners IV, L.P. ...
.|SL SPV-2, LP

.| SVB Venture Overage Fund, L.P.
.. | Theory Ventures, L.P. ...
..| TPG Asia VIII (A), L.P.
.. | TPG Heal thcare Partners, L.P. & Affiliated Partnerships ..
. [TPG Partners IX, L.P. oo eeeaen
.| TPG Partners VIII, L.P. & Affiliated Partnerships .

One Rock Capital Partners IIl, L.P.
Orbit Private Investments, L.P. .
Palms Co-Investment Partners, L.P.

RiverGlade Capital Il
RiverGlade Capital, L.P. ..
Riverside Strategic Capital Fund I, L.P. .

Sona Credit Fund LP
Sorenson Capital Partners II1, L.P.
Stewart Holdings | LP ........
SVB Capital Partners V, L.P.
SVB Capital Partners VI, L.P

TPG VIII Croc CI 1, L.P. coeiiiiiiecciieee e
True North Fund V LLP, fka (IVF V) ...
Upfront VI oveeeiiiiiiiieiieeees
Veritas Capital Fund VIII, L.P. ....

. [Wilmington .

. [Wilmington .

. |Fort Worth .

. | Dover
Port Louis, Mauritius .

New York
Dover .
Dover .

. [Chagrin Falls ...
. |Chagrin Falls ...

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

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

New York ...
New York ...
London ...
Wilmington .
Wilmington .

Silicon Valley .

San Francisco
Wilmington ....

. [Palo Alto ..

Fort Worth .
Fort Worth .

Fort Worth .

New York ...

. |Wilmington ....

One Rock Capital Partners
Siris Capital .
Clearlake Capital
.|Peppertree Capital Management .
.|Peppertree Capital Management .
..|Permira
..|Pritzker Private Capital ....
..|Pritzker Private Capital ....
.|PPC Enterprises .
.|Rev1 Ventures ...
.|Rev1 Ventures
RiverGlade Capital
RiverGlade Capital ...
Riverside Strategic Capital
Silver Lake ...
Silver Lake .
.|Silver Lake ...
.|Silver Lake ...
.|Silver Lake ...
.|Siris Capital ....
.|Siris Capital ....
.|Silver Lake
Sona Asset Management
Sorenson Capital
Dawson Partners ....
Pinegrove Capital Partners
Pinegrove Capital Partners
.[Pinegrove Capital Partners ..
..| Theory Ventures ....
..| TPG Capi tal
..| TPG Capital ...
..| TPG Capital ...
..| TPG Capital ...
..|TPG Capital ...
..| TRUE NORTH
Upfront Ventures
.|Veritas Capital ....

o |---.01727/2020 ...
o |----01729/2024 ...
. |---.07/18/2006 ...
< |[----0072172021 ...
. |---.05/28/2024 ...
+[----05/10/2022 ...
. |---.06/30/2016 ...

...07/15/2021 ...

. |---.01/06/2021 ...
. [---.01/04/2024 ...
+|[----08/02/2023 ...
o |----12/02/2014 ...
+[----03/15/2019 ...
....09/14/2023 ...
..06/28/2025 .

. |---.06/17/2015 ...
o |----04/28/2023 ...
. [----08/01/2023 ...
. |---.10/01/72019 ...
o |[----09/27/2023 ...
. |---. 1070172019 ...
o |----04/12/2021 ...
....03/18/2015 ...
..12/3172021 .
...07/01/2022 ...

WO WO DWW o 0L N LWL WD WL WD WWWWWWWRNNNN ® W

..30,000,000

....231,000
. 1,500,000

.... 195,000

.221,661
,077,200
....89%6,826

. 244,181
,262,012
.... 116,255
....... 3,675

A

|

.646,472 |..
.501 ).

.2,617,807 |..
.375,163 |..
.215,001 |..
.. 33,801 [..
.. 75,961 [.

...642,883

..19,201,816
1,138,415
1,217,626
...922,015
5,862,797

... 2,983,951 |...
.. 11,791,867 |...
.. 17,489,278 |...
...108,271 |...
.. 1,320,000 |...

2,074,075 |...
..10,194,986 |...

.. 4,375,629 |...
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
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

....07/01/2021 ...
..03/28/2023 .
..07/09/2024 .

....170,810
. 1,687,419 |..
.404,247 |..

.|Veritas Capital
Vista Equity Partners ..
Warren Equity Partners .

.|Veritas Capital Vantage Fund, L.P. ......
Vista Equity Partners Fund VIII, L.P. ..
Warren Equity Partners ELIDO Fund |1, LP .

Wilmington .
Austin
Dover ....

¢'€03

..|WEP ELIDO Il Its Co-Investment, LP Wilmington . .[Warren Equity Partners . .|....04/02/2025 ...
. |2MC 1L, L. New York ... . . |---.01/03/2020 ...
|ZNC IV, L.P. ... New York ... o I coe ferreeee s 1. 10/23/2023 .
....................... TPG Asia VI Fort Worth ....occeeeeeeeiiiiiieneenieiieeees e T | TPG Capital e |oeeiiiee s eeeeeesas |-2..07/26/2018 ..
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 45,984,961
....................... |Nationwide Ventures, LLC ..uevuveuieneeeieieeeeieeieeeeeeeeeaeeaeanns |Co|umbus .......0H..........|Nationwide Mutual Insurance Company ..........oeeeeeeveeuieeee foeeeoeeenn weeenneen [....06/30/2007 oo oeeeen Toeei oo feviiiiiii e 6,499,997 oo e
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 6,499,997
.. | Almanac Realty Securities VIII, L.P . | Dover .|Almanac Realty Investors . .|....12/21/2018 ... .... 110,224 ...5,576,188 |...
..|Ares US Real Estate Opportunity Fund I11, L.P. .. Wilmington . .[Ares Management . |....04/15/2021 ... ..., 296,943 2,058,722 |...
..|Ares US Real Estate Opportunity Fund IV, L.P. Dover .... .| Ares Management . .|....12/19/2022 ... .... 361,413 8,011,440 |...
..|Bell Value-Add Fund VITI, L.P. ..cccooirniinnnns Dover ... .|Bell Partners .... ....11/28/2022 ... ....518,886 ... 5,578,035 |...
.|Crow Holdings Realty Partners X, L.P. ........ Dover .... .|Crow Holdings Capital Partners .. .|....06/28/2022 ... ...502,404 ...5,151,265 |...
. |Dermody Properties Industrial Fund 111, LP . . | Dover .... . |Dermody Properties .|....06/10/2021 ...
.. |Dermody Properties Industrial Fund IV, L.P. Dover .... .| Dermody Properties ... 12/22/2022 ... . . .
.. [Divcoliest Fund VI-A, LP Dover .... ..|Divco West Real Estate . . |--..11706/2020 ... .... 466,500 ... 4,889,669 |...
. |FrontRange Co-GP Property Fund, LP . Dover .... .|FrontRange Capital Advisors ... ...04/30/2021 ... .... 168,328 ... 4,319,088 |...
GODC N, LP wevvvveeiiiies . | Dover . Affinius Capital ... . 1,024,098 |.. 5,418,428
GEM Realty Fund VII, L.P. ... WiImington . GEM Realty Capital ... .988,750 |.. 7,659,959
Harrison Street Real Estate Partners VIII, L.P Dover ... Harrison Street Real Estate Capital . . .450,000 |.. 2,157,465
.|Helios Infraco LLC . [Washington . .[Sol Systems LLC ....12/22/2017 ... . 1,477,729 7,252,051 |...
.. |Hillpointe Workforce Housing Partnership V, LP .. . [Dover .... .[Hillpointe .. |....02/18/2025 ... . 1,200,000 8,700,000 |...
.. |HSREP VII Co-Investment, L.P. ..ccovvrriniennennnnns New York ..|Harrison Street Real Estate Capital . .. |....05/02/2019 ... .... 146,479 1,346,736 |...
.. |Madison Realty Capital Debt Fund VI LP . Dover ... ..|Madison Realty Capital . ..|....08/26/2022 ... .... 490,779 ... 5,233,658 |...
..|PCCP Credit IX, LP . | Dover ... ..| PCCP .. |-...08/28/2017 ... . 2,610,219 .. 22,276,044 |...
..|PCCP Credit X, LP .. Dover ... ..|PCCP ... .. |....08/17/2021 ... ....616,822 .. 11,679,266 |...
..| PCCP Equity IX, LP . . | Dover ... .|PCCP ... o |---.08/31/2017 ... . 1,030,487 ...2,284,880 |...
.|Related Real Estate Fund Il1, LP . | Dover .|Related Companies .. ....08/27/2020 ... ... 321,419 ... 2,033,859 |...

Affinius Capital ...
Walton Street Capital
Waterton ..

110,470 |..
.. 58,844 |.
.. 36,146 |..
. 262,224 |..

US Office Development Program, L.P.
Walton Street Real Estate Fund VIII, L.P.
Waterton Residential Property Venture XIV, L.P
.. |Waterton Residential Property Venture XV, L.P. Dover . Waterton . S
....................... WRPV XV Credit Co-Invest, LP .....ccceereunnnnnss ... | Dover . .| Waterton .. ....05/16/2025 ... |.cooeiiiiin . ...689,808 |...

Wilmington .
Wilmington .
Dover .

2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 689,808 18,293,348

..|Nationwide Realty Investors, LLC ... Columbus ... .[Nationwide Mutual Insurance Company .. ....12/31/2000 ... ....932,617
..|NW REI, LLC .... Columbus . Nationwide Mutual Insurance Company ..02/08/2008 ... [..... 12,085,077 |..
....................... Virtuo 2029 Mezz, LLC ... | Columbus . .| Nationwide Mutual ....06/27/2025 ... |.coeeiiiiiiin |- .. 52,632,578 |... 100.000

2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 52,632,578 12,997,694 XXX

Inlet Point Special Opportunities Fund LLC (f/k/a Rothschild

.| Special Opportunities Fund LLC) . .. |Wilmington . .| Rothschild Asset Management Inc. ..... ....10/01/2015 ... ... 154,906 ...0.000
. NCS Arizona LLC .. Columbus . Nationwide Mutual Insurance Company 5 ..07/01/2021 . . 2,000,000 |.. 100.000
2699999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Affiliated 2,754,906

_[irect .... ..02/08/2024 ..

.|Teachers Ins & Annuity Assn Sub Nt 6.850% 12/16/39 ..3,993, 155

2799999. Surplus Notes - Unaffiliated 3,993,155

....................... |Advantage NV Capital 2024 Promissory Note ........ceceeoveeeuieeuunannnns ..........|Advantage Capital NMTC Investor XIV LLC ..coevvuvevnveeninee Joveeeenns weveennn [0 04/08/2025 L feeeeee e foeeieie i 1,799,562 [
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
3699999. Yield Guaranteed State Tax Credit Investments - Affiliated 1,799,562 XXX
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90
....................... LLC e e et e e e e e e e e e e enn e e e ennn e e ennnnneeeeennns | C1EVE1ANG Lo ieeeen [ OHeec | RBC Tax Credit LLC woveeeeeiiie e feereeeeee e [21078072014 L[ e e, 107,606
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49
....................................................................................................... Cleveland .......ccoeveuieeeeemnnninneeemnnnnns foeveees OHeceei i cl [RESP MM LLC e eeeeneneeeeeee Jeeennniee s ceeeeeens [0 1172472015 L e eeeeeeeeeeeennnnnn.. 40,723
.| OEF Nationwide Fund IV LLC Columbus ... .|Ohio Equity Fund Inc ... ....09/22/2016 ... .... 118,797
Ohio Equity Fund for Housing Limited Partnership XXV Columbus . Ohio Equity Fund Inc ..04/06/2015 . .538,588 |..
.| Ohio Equity Fund for Housing Limited Partnership XXVI .. Columbus ... .|Ohio Equity Fund Inc ... ...07/22/2016 ... ... 329,358 .
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 1,135,072 1 306,001
.|Blue Owl Diversified Lending Insurance Fund LP .........cccvuvvivnnnnns New York ... .[Blue Oul .. ...12/20/2021 ... |...... 2 ... 440,000 .. 1,100,000 |...
Blue Owl Diversified Lending Insurance Fund LP, Series 2024-1 New York Blue Oul .. 04/02/2025 .2 1,201,235 [oeeeeieeiieee e .. 2,581,125
Fidelity Evergreen Private Credit Rated Fund LP . Boston ... Fidelity Investments ... 07/19/2024 .2 .260,286 |.. 2,362,470
HPS Specialty Loan Fund VI Feeder, L.P. New York HPS Investment Partners 07/15/2024 .2 . 1,022,799 |.. 8,184,492
..|Oaktree Lending Partners Feeder .. Los Angeles Oaktree Capital Management ..02/26/2024 .2 .270,000 |.. ... 540,000
.| TCW Rescue Financing Fund |1 Notes LP .. Los Angeles .. TCW Group ......... ..12/09/2024 . .3 564,948 |.. 1,820,952
. | Yukon Capital Partners (IC) Parallel IV, L.P. . |Minneapolis .. .| Yukon Partners .. ...12/30/2021 ... |...... 2 .... 43,005 |...
4899999 ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Common Stock Unafflllated 1,201,235 2,581,805 16,632,044
6899999. Total - Unaffiliated 35,289,217 87,077,759 716,007,272
6999999. Total - Affiliated 54,432,140 22,252,597
7099999 - Totals 89,721,357 109,330, 356 716,007,272
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
Impact Community Capital Nt  2.727%
................... 07/25/31 1 ieeieieeeieeiiiieeseeennnaseeeernnnnassee | eersssissrssresnsssssrensnssssssrens Jeenenaaes OAreeennn.. |Redemption ..o |..2.05/16/2003 ... [....06/27/2025 ... |.....cce. 8,758 [oooiiiiiiiiiis e o | e | e 8788 | 8758 [ e o |
0399999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 8,758 8,758 8,758
Preferred Term Sec Ltd XIX LBASS Combo Nt
PTP  5.184% 12/22/36 . . DE.. . | Redemption . .. |....12/30/2020 ...|....06/23/2025 ...|......... 13,726
0599999 Debt Securities That Lack Substantive Credlt Enhancement - Bonds - NAIC DeS|gnat|on Assigned by the SVO - Unafflllated 13,726
Alcentra European Direct Lending Fund |1
(fka: Clareant) . |Kirchberg . |Distribution . ...09/17/2015 ...|....06/17/2025 ...|.
Ares Capital Europe V .. Wilmington . .|Distribution . .06/05/2025 .. .
Ares Private Credit Solutions, L.P. . Wilmington . .|Distribution . . .05/16/2025 .. .1 214 952 |.. 1, 214 952
GSO Capital Opportunities Fund II1 LP ....... Wilmington .... .|Distribution . ...06/03/2016 ...|....06/24/2025 ...]........678,449 |...ooooiiiinnn oo Jovviiinnins foiiii e foiiiinn el 678,449 L 678,449 |...




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE 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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
HPS Specialty Loan Fund V, L.P. .... New York ... .|Distribution . ...01/25/2021 ...|....06/11/2025 ... 4,482,967 o |-... 4,482,967 |.... 4,482,967 |...
HPS Specialty Loan Fund V-L, L.P. .. |New York . .|Distribution . .06/11/2025 .. .3,175,976 |.. ... 3,175,976
1CG SOP Fund 3B ...eevvveeeeeeennnnns ... | Grand Duchy . |Distribution . . .06/27/2025 .. 1,266,781 |.. .
Kayne Anderson Mezzanine Partners, L.P. ..... [Los Angeles .. .|Distribution . ....08/31/2010 ...}....02/19/2025 ...|.........(8,139) . (4,856)|...
Kayne Senior Credit Il Offshore Fund, L.P. . |Wilmington .|Distribution . ....06/23/2014 ...|....06/30/2025 ...|........582,199
MCP Private Capital Fund 11, L.P. ............ Luxembourg City . |Distribution . ....05/07/2014 ...|....05/13/2025 ...|. ..399,122 e A
Newstone Capital Partners I, L.P. ... Wilmington .... .|Distribution . ....12/29/2010 ...|....04/15/2025 ...|........232,350 o |eeen 1,411,597 | .(871,389)].
Newstone Capital Partners I11, L.P. .. . [Wilmington .... .|Distribution . ....09/20/2016 ...|....06/17/2025 ...|.
Newstone Capital Partners IV, L.P. ... Dal las .|Distribution . ...06/02/2019 ...|....04/09/2025 ...|. 253,449 |....... 253,449 |...

oo e 1,478,279 |.... 1,478,279 |...
. |---- 5,100,000 |.... 5,100,000 |...
3,430,492 |.....3,430,492

....06/18/2018 ...|....05/16/2025 ...[.
....01/16/2021 ...|....06/18/2025 ...|..... 5,100,000
..07/14/2023 . .05/27/2025 .. . 3,430,492 |..

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

Oaktree Opportunities Fund Xb, L.P. .. ... |Grand Cayman .
Oaktree Opportunities Fund XI, L.P. .......... Grand Cayman .
Sound Point Strategic Capital Fund |1, LP .. [Hackensack .

¥'€03

TCW Direct Lending VIII LLC ... .. [New York . .|Distribution . .. [....01/31/2022 ...|....05/14/2025 ...|........490,363 R 490,363 |....... 490,363 |...
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies g Non-Registered Private Funds) - NAIC Designation Not
Assigned by the SVO - Bonds - Unaffiliated 23,474,279 1,406,741 1,406,741 25,102,442 [ 24,231,053 (871,389) (871,389) 2,884
24XBFS Limited Partnership .. Cayman Islands .. . |Distribution . ....06/26/2025 ...|....04/04/2025 ...|. ..188,3% |....
Actis Global 4, L.P. . London . . |Distribution . ..12/15/2011 . .06/17/2025 .. ..170,590 |.
Advent International GPE VIII-B, L.P. CM ....... K .|Distribution . ..01/28/2016 . .06/25/2025 .. 1,628,471 |.

...12/15/2006 ...|....04/30/2025 ...|.

. |Distribution . K
...12/15/2006 ...|....05/23/2025 ...

... |Affinity Asia Pacific Fund 11 ... |Grand Cayman .
................... AIF Capital Asia 11, L.P. woovevuvennniennnnes [Port=Louis .ovvvviiniiinniennnnes

Distribution
Alplnvest Co-Investment Fund (Onshore) IX,
................... LP. i | Willmington Distribution ...10/209/2024 ... |....06/23/2025 ... | ceevveei i A48T fooeiiiiiiiiiins [ [ e fe e BT BT | i [ [

...06/22/2017 ...|....06/24/2025 ...|.

Ares Corporate Opportunities Fund V, L.P. .. [Los Angeles .. .|Distribution . . .2,607,736

... |BIF IV Renewable Sidecar-B, LP ................ Toronto R ....|Distribution . ....03/20/2020 ...|....06/18/2025 ...|........264,851

................... Blackstone Capital Partners Asia Il L.P. ... [Cayman Islands ...........cccoeenn [eereene . CYM........ [ Distribution ...11/21/2022 ...)....06/13/2025 ...[........136,032
Blackstone Infrastructure Partners

................... (Supplemental Account 11) L.P. ......ocoooceen [New York ..ooooeoiiiiiiiiiiiiiis e NYoLLo | Distribut ion ....04/13/2020 ...|....06/30/2025 ... e 80,0771 | i e [
Blue Owl GP Finance Investors (US) LP ....... Dover .|Distribution . ....07/20/2022 ...|....05/02/2025 ...|........349,237 |..cooooiiiiiiiis Joornnnnnnnnnnnns o e e e 0000 349,237 349,237 |...
Blue Oul GP Stakes |11 US Investors LP ...... New York . .|Distribution . ...09/30/2016 ...|....04/07/2025 ...|. 129,634 |....... 129,634 |...

...06/11/2018 ...|....06/13/2025 ...|.

Blue Owl GP Stakes IV US Investors LP .. New York ... .|Distribution . X 349,272 |....... 349,272 |...
Blue Oul GP Stakes V US Investors LP New York . .|Distribution . ..10/28/2022 . .05/14/2025 ..

Brookfield Infrastructure Fund IV . Toronto .. .|Distribution . .. 11/06/2019 . .06/18/2025 ..

Brookfield Infrastructure Fund V Toronto .|Distribution . ..08/10/2023 . .06/20/2025 ..

Calienger Co-Investors, LLC Dover .|Distribution . ...10/20/2022 ...|....04/04/2025 ...|.

...12/26/2018 ...|....06/24/2025 ...|.

Carlyle Asia Partners V Washington .... .|Distribution . .

Dawson Portfolio Finance 3 LP . . |Wilmington .... .|Distribution . ....10/30/2019 ...|....06/27/2025 ...|.

Dawson Portfolio Finance 4 LP .... . |Wilmington .... .|Distribution . ....11/25/2020 ...|....06/27/2025 ...|.

Dawson Portfolio Finance 5 LP .... . |Wilmington .... .|Distribution . ....02/25/2022 ...|....06/30/2025 ...|.

EJF Debt Opportunities Fund LP Arlington .. Distribution . ....03/01/2020 ...|....05/30/2025 ...|........ N e . .
EnCap Energy Capital Fund IX, L.P. .. |Dallas Distribution . ...12/07/2012 ...]....06/05/2025 ...|[. ..647, P A . co foreenn 647,713 |l 647,713 |...
EnCap Energy Capital Fund VII1 Co-Investors,

LPe ... [Houston Distribution . ...12/08/2011 ...|....06/24/2025 ...|........544,585 [...ooooiiiiinns fonnnniiiiiins o f e e |l 544,585 | 544,585 |...
EnCap Energy Capital Fund VIII, L.P Houston .. .|Distribution . .06/24/2025 .. ..440,243 |.. 440,243

EnCap Energy Capital Fund X, L.P. .
EnCap Energy Capital Fund XI, L.P.
Energy Spectrum Partners VII LP .
EQT Infrastructure V ............... Stockholm
... |Falcon Co-Investment Partners, L.P. .......... | Dover
................... FourPoint Holdings, LLC ......................... [Greenwood Village

.06/10/2025 ..
.06/13/2025 ..
.06/30/2025 ..
. .05/27/2025 ..
....02/15/2022 ...|....05/06/2025 ...[. R e . [
... 11/03/2014 ...]....06/03/2025 ... |.ccuvveeeeeeannn foveeeeeiiieees foveeeeeeiiiiens [ o e e i

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

Wilmington .
Houston ..
Dal las

.. 154,192 |..
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SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Fundamental Partners 111, L.P. ........ccc.iis Wilmington . .|Distribution . ...06/18/2017 ...|....06/30/2025 ...|........ 188,822 |....ccooerriiirs |oovrrninnininins o [ e e [0l 188,822 |l 188,822 |...

New York .
.. [New York .
. |New York ...

.05/19/2025 ..
. .06/04/2025 ..
...09/07/2021 ...]....06/09/2025 ...|.

.|Distribution .
.|Distribution .

Global Infrastructure Partners IV, L.P.
GTCR Fund XI1, L.P.

192,303
2,301,407

GTCR Fund X111 .|Distribution . K . o e e e e e [ 193,836 . 193,836 |... e |
Highland Capital Partners VI, L.P. Lexington .. .|Distribution . ....10/22/2001 ...|....06/30/2025 ...|. ,038 |....... 190,218 |.... .(192,256)|.
Hirsch Solutions, LLC ... | Dover .|Distribution . ....11/16/2022 ...|....06/30/2025 ...|.
HPS Strategic Investment Partners V, L.P. .. |[New York ... .|Distribution . ....08/04/2022 ...|....05/29/2025 ...|.
Hyland Holdings | LP ..ovevuviinniiiiiiiiiennnns Wilmington . .|Distribution . ... 12/27/2023 ...]....06/30/2025 ...|.

1CG Europe Fund VI (No.1) Limited
Partnership
1CG Europe Fund VII, L.P. ...
I1CG Europe Mid-Market Fund |1 SCSp ...
KH Aggregator LP ...
MW TOPS Fund ...
Navis Asia Fund VIII, L.P. .

... | St Helier

.| St Helier
Grand Duchy ...
Wilmington .
Dublin ...
Grand Cayman .

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

....06/26/2015 ...|....04/17/2025 ...|..... 3,833,704
....08/24/2018 ...|....04/11/2025 ...|..... 4,050,978
....07/23/2024 ...|....03/14/2025 ...|.

.. 11/25/2020 . .06/27/2025 ..
..12/01/2018 . .06/13/2025 ..
..05/08/2019 . .05/27/2025 ..

. |-... 3,833,704 |.... 3,637,835 |[...... (195,869)]..
. |----4,050,978 |.... 3,936,022 |...... (114,956)..
..126,294 |....... 126,294 |...
13,400 |. . 13,400
7,999,999 |... 22,491,217
4,680,323 |.... 4,680,323

[ (195,869))...
R (114,956))...

14,491,218

. 14,491,218 |

..(13,604,708)]. ..(13,604,708)

NB Specialty Finance Fund Il LP . Wilmington . .|Distribution . ..12/20/2021 . .05/15/2025 .. .. 545,333 |.
................... Nirvana Holdings | LP ... | Dover .|Distribution . ...06/29/2021 ...|....05/30/2025 ...|. ... 25,992 |....
Northleaf Infrastructure Capital Partners
................... (US) IV, LP oiieiieeeeiiiieeeeeeeiiieeeeeeeee | Toronto Distribution ....09/10/2024 ...|....06/04/2025 ...|........203,681 |..ccoiiumiiiins fooreiiiiiiinns o e e el |11, 203,681
Northleaf Thor Co Investment Il LP ... Columbia .... .|Distribution . ....05/28/2024 ...|....05/06/2025 ...|.........80,090 |........oeeennn 80,090 |........ 80,090 ...
Northstar Mezzanine Partners V L.P. .. . | Minneapol is .|Distribution . ...02/12/2008 ...|....03/24/2025 ...|. (160,157)|....... 160,157 |....

...10/30/2017 ...}....06/23/2025 ...|.

One Rock Capital Partners II, L.P. ... .. |New York ... .|Distribution . A ...52,500
One Rock Capital Partners I11, L.P. .. . [New York ... .|Distribution . ....06/22/2021 ...|....05/14/2025 ...|.....6,783,485
One Rock Capital Partners IV, L.P. New York ... .|Distribution . ....06/30/2024 ...|....06/30/2025 ...|.
Orange Investors 1 LP . [Wilmington . .|Distribution . ...01/30/2024 ...|....04/16/2025 ...|.

....03/29/2021 ...|....05/14/2025 ...|..... 3,425,568
..08/24/2022 . .05/20/2025 .. .2,125,352 |..
..07/18/2006 . .04/04/2025 .. ..140,051 |..

. |New York
Chagrin Falls
New York .

ORCP Il Triton Co-Investors, L.P.
Peppertree Capital Fund IX, LP
Permira IV ..

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

.(75,007)f.. ...... (75,007)

Porcupine Holdings LP Dover .. .|Distribution . ..12/29/2021 . .06/30/2025 ..

PPC 111 LP Dover .. .|Distribution . ....09/21/2021 ...|....05/09/2025 ...|.

PPC IV LP Chicago .|Distribution . ....05/28/2024 ...|....05/02/2025 ...|........
Public Pension Capital, LLC . New York ... .|Distribution . ....05/10/2022 ...|....06/27/2025 ...|........356,771
Silver Lake Partners IV, L.P. . Menlo Park .... .|Distribution . ....04/02/2013 ...|....06/24/2025 ...|..... 1,352,148
Silver Lake Partners V, L.P. .. . |Wilmington .... .|Distribution . ...06/12/2018 ...]....06/24/2025 ...|.

...01/06/2021 ...|....06/26/2025 ...|.

Silver Lake Partners VI, L.P. . Wilmington . .|Distribution . N

Siris Partners IV, L.P. ........ New York ... .|Distribution . ....03/15/2019 ...|....06/26/2025 ...|.
SL SPV-2, LP New York ... .|Distribution . ....09/14/2023 ...|....06/25/2025 ...|.
Stewart Holdings | LP Wilmington . .|Distribution . ..09/11/2024 . .06/30/2025 ..

..07/29/2022 .
..11/09/2023 .
....04/07/2014 ...|....05/27/2025 ...|.
....07/26/2018 ...|....06/30/2025 ...[.
...09/27/2023 ...|....06/29/2025 ...|.

.06/30/2025 ..
.04/28/2025 ..

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

Dover ..
Toronto ..

. |Grand Cayman .
.. |Fort Worth ....
. |Fort Worth ....
Fort Worth
. |Port Louis, Mauritius ....

Temple Holdings | LP .
Thanos Sidecar LP ..
TPG Asia VI, L.P. ..
TPG Asia VII
TPG Partners IX, L.P. ..
TPG Partners VII, L.P. .ooccuinnnnnnnns
True North Fund V LLP, fka (IVF V) ...
VEPF V Co-Invest 1, L.P. ............. . | Dover .. .|Distribution .
... |Vista Equity Partners Fund V, L.P. ... | Dover .. ....|Distribution .
................... Voloridge Fund, LP ....oivvunvivnnvinnnninnnneenn [dUpitar e Distribution

118,875 |....... 118,875 |...
... 3,596,289 |.... 3,596,289 |...
« |---- 3,208,035 |.... 3,298,035 |...
. |... 6,185,675 |.... 6,185,675 |...
o |-.- 1,198,571 |.... 1,198,571 |...

R . 118,875
....05/27/2015 ...|....06/26/2025 ...|..... 3,596,289
....03/18/2015 ...|....06/24/2025 ...|..... 3,298,085
....12/04/2014 ...|....06/27/2025 ...|..... 6,185,675
....07/11/2014 ...|....06/27/2025 ...|..... 1,198,571 [ R . . .. e |
...01/27/2021 ...)....05/01/2025 ...J..... 6,129,984 |...oovvveeeees Joveenniiiiienes foeeeniiiiinnns o o o ... 6,129,984 ].... 6,129,984 | oo o e
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Warren Equity Partners ELIDO Fund 11, LP ... .|Distribution . ....07/09/2024 ...|....04/18/2025 ...|. 147,382 |...
ZMC 111, L.P. New York . .|Distribution . ..01/03/2020 . .04/03/2025 ..
MC 1V, L.P. .. .. |New York . .|Distribution . .. |....10/23/2023 ...|....04/01/2025 ...|.
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies g Non-Registered Private Funds) - Common Stocks -
Unaffiliated 88,926,018 | (13,457,783) (13,457,783) 75,468,235 [ 89,384,373 (385,832)] 14,301,970 [ 13,916,138

9'c03

Almanac Realty Securities VIII, L.P .. . | Dover .. .|Distribution . ...12/21/2018 ...]....06/30/2025 ...|........302,725 302,725 |....... 302,725 |...

Ares US Real Estate Opportunity Fund s
................... LP. e [ Wimington Lo e DE | Distribution Lo [02.04715/2021 L |....05/23/2025 ... |........658,460 |....eiiiiiiiiii feniiiieniii [ [ [ feeiiiiieen oo, 658,460

................... . | Dover .. .|Distribution . ....12/19/2022 ...|....04/10/2025 ...[. ..50,959 .. 50,989 [....
Bell Institutional Fund VII, LLC Dover .|Distribution . ..10/30/2019 . .04/29/2025 .. 15,416 |.. 15,416 |.
Bell Value-Add Fund VIII, L.P. ..... Dover .. .|Distribution . ... 11/28/2022 ... )....04/20/2025 ... |......... 23,443 .. 23,443 |....

.. 154,433 |....
L A7125

...11/16/2020 ...|....06/16/2025 ...|.

Blue Owl Real Estate Fund V LP .. K
...12/21/2022 ...|....06/16/2025 ...|.

Blue Owl Real Estate Fund VI
Blue Owl Real Estate Net Lease Property Fund

.|Distribution .
.|Distribution .

Dover ..
Dover ..

..154,433
...47,125

| ... | Dover .. .|Distribution . ....04/06/2021 ...|....06/16/2025 ...|..... 1,163,686 . |-... 1,163,686
BroadVail Fund |11 Sidecar |, L.P. Dover .. .|Distribution . ....05/24/2022 ...|....06/30/2025 ...|.
EC King & George Street LLC ... New Orleans ... .|Distribution . ....12/27/2022 ...|....06/30/2025 ...|.
GEM Realty Fund VI, L.P. ....... . |Wilmington ... .|Distribution . ...04/15/2016 ...|....06/27/2025 ...|.

Harrison Street Real Estate Partners VII, N
................... R I1/0177-1 PPPRPPPP R o 1) 113 (1 V14T

...03/12/2019 ...|....06/25/2025 ...|.........

. [Dover .. .|Distribution . ....08/29/2021 ...|....06/30/2025 ...|. 319,464
..04/22/2019 .

2319464 | e e [ e e [l 319,464 | 319,464 |...
.1,232,3% |..

Madison Realty Capital Debt Fund IV LP . Dover .|Distribution . .05/05/2025 .. .1,232,394
Madison Realty Capital Debt Fund V LP .. Dover .|Distribution . ..03/27/2020 . .04/28/2025 .. ..382,882 |..

Madison Realty Capital Debt Fund VI LP . Dover .|Distribution . ..08/26/2022 . .05/27/2025 .. 943,747

PCCP Credit IX, LP ... Dover .|Distribution . ..03/28/2017 . .06/18/2025 .. .2,692,123 |..

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

Dover ..
. | Dover ..
Dover ..
. | Dover
. | Columbus .

PCCP Credit X, LP
PCCP Equity IX, LP ...
PCCP Equity VITI
Related Real Estate Fund III, LP ...
Rockbridge Hospitality Fund IV, L.P
US Regional Logistics Program I, L.P . | Dover ..
US Regional Logistics Program, L.P. .. Dover ..
Walton Street Real Estate Fund VIII, L.P. .. [Wilmington ....
Waterton Residential Property Venture X111,
................... LPe e | DOVET e [ DB Distribution Lo [122.06/02/2017 ... 06/25/2025 ... oo 154,106 [ e e e [eeeeiiieeeeees [ [, 154,106 |....... 154,106

....08/17/2021 ...|....06/18/2025 ...|..... 2,613,873
....08/31/2017 ...|....06/17/2025 ...|........435,486
....00/18/2018 ...|....05/30/2025 ...|....... 105,000
....08/27/2020 ...|....06/30/2025 ...|.
....11/09/2007 ...|....04/03/2025 ...|.
....01/12/2018 ...|....04/04/2025 ...|.

..10/18/2016 . .06/3072025 ..
...04/15/2016 ...|....06/22/2025 ...|.

105,000 |....... 105,000 |...
L A77,493 |...... 177,498 |...
... 10,793 |........ 10,793 |...
... 3,748,500 |...

.3,748,500
..279,677 |..
...58,845

DE .[Distribution . ..12/10/2020 ...|....04/30/2025 .. 36,146 |.. .36,146 |........ 36,146

WRPV XV Credit Co-Invest, LP .. .. <. DE..o..... | Distribution . .. |....05/16/2025 ...|....05/16/2025 ...|....... 177,017 e . e v e 177,017 ... 477,017 ...
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 17,450,285 10,793 10,793 17,461,078 | 17,461,078
................... | T T oo [ T AT e Y I Y Y7 O A s o A o T Y T A O D
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 12,425,396 12,425,396 | 12,425,396
................... T T T L O T [ T T T Y7 27 e A o o o e T P 2 R TS T2 A O P
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans -

Unaffiliated 1,241,871 1,241,871 1,241,871
................... Geneva RE Partners, LLC .....coocoveereereneenes [COIUMDUS +eveereeeeiesienienies feeeeeee O [ Distribution woveeeiiiiiiiccees |122.07/01/2019 .. [....06/30/2025 ... |....51,605,918 |..(51,605,918)[c...ccvereercne [ooeerrnninns Joeeeeenenenes [ (51,805,918)|+eeciiis Joeeeieeieieies oo [ o o s

MA P&C Ins. Co. Community & Economic
................... Development Intiative LLC .........ccccceeeeee. [Boston ooooiceeeeeeeiiiiieneeeeees e MALLLLLLL | Distribution oo, [1...08/08/2013 . ....06/30/2025 ... ... 1,686 e | | |oeeniiiiieeeees Joeeeeiiiiieeeess foeeeeeiiiineess foeee 1,686 [ 1,686 [ooneeeeiiiiins o i |,
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE 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 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 51,607,604 | (51,605,918) (51,605,918) 1,686 1,686

Inlet Point Special Opportunities Fund LLC
(f/k/a Rothschild Special Opportunities Fund

LLC) ... |Wilmington . ... DE.........| Distribution . . |....10701/2015 ...{....06/30/2025 ...|.
... |OYS Fund LLC ... |New York ... ... NY......... | Distribution . .. |....04/01/2011 ...|....04/11/2025 ...|. ,
2699999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Affiliated 754,906 88,925
Nationwide Affordable Housing Fund 33 LLC .. |Cleveland .|Distribution . ...11/01/2006 ...|....01/23/2025 ...|.

Nationwide Sol 1 LLC ....

Washington .

.|Fully Amortized

..07/21/2016 .

.06/30/2025 ..

...l (127,947)
I OO (31,728)|...

... (127,947)
I OO (31,728)|...

... |Nationwide Sol 2 LLC .... Washington ... [Fully Amortized ... ...07/19/2017 ...|....06/30/2025 ...|.
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated (159,675) (159,675)
Advantage Capital Multistate LIHTC Investors
LLC ... .. [New Orleans ... Fully Amortized ... ...12/20/2024 ...|....06/30/2025 ...|....... 861,102 PR SO (861,102)|.... PR SO (861,102)|....
Impact Community Capita
Opportunities Fund . | San Francisco ... ...|Distribution .... ....09/01/2021 ...|....06/30/2025 ...|. ...70,042
Judson Investor Il LLC . Columbus ...|Fully Amortized ....05/24/2024 ...|....06/30/2025 ...|......... 13,256
NY BRTC 4th Ave LLC Wahington ...|Fully Amortized ... ....08/22/2024 ...|....06/30/2025 ...|. . 5,590
... |VA State TC Fund VIII LLC ... |St. Louis .. .|Fully Amortized ... ...03/28/2025 ...|....06/30/2025 ...|.ccooiiiiiiiiins |ooneiiiiiieienns o (5))...
3999999. Qualifying State Tax Credit Investments - Unaffiliated 949,990 (880,048) 70,042
Ares Private Credit Solutions Il (Sub Debt)
Wilmington . .|Distribution . ....11/16/2021 ...|....03/03/2025 ...|. PR SO (550, 143)]....cceeennnnn 1] ..550,144 |....... 560,144 |...
New York ... .|Distribution . ...03/28/2019 ...|....06/13/2025 ...|. 143,628 |.... 1,082,403 ..888,775 |.......888,775 |...
Boston ... .|Distribution . ....07/19/2024 ...|....05/21/2025 ...|. ..211,636 |.......211,636 |...
HPS Specialty Loan Fund VI Feeder, L.P. . |New York . .|Distribution . ..07/15/2024 . .05/27/2025 .. ..(37,013)).. . 63,557 |........ 63,557
Oaktree Lending Partners Feeder .... Los Angeles .|Distribution . ..02/26/2024 . .06/20/2025 .. 2,854,875 |.. U
TCW Rescue Financing Fund Il Notes LP ....... Los Angeles .. .|Distribution . ...12/09/2024 ...|....08/17/2025 ...|....... (27,600) . 27,600 |. .. 27,600 |...
Blue Owl Diversified Lending Insurance Fund
................... LP .... New York ... ... \Y.........| Distribution . ...12/20/2021 ...|....03/24/2025 ...]|...... (128,113) ...l (128, 113)).... .. 128,113 |....... 128,113 |...
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 2,255,634 2,255,634 4,125,459 1,869,825 1,869,825
6899999. Total - Unaffiliated 185,928,165 [ (63,646,167)] (1,039,723) (64,685,890) 121,623,472 | 136,538,046 (385,832)] 15,300,406 14,914,574 563,003
6999999. Total - Affiliated 12,425,3% 13,180,302 12,514,321 (665,981) (665,981)
7099999 - Totals 198,353,561 [ (63,646,167)] (1,039,723) (64,685,890) 134,803,774 | 149,052,367 (385,832)] 14,634,425 14,248,593 563,003
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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-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-MM-0 ......... US Treasury Nt 4.625% 02/15/35 .....ceeieeeieeeeeeee e e et e eee e e e e e e e e een e e e eenn e eeenn |eenand 05/02/2025 Morgan Stanley & Co LLC ... .. 16,864,653 |. .. 16,350,000 |... 134,157 | 1.
91282C-NC-1 . ..|US Treasury Bond  4.250% 05/15/35 05/19/2025 . Morgan Stanley & Co LLC ... 1.
91282C-NH-0 . .|US Treasury US TREASURY N/B  3.875% 06/15/28 06/30/2025 . Bank of America BISD Dealer . 1.
1.

91282C-NJ-6 . .1US Treasury US TREASURY N/B  4.000% 06/30/32 06/30/2025 . Bank of America BISD Dealer .

0019999999. Subtotal Issuer Credit Obligations - U.S. Government Obllgatlons (Exempt from RBC) 38,110,766 37,700,000 154 261

03

25484J-DK-3 .. ..|Dist of Columbia Rev Txbl Georgetown Uni Iss Ser B 5.751% 04/01/35 ..coouvvrrniiiiiiiniiiiiiniiinieen o 04/11/2025 ..... Barclays €apital INC ..ouuuiiruiiriiiiiii it et era e ra s eranes e eres [ 2,000,000 [eevuiierniiinniieinns 2,000,000 |... 1.G FE ..
53220U-AA-5 .........|Broun University Health Sec Nt  5.050% 02/15/30 ......04/20/2025 . Morgan Stanley & Co LLC ..5,000,000 |. ..5,000,000 |. 2.AFE ..
743820-AG-7 . ..|Prov St Joseph HIth OBL Sr Nt  5.369% 10/01/32 . 06/10/2025 JP Morgan Securities LLC .30,000,000 |. .30,000,000 |. 1.FFE ..
84409A-AA-6 . ..|Southern UTE Indian Tribe Sr Nt  5.545% 04/01/35 . 05/08/2025 . Merrill Lynch ............. .15,000,000 |. .15,000,000 |. 1.AFE ..
911157-LW-3 . ..|United Nations Dev Corp NY TXBL-Ref-Ser A 5.287% 08/01/32 04/22/2025 . Goldman Sachs & Company ..500,000 ..500,000 |. 1.D FE ..
911157-LX-1 . ..[United Nations Dev Corp NY Txbl-Ref-Ser A 5.411% 08/01/33 04/22/2025 . Goldman Sachs & Company 560,000 560,000 |. 1.D FE ..
911157-LY-9 . ..|United Nations Dev Corp NY Txbl-Ref-Ser A 5.511% 08/01/34 04/22/2025 . Goldman Sachs & Company 500,000 500,000 |. 1.D FE ..
911157-L2-6 . ..[United Nations Dev Corp NY Txbl-Ref-Ser A 5.561% 08/01/35 04/22/2025 . Goldman Sachs & Company .675,000 ..675,000 |. 1.D FE ..
911157-MA-0 . .[United Nations Dev Corp NY Txbl-Ref-Ser A 5.661% 08/01/36 . 04/22/2025 . Goldman Sachs & Company 1,000,000 1,000,000 1.D FE
PPGT8S-V4-7 . .. | AHT Regional Impact Fund Promissory Note - Tax Credits 4. 000% 12/20/33 ......04/28/2025 . Direct ..... K . .. 726,667 .. 726,667 4827
0059999999. Subtotal Issuer Credit Obligations - Municipal Bonds - Special Revenues 55,961,667 55,961,667

001055-C*-1 ......... Aflac Inc Aflac Inc Sr Nt Ser B 2.320% 05/29/35 ......eevvuueemmeerrireriieennneeesesessssessssessesssssnnees oo 05/29/2025 ..... Mizuho Securities USA INC .......eeuieeiieiiiiiiiiiiiiiiiiiiii i ee e see e e s essssesssssssssnssnns [orssssssssssssssssssssssssssssnnees |oerrrennninnnnnnnnnnns 15,130,019 |l 15,130,019 1.62
00109L-AA-1 ......... ADT Sec Corp 1st Lien  4.125% 08/01/29 ....cccoiiiiiiiiiiiiiieeceen [ 04/08/2025 ... MarketAxess ..260,000 ... 3.
013090-AB-4 . .| ALBERTSONS COS/SAFEWAY Sr Nt 6.250% 03/15/33 .. 04/08/2025 . JP Morgan Securities LLC ..900,000 |. 3.

.. American National GF Sr Sec Nt ~ 5.250% 06/03/30 .15 5621976

'. Carnival Corp Sr Nt  6.000% 05/01/29 .....

E
E ..
027710-28-9 . . 05/28/2025 . JP Morgan Securities LLC K K . 15,600,000 |. 1.F FE ..
058498-AY-2 . ..|Ball Corp Sr Nt  6.875% 03/15/28 ............. 04/09/2025 . Various ......cocoeeceeeeens X X .. 1,239,762 |. .. 1,235,000 | 3.AFE ..
100743-AP-8 . ..|Boston Gas Company Sr Nt  5.843% 01/10/35 . 04/15/2025 . Goldman Sachs & Company .10,112,830 |. .10 000,000 |. 2.A FE ..
103304-BU-4 . ..|Boyd Gaming Corp Sr Nt~ 4.750% 12/01/27 ....... 04/07/2025 . MarketAxess ... ..120,000 |. 3.CFE ..
10948I1-AA-1 . ..|Acadian Asset Mgmt Inc. Sr Nt  4.800% 07/27/26 06/25/2025 . Various ...... ..839,000 |. 3.AFE ..
11135F-BQ-3 . ..|Broadcom Inc Sr Unsecured Nt~ 3.187% 11/15/36 .. 05/01/2025 . Barclays Capital Inc . ,250,000 |. 2.AFE ..
113004-AA-3 . ..|BROOKFIELD ASSET MANAGEM Sr Nt ~ 5.795% 04/24/35 .. 04/22/2025 . Various . 7,000,000 |. 1.G FE ..
12008R-AN-7 . ..|Builders FirstSource Inc Sr Nt 5.000% 03/01/30 .. 06/25/2025 . Bank of America . ..100,000 |. 3.CFE ..
12008R-AT-4 . ..|Builders FirstSource Inc Sr Nt ~ 6.750% 05/15/35 05/06/2025 . Bank of America BISD Dealer . ..500,000 |. 3.CFE ..
1248EP-CB-7 . ..|CCO Holdings LLC Sr Nt 5.375% 06/01/29 .......... 04/08/2025 . Wells Fargo Securities LLC 1,500,000 |. 3.CFE ..
12769G-AA-8 . ..| Caesars Entertainment Inc Sr Nt ~ 4.625% 10/15/29 . 06/25/2025 . ..400,000 |. 4.CFE ..
12769G-AC-4 . ..|Caesars Entertainment, Inc. 1st lien 6.500% 02/15/3; 06/25/2025 . 150,000 |. 3.CFE ..
143658-BN-1 . .|Carnival Corp Sr Nt  5.750% 03/01/27 .. 04/08/2025 . MarketAxess ... 600,000 |. 3.AFE ..
3.AFE ..
3.

143658-BR-2 . .......04/08/2025 . Various ...... 400,000 |.

143658-BX-9 Carnival Corp CARNIVAL CORP  6.125% 02/15/33 ......ccvvviiieiiiiiiiiice i enn oo 04/03/2025 ..... JP Morgan Securities LLC .. ...10,000 |... (=S
143658-BZ-4 Carnival Corp Sr Nt 5.875% 06/15/31 ..eveeiiiiiiiiiiiiie e eene oo 05/12/2025 ..... Bank of America BISD Dealer . ..500,000 |... 3.AFE
143905-AP-2 . ..|Carriage Services Inc Sr Nt  4.250% 05/15/29 06/16/2025 Various ... 474,000 |. 4.CFE ..
150890-AZ-7 . .|Celanese US Holdings LLC Sr Nt  6.500% 04/15/30 ......06/25/2025 . Various ... 400,000 |. 3.AFE ..
159864-AG-2 Charles River Laboratories Sr Nt~ 3.750% 03/15/29 .. cer foeennd 04/11/2025 ..... Goldman Sachs & Company .. 146,000 |... 3.B FE
159864-AJ-6 Char les River Laboratories Sr Nt~ 4.000% 03/15/31 .. N 06/25/2025 ..... Various ..660,000 |... 3.B FE
17888H-AC-7 . .|Civitas Resources Inc Sr Nt  8.625% 11/01/30 ......... 06/09/2025 . Wells Fargo Securities LLC 200,000 3.

Compass Minerals International Sr Nt  8.000% 07/01/30
..|DTE Energy Co Sr Nt 5.850% 06/01/34 ..
.|DaVita Inc Sr Nt  6.875% 09/01/32 ...

20451N-AJ-0 .
233331-BL-0 .

06/03/2025 .
04/14/2025 .

~
W T BT rOr >IN TOITTOITI OO0 ODET>O>>TN®ED

Various ..ooooeeeeeeeiiiiiinnns
Wells Fargo Securities LLC

10,171,500 | 10,000,000 |.

e B o e e B o e e o e M B o e o e B o e o e B B e i B B o e o e e e« B o o 1

E ..
E ..
2.BFE ..
23918K-All-8 . . 06/25/2025 . Bank of America BISD Dealer . .. 2,073,285 |. ..2,025,000 |. 3.CFE ..
24703T-AP-1 . ..[Dell Int LLC / EMC Corp Sr Nt  5.500% 04/01/35 05/22/2025 . Goldman Sachs & Company ... . 13,189,230 |. . 13,500,000 |. 2.BFE ..
25746U-DX-4 . ..|Dominion Resources Inc Sr Nt 5.450% 03/15/35 .. 04/16/2025 . Goldman Sachs & Company .10,000,000 |. 2.B FE ..
28414H-AG-8 . ..|Elanco Animal Health Inc Sr Nt  6.650% 08/28/28 04/08/2025 . Jane Street Advisors ... ..350,000 4.AFE ..
29082(-AA-3 . ..|Embecta Corp. 1st Lien 5.000% 02/15/30 . 06/12/2025 . Morgan Stanley & Co LLC .200,000 4.AFE ..
30161N-B0-3 . ..|Exelon Corp Jr Sub Nt 6.500% 03/15/55 .. 05/22/2025 . Jane Street Advisors ....... 3,000,000 2.CFE ..
30225V-A#-4 . ..|Extra Space Storage LP Extra Space Storage LP  3.470% 10/09/29 05/06/2025 . Seaport Global Securities LLC . 5,000,000 2.A FE
30225V-B@-5 . ..|Extra Space Storage LP Extra Space Storage LP  3.500% 10/01/30 05/06/2025 . Seaport Global Securities LLC . 1,840,000 2.B ...
32119C-AA-2 . ..|First National of Nebraska, In Sub Nt 7.250% 06/15/35 .. 06/16/2025 .....|[Various . 3,030,000 2.BFE
37185L-AP-7 . ..|Genesis Energy LP Sr Nt ~ 8.250% 01/15/29 .............. 06/10/2025 .....[Truist Financia 300,000 4.BFE ..
382550-BG-5 . ..|Goodyear Tire & Rubber Co Sr Nt ~ 4.875% 03/15/27 . 04/08/2025 . Jane Street Advisors . 250,000 4.AFE ..
382550-BN-0 . ..|Goodyear Tire & Rubber Co Sr Nt ~ 5.000% 07/15/29 . ......04/21/2025 . Various ... 4.AFE ..
382550-BS-9 ......... Goodyear Tire & Rubber Co Sr Nt ~ 6.625% 07/15/30 .... R 06/04/2025 ..... Various ... R U X . 4AFE ..........
38B69A-AE-T7 ......... Graphic Packaging Intern Sr Nt 6.375% 07/15/32 ....cvvviiiiiiiiiiiiiiiiiiiiii i o 04/09/2025 ... TP RO PP PP FETTOPP PP 177 642 |t 180,000 3BFE ..........
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410345-A0-5 Hanesbrands Ind Sr Nt 9.000% 02/15/31 ......coiiuiiiiiiiiiiiiiie et oo 06/16/2025 Jefferies & Company Inc ... 4.C FE
42703N-AA-9 . ..|Hercules Inc Sr Nt~ 7.000% 06/15/30 ... 05/16/2025 ..... [JP Morgan Securities LLC 3.CFE ..
42704L-AE-4 . ..|Herc Holdings Inc Sr Nt~ 6.625% 06/15/29 06/25/2025 .....[Various ............... 3.CFE ..
42704L-AF-1 . ..|Herc Holdings Inc Sr Nt ~ 7.000% 06/15/30 06/17/2025 .....|Tax Free Exchange 3.C FE
432833-AP-6 . ..|Hilton Domestic Operatin Sr Nt  5.875% 04/01/ 04/08/2025 . Goldman Sachs & Company 3.BFE ..
44891A-DX-2 . ..|Hyundia Capital America Sr Nt  5.400% 06/23/32 . 06/17/2025 HSBC Securities USA Inc 1.G FE ..
457187-AC6 . .| Ingredion Inc Sr Nt 2.900% 06/01/30 .. 06/30/2025 .....[Citigroup ............... X X 2.BFE ..
46266T-AG-3 IQVIA Inc Sr Nt 6.250% 06/01/32 ....eeviiiiiiiiiiiiiiiiiiiie e ens oo 06/02/2025 Goldman Sachs & Company ... 200,000 | 200,000 |... 3.BFE
485134-BH-2 Kansas City Power and Light Sec Nt 6.050% 11/15/35 .....ocoiiiiiiiiiiiiiiiiiiee e oo 06/04/2025 Barclays Capital Inc .... ... 10,454,000 |. ....10,000,000 |... 1.F FE
548661-DN-4 . ..|Lowes Cos Inc Sr Nt  3.700% 04/15/46 04/24/2025 .....[Citadel Securities LLC . .10,179,680 |. . 14,000,000 |. 2.AFE ..
552953-CF-6 ..|MGM Mirage Sr Nt  5.500% 04/15/27 04/09/2025 ..... [MarketAxess .......... . .. 135,000 |. 4.AFE ..
615394-AN-5 . |Moog Inc Sr Nt 4.250% 12/15/27 ....evveiiiiiiiiiiiiiiiiiiee s [ 04/08/2025 Jane Street Advisors . ..250,000 |... 3.CFE
626717-AP-7 Murphy Oil Corp Sr Nt 6.000% 10/01/32 ....eeiiiiiiiiiiieie e |oeeaas 06/09/2025 Jefferies & Company Inc ..150,000 |... 3.AFE
62886H-BP-5 . ..[NCL Corporation Ltd Sr Nt 6.250% 03/01/30 ... 06/25/2025 .....[Various ... 350,000 | 4.CFE ..
62922L-AC-2 . ..|NGL Energy Op/Fin Corp Sec Nt  8.125% 02/15/29 . 06/25/2025 .....[Various . 400,000 |. 4.AFE ..
65336Y-AN-3 . ..|Nexstar Media Inc. Sr Nt  4.750% 11/01/28 .... 06/23/2025 ..... [ SMBC Nikko Securities America . 4.BFE ..
65339K-DL-1 . ..|Nextera Energy Capital Sr Nt  5.450% 03/15/35 .. 04/14/2025 . Jefferies & Company Inc 2.AFE ..
653420-AL-6 . ..[NextEra Energy Operating Sr Nt ~ 3.875% 10/15/26 04/17/2025 . Goldman Sachs & Company 3.AFE ..
653420-Al-4 . ..|NextEra Energy Operating Sr Nt 7.250% 01/15/29 06/25/2025 .....[Various ............... 3.AFE ..
682680-CI-3 . ..|ONEOK Inc Sr Nt 5.625% 01/15/28 ... 06/16/2025 .....[Tax Free Exchange 2.BFE ..
682680-CR-2 . ..|ONEOK Inc Sr Nt 6.500% 09/01/30 .... 06/16/2025 .....[Tax Free Exchange 2.BFE ..
69007T-AB-0 . ..[Outfront Media Cap LLC / C Sr Nt 5.0 04/08/2025 ..... [MarketAxess ....... 4.BFE ..
707569-AV-1 . ..|Penn National Gaming Inc Sr Nt  4.125% 07/01/29 06/16/2025 .....|[Jane Street Advisors . 4.CFE ..
71880K-AA-9 . ..|Phinia Inc Sec Nt  6.750% 04/15/29 .. 06/10/2025 .....[Jefferies & Company Inc 3.AFE ..
71880K-AB-7 . ..|Phinia Inc Sr Nt  6.625% 10/15/32 06/06/2025 .....[BMO Capital Markets Corp 3.BFE ..
T4166N-AA-2 . ..| ADT SEC CORP 1st Lien 4.875% 07/15/32 .. 04/11/2025 .....[RBC Capital Markets LLC 3.BFE ..
77340R-AR-8 . ..|Rockies Express Pipeline LLC Sr Nt~ 4.950% 07/15/29 04/08/2025 ..... [MarketAxess ... 3.BFE ..
T7340R-AT-4 . ..|Rockies Express Pipeline LLC Sr Nt~ 4.800% 05/15/30 06/10/2025 Various ......... . 3.BFE ..
78410G-AD-6 ......... SBA Communications Corp Sr Nt 3.875% 02/15/27 .ueeeuneieieeiiee e e eaie e aaeeenns e 04/08/2025 ..... Goldman Sachs & Company 384,000 |. 3.A FE
79588T-AF-7 Sammons Financial Group Sr Nt  6.875% 04/15/34 . Barclays Capital Inc .. 10,347,350 |. 2.A FE
840441-AA-T . ..|Southstate Corp Sub Nt~ 7.000% 06/13/35 .......... Morgan Stanley & Co LLC 2.CFE ..
85205T-AN-0 . .|Spirit Aerosystems Inc 1st Lien 9.375% 11/30/29 Goldman Sachs & Company ... 3.CFE ..
87901J-AJ-4 Tegna INC Sr Nt 4.625% 03/15/28 Bank of America BISD Dealer . 3.AFE
879369-AF-3 Teleflex Inc Sr Nt 4.625% 11/15/27 ... SMBC Nikko Securities America ... 3.BFE
879369-AG-1 . ..[Teleflex Inc Sr Nt 4.250% 06/01/28 ... MarketAxess ... 3.BFE ..
88033G-DH-0 . .| Tenet Healthcare Corp 1st Lien  4.625% 06/15/28 Various . 3.BFE ..
880779-BA-0 Terex Corp Sr Nt 5.000% 05/15/29 Various . 3.C FE
880779-BB-8 ......... Terex Corp Sr Nt 6.250% 10/15/32 ....evveiiiiiiiiiiiiiiiiiiecc e e 06/25/2025 ..... Bank of America BISD Dealer . 3.CFE
886320-AE-3 . ..|Tibco Software Inc Sec Nt  6.500% 03/31/29 06/16/2025 Jefferies & Company Inc ... 4.BFE ..
893647-BS-5 . ..|Transdign Inc Sec Nt  6.875% 12/15/30 ... 04/09/2025 . Bank of America BISD Dealer . 3.CFE ..
893647-BU-0 . ..[Transdign Inc 1st Lien  6.375% 03/01/29 . 04/09/2025 .....[Bank of America BISD Dealer . 3.CFE ..
893647-BIl-6 . ..|Transdigm Inc Sec Nt ~ 6.000% 01/15/33 . 06/25/2025 . Bank of America BISD Dealer . . 3.CFE ..
893647-BY-2 . ..|Transdign Inc Sr Sub Nt  6.375% 05/31/3 05/13/2025 ..... [Goldman Sachs & Company ... ,326,000 |. 4.CFE ..
897051-AC-2 . ..[Tronox Inc Sr Nt 4.625% 03/15/29 ......... 06/25/2025 .....[Bank of America BISD Dealer . ..100,000 |. 4.BFE ..
90932L-AH-0 . ..|United Airlines Secured Nt  4.625% 04/15/29 06/09/2025 .....[Jefferies & Company Inc 400,000 |. 2.CFE ..
911365-BN-3 . ..|United Rentals Inc Sr Nt 4.000% 07/15/30 .... 04/08/2025 ..... [MarketAxess . 500,000 |. 3.BFE ..
922966-AA-4 . ..|Venture Global Plaquemines Sec Nt ~ 7.500% 05/0 . 04/16/2025 .....[Various ......... 516,000 |. 3.BFE ..
922966-AC-0 . ..|Venture Global Plaquemines VENTURE GLOBAL PLAQUE  6.500% 01/15/34 06/30/2025 .....[RBC Capital Markets LLC 800,000 |. 3.BFE ..
92328M-AA-1 . ..|Venture Global Cal. Ps. LLC Sr Nt  3.875% 08/15/29 . 04/09/2025 .....[Various .......cccceeriunnnns 450,000 |. 3.AFE ..
92332Y-AA-9 . ..|Venture Global LNG, Inc Sec Nt  8.125% 06/01/28 .. 04/09/2025 ..... [JP Morgan Securities LLC 200,000 |. 3.BFE ..
92332Y-AB-7 . ..|Venture Global LNG, Inc Sec Nt ~ 8.375% 06/01/31 .. 06/25/2025 .....[Various .......ccceeeiunnnns 3.BFE ..
92840V-AH-5 . ..|Vistra Operations Co LLC Sr Nt ~ 4.375% 05/01/29 04/08/2025 ..... [Morgan Stanley & Co LLC 3.AFE ..
94106L-CA-5 . ..|Waste Management Inc Sr Nt  3.875% 01/15/29 .. 06/25/2025 .....[Tax Free Exchange .. X X 1.G FE ..
L9082*-AY-5 ......... Trafigura Funding S.A. Sr Nt 6.530% 05/20/30 ......ccciiiiuimiiiiiiiiiiiiiic et oo 05/20/2025 ..... Citigroup ....20,000,000 |. ....20,000,000 |... 2.APL
WHLNIN-92-2 ......... | GSAM Vintage IX B GSAM Vintage 1X (PIMCO)  6.214% 04/30/30 .....ccoiiummireiriiiiiiieeeeiiieeee e eiies [eeead 05/12/2025 ..... LT PO oETTUPOR NPT PR UPPUURFPTP ROTUPPTTOPRTRRIN 7,000,000 |-.eeveiieeeiiiinas 7,000,000 |... 1BZ ...
00973R-AM-5 . .| Aker BP ASA Sr Nt  6.000% 06/13/33 .... 05/22/2025 .....[Barclays Capital Inc .... 6,458,400 |. 6,500,000 |. 2.BFE
03217C-AB-2 AMS-OSRAM AG Sr Nt 12.250% 03/30/29 ........eeeiieiiiiiiiiies it e s e eeiees |oeaes 06/25/2025 ... Bank of America BISD Dealer . 213,000 |. 200,000 |... 4.B FE
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05571A-AU-9 BPCE SA Sub Nt 6.508% 01/18/35 ....eeeeeieeeeeeie et e e e e e e e e e e e e e e eennans |enaad 04/15/2025 JP Morgan SECUN i 1S LLO ..uueieeieeeeeeeeiiee e e e et e e e e e e e e eeeee e e e e ennne e e e eennnneeeeennnnnaaeeens |reeennnnaeeeeemnnnaaeeeennnnnaerees Joernniianeeenn e 5,034,800 |.eevvuuiieernnnins 5,000,000 |...
056121-AB-2 . BPCE SA Sr Nt  6.027% 05/28/36 .... 05/21/2025 . Citigroup wuveevvvvinnnnnnnns .10,000,000 |. .10,000,000 |.
603051-AA-1 . Mineral Resources Sr Nt ~ 8.125% 05/01/27 06/25/2025 . Bank of America BISD Dealer . .. 199,864 |. ..200,000 |.
80928H-AB-9 . ..| Scotiabank Peru Sub Nt ~ 0.000% 10/01/35 . 06/27/2025 . Direct .. 2,009,405 |. 2,000,000 |.
87938II-AC-7 . ..| Telefonica Emisionies SAU Sr Nt  7.045% 06/ . 04/21/2025 . RBC Capital Markets . 16,063,205 |. . 14,750,000 |.
03971@-AG-4 . .|GPT RE Limited Sr Nt~ 3.630% 12/20/29 ............... ......04/04/2025 . Seaport Global Securities LLC . .. 5,298,652 |. ..5,710,000 |.
T9263*-AA-0 Inter Media and Communication Sr Nt  4.520% 06/30/30 .. P 06/24/2025 ..... Bank of America BISD Dealer .... I .... 23,218,000 [. .... 23,218,000 ...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 282,585,428 286,690,019
26884L-AS-8 ......... JEQT Corp St Nt 6.500% 07/01/27 .eveveeeeeueeeeeueeueesseeeessaeeasseseesesseaseeseanesseesearesneaseesesreaneas ... 04/02/2025 ..... [TaX Free EXCNANGE +uveveeseseesseseeseeueeseeseeseeseeneeseeseeseaseaseaseeseesesseeseaseeseasesseareeresseaneaneanes | T PR 974,317 |eeeeneeiieinieeeeees 964,000 |..euiiiiiiiniaeeeeneennns
0099999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Affiliated) 974,317 964,000
1265M@-AA-0 ......... JCTL Pass-Thru Tr Ser 2025 (Pro CTL PTT 2025 (Daisy)  5.840% 08/15/42 w.veoveeeeeueereeeereereseeaunanes ... 06/16/2025 ..... | T | T P 2,811,128 | 2,811,128 |oeeeeiiiiiie e
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 2,811,123 2,811,123
000000-00-0 Divisions Holding Corp Term Ln B Nt 1 4.900% 08/14/26 JUT SO 04/17/2025 . 2.CPL ..
000000-00-0 . ..|Shermco Intermediate Hlds Inc 7th Amendment DD Term Ln Nt 1 9.318% 12/07/26 06/16/2025 4.AZ
000000-00-0 . ..|Orion Group 3rd Amendment DD Term Ln Nt 1 10.546% 03/19/27 ... 06/10/2025 .....|Tax Free Exchange 4.A2
000000-00-0 . ..|Selectquote Inc 11th Amendment Term Ln Nt 1 13.927% 09/30/27 ... 06/30/2025 . Interest Capitalization A A 4827
000000-00-0 . ..|Sonny's Enterprises LLC Restated Revolver Term Ln Nt 7 9.963% 05/06/2025 . Direct ..... N N .. 230,487 |. 4B 12
000000-00-0 . ..|[Denali Buyerco DDTL 6A Nt 4  9.573% 09/15/28 .........cevvvnnviirrnnnnn 06/11/2025 i .. 753,990 |. 4B1Z
000000-00-0 . ..[Unifi Aviation North Amer LLC DD Term Ln Nt 1 10.307% 09/29/28 ... 06/10/2025 2.CPL
000000-00-0 . ..| Steward Partners Global Ad LLC Delayed Draw Term Ln C Nt 1 9.046% 10/14/28 . 06/30/2025 . 4.
000000-00-0 . ..| OIS Management Services 2nd Amendment DD Term Ln Nt 8  9.010% 11/10/28 .. 05/05/2025 .....|Direct ..... 4.
000000-00-0 . ..| 018 Management Services 2nd Amendment DD Term Ln Nt 1 9.046% 11/10/28 06/30/2025 . Tax Free Exchange 4.
000000-00-0 . ..[Northwinds Holding Co 2024 Incremental DD TL Nt 4  9.468% 05/01/29 . ......06/05/2025 . Direct ..oocevvnnnns 4.
000000-00-0 Tidekeeper LLC Delayed Draw Term Ln Nt 3 10.327% 06/14/29 T 04/29/2025 ..... Guggenheim Securities LLC . 4.
000000-00-0 Tidekeeper LLC Delayed Draw Term Ln Nt 4 10.327% 06/14/29 .... I - 05/30/2025 Guggenheim Securities LLC . 4.
000000-00-0 . ..| Tidekeeper LLC Delayed Draw Term Ln Nt 3 10.327% 06/14/29 .... 06/30/2025 . Tax Free Exchange ..

