6 6 8 6 9 2 0 2 5 2 0 i (] 1 0 2

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF JUNE 30, 2025
OF THE CONDITION AND AFFAIRS OF THE

NATIONWIDE LIFE INSURANCE COMPANY

NAIC Group Code 0140 0140 NAIC Company Code 66869 Employer's ID Number 31-4156830

Organized under the Laws of

Country of Domicile

(Current) (Prior)
OHIO , State of Domicile or Port of Entry OH

United States of America

Licensed as business type:

Incorporated/Organized

Life, Accident and Health [ X] Fraternal Benefit Societies [ ]

Statutory Home Office

Main Administrative Office

03/21/1929 Commenced Business 01/10/1931
ONE WEST NATIONWIDE BLVD. s COLUMBUS, OH, US 43215-2220
(Street and Number) (City or Town, State, Country and Zip Code)

ONE WEST NATIONWIDE BLVD.

(Street and Number)

COLUMBUS, OH, US 43215-2220 ; 614-249-1545
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address ONE WEST NATIONWIDE BLVD., 1-14-301 s COLUMBUS, OH, US 43215-2220
(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records ONE WEST NATIONWIDE BLVD., 1-14-301
(Street and Number)
COLUMBUS, OH, US 43215-2220 s 614-249-1545
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)

Internet Website Address

WWW .NATIONWIDE.COM

Statutory Statement Contact ANDREA D. IACOBONI s 614-249-1545
(Name) (Area Code) (Telephone Number)
FINRPT@NATIONWIDE.COM , 866-315-1430
(E-mail Address) (FAX Number)
OFFICERS
PRESIDENT & COO JOHN LAUGHLIN CARTER VP & TREASURER ANTHONY LAURENCE SUTCH #

SVP & SECRETARY

DENISE LYNN SKINGLE

OTHER
ANN SCHUELER BAIR #, EVP-CMO VINITA JANE CLEMENTS, EVP-CHIEF HRO JAMES ROBERT FOWLER, EVP-NATIONWIDE CTO
MICHAEL WILLIAM MAHAFFEY, EVP-CHIEF
TIMOTHY GERARD FROMMEYER, EVP MARK SHANNON HOWARD, EVP-CLO CUSTOMER, STRAT & INNOVATION OFFC

KEVIN PAUL SCHEIDERER, VP-CHIEF TAX OFFC

DIRECTORS OR TRUSTEES

JOHN LAUGHLIN CARTER TIMOTHY GERARD FROMMEYER STEVEN ANDREW GINNAN
CRAIG ALAN HAWLEY HOLLY RENEE SNYDER KIRT ALAN WALKER
State of [O ss:
County of %HN\_(LA_\\‘ ’

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

to the enclosed statement.

JOHN LAUGHLIN CARTER DENISE LYNN SKINGLE ANTHONY LAURENCE SUTCH
PRESIDENT & COO SVP & SECRETARY VP & TREASURER
a. Is this an original filing? ......c..cceeveunen. Yes[ X ] No[ ]

Subscribeg and sworn to before me b. If no,
'Iq day of &(M & dar 1. State the amendment number........

Fsa

‘7)\ 2. Datefiled ........sw ssisimsmmssssisesene
B M 3. Number of pages attached............

LISA M MILLER
Notary Public
State of Ohio
My Comm. Expires
September 27, 2027



IR

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF JUNE 30, 2025
OF THE CONDITION AND AFFAIRS OF THE

NATIONWIDE LIFE INSURANCE COMPANY

NAIC Group Code 0140 0140 NAIC Company Code _ 66869 Employer's ID Number 31-4156830
(Current) (Prior)
Organized under the Laws of OHIO , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X] Fraternal Benefit Societies [ ]
Incorporated/Organized 03/21/1929 Commenced Business 01/10/1931

Statutory Home Office ONE WEST NATIONWIDE BLVD. .

COLUMBUS, OH, US 43215-2220

(Street and Number)

Main Administrative Office ONE WEST NATIONWIDE BLVD.

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

(Street and Number)
COLUMBUS, OH, US 43215-2220 .

614-249-1545

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

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

(Area Code) (Telephone Number)

COLUMBUS, OH, US 43215-2220

(Street and Number or P.O. Box)

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

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

(Street and Number)
COLUMBUS, OH, US 43215-2220 s

614-249-1545

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

Internet Website Address WWW.NATIONWIDE.COM

(Area Code) (Telephone Number)

Statutory Statement Contact ANDREA D. IACOBONI ,

614-249-1545

(Name)
FINRPT@NATIONWIDE.COM )

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

(E-mail Address)

(FAX Number)

OFFICERS

PRESIDENT & COO VP & TREASURER ANTHONY LAURENCE SUTCH #

SVP & SECRETARY

JOHN LAUGHLIN CARTER
DENISE LYNN SKINGLE

OTHER

ANN SCHUELER BAIR #, EVP-CMO VINITA JANE CLEMENTS, EVP-CHIEF HRO JAMES ROBERT FOWLER, EVP-NATIONWIDE CTO
MICHAEL WILLIAM MAHAFFEY, EVP-CHIEF

CUSTOMER, STRAT & INNOVATION OFFC

TIMOTHY GERARD FROMMEYER, EVP
KEVIN PAUL SCHEIDERER, VP-CHIEF TAX OFFC

MARK SHANNON HOWARD, EVP-CLO

DIRECTORS OR TRUSTEES

JOHN LAUGHLIN CARTER TIMOTHY GERARD FROMMEYER STEVEN ANDREW GINNAN

CRAIG ALAN HAWLEY HOLLY RENEE SNYDER KIRT ALAN WALKER
State of orio ss:
County of EFranliN '

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

to the enclosed statement.
O

DENISE LYNN SKINGLE
SVP & SECRETARY

JOHN LAUGHLIN CARTER
PRESIDENT & COO

ANTHONY LAURENCE SUTCH
VP & TREASURER

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

Subscribed and sworn to before me this b. If no,
day of ':T{) \ ~/ 4—0 9~5 1. State the amendment number........
7 2. Date filed ...

Nept . Loy

3. Number of pages attached

Nicole Sours
Notary Public, State of Ohio
My Commission Expires 11-26-2027




6 6 8 6 ¢ 2 0 2 5 2 o 1 0 o0 i 0 2

LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF JUNE 30, 2025
OF THE CONDITION AND AFFAIRS OF THE

NATIONWIDE LIFE INSURANCE COMPANY

NAIC Group Code 0140 0140 NAIC Company Code _ 66869 Employer's ID Number 31-4156830
(Current) (Prior)
Organized under the Laws of OHIO , State of Domicile or Port of Entry OH
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X] Fraternal Benefit Societies [ ]
Incorporated/Organized 03/21/1929 Commenced Business 01/10/1931

Statutory Home Office ONE WEST NATIONWIDE BLVD. ;

COLUMBUS, OH, US 43215-2220

(Street and Number)

Main Administrative Office ONE WEST NATIONWIDE BLVD.

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

(Street and Number)
COLUMBUS, OH, US 43215-2220 )

614-249-1545

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

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

(Area Code) (Telephone Number)

COLUMBUS, OH, US 43215-2220

(Street and Number or P.O. Box)

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

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

(Street and Number)
COLUMBUS, OH, US 43215-2220 ,

614-249-1545

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

Internet Website Address WWW.NATIONWIDE.COM

(Area Code) (Telephone Number)

Statutory Statement Contact ANDREA D. IACOBONI .

614-249-1545

(Name)
FINRPT@NATIONWIDE.COM )

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

(E-mail Address)

(FAX Number)

OFFICERS

PRESIDENT & COO VP & TREASURER ANTHONY LAURENCE SUTCH #

SVP & SECRETARY

JOHN LAUGHLIN CARTER
DENISE LYNN SKINGLE

OTHER

ANN SCHUELER BAIR #, EVP-CMO VINITA JANE CLEMENTS, EVP-CHIEF HRO JAMES ROBERT FOWLER, EVP-NATIONWIDE CTO
MICHAEL WILLIAM MAHAFFEY, EVP-CHIEF

CUSTOMER, STRAT & INNOVATION OFFC

TIMOTHY GERARD FROMMEYER, EVP
KEVIN PAUL SCHEIDERER, VP-CHIEF TAX OFFC

MARK SHANNON HOWARD, EVP-CLO

DIRECTORS OR TRUSTEES

JOHN LAUGHLIN CARTER TIMOTHY GERARD FROMMEYER STEVEN ANDREW GINNAN

CRAIG ALAN HAWLEY HOLLY RENEE SNYDER KIRT ALAN WALKER
State of O l'H 0 ss:
County of FRANKLIN ’

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

to the enclosed statement.

ANTHONY LAURENCE SUTCH

JOHN LAUGHLIN CARTER DENISE LYNN SKINGLE

PRESIDENT & COO SVP & SECRETARY VP & TREASURER
a. Is this an original filing? ........cccceeeneene. Yes[ X ] No[ ]
Subscripgd and sworn to before me thj b. If no,
day of \ISU"V 20 >g 1. State the amendment number........
2. Datefiled ....oocveeerierencriiieciincs

3. Number of pages attached............




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 oo [ 45,647,488,086 |........ccovvririreriiriiins ferieienne 45,647,488,086 |.......... 45,798,273,080
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 37,510,828 | [ 37,510,828 |......coenc... 41,543,112
2.2 ComMMON STOCKS .....cuoviiiiiiiiiiiie e [reerenniens 4,120,709,396 |.....cooveevrieeirierienienee [ 4,120,709,39 |............ 3,928,961,481
3. Mortgage loans on real estate:
B ISt HENS .o [ 9,702,334,814 | oo 9,702,334,814 |........... 9,619,371,981
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreernen (98,822,180) ), cash equivalents
[CJ— 3,008,439,701 ) and short-term
investments ($§ ... 628,670,448 ) ..o e 3,538,287,969 |...ocvieiiiererens oo 3,538,287,969 |............ 1,687,320,237
6. Contractloans (including $ oo premium notes) ...... [..cceueee. 1,035,993,858 |.....cccovvvnvee 1,200,949 |........... 1,034,792,909 |............ 1,037,666,410
7. Derivatives ............... ...67,255,214 |.. ...67,255,214 |.. ..194,022,725
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 3,088,009,832 |...................2,010,035 |........... 3,085,999,797 |............ 2,692,717 ,477
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 2,370,015 [ oo 2,370,015 [
10. Securities lending reinvested collateral assets . ..250,915,378 |.. ..250,915,378 |.. ..247,082,364
11.  Aggregate write-ins for iNVested @SSets ...........cooveueveriiriiieeeieeeeeeee s [ereeeeierinens 97,990,141 oo oo 97,990,141 | 83,602,884
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 67,588,865,531 |.......ccoeuenne 3,210,984 |.......... 67,585,654,547 |.......... 65,330,561,751
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 879,421,568 |.....ccvvvvene. 2,807,558 |....cccvenne 876,614,010 |............... 698,760,498
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 57,963,587 |.....ccovvrurinne. 232,207 oo 57,731,380 |...ccooonnvnen. 41,924,492
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 16,978,701 | e 16,978,701 |.ooooeee 18,726,688
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiiiiiin i i [
18.2 Net deferred tax asset ...........ccoceeveuenee ..863,088,999 |.. ..635,202,696 |.. ..660,057,437
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 29,535,200 |...eoveereeeeiririneeenieirnenes [ereeeeeeirines 29,535,200 |.....cccvvee 31,309,883
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 94,484,030 |..oovveereeereieiciieeeeens e 94,484,030 |.......co.o...... 40,851,624
24. Healthcare ($ ..coooeoveeeceeeeeeces ) and other amounts receivable ...... [ i [ [
25.  Aggregate write-ins for other than invested assets ..........c.ccoceeueieeeeeeeeeieieens freeeeieienenes 517,012,085 |....ccccvvnvee 81,982,401 | 435,029,684 |............... 405,400,219
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 70,086,646,411 |............... 316,119,453 |......... 69,770,526,958 |.......... 67,268,923, 111
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [senerens 127,010,653, 712 [...cecveriircccrenninces v 127,010,653,712 |......... 122,871,983,425
28. Total (Lines 26 and 27) 197,097,300, 123 316,119,453 196,781,180,670 190, 140,906,536
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 97,964,471 |.ooooiiieereenes o 97,964,471 |...ooovvnen 83,577,214
1102. Receivable for invested assets ...25,670 |.. ...25,670 |.. ...25,670
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) 97,990, 141 97,990, 141 83,602,884
2501. Accrued fees and other assets ... [, 318,150,682 |....ovvvevrrneeeee. 5,209,358 |....oovvvuenne. 312,941,324 |, 280,675,333
2502. Cash value of corporate owned iNSUFaNCE ..........coccooovieioieeeecicecceeeeieieeiens oo 1,540,132 [ oo 1,540,132 [oooeeen 1,540,132
2503. Deferred software Costs ... [ 49,461,284 |.....ccoooeve. 49,461,284
2598. Summary of remaining write-ins for Line 25 from overflow page .. 147,859,987 |... .. 27,311,759 |... . 120,548,228 |... ..123,184,754
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 517,012,085 81,982,401 435,029,684 405,400,219




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

10.

1.
12.
13.

14.
15.1
15.2
16.
17.
18.

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 49,324,734,055 less $
(including $ 62,894,833 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $  ..oveveveeeecieenne. 192,731
Contract claims:
A LIFE oo bbbt b et b et b bbb
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
Modco)

17,396,433 Modco Reserve)
ModCO RESEIVE).......cuviuiiiiiicieieeeeeeeeae

....................... 607,358

Modco) ....

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including $ accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on CanNCeled CONMTACES .......... ...
9.2 Provision for experience rating refunds, including the liability of $ 275,000 accident and health
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
[oZ=Te L= RO PO U PP URPRURUN
9.4 Interest Maintenance Reserve
Commissions to agents due or accrued-life and annuity contracts $
S s 9,783,410 and deposit-type contract funds $  ..ocovoeeeenee 4,046,361
Commissions and expense allowances payable on reinsurance assumed
General expenses due or accrued
Transfers to Separate Accounts due or accrued (net) (including $

is for medical loss ratio rebate per the Public Health

Current federal and foreign income taxes, including $
Net deferred tax liability
Unearned iNVESIMENT INCOME ...
Amounts withheld or retained by reporting entity as agent or trustee .
Amounts held for agents' account, including $

Current
Statement Date

2
December 31
Prior Year

49,324,734 ,055

............ 4,492,226,695

74,964,919
147,536,000

246,453

24,485,193 |..

46,976,438,380
14,854,202
............ 4,958,792,722

81,437,556
................ 145,675,967

....................... 300,751

................. 30,703,462 |................. 30,223,288
................... 1,635,484 |..................2,923,526
................. 61,957,749 |................ 68,324,504
.......... (1,713,442,041)|.......... (1,685,273,140)

..... 6,692,832 |. coeen. 9,509,374

................... 3,419,605

35,579,517 |..

..4,880,558 |..

180,109, 112
e 3,706,474
9,762,572

19.  Remittances and items not allocated ...
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ............cc.ccoovviiiiininnnn.
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under uninsured plans
24.07 FUNdS Neld UNAEI COIMSUIANGE .........ccoovviiieeetetieieeeeeeeetetetesesese s es et et e s st esess s et esesesesesesess s esssesesesesesessesssssasssesesessanasasssanas|erenenennnes 1,195,457,992 |............ 1,199,467,770
24.08 Derivatives ..........cccceeeenne. ...98,180,132 | 6,146,334
24.09 Payable for securities ........... ..725,780,530 |.. ..845,137,855
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene . 250,845,541 |.. ..246,870,245
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 334,221,533 391,908,452
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 56,725,227,165 54,727 ,481,554
27.  From Separate ACCOUNES SAEMENL ...........c.ceviuieiiiiiieeeteteteeeeee ettt tet et e s e e e e ettt es et eses et esebesesess s esssesesesesesessssesssasasesesesesns oenerenas 127,010,653,712 |......... 122,871,983,425
28. Total liabilities (Lines 26 and 27) ... . 183,735,880,877 177,599,464 ,979
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 3,814,779 |.coi. 3,814,779
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiie ettt b e nbe s [eeesae s e ettt
32, SUIPIUS NOES ..o ..1,100,000,000 |.. ..1,100,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 2,593,489,815 |........... 2,543,489,815
34. Aggregate write-ins for SPECIal SUMPIUS UNDS ..........coovvveveeeececeicce ettt s sttt seseas s s s seseseseanas [ereensasneeeas 120,548,228 |................ 116,115,320
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 9,227,446,971 |............ 8,778,021,643
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccoevrrrrrercrerinnnne 13,041,485,014 12,537,626,778
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 13,045,299,793 12,541,441,557
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 196,781,180,670 190, 140,906,536
DETAILS OF WRITE-INS
2501. Derivative liability aCCrued INTEIEST oottt [oeseeeseeseseseaenens 177,642
2502. Loss recognition reserve .. ..6,000,000 |..
2503. Reserve for escheat funds ... ...66,372,556 |. .
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.cuveiviueviiiiieiieieieieiieeeeae ettt se s [eee e eeienees 261,671,335
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 334,221,533
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Admitted disallowed interest MaintenanCe FESEIVE ...ttt [oeeeacaeeeaes 120,548,228 |............... 116,115,320
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 120,548,228 116,115,320