000000-00-0 . ..|HGC Holdings (Heritage Golf) Refinancing Term Ln Nt 2 9.296% 06/20/29 .. 06/30/2025 .

K Direct .....
...... 06/20/2025

000000-00-0 HGC Holdings (Heritage Golf) Refinancing Term Ln Nt 1 9.324% 06/20/29 .. Direct
000000-00-0 Ellucian Holdings Inc New Term Ln B Nt 1 7.327% 10/29/29 ......ovmiiiiiiiiiiiiiiiiiieee e oo 04/17/2025 Various ... E ..
000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 1 10.046% 12/15/29 04/17/2025 . Direct ..

000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 2 10.046% 12/15/29 05/08/2025 . Direct ..

77,50 |.

000000-00-0 . ..|Maxar Technologies Inc Revolver Nt 2 10.046% 05/03/30 ... 06/27/2025 . Direct .. .

000000-00-0 . ..|Accuray Inc Term Ln 13.955% 06/06/30 .. 06/06/2025 Direct .. . 14,434,375 |. . 15,000,000 |.
000000-00-0 . ..|Mobotrex Inc Revolver Nt 1 7.250% 06/07/30 . 06/30/2025 . Direct .. ... 87,413 |. ... 87,413 |.
000000-00-0 . ..|Cricket Valley Energy Center Term Ln Nt 1 9.302% 06/26/30 06/26/2025 . Direct .. ..308,491 |. 316,401 |.
000000-00-0 . ..|United Risk/DiamondMezzanine DDTL Nt 1 9.318% 10/31/30 ...... 06/16/2025 Direct . ..450,698 |. 452,963 |.

Guggenhe}m Securities LLC .
Tax Free Exchange ..

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

..|MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 2 10.327% 01/29/31
..|MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 2 10.327% 01/29/31

06/27/2025 .
04/30/2025 .

20,956 |
78,5% |

21,168 |.
79,381 |

000000-00-0 . ..|Clarivate Clarivate  7.077% 01/31/31 ....ccoiiiiiiiiiie e 06/12/2025 . Citigroup .... .. 258,050 |. 260,000 |. E
000000-00-0 . ..| Camelot US Acquisition LLC Amendment No 7 Term Loan  7.577% 01/31/31 . 06/20/2025 . Citigroup .... ..519,350 |. 520,000 |. E
000000-00-0 . ..| Concert Golf Partners LLC 2025 Delayed Draw TL Nt 1 8.827% 03/31/31 . 06/10/2025 Tax Free Exchange X X ..565,821 |. 570,091 |.

000000-00-0 . ..|Corza Medical Term Ln Nt 1 9.210% 04/10/31 ................ 04/10/2025 . Direct ..... K K 57,603 |. 57,603 |.

000000-00-0 . ..|Corza Medical Delayed Draw Term Ln Nt 1 9.230% 04/11/31 04/11/2025 . Direct .. 10,107 |. 10,209 |.

000000-00-0 . ..|Corza Medical Delayed Draw Term Ln Nt 2 9.230% 04/11/31 04/11/2025 . Direct ..

| 08/25/2025

000000-00-0 .
B 05/05/2025

000000-00-0
000000-00-0 .

,_

Direct
Direct
Direct ..

Automotive Keys Group LLC DDTL Nt 1 9.569% 05/01/31
Redwood Services LLC 7th Amendment DD Term Ln Nt 3 10.946% 05/06/31 ..
..|Redwood Services LLC 7th Amendment DD Term Ln Nt 4 10.946% 05/06/31

APRARAPORPRARRERORARRRRODWWOSDS DS
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000000-00-0 . ..|Redwood Services LLC 7th Amendment DD Term Ln Nt 5 10.972% 05/06/31 X Direct ..

000000-00-0 Redwood Services LLC 7th Amendment DD Term Ln Nt 6 10.972% 05/06/31 .. JUUR 06/09/2025 ..... Direct ..

000000-00-0 SitusAMC Holdings Corp New Term Ln Nt 1 9.308% 05/14/31 P 05/14/2025 ..... Guggenheim Securities LLC . 4.
000000-00-0 . ..| SitusAMC Holdings Corp New Term Ln Nt 1 9.308% 05/14/31 ..... Tax Free Exchange 4.
000000-00-0 . ..|Northwinds Holding Co 2025 Incremental DD TL Nt 1  9.468% 06/05/31 . A Tax Free Exchange 4.
000000-00-0 Werner Finco Inc Term Ln Nt 1 8.818% 06/16/31 R R 06/16/2025 ..... Direct 4.
000000-00-0 Ideal Components Term Ln Nt 1 9.327% 06/30/31 R 06/30/2025 ..... Guggenheim Securities LLC ... 4.
000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 5 9.833% 08/21/31 .......05/30/2025 . Guggenheim Securities LLC . 4.
000000-00-0 USIC Holdings Inc Delayed Draw Term Ln Nt 3 9.833% 08/21/31 ... N 05/30/2025 ..... Tax Free Exchange 4.
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000000-00-0 Cliffwater LLC New Term Ln Nt 1 9.272% 04/22/32 ......oeviiiiiiiiiiiiiciieee e oo 04/22/2025 Guggenheim SECUM T IS LLC ...eeiiiiiiiiiiee ettt e s e e s s sne e e e s s sinne [oreeneessesinnn e e s s e sen e e e e seee [erenee e s e 2,710,136 |oeeeeeeeeiiiiieenne 2,740,136 |... .. |4AZ .
000000-00-0 . ..|Curriculum Assoc LLC Term Ln Nt 1 9.299% 05/07/32 . 05/06/2025 . Guggenheim Securities LLC . 4827
00797*-AA-5 . ..| Aero Operating LLC Term Ln Nt 1 13.431% 02/07/26 .... 04/01/2025 . Interest Capitalization 3.CPL
00797*-AB-3 . ..| Aero Operating LLC Delayed Draw Term Ln Nt 2 13.448% 02/07/26 04/01/2025 . Interest Capitalization 3.CPL ..
00797*-AB-3 . ..| Aero Operating LLC Delayed Draw Term Ln Nt 1 13.472% 02/07/26 04/01/2025 . Interest Capitalization o1, X 3.CPL ..
02376C-BM-6 . ..|American Airlines Inc Third Rep Term Loan  6.570% 06/04/29 05/15/2025 . Citigroup .. 496,875 |. 3.BFE ..
02406M-AU-1 . ..|American Axle & Mfg Inc Tr B TL Nt 1 4.230% 12/13/29 ... 06/24/2025 . JP Morgan Securities LLC .. 154,321 |. 3.AFE ..
02406M-AU-1 ......... American Axle & Mfg Inc Tr B TI Nt 2 4.242% 12/13/29 ....ooovriiiiiiiiiiiiiiiciciieeee e oo 06/24/2025 JP Morgan Securities LLC .. 179,205 |. 3.AFE
02406M-AU-1 American Axle & Mfg Inc Tr B TI Nt 4 4.323% 12/13/29 ...oooiiiiiiiiiiiiiei e oo 06/24/2025 JP Morgan Securities LLC .. 3.AFE
03971@-AD-9 . ..|Arcticom Delayed Draw Term Ln Nt 1 11.824% 12/22/27 06/30/2025 . Interest Capitalization 3.APL ..
039710-AE-7 . .|Arcticom Term Ln Nt 1 11.827% 12/22/27 ................ 06/30/2025 . Interest Capitalization 3.APL
039710-AF-4 Arcticom Delayed Draw Term Ln C Nt 1 11.824% 04/14/29 ...couviiviniiiiiiiiiiiiieciecvcce e eeeiees [ 06/30/2025 Interest Capitalization ... 3AZ ..
04011*-AA-7 Argenbright Holdings LLC Term Ln Nt 1 11.680% 11/30/26 ........oeveeiiiiiiiiiiiiiiiiieee e oo 04/30/2025 Interest Capitalization ... 2.CPL
04011*-AB-5 . ..| Argenbright Holdings LLC Delayed Draw Term Ln Nt 1 12.724% 11/30/26 06/20/2025 . Interest Capitalization 2.CPL ..
04279*-AA-4 . ..|Arrowhead Holdco Co Term Ln Nt 1 9.692% 08/31/28 .............. 06/30/2025 . Interest Capitalization 5.CPL ..
04279*-AB-2 . ..|Arrowhead Holdco Co Delayed Term Ln Nt 1 9.646% 08/31/28 . 06/16/2025 .| Interest Capitalization 5.CPL ..
04279*-AC-0 . ..|Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 9.642% 08/31/28 06/16/2025 Interest Capitalization 5.CPL ..
05339*-AA-9 . ..|Avalign Technologies Term Ln Nt 1 10.833% 12/20/28 .... 05/28/2025 . Interest Capitalization 3.CPL
05742P-B*-6 . ..|Baker Tilley Advisory Term Ln Nt 1  8.827% 05/30/32 .. 05/30/2025 . Direct ..ccvvereiiiiiiieens ..572,135 |. 402
05825H-AG-9 . ..|Baldwin Insurance Group Hlds Term Ln B1 Nt 1 7.311% 05/27/31 . 04/21/2025 . JP Morgan Securities LLC ..500,625 |. 4.B FE
058951-B#-0 . ..|Bamboo US Bidco Repriced DD Term Ln Nt 1 9.530% 09/30/30 . 04/30/2025 . Tax Free Exchange .. 71,303 |. 402
15645#-AB-1 . ..|Centric Brands Inc Topco Term Ln A-2 Nt 1 12.260% 02/06/31 .. 05/06/2025 . Interest Capitalization 85,242 |. 4.C PL
20602*-AE-0 . ..|[ Concert Golf Partners LLC 2024 Delayed Draw TL Nt 9  9.074% 07/08/32 . 06/05/2025 . Direct ...ccceveeennne ..682,819 |. 3.APL
20602%-AE-0 . ..|Concert Golf Partners LLC 2024 Delayed Draw TL Nt 1 9.077% 07/08/32 . 05/30/2025 . Tax Free Exchange 3.AZ
21079#-AC-2 . ..[Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.446% 01/20/27 .. 06/30/2025 . Interest Capitalization 3.CPL
21257@-AG-9 . ..|Convey Health Solutions Inc 2022-2 Incremental TermLn Nt 1  9.646% O 06/30/2025 . Interest Capitalization 3.APL ..
22282G-AK-3 . ..|Rewor |d Holdings Corp 2024 Refinancing Term C Loan  6.811% 11/30/28 ... 05/16/2025 . Barclays Capital Inc . 3.BFE ..
22282G-AL-1 . .|Reworld Holdings Corp 2024 Refinancing Term B Loan  6.811% 11/30/28 05/16/2025 . Barclays Capital Inc . 3.B FE
23363#-AD-1 DRS Holdings Inc 2025 Incremental Term Ln Nt 1 9.542% 11/01/28 ......oooiiiiiiiiiiiiiiiiiiiieiiiiees oo 04/01/2025 ..... Direct 4AZ ...
23363#-AD-1 DRS Holdings Inc 2025 Incremental Term Ln Nt 1 9.542% 11/01/28 .. Tax Free Exchange 4AZ ..
23363#-AD-1 . ..|DRS Holdings Inc 2025 Incremental Term Ln Nt 2 9.583% 11/01/28 Tax Free Exchange .. 4.A2
252486-AA-5 . .|Rayus Radiology 4th Additional Term Ln Nt 1 9.307% 03/15/27 Tax Free Exchange .. 4.A2
29081L-AC-8 Embecta Corp Initial Term Ln  7.327% 04/02/29 Wells Fargo Securities LLC .. 4.AFE ..
30312@-AB-4 Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 6  1.000% 08/01/31 .. Direct 3.BPL
33963A-AE-3 . ..|Flint Opco LLC Delayed Draw Term Ln Nt 8  9.071% 08/15/30 . Direct ..... 3.APL ..
362656-AB-8 . .| GS Seer Group Delayed Draw Term Ln Nt 1 11.046% 04/28/29 Tax Free Exchange 3.BPL ..
401788-AA-8 Guidehouse Inc Term Ln Nt 1 10.077% 10/16/28 Interest Capitalization ... 4.BPL
404938-AD-0 HP RSS Intermediate Inc 1st Lien 1st Am. DDTL  9.010% 12/11/29 ....ccvvviiiiiiiiiiiiiiiiiiiieeeccies oo 05/05/2025 ..... Direct 2.CPL
404938-AD-0 . ..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL Nt 5 9.046% 12/11/29 06/30/2025 . Direct .. 2.CPL ..
423276-AB-2 . ..|0rion Group 2nd Amendment DD Term Ln Nt 15 9.296% 03/19/27 .. 04/24/2025 . Direct ..... 3.APL ..
423276-AB-2 . ..|Orion Group 2nd Amendment DD Term Ln Nt 2 10.519% 03/19/27 06/30/2025 . Tax Free Exchange 3.APL ..
423276-AB-2 . ..|0rion Group 2nd Amendment DD Term Ln Nt 18 10.546% 03/19/27 . 06/04/2025 . Direct ..... 3.APL
449584-AA-4 . ..|1G Investments Holdings LLC 2024 Refinanced Term Ln Nt 3  9.280% 04/30/2025 . Tax Free Exchange 4.A2
456689-A*-9 . ..| Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 5  9.509% 12/28/28 04/08/2025 . Direct ..... 4.A2
456689-A*-9 . .. Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 6  9.569% 12/28/28 05/23/2025 . Direct ..... 402
456760-AA-4 . ..| Infinity Home Services Holdco Delayed Draw Term Ln Nt 1 9.896% 12/28/28 04/18/2025 . Tax Free Exchange 3.APL ..
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 86 10.046% 11/30/29 .... 06/20/2025 . Direct ..ccoeeeenne 3.CPL ..
45836#-AD-3 . ..| Inszone Mid LLC Delayed Draw Term Ln Nt 1 10.077% 12/22/29 04/18/2025 . Tax Free Exchange 3.CPL
45836#-AE-1 . ..| Inszone Mid LLC 1st Lien A1 DDTL Nt 3 9.542% 11/30/29 .. 06/16/2025 .....[Direct ..... 3.02.
45836#-AE-1 . ..| Inszone Mid LLC 1st Lien A1 DDTL Nt 2 9.546% 11/30/29 .. 05/16/2025 . Direct .. 3.02Z.
487734-AF-7 . ..|Kellermeyer Building Svcs 6th Amendment Term Ln Nt 1 12.430% 04/30/2025 . Interest Capitalization 4B PL
48773#-AH-3 . ..|Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 9.680% 11/07/26 .. 04/30/2025 . Interest Capitalization 4BPL ..
49337*-AC-5 . ..|Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 1 9.896% 05/03/27 04/16/2025 . Tax Free Exchange .. 3.BPL ..
49337*-AE-1 ......... Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 1 9.038% 05/03/27 ....uvvvvnvvinnviinniiinnns Joes 04/02/2025 ..... 3.BPL
49337*-AE-1 Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 7 9.046% 05/03/27 ......ccevvvveeiicunnnnnns |oeene 06/30/2025 ..... 3.BPL
49337*-AE-1 . .| Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 6  9.070% 05/03/27 06/05/2025 . 3.BPL ..
49337*-AE-1 Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 2 9.210% 05/03/27 .....ccoeeeeeeiiunnneeees |onnne 04/10/2025 ..... 3.8 PL
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49337*-AE-1 Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 3 9.276% 05/03/27 .....ceevveeeiiirnecneens |oene 05/01/2025 BPL ..
53173#-AE-6 . Lido Advisors LLC 7th Amendment DD Term Ln Nt 6  9.324% 06/11/29 ... 06/12/2025 . K AZ
53173#-AE-6 . Lido Advisors LLC 7th Amendment DD Term Ln Nt 5 9.329% 06/11/29 05/29/2025 . ..299,760 |. AZ
532296-AA-0 . Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 10.796% 03/01/28 06/30/2025 . Interest Capitalization
532290-AB-8 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 10.827% 03/01/28 . 06/30/2025 . Interest Capitalization
55392*-AA-8 . ..|MBS Services 1st Lien Term Ln Nt 1 11.180% 02/26/26 ........c..vvevunennn 06/30/2025 . Interest Capitalization L
607824#-AA-2 . .|Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 4  9.026% 08/23/28 . ......06/01/2025 .....|Direct ....ccccoeeeen L ..
60782#-AA-2 Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 1 10.788% 08/23/28 .... O PP 06/30/2025 Tax Free Exchange .. (I
60782#-AA-2 Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 3 10.796% 08/23/28 .... N 04/01/2025 Direct L
624820-AA-3 . ..|Mr Greens Intermediate Term Ln Nt 2 10.667% 05/01/29 ....... 06/25/2025 . Direct .. L ..
624826-AB-1 . .|Mr Greens Intermediate DD Term Ln Nt 2 10.667% 05/01/29 ......06/25/2025 .....|Direct .. L ..
62931*-AA-2 Topix Pharma Term Ln Nt 1 10.385% 11/02/26 R 04/29/2025 Interest Capitalization ... L
62931*-AC-8 Topix Pharma Delayed Draw Term Ln Nt 1 10.385% 11/02/26 ...ceuneernnieinieeeieeeeeeeeeeeeeeeeeeeneeann s 04/29/2025 Interest Capitalization ... L
62931*-AE-4 . ..|Topix Pharma 2022 Incremental Term Ln Nt 1 10.385% 11/02/26 . 04/29/2025 . Interest Capitalization L ..
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 7 9.272% 05/17/28 .... 04/22/2025 .....[Direct ..... L ..
659598-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 11 9.296% 05/17/28 06/27/2025 .....|[Direct .. L ..
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 6 9.298% 05/17/28 . 04/15/2025 .....[Direct .. L ..
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 10 9.299% 05/17/28 ... 06/10/2025 Direct .. L
668470-AD-8 . .Northwinds Holding Co 2024 Incremental DD TL Nt 2 9.426% 05/01/29 . 05/01/2025 .....|[Direct ..

668476-AD-8 . Northwinds Holding Co 2024 Incremental DD TL Nt 1 9.448% 05/01/29 . 04/01/2025 . Direct ..
.|Northwinds Holding Co 2024 Incremental DD TL Nt 3  9.480% 05/01/29 .

68144#-AD-2 . .. Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 11.896% 02/26/27 .... 06/27/2025 . Interest Capitalization

VU U UYUUTUTUUNNNTEUUUUUUTUTUTUUTUIT:;

668470-AD-8 . . 06/02/2025 . Direct ..
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 12.671% 12/01/26 ............... 04/28/2025 . Interest Capitalization L
68144#-AB-6 . ..| Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 11.946% 02/26/27 06/30/2025 . Interest Capitalization L ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.977% 02/26/27 .. 06/30/2025 . Interest Capitalization L ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.977% 02/26/27 .. 06/30/2025 . Tax Free Exchange .. L ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 11.896% 02/28/27 .. 06/30/2025 . Interest Capitalization L ..
68144#-AC-4 . .| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 11.946% 02/28/27 06/30/2025 . Interest Capitalization L ..
L ..
L
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68144#-AE-0 ......... Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.969% 02/26/27 . PO 06/19/2025 ..... Interest Capitalization ...

68144#-AE-0 Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.969% 02/26/27 .... P AP 06/30/2025 ..... Tax Free Exchange L

68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 2 11.930% 02/28/27 . Interest Capitalization L ..

69428@-AD-9 . .|Pye Barker Company 2024-1 Delayed Draw TL Nt 1 8.730% 06/11/31 .. Tax Free Exchange .. L ..
L

694288-AE-7 Pye Barker Company Delayed Draw Term Ln 2 Nt 9  8.796% 06/11/31 .. ..... 06/17/2025 ..... Direct

w

...56,015 |.
.. 14,612 |.

69428@-AE-7 Pye Barker Company Delayed Draw Term Ln 2 Nt 10  8.821% 06/11/31 ... P AP 06/24/2025 ..... Direct . 3.BPL
70757D-AZ-2 . ..|Penn National Gaming Inc Term Ln B Nt 1  4.327% 05/03/29 ..... N . Bank of America BISD Dealer . ..800,567 |. 3.CFE ..
71579%-AE-2 . .|Pestco LLC Incremental Delayed Draw Nt 1 10.433% 02/17/28 . A Tax Free Exchange .. 3.BPL ..
74501#-AA-3 Pueblo Mechanical & Controls 1st Lien Term Ln Nt 1 10.829% 08/23/28 .........cccovvreeriiiiinnneninces oo 04/17/2025 ..... Direct 3.APL

55,086 |

74501#-AB-1 Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 1 10.796% 08/23/28 ......vvvvvvivnniiiniiiinneenn o 04/17/2025 Direct . L
74839X-AL-3 . ..|Quikrete Holdings Inc Term Ln Nt 1 6.577% 01/30/32 ...... 05/05/2025 . Wells Fargo Securities LLC ..874,844 |. E..
760288-AB-2 . ..|Repairify Inc aka AsTech A5 Term Ln Nt 1 9.571% 06/14/27 . 05/21/2025 . Direct ..ccveeiiiiiiiiiens ..245,907 |. L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.610% 12/06/27 05/07/2025 . Interest Capitalization . L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 12.646% 12/06/27 .. 06/30/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 12.652% 12/06/27 .. 06/27/2025 . Interest Capitalization L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.668% 12/06/27 .. 06/16/2025 Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.673% 12/06/27 .. 06/13/2025 . Interest Capitalization L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.674% 12/06/27 .. 06/20/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.680% 12/06/27 ..... 06/03/2025 . Interest Capitalization L
82419*-AD-5 . .| Shermco Intermediate Hids Inc 5th Amendment DD Term Ln Nt 1 9.324% 06/05/26 05/19/2025 . Direct .....

..|Shermco Intermediate Hids Inc 5th Amendment DD Term Ln Nt 1
..|Sitecore 1st Lien Term Ln Nt 1 12.325% 03/01/29 .....
..|Steward Partners Global Ad LLC Delayed Draw Term Loan .046% .
..|Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 7 10.077% 10/14/28 .
.|3 Step Sports Term Ln Nt 1 10.788% 10/23/29 ................

82419*-AD-5 .
82981#-AA-5 .
860326-AE-9 .
860326-AE-9 .
885838-AF-5 .

9.324% 12/07/26 06/16/2025
05/19/2025 .
06/30/2025 .
05/30/2025 .

04/01/2025 .

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

..214,163 |.
40,347 |.
..305,174 |.

e

885830-AG-3 3 Step Sports Delayed Draw Term Ln Nt 3 12.245% 10/02/29 .. ..... 06/16/2025 ..... Interest Capitalization ... L
8858308-AG-3 3 Step Sports Delayed Draw Term Ln Nt 1 12.279% 10/02/29 ......cceiiiummiiiiiiiiiiiiiie e oo 04/23/2025 ..... Interest Capitalization ... L
885830-AG-3 . .|3 Step Sports Delayed Draw Term Ln Nt 2 12.320% 10/02/29 .. 06/04/2025 . Interest Capitalization . L ..
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89841E-AB-1 Ultimate Software Group Inc New Term Ln B 1st Lien Nt 1 7.811% 02/10/31 . . ..... 04/11/2025 ..... Nomura Securities Intl LLE .




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

S'v04

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
90230#-AB-5 Playon Sports Inc Revolver Nt 4 = 9.046% 03/14/28 .........cooooiiiiiiiiiiiiiii [ 06/30/2025 .. 56,306 |. 4.8 PL
90230#-AB-5 . ..|Playon Sports Inc Revolver Nt 3  9.570% 03/14/28 .... 06/04/2025 . 56,306 |. 4BPL ..
91823C-AC-1 ..|V Global Hlds aka Vertellus Initial Term Ln Nt 3 10.046% 12/22/27 06/26/2025 . 22,737 | 2.CPL ..
92535@-AD-1 .| Vertex Service Partners LLC 2024 DD Term Ln Nt 2 9.577% 12/15/29 .. 05/02/2025 . Tax Free Exchange 4,111 | 2.CPL ..
928432-A#-0 . Visual Edge Technology Inc Last Out Term Ln B Nt 1 11.476% 12/31/25 05/22/2025 . Interest Capitalization 40,706 |. 5.CPL ..
92974*-AA-7 . Discovery Life Sciences LLC Term Ln Nt 1 10.696% 03/30/28 ............... 06/30/2025 . Interest Capitalization 3.BPL ..
92974*-AB-5 . Discovery Life Sciences LLC Delayed Draw Term Ln Nt 1 10.946% 03/30/28 . ......06/30/2025 . Interest Capitalization 3.BPL ..
92974*-AC-3 Discovery Life Sciences LLC New Term Ln Nt 3 10.946% 03/30/28 .......uvvvvnvirnniiinniiiiiiiiiniiiineenns o 06/30/2025 Interest Capitalization ... 3BPL s
98538#-AC-5 Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 6  9.046% 10/18/27 .......evvvmmmniinnnnnnnnnnnn o 05/23/2025 3.APL ..
98876*-AF-2 . ..|ZB Holdings LLC DD Term Ln 2024-1 Nt 6  9.929% 02/09/28 ... 04/23/2025 . 5.A
98876*-AF-2 . .|ZB Holdings LLC DD Term Ln 2024-1 Nt 7 9.950% 02/09/28 ......06/12/2025 . 5.A
98876*-AF-2 2B Holdings LLC DD Term Ln 2024-1 Nt 9 9.973% 02/09/28 ..........cooeviiiiiiiiiiiiiiiie [ 06/13/2025 5.A
98876*-AF-2 7B Holdings LLC DD Term Ln 2024-1 Nt 8  9.976% 02/09/28 .........eevvureeeeenenenninnnnnneneneeeenneennnnnes [oeeend 05/15/2025 5.A
BGH9G0-94-2 . ..|0il Changer Inc 4th Amendment DDTL Nt 5 11.160% 02/08/27 .. 05/12/2025 . Tax Free Exchange 5.8
L7574%-AA-6 . ..|Surgical Specialists LLC Delayed Draw Term Ln Nt 1  9.680% 01/31/28 05/08/2025 . Tax Free Exchange .. 4.C
L7574*-AB-4 . ..|Surgical Specialists LLC Term Ln Nt 1 9.680% 01/31/28 ................ 05/08/2025 . Tax Free Exchange .. 4.C
L7574*-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 1 9.680% 07/10/30 05/08/2025 . Tax Free Exchange .. 4.A
L7574%-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 2  9.680% 07/10/30 . 05/08/2025 . Interest Capitalization 4.A
L7574*-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 2 9.680% 07/10/30 . 05/08/2025 . Tax Free Exchange ..... 4.A
L7574%-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 3  9.230% 04/11/31 . 05/08/2025 . Tax Free Exchange .. 4.A
L7574%-AJ-7 . .|Surgical Specialists LLC 6th Amendment DD Term Ln Nt 1 8.980% 04/11/31 ......05/08/2025 . Tax Free Exchange .. 4.A
N7497#-AA-4 . .| Expereo USA Inc Term Ln Nt 1 10.323% 12/13/30 ..ieevuiirnniiinniiiiniiiiniiinnns coe o 06/13/2025 ..... Interest Capitalization ... N . 3.B
0189999999. Subtotal Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 53 358,308 54,194,634 105,884
L8043#-AB-1 ... HPS SLF VI-L Holdings HPS A-2 International Levered 6.246% 09/30/34 . . ...06/26/2025 .....[Direct . 2,234,331 |... ... [1.GPl
PPGLE8-57-1 .........|Midwest Texas Tea LLC Sr Sub Nt 19.500% 01/17/30 ...06/30/2025 ..... Interest Capitalization ... P . . ... 30,768 |... ... [5.BGl ...
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffhated) 2 265,099 2,265,099 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 435,092,391 439,622,542 2,143,106 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 974,317 964,000 15,839 XXX
0509999997. Total - Issuer Credit Obligations - Part 3 436,066,708 440,586,542 2,158,945 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 436,066,708 440,586,542 2,158,945 XXX
125968-AA-1 .........[COOPR 2025-CES1 A1A ABS Ser 25-CEST Cl A1A  5.654% 05/25/60 ......cevvvvvvvvevviiiiiiiiiiiiiiiiiiiiiiciiens [ 04/24/2025 Barclays Capital INC .......ccoviiiiiiiiiiiiiiiiiiiiiiiiiicic s oy [ 7,159,979 [, 7,160,000 |... . 32,611
74937Y-AA-6 . ..|Woodward Capital Management RMBS Ser 25-CES4 Cl A1A  5.811% 05/2 04/16/2025 . Citigroup .......... . 24,248,588 |. . 24,249,003 |. . 90,026
74938P-AB-2 . .| RCKT 2024-CES2 A1B RCKT 2024-CES2 A1B  6.291% 04/25/44 . 05/08/2025 . Wells Fargo Securities LLC .. 3,512,417 |. .. 3,490,601 |. .. 4,880
80183K-AA-5 TPMT 2025-CES2 A1 TPMT 2025-CES2 A1 0.000% 07/25/65 .....cceevveeieeiiiiiiieiieieiieieeeeeeeeeeeeeeeeees|[.22...06/30/2025 ... JP Morgan Securities LLC ..... .. 41,821,442 |. ... 41,821,739 |... 229,876
1059999999. Subtotal - Asset-Backed Securities - Financial Asset Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 76,742,426 76,721,343 357,393
009920-AA-7 . ..|ALA Trust CMBS Ser 2025-0ANA Cl A 6.054% 05/15/40 ...coooviiiiiiiiiiiiiiiii |l 05/14/2025 ... Morgan Stanley & Co LLC .... 12,369,000 |. .... 12,400,000 |...
05494F-BT-4 . ..|USA CMBS: Conduit CMBS Ser 2025-BNK49 Cl A5  5.623% 03/15/58 ......06/06/2025 . Various .....oooeeeeeennn . 13,999,082 |. . 13,500,000 |.
05594E-AA-8 . ..|BPR Trust CMBS Ser 2025-ALDR CI A 5.672% 06/05/42 .... 05/28/2025 . Barclays Capital Inc .... . 24,800,000 |. . 24,800,000 |.
064908-AH-9 . ..|USA CMBS: Conduit CMBS Ser 2025-BNK50 CI A5  5.652% 05/ 05/29/2025 . JP Morgan Securities LLC . 13,757,792 |. . 13,368,000 |.
06540G-AV-0 . ..|BANK 2024-BNK47 A5 CMBS Ser 2024-BNK47 CI A5  5.716% 06/15/57 . 05/08/2025 . Various ... . 26,633,213 |. . 25,742,000 |.
06541G-AH-0 . .|Bank CMBS Ser 24-BNK48 Cl A5  5.053% 10/15/57 ............cceeeeenins 05/08/2025 . Various . . 11,345,534 |. . 11,315,000 |.

072924-AD-5 . Barclays Com Mort Securities CMBS Ser 2025-5C33 Cl A4 ~ 5.839% 03/15/58 . 05/02/2025 . Barclays Capital Inc .
08164A-AG-7 . ..|Benchmark Mtg Tr CMBS Ser 2025-V13 Cl A4  5.815% 02/15/57 ............ 04/11/2025 . Citigroup ...oveeeenne
08164C-AC-2 . .|Benchmark Mortgage Trust CMBS Ser 2025-V15 Cl A3  5.805% 05/15/30 05/21/2025 . Goldman Sachs & Company

94990F-AE-1 . WFCM 2024-C63 A5 CMBS Ser 2024-C63 CI A5~ 5.309% 08/15/57 ....... ......04/23/2025 . JP Morgan Securities LLC ..
95003U-AD-2 ......... Wells Fargo CM Trust CMBS Ser 2024-5C2 Cl A3 5.920% 11/15/57 .oeeeeuvveeeeeeeiiiiieeeeeiiieeeeeeiees o, 04/09/2025 ..... Wells Fargo Securities LLC .

124 946,454 122 465,000 190,014 XXX

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Moﬂgage-Backed Securities (Unaffiliated)

03768M-AS-6 .........| APID 2020-33A AR CLO Ser 2020-33A Cl A1R2 ~ 5.575% 04/24/38 .......ccevvveieeeiiiiiiieiiiiieeeeeeieee [......04/00/2025 ... Deutsche Bank Capital . ....20,800,000 |. ....20,800,000 |...
03768M-AN-7 . .| APID 2020-33A AR CLO Ser 2020-33A CI BR2 ~ 6.025% 04/24/38 . Deutsche Bank Capital . . 15,800,000 |. . 15,800,000 |.
40456G-AA-7 . -|HTS Funding DE LLC ABS Ser 25-1 Cl A 5.351% 06/23/45 .....ovveeeenniieeeeeiiiieeeeeeiieeeeeee.|.....06/24/2025 ... Guggenheim Securities LLC ..... 4728179 |oeeeeeieeeenne, 4,728,261 |...

1099999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 41,328,179 41,328,261
021580-AA-6 .........|Alternative Loan Issuer 2025 Series 2025 A-1 LLC ~ 5.289% 05/15/36 . U .... 20,285,000 |. ....20,285,000 |...
02158Q-AB-4 .........| Alternative Loan Issuer 2025 Series 2025 A-1 LLC  5.777% 05/15/36 .......ceevvvvevveeeeeeeeeenenenennnnne [00002i05/06/2025 ..o DT8O Luuuuuuuusuistttiitttttttt s saasssssassssssssssssasssssnsnnnnnns |uresrrsrsrsrrrerrrrrrrrrrrrrrreeses [oesiiiiiiiiiiiiiann 4,715,000 J..ooeeeiiiiieeee 4,715,000 |...




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
66981P-AN-8 20 Gates - Continental Warehou Class A2 Notes  8.065% 07/15/31 ...covveeiiieimiiiiiieeieiieeeeeeeniees eennd 06/30/2025
70163*-AA-4 . ..|Parliament Funding IV LLC Class A Variable Funding Note  6.506% 01/15/37 04/02/2025 .
70163*-AB-2 . ..|Parliament Funding IV LLC Class B Variable Funding Note  8.006% 01/15/37 04/02/2025 .
70163*-AC-0 . ..|Parliament Funding IV LLC Class C Variable Funding Note 11.506% 01/15/37 04/02/2025 .
PPGHKR-YR-7 . .| TCW Rescue Financing Fund |1 Nt Ser A 8.558% 05/02/34 .. 04/09/2025 .
PPGMJG-2N-6 . .| TCW Rescue Financing Fund |1 Nt Ser B 12.308% 05/02/34 04/09/2025 .

000000-00-0 Essar 0il UK Element Funding Sr Nt  7.868% 10/18/26 ..... 04/14/2025

1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated)

2394211-AB-0 . ..|Dauson Rated Fund ABS 6-R3 LP Class A (PIMCO)  6.870% 05/15/35 ......cceiiuumiereeiiiiiiiieeeeiiiieeeee [enees 04/23/2025 ..... Direct 1.GPL ..
2394201-AC-8 . .| Dawson Rated Fund ABS 6-R3 LP Class B (PINMCO)  9.870% 05/15/35 04/23/2025 . Direct .. 2.0PL ..
31616F-A*-8 . Fidelity Evergreen Private Cre Sr Nt Ser B 10.269% 07/19/36 . 06/02/2025 . Direct .. 2BFPL ..
31616F-A@-6 . ..|Fidelity Evergreen Private Cre Sr Nt Ser A 8.772% 07/19/36 . 06/02/2025 . Direct .. 3.BPL ..
674000-AA-1 . ..| Oaktree Lending Partners Feede Class A Nt 7.010% 01/31/44 .. 05/12/2025 . Direct .. 1.GPL ..
674008-AB-9 . ..|Oaktree Lending Partners Feede Class B Nt ~ 8.760% 01/31/44 .. 05/12/2025 . Direct .. 2.BPL ..
674000-AC-7 . ..|Oaktree Lending Partners Feede Class C Nt 10.510% 01/31/44 05/12/2025 . Direct .. X , X 3BFPL ..
642176-AA-0 . ..|HPS Specialty Loan Fund VI Fee Nt ~ 8.208% 12/29/32 .......... 05/27/2025 . Direct .. 2 190,218 |. ..2,19,218 | 2BPL
WHLNIN-91-4 . ..| GSAM Vintage IX B GSAM Vintage IX (PINCO)  6.314% 04/30/32 .. 05/12/2025 . Direct .. . 18,000,000 |. . 18,000,000 |. 182
WHLNTL-9D-1 . ..|Petershill IV Offshore SCSP Project Alpha (PINMCO) 5.770% 04/15/32 . ......04/01/2025 . Direct . 9,895,000 |. .10,000,000 |. 1812
WHLNTL-9E-9 ......... Petershill [V Offshore SCSP Project Alpha (PIMCO)  5.548% 04/15/30 .......cccceveeeeeiiiiiieeeeiiiiiees o 04/01/2025 ..... Direct . 9,925,000 |. .. 10,000,000 |... 1.8 2

53,872,378 54,052,378

9'v03

1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self- L|qU|dat|nc - Equny Backed Secuntles (Unaffiliated)

WHLNBI-97-0 . ..|PIMCO Project Phantom-Swift ESN890314  5.960% 06/12/30 LT U S OROOPOPTPPPRPPPPPPI R 1,270,588 |.oevvvviiiiiiiiiiiinns 1,270,588 |... 282
WHLNK-97-0 . ..|PIMCO Project Phantom-Swift ESN875724  5.960% 06/12/30 .. Direct .. 2B1Z
WHLNK[-9E-5 . ..|PIMCO Project Phantom-Swift ESN891313  5.960% 06/12/30 .. Direct .. 282
WHLNNI-97-7 . .|PIMCO Project Phantom-Swift ESN876265 5.960% 06/12/30 . Direct . K 2B1Z
WHLNPO-98-0 PIMCOProject Phantom-Swift ESN890496  5.960% 06/12/30 . Direct . J 1,270,588 |..oeeveeiiiiiiiiinanes 1,270,588 |... 2B7 ...
1519999999. Subtotal - Asset-Backed Securities - Non- FlnanC|aI Asset-Backed Securities - Practlcal Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 8,235,294 8,235,294

G58Y41-AA-1 ......... [Maple Connect Sr Sec Nt 6.350% 12/02/47 ..oveiveveveesessesessesessssessssessesesssessssesessesessesesseseseas [ 06/18/2025 ..... [DITOT wuveveuteuesseueseesesseneseesesssesessesessesesseneseesesssesessesensesesseseseesesesesesenensesensanesessesenes | T RO 20,000,000 J..eeveeiiiiiiiiinnnnes 20,000,000 J..eeiiiiiiiiiiiiiiiiiiiiiiiiieees 2.APL ..........
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 20,000,000 20,000,000 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 358,721,087 356,398,632 547,407 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 358,721,087 356,398,632 547,407 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 358,721,087 356,398,632 547,407 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 794,787,7% 796,985, 174 2,706,352 XXX
23281#-12-4 .........|Cyprium Parallel Invs V LP Pfrd Units .....cooovriiiiiiiiiiiiii e 05/02/2025 ... Direct .. 15,797.490 |....

000000-00-0 . ..|Albers Aerospace Preferred Stock . ......05/19/2025 . Direct ..

000000-00-0 .........|Fractal Re Ltd Perpetual Preferred S ares I 06/20/2025 ..... Direct .. A ... |5.
4019999999. Subtotal Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 2 442,130 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 2,442,130 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 2,442,130 XXX XXX
000000-00-0 ... ..|A|bers Aerospace Conm ... 625.000 |.... L e e | eeeeeeii

5019999999. Subtotal - Common Stocks -

000000-00-0 . Accuray Inc Penny Warrants .. Direct .. ...780,941.400 |.

000000-00-0 .........| Accuray Inc 10 PCT Premium Warrants .. w.. |......06/06/2025 ..... Direct

5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other

81049*-10-3 ......... B D I [ O AL T | X I R T
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 33,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 33,000,001 XXX XXX

5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

3

4

9
NAIC
Designation,

CusIp

Identification Description

Date
Acquired

Name of Vendor

Number of
Shares of
Stock

Actual Cost
33,000,001
35,442,131

Par Value
XXX
XXX
XXX

Paid for Accrued
Interest and
Dividends

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

2,706,352

830,229,926

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks
6009999999 - Totals
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ACWA Power Mgmt Invst Sec Nt 5.950%
..M00020-AA-1 | 12/15/39 .oooveeeeiiiiiiiiiiieeeeeeeeeeeeeeeeee . 06/15/2025 . | Redemption 100.0000 ....ewe fooviiiiiiiiiiiiiiies foeiienn 81,018 |............ 81,018 |............ 97,120 | 91,897 |ooeeeeiiiieeens e, (10,879) |.evvvvvvrreeeeee fovnnns (10,879) |.evvvveverreeeee fovvvnnnnnnns 81,018 |..vvvvvvvvvvnnnn fovevviiiiiiiiins o o 2,410 |. 12/15/2039 . [2.C FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 81,018 81,018 97,120 91,897 (10,879) (10,879) 81,018 2,410 XXX XXX
State of Connecticut Txbl Ser A 3.875%
L 20772K-0L-6 |06/15/28 ....ovvvvvviiiiiiiiiiiiiiiiieeeeeeeeeeeee . 04/21/2025 . |Various ........ccceeevnmnnnnnnnnnns forevvenenneeennennes foeeee. 4,965,100 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [oeeeeiiiiiiiiins Jooreeiiiiiiiies o e o o 5,000,000 |.oooevviiiiiinns ereeens (34,900) |....... (34,900) ..o 68,351 |. 06/15/2028 . |1.D FE .
State of Connecticut Txbl Ser A 3.975%
..20772K-QM-4 1 06/15/29 ... . 04/21/2025 . | Various ... ..5,000,000 ..5,000,000 |. .5,000,000 |. A .5,000,000 . (67,700) |. (67,700) |.. .70,115 |. 06/15/2029 . [1.D FE ..
..57582R-LE-4 |Massachusetts St GO Ser G~ 4.000% 09/01/34 [. 06/10/2025 . |JP Morgan Securities LLC ....... |.ccerrrrriiiiiiins |.......5,486,250 |........ 5,500,000 |........ 6,241,565 |........5,636,222 |..eeiiiiiiinnn Jounnnnn (35,537) |veennniiiiiis o (35,537) [evnnniiiiiiiiis e 5,600,685 |.. (114,435) |...... (114,435) .. 171,111 |. 09/01/2034 . [1.B FE .
Omaha NE GO Ref Omaha Conv Ctr Arena  5.250%
..681712-PP-4 | 04/01/25 ..ooooviiiiiiiiii . 04/01/2025 . | Various .......cceeevvmnnnnnnnnnnnns forveeennnnnnnnninnns foinn 5,680,000 |........ 5,680,000 |........ 6,837,662 |........ 5,705,829 [o.vvvvvvvvnnnnnn foeeeenn (25,820) | | (26,829) | [, 5,680,000 |.ooeeveeeiieiins fovviiiiiiiiiiens feiiiiiiiiiiinn o, 149,100 |. 04/01/2025 . [1.C FE ....
Oregon St Sch Brds Assn GO Txbl Pension Ser B
..686053-BN-8 |5.550% 06/30/28 ......oovvvvviiiiiiiiiiiiiiies . 06/30/2025 . | Various .......ceeeernnnnnnnnnnnnnns foveerinninnininiin, fon 3,835,893 |........ 3,835,893 |........ 3,840,828 |........ 3,839,309 |..ooeeeiiininins eveennnn (3,416) [euniiiiiiiiiiins [ (3416) | | 3,835,893 [o.evvviiiiiiiinn foniiiiiiiiis f e 106,446 |. 06/30/2028 . [1.C FE ....
Philadelphia PA Sch Dist GO Ref Ser A FSA CR
..717883-FJ-6 5.000% 06/01/25 ..vvvvvvvvvvvvvnrnnnnnininiiinnnnnns . 06/01/2025 . |Maturity ....coceoeevnnnnnininniins foveveiinnininininins founnns 6,245,000 |........ 6,245,000 |........ 6,639,746 |........ 6,258,417 |.ovvvvvvvnnnnne e (A7) [ | (87 | v, 6,245,000 [..oooeiiiiiiiiee ooeeeeiiiiiiies e eveiiiiens 156,125 |. 06/01/2025 . |1.D FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 31,144,543 31,260,893 33,559,801 31,439,777 (78,199) (78,199) 31,361,578 (217,035) (217,035) 721,248 XXX XXX
Alabama St Port Auth Rev AMT Ref Docs Ser A
..010604-CC-8 15.000% 10/01/30 ..vvvvvvvmmmmnnnnininiinninniinnnnns . 06/10/2025 . | JP Morgan Securities LLC ....... |oceeevvvvrvvnnnnnnns founnne 3,215,110 |........ 3,160,000 |........ 3,407,584 |........ 3,275,623 |.ooevvviiiiiiinn v [QUAR:7X) 1 IO AR [QAR:7X) 1 AU AR 3,257,800 [ooeeiiiiiiiiiins oeeens (42,690) |....... (42,690) |........... 109,722 |. 10/01/2030 . |2.A FE
Alabama St Port Auth Rev AMT Ref Docs Ser A
..010604-CE-4 15.000% 10/01/32 ...vvvvvvvvvrrrinnniiinininiininanns . 06/10/2025 . | JP Morgan Securities LLC ....... |occevvvvvernnnnnnns founnne 6,434,718 |........ 6,345,000 |........ 7,037,240 |........ 6,551,824 [o.ovvvviiiinnnn foeeenn (31,826) |oevvvvvvviiiinnn fovnans (31,826) |oevvvvveriiinnns fernnnnns 6,519,998 |.....oovvviinnnn fornnnne (85,280) |....... (85,280) [evvvvenes 220,313 . 10/01/2032 . |2.A FE
Florida St Hsg Fin Corp Rev Txbl Ref Home Mtg
..34074M-PG-0 |Ser B 2.550% 01/01/43 .......ooevvviiiiniiiiiis . 06/02/2025 . | Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 161,226 |........... 151,226 |........... 151,226 |........... 151,226 oo e e e o S I O O N N 1,631 |. 01/01/2043 . [1.A FE ....
lowa Student Ln Lig Corp Rev |A STUDENT LOAN-
..462500-NG-1 | TXBL ~ 5.080% 12/01/39 ...ccooeeeriiiiiiniinnnnns . 06/01/2025 . | Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 155,000 [c.vvveeees 165,000 |........... 165,000 |........... LSS VL O R U R R R L O O S N 3,937 |. 12/01/2039 . |1.C FE ....
Kansas St Dev Fin Auth Rev Txbl Ser H
.. 485420-73-1 |4.191% 04/15/28 ...ooooviiiiiiiiiii . 04/29/2025 . |Wells Fargo Securities LLC ... |oeeevvvrrvrrrennnns founne 14,008,540 |....... 14,000,000 |....... 14,000,000 |....... 14,000,000 |.oevvvvevernnnns forvvvvnnnnnnnnnn o fo e e 14,000,000 |.ooevveveiinnnns fevveennns 8,540 [..evvvnnns 8,540 |.......... 317,818 |. 04/15/2028 . |1.E FE ....
Los Angeles CA Dep of Arpts AMT-Senior Rev-
.. 544435-4H-0 |Ser A 5.000% 05/15/33 ......oovvrriiiiiiiiinns . 05/15/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 1,000,000 |........ 1,000,000 |........ 1,166,310 |........ 1,006,959 [....uvnnnnnns oeeeeenn (6,959) |.oevvvveiiiiinns fevvninnns (6,959) |.oevvvieiiiiinns fevninns 1,000,000 [.evvvvvrveennnnn fonnnnnniiiiiis foeiiis e 25,000 |. 05/15/2033 . |1.C FE ....
Los Angeles CA Dep of Arpts AMT-Senior Rev-
.. 544435-4J-6 |Ser A 5.000% 05/15/34 .......ooeeviiiiiiiiiiiis . 05/15/2025 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 1,000,000 |........ 1,000,000 |........ 1,162,500 |........ 1,006,812 |..oevvvveeeiinns fevnnnns (6,812) [cuvvvvvvinininnn s (6,812) [cuvvvvvvinininnn foeeenns 1,000,000 [.evvvvvvveennnnn fonnnnnniniiiins foniiis e 25,000 |. 05/15/2034 . |1.C FE ....
Los Angeles CA Dep of Arpts AMT-Senior Rev-
.. 544436-4K-3 |Ser A 4.750% 05/15/35 .........coeeeiiiiiiins . 05/15/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 2,000,000 |........ 2,000,000 |........ 2,114,282 |........ 2,011,512 [ s (11,512) |eeveeeiiiiiiiinn [ (11,512) |eeeveeiiiiiiiins feriinns 2,000,000 |oeeereeiiieinns fevveeiiiiniinens foieiiiiiiiiinn o, 47,500 |. 05/15/2035 . |1.C FE ....
Metropolitan Trans Auth NY Rev Bld Amer Bd
..50250Y-GF-0 | Txbl Trans Ser E  6.814% 11/15/40 ............ . 04/28/2025 . | Call 108.2610 wovvvvvveveeens foeeeeeeieieieeeeeees e 1,434,458 |........ 1,325,000 |........ 1,393,450 |........ 1,390,778 |ovvvvevieiiiiens e, (473 ) F (W43 FO N 1,389,987 |.oooeeeeeeeeiens | (64,987) |....... (64,987) |..evvveens 150,338 |. 11/15/2040 . |1.G FE ....
Met Wash DC Airpts Auth Rev AMT Ref Ser A
..592647-CY=5 15.000% 10/01/31 ..evvvrrriiiiiiiiiiiiiiiiiiiiiinans . 06/10/2025 . | JP Morgan Securities LLC ....... |oeeevvvvivnnnnnnnns founne 15,172,960 |....... 15,000,000 |....... 18,366,900 |....... 15,636,747 |..ccoeeeeeeenees |oeees (158,258) |..oeeeeeeeeeeees |oeens (158,258) |..oeeeeeeeeeeees e 15,478,488 [...ccooeeeeeiens |oens (305,538) |...... (305,538) ...cnnvene 520,833 |. 10/01/2031 . |1.D FE ....
Municipal Elec Auth GA Rev Bld Amer Bd Units
..626207-YF-5 | 384 Ser J  6.637% 04/01/57 ....evvvvvnnnnnnnnnnn . 04/01/2025 . | Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 126,000 |.......... 126,000 |.......... 126,000 |.......... 126,000 |ovvvvvvveiiinns forvvvnnnnininnnn o fe e e 126,000 [.vvvvvvvvevnnnnn fovvininiiiins foeiiiis e 4,181 |. 04/01/2057 . [1.G FE ....
New Jersey St Hgr Ed Auth Rev LBASS Sr AMT
..646080-RG-8 |Ser 15-1A  4.000% 12/01/25 ..........cceennnnns . 06/03/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 2,640,000 |........ 2,640,000 |........ 2,666,981 |........ 2,640,000 |ooeeeiiiiiiiiees e e e o o L O 53,387 |. 12/01/2025 . |1.A FE ....
New Jersey St Hgr Ed Auth Rev LBASS Sr AMT
..646080-RH-6 |Ser 15-1A  4.000% 12/01/26 . ... |- 06/03/2025 . | Cal | 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 2,835,000 |........ 2,835,000 |........ 2,835,000 |........2,835,000 [....ovvvuununnnn fooveiiiiiiiiiins o e e foiiinn 2,835,000 |.. . 12/01/2026 . [1.C FE ....
Philadelphia PA Airport Rev Amt-Ref-Ser
TA7817-8E-1 15.000% 06/15/25 ....evvvvvvvviiiiiiiiiiiiiiiiinenns . 06/15/2025 . |Maturity .......vvvvvnnninniininnns fonennnniiniiiiiiins foen 4,540,000 |........ 4,540,000 |........ 4,864,109 |........ 4,579,109 [oovvvvviiiiinn foeeenn (39,109) |ooeeeeeeeeeeeees |eeeens (39,109) [oeeeeeeeeeeeeees e 4,540,000 . 06/15/2025 . [1.E FE ....
Texas Natural Gas Securitiztn Txbl-Texas
..88208\1-AA-3 |Natural Gas Ser A 5.102% 04/01/35 .. . 04/01/2025 . | Redemption 100.0000 ....... ..1,393,399 |........ 1,393,399 |........ 1,356,709 |........ 1,389,779 |...cooeiiiiiiiss 033,620 |oeeeeiiiiiiiiins [e00nnnnn33,620 [ouniiiiiiiiiinn s 1,393,399 |.. . 04/01/2035 . [1.A FE ....
United Elec Securitization Sec Nt 5.
..910208-AA-5 | 06/01/31 ..ovvvvviiiiiiiiiiiiiiiiiiiiiis . 06/01/2025 . | Various .......cceeeuvmmnnnnnnnnnnns forveeennnnnnnnnnnnns fornn 1,260,849 |........ 1,260,849 |........ 1,260,849 |........ 1,260,849 [..oooeiiiiiiiies e i e o s L O S N 32,208 |. 06/01/2031 . |1.A FE .
West Virginia Univ Rev PJS Ser A 5.250%
..956704-SN-1 |04/01/28 .. |. 04/01/2025 . [ Cal | 100.0000 ... ..635,000 635,000 653,710 |...........641,413 |.... . . .640,962 |.. .(5,962))........ .16,669 |. 04/01/2028 . [1.E FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 58,002,250 57,566,474 62,717,850 58,628,631 (239,922) (239,922) 58,388,709 (495,917) (495,917) 1,734,913 XXX XXX
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AMF Florence LLC Sr Sec Nt~ 3.210% 12/31/35
L001768-AA-4 | oeereeeeeee e . 06/30/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 156,736 [..vvvennnee 156,736 |........... 156,736 |....ceeeen ST O R (U R R A LT O O R N 2,516 |. 12/31/2035 . [2.B PL ....
CED Wind Holdings LLC Sec Nt ~ 4.410%
. 125240-AA-8 | 12/31/28 oooiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....ovn fornnnnnniiiiiiiins oo 1,046,440 |........ 1,046,440 |........ 1,046,440 |........ LI O Y P (SRR RN L O S N 23,074 |. 12/31/2028 . |2.C ........
CED Nevada Virginia Financing Sr Nt~ 3.770%
L 127398-AA-9 | 12/31/46 oo . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiiis foeeies 5,306 [cerrrrrnnnns 5,306 ... 5,306 |.....ceennnn Lo O Y U R R A TR L U N 100 |. 12/31/2046 . |2.C ........
Delaware Basin Residue, LLC Sr Nt  3.000%
.. 245820-AA-2 1 09/30/38 .oooriiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 420,785 |oveeeeenns 420,785 |..eeeennen 420,785 |...oueeee. R O P Y N L O P N 6,312 |. 09/30/2036 . [2.B PL ....
Delaware Basin Residue, LLC Sr Sec Nt
..245820-AB-0 |6.400% 05/31/34 ...ooovviiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 307,707 |.......... 307,707 |.......... 307,707 |.......... L O O O (SRR RN R 307,707 |oveeeeeeeieiiies fevveeeeeieiiiens foiiiiiiiiiiin o, 9,847 |. 05/31/2034 . 2.B PL ....
HS Wildcat LLC Sr Sec Nt Ser A 3.830%
..40480%-AA-3 | 12/31/50 ooviiiiiiiiiii . 04/25/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 13,897 [oeennnnne 13,897 |............ 13,897 |............ L R O PPPOPPPR (S R R R 13,897 [ovvvvvviiiininns [ o 266 | 12/31/2050 . [2.A PL ....
Mankato Energy Center LLC Sr Sec Nt 2.900%
..55306#-AA-0 |06/31/39 ..oooeiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 449,048 |........... 449,048 |........... 449,048 |........... L O P Y N 449,048 . 05/31/2039 . (2.B PL ....
Morongo Transmission LLC Sr Nt~ 3.320%
..61773%-AA-5 | 07/12/51 ... . 06/30/2025 . | Redemption 100.0000 ....... ... 81,040 ...81,940 ...81,940 |............81,940 |[.... ..81,940 |.. . 07/12/2061 . [1.G PL ....

GIP Capricorn .110%
LQ3974%-AA-6 | 12/31/34 oo . 04/09/2025 . |Redemption 100.0000 ...ooo fouveeeiiiiiiiiiinns o 50,627 |............ 50,627 |............ 50,627 |............ 50,627 |oeeiiiiiiiiiies e e e e 50,627
GIP Titanium Finco Pty Ltd. Sr Nt  2.800%

. 12/31/2034 . |2.B PL ....

..039740-AA-4 | 03/31/36 ... . 06/30/2025 . |Redemption 100.0000 .. K .. 447,283 ..447,283 ..447,283 |. ..447,283 |.. 447,283 . 03/31/2036 . [2.B PL ..

..13569*-AA-0 | Nordiqus Sr Sec 4509 . .. |. 04/03/2025 . |Redemption 100.0000 ....... ... 73,459 ... 73,459 ...70,727 |............64,823 |.... ..73,459 |.. . 10/03/2034 . [2.A PL ..

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

Entities (Unaffiliated) 3,053,228 3,053,228 3,050,496 3,044,592 3,053,228 2,733 2,733 58,178 XXX XXX

..00287Y-AQ-2 |Abbvie Inc Sr Nt~ 3.600% 05/14/25 ............ . 05/14/2025 . [Various ...........cccvveveeiiiinnns foovvveeneeiiininns oo 11,000,000 |...... 11,000,000 |....... 10,980,750 |.......10,999,166 [........ccocvrs Jovennnnnn 834 [ o 834 | s 11,000,000 |.. .. 198,000 |. 05/14/2025 . [1.G FE ..

..082177-AJ-6 | Amsted Industries Sr Nt 4.625% 05/15/30 ... |. 06/12/2025 . |Various ........cccceerreviummrnernns foereiriiiineeeinis feeeens 1,469,210 |........ 1,527,000 |........ 1,370,885 |........ 1,413,363 |..cceeeiiiiiis [eeeeeennn8,057 [ oo 8,057 [ e 1,421,420 |.. ....40,569 |. 05/15/2030 . [3.C FE ..
Anheuser-Busch Inbev Worldwide Sr Nt~ 4.750%

..035240-A0-3 | 01/23/29 ....eveiiiiiiieiie s . 05/30/2025 . [Various .........ccccceemeeeriniins Joeviieeeeeeiiiees oo 4,907,800 |........ 5,000,000 |........ 5,134,909 |........ 5,070,544 |..ooociniiiiies foeeee (7,038) | o (7,088) | [t 5,063,505 |....eevieiiiiiis ferreeiiiiiiiies i e 46,829 |. 01/23/2029 . [1.G FE ....
Antero Midstream Part/FI Sr Nt 5.750%

..03690A-AF-3 | 01/15/28 ... . 06/16/2025 . [Various ..........cocceeeeeeriicins Joevineeeeeeiiiiees oo 1,695,878 |........ 1,698,000 |........ 1,758,165 |........ 1,682,546 |........ 27,571 ... (6,088) [ooeeeiiiiiiiies |ennni21,586 [ s 1,704,081 | [ (8,204) |........ (8,204) |...eeeanes 89,300 |. 01/15/2028 . [3.C FE ...
AvalonBay Communities Inc Sr Nt  3.450%

..05348E-AV-1 | 06/01/25 ... . 06/01/2025 . [Maturity ......oocooocmieeeiiiiiiins Joeeieeeee s oo 6,000,000 |........ 6,000,000 |........ 5,989,320 |........ 5,999,488 |.....oceeriiiin foeeeiiinens 512 [oeeiiiiiiis e 512 [oeeieiiiiiiis e 6,000,000 [.evvereeviiinn Joeveiiiieeeees feeeiiis s 103,500 |. 06/01/2025 . |1.G FE ....
Berkshire Hathaway Energy Sr Nt 4.050%

..084659-AT-8 | 04/15/25 ......eviiiiiiiiiiiie e . 04/15/2025 . [Maturity ......oooooiomieiiiiiiiins fooieeeeeciiees o 11,000,000 |...... 11,000,000 |....... 10,988,509 |....... 10,999,168 [...ocovciiiiies [oeiiiieens 832 [oeeeiiiiiii e 832 [oeeeeiiiiiiies e 11,000,000 |-.eeevveeeeiiiis feoeeiiiiiiiis i [ 222,750 |. 04/15/2025 . |1.G FE ....
Berry Global Escrow Corp 2nd Lien 5.625%

..085770-AB=1 | 07/15/27 e . 05/16/2025 . [Call 100.0000 ..coeeieiins [ et 1,000,000 |........ 1,000,000 |........... 984,320 |.......... 987,100 |eveeieeeeiii feeeeeene 1,776 | oo 1,776 | oo 988,876 |.cceveeeeeii feeeenne 1,124 |........ 1,124 ... 47,031 |. 07/15/2027 . (3.B FE ....
Blue Heron Intermediate Holdco Sr Nt~ 5.560%

..09555%-AA-8 | 09/30/37 ... . 06/30/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 264,792 |........... 264,792 |ooeooeenn 264,792 |........... 264,792 [oeeeeeiiiiiiins oo foreiiiiis i e s 264,792 [oeeeeiiiiiiiens o oo e 7,361 |. 09/30/2037 . |2.B PL ....
Buford Capital GLBL Fin Sr Nt  6.875%

L A2116L-AC-3 | 04/15/30 . . 06/27/2025 . Bank of America BISD Dealer ... |.ccccoeeriiiiinns |oevenns 143,640 |........... 144,000 |........... 141,484 |........... 141,689 | [ 181 | o 181 | ot 141,870 [oeeeeeiiiiiiees o 1,770 |.....eee 1,770 | 7,013 |. 04/15/2030 . |3.B FE ....
Buford Capital GLBL Fin Sr Nt ~ 9.250%

CA2116L-AE-9 | 07/01/31 e . 06/30/2025 . [Bank of America BISD Dealer ... |.ccccoeeriivinns |oevennns 842,000 |.......... 800,000 |........... 857,375 |........... 849,834 |.......... 4,011 [........ (6,917) [eeeeeeiiiiiies s (2,906) |-.oevvveeeereee fereeeeene 846,928 [...ooeeiiiiiin e (4,928) |......... (4,928) |- 37,000 |. 07/01/2031 . |3.B FE ....
Columbia/HCA Healthcare Corp Nt 7.690%

L A9T677-AG-2 | 06/15/25 ... . 06/15/2025 . [Maturity .......ooooooiimiiiiiiiins oo eiiees oo 1,000,000 |........ 1,000,000 |........... 998,738 |........... 999,892 | [ 108 |oeeiiiieeees [ 108 [ooeeiiiiiiiees foiees 1,000,000 |-eeevvieeieiiie [ i e 38,450 |. 06/15/2025 . [2.C FE ...
Compass Minerals International Sr Nt  6.750%

. 2045IN-AG-6 | 12/01/27 oo . 06/17/2025 . [Call 1011250 .o [ e 707,875 |.......... 700,000 |........... 689,500 |........... 689,508 |..........2,417 [oooiieini1,162 [ e 30579 [ e 693,086 . 12/01/2027 . |4.C FE ....

Crown Amer/Cap Corp VI Sr Nt 4.750%

..228187-AB-6 |02/01/26 ... . 06/15/2025 . [Call 100.0000 ..200,000 . 200,000 . 198,000 |. ..197,845 |. 198,866 . 02/01/2026 . |3.B FE ....
..247158-AS-3 |Deloitte LLP Sr Nt ~ 3.320% 05/07/25 ......... . 05/07/2025 . | Various 22,000,000 |....... 22,000,000 |....... 22,000,000 |.......22,000,000 |.... 22,000,000 |.. . 05/07/2025 . |1.F ........
Discovery Communications Sr Nt 3.950%

.. 25470D-AR-0 | 03/20/28 .......evveieieiiiiiiiee e . 06/30/2025 . [Call 96.5800 ..evvveiiiiiin [ [ 540,848 |.......... 560,000 |........... 624,898 |........... 590,822
Discovery Communications Sr Nt  5.200%
.. 25470D-AT-6 | 09/20/47 ..oiuvvveeeiiiiiiiiieeciiiiiiee e . 06/30/2025 . [Call 73.7800 ..cvvveeiiie | e 949,549 |........ 1,287,000 |........ 1,526,137 |........ 1,604,979 [ooooiiiiiiiiies oo (3,031) |ovveeeeeieiiees fovennns (3,031) |ovvveeeeieieees fovennns 1,501,948 [ovvveeeiiiiis Jovviiiiiiiinenns fovviiiiiis i, (500,347) [. 09/20/2047 . |3.A FE ....

........... 585,829 [.oeiiiiiiiiiins fooinniieniiiis feeeeeiiiiieeees foeennn (27,777) 1. 03/20/2028 . (3.A FE ...
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Discovery Communications Sr Nt 3.950%
.. 25470D-BE-8 [06/15/25 ...ovvvniiiiiiiiiiiiiiiii e . 06/15/2025 . [Maturity ....ooovvvniiiiiiiiiiinnnns e o 2,000,000 |........ 2,000,000 |........ 2,185,540 |........ 2,019,428 [oovvviiiiiiiin foeeenn (19,428) |.oooeeeeeeeeeees |eeeens (19,428) |.cooeeeeeeeeeees e 2,000,000 [oreririvnnnns fereiniiiiiiiens oo e 39,500 |. 06/15/2025 . |2.C FE ....
ERAC USA Finance Company Sr Nt  4.900%
..26884T-A-2 |05/01/33 ... . 06/04/2025 . | Jefferies & Company INC ......ouwfoveevevrinnnnnnnnns forns 10,372,950 |....... 10,500,000 |....... 10,323,190 |....... 10,344,383 |ovvvviiiiiiinn Jovvninnnns 6,433 | 6,433 | e 10,350,816 |.. . 05/01/2033 . |1.G FE ....
EQM Midstream Pa .500¢%
.. 26885B-AH-3 [07/01/27 ..evviiiiiiiiiiiiiiie e . 04/02/2025 . |Various .......cceevevvrivrnnnnnnnnns Jovvinnenenninnnnnns forneenins 975,281 |........... 964,000 |........... 990,317 |....cevnenn TET T R RN (1, 411) [ [ (LA | 974,317 . 07/01/2027 . |3.A FE ....
EnLink Midstream Partners LP Sr Nt  5.625%
.. 29336T-AC-4 [01/15/28 ..evvviiiiiiiiiiiiiii s . 06/16/2025 . |Various ........ccevveevrviinnnnnnnns fonninnenninniinnes foeenns 2,216,415 |........ 2,228,000 |........ 2,204,7% |........ 2,214,531 [oooiiiiiiiiiins oo IR Z R RN 1,884 [ s 2,216,415 . 01/15/2028 . |2.B FE ....
Enlink Midstream LLC Sr Nt ~ 6.500% 09/01/30
2 29336T-AD-2 | eerreneeeeiiie e . 06/16/2025 . | Tax Free Exchange ..........cccee Jovvevrveviiinnnnnnns foeniniins 304,265 |.......... 300,000 |........... 305,250 |........... 304,616 |..oooeeeeeeeeees | (53D FOU (23 D) PO N 304,265 . 09/01/2030 . |2.B FE
Florida Pwr & Lt Co Sec Nt  2.850% 04/01/25
COH0BI-FZ-5 [ e . 04/01/2025 . |Various ... 15,000,000 |....... 15,000,000 |....... 14,984,700 |.......14,999,197 [....ooiiiiins forriinnnnn 803 [ [ 803 [ s 15,000,000 |.. . 04/01/2025 . [1.D FE ..
..345397-A6-0 |Ford Motor Cr Co Sr Nt  5.125% 06/16/25 . 06/16/2025 . |Maturity .. . 2,700,000 ..2,700,000 ..2,641,275 |. .2,681,660 |. N .2,700,000 . 06/16/2025 . |2.C FE ..
..37185L-AM-4 |Genesis Energy LP Sr Nt 8.000% 01/15/27 .. |. 04/03/2025 . |Call 102.0000 ....oovvvvennn fooririiinieeiiiii e 1,810,500 |........ 1,775,000 |........ 1,792,737 |oveue s 1,784,597 [oeiiiiiiiiiins oo (2,294) [ [ (2,208) [ e 1,782,303 |.. . 01/15/2027 . |4.C FE ..
Goldman Sachs Group Inc Sr Nt  3.750%
..38148L-AE-6 [05/22/25 . 06/22/2025 . IMaturity ...oooovvvniiiiiiiiiiinnnns e o 6,000,000 |........ 6,000,000 |........ 5,980,680 |........5,999,106 [......ccvvvnens foorernnnnnnn 894 [ [ 894 [ [ 6,000,000 |.. ...112,500 . 05/22/2025 . [2.A FE ..
.. 42217K-BF-2 |VWelltower Inc Sr Nt ~ 4.000% 06/01/25 . 06/01/2025 . |Maturity 10,000,000 10,000,000 10,952,133 |. 10,046,416 N 10,000,000 200,000 |. 06/01/2025 . |1.G FE ..
..42703N-AA-9 [Hercules Inc Sr Nt ~ 7.000% 06/15/30 .... . 06/17/2025 . | Tax Free Exchange ..........cccr Jovvovrrriviinninnnns foenes 1,571,725 |........ 1,564,000 |........ LRTA ) T ORI AP RS (* 1) RPN IURPRRRRRR (* 1) f KRR TR 1,571,725 |.. . 06/15/2030 . |3.C FE ..
Hilton Domestic Operatin Sr Nt  5.875%
.. 432833-AP-6 [ 04/01/29 ...evvviiiiiiiiiiiiii . 06/09/2025 . |Bank of America BISD Dealer ... |occcovvevivvuennnnns foerienins 652,069 |........... 645,000 |........... (S8 I R R RN - PO R -7 PO R 642,659 |.........oennnns . 04/01/2029 . |3.B FE
Hyundia Capital America Sr Nt  5.875%
L AA89TA-BK-2 [ 04/07/25 ovvveniiiiiiiieeii . 04/07/2025 . | Various 18,000,000 |...... 18,000,000 |....... 20,745,189 |.......18,143,823 |.... RUQURR:X) N I R 18,000,000 |.. . 04/07/2025 . |1.G FE ..
..449934-AD-0 | IMS Health Inc Sr Nt ~ 5.000% 10/15/26 ....... . 06/02/2025 . | Goldman Sachs & Company ieeeenn.. 199,000 |...ens 200,000 |oeeerennnns 206,875 |...........197,350 |[.... ..8,719 ... . . 10/15/2026 . |3.B FE ..
..49327M-2K-9 |Key Bank NA Sr Nt  3.300% 06/01/25 .. . 06/01/2025 . [Maturity ...oooovvveviniiiiiinnnnns e o 10,000,000 |...... 10,000,000 |........ 9,976,300 |.... L5 | e 10,000,000 |.. . 06/01/2025 . |2.A FE ..
..55336V-AJ-9 |MPLX Lp Sr Nt  4.875% 06/01/25 . 04/09/2025 . |Various .....ceeereenaeeeeemmnnnanes Jorveeeeeeeennnienees foeees 8,500,000 |........ 8,500,000 |........ 8,905,966 |.... (11,976) [cveeeeeeeeeenas ernnnnns 8,500,000 |.. . 06/01/2025 . |2.B FE ..
Warnermedia Holdings Inc. Sr Nt  4.279%
..55903V-BC-6 | 03/15/32 ..eeerrieeeeeieee e . 06/30/2025 . | Call 88.0400 .eevveneeeeen forneeeeeeneeeee fees 5,677,788 |........ 6,449,100 |........ 6,449,100 |........ 6,449,100 |..eevvveiiiiieen Joermmnniieeeeee Joeeemnniieieees e e e 6,449,100 |oeevuunieeennnnn . 03/15/2032 . |3.A FE
Warnermedia Holdings Inc. Sr Nt  5.141%
L. 55903V-BE-2 [ 08/15/52 ..eevreieieeeieee e . 06/30/2025 . | Call 711000 weeeeeeeeennen foeeeeeeeneeeeeen e 1,965,844 |........ 2,764,900 |........ 2,764,900 |........ 2,764,900 |..eeevvnieieeen foeremnnineeeee e e e e 2,764,900 |.. . 03/15/2052 . |3.A FE ..
..58174#-AE-4 [McKinsey & Co Inc Sr Nt 2.520% 06/11/25 ... |. 06/11/2025 . |Maturity 16,000,000 16,000,000 16,000,000 |. 16,000,000 |. | . 16,000,000 o . 06/11/2025 . |[1.E PL ..
..64952G-AE-8 [NY Life Insurance Sub Nt  5.875% 05/15/33 .. |. 05/22/2025 . |RBC Capital Markets LLC ........ [oeeeeeeemmeiineneces foeeeens 5,048,248 |........ 5,800,000 |........ 5,970,810 |........ 5,961,179 |.... ... (6,022) . (1772 1 IR 5,955,156 |.. (6,908) |........ (6,908) . 05/15/2033 . |1.D FE ..
Nevel | Rubbermaid Inc Sr Nt ~ 5.700% 04/01/26
L B51229-Al-6 | .eeviniiiiiii . 06/08/2025 . |Call 100.7572 oo oo e 2,009,098 |........ 1,994,000 |........ 2,184,985 |........ 1,993,458 |......... 29,935 |........ (9,980) |+evvvmnnreeenenn Jovnnnnns 19,955 |veeriieieieenn Joeeennnn 2,013,413 [ooeeeiiiiiees [t (19,413) |....... (19,413) |+oeeeeennnns 92,825 |. 04/01/2026 . [4.A FE
Nextera Energy Capital Sr Nt  4.450%
..65339K-CG-3 |06/20/25 ... . 06/20/2025 . |VarioUS ...ceeeeevenneereemmnnaeeeee foreeeeeeeennieeeees foees 10,000,000 |...... 10,000,000 |........ 9,997,500 |........ 9,999,581 A9 | e 419 e e 10,000,000 |.. ...222,500 |. 06/20/2025 . [2.A FE ....
Occidental Petroleum Corp Sr .
..674599-DC-6 [03/15/26 ...eeeeeeeeeeee e . 04/11/2025 . | Call 100.0000 ...cevvvneeeee foeeernneeeeeeeis e 6,000,000 |........ 6,000,000 |........ 6,562,907 |........ 6,094,925 |....covvevriiies fonnnns (26,947) |.eevveeeeeennn eeennnn (26,947) |- eevveeeeieeenn Jeeeennnn 6,067,979 |eevreiieeeeenn feeeeeee (67,979) |....... (67,979) |-vvvnnnnnen 224,492 |. 03/15/2026 . [2.C FE ....
Orlando Health Obligated Grp Nt~ 3.777%
..686514-AE-0 |10/01/28 ... . 04/29/2025 . |Bank of America BISD Dealer ... |oceeeeeeeeemuinnene foens 10,004,205 |....... 10,250,000 |....... 10,278,010 |....... 10,265,336 |.... ... (1,308) |. L (1,308) [oeeeeeeeeiiiee s 10,264,028 |.. ...224,758 |. 10/01/2028 . |1.E FE ....
Tallgrass Energy Partners .
.87470L-AD-3 [01/15/28 ....eeeeeeeiee e . 06/09/2025 . | Jane Street AdViSOrs ......ccccee Joveereeeemmninneee foreeeeens 398,092 |.......... 400,000 |..eeeennnns 383,500 |........... 385,055 |.......e..nn 835 |oeeeennnns 1,880 [ooeeeeemiiiiiiee foeeeeennns 2,715 e eeeenns 387,769 |eevveeeeeeeenn eeeennnnn 10,323 |oeeeennns 10,323 |oeevennnnnns 19,861 |. 01/15/2028 . [4.A FE ....
Teachers Ins & Annuity Assn Sub Nt  6.850%
..878091-BC-0 [ 12/16/39 .eeeeeeeeeeeee e . 06/24/2025 . | Security Withdraw ........cccooees |oemmeereeeenninnes foeeeens 3,993,154 |........ 3,516,000 |........ 4,021,425 |........ 4,003,398 |..ccevrniiiiiaee foeeees (10,244) |.eeeeeeeeeeen eeennen (10,244) |oeeeeeeeieeenn eeeennnn 3,993,154 |eveiiieeiiiis oeeeieeeeennnes Jorreeeeeenis s 125,775 |. 12/16/2039 . |1.D FE ....
Transdigm Group Inc Sr Sub Nt 5.500%
..893647-BL-0 [ 11/15/27 e . 06/19/2025 . |Various ......cceveeuaereeemmnnnnnes Jorneneeeeeennninenes foeees 2,000,000 |........ 2,000,000 |........ 2,068,644 |........ 1,968,364 |........ 31,636 |eevveiieeeennn eererniieeeeee oo 31,636 |oveeeeeeeeennnns ernennns 2,000,000 [eeeeeeemmnnes fereeereeeeeiees [ e 65,389 |. 11/15/2027 . |4.C FE ....
Triumph Group Inc 1st Lien  9.000% 03/15/28
L898818-AU-5 | eeveeiiiiiii . 06/30/2025 . | Call 102.2500 ..oevunnnenee . 1,284,260 .. 1,256,000 ..1,317,230 |........ 1,301,025 |.... ... (9,480) |. . (9,480) [... 01,291,545 |.. (35,545) .. 117,750 |. 03/15/2028 . [4.C FE ..
..911365-BN-3 [United Rentals Inc Sr Nt ~ 4.000% 07/15/30 . |. 06/17/2025 . |UBS Financial Services Inc ..... .. 469,375 .... 500,000 455,250 [oveiiiiiiiiiiiinnn o s 1,430 | ...1,430 |[... ....456,680 |.. 212,695 o 8,500 |. 07/15/2030 . |3.B FE ..
Verizon Communications Inc Sr Nt 2.625%
.. 92343V-DD-3 [ 08/15/26 ...evviiiiiiiiniiiiiii e . 04/23/2025 . | Call 100.0000 .....ovvvnenees fooriiiiiiiii e 25,000,000 |....... 25,000,000 |....... 24,936,250 |....... 24,988,558 |......cooevvenr foreiinnnnn P 7 FO F P2 7 FO RN 24,990,691 [...ooovvveinnns foeeiinnns 9,309 |.......... 9,309 |..eevnnnns 452,083 |. 08/15/2026 . |2.A FE ....
Vistra Operations Co LLC Nt  5.125% 05/13/25
L 92840V-AL-6 | .eeriniiiiiii e . 05/13/2025 . |Maturity ...oooovvviiiiiiiiiiiinnnns o foens 5,000,000 |........ 5,000,000 |........ 4,990,400 |........ 4,998,757 |.oivvvviiiiiine foverinnnnn 1,243 | e, 1,243 |oeeiiiiiiiinns ovennnns 5,000,000 J..ooeveeeeeeeees evvvevviiiiiiins foviviiiiiiiiins fooiiiinnn. 128,125 |. 05/13/2025 . |12.C FE ....
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Waste Management Inc Sr Nt  3.875% 01/15/29
COA0BL-BZ-1 [ e . 06/25/2025 . | Tax Free Exchange .......cccoovven |ovvnvriiiiinnninnns foennns 2,926,581 |........ 3,000,000 |........ 2,914,9% |........ 2,917,753 [oieiiiiiiniinn [ 8828 | | Lo 72 0 IO AR 2,926,581 |oeevvveriiiiiins fonniiiiiis fo 109,792 |. 01/15/2029 . |1.G FE ....
Weingarten Realty Inv Sr Nt 3.850% 06/01/25
..948741-AL-7 .. |- 06/01/2025 . |Various .5,000,000 ..5,000,000 ..5,226,220 |........5,014,407 |.... .5,000,000 |.. . 06/01/2025 . [2.A FE ..
..963320-BC-9 |Whirlpool Corp Sr Nt  5.750% 03/01/34 ....... [. 06/10/2025 . |Stifel Nicolaus & Co Inc . .. 712,050 .... 750,000 748,358 |...........748,470 |.... ....748,527 |.. . 03/01/2034 . [3.A FE ..
Wisconsin Energy Corp Sr Nt 3.550% 06/15/25
L976657-AL-0 | .eeeiiiiiiiiiiiiieeee . 06/15/2025 . | Various ...........eeeeeeeemennnnnnns forveeennnnnnnniiinns foeen 3,600,000 |........ 3,600,000 |........ 3,722,908 |........3,606,900 |[.... ... (6,900) | o (6,900) | e 3,600,000 |.. . 06/15/2025 . [2.A FE ..
..98389B-AR-1 | Xcel Energy Inc Sr Nt ~ 3.300% 06/01/25 . 06/01/2025 . | Various 10,148,000 .10, 148,000 .10,533,686 |. 10,191,455 |. (43,455) |. (43,455) . 10,148,000 . 06/01/2025 . 2.B FE ..
..008911-BK-4 |Air Canada 1st Lien 3.875% 08/15/26 ........ . 06/09/2025 . |Various .........ceeeeeveemnnnnnnns foreeeemminiiieiiiins fooen 1,989,714 |........ 2,015,000 |........ 2,026,836 |........ 1,958,181 e (1,212) | [ 88738 [ [ 2,016,919 |.. . 08/15/2026 . [3.A FE ..
Credit Agricole London Sr Nt Fix to Float
.. 225350-AG-2 |06/25  1.217% 06/16/26 ........evvvvnnnnnnnnnnnee . 06/16/2025 . | Call 100.0000 ...ovvevmnnnnnn fooreeiiiiieieeeeeens e 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |..ovvvvviiiiinns fevvevvvniniinnnn fovniiiiiis fo e e 10,000,000 . 06/16/2026 . [1.G FE ....
JBS USA/Food/Finance Sr Nt 5.500% 01/15/30
..46590X-AL-0 . |- 05/01/2025 . | Cal | 102.7500 ... .. 526,080 512,000 519,606 |...........517,452 |.... .516,897 |.. . 01/15/2030 . [2.C FE ....
.. T4977R-DH-4 . 06/24/2025 . | Call 100.0000 ...evvvvennennn fooeeeeeiiiiiieeeeens s 2,216,000 |........ 2,216,000 |........ 2,071,524 |........ 2,129,755 |oovvvviiiiiiiies e P 7. S R . 7 3 R R 2,157,079 . 06/24/2026 . [1.G FE ....
Shell International Finance Sr Nt  3.250%
..822582-BD-3 |06/11/25 ..ooooiiiiiiiiiii . 05/11/2025 . |Maturity .....oeeveeeennnnninnnninnns foveeiiiiiiiiiiiiins foeees 16,000,000 |...... 16,000,000 |....... 15,973,550 |....... 15,998,900 [o.eevvvvvrrnnnnn foeveeinns 1,100 [oeeiiis oo 1,100 [ oo 16,000,000 [...evvvevvnvnnnn fovnmmmnnnnnnnns fooveiiiiiiis s 260,000 |. 05/11/2025 . |1.D FE ....
Siemens Financieringsmat Sr Nt  3.250%
LB2620K-AE-3 | 06/27/25 ..ooooiiiiiiii . 05/27/2025 . |Various ..........eeeeeeeemeennnnnnns foveeeeneiiiiiiniens foeee 17,000,000 |...... 17,000,000 |....... 16,970,480 |....... 16,998,655 |[...vvvvvvvennnnn foeeeeenns 1,345 [oveiiiiiiiiiins [ 1,345 [oeeiiiiiiiiiien [ 17,000,000 [..evvvvvevvennnn formmmnnnininns fooviiiiiiis s 276,250 |. 05/27/2025 . |1.D FE ....
Cometa Energia SA 1st Lien  6.375% 04/24/35
L P29B53-AA-9 |ttt . 04/24/2025 . | Redemption 100.0000 ....eee foeniiiiiiiiiiiin oo 45,000 |............ 45,000 |[............ 53,100 [..oeeeennn. 51,578 |ooeeeeiiiiienns |oeeeens (6,578) [cuvvvvevnnnnnnne fooeenns [(HY4:)) R RO 45,000 |oooeeeeieeiiees o feveiiiiiiiiiins foriiiinnne. 1,434 |. 04/24/2035 . |2.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 319,937,286 321,772,792 328,069,288 319,919,544 160,685 (301,615) (140,930) 322,448,248 (288,323) (288,323) 4,877,720 XXX XXX
American Airlines Pass Through EETC Ser 2018-
..02376*-AA-0 |CI A 4.140% 06/15/27 ....ovvvvvnnnnnnnnnnnnnnnns . 06/15/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 554,465 |........... 554,465 |........... 554,465 |........... L O O A R R A 554,465 [...evvviiiiiinnn forviiiins o e 11,477 . 06/15/2027 . |1.E PL .
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
L 12644%-AC-1 | 12/15/26 oo . 06/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 58,163 [.evvvennnns 58,163 [....evveee 58,163 |............ 58,163 |ooeeeeiiiieiies oo o e e LT L O O U N 1,768 |. 12/15/2026 . |1.D ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%
.. 126650-BP-4 | 12/10/28 ....oovvvviiiiiiiiiiiiiiiiieeeeeee . 06/10/2025 . | Various .......cceeevuvnnnnnnnnnnnnns forveenennnnnnnnnnnns forinnnn 236,011 |ooooeeeees 236,011 |........... 269,600 |........... P T O RN (3,443) [cvvnniis oeeeeenn (3,443) [cnvnnniiies e 1 O P 5,560 |. 12/10/2028 .|2.B FE ....
CVS Heal th Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ..vvvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiis . 06/10/2025 . | Various .......cceeevuvnnnnnnnnnnnnns forveenennnnnnnnnnnns forinnnn 287,938 |oeeeeeenns 287,938 [....eeeee. 201,706 |........... 289,131 [ovviiiiiiiiins s (1,194) e e (1,19) e e < O P 8,336 |. 01/10/2030 . [2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 7.507%
.. 126650-BS-8 | 01/10/32 .ovvvvvviiiiiiiiiiiiiieiiieceeeeeeeeeee . 06/10/2025 . | Various .......cceevvvmnnnnnnnnnnnns forveenennnnnininnnns foriiinnn 89,669 [............ 80,669 |........... 115,445 |............ 99,766 |..coeeeeiieeeens s (LN V) ) PO RN (L) PO RN e O S N 2,810 |. 01/10/2032 . [2.B FE ....
CVS Health Corp ABS PTC Nt ~ 4.704% 01/10/36
L A2665U-AA-2 | eeeeie . 06/10/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 110,238 |........... 110,238 |oeveennnnns 110,238 |ovveennnnne (U2 I O R (S R R A (O O O R N 2,162 |. 01/10/2036 . |2.C FE
CTL Tr Ser 2019-3 Boston U (Geneva)  3.606%
CA2T148-AA-6 | 12/15/28 oo . 06/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 193,605 |[........... 193,605 |........... 193,605 |........... 193,605 |ooeeeeeiiiiiies e e e o e e R N 2,910 |. 12/15/2028 . [1.D ........
CTL 2019-22 Tr (BU-Sydney) CTL ~ 2.780%
L A2722%-AA-0 | 0B/15/27 v . 06/15/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 530,748 |........... 539,748 |........... 539,748 |........... L O P Y N 530,748 [ovvvvvvriniiiinn foriiiins o 6,254 |. 06/15/2027 . |1.D ........
Delta Airlines Inc PTC Ser 2020-AA  2.000%
L247361-2V-3 | 12/10/29 oo . 06/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 328,867 |oveeeernnns 328,867 |........... 328,867 |........... RN O O R (SR R R KR O P 3,289 |. 12/10/2029 . |1.C FE .
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr
..645080-AA-3 12002  3.000% 01/15/27 ....evvvvvrnnnnnnnnnnnnnns . 06/15/2025 . |Various .......cceeevunnnnnnnnnnnnns forveenennnnninniinns forinn, 242,592 |...oeenen. 242,592 |........... 242,592 |........... 27t O R S R R R R O O S N 3,033 |. 01/16/2027 . |1.A ........
Parmer 31 (Austin TX) CTL Pass CTL Ser A1
. 70176@-AA-7 |3.470% 01/15/32 «.oovvvveiiiiiiiiiiiis . 06/15/2025 . | Various .......cceeevvnnnnnnnnnnnnns forveennnnnnnninnnnns fovinn 490,653 |........... 490,653 [........... 494,333 |oeevvennns LT O (1,780) [evvvvvvnnnnnnnnn e (1,780) [euvvvvvnnnnninnn foeeeiiinns 490,653 [ovvvvvvviiniiinn foriiiiis e e 7,097 |. 01/15/2032 . [1.F ........
Wells Fargo Bank Northwest NA CTL Ser 2002 Cl
..94978#-AT-4 120  6.650% 08/01/27 ..........coeeeeiiiiiiiiinns . 06/01/2025 . | Various .......cceeevvmvnvnnnnnnnnns forveennnnnnnininnnns forinnnn 79,173 foennnnnns 79173 foinnnnne 79173 | T T O O P N (SRR R £ L T O R U N 2,195 |. 08/01/2027 . |1.D ........
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 |Ln  7.380% 05/15/32 .....evvvvvvvrnnnnnnnnnnnnnnns . 06/15/2025 . |Various .......cceeevvnnnnnnnnnnnnns foveennnnnnninininns forinnn, 80,142 [o.evennnee 80,142 [......eeee. 83,908 |............ 81,397 |ooeeeiiiiiiiiins s (1,255) |ooveeeeiiiiiiens v (1,255) |eveeniiiieiiies i, L0 O Y S N 2,466 |. 05/15/2032 . [1.B ........
British Airways PTC Ser 2021-1 A PPT ~ 2.900%
. 110420-AA-8 | 09/15/38 oovvveeeiiiiiiiiiie . 06/15/2025 . | Redemption 100.0000 ....uvn fornnnmiiiiiii foeeens 133,567 |........... 133,557 [oeeennnnne 130,900 |........... LRI T4 PO RN 2,180 [ovveiiiiiiiiinn oo 2,180 [ovvviriniiiiin o R O P 1,937 |. 09/15/2036 . [1.C FE .
British Airways PTC Ser 2021-1 B PPT 2nd Lien
.. 11042C-AB-6  |3.900% 09/15/31 ..oovvvvriiiiiiiiiiiiiiiiis . 06/15/2025 . | Redemption 100.0000 . 2,406 |. 09/15/2031 . [1.E FE ..
..11042T-AA-1 |British Airways Plc EETC  3.800% 09/20/31 . [. 06/20/2025 . |Var ious .. . 09/20/2031 . [1.C FE .
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0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 3,590,467 3,590,467 3,660,557 3,607,412 (16,944) (16,944) 3,590,467 64,493 XXX XXX
Selectquote Inc 11th Amendment Term Ln Nt 1
. 000000-00-0 | 13.927% 09/30/27 .....evveeeiiiiiiiieeeeiiieeeas . 06/19/2025 . |Redemption 0.0000 ..oeees fommmmeeeeiiiiiiees oo e e s (3,802,244) |..eeveeeiinn e 12,040 [ooeeiiiiiiiies s 12,040 [oeeeeiiiiiiiis oo e e e e 97,486 |. 09/30/2027 . [4.B Z .....
Sonny's Enterprises LLC Restated Revolver
. 000000-00-0 |Term Ln Nt 6  9.910% 08/05/28 ................. . 06/13/2025 . |Redemption 100.0000 ....... . 08/05/2028 . [4.B Z .....
Sonny's Enterprises LLC Restated Revolver
. 000000-00-0 |Term Ln Nt 7  9.963% 08/05/28 ... .. |- 06/13/2025 . |Redemption 100.0000 ....... . 08/05/2028 . [4.B Z .....
Altus (Drogon Bidco) Delayed Draw Term Loan
. 000000-00-0 |Nt 1 9.296% 08/30/28 .......cccerriurrrreaanne . 06/30/2025 . |Redemption 100.0000 ....... . 08/30/2028 . [4.A Z .....
Denali Buyerco DDTL 6A Nt 1 9.510% 09/15/28
. 000000-00-0 | +eveeeuuuriieieeeiiiiie et . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 512 | 512 foreiiiiiiies 508 [.eeeeeeeeiiiiiieees foeieieiiis et 4 [ e A [ e 512 [oeeeeiiiiiiiies i oo e 61 |. 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 2 9.570% 09/15/28
. 000000-00-0 | +eveeeuuuriieieeeiiiiie et . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 833 |oeeeieiiiins 833 i 827 oo o s [ PP ROUR (-3 FOUROURUU FTROTN 833 [oeeeiiiiiiiiies oo e e 26 | 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 3 9.574% 09/15/28
. 000000-00-0 | +eveeeuuuriieieeeiiiiie et . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 21 | 21 [, 210 [oeeeieiiiiiiieens o et 2 o o 2 o e 21 i oo o oo 6 |. 09/15/2028 . |4.B Z .....
Unison (Prism Parent) Delayed Draw TL Nt 1
. 000000-00-0 | 10.071% 09/19/28 ......ccvvvvrreeiiiiiiiieeens . 05/20/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 21 | P23 I OO 21 o 288 foeeeeeiis B | o e [ FOURROUUUU RTROTN 2841 o i e s 9 | 09/19/2028 . [4.AZ .....
OIS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 3 9.010% 11/10/28 ......ccovvvvveeennnnee . 04/16/2025 . [Tax Free Exchange ..........cccce |ooceeeeeeiiiiiiens |00 399,596 |oeeeiies 401,438 |........... 399,431 |........... 399,496 |..occceiiieeins [ 100 |ooeiiiiiieeees e 100 [ooeeiiiiiieees o 399,596 [..oeeiiiiiiiiins forireeeeeiiiin feeeeeiiiieeees feeeeeeee 16,612 [. 11/10/2028 . |4.B Z .....
OIS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 1 9.046% 11/10/28 . .. |- 06/30/2025 . |Redemption 100.0000 ....... ... 1,022 ... 1,017 | 21,022 .. . 11/10/2028 . [4.B Z .....
OIS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 7 9.046% 11/10/28 ......cceeuvvneeennnnee . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 7,249 oo 7,249 |ooeeennnn. 7,212 | oo o 36 | [ 36 | e 7289 | o e e 166 |. 11/10/2028 . |4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 5 9.046% 11/10/28 .... . 04/16/2025 . [ Tax Free Exchange 540,826 538,122 |.... .538,294 |.. . 11/10/2028 . [4.B Z .....
OIS Management Services 2nd Amendmen
. 000000-00-0 |Ln Nt 7 9.046% 11/10/28 ......cccvvvveeennnnee . 06/30/2025 . [Tax Free Exchange ..........cccee |ooveeecreeiiiiinns Joevenens 398,900 |.ceeeenns 400,785 |........... 398,781 |oeeeieieeeeiiines oo feeeeee M9 | o 9 [ ot 398,900 . 11/10/2028 . [4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 6 9.072% 11/10/28 . . 06/30/2025 . |Redemption 100.0000 ....... ..810 .810 .806 |.... ...810 |.. . 11/10/2028 . [4.B Z .....
OIS Management Services 2nd Amendmen
. 000000-00-0 |Ln Nt 6 9.072% 11/10/28 ......ceevevvveeennnnee . 06/30/2025 . [Tax Free Exchange ..........cccee |ooveeecreeiiiiinns Joevenens 321,073 | 322,570 |oeeeeeeee 320,957 [eeeeeiiiiiiiiieens o s 15 | o 5 [ o 321,073 [oeveeiiieiiii e o s 10,819 |. 11/10/2028 . |4.B Z .....
0IS Management Services 2nd Amendment DD Term
. 000000-00-0 |Ln Nt 4 10.421% 11/10/28 .......ceevveeernneee . 04/16/2025 . [ Tax Free Exchange ........cccccoee |ooveniceneiiiiins |oeeene 1,220,974 |........ 1,226,615 |........ 1,220,482 |........ 1,220,612 [oooeeiiiiiiiies i 363 [ e 363 [ e 1,220,974 |ooooiiiiiiiies o oo o, 46,715 |. 11/10/2028 . [4.B Z .....
Nor thwinds Holding Co 2024 Incremental DD TL
. 000000-00-0 |Nt 4  9.468% 05/01/29 ........ccecuvvvieerrnnen . 06/10/2025 . [ Tax Free Exchange .........cccoee Joovcemeeneeiiiiins Jooviiiens 2,47 | 22,529 |oeeiiennen 22,817 |eiieeiiiiiiiees e [ i e e e 2,817 [ e o e 30 |.05/01/2029 . [4.A Z .....
Tidekeeper LLC Delayed Draw Term Ln Nt 4
. 000000-00-0 | 10.327% 06/14/29 ......oevvrerriiiiiiieeeeiiiaeens . 06/30/2025 . [Tax Free Exchange ..........cccee |ooveeeeeeeiiiiinns Joovenens 253,590 |........... 255,316 |........... 253,560 [.eeeeeiiiiiiieiins feeeieiiis s 30 | feeeeeeins 30 | [ 253,590 [eeeiiiiiiiiiins oo e e 4,453 |. 06/14/2029 . [4.A Z .....
Lightning US Holdings US Term Ln Nt 1
. 000000-00-0 | 10.296% 11/18/29 ....ccvuevveieiiiiiiieeee s . 06/30/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiins e 2,417 o 2,417 |l 2,383 | 2,354 i e 63 |oiiiieiiies [ 63 | oo 2,417 i o e e 127 | 11/18/2029 . [4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 4
. 000000-00-0 | 10.314% 11/18/29 ....covvvviireiiiiiieee e . 05/05/2025 . |Redemption 1000000 ..cooe feurmeeiiiiiiiiiies o 35,338 [oeeeeennnne 35,333 [oeeeieees 35,333 [oeeeeeiiiiiiieeees foneeeiii e e e e s 35,333 [oeeeeiiiiiiinns foriemreeeieii feeeeeiiiieees e 557 |. 11/18/2029 . |4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 2
. 000000-00-0 | 10.319% 11/18/29 ....couvviiiiiiiiiiiiiee s . 05/05/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 6,667 |..coeerennnn. 6,667 |............. 6,667 [...ccc..e. 6,138 |............ 529 [oeeieiiiiiiiins o e 529 [oeeeieiiiiiiins oo 6,667 [oeeeeeiiiiiiies oeiieieiiiii e e 249 |. 11/18/2029 . |4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 1
. 000000-00-0 | 10.327% 11/18/29 ...covveuiiiiiiiiiiiieee s . 05/05/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 8,000 |.eeerennnne 8,000 [ooeeerneeen 3,000 |oeooeiienns 3,089 [ciiieieiii feeeeeee 4,961 [ooeiiiiiiiieees o 4,961 |oeeiiiiiieens [ 8,000 [oeeeeeiiiiiiies oeiieieeeiiie feoeeeeiiiiees o 1,606 |. 11/18/2029 . [4.A Z .....
Lightning US Holdings Canada Term Ln Nt 1
. 000000-00-0 | 10.333% 11/18/29 .....eevviieiiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 272 R 22 | 285 [ 285 [oeeieiiiiiiins e [ PP ROUR (-3 FOUROURUU FTROTN 202 foeeeiiiiiiiiies e e e 17 | 11/18/2029 . |4.A Z .....
Maxar Technologies Inc Term Loan 10.046%
. 000000-00-0 | 05/03/30 .......evveeeeeiinrieeee e e e . 06/30/2025 . |Redemption 100.0000 ..oooe feureeiiiiiiiiiiiies et 10,912 |o..ooeeene. 10,912 | 10,912 | [ o e e e e 10,912 [eoeeiiiiiiies o oo o 459 |. 05/03/2030 . |4.B Z .....
Ambient Enterprises First Amendment Term Loan
. 000000-00-0 |6.401% 06/28/30 .....cceeeiuuuureeeiiiiiiiaennnee . 06/30/2025 . |Redemption 100.0000 ..ooo. foueeeiiiiiiiiieen fonenniis 9,754 |............. 9,754 |...oooe...... 9,584 |ueeeieeiiiiiiins e foeeeene 71 | foeees 71 | [ 9,754 | o | e 438 |. 06/28/2030 . |4.A 7 .....
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Bamboo US Bidco Repriced DD Term Ln Nt 2
. 000000-00-0 [9.510% 09/30/30 ..evvvunniverirnniiieiiiiiieeeees . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvenieriiinnnnnns fooenennnns 31,243 |oeeeennnns 31,704 |............ 31,229 [oeiiiiiiiiiiiinees o s LT PO AN LT PO R 31,283 [ oo s e 723 |. 09/30/2030 . |4.A Z .....
Bamboo US Bidco Repriced DD Term Ln Nt 3
. 000000-00-0 |9.546% 09/30/30 .. . 04/30/2025 . | Tax Free Exchange . 09/30/2030 . |4.A Z .....
Bamboo US Bidco Repric
. 000000-00-0 |9.546% 09/30/30 ......evvnnrririmnnnniiiiiinnnnnns . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvnnierriinnnnnns fooenennnns 31,515 |oins 31,989 |[......oeeees L IR0 PR FO R NN [ PO RN (- P R 31,515 [ oo e e 280 |. 09/30/2030 . |4.A Z .....
United Risk/DiamondMezzanine DDTL Nt 1
. 000000-00-0 [9.318% 10/31/30 ..evvvnriiiiiiiiiiiiiiiiiieeeeens . 06/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,132 [ooeiiiinnnnns 1,132 | LI /2 A O R [ PO RN (-1 P F I 725 R ) ) N 2 |. 10/31/2030 . [4.A Z .....
Trademark Cosmetics Inc Term Ln Nt 1 9.069%
. 000000-00-0 [ 11/25/30 eevvuvniiiiiiiiniiieiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 25,047 |oeerennnnns 25,047 |..ooeennnnns 24,572 | 24,572 |ocoeiiiiinnnnnn [T P 151 R A LYC T R VY R R R RN 1,038 | 11/25/2030 . [4.B Z .....
MB2 Dental Solutions LLC Delayed Draw Term Ln
. 000000-00-0 B Nt 1 9.827% 01/29/31 ....ovvvvvrnniiiiinnnn . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 685 [oiiiiiiiiinnns 685 |.....oevnns 6210 ) O RN (3 PO RN (3 PO RN 1 ) AR 47 1. 01/29/2031 . |4.A Z .....
MB2 Dental Solutions LLC Delayed Draw Term Ln
. 000000-00-0 |A Nt 3  9.827% 01/29/31 ...evvviiivininniininnns . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvnnierriinnnnnns fooenennnns 78,596 |............ 79,381 |[..ooeennnnns £ TR T O (R R [ ) M [ P R <81 T RN RO R RN 758 |. 01/29/2031 . |4.A Z .....
MB2 Dental Solutions LLC Delayed Draw Term Ln
. 000000-00-0 |A Nt 2 10.327% 01/29/31 ...evvviiiviinnnniinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e KX F T R 7 I 4 [V R [T PO RN LT PO RN FC /R R R R R, 13 |. 01/20/2031 . |4.A Z .....
Corza Medical Term Ln Nt 1 9.210% 04/10/31
. 000000-00-0 | +evvunneeeeerruneeeeeeeiie e eei e . 05/08/2025 . | Tax Free Exchange .........ccoeven |oveniiriiinnnnnns fooenennnns 57,603 [ 57,603 |............ L1 O O O R R MR L7 /C10< T R FO R R RN 413 |. 04/10/2031 . |4.A Z .....
Corza Medical Delayed Draw Term Ln Nt 2
. 000000-00-0 |9.230% 04/11/31 . 05/08/2025 . | Tax Free Exchange . 04/11/2031 . |4.A Z .....
Corza Medical Delaye
. 000000-00-0 |9.230% 04/11/31 . 05/08/2025 . | Tax Free Exchange ..........cccee |oveeerrrrevnnnnnnee [ 10,108 [ 10,209 et 10,107 v oo [l LI PO AN LI R [ S O R 71 | 04/11/2031 . |4.A Z .....
Corza Medical Delayed Draw Term Ln Nt 2
. 000000-00-0 |9.230% 04/11/31 . 05/08/2025 . | Tax Free Exchange . 04/11/2031 . |4.A Z .....
Redwood Services LLC
. 000000-00-0 [Nt 1 10.946% 05/06/31 ......cevvvvvnnnirnrinnnnns . 06/16/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin s 6,456 [............. 6,456 |...ooeennn (SR I P AR RN (SIS F [C15 7 P F R 6,456 |..ooovvniiiiins oo s [ 808 |. 05/06/2031 . |4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 [Nt 2 10.946% 05/06/31 ....eevvvvvvvnnnninninnnnnn . 06/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 79,667 |............ 79,667 |oeerunnnnnn 78,871 |eveeeiiviiiininnns fooeviiiiii s FE LA PO R FE LA PO R AT R N RN R, 1,866 [. 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 [Nt 3 10.946% 05/06/31 ....evvvvvvvvnnnninnrnnnnn . 06/16/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 7,829 [eeeiriinns 7,829 |ieeiinnnns £ I PO IO RN £ T PO RN LT PO RN 7,829 |ooeviiiiiiinene oo o i 100 . 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 [Nt 4 10.946% 05/06/31 .....evvvvvvvvnnninninnnnnn . 06/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 76,096 |............ 76,006 |o.eeeennnnn. AT T U KU R (-] I O AR (-] I O A 02 T R FORR R RN 785 |. 05/06/2031 . |4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 [Nt 5 10.972% 05/06/31 ....evvvvvvvvnnnninninnnnnn . 06/16/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,906 [.coeeeeene 5,906 |..einns LR . A R F R RN L1 O O, LIS R F FSTR (VL I R R R RN 50 |. 05/06/2031 .|4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 [Nt 6 10.972% 05/06/31 ......ccvvvvvnnniininnnnnns . 06/16/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 30,081 |............ 30,081 |oeeeeennnnns 20,780 |.oevivvnniiiiiiinnnn Jereniieiiiiins e F 0 I R AR F 0 I R AR LV N R RN A 64 |. 05/06/2031 . |4.A Z .....
USIC Holdings Inc Term Ln Nt 1 9.833%
. 000000-00-0 [08/21/31 ..vvuviiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin s 7,082 [ooiiiiiinnnns 7,082 |eeieiins 7,082 |oveeiinnnnns 72 O P R AN -2 PO O R AN 412 1. 08/21/2031 . |4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 3
. 000000-00-0 [9.833% 08/21/31 ...evvvvriiiiiiiiiiieiiiiieeeees . 06/30/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiins e Lo T [ O O O R R RN L O O RN 2 |.08/21/2031 . [4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 5
. 000000-00-0 [9.833% 08/21/31 ..eevvvvririiiiiiiiieiiiiieeeees . 06/30/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiiins e L1 T 49 [ T O O O R R RN T O O RN . 08/21/2031 . |4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 4
. 000000-00-0 [9.833% 08/21/31 ...evvvvniviiiiiiiiiiiiiiieeeees . 05/30/2025 . | Tax Free Exchange ...........cccee |oveevervrivnninnnnns fooviiiinnnns 6,044 |............ 6,044 ..ol LG O O N S R RN 6,044 | oo s [ 153 |. 08/21/2031 . |4.A Z .....
HAH Group Holding Term Ln B Nt 1 9.327%
. 000000-00-0 [09/17/31 evvuviiiiiiiiiniiiiiiie s . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 7413 | TA43 | TAT6 o VAR VC° I PO R, P R E T R R TAI3 | s s i 348 |. 09/17/2031 . |4.A Z .....
Cliffwater LLC New Term Ln Nt 1 9.272%
. 000000-00-0 [04/22/32 ...cevvvvnniiiiiiiiieee i . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 6,850 [...ccevnnnns 6,850 |..oerrnn [T T PO IO RN T PP F, VAT PP FP (< 0 O N N A 14 . 04/22/2032 . |4.A Z .....
ATI Restoration LLC 1st Lien Term Ln Nt 1
..00228%-AA-4 [9.957% 07/31/26 .eovvvnniiiiiiiiiieiiiiieeeees . 06/30/2025 . | Redemption 100.0000 ....... forrriiiiiiiiiiiiinn s 3,342 | 3,342 [ooiiiiiinnns 3,258 [.ooiiiiinnnns T N U R 7 PO F P/ PO FR FCTR: 7.2 U N N R 173 |. 07/31/2026 . |2.A PL
ATI Restoration LLC 1st Lien DD Term Ln Nt 1
..00228%-AB-2 [9.913% 07/31/26 ..eeevvvniiiiiiiiiiiiiiiiiiies . 06/30/2025 . | Redemption 100.0000 ....oo. fooeiiiiiiiiiiiiiiinn foeviiiinnnns 1,158 s 1,158 |ovveenns 1,183 |oeeiiins 1,156 |ovveiiiiiiiins Joveiiiiiiinnnn 2 PO FTTTTUUPIIIN 2 A FTTTT I S T T T 58 |. 07/31/2026 . |2.A PL
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ATl Restoration LLC 1st Amendment Term Ln Nt
..00228*-AC-0 |1 9.913% 07/31/26 ..cooeeeeeiieiieeiiieeieens . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,130 |l 1,130 |oeeeeennnns 1,130 [oeveeennnns L e O P SN LI KV Y R R RO 56 (. 07/31/2026 .|2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Li
..00228*-AD-8 Nt 10  9.930% 07/31/26 ... .. |- 06/30/2025 . | Redemption 100.0000 ....... . 07/31/2026 . [2.A PL ....
ATI Restoration LLC 1st Amendmen rm Ln
..00228%-AD-8 [Nt 1 9.946% 07/31/26 ....eevvvvvvvnnniiiiinnnn . 06/30/2025 . | Redemption 100.0000 ....uvn fornemmnnniiiiiiiiinn fooiiinnn2,985 [ 2,955 [ 2,955 12,955 | e e o s 2,985 | e [ L 148 . 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 8  9.950% 07/31/26 ....eevvvvvvvnnnniiniinnnn . 06/30/2025 . | Redemption L e I (1 O 1 1 O i [ O e O I (O S N 56 (. 07/31/2026 .|2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 [Nt 9  9.983% 07/31/26 ...oevvvviiiininniininns . 06/30/2025 . | Redemption 100.0000 ....ovn fornemnnnnniiiiiiiinn [ 2,465 [ 2,465 [ 2,465 2,465 | e e o o e 2,865 | e [ L, 124 |. 07/31/2026 . |2.A PL ....
Air X Climate Solutions Term Ln Nt 1 10.560%
..00242%-AA-6 | 11/07/29 .oevvvviiiiiiiiiiiiiiiiiiieiieeeeeeeeee . 06/30/2025 . | Redemption O e - o o O [ [ O [ e 1 [ Y S N 141 [ 11/07/2029 . |3.A PL ....
Air X Climate Solutions Delayed Draw Term Ln
..00242%-AF-5 [Nt 1 9.330% 11/07/29 ...oevvvviivnnnniiiiinnnn . 05/19/2025 . | Redemption L e 2 - O 3 O O e O O P S N 4 . 11/07/2029 . [3.A PL ....
Actfy Buyer Inc Term Ln Nt 1 9.577%
..00260#-AA-9 | 05/01/31 ..evvviiiiiiiiiiiiiiiiiieieeeeeeeeeeee . 06/30/2025 . | Redemption 100.0000 ...oovn fornnmmnnniiiiiiiiinn fooniennn2,962 [ 2,962 [ 2,893 L 2,898 | B [ B8 e 2,982 | e [ [, 144 (. 05/01/2031 . [3.B Z .....
WorIdwide Express Inc Term Ln B Nt 1 8.296%
..00435U-AF=5 |07/26/28 ......ovvvvvviiiiiiiiiiiiiiiiiiiiiiieieeaes . 06/30/2025 . | Redemption 100.0000 ....uvn fornevnnnniiiiiiiiinn [ 4,866 [ 4,866 [ 4840 L4880 | T [ AT e e ABBB | [ [ L 203 |. 07/26/2028 . [4.C FE ....
Activate Holdings Term Ln Nt 1 9.533%
..006128-AA-7 | 07/29/30 oovvvveiiiiiiiiiiiiieii . 06/30/2025 . | Redemption 100.0000 ....ovn forvemmnmniiiiiiiiinn fooniennn 3,939 o 3,939 3,930 130939 | e e e s 030939 | e [ L 288 |. 07/29/2030 . (3.B PL ...
Activate Holdings 2024 Incremental TL Nt 1
..005128-AB-5 |9.546% 09/05/31 .....cooeeeiiiiiiiniiini, . 06/30/2025 . | Redemption OO0 i O < . . O .. O . O < O O S N 15 |. 09/05/2031 . |3.B PL ....
Aero Operating LLC Term Ln Nt 1 13.431%
..00797%-AA=5 | 02/07/26 ....evvvvvviriiiiiiiiiiiiiiiiiiieieieeeeeees . 04/01/2025 . | Redemption 100.0000 ....ovw fornemmnnniniiiiiiinn [ 3,499 30400 L 344 2,962 | 502 | 2T [ e B8 [ 30409 | e [ L, 240 |. 02/07/2026 . (3.B PL ...
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 [ 13.448% 02/07/26 ....ovvvviiiiiinnniiiiiiiins . 04/01/2025 . | Redemption L e L o . O . O 1< O O e P P S N 6 | 02/07/2026 .|3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 1
..00797%-AB-3 [ 13.472% 02/07/26 ....evvvnniiiiiinniiiiiiiiies . 04/01/2025 . | Redemption 100.0000 ....ovw fervvmmnmnnnnniiiiinn fooniinnnnnnd 1,001 o 1,001 o 1,001 o888 180 | [ o 180 e 1001 | e [ o 69 . 02/07/2026 . |3.B PL
Alcami Holdings LLC Term Ln Nt 1 11.479%
..013708-AA-6 | 12/21/28 oooveeiiiiiiiiii . 06/30/2025 . | Redemption 0L e i L . 1 . . 1 . O 1 O e O . O Y S N 204 |. 12/21/2028 . (3.B PL
Alcami Holdings LLC Delayed Draw Term Ln Nt 1
..013708-AB-4 [ 11.464% 12/21/28 ...oovvvviiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 . . 12/21/2028 . |3.B PL
..01451*-AA-0 |Alera Group Term Ln Nt 1 9.577% 10/02/28 . |. 05/29/2025 . |Various . 10/02/2028 . |3.A PL
Alera Group Delayed Draw Term Ln Nt 1
..01451*-AB-8 |9.577% 10/02/28 ......oevvvvviiiiiiiiiiiiiiiiiieees . 05/29/2025 . |Various ........ccceeevnnnnnnnnnnnns forenenenennnnninenn foennnn.. 693,513 [oLillll000698,518 [.........i698,518 [ 893,513 | e i [ o 898513 | e e o 27,677 |. 10/02/2028 . 3.A PL
American Renal Holdings Inc Term Ln Nt 1
..020227-A*-6 | 10.651% 01/25/27 .ooovvvviiiiiiiiiiiiiiiiiies . 06/30/2025 . | Redemption 100.0000 ....oew feunemmmmnnniiiiiiinn fooieennn 12,5000 [ounnnnnnnn 12,500 [oiinennna 12,188 12,206 |72 | 132 [ e 204 s 12,500 | e [ e 674 |. 01/25/2027 . [5.C PL
Arcticom Delayed Draw Term Ln Nt 1 11.824%
.03071@-AD-9 | 12/22/27 .oooooiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... . 12/22/2027 . |3.A PL
..03971@-AE-7 |[Arcticom Term Ln Nt 1 11.827% 12/22/27 ..... . 06/30/2025 . | Redemption 100.0000 ....... . 12/22/2027 . |3.A PL
Arcticom Delayed Draw Term Ln C Nt 1 11.824%
..039718-AF-4 |04/14/29 ... . 06/30/2025 . | Redemption 100.0000 ....... . 04/14/2029 . [3.A Z .....
US Metals Bide 1278
..03979%-AA-9 | 07/20/26 ....cevvvvviiiiiiiiiiiiiiiiiiieeeeeees . 06/30/2025 . | Redemption 100.0000 ....ovw fervernnninininiiiinn foennnn. . 542,512 [, 542,512 |........... 526,236 [......eee. 537,129 [ovvviiiiiis foeeeeenns 5,383 |oviiiiiiiiiiins e 5,383 |oviiiiiiiiiiins e 542,512 [ovvvviiiiiiiiin [ e 42,500 |. 07/20/2026 .|3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1
..04011*-AA-7 | 11.680% 11/30/26 . . |- 06/30/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiins 3,389 |l 3,389 ....3,389 |.... .3,389 |.. . 11/30/2026 . |2.CPL ....
Automotive Keys Group
..05333¢-AA-3 |Ln Nt 1 10.718% 11/06/25 ......vvvvvvvnnnnnnnnnn . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 18,910 [..eeeneene 18,910 |oeevveeenns 18,910 [oevvenenee 17,964 |............ (o7 O (SR R L O N 18,910 . 11/06/2025 . [3.A PL ....
Avalign Technologies Term Ln Nt 1
..05330%-AA-9 |12/20/28 ... . 06/30/2025 . | Redemption 100.0000 ....... 3,928 . 12/20/2028 . |3.CPL ....
TVG-BHG Incrementa .682%
..056138-AA-4 | 06/19/25 ...ooooviiiiiiiiiiii . 04/22/2025 . | Redemption 100.0000 ...ovvn founnmniiiiiii oo 91,262 |............ 91,262 [.evnnnnnee 91,262 |............ 91,262 |oeeeiiiiiiiiees e e e e L O P 3,437 |. 06/19/2025 . |4.B PL ....
TVG-BHG 3rd Amendment Term Ln Nt 1 9.682%
..056138-AB-2 |06/19/25 ..oovvviiiiiiiiiiiiiiiiiiiiiee . 04/22/2025 . | Redemption 100.0000 ....oew fooeeiiiiiiiiiiiiiins o 1,010,3% |........ 1,010,39% |........ 1,010,396 |........ 1,010,396 [..oooeeeiiiieees e e fevvevviiiiiinins fovviiiiiiiiiiins o 1,010,895 | v feveveviiiiiiiins foviiiiinnn, 38,053 |. 06/19/2025 . |4.B PL ....
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..056420-AA-9 |BDO USA PC Term Ln Nt 1 10.327% 08/31/28 ... |. 06/30/2025 . |Redemption 100.0000 ....... e 1,390 e 1,274 | .. 116 ... 7,390 |.. ...399 |. 08/31/2028 . |4.A Z .....
..056436-AA-8 [BGIF IV Term Ln Nt 1 9.311% 06/07/31 ...... . 06/30/2025 . | Redemption 100.0000 ....... ....2,888 5 2,855 ... 7 .2,888 |.. ...153 |. 06/07/2031 . |3.A PL ....
Boston Global Investors (BGI) 1st Lien Term
..056448-AA-7 |Loan  9.333% 05/31/30 . 06/30/2025 . | Redemption 100.0000 ....... L 2,732 .2,732 .. . 05/31/2030 . |3.A Z .....
Baldwin Insurance Group Hlds
..05826H-AG-9 [7.311% 05/27/31 .ovvvveiiiiiiiiiiiiiiiiec s . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,500 [ooeiiiinne 2,500 |oiiiiienennnn 2,508 |oeiiiiiiiiiins e e (<) ) PO RN (<) 1 PO A 210V R N R RN 17 |. 05/27/2031 . |4.B FE ....
Bakemark Holdings LLC 2nd Amendment Term Ln
..05878U-AE-1 [Nt 1 9.088% 09/05/28 .........cevvuuvivrirnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 3,939 | 3,939 [ 3,939 [, 3,929 [ oo [ Y R LU O N IR 1 Y AU R AR 212 |. 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln Nt 1 11.072%
..058951-A%-5 [09/30/30 ..evvuniiiiiiiiiieiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 3,253 | 3,253 [oeiiiiinnnnn 3,288 [ FC <5 S R R R R R R 0 R R R AR 131 |. 09/30/2030 . |4.B PL ....
Bamboo US Bidco Repriced DD Term Ln Nt 1
..058951-B#-0 [9.530% 09/30/30 .....ovvvnniiiiiiniiiiiiiinis . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e LS 535 [oiiiiiiiiiinnns L2 ) R NN /2 PR RN [/ PO RN LS R Y R R, 18 |. 09/30/2030 . |4.A Z .....
Bamboo Purchaser Inc Term Ln Nt 1 10.946%
..059488-AA-0 [ 11/05/27 ..vvvviiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,147 o 3,147 | 347 | B T O O R AN FC P LY O R R R, 173 |. 11/05/2027 . |3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 [2 10.946% 11/05/26 .....ovvvvivvvnnniiiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e KC T P ETE T R TE T R £ U R N 375 [ oo [ 21 |. 11/05/2026 . |3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059488-AB-8 1 10.946% 11/05/27 ...evvivvivinnniiiiiiiinnns . 06/30/2025 . |Various .......cccevnneviriinnnnnnnns fonnnnenniniiinnes foeeneeeeinnans 365 |oieeeiiiiiinnns 365 |oiiiiiiins 365 |oiiiiiiins 1 O O R N FC LI R R R R, 20 |. 11/05/2027 . |3.A PL ....
Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 9.546% 05/14/29 .....covvveriiiiiiiiiiiiiiiiiines . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 7,313 | 7,313 | 7,313 | 7,260 |oeeeennnnnnns (572 R R R, L5 R F T313 [ oo s s 338 |. 05/14/2029 . |3.CPL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [10.396% 12/29/25 ......covvvnniiiiiiiiiiiiiiiiiinans . 06/13/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 68,790 [............ 68,790 |oeeuunnnnns 67,302 |....covnnnns 68,499 | s i 7/ R E i 7/ R R (6170 ) ) RN R, 2,955 |. 12/29/2025 . [3.A PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 [10.396% 12/29/25 ......covvvnniiiiiiiiinieiiininnns . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 22,930 |oeeennnns 22,930 foeeiiiinnn 2,434 |............ 23R R N L O O, [T/ PO R 22,930 [oooiiiiiiiinnns oo e [ 1,201 | 12/29/2025 . |3.A Z .....
Certified Power Inc Term Ln Nt 1 11.383%
.. 126208-A%-8 [04/28/28 ...ovvvriiiiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 3,892 [eiiiiinne 3,892 [.....oeennns 3,892 [...ccevnnnns R 7/ S R R R R R IRt O R O R, 118 . 04/28/2028 . [3.A PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 [ 10.191% 06/29/28 .......cevvvvnniiiiiiiiinieieinnas . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,313 [eiiiiiine 5,313 [ooiiiiinnns I I 5,266 |eevveiiiiiiiinn eeenineeeens LY O O, LY/ PO F 5,313 |oviiiiiiiiis s s e 256 |. 06/29/2028 . |4.A PL ....
Spectrum Auto (CC SAG Acq) Delayed Draw Term
.. 12745#-AB-7 [Ln Nt 1 10.191% 06/29/28 .........cevvvvrrrennne . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,463 [.oooeennnnns 1,463 |oeveennnns 1,461 |oeennne 1,202 |oeeiiiiiiiiis o /2 PO RN /2 PO R LT R ) R RN 71 |. 06/29/2028 . |4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.092% 11/01/28
CA2TA-AA-E | e . 05/28/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 4,600,288 |........ 4,600,288 |........ 4,600,288 |........ 4,575,447 |......... P77 R R R 24,842 | e 4,600,288 |...oeviiiiiinnn Jonnniiniiiiinns e e 232,993 |. 11/01/2028 . [5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 12749#-AB-3 [ 10.003% 11/01/28 ....ccevvvniiiiiiiiiiieiiiiinnns . 05/27/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 146,836 |........... 146,836 |........... 146,836 |........... 146,043 |............ £ T PP FO R R L T R R, QIR CT U FOPRRRRR R N 7,437 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 12749#-AB-3 [ 10.085% 11/01/28 ....ccevvvniiiiiiiiiiieiiiiinnns . 05/27/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 172,168 |.......... 172,168 |.......... 172,168 |oeveennnnn. 171,238 [oeeennnnnne XV R R R [TV R RN 172,168 [oeeeiiiiinees oo [ s 9,118 |. 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 1
.. 127494#-AB-3 [ 10.094% 11/01/28 ....oevvvvvnniiiiiiiiiiiiiiiinens . 05/27/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 140,878 |.......... 140,878 |[.......... 140,878 |.......... 140,118 [......eeeeee (-] N R [ RN (-] 1 R FOT, 140,878 [ooeeieiviinees oo [ s 8,399 [. 11/01/2028 . [5.B PL ....
CMG Holdco LLC Term Ln Nt 1 9.296% 05/19/28
.. 12757*-AA-8 . |- 06/30/2025 . | Redemption 100.0000 ....... ... 2,616 2,616 f.....llll 2,609 ... .2,616 |.. . 05/19/2028 . |3.A PL ....
.. 12757*-AB-6 |9.296% 05/19/28 .......evvviiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,546 [..oocoennnns 1,546 |ooeveennnnnns 1,546 |ooenennnnnne R O O N N R (RN L= R ) R E N 72 |. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1
..12757*-AC-4 [9.280% 05/19/28 . 06/30/2025 . | Redemption 100.0000 ....... ... 3,851 ... 3,844 [.............3,845 |.... . 3,851 . 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln 427"
L 127658-AA-6 [ 11/01/28 ..o . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn i 3,684 |............ 3,684 |..ooeeinnn 3,684 |.oeuennnnnns B O O R AN FCN LT U R R R 175 |. 11/01/2028 . |4.B PL ....
CST Holding Company Amendment #2 Term Ln Nt 1
..12765@-AC-2 [9.411% 07/08/30 ...evvvviviiniiiiiiiiiieeeeeinae . 06/30/2025 . | Redemption 100.0000 ....ce. fooriiiiiiiiiiiiiins e K O 3B | LT/ FO oL R LI PO AN L O O O RN 2 |.07/08/2030 . |3.B PL ....
CSG Buyer Inc Term Ln Nt 1 10.298% 11/29/29
LA27BA%-AB=3 | e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn i 59,211 |oeenns 59,211 [ooiiinenens 57,829 [..ocevvnnnns SR [V R RN 1,300 [ooviviiiiiiiinns oo 1,300 [ooeiiiiiiiiinns o 59,211 [ oo [ s 2,423 |. 11/29/2029 . [2.B PL ....
Capstone Logistics Acq 4th Amendment Term Ln
.. 140788-AC-0 [Nt 1 9.177% 11/12/30 ...oovvvvvnnniiiiiininnnnns . 06/30/2025 . | Redemption 100.0000 ....ooe fooeeiiiiiiiiiiininns fooreiinnnnnd 20,233 |...iiiiienns 29,233 ..o 28,989 [......oeenns 28,997 | foeeiininnnns P O AT 236 | et P T O [P AT 1,314 ). 11/12/2030 . |4.C ........
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Castle Management Term Ln Nt 2 9.777%
L 4BABH-AE-2 [ 10730729 oevviniiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 7,500 fooiiiiiinnnns 7,500 |iieiinnnnnns T448 | A T PR F T O O, L R F 7,500 |ovvvvveevenennns fonniiiiiiiiis foi e 370 |. 10/30/2029 . [4.A PL ....
Cliffwater LLC Term Ln Nt 1 10.313% 10/06/29
L 1BBBBF-AA-T | eerreeeeee e . 04/22/2025 . |Redemption 100.0000 ....... foereeeiiiiiiiiiieens o 1,562,322 |........ 1,662,322 |........ 1,662,322 |........ (Y7 7 R O O R RN 1,662,322 [ouvvvviviininin fooiiiis e e 42,920 |. 10/06/2029 . |3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 [TL Nt 9  9.074% 07/08/32 .......cevvvvnnrrnnnnn . 06/10/2025 . | Tax Free Exchange ..........ccccee Jovevrvrviiinnnnnns fooniinins 682,842 |.......... 688,276 |........... 682,819 |.ovvveiiiiiiiiinns foieiiiiiiiiiins o L R FO 23 PO R (G178 R A R R 2,438 |. 07/08/2032 . [3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 [TL Nt 1 9.077% 07/08/32 .....cevvvnnrvrirnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,93 | 3,934 [...ooeinins 3,895 [....counnens 2,846 |oieiiiiiiiiiinn e Bt O O, it R FR 3,034 [ o e e 180 |. 07/08/2032 . |3.A Z .....
Crown CT Parent Inc Term Ln Nt 1 9.961%
.. 228218-AA-7 [03/08/29 ...evvvniiiiiiiiiiieeiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 3,342 | 3,342 [ooiiiiinnnns 3,342 [oooiiiinnnnns ./ S N R R R R 3,342 [oviiiis o e e 167 |. 03/08/2029 . |3.APL ....
DFS Holding Company Inc Term Ln Nt 1 11.396%
..23362*-AB-0 [ 01/30/29 ..eevvviiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,130 [eeiiiinns 3,130 | 3,130 |evieiins 3,09 [...ooceennnnns £ I O A RN [ PO F L U N 177 1. 01/30/2029 . |3.CPL ....
DFS Holding Company Inc Delayed Draw Term Ln
..23362%-AC-8 [Nt 1 11.396% 01/31/29 ....vvvviviniiiiiiiinnn . 04/01/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 22 I 228 | 228 | 226 |.oeiiininnnnnns 2 R R RN /2 PO RN 2 T Y S N 17 |. 0173172029 . |3.C PL ....
DRS Holdings Inc Incremental Term Ln Nt 1
..23363#-AC-3 |10.677% 11/01/25 .... . |- 04/01/2025 . |Redemption 100.0000 ....... .. (134) )... . 1170172025 . |3.A PL ....
DRS Holdings Inc Incrementa
..23363#-AC-3 [ 10.677% 11/01/25 ..oovivvniiiiiiiiiieeceiis . 04/17/2025 . | Tax Free Exchange ..........cccee |ovoerererivnninnnnns fooriiiinnnns 5,73 |oeeiiiinns 5,760 |.eeeveennn 5,616 [eennninnnn 5,644 oo 79 [T [ [ L1V O F LT T O R N 178 |. 11/01/2025 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 2
..23363#-AC-3 |10.727% 11/01/25 .... . |- 04/01/2025 . | Redemption 100.0000 ....... .. (16,535) |... (16,535) |... (16,245) |.... .(16,535) |.. . 11/01/2025 . [3.A PL ....
DRS Holdings Inc Incrementa
.. 23363#-AC-3 [ 10.727% 11/01/25 ...ooiiiiiiiiiiiiiiie i . 04/17/2025 . | Tax Free Exchange ........ccoovvee |oveiriiriinnninnns foennns 2,043,709 |........ 2,052,538 |........ 2,016,512 |........ 2,011,487 |........ 28,370 |eevunnnns FCR: 153 I A IR R,21 | s 2,043,709 [oevvvvvvinininnn fonnniiiiiiiis foi e 63,380 |. 11/01/2025 . |3.A PL ....
DRS Holdings Inc 2025 Incremental Term Ln Nt
..23363#-AD-1 |1 9.542% 11/01/28 ... .. | 05/30/2025 . | Tax Free Exchange ..2,242,883 |........ 2,262,347 |........ 2./ A R RN RN [ R Y (0T AU AR 2,242,883 |.. . 11/01/2028 . |4.A Z .....
DRS Holdings Inc 2025 Incrementa
..23363#-AD-1 [2  9.583% 11/01/28 ..oovvvvviiiiiiiiiiiiiiiinns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,656 [cooeeeeenn 5,656 |.oeeenins LS 107 R FOR AR RN 1 O O, L1 R F T M N . 11/01/2028 . [4.A Z .....
Demakes Borrower LLC Term Ln Nt 1 10.546%
.. 248038-AA-5 [ 12/12/29 .iiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,079 [eeiriinne 3,079 |veeinnns 3,079 |ovveeinnns B 7 O O R AN N 4 R N 245 |. 12/12/2029 . |3.APL ....
Denali Buyerco Term Ln Nt 1 9.960% 09/15/28
L 288218-AA-3 | e . 06/30/2025 . | Redemption 100.0000 ....... . 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7
.. 248218-AB-1 [9.916% 09/15/28 ...oevvvriiiiiiiiieiiiiieeees . 06/30/2025 . | Redemption 100.0000 ....... . 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2
.. 248218-AB-1 [ 10.210% 09/15/28 .....ovvvvinnniiiiiiiiiieeeinnes . 06/30/2025 . | Redemption 100.0000 ....... . 09/15/2028 . |4.B Z .....
Denali Buyerco Amendment 3 Term Ln Nt 1
..24823@-AD-5 |9.568% 09/15/27 . 06/30/2025 . | Redemption 100.0000 ....... . 09/15/2027 .|3.B PL ....
Rayus Radiology 4th A
.. 252488-AA-5 9.307% 03/15/27 ..evvveniiiiiiiiiiieeiiieeees . 06/30/2025 . | Redemption 100.0000 ....... . 03/15/2027 . |4.A Z .....
Rayus Radiology Term Ln Nt 1 9.307%
..252488-AJ-6 |03/15/27 ... . 06/30/2025 . | Redemption 100.0000 ....... . 03/15/2027 . |4.BPL ....
Rayus Radiology Term Ln
.. 252488-AJ-6 [ 03/15/27 oevvvniiiiiiiii e . 05/02/2025 . | Tax Free Exchange ................ . 03/15/2027 . |4.A Z .....
United Risk/DiamondMezzanine Term Ln Nt 1
..25270#-AB-2 [9.280% 10/31/30 .. . 06/30/2025 . | Redemption 100.0000 ....... . 10/31/2030 . |4.A Z .....
Altus (Drogon Bidco
..26210#-AA-5 [08/30/28 ....eviiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i V7 R 4,071 | 4,071 |oeeeeinns L O PO R AN L7 PO (SR R A 191 . 08/30/2028 . |3.B PL ....
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 [ 10.713% 12/18/26 .....evvvvveniiiiiiiiieiecieinens . 06/30/2025 . | Redemption 100.0000 .....o. forreiiiiiiiiiiiiinn s 1,929 [ooiiiinnnnns 1,929 [ooiiiiennns 1,880 [ooeveennnnns 1,890 |oeeeiininnne 19 | (S O AN L R F 1,929 | o o o 104 . 12/18/2026 . |3.B PL ....
Elevation Services Holding LLC 3rd Amendment
..286220-AB-3 |DD Term Ln Nt 2 10.681% 12/18/26 ............. . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin e F( T [T PP (T PP (O PO R RN - O P N 4 |. 12/18/2026 . [3.B PL ....
Elevation Services Holding LLC 1st Amendment
..286220-AB-3 [DD Term Ln Nt 1 10.729% 12/18/26 ............. . 06/30/2025 . | Redemption 100.0000 ....oo. fooeiiiiiiiiiiiiiiinn foeviiiinnnns 1,270 |oveeennnnnns 1,270 Joveennnns 1,257 oeeeennns 1,244 |oovvnnnnnnns [T LI O FTTTTT T 25 i e 1,270 fovveiies fovviiiiiiiiiiiis e e 69 | 12/18/2026 . |3.B PL ....
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Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 1 10.676% 12/28/26 ................. . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 2,443 |l 2,443 [.....ooeeeins 2,443 |...oooonennns 2,394 [oooiiiiiinnnns 49 [ o i L1 R F 7. T O N Y R 134 | 12/28/2026 . |3.B PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 2 10.680% 12/28/26 ... ... |- 06/30/2025 . |Redemption 100.0000 ....... . 12/28/2026 . |3.B PL ....
Elevation Services Holding LLC 1s
..28624#-AA-1 | Term Ln Nt 1 10.698% 12/18/26 ................. . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn 2,286 | 2,286 |eiienn 2,286 [ 2,240 [ B e i 8 | e 2,286 [ e [ e 126 | 12/18/2026 . |3.B PL ....
Flywheel Acquireco Term Ln Nt 1 10.812%
..30309#-AA-9 [ 05/12/30 eevvvniiiiiiiiie i . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins foeeeennn 5,043 | 5,083 | 5,043 [l 5,043 i i i e e e 5,083 s e e e 275 |. 05/12/2030 . |3.A PL ....
Fitness Ventures Hldgs Inc Term Ln Nt 1
..303128-AA-6 [9.824% 08/01/31 ..evvvvriiiiiiiiiiiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn foeeennn 2,439 | 2,839 | 2,391 [ 20387 [ B2 L B2 i s 2839 s e [ e 115 |. 08/01/2031 . |3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term
..303128-AB-4 [Ln Nt 6  1.000% 08/01/31 .......evvvvvvvrnnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 390 | 390 [oiiiiiiiinns 387 | L LT PP FR [T PO RN LT PO RN L0 R R R R, 14 |. 08/01/2031 . |3.B PL ....
Faraday Buyer LLC Term Ln Nt 2 10.321%
L30737#-AA-1 [10/11/28 v . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,992 [ooeeiee 11,92 s 11,992 |oeeeennnns 72 O O R R MR LR O R ) RN 622 |. 10/11/2028 . |3.B PL ....
Fiberlight New Term Ln Nt 1 11.221% 04/03/29
..31570@-AA-1 . |- 04/21/2025 . | Redemption 100.0000 ....... IR RN 6,000,000 |........ 6,000,000 |........ 6,000,000 |........5,892,744 |....... 107,256 |.....coovvvrenn Jovvrvnnnnnnnnnn Joeeennn 107,256 |ovviiiinniiiiinn Joeennnnn 6,000,000 |.. . 04/03/2029 . |4.A Z .....
..33963A-AC-7 . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,772 | 2,772 | 2,702 |oveeiiinns P V[T P FR (CIC T P RN [C1C T PO RN 2,772 |ovvviiiiiiieeen o s s 132 |. 08/15/2030 . |3.A PL ....
Flint Opco LLC Delayed Draw Term Ln Nt 3
..33963A-AD-5 [9.046% 08/15/30 ...evvvriiiiiininiiiiiiiiieeeeens . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,33 | P N 2,305 [.oooiiinnnnns 2,307 |oeiieiiiiiiiinn v 7 PO F P/ PO FR P T R (R R 80 |. 08/15/2030 . |3.A PL ....
Flint Opco LLC Delayed Draw Term Ln Nt 4
..33963A-AE-3 [9.046% 08/15/30 ...evvvriiiiiniiiiiiiiiiieeeeens . 06/30/2025 . | Redemption 100.0000 .....c. foorereiiiiiiiiiiens o 906 [ooiiiiiiiiinnns 906 |....covvnnnnnnns 765 |oooviiiinnnns ZL 3N PP L I O RN L] O L O O AR 39 . 08/15/2030 . [3.A PL ....
Florida Food Products New Term Ln Nt 1
..34068G-AH-5 [9.296% 10/18/28 ......eviiviiiniiiiiiiiiieieees . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 19,473 |ocoeene 19,473 |oeeenns 18,304 |ovveennnnns 16,625 |.......... 2,044 |............ [0 R AR PR 7.1 I O E LS YA T R E R R RN 912 |. 10/18/2028 . |5.C FE ....
Foundation Risk Partners Corp 1st Lien Term
..35041@-AU-9 [Ln Nt 1 9.660% 10/30/28 .........ouvvvvrrrnnnnn . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,548 [oooooiennins 1,548 |ooeeennns 1,548 e <. O N N A (RN LR R A R F N 73 |. 10/30/2028 .|3.C PL ....
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 |Term Ln Nt 1 9.646% 10/30/28 ................. . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 6,191 [....ooeenees 6,191 ..ot 6,185 |.ovvennnnnns 6,185 | i [ PO RN (-1 P R (<11 O Y A AR 292 . 10/30/2028 . [3.C PL ....
GC Waves Holdings Inc 2024 Replacing Term Ln
..36210%-AE-0 [Nt 1 9.177% 08/11/28 .....cevvvnniiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,406 |oeeveennnnns 1,406 |ooevvennnnnns 1,406 |oevennnnne 0 O N R R (RN I O Y R 65 |. 08/11/2028 . |4.A Z .....
GS Seer Group Term Ln Nt 1 11.033% 04/29/30
£2362658-AA-0 [ vvureerereeeee e . 06/30/2025 . | Redenption 100.0000 +evvvve orerrenieririeis [reeeieins 2,736 [oerieenn. 2,736 | 2,736 [ooeerenenn. 2,736 [ooveerirniine forreeneiens [ e o e 2,736 |oeverreirenes fooereererene fererenenens oo, 152 | 04/20/2030 . [3.B PL ...
GS Seer Group Delayed Draw Term Ln Nt 1
..362658-AB-8 | 11.046% 04/28/29 ......evvviviiiinniiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e [T O N oL oL (0 O O O S Y R LS R Y R R, 48 |. 04/28/2029 . |3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 6
..362656-AB-8 | 11.046% 04/28/29 ......evvviiviiiniiiiiiiiiis . 06/30/2025 . | Tax Free Exchange ..........coo fovnniiriiinnnnnns fooenennnns 81,163 [............ 81,163 |....oennnnns L1 1P (X 2 O N R S R (R RN £ 1P (3T ) ) R R 2,342 |. 04/28/2029 . [3.B PL ....
GSV Purchaser Inc Term Ln Nt 1 9.026%
..362668-AA-9 [ 08/01/31 ..eviiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,213 o 2,213 [oiiiiiinnns 2,184 | P LT R A . R F 2. R F R 2,213 | o s e 102 |. 08/01/2031 . |3.A PL ....
GSV Purchaser Inc DD Term Ln Nt 1 9.069%
..362668-AB-7 [08/01/31 ..eviiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 180 [oooviiiiiins 180 [oeiiiiiiinnnns L V£ I P AR RN LI PO AN L S AN L O N 9 [.08/01/2031 . [3.A Z .....
Galway Insurance Hold Inc New Term Ln Nt 1
..364588-A%-0 |9.646% 09/29/28 .......eeviiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,322 [oeeiinnne 1,322 | 1,322 | < 272 O O N N MR LR 72Z 5 R EO N R RN 502 |. 09/29/2028 . |4.A PL ....
Guidehouse Inc Term Ln Nt 1 10.077% 10/16/28
CA0T788-AA-8 | v . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 7,369 [oeeeiiinnnne 7,369 |ieerinnnnns 7,369 |oveeeennnnns /% 7/ R R R R R R O O R N 199 . 10/16/2028 . |4.B PL ....
Guidepoint Security Hold LLC Term Ln Nt 1
..40179%-AA-9 [ 10.266% 10/02/29 .......ccevvvnniiiiiiiiiniiiiinnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 3,135 [ 3,135 [iiiiiiinnns 3,135 [ooviiiiinnnns FC KT S R R R R R B T R O O R, 164 |. 10/02/2029 . |3.B PL ....
Guidepoint Security Hold LLC Term Ln A Nt 1
..40179%-AD-3 [ 10.327% 10/02/29 .....evvvviiiiiiniiiiiiiiiiies . 06/30/2025 . | Redemption 100.0000 .....o. forreiiiiiiiiiiiiinn s 1,134 [oins 1,134 | L A L L A O R, L LA O R L LA U AN L 1< R R R E N 58 |. 10/02/2029 . |4.A Z .....
HP RSS Intermediate Inc 1st Lien Term Ln Nt 1
..404938-AA-6 9.323% 12/11/29 ...oiiiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 ....... forrriiiiiiiiiiiiinn s 2,133 [ 2,133 [oiiiiinnnns 2,183 [ooiiiiinnnns 8 S R R O R R P2 £ R R R RN 99 . 12/11/2029 . [2.C PL ....
HP RSS Intermediate Inc 1st Lien Special Pur
..404938-AB-4 [DDTL Nt 1 9.206% 12/11/29 ......ooevvvvvvnnnnns . 06/30/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiins it L Y 457 |t LY L O P AP FETTP PP PPRN FETPPTTT oo 457 [ o i 21 |. 12/11/2029 . |2.CPL ....
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HP RSS Intermediate Inc 1st Lien Gen Purpose
..404936-AC-2 |DDTL Nt 2 9.296% 12/11/29 ......evvvvvvvnnnens . 06/30/2025 . | Redemption 100.0000 ....ovw fervvvvnnnnnniniiiinn forniiinnd 1,371 [, 1,371 | 1,360 [oeovvvennnns LI 2 I PP AN L O N L O N 1371 [ o e e 64 (. 12/11/2029 . |2.C PL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..40493e-AD-0 19.030% 12/11/29 . |- 06/30/2025 . | Redemption 100.0000 ....... . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1s .
..404938-AD-0 |Nt 2 9.046% 12/11/29 ...oovvvvvviiiiiiiiiiinns . 06/30/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis 81 | L I PO 80 [ovvririnininnnne L O P O SN P N 4 . 12/11/2029 . [2.C PL ....
Harvey Tool Co LLC New Term Ln Nt 1 9.827%
LAATBIG-AE-T | 10/26/27 oo . 06/30/2025 . | Redemption 100.0000 ...ovvn founnnnniiiiiiis foeeiis L% 1V F 4112 | 4112 | 4,105 |l P N [ T R A2 | e e o 198 . 10/26/2027 . |4.C ........
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 | 10.177% 10/31/25 .oevvvvvviiiiiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 10,307 [oeeennnnnee 10,307 |ovevvreenns 10,100 f......oe.ee. 10,276 [ovvvvvvvviiinnnn oo 31 [ o 31 [ o 10,307 [ovvvveevivinnnns foniniiiiiiis fo e 1,072 . 10/31/2025 . [3.A Z .....
Heavy Construction Systems Inc 2024 New Term
.. 422586-AC-3 |Ln Nt 1 9.546% 11/16/28 ........cevvvvvvnnnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,928 [eeiiiinnns 3,928 [oinnnnne 3,889 |............. N T3 R R FC I PO AN 34 foiiii o B O R N 189 . 11/16/2028 . |3.A PL ....
Orion Group 2nd Amendment Term Ln Nt 1
.. 42327@-AA-4 1 10.546% 03/19/27 ...ooooeeeiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,356 [oeninnnne 1,36 |ovvveeennnns 1,356 [oovveeeennns L L e O P SN 1,356 |ooeeeeeiiiiiiies e o o 63 . 03/19/2027 . |3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 15
.. 42327@-AB-2 19.296% 03/19/27 .oooeeeieiiiiiii . 06/30/2025 . | Tax Free Exchange ................ |oeeeevvevvnnnnnnnns fovnnnnns 143,360 [.....oeeee. 144,531 |........... 143,204 |............ 0 V7 A R R 43 [ [ 43 [ [ B O U N 4,756 |. 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.519% 03/19/27 ....ooooeeiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,002 [oeveieennns 3,002 |............. 2,990 [oooeinnnnne P24 R R L O N L O N N R N 233 |. 03/19/2027 . |3.APL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.519% 03/19/27 ....ooooeeiiiiiii . 05/09/2025 . | Tax Free Exchange ................ |oeeevevvvnenninnnns fonnnnnnns 14,534 |ooooeeees 14,534 |............ 14,534 |........ee. 14,499 [oiiiiiiies oo FC I PO AN [ IO A 14,534 | s e o, 558 |. 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 18
..42327@-AB-2 | 10.546% 03/19/27 ...ooooeeeiiiiiiiii . 06/10/2025 . | Tax Free Exchange ................ |oeeevevvvvvnninnnns fonnnnnnns 55,988 |............ 55,988 |[....cennee L P Y U R R 55,988 [.oooiiiiiiiiiins e e e 335 |. 03/19/2027 . |3.APL ....
Orion Buyer LLC Term Ln Nt 1 9.280%
.. 42327@-AD-8 | 07/18/30 ..vvvvvvvrriiiiiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnmiiiis foeeen 3,017 [ooennnnnne 3,07 |, 3,014 |l FC O O N [ R A [ R A 3,017 |oveeeriiiiiiinns [ fois 146 (. 07/18/2030 . [4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln
.. 42058#-AG-5 |Nt 1 9.921% 10/31/29 ....oovvvvriiiiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 ....ovw fervevmnnnniniiiiiinn [ 5,967 [t 5,967 [t 5,957 15,922 |38 |9 [ oD e 8987 | e [ [, 261 |. 10/31/2029 . (3.B PL
Hills Distribution Inc Term Ln Nt 1 10.311%
..43166#-AA-4 | 11/08/29 ....oovvvviiiiiiiiiiiiiiiiiiiieeeeee . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmmniniiiiiiiiinn [ 2,484 2,484 2,484 L2884 | e e o o 20888 | e [ L 135 [. 11/08/2029 . |3.A PL
Hills Distribution Inc Delayed Draw Term Ln
..43166#-AB-2 |Nt 1 10.312% 11/08/29 ......vvvrrrnninnnnnnnns . 04/08/2025 . | Redemption 100.0000 ....... . 11/08/2029 . [3.A PL ..
..44956#-AA-6 | IFH Group Term Ln Nt 1 10.079% 12/20/29 .... |. 06/30/2025 . |Redemption 100.0000 ....... . 12/20/2029 . [4.A Z .....
IG Investments Holdings LLC 2024 Refinanced
..44058#-AA-4 | Term Ln Nt 3 9.280% 09/22/28 ................. . 06/30/2025 . | Redemption 100.0000 ...oeen founmminiiiiiiiiis foeeiis 3,267 |oeeeeerinnns 3,267 |oooeeeeenns 3,280 [ oo e [/ IO RN [/ ISR R KL A O Y R RN 51 . 09/22/2028 . [4.A Z .....
IG Investments Holdings LLC 2024 Refinanced
..44058#-AA-4 | Term Ln Nt 1 9.280% 09/22/28 ................. . 04/30/2025 . | Tax Free Exchange ............cce. foeeeeeevevenniinnnns fovvennnnnns 3,230 [oeeeeiinnnns 3,267 |oooeeeeennns 3,225 [ounnnnnene K277 [ R R [T R R [ R R T U R RN . 229 |. 09/22/2028 . |4.A 7 .....
|QNavigator Inc Term Ln Nt 1 9.577%
L 44989%-AC-7 106/02/29 .....oooiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...oeen founmminiiiiiiiiis foeeiis 3,128 |oeeeiieies 3,128 |l 3,128 |l [T 2 I RO R SRR AR RS R 3128 | i e o 153 . 05/02/2029 . |5.B PL ....
IP Construction Il LLC Tax Bridge DD Term Ln
..450026-AB-7 |Nt 7 9.824% 06/25/30 .......evvvviriiiiiiiinnnns . 06/16/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 72,268 |..ooeneeee. 72,268 |......oe... 72,268 |............ 71,574 |............ 694 [oeeeeieiiiiiiinn fos [C17 3 PO 72,268 |oooeeeieiiiiiies e e o 3,851 |. 06/25/2030 . [4.C PL ....
IP Construction Il LLC Tax Bridge DD Term Ln
..450026-AB-7 |Nt 5  9.827% 06/25/30 ......cevvvvvvriviiiinnnnns . 06/16/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 23,598 |........... 23,508 |..eeeeeennns 23,598 |............ 28,371 |l 2/ PO SRR R 2 PO 23,598 [ oo e e 1,082 |. 06/25/2030 . [4.C PL ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 | Term Ln Nt 1 9.896% 12/28/28 ................. . 06/30/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo 872 |l 872 |l 872 |oviiiiiiiiiis (3211 U AR (SRR RN R R -7 O S R R 41 (. 12/28/2028 . |3.A PL ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 | Term Ln Nt 3 9.896% 12/28/28 ................. . 04/18/2025 . | Tax Free Exchange ............cce. foeeevvvvvivinniinnns foveennnns VA T2 N R 71,21 | 21 | 1,21 v s o e s s A7 N PO R (SO N 2,090 |. 12/28/2028 . [3.A PL ....
Infinity Home Services Holdco Term Ln Nt 1
..45676@-AB-2 |9.896% 12/28/28 .......cooeiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,836 |oeeeiiiinnns 2,83 | 2,836 | 2,836 | e [ f e 2,836 | e e o, 141 |, 12/28/2028 . |3.A PL ....
Inszone Mid LLC Term Ln Nt 1 9.974%
L. 45836#-AC-5 | 12/22/29 ... . 06/30/2025 . | Redemption 100.0000 ...ouen founeminiiiiiii oo 1,973 [ 1,978 | 1,978 o 1,978 e o o e e e 1,973 | o e o 94 | 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 53
..45836#-AD-3 |8.000% 12/22/29 ....ccovvviiiiiiiiiiiiiiiis . 04/18/2025 . | Tax Free Exchange ............cce. foeeeevvvviveiniinnns fonennnnne 48,887 |..eeeennee. 49,344 |............ 48,850 |......c.... 48,865 |.oooeeiiiiiiiins i, 72 IO R 22 IO MR 48,887 |oooeeeeiiiiiiees e e o 1,250 |. 12/22/2029 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 48
..45836#-AD-3 |9.916% 12/22/29 .....ccoeiiiiiiiiiiiiiiiiiiiiis . 04/18/2025 . | Tax Free Exchange ................ |oceeeeeeeiviiiiiinns fouvnnnnnnns 1,720 |l | IVETE LA 1,720 ooveveeiiiiiiene foiiiiiinnnnnns T o, T o, 1,721 [ fooiiiiiiiiiiiins o e 52 |. 12/22/2029 . |3.CPL ....
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Inszone Mid LLC Delayed Draw Term Ln Nt 54
..45836#-AD-3 | 10.026% 12/22/29 .....ccoevviiiiiiiiiiiiiiiiieins . 04/18/2025 . | Tax Free Exchange ................ |oeeevvvvvnnnnnnnnns fonnnnnnns 48,720 [ovvrnnnnnnn 49,183 [oevnnnnnns 48,691 |............ L2 I U R 21 [ o 21 foiiii o L O O S N 1,497 . 12/22/2029 . [3.C PL ....