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

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 8,442 567,8% |............ 7,379,041,651 |.......... 16,401,464,213
2. Considerations for supplementary contracts with life contingencies...............cccccceeevevevevevevecceceeeeee e 285,327 oo 176,910 [ 487,940
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..1,623,680,503 |.. .1,799,178,193 |.. .. 3,329,307,250
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..(16,726,356)|.. ... (9,229,672)].. ..(30,178,118)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... [ SR 63,970,737 [ooeeenee 65,884,739 |............... 132,138,459
7. Reserve adjustments oN reiNSUranNCe CEAEM .............cocooviveviueueuieieeeeeeieieieseaesee e es e e 7,455,350 |....cooovinene 6,147,180 |....covne.cee. (8,647,581)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES..........c.c.cvveueueueriieieeeseseiesesesesessss e sessss st s s sesesens [eseesenacans 1,057,397,016 |............ 1,037,847,501 |............ 2,164,194 ,660
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 68,826,248 88,717,151 506,094,367
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 11,247,456,721 10,367,763,653 22,494 ,861,190
10, DEAtH DENETILS ... ee e 375,879,853
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ..........c.cocveveveveueurueeeevereresens |reseeeeeeeeeeeeenes 292,066 |..
12, ANNUILY DENETIS ....vviicececeeee ettt ee et s e s s et e s s e st s ennsssesesessnenssaesesesannsssesesesanedeennnnaneeen 1,250,410,628
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 1,409,646 |.....cocceveeneee 1,983,984 | 3,504,220
14. Coupons, guaranteed annual pure endowments and similar bENEfits ............ccooveeiiiiiiiiiiinnneneser [ ettt
15.  Surrender benefits and withdrawals for life contracts ..................... .7,931,633,259 ..8,253,601,788 |.. 17,512,375,554
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 96,130,713 |..oooenvee. 105,650,800 |................ 215,128,713
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 1,022,064 |...ocoveeeeenne 1,119,198 | 2,114,529
19. Increase in aggregate reserves for life and accident and health contracts 2,392,653,314 1,754,799,384 1,967,173,174
20.  Totals (LINES 10 10 1) .uururiiiuiueieeeieieecueeeeeeseeeseaeeeee e esesssesese s sassesesees e ssesesesesesssesesesesesssnnnsesesssssnas oesannnnns 12,049,431,543 |......... 11,648,787,050 |.......... 22,804,981,517
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..vvviiiiecte ettt ettt bbbt s bbb ssens bbbt s s st s s [ecsceeeennacaa 425,989,563 |.......ccconv 407,143,611 [ 833,013,160
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 4,490,190 | 5,072,231 | 9,902, 168
23. General insurance expenses and fraternal expenses ................. | S 279,078,910
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 57,295,661
25. Increase in loading on deferred and uncollected premiums ........... ... (1,912,976)|..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (2,186,289,310)
27. Aggregate write-ins for deductions .... (112,075,341) (98,521,296) (96,973,268)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 10,516,008,240 9,434,601,417 20,772,969, 149
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 731,448,481 |................ 933,162,236 |............ 1,721,892,041
30. Dividends to policyholders and refunds to members 12,747,093 13,585,253 29,033,325
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LiNE 30) ....c.ouiuiuiurieeuriieiriieisieeineeeisceeisesetsese ettt ssssesns rossssnancanes 718,701,388 |................ 919,576,983 |............ 1,692,858,716
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 46,929,023 33,951,539 66,671,526
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 671,772,365 |.coeeeeenne 885,625,444 |............ 1,626,187,190
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 12,944,628 (excluding taxes of $  ..cooooeveeeenne (5,624,614)
TraNSTEITEd 10 the IMR) .....eeiicecietrieie ettt sttt st a et s s e e ee s s b e e ee e s e ee e nnee (114,722,645) (301,789,187) (475,667,963)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 557,049,720 583,836,257 1,150,519,227
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 12,541,441,557 11,233,190, 387 11,233,190, 387
37, NEtINCOME (LINE 35) ...uiueiiiecieieeeeeeeeeseeeae et e eseseseee s sesesssese s ssseseseeesssssesesesesassssssesesasssssssesesasssene fersesnsssssanns 557,049,720 |..cocceveenee 583,836,257 |............ 1,150,519,227
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (3,778,863) ..9,254,094 ..188,068,839 |.. ... 30,249,742
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccceevevevevereueueeeeeie e e 536,161 [ 1,568,211 | 1,983,512
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas . 30,072,293 ... 54,630,466 |.. ... 27,964,485
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e 59,746,491) ..(26,324,419)|.. ...66,076,198
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........c.ceeueeveierereiereees oo (388,533) ... 66,367 | (437,440)
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..............oococeeecfoeececcnns 24,100,000 [-.eovoeeeeeieeeeeeeeeeees e 40,349,446
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
LS I T - e o TPV I ...50,000,000 |.. ...60,000,000 |..
51.2 Transferred to capital (Stock DiVIdENd) ........cceoiiiiiiiiieieee e ses o [
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result Of FEINSUIANCE .........cccuiiiiiiiiiiieieeeee e e e [
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (8,868,179) (744,249) 237,189
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 503,858,236 797,808,514 1,308,251, 170
55. Capital and surplus, as of statement date (Lines 36 + 54) 13,045,299 ,793 12,030,998,901 12,541,441 557
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeee ettt ee et e e et e s et eneeaeseeseseeneanneeennens feeeeeaeeeeananens 68,826,248 |................ 88,717,151 oo 506,094,367
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 68,826,248 88,717,151 506,094,367
2701. Reserve adjustments on reinsurance assumed . ..(71,217,318)|.. ..(77,489,922)]|.. (143,747,162)
2702. Change in contingency reServe ........ccceveveveoeeeeeeveverererenennns ..(66,832,241).. .(41,929,220)f...ccve. 3,677,822
2703. Net investment earnings on funds withheld by ceding company .. ... 24,487,814 |.. ...21,606,506 |.. 42,990,149
2798. Summary of remaining write-ins for Line 27 from overflow Page ...........ccccoeeveveveieieveveeeeeeeeeeeeeeeeesfeeeeen s 1,486,404 | (708,660 ......cocvreercnnne 105,923
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (112,075,341) (98,521,296) (96,973,268)
5301. Adjustment to surplus for initial reinsurance transaction gains .........cccocovioveiiieeieeeen e (756,647) ..o (744.,249) ... (1,500,089)
5302. Change in prepaid pension coSt .......ccccoooieeveicciiiieieeeecce (8,111,532) |- .. 1,737,278
5303. et eaeeeeeaeeeeteeeeeeeeeaeeeeteeeeaeeeeaneeeaaeeeeneeeeaneeeaae e e e neeeaneeenneeenreeenneeeannes|eneeenan e e e et e e neeenaneeennneenan [oreeene e e et e e s ran e e s e e e eneeene [reeeiar e e e e e e
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (8,868,179) (744,249) 237,189




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 8,472,997,825 |........... 7,367,204,404 |.......... 16,395,070, 051
2. NetiNVESIMENT INCOME .......uiiiiiiiiieieie ittt oo 1,425,827,143 |............ 2,019,570,212 |........... 3,569,608,322
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 1,407,818,854 773,313,648 2,439,829,053
4. TOtal (LINES 110 3) oottt 11,306,643,822 10, 160,088,264 22,404,507,426
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 9,700,508,260 |............ 9,928,603,358 |.......... 20,850,754 ,688
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (2,158,120,409)|.......... (2,803,642,831)|........... (3,331,885,179)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccceveveveveveecceeeceienens [oeeeeeieneens 660,678,359 |................ 666,336,303 |............ 1,455,126,625
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 13,448,082 |................ 13,474,986 |................ 27,621,064
9. Federal and foreign income taxes paid (recovered) netof $ ... 2,247,265 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 198,778,632 149,243,302 92,840,550
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 8,415,292,924 7,954,015,118 19,004,457,748
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 2,891,350,898 2,206,073,146 3,310,049,678
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 2,975,127,516 2,893,760,095 6,588,328, 159
12.2 Stocks .............. ... 30,497,040 |.. ...56,059,489 |.. ...60,408,485
12.3 Mortgage loans ... ..461,119,203 |.. ..305,790,047 |.. ..754,317,401
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 193,585,810 |.....coceecee. 160,557,015 |.....cocecce. 303, 154,205
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccccoees |oeeeeienencns 24,962,275 |.ccovovreenne (1,640,433)]..cocverennee 8,056,590
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 18,874,670 365,330,838 457,435,020
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 3,704,166,514 |.......... 3,779,857,051 |............ 8,171,699,860
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 2,733,440,563 |............ 5,015,938,456 |............ 8,665,010,382
1312 STOCKS ..ottt teiens[rreeeineeinen 191,699,051 |.....cccenvee 265,267,738 |...cocuennne 438,212,751
13.3 MOMGAGE [OBNS ..ottt ettt et eniens[oeessinensnans 534,140,704 |............... 556,840,444 |............ 1,205,540,415
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuiuieiiriciceiei ettt [eesssinessineas 404,579,005 |........cec.... 308,265,584 |................ 773,138,739
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 471,432,974 204,443,630 391,703,387
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 4,335,292 ,297 6,350,755,852 11,473,605,674
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (2,929,280) 24,881,341 68,728,055
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (628,196,503) (2,595,780,142) (3,370,633,869)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............ccceeueureiiiiieieieeeieceeeeeieeieeessesenenens |eeseeeeieeneens 50,000,000 |.....ccrvenne 60,000,000 |....ccouevn 100,000,000
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 ...............cccoeveveveeceeerees frevereeeenns (466,566,027)|................ 229,633,256 |.......cccec.... 499,489,754
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 4,379,364 (473,363,340) (406,828,918)
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 (412,186,663) (183,730,084) 192,660,836
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |............ 1,850,967,732 |....coenve. (573,437,080).........c.c.... 132,076,645
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 1,687,320,237 |............ 1,655,243,592 |............ 1,555,243,592
19.2 End of period (Line 18 plus Line 19.1) 3,538,287,969 981,806,512 1,687,320,237
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... o 134,233,403 |............... 227,029,775 |oeovvean 386,053,856
20.0002. Tax credit commitment [1abilities ... [ 174,469 |........cccoeeene 2,626,337 |.ooooeens 3,356,754
20.0003. Capitalized interest on mortgage loans 23,810,217 |.. 10,207,069 |.. .... 25,339,903
20.0004. Capitalized interest on bonds .........ccccccovviririnnnnan. ..2,566,964 |.. ..2,304,950 |.. 4,774,297
20.0005. Exchange of bond investment to equity investment ... o [ 799,227 |oeeeeeeeren 799,227
20.0006. Intercompany transfer of MOrtgages ... [oereiereee s |oereeieeeee 3,514,437 |cov 3,514,437
20.0007. Bonds received instead of INCOME ........coccoiiiiiiriiciicicccc s o 215,005 |..
20.0008. Exchange of bond and mortgage loan investment to other invested asset investment 97,970,687




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

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 286,090,516 |................ 208,432,675 |......coeuv 613,118,701
GIOUP T .. | 1,278,088, 111 |.............. 653,490,014 |............ 3,364,208,803
INGIVIAUAI BNNUIEIES ...ttt e 5,004,678,640 |............ 4,961,942,946 |............ 9,256,380,975
GIOUP @NNUITIES ...ttt oo 2,159,019,233 |............ 1,834,628,483 |........... 3,906,527,320
ACCIABNE & NEAIN ... 276,234,910 |......ooeneee 276,056,324 |................ 530,577,184
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 9,094,111,410 |............ 8,024,550,442 |......... 17,670,812,982
DEPOSIt-LYPE CONFACES ......vveieiieiiieieieieieie ettt e st sesesese e s sns [oesenenenenena 878,500,000 |........... 1,437,000,000 |............ 2,969,500,000
Total (Lines 8 and 9) 9,972,611,410 9,461,550,442 20,640,312,982




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 Life Insurance Company (NLIC or 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 Department
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. The Commissioner of Insurance has the right to permit other specific practices that deviate from
prescribed practices.

The Commissioner of the Department promulgated Ohio Administrative Code Section 3901-1-67, Alternative Derivative and Reserve Accounting
Practices (OAC 3901-1-67), which constitutes a prescribed practice as contemplated by the NAIC SAP. The prescribed practice allows Ohio-
domiciled insurance companies to utilize 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. The
Company elected to apply OAC 3901-1-67 to its derivative instruments hedging equity indexed annuity products and equity indexed annuity
reserve liabilities. As a result, the Company’s net income changed by $(16,166,141) and $29,535,322 for the periods ended June 30, 2025 and
December 31, 2024, respectively, and the Company’s statutory surplus changed by $17,378,397 and $31,564,653 as of June 30, 2025 and
December 31, 2024, respectively. The Company’s subsidiary, Nationwide Life and Annuity Insurance Company (NLAIC), has also elected to apply
the same prescribed practice to its eligible indexed products, which changed NLIC’s subsidiary valuation of NLAIC by $(191,510,715) and
$(227,351,828) as of June 30, 2025 and December 31, 2024, respectively.

The Company’s subsidiary, Eagle Captive Reinsurance, LLC (Eagle), applies one prescribed practice with multiple applications which values
assumed guaranteed minimum death benefits (GMDB) and guaranteed lifetime withdrawal benefits (GLWB) risks on variable annuity contracts
from NLIC and GLWB risks on fixed indexed annuity contracts from NLIC and NLAIC, using an alternative reserving basis from the Statutory
Accounting Principles detailed within the NAIC SAP pursuant to Ohio Revised Code Chapter 3964 and approved by the Department. The impact
of Eagle's prescribed practice applications changed the Company’s subsidiary valuation of Eagle by $640,559,003 and $529,354,276 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 Company’s subsidiary valuation of
Eagle by $862,336,169 and $860,651,572 as of June 30, 2025 and December 31, 2024, respectively.

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

F/S F/S Line
SSAP # Page # 2025 2024
Net Income
(1) Nationwide Life Insurance Company state basis
(Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 557,049,720 $  1,150,519,227
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
OAC 3901-1-67:
Derivative instruments 86 4 3 (41,003,315) (270,317,633)
Reserves for indexed annuities 51 4 19 20.539.846 307.704.117
Tax impact 101 4 32 4,297,328 (7,851,162)
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP _ _
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 573215861 $  1,120,983,905
Surplus
(5) Nationwide Life Insurance Company state basis
(Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 13,045299,793 $ 12,541,441,557
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
Subsidiary valuation - Eagle 51 2 8 640,559,003 529,354,276
OAC 3901-1-67:
Derivative instruments 86 2,4 7,3 (388,372,531) (349,875,399)
Reserves for indexed annuities 51 3,4 1,19 410,370,504 389,830,658
Tax impact 101 2,4 18,2,32 (4,619,576) (8,390,606)
Subsidiary valuation - NLAIC 51, 86,
101 2 2.2 (191,510,715) (227,351,828)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61IR 2 8 862,336,169 860,651,572
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $_11,716,536,939 $_ 11,347,222,884

The amounts in this statement pertain to the entire Company business including, as appropriate, its Separate Account business.

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

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 “6”, which are stated at the
lower of amortized cost or fair value. Amortization of premiums and discounts are calculated using the effective yield method. The Company
does not hold any mandatory convertible securities or Securities Valuation Office (SVO) identified investments.

(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.



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

NOTES TO THE FINANCIAL STATEMENTS

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

Effective January 1, 2025, the Company adopted revisions to SSAP No. 26 — Bonds (SSAP No. 26), SSAP No. 43 — Asset-Backed Securities (SSAP
No. 43) and SSAP No. 21 — Other Admitted Assets (SSAP No. 21), 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.

Effective January 1, 2025, the Company adopted revisions to SSAP No. 21 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.

Effective January 1, 2025, the Company changed its reserve valuation basis for pension risk transfer (PRT) group annuities due to changes to
Valuation Manual 22 - Requirements for Principle-Based Reserves for Non-Variable Annuities (VM-22). The amendment to VM-22 allows companies,
with domiciliary commissioner approval, to determine statutory maximum valuation interest rates for non-jumbo contracts (initial premium less than
$250,000,000) as if they were jumbo contracts. In December 2024, the Company received approval from the Department to use jumbo valuation
interest rates for all PRT group annuity contracts issued after January 1, 2020. As a result of this change, the Company recorded an increase to
statutory capital and surplus of $24,100,000.

Note 3 — Business Combinations and Goodwill

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

On January 30, 2025, the Company 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.

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

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

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

(1) ) (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
12667GD34 $ 2,152,846 $ 1,801,622 $ 351,225 § 1,801,622 $ 1,636,272 Q1'25
76114HAK1  § 1,290,975 $ 1,016,858 $ 274,117 § 1,016,858 $ 812,238 Q2 '25
Total $ 625,342
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

$ 2,394,732
$ (224,194,783)

$_ 472,128,646
$ 2,133,575,487

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

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

3. Collateral Received

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

b. Not applicable.

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

4-7.There were no changes that were considered significant to the Company from prior year end.
Repurchase Agreements Transactions Accounted for as Secured Borrowing
Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. To manage short-term liquidity needs within the Nationwide insurance subsidiaries, the Company has agreements to enter into repurchase or
reverse repurchase agreements with several authorized affiliated insurance companies. The collateral required meets minimum state specific

requirements or statutory requirements if state of domicile does not specify.

As these transactions are with affiliated insurance companies within the Nationwide family and are short-term in nature, the risk of changes in

the fair value of the collateral are considered negligible.

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

changes in fair value.

2. Type of Repo Trades Used

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

First Quarter Second Quarter

Third Quarter

Fourth Quarter

a. Maximum Amount
Open - No Maturity - -
Overnight $ 325,697,320 $ 345,503,517 $
2 Days to 1 Week - -

> 1 Week to 1 Month - -

> 1 Month to 3 Months - -

> 3 Months to 1 Year - -
>1 Year - -

Noakrwdh =

b. Ending Balance

Open - No Maturity

Overnight $
2 Days to 1 Week - -
> 1 Week to 1 Month - -
> 1 Month to 3 Months - -
> 3 Months to 1 Year - -
>1 Year - -

Nogakrwdh =

4. Not applicable.

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount $332,211,266 $352,413,587 $- $-
b. Ending Balance $315,458,162 $255,643,211 $- $-
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NOTES TO THE FINANCIAL STATEMENTS

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

ENDING BALANCE

1 2 3 4 5 6 7 8

Does Not

Qualify as

None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. ICO-FV $- $255,643,211 $- $- $- $- $- $255,643,211
b. ABS-FV - - - - - - - -
c. Preferred Stock - FV - - - - - - - -
d. Common Stock - - - - - - - -
e. Mortgage Loans - FV - - - - - - - -
f. Real Estate - FV - - - - - - - -
g. Derivatives - FV - - - - - - - -
h.  Other Invested Assets - FV - - - - - - - -

i.  Total Assets - FV

(Sum of a through h) $- $255,643,211 $- $- $- $- $- $255,643,211

7. Collateral Provided - Secured Borrowing

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

a. Maximum Amount
1. Cash $325,697,320 $345,503,517 $- $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4

Nonadmitted Subset (BACV) - - - -

b. Ending Balance
1. Cash $309,272,708 $250,630,599 $- $-
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 $250,630,599 $250,630,599
30 Days or Less - -
31 to 90 Days - -
> 90 Days - -

oo oo

9-10. Not applicable.

Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale

Not applicable.

Real Estate

Not applicable.

Investments in Tax Credit Structures (tax credit investments)

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

There were no changes that were considered significant to the Company from prior year end.
. Working Capital Finance Investments

Not applicable.

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.

. 5GI Securities

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

Not applicable.

. Prepayment Penalty and Acceleration Fees

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

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.

Note 8 — Derivative Instruments

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

Note 9 — Income Taxes

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

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

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

As of June 30, 2025, the Company has received capital contributions from its parent company, Nationwide Financial Services, Inc., totaling
$50,000,000.

As of June 30, 2025, the Company made capital contributions to NLAIC of $150,000,000. Subsequent to the reporting date, the Company made an
additional contribution to NLAIC, increasing the total contributions during 2025 to $200,000,000 as of the subsequent event date.

On March 31,2025, the Company made a surplus contribution to Eagle of $40,000,000.

On August 8, 2025, the Company received a distribution of $314,000,000 from Eagle, which was declared on June 30, 2025. The distribution was
classified as a return of contributed surplus of $40,000,0000 (recorded in Receivables from parent, subsidiaries and affiliates on the June 30, 2025
Assets page) and as a dividend of $274,000,000 (recorded in Investment income due and accrued on the June 30, 2025 Assets page).

On July 1, 2025, the Company received a dividend distribution of $8,319,584 from Jefferson National Life Insurance Company that was declared on
June 4, 2025. The distribution consisted of the outstanding common stock of Jefferson National Life Insurance Company of New York (JNLNY)
(recorded in Investment income due and accrued on the June 30, 2025 Assets page).

On February 27, 2025, the Company and Nationwide SBL, Inc., (NWSBL), an affiliate, executed an $850,000,000 replacement unsecured promissory
note and revolving line of credit agreement with a maturity date of February 26, 2026. On April 9, 2025, NWSBL's total borrowing capacity under the
terms of the agreement was increased to $2,000,000,000 when combined with the outstanding borrowings of NWSBL under a separate replacement
unsecured promissory note and revolving line of credit agreement with NLAIC. As of June 30, 2025, NWSBL had outstanding borrowings of
$615,500,000.

Note 11 — Debt
A. All Other Debt
There were no changes that were considered significant to the Company from prior year end.
B. Funding Agreements with Federal Home Loan Bank (FHLB)

1. The Company is a member of the Federal Home Loan Bank of Cincinnati (FHLB). Through its membership, the FHLB established the
Company’s capacity for short-term borrowings and cash advances under the funding agreement program at up to 40% of total admitted assets.

The Company’s Board of Directors has authorized the issuance of funding agreements up to $6,000,000,000 to the FHLB, shared between
the Company and NLAIC, in exchange for cash advances, which are collateralized by pledged securities. The Company uses these funds in
an investment spread strategy, consistent with its other investment spread operations. As such, the Company applies SSAP No. 52 — Deposit-
Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts. It is not part of the Company’s strategy
to utilize these funds for operations, and any funds obtained from the FHLB for use in general operations would be accounted for consistent
with SSAP No. 15 — Debt and Holding Company Obligations, as borrowed money.

The Company has agreements with the FHLB to provide financing for operations. These agreements, which were renewed in June 2025 and

expire June 2026, allow the Company access to borrow up to $1,050,000,000. As of June 30, 2025 and December 31, 2024, the Company
had no amounts outstanding under these agreements.
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2. FHLB Capital Stock

Aggregate Totals

1. Current Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 139,019,639 $ 139,019,639 $ -
(d) Excess Stock $ 6,399,861 $ 6,399,861 $ -
(e) Aggregate Total $ 165,419,500 $ 165,419,500 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
2. Prior Year-end 1 2 3
Total General
2+3 Account Separate Accounts
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 20,000,000 $ 20,000,000 $ -
(c) Activity Stock $ 160,355,741 $ 160,355,741 $ -
(d) Excess Stock $ 1,800,059 $ 1,800,059 $ -
(e) Aggregate Total $ 182,155,800 $ 182,155,800 $ -
(f) Actual or Estimated Borrowing Capacity as
Determined by the Insurer $ 7,050,000,000 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Membership | Current Year Total | Not Eligible for Less Than 6 6 months to Less | 1 to Less Than 3
Stock (2+3+4+5+6) Redemption Months Than 1 year Years 3to 5 Years
Class A $ -8 -8 - $ - $ -3
Class B $ 20,000,000 $ 20,000,000 $ - $ - % - $
3. Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3) $ 4,733,751,911 $ 5,283,651,150 $ 3,137,006,293
2. Current Year General Account Total
Collateral Pledged $ 4,733,751,911 $ 5,283,651,150 $ 3,137,006,293
3. Current Year Separate Accounts Total
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Total Collateral Pledged $ 4,753,251,285 $ 5,442,397,642 $ 3,616,298,883
b. Maximum Amount Pledged During Reporting Period
1 2 3
Aggregate Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3) $ 4,753,251,285 $ 5,442,397,642 $ 3,616,298,883
2. Current Year General Account Maximum
Collateral Pledged $ 4,753,251,285 $ 5,442,397,642 $ 3,616,298,883
3. Current Year Separate Accounts Maximum
Collateral Pledged $ - $ - $ -
4. Prior Year-end General and Separate
Accounts Maximum Collateral Pledged $ 4,911,975,610 $ 5,450,079,389 $ 3,516,509,438
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4. Borrowing from FHLB

a. Amount as of the Reporting Date

1. Current Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - 8 -3 $ XXX
(b) Funding Agreements $ 3,137,006,293  $ 3,137,006,293 $ $ 3,137,006,293
(c) Other $ - 3 -3 $ XXX
@ Aggregate Total
(atb+c) $ 3,137,006,293  $ 3,137,006,293 $ $ 3,137,006,293
2. Prior Year 1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ - 8 - 3 $ XXX
(b) Funding Agreements $ 3,616,298,883  $ 3,616,298,883 $ $ 3,616,298,883
(c) Other $ - 8 - % -3 XXX
@ Aggregate Total
(atb+c) $ 3,616,298,883  $ 3,616,298,883 $ - $ 3,616,298,883
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ - % - $ -
2. Funding Agreements $ 3,616,298,883 $ 3,616,298,883 $ -
3. Other $ - $ -3 -
4. Aggregate Total
Lines (1+2+3) $ 3,616,298,883  $ 3,616,298,883 $ -

c. FHLB - Prepayment Obligations

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

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

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

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
Not applicable.

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

There were no changes that were considered significant to the Company from prior year end.
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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 to determine the fair value of bonds and stocks for which market quotations, 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’ and managers’ 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 value of separate account liabilities is set to equal the fair value of separate account assets.

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 $ - $ 5,380,487 $ - $ - $ 5,380,487
Asset-backed securities - 3,758,772 - - 3,758,772
Total Bonds $ -8 9,139,259 $ -8 - $ 9,139,259
Preferred stocks unaffiliated - 25,301,871 12,208,957 - 37,510,828
Common stocks unaffiliated 75,166,312 165,419,500 328,850 - 240,914,662
Derivative assets - 61,733 - - 61,733
Securities lending collateral assets - 284,779 - - 284,779
Separate account assets 115,261,690,158 1,591,476,386 29,799,094 8,855,423,248 125,738,388,886

Total Assets at Fair Value/(NAV)  $ 115,336,856,470 $ 1,791,683,528 § 42,336,901 $ 8,855,423,248 $ 126,026,300,147

The following table presents the rollforward of Level 3 assets held at fair value during the period ended June 30, 2025:

Total gains Total gains

Beginning and (losses) | and (losses)

Balance at Transfers | Transfers out | included in Net | included in Ending Balance at

3/31/2025 into Level 3 of Level 3 Income Surplus Purchases Issuances Sales Settlements 6/30/2025
Assets at Fair Value
Preferred stocks unaffiliated $10,119,959 $- $- $352 $413,121 $2,364,938 $- $(689,413) $- $12,208,957
Common stocks unaffiliated - - - - 328,845 5 - - - 328,850
Separate account assets 30,926,047 - - - (347,280) - - (779,673) - 29,799,094
Total Assets at Fair Value $41,046,006 $- $- $352 $394,686 $2,364,943 $- $(1,469,086) $- $42,336,901
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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
Policy loans
Derivative assets
Other invested assets

Securities lending collateral assets

Separate account assets
Total Assets

Liabilities

Investment contracts

Derivative liabilities
Total Liabilities

Aggregate Fair Net Asset Not Practicable
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) (Carrying Value)
$34,647,249,867  $36,721,988,612 $1,473,453 $28,055,481,688  $6,590,294,726 $- $-
8,738,949,587 8,916,360,215 - 7,688,060,445 1,050,889,142 - -
$43,386,199,454  $45,638,348,827 $1,473,453 $35,743,542,133  $7,641,183,868 $- $-
8,745,038,756 9,702,334,814 - - 8,745,038,756 - -
3,538,287,969 3,538,287,969 (9,036,802) 3,547,051,216 273,555 - -
1,034,792,909 1,034,792,909 - - 1,034,792,909 - -
78,804,637 67,193,481 - 76,035,630 2,769,007 - -
215,843,624 215,779,364 - 86,914,473 59,238,978 69,690,173 -
250,630,599 250,630,599 250,630,599 - - - -
1,236,673,726 1,272,264,826 31,927,206 679,309,182 525,437,338 - -
$58,486,271,674  $61,719,632,789 $274,994,456  $40,132,852,634 $18,008,734,411  $69,690,173 $-
$3,129,817,989 $3,129,526,893 $- $-  $3,129,817,989 $- $-
81,581,398 98,180,132 - 81,581,398 - - -
$3,211,399,387 $3,227,707,025 $- $81,5681,398  $3,129,817,989 $- 3$-

D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured Using Net Asset Value

The Company has separate account assets and liabilities measured at NAV. Valuation gains and losses (changes in NAV/fair value of the separate

account asset and liability) accrue directly to, and investment risk is borne by, the separate account contract holder.

Note 21 — Other Items
A-B. Not applicable.

C.  Other Disclosures

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

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

1. Aggregate book adjusted carrying value of securities reclassified off Schedule D-1 to Schedule BA:
Security Aggregate BACV
75903EAA7 3 -
Total $ -
2. Aggregate book adjusted carrying value for all securities reclassed off Schedule D-1 that resulted with a change in measurement
basis:
Not applicable.
3. Aggregate surplus impact or securities reclassified off Schedule D-1:

Not applicable.

As of June 30, 2025, the pension risk transfer reserves for guarantees of the separate account contracts and supporting assets in the general

account were $12,586,120.

D-J. 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 11, 2025, for the statutory statement available to be issued on August 13, 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 11, 2025, for the statutory statement available to be issued on August 13, 2025.

Effective July 1, 2025, and pursuant to the merger agreement, the operations of JNLNY were merged with and into the Company, with the Company

continuing as the surviving entity.

There were no material Type Il events occurring subsequent to the end of the period that merited recognition or disclosure in these statements that
have not already been reflected as required.
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

NOTES TO THE FINANCIAL STATEMENTS

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

Not applicable.

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

Not applicable.

Note 26 — Intercompany Pooling Arrangements

Not applicable.

Note 27 — Structured Settlements

Not applicable.

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

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

Note 30 — Premium Deficiency Reserves

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

Note 31 — Reserves for Life Contracts and Annuity Contracts

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

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit-Type Contract Liabilities by Withdrawal Characteristics

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

Note 33 — Analysis of Life Actuarial Reserves by Withdrawal Characteristics

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

Note 34 — Premium and Annuity Considerations Deferred and Uncollected

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

Note 35 — Separate Accounts

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

Note 36 — Loss/Claim Adjustment Expenses

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 LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

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

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

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

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

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

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

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

Yes[ 1 No[X]

I N[ X] NAT ]

12/31/2021

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

12/31/2021

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

05/31/2023

By what department or departments?
OH

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

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

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

If yes, give full information:

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

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

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

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

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

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

Columbus, OH ..

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

Columbus, OH




9.1

9.11

9.2
9.21

9.3
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16.

STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
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 officers? ... Yes[ ] No[X]
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 Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S 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 agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BOMAS ..ttt ettt ettt ettt e et et ete e ae e eeetee e eeeteeeteeteeeteeeeeaeeee e te e e e eteeeteeeteeeeeeteeeeeneaaeas $.
Preferred Stock .... 3.
Common Stock .... .3,707,743,003 3. 3,879,794,733
Short-Term Investments .705,500,000 5. ...615,500,000
Mortgage Loans on Real Estate 149,317,454 5. 143,620,332
All Other 396,291,259 3. 368,373,310
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....4,958,851,716 5. ...5,007,288,375
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiiiec e eeeeeee D et B
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............ccccovuiiiiiinieieieieieeeeeseeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] N[ 1 NA[ ]

If no, attach a description with this statement.

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

8.1

...250,915,378
...250,915,378
............... 250,845,541



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

GENERAL INTERROGATORIES

17.  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[ ]
17.1  For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
The Bank of New YOrk Mellon ..o 1 Wall Street, New York, NY 10286 ........ccooioeioieeeeeeeeeeeeeeeeeeee
Federal Home Loan Bank of Cincinnati .........cccoooiovoevoiiiiiccee 221 E. 4th St, Suite 600, Cincinnati, OH 45202 .........ccoovevevevenenne.

17.2  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)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ..............cccccceies Yes[ 1 No[ X]

17.4  If yes, give full information relating thereto:

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

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

1 2

Name of Firm or Individual Affiliation
Members of the investment staff designated by the Chief Investment
Officer as detailed in the Corporate Resolution ........cccoooovvviiiiiiiccienn,
Gramercy Funds Management LLC ........cooooiiiennnieeces s
Ares Capital Management LLC .......cocooooiieiiiiieeeecccc e
HPS INVESTMENT PARTNERS, LLC ...ovveieiiee ettt
T ROWE PriCe e
20 GATES MANAGEMENT LLC ...vveeieeeeeeeeeece ettt
NINETY ONE PLC .ot
Guggenheim Securities, LLC .. .
IFM Investors Py LEd ..o
BlackRock Financial Management INC. ........cccccooiivioieiiiiiiicicicceeeeeeee e
PIMCO LLC v
Blackstone Asset Based Finance Advisors LP .
Allianz Capital Partners of America LLC ........ccccooiviiiiiiiciiicieecceeecee
Apollo Insurance Solutions Group LLC ......cccocooiiereririnniccer e

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?..........ccoviriirriieeceierrree 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?..........ccovverieceienininnseeeene Yes[ 1 No[X]

17.6  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
U.S. Securities and Exchange
152209 ..o Gramercy Funds Management LLC ........cccooiiiirnnnnincccsreceee 54930052ZV4VR1WGBB62 ........ CommisSion ..o.coooveueeeererinenns NO..ooe
SEC Registered Investment
131619 e Ares Capital Management LLC ......cocooioiiiernninecee e 3MO96ESSOPEUTBOI8LSS ........ AQVISEr oo NO..ooe
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ...oviioiiececeeirirccicicee e 549300 1W7540H8HM8F38 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
126032 ..o T. ROWE PriCe .o FAJ59K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
155480 ......ococeenne 20 GATES MANAGEMENT LLC ....veeicececeses e 549300P9T431XY751068 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
158310 ..o NINETY ONE PLC .o 549300G0TJCTIK152G14 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and
40638 ........cccovenee Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ooe
Securities and Exchange
162754 ..o IFM Investors Pty Lid ..o 5493002BVKOQI 7KW7HIS ........ Commission (SEC) ....ccccoerenene NO..ooe

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

107105 oo, BlackRock Financial Management InC. ........ccccoooveiviviicvcvennnnee. 549300LVXYIVJKE13M84 ........ Operator (CPO) ..cccveeeenee NO...oovre
The U.S. Securities and

104559 ..o PIMCO LLC et 549300KGPYQZXGMYYN3S ........ Exchange Commission ............. NO..ooe
The U.S. Securities and

120934 ... Blackstone Asset Based Finance Advisors LP .......ccocoooeerienee 4RKF18AI730FWB43LA12 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and

161684 .....coovcene Allianz Capital Partners of America LLC ........ccooorirnniicnunnns 5493005JTEV40VDVNH32 ........ Exchange Commission ............. NO..ooe
The U.S. Securities and

Apollo Insurance Solutions Group LP ......cocoooiiiiiiniiiiiice 549300L3R6CAMA4YKNSI ........ Exchange Commission
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18.1
18.2

20.

21.

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

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

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

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

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

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

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

8.2.1



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

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 9,702,334,814
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 9,702,334,814

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 9,702,334,814

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

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

Operating Percentages:

2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
... 43460 .....|..75-2344200 . . . | Aspen American Insurance Company R TX. .QA/G. .

SLEL....... Authorized..
SLEL....... Unauthorize
SLEL....... Unauthorize
Authorized..

..... 00000 .....|[..99-4557621 .
..... 00000 .....|..82-3612585 .
..... 12262 .....|..23-1642062 .
..... 00000 .....|..84-4427431 .

. |Hatteras Reinsurance LTD ....
. |NorthStar Reinsurance LLC ...

. |Pennsylvania Manufacturers Association Insurance Company
. |Ryan Specialty Benefits Captive, LLC ...cccevvivvvevinene




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. AlADaMA ..o AL e L o 2,810,267 |......... 90,538,761 |........... 2,616,448 |....cooeiiiins o 95,965,476 |......coovveveririiiins
2. AIBSKA .ot AK o L o 148,594 |........... 2,587,897 |..coenene 1,536,970 |o.vovveiciicines e 4,273,461
3. Arizona ..... .. AZ ...26,008,135 |. 326,941,729 |. ..14,438,839 |.. .. 367,388,703 |..
4. Arkansas .. .. AR ....853,810 |.......... 46,457,201 |..cooveenne 580,163 |.. ...47,891,174 |.
5. California .. .. CA | . ...61,912,271 |........ 494,355,238 |. ..10,311,618 |.. 566,579, 127
6. Colorado ...... ...CO | . ... 2,281,930 |........ 156,201,792 |. ....1,957,621 |.. 160,441,343
7. Connecticut .. . CT ...23,466,345 |........ 131,412,920 |. ... 4,674,181 |.. 159,553,446
8. Delaware ............. ... DE . 134,324,662 |. ..18,977,745 |. 1,026,415 |.. .. 154,328,822 |..
9. District of Columbia . . DC e b s 502,064 |. ... 4,889,725 |. 2.805,517 | o 5,997,306 |..
10. Florida .. .. FL .230,043,307 |........ 786,092,257 |. ... 8,229,304 |.. ,024,364,868 |..
11.  Georgia .. GA . 241,804,305 |........ 146,364,593 |. ..17,007,782 |.. 405,176,680 |..

2,168,527 |.
....331,533 |
........ 347,373,353 |.

..35,298,831 |.
..32,039,631 |.

....37,467,445 |..
....35,218,398 |..
.. 370,352,252 |..

12.  Hawaii ..
13. Idaho ....
14. lllinois ...

15.  Indiana . . IN .20,192,884 |........ 137,960,869 |. .. 175,816,209 |..
16. lowa..... 1A ..62,176,270 |. ..494,868,800 |..
17.  Kansas . .. KS ..........40,025,321 . ,047, .. ....42,008,647 |..
18, KENUCKY ..o KY ,456,631 |.......... 81,131,376 ,270,768 .o [ 85,858,775
19, LOUISIANG ...t LA ool o 976,345 |.......... 95,528,264 BT ATT oo o 98,341,786
20. Maine ....... ...385,242 |..........29,715,708 |. ....30,911,455 |..
21.  Maryland R . 10 225,900 |. 125,702,607 |........... 3,087, .. .. 139,016,319 |..
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ool o 15,453,854 |........ 209,072,740 ,831,502 | [ 228,358, 186
23, MChIGAN ... ML o L e 6,230,254 |........ 190,436,502 |...........5,304, 181 | | 202,060,937

...27,404,814 |..........95,616,144 |. .. 126,300,374 |..