Inszone Mid LLC Delayed Draw Term Ln Nt 64
..45836#-AD-3 | 10.033% 12/22/29 ....
Inszone Mid LLC Delay

. 12/22/2029 . |3.CPL ....

. 04/18/2025 . | Tax Free Exchange

..45836#-AD-3 | 10.046% 12/22/29 .......eevviiiiiiiiiiiiiiiiiieens . 04/18/2025 . Tax Free Exchange ........cccceee |oovvvveenneiiiinnns Joovinnnns 1,962 [oveeeennne 12,077 |oeeeennnnns 11,986 |..oceeneens 11,086 | [ [ (P R, S R AN 11,962 [ovvvveviiiiiiins [ fo 354 |. 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1

..45836#-AD-3 | 10.077% 12/22/29 ......ovvvviiiiiiiiiiceiiiies . 04/01/2025 . |Redemption 100.0000 ..o feueeeeiiiiiiiiins o 1,775 | 1,775 oo 1,762 [oveeeeennes LT O R LRI SRR F LI (SRR RO 1T75 [eeiiis foiiiis s e 69 . 12/22/2029 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 59

..45836#-AD-3 | 10.080% 12/22/29 .......evvviiiiiiiiiiieiiiiaes . 04/18/2025 . [ Tax Free Exchange ........ccccooee |oovvvveenniiiiinns Joovinnnns 66,219 |............ 66,856 |............ 66,187 |............ 66,190 |....occvvninnens foniiennnnnnns 1 U AU AT PO RN [T O O S N 2,033 |. 12/22/2029 . |3.C PL ....
Second Nature Inc Term Ln Nt 1 10.125%

. 48278#-AA-8 | 10/22/28 .......evveeiiiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 3,572 e 3,672 |eeeiennne 3,672 | 8-/ R AU R AU R . O R N 190 . 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln Nt 2 11.375%

. 48278#-AA-8 | 10/22/28 .......evveeiiiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 8B | L1 T 898 [vveriiiinnns 11 P U (U R U RN o161 2 R N R R 54 |. 10/22/2028 . [3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.525%

L. 48278#-AD-2 | 10/22/29 .....ovviiiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 329 | 329 | 329 | K7: I U UM R O R 2 Y S N 18 |. 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 11.546%

..48282#-AA-2 | 06/30/28 ......cevviiieiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 3,939 |.occiinns 3,939 |.eienn. 3,939 |ieeennne 3,899 |.coiinennne K I RS A R, [ 1 R AU 3,939 [oveiiiiiiiiiis o e 233 |. 06/30/2028 .|3.B PL ....
Kellermeyer Building Svcs 8th Amendment Term

..48773#-AH-3 |Ln Nt 1 9.680% 11/07/26 .......ccoevvveeennnne . 06/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 4,463 |............ 4,463 |............. 4,444 | 4,343 | e L7 [P R 15 | o L R N 105 . 11/07/2026 . |4.B PL ....
Keystone Agency Investors LLC Term Ln B Nt 1

..49337*-AB~7 |9.896% 05/03/27 ......ccvvviiiiiiiiiiiiieeiins . 06/30/2025 . |Redemption 100.0000 ..o feuveeriiiiiiiinnns o 1,409 |o.ooeeeennn. 1,409 |........... 1,385 [ooeeeinnes 1,301 [ i L OUUUUOPR F L SRR R 1,409 |oeeeeeiiiiiiiins o e o 66 . 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AC-5 | Term Ln D Nt 11 9.288% 05/03/27 ............. . 04/16/2025 . [ Tax Free Exchange ........ccccooee |oovvvveenniiiiinns Joovinnnns 21,730 foeeeennnns 21,925 ... 21,708 [ooeeiiiieieeiiins [ i 2 FO A 2% | e 21,730 oo [ e e 585 |. 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AC-5 |Term Ln D Nt 12 9.321% 05/03/27 ............. . 04/16/2025 . [ Tax Free Exchange ..........cceee |oovvveennniiiinnns Joovnnnns 104,197 |.......... 105,166 |........... 104,114 | o o [:X 15 U A [:X 1 U N 104,197 | o e e 2,019 |. 05/03/2027 . |3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337%-AC-5 |Term Ln D Nt 13 9.323% 05/03/27 ............. . 04/16/2025 . [ Tax Free Exchange ........ccccooee |oovevveenniiiiinns Joovinnnns 43,065 |....coeee... 43,478 |............ 43,044 oo o 2 1 F AU P2 FOUTUU 43,065 [.evvveeeeiiiins foeriiiiiiineens o e 465 |. 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AC-5 |Term Ln D Nt 1 9.896% 05/03/27 .............. . 06/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiiinns o 4,817 | 4,817 | 4773 | L3017 F AU L3 1 U A L3 1 R A L3 A PO (S R A 281 |. 05/03/2027 . (3.B PL ...
Kings Buyer LLC 2nd Amendment Term Ln Nt 1

..49579*-AA-6 | 10.896% 10/29/27 ....coovvvviiiiiiiiiiieee s . 06/30/2025 . |Redemption 100.0000 ..oooe fouveeeniiiiiiiiiens o ()] AT [ ()] S P R (U R (1] (SRR R R R 261 |. 10/29/2027 .|3.B PL ....
Unleashed Brands LLC Term Ln Nt 1 10.446%

LB27378-AA=T | 12/27/2T . . 06/30/2025 . |Redemption 100.0000 ..o feuveeriiiiiiiinnns o 4,502 fo..oooonnns 4,502 |............. 4,488 |............. 4491 | e 2 | o 2 | o L R N 238 | 12/27/2027 . [3.A Z .....
Unleashed Brands LLC 3rd Amendment Term Ln Nt

..527370-AB-5 |1 11.946% 12/27/27 ....oovvviiriiiieiiiiiiiennn . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o P2 T R 72 S F 219 [ o e [ PO R, L PO R, 2 T O Y S N 22 | 12/27/2027 . |4.A Z .....
Lido Advisors LLC 6th Amendment Term Ln Nt 1

..53173#-AA-4 |9.464% 07/17/32 ..oooiiiiiiiiiiiiiiiiieeecee . 06/30/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 428 | L7 T 426 [oeeeiieiinnns L7/ T R F R 2 PO RN P2 PO R, T Y S N 65 (. 07/17/2032 . |4.A PL ....
Lido Advisors LLC 6th Amendment DD Term Ln Nt

..53173#-AB-2 |1 10.280% 07/17/32 ..evvvveeeeiiiiieeeecins . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 642 |orieiiiinns (<2272 O 639 [ (6 I RO FR [ AP RN F N PO RN Lo Y S N 31 [. 07/17/2032 . |2.C PL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1

..53173#-AD-8 |9.460% 06/15/27 . 06/30/2025 . |Redemption 100.0000 ....... . 06/15/2027 . [2.C Z .....
Lido Advisors LLC Incrementa 8

..53173#-AD-8 |9.281% 06/11/29 .....coovvviiiiiiiiiiiiieeces . 06/30/2025 . |Redemption 100.0000 ..oooes forveeeniiiiiiiinns o 889 B89 [ 882 882 [ [ T e e T e 889 | e e e 28 |.06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 9

..53173#-AD-8 |9.330% 06/11/29 . 06/30/2025 . |Redemption 100.0000 ....... . 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incrementa 5

..53173#-AD-8 |9.435% 06/11/29 ...occuvviiiiiiiiiiiiecieiiees . 06/30/2025 . |Redemption 100.0000 ..oooe forveeeniiiiiiiinns ot 837 el B87 [ 836 [l B36 i [ T L | T L 83T | e e e 23 |. 06/11/2029 .|2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 6

..53173#-AD-8 |9.449% 06/11/29 .. . 06/30/2025 . |Redemption 100.0000 ....... . 06/11/2029 . [2.C Z .....

Lido Advisors LLC Incrementa 3
..53173#-AD-8 19.474% 06/11/29 ..oooviivnvenieiiiiiiiiiieiiinnes . 06/30/2025 . |Redemption 100.0000 ..oooos foveeiiiiiiiiiiiins foiiiiii 85 | 85 |viiiiiiinnns 85 |.icieiiiiinns 85 |iiovveeeiiies Lo i e e e 85 |oivvvrvrrrnennns fovvviiiiiiiiiiis o o 4 1. 06/11/2029 . [2.C Z .....
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Lifestyles US Holdco Inc Term Ln Nt 2
..53229%-AA-2 | 11.046% 11/30/28 ....oovvvvviiiiiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,657 |l 1,657 |oevverennnns 1,657 [ovvveennnns L O e O P SN L ICES Y R R R RO 92 |. 11/30/2028 . [3.A PL ....
Lifestyles US Holdco Inc Term Ln Nt 1
..53229%-AA-2 | 11.049% 11/30/28 .... . |- 06/30/2025 . |Redemption 100.0000 ....... ....2,12%5 2,125 | .2,125 |.. . 11/30/2028 . [3.A PL ....
Lightbeam Bidco Term Ln . 260"
..53230#-AA-5 | 06/06/30 .....eevvrririiiiiiiiiiiiiiiiiieeeeee s . 04/01/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,380 [oeririinnnns 3,380 |oeeiiiens 3,380 |.oeeeeeeenns O O i R R R K L S N 79 |. 05/06/2030 . |3.A PL ....
Lightbeam Bidco Delayed Draw Term Ln Nt 1
..53230#-AB-3 |9.206% 05/04/29 ....cceeviiiiiiiiiiiiiiiiiin . 04/01/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 512 [ 512 |l 512 | L e O 2 O Y S N 12 |. 05/04/2029 . |3.A PL ....
MB2 Dental Solutions LLC Term Ln Nt 1
..55340#-A0-2 |9.814% 01/29/31 ..oooovviiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiiiis foeeie (I 4776 ool 4,766 |............. L LT O N [ R A [ R A L I PO (O R A 239 |. 01/20/2031 . |4.B PL ....
MBS Services 1st Lien Term Ln Nt 1 11.180%
..55392%-AA-8 | 02/26/26 .....ooviiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnmnniiiis foeeies 6,515 [oooeeennns 6,515 |............ 6,392 [..cccounnnnne 6,454 [...cconnnnnnn Tl F LU PO AN FZ IO AN 6,515 | i e o 196 . 02/26/2026 . |5.A PL ..
..56068V-A*-3 |Majesco Inc Term Ln Nt 1 9.046% 03/22/32 . |. 06/30/2025 . |Redemption 100.0000 ...oeee founmminiiiiiiiii oo 4,045 |oooeiieeens 4,045 ... 4,025 |..ooennnnnnne 4,026 |ooooeeiiiiiiiins e 19 [ s LT R RN L R N 184 |. 03/22/2032 . |3.B PL ..
Margaritaville Holdings LLC Dalayed Draw Term
..56658@-AJ-4 |Ln Nt 1 9.061% 06/17/27 .....evvvvrvrrnnnnnnnne . 06/30/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 172 O, 172 11 L1 I U N [T R R [ R R L7 O Y R RN 46 |. 06/17/2027 .|3.C PL ....
Mather Group LLC Term Ln Nt 1 10.296%
..57671#-AA-2 103/31/28 ... . 06/30/2025 . | Redemption 100.0000 ....... . 03/31/2028 . (3.B PL ....
Mather Group LLC Delayed Draw Term Ln Nt 1
..57671#-AB-0 | 10.296% 03/31/28 .......ooeeeeiiiiiiiiiiin, . 06/30/2025 . | Redemption 100.0000 ...ouve feunnmmmminiiiiiiiien fooiiinnnn2,196 [ 2,196 [ 2,196 858 |9 e [ o9 e e 20198 | e [ o 114 . 03/31/2028 . |3.B PL ....
Mather Group LLC Delayed Draw Term Ln Nt 7
..57671#-AB-0 | 10.302% 03/31/28 .... .. |- 06/30/2025 . | Redemption 100.0000 ....... . 03/31/2028 . (3.B PL ....

Meyer Laboratory Inc Term Ln .

..593100-AA-7 | 02/28/30 ...t . 06/30/2025 . |Redemption 1000000 .oeee foueeeiiiiiiiiiies 2,940 [ 2,940 [l 2,871 el 2,878 | [T e BT e [ 2940 [ e [ e 145 |. 02/28/2030 . [3.C PL ....
Meyer Laboratory Inc Delayed Draw Term Ln Nt

..593108-AB-5 |1 9.577% 02/28/30 ... . . 02/28/2030 . |3.C PL ....

. |- 06/30/2025 . | Redemption 100.0000 .......
D

Pueblo Mechanical & Controls

..60782#-AA-2 | Term Ln Nt 4  9.026% 08/23/28 ................. . 06/30/2025 . [Tax Free Exchange ..........ccoee |oovceeeneeiiiiinns Jooveenn 18,108 | 18,328 | 18,099 | e o9 s el i oo 18,108 [ o oo o 276 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls 3rd Amendment DD

..60782#-AA-2 | Term Ln Nt 1 10.788% 08/23/28 ................. . 06/30/2025 . |Redemption 1000000 ..ooee foueeeeiiiiiiiiies o 450 o480 [0 [ BB D [ e [ B e B0 | e e 29 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls 3rd Amendment DD

..60782#-AA-2 | Term Ln Nt 3 10.796% 08/23/28 ................. . 06/30/2025 . [Tax Free Exchange ..........ccooee |oovceeeeeiiiiiiinns Joovees 28,784 | 24,016 | 28,716 | oo foeeei 18 s 18 e [ 280734 [ i [ e 543 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls 3rd Amendment DD

..60782#-AA-2 | Term Ln Nt 2 10.824% 08/23/28 ................. . 06/30/2025 . [Tax Free Exchange ..........cccee |oovceeeereniiiinns Jooveennn 78,864 | 79,790 | 78,792 | [ ol 72 s o720 | [l 78,864 [ i e e 2,302 |. 08/23/2028 . [3.A PL ...
Monica Hlds Inc aka Wilshire Term Ln Nt 1

..609370-AA-8 | 10.196% 01/07/28 ....oeeeiiiiiiiiieeiiiiieeeeeae . 06/30/2025 . |Redemption 1000000 ..ooee foureeeiiiiiiiiies 7,292 el 7,292 [l 7,087 el 7188 | [ 13 L [ 13 L [ 70202 [ e [ e 370 |. 01/07/2028 .|2.C PL ....
Monica Hlds Inc aka Wilshire Term Ln Nt 1

..609370-AB-6 | 10.052% 01/07/28 .....couvveveeeeiiiiiiieeeees . 06/30/2025 . |Redemption 1000000 ..oeees foueeeeiiiiiiiiies 2,358 02,888 [0 2,822 0 2,328 i o8 e 82 e [ 2,388 [ e [ e 119 |. 01/07/2028 . [2.C PL ....
Moonraker Acqusition LLC Term Ln Nt 1

..615504-AA-1 | 9.881% 08/04/28 ......cceiiuviiiiiiiiiiiieeeee . 06/30/2025 . |Redemption 100.0000 ..ooee feueeeeiiiiiiiiies o551 el 5,518 [l 5513 BB | [ i i e [ 5518 [ e [ e 375 |. 08/04/2028 . |2.C PL ....
Mr Greens Intermediate Term Ln Nt 1 10.674%

..624820-AA-3 | 05/01/29 ...eveeiiiiie s . 06/30/2025 . |Redemption 100.0000 .oeee foueeeeiiiiiiiiies 2,751 Ll 2781 [l 2,75 el 278 i e i e e [ 2751 [ e [ e 171 |. 05/01/2029 . |3.B PL ....
Mr Greens Intermediate DD Term Ln Nt 1

..624820-AB-1 | 10.668% 05/01/29 ......ccuveeriiiiiiiiiieees . 06/30/2025 . |Redemption 100.0000 ....... . 05/01/2029 . |3.B PL

..62931*-AA-2 | Topix Pharma Term Ln Nt 1 10.385% 11/02/26 |. 06/30/2025 . |Redemption 100.0000 ....... . 11/02/2026 . |3.B PL
Topix Pharma Delayed Draw Term Ln Nt 1

..62931*-AC-8 | 10.385% 11/02/26 ... . |- 06/30/2025 . |Redemption 100.0000 ....... . 11/02/2026 . |3.B PL ....

Topix Pharma 2022 Incrementa

..62031%-AE-4 | 10.385% 11/02/26 ......cevvvvveeiiiiiiiiieciins . 06/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 14,742 |........... 14,742 |l 14,742 |l 13,532 |..ooveens 173 [ oo o 78 | 1782 i e e 381 |. 11/02/2026 . (3.B PL ....
Nth Degree Purchaser Inc Term Ln Nt 1

..62995%-AA-5 |9.557% 09/10/30 . 06/30/2025 . |Redemption 100.0000 ....... . 09/10/2030 . |3.A PL ....

Next Holdco LLC Term Ln 5574
..653430-AA-5 | 11/09/29 . .iiivviiiiiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 .......