24. Minnesota .

25.  Mississippi .. MS | . ....818,931 |. ..34,726,049 |. ,366, .. ....36,911,059 |..
26, MISSOUM w.voveeeeiieieieeeeieie e MO oo L e ,328 |........ 107,996,962 892,411 [ o 113,659,701

27, MONtaNa .....ocooveveeeeeeeeeveieeeeeeeeeneeeeeiens. MT o L foreinn.296,644 ... 22,331,360 846 | o 22,932,650

28. Nebraska .. ..31,638,544 |. .34,569,133 |..
29. Nevada........ . . ..60,519,363 |. .. 852, .. .61,937,123 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH 97 e 35,857,494 | 890,175 [ [ 36,903,866

31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ [ b e, 12,788,622 ... 211,327,543 |.......... 15,720, 538 .................................. 239,836,703

32.  New Mexico . CNM [ L fo e 16,080,890 |. ... 3,250,381 |.. .... 19,496,549 |..
33. New York ..... NY ........ 528,819,112 |. ..653,801,323 |..
34. North Carolina .. NC oo 197,211,008 |. .. 237,863,471 |..
35.  North Dakota ND , . ..24,526,913 |. ....28,796,044 |..
36. OhiO .ccoveuenen . OH ...20, 866 490 |. 629,771,067 |. .. 668,792,127 |..
37. Oklahoma . ... OK ....492,371 |. 47,122,683 |. ....49,140,672 |..
38. Oregon......... ... OR 3,634,049 ..84,366,096 |. ....88,035,887 |..
39. Pennsylvania ... . PA 25,735,328 315,061,611 |. .. 350,427,590 |..
40. Rhode Island .... .. RI 1,011,818 ....35,495,009 ..
41.  South Carolina . sC 2,806,351 .. 101,921,486 |..
42.  South Dakota ... .. SD 130,805 ... 14,251,176 |..
43. Tennessee ... .. TN 6,001,467 |. ..110,768,228 |..
44, Texas ....... TX ...61,646,638 |. ..561,638,980 |..

45. Utah.... . uT 2,349,115 |. ....38,176,834 |..
46. Vermont VT ....545,135 |. W1, . ....12,510,873 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA |l f 17,048,078 |........ 141 623 299 |0 3,532,002 | o 162,203,379
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 1,611,780 |........ 116,848,713 |....cocvee 267,404 | [ 118,727,897
49. West Virginia 1,421,266 |.......... 20,173,859 |. ....25,280,180 |..
50. Wisconsin .... . 1,741,278 |. 122,553,977 |. .. 132,608,107 |..
51, WYOMING woveveiereieieieieeeieeeeeseeeseenneeenee. WY e Lo [ 78,645 [, 5,070,392
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N 019,000 [
53. Guam .............. .. GU 9,312,629 |.
54.  Puerto Rico ...... .. PR . ..58,271,045 |.
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e b f 5,916 [ 1,462,963
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX foveiiian 8,791,184 | oo o o 6,791,184 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 1,472,672 |. 1,480,585
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins P O .
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .1,569,646,477 |..... 7,253,697,875 |........ 276,236,880 |.....ccccoeerevcinnns [ 9,099,581,232 |..
96. Plus Reinsurance Assumed. XXX [ 1,882,615 |.......... 20,182,271 |. ,556, ETPPRRURRRVRR USRI 26,621,703 |..
97  Totals (All Business).... . .1,571,529,092 |..... 7,273,880,146 |....... 280 793,697 | [ 9,126,202,935 |..
98. Less Reinsurance Ceded..........cccevvreeruereneereneeensfoveeees XKoo | 71,249,753 |........ 327,706,252 |........ 281,216,267 |..ovoeeveieiieiiien e 680,172,266
99. Totals (All Business) less Reinsurance Ceded XXX 1,500,279, 339 6,946, 173,894 (422,564) 8,446,030,669 878,500,000

DETAILS OF WRITE-INS

58001. Foreign - other alien ... ..750,849 |..

58002. ..oooiriiiiiiieiieie s
58003. ..ooiiiiirieriiereeeee e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 179,544 571,305 750,849
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer.............c.ecereeerieeieeeieees eeeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 LIFE INSURANCE COMPANY

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

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

Lcl

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 LIFE 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 LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

€l

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 ....ccooeevumnnnniin | eeeeeeees s 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
L0140 L..[Nationwide ..ooeeeeeeeeeeeeieieiiieeiieeieeiees | eeeeeeeee ] e | s | e | 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
L0140 L..[Nationwide .oooeeeeeeeeeeeeieiieiieieieeieeeees | eeeeeeeee ] e | i | e | Limited .ouvveeeeeeiiiiiiiiiiii LIND.LLL NIA....... Nationwide Nom, LLC ..ooovvvvrririiiiiiiiiieennns ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee ..0.010 .... [Nationwide Mutual Insurance Company ... |....NO......|ceeee nns

. 0140 ... Nationwide ....ooeeeeeeeieiiiiiiiiiiiiiiiiiiees | eeeiiiiee 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 RE........ 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 L OH] s NIA....... Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company ........... LOH ] UIP....... Other non-Nationwide .......coevvvveveveeeennnnnns Ownership.. .. 0.000 .... |Other non-Nationwide .........ccccevrrrnnnn LNOL] e
0140 ...|Nationwide 34-2012765 .. Nationwide Private Equity Fund, LLC ........... L OH] s NIA....... 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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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) *
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
. 0140 ...[Nationwide ..
. 0140 ...[Nationwide
. 0140 ...[Nationwide
. 0140 ...[Nationwide ..
. 0140 ...[Nationwide
. 0140 ...[Nationwide
. 0140 ...[Nationwide ..

82-0549218 ..
.| 311117969 ..
... [31-1024978 ..

.|86-0835870 ..
31-1610040 ..
.|86-0619597 ..
75-1284530 ..
..[33-0160222 ..

Retention Alternatives Ltd. ......
Scottsdale Indemnity Company .
Scottsdale Insurance Company
Scottsdale Surplus Lines Insurance Company .
The Waterfront Partners, LLC ....
Titan Insurance Company
Titan Insurance Services, Inc. .
V.P.I. Services, Inc. ..........

.|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
.|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Scottsdale Insurance Company . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..50.000 ....|Nationwide Mutual Insurance Company ... |....
Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
.|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
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 LDE ] 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¢l

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

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 QUArET. ............ccociiiiiiiiii e YES

Explanation:

Bar Code:

6 6 8 6 9 2 0 2 5 4 9 0 0
6 6 8 6 9 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 6 8 6 9 2 0 2 5 4 4 5 0 0 02
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 6 8 6 9 2 0 2 5 4 4 7 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 6 8 6 9 2 0 2 5 4 4 8 0 0 0 0 2

o
—

0 2
0 2

o
—

o
— T E—

14



STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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.  Prepaid pension COSES ...ooioiviiiiciiieiceceeceeectceee et |oreieieieannnas 27,311,759 |.coceiie 27,311,759 | o 7,069,434
2505. Admitted disallowed interest maintenance reserve ..o oo 120,548,228 ..o e 120,548,228 |............... 116,115,320
2597. Summary of remaining write-ins for Line 25 from overflow page 147,859,987 27,311,759 120,548,228 123,184,754
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Reserve for litigation and CONTINGENCIES ...coiiiiiiiiiieiciceee ettt nenenens [eaesesenneesesenas 4,545,980
2505. Reserve for rate stabilizations ..... ... 17,810,274 |...
2506. Tax credit commitment liabilities .. ...68,369,537 |...
2507.  Contingency reserve .................. . 169,545,594 |... .
2508.  Deferred gain [1abiliTies ..ottt bbbttt ns oesesesesnanaeens 1,399,950 | 1,400,635
2597.  Summary of remaining write-ins for Line 25 from overflow page 261,671,335 324,486,897
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. Change in rate stabilization FESEIVES ... [oreeeieieieieeaeas 1,486,404 |.....ocoeeeel (408,660).......ceeeveens 855,923
2705.  Change in 0SS recogNition TESEIVES ......cccoiiiiieiiiiiiieectceceeeee ettt s e sesessnens |oreseseisesssese et esesessenens oreseseseseseseanaeas (300,000) ... (750,000)
2797. Summary of remaining write-ins for Line 27 from overflow page 1,486,404 (708,660) 105,923
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquUISItion g .........guew.......... ommuu ... o . L [ [
3. Current year change in encumbrances .............. JNER ... . B ... AP S .. B ... B e [ o
4. Total gain (loss) on disposals ........ccccceeceeveecee.. [ NENER. - B - ... . DR DR B DOy -+ |+vveoeeeeneeeneneeneenennieens [
5. Deduct amounts received on disposals ............. | NG N . W ... . . B R EE - B s [ o
6. Total foreign exchange change in book/adjusted JEEYINCREEEE ... \A...... ... BE.... N B [ foe
7. Deduct current year’s other than temporary impailiiient reCOlllized .. e ......... ... NS [OSRRIIIIIIIIN ... |-.occooeieeeeeieeie s oreeie e
8.  Deduct CUITENt YEAI'S AEPIECIALION .......cc.iiiiieeiei ettt ettt et e et e e st e e st e e st e s e e be e s e e s e eneeeneeeneesaeesseenseeseanseanseannans [osesssensseiseeiseeseesesnseennes [oreenteesteesse e e e e e eaaeas
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........ccceiiiiiiiiiiiiiiieeieeee e rieeieeies [oee e [oreeie e
10. Deduct total NONAAMItEEA @MOUNTS .........oiuiiiiie ettt et e e e e e st e e st e es e e eseeaaeeseeeseeseeanseeneeeneeeneesneenseenne [oreeissenseeiseeteeseesseennennees [oreesseessenseenseenaeeaeeaeeaeeas
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 9,619,371,977 |............ 9,145,795,491
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt ettt ettt et e et et e e et e et e et e ee e e e e eer e et eee e e eereereeeeeereene feereeeeeeaeas 362,193,305 |..ccovneeeee 949,802,000
2.2 Additional investment made after CQUISITION ..............ccceiieieeieeeeetetcecees e et eteseeses e st eseeess s esssssesesesessenesssssnaesesesens |eeesesenesnees 171,947,399 (..o 255,738,414
3. Capitalized deferred INtErest NG OtNET ............cccvcviviiieeeeececeeee e ettt s et et ettt ees s es e s s ettt esean s et ssssesesesesnsnsssssssnsnsesesnanas |oeseesesennnenens 23,810,217 | 25,339,903
4. ACCIUAN OF GISCOUNL ...veieiietetetee ettt ettt s s e s s s et e s e s e se e e e s e s s esesesese e s st esesesenesesssesesesesenenesennnnns [eoeseasnnenseseenenenenninenens |ooeeeeseeeeaeiennas 480,525
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
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 |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse ,004,
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 9,702,868,709 |............ 9,619,371,977
12, TOtal VAIUBHON BIIOWANCE .......evuieieiieiiieeicietet ettt e ettt et ettt s bt e et ts s b et ettt s b et et en s eseseaas [rensennnananannana (533,899) [
13. Subtotal (Line 11 plus Line 12) . 9,702,334,810 |........... 9,619,371,977
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 9,702,334,810 9,619,371,977
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 2,692,719,475 |............ 2,191,190,078
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ..........c.eueveieiceceeeeie ettt eeae ettt asae e e es s asseae s s s ensssesesesanssasassesesensanansnnns [eeesesscnceesens 190,400,153 |....occvevnvvee 344,657,149
2.2 Additional investment made after CQUISITION ..............cccuiiieiiiiiiietetceceee ettt esese s s s sesesnns |eeeeeseieneneans 311,975,070 |....ooovnven 425,124,836
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation iNCrease/(AECIEASE) .............ccueueveueieieeeeeeereteseseeeesesssesssesesesesssesssssesesesesesssssssssssssesesessssssssssssssesesesssnsssns [oereeneneneeeeee 90, 107,673 [ooviiiiiiiin 55,056,468
6. Total gain (I0SS) ON AISPOSAIS ........c.ceiiiieieeeieeeeceeeteie ettt ettt et ses s s s s s sesesesssnnsssssesesesesssssnssssssesesesnns [oereereneneeenens 3,008,093 [ 15,935,411
7.  Deduct amounts reCceived ON GISPOSAIS ...........cccovvveveueueeeeceeieieteteteseseaes st et s eae s s s s sesesesesessssss s sesesesesssssssssesesesesesnans [oeseeeseneeenes 193,585,810 |....ccocenvve 303, 154,205
8. Deduct amortization of premium, depreciation and proportional @mortization ..................cccceueveveveievererereeeeeeeeseeeeeeseeesenens [oeeeeeeeeeeeeee 14,009,062 [ 23,709,225
9. Total foreign exchange change in book/adjusted Carrying VAIUE ................ccueueveieieiiveiereierereeeseeeeeieeesesessses s e esesessnessnens[oeeeeeeneneeeenen 0,939, 771 [ (1,939,316)
10. Deduct current year's other than temporary impairment reCOGNIZEA .............ccovevevevevererererieeeeeeeeeieeesesseses s eseesesesesssesensnens [eeerenenneenns 3, 100,019 | 10,441,721
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-849-10) .........cooveuruerereececeererereeeeeeeeseseseseaes |oeeeseeeeens 3,088,009,844 |............ 2,692,719,475
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 2,010,035 | 1,985
13.  Statement value at end of current period (Line 11 minus Line 12) 3,085,999,809 2,692,717,490
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 YEAI .........c.cccveiririeierereeeeiseeeeieieeeee e oo 49,768,777,660 |.......... 47,580,966,099
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 3,062,604,088 |............ 9,503,969,951
3. Accrual of discount .... 36,252,172 |..ooee. 70,257,325
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 26,031,066 |............. (121,286,563)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (26,931, 117)|.ccveee (70,252,302)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 3,227,677,970 |........... 7,037,473,100
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 29,260,771 | 61,430,353
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........cccrriieiieunininiieieeteisneceeiesessese st essiesessesesssseens[oesesesesanacaes 197,239,184 |................ (73,600,833)
9. Deduct current year's other than temporary impairment FECOGNIZEA ..........oovririririeueieriiiririsieieieiereree s sesesenes |ooeeeeeeeaeneiennas 625,341 |....cocoe.... 25,055,164
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................... (700,676)|.......con........ 2,682,600
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccecerereerereririeereeeerereseriseenenes oo 49,805,708,295 | 49,768,777,660
12.  Deduct total nonadmitted @MOUNLS .............oiiii s aes [reeese e et enn [t et
13. Statement value at end of current period (Line 11 minus Line 12) 49,805,708,295 49,768,777,660
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 ()t bbbttt et [ 15,879,493,990 |.......cccoeeee. 88,716,019 |..cceveneene 372,137,246 |....occ... 334,887,056 |.......... 15,879,493,990 |.......... 15,930,959,819 [ e 15,744,561,456
2. NAIC 2 () ettt b bttt b et ek £tk e bt h et b e bt b st bt e et e ee bttt et et nete e ens [erenerens 19,182,557,682 |................ 307,281,086 |................ 386,049,883 |.............. (299,312,023)|.......... 19,182,557,682 |.......... 18,804,476,862 |......ccvvvvceererirrrcccns e 19, 168,131,461
B NAIC B () it b et b bbbt b et [re e 1,237,155,467 |............... 142,788,832 |................ 120,966,174 |................. (9,853,258)|............ 1,237,155,467 |............ 1,249,124 867 |....oooeeeeeeeeecceeeeen [ 1,166,014,758
R 2 @ - OSSOSO RPETPRRRTSTTY SRR 469,495,992 |................ 104,919,726 |.....ccoconee. 73,007,187 |....coovvneeee 100,641,380 |.............. 469,495,992 |.............. 602,049,911 oo [ 494,641,206
5. NAIC5 (a)... IO PO 159,948,121 | 5,174,025 |................. 18,065,219 |....cocveenee 1,484,046 |.............. 159,948,121 | 148,540,973 [ e 151,168,988
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 10,047,754 810,662 137,407 (5,333,892) 10,047,754 5,387,117 10,664,774
7. Total ICO 36,938,699,006 649,690,350 970,363,116 122,513,309 36,938,699,006 36,740,539,549 36,735,182,643
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 8,457,050,911 633,254,862 496,665,593 (11,601,290)............ 8,457,050,911 |............ 8,582,038,890 |..vovoeeeeeerieereecicene [ 8,845,618,243
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 132,010,090 |...cccocevneeee 79,202,340 |....oovvvnnne 1,068,488 |.......ccccevueee 1,580,521 132,010,090 211,724,463 |....ooeecciccens o 113,180,350
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 59,289,533 |....covvierene 4,821,602 |....covviennne 1,989,467 |..ccveenee. 11,687,127 oo 59,289,533 |....ccevrenne 73,808,795 |.eeieeeeeeeieeeeeeens [ 56,618,670
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 41,315,357 |ceiiicine 867,080 |....coovervcnnne 3,669,637 ..o (726,505 ......ovveeene 41,315,357 |ciieee 37,786,295 ..o e, 41,633,401
T2, NAIC B bbbt bbbt b ettt [srre e 15,505,702 ..o [ 226,367 |ceeerereene (1,085,956)|...ccveennnee 15,505,702 |..oovvenenee 14,193,379 | e 18,377,215
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 581,378 14,211 581,378 567,167 595,451
14.  Total ABS 8,705,752,971 718,145,884 503,633,763 (146,103) 8,705,752,971 8,920,118,989 9,076,023,330
PREFERRED STOCK
T8, INAIC T bbbttt bbb bbbttt b et b et ebs [seen et 7,064,487 |.....occovveerne. 394,938 | 689,054 |......oevevreene 294,672 |.coiiinne 7,064,487 |.....coeveenne 7,065,043 | oo 6,700,021
L 7Y (2SSOSR TRRRSTSRSTTRRPRRY HORRTT 2,035,142 [....ooieiiiiiciies e [t 7,448 | 2,035,142 |....coccovvnnnee 2,042,290 | e 2,013,408
17. 25,120,560 |....ovoverecienne 278,100 [.ooveicerenne 5,429,422 |...ocoiiinns (25,528) ..o 25,120,560 |.....ccocvuneeeee 19,943,710 [ o 23,965,778
T8, INAIC 4 oottt ettt ettt et et b e et b e e et e e e ae s e e A e st e A e st e A e R e s eRe e s e R e s s e e be s e se s e ae st eseneeteneenenensesennenen [reenereet e 1,583,727 |ooecierrcecinine [ [ (29,710) [.cvne. 1,583,727 ..o 1,854,017 | [ 6,023,186
19, INAIC B bbbt bbb bbbttt b et aens [seen et 4,762,625 |.....coovuennne 1,970,000 oo [ 173,143 | 4,762,625 |.ocenne 6,905,768 |....cveeeeecieereeeeeen [ 2,840,721
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 40,566,541 2,643,038 6,118,476 419,725 40,566,541 37,510,828 41,543,114
22. Total ICO, ABS & Preferred Stock 45,685,018,518 1,370,479,272 1,480,115,355 122,786,931 45,685,018,518 45,698,169, 366 45,852,749,087
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ ., 12,895,711 ; NAIC2 $ oo i NAIC3 $ NAIC4 $ e 274,737 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 628,670,448 XXX 628,592,862 11,036,999
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiieieieeeeeeeeceee ettt eseass s s s seseseasasnnas [ereseeseeenenens 705,500,000 |....ccvevenene 321,551,478

2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ccuiiieiieieieeeeeeceeee ettt et s s st ea e e s s st sesesessssasnsssesesens |eeesenenesannes 904,725,494 |........... 1,096, 162,572

3. ACCTUBN OF GISCOUNL .....eeeiececteteeei i eaeteee e eseseeeeeeee e eseseeeee e eseseeeeeee e eseseseeee e e e sesee e e 2 aeseseseeee e aeseseseees s e snsesesessassnsesesessnnsnsesnen [emanacicessssasnacaa 213,630 | 4,153,941

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiueuiiereeeteeeeeeeeietetetetetease sttt eseas s s st et et eseasss s s sesesesesessasssasasssesesessssssssassssesesesnas [oeneessseseeesenenens (942,295) ..o (948,429)

6. Deduct consideration received ON ISPOSAIS ............c..ccviveueuiueriiieieieeieieteseseseee e et e se et esesese et st st e sesesessssssesssssssesesesessassasssesssesess [reneeeeaneneens 980,826,381 |..ccveeenene 715,419,562

7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

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) ..........cceceiuriiirrererereeeeeeeeieieeseeseeesenens [ereeeeeeeeenend 628,670,448 |.............. 705,500,000
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) 628,670,448 705,500,000
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 187,876,395
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 4,131,169
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cviveueueuereiiseaeseseseseissssesesessssssssese s st ssesesese s sss s s e s et et s s ssses e s s sssses et et s s s s s et et s e ses et et s ssnsesesesesns | Sbesistssietenasnenes 432,865

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
AATIOTHZAtION ..ottt s e s s ssesesseeeses s A ettt teesietetenees (3,237,559)
.............. (220,127,783)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.coovuiuiueiiiiieiieieiieeeesesesesssese ettt ssanaes | stsseesesssnsnes (30,924,913)

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 (30,924,913)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 1
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............covrueueveieieeceeeeeeeeeseeaes ceeseeeeeeessessseseenes 52,800
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ............ccccveveveieeiiies covrerereeieeeeens 212,310
3.12 Section 1, COIUMN 15, PHOT YEAN .......c.cvevieeeieeeeeiereteseeseeeeeseeeiesesessnes eseeeesesessesesees (141,083) .o 353,393
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceeeveieeee covverererenens (60,506,671)
36,574,199 ................ (97,080,871) ..cceene (96,727,477)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccccoveveveieciies corverereeieieeeens 212,310
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvcvevieeeeeeeeeeiereteeeesees e esesesesnnes eseeeesesessesesens (141,083) .o 353,393
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceeeveieeiees covverererenens (60,506,671)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 36,574,199
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (97,080,871) ..o (96,727,477)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............cccecueveeecueueieeeeeseceeeees eeseseeeeeens (147,608,274)
Less:
4.21 Amount used to adjust basis of hedged IteM .............cccceveviiiiiieiiiiies v (68,209)
4.22 AMOUNE FECOGNIZEA ...ttt eaesne eeseseseneeas (147,540,065)
4.23 SSAP NO. 108 AQJUSIMENLS ......c.oueviiicteiceiiieeeie et tetceeee s st teseseas eeeesetesesetaese e saeteteseneaene ereeaesssees (147,608,274)
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) .......cceueveveeeeeeeeeeeeeeeeeeeeeeeteseseseaeaesesesessaesesesesessssssssesesasssssssessasananas <eesasssssssssesassas 52,801
[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.ovovurueueieeeeeeeceeteteeeeeesctete et eeesscaetesesesenscasaesesesessssesesesesessssssesesasessssesesasasssssesesesassnes Sssssesesesassssssseen 52,801
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE INSURANCE COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens (30,924,918)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceeueiieieieieieieeeies coeresesieneeeenenens 265,110

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s e s s s s et esesessss s s s sesesesesenssnsnenenennninenenes s (30,659,808)
Part D, SECHON 1, COIUMN B .....eueuiuieeesce et eeeeseeseesees s esees e ees e eees s e s e s s e s e e e e s e e e e e e e e es s e e s s e s s esseaseeseeneasnanes | eessssenssnsinans 67,255,193

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (97,915,001)

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 (2,715,039)

Part B, Section 1, Column 13 (5,737,076)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (8,452,115)
Part D, SECHON 1, COIUMN G ..o ese s es s eessese e e et e s s s s e e e e e et n e seeseeseeseeseenannes eeeessensinsinnis 79,001,190

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (87,453,304)

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

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....cuiuuiiiurieeeseceeeseceseesesese s seses et s st bbbttt entens | snsissesnsniens 23,828,912
Part B, SECHON 1, COIUMN 20 ......couvucereriereisceseesseesssesessesesessesssessesesesseseaesse s ssess s esssessessaessestaess st aes st aessestasssessasssessanss | sossssssnsens 219,587,568
Part D, SECHON 1, COIUMN T2 ...ttt eteas | soiesinsinsineas 243,416,481
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 LIFE 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 PriOT YEAT .........ccccvovevevereeeeceeeieeeteteeeeeeee ettt s s esesessan s s s s seseseas [ereneeenes 1,121,878,651 |........... 1,326,586, 114
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccoviieieeeeeeceeecceieie ettt s s e s as s s st eseseasssas s s sesesesessansnssanens [ereneenes 33,048,455,390 |.......... 73,139,834,979
3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 192,548 | 316,837
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas ({0 3,349
6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 31,162,086,868 |.......... 73,344,862,628
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) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 3,008,439,701 |............ 1,121,878,651
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) 3,008,439,701 1,121,878,651
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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
00-1103727 ... WIAKE FOREST . 05/07/2025 .. 6.130 |..
00-1103740 ... WIEST DES MOINES . 06/10/2025 .. .
00-1103744 ... SCOTTSDALE ... . 06/17/2025 .. 20,000,000 |.... .
00-1103752 ... WILMINGTON .. . 06/26/2025 .. 15,000,000 |... .. 34,938,000
00-1103753 ... SALT LAKE CITY . . 06/12/2025 .. 56,000,000 [.... .. 77,949,000
00-1103756 ... . 06/25/2025 .. 28,000,000 [.... .. 63,397,000
00-1103758 ... REDMOND ... . 06/25/2025 .. .. 80,000,000 |... . 130,244,000
99-0000097 ANN ARBOR .. L 02/11/2022 .. .. 81,818,182
99-0000103 PHILADELPHIA . . 10/19/2022 .. .. 76,475,000
99-0000105 SANTA FE SPRINGS . . 04/28/2023 .. . 117,564,834
99-0000110 ... SAN ANTONIO . 06/15/2023 .. .. 32,300,000
99-0000116 ... HOLLYWOOD .. . 08/22/2023 .. . . 111,870,000
99-0000117 ... SAVANNAH .. . 08/31/2023 .. v 111,525 .. .. 61,700,000
99-0000118 ... SAN DIEGO .. . 08/24/2023 .. ... 10,416,562 |.. . 128,900,000
99-0000121 ... PHOENIX ... C11/01/2023 o [ 8500 [ [ 7,509,334 |..
99-0000126 ... HOLL Y1i00D . 06/27/2024 .. .. 11,773,632 .. .
99-0000131 ... COLORADO SPRINGS . .09/18/2024 .. ...12,374,692.. . 104,000,000
99-0000145 ... . 04/25/2025 . 129,700,000
99-0000146 . FRANKLIN LAKES . . ] . 04/24/2025 . . .. 56,800,000
0599999 Mortgages in good standlng Commercial mortgages-all other 282 093,304 68,564,647 1,480,835,519
99-0000124 LONG BEACH .ttt ettt e 03/15/2024 .o [ 12,000 [oeveveieeeieeie e [ 1,420,086 [....cveeeeeeeieeieeeeeein 337,000,000
99-0000125 . SAN DIEGO L08/22/2028 e 122500 [ [ 7,368,643 |.. . 127,200,000
99-0000129 . HOLLY SPRINGS . o ] . 06/27/2024 .. . . ... 10,338,848 |.. . 109,000,000
0699999 Mortgages in good standlng Mezzanlne Loans 19,127,576 573,200,000

0899999. Total Mortgages in good standing 282,093,304 87,692,224 2,054,035,519
1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 282,093,304 87,692,224 2,054,035,519

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
00-1100928 ... JUPRN PO R 01/27/2016 ....08/17/2025 ... 220,904 |. ...220,904 |...
00-1101832 ... CENTEREACH .. F FURR RN 06/29/2012 ....05/15/2025 ...9,682,798 |.
00-1101963 ... PORT ORANGE . J R I 04/11/2013 ....06/10/2025 ... ...4,165,642 |.
00-1102163 ... STERLING .... 07/30/2015 ...06/11/2025 ...

...05/13/2025

00-1102296 ... .
.05/28/2025

06/22/2015

00-1102316 .. | ROCKVILLE .01/27/2020 ..

00-1102323 .. | ANN ARBOR ... 07/01/2015 .. .05/28/2025
00-1102325 . | WILMINGTON .. 10/712/2018 .. .04/01/2025
00-1102337 ... CHATSHORTH .. 04/08/2015 ....05/01/2025
00-1102341 ..o CINCINNATI 10/12/2018 .....J...... 05/05/2025




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

SCHEDULE B - PART 3

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

AIE

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
00-1102366 ... WILMINGTON 06/18/2015 ....06/26/2025 ...6,269,928 |.......... 6,259,928 |...
00-1102367 ... SAN FRANCISCO . 05/11/2015 ....06/25/2025 ...6,296,724 |..........6,296,724 |...
00-1102376 ... PRAIRIE VILLAGE .... 05/28/2015 ....06/05/2025 21,700,000
00-1102379 .. | SAN ANTONIO . .05/29/2015 .. .05/29/2025 4,259,413
00-1102387 .. [VISTA .. ... 07/01/2015 .. .06/12/2025 2,537,453
00-1102390 .| DALLAS . .06/30/2015 .. .06/27/2025 ..31,125,000 |.
00-1102468 ... PITTSBURGH .. 12/17/2015 ....06/16/2025 ...3,268,478 |.
00-1102638 ... 04/26/2019 ....05/30/2025 ...7,080,532 |. .
00-1102639 ... GAINESVILLE ... 08/08/2016 ....06/30/2025 . . ...9,465,554 |. 9 465,564 |...
00-1102892 ... SALT LAKE CITY .. 04/26/2019 ....06/30/2025 17 270,196 |.... .. 17,024,299 |.........17,024,299 |...
00-1103531 . EXTON e 11/20/2023 ....06/23/2025 .ifiiiinnnns 5,870,029 |.... T e ..........5,835,531]..........5,836,531 |...
0199999 Mortgages closed by repayment 191,649,995 188,431,050 188,431,050
00-1000929 .....ovvnnriviinnnnnnnns CRANBERRY TOWNSHIP ....evvvniiviiinininns Jvvnineeeeennnnn {2,V FR R RN 04/30/2009 .....[cceeeeeeiinn eeerieees [ LT L O P N 515,762
00-1000958 ... HOUSTON ... JUR O R 06/18/2002 ....48,031 |.
00-1001038 ... ITHACA ... PN FOU R RN 10/08/2002 ....70,407 .
00-1100154 ... CRANBERRY TOWNSHIP ... [ O R 10/22/2003 .. 112,630 |.
00-1100195 ... HOUSTON Y U R 11/21/2003 ...37,570 [

...38,367 |

00-1100196 ... .
.48,498 |.

00-1100197

HOUSTON ...
. [HOUSTON
.| ITHACA ...

11/21/2003
... 01/26/2016 ..
.. 01/26/2016 ..

00-1100233 . . 7,453 |.
00-1100272 . [WILSONVILLE .12/08/2023 .. .38,635 |.
00-1100369 ... HIGHNOD .... 05/17/2004 ...55,083 |
00-1100371 ... ANDERSON 12/21/2004

00-1100464 ...
00-1100475 ...
00-1100649 ...
00-1100677 ...
00-1100738 ...
00-1100756 ...
00-1100773

GAINESVILLE 06/24/2014
06/25/2004
11/04/2004
02/18/2005
01/28/2005
11/08/2006
... 01/27/2016 ..
.. 0172772016 ..

KNOXVILLE ...
LAS VEGAS
CHULA VISTA ...
LAKE OSHEGO ...
SIMI VALLEY

.. 117,986 |...
172,518

00-1100806 RENO ... . 146,464
00-1100807 . | ELLENWOOD .01/27/2020 ..

00-1100822 . [LAS VEGAS .01/27/2020 ..

00-1100867 CARSON ... .. 01/27/2016 ..

00-1100868 ... REDMOND ... 01/27/2016

00-1100917 ... W. BABYLON .. 02/05/2008

00-1100918 ... 01/27/2016

00-1100928 ... 01/27/2016

00-1100999 ... SOUTH JORDAN .. e 11/07/2005

00-1101137 ...
00-1101197

FRANKFORT ...
. | COLUMBLS ..
. [ ITHACA .

04/23/2007
... 02/06/2007 ..
.. 07/31/2007 ..

00-1101509 . .

00-1101695 . [KENT ... ... 07/15/2010 ..
00-1101700 HOUSTON ... 08/01/2010 ..
00-1101703 GLENSHAW . .. 0172772011 ..

00-1101727 ... WEST BABYLON .. 02/15/2011

00-1101729 ... UPPER ARLINGTON ... 07/15/2011
00-1101743 ... CHAPEL HILL 11/15/2011
00-1101747 ... 05/02/2011
00-1101756 ... NASHVILLE ... 01/27/2020

00-1101784 ..ooveeeiiiiiaeennns SEATTLE it 09/30/2011 wuvvufevneeiiiiine i | 5 213,032
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00-1101799 ...
00-1101802 ...
00-1101807 ...
00-1101822
00-1101825
00-1101830
00-1101831 ...
00-1101832 ...
00-1101835 ...
00-1101863 ...
00-1101865 ...
00-1101881 ...
00-1101895 ...
00-1101912 ...
00-1101921
00-1101929
00-1101946
00-1101953 ...
00-1101954 ...
00-1101956 ...
00-1101963 ...
00-1101964 ...
00-1101966 ...
00-1101970 ...
00-1101971 ...
00-1101973
00-1101976
00-1101980
00-1101990
00-1102003
00-1102006 ...
00-1102010 ...
00-1102011 ...
00-1102013 ...
00-1102015 ...
00-1102021 ...
00-1102024
00-1102027
00-1102028
00-1102029
00-1102030
00-1102031 ...
00-1102035 ...
00-1102038 ...
00-1102041 ...
00-1102045 ...
00-1102046 ...
00-1102068 ...
00-1102073 ...
00-1102093
00-1102094 ...

.. | BROOKLINE ...
. [ REISTERSTONN

.. [MAPLE VALLEY
.. | IRVINE .
. [MCLEAN ...

. | CAMERON PARK .....

.. |LADY LAKE
- [JUPITER ......

.. | LAS VEGAS
.. | OWASSO .
.. | MOORE ...
.. | BROKEN  ARROW
. [LOS ANGELES

. | CHATTANOOGA .

MIDDLE RIVER ..

PITTSBURGH
COMMACK
CENTEREACH ..
BRENTHOOD ...
MULLICA HILL ..

NASHVILLE ...
CHARLESTON ..

FREDERICKSBURG ..
WEST DES MOINES ....

PORT ORANGE .
BELLMORE ....
HUNTINGTON BEACH
KNOXVILLE
FARMINGTON HILLS ...

CITY OF INDUSTRY
NASHVILLE ...

GREEN  (UNTONTOUN) .
MANSFELD ...
MANSFIELD ...

BOSTON ...
EVANSTON ...

PASADENA ...
HIGHLAND PARK .
LONE TREE
SPARTANBURG .

EAST ISLIP ..
PIKESVILLE ..
NORMAN

CHATTANOOGA ...

02/02/2012
.. 12/01/2011
12/14/2011

04/25/2012
06/29/2012
05/08/2012
06/20/2012
08/09/2012
09/10/2012
11/13/2012
01/27/2020

03/20/2013
04/24/2013
04/11/2013
04/11/2013
04/24/2013
07/01/2013
07/03/2013
08/20/2013

06/28/2013
11/26/2013
11/25/2013
09/25/2013
07/30/2013
09/09/2013

09/03/2013
07/17/2013
02/16/2021
10/23/2013
02/13/2014
01/27/2016
01/27/2016
01/27/2016

02/07/2014

.04/11/2012 ..
... 06/01/2012 ..
.05/03/2012 ..

.01/14/2013 ..
.01/08/2013 ..
.08/02/2013 ..

.08/28/2013 ..
.07/09/2013 ..
.07/02/2013 ..
... 0172772016 ..

.09/17/2013 ..

... 01/27/2016 ..
... 10/10/2013 ..
... 1071072013 ..
... 10/10/2013 ..

.09/03/2013 ..

.02/07/2014 ..

..37,413,767 |.
..16,685,935 |.
..12,791,413 |.
...6,940,137 |....
...3,332,467 |....

) IR 10,748,878 |....
15,307,154 |....

...77,169 |

110,125

. 171,673 ...