................................................ 162 |. 11/09/2029 . [3.B PL ....
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Nor th Amer Science Assoc Inc Delayed Draw New
..65685%-AC-9 | Term Ln Nt 1 10.196% 09/15/27 ................. . 06/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o LT LK 535 |ooeiiiiiienne [T U RN RO U R LIS IOURRRRRPUUR R U RN 28 |. 09/15/2027 . 2.CPL ....
North Amer Science Assoc Inc New Term Ln Nt 1
..657168-AA-4 | 10.218% 09/15/27 ... . |- 06/30/2025 . |Redemption 100.0000 ....... . 09/15/2027 . |2.CPL ....
Fairway Lawns LLC Term Ln .
..659504-AA-8 | 05/17/28 ..ot . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 645 |oieiiiiinnns 645 .oooiiiiinnns 626 [..eeeveeiinnns (672 SRR FRN 13 | o 1 | o (2 OO R U RN 34 |.05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..659594-AB-6 |9.266% 05/17/28 ........ccuvvvvieiiiiiiiiiieeiins . 06/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 584 | [ O L2 £5: 73 S R (S RN U RN < U R VU RN 30 |.05/17/2028 . (3.B PL ...
Fairway Lawns LLC DD Term Ln C-1 Nt 1
..659594-AB-6 |9.296% 05/17/28 .....cocvvvriiiiiiiiiiiiieeiins . 06/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o [ 2 A [T O [7( N R 7E T ST RN 2 | o 12 | s L 10 SR AU R R, 36 | 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..659594-AB-6 |9.302% 05/17/28 .....cocuvvreieiiiiiiiiiieeeins . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o LTI LECT R 75 i LUCT U AU RN R R R LECT FFUURUR O KU 9 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 5
..659594-AB-6 |9.329% 06/17/28 ....cevvvvieiiiiiiiiiiciiiiees . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 457 o L7 O 457 o L7 SO U (SO R U RN L7/ ISP R VU RN 22 |.05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65959#-AC-4 |9.230% 05/17/28 ...ooovuviiiiiiiiiiiiiiieeeins . 06/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 206 |oeieiieiinns 206 foiiiiiiiiienns 206 [oeeeeieiiinns AT OO R (U RN U RN I PR R U RN 16 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 8
..65950#-AC-4 |9.256% 05/17/28 ....oovovvrieiiiiiiiiiicieeeins . 06/30/2025 . |Redemption 100.0000 ..oooo forvierniiiiiiiiinns o £ [ [: I £5: 1 U AU RN VU R < SR A N RN 3 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 1
..65950#-AC-4 |9.260% 05/17/28 ......coccvvvieieiiiiiiiiieees . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 73 o, 173 foeeees 73 i L2 U FUUUUUUR RN RO RO R 73 | o s e 13 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2
..65950#-AC-4 |9.260% 05/17/28 ......coccvvvveieiiiiiiiiieees . 06/30/2025 . |Redemption 100.0000 ..oooo forveenniiiiiiiiinns o L1 59 foeieiiiiiins LI O L O R ) R (U RN L1 1 R A M RN 3 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 7
..65950#-AC-4 |9.261% 05/17/28 .....cooivviiiieiiiiiiieeeee . 06/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 104 [t 104 | 104 | (V23 R AU RN R RO R 104 | [ i e 5 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 9
..65950#-AC-4 |9.279% 05/17/28 ....oovuvriiiiiiiiiiiiiieeeins . 06/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o 129 | 129 | 129 i LI U AU RN R RO R 129 [ | o 7 | 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5
..65950#-AC-4 |9.296% 05/17/28 .....covuvrriiiiiiiiiiiiieeeis . 06/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 102 [, 102 [ 102 | (072 RN AU RN RO RO R 102 | [ i e 5 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 4
..65950#-AC-4 19.302% 05/17/28 .....covuvvriiiiiiiiiiiiee s . 06/30/2025 . |Redemption 100.0000 ..oooo forveeniiiiiiiiinns o L:X R 83 | 83 | 83 | e i e i e L:X 1 U A RN RN 4 |.05/17/2028 . [3.B PL ...
Fairway Lawns LLC DD Term Ln C-2 Nt 6
..65959#-AC-4 |9.330% 05/17/28 ....oovvuvriiiiiiiiiiiiieeceins . 06/30/2025 . |Redemption 100.0000 ..oooe forveereiiiiiiiiinns o 3B | KT IO K I O KT SO R ) R (U RN KT R A SN RN 2 |.05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 1 9.279%
..659598-AA-0 | 05/17/28 ..ot . 06/30/2025 . |Redemption 100.0000 ..oooo ferveerniiiiiiiiiens o 19 [, 19 | 19 | LT U N AU R R S, 19 | o e e 3 | 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 2 9.321%
..659598-AA-0 | 05/17/28 ..ot . 06/30/2025 . |Redemption 100.0000 ..oooo forveenniiiiiiiiinns o P72 F, 7 72 R 725 S R ) R (U RN 725 R AU N RN 1| 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 4  9.330%
..659598-AA-0 | 05/17/28 ..ot . 06/30/2025 . |Redemption 100.0000 ..oooe fouveeeiiiiiiiiieens o [ O |- R 86 |cvreiiiiinns 11 U 1 [ s 1o s [/ FUUUUUUR SO F U 4 |.05/17/2028 . [3.B PL ...
Fairway Lawns LLC 6th Amendment DD Term Ln Nt
..659598-AB-8 |1 9.510% 05/17/28 .......ccovvvvriineiiiiinnnns . 06/30/2025 . |Redemption 100.0000 ..oooe fouveeniiiiiiiiiinns o 1,264 L1264 1289 i i[5 e e T R AU ;L OO RN AU RN 29 |. 05/17/2028 . |4.A Z .....
Nor thwinds Holding Co Term Ln Nt 1
..668470-AA-4 105/01/29 ... . 06/30/2025 . |Redemption 100.0000 ....... . 05/01/2029 . |3.B PL ....
Nor thwinds Holding y
..668470-AB-2 |Nt 5  9.676% 05/01/29 .......oovvvvnrrnnnnnnnne . 06/30/2025 . |Redemption 100.0000 ..oooes fouveeeniiiiiiiiins o 883 o883 [l 883 BB i [ e | 1o s [ OO RN U RN 29 |. 05/01/2029 .|3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..668476-AB-2 |Nt 3 9.681% 05/01/29 .. .. |- 06/30/2025 . |Redemption 100.0000 ....... . 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delaye
..668476-AB-2 |Nt 1 9.700% 05/01/29 ....cevvvvveiiiiniannnnne . 06/30/2025 . |Redemption (VO [0[V[V R UURUURRRRROUUU IOPPPUUURRN-: N RUUUUURRE: ) A EOOPUUUROE: 4 A RUUUUURRROE: Y A RUUUUUSR IOUUUURSRROPUUI ROPUUURTRO VUSRI RUOURRRRRI U K74 USSR I R R, 19 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..668476-AC-0 |Nt 2 9.676% 05/01/29 .. .. |- 06/30/2025 . |Redemption 100.0000 ....... . 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delay
..668476-AC-0 |Nt 1 9.698% 05/01/29 ...ceeevveviinnnnnnnnnns . 06/30/2025 . |Redemption 100.0000 ..oooes fovveniiiiiiiiiinns i, 195 e 195 fooveieiiinnns 195 [veeeniiinnnes 195 cveeneiiiees fovviiiiiiins foovvieiniiiiins o fovveeneiiiiiins |oeiiiiiinnnns 195 [ Jovvviiiieiiens fovviiiins o, 10 ). 05/01/2029 . |3.B PL ....
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Oil Changer Inc New Term Ln Nt 1 11.080%
..B77788-AA-5 |02/08/27 ....evvvvvvvriiiiiiiiiiiiiiiiiiiiiiieeieeees . 06/30/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 107,519 |[...........107,519 [...........105,581 [........... 106,457 [ovvvvvveennnns N 1,059 [ovvvviiiiiiiens fernininnns 1,062 [ foeeeeeens L O O N . 02/08/2027 . [5.B GI ....
0il Changer Inc Delayed Draw Term Ln Nt 12
..67778@-AB-3 | 10.928% 02/08/27 .... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
Oil Changer Inc Delay
..67778@-AB-3 | 11.058% 02/08/27 .....cevvvvvvvrvvvriririnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,827 |.......... 10,827 |oveverenns 10,692 |............ 10,718 [ouvvniiiiiiiiis oo L0 O A L0 O A 10,827 [ovvvvviiiiiiiins [ s . 02/08/2027 . [5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 9
..677788-AB-3 | 11.060% 02/08/27 ......evvvvvvvvvrnnnrnnnnrnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins XX 2 O, 933 [ XX I A 925 |l O N L O AN L T Y S N 36 . 02/08/2027 .15.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 8
..67778@-AB-3 | 11.119% 02/08/27 .....evvvvvvvvririiiriiiiiiniinnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,071 |l 1,071 [ 1,071 [ 1,061 [ 9 [ o [ R A 1,071 [eenniis o s e 19 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 7
..677788-AB-3 | 11.156% 02/08/27 ......evvvvvvrrrrviiririiiininnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,955 |ooeeeeeees 10,955 |............ 10,845 |............ 10,861 [oouvvennnnnee 21 [ [E T T AT [ PO R L0 S N 1,011 |. 02/08/2027 .|5.B Gl ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..677788-AB-3 | 11.177% 02/08/27 .....vvvvvvrrrinrniinniniiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiis foeeeed 8,765 |[...cccunnnne 8,765 |............. 8,702 |............. 8,690 |.............. P R IO PO AN YT PO A 8,765 |ouvvvvvvrinninnn forvniiiiiiiiiis foi e 440 |. 02/08/2027 . [5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 11
..67778@-AB-3 | 11.216% 02/08/27 .....evvvvvvvvirrriiviiiiiiiiennns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiiis foeeiins 8,633 [eeiiiinnns 8,633 |............ 8,633 |............. 8,559 [..cccunnnnnn L S R A Th [ o LR X O R N 367 |. 02/08/2027 . (5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 5
..67778@-AB-3 | 11.218% 02/08/27 .....evvvvvvvrriiiiiiiiiiiiniinnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 4,562 |oeeiiiienns 4,562 [oennnnnnnn 4,562 [.ounnnnnnnn 4,522 [ooeeiinnnnne K FO P (H N R I IO RN L R N 262 |. 02/08/2027 . [5.B GI ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 4 11.896% 02/28/27 ........evvvvvvvvnvnnnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oceeevvvvvnennnnnnns fonnnnnnns 18,225 |......oeee. 34,022 |oeeveeenns 18,225 |............ 16,565 |............ L7 PO (SRR R L O N L2 S N 1,214 |. 02/28/2027 . [4.C PL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt O 11.946% 02/28/27 ......cvvvvvvvvvvrirnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oeeevvvvvnenninnnns fonnnnnnns 12,056 |.....oeeeeee 22,467 |oonnnnnnn 12,056 |............. T L A A, L7 PO R 12,056 [vvvveevvennnnns fonnnniiiiiiis fo e 546 |. 02/28/2027 . (4.C PL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 11 11.968% 02/28/27 ........evvvvvvvvnnnnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oeeevvevvininnnnnns foevnnnnnnns 3,859 [oiiiiiiinnns 7443 |oeennnnnnns 3,859 [.ccunnnnnnn 3,758 |l L O Y SN 101 [ s B R N 233 |. 02/28/2027 . |4.CPL ....
Invo Healthcare (Olympia Acq) First Out DD
..68144#-AE-0 |Term Ln Term Ln 2 11.930% 02/28/27 ........... . 06/30/2025 . | Tax Free Exchange ................ |oceeevvvvvnennnnnnns fonnnnnnns 12,483 |eveeveenns 12,443 ... 12,443 ... LI O O P O N 12,883 | s e o, 754 |. 02/28/2027 . (4.C PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |1 8.775% 06/11/31 .oovvvvviiiiiiiiiiiiiiiiiees . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 167,072 |........... 167,839 |.......... 167,000 |.......... 167,046 |oovvvvvvviiiiens forvvnininnnnns P PO AN P PO AR LTV T/ ORI AR R R 4,279 |. 06/11/2031 . |4.APL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |3  8.780% 06/11/31 ..oevvvrviiiiiiiiiiiiiiiiiees . 04/14/2025 . | Tax Free Exchange ................ |eeevevvvvnninnnnnns founnnnns 104,443 |........... 104,89 |........... 104,375 |........... 104,420 1. oo, L3 O R AL R R L P 2,802 |. 06/11/2031 . [4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |4  8.796% 06/11/31 ..ooovviriiiniiiiiiiiis . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 287,161 [oeeeeeeee 288,474 |........... 287,031 |.......... P2 L VA RO W o o L7 PO A 2 ) R U F R (SRR S, 7,708 |.06/11/2031 . |4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |6  8.810% 06/11/31 ....ovvvvvvivniniiiiiiiiiinnnns . 04/14/2025 . | Tax Free Exchange ................ |oeeeevevvnenninnnns fonnnnnnns 24,928 |............ 25,045 |oeeeeeeens 24,920 f..oevennene 24,924 ovviiiiiiiis o L O A L O E O P N 752 |. 06/11/2031 . [4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |5 8.818% 06/11/31 ..oovvvvviiiiiiiiiiiiiiiiiees . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 313,230 |........... 314,698 |........... 313,125 [o.eeeenene 313,180 |ooeeeeeeiiiiiins e LU PO AN IO IO A 313,280 [ovvvvvvvnnniinnn foriiiiins e e 10,030 |. 06/11/2031 . |4.A PL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1
..69438#-AB-9 |9.546% 08/01/29 ......oooviiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins B [ A1 | XU 430 |eevieiiiiiiiiinn e T s L O 3 O Y S N 24 1. 08/01/2029 . |2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 3
..69438#-AB-9 |9.574% 08/01/29 ....coovvviiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 647 ..l 647 |l Lo O Y SN L P N L O N [C L O N R A 16 |. 08/01/2029 .|2.C PL ....
PCS Midco Inc Term Ln Nt 1 10.046% 03/04/30
L B94BB-AA-T | e . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,971 oo 2,971 | 2,902 [..oooeinnnnns 2,909 [oooiiiiiiiiinnns oo (67 O FO . (72 IO AN 287 O O R N 150 . 03/04/2030 . |3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 2
..694488-AB-9 | 10.006% 03/04/30 .....eevvvvvvvrvrrriniinniiinnnnnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 385 [oeeiiiiiniinnns 385 | F 2 I O F 3 Y N L O A L O A T O Y S N 28 . 03/04/2030 . |3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 1
..694480-AB-9 | 10.046% 03/04/30 ...ooevvvrririiiiiiiiiiiiiiieeee, . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 106 |, 105 [oveiiiiiiienes 104 [ 104 [ o T s L O L P N 8 |. 03/04/2030 . |3.B PL ....
Par fums Holding Company Term Ln Nt 1 9.552%
..69946@-AA-8 | 06/27/30 ..evvvriiiiiiiiiiiiiiiiiiiiieee e . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins L7 O, 7 [ E LK I R R [ R A [ O A L S N 45 |. 06/27/2030 . (4.B PL ....
Pathstone Family Office LLC 2nd Amendment TL
..70323%-AC-7 |Nt 1 9.318% 05/15/29 .....covvvvvrrrririiiinnns . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnnniiii foni 9 [ 9 | 91 [ [ O A [ R A L R R [ O (S R R 6 | 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Delayed Draw Term
.. 70323J-AC-5 |Ln Nt 1 11.174% 05/15/29 ....oovvvveeeeennen.es . 06/30/2025 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins fooeiiiiii 803 |..iiiii.. 803 ..o 803 |iivriiiiiennes 803 |ivvvvvviiiiiins fevvvvvniviniins fovviiiiiiiiiiins o e e 803 |..vvvvvvvnnnnn fovvrniiiiiiiiins o e 40 |. 05/15/2029 . |3.A PL ....
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Pathstone Family Office LLC Term Ln Nt 2
..70323J-AD-3 | 11.162% 05/15/29 ....cevvvevieiiiiiiiiececiiaes . 06/30/2025 . |Redemption 100.0000 ..o foureeiiiiiiiiiins o 4,164 |............ 4,164 | 4,164 ..ot L0 [T U N AU RN R RN 4164 | e e e 193 |. 05/15/2029 . [3.A PL ....
Pathstone Family Office LLC New Term Ln Nt 1
..70323J-AE-1 |9.427% 05/15/29 .. . 06/30/2025 . |Redemption 100.0000 ....... ..514 514 ...509 |.... ...514 |.. . 05/15/2029 . [4.A Z .....
Patriot Growth Insuranc 1
.. T0344E-AD-9 |9.974% 10/16/28 .....cooiuvriieieiiiiiiiieeees . 05/06/2025 . [Direct ....ccevveiiiiiiiiiiiiiiiiins i e 882,071 |.......... 904,688 |........... 904,688 |........... 904,688 |...ovvviiiiiii feeeeiiiiiiiinens o e o e 904,688 . 10/16/2028 . |3.C PL ....
PerkinElmer US LLC Term Ln Nt 1 11.062%
L T14048-AA=T | 03/13/29 .o . 06/30/2025 . |Redemption 100.0000 ..o feueeeeiiiiiiiins o 3,782 foeeeiinnns 3,782 | 3,782 | KN 27 N R L[V SRR F L[V SRR R 3,782 . 03/13/2029 . |4.B PL ....
PerkinElmer US LLC Delayed Draw Term Loan Nt
..T1404#-AB-5 |1 9.318% 03/13/29 ......cccvvvvviiiiiiiiinnnnne . 06/30/2025 . |Redemption 100.0000 ....... ....619 ... ....623 |.. . 03/13/2029 . [3.A PL ..
..71579*-AD-4 |Pestco LLC Term Ln A Nt 1 10.430% 02/17/28 |. 06/30/2025 . |Redemption 100.0000 ....... .3,026 |.... 3,06 |.. . 02/17/2028 . [3.B PL ..
Pestco LLC Incremental Delayed Draw Nt 1
LTA579%-AE-2 | 10.433% 02/17/28 ... . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 756 | 756 [oeeeeiiciinenns 756 [oeeeeeeeiinns 453 oeeiiiiieeees e e e e e 756 |oceeeeeeeiiiies feeereiiiieeeees o e 25 |. 02/17/2028 .|3.B PL ....
Pestco LLC Incremental Delayed Draw Nt 5
TAS79%-AE-2 | 10.577% 02/17/28 .ooeiiiiiiiciieeeeee . 05/29/2025 . [Tax Free Exchange ..........cccee |oecuveeeriiiiinnns | 120,721 | 120,721 | 120,721 |ooeeen 120,721 | o e o e e 120,721 | o e e 5,349 |. 02/17/2028 . [3.B PL ...
Petrus Buyer Inc Term Ln Nt 1 10.578%
..71684#-AA-8 | 10/17/29 ... . 06/30/2025 . |Redemption 100.0000 ..oooe. feueeeeiiiiiiiiieies foiiiene6,081 | 6,081 ....6,081 .6,081 . 10/17/2029 . |3.B PL ....
Petrus Buyer Inc Delayed Draw Term Ln Nt 1
..71684#-AB-6 |9.574% 10/17/29 ..oooiuiiiiiiiiiiiieeee s . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,072 |, 1,072 |oeeeinnns 1,056 [oooeeennnen 1,057 [oeeeeiiiiiiiiis oo 15 [ o 15 | o 1,072 L [ o e 81 |. 10/17/2029 . [3.B PL ...
Phoenix YW 1st Lien Term Loan 10.577%
..71922%-AA-4 | 05/31/30 ... . 04/18/2025 . |Redemption 100.0000 ....... . 05/31/2030 . |3.A PL ....
Yum Brands New Term Ln .
L.T2584D-AF-1 | 03/15/28 ....eeeeiiiieciieie e . 06/30/2025 . |Redemption 1000000 ..ooee feuveeiiiiiiiiiies o 12,188 12,188 [ 12,160 [ 12,178 | [l L e M L [ 12,188 [ e [ e 382 |. 03/15/2028 . |2.C FE ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
..T2753R-AD-0 |Term Ln Nt ~ 8.590% 12/15/25 ... . |- 05/09/2025 . |Redemption 100.0000 ....... . 12/15/2025 . |5.B FE ....
Command Alkon (Potter Buyer) New Term Ln
LT41404-AA-0 | 10.296% 04/23/27 ....eevveiiiiiiiiiiieeeiiiiees . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiiins e 8,102 [oeeeeennne 8,102 |.oooceeeenns 7,859 |oooiiiiienns 8,001 [ceeeeeiiiiiins oo 101 | o 101 | o 8,102 [oeeeeeiiiiiiies i feereeiiieeees o 420 |. 04/23/2027 .|3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 |Ln Nt 1 10.296% 04/23/27 ......coeeviiunnnnnns . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o (/0T 903 foeeeiiiiiiins 876 | 891 [ e 12 | o 12 | o 908 [oeeeeiiiiiiiees oo [ o 47 |. 04/23/2027 . [3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 |Ln Nt 2 11.046% 04/23/27 ......ooeeiiiunennnns . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,601 | 1,601 [ 1,640 [ooeeennees 1,669 [oeoeeeiiiiiiins oo < FOOTOORUUURT OO < 1 RPN O 1,691 [ [ o e 88 |. 04/23/2027 . 3.CPL ....
Command Alkon (Potter Buyer) Incremental DD
..741404-AD-4 | Term Ln Nt 1 10.296% 04/23/27 ................ . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 574 | 574 |t 565 [..eeeeeiiinnns 570 [oeeeeeiiiiiiiis oo 4 [ e A [ e 574 oeeiiiiiiiiiies i oo o 30 |. 04/23/2027 . 3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. T4276U-AC-9 | 10.064% 09/19/28 .......eevveeeeiiiiiiieeeeeiies . 04/01/2025 . |Redemption 0.0000 ..eeees femrmereeiiiiiieees oerreeeeeiiiee e e e e e s e i [ e i [ e 740 |. 09/19/2028 . |4.A Z .....
Proj Essential Bidco aka Arcos 1st Lien Term
..74354#-AA-1 |Ln  10.730% 04/20/28 .......cevvveiiiiiiinaennn. . 05/22/2025 . |Redemption 100.0000 ..oooe. feureeiiiiiiiiieees s 1,872,807 |........ 1,872,807 |........ 1,841,780 |........ 1,724,204 |....... 131,205 |......... 17,399 |oooiiiiiieees foeees 148,604 |...ccvveeeeeins [t 1,872,807 |.oeeiiiiiiiiie [ e e 49,045 |. 04/20/2028 . |4.A PL ...
Pueblo Mechanical & Controls 1st Lien Term Ln
..74501#-AA-3 |Nt 1 10.829% 08/23/28 .......cceiiivuurnereanne . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,384 oo 2,384 |...ooeeennnn. 2,383 | 2,158 |ooeiiiiienns P72 R 1 o s < 1 RPN O 2,384 | e e e 117 |. 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 | Term Ln Nt 1 10.796% 08/23/28 ................. . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,644 |............. 1,644 |............ 1,644 |............. 1,488 |oooeeennnees 15 [oeeeeiiiiiiees i oo 15 | o 1,644 [ooeeiiiiiies o oo o 81 |. 08/23/2028 . [3.A PL ....
Pyramid BMC Intermediate LLC Senior Secured
L.74713*-AA-1 | Term Ln Nt 1 11.269% 01/19/27 ................. . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 3,782 |oeeeiinns 3,782 | 3,782 |oeeieiiiens 3,782 |oeeeiiiiiiiees o e e e e 3,782 | o e e 200 |. 01/19/2027 .|3.A PL ....
Pyramid BMC Intermediate LLC 3rd Amendment
..T4713*-AB-9 |Term Ln Nt 1 9.533% 12/31/27 ......ccceeeeees . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,385 |oeeeeeennnne 1,385 [ 1,378 oo 1,378 [oeeeeiiiiiies o T oo o T oo o 1,385 [oeeeeiiiiiiiins oieeieiiiiie feeeeeiiiiiiiees o 66 | 12/31/2027 . [4.A Z .....
Quail Buyer Inc TermLn Nt 1 9.631%
L TATA3* AR5 | 10/01/27 oo . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 6,087 |.coeerennnn. 6,087 [ooceoennnen 6,087 [ooeeernnneen 6,087 [oeeeeeeriiiiins Jooeiiiieieeens foeeeeii e e s 6,087 [oeeeeeiiiiiiies o oo e 302 |. 10/01/2027 . |4.A PL ....
Quikrete Holdings Inc Term Ln Nt 1 6.577%
L TA839X-AL-3 | 01/30/32 .. . 06/30/2025 . |Redemption 100.0000 ..ooees feueeeiiiiiiiiins e 3,398 [ooeeiinnnn 3,398 |.eeeennnne 3,397 |oiiiieeiiiiiees e foeeeiii s e i [ 3,398 |ooiiiieiiens e e e 53 |. 01/30/2032 . |3.C FE ....
RB Holdings Interco Term Ln Nt 1 9.360%
.. T4935M-AD-8 | 05/04/28 ........oveieiiiiiiiiiee s . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 2,834 oo 2,834 |.oeennnn. 2,834 | 2,834 | e i e e e 2,834 | o e e 114 |. 05/04/2028 . [2.C PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750630-AA-2 | 11.046% 04/01/29 .....vvveeeeeiiiiiiieee e, . 06/30/2025 . |Redemption 100.0000 ..o foreeeiiiiiiiieeenn foeenniis 4,640 |............. 4,640 |............. 4,640 |............. 4,640 | foeeeeeiiiiiis i o e foii 4,640 | [ | e 229 |. 04/01/2029 . |4.B PL ....
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Raptor Technologies 2nd Amendment Incr T/L
..75382%-AC-4 19.046% 10/05/28 ......cevvvvvviiiiiiiiniiiiiiiienns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,034 ... 3,934 [ 3,804 [oonnnne R eI R R FC T PO AN T IO AN 3,034 [ovveiiis o e 179 . 10/05/2028 . |3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754458-AA-1 | 4.352% 12/31/26 .. . 06/30/2025 . | Redemption 100.0000 ....... 5,141 . 12/31/2026 . (3.B PL ....
Rawlings Sporting Goods Inc y m
..75445@-AB-9 |Ln Nt 1 4.362% 12/31/26 ...ccooeeeeeenennnnnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 72 T2 | [ P 2 O e O s 7 O Y S N 33 |. 12/31/2026 . (3.B PL ....
Rawlings Sporting Goods Inc 3rd Amendment
..75445@-AC-7 |Term Ln Nt 1 4.383% 12/31/26 ................. . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 479 o, 479 | LT PO L O N [ R A [ O A £ O Y S N 28 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc 4th Amendment
.. 754456-AD-5 |Term Ln Nt 1 9.946% 11/26/30 ........cceeee. . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 337 e 37 | 333 | XX I R R [ R A T O AN L Y S N 19 [. 11/26/2030 . |4.A Z .....
Reagent Chemical & Research Term Ln Nt 1
.. 75583#-AA-1 | 9.546% 04/30/30 .....cevvnniiiiiininiiiiiiiiis . 06/23/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 27,536 |............ 27,536 [ocooeunnnnne 26,985 |............ X7 R 504 |oeveiiiiiiiiiins e 504 |oeveiiiiiiiiiins e < O P 2,379 |. 04/30/2030 . |2.CPL ....
Redwood Services LLC 3rd Amendment DD Term Ln
..75807*-AE-7 [Nt 1 10.896% 11/30/29 ......covvvvvnniiiiinnnnns . 06/16/2025 . | Redemption 100.0000 ....oew feunvnnnnniniiiiiinnn foennnn 1,544,472 |00 1,544,472 ... 1,520,914 11,631,368 | | 13,104 [ e 13104 [ | 1BAA72 | e e o 78,561 |. 11/30/2029 . [3.A PL ....
Redwood Services LLC 5th Amendment DD Term Ln
..75807%-AF-4 [Nt 1 10.896% 05/06/31 ......ccvvvvnivrrivnnnnnnns . 06/16/2025 . | Redemption 100.0000 .....ow forrevnnniiiiiiiiiinn [ 130,267 |.......... 130,267 |...........128,992 |............65,611 | | L2 [ 1280 s 130,267 | [ [ o 6,450 |. 05/06/2031 . [3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 [Nt 2 10.896% 05/06/31 ......ccvvvvvnnniiiiinnnnns . 06/16/2025 . | Redemption 100.0000 .....o. forrevnniiiniiiiiiinn foennnn. . 256,582 |...........206,582 |...........204,046 |............ 15,839 | | 2,836 [eniniiiiiiiiinn i 2,636 [ 266,582 | [ [ o, 6,448 |. 05/06/2031 . [3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 [Nt 1 10.907% 05/06/31 ......ccvvvvnrvrriinnnnnnns . 06/16/2025 . | Redemption 100.0000 ....ovw forvnnnnnniiiiiiiiinn foeeeeennnn 26,979 25,979 [l 23,432 28581 | 2,397 [ 2,397 [ 25,079 | i e o, 3,427 |. 05/06/2031 . |3.A PL ....
Repairify Inc aka AsTech Term Ln Nt 1
..76028@-AA-4 |9.546% 06/14/27 ..coovvvvvieieiiiiiiiiiiiie, . 06/30/2025 . | Redemption 100.0000 ....oew fornemmnninniiiiiiinn fooiiieeennnn,5000 [t 4,500 [ 40 L AT | B3 [ o83 e 500 | e [ L 227 |. 06/14/2027 . [2.A PL ....
Risepoint LLC Term Ln Nt 1 10.827% 07/31/30
L TB760X-AB=3 | .evreeeeeiiiie e . 06/30/2025 . | Redemption 100.0000 ....... . 07/31/2030 . [4.A Z .....
Recochem Inc Amendment Term Ln Nt 1 10.810%
L.T6762%-AA-6 | 06/17/30 ...vvvvvvrrrriiiiniiiiiiiiiiiiiiiis . 04/30/2025 . | Redemption 100.0000 ....ovw forrvmmnmniniiiiiiinn foonieneennnd3,7500 [t 3,750 [l 30675 L3880 | 0 [ ol T0 s 80750 | e [ L, 101 |. 06/17/2030 . |4.A Z .....
Lincoln Property Company Term Ln B Nt 1
..78065L-AD-3 |9.577% 02/02/29 ......ccovvveiiiiiiiiiiieie . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 12,500 |...ooeneeee 12,500 |............ 12,250 |............ 12,314 | e, L U A L U A 12,500 [vvvvevvvenninns fonnniiniiiis fo 594 1. 02/02/2029 . |4.A Z .....
Harmony Fds/Santa Cruz Hlds Term Ln Nt 1
..784316-AD-5 | 11.146% 12/15/25 .........coooeiiiiiiiil . 06/17/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 23,185 |........... 23,185 [oennnnne 22,903 [ouuinnnnnnn 23,133 [oeiiiiiiiiiiis o I PO AN X O AN X O P 559 |. 12/15/2025 .|3.CPL ....
Eyesouth LLC 1st Lien Term Ln B Nt 1 9.911%
.. 78448%-AA-4 110/05/29 ..ooooiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... . 10/05/2029 . (3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1
..78448%-AB-2 1 10.177% 10/05/29 .....cvvvvvviiiiiiiiiiiiiiiiiieeas . 06/30/2025 . | Redemption 100.0000 ....... . 10/05/2029 . (3.B PL ..
..78458*-AA-1 | SHD Finance Term Ln Nt 1 10.280% 10/30/29 .. (. 06/30/2025 . | Redemption 100.0000 ....... . 10/30/2029 . [4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 2 12.610% 12/06/27 .. . 06/30/2025 . | Redemption 100.0000 ....... . 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 1 12.646% 12/06/27 .....ovvvvvnnnnnnnnnnnnnnne . 06/30/2025 . | Redemption 100.0000 ....... . 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 5 12.652% 12/06/27 . 06/30/2025 . | Redemption 100.0000 ....... . 12/06/2027 . [3.A PL ....

SV-Burton Holdings LLC Delaye

..785000-AA-7 |Nt 4 12.668% 12/06/27 .......eevveiriuennnnnnne . 06/30/2025 . |Redemption 100.0000 ....... . 12/06/2027 . |3.A PL ...
SV-Burton Holdings LLC Delayed Draw Term Ln

..785000-AA-7 |Nt 2 12.673% 12/06/27 .. . 06/30/2025 . |Redemption 100.0000 ....... . 12/06/2027 . |3.A PL ...

SV-Burton Holdings LLC Delaye

..785000-AA-7 |Nt 3 12.680% 12/06/27 ......eeorverriunnnnannnne . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 139 | 139 [ 139 [ 124 | 12 [ i oo 12 | o 139 [ e o 6 |. 12/06/2027 . |3.A PL ....
SV Newco Inc Initial Term Ln Nt 1 9.046%

L. 78505#-AA-0 | 12/06/27 .. . 06/30/2025 . |Redemption 100.0000 ..ooees feueeeiiiiiiiiins e 1,002 | 1,002 [ooeeiiiiiiinns ;7 985 [oeeeieiiiiiiins oo A7 [ | A7 [ et 1,002 [oeeveeeeeiiiii e o e 54 |. 12/06/2027 .|2.B PL ....
Safe Home Security Inc Term Ln Nt 1 11.684%

..786424-AA-4 | 09/30/25 .....oeeiiiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiieens ot 704,568 |........... 704,568 |........... 690,476 |........... 703,620 |..eeveeeeiiiiin eeeeeiies B [ e B e el 704,568 |[..ooveveeiiiin Joeeeiiiieeens o s 42,096 |. 09/30/2025 . [2.C PL ....

Safe Home Security Inc Delayed Draw Term Ln
..78642#-AB-2 |Nt 1 11.686% 09/30/25 .....ceeveeiiuunannnn.ne . 06/30/2025 . |Redemption 100.0000 ..oooe foueeeeeiiiiiiiiiess foiinens 55,411 |........... 55,411 |....oo...... 55,411 |............ 85,411 |eeeeeeiiiie fooeeeiiiiiiiiees fovieeieeiiiiies foeeiiiiiiiienes foveeeeiiiiiis |oeeeiiiens 55,411 [oeeeeeeiiiiin |ovveiiiieieenns foveiiiiiiiiins o, 20,531 |. 09/30/2025 . [2.C PL ....
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SageSure Holdings LLC Term Ln Nt 1 9.327%
..78669#-AD-6 |01/28/30 ...evvvvvvriiiiiiiiiiiiiiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,245 ...l P Z T 2,245 oennnnnnnnn 2 Y R (S R 2,285 [oviiiiiiiiins o e e 160 |. 01/28/2030 .|2.B PL ....
SageSure Holdings LLC Term Ln Nt 2 9.588%
..78669#-AD-6 |01/28/30 ... .. | 06/30/2025 . | Redemption 100.0000 ....... .2,509 |.. . 01/28/2030 . (2.B PL ....
SageSure Holdings
..78669#-AE-4 |Nt 3 9.441% 01/28/30 . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins P Y O, 28 | P 7 e O Ry 2 Y S N 11 [. 01/28/2030 . |2.B PL ....
Saldon Holdings Inc 4th Amendment Term Ln Nt
..79400@-AD-0 |1 10.427% 01/31/31 ..., . 06/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 3,213 |eveveriinnns 3,273 fooiinnnnns 3,201 | 3,207 |ovveeiiiiiiiiins e L O A LT O A FC 2 T O O R N 175 . 01/31/2031 . |3.C PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AB-9 |Term Ln Nt 1 9.530% 06/05/26 ................. . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,579 |oeeeiiinnns 2,579 [oinnnnne 2,579 [ 28 £ O R (SR R £ O O R N 168 |. 06/05/2026 .|3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 [DD Term Ln Nt 4  9.553% 06/05/26 ............. . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 675 | 675 |l 675 |ovviriiiiiinnns Lo e O (7T O R R A 33 |. 06/05/2026 . [3.B PL ....
Shur-Co 6th Incremental Term Ln Nt 1 9.826%
..82565#-AG-6 [ 06/30/30 ...euuiiiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins XU O 330 | 34 F 7 R [ R A [ O AN S Y S N 15 |. 06/30/2030 . |3.A PL ....
Silk Holdings |1l Corp 1st Lien Term Ln Nt 1
..82709#-AA-6 9.833% 05/01/29 ....covvveniiiiiiiiiiiiiiinis . 06/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 3,892 [iiiiiiinnns 3,892 [oiinnnne 3,892 [ooeunnnnnn 7 O R (U R R R N 159 . 05/01/2029 . |3.A PL ....
Silk Holdings |11 Corp 1st Amendment Term Ln
..82700#-AB-4 |Nt 1 10.833% 05/01/29 ........evvvvvvrvrnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 594 [ 594 oo 172 L N L O N M o, O Y S N 24 1. 05/01/2029 . [3.A PL ....
SimpliSafe Inc Term Ln Nt 1 10.574% 05/02/28
..82890%-AA-9 . |- 06/30/2025 . | Redemption 100.0000 ....... . 05/02/2028 . 5.A PL ...
y
..82890*-AB-7 | 10.562% 05/02/28 ..........cceeeeiiiiiiiiiiiin, . 06/30/2025 . | Redemption 100.0000 ....... . 05/02/2028 . 5.A PL ...
SimpliSafe Inc Delayed Draw Term Ln Nt 2
..82890*-AB-7 |10.570% 05/02/28 ... . |- 06/30/2025 . | Redemption 100.0000 ....... . 05/02/2028 . 5.A PL ...
SitusAMC Holdings Corp .896%
..82088#-AA-8 [ 12/22/27 .covvviiiiiiiii . 06/19/2025 . | Tax Free Exchange ................ . 12/22/2027 . [4.A ........
Sonny's Enterprises LLC Restated Term Ln Nt 1
..83549#-AC-4 |9.949% 08/05/28 .......evvviiiiiiiniiiiiiiiiiis . 06/30/2025 . | Various ........cceeeeiunnnnnnnnnnnn . 08/05/2028 . [4.C ........
Hersha Hospitality Term Ln Nt 1 9.530%
..84466B-AC-0 | 04/30/30 .oovvviiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....... . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AC-0 |3 10.796% 04/30/30 ..ooovveeiiiiiiiiiiiiiiieins . 06/26/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 517 e 517 |l L Y RN L O A L O A £ O A O R . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AD-8 |1 10.808% 04/30/30 .....oovvvvvrrriiiiiiiiinenes . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 797 e 797 e, L7 PO A7 PO N LS R R L R AN FE /R O R R R 43 |. 04/30/2030 . [4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 1 9.422%
..848630-AA-6 | 09/13/28 ...oooiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,684 |eeiiiiiins 3,684 |............ 3,684 |............. FC O O R R A N R N 169 |[. 09/13/2028 . |3.A PL ....
Spring Insurance Solutions LLC Term Ln Nt 1
..B4967#-AA-9 | 10.977% 11/24/25 ... . 04/11/2025 . | Redemption 100.0000 ....ouw fornnmniiiiii s 1,322,730 |........ 1,322,730 |........ 1,296,537 |........ 1,203,684 |....... 13,191 [o..oeees 5,855 |oviiiiiiiiiiins o ISR (ZC AU R 1,322,730 [ouvvveiiniiniins fooiiiis e e 40,644 |. 11/24/2025 . |3.APL ....
Spring Insurance Solutions LLC Delayed Draw
..84967#-AB-7 |Term Ln Nt 1 10.977% 11/24/25 ................. . 04/11/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 225,319 |........... 225,319 |........... 224,847 |........... 205,040 |........ 20,162 |t N7 s | 20,279 |oeeeiiiiiiieees e 225,319 [ovvvviiiiiiiinn foriiis e e 6,938 | 11/24/2025 . [3.A PL ....
Steward Partners Global Ad LLC 1st Amendment
..860326-AD-1 |Term Ln B Nt 1 9.813% 10/14/28 .............. . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,678 |l 1,578 |ovveerennes 1,578 |ovveennnns LR O e P P SN 1,678 [oeveiiiiiiiis o o e 72 (. 10/14/2028 . |3.A PL ....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 | Term Loan B Nt 1 10.068% 10/14/28 ............ . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,618 |l 1,518 |oveeeennns 1,604 [oeeeiiiiinnnns 2 O N L O N L O N 1,618 [oeeeeiiiiiis o e e 87 . 10/14/2028 . |3.A PL ....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 | 10.177% 10/31/25 ..oovvvvviiiiiiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 72 P 7,332 [ooeennnnnnne 7,185 |l 7,310 |oeeeeiiiiiiiiees e, 272 PO AN 22 PO R < 7 O O R N 430 |. 10/31/2025 . [3.A Z .....
TCP Hawker Intermediate LLC 11/24 Term Ln Nt
..87304@-AG-3 |1 5.000% 08/30/29 ..........ceevieiiniininnnnnn, . 06/30/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis (VI FOU FV R PO (312 O (32 O A P2 R R P R R 7 O P N 7 | 08/30/2029 . |4.B PL ....
TCP Hawker Intermediate LLC 9th Amendment
..87304@-AG-3 | Incre TL Nt 1 9.206% 08/30/29 .............e.. . 06/30/2025 . | Redemption 100.0000 ...ouun founnnniiiiiis foeeiis 3,344 ... 3,344 [ R T/ I R R [ T RN [ T RS 3,34 [ o e e 159 . 08/30/2029 . |4.B PL ....

Weal th Enhance Group LLC Delayed Draw Term Ln
..873264-AA-8 |#2 Nt 6  9.612% 10/02/27 .....occvvvereennnns . 04/01/2025 . |Redemption 100.0000 ..oooes fouveriiiiiiiiiiinns o, 2,819 [ 2,819 ..o 2,819 | 2,819 | oo e oo i o, 2,819 | e e o, 71 |. 10/02/2027 . |3.B PL ....
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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
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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
Wealth Enhance Group LLC Delayed Draw Term Ln
..873264-AA-8 |#2 Nt 1 9.830% 10/02/27 ......ccvvvvverrnnnns . 04/01/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 1,307 | 1,307 foeeeiinns 1,301 foeeeiinnns 1,804 [ i [ AP RN K IO R 1,307 [ovveeeeniiiis oo s e 31 |. 10/02/2027 . (3.B PL ...
Wealth Enhance Group LLC 5th Amendment DD Nt
..873264-AB-6 |1 9.830% 10/02/27 ... .. |- 04/01/2025 . | Redemption 100.0000 ....... . 10/02/2027 . |3.B PL ....
Tex-Tech Industries Term Ln 312
..881668-AD-5 | 01/09/31 ...oooiiiiiiiiiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 1131 |, 1,181 [ L PP R 13 | o L2 PO AN T3 [ [ s i 49 [.01/09/2031 . |4.A Z .....
3 Step Sports Term Ln Nt 1 10.788% 10/23/29
.BBBBBB-AF-5 | .eeeiiiiiiiie e s . 04/01/2025 . | Redemption 0.0000 ..eovrs forrrrerririiiiiiees o e e i (/0] [P OO R U RN (DU U R U RN 65 |. 10/23/2029 . [3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 3
..885838-AG-3 | 12.245% 10/02/29 .......ceoiiuriiiiiiiiiiiene . 06/30/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 250 |oiieieeeiins 250 foiiiiiiiiiens 250 [oveiiiiiinns 287 foeeeeeiinnns L IO R 12 | o <[V OO R R RN 4 |.10/02/2029 . [3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885838-AG-3 | 12.279% 10/02/29 .......eevviiiiiiiiiiiiiiiiiieens . 06/30/2025 . |Redemption 100.0000 ..oooet forveeiiiiiiiiiiinns o L T O B | LT PP L PO LI U A R, 1o s 15 | o e e . 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 2
..885838-AG-3 | 12.320% 10/02/29 .......eevviiiiiriiiiiiiiiiiienns . 06/30/2025 . |Redemption 100.0000 ....... . 10/02/2029 . [3.A PL .
..89862*-AA-8 | TryStar LLC Term Ln Nt 1 8.780% 08/02/31 . |. 06/30/2025 . |Redemption 100.0000 ....... . 08/02/2031 . |4.C ........
Trystar (Salient Technologies) Amendment #1
..89862*-AB-6 | Term Ln Nt 1 10.780% 09/10/30 ........eveeeee. . 06/30/2025 . |Redemption 100.0000 ....... . 09/10/2030 . |4.C ........
Playon Sports Inc Term Ln Nt 1 10.296%
..90230#-AA-7 | 03/14/29 ....oeiiiiiiiiiii s . 04/30/2025 . |Redemption 100.0000 ....... . 03/14/2029 . |4.B PL ....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..902304-AC-3 | 10.296% 03/14/29 ......oeeiiiiiiiiiiieeiiiiiees . 04/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o ()T R 915 foreiiiiiens 915 [ 915 [ e o e e 5 [oeeeeiiiiiiies oo oo o 32 |. 03/14/2029 . |4.C Z .....
United Digestive LLC Term Ln Nt 1 10.796%
..910230-AB-6 | 03/30/29 .....eeeiiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 3,081 [eeeeeennne 3,081 | 3,081 |oooieiiaens 3,081 [oeeiiiiiiiens o e e e e 3,081 [oeeeeeiiiiiiies o oo e 145 |. 03/30/2029 . [3.B PL ...
United Digestive LLC Delayed Draw Term Ln Nt
..910238-AC-4 |1 10.088% 03/30/29 .....cceiiuvrerraeiiiiiiaens . 06/30/2025 . |Redemption 1000000 ..ooee foureeeiiiiiiiiiees o [T O (-3 I B1 |oiiieeiieiiens oo feeeeis 1 [ s 1 o e B1 | o e e 13 |. 03/30/2029 . |3.B PL ....
V Global Hlds aka Vertellus Revolver Nt 5
..91823C-AB-3 | 10.161% 12/22/25 .....evveiiiiiiiiiiiee e . 04/11/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 34,105 |.cceeenns 34,105 |............ 34,105 |............ 34,023 [ooooeeinnnne 82 | o s 82 | [ 34,105 [oeveeeeiiiiis Jeereiiiiieeees o s 4,082 | 12/22/2025 . |4.C Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 |Nt 1 10.198% 12/22/27 .....oeoveiiiiiiiieenne . 06/30/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 19,800 |....oo.... 19,800 [ooeeereeees 19,800 foooeennees 19,800 [ouveeeiiiiiiins Jooeiieieeeins o e e s 19,800 [eeeeiiiiiiiens foimieeiiiii feeeeeiiiiieees o 1,023 (. 12/22/2027 . |2.C PL ....
Valcourt Holdings Il LLC 4th Amendment Term
..91889%-AE-5 |Ln Nt 1 10.222% 11/20/29 .....eovveiiiuninnnns . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiiins e 4,065 |............ 4,065 |..ccueeenns 4,065 |...cceeneens 4,065 |oooeiiiiiiiees foreeeiieiiis oo e e e 4,065 |.ooeiiieieiins [ e e 211 |. 11/20/2029 . |3.A PL ...
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 | Term Ln Nt 3 10.169% 11/20/29 ................. . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o ) PO 261 foeeiiiiiiens 259 | 259 [oeiiiiiiiieees o 2 o o 2 o e 261 [ feeereiiieeeees o e 14 |. 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 |Term Ln Nt 5 10.180% 11/20/29 ................. . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 192 | 192 [ 190 [ 190 | [ 2 o o 2 o e 192 [ o o 5 | 11/20/2029 . [3.A PL ....
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 | Term Ln Nt 1 10.199% 11/20/29 ... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ...
Valcourt Holdings Il LLC 4th Amendment DD
..91889%-AF-2 |Term Ln Nt 4 10.233% 11/20/29 ................. . 06/30/2025 . |Redemption 1000000 ..oeee feuneiiiiiiiiiiies ot 186 o196 [ 184 188 | [ T e [ ] L 186 | e e e 8 |. 11/20/2029 . |3.A PL ....
Vertex Service Partners LLC Term Ln Nt 1
..925350-AA-7 |9.796% 11/08/29 . 06/30/2025 . |Redemption 100.0000 ....... . 11/08/2029 . |2.C PL ...
Vertex Service Partners y m
..925350-AB-5 |Ln Nt 11 9.577% 12/15/29 ......cceeiiunnnenns . 05/02/2025 . [Tax Free Exchange ........ccccoee Joovcemecnneiiiiins Jooviiinns HA11 [ 41,314 .o A1,107 [eeeiieeeiiii [ [ FOUUOTRRUUUUUR RTOUO [ FOUUUTRRUUUUUT RRTRORO AT | o e 462 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 4  9.780% 12/15/29 .... .. |- 06/30/2025 . | Redemption 100.0000 ....... . 12/15/2029 . |2.CPL ....
Vertex Service Partners LLC Delaye m
..925350-AB-5 |Ln Nt 10 9.796% 12/15/29 .......ccciiuunneenns . 06/30/2025 . |Redemption 1000000 ..oeees foueeeiiiiiiiiiies 2,829 L0 2,520 [ 2,807 [l BAT | 22 e 22 e [ 2,829 [ e [ e 133 |. 12/15/2029 . [2.C PL ....
Visual Edge Technology Inc Last Out Term Ln B
..028432-A#-0 |Nt 1 11.476% 12/31/25 ....ooeeeeiiiiiiieene . 06/30/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiiiiiies e 30,89 |........... 30,8% |............ 30,894 |............ 30,797 | L O (8) [eeeeemmmmeeens oo e e 30,896 |.ooeeeieeieins [ e e 904 |. 12/31/2025 . |5.C PL ....
Discovery Life Sciences LLC Term Ln Nt 1
..92074*-AA-7 | 10.696% 03/30/28 ........eeveeiiiiiiiiiieee s . 06/30/2025 . |Redemption 100.0000 ..ooees foueeeiiiiiiiiiies o (4101 P (510 596 [c.eveeeiiinnns 560 [cevveeeriennen K I PO [ FOURTROUUUUUR RSSO M o 608 |eeveeeeeiiii feeereiiiiieeees e e 18 |. 03/30/2028 . |3.B PL ....
Discovery Life Sciences LLC Delayed Draw Term
..92974*-AB-5 |Ln Nt 1 10.946% 03/30/28 .......ccceeeeeunnnnns . 06/30/2025 . |Redemption 100.0000 ..oooe foreeeeiiiiiiiiiness i 380 oo 380 foreiiiiiiinnnns K14 KU T 25 | 1o | 26 | foeees 380 [eeeereiiiiins foevriiiiiiiieees fovieeeieiiiii i, 11 |. 03/30/2028 . |3.B PL ....
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..98160*-AD-2
..98415D-B#-0

..98538#-AA-9

..98538#-AB-7

..98538#-AC-5

..98876*-AD-7

..98876*-AE-5

..98876*-AE-5

..98876*-AF-2

..98876*-AF-2

..98876*-AF-2

..98876*-AF-2

..98876*-AF-2

..BGHIG0-94-2

..BGHIG0-94-2

..BGHIG0-94-2

..BGHIG0-94-2

Wor Idwide Produce Acquisition DD Term Ln B-1
Nt 1 10.546% 01/18/29 ..
Xifin Term Ln Nt 1 11.196% . .
Youth Enrichment Brands LLC Incremental Term
Ln Nt 1 9.146% 10/18/27 .....oeevveiinniannns
Youth Enrichment Brands LLC 2023 Incremental
Term Ln Nt 1 10.138% 10/18/27 .................
Youth Enrichment Brands LLC Amendment #3 DD
Term Ln Nt 1 10.125% 10/18/27 ..o
7B Holdings LLC Term Ln 2023-1 Nt 1 9.977%
02/09/28 ..o
7B Holdings LLC DD Term Ln 2023-1 Nt 1
9.860% 02/09/28 .....eevveiiiiiiiiieiiiiiieee
7B Holdings LLC DD Term Ln 2023-1 Nt 3
9.922% 02/09/28 .....cevvviiiiiiiiiieeee s
7B Holdings LLC DD Term Ln 2024-1 Nt 6
9.929% 02/09/28 .....cuvvviiiiiiiiiiie s
7B Holdings LLC DD Term Ln 2024-1 Nt 3
9.930% 02/09/28 ......oocuviiiiiiiiiiiiee e
7B Holdings LLC DD Term Ln 2024-1 Nt 5
9.946% 02/09/28 ......oocvriiiiiiiiiiiiie e
7B Holdings LLC DD Term Ln 2024-1 Nt 2
9.973% 02/09/28 ..
7B Holdings LLC DD Term Ln
9.974% 02/09/28 .....ooviviiiiiiiiiiieee e
0il Changer Inc 4th Amendment DDTL Nt 2
11.130% 02/08/27 ...
Oil Changer Inc 4th Amendmen
11.156% 02/08/27 ....evvveeieeiiiiiiiieeeeiiees
Oil Changer Inc 4th Amendment DDTL Nt 5
11.160% 02/08/27 ...
Oil Changer Inc 4th Amendmen
11.160% 02/08/27 .ooovvivvveeeeiiiiiiieieeeiiias

. 06/30/2025 .
. |- 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. 06/30/2025 .

. |- 06/30/2025 .

. 06/30/2025 .

. |- 0673072025 .

. 05/12/2025 .

Redempt ion
Various

Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption
Redemption

Redemption

100.0000 ..

100.0000 .......

100.0000 .......
100.0000 .......
100.0000 .......
100.0000 .......
100.0000 .......
100.0000 .......
100.0000 .......

100.0000 .......

100.0000 .......

100.0000 .......

100.0000 .......

100.0000 .......

100.0000 .......

Tax Free Exchange ......c...c.....

. 01/18/2029 .
. 02/06/2026 .

. 10/18/2027 .

. 10/18/2027 .

. 10/18/2027 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/09/2028 .

. 02/08/2027 .

. 02/08/2027 .

. 02/08/2027 .

. 02/08/2027 .

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}
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
Discovery Life Sciences LLC New Term Ln Nt 3
..92074*-AC-3 | 10.946% 03/30/28 .........coeeeiiiiiiiiniiii, . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 274 o 214 | P2 I PO 253 | 7 | T s LI O N L Y R N 8 |.03/30/2028 . |3.B PL ....
Wealth Enhance Group LLC Term Ln Nt 1
..92075@-AA-4 19.325% 10/02/27 .. . 04/01/2025 . | Redemption 100.0000 ....... . 10/02/2027 . (3.B PL ....
Weal th Enhance Group y n
..92075@-AB-2 Nt 1 9.325% 10/02/27 .covvvvvvvviviiiviiinnnns . 04/01/2025 . | Redemption 100.0000 ....... . 10/02/2027 . (3.B PL ....
Waverly Advisors LLC 1st Amendment DD Term Ln
..92089%-AC-2 |Nt 1 9.927% 04/04/30 ....ovvvvvvvrriririiinnnns . 06/30/2025 . | Redemption 100.0000 ....... . 04/04/2030 . (5.B GI ....
..03004@-AA-7 |Bio X Cell Term Ln Nt 1 10.510% 11/06/29 ... |. 06/30/2025 . | Redemption 100.0000 ....... . 11/06/2029 . (3.B PL ...
Wash Encore Holdings LLC Term Ln Nt 1
..08711%-AA-3 | 10.946% 07/30/27 ...coovvvviiiiiiiiiiiiiiiiiieeees . 04/01/2025 . | Redemption 100.0000 ....... . 07/30/2027 . (3.B PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
..93711*-AB-1 [Nt 1 10.950% 07/30/27 ....evvvrrrnrrnnnnnnnnnnnne . 04/01/2025 . | Redemption 100.0000 ....... . 07/30/2027 . (3.B PL ....
Wash Encore Holdings LLC 3rd Amendment Term
..93711*-AC-9 |Ln Nt 1 10.918% 07/30/27 .....eevvvvrvrvnnnnnnns . 04/01/2025 . | Redemption 100.0000 ....... . 07/30/2027 . (3.B PL ...
WorIdwide Produce Acquisition Term Ln Nt 1
..98160*-AA-8 | 10.530% 01/18/29 .... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 01/18/2029 . [3.C PL
WorIdwide Produce Acquisition DD Term Ln A Nt
..98160*-AC-4 |1 10.546% 01/18/29 ..........ooeeeeiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... . 01/18/2029 . [3.C PL

3.APL ...

3.BPL ...

3.BPL ...

3.BPL ...

5.B Gl ....

5.B Gl ....

5.B Gl ....

5.BGI ....