.. 128,502 |...
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00-1102106 ... CARROLLTON .. 12/26/2013 ...8,977,330 |....
00-1102108 ... WAUKEE 12/20/2013 ..13,392,721 ...
00-1102121 ... AUBURN HILLS .. 01/29/2014 13,625,762 |....
00-1102133 .. | BALTIMORE ... .03/10/2014 .. ..43,999,201 |.
00-1102142 .. | ENGLISHTOWN . ... 08/11/2014 .. ..12,794,923 |.
00-1102152 .| EDISON ... .06/12/2014 .. ..13,469,312 |. .289,339
00-1102163 ... STERLING . 07/30/2015 22,378,687 |.... .. 136,448 |...
00-1102169 ... ST. LOUIS ... 08/22/2014
00-1102170 ... WATERLOO .... 08/22/2014
00-1102173 ... LEXINGTON ... 09/12/2014 . .
00-1102179 ... COLUMBUS ... 01/02/2015 ...1,419,701 |.... .
00-1102184 ... CHEVY CHASE ... 07/29/2014 10,508,928 |.... ... 134,264 |...
00-1102185 ... CHEVY CHASE ... 07/29/2014 10,508,923 |.... ... 134,264 |...
00-1102192 ... 09/05/2014 .. 289,182 ...
00-1102199 .. | SAN DIEGO 07/10/2014 .. 147,330
00-1102214 .. |LONG BEACH .. .09/24/2014 .. ..82,019
00-1102224 . | CHESTERFIELD .09/17/2014 .. .. 75,794
00-1102232 ... REHOBETH BEACH .. 12/08/2014
00-1102235 ... LOS ANGELES 09/17/2014
00-1102238 ... COLUMBUS ... 09/30/2014
00-1102249 ... JERICHO ... 12/19/2014
00-1102256 ... DALLAS .... 12/18/2014
00-1102260 ... BRANDYWINE .. 10/12/2018
00-1102263 ... DERBY 12/01/2014 . .
00-1102265 ... FONTANA ... 12/03/2014 ...3,386,474 |....
00-1102266 .. | SARTELL ... 06/11/2015 .. 11,758,229
00-1102267 .. | RIVERSIDE .03/12/2015 .. 8,486,635
00-1102268 .. | WESTPORT .. 12/11/2014 .. 7,466,889
00-1102271 .. | COLUMBUS .02/17/2015 .. ..28,165,989 |.
00-1102272 .| COLUMBUS .. .09/17/2015 .. ..11,021,473 |. .220,042
00-1102274 ... EL SEGUNDO .. 04/01/2015 19,018,913 [.... ....223,621 |...
00-1102275 ... BURKE .. 12/16/2014 ...330,939 |...
00-1102290 ... TULSA .. 03/02/2015
00-1102292 ... RICHMOND .. 06/19/2015
00-1102293 ... SEATTLE ... 12/30/2014
00-1102296 ... 06/22/2015 . .
00-1102316 .. |ROCKVILLE ... .01/27/2020 .. 3,789,418 |.
00-1102318 .. | GRANDVIEW HEIGHTS . .03/23/2020 .. ..32,447,801 |.
00-1102322 .. | CINCINNATI .. .09/17/2015 .. ..18,931,220 |.
00-1102323 . | ANN ARBOR ... 07/01/2015 .. ..13,173,251 |.
00-1102326 .| BURKE ..... .06/22/2015 .. . . 13,068,107 |.
00-1102328 ... CLEARWATER .. 04/20/2015 [ P 2,763,800 |.... .
00-1102330 ... DUBLIN 04/20/2015 33,747,753 |.... 265,741 |. ... 265,741 ...
00-1102334 ... CINCINNATI .. 01/27/2020 14,593,045 |.... 158,460 |. .. 158,460 |...
00-1102337 ... CHATSWORTH .. 04/08/2015 ... 29,659 .
00-1102341 ... CINCINNATI .. 10/12/2018 . 095,725 |.
00-1102348 ... SAN DIEGO ... 08/03/2015 21,895,900 [.... .. 260,728 |.
00-1102351 ... SAN DIEGO ... 07/01/2015 14,755,728 |.... ....68,836 |.
00-1102353 ... PALO ALTO ... 04/26/2019 ....76,180 .
00-1102354 .| SAN ANTONIO . .05/18/2015 .. .69,835 |.
00-1102358 ... JACKSONVILLE BEACH ... 08/03/2015 ...97,750 .
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00-1102360 ... CARSON 12/22/2015 ....34,101 [
00-1102361 ... CHEEKTOWAGA ... 10/12/2018 ...71,591 [
00-1102362 ... FEDERAL WAY 04/30/2015
00-1102364 .. | CUYAHOGA FALLS .05/28/2015 ..
00-1102366 .. | WILMINGTON .. ... 06/18/2015 ..
00-1102367 .| SAN FRANCISCO . .05/11/2015 ..
00-1102369 ... VANCOUVER 12/31/2015
00-1102373 ... MARYSVILLE .. 05/08/2015
00-1102379 ... SAN ANTONIO . 05/29/2015 . .
00-1102380 ... SAN ANTONIO ... 05/07/2015 17,445,327 |....
00-1102381 ... BEVERLY HILLS . 06/26/2015 19,461,440 |....
00-1102385 ... LAS VEGAS 09/01/2015 ...4,453,805 |....
00-1102386 ... ST SIMONS ISLAND 06/26/2015
00-1102387 ... 07/01/2015 . .
00-1102391 .. | FISHERS ....09/09/2015 .. ..26,013,530 |.
00-1102392 .. | SACRAMENTO .. ... 07/07/2015 .. 1,725,015 |.
00-1102394 . | ANN ARBOR .07/31/2015 .. ..25,669,532 |.
00-1102397 ... DRAPER 07/30/2015 ...8,541,900 |....
00-1102409 ... SAN BERNARDINO ... 11/13/2015
00-1102423 ... 11/18/2015
00-1102429 ... GARDEN GROVE 11/12/2015
00-1102436 ... FARMINGTON HILLS ... 03/07/2016
00-1102461 ... MIDDLETOWN .. 11/24/2015
00-1102462 ... 03/28/2016
00-1102465 ... SAN DIEGO ... 04/26/2019
00-1102468 .. | PITTSBURGH 12/17/2015 ..
00-1102469 .. | ROCHESTER ... .12/15/2015 .. ..32,308,538 |.
00-1102475 .. | SANTA CLARA .12/09/2015 .. ..11,923,652 |.
00-1102487 .. | MALDEN ... ... 10/12/2018 ..
00-1102491 . |MERIDIAN . .. 02/01/2016 ..
00-1102512 ... LAKESIDE .... 11/01/2016
00-1102519 ... ROCKVILLE 04/26/2019
00-1102529 ... FARMINGTON HILLS 11/30/2016 . .
00-1102530 ... COLUMBUS .. 07/07/2016 13,370,620 |.... . .
00-1102531 ... COLUMBUS .. 07/07/2016 11,699,292 |.... ... 204,295 |...
00-1102532 ... COLUMBLS ... 07/07/2016 ...8,356,637 |.... ... 145,925 |...
00-1102535 .. | CINCINNATI ....09/30/2016 .. ..20,390,381 |. 196,729
00-1102536 .. | FAIRFIELD ... 05/18/2016 .. ..10,232,552 |. ..59,056
00-1102542 .. | MAUMEE ... .07/25/2016 .. . 11,767,472 |.
00-1102546 .. | CERRITOS .05/02/2016 .. 9,441,674 |.
00-1102558 .| FULLERTON .. 06/30/2016 .. .. 19,134,065 |.
00-1102561 ... ANAHEIM ... 06/30/2016 ...5,874,852 |....
00-1102563 ... COSTA MESA .. 06/30/2016 12,443,262 |....
00-1102565 ... COSTA MESA .. 06/30/2016 18,726,090 |....
00-1102566 ... LAGUNA HILLS .. 06/30/2016
00-1102573 ... LAS VEGAS 12/01/2016
00-1102583 ... ATLANTA ... 05/27/2016
00-1102584 ... EMERYVILLE 06/10/2016
00-1102587 ... DALLAS 09/30/2016
00-1102590 .| CHARLOTTE .. 06/06/2016 ..
00-1102598 ... NOVATO ... 07/12/2016
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00-1102603 ... 10/06/2016 ....99,396 |.
00-1102605 ... CHARLOTTESVILLE .... 03/08/2017 ...92,300 |.

00-1102606 ... ... | CHARLOTTE ... 07/12/2016 . .
00-1102609 . [ONTARIO ... ... 07/01/2016 .. ..10,502,218 |.
00-1102616 . [HOUSTON ... 08/18/2016 .. . 31,678,714 |.
00-1102621 . [ COLUMBLUS .. .. 10/12/2018 ..

00-1102624 ... INDIANAPOLIS .. 12/20/2016 ....137 952 |...
.. 100,867 |...

00-1102625 ... CHATTANOOGA . 10/14/2016
00-1102626 ... 07/27/2016
00-1102627 ... 02/06/2017
00-1102638 ... 04/26/2019

00-1102639 ... GAINESVILLE ... 08/08/2016

00-1102642 ... DURHAM 10/25/2016

00-1102661 ... BURBANK ... 01/27/2020

00-1102671 CHICAGO ... 10/11/2016 ..

00-1102678 CAMBRIDGE 11/22/2016 .. ..33,823,126 |.
00-1102680 AUSTIN ... .12/19/2016 .. ..29,748,926 |.

00-1102681 ...
00-1102689 ...
00-1102690 ...
00-1102691 ...
00-1102702 ...
00-1102705 ...
00-1102707 ...

VANCOUVER ...
MACON ...
WAYZATA
ROCKVILLE
PALM BEACH GARDENS
TUSTIN ...
SEATTLE ...

06/16/2017
02/06/2017
01/06/2017
04/03/2017
04/11/2017
10/12/2018
04/11/2017

11,079,334 |....

00-1102721 ... BROOKLYN .. 06/01/2017 ...154,905 |...
00-1102731 .. | DERBY .. ... 06/01/2017 .. 179,686
00-1102734 .. | WASHINGTON .05/31/2017 .. ..22,213,774 |. 141,472
00-1102740 . [MEMPHIS ... .. 08/16/2017 .. ..11,235,355 |.

... 09/08/2017 ..
.. 09/01/2017 ..
08/08/2017
10/12/2018
08/10/2017

.. | LAWRENCE .
. [ WoOD DALE
MOBILE
RANCHO DOMINGEZ .
NORTHBROOK

00-1102742
00-1102758
00-1102759 ...
00-1102771 ...
00-1102772 ...

..13,842,772 |.
R 3,509,213 |.
) IR 11,076,803 |....

00-1102802 ... MOUNT PLEASANT .. 06/10/2019
00-1102805 ... e 11/15/2017
00-1102811 ... 01/08/2018
00-1102813 . | BEDFORD .03/15/2018 ..

. | NAPLES .

00-1102825 .
L MIAMT ..

00-1102835
00-1102836
00-1102841
00-1102845 ...

12/06/2017 ..
. .02/02/2018 ..
.. |WHITTIER . ... 12/18/2017 ..
. [RALEIGH ... ... 0173172018 ..
LAS VEGAS . JUR RPN R 02/28/2018

..14,914,892 |.
. 17,858,136 |.
E . 11,115,773 |.
F FU 2,937,389 |....

00-1102848 ... JERICHO ... [T T R 07/17/2018

00-1102857 ... NEW YORK . JUR RPN R 04/12/2018 N R .
00-1102858 ... INDIANAPOL IS JUUT P R 04/25/2018 B O 9,145,232 |....
00-1102864 ... SAN FRANCISCO ... JUR RPN R 05/09/2018 .....

00-1102869 ... HARTLAND .. Wi. e 06/22/2018 .....

00-1102872 ... CHICAGO ... 04/13/2018

00-1102878 ...
00-1102879
00-1102882 ...

SALT LAKE CITY .. 05/31/2018
.. 06/26/2018 ..

07/06/2018

.. 113,035 ...
184,799

..21,140,304 |.
...4,244.986 |....

HILL AIR FORCE BASE .
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00-1102887 ...
00-1102888 ...
00-1102892 ...
00-1102893
00-1102905
00-1102907
00-1102908 ...
00-1102011 ...
00-1102914 ...
00-1102920 ...
00-1102927 ...
00-1102028 ...
00-1102929 ...
00-1102936 ...
00-1102942
00-1102945
00-1102953
00-1102965 ...
00-1102966 ...
00-1102968 ...
00-1102970 ...
00-1102978 ...
00-1102983 ...
00-1102990 ...
00-1102991 ...
00-1102092
00-1102997
00-1103003
00-1103005
00-1103007
00-1103008 ...
00-1103011 ...
00-1103014 ...
00-1103015 ...
00-1103031 ...
00-1103036 ...
00-1103043
00-1103044
00-1103047
00-1103049
00-1103052
00-1103056 ...
00-1103057 ...
00-1103061 ...
00-1103073 ...
00-1103082 ...
00-1103086 ...
00-1103087 ...
00-1103093 ...
00-1103098
00-1103100 ...

.. | INDIANAPOL IS
.. | RICHVOND ..
. [WESTERVILLE

.. | NEW YORK .
.| COCONUT CREEK .

COLORADO SPRINGS

.. | COLUMBUS ..
.. |PITTSBURGH ..
.. |LOS ANGELES
. [SALT LAKE CITY

.. | CHATTANOOGA .
.. | SANDY ...
.. | CORAL GABLES
.. | TACOMA ...
. | SALT LAKE CITY

. [ COMSTOCK PARK .

COLORADO SPRINGS
WARMINSTER
SALT LAKE CITY ..

PATCHOGUE ...
ENFIELD ...
SANTA ANA
LAKE FOREST ...
CARSON
SENECA ...

SAN JUAN CAPISTRANO ..

MISSION VIEJO .
BOSTON
SPRING HILL .

LOVELAND .

SANTA MONICA ..
KNIGHTDALE ..

SCOTTSDALE ..

NASHVILLE
SCOTTSDALE
SOUTH BRUNSWICK .
NEW YORK ...
ALBUQUERQUE .
TALLMADGE TOWNSHIP ...
HOUSTON
OAKLAND

NEWPORT NEWS

06/29/2018
06/25/2018
04/26/2019

10/02/2018
09/05/2018
10/12/2018
09/28/2018
02/01/2019
03/18/2019
03/11/2019
12/21/2018

02/28/2019
02/28/2019
02/27/2019
04/12/2019
04/11/2019
05/22/2019
06/06/2019
08/16/2019

07/31/2019
09/20/2019
08/01/2019
10/28/2019
07/31/2019
09/30/2019

09/27/2019
12/13/2019
02/11/2020
01/10/2020
09/30/2020
12/06/2019
12/23/2019
12/16/2019

11/21/2019

... 08/14/2018 ..
... 0772772018 ..
.. 09/07/2018 ..

12/12/2018 ..
.02/28/2019 ..
.03/18/2019 ..

... 08/16/2019 ..
... 08/01/2019 ..
... 11/18/2019 ..

.06/12/2019 ..
.07/31/2019 ..

.09/18/2019 ..
.10/15/2019 ..
.09/09/2019 ..
.09/19/2019 ..
12/13/2019 ..

.12/06/2019 ..

17,270,196 |....
..17,112,590 |
..15,852,127 |.
..13,743,417 |.
...9,438,816 |....
22,164,511 |....
25,360,128 |....

) I 15,631,688 |....

..24,045,660 |.
. 12,000,000 |.
..22,321,984 |.

19,344,609 |....
24,984,371 |....

..21,851,692 |.
. 11,663,568 |.

25,532,440 |....
14,643,017 |....

21,608,381 |....
8,089,556 |.
12,829,299 |....

... 201,440 |...
.. 134,471 ...
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00-1103102 ... NEW YORK .... 12/09/2019 .. 119,381 . .. 119,381 [...
00-1103103 ... FAIRFIELD ... 01/10/2020
00-1103106 ... 12/30/2019
00-1103108 PHILADELPHIA .02/14/2020 ..
00-1103110 . | CHERRY HILL . .10/05/2020 .. . 10,179,779 |.
00-1103112 .| NEW YORK . .01/30/2020 .. ..15,299,218 |.
00-1103116 ... CINCINNATI .. 02/06/2020 L. 7,254,929 ...
00-1103118 ... WESTERVILLE ... 08/03/2020 16,287,141 |....
00-1103121 ... 02/03/2020
00-1103122 ... WALPOLE 02/19/2020
00-1103128 ... CARY ... 03/11/2020
00-1103137 ... BEAVERTON ... 06/01/2020
00-1103172 ... BENSALEM ... 07/14/2020
00-1103184 ... 08/31/2020
00-1103187 . |LOUISVILLE 11/23/2020 ..
00-1103191 .. | SOMERSET .. .10/30/2020 ..
00-1103194 . |HIGH POINT .10/15/2020 ..
00-1103195 ... PHOENIX 10/30/2020
00-1103200 ... MOUNT PLEASANT 12/15/2020
00-1103201 ... SHOREN0OD HILLS .... 12/09/2020 R IO .
00-1103204 ... NORFOLK 12/01/2020 [N I 16,061,013 |....
00-1103210 ... SAN DIEGO ... 12/22/2020 [ P 5,235,580 |....
00-1103212 ... SIMPSONVILLE .. 03/31/2021 ..10,637,920 |.... .
00-1103214 ... MANCHESTER 12/14/2020 oo |oeeeennnn 7,753,518 ... ....152,320 |...
00-1103219 ... PRINCETON 01/15/2021 Rl R 20,943,630 |.... L1217 |
00-1103222 .. | JACKSONVILLE 12/15/2020 .. ..46,052,615 |. 264,201
00-1103225 .. |AUSTIN .... .03/0172021 .. ..21,149,004 |. 412,005
00-1103226 .. | GREENF IELD .02/18/2021 .. ..22,940
00-1103227 .. | SCOTTSDALE .. .03/0172021 .. ..23,970
00-1103231 . | FAIRFIELD .02/12/2021 .. ..33,396
00-1103232 ... SAN DIEGO ... 05/15/2025 ...226,959 |...
00-1103234 ... 04/02/2021
00-1103240 ... SAN DIEGO ... 04/06/2021
00-1103243 ... GROVEPORT 04/22/2021
00-1103249 ... RANCHO CUCAMONGA ... 05/04/2021
00-1103262 ... IRVINE .... 04/30/2021
00-1103263 .. | CORONA . .06/21/2021 ..
00-1103268 .. | SUNNYVALE ... 06/07/2021 ..
00-1103275 .. |BRISTOL ... .06/24/2021 ..
00-1103276 .. | CONYERS .07/15/2021 ..
00-1103277 .| SAN FERNANDO 08/10/2021 ..
00-1103278 ... JEFFERSONVILLE .. 08/26/2021 . .
00-1103279 ... ELKRIDGE . 05/15/2025 11,309,266 |....
00-1103282 ... LEHI 06/03/2021 21,264,181 |....
00-1103285 ... CINCINNATI .. 08/05/2021 ...8,752,702 |....
00-1103287 ... RIDGEWOORD .. 07/14/2021 ..29,818,982 |....
00-1103288 ... 06/30/2021 13,665,933 |....
00-1103294 ... CINCINNATI .. 08/23/2021 18,734,029 |....
00-1103300 ... FAIRHOPE 07/09/2021
00-1103301 | MESA ... .08/05/2021 ..
00-1103304 ... DRAPER ... 09/03/2021
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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
00-1103312 ... ST. LOUIS ... 08/05/2021 ...231,252 |. ...231,252 |...
00-1103313 ... NASHVILLE ... 09/01/2021 ....33,649 |.
00-1103314 ... NEW BRIGHTON .. 08/31/2021 . . ....49,020 |.
00-1103318 .. | OAKLEY ... .05/15/2025 .. ..53,543,072 |. 307,669 |.
00-1103319 .. |PLAINVILLE .. ... 10/01/2021 .. .. 14,246,575 |. .88,073 |.
00-1103322 .| JERSEY CITY .. 08/06/2021 .. ..12,082,333 |. .68,671 .
00-1103324 ... CARSON 1171072021 ....46,507 |.
00-1103325 ... LOS ANGELES ... 1171072021 ....35,939 |.
00-1103326 ... 08/17/2021 ....38,223 |.
00-1103327 ... 12/1072021 ....76,327 |.
00-1103328 ... CHATTANOQGA . 09/09/2021 ....60,664 |.
00-1103334 ... CINCINNATI .. 11/23/2021 ...52,229 |.
00-1103337 ... CINCINNATI .. 11/23/2021 . .
00-1103339 ... DES MOINES 08/31/2021 10,810,635 |....
00-1103340 .. | GARDEN CITY 1171972021 .. ..13,734,757 |.
00-1103343 . | GREENSBORO .11/04/2021 .. ..28,441,804 |.
00-1103348 .| SALEM ..... .. 1171872021 ..
00-1103349 ... CHARLOTTE ... 10/07/2021
00-1103361 ... GRANDVIEW HEIGHTS . 10/15/2021
00-1103385 ... HAPPY VALLEY 1071972021
00-1103356 ... CINCINNATI 08/23/2024
00-1103359 ... PORT JEFFERSON 12/02/2021
00-1103361 ... 11/04/2021
00-1103376 ... BEAVERTON ... 09/29/2022 J .
00-1103377 ... LINCOLN 11/30/2021 B O 9,357,443 |....
00-1103381 .. | BRENTHOOD .01/26/2022 .. . 25,000,000 |.
00-1103387 . | ADAIRSVILLE .02/09/2022 .. ..18,521,137 |.
00-1103403 .. | SANDY ........ .03/15/2022 .. ..12,168,997 |.
00-1103409 . |NORTH LAS VEGAS . .03/24/2022 .. ..13,818,224 |.

00-1103422
00-1103434 ...
00-1103435 ...
00-1103474 ...
00-1103476 ...
00-1103477 ...
00-1103480 ...
00-1103481
00-1103488
00-1103493
00-1103495
00-1103505
00-1103519 ...
00-1103523 ...
00-1103526 ...
00-1103529 ...
00-1103530 ...
00-1103531 ...
00-1103533 ...
00-1103534 ...
00-1103588
00-1103590 ...

. | ROYERSFORD ..

. [ MOUNT PLEASANT

BALT IMORE
HUNTINGTON BEACH ...
REDWOOD CITY
DALY CITY ...

.. | MODESTO ...
.. | HOUSTON
.. | CLAYTON ...
.. |MELVILLE .
.| FARMERS BRANCH

CLOSTER
ELMHURST ..
NEW YORK .
STATEN ISLAND .

ASHLAND ...
LENOIR CITY

CLARK ..

04/28/2022
09/01/2022
07/25/2022
08/01/2022
08/01/2022
08/01/2022

01/31/2023
02/15/2023
11/20/2023
11/20/2023
11/20/2023
11/20/2023
04/14/2023
04/17/2023

11/21/2023

.04/28/2022 ..

.08/01/2022 ..
.08/25/2022 ..
.09/22/2022 ..
1072172022 ..
.10/20/2022 ..

1172172023 ..

22,632,339 |....
13,964,634 |....
22,150,800 |....
..13,964,634 |.
9,530,297 |.
..19,155,622 |.
..30,549,517 |.

B PP 5 870,029 |....

159 603 |...
...... 3,870 |...
.. 137,196 |...
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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
00-1103622 .....eenvvvvvnnnnneenens [STATEN ISLAND ©vivviiiiiiiiiiiiiiciennn [ W e [ s 03/21/2024 ... foveeeiiiiins s | 16,104,624 |..oovvvviiiiiiiiiiins feiiiiiiiiiiiiis feeeiiiii e e [ 115,402 [ovvvvvvenene LIS 7 O N
00-1103634 CIBOISE weeiiiiiiiiiiinnnieeniiiiineees e Do e 03/21/2024 18,000,000 ....36,758 |..
00-1103646 .. ANN ARBOR . ...07/16/2024 ..... 14,949,800 |. .39,088 |..
00-1103693 .. EL SEGUNDO ...10/10/2024 ..... .8,884,115 |. 357,176 |..
00-1103695 . BALTIMORE . ...01/31/2025 ..... . 322,004 |..
99-0000146 . | FRANKLIN LAKES 04/24/2025 ... |oceevvvininn ceiiiiiiin | feiiiiiiiiiiiiiiiins fo e feeiieiiiiiiiieee foeiiiii e e 2,182,500 . 2,182,500 |..
0299999. Mortgages W|th partial repayments 4,172,690,056 44,677,788 44,677,788

00-1102138 .. CANONSBURG

03/12/2014 ..

..7,406,368 |..

(2,505, 160)|...

...4,850,000 |...

.4,850,000 |..

00-1102324 ... [ CANONSBURG ... ..02/27/2015 L feiiiee e 6,019,174 (1,379,827 foveiiies 1 379,827 |.... P FPPPPO 4,600,000 |.......... 4,600,000 |..
0499999. Mortgages transferred 13,425,542 (3,884,987), 3,884,987 9,450,000 9,450,000
0599999 - Totals 4,377,765,593 (3,884,987)) 3,884,987 242,558,839 242,558,839
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3 4 NAIC
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Modifier
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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

.| GSO Capital Opportunities Fund II1 LP .. Wilmington . .|Blackstone ....06/03/2016 ... 2 ... 3,908,994 |...
HPS Specialty Loan Fund V, L.P. .. New York HPS Investment Partners ..01/25/2021 . L773,705 |.. 7,820,549
HPS Specialty Loan Fund VI-L, SCSp . New York HPS Investment Partners ..07/15/2024 . . 1,726,797 |.. ..21,750,000

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

o |----01725/72021 ... |......
. |[-.-.00/20/2016 ...|......
...08/12/2024 ... {......

.|HPS Investment Partners ..
.[Newstone Capital Partners ...

. |HPS Specialty Loan Fund V-L, L.P. ..
.. |Newstone Capital Partners III, L.P. ..
.| Oaktree Opportunities Fund XI1, L.P. .

.... 535,862
....... 9,391

... 3,283,382 |...
...631,369 |...

PO LD NN

€03

. Los Angeles .. ..|Oaktree Capital Management .. . . 6,000,000 .. 43,500,000 |...

.| Sound Point Strategic Capital Fund II, LP ... .. |Hackensack . ..|Sound Point Capital .. 0771472023 oo e 2 e e, 5,610,284 ... 7,020,389 |...

..| TCW Direct Lending VIII LLC .. [New York ... | .. | TCW Group T ..01/31/2022 ... |...... .... 6,187,989 .. 10,050,590 |...
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 20,937,845 97,965,273
....................... AlpInvest Co-Investment Fund (Onshore) IX, L.P. ............ceeuvnnnn.. | Wilmington Alplnvest Partners ......ocoevevviiiniininiiiiniiiinneiinieinee fovvievenn s vevnenenn [0 1072972024 [ B e [ 10120891 s e, 11,407,386

..|Altaris Health Partners V, L.P. . |New York ... .|Altaris Capital Partners .... . |....04/22/2021 ...|...... .... 267,092 ... 222,334 |...

.. | Ampersand 2020, L.P. ............. Boston .| Ampersand Capital Partners . . |....11/12/2020 ... |...... ... 121,461 ... 117,010 |...

.| Ampersand 2023, L.P. ....iiiiiiiiiiiiiieeieeeanns Boston ... .| Ampersand Capital Partners . .|....07/12/2023 ...|...... .... 462,367 ... 6,892,050 |...

..|Berkshire Digital Infrastructure Fund, L.P. ... Boston ... .|Berkshire Partners .|....05/12/2023 ... |...... ... 483,498 ... 1,528,240 |...

.|Berkshire Fund XI, L.P. ......... Boston ... .|Berkshire Partners ...06/09/2025 ... |...... .. 19,651,392 |...
BIF IV Renewable Sidecar-B, LP Toronto .. Brookfield Asset Management .214,371 |.. 1,905,082

Blackstone
Blue Oul ..
..|Blue Oul ..
.|Blue Oul ..

Blackstone Infrastructure Partners (Supplemental Account I1) L.P. |New York
Blue Owl GP Finance Investors (US) LP .. | Dover .
..|Blue Oul GP Stakes Il US Investors LP ... . |New York ...
.[Blue Owl GP Stakes IV US Investors LP ..

. 139,368 |..
.5,694 |..
... 247,949

.. 109,292

2,138,211
.. 14,292,513

. |-.--00/30/2016 ...|......
...06/11/2018 ...|......

. New York ... . NN .

.|Blue Owl GP Stakes V US Investors LP ... New York ... .|Blue Oul .. 1072872022 L. e B e | 4,541
.|Brookfield Infrastructure Fund IV . Toronto .. .[Brookfield Asset Management ... .|....11/05/2019 ... |...... .... 154,118
.|Brookfield Infrastructure Fund V ... Toronto .. .|Brookfield Asset Management ... ...08/10/2023 ...|...... ...708,910

o |---.08/27/2025 ... |......
o|-.-.04/26/2022 ... |......
...10/30/2019 ... |......

.. [Buckman PPC Co-Invest LP
.|Clearlake Capital Partners VII, L.P. .
- [Dawson Portfolio Finance 3 LP ....
Dawson Portfolio Finance 4 LP .
Dawson Portfolio Finance 5 LP .
EnCap Energy Transition Fund 1-A, L.P
.. |EnCap Energy Transition Fund |1 .
.. [EQT Infrastructure V ....
. [EQT Infrastructure VI ..

Dover ....
Dover ....
. [Wilmington ....
Wilmington .
Wilmington .
Houston ..

Dal las
Stockholm
. | Stockholm

.|Pritzker Private Capital ....
.|Clearlake Capital
.| Dawson Partners ...
Dawson Partners .
Dawson Partners .
EnCap Investments
EnCap Investments .
EQT Group ...
...|EQT Group ...
.|Clearlake Capital ..

.. 1,035,505 |...
1,193,015
4,319,712
4,693,426
.. 13,578,178

..08/13/2021 .
o |----04/1172024 ... ...
...02/15/2022 ... |......

.. |Falcon Co-Investment Partners, L.P. .. . | Dover . .-

S[FPV Fund 11, L.P. e San Francisco ... .| FPV Ventures . |--..06/07/2025 ... |......
..|Global Infrastructure Partners IV, L.P. .. New York ... .|Global Infrastructure Partners .. .|....10/23/2019 ...|...... ....213,683 ... 3,312,461 |...
.| GTCR Fund XIV, L.P. ceeiiiiiiiiiiiececs Chicago ...10/23/2024 ... {...... . 1,150,000 .. 16,754,000 |...

.| GTCR Strategic Growth Fund I, LP ...09/29/2022 ... {......

. [Chicago 1,515,850 |...
H.1.G. Europe Middle Market LBO Fund, L.P. Grand Cayman . H.1.G. Capital 06/18/2021 .637,169 |.. .2,244,579
H.1.G. Middle Market LBO Fund IV LP .. Miami . H.1.G. Capital .. 09/29/2023 ,030,514 |.. .. 10,003,556

172,392 |..

W WL WWLWIRN WWOWWOW = WWwWWwOowowaoweowowaowaoowaowowaowRn wwowwowwww

HPS Strategic Investment Partners V, L.P. New York HPS Investment Partners 08/04/2022 8,567,017
1CG Europe Fund VII, L.P. ... St Helier Intermediate Capital . 08/24/2018 ..95,844 |. 1,608,212
ICG Europe Mid-Market Fund Il SCSp Grand Duchy Intermediate Capital . ..07/23/2024 . 3,171,030 |.. .. 37,289,139
. |Landmark Equity Partners XVI, L.P. ... Wilmington .... .| Ares Management .|....12/06/2018 ...|...... ... 241,205 11,242,494 |...
..|Magnolia Software Co-Investment Partners, LP .. Dover .|Clearlake Capital .|....06/13/2025 ... |...... ...875,000 |...
.|Navis Asia Fund VIIT, L.P. coeeeienniiniineannnes .. |Grand Cayman .... .[Navis Capital Partners . .|....06/11/2021 ...|...... .... 453,961 ...409,600 |...
.| One Rock Capital Partners |11, . |New York ... .|One Rock Capital Partners ... . |....06/22/2021 ... |...... .... 332,089 1,542,205 |...
..|Orbit Private Investments, L.P. ....... . | Dover .[Siris Capital I ©eeeeeens | 1272072021 L. ..107,745
....................... Palms Co-Investment Partners, L.P. ...cccoccooveivniinneinnennnneenn.... | Dover Clearlake Capital ......oocovviinniiiiiinininniiiniinnnnniinninnnes fonnnnn s evveeeens [2006/03/2022 L0 s S e 201
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. | Peppertree Capital Fund VIII, L.P. Chagrin Falls ... .|Peppertree Capital Management .... ....01/27/2020 ... 3 .... 133,000 ...209,000 |... ..1.930
Peppertree Capital Fund X, LP . Chagrin Falls Peppertree Capital Management . ..01/29/2024 . . 4,500,000 |.. .. 27,450,000 2.210
PPC 111 LP .. Dover ... Pritzker Private Capital .... ..09/21/2021 . 131,197 |.. 1,193,579 0.760
..|PPC IVLP .... Chicago .. ..|Pritzker Private Capital .... .|....05/28/2024 ...|...... . 2,670,492 .. 23,663,743 |... ... 1.200
..|Public Pension Capital, LLC . New York ..|PPC Enterprises .|....05/10/2022 ...|...... ... 1.600
.. |RiverGlade Capital Il Chicago .. ..|RiverGlade Capital ... .|....09/27/2023 ... |...... ... 1.660
..|RiverGlade Capital, L.P. .....ccoeereirunnns Chicago ..|RiverGlade Capital o|-...07/3172019 ... |...... ... 1.540
..|Riverside Strategic Capital Fund I, L.P. . New York ... .|Riverside Strategic Capital ... .|....05/23/2017 ... |...... .. 2.520
..|Silver Lake Partners VI, L.P. .... Wilmington .... .|Silver Lake ... .|....01/06/2021 ...J|......
.|Silver Lake Partners VII, L.P. .. Wilmington .... .[Silver Lake ... .|....01/04/2024 ...{......
.|Silver Lake Strategic Investors VI, L.P. . Wilmington . .|Silver Lake ... ...06/02/2023 ... |......
Siris Partners IV, L.P. ... New York ... Siris Capital . . 159,150 |..
Sorenson Ventures |I1, L.P Wilmington . Sorenson Capital 489,627 |..
Stewart Holdings | LP ... Wilmington . Dawson Partners . .. 49,153 |..

..| TPG Asia VIII (A), L.P.
.. | TPG Heal thcare Partners, L.P. & Affiliated Partnerships ..
. [TPG Partners IX, L.P. .oeeiieiiiieei e eeeaen
..| TPG Partners VIII, L.P. & Affiliated Partnerships .
| TPG VITE Croc CI 1, LoPe s
.|Veritas Capital Fund VIII, L.P. .......
..|Veritas Capital Vantage Fund, L.P. ...
.|Vista Equity Partners Fund VIII, L.P. .....

L|ZMC 1V, L.P.

Warren Equity Partners ELIDO Fund |1, LP .
WEP ELIDO Il Its Co-Investment, LP
Ne 11, L.P. .

Yukon Capital Partners |11, L.P. ..

. |Fort Worth .

. | Dover
. |Wilmington ....
Wilmington ....

Fort Worth .
Fort Worth .

Fort Worth .

Austin ...
Dover ....
Wilmington .
New York
New York

Minneapol is ..

..| TPG Capi tal
..| TPG Capital ...
..| TPG Capital ...
..| TPG Capital ...
.| TPG Capital .
.|Veritas Capital ....
.|Veritas Capital ....
.|Vista Equity Partners ..
Warren Equity Partners .
Warren Equity Partners .
N ...

Ne ..
.| Yukon Par tners

. [----09/01/2023 ...
. |---.10/01/72019 ...
o |[----09/27/2023 ...
. |---.10/01/72019 ...
o |-...04/12/2021 ...
. |---.07/01/72022 ...
. |---.07/01/2021 ...

...03/28/2023 ...

...07/18/2017 ...

R wwW WL WwWLWW S WwWWWRNWWW W W W

4,192,374

... 1,312,688 |...
...2,820,32% |...
..6,641,190 |...

8,785,764
1,807,626
.... 34,100
.. 16,324,710

1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated

11,994,686

411,895,267

.. | Almanac Realty Securities VIII, L.P
..|Ares US Real Estate Opportunity Fund 111, L.P.
..|Ares US Real Estate Opportunity Fund IV, L.P
.|Bell Value-Add Fund VITI, L.P. ..occoviiiiinins
..|Blue Owl Digital Infrastructure Fund I11 ....
.. [BroadVail Fund IV Sidecar I, L.P. .............
..|BroadVail Growth Equity Fund IV, L.P. .....
.|Crow Holdings Realty Partners X, L.P. .....
. |Dermody Properties Industrial Fund I11, LP ....

.|Harrison Street Real Estate Partners VIII, L.P. .
. [Helios Infraco LLC
.. |Hillpointe Workforce Housing Partnership V, LP ..
.. [HSREP VI1 Co-Investment, L.P. ............
. |Madison Realty Capital Debt Fund VI LP .

Dermody Properties Industrial Fund IV, L.P.
Divcollest Fund VI-A, LP ...
FrontRange Co-GP Property Fund, LP .
GCDC Ni, LP ....
GEM Realty Fund VII, L.P.

POCP Credit 1X, LP \ooovviiiiiiiiiiiiiie it

. | Dover

. [Washington .
. | Dover

Wilmington .
Dover .
Dover ....
Dover ....
Dover ....
Dover ....
Dover ....

. [Dover ...

Dover .
Dover .
Dover .
Dover .
Wilmington .
Dover

New York
Dover ....

Dover ...........