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

0c¢'s03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying | Increase/ | tization)/ | Recog- | (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
0il Changer Inc 4th Amendment DDTL Nt 1
..BGHOGO-94-2 | 11.168% 02/08/27 .......vvvvvvrvvrrrnnnnnnniinnnnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 39,150 |............ 39,150 [oeennnnnn 38,357 |oeeeeennnn 38,393 [ovviiiiiiiiii o FE A T RSN FE A T RSN ) O P 1,569 |. 02/08/2027 . [5.B GI ....
Oil Changer Inc 4th Amendment DDTL Nt 9
..BGHIGO-94-2 | 11.196% 02/08/27 ... . 06/30/2025 . | Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
Oil Changer Inc 4th Amendmen
..BGHOGO-94-2 | 11.224% 02/08/27 .....ccoeeeeeeeeeeiieieeeeee, . 06/30/2025 . | Redemption 100.0000 ....ovw forvemmmmnniniiiiiinn fooriiinnn 1,328 0 1,328 [ 1318 e e 10 [ 10 e e 1328 e e [ 5 |. 02/08/2027 . [5.B GI ....
Cority Software Inc Term Ln 2022-1 Nt 1
..C3000#-AA-5 |9.788% 07/02/26 .......evvvvvvvvvrvnnnnnnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....ovn fornemmnnniiiiiiiiinn forninnnn3,832 [ 3,832 [l 30832 L 30832 | e e o s 30832 | e [ L, 182 . 07/02/2026 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2
..C3000#-AB-3 | 10.283% 07/02/25 ......ccoeeeeeieiiiiiiieeee, . 06/30/2025 . | Redemption L e < O I O I O I O e O < O P S N 66 (. 07/02/2025 .|4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 1
..C3000#-AB-3 | 10.281% 07/02/26 .....cevvvvvvvvvrrriririrninnnnnns . 06/30/2025 . | Redemption 100.0000 ....ouw fervemmnmnnnnniiiiinn fooniiinnnnnn 1,403 i 1,403 [ 1,403 103 | e e o e A0 | e e o 67 (. 07/02/2026 .|4.B PL ....
Cority Software Inc Incremental TL 2024-1 Nt
..C3000#-AD-9 |1 9.049% 11/07/31 .....ooooeiiiiiiiiii, . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 503 [oiiiiiiiiiinnns 503 | 502 |ovviiiiiiiiinns L O N T s L O L Y S RN 19 [ 11/07/2031 . |4.A Z .....
Opta Inc 1st Lien Term Ln Nt 1 11.312%
..06983#-AA-9 | 11/08/29 ....oovvvviiiiiiiiiiiiiiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 5,625 |ieeeeeinnn. 5,625 [counnnne 5414 [.nnee. 7T R R L7 F R L7 R R 5,625 |.ooiiiiiiiiiins i e o 469 |. 11/08/2029 . (4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 1 11.188%
..06983#-AB-7 | 11/08/29 ....oevvvviiiiiiiiiiiiiiiiiiiiiiiceeeeeeees . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 17 O, 98 ...l o1 N 983 |ovveiiriinnns B | s e LT R R L Y S N 70 . 11/08/2029 .|4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 2 11.291%
..06983#-AB-7 | 11/08/29 ....oevvvviiiiiiiiiiiiiiiiiiiiiiieeieeeeees . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins [T R LT/ PO, 861 [ouvuniiiiinnnns L N LT R R LT R R LA O R R A 68 . 11/08/2029 .|4.B PL ....
SV Newco Inc Term Ln (Cand Borrow ) Nt 1
..C8393#-AA-9 |9.046% 12/06/27 ......evvvvvvviiriiiiiiiiiiiiiinnas . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,230 [ooeennnnnnne 1,280 |oeeeveeennnns 1,206 [ooevvvennnens (VL PO RN 21 [ o 21 [oiiii o L2 U U N (U N 67 |. 12/06/2027 .|2.B PL ....
A-Gas Finco Inc Term Ln Nt 1 9.509%
..G0563H-AB-0 | 11/08/30 ....vvvvvvrrrrrniriiiiiniiiiiiiiiniiiininnans . 06/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 7,239 |oeeieinnnns 7,239 [ooeinnnnnne 6,805 |............. 6,443 |............ 406 |ovvvvrnnnnns F U O AL O RSN < O O R N 348 |. 11/08/2030 . (4.B FE ....
Auxey Bidco Ltd Term Ln B Nt 1 10.322%
..G0674@-AA-4 | 06/29/27 ..oovvvviiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiiiiis foeeies 3,000 [oeennnnnnnn 3,000 |.oeeeeennns 2,850 |.ooeeeenns PR IS T R R LU R A L O A 3,000 |vvvvvrrrernnnns fonnniiiiiiiiis fo e 182 . 06/29/2027 . |4.B FE ....
Convera International Fin Incremental Term Ln
..L2012#-AA-3 [Nt 1 10.446% 03/01/28 .......evvvvvrnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiis foeeeiins 5,380 [oerrrrrinnns 5,380 |.ooeeeenns 5,380 |..eeeiiennns Lo O S A R A TR L R N 283 |. 03/01/2028 . [2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln
L7574*-AA-6 Nt 1 9.680% 01/31/28 ...oooeeeeieeiiinninnnnns . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins [0 O 904 |l 884 |.oeviiiiiiiins LV O N L O N M o, Y S N 54 |. 01/31/2028 . [4.C Z .....
Surgical Specialists LLC Term Ln Nt 1
..L7574%-AB-4 19.680% 01/31/28 .......evvvvvvririniniiiiiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 551 [ 851 |l X A LU O N [ T RN [/ R AN 2 O Y S N 34 . 01/31/2028 . [4.C Z .....
Surgical Specialists LLC 4th Amendment DD TL
..L7574%-AG-3 |Nt 1 9.680% 07/10/30 .......cooeeereeeniinnns . 06/30/2025 . | Redemption 100.0000 ...ovun fornnmnmiiii foeii 51 [ LI PO 51 [ L O O P O SN 51 Jovverrrrriiiiins o fo 4 1.07/10/2030 . [4.A Z .....
Surgical Specialists LLC 4th Amendment DD TL
LL7574%-AG-3 |Nt 2 9.680% 07/10/30 ..oooeeerereeiiiiiiiennnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnnmniiii foei 51 [ LI PO 51 [ L O O P O SN 51 Jovvevrrrniiniins o fo 3 [.07/10/2030 . [4.A Z .....
Surgical Specialists LLC 4th Amendment DD TL
L.L7574%-AG-3 |Nt 3 9.230% 04/11/31 ..oovvvriiiiiiiiiiiiiinns . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnmmniiii foeeeid 26 [ L PO T e O O s A3 PO (O R R 1 1.04/11/2031 . |4.A Z .....
Braya Renewable Fuels 2nd Amendment Term Ln
..C2001*-AA-0 [Nt 1 11.422% 02/20/30 .....oevvvvvevirirnnnnnnnns . 04/17/2025 . | Redemption 100.0000 ....ovw fervevnennnnnniiininn o (3,188) founnnnnnnns (3,188) |..eeeennnnn (3,125) [eevvvnnnnnnn (287651 R 1<) AR € N O 1 B o < M - ) O O N . 02/20/2030 . |4.A Z .....
Braya Renewable Fuels 1st Amendment Term Ln
..C2001*-AD-4 |Nt 1 10.921% 02/20/30 .. . 04/16/2025 . | Redemption 100.0000 ....... ...(9,340) |... o (9,183) [oonnnnnn (8,715) ). . 02/20/2030 . [4.A Z .....
MISYS (Finastra) Term Ln . 332
L 3ATT20-AA-7 109/13/29 oo . 05/30/2025 . | Redemption 100.0000 ....evn fooviiiiiiiiiiiiiiies foeeenn 16,034 |............ 16,034 |............ 15,965 |............ L O SN 57 fovvniiiiins v 57 fovvviiiiine e 16,034 |ovvvvvvverenene fovviviiiiiiiiins o o 864 |. 09/13/2029 . [4.A PL ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 40,112,318 40,240,530 39,942,302 30,092,055 447,304 91,434 538,738 40,134,935 (22,617) (22,617) 1,668,885 XXX XXX
Omega Leasing Ltd Sr Nt Ser 9  2.400%
..G6764#-AA-0 | 10/12/26 ....oovvvvviiiiiiiiiiiiiiiieeeees . 04/12/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 526,316 |........... 526,316 |........... 526,316 |........... 526,316 [..vvvveeinniins oo e e e e 526,316 [.oooeeiiiiiiiies oo e e, 6,316 |. 10/12/2026 . [2.C ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce
..G6764@-AA-2 |PLC)  2.960% 04/12/27 .....ovvvvvvveiiiiiiiinnns . 04/12/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiin oo 390,562 |........... 390,562 [........... 390,562 |........... LU NCIC Y R R R R R N 390,562 [..eveveiiiiiinnn forniiiiiiiiis o e 5,780 |. 04/12/2027 . [2.B ........
Porterbrook Rail Finance Ltd Sr Nt Ser A
..G7178*-AE-4 |2.690% 04/16/28 ........oevvvviiiiiiiiiiiiiiiiiees . 04/16/2025 . | Redemption 100.0000 ...oeee founnmmiiiiiiiiiin oo 529,760 |.eeeveenns 529,760 |........... 525,040 |........... 500,640 |.ooooeiiiiiiiins Joeiiiiiiiiis e e o 24,400 |........... 529,760 |.......... [ i\ I PO N 472 |l 7,125 |. 04/16/2028 . 2.B FE ....
Porterbrook Rail Finance Ltd Sr Sec Nt Ser B
. G7178*-AF-1 |2.770% 04/16/28 . 04/16/2025 . | Redemption 100.0000 ....... .. 529,760 529,760 521,920 |...........500,640 |.... .529,760 |.. .. 7,337 |. 04/16/2028 . [2.B FE ....
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Knausen Holding LLC Sec Nt  5.690% 07/15/27
L Y5008%-AA-2 | oiiiiiiiiiiii e . 04/15/2025 . | Redemption 100.0000 ....oo. foeriiiiiiiiiiiiiiinn oo 1,050,000 |........ 1,050,000 |........ 1,047,513 |........ 1,047,848 |.oovvvveeeeieeee fovvnnnnns 2,152 |oviiiiiiiiiiins feiinnnnns 2,152 |oviiiiiiiiiiies fovennns 1,050,000 |..vvvvvvvvvennee fovvvnnninnniins foviiiiiiiiiiinn e 29,873 |. 07/15/2027 . |2.B FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 3,026,398 3,026,398 3,011,351 2,966,006 2,152 2,152 45,680 3,026,398 12,560 12,560 56,431 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 458,947,508 460,591,800 474,008,765 449,789,914 607,989 (553,973) 54,016 51,583 462,084,581 15,293 (1,023,892) | (1,008,599) 9,184,278 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997 Total - Issuer Credit Obligations - Part 4 458,947,508 460,591,800 474,008,765 449,789,914 607,989 (553,973) 54,016 51,583 462,084,581 15,293 (1,023,892) | (1,008,599) 9,184,278 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 458,947,508 460,591,800 474,008,765 449,789,914 607,989 (553,973) 54,016 51,583 462,084,581 15,293 (1,023,892) | (1,008,599) 9,184,278 XXX XXX
..36179X-LJ-3 | GNMA Pool #MA8429  5.500% 11/20/52 ........... . 06/01/2025 . |Paydoun ......cooeeiiiiniiiiiiiiiiins feiiiiiiiiiiiiiiiens [ 34,804 |........... 34,804 |............ 34,672 | 7K T R U 72 IO RN 722 IO MR 34,804 [oooiiiiiiiiies i e e 807 . 11/20/2052 . |1.A ........
Multiple G2 MAGO16 Pool# MA9490  6.500%
..36179Y-RK-2 | 03/11/54 .. |- 06/20/2025 . |Paydown ... ... (3,561) | . (3,561) ... .187,643 |.. . 03/11/2054 . [1.A ........
..36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 .. . |- 06/01/2025 . |Paydown ... ..(2)) e (2))n ... 130 | . 08/20/2028 . [1.A ........
Vendee Mtg Tr RWBS REMIC Ser 1995-3
..911760-GT-7 |7.250% 09/15/25 ....cooeeeeeeeeiiieiie . 06/01/2025 . |Paydown .......oooeveiininninniinnnns fonniininiiiiiinnn oo 12,0800 [ 12,0400 [ 12,375 [ 12,027 e e L R R LT R RS 12,080 [ovvvvvvviiininns [ fo 359 |. 09/15/2025 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
..911760-HH-2 |6.750% 06/15/26 . 06/01/2025 . | Paydoun ... . 06/15/2026 . [1.A ........
Vendee Mtg Tr RVBS R
..911760-LQ-7 |6.750% 06/15/28 .....vvvvvvvvvvurrnnniiiiininnnnnnns . 06/01/2025 . |Paydown ......oovveeeiieiiiiiiiieiees Jovviiiiiiiiiiiiiiies foiinnns 23,812 ..o 23,812 [..coeeeee. 25,002 |..ooeennn. 24020 |oooiiiiiiiiiins e (208) [oovveennnnnnnns foreeeiinnn (208) [ouvvennnnninnns foreiiiinnns 23,812 [ooeiiiiiiiiiins o e e 644 |. 06/15/2028 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 290,309 290,309 295,089 293,842 (3,532) (3,532) 290,309 7,743 XXX XXX
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
..3128F2-FX-8 . |- 06/01/2025 . |Paydown ... ....1,8% |.... . 08/15/2025 . (1.
..3128NE-A5-9 | FHLMC Pool #1A0028  7.823% 10/25/35 . . 06/01/2025 . | Paydoun . .8,986 |. . 10/25/2035 . (1.
..313205-6B-3 | FHLMC Pool #8B8066  1.500% 08/25/35 . . 06/01/2025 . | Paydoun . ..480,926 |. . 08/25/2035 . (1.
..313205-6D-9 | FHLMC Pool #SB8068  1.500% 10/25/35 . 06/01/2025 . | Paydoun ... . 216,671 |.... . 10/25/2035 . (1.
.. 31320N-RC-9 | FHLMC Pool #8D1383  2.000% 02/25/52 . 06/01/2025 . | Paydoun ... . ..193,000 |.... . . 02/25/2052 . (1.
..313208-5H-1 | FHLMC Pool# SD5348  5.500% 11/25/53 . . 06/01/2025 . | Paydoun . .. 287,069 ..282,508 |. .287,069 . 11/25/2053 . (1.
..3132DS-E8-1 |FHLMC Pool# SD4659  5.000% 06/25/53 . . 06/01/2025 . | Paydoun . .. 104,303 ..100,585 |. .104,303 . 06/25/2053 . (1.
..3132DW-A6-0 | FHLMC Pool #8D8129  2.500% 02/25/51 . 06/01/2025 . | Paydoun ... . . 108,287 |.. . 02/25/2051 . (1.
..3132DW-BC-6 | FHLMC Pool #8D8135  2.500% 03/25/51 . 06/01/2025 . | Paydoun ... . . 03/25/2051 . (1.
..3132DW-C6-8 | FHLMC Pool #SD8193  2.000% 02/25/52 . . 06/01/2025 . | Paydoun . , ... 40, K . 02/25/2052 . (1.
..31320W-C7-6 | FHLMC Pool #SD8194  2.500% 02/25/52 . . 06/01/2025 . | Paydoun . ..234,187 . 206,670 |. . 02/25/2052 . (1.
..3132DW-CT-8 | FHLMC Pool #8D8182 2.000% 12/25/51 . 06/01/2025 . | Paydoun ... 229,728 202,946 |.... . 12/25/2051 . (1.
.. 313200-DH-3 | FHLMC Pool #8D8204  2.000% 04/25/52 . 06/01/2025 . | Paydoun ... . . . 04/25/2052 . (1.
..313200-DS-9 | FHLMC Pool #8D8213  3.000% 05/25/52 . . 06/01/2025 . | Paydoun . . 05/25/2052 . (1.
..3132DW-DT-7 |FHLMC Pool #8D8214  3.500% 05/25/52 . . 06/01/2025 . | Paydoun . K K . 05/25/2052 . (1.
..3132DW-E5-8 | FHLMC Pool #8D8256 4.000% 10/01/52 . . 06/01/2025 . | Paydoun . .. 253,898 ..250,655 |. ..250,765 |. .253,8% . 10/01/2052 . (1.
..3132DW-E7-4 |FHLMC Pool #8D8258  5.000% 10/25/52 . . 06/01/2025 . | Paydoun . .. 161,882 ..156,837 |. ..156,020 |. 161,882 . 10/25/2052 . (1.
..3132DW-ER-0 | FHLMC Pool #SD8244  4.000% 09/25/52 . . 06/01/2025 . | Paydoun . .. 107,927 ..104,883 |. ..105,005 |. 107,927 . 09/25/2052 . (1.
..3132DW-ET-6 | FHLMC Pool# SDB246  5.000% 09/25/52 . . 06/01/2025 . | Paydoun . 71,384 70,068 |. . 09/25/2052 . (1.
..3132DW-F7-3 | FHLMC Pool# SD8290  6.000% 01/25/53 . . 06/01/2025 . | Paydoun . 66,378 67,226 |. , , . 01/25/2053 . (1.
..3132DW-GS-6 | FHLMC Pool #8D8309  6.000% 03/01/63 . . 06/01/2025 . | Paydoun . .. 187,491 ..188,853 |. . 188,817 |. 187,491 . 03/01/2053 . (1.
..3132DW-GZ-0 | FHLMC Pool #8D8316  5.500% 04/25/53 . . 06/01/2025 . | Paydoun . .. 159,629 . ..158,126 |. .159,629 . 04/25/2053 . (1.
..313200-JG-9 | FHLMC Pool# SD8363  6.000% 09/25/53 . . 06/01/2025 . | Paydoun . .. 182,985 ..183,325 |. .182,985 . 09/25/2053 . (1.
..3132DW-LV-3 |FHLMC Pool #SD8440  6.500% 06/25/54 . . 06/01/2025 . | Paydoun . .. 504,641 ..518, K ..513,275 |. .504,641 . 06/25/2054 . (1.
..3132E0-XB-3 |FHLMC Pool# SD4274  6.000% 10/25/53 . . 06/01/2025 . | Paydoun . .. 266,703 . . 268,870 |. . 268,811 |. .266,703 . 10/25/2053 . (1.
..3132GK-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41 . . 06/01/2025 . | Paydoun . .. 171,567 . 171,567 ..178,321 |. . 177,300 |. 171,567 . 11/15/2041 . (1.
..31326L-XT-6 | FGLMC Pool #Q05490  3.500% 01/15/42 . . 06/01/2025 . | Paydoun . 79,917 ... 79,917 83,052 |. 82,453 |. 79,917 . 01/15/2042 . (1.
..3132GR-AS-0 | FGLMC Pool #Q06017  3.500% 02/15/42 . . 06/01/2025 . | Paydoun . .. 181,047 ..181,947 ..189,008 |. ..187,919 |. .181,947 . 02/15/2042 . (1.
..3132GR-ZW-4 |FGLMC Pool #Q06757  3.500% 03/15/42 ......... . 06/01/2025 . | Paydoun ... ... 18,365 ... 18,365 ...18,928 |............18,833 |.... .. 18,365 |.. . 03/15/2042 . (1.
..3132GT-GV-3 |FHLMC Pool #Q08012  3.500% 04/15/42 ......... . 06/01/2025 . | Paydoun ... ... 50,077 ...50,077 ...52,087 |............51,740 |.... ..50,077 |.. . 04/15/2042 . (1.
..3132GT-JE-8 | FHLMC Pool #Q08061 3.500% 05/15/42 ......... . 06/01/2025 . |Paydown .....ooeveeeieiiiiiiiiiiiiees fovvviiiiiiiiiiiiiies foviiiinnn, 2,675 ....2,675 ... 2,691 ....2,689 |.... ...2,675 |.. . 05/15/2042 . [1.
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..3133BE-VR-1 |FHLMC Pool #QE5124  5.000% 07/01/52 ......... . 06/01/2025 . | Paydoun ... .. 276,081 .... 276,081 278,949 |...........278,829 |[.... .. (2,748) | 276,081 |.. ..6,703 |. 07/01/2052 . [1.A ........
..3133KM-MQ-5 | FHLMC Pool# RA5767  2.500% 09/25/51 .... . 06/01/2025 . | Paydoun . .. 194,256 .. 194,256 175,771 . 176,772 |. .194,256 . 09/25/2051 . |1.A .
..313376-M4-0 |FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |. 06/01/2025 . |Paydoun ... . 04/15/2026 . |1.A ........
FHLMC Structured Ser 2008 M 7.000% 11/20/27
..3133TC-6P-8 . |- 06/01/2025 . |Paydown ... .. 13,628 .. 14, . 11/20/2027 .
.. 31342A-P4-5 |FHLMC Pool #780443  6.285% 03/25/33 . . 06/01/2025 . | Paydoun . 20,387 20,366 |. . 03/25/2033 .
..313590-L0-5 |FNMA REMIC Ser 1997-63 ZA  6.500% 09/18/27 . 06/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiniiins feieiiiiiiiiiiieiies feeiiiieie 3,609 ... 3,587 |.... . 09/18/2027 .
..31381L-NY-9 [FNMA Pool #464007  6.650% 01/25/28 . . 06/01/2025 . | Paydown ... .. 17,064 ...21,839 [.... . 01/25/2028 .
..3138A8-D6-0 [FNMA Pool #AHB424  4.000% 02/25/41 .. . 06/01/2025 . | Paydoun . 17,527 17,642 |. . 02/25/2041 .
..3138A8-F4-3 |FNMA Pool #AHB486  4.000% 03/25/41 .. . 06/01/2025 . | Paydoun . 37,765 38,031 |. . 03/25/2041 .
..3138A8-JE-7 |FNMA Pool #AHB560  4.000% 02/25/41 . 06/01/2025 . | Paydown ... ... 10,406 ...10,475 |.... . 02/25/2041 .
..313BAE-J8-7 [FNMA Pool #AI11186  4.000% 04/25/41 . 06/01/2025 . | Paydown ... .. 48,870 ...49,200 |.... . . 04/25/2041 .
..3138EA-MJ-3 |FNMA Pool #AK5760  3.000% 04/25/42 .. . 06/01/2025 . | Paydoun . 77,368 75,200 |. 1 075 . 04/25/2042 .
..3138M8-AH-6 |FNMA Pool #AP4507  3.000% 09/25/42 . 06/01/2025 . | Paydoun . 21,728 21,909 |. 249 |. 09/25/2042 .
..3138MC-3U-6 |FNMA Pool #AP8910  3.500% 10/25/42 . 06/01/2025 . | Paydoun . 14,183 14,325 |. 208 |. 10/25/2042 .
..3138W9-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 . 06/01/2025 . | Paydoun . .24,422 s 23,159 |. 300 |. 08/25/2043 .
..3138IIE-VB-2 [FNMA Pool #AS5109  3.500% 06/25/45 . 06/01/2025 . | Paydoun . .. 279,594 ..279,5% ..289,221 |. ..288, .279, ,958 . 06/25/2045 .
..3138IIF-B6-2 [FNMA Pool #AS5460  3.500% 07/25/45 . 06/01/2025 . | Paydoun . .. 192,146 ..192,146 ..200,222 |. ..199,532 |. .192, 146 2,661 |. 07/25/2045 .
..3138IIF-NY-8 |FNMA Pool #AS5806  3.000% 09/25/45 . 06/01/2025 . | Paydoun . 73,975 73,975 74,616 |. 74,533 |. 73,975 924 |. 09/25/2045 .
..3138WW-BR-9 |FNMA Pool #AT8147  3.000% 07/25/43 .. . 06/01/2025 . | Paydoun . 19,487 19,487 18,875 |. 19,487 244 1. 07/25/2043 .
..3138X0-Y5-1 |FNMA Pool #AU1631  3.000% 07/25/43 . 06/01/2025 . | Paydoun . 30,902 30,902 29,932 |. 30,902 384 |. 07/25/2043 .
..3138X2-VU-5 [FNMA Pool #AU3326  3.500% 07/25/43 . 06/01/2025 . | Paydoun . 57,466 840 |. 07/25/2043 .
..3138X3-CJ-9 [FNMA Pool #AU3672  3.500% 07/25/43 . 06/01/2025 . | Paydoun . s N s N 5,234 .76 |. 07/25/2043 .
..3138X3-EJ-7 |FNMA Pool #AU3736  3.000% 08/25/43 . 06/01/2025 . | Paydoun . ..115 714 |. . 116,277 |. .119,466 ,456 |. 08/25/2043 .
..3138YG-XE-7 [FNMA Pool #AY3376  3.500% 04/25/45 . 06/01/2025 . | Paydoun . 58,953 |. 58,795 |. 57,397 806 |. 04/25/2045 .
..3138YH-U2-4 |FNMA Pool #AY4200 3.000% 05/25/45 . 06/01/2025 . | Paydoun . 41,413 |. 41,221 513 |. 06/25/2045 .
..3138YK-HF-3 |FNMA Pool #AY5629  3.000% 06/25/45 . 06/01/2025 . | Paydoun . .91 |. 06/25/2045 .
..3138YP-A2-8 [FNMA Pool #AY9024  3.000% 05/25/45 .. . |- 06701/2025 . [Paydown ... ,991 |. 05/25/2045 .
..3138YV-KL-2 [FNMA Pool #AZ3898  3.000% 05/25/45 .. . |- 06/01/2025 . [Paydown ... .13, ... 173 |. 05/25/2045 .
..3138YY-DT-7 [FNMA Pool #AZ6413  3.000% 11/25/45 . . 06/01/2025 . | Paydoun . .. 136,775 s ,962 |. 11/25/2045 .
..313920-XA-3 |FNMA REMIC Ser 2001-47 ZK  6.500% 09/25/31 . 06/01/2025 . |Paydomn .eevveeeeeeeennnieeeeeennnn foeeeeeeeenieeeeee fereeeeeennas 3,299 .. 3,299 |.. . 09/25/2031 .
FNVA REMIC Ser 2001-W2 CI AF6  6.589%
.. 313920-XZ-8 [ 10/25/31 eeveieeeeee e . 06/01/2025 . |Paydomn .eeevveeeeeeennneeeeeennn Joenneeeeeenneeee feeeeeeeeeenaas 305 |oeeeeiiereeennnn805 [oiiiiiiinn803 [ 806 | e e e e e 305 [ooeeeeeeiiieeee oo e e 9 |. 10/25/2031 .
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
LB1B92R-YX-3 [ e . 06/01/2025 . |Paydomn .eevveeeeeeeennnieeeeeennnn forneeeeeennieeeeee fereeeeeenaas 5,865 149 |. 08/15/2032 .
FNMA REMIC Tr Ser 2003-W6 1A41  5.398%
..31393B-T4-7 | 10/25/42 . 06/01/2025 . | Paydown ... 20,580 . . 10/25/2042 .
..31408G-KD-8 |FNMA Pool #850892 5.000% 10/01/35 . 06/01/2025 . | Paydoun . . 928 .19 |. 10/01/2035 .
..31408J-BM-2 |FNMA Pool #852444 5.000% 10/01/35 . 06/01/2025 . | Paydoun . ..1,699 .35 |. 10/01/2035 .
..31409Y-L6-2 [FNMA Pool #882449 5.000% 01/25/36 . 06/01/2025 . | Paydoun . . 456 .10 |. 01/25/2036 .
..3140E6-IA-6 |FNMA Pool #BA2440  3.000% 11/25/45 . 06/01/2025 . | Paydoun . 9,94 124 ). 11/25/2045 .
..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/45 .. . 06/01/2025 . | Paydoun . 63,728 787 . 11/25/2045 .
..3140H5-JW-2 |FNMA Pool #BJ3876  3.000% 01/25/48 .. . 06/01/2025 . | Paydoun . 33,104 N N . 415 |. 01/25/2048 .
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .. . 06/01/2025 . | Paydoun . .. 145,172 .. 145,172 ..148,058 |. .. 147,909 |. (2 738) |. (2 738) 145,172 2,435 |. 05/25/2048 .
..3140J5-LM-9 | FNMA Pool #BM1231  3.500% 11/25/31 .. . 06/01/2025 . | Paydoun . .. 336,492 ..336,492 ..349,120 |. ..344,923 |. (8,431) . . (8,431) .336,492 4,733 |. 11/25/2031 .
..3140KD-BK-5 [FNMA Pool #BP5441  3.000% 06/25/50 . 06/01/2025 . | Paydoun . .. 267,166 . 267,166 . 281,067 |. ..280,719 |. .. (13,554) |. (13,554) 267,166 3,334 |. 06/25/2050 .
..3140KD-LJ-7 [FNMA Pool #BP5728  2.500% 06/25/50 . 06/01/2025 . | Paydoun . .. 367,456 ..379,843 |. .. (12,387) |. .367,456 3,739 |. 06/25/2050 .
..3140MK-FT-4 [FNMA Pool #BV5577  2.500% 05/25/52 .. . |- 0670172025 . [Paydown ...........coovviiiiiininnns fooviiiiiiiniiiiiiins Joveenen... 69,203 |............ 69,203 |............60,564 |............60,928 |.....ccooiiiis ornnnnnnns 8,276 |. . . 05/25/2052 .
..3140MM-U5-5 |FNMA Pool# BV7803  3.000% 06/01/52 . 06/01/2025 . | Paydown ... ...24,952 |. 4 989 |. 06/01/2052 .
..3140MS-NM-3 | FNMA Pool # BIN1295  3.500% 10/25/52 . . 06/01/2025 . | Paydoun . . 10/25/2062 .
..3140NG-GP-9 | FNMA Pool# BY0205 5.500% 05/25/53 . . 06/01/2025 . | Paydoun . . 05/25/2053 .
..314008-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 .. . 06/01/2025 . | Paydown ... 3,605 |. 06/25/2048 .
..31400K-AH-1 | FNMA Pool# CB0007 ~ 3.000% 04/25/51 .. . 06/01/2025 . | Paydoun ... . 04/25/2051 .
..31400N-MM-1_[FNMA Pool #CB3063  2.500% 03/25/52 ... . 06/01/2025 . | Paydown ... . 03/25/2052 .
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..31400T-XA-2 |FNMA Pool #CB7872 7.000% 01/25/54 .......... . 06/01/2025 . | Paydown ... .. 150,419 150,419 155,331 |...........155,201 |.... ... (4,782) |. ... (4,782) ... .150,419 |.. .. 4,340 |. 01/25/2054 . |1
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 . 06/01/2025 . | Paydoun . .. 362,976 ..362,976 ..378,544 |. ..377,647 |. .. (14,671) |. .362,976 3,731 |. 01/25/2051 . |1.
..3140XG-5K-1 [FNMA Pool #FS1749  2.500% 04/25/52 . 06/01/2025 . | Paydoun . 72,692 66,462 |. . 72,692 . 04/25/2052 . |1.
..3140XG-PS-2 [FNMA Pool #FS1332  3.500% 03/25/52 . 06/01/2025 . | Paydoun . 2,79 .2,679 | 2,7% . 03/25/2052 . |1.
..3140XG-U9-8 |FNMA Pool #FS1507  3.000% 02/25/52 . 06/01/2025 . | Paydoun . . ..190,713 ..175,158 |. . N 190,713 . 02/25/2052 . |1.
..3140XG-UA-5 [FN Pool #FS1476 3.000% 03/25/52 .. . 06/01/2025 . | Paydoun . .. 107,401 . 107,401 ..102,367 |. ..102,622 |. 107,401 . 03/25/2052 . |1.
..3140XG-WN-5 [FNMA Pool# FS1552  2.500% 11/25/51 . 06/01/2025 . | Paydoun . .. 230,692 ..230,692 ..204,919 |. ..206,047 |. .230,692 . 11/25/2051 . |1.
..3140XG-ZN-2 [FN Pool #FS1648 2.500% 01/25/52 . 06/01/2025 . | Paydown ... . ... 13,641 L.67,738 ...l . . 01/25/2062 . |1.
..3140XH-HS-9 [FHLMC Pool #FS2040 2.000% 02/25/52 ......... . 06/01/2025 . | Paydown ... . 135,977 108,431 |oeeeennnnes . . 02/25/2052 . |1.
..3140XH-HT-7 |FNMA Pool #FS2041  2.000% 08/25/51 .. . 06/01/2025 . | Paydoun . .. 458,646 ..458,646 ..396,039 |. ..399,350 |. .458,646 . 08/25/2051 . |1.
..3140XH-Y7-6 [FNMA Pool# FS2533  2.000% 07/25/52 . 06/01/2025 . | Paydoun . ..211,282 ..271,282 ..231,607 |. ..233,678 |. .271,282 . 07/25/2052 . |1.
..3140XJ-DK-6 |FNMA Pool #FS2805 2.500% 09/25/52 ... . |- 06/01/2025 . | Paydown ... ieeeenen.. 83,272 . . . . . 09/25/2052 . |1.
..3140XK-J7-6 |FNMA Pool #FS3885  3.000% 11/25/51 .......... . 06/01/2025 . |Paydomn oeevveeneeeeemnieeeeeennnn Jorneeeeeeenieeeee fereeeeens 127,170 |.......... 127,170 |.......... 108,065 |.......... 108,300 |................ . 11/25/2051 . |1.
Fannie Mae Super Pool# FS6256  3.500%
L 3140XM-58-1 [ 08/25/52 ..eevveeeeeeeeee e . 06/01/2025 . |Paydomn oeeevueneeeeernieeeeeennnn Jorneeeeeeenieeees fereeeeens 111,596 |........... 11,59 |oeeeeennnnes 99,530 [coeereeenne 99,695 [.ooevveeiiiiene fereeees 11,901 [ooeeieiiiiiiees s 11,901 [oeeeiiiiiiies o 111,596 . 08/25/2052 . |1.A ........
Fannie Mae Super Pool# FS5738  6.500%
..3140XM-LU-8 |08/25/53 ... . 06/01/2025 . | Paydown ... .. 148,892 148,892 152,684 |.... ...(3,725) |. .148,892 |.. . 08/25/2053 . |1.A ........
Fannie Mae Super Pool
L 3140XN-2V-5 [ 08/25/53 ...eereeeeeeeeeeeee e . 06/01/2025 . |Paydomn oeevvueneeeeeenieeeeeennnn Jorneeeeeeeniieeeee fereeeeens 737,689 |........... 737,689 |eeeennnnnn 733,597 [.eeeeennnnn RS U 4,00 Joeeeiiiiiiiiiin s 4,09 |eeeriiiiiiiin eeeenns 737,689 . 08/25/2053 . |1.A ........
Fannie Mae Super Pool #FS6679  6.000%
..3140XN-M5-0 | 12/25/53 ... . 06/01/2025 . | Paydown ... 282,545 284,706 |.... .. (2,119) |. . 12/25/2053 . |1.A ........
Fannie Mae Super
..3140XN-T7-9 | 01/25/54 . 06/01/2025 . | Paydown ... . 321,617 328,979 |.... ....(7,232) |. . 01/25/2054 . |1.A ........
..3140XP-V5-5 [FNMA Pool# FS7835  5.500% 10/25/53 . 06/01/2025 . | Paydoun . .. 113,206 .. 113,206 . 111,468 |. L1722 . . 10/25/2063 . |1.A .
..314121-TB-2 [FNMA Pool #937146 6.500% 05/25/37 . 06/01/2025 . | Paydoun . . 682 .682 .695 |. 692 |. . 05/25/2037 . |1.A .
..314134-G3-6 | FNMA Pool #945818  6.000% 07/25/37 . 06/01/2025 . | Paydoun . . 466 .466 467 |. 467 |. . 07/25/2037 . |1.A .
..31417D-LN-1 [FNMA Pool #AB6632  3.500% 10/25/42 .. . 06/01/2025 . | Paydoun . .. 133,760 ..133,760 ..139,946 |. 139,022 . 10/25/2042 . |1.A .
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 . . 06/01/2025 . | Paydoun . 80,316 82,764 |. s . 07/25/2045 . |1.A .
..31418C-T9-5 [FNMA Pool #MA3275  3.000% 02/25/48 . |- 06/01/2025 . [Paydown ... ... 43,330 . 02/25/2048 . |1.A ........
..31418C-XN-9 |FNMA Pool #MA3384  4.000% 06/25/48 .. . 06/01/2025 . | Paydown ... .. 120,043 s . . . 06/25/2048 . |1.A ........
..31418D-25-0 [FNMA Pool #MA4384  2.500% 07/25/36 . 06/01/2025 . | Paydoun . .. 105,269 99,49% |. . 100,197 |. .105,269 . 07/25/2036 . |1.A .
..31418D-CA-8 |FNMA Pool #MA3664  4.000% 05/25/49 . 06/01/2025 . | Paydoun . .. 129,920 . ..134,348 |. ..134,282 |. .129,920 . 05/25/2049 . |1.A .
..31418D-CB-6 |FNMA Pool #MA3665 4.500% 05/25/49 .. . |- 06/01/2025 . [Paydown ... .. 101,714 106,415 |.... 101,714 |.. . 05/25/2049 . |1.A ........
..31418D-WR-9 [FNMA Pool #MA4255 2.000% 02/25/51 .. . |- 06701/2025 . [Paydown ... . 120,989 124,822 |..ocoeeenn .120,989 |.. . 02/25/2051 . |1.A ........
..31418D-XJ-6 |FNMA Pool #MA4280  1.500% 03/25/51 . 06/01/2025 . | Paydoun . .. 135,384 ..133,607 |. ..133,755 |. .135,384 . 03/25/2051 . |1.A .
..31418D-XL-1 |[FNMA Pool #MA4282  2.500% 03/25/51 . 06/01/2025 . | Paydoun . .. 170,315 . 177,301 | . 176,871 170,315 . 03/25/2051 . |1.A .
..31418E-3E-8 |FNMA Pool #MA5296  5.500% 03/25/54 ... . |- 06/01/2025 . | Paydown ... 152,678 .. 151,766 |.... . . 03/25/2054 . |1.A ........
..31418E-D5-6 |FNMA Pool #MA4623  2.500% 06/25/52 .. . |- 06701/2025 . [Paydown ... . 178,337 149,326 |........... . . 06/25/2052 . |1.A ........
..31418E-D8-0 |FNMA Pool #MA4626  4.000% 06/01/52 . 06/01/2025 . | Paydoun . .. 272,010 ..272,010 ..267,590 |. ..267,747 |. .4, .272,010 . 06/01/2052 . |1.A .
..31418E-E3-0 [FNMA Pool #MA4653  3.000% 07/25/52 .. . 06/01/2025 . | Paydoun . 86,964 86,964 78,879 |. 79,202 |. 7,762 86,964 . 07/25/2052 . |1.A .
..31418E-E6-3 |FNMA Pool #MA4656  4.500% 07/01/52 . 06/01/2025 . | Paydoun . .. 227,359 ..227,359 ..226,170 |. ..226,189 |. 1,171 .227,359 . 07/01/2052 . |1.A .
..31418E-ES-5 [FNMA Pool #MA4644  4.000% 05/25/52 . 06/01/2025 . | Paydoun . .. 224,481 ..224,481 ..220,465 |. ..220,602 |. 3,879 .224,481 . 05/25/2052 . |1.A .
..31418E-GK-0 |FNMA Pool #MA4701  4.500% 08/01/52 .. . 06/01/2025 . | Paydoun . .. 399,612 ..399,612 ..400,034 |. ..399,967 |. (354) .399,612 . 08/01/2052 . |1.A .
..31418E-HJ-2 |FNMA Pool #MA4732  4.000% 09/01/52 .. . 06/01/2025 . | Paydoun . 25,257 25,257 23,784 |. 23,841 1,417 25,257 . 09/01/2052 . |1.A .
..31418E-HK-9 |FNMA Pool # MA4733  4.500% 09/25/52 . . 06/01/2025 . | Paydoun . .24,252 24,252 23,276 |. 23,310 |. . 942 24,252 . 09/25/2052 . |1.A .
..31418E-HP-8 |FNMA Pool #MA4737  5.000% 08/25/52 .. . 06/01/2025 . | Paydoun . .. 255,685 ..255,685 ..258,781 |. ..258,644 |. (2,959) .255,685 . 08/25/2052 . |1.A .
..31418E-J6-8 |FNMA Pool #MA4784  4.500% 10/01/52 .. . 06/01/2025 . | Paydoun . .. 303,621 . ..304,333 |. ..304,271 |. . (649) .308,621 . 10/01/2052 . |1.A .
..31418E-KS-8 |FNMA Pool #MA4804  4.000% 11/25/52 .. . 06/01/2025 . | Paydoun . .. 136,347 ..123,708 |. ..124,212 |. 12,134 .136,347 . 11/25/2052 . |1.A .
..31418E-KT-6 |FNMA Pool #MA4805  4.500% 11/25/52 . 06/01/2025 . | Paydoun . .. 102,933 . ...96,323 |. 96,556 |. 6,377 .102,933 . 11/25/2052 . |1.A .
..31418E-LY-4 |FNMA Pool #MA4842  5.500% 12/01/52 . 06/01/2025 . | Paydoun . .. 170,697 . 170,697 . 168,110 |. . 168,169 |. 2,529 170,697 . 12/01/2052 . |1.A .
..31418E-WA-4 |FNMA Pool #MA5140  6.500% 09/25/53 . 06/01/2025 . | Paydoun . .. 122,573 ..122,573 ..124,934 |. ..124,882 |. (2,308) 122,573 . 09/25/2053 . |1.A .
..31419B-BF-1 [FNMA Pool #AE0937  3.500% 02/25/41 . 06/01/2025 . | Paydoun . . . . .6,267 | . (33) 6,234 . 02/25/2041 . |1.A .
..31419B-CT-0 |FNMA Pool #AE0981  3.500% 03/25/41 .. . 06/01/2025 . | Paydoun . 51,237 |. (937) 50,300 . 03/25/2041 . |1.A .
..31419J-SC-3 [FNMA Pool #AE7714  3.500% 11/25/40 .......... . 06/01/2025 . | Paydown ... ...25,85 |.... . 11/25/2040 . |1.A ........
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..31419L-3D-3 [FNMA Pool #AEQ795 3.500% 11/25/40 ........... . 06/01/2025 . |Paydomn .eevvvuueeeernniinneerennns Jornnnneeeeennnnnnaes foaneeeeees 15,900 [.oeeeennnns 15,900 |ooeeeennnnns 16,727 oo 16,603 [o.oiiiiiiiiiins e [0 ) T RN [0 1 T N 15,900 |-eeeuieeeinnnnns Jormnnnrerrrnnns foeneeeeeennnnns foriaereerennnnns 221 |. 11/25/2040 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 17,266,328 17,266,328 16,889,533 16,891,558 374,770 374,770 17,266,328 273,226 XXX XXX
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 |3 CI M1 5.902% 09/15/33 ...cevvvvniiiiinnnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 15,044 |............ 90,885 |............ 70,825 |...covvennns (VIR : T S R R R R R 70,825 |ovvvveiiiiiiinn foeeeene (55,781) |....... (55,781) [cuvunnnnne 1,670 |. 09/15/2033 . [1.A FM .
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C
..00441X-AD-6 [4.734% 07/25/36 ....cevvvnnriviiinnniiiiiiniins . 06/25/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiinn feeeereiiiees o 6,220 [ceeriennn 6,220 |iiinnnnns 2,942 [.ooooiiinnnns 1,831 |oeeennnns 1,111 | 3,278 |ovveiieiiiiiinn v 4,389 |oeieiiiiiiiiin e [C2{) R K R RN 23 [. 07/25/2036 . [1.A FM .
ACE Securities Corp RVBS Ser 2006-SL1 Cl A
..004421-VE-0 [4.754% 09/25/35 ....eovvivrnnniiiiiiiiiniiecininnns . 06/25/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiien feeeeereiiiees [ 9,034 [.ceeiiine 9,034 [........eeees 3,617 |ovverennns 2,477 |veennnnnn 1,140 |.......... LS VA FOU FR [R5 PR FR [0 O O A RN 35 [. 09/25/2035 . [1.A FM ....
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [5.334% 06/25/34 .......cvvvvnnniiiiiiiiiniiniininans . 06/25/2025 . |Paydomn ..covveeniiiiiiniinieiiiinn fenieeeeeiiiees feeeeeeens 20,165 |............ 20,165 |............ 18,451 |oeveennnnns 19,988 |ovvvveiviiiiinns Jovneneeeens LT A RN V£ T O RN {08 1 O R RN 262 |. 06/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 |8CB CI A1 5.500% 05/25/37 .......ccvvvvvnnnnnns . 06/01/2025 . |Paydomn ...cevuuniiiiiiiinieiiiinnn fereneeereiiiees o 4,816 |.......oeeens 4,156 |oeeeinnnnnns TR X I N 2,153 |.......... IR C U R AR RN 1,390 |oeeiiiiiiiiins o FCTZIX 0 O R, 1,273 |ooeenens 1,273 | 116 [. 05/25/2037 . [1.A FM ....
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI AT 2.466% 12/25/59 .....cevvvniiiiiinnnnnnnns . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 300,575 f........... 300,575 |........... 300,826 |..evunnnnnn 300,449 [..ooovvvvnnenens forriiininnns LT T RN LT OO R K1V R YT RN R RN R 2,953 |. 12/25/2059 . [1.A ........
AOMT 2023-3 A1 Ser 23-3 Cl A1 4.800%
..034931-AA-3 [09/26/67 ...evvviiiiiiiiiiiiiiiie e . 06/01/2025 . |Paydomn ..ccvvvnvviiiinininiiiiien Jonneeeiiiineees o 645,837 |........... 645,837 |........... 610,539 |........... 614,448 |.....oovvieeiinn |oerennnnn 31,389 |.oiiiiiiiiiiinn e 31,389 |oiiiiiiiiiiinn e (SIS TR/ RN R R A, 12,891 |. 09/26/2067 . |1.A FE .
Banc of America Mtg Securities RMBS Ser 2006-
..05950T-AF-2 [B CI 4A1  3.645% 11/20/46 .......ceevvvvnnnnnnns . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans 844 | 936 |.oeeiennnnnnns 874 | O O R N -1 R F (40) |vvenrns (10 F 14 |. 11/20/2046 . |1.A FM .
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |CI 1A7  5.750% 03/25/37 .....ceevvvivnnnniinnnnns . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans L I R 957 |ooriiiiiins 847 | 721 | L3 I PO LI R L P RN (G T U FR (V24D P [R273) 1 P 28 |. 03/25/2037 .|2.C FM
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |CI 1A7  5.750% 03/25/37 .....cevvvvivnnnninnnnns . 05/01/2025 . |Paydomn ...ccvvunniriiiiiiiiiiniiiins feriineeeiiiiies feeeeeeiinan (LI I . 2,283 [ooiiiinnnns 2,021 . 03/25/2037 . |3.A FM
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 [ INV1 CI A1 4.466% 02/25/62 ... . 06/01/2025 . | Paydown ... 139,468 139,466 |.... . 02/25/2062 . |1.A ........
Bear Stearns Alt- A Tr RMBS Ser
..07386H-NU-1 [ 1M1 5.364% 01/25/35 ...ovvvnniiiiiiiiiiieinn . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 233,860 |........... 233,860 |........... 213,215 |....ooeeee (VI (VI R RN 13,151 [ s 13,151 [oeeiiiiiiiiies o 233,860 . 01/25/2035 . |[1.A FM ...
Bear Stearns Mtg Tr RMBS Ser 2007-SL1 Cl 1A
..07401P-AA-2 |4.754% 03/25/37 .. . 06/25/2025 . |Paydown ... ..3,194 ... 3,194 51,388 [l 1,388 L .1,388 |.. . 03/25/2037 . |[1.AFN ...
BRAVO Residential Funding
..10569U-AA-3 [A1  6.505% 06/25/63 ........ccvvvuniiiiinnnnnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 757,061 |.......... 757,061 |...........757,048 |...........756,389 [......cccooeerrs [orrriiinninn (77250 PO R (<7750 PR R 70 R AU R NN 26,356 |. 06/25/2063 . |1.A FE ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 A2 CI 1A13  5.750% 02/25/37 ... . 06/01/2025 . | Paydown ... .8,042 |.. . 02/25/2037 . |[1.AFN ...
Citimortgage Alternative Ln Tr
..12567A-AP-2 |A3 CI 2A1  5.500% 04/25/26 ........ceevvvvnnnnns . 06/01/2025 . |Paydomn ...cevvunviviiiininineiiiinn foriinneeeiiiiineees [ 679 |oiiiiiiins [ TE T [ . LT O R R, L O 7K R A (G741 P (573) |oevvvnnnnieinns 15 |. 04/25/2026 . |5.A FM
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 |A3 CI 2A1  5.500% 04/25/26 ........ceevvvvnnnnns . 05/01/2025 . |Paydomn ...cevvuniriiiinininiiiiien feriineeeiiiineees [ [T P 572 |vvviiiiinns 528 |iiiiiiins LT O R R, L O S R (572) |evvvnennnns (572) |oevvvnnniiiinns 12 |. 04/25/2026 . |5.B FM
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 |A3 CI 2A1  5.500% 04/25/26 ........ceevvvvnnnnns . 04/01/2025 . |Paydomn ...cevvuniiriiininiiiiiiinn feenneeeiiiineees [ e 675 |oiiiiiiinns 570 |oooviiiinienns 526 |eeeivinnnnnns LT O R R, L O LSV PR F, (G701 P [£57/0) 1 PO 9 |. 04/25/2026 . |5.C FM
Credit Suisse Mortgage Trust RMBS Ser 2019-
..12596M-AA-4 |RPL1 CI A1 3.650% 07/25/58 .........ccvvunnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 11,511 | 11,511 |oens 11,496 |..ooeennnn. 111,363 [oveiiiiiiinies o LT O RN LT O TS [ [ [ s 1,733 |. 07/25/2058 . |1.A ........
COOPR 2025-CES1 A1A ABS Ser 25-CES1 Cl A1A
.. 125968-AA-1 | 5.654% 05/25/60 .......eeuviiiinnnniiiiiininnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 114,642 |........... 114,642 |........... R . O R R R R R RN {720 R N AR N 843 |. 05/25/2060 . |1.A FE ....
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12508P-AA-5 [ 1.665% 09/25/61 ....evvviiviiiiiiiiiiiiiieieeees . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 169,571 |........... 169,571 |oeeeennnnns 169,571 |ovveennnnns 169,510 [oevenviiiiiiins foeeeennnnd (S0 PO RN B0 [oeeiiiiiiiins e L (CIE TR T R RO AR NN 1,146 |. 09/25/2061 . |1.A FE ....
Credit Suisse Mtg Cap Cft RVBS Ser 2007-3 Cl
..12638P-AB-5 [1ATA  5.837% 04/25/37 ....evvvvvviininiiiiiinnn . 06/01/2025 . |Paydomn ..cevvveniviiiiiiiiiiiiiinn ferineeeiiiiees foeneeeeens 13,165 |......oeeees 13,165 |oovvvennnnnns 4,759 |[ooeiiiinnnnns 4,09 |............ 664 |.......... 8,405 |ivviiiiiiiinn e [ INV[CIe I R E ST 1 O O N A 72 | 04/25/2037 . |[1.AFM ....
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 ......ccevvvnnniriiiiiiieeieinnn . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiininiiiiinn Joenneeeeiiineees foeneeein 190,001 |...oeeeens 190,001 [oeeeennnnns 196,096 |........... 194,973 oo oeeeinnnn (4,972) |oveveeiiiiinns Jevninnns (4,972) |eeveniiiiiinn v 190,001 [oovveieiiiinnns oo [ s 1,591 |. 01/25/2060 . [1.A FE .
CWABS Inc RMBS Ser 2004-5 Cl 1A 4.934%
L 126671-6B-7 [10/25/34 .ivvvvniiiiiiii . 06/25/2025 . |Paydomn ...eevveniiiiiiiiiiniiiiiins Joinnnniiiiinnees foeneeeeens 70,300 [............ 70,300 Jieeeennnnns 66,324 |............ 68,274 |...oiieeiiinn foeeiinnnns 2,027 i Jevviinnnns 2,027 | Joeveininnnns 70,300 Joeveeeiiiiiiin ovvvrnnininiiin ovvniinniniinnn Jovennnnnnns 1,523 |. 10/25/2034 . [1.A FM .
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CWABS Inc RMBS Ser 2004-U Cl 2A  4.696%
.. 126673-VE-9 [03/15/34 .oivviiiiiiiiii . 06/16/2025 . |Paydonn ..covvveniviiiininiiiiiiinn fenineeeeiiiiees feenneeeens 16,064 |............ 16,064 |............. 6,699 |.unnnnnns 6,699 | v eI 1S R F eI SIS O E (G O N N AR 306 |. 03/15/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 [10CB CI 1A2  4.884% 05/25/35 .. . |- 06/25/2025 . | Paydown ... ... 31,821 . 05/25/2035 . |[1.A FN ...
Countrywide Alternative Ln Tr Rl
.. 12667G-W7-4 |34CB Cl 1A4  5.500% 09/25/35 ......cevvvunnnnne . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens LT /A A 447 s 35,695 |............ 28,723 |oiiiennnn8,972 o872 i e 15,694 | MAT [ o e e 894 |. 09/25/2035 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 [30CB CI 1A4  5.500% 08/25/35 .......eevvvnnnnne . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 20,183 ... 19,420 |oevennnnnns 16,255 |ooeveennnnns 13,334 [oooiiinn2,921 [ i 2,921 | s 16,255 |oovvvviiiiiiienn ovvinnnnns 3,928 |.......... 3,928 | 449 |. 08/25/2035 . [1.A FM ....
CWABS Inc RVBS Ser 2006-H Cl 2A1B  4.576%
.. 126686-AC-8 [ 11/15/36 ..evvviiiiiiiiiiiiiiie e . 06/16/2025 . |Paydomn ....ceuunvivriiinininiiiinnn fevineeereniiineees [ 8,243 |ooeiiiinne 8,243 |............. 2,854 [...oocennnnns 2,854 [oooiiiiiiiiiins 5,389 [ [ 5,389 [ s L7 T U R R R 189 |. 11/15/2036 . |[1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12668A-YS-8 |57CB Cl 4A3  5.500% 12/25/35 ......cevvvnnnnnns . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 9,043 [oeiiiiine 9,282 [ooiiiiiinnnns 7728 | 5,154 [ooeiiiinn2,570 [ooeiiiiiini oo [l 2570 [ s TT28 | v 1,319 [ 1,319 | 171 [. 12/25/2035 . [1.A FM ...
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..oevvviniiiiiii i . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 35,500 |..eeennnnns 35,528 [.oeeeenne 31,762 |..ocevvennns 28,259 ooeeiinn3,504 [ e [ 3,504 [ 31,762 |ovveveiiiiiiinn Jovvennnnns RIATAN . 3,737 | 828 |. 02/25/2036 . |1.A FM ....
CWABS Inc RMBS Ser 2006-1 Cl 2A  4.566%
L A2668F-AB-0 [ 01/15/37 wevveniiiiiiiiiiiiiiii . 06/16/2025 . |Paydomn ....ovuunvvviiiinininiiiinns foviineeeriiiinenes [ 2,99 | 2,99 [....eens 2,837 |oeviiinnns PR O R L1V O RN LV O (RN 2,999 [oooiiiiiiiiiinns [ o [ 60 |. 01/15/2037 . |[1.A FM ....
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..oiviiiiiiiiii s . 06/01/2025 . |Paydomn ....evvunvieiiiiiiniiiiiinns forineeeeiniieees o 2,772 | 2,772 | 2,698 |.eveinnnnns 2,031 | 705 |ovveeeeeees L A F ;3 T PO F A PO KR R RN 62 | 12/25/2035 . |[1.A FN ....
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1  4.964%
.. 126694-WE-4 [03/20/36 ...evvvriiiiiiiiieeiii e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 15,417 |...oooeeeees 15,417 | 11,500 |ovevennnnnns R O N R NN 11,500 |oeeiiiiiiiiins o 3,827 |oeeennnns 3,827 |oveiiiniiiins 338 |. 03/20/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2004-14 Cl 2A5 5.351%
L 12669F-T2-9 [08/25/34 .oovvveeiiiiiiiec e . 06/01/2025 . |Paydomn ...cevuunviiriiininieiiiiinn fereneeeeeniineees o 6,892 [ 6,892 |.iiiiinns 6,763 |.eeveinnnnns (SR (I PO N (T PO RN (T PR RN 6,892 |.ooiiiiiiiiiies [ s e 160 . 08/25/2034 . [1.A FM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 |5.500% 08/25/35 ....eevvvnniiiiiiiiiinieiiinis . 06/25/2025 . |Paydomn ...ccvvueniiiiiiiiiiiniiiins ferineeeeiiiies feeeeeeiinan 152 [oeiiiiiiiinnns 152 | 150 |ovveeeiiniiiines VLA T, ;3 PO A RN L2 PP R <) I R F N L | PO 3 |. 08/25/2035 . |1.A FM ....
Chase Mortgage Finance Corpora RMBS Ser 2016-
..16163Y-AC-8 |1 CI M2  3.750% 04/25/45 ......oevvvvvvvnnnnnnns . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 144,910 |........... 144,910 |........... 146,694 |........... 145,901 oo v [£eiA DT R F (£ A D) R F B[V O ) A NN 2,234 |. 04/25/2045 . [1.A ........
Chaseflex Tr RVBS Ser 2006-2 Cl A2B  4.634%
L 16165M-AD-0 [ 09/25/36 ...eevvvnniiiiiiiiiiiiii e . 06/25/2025 . |Paydomn ..covveeniiiiiiniinieiiiinn fenieeeeeiiiees feeeeeeens 20,760 |............ 20,760 |oeeernnnnnns 15,889 |oivveennnnns AR T F F 1o O FO . L1 R R L) I PO IR, 3,146 |..ooennnn. 3,146 |evveeiiiinns 444 (. 09/25/2036 . [1.A FM ....
Chaseflex Tr RMBS Ser 2007-1 Cl 2A9  6.000%
LAB165V-AN-0 [ 02/25/37 v . 06/01/2025 . |Paydomn ...cevvunviviiiininineiiiinn foriinneeeiiiiineees [ (W) 1) P [£51 ) P (2] . (70 FUU E R (7 PO FRRN (£ FUUT R 54 |t L 3 |. 02/25/2037 . |1.A FM ....
CHEC Loan Trust RMBS Ser 2004-2 CI A3
..162765-AS-0 |5.394% 07/25/34 .....oovvivvnniiiiiiiiiieiecinine . 06/25/2025 . |Paydomn ..ccvveniiiiiiiiininiiiiiin Jeieeeeiiieees feeneeein 102,014 |........... 102,014 |ooeeennnnns 98,200 |............ 99,968 |......ooiiiiinn forerinnnnn 2,046 |oeevnniiiiiiinn eeriinns 2,046 |oeeeniiiiiiinn s (07250 T O ) A NN 2,116 |. 07/25/2034 . |[1.A FN ....
Citigroup Mtg Loan Trust RMBS Ser 2005-5 CI
..17307G-YH-5 [21A5  5.500% 08/25/35 ...cevvvvniiiiiinines . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 17,990 |ooooeeeenens 25,244 |............ 23,329 [oeeiiiiens 23,329 [oooeiiiiiiiiinns oo e [ [ [ P72 U R, (5,339) |....nnnnn (5,339) [..oevvviinnnnns 590 |. 08/25/2035 . |1.A FM .
Citigroup Mtg Loan Tr RMBS Ser 2015-RP2 CI A1
.. 17323T-AA-8 83.500% 01/25/53 ...evvvvvniiiiiiiiieieiiiiies . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 1143 | 1,143 s 11,078 |oeeeeenenne L R N LY O O, LY/ PO R L T O AR AR AN 171 [. 01/25/2053 . [1.A ........
Citigroup Mtg Loan Trust RMBS Ser 2015-PS1 CI
L AT34V-AH-T [ AT 3.750% 09/25/42 ..covvveniiiiiiiiiiiiiiian . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 65,097 [........... 65,097 |............ 66,154 |............ 65,578 |..eevviiiiiiin it (21 D) PO (21 D) PO A 65,097 . 09/25/2042 . |1.A ........
Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 |RP1 CI A1 3.000% 09/25/64 ..........ccvvunnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 553,634 |........... 553,634 |.....nnn. 555,587 |.....ceunnn 553,070 [..ooovvvvvninnes forriiinnnnns L1 T R F [T L R F 553,634 . 09/25/2064 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1
..17327D-AA-9 |3.250% 03/25/61 .. . 06/01/2025 . | Paydown ... .. 647,829 647,829 646,619 |...........646,908 |.... .647,829 |.. . 03/25/2061 . |1.A ........
Citigroup Mtg Ln Tr
.. 17327R-AA-8 [3.500% 01/25/66 .....evvvvvvrrnnniiiiiiniiiieeens . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 11,467 |....oeeens 111,467 |oeeennnnns 113,905 |vvvvenen 112,431 |oiiiiiiiiiiies o [CSC) T R F (964) |.evvvvnniiiinnn Jovvninnnns 111,467 . 01/25/2066 . |1.A ........
Cross Mortgage Trust Ser 2024-H1 CI A1
..22757A-AA-4 | 6.085% 12/25/68 . 06/01/2025 . | Paydown ... . 12/25/2068 . |1.A ........
Deutsche Alt-A Sec Inc
..251510-AW-3 [A6  5.470% 09/25/33 .....eevviiiiiiiiniiiiiiinnns . 06/01/2025 . |Paydomn ...cevvunveviiinniniiiiiinnn fovnenneeeeiniinnnnes fovvvvn 71 Ll T il T el T [ [ [ e e 7 T O O N N 1 . 09/25/2033 . [1.A FM .
Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl A6
..251563-CB-6 |5.240% 12/25/33 ... ... |- 06/01/2025 . |Paydown ... . 12/25/2033 . |[1.A FN .
Ellington Financia
..268440-AA-5 [5.732% 02/25/68 .......eoiiiiiiiiiniiiiiiiinins . 06/01/2025 . |Paydown ...cevvenviiiiiiniininiiiinns Joveinnneeiinninnnnne foonnnnnn 235,577 [l 286,577 )l 285,575 il 285,874 [ [ 203 | i 203 | feeeeninnnns 235,577 [oooiiiiiiiinnns foovniiiiinns s il 5,343 |. 02/25/2068 . [1.A ........




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 4

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

9¢'s03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 |4.299% 04/25/67 ......cevvvniiiiiininiiiiiiiiinnns . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 112,387 |........... 112,387 |oeeennnnns 11,919 s 111,083 | e 1T R A LT R FR L/ U FORRRURR RN N 1,983 |. 04/25/2067 . |1.A ........
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 C
..32052E-AA-7 | 1A1  4.218% 11/25/36 ... .. |- 06/01/2025 . | Paydoun ... ... 48,505 ...48,812 ... 43,891 L2894 [l 14,949 |.. .. 43,891 . 11/25/2036 . |[1.A FN ...
First Horizon Mtg PT Tr Rl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvviviiinnnnniiiiinnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 25,626 |...oeunnnnn. 25,626 |............ 11,208 [oeennnnee 9,483 |.......... i< T R AR R LT PO A 11,208 |ovveeeieiiiins Jevnnnnns 14,418 |........ 14,418 [ooeiiiiiinnnnns 801 |. 08/25/2037 . |[1.AFM ....
Fremont Home Loan Tr RMBS Ser 2006-B C| SLA
.. 357290-AS-7 [4.814% 08/25/36 ...oevvvriiiiiiiiieiiiiis . 06/25/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiinn ferieeeeiiiiees feeeeeeens 27,442 |eeeennnnn 27,482 | 1,067 [ooeiveinnnnns 7 S R R R R R 1,067 [ooeeeeiiiiiiiins fonns 26,375 |......... 26,375 |.oeiiiiinniinns 17 |. 08/25/2036 . |2.C FM ....
Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl
..35729T-AD-4 |2A2  4.584% 10/25/36 .....ovvvnnviiiinnnnniinnnnns . 06/25/2025 . |Paydomn ...ccvvuniriiiiniiniiiiiinn feneeeeriiiees feeeeeeeens 2,127 oo 21,127 oo 10,867 [oeerivennns 7,909 |oeevennns 2,958 |........ 10,261 [oooeiiiiiiiinns foreneees LSTR72 [ P A /2 1P - A O N R A 75 | 10/25/2036 . |[1.A FM ....
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%
36168X-AA-7 [ 12/27/66 ..eevniiviiiiiiiiiiiie e . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 233,349 |........... 233,349 |oeeennnnn. 233,347 |oeeennnnnn 233,201 [ooviiiiiiiiinens o LT O RN LT O R 233,349 |oviiiiiiiiiis e e e 2,927 |. 12/27/2066 . [1.A ........
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [ 02/25/67 .evveniiiiiiiiiieiiiii e . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 40,600 |............ 40,600 |o.eeeunnnnns 40,411 [ LIV A O R L4 T RN L4 T RN 1010V O R RN 674 |. 02/25/2067 . |1.A ........
GCAT RMBS Ser 2025-INV1 Cl A5  6.000%
L 3B171D-AE-8 [ 02/25/55 ..iiviiiiiiiiiie s . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 290,926 |........... 290,926 |........... AR IRt R R R, [CS7) ) F [CS7) ) FO I, 290,926 [.oooeevvniinnns fooviiiiiiii [ s 4,508 |. 02/25/2055 . |1.A FE ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 |Cl AF6  5.262% 11/25/33 ....ovvvviiiiiinines . 06/01/2025 . |Paydomn ...cevvunerriiiniiiniiiinnn foinneeeeiiinees oo K A PO LT LT/ FO B O O O R RN Y O R RN 1| 11/25/2033 . [1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 5.692% 11/25/33 ...covvvvnniiiiiiiinnns . 06/01/2025 . |Paydomn ....evvunviriiiiiiiiiiiiiins feriineeereiiiineees e 2,376 |oeeernane 2,376 |eeeiinnnnns 2,376 |oeeerennnnns T U R L R AN L R F P 7L I U KPR ERR R RN 39 |[. 11/25/2033 . [1.A FM ....
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 [5.500% 12/25/35 ...covvvvniniiiiiiiee s . 06/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiinns forieneeereiiineees o 3,647 |oeeeiiiinnn 4,93 |........eeenn 4,558 |[....ccovnnnnn 077 S R R R R R L30T R RN (910) |ovvveennnns [CCA[0) ) 146 | 12/25/2035 . |2.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 |Cl 8A6  5.250% 06/25/35 ......evvvvivrvnnnnnnns . 06/01/2025 . |Paydomn ...cevuunvviiiiinininiiiinnn ferineeereiiiieees o 4,146 |onnne 4,146 |.oooeennnnns 3,940 [..ooevinnnnns VS R R, L O O, [ R F LT R RN 91 |. 06/25/2035 . |[1.A FM ....
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 |PJ10 CI A4 2.500% 03/25/52 ......cevvunrnne . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 362,984 |........... 362,984 |........... 361,283 |........... 361,388 |oeevveiiiiiinnn Jovvninnnns 1,897 | v 1,897 |oiiiiiiiiies o 362,984 [.oovveiviinnns fooriiiiii [ s 3,630 |. 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 |PJ9 Cl A4 2.500% 02/26/52 .......evvnvvvrrnnnnn . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 362,437 |eeeennnnns 352,437 |oeeennnnns 365,741 |....oeeeenn 365,355 |ovviiiiiiiiinns Jevnennnns (2,919) |oeeveiiiiiiiis v (2,919) |vevviiiiiiiins v 302,437 fooveeiiiiiinins [ [ [ 3,756 |. 02/26/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263V-AB-3 |PJ11 Cl A2  2.500% 04/25/52 ........evuvvrnnne . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 73,351 |oeeeens 73,351 [oiiiiiinnns 73,603 |......oennns 73,567 |oevveveniiiiiinn Joevvninnnns (2101 R R (2101 PO R 73,351 [oovviiiiiiinne oo s e 813 |. 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 |NQM1 CI A4 4.000% 05/25/62 .......ceeevvvnnnnnn . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 205,203 |........... 205,203 |........... 209,428 |........... 208,845 [.....cevvveiinn foevennnnn (3,642) |evveeniiiiinn Jevninnnns (R TCT: ) P F, 205,203 [.ooeveiininnns fooniiiiiii [ s 3,323 |. 05/25/2062 . [1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 ............ceuuns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 58,815 [............ 58,815 |............ 59,700 |.......eeen. [T O [W£) T F I (WA P LR LT ) R R RN 952 . 05/25/2062 . [1.A ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 Cl A8  3.000% 06/25/52 ........eeuvnnnnenn . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 574,702 |........... 574,702 |........... 565,902 |........... 569,347 [..oovvveiiiiinns foeeiinnnnn 5,355 [oviiiiiiiiiiins foeeiiiinns 5,355 [oviiiiiiiiiinns i LS (12 O O R R, 7,386 | 06/25/2052 . |1.A ........
GS Mortgage Sec Corp RMBS Ser 2025-PJ2 CI A7
..362957-AG-7 6.000% 07/25/55 ......viiiiiininiiiiiiiieeeees . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 511,978 |........... 511,978 |........... 512,686 |.oevvvnviiiiiiinnns fovieiiiiiiiins e (/025 1 PO (025 1 PO R (NI T R R R R, 7,804 |. 07/25/2085 . |1.A FE ....
Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [CI A 4.606% 09/15/30 ....covvvvvvnnnniiiiinnnnns . 06/15/2025 . |Paydomn .....euunviiiiiiiiiiniiiiins foriineeeriiiieees o 4,365 [eeiiiinne 4,365 |[...oocevnnnns 2,439 [.ooiiinnnnns PRI U RN 1,926 |oveeeiiiiiiies Jovvninnnns LR Z{C I PO F LR 1T R N R RN 92 [. 09/15/2030 . [1.A FM ...
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 |CI A1  4.874% 06/25/37 ... .. |- 06/25/2025 . | Paydown ... ... 24,813 ... 24,813 ...23,161 ..24,813 |.. . 06/25/2037 . |[1.A FM ....
Harborview Mtg Loan Tr RMBS Ser
LA1164T-AA-0 [5.132% 06/21/37 ovvvveniiiiiiiiieecciieees . 06/20/2025 . |Paydomn .....euuniiiiiiiiiinieiiiiinn fereeereiiees o 4,031 [eeiininns 3,994 [oiiiiiiiiinnns 759 | 751 O O R N 6 R RN 3,272 |.oeeeennn 3,272 | 86 |. 06/21/2037 . |[1.AFM ....

Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1

..41164Y-AB-7 |4.872% 07/19/47 . 06/20/2025 . |Paydoun ... ... 15,033 ...15,033 ..15,033 |.. . 07/19/2047 . |[1.A FM ...
Home Eq Mtg Ln ABS Tr

..43709J-AB-8 |6.230% 11/25/36 .....cccuvvrerieeiiiiiiiieeeins . 06/25/2025 . [Paydoun ......ccceveeiiiiiiiiiiniiins fviieineeiiiiens e 8,768 |............. 8,768 |............ 1174 [, 657 [oveeeennn. 2 VA U R R, [ LA F 1474 [ | 7,504 |.......... 7,59 | 19 | 11/25/2036 . |1.A FM ...
Homebanc Mortgage Tr RMBS Ser 2005-1 Cl A1

.. 4373%E-AP-2 |4.934% 03/25/35 ... ... |- 06/25/2025 . |Paydown ... ....2,358 2,388 |.. . 03/25/2035 . |2.C FM ....
Homeward Oppor tuni

..4378%K-AB-8 | A2 5.082% 07/25/67 . 06/01/2025 . [Paydown ......ccceveeiiiiiiiiiiiiiins foviiiiiiiiiiiiiees |oeiiieend 6,613 [..cccoe.... 6,613 |............. 6,552 |..coveiiiiiiiiiiins Joviiiiiiiiiiies e 61 | foeieennns 61 | foiiennns 6,613 [ooiiiiiins oviiniiiiiiies Joiiiiiiiies foviieiiiiinns 115 |. 07/25/2067 . [1.C FE ....
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HSI Asset Loan Obligation RMBS Ser 2007-AR2
. 44320E-AC-5 | CI 2A1  4.621% 09/25/37 .ovvvenniiiiiiis . 06/01/2025 . |Paydomn ...cevuunvviiiiinininiiiinns feineeereniineees o 7,061 [oooiieennnnns 7,061 |oiiins 4,284 |............. L7 S R R R R R L30T S R RN 2,777 |everennnns I 4 141 |. 09/25/2037 . |[1.A FN ...
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1  5.154%
.. 45254N-JG-3 | 10/25/34 ... . 06/25/2025 . |Paydown ... ... 1,093 o 1,094 | .1,008 |.. . 10/25/2034 . |[1.A FN ...
IMPAC CMB Tr .
L A525AN-KX-4 [ 01/25/35 oovvviiiiiiiiii . 06/25/2025 . |Paydomn ....evuuniiiiiiiiiiiniiiiien fereeereiiieees o 1,660 |oeevennnnnns 1,660 [...occevnenns 1,664 |oeeennns 17 PO RN (72 PO RN (72 P FR 1< O Y R 35 [. 01/25/2035 . [1.A FM ....
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1  4.954%
L AB25AN-MY=0 [ 04/25/35 ..iiiiiiiiiiiii s . 06/25/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiinn ferieeeeiiiiees feeeeeeens 28,119 [........... 28,119 [...ooeeeees 27,384 |..ooovnnnnn - X R R (T PO £ T PO <90 1 ) ) R RN 586 |. 04/25/2035 . |1.A FM ....
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ....evvvviviiiiniiiiiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 155,593 |ooeeennnnns 165,593 |........... 155,591 |...ooeeeens 155,509 |vvvviiiiiiiin v T O FO . - R R LESTRSte R AU R R R 2,571 |. 05/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45200B-AA-7 |5.941% 02/25/68 .........coviiiiiiiniiiiiiinis . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 210,454 |........... 210,454 |........... 210,453 |........... 210,395 [oooiiiiiiiinies oo (S0 PO RN (G0 O R 210,454 [oooeeiiiiiinnes oo [ s 4,954 |. 02/25/2068 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465921-BP-0 2.500% 02/25/52 ....cevvvveniiiiiiiine e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 226,277 |........... 226,277 |........... 225,782 |....cevnenn P2 A N PO R 1.7 R A .17 R R T A R R RN R 2,405 |. 02/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 |2.500% 04/25/52 .....cevvvnniiiiiiiiiiiieeiiiis . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 279,039 |........... 279,039 |........... 207,774 |evevennnnnn PZER: 5 I R RN TA79 [ o L AT R RN 279,039 [oooevieiiiinnns fooviiiiiii [ s 2,971 | 04/25/2052 . |1.A ........
JP Morgan Mortgage Trust RMBS Ser 2024-9 Cl
..46593D-AU-1 [A9  6.000% 02/25/55 .......ccevvvrnnniiiiiininnnns . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 536,658 |........... 536,658 |........... 539,844 |........... 539,738 [..oovvvvviinnes foreenes (3,080) [ouvvvirnnnnns foreeees [R T[0T 536,658 |...coviiiiiiinn foeviniiiniiiiins v e 12,929 |. 02/25/2055 . |1.B FE ....
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1
.. 466247-H8-9 [4.861% 04/25/36 ....ovvvviiiiiiiiieiiiiiees . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 2,045 [oeeiiiine 2,045 [.....ooeeeens 2,037 |oeeeiiins 1,803 |oeveennnns 24 [ e [ T R R PV U R, - PO - 45 |. 04/25/2036 . [1.A FM ...
JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 05/25/52 ....cevvvriniiiiiiiiieeciiiis . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 150,568 |........... 150,568 |...eennnnn. 149,792 |...ooveeens 149,846 |..ooovvnviiiinn Jovvvinnnnnns 2 PO K 22 P L LCIO 1 O ) AN NN 1,536 |. 05/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-B0-0 [2.500% 06/25/52 ....cevvvnniiiiinnniiiiiinnnnes . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 143,717 |........... 143,717 |eweeennnns 142,325 |........... 142,437 | v 1,280 [ooviiiiiiiiiinns e LY U R RN LTV VA R FOR R R NN 1,485 |. 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-1 CI A14
.. 466541I-BR-1 [2.950% 07/25/52 ....cevvvveniiiiiiiinieeciiiis . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 184,123 |........... 184,123 |.........e. 182,196 |ooeeennnnn. 182,346 |oevveeiiiiiinn ovvninnnns LIV R RN LY 44 P AR RE:ZZ VX T R R AR NN 2,295 . 07/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2023-DSC1 Cl A1
.. 46656N-AA-7 [4.625% 07/25/63 .....ovvvnniiiiiiiniiiiiiinis . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 397,022 |........... 397,022 |........... 366,501 |..oeuennnns 369,980 [.....ccvvviiinn forrennnnn P 7/ K RS PV 7/ O R 397,022 [ooevveiiiinnes foeniiiiiii [ s 8,029 |. 07/25/2063 . |1.A ........
Long Beach Mtg Loan Tr RMBS Ser 2004-4 CI Mi
.. 542514-HT-4 [5.334% 10/25/34 ....oiiviiiiiiiiiiiiin e . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 74,214 |eeeeennnnnn 74,214 |...oooennnnn 69,446 |............ 71,560 |ovveeeiiiiiinnnn Jevvnennnns P2 A T3 FOR R P A T3 FO E L3 C 3 U R R RN 1,279 |. 10/25/2034 . |[1.A FM ...
Master Asset Bkd Sec Tr RVBS Ser 2006-NC2 Cl
..55275B-AD-9 A4 4.734% 08/25/36 ....ovvnniiiiiiniiiiiiiiinnns . 06/25/2025 . |Paydomn ..covveeniiiiiiniinieiiiinn fenieeeeeiiiees feeeeeeens 16,700 |ooeeeennnnn. 16,700 |[oveereeennne 9,495 [....ccovnnnns 5,872 |vverennnn 3,623 |.......... ALV PO RN 10,828 [ooovivviiiininns foreiiiiinnns TR R O R 61 |. 08/25/2036 . |1.A FM ....
MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 [04/25/66 .....evviviiiiniiiiiiiie e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 211,872 |........... 211,872 |ooeeeennns 209,826 |.......... P[00 (1 PR A 171 [ [ 171 [ [ P2 I 2 R R R R 3,565 |. 04/25/2066 . [1.A ........
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [ 02/25/58 ...eevvvniiiiiiin . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 939,342 |[........... 939,342 |oeeennnnn. 935,480 |........... 935,492 ooviiiiiinins foeeeeeeens 3,849 | s 3,849 | s 939,342 |oevveiiiiiiiins i e o 25,875 |. 02/25/2058 . |1.A ........
MFRA Trust RMBS Ser 23-INV1 Cl A2  6.450%
..55286G-AB-9 [02/25/58 ....eevvniiiiiiiiii e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 247,654 |........... 247,654 |........... 245,825 |........... LR N LK I U RPN L IYLH ) R RN 247,654 . 02/25/2058 . |1.B ........
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589920-5F-1 [OPT1 CI A1 5.154% 07/25/34 ......oevvennnnn . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 194,106 |........... 194,106 |........... 178,269 |ovevennnnn. 185,885 [oveiiiiiiinns fooeeeenens 8,221 v v 8,221 |ovveiiiiiiiiiinn eviiis 194,106 . 07/25/2034 . |[1.A FN ...

Merrill Lynch Mortgage Tr RMBS Ser 2005-A5 Cl
..50020U-YN-9 | A3 4.744% 06/25/35 .
Metlife Securltlzatlon

. 06/25/2035 . [1.A FM ...

. 06/01/2025 . [ Paydown ... .. 49,268 ...49,268 L4754 ... 48,286 ... ..49,268 |..

..59166B-AA-9 |A  3.000% 04/25/55 ......cccvvvvvieiiiininnnnnne . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 64,270 |............ 64,270 |............ 62,331 | 63,036 |cveeiiiiiiin fereeiene 1,284 [ | 1,284 [ i 64,270 . 04/25/2055 . [1.A ........
Metlife Securitization Trust RMBS Ser 2018-1A

..59166D-AA-5 |CI A 3.750% 03/25/57 . 06/01/2025 . |Paydoun ... . 03/25/2057 . |1.A ........
Metlife Securitization Trus

..59166E-AA-3 |CI A 3.750% 04/25/58 .......cevvcurvvinnenannnes . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 94,059 |...ceeens 94,059 |........... 95,399 . 04/25/2058 . [1.A ........
Mill City Mortgage Trust RMBS Ser 2018-4 CI

..59980Y-AB-1 |A1B  3.500% 04/25/66 . . 06/01/2025 . |Paydoun ... .. 408,106 |.... . 04/25/2066 . |1.A ........
Mill City Mortgage Trust

..59981B-AC-8 | A1  2.750% 07/25/59 .....cccvvvvreeiiinninneennnns . 06/01/2025 . [Paydown ......ccoovvereiiiiiiiiiinns Jovviiiiniiiiiiiiines |oeennnn. 262,676 )...........262,676 |........... 261,237 . 07/25/2059 . [1.A ........
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Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 |5.254% 08/25/34 ......oevvvviniiiiiiiiiiiiieciiin . 06/25/2025 . |Paydomn ....evuuniiiiiiiiiiieiiiiinn feeeereiiees i 7,581 [ooiiiiinnnnns 7,581 | 6,975 |oeeeinnns 7,260 |veeeeiiiiiiinn oevvnninnns 2/ K E k2 R R 5 R FOUUPR RN RN 127 |. 08/25/2034 . |[1.A FM ...
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 |CI A1 4.694% 08/25/36 ... . 06/25/2025 . |Paydown ... ... 21,966 ...21,96 LW 4374l 2,309 . ..21,966 |.. . 08/25/2036 . |1.A FN ....
Morgan Stanley Res Mort Ln
..61776B-AL-3 | INV1 Cl A6  5.500% 01/26/54 ..........cuvvnnnn. . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 836,463 |........... 836,463 |.......... 826,177 |oevvvnnnnnn LSV 7. A PO R - < T AR R, L CX S P R RGO ) R A, 19,148 |. 01/26/2054 . |1.A ........
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [ A1 2.042% 07/25/61 ....vivviinniiiiiiiiiins . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 96,779 ... 96,779 |...ccvvnnnns 96,778 |oveuvnnnnnns 96,734 |.oovviiiiiiiins oo T O O, LCL N FO F LS O R RN 800 |. 07/25/2061 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828A-AA-1 [A 3.750% 01/25/54 ....oevvviiiiiiiiiiiiiiiinnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 30,484 |...oennnnns 30,484 |............ 31,151 [ 30,877 |oeeviiiiiinns e [RcicJ ) FRRU R [Ric73 T F KR LU T R R R R 468 |. 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828C-AA-7 | AT 4.500% 02/25/58 .......ceeivviinniiiiiiiiannns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 432,829 |........... 432,829 |.eeennnnn. 471,202 |........e.. 456,822 |[....ccvvveeieenn forreens (23,994) [.ovvvviieenes s (23,994) [coovvviinenes oo 432,829 [ooieiiiiiinins [ [ s 8,211 |. 02/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828G-AD-2 [A1B  3.500% 09/25/59 .......coeeviiiiiniiiiiinnnn . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 495,893 |........... 495,893 |........... 507,282 |........... 503,464 |......ccveeeeen forreenns (V2574 D) U R (7,571) [eeeiiiiiiiens o 495,893 [..ooovvvvninnns foovriiiii [ s 7,372 | 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 1
..64828M-AA-5 [4.000% 04/25/57 ...ovvvvniviiiiiiiiieiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 128,268 |........... 128,268 |oovvennnnn. 129,489 |........... 128,774 |oeeiiiiiiiies o [S101C) 1 PO R [S101C) 1 PO R 128,268 |ovvveneviiiiis Jovveiniiiiinns Jovvenieeiiiiiins o 2,076 |. 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828X-AA-1 | CI AT 2.750% 11/25/59 ....evviviiinnnniiiiiinnnn . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 84,992 |t 84,992 |........... 86,320 |............ 85,595 [ooiiiiiiiiiiins e [(CI0) 1 PO R [(CI0) 1 PO 84,992 [ oo e e 964 |. 11/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 |A2  3.750% 05/25/54 .....ovvvniiiiiiniiiiiiiiinns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 17,690 |..ooeeeeeens 17,690 [oeeenneee 18,077 |[oeeerienne 17,992 |ovvvviiiiiiiiins v (R0 TN FO R ([N FU R L[0T AR R AR 275 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AR-2 |A3  3.750% 05/25/54 .....covviiiiiiiiiiiiiiinnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 30,325 |oeeeennnns 30,325 [.ooeeenne 31,083 [.oovvivennns 30,888 |ouvvuiiiiiininn e (KIS TN O E (KRN U R, 30,325 [oooiiiiiiiiiinns oo e e 471 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64829C-AD-0 A3 3.750% 04/25/52 .....evvvniiiiiiiiiiiiiiinnan . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 19,250 [oeeennne 19,250 |oeeeennnnns 19,714 | 19,436 |vvvveiiiiiiin Joeviiinns (L5 ) PO (L) ) PO R LSV O R ) RN 324 . 04/25/2052 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....oevviiiiiiiininiinns . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 5,849 ..o 5,849 [............ 5,966 |...oounnnnnnn 5,983 [ooiiiiiiiiiinns o [£-Z)) PO AR (£-Z) ) F AR, LRI R R R, 110 [. 11/25/2054 . [1.B FE ....
New Residential Mtg Ln Tr RMBS Ser
..64820D-AG-1 [AFX3  3.750% 11/25/54 ....oevviiiiininniiiinns . 05/01/2025 . |Paydomn ...covvveniiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeeeee 12,085 [oeiieinne 12,035 |ooeeeennnns 12,217 oo V00" I F FRRRR [R5 R R [R5 P R L2025 R ERR RN RN 166 |[. 11/25/2054 . [1.C FE ....
New Residential Mtg Ln Tr RMBS Ser
..64829H-AD-9 [A1B  3.250% 09/25/56 ......eevvvviiinnnniiiiiinnn . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 40,845 |............ 40,845 |............ 4,273 [ L3 1 1 N O AR (25157 1 PR R (25157 1 PO 40,845 [.ooovivvniiines oo e e 564 |. 09/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820K-BI-9 [A4  4.000% 03/25/57 ....evvvvvvvvnnnniiiiiininnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 48,856 |............ 48,856 |............ 48,611 |oeveennnnns 48,633 |.oiiiiiiiiiiiinn feeeeniins o2 S R E o S R R 25 C R ) R R RN 785 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64820L-AA-6 | AT 3.750% 11/25/56 ....ovvvivinnniiiiiiiinnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 22,685 |o..ooennnn 22,685 |............ 22,855 |oceeiiinne 22,832 [ooeiiiiiiiiiins e QL0 N O R [RLT0 1 P R P2 ST U R R R 350 |. 11/25/2056 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser |
..64830B-AA-5 | A1 4.000% 08/27/57 ......evvvuvviiinnnnnninnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 169,132 |oveennnnns 159,132 |.oooeeneens 164,500 [.......... 161,877 [oooiviiiiiieeees oo (2,746) |.eevveneeiiiinn oveennnn (2,746) |.eevvvneiiiinnn Jovvvninnns LLCIC T 7 U R R R 2,682 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser |
..64830B-A0-0 [B1  3.850% 08/27/57 .....ccevvvunviviiiininnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 165,378 |........... 165,378 |oeveennnnns 156,282 |...covvnnns 159,950 |ivvviiiiiiiin vviinnnns 5,428 | s 5,428 | v QLCISTRC < TN N FOPRRRUR RN N 2,673 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830C-AA-3 [AT  3.797% 09/25/57 ....evvvvviiininiiiiiininnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 37,698 |........... 37,698 |............ 37,834 |..ooovnnnnnn YA I R R (5271 P AR (52711 P AR /11T ) RO R RN 634 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 [A1  4.250% 12/25/57 .. . |- 06/01/2025 . [Paydown ... 357,223 375,720 |.... . 12/25/2057 . |1.A ........
New Residential Mtg Ln
..64830G-AB-2 [ATA  4.000% 12/25/57 .....cevvvvvnnniiiiiininnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 482,645 |........... 482,645 |........... 497,068 |........... 110 (S R RN - 1 /A ) I R FOPP € J A A FRPP. 482,645 . 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1  3.250% 02/25/59 . . 06/01/2025 . | Paydown ... .. 568,460 568,460 577,883 |...........572,934 |[.... .568,460 |.. . 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830K-AA-5 |A1  4.500% 05/25/58 ......ceeevvvnnnniiiiiininnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 379,917 [........... 379,917 |........... 406,583 |........... 398,461 [..oovvvveeennnns foeeennn (18,544) | | (18,544) | e 379,917 . 05/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830M-AG-8 [A1B  3.500% 08/25/59 ... . |- 06701/2025 . [Paydown ... .. 118,050 .... 118,050 121,232 |...........120,198 |.... .. 118,050 |.. . 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr
..64830T-AD-0 [A1B  3.500% 10/25/59 ......ceeviivvvnniiiiinnnnns . 06/01/2025 . |Paydomn ...eevueniiiiiiniininiiiinns Joviininiiiiiinnenes fonnenenns 252,885 |........... 252,885 |........... 260,084 |........... 257,726 [ fooiiiinnnns [0 O FTTTTTTe (245) |oevvvnniiiiiinn Jovevnnnnnns 257,481 . 10/25/2059 . |1.A ........
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New Residential Mtg Ln Tr RMBS Ser 2019-4A Cl
..64830W-AD-3 [A1B  3.500% 12/25/58 ......ccoevviivnnnniiiiinnnnns . 06/01/2025 . |Paydonn ...ccvvvnvvvviiiinniniiiinnn Jovviineeeenininenes oo 328,023 f......00.328,023 | 337,278 |........... 334,800 [.....ccvvvneeees forrenns (B,777) [eeeeevvinnnnns fooeeeeee (B777) [ [ 828,028 o i v v 4,892 . 12/25/2058 . [1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1
..64831V-AA-0 |6.296% 11/25/52 .. . 06/01/2025 . | Paydown ... .... 103,807 |.......... 103,808 |.... . 11/25/2052 . |1.A ........
Nomura Asset Sec Corp 6
..B5535V-CN-6 [4.820% 03/25/34 ....covvvviniiiiiiiieeciiis . 06/01/2025 . |Paydomn ...cevuvnvviiiiininniiiiiinen foreeneeeiiiiees [ (<1 T 68 | (61 O PO R RN O N N 1 . 03/25/2034 . [1.A FM .
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl
..65535V-US-5 |3A1  4.834% 04/25/36 .....oovvvnviiiinnnnniininns . 06/27/2025 . |Paydomn ...ccvuuniiiiiiiinieiiiinin fereneeereiiineees o 2,050 [oeeiiinene 2,080 | 640 |....covvnnnnnnns (S 1V U RN IS (1 R RN 1410 [ s 2TV R R R RN 11 |. 04/25/2036 . |2.C FM .
Onslow Bay Financial RVBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 01/25/62 ...cevvvriiiiiiiiieiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 150,545 |oeeennnnns 150,545 |........... 150,240 |.......een. 150,151 [oveiiiiiiiiies o it R A it R FR 160,545 [oovviiiiiiinnes oo s s 3,795 |. 01/25/2062 . |1.A FE .
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 |CL A1 6.120% 11/25/62 .......cevvvnvvrvirnnnnnns . 06/01/2025 . |Paydomn ...cevvvnvviiiiniiiiiiiiiiinn foreieeeeiiiineees [ 32,239 |.oiiiiennns 32,239 [oeeiiiinne 32,259 [oeeriiinns 7Y O RN (1) S RN (1) S RN 72X ' N R AR RN AR 813 |. 11/25/2062 . |1.A ........
Onslow Bay Financial LLC LBASS Ser 2024-NaM2
..67118H-AA-8 |CI A1 5.878% 12/25/63 ........cevvvnnviiirnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 576,387 |........... 576,387 |..oevnnnns 576,382 |........... V(T < I R AN T R E T R ERR (O RN R RN A, 14,021 |. 12/25/2063 . |1.A ........
PRP Advisors, LLC RMBS Ser 22-NaM1 CL A2
..69378K-AB-0 [5.500% 08/25/67 ...evvvviiviinnnniiiiiiinieeeennns . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 30,320 |o.eeennnnnns 30,320 |..oceevnnnns B VA (1< U (R RN 155 PO A 155 PO A LU 72V U R R R 569 |. 08/25/2067 .|1.C FE .
Preston Ridge Partners Mrtg ABS Ser 2023-NQM3
..69380T-AB-7 |Cl A2  6.677% 11/25/68 ........evvvvvvirnnnnnnnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 32,635 |oeeeennnnns 32,635 [o.ooeeenne 728 Y R IR RN (RSN A R (XD U R fe 7K ST R R R R 715 |. 11/25/2068 . |1.C FE .
Pretium Mort Cred Partnership RMBS Ser 2025-
..69392F-AA-5 |RPL1 CI A1 4.000% 07/25/69 ..........cuuunnnne . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 58,643 |........... 58,643 |............ LSS TR: 01 R RN RN 2,83 | v PR N EO R [SL X U R R R 759 |. 07/25/2069 . |1.A FE .
PRP Advisors LLC RMBS Ser 2024-NQM1 CI A1
..693977-AA-8 [6.265% 12/25/68 ......evvviiiiiiiiiiiiiis . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 699,060 |........... 699,060 |........... 699,059 |........... 698,857 |oevvveiiiiiiinns e ()7 R E V7 O R (5101980117 R ) ) M, 18,440 |. 12/25/2068 . |1.A ........
Park Place Securities Inc RMBS Ser 2004-1CIi2
..7T0069F-AZ-0 [CI M3 5.484% 10/25/34 .....covvvnniiiiinnnnnnns . 06/25/2025 . |Paydomn ..ccvuuniiiiiiniinininiiien Jeneeeeiiineees [ 119,311 [........... 119,311 |oeeennins 105,478 |oeevennnnn. 111,969 [oeiiiiiiiiiens foeeeeeees %y I PO FRR, % N PO EP, LICTRC 1 T R AR RN N 2,089 |. 10/25/2034 . |1.AFM ....
PMT Loan Trust RMBS Ser 2025-INV2 CI A7
..73015J-AG-3 [6.000% 02/25/56 .......ceevvvvennniiiiiiiiiiinanns . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 306,720 |........... 306,720 |..eeeunnnns RVt R R RN (1,172) e o [ 1772 O R KLV (VI RN R R R, 4,636 |. 02/25/2056 . |1.A FE ....
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
.. T4160M-KU-5 |5.500% 10/25/35 ...oevvvvnniiiiiiiiieieiiiiiis . 06/01/2025 . |Paydomn ...ccvvuneriiiiiiniiniiinnn Jeiineeeeiiiineees [ [ 1,185 | 965 |...ccvvvnnnns <7 PO NN LI PO AN L P RN 1,059 |evveiiiiiiiins Jovnennns (1,089) |........ (1,059) |.evvvnnneinennns 15 |. 10/25/2035 . |[1.A FM ...
Residential Accredit Loans Inc RVBS Ser 2007-
.. TA924D-AA-7 |QS10 CI A1 6.500% 09/25/37 ......ccevvvunnnnns . 06/01/2025 . |Paydomn ...cevuuniiriiiiiniiiiiiins forieneeereiiinneees o 2,511 [ 9,552 [oiiiiiinnnns 6,919 |t e O O R AN 6,919 | [ (4,408) |........ (4,408) |..cvvvnninnnnn 257 |. 09/25/2037 . |1.A FM ....
Woodward Capital Management RMBS Ser 25-CES4
.. 74937Y-AA-6 |Cl ATA  5.811% 05/25/55 ......covvvivnnnninnnne . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 492,973 |...ooennnns 492,973 |oeeennnnns 492,965 [ovveniiiiiiiniiiinns forviiiiiii [ L PO RN L PO R 492,973 [ooveeiiiiiinnns oo [ s 3,626 |. 05/25/2055 . |1.A FE ....
RCKT 2024-CES2 A1B RCKT 2024-CES2 A1B
.. TA938P-AB-2 |6.291% 04/25/44 .....covvveniiiiiiinieiiiiis . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 129,095 |o.eeennnnn. 129,095 |........... 129,901 |ooviviiiiiiiiiiiins Joreiieiiiiiis e (070 1 PO R (070 1 PO R 129,095 [ooviivviinninns oo o s 677 |. 04/25/2044 . |1.A FE ....
Woodward Cap Management RMBS Ser 2025-CES2 CI
.. T4942B-AB-7 |ATB  5.603% 02/25/55 .......ovviiiiinnniiiiiinnn . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 174,358 |........... 174,358 |........... L <7 2 PP FORRRR RN L R AN L PO A L1 T R FORRRR RN NN 2,542 |. 02/25/2055 . |[1.A FE ....
Radian Mortgage Capital Trust RMBS Ser 25-J1
..749971-AM-9 [CI J8  5.500% 07/25/55 ....eevvvnniiviiinnnnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 873,889 |........... 873,889 |.....eunnn 865,950 [.....cevvnviiiiiinnn Jovvnnniiiiiiiins v 1V O FRR L1V PO FPPR ELVACTR:t-te R R R RN R 13,176 |. 07/25/2055 . [1.A FE ....
Residential Accredit Loans Inc RVBS Ser 2007-
..75115L-AA-5 |QH7 CI 1A1  4.934% 08/25/37 .....evvvvvvrnnnnnn . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 77,992 |oeeennnn 77,992 |ooovvinnnnns 66,842 |............ 66,842 |...oovviiiiiinn oeeinnnn 11,150 [ooeviiiiiiieens s 11,150 [ooeviiiiiiiiiens oo L7/ U U AR RN 1,472 |. 08/25/2037 . |[1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2005-
..761118-HD-3 [QS13 CI 2A4  5.750% 09/25/35 .. .. |- 06/01/2025 . | Paydoun ... . 09/25/2035 . |[1.A FN ...
Residential Asset Sec Tr RMBS Ser
..761143-AD-8 |A4  6.250% 09/25/37 ...oovvvniiiiiinnniiiiiinnnns . 06/01/2025 . |Paydomn ...ccvvennerriiiiininriiiins Jeiineeeeiiiiineees oo Lo (4,245) | (1,961 e (1,399) . 09/25/2037 . |[1.AFN ...
SACO | Tr RMBS Ser 2006-5 Cl 1A 4.734%
..785811-AA-8 | 04/25/36 ... . 06/25/2025 . |Paydown ... L 1,313 . 04/25/2036 . |1.A FN ....
Sequoia Mtg
..81746H-AB-7 [3.500% 08/25/47 . 06/01/2025 . |Paydomn ...cevuunviiiiiiiinieiiiinnn forneeereiiieees [ 6,916 |[............. 6,916 |....ccc..n. 7,017 | [CR 07 PR F Y/ PO RN Y4/ PO RN (SIS U R (68) |vvenrnns (G151 O 82 |. 08/25/2047 . |1.A ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 [CI A1  4.161% 03/25/67 ... . 06/01/2025 . | Paydown ... ...80,911 . 03/25/2067 . |1.A FE .
Structured Asset Inv Ln Tr
..86358E-CL-8 [CI M1 5.559% 07/25/33 .....ccvvvuniiiiinnnnnnnns . 06/25/2025 . |Paydomn ...cevveniiiiiiiiiiniiiiiins Joinnnniiiiiinens foenieenens 74,312 |t 74,312 |..oiiinnenns 68,292 [....oeennnns 73,122 [ oeeiinnnns 1191 [ [ 1191 [ i 74,312 [ v b s 3,232 |. 07/25/2033 . [1.A FM .
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Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 [CL A3  5.384% 10/25/33 ....covvvvnniiiiiiininnnns . 06/25/2025 . |Paydomn ..ccvuuniiiiiiniinininiiien Jeneeeeiiineees [ 319,221 |..oeeeenns 319,221 |........... 319,716 |o.eveennnnn 319,473 [oovviiiiiiinns oo (7257 F R (7257 FRPR RPN ) i 72 I AU AR RN RN 6,669 |. 10/25/2033 . |[1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl
..86358E-HQ-2 A4  5.234% 04/25/34 .. .. |- 06/25/2025 . | Paydoun ... ...96,303 |............99,416 |.... . 04/25/2034 . |[1.AFN ...
Structured Asset Inv Ln
..86358E-LS-3 [A8  5.434% 09/25/34 ......cevviiiniiiiiiiiis . 06/25/2025 . |Paydonn ...ccevuneiiiiiinnniiiiiinn feinneeeeiiinnees feeee 31,419 [l031,419 31,391 [t [N 101 I O R LI O R 125 S AN [ [ U R R R 519 |. 09/25/2034 . |1.A FM ....
TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A
..872227-AA-1 5.965% 07/25/37 ..oovvvvnniiiiiiiiieieiiiiis . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 28,703 [oeeieennn 28,703 |.....oevnens 11,441 | 9,473 |.......... 5,09 |....... 17,262 |.oenn..n. 3,125 |......... 19,231 | e < (0 T RN FORRPR R RN 135 |. 07/25/2037 . |[1.A FN ...
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1
..89172R-AC-9 [3.750% 04/25/55 ...coevvvveiiiiiiiiiniieciiiis . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 657,189 |........... 657,189 |........... 698,276 |........... 658,092 [.....ccvvveevees forriiinnnnn (K0 N R F (K0 N R IR (6150 10 ) R F 9,787 |. 04/25/2085 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..cevvvvniiiiiiniiiieiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 210,131 f........... 210,131 |..oeeeeens 218,208 |...euunnnn. AP R RN (7Y PO R, (2,624) |evvvnniiiiiinn Jovvnninnnns P4 [V ' R R R R 2,473 |. 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..89175M-AA-1 [3.750% 05/25/58 ....cevvvnniiiiiiiiiiiiiiiiniis . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 481,638 |........... 481,638 |........... 499,905 |........... 489,474 ...ooovvvneenes [ (7,836) [cooeeeviennnnnns foreeees [ 15) N FO R L1 I ) R F 7,471 |. 05/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..89176L-AL-8 [3.750% 03/25/58 .....ovvvnnviiiiiniiiiiiiiniis . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 33,984 |.nnnn 33,984 [ 36,474 |.....oeeennn T O AR (1,512) |vveviiniiiiin e [R15-1 -9 P A TR T U R R R 547 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 Cl
..89176V-AA-0 |A1  3.250% 07/25/58 .....evvvvvvininiiiiiiiinnnns . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 751,239 |..oeeeenns 751,239 |........... 806,643 |.......... 786,740 |ovvvveniiiiiinnn ovennnn (35,500) |.eevvvnneiiiinn ovennnn (35,500) |-eevvvnneiiiinn oevnninnnns 751,239 [oovieiiiiiinens oo [ s 10,028 |. 07/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 [3.750% 03/25/58 .....evvveiiiiiiniiiiiiiiniis . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 108,682 |.......... 108,682 |[.......... 108,020 [..eeenenn. 108,179 [ovveeiviviiinins Jovneieeeens L1072 R F (5107 R EN 108,682 [.ovvvvvvvinees fooviiiiiii [ s 1,697 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 C| A1
..89178B-AA-2 2.900% 10/25/59 ....cevvvnniiiiiiiiiiiiiiniis . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 550,405 |........... 550,405 |........... 574,812 |........... 563,902 [...ccvvvvniiiene foreees [QETTOT FU TN QT TOT FRT R 550,405 [.oevvevvvennns fooviiiiiiiis [ s 6,696 |. 10/25/2089 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 [ 1.750% 10/25/60 ......ceevvvnnniiiiiiiiieeeeinnn . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 221,569 |...oeeennns 221,569 |........... 225,761 |.......eenn 224,558 |oeiiiiiiiiis s (2,989) |evvenniiiiinnn Jovnnnnnns (2,989) |eevveniiiiiinnn Jovvniinnns 221,569 [oooiviiiiiiinnns oo [ s 1,604 |. 10/25/2060 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-4 Cl
.. 92538N-AA-5 | A1 4.474% 04/25/67 .ovvvvvvviiiiiieiiiiinnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 21,877 |ooeeeene 21,877 |eeennns 20,877 |eeennns 21,866 |ouvveiiiiiiiins forieieiinnns Mo [ M [ AR /A U RO R RN 433 . 04/25/2067 . [1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [AT  4.130% 02/25/67 ....covvvvvvnnniiiiiiinnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 89,749 |.cooeen. 89,749 |............ 89,514 |............ 89,512 | i P R E P R E ST Y R R RN 1,588 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 A2  4.130% 02/25/67 ..oovvvvvviiininiiiiiininnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 119,289 |oeeennnnns 119,259 |.........e. 118,498 |.......... 18,577 [oveeiiiiiinies o (271 P AR (2. 1) PR F 118,549 |ovvveiiiiiiiis i A [V R A [V PO 2,063 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AA-5 | A1 2.724% 01/25/67 ...eevvvviiininiiiiiiiins . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 79,199 |oeens 79,199 |.....ooenees 79,198 |.....oevnnns T VA PO RN -2 F -2 FO E AT I U R R R 926 |. 01/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...oevvvvviiininiieiiininnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 55,779 |oeeeens 85,779 |oivvinnnnns 85,779 [.ovvvinennns ST T O R L LA O R LA U AN [ R R R R 727 |. 01/25/2067 .|1.B ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 |A3  3.288% 01/25/67 ...eevivviinnniiiiiiiinns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 52,080 f............ 52,080 |............ 52,079 [..ccvvvennns L7V T R R L LA O R LA U AN LSV O R RN 736 |. 01/25/2067 .|1.B ........
Verus Securitization Trust RMBS Ser 22-7 Cl
.. O2630N-AA-4 | AT 5.152% 07/25/67 ...evvvviinniiiiiiiiinnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 61,866 |............ 61,866 |........... 61,865 |..oevunnnnns (SRR O RN LI O O, (ST AU E 61,866 [.oovevvevvnnnnns foovviiiiiiiins o s 1,277 |. 07/25/2067 . |1.A ........
Visio RMBS Ser 2019-2 CI A1 2.722% 11/25/54
2 92837D-AA-5 | ceriieeee . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 581,280 |........... 581,280 |....cevnnns 582,629 |........... 581,295 [.oovvvivieenees fooriiiiinnns (1501 PR AR (LS PR FP (510 1V R R R R, 6,908 |. 11/25/2054 . |1.A ........
Visio RMBS Ser 2019-2 Cl A2  2.924% 11/25/54
2 92837D-AB=3 | .errenieiiiii e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 64,246 |............ 64,246 |............ 64,245 |............ (20 VL U R (25 P AR (25 P AR [T R N 98 | L2 818 |. 11/25/2054 . |1.A ........
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
L 92837K-AA=9 [ e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 433,330 |...eeennnns 433,330 |oeeennnnns 433,323 |oeuennnnns 432,969 [ovviiiiiiinins o FLC1 I R AR FLC1 I R R 433,330 [oooeeviiiiinnns fooriiiiii [ s 2,611 |. 08/25/2085 . |1.A ........
Visio RMBS Ser 2021-1R CI A1 1.280%
.. 92837U-AA=7 [ 05/25/56 ...evvvnnniiiiiiiieieiiii s . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 157,306 |........... 157,305 |.ooveennnns 157,304 |.....oeeens 157,267 [oeiiiiiiinns fooeeeeieiinnns KL R L T F TR0 T R FORRR RN N 809 |. 05/25/2056 . |1.A ........
Visio RMBS Ser 2021-1R Cl A2  1.484%
..92837U-AB-5 [05/25/56 ....evvvnniiiiiiiiieiiiiii s . 06/01/2025 . |Paydomn ..cevvvnniiiiiiiiiiieiiiinn fenieeeeiiiiees feeeeeeeens 60,602 |............ 60,602 |..eeeunnnnnn 60,602 |oeevuunnnnns 60,585 |...covviniiiiins foereiiiiis L LA O R 17 [ [ 60,602 |eevveiiiiiiinn Joererniiniiiiin v o 361 |. 05/25/2056 . |1.A ........
Visio RMBS Ser 2021-1R Cl A3 1.688%
.. 92837U-AC-3 [05/25/56 ...eevvvnniiiiiiiii i . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiniiiiiinn fenieeeeiiiiees feeneeeeens 39,574 | 39,574 |.coeene 39,573 [ooeiiiiene 39,561 |oooviiiiiiiiiinn oo LT PO AN LT PO AR it TR O R R R 268 |. 05/25/2056 . |1.A ........
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57
L 928380-AA-6 | .euueniiiiiiii e . 06/01/2025 . |Paydomn ...eevveniiiiiiiniininiiiinns Joviinieiiiiiiiineees fonneneens 639,732 |........... 639,732 [........... 639,722 |........... 639,202 [....ccovvienins foriiiiinnnnn 530 [iiiiiiiiiiiin foeviininnnns 530 [iiiiiiiiiiiinn Joreeninnnns 639,732 [...oovvviiiinnns fooviiiiiiins Lo s 14,436 ). 08/25/2057 . |1.A FE ....
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Visio Trust Ser 22-1 Cl A2  5.850% 08/25/57
. 928380-AB=4 | .eeveniiiiiiii e . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 39,602 |........... 39,602 |............ 38,760 |ovevrennnnns 38,855 |ooeiiiiiiiiiins e L7 I RSN L7 T RSN 0 O P 1,018 |. 08/25/2057 . |1.B FE ....
Visio Trust Ser 22-1 Cl A2  5.850% 08/25/57
. 928380-AB-4 | .eevuniiiiiii e . 04/01/2025 . |Paydomn ...covvuniiiiiiniiiiiniiinn feneeeeeiiies feeeeeeens 32,201 |oeeeennnnns 32,201 [oooieinnnnns 31,517 [ovviiinnnns 31,503 [ovviiiiiiiis s [S101: 20 O RN [S101: 20 O RN 32,201 [oooiiiiiiiiiiies e e e 628 |. 08/25/2057 . [1.C FE ....
Visio Trust RMBS Ser 2023-2 Cl A1  6.598%
..92839C-AA-5 | 10/25/58 .ooeeiiiiiiiiiiiii . 06/01/2025 . |Paydown ........cooeeeieeeiiiennnnnns fonvniiiiiiiiiiiinns foiiiinn 226,936 |........... 226,936 [...vvnnnnen 226,935 |....oeeeen 226,861 |.ooooeeeieiiinns e FET T AT [ET T RTRIR 226,936 [ovvvvvvrrnnnnnnn forviiiiiins fo e 6,219 |. 10/25/2058 . [1.A FE ....
Washington Mutual Mtg RMBS Ser 2006-AR8 CI
..93362F-AB-9 | 1A2  4.926% 08/25/46 .........eevvrrrrvnriinnnnnns . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 90,719 [oeuvennnnn 91,901 [oeennine 82,064 |............ O P SN (SRR R 82,064 |.ooeeeiiiiiiiins eveeiinns 8,656 [.......... 8,656 [.....uuunnnn. 1,651 |. 08/25/2046 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI
..93363E-AB-1 | 1A2  4.823% 09/25/36 ........ceeeeeeiiienninnn, . 06/01/2025 . |Paydoun .........oooeeeiiiiiiiinniins fonininiiiiiiiiiinns feiiiiiiin, 686 |................ 729 | 730 |oveeeveiiinenns 669 |...eovvinnnns L A A L1 O L2 AU R (43) |ovvvvvnnnnns (X)) O 15 |. 09/25/2036 . |1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI
..93363N-AA-3 | 1A1  4.755% 10/25/36 .....evvvvrrnnnnnninnninnnns . 06/01/2025 . |Paydown ........cooeeeeiiiiiiiiniiins feneiiiiiiiiiiiiiens feiiiii, 3,100 [onnnnnnne 3,246 |ovvinnnnnnnn 3,256 [.unnnnnnn 2,900 |..oooeenns R I O (SRR R F I N 3,28 oo | (148) [evvvvvenns [RL1) ] 73 | 10/25/2036 . |[1.A FM ...
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 | 1A1  4.179% 11/25/36 ..coooeeeieiiiiiiiieiins . 06/01/2025 . |Paydoun ........cooeeeeiiiiiiiiniiins fenniiiiiiiiiiiiinns feiiiiin, 7,519 [oeeiiinnnns 7,488 |............ 6,871 [ouunnnnnne LG O O P P N 6,871 |ovvvrrriiiiinnn foninininnns 648 |...ovvinnnns (L2 137 [. 11/25/2036 . |1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2007-
..930348-AE-8 |HY2 Cl 2A2  3.548% 04/25/37 .......cceeeennnnns . 06/01/2025 . |Paydoun ........cooeeeeeieiiiinninnns fonvniiniiiiiiiiinns foiiiinn 166,182 |.......... 167,656 |.......... 128,877 |..cceeee. TR T PO R (S R R R 128,877 |ovvvvvvviviiinnn fonnnnne 37,305 |......... 37,306 |oeeeieins 2,666 |. 04/25/2037 . [1.A FM ....
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
..94980G-BF-7 |A33  5.434% 10/25/34 ....ccoeiiiiiiiiiiiiiinnnnns . 06/25/2025 . |Paydown ........oeeeeiiiiiiiiiiiiiies Joviiiiiiiiiiiiiiies foiiinnn, 261,235 |........... 261,235 |........... 252,030 [........... 247,243 |oovvvvviiiiiiins oiinnnns 8,112 [ foeeeinns 8,112 [ovviiiiiiins foeeeiiinn 255,355 |oiviiiiiiiiiins oveiennns 5,881 |..oveeees 5,881 [unnnnn. 6,934 |. 10/25/2034 . |1.A FM ...
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 29,154,067 29,254,829 29,107,657 25,931,453 52,648 91,503 3,125 141,026 29,088,299 65,774 65,774 500,798 XXX XXX
Areit CRE Trust CMBS Ser 2022-CRE6 CI A
..04002V-AA-9 15.553% 01/16/37 .oovvvvveiieiiiiiiiiiiiiiies . 06/17/2025 . |Paydoun ........oooeeeeiiiiiniiniinns fonnniiiiiiiiiiiiins feiiiiini 7,047 foooeinnnnne 7,047 ool 7,047 ool A O P U R R R TL087 oveveviirvniinnn [ fos e 169 (. 01/16/2037 . |1.A FE .
BPR Trust CMBS Ser 22-OANA CI A 6.210%
..05592D-AA-2 | 04/15/37 oovvviiiiiiiiiiii . 06/15/2025 . |Paydoun ..........cooeeeiiiiiiininins foniiiiniiiiiiiiinns foeen 8,700,000 |........ 8,700,000 |........ 8,678,407 |........ 8,697,729 [oevvvviinininnn foeeeiinnn 2,21 |eeeiiiiiiiiiien e 2,21 |oeeiiiiiiiiiinn e 8,700,000 |.ooevvvveiieeens fovveviiiiiiiiens feniiiiiiiiiiins o, 274,000 |. 04/15/2037 . |1.A ........
BPR Trust CMBS Ser 2022-0ANA Cl B 6.759%
..05592D-AG-9 | 04/15/37 eoovvviiiiiiiiiii . 06/15/2025 . |Paydown .........cooeeeiiiiiiiiiiinns feniiiiniiiiiiiiinns [ 10,500,000 |....... 10,500,000 |....... 10,473,803 |....... 10,497,219 [ovvvviiiiiiins foeeeiinn 2,781 [ e 2,781 [ oo (OO 0 R O R N 359,832 |. 04/15/2037 . [1.A ........
Banc of America Comm Mtg Tr CMBS Ser 2015-
..06054A-AV-1 |UBS7 CI ASB  3.420% 09/15/48 .................. . 06/01/2025 . |Paydown ........cooeeeiiiiiiiinnninns fonniiiiiiiiiiiiiins feiiiinn 278,489 |.....eeen. 278,489 |........... 286,840 |........... 278,441 [ e L PO AN [ 2 PO A R O P 3,928 |. 09/15/2048 . |1.A ........
Banc of America Comm Mtg Tr CMBS Ser 2016-
..06054M-AC-7 |UB10 CI ASB  3.019% 07/15/49 ........evvvvneeen . 06/01/2025 . |Paydoun ........ccoeeeeeieiiiinnnnnns fonniiiiiiiiiiiiiins foiiinnn 586,576 |........... 586,576 |........... 582,132 [cvvvnnnnne 585,467 [.vvvvviiiiiiins foeeeennnn 1,109 [ oo 1,109 [ oo N O P 8,365 |. 07/15/2049 . [1.A ........
Bank of America Comm Mtg CMBS Ser 2017-BNK3
..06427D-A0-6 |Cl ASB  3.366% 02/15/50 ........cceeeeeeeiinnns . 06/01/2025 . |Paydown ........cooeeeiiiiiiiinnninns fonniiiiiiiiiiiiiins feiiiinn 508,389 [.....eeen. 508,389 [........... 523,627 |.vvvennnee IR0 FO (1,183) |eeeeeiiiiieiees v (1,183) |oeeeeeeiiiieiees v BT O P 7,119 |. 02/15/2050 . [1.A ........
Benchmark Mortgage Trust CMBS 2018-B2 ASB
..08161C-AF-8 |3.780% 02/15/51 ...cevvvvriiiiiiiiiiiiiiiiiiiiiieas . 06/01/2025 . |Paydoun ........ccoeeeeeieiiiinnnnnns fonniiiiiiiiiiiiiins foiiinnn 403,437 |........... 403,437 |ovvvnnnnen 415,539 |.....oees 405,088 |...oooeieiiiiins |eeeens (1,651) [euvveniiiniiinns s (1,651) [euvvviiiiiiiins oo 403,437 [ovvvvviiiiiiiinn fors e e 6,358 |. 02/15/2051 . [1.A ........
Benchmark Mtg Tr CMBS Ser 2018-B1 Cl ASB
..08162P-AV-3 |3.602% 01/15/51 ..eevvvviriiiiiiiiiiiiiiiiiiiiiees . 06/01/2025 . |Paydown ........cooeeeiiiiiiiinnninns fonniiiiiiiiiiiiiins feiiiinn 309,925 |........... 309,925 |........... 319,205 [.........e. 311,459 [ oo (1,534) |oeeveeeiiiiiiins e (1,534) |oeveeeiiiiiiiins e 309,925 [ovvvvvvvvnnniinn forviiiiiiiins o e 4,654 |. 01/15/2051 . |[1.A ........
CD Commercial Mortgage Tr CMBS Ser 2017-CD3
.. 12515G-AE-7 |Cl AAB  3.453% 02/10/50 .........cceeeeeeiennns . 06/01/2025 . |Paydoun ........ccoeeeeeieiiiinnnnnns fonniiiiiiiiiiiiiins foiiinnn 240,849 |........... 240,849 |........... 248,062 |........... 241,654 [ooeiiiiiis s [E10C) N O RSN [E10C) N O RN 240,849 [ovvvvviiiiiiiinn foris e 3,467 |. 02/10/2050 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR24 Cl A4
.. 12503J-BE-5 |3.432% 08/10/48 ....ooovvvvriiiiiiiiiii . 04/01/2025 . |Paydoun .........cooeeiiiiiiiinnnnnns foniiiniiiiiniiiiins foens 18,270,491 |....... 18,270,491 |....... 18,452,364 |....... 18,261,898 |......cceeeeeees et (3,800) [ovvvvvvrvnnnnnnn foreeenn (3,800) [ouvvvvrrvnnnnnnn foreenn 18,258,008 [...ccooeiiiiiins |eeenens 12,388 |......... 12,33 |........... 209,014 (. 08/10/2048 . |1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR26 C| A4
.. 125930-BE-9 |3.630% 10/10/48 .......evvvvrvrirrniiiiiiiiiiiinnnns . 06/01/2025 . |Paydoun .........coeeeiiiiiiiiiiinins foniiiniiiiiiiiiiins fonen 1,003,928 |........ 1,003,928 |........ 1,028,573 |........ 1,005,765 |.oevvvviviiennnn fovnnnns (1,837) [euvvenniiiiiinn s (1,837) [euvveniiiiiiinn foeeenn 1,003,928 |oooeeeeeieieees v e o, 18,221 |. 10/10/2048 . [1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 C| ASB
.. 12593Y-BC-6 |3.525% 02/10/49 ..coooeeiiiiiiiiiiiiiiiiiien . 06/01/2025 . |Paydoun ........cooeeeiiiieiiiinninns feviiiiiiiiiiiininns foenan 1,475,629 |........ 1,475,629 |........ 1,519,868 |........ 1,476,850 |..coovvvvieennns fovnnnns (1,221) |eeeeeiieieiiiees v (1,221) |eveeeeiiiiiiiees v 1,475,629 [oovvvveiniiiiis o e e 21,253 |. 02/10/2049 . |1.A ........
Credit Suisse Mortgage Trust CMBS Ser 2016-
..12504P-Ali-1 |NXSR CI ASB  3.565% 12/15/49 .. . 06/01/2025 . | Paydoun ... .. 430,845 430,845 438,684 |...........431,230 [.... .430,845 |.. . 12/15/2049 . [1.A ........
Comm Mortgage Trust CMBS Ser 2015- B
.. 126350-BE-9 |3.404% 10/10/48 .....ovvvvvviiiiiiiiiiiiiiiiiiienes . 06/01/2025 . |Paydown .........cooeeeiiiiniiiinnins fonininiiiiiiiiiiens fonens 1,723,685 |........ 1,723,685 |........ 1,775,344 |........ 1,728,417 [ | (£ 1)) R RN (A1) R R I 7 T O S N 23,766 |. 10/10/2048 . |1.A ........
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 Cl AAB
. 17291E-AX-9 |3.512% 12/10/49 .. . |- 06/01/2025 . | Paydoun ... .. 419,323 419,323 427,436 |...........420,547 |.... 419,323 |.. . 12/10/2049 . (1.A ........
GS Mortgage Securities Trus
..36251X-AS-6 |GS4 Cl AAB  3.278% 11/10/49 ................... . 06/01/2025 . |Paydown .....ooeeveeeeeeeiiiiiiiiiees fovvviiiiiiiiiiiiiies foiiinnns 367,956 |........... 367,956 |........... 378,397 |.......... 368,687 |..oooviiiiiins oeeeieens (731) forenennnnniiies foveeiiinnn (731) fornennnnniiiins foeeeiinnns 367,956 . 11/10/2049 . [1.A ........
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GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 |GS5 CI AAB  3.467% 03/10/50 .......cevvvennnnne . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 102,784 |........... 102,784 |oeeeennnnns 105,567 [..venn..n. 103,118 |oevvvviiiiiiiins ferniiinnnns [ReCT T FOU FR (R FOUU E (0720 O N A NN 1,485 |. 03/10/2050 . |1.A ........
Impact Funding LLC CMBS Ser 2010-1 CI A1
.. 45257TH-AA-5 |5.314% 01/25/51 .. . 06/01/2025 . | Paydown ... .. 199,652 199,652 199,760 |...........199,576 |.... .199,652 |.. .. 4,519 |. 01/25/2051 . [1.A FM ....
Ladder Capital Comm Mtg
..50190D-AE-6 [ASB  3.357% 07/12/50 . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 367,867 |.......... 367,867 |.....eennnn 378,885 |...uuunnnnn 369,308 [....vvviiiiiinn foeeeenn (1,4410) | e (1,441) | e FCLC TR A R AN N NN 5,135 [. 07/12/2050 . [1.A ........
Merit CMBS Ser 2022-MHIL Cl A 5.126%
..55293D-AA-9 [ 01/15/27 evvvviiiiiiiiiiiiiiii . 04/15/2025 . |Paydomn ...ccevenvrriiinnniieiiiinn Jeineeeeiiiinnees foees 1,212,717 |........ 1,212,717 |........ 1,207,618 |........ 1,212,600 [ooveiviiinnines forriiiinnnns L L VA T RN N7 [ [ L7225 A VA PO FORUUU R RN 20,987 |. 01/15/2027 . |1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 .........envnnnenn . 06/01/2025 . |Paydomn ...ccvvennevriiininiieiiiinn Jeneneeiiiiinnees foens 1,157,279 |........ 1,157,279 |........ 1,189,980 |........ 1,160,456 |..ooovvvveeeenns fovnnnns (BA77) [errviiiiiiiiis foeeens (K7 V40 ) U R L 7474 P FOURUU RN RN 17,590 |. 12/15/2049 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
..61691G-AQ-3 |ASB  3.514% 12/15/49 .....covvvviiiiiiiniinins . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 219,889 |[........... 219,889 |........... 226,472 |.....ouuenn 220,415 [oveiiiiiis e (G570 ) F R (G570 ) FRR R P Lo 11 R R R R, 3,408 |. 12/15/2049 . |1.A ........
Morgan Stanley Cap | Tr CMBS Ser 2015-MS1 ClI
..61765D-AT-5 [A3  3.510% 05/15/48 .....ovvvvvviniiiiiiiininnnns . 05/01/2025 . |Paydomn ...ccvvenneviiiinininiiiiins Jeineeeeiiiinees foes 2,880,778 |........ 2,880,778 |........ 2,909,404 |........ 2,877,573 |ovviiiieiinenn foeeeeinnnn 3,205 |oviiriiiiiiiinn eenninns [TV S FO N 2,880,778 [ooovveviiinnnns foveeiiiiiiniiins oo e 36,681 |. 05/15/2048 . |1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 Cl
..61766L-B0-1 [ASB  3.288% 01/15/49 ...eevvviiiiiiiiiiiiiinnnnns . 06/01/2025 . |Paydonn ...ccvvuenvviiiiiiiiiiiiiiinn fenineeeciiiees fees 1,043,492 |........ 1,043,492 |....... 1,074,782 |........ 1,042,986 |oovvveniiiiinnns Jovneneenens LIV R R LIV PO QI CZE R 2 RN ) AR A, 14,315 |. 01/15/2049 . |1.A ........
WFLD Mortgage Tr CMBS Ser 2014-MONT CI A
..92930G-AA-5 [3.880% 08/10/31 ...iiiiiiiiiiiiiiiiie i . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens R.197 | 2197 | 39,267 |...ccevnnnnn 41,039 [ooiviiiiiniiees i I 1< R RN I 1 O RN L7 1 R R S R, 666 |. 08/10/2031 . |1.A ........
WFRBS Commercial Mtg Tr CMBS Ser 2014-C24 CI
. 9203K-AJ-7 [XB  1.023% 11/15/47 .coovviiiiiiiiiiiiies . 05/01/2025 . |Paydomn ...ccvuuniriiiiiiniiiiiiinn Jeiinneeeeiiineees s e e GG O O O N N R R R R 12,102 |. 11/15/2047 . |[1.F Z .....
Wells Fargo Comm Mtg Tr CMBS Ser 2015-C28 Cl
..94989J-AZ-9 A4  3.540% 05/15/48 ......ovviiviiinnniiiiininnns . 04/01/2025 . |Paydomn .....euunvveiiiiniiniiiiiinnn foreinneeeiiiinneens o 11,229,421 |....... 11,229,421 |....... 11,540,424 |....... 11,227,183 [oeeiiiiiiiies feeeeeeees P R RN P U R 11,229,421 [ v v foeviiiinnns 132,507 |. 05/15/2048 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2015-NXS3 Cl
..94980V-AE-9 [ASB  3.371% 09/15/57 ..eevvviviiiininniiiiinnnnns . 06/01/2025 . |Paydomn ...covvvenvviiiiiiiiiiiiiiinn fennineneciiiinees fees 1,451,232 |........ 1,451,282 |........ 1,494,711 |........ 1,451,020 |oeeveviiiinnnn Jovneeeeens 4 R E P24 FRRR ERN RIS X 7 RN FO R R R 16,877 |. 09/15/2057 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl
..95000C-BC-6 |ASB  3.382% 01/15/59 ....evvvvvviiininiiiiiinnnn . 06/01/2025 . |Paydonn ...cevvvnneieriiiiiiiiiiiins fenineeeeiiinees fees 1,435,289 |........ 1,435,289 |........ 1,478,337 |........ 1,436,481 [ |oeeenn (1,192) |vevieieieiiiees v (1,192) |ovvvvieniiiiin ovveennn LIRSt R FOR RN R 20,098 |. 01/15/2059 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl
..95000D-BE-0 [ASB  2.911% 06/15/49 ....evvviiiiinnnnniiiiinnnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 271,761 |.....oeees 271,761 |oooeeeeens 217,418 |oveeennnnn 271,921 [oiiiiiins e (R [CI0) ) PO R (R [CI0) ) P R -2 (- R R AU R N 3,299 . 06/15/2049 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl
..95000J-Al-8 [ASB  3.486% 12/15/59 ......evviiiiiiiniiiiiinnnn . 06/01/2025 . |Paydomn ...ccvvennivriiininiieiiiinn Joneeeeiiiinees foes 1,074,450 |........ 1,074,450 |........ 1,104,634 |........ 1,075,790 |ovvvvvviiiiiines fovnnnnnns (1,339) |oevereieiieiiees v (1,339) |oeveveiniiiiinn oveennnn 1,074,450 |oveeniviiiiiins o oo o 15,615 |. 12/15/2089 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 Cl
..9500IN-AlI-8 [ASB  4.147% 06/15/51 ...ovvvivvnnnniiiiiinnnnnns . 06/01/2025 . |Paydomn ...eevueniiiiiiniiiiiiiiinis Joviininniiiiinenes fonnenenns 241,282 |..ioeeennns 241,232 |oeeennnnns 248,456 |........... 242,940 |ovvvvviiiiiiiinn fovennnns (1,708) [ovvvvvvnnnnnnnne foreennnn (1,708) foveeiiiiinnnns Jovenennees 241,282 [ Lo o 4,171 |. 06/15/2051 . |1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 68,156,609 68,156,609 69,164,961 68,155,446 (11,229) (11,229) 68,144,216 12,393 12,393 1,267,432 XXX XXX
American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 [AR3  5.638% 01/15/32 ..eevvvnniiiiiiiiiiiiiiinnn . 04/15/2025 . |Paydomn ...ccvvvneriiiinininiiiinnn Jenneeeeiiineees foeeeeein 479,055 |........... 479,085 |........... 479,085 |........... £ N R O R R 479,055 [oveeiiviiinnns fooviiiiiiis e s 14,198 |. 01/15/2032 . |[1.A FE ....
ALESCO Pfd Fdg Ltd ABS Ser 5A Cl A2  5.235%
L01448T-AB-0 [ 12/23/34 ..oiiiiiiiiiiiieeeec s . 06/23/2025 . |Paydonn ...ccvvuneiiiiiiiiiiiniiiinn e fees 2,301,232 |........ 2,391,232 |........ 1,040,186 |........ 1,350,777 [oeevriiiiinenes [t 1,040,455 |oovveiiiiiinnnn Jovnen 1,040,455 |oovvviiiiiiiinn Joevennnn 2,391,232 |oeeiiiiiiiiins e e e 63,246 |. 12/23/2034 . |1.A FE ....
Apidos CLO CLO Ser 2015-22A ATR  5.594%
..03765X-AG-1 [04/20/31 .oevveniiiiiiiiiieiiii . 04/21/2025 . |Paydomn ...ccvveneiiiiiiiininiiiiinn Jenneeeeiiineees foeneeein 118,919 [........... 118,919 |o.eeennen. 118,919 |oeeennnnns L8 O O N N AR N LLECTRC LI R FORRRR RN NN 3,474 |. 04/20/2031 . [1.A FE ....
Apidos CLO CLO Ser 2020-33A Cl AR  5.687%
L.03768M-AJ-6 [ 10/24/34 . .oovvnniiiiiii . 04/24/2025 . |Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn oo 20,800,000 |....... 20,800,000 [....... 20,800,000 |....... 20,800,000 [ovvvvvevnnnns fooveviiiiins [ [ [ [ 20,800,000 [oeeunverevvnnnns fovveriiiiiiiiins foeeiieiiiis e 618,227 |. 10/24/2034 . |1.A FE ....
Apidos CLO CLO Ser 2020-33A Cl BR  6.137%
L.03768M-AL-1 [10/24/34 . .oovvriiiiiiiiiii i . 04/24/2025 . |Redemption 100.0000 ....... [oeeeieiiiiiiiiiiinn o 14,200,000 |....... 14,200,000 [....... 14,200,000 |....... Q{00000 I R RO AR R N RN 14,200,000 [.ooevvvvennnes fooviiiiiiiiins o [ 454,364 |. 10/24/2034 . (1.C FE ....
Apidos CLO CLO Ser 2020-33A CI CR  6.437%
L03768M-AN-7 [ 10/24/34 . .oovveiiiiiiiiiin . 04/24/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,600,000 |........ 1,600,000 |........ 1,600,000 |........ 0 O O R RN 1,600,000 [..oocevveiiinee foorriiiiiiis fois s 53,623 |. 10/24/2034 . [1.F FE ....
Blackrock DLF IX CLO Ser 2020-IX CI A-1
..0026111-AA-2 [5.784% 07/21/30 .eevvvniiiiiiiiiiiiiiiiieceeeees . 04/21/2025 . |Paydonn ...ccevveneiiiiiniiiiniiiinn e fees 3,059,360 |........ 3,059,360 |........ 3,059,360 |........ B 0:5Te 1 O O R RN 3,059,360 [....ccvvviiinne foorriiiiiiis s s 95,381 |. 07/21/2030 . |1.A FE ....
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [ 07/21/30 wevvvniiiiiiiiiiiiiiii e . 04/21/2025 . |Paydomn ...ccvueneiiiiiiiniiiiiiinn Jeneeeiiiineees o 147,109 |........... 147,109 |ooeeeennnns 147,109 |...........128 441 [........ 18,668 [.....ccooeeeers [oorrriinniins feniiins 18,668 |.oevvveeiiiiiinn Joevininnnns 147,109 . 07/21/2030 . |3.C FE ....
Dryden Senior Loan Fund CLO Ser 2019-76A CI
..262521-BE-8 [A1R2  5.626% 10/15/37 .. . 05/01/2025 . | Paydown ... (D). . (Df.... . (N)].. . 10/15/2037 . |1.A FE ....
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FNA Trust RMBS Ser 25-1 CI A 5.623%
..30340-AA-3 [ 03/15/45 ..eevviniiiiiii . 06/15/2025 . |Paydomn ....cevunniviiiinnniiiiiiinn feiineeeeiiiinees foens 1,706,397 |........ 1,706,397 |........ R0 O O R R RPN 1,706,397 |oveenvviiiiinns foveeniiiiiiins o oo 15,248 |. 03/15/2045 . |1.F FE ....
FIC Funding LLC ABS Ser 2024-1A CI A 5.440%
..31425B-AA-5 | 08/15/36 ... .. |- 06/15/2025 . | Paydown ... ..5,002,974 |........ 5,092,974 |........ 5,092,793 |........5,092,758 |......cooevrnnn ovvrvnnnnnnn 216 ooviiiiiiiiiiis v 216 i e 5,092,974 |.. ...117,436 |. 08/15/2036 . |1.A FE ....
FortiFi RMB!
.. 34964M-AA-2 [ 03/20/57 eevveniiiiiiiee e . 06/20/2025 . |Paydomn ....ceuuniiiiiiininiiiiiiinn Jerneeeeiiiees foeneeein 104,127 |........... 104,127 |oeeeennnnns 104,121 o 104,122 [ oot (72 PO RN (2] P A (030 I R RN - PO 8 | 1,620 |. 03/20/2057 . |1.A FE ....
Goodgreen Trust LBASS Ser 2020-1A CI A
.. 38217T-AA-3 [2.630% 04/15/55 ..oovvvvvniiiiiiiiieiecciiie . 06/15/2025 . |Paydomn ...ccvuuniiiiiininiiiiiiinn Jonneeeiiiieees foeneeein 185,599 |o....ennnn. 185,599 |........... 185,506 |...........185,518 [...ccviiiiiis il L1 I O R L1 I PO R 185,599 [oovvvvviiiinnes oo [ s 2,044 |. 04/15/2055 . [1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 ......ceevvvnenereiiiniiieeieinnnn . 06/15/2025 . |Paydomn ..ccvvuniiiiiiiiininiiiiinn Jerneeeiiiieees o 257,463 |........... 257,463 |........... 259,131 [.ooiinnnnn258,943 | e (1,480) [oevviininenns o (1,480) [oevniiiiiinnns o 257,463 [ooeeeiiiiinens fooiiiiiii [ s 2,923 |. 10/20/2056 . |1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A Cl A
..38217V-AA-8 [3.740% 10/15/52 ..covvvvriiiiiiiiiiieiiiiieeeees . 06/15/2025 . |Paydomn ...ccvvveiiiiiiniiiiiiiiinn fennneeeiiiiees feeeeeens 90,589 |.....ceenn. 90,589 |........een. 90,547 [..ovvvrennns L1V T I R R 2 I R A O E (LU 1 Y R R RN 1,200 |. 10/15/2052 . |[1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...evvvviiiiiiiiiiiiiiiiieeees . 06/15/2025 . |Paydomn ...ccvveniiiiiininiiiiiiinn Jenneeeeiiieees o 136,360 |........... 136,360 [oeveennnnns 138,392 |.oivvvennns 138,026 [ovvvenivviinnnns fovennnns (1,666) [.oeeevvenennns forreees (1,666) [coeneeeeirnnns foreeeeens IOV I R AP R NN 2,243 |. 10/15/2054 . [1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A Cl A
..38218G-AA-0 3.930% 10/15/53 ...cvvvvvnniiiiiiiiiieieciiiis . 06/15/2025 . |Paydomn ....cvuunviiiiiiiiiiniiiiinn feriieeeeiriiees [ 8,060 |[.....cevnnnns 8,060 [eeirrrnnne 8,460 |..oeuunnnnn. FEC T O ER (<7 1) F (7)1 F R, L0 O O R AR 121 |. 10/15/2063 . |[1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
..38218J-AA-4 [ 10/15/56 ..evvviiiiiiiiiiiiiii e . 06/15/2025 . |Paydomn ...coevvniiiiiiiiiiiiiiiiins fenineeeiiiies feeeeeens 84,276 |............ 84,276 |............ 84,150 |......ceeens - A PO RN o1 O O, o1t R F -7 R FO N RN R, 2,340 |. 10/15/2056 . |1.A FE ....
Home Tax Solutions LBASS Series 2021-1 Cl A
.. 40456H-AA-5 [ 1.411% 08/25/36 .....evvivviiinniiiiiiiiieeeees . 06/23/2025 . |Paydomn ..ccvveniiiiiininiiiiiiinn Jeneeeeiiieees foeneein 645,913 |........... 645,913 |........... 645,902 |........... 645,905 [...occvvnnienns fooviiiiinnns L PO RN L PO R 645,913 [oooooiiiiiinins oo [ s 3,949 |. 08/25/2036 . |1.F FE ....
Home Tax Solutions LBASS Series 2021-1 Cl A
.. 40456H-AA-5 [ 1.411% 08/25/36 .....evviiviininiiiiiiniieeeeees . 06/27/2025 . | Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn oo 10,120,056 |....... 10,120,056 |....... 10,119,889 |....... 10,119,937 [ovvvviiiiinnes o LT AT RN LT R 10,120,056 [..ooovvvvvnnnees fooviriiiiiiis [ [ 311,707 |. 08/25/2036 . |1.F FE ....
Hero Funding Trust LBASS Ser 2015-1A CI A
L 42770L-AA-1 [3.840% 09/21/40 ..eevvenniiiiiiiiiieiiiiieeeees . 06/20/2025 . |Paydomn ...covvuniiiiiiiiiiniiiiiinn fenieeeiiiies feeeeeens 38,728 |............ 38,728 |............ 38,943 ..o 38,875 |iiiiiiiiiiiinn e (L0 N O R [RLT0 1 P R oL T RN RO R RN 754 |. 09/21/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-2A CL A
L A2770U-AA-1 83.990% 09/20/40 .....eevvnnriiiiinnniiiiiiniins . 06/20/2025 . |Paydomn ....ovvuniiiiiiiiiiiiiiiinn fereeeeeiiies feeeeeens 25,286 |oeeeunnnnnn 25,286 |......oeennn 25,283 |ocoeieenne 25,285 [oooviiiiiiiinns ot /2 PO RN -2 PO R 25,286 [..ooovvvninnnns fooriiiiis e e 512 |. 09/20/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A Cl A
LA2TTAT-AA-3 [4.280% 09/20/41 oovvvenniiiiiiiiiiecciiees . 06/20/2025 . |Paydomn .....evuniiiiiiniiiniiiiiinn fenneeeiiiies feeeeeens 23,093 |oeennns 23,093 [o..ooeeenne 23,09 | AV R LI PO AN LI R 23,093 [ooooiiiiiiiiinns oo e e 503 |. 09/20/2041 . |1.A FE ....
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
.. TA041E-AC-9 [5.586% 03/23/35 ...cevvvvveniiiiiiiiineeeciiiins . 06/23/2025 . |Paydomn ...covvunniiiiiiiiininiiiinn fenieeeeeiiies feeeeeen 12,993 [oeeeee 12,998 [oooiiiiinns 721 | 241 PR I 12,2711 [ o V207 R O RN (L2815 O N ) RN 367 |. 03/23/2035 . |1.C FE ....
Preferred Term Sec Ltd VI LBASS Trust
..74041N-AB-1 |Preferred CDO  5.460% 12/24/33 ................ . 06/24/2025 . |Redemption 100.0000 ....... . 12/24/2033 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
..74042C-AA-6 |5.385% 03/22/38 ......cvvveniiiiiiniieiiiiiins . 06/23/2025 . |Paydoun ......euvviiiiiiiiniiiiiinnns . 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS XVII Sr Nt Ser
. TAD42E-AA-2 |A-1  4.984% 06/23/35 ....ovvvvvviiininieiiiinne . 06/23/2025 . | Redemption 100.0000 ....... . 06/23/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP
.. TAD42E-AC-8 |5.384% 06/23/35 ....cevvvveniiiiiiiinieiiiiiinns . 06/23/2025 . |Paydoun ......euvviiiiiiiiniiiiiinnns . 06/23/2035 . |1.E FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAOA2H-AA-5 |4.934% 12/22/35 ...eevvviiiiniiiiiiiiiiee e . 06/23/2025 . |Paydoun ......euvviiiiiiiiniiiiiinnns . 12/22/2035 . |[1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..74042J-AA-1 [PTP  4.673% 03/22/38 ... ... |- 06/23/2025 . | Redemption 100.0000 ....... . 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LB
.. TA042M-AE-6 |PTP  5.214% 09/22/36 .......evvvvvvriinnnnnnnns . 06/23/2025 . |Paydoun ......euvviiiiiiiiniiiiiinnns . 09/22/2036 . |1.C FE ....
Preferred Term Sec Ltd LBASS FIt Rt Nt Cl A-1
..740421I-AA-2 |PTP  4.964% 09/23/35 ... .. |- 06/23/2025 . | Paydoun ... . 09/23/2035 . |1.A FE ....
Preferred Term Sec Ltd LB
.. TA04201-AB-0 |5.066% 09/23/35 ....cevvveniiiiiiiiieieiiinis . 06/23/2025 . |Paydonn .....eevvviiiininniiiiiiinnn foeeeeeeeeiiineeees [ 359,104 |l 359,104 |...........209,902 |...........209,902 |ooeriiiiinnnn Jonennnnn89,202 |oviiiiiiiiiins [oeeennnnn89,202 [oaiiiiiiiiiins feeeenn389,104 o [ [ [ 9,205 . 09/23/2035 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
..TA043A-AC-5 |FP PTP  4.784% 12/22/36 . 06/23/2025 . |Paydown ... ... 1,001 .93 ... . 12/22/2036 . |1.A FE ....
Preferred Term Sec Ltd LBASS
.. 74043A-AD-3 [PTP  4.894% 12/22/36 ......ccovvvviviivunnnninnns . 06/23/2025 . |Paydomn ..ieevueniiiiiiiiiiiiiiiiins Joveiinieiiiiinnnnes foreeeieiann 8,261 [..ooovnnnns 8,261 |.oooenns 7,875 |oveennnnnnns LT O 0 A AP APy 4 A AP A 1 N S N [T TP OPPPTN 205 |. 12/22/2036 . |1.A FE ....
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RR Ltd CLO Ser 2021-19A CI A1 5.658%
L. T4983A-AA-1 | 10/15/35 oooveiiiiiiiiii . |Redemption  100.0000 ....... [eceeerririiiiiiinnns 12,650,000 12,650,000 12,650,000 |.......12,650,000 |....coooeiiiinns Joevriiiiiiiiiis fovnvviiiiiinens fovinviininininn o fon B O 0 O O R N 352,152 |. 10/15/2035 . [1.A FE ....
RR Ltd CLO Ser 2021-19A CI A2  6.168%
.. T4983A-AC-7 110/15/35 ... . |Redemption  100.0000 ....... |oeerrrrrrrririnnnns founnns 3,900,000 |........ 3,900,000 |........ 3,900,000 |........3,900,000 |.coeeerriiinnns Jooveriiiiiiiiins fovverriviiiieens fevviniiiiiiiinn Lo o 3,900,000 |.. .. 117,961 |. 10/15/2035 . [1.C FE ....
Renew LBASS .
L 75973L-AA-6 | 09/20/52 ....cooeeiiiieiiiii SPaydoun ..o [ [ 14,502 |ooeeveeeens 14,502 |............ 14,498 |............ LI R R < Y RN L Y N 360 |. 09/20/2062 . (1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 | oeeeeeeiie CfPaydown ..o [ 174,167 174,167 |oeeeennnnns 174141 | L Uy PO N 19 [ 19 e e VL30T FOTSURU [ R R 1,702 |. 11/20/2056 . [1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1AR  5.554%
..915328-AU-2 | 04/20/31 .ooeviiiiiiiiii Paydoun oo e 1,146,973 |........ 1,146,973 |........ 1,146,973 |........ 1,146,973 [ooeeeiieiiiiiies e i e o s 1,146,973 |ooooeeeeiiiiiins i e o, 33,276 |. 04/20/2031 . |1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1B2  1.842%
.916328-BE-7 | 04/20/31 oooveiiiiiiii SPaydoun oo [ [ 2,085,405 |........ 2,085,405 |........ 2,085,405 |........ 2,085,405 [ovvvvvvvvnnnnnnn forviiiiiiiiiis e e e o 2,085,405 [ooevvvvvirininnn fonnniiiiiiiis fo e 19,207 |. 04/20/2031 . [1.A FE ....
Preferred Term Secs XIX LBASS Sec Nt ~ 4.934%
LG72212-AA-4 | 12/22/35 SPaydoun .o [ [ 9,413 |........... 93,413 | 63,318 |............ LK T AU 19,350 |ooveveieiiiiiins [ 19,380 [ovniiiiiiiiiiis oo Lo ) Ay . 12/22/2035 . [1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..G7222R-AA-8 |4.934% 03/22/38 ... . | Paydoun . . 03/22/2038 . [1.A FE ....
Preferred Term Sec
..G7222R-AA-8 4.934% 03/22/38 .....coveuvnviiiiiiiiiiiiiiiiinnnnns Redemption  100.0000 ... feeeeeiiiiiiiiinnns (37,570) |oeerennnne (37,570) [.uunneeen (25,720) .o (29,374) [ovvveeeiiiines o (8,196) [ovvvvvvvvvvennne foveeeene (8,196) [ e (87,570) | Jeveeeiiiiiiiiies foiiiiiiiiinnn, . 03/22/2038 . [1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 82,007,114 82,007,114 80,485,878 79,105, 161 1,176,878 82,007,106 8 2,304,872 XXX XXX
BRAVO Residential Funding Trus RMBS Ser 2025-
..10567U-AA-5 |SR1 A1 PIMCO  3.000% 03/25/45 ................. Paydown ......evvvviiiiiiiiiiiiiiiins fo 572,515 |........... 572,515 |........... 54,156 [ovvvveviiiiiiiiin fooviiiiiiiiiiins o 31,359 | 31,389 i i, 572,515 |ovvvvvvnnnnnnn fovvviiiiiiiiiins o e 2,759 |. 03/25/2045 . |2.C FE
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 572,515 572,515 541,156 31,359 572,515 2,759 XXX XXX
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 | A 3.732% 10/17/52 «cooeeeeiiiiiiiiiiiiiiie Paydown ......eevvviiiniiiiiiiiiiinns fon 33,783 |t 33,783 [oennnnnn 36,762 |............ 34,185 oo e (401) [euvvvmmnnnnnnnns e (A0 | s B L O P N 517 |. 10/17/2052 . [1.A FE .
AXIS Equipment Finance Recv ABS Ser 24-2A Cl
..03238B-AB-9 |A2  5.190% 07/21/31 .evvrrniiiiiiiiiiiiinnne Paydoun oo e 542,748 |........... 542,748 |........... 542,673 |...ovunnnee 542,685 [..vuvviiiiiiins e (X7 IO N . < I RO R 542,748 |ovvvvvvvviiiiinn foviins e e 11,814 (. 07/21/2031 . |1.A FE .
Aven Blackstone PVTABS Aven Class B 6.784%
..06368*-AB-1 102/19/55 ...coooeeiiiiiiiii . |Redemption  100.0000 ....... |oeeerrrrrrrrininnns foruninnnns 16,534 |...oooeeens 16,534 |............ L S N R R F LT S (RN 134 (. 02/19/2056 . [2.C Z .....
Aven Blackstone PVTABS Aven Class B 6.784%
..06368*-AB-1 102/19/55 ...cooeeeiiiiiiiii . |Redemption  100.0000 ....... |.eeeeeiiiiiiiiiiinns | 23,585 |............ 23,585 |oeeeeeenns 5 O e O P Y N R O P N 444 1. 02/19/2055 . |2.C PL
Aven Blackstone PVTABS Aven Class C  7.900%
..05368*-AC-9 102/19/55 ...oooeeeiiiiiiii . |Redemption  100.0000 ....... |oeeerrrrrrrrininnns foruninnnns 17,724 |............ 17,724 |............ L O S (N O R F 7,728 e o fo 167 |. 02/19/2055 .|3.C Z .....
Aven Blackstone PVTABS Aven Class C  7.900%
..05368*-AC-9 |02/19/55 ... . | Redemption . 02/19/2085 . [3.C PL
CCG Receivables
.. 12512X-AB-9 |5.820% 09/16/30 Paydoun oo e 180,223 |........... 180,223 |........... 180,209 |.......... LV A O RN T P N 180,223 . 09/16/2030 . [1.A FE ....
Capteris Equipment Finance ABS Ser 24-1A Cl
..14077A-AB-2 | A2  5.580% 07/20/32 .. . | Paydoun ... .. 360,939 360,939 362,011 ..361,859 |.... .360,939 |.. . 07/20/2032 . (1.A FE ....
First Help Financial L
..31568A-AB-2 |5.690% 02/15/30 ...oevvvvviieiiiiiiiiiiiiis Paydoun oo e 144,899 |........... 144,89 |........... 144,888 |........... 78 U s - R O U I R R 144,899 . 02/15/2030 . 1.C FE ....
FirstKey Homes RMBS Ser 2020-SFR2 CI A
..33767J-AA-0 | 1.266% 10/19/37 . | Paydoun ... .. 365,965 365,965 365,854 |[...........365,772 |.... .366,965 |.. . 10/19/2037 . (1.A FE ....
FirstKey Homes RMBS
..33767M-AA-3 | 1.339% 08/17/37 .ovvvvvvviiiiiiiiiiiiiiiiiiiiiaes S| Paydonn i | 146,888 146,888 |........... 146,950 |........... 146,823 |...cooeeeiiiiins e, (17 PO N .. I R 146,888 [...ovvvvvvvvnnnn fovnniiiiiiins o 755 |. 08/17/2037 . [1.A FE ....
Foursight Capital Auto Rec Tr Ser 2024-1 CI
..35105A-AB-3 |A2  5.490% 01/16/29 .......evvvvvrvrrnnnnnnnnnnnns Paydoun oo e 19,477 |.......... 19,477 |........... 19,473 |........... 9,475 oo s 2 O Y SN L O N N 2,707 |. 01/16/2029 . [1.A FE .
M&T Equipment Notes ABS Ser 2024-1 Cl A2
..56376Y-AB-1 4.990% 08/18/31 ....ovvvrriiiiiiiiiiiiiiiiiiiiiiees S| Paydonn e | 270,000 [..eeeennns 270,090 |........... 270,057 |........... 270,085 |...oooeeeeeeeies e P PO . I R R ) P N 6,275 |. 08/18/2031 . [1.A FE .
Mid State Tr X LBASS Ser 10 CI M1  6.280%
.. 59549R-AC-8 | 02/15/36 ..ovvviiiiiiiiiiiiiiiiiiiiiei |Paydown ..ooeiiiiiii e, 184,614 |........... 184,614 |........... 155,239 |........... 155,239 [ovvvvvinninins foeeennd 29,376 | 1onn29,376 v foiiiinnns 184,614 | Joveviiiiiiiiies foviviiiiiiiis fooiiiinnnn, 4,809 |. 02/15/2036 . [2.B FE ....
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Mid State Tr LBASS Ser 11 CI M1  5.598%
.. 595490-AB-9 | 07/15/38 .eevvvviiiiiiiiiiiiiiiiiiieeeeeee . 06/15/2025 . |Paydoun .........cooeeeiiiiiiiiiinins foviiniiiiiiiiiiinns foiiiiinn 46,680 [.....eeenn. 46,680 |............ 46,679 |............ Lo O i O R L O O S N 1,087 |. 07/15/2038 .|2.B FE ....
NVEF Funding LLC ABS Ser 2024-A CI A2
..62919U-AB-9 |5.150% 12/15/31 . 06/15/2025 . |Paydown ..........cooeeeiiiiiiiiinins foniiiniiiiiiiiiinns fonen 1,750,8% |........ 1,750,8% |........ 1,750,706 |........ 1,750,734 |oeovveririniiins fovvvnnnnnnnn 162 s o 162 | | 1,750,896 |.. . 12/15/2031 . [1.A FE ....
NVEF Funding LLC LBAS
..62020K-AC-6 |3.350% 10/16/28 .......evvvvvviiiiiiiiiiiiiiiiinnns . 06/15/2025 . |Paydoun ..........cooeeeiiiiiiininins foniiiiniiiiiiiiinns foeen 1,611,822 |........ 1,611,822 |........ 1,611,748 |........ 1,611,813 | [ [ R A [ O R LI O S N 22,558 |. 10/16/2028 . |1.A FE ....
AMSR Trust ABS Ser 2020-SFR4 CI D 2.006%
L.B6981F-AD-2 | 11/17/37 ..vvvviiiiiiiiiiiiiiiiiiiiiis . 05/01/2025 . |Paydoun .........coooeeiiiiiiiininins foniiiniiiiiiiiiiins fonens 6,869,000 |........ 6,869,000 |........ 6,239,789 |........ 6,691,007 |..ccoeeeeeeennns |oeeens 177,993 |ovvvvviiiiiiiinn o 177,993 |ovvvvviiiiiiiins v 6,869,000 |...coovvriiinins fevviiiiiiiiiiens foviiiiiiiiiiin o, 57,413 |. 11/17/2037 . |1.E FE ....
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A
..68267E-AA-2 |CI A 3.630% 09/14/27 .......ovvvvvvvrirnnnnnnnns . 06/14/2025 . | Paydoun ... . 1,126,483 |........ 1,126,483 |........ 1,126,289 |........ 1,126,463 |....oooeeeeiiiss |19 | o9 [ s 1,126,483 |.. . 09/14/2027 . (1.A FE ....
..70163#-AA-0 |Parliament Funding | Nt  7.788% 07/15/30 ... [. 05/29/2025 . |Various ... ..3,517,455 |........ 3,517,455 |........ 3,517,455 |........ 8,517,455 |.ocooiiiiiiiins foneniiiiiiiinns foiiins e e e 3,517,455 |.. . 07/15/2030 . [1.A PL ....
SCF Equipmment Trust LLC ABS Ser 2024-1A CI
..783896-AB-9 |A2  5.880% 11/20/29 ......cccunniiiiiniiiiiinnne . 06/20/2025 . |Paydoun ........coooeiiiiiiiiiniinins feiiiiiiiiiiiiiiiens [ 330,120 [oeeeeeennns 330,120 [..oeeeeeee 330,111 |l KN R R R [ R R [/ R R 330, 120 . 11/20/2029 . [1.A FE ....
SLM Student Loan Tr LBASS Ser 2003-4 CI ASD
..78442G-GG-5 |5.355% 03/15/33 .....evvvrririinnniiiiiiiiiiiiiiinas . 06/16/2025 . |Paydoun .......cooeeviiiiiiiiiiiinins foiiiiiiiiiiiiiiiees feeiines 122,377 | 122,377 ..o 122,760 |........... 120,242 |........ 16,651 |....... (14,516) |ooovvvviiiiiiinn fevviinnns 2,135 | e 122,377 . 03/15/2033 . [3.A FE ....
Selectquote Inc ABS CI A Nt 7.800% 10/20/39
LTBATAQ-AA-S | e . 06/20/2025 . |Paydoun ........ooooeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiees [, 47,598 ... 47,598 |ooeeveeenns 47,281 oo e s K2 P PO K2 P FO 47,593 . 10/20/2039 . [1.G PL ....
Selectquote Inc ABS CI A Nt 7.800% 10/20/39
.. 784740-AA-3 . |- 06/19/2025 . |Paydown ... . 10/20/2039 . [4.B Z .....
..784740-AB-1 . 06/20/2025 . |Paydoun ........ooooiiiiiiiiiiiiinins feiiiiiiiiiiiiiiiens feeiiinn, 31,728 [oeeeeeneee 31,728 |..eeeee 31,328 [oeeeiiiiiiiiiiiiiens foii o LT O LT O N 31,728 |ooeeeeeeeees . 10/20/2039 . (2.B PL ....
Selectquote Inc ABS CI B Nt 9.650% 10/20/39
LTBATAQ-AB-1 | e . 06/18/2025 . |Paydoun ......cooeeeiiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feiiiiiii o e [ (75,620) |..ccennnnn (542) |-ooeeeens L2 J0 PO [0 R RO R R R R, (631)|. 10/20/2039 . [4.B Z .....
Tricon American Homes RMBS Ser 2019-SFR1 Cl A
..89612L-AA-4 |2.750% 03/17/38 ...oovvvvviiiiiiiiiiiiiiiiiiiieees . 04/01/2025 . |Paydoun .......cooeeeiiiiiiiiiiniiins feiiiiiiiiiiiiiiiees feeiiiinee 6,928 |.eoooiennns 6,928 |............ 7,009 |.oooeeeenns 6,936 |..oooiiiiiiiiins e ()] S R [£:)] R R 6,928 | i e o 64 . 03/17/2038 . |1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 | 1.482% 11/17/39 ..ooovvviiiiiiiiiiiiiiiiiiieceees . 06/01/2025 . |Paydoun ......coooeeeiiiiiiiiniiiiins feieiiiiiiiiiiiiiies feeeiiinne 3,190 [oeeeiiienns 3,190 | 3,190 |ooeeeinenns [T 1 U N T s T s L S RN 19 |. 11/17/2039 . |1.A FE ....
Tricolor Auto Sec Trust ABS Ser 2024-2A Cl A
..89616P-AA-1 |6.360% 12/15/27 ....ovvvviiiiiiiiiiiiiiiiiiiiiieees . 06/15/2025 . |Paydoun ........ooooeiiiiiiiiiiiinins fenieiiiiiiiiiiiiees feieine 251,456 |........... 251,456 |........... 251,438 |........... 251,445 |ooiiiiiiiiiiins e, L PO N L PO 251,456 [..evvveeeiinnnnn foriniiiiiiins o e 6,537 |. 12/15/2027 . [1.E FE ....
TAST 2024-3A A ABS Ser 2024-3A Cl A 5.220%
..89617A-AA-3 | 06/15/28 .....ovvviiiiiiiiiiiiiieieeeieeeeeeee . 06/15/2025 . |Paydoun ........oooeviiiiiiiiiniiiins feniiiiiiiiiiiiiiees feieieen 100,999 |[........... 100,999 |........... 100,993 |........... B[V <X I A R [ R R [ R RN JLUI0JRe < I U A (SR R, 2,210 |. 06/15/2028 . [1.E FE ....
Westlake Auto Receivables Tr LBASS Ser 2022-
..960420-AF-4 |1A CL C 3.110% 03/15/27 ....ovvvvvvvvennnnnnes . 05/15/2025 . |Paydown .......ooooeiiiiiiiiiiiiiinns feeieiiiiiiiiiiiiiies feeeenes 400,534 |........... 400,534 |........... 400,502 |........... 400,532 [...eeeeniinninnn fooiiiiiiinnns P R RN P R RN 400,534 |...eevveeeiinnne fovviiiiiiiiiiins o e 4,293 |. 03/15/2027 . |1.A FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 18,650,012 18,650,012 17,994,514 18,089,039 15,688 193,751 209,439 18,650,012 363,982 XXX XXX
Aven Blackstone PVTABS Aven Class A 6.249%
..05368%-AA-3 | 02/19/55 .....oooiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 80,679 |............ 80,679 |........... 80,679 |oeevveiiiiiiiiiiiins fereeiiiiiiiiiins fors s e e e 80,679 |.ooooeiiiiiiiies e e o 392 |. 02/19/2055 . |1.F Z .....
Aven Blackstone PVTABS Aven Class A 6.249%
..05368%-AA-3 | 02/19/55 ...oooiiiiiiiiiiiii . 06/16/2025 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 311,35 |..ooo... 311,35 |........... 311,355 [oeeeeiiiiiiiiiiiinn fovniiiiiiiiiiins e e feeeeeiiiiiiiies foviiiiiiiiiiin o 311,355 [ouvvvvvennnnnnne fovvniiiinns foveiiiiii o 4,811 |. 02/19/2085 . [1.F PL ....
1129999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Affiliated) 392,034 392,034 392,034 392,034 5,203 XXX XXX
American Airlines Inc LBASS EETC Ser 16-2 Cl
..023765-AA-8 | AR 3.200% 06/15/28 ......ccoeeiiiiiiiiiiiiiinns . 06/15/2025 . |Various ..........eeeeevmvmnnnnnnnns forveemnnniniiiieiens forvennnn 28,688 |[............ 28,688 |............ 28,759 |...oooeenns P e I R (3] SRR R ()] SRR RN 28,688 |.oooeeiiiiiiiies e e fo 459 |. 06/15/2028 . |1.F FE ....
American Airlines Inc LBASS EETC Ser 2016-3
..023771-R9-1 |Cl AA 3.000% 10/15/28 .....eevvvvnnnnnnnnnnnnnne . 04/15/2025 . |Various ..........eeeeeeeevmennnnnnns forveeemnniniiiieiens forvennnn 21,637 [oeeennneee 21,637 [oeennnnne 21,880 |oeeeeeenens A A4 R R, (LX) PO (LX) PO A X 7 U R (U N 325 |. 10/15/2028 . |1.F FE ....
American Airlines Inc LBASS EETC Ser 2017-28
..02377D-AA-0 |3.700% 04/15/27 ...covvvvviiiiiiiiiiiiiiiiiiiiieees . 04/15/2025 . |Various ...........eeeveeemmmnnnnnnns foveeeemnennennnnens forennnn 202,212 |........... 202,212 |.......... 200,680 |........... 196,834 |.......... 4,083 |.oooeennns LT A 5,377 |oeeeiiiiiiiiiins e 202,212 [oeeevviiiiiiiinn foriiiiis e 3,741 |. 04/15/2027 . [3.A FE ....
Enterprise Fleet Financing LLC Ser 2024-2 CI
..20375R-AB-2 |A2  5.740% 12/20/26 .......eevvrriiriiiniiininnns . 06/20/2025 . |Paydoun ........coooeiiiiiiiiiiiinins feiiiiiiiiiiiiiiiies feieiee 476,715 |ooeeeeenns 476,715 |........... 476,685 |........... 476,698 |....ooooiiiiiins e, LT PO N LT PO L O PO A, 11,329 |. 12/20/2026 . [1.A FE ....

PNC Equip Finc LLC LBASS Priv PI Nt Ser B
..73019#-AB-8 3.000% 09/13/27 ..eeveeeeniiieeeeeaiiieeeenne, . 05/16/2025 . [Various ......coeeeeeeueeeeeiiiiins Joeeiiieeeeeiiiies oo 20,333 |...ccoeeee.. 20,338 |............ 19,821 ... 19,965 .o [, 368 .o [, 368 .o [, 20,333 foooeeeeeeeiiis e foviiiieeiiiis e 6,405 |. 09/13/2027 . {1.D ........
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Post Road Equipment Finance Ser 2024-1A Cl A2
.. 737473-AB-4 [5.590% 11/15/29 ...covvvvnniiiiiiiiiiiiiiiiie . 06/15/2025 . |Paydomn ...ccvvunniriiiiniiiiiniiinn fenineeeiiiiees feeneeeeens 39,054 |o.nnnns 39,054 [............ 39,051 [..ooeveennns 39,052 [ooviiviiiiinns forriiiiiis /2 PO RN -2 PO R itV R R R R 924 . 11/15/2029 . [1.A FE ....
United Airlines Inc 1st Lien 5.875%
..90931G-AA-7 | 10/15/27 . 04/15/2025 . | Redemption 100.0000 ....... . 10/15/2027 . |1.E FE ....
United Airlines
..90932J-AA-0 [2.700% 11/01/33 . 05/01/2025 . |Various ... 127,635 127,635 |..oeeenn 127,635 [oneniiiinnnnns . 11/01/2033 . |1.E FE ....
..90932K-AA-7 [United Airlines 3rd Lien 3.500% 11/01/29 . |. 05/01/2025 . |Various ... 345,548 337,341 |...........324,804 |........ 15,570 . 11/01/2029 . |3.A FE
United Air PTC Ser 2020-1 Cl B PTT  4.875%
..90932V-AA-3 [01/15/26 ...eeeeeeeieee e . 04/15/2025 . |Redemption 100.0000 ...ccee forreeiimiiiieieens e 103,250 |........... 103,250 |oeeeeeennnn 109,029 |......e.... 105,009 [oveeeeeeeernnns fernnnnns (1,759) |oeeeeneeeeeenn eeennees (1,759) | e 103,250 |-vveeeeeeeennns oeemneereeeennns Joeeeeeeennes e 2,517 |. 01/15/2026 . |2.A FE ....
Wiheels Fleet Lease Funding LLC ABS Ser 2024-
..96328G-BM-8 [ 1A CI A1 5.490% 02/18/39 ....eeevvvvrrrnnnnnnns . 06/18/2025 . |Paydomn ..ceevveneeeeenniieeeeeennn Joeneeeeeeenieeee feens 1,249,392 |........ 1,249,392 |........ 1,249,302 |........ 1,249,328 [..oooveniiieeee ot | L3 PO PPN L L3 PO 1,249,342 [.oooeeiiiiiies feeeiiieiiins 50 |oeeeieeeees 50 |oeeeeies 27,992 |. 02/18/2039 . [1.A FE ....
Air Canada LBASS EETC Ser 2020-2B  9.000%
..00909U-AA=3 [10/01/25 .....ciieeienuiaieeinnniaeeeernnnaeeeeees . 04/01/2025 . | Redemption 100.0000 ....ooe fooriiiiiiniiiieienn foeeeennnn 98,146 [............ 98,146 |[........... 109,310 |eeeennnees 101,192 |eeeiiieiiiiis forennnns (3,046) |- evvvnneneaeenn Joeennnnn (3,046) |- cvvvmnareernnnn Jeunnnnaaeens 98,146 |.evvveiieeiinn Joerennnnrnennne Joernnnnnneeeennn Joernnnaaeees 4,417 |. 10/01/2025 . |2.A FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 2,726,969 2,726,969 2,733,912 2,705,443 20,553 923 21,476 2,726,919 50 50 66,301 XXX XXX
Diversified Energy ABS Cl 2025-1A Ser A1
..255126-AA-2 |5.945% 02/28/45 ......cceerruiiiieiniiae s . 06/28/2025 . |Paydomn .eevvuuneeeeeenieeeeeennnn e eeeenieeees fereeeeens 508,067 |.......... 508,067 |.......... 508,067 |.evvvneeeeemnnnnns feeeeeeeeenniiee e e e e e 508,067 |veeeeeeeennnns fermnmereeeennies foreeeeeeeniies e 8,089 |. 02/28/2045 . |1.G FE ....
FW Energy Asset Issuer LLC Class A 7.151%
..302704-AA-9 [ 08/25/44 ....oeeiieii e . 06/25/2025 . |Paydomn eeevvueneeeeeeniieeeeeennnn Jerneeeeeenieeees fereeeeens 637,709 |........... 637,709 |........... 637,709 |........... (X7 (01 T FOUR FOUUPRR FSUPTRTURPRR FSURRPPPTRRR ISTRRUPPRRTRR R 637,709 |eeeeriieeeeenn Joevennineeeenne Joernriieeeeeenns e 18,884 |. 08/25/2044 . [1.F PL ....
FW Energy Asset Issuer LLC Class B 8.106%
..302704-AB-7 [08/25/44 ....oeeeiiieeee e . 06/25/2025 . |Paydomn .ceevueneeeeeenieeeeeennnn Jerneeeeeenieeeee fereeeeens 226,359 |eceeennnns 226,359 |o.eeunnnnns 226,359 |oeeuunnnnns 226,359 |oeeueeeeeiinnns ereeeeeeennies e e e e 226,359 [oooeeeeeeiiiene foeeeeeeis e et 7,621 |. 08/25/2044 . |2.B PL ....
TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 [ 11/30/44 ..oeeeeeeie e . 05/30/2025 . |Paydomn .eeevueneeeerniieeeeeennnn Jerneeeeeenieeees fereeeeens 125,687 |........... 125,687 |oeeeennnnns 125,687 |oeeeennnnes 125,687 |oeveeeeeeeinnns fereeeeeeemnies feeeeeeeeeiies o e e 125,687 |ovveeeeeeeenns eeeneereeeeenns Joreeeeeeennies e 3,786 |. 11/30/2044 . |1.G PL ....
TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 [ 11/30/44 . orneeiiii e . 06/30/2025 . |Paydomn .eeevvuusieeeinniiinaerennns Joennnneeeeennnnanaes feaneeeeees 51,476 [............ 51,476 [....coo..... 51,476 |..oconnnnnns 51,476 |.oevvvvnianieee fooremmminnnneene foovrrnnnnnneene fooreennnnneeens foeeerrnnnnreeeee foerennnnnas B1,476 |evvveeiieiinns Joerennnninennne Joernnnnneeeenns Joernnnnnnees 2,019 |. 11/30/2044 . |3.B PL ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 1,549,208 1,549,298 1,549,298 1,041,231 1,549,208 40,399 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 219,800,706 219,901,468 218,220,842 212,213,173 107,557 1,823,064 3,125 1,927,496 219,722,487 78,225 78,225 4,824,753 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 964,549 964,549 933,190 31,359 31,359 964,549 7,962 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 220,765,255 220,866,017 219,154,032 212,213,173 107,557 1,854,423 3,125 1,958,855 220,687,036 78,225 78,225 4,832,715 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 220,765,255 220,866,017 219,154,032 212,213,173 107,557 1,854,423 3,125 1,958,855 220,687,036 78,225 78,225 4,832,715 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 679,712,763 681,457,817 693,252,797 662,003,087 715,546 1,300,450 3,125 2,012,871 51,583 682,771,617 15,293 (945,667) (930,374) 14,016,993 XXX XXX
..23281#-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ | 04/29/2025 . |Various ............................. | ....... 27,562.000 |........ 2,757,649 |ooooiiiiiiiiiinnns foeennns 2,756,219 |........ 4,032,843 |... (1,276,624) |....ovvvvvvvnnee foviiiinnnnnnnnn .. (1,276,624) |...ovveeeeiiiins ovenens 2,756,219 [ [ 1,430 |oonnneens 1,430 |oveeiiiiiiiiinnns fovieeees ceennnns 1.GPL ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 2,757,649 XXX 2,756,219 4,032,843 (1,276,624) (1,276,624) 2,756,219 1,430 1,430 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 2,757,649 XXX 2,756,219 4,032,843 (1,276,624) (1,276,624) 2,756,219 1,430 1,430 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 2,757,649 XXX 2,756,219 4,032,843 (1,276,624) (1,276,624) 2,756,219 1,430 1,430 XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 2,757,649 XXX 2,756,219 4,032,843 (1,276,624) (1,276,624) 2,756,219 1,430 1,430 XXX XXX
6009999999 - Totals 682,470,412 XXX 696,009,016 666,035,930 (561,078) 1,300,450 3,125 736,247 51,583 685,527,836 15,293 (944,237) (928,944) 14,016,993 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 14 15 16 17 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- Current [ Adjustment Quality |Effectiveness|

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

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

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Increase/ zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Value Code | Fair Value | (Decrease) Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Scotland ............ RR3QIN 1 CWI 1PCSBA4S074 | 08/07/2018 |. 04/16/2028 |....eeeveeennn fennnee 3,106,560 [GBP)  |eeeeeiieeeeieeen foeeeeees (189,120)( .evveneee [ (M, 714) s e (308,980)]- e [ e 25,979 .ooeeenne 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond ....oooeiviiiinins D-1 s Currency .... |Scotland ............ RR3QI 1 CIW IPCSBA4S074 | 08/07/2018 . 04/16/2028 |.....eevvvvvvnnn fonnnns 3,106,560 [GBP) e [ (189,120)( cevvenne [ (110,889)[....cevvenneeeenn feunnnns (308,980)].ccvvvennieiiinnn oo s 25,979 oo 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 09/02/2020 |. 09/25/2032 |...evvveueveenn feunnnn 28,237,952 |0PY) e e [ 219,011 7,408,958 [..oeeneeees fonnnne 4,573,697 |.eeeeeeeeenees e (1,745,028)] s e e 380,003 [ ...oeennns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/01/2020 |. 10/29/2032 |.....evvvnvvvvnn feunnns 19,966,300 EUR) e fereeeinn [ 128,470 . (81,600)] -evvvvnnnn fernnnnnns [2725°;:7) R RO 07X s T (1[0)) AU AP RPN 270,277 | wevvennnns 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ....oeeeeiiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |.eevvveeeeeaeen fennnns 13,668,480 EUR) [ e e 115,894 | 349,170 [.evveneeees o 574,333 |.ceeeeneeeeeennn [ (1,619,290)] e o |t 168,319 [ .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (3.03
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |......ccevvvnnns |oevenn 6,659,000 [GBP) e [ (207,000)] eevevvvnn Jevnnnnnn [WACIR:(C1C)) RN A (<10:< 14 1/1]1)) RO (S R, 66,270 [ .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/30/2022 |. 06/30/2030 |.....cevvveuuaes oeeen 26,338,000 GBP)  |ieeeeeeeiieeeeeeen [ (1,126,000)] ...covvvnns fornnnnnnn (52,675)].eeeeeeennneeee Joeenn (2,432,000 cceeeeeneeeeees Joeemeeeeeemeiees foeeeennns 294,548 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....ooooevveinnnnnnn D1 s Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208  |. 04/12/2022 |. 07/12/2032 |.... 19,584,000 |EUR) (1,632,600)........... 259,781 .[100 /7 QL ......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA .. 4.21USD (2.6
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s [T 11T N BATYDEBBGKMZO031MB27  |. 04/13/2022 |. 05/18/2082 |...cevveueeaenn fennnns 19,476,000 EUR) [ e o 139,235 |..... (1,740,600)].....ccvvnn |oemee (1,507,236)[-.cceeevveneeeee Joeeee (2,579,400)[- oo eeeemeeees Joeemmmeeeeeennnn o 255,568 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap .. . |Bond . .|Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 06/15/2022 |. 04/11/2039 |.... P 10,854,900 [GBP)  [eeeeeeeeeiiiinn [ | 25,958 | (1,5083,900) ... ... (74,264)|... ....(1,004,400)f.... 201,541 (100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 5.9 USD (4.39
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/08/2024 |. 10/23/2034 |......eeeeeveeen feunnnn 10,976,000 EUR) [ e o 63,386 |....... (811,000)] ...cevvvunn Jornnnnn (901,660)[....ccvvveereaeen Joeee (1,433,000)f- e eeeemmeees Joeemmmneeeeeennnn forreeeens 167,546 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.22 USD (5.78
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |COrP wevvunvrvvrnnnnns 1VUV7VQFKUOQSJ21A208 | 04/23/2024 |. 05/23/2034 |...evvnvvvvvnnnn foenne 18,663,000 1GBP) [ i [ (17,538)f..... (1,935,000) +eevnneeens [onnne (1,283,945)[....cuvnnnnniinnnn [enes (IR 7Z0[0[0)) RN IR IR 278,407 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .7.09 USD (5.09
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |...eevveuneveenn feunnns 16,060,500 EUR) [ e e 125,197 |..... (1,620,000)].....ccvvun |oenen (1,486,183)].cevveeeeeeeennn fennnn (2,149,500)[- oo eeeeveeeee Joeemmmneeeeeennnn foeeeeeens 195,619 [ .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole ..6.9 USD (5.08
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |COrP wevvunvrviinnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2024 |. 06/05/2031 |..evvvvvvvvnnnnn [oeveenne 3,228,300 ER) [ i [ 23,738 |....... (307,800)] evevvnnn Jevnnnns [ASTAR VL)) R (429,900))..cevveeeeeieieees [ [ 39,321 wooeeenen 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .5.38 USD (4.67
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 |. 06/04/2024 |.06/30/2027 |...ceeeeeeeeenns foeeeenee 7,306,203 [CAD)  |eeeeeeeeeeeeenn foreeeeeeees [ 25,801 |......... (42,415)] ceevnenee s [RRRTYAT) FOUTR TR (396,449)]..cevveeeeeeenn [ s 51,663 .ovvennnns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .6.35 USD (4.94
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/15/2024 |. 08/28/2029 |.......evnvvvven feunnns 29,459,700 EUR) [ s e 177,041 |..... (2,365,200)] ..evvvnnnnn feunnn (2,851,582)....ccuvnnnnnnnnnn foens (R (61c T 1110)) RN IR IR 300,589 [ .......... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.05 USD (4.45
Currency Swap .. . |Bond . . |Currency .... [Corp ... 1VUV7VQFKUOQSJ21A208  |. 07/25/2024 |. 10/03/2034 |.... R 18,735,698 [SEK) A ...102,273 |..... (2,756,328)| ..covvnnnns fennnn (2,924,167)| ... (8,132, 150)f.... 285,155 .[100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.81 USD (6.13
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MUFG Securities ... U7MB1AY481YLIOR75625 [. 03/11/2025 |.09/11/2032 |......ccevvvuees |ouene 19,380,000 1GBP)  feeeeiiiiieiieiens e [ feeee (1,218,000)] .cevvvvenn feunnnns (VLY AR R (I L-I0I0[0)) RN IR IR 260,109 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.32
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 05/08/2025 |.08/08/2032 |.......cceeueees |oeenee 22,602,000 [EUR)  |eeeeeeeeeeeeneen feereeeeeeeees e [ (972,000 .evvnneene forraaenne 187,653 |oeeeeeeeeeeeees Jeeeenns (972,000)[- e eevveeeeeenn formmeeeeemnnnnes foeeeennn 301,386 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.71 USD (2.32
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 05/16/2025 |. 05/29/2035 |.......evvvvvvnn founnns 14,985,577 [PY) e f 2,800 |....... (163,350)( wevvnneees o 99,356 |.oevveniieiiiinin o (183,350)-ceveveeeeeeeeeees [ [ 235,967 | .ooeeeeen 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .. 6.2 USD (4.52
Currency Swap ......... Bond .....ocoeiiiiiiienens D-1 s Currency .... |Bank New York ...... PT30B789TSUIDF371261 |. 06/05/2025 |. 06/30/2030 |....evvvuveeeen founnns 22,964,000 EUR)  fiiiiiiiiiiieeeeenn feeeeeeeeeeeninees feeenennnns 6,965 |....... (610,000)] ...cvvvnnnn Jeennnns (517,000)f- .o eevvmneeeeene Jeeennns (610,000)]-++vuueeeeeeennnns foeereeennnniaieees Jonnannns 256,816 | .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 1,329,576 | (11,712,906) XXX (8,691,284 (31,908,985 4,320,842 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,329,576 | (11,712,906) XXX (8,691,284 (31,908,985 4,320,842 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 1,329,576 | (11,712,906) XXX (8,691,284 (31,908,985 4,320,842 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 1,329,576 [  (11,712,908) XXX (8,691,284 (31,908,985 4,320,842 XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,329,576 |  (11,712,906)] XXX (8,691,284 (31,908,985 4,320,842 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
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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 Iltem Exposure | Entity (b)
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 1,329,576 (11,712,906) XXX (8,691,284) (31,908,985) 4,320,842] XXX XXX
(a) Code Description of Hedged Risk(s)
1. ... | REBALANCES PORTFOLIO DURATION
2. . | MANAGES CASH FLOW RISK ..............
3. . | HEDGES THE EQUITY RISK OF A LIABILITY .
4. . |HEDGES THE INTEREST RATE RISK OF AN ASSET ..
5. . |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
6. . |HEDGES THE CREDIT RISK OF AN ASSET ........
7. . |REPLICATION OF AN INDEX ....
8. . | HEDGES THE CURRENCY RISK OF
9 . |HEDGES THE CURRENCY RISK OF A LIABILITY ..

0100 wevvveeinees LU N TRt T e TN T o ot e o eToR T TeT PPN
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Australian Dol lar
(AUD) Future Sep 2025(private Equity FX Foreign
ADUS ..o [ AN R 849,005 | ..uvvviiiiiiiiniiiiiiiaans EXpoSUre .........eeee. BA-1 ... Currency .... |.09/15/2025 .|QME ...t SNZ20JLFKBMNNCLQOF39 . [.06/11/2025 |........ 0.0763 |........ 0.6589 [...ceevvnnnee (7,930) [+evevvemmennennninnns o feeiiiiiiiii e e (7,574)).......... (7,574)|cccveens 687,016 {03 ....ooovvvvveens | oo 1,000
Bristish Pound (GBP) |Private Equity FX Foreign
BPUS ....ooot [ KT . 6,160,516 [Future Sep 2025 ...... EXpoSUre .........eeeee. BA-1 ... Currency .... |.09/15/2025 .|QME ...t SNZ20JLFKBMNNCLQOF39 . [.06/11/2025 |........ 1.3502 |........ 1.8725 oot (10,038) [.evvvvennnnnvnnnnnnn fooeeeeeieiiiiinns foniiiiiiiiiiiis e s (101,879)f....... (101,879)........ 3,857,860 [03 ...oceeeeieiiin [ 62,500
Euro Currency (EUR) |Private Equity FX Foreign
....... 104,957,580 |Future Sep 2025 ...... |Exposure .. . |Currency .... |.09/15/2025 . SNZ20JLFKBMNNCLQOF39 . |.06/11/2025 .|........1.1534 |[........ 1.1836
......................... .. coreeeeveeseeeeeeeessseeeees Jeeees eeeeens [onne...0.0000 ... 0.0000
1609999999. Subtotal - Short Futures - Hedging Other (705,018) (2,861,380)[  (2,861,380) 43,017,783 XXX XXX
1649999999. Subtotal - Short Futures (705,018) (2,861,380), (2,861,380) 43,017,783 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (705,018) (2,861,380), (2,861,380) 43,017,783 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (705,018). (2,861,380) (2,861,380) 43,017,783 XXX XXX

Snning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits

(a) Code
.... |HEDGES THE EQUITY RISK OF A LIABILITY

.... |HEDGES THE INTEREST RATE RISK OF A LIABILITY ....
.... | REBALANCES PORTFOLI0 CURRENCY EXPOSURE ...
. | REBALANCES PORTFOLI0O DURATION ........

. |HEDGES THE EQUITY RISK OF AN ASSET
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (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 (705,018) 43,017,783 43,017,783
Barclays Bank PLC GSGSEF7VJPS170UK5573 . |... e (1,833,000) [ [ | (132,541)...
BNP Paribas .... ... ROMUWSFPUBMPROBKS5P83 . . 349,170 . (2,512,600) . 574,333 .(2,460,824))...
Citibank NA ....... ... [ES70DZWZ7FF32TWEFAT6 . ,408,958 . (1,667,250) .. 1,038,761 4,673,053 . (74,264)|... .. 817,511
Royal Bank of Scotland ... RR3QWICWNIPCSBA4S074 . ....(378,240) (222,403)|...
Bank of America NA ..... . BATYDEB6GKMZO031MB27 . . (1,740,600) (1,507,236))...

Credit Agricole SA ........ . 1VUV7VQFKUOQSJ21A208 . . (6,631,728) .(5,974,445))...
Wells Fargo Securities LLC .... KB1H1DSPRFMYMCUFXT09 . . (42,415) (111,719))... .9,247
Mizuho Capital Markets Corporation . 0V6W8S60X2D1J857GP30 . . (2,365,200) .(2,851,542)|...
Toronto Dominion Bank .... .. PT30B789TSUIDF371261 . ....(610,000) (517,000)]...

MUFG Securities .. . U7M81AY481YLIOR75625 . . (1,218,000) (274,347)

Bank of Montreal .

NQQBHPCNCCUBTUTQYE16 .

(972,000)

0299999999. Total NAIC 1 Designation

4,702,946

7,758,128

(19,471,033)

1,038,761

5,435,038

(14,126,322)

187,663

826,758

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange

0999999999 -

Gross Totals

4,702,946

7,758,128

(19,471,033)

1,038,761

5,435,038

(14,831,340)

187,663

47,338,625

43,844,541

1. Offset per SSAP No. 64

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

7,758,128

(19,471,033)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

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

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 26442E-AH-3 ... Duke Energy Ohio Inc 1st Mtg Bd .. .9,008,590 |... ...06/01/2030 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3133EA-5P-9 Federal Farm Credit Bk Nt .... .2,045,422 ...07/19/2032 ..

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... | 3133ED-PH-6 ... Federal Farm Credit Bk Nt .... .4,836,5% |... ...07/07/2032 ...|.

Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 3133EE-UN-8 ... Federal Farm Credit Bk Nt ,266, .2, ....05/20/2032 ...|.

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3133EH-PX-5 Federal Farm Credit Bank Deb 22,993,075 .. 25,000,000 ...06/28/2032 ..

Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. | Security 91282C-GII-5 US Treasury Infl Ix N/B . .1,868,043 .1,750,000 ...04/15/2028

BNP Paribas - 0TC ... . ROMUWSFPUBMPROBKS5P83 .. Cash .1,420,000

Bank of America Corp - 0TC BATYDEB6GKMZ0031MB27 . Cash .1,200,000

Toronto Dominion Bank - OTC . PT30B789TSUIDF371261 .. Cash

Mizuho- OTC ...oevvvviinns . 0V6IIBS6X2D1J857QP30 .. Cash

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

MUFG Securities - OTC ... U7M81AY481YLI0R75625 .. Cash ..

Credit Agricole - 0TC ... 1VUV7VQFKU0QSJ21A208 .. Cash ..

0199999999 - Total 46,355,000

Collateral Pledged to Reporting Entity

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

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

Citibank NA - OTC ... . E570DZWZ7FF32TWEFA76 . | Cash... Cash .. .4,702,946 |... XXX i Voo

0299999999 - Total

4,702,946
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 typ: XXX
040120-AP-4 Argent Securities Inc RMBS Ser 2006-M1 C werrrnnnenerrnnnesennnnnneens | iiiieiiins e AN e 226556 [ 226556 [ 07/25/2036 .......
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 Cl ..ceeveeneeeemmnnieeeeemnneeeeeemnnneeeeennnn [ feeeemmeee AR e 879579 e 679.579 .o 12/25/2046 .......
590212-AB-2 . [ Merrill Lynch Mortgage Tr RMBS Ser 2006- .........ccevvuvvvvvrmnnnnnnnnrnnnnnnnennennnnns [ oveeeiiiieeeeeiis Jeemeeee e AR i o 384T e 3847 e, 06/25/2037 .......
617487-AB-9 . ..| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. o 11/25/2036 ...
81376G-AC-4 . .| Securitized AB Receivables LLC RUBS Ser ...........ceeevviivmnnnnevevnnnnnnnnevnnninnnne | ooeieiiieeiis foeeeeeen LA e 261,498 |, 180,230 ... 09/25/2036 .......
....... 05/25/2037 .......
- Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 2,725,841 2,644,573 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 2,725,841 2,644,573 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 2,725,841 2,644,573 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,725,841 2,644,573 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... [ Overnight Repos SEC LENDING ONLY ..vvisvieiscressessessss s [ | [ 91,091,401 |ovevremeee 91,091,401 |....... 07/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 91,091,401 91,091,401 XXX
9999999999 - Totals 93,817,242 93,735,974 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - 23,819,727 Book/Adjusted Carrying Value $ ... 23,816,157
2. Average balance for the year  Fair Value $ - --.81,723,068  Book/Adjusted Carrying Value $ --- ...81,641,682
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 93,785,974 NAIC2 $§ ..o NAIC3 § . NAIC4 $ ..o NAIC5 § .. NAIC6 $ ..o

E11



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

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

E12



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
Axos Bank .........ccccceeiieieinn San Diego, CA .o foeeeeiireeees e [ e oo (1,385,250)|............. (512,997)|............. (455,474)]..
Bank of America .........ccc...... Concord, CA .o oo oo et e e 1,128,275 |........... 1,182,394 |.......... 1,436,746 |..
Bank of New York Mellon ........ New York, NY .o fooeeeeceeses forerereeee [ v o (22,254 ,967)|........ (42,588,798)]........ (48,465,533)|..
Chase Bank Columbus, OH .... . . (401,199,544)|...... (423,651,725)|...... (434,216,965)|..
Citibank .....ocoovveeerereveececeeee New York, NY oo o foeeeeees s i [ 52,735,229 |......... 51,848,987 |......... 58,271,468 |..
Federal Home Loan Bank of
Gincinnati ..ocooveveeciei Cincinnati, OH oo foieieeececs e [ e oo 253,525 |.ccieienne 250,144 |............ 249,642 |..
Fifth Third Bank Cincinnati, OH ...6,354,918 |. ...5,861,316 |.. ...6,829,483 |.
Huntington National Bank ...... Columbus, OH .... ...(13,959,429)........ (11,703,849)|........ (18,363,401)|..
National Bank of Detroit ...... Detroit, MI ..... ...3,985,459 |..........(3,118,929)|.......... (4,875,779)|..
PNC Bank .......cccooevveiieieieienns Columbus, OH ... ..1,263,290 |............... 569,125 ...1,567,597 |..
Toronto Dominio Bank ............. Toronto, ON ..ooveeeeeeeeeiee oo feeeeeees s e e, 153,264 |............... 155,215 [ 156,351 |..

Univest Bank and Trust
Company Souderton, PA

Wells Fargo Ban San Francisco, CA

(

41,274 ,156)

683,320 |..

11,704,114

...... 685,690 |..

...... 688,130 |.
(497,491)]..

0199998. Deposits in ... 3 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 2,297 2,297 2,297
0199999. Totals - Open Depositories XXX XXX (413,513,771) (409,317,015) (437,672,927)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX (413,513,771) (409,317,015) (437,672,927)
0499999. Cash in Company's Office XXX XXX XXX XXX
0599999. Total - Cash XXX XXX (413,513,771) (409,317,015) (437,672,927)

E13
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0489999999. Total - Issuer Credit Obligations (Unaffiliated)

0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999999. Total - Issuer Credit Obligations

...................... I v O Y e T X I Y X A T
8109999999. Subtotal - Sweep Accounts 43,756,197 147,678
381411-32-3 ....... B T [, [ 06/30/2025 .......... [oorrreeeeeseeeeee R R 4,580,683

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4,580,683
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ ........... 06/30/2025 ..o foveeereeierenenienenneneens 0,012 [oociiiiiiiciis e [ 4,580,683 |..
825252-88-5 ........ S/T Investment Co GOV and AGENCY AlM ..iuuiieniiitttitt ettt sttt ettt ettt e et s e tu s e es e e es e e ea e et e et e e e e e es e e eneeenaeeseennneesnnsesnnssnnnsesnnsees | snnsesnnsernnnenns foaesreneaes 06/23/2025 ..uvevnes fovenniiiiniiiniiiin 4280 [ e o 5,934,465 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 10,515, 148

...................... [Nationiide Cash MANAGEMENE 00 .......oooveouesueseereeseesesseesesssseessseossessseesseessessaseesessessesssesssessesssseessessesseseeneessessessssessssessensesnsssensenees | enosnsonssessneoes Joveessenees 08/30/2025 wovvervens Jooveruersoreereereensonensece 150 foovermesnesnesnne somsmesmesenns Joosnsensnosnosnossoreenenecd4,229,239 |oreiieivesuessesresseseesessenessesnsnes oeseeesosenessessossoseeseeneessa523,320
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2 744,229,239 523,320
8589999999. Total Cash Equivalents (Unaffiliated) 803,081,267 50,856 745,105

8599999999. Total Cash Equivalents (Affiliated)

745,106

803,081,267

8609999999 - Total Cash Equivalents



SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

2 3 7 8 7 2 0 2 5 3§ 0 5 0 0 1 0 2

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended JUNE 30, 2025

NAIC Group Code

0140

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies

1
Direct Written
Premium

2
Direct Earned
Premium

3
Direct Losses
Incurred

NAIC Company Code

2. Commercial Multiple Peril (CMP) Packaged Policies

2.1 Does the reporting entity provide D&O liability coverage as part of a CMP packaged POlICY? ..........ccoiiiiiiiiiiiiiiisese e
2.2 Can the direct premium earned for D&O liability coverage provided as part of a CMP packaged policy be quantified or estimated? ............

2.3 If the answer to question 2.2 is yes, provide the quantified or estimated direct premium earned amount for D&O liability coverage
in CMP packaged policies

Yes [ X ]
Yes [ X ]

2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CIMP PACKAGEA POIICIES. ........eeiuiiitiitiii ettt ettt ettt a et she e bt e she e e bt e bt e a bt e a bt eas e eae e eh e e she e eb e e bt e beeabeembeembeeabesaeesheenbeenbeenbeens $

505
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