.|Almanac Realty Investors .
Ares Management ....
Ares Management .
..|Bell Partners ....
.|Blue Oul
.|Broadvail Capital Partners .
.|Broadvail Capital Partners

.[Dermody Properties ...
Dermody Properties ...
Divco West Real Estate .
FrontRange Capital Advisors
Affinius Capital ...
GEM Realty Capital

..|Sol Systems LLC .
.[Hillpointe

.[Madison Realty Capital

............................... POCP .\t

.|Crow Holdings Capital Partners ..

.|Harrison Street Real Estate Capital ....

.|Harrison Street Real Estate Capital ....

....12/21/2018 ...
..04/15/2021 ...
.. 12/19/2022 ...
o|eee 1172872022 ...
< |----12/30/2024 ...
o |----04/1172024 ...
o |---.04/11/2024 ...
. |----08/28/2022 ...
....06/10/2021 ...
. 12/22/2022 .

. [----03/29/2021 ...
o |eeen 1272272017 ..
o |----02/18/2025 ...
+[----05/02/2019 ...
.. |--..08/26/2022 ...

....03/28/2017 ...

....1778,328
. 1,038,812
.... 148,585
... 743,329
.... 753,606
....845,013

....225,000
....656,769
. 2,800,000

542,119 |..

.6,708,317 |..
. 155,500 |..
.100,997 |..
. 5,120,490 |..
.889,875 |..

1,235,231
.. 12,017,161

.. 20,833,378
1,629,892
.2,591,453
.. 27,092,141
6,893,963

................. 11,138,022

...517,977 |...
..10,467,316 |...

4,460,949 |...

... 8,367,051 |...
.. 31,065,854 |...
.. 12,843,547 |...
..23,840,916 |...
... 7,726,899 |...

... 733,695 |...

1,078,727 |...
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. |PCCP Credit X, LP .. Dover ... .|PCCP ... ....08/17/2021 ... ....687,316
PCCP Equity IX, LP . Dover . PCCP ... ..03/31/2017 . . 1,148,256 |..
Related Real Estate Fund I, LP Dover . Related Companies ..08/27/2020 . .321,419 |..
.. |US Office Development Program, L.P. .. Wilmington . ..|Affinius Capital ... .|....12/02/2014 ...
..|Walton Street Real Estate Fund VIII, L.P. ...... Wilmington . .[Walton Street Capital .. .|....05/18/2016 ...
.. |Waterton Residential Property Venture XIV, L.P . [Dover .[Waterton . |....12/10/2020 ...
.| Waterton Residential Property Venture XV, L.P. .. . | Dover ... .| Waterton .. ... 1272172022 ... ... 9,970,239 |...
.. |WRPV XV Credit Co-Invest, LP ...cccoviviivunnnnnnns ... | Dover . . DE.. .| Waterton .. ...05/16/2025 ... ... 2,069,426 |... .. 30,930,574 |...
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 2,069,426 26,769, 147 274,189,786
....................... NLIC REO Holdings, LLC ievuvevnviinnieiiiiiiinieiineeeeeenievennenenneeens | COIUMDUS wovvevniviiiiiiiiiiiiiiiiinveeinveenns [ OHececeu.co [ Nationwide Life Insurance Company .........ceeeeevvevivvevinnen Jovvvevnnns vvnneenns |....04/12/2018 | reireerinernineennneennneenes Jeeneeeineeneeen 9,450,000 [oiiiiiiee e
....................... NI REI (NLIC), LLC tivvuveeeeeeneieeieeeieeeeiaeeenaeeenaseenaneenaeeenaaees | COIUMDUS wuuvvvenvvvnniennniennnveenneeennenenns foeeen. OH.ooeo... [ Nationwide Life Insurance Company .........ccoecveeeeieeeninee Jovowvennns weveeeenn [0n05/02/2016 o foeeenneveenn feeeeeecs e 2,644,565 | e
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 12,094,565
..|Bayview Residential Mortgage Income Fund, L.P. .. .. |Coral Gables .... ..|Bayview Asset Management .... ..08/13/2024 ... ...62,500,000
.. | Insolve Global Credit Fund VI, LP .. |New York ......... ..|Balbec Capital .....ccceuvernnns ..02/18/2025 ... .. 11,000,000
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans - Unaffiliated 73,500,000
....................... Mass Mutual Life Ins Co Sr Nt 5.672% 12/01/52 .......cccvvvvnniiirinnnnn No Broker L 11729/2022 [ e 41,357,289
..|Mass Mutual Life Ins Co Sub Nt 3.375% 04/15/50 ......eeevvvvnnneeeens .|No Broker ... .|-...01/04/2024 ... ...729,948 |...
..|Mass Mutual Life Ins Co Sub Nt - Fix to Float 5.077% 02/15/69 ..... ..|No Broker ... .|....02/01/2024 ... ... 1,324,491 |...
..|Mutual of Omaha Ins Co Sub Nt 6.144% 01/16/64 ... .|No Broker ... .|-...10/02/2024 ... .. 10,621,461 |...
.. |Northwestern Mutual Life Sub Nt 6.063% 03/30/40 . ..|No Broker ... .|....01/08/2025 ... ... 2,305,025 |...
..|NY Life Insurance Sub Nt 5.875% 05/15/33 .... .|No Broker ... .|-...05/07/2024 ... ... 2,970,734 |...
..|NY Life Insurance Sub Nt 6.750% 11/15/39 .... ..[No Broker ... .|....05/01/2024 ...
. [Northwestern Mutual Life Sub Nt 3.625% 09/30/59 . .|No Broker ... ....01/13/2025 ... .
Teachers Ins and Annuity Assn Sub Nt 5.850% 12/16/39 No Broker ..10/30/2024 . 5,650,630
. | Teachers Ins & Annuity Assn Sub Nt 3.3% 05/15/50 ..... .| No Broker ... ..01/13/2025 ... ... 4,595,187 |...
2799999. Surplus Notes - Unaffiliated 88,520,686
....................... |Advantage NV Capital 2024 Promissory Note ..........cccoveeeuveeuunaennns ..........| Advantage Capital NMTC Investor XIV LLC ...ccovevuveennnenn fowevennes wueennnn |....04/08/2025 .. |veevee venves |eveaennnn... 1,454,965
3699999. Yield Guaranteed State Tax Credit Investments - Affiliated 1,454,965
....................... Nationwide Affordable Housing Fund 48: RBC Tax Credit Fund 79 LLC |Cleveland .........cceeeeeveneeeeernnnnnnenes Jeennnes OHeeeiiiii s |[RBC Tax Credit LLC wovveeieiiieiie e eeeeeeeis feeeeeeeees cevneen [2206/04/2012 L [ e |
Nationwide Affordable Housing Fund 53 - RBC Tax Credit Fund - 90
....................... LLC et e e e e e e e e e ee e e e ennn e e eenneneeeeeenns | ClEVE1ANG Lo eeen Jeeeee OHeec il | RBC Tax Credit LLC woveeiieeiee e feeeeeeeees ceenen |22 1078072014 L[ e
Nationwide Affordable Housing Fund 54 - Red Stone Equity Fund - 49
....................................................................................................... Cleveland .......ccoeveeereeemnnninneeennnnnns fooveees OHecee el l [RESP MM LLC e eeeeeneeeeeene foevmnnee s cveeeeenn [ T172472015 | e e 40,728 s e e 49,990
NTCP 2014 - C Nationwide Affordable Housing Fund 52 - RBC Tax
| Credit Fund = 88 LLC tuunieeeieiee e et Columbus Nationwide Life Insurance COmpany ..........ceeeeeiveeeiveenans foevneeeens vevnneees fonn L08/22/2014 .. |oeeeenn e e e 52,601
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 ........c...... Columbus ... .|Ohio Equity Fund Inc ... ...07/22/2016 ... ... 329,358
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 1,228,429
. ALR 2025-1 R Wilmington .... ...06/09/2025 ...

Blackstone Greensky Osprey ..
Blue Ocean Income Fund I11 LP ....
Blue Owl Diversified Lending Insurance Fund LP ..

Wilmington .
New York
New York

Blackstone ..
EnTrust Global
Blue Oul ..

...04/02/2025 ...

.. 69,585 |.
.396,000 |..

.2

.2
..|Blue Owl Diversified Lending Insurance Fund LP, Series 2024-1 ..... New York ... .|Blue Owl .. . 2
..|Fidelity Evergreen Private Credit Rated Fund LP . Boston .|Fidelity Investments . |....07/19/2024 ...|...... 2 ....520,572 .
. |HPS Specialty Loan Fund VI Feeder, L.P. .............. New York ... .[HPS Investment Partners .. . |....07/15/2024 ... |...... 2 .... 767,099 ... 6,138,369 |...
..|Oaktree Lending Partners Feeder Los Angeles ..|Oaktree Capital Management .. . |....02/26/2024 ...|...... 2 ....630,000 ... 1,260,000 |...
.| TCW Rescue Financing Fund |1 Notes LP .. Los Angeles .| TCW Group ...12/09/2024 ...|...... 3 . 1,129,895 .. 3,641,904 |...
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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
....................... Yukon Capital Partners (IC) Parallel IV, L.P. ...cccovveunevenneennnnen. [Minneapolis .ooeeveeenveenveenveenneeneens foeeee MNec e | YUKON PAFENETS vveieieieieeeeeeeeieeeeeeeeieeeieeeieeeeieeee feeeeineens eeeennees [0 12783072021 L] 2uee e feeeeiiiiiiiiie . 12,150 s e 21,981 el 0,920
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 15,767,668 3,525,301 27,747,904 XXX
6899999. Total - Unaffiliated 118,352,466 153,013,542 893,546,228 XXX
6999999. Total - Affiliated 1,454,965 12,094,565 XXX
7099999 - Totals 119,807,431 165, 108, 107 893,546,228 XXX
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
Alcentra European Direct Lending Fund |1
(fka: Clareant) . |Kirchberg . |Distribution . ....00/17/2015 ...|....06/30/2025 ...|....... 110,317
Ares Capital Europe V .. Wilmington . .|Distribution . ..06/09/2021 . .06/30/2025 .. .8,582 |..
Ares Private Credit Solutions, L.P. Wilmington . .|Distribution . ..06/23/2017 . .06/30/2025 .. ..485,981 |..
GSO Capital Opportunities Fund I11 LP ....... Wilmington .... .|Distribution . ....06/03/2016 ...|....06/30/2025 ...|........254,419 .
HPS Specialty Loan Fund V, L.P. New York ... .|Distribution . ....01/25/2021 ...|....06/30/2025 ...|..... 3,698,448 . [-... 3,698,448 |.... 3,698,448 |...
HPS Specialty Loan Fund VI-L, SCSp ... New York ... .|Distribution . ....07/15/2024 ...|....06/30/2025 ...|........332,958 332,958 |....... 332,958 |...
HPS Specialty Loan Fund V-L, L.P. .. |New York ... .|Distribution . ....01/25/2021 ...|....06/30/2025 ...|..... 1,524,468 .. 1,524,468 |.... 1,524,468 |...
1CG SDP Fund 3B . | Grand Duchy . |Distribution . ....03/22/2018 ...|....06/30/2025 ...|........475,043
Newstone Capital Partners I11, L.P. .. . [Wilmington .... .|Distribution . ....09/20/2016 ...|....06/30/2025 ...|. ..310,567
Newstone Capital Partners IV, L.P. ... Dal las .|Distribution . ....06/02/2019 ...|....06/30/2025 ...|. . 168,966
Oaktree Opportunities Fund Xb, L.P. .. . |Grand Cayman .... . |Distribution . ...06/18/2018 ...]....06/30/2025 ...|[. .. 422,366
Oaktree Opportunities Fund XI, L.P. . ... |Grand Cayman . . |Distribution . 01/15/2021 .06/30/2025 .. .2,040,000 |..
Sound Point Strategic Capital Fund || LP .. [Hackensack . .|Distribution . ..07/14/2023 .06/30/2025 .. 5,145,736 |..
TCW Direct Lending VIII LLC ...ovvvvvvvennneees New York . .|Distribution . ....01/31/2022 ...|....06/30/2025 ...|........647,279

1599999 Interests in Joint Ventures, Partnerships

Assigned b

the SVO - Bonds - Unaffiliated

or L|m|ted Liability Companles (IncIudlng Non-Registered Private Funds)

- NAIC DeS|gnat|0n Not

15,625,130

15,625,130

15,625,130

Alplnvest Co-Investment Fund (Onshore) IX,

BIF IV Renewable Sidecar-B, LP ..
Blackstone Capital Partners Asia Il L.P
Blackstone Infrastructure Partners
(Supplemental Account II) L.P.

Blue Owl GP Finance Investors (US) LP
Blue Owl GP Stakes 111 US Investors LP

Wilmington .
Toronto
Cayman |slands

New York .
Dover
New York

. |Distribution .

.|Distribution .
.|Distribution .

.|Distribution .
.|Distribution .
Distribution

.06/30/2025 ..
.06/3072025 ..
.06/30/2025 ..

....04/13/2020 ...|....06/30/2025 ...|.
....07/208/2022 ...|....06/30/2025 ...[.
...09/30/2016 ...|....06/30/2025 ...

.6,686 |..
..235,424 |..

. 6,686 |.
235,424 |.
. 32,647 |.

6,686
235,424
. 32,647
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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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Blue Owl GP Stakes IV US Investors LP .. New York ... .|Distribution . ...06/11/2018 ...|....06/30/2025 ...|....... 107,110 ..107,110 |....... 107,110 |...
Blue Owl GP Stakes V US Investors LP New York . .|Distribution . .06/30/2025 .. 65,464 |.. 65,464 |. . 65,464
Brookfield Infrastructure Fund IV . Toronto .. .|Distribution . . .06/30/2025 .. ..454,709 |.. 454,709 |. 454,709
Brookfield Infrastructure Fund V ... . [ Toronto .|Distribution . ....08/10/2023 ...|....06/30/2025 ...|. 372,618 |....... 372,618 |...
Calienger Co-Investors, LLC ... Dover .|Distribution . ....10/20/2022 ...|....06/30/2025 ...|.
Dawson Portfolio Finance 3 LP . . |Wilmington . .|Distribution . ....10/30/2019 ...|....06/30/2025 ...|.
Dawson Portfolio Finance 4 LP .... . |Wilmington .... .|Distribution . ....11/25/2020 ...|....06/30/2025 ...|.
Dawson Portfolio Finance 5 LP .... . |Wilmington .... ....|Distribution . ....02/25/2022 ...|....06/30/2025 ...|.
EQT Infrastructure V Stockholm .. ...SHE........ | Distribution . ....08/13/2021 ...|....06/30/2025 ...|.
Falcon Co-Investment Partners, L.P. .. . | Dover .|Distribution . ....02/156/2022 ...|....06/30/2025 ...|.
Fundamental Partners |11, L.P. Wilmington .... .|Distribution . ....05/18/2017 ...|....06/30/2025 ...|.
Fundamental Partners IV LP . [Wilmington . .|Distribution . ..12/11/2020 . .06/30/2025 ..
Global Infrastructure Partners IV, L.P. New York . .|Distribution . ..10/23/2019 . .06/30/2025 ..
GTCR Fund XI1, L.P. .. [New York . .|Distribution . ..05/04/2018 . .06/30/2025 ..
GTCR Fund X111 . |New York ... .|Distribution . ....00/07/2021 ...|....06/30/2025 ...|. .
Hirsch Solutions, LLC ....ccvvvvvviiiiiiiiiinnnns Dover .|Distribution . ....11/16/2022 ...|....06/30/2025 ...|. 475,000
HPS Strategic Investment Partners V, L.P. .. |New York . .|Distribution . ....08/04/2022 ...|....06/30/2025 ...|. 520,852
Hyland Holdings | LP .. |Wilmington .... .|Distribution . ....12/27/2023 ...|....06/30/2025 ...|.
1CG Europe Fund VI, .| St Helier . |Distribution . ....08/24/2018 ...|....06/30/2025 ...|. .(33,00)|....
I1CG Europe Mid-Market Fund |1 SCSp ... Grand Duchy ... . |Distribution . ....07/23/2024 ...|....06/30/2025 ...|.
KH Aggregator LP Wilmington .... .|Distribution . ....11/25/2020 ...|....06/30/2025 ...|.
Navis Asia Fund VIII, L.P. .......... Grand Cayman . . |Distribution . ....06/11/2021 ...|....06/30/2025 ...|.
NB Specialty Finance Fund Il LP . Wilmington . .|Distribution . ..12/20/2021 . .06/30/2025 ..

..06/02/2023 . .06/3072025 ..
...06/29/2021 ...|....06/30/2025 ...|.

.|Distribution .
.|Distribution .

NB Specialty Finance Fund II1, LP .
Nirvana Holdings | LP .
Northleaf Infrastructure Capital Partners

(Us) 1V, LP ...
Northleaf Thor Co Investment Il LP

Wilmington .
. | Dover

....09/10/2024 ...|....06/30/2025 ...|.
..06/28/2024 . .06/3072025 .. E
...06/30/2024 ...|....06/30/2025 ...|........406,892 |...... (406,892)|....

.|Distribution .
.|Distribution .

. [ Toronto
Columbia .

480,541 |. 480,541

B (406,892)...

One Rock Capital Partners IV, L.P. ... New York ... .|Distribution . N

Orange Investors 1 LP ... [Wilmington . .|Distribution . ....01/30/2024 ...|....06/30/2025 ...|.
ORCP I Triton Co-lInvestors, L.P. . |New York ... .|Distribution . ....08/29/2021 ...|....06/30/2025 ...|.
Peppertree Capital Fund IX, LP ... Chagrin Falls ... .|Distribution . ....03/24/2022 ...|....06/30/2025 ...|.
Porcupine Holdings LP Dover .|Distribution . ....12/29/2021 ...|....06/30/2025 ...|.
PPC 111 LP .. Dover .|Distribution . ....09/21/2021 ...|....06/30/2025 ...|.
PPC IV LP .... Chicago .. .|Distribution . ...05/28/2024 ...|....06/30/2025 ...|.

....05/10/2022 ...|....06/30/2025 ...[.
..01/06/2021 . .06/30/2025 ..
..03/15/2019 . .06/3072025 ..
..09/11/2024 . .06/30/2025 ..
....07/20/2022 ...|....06/30/2025 ...[.
...11/00/2023 ...|....06/30/2025 ...|.

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

Public Pension Capital, LLC ...
Silver Lake Partners VI, L.P
Siris Partners IV, L.P.
Stewart Holdings | LP
Temple Holdings | LP ....

New York ...
Wilmington .
New York .
Wilmington .
Dover

. 610,518

Thanos Sidecar LP .. | Toronto . |Distribution . K
TPG Partners IX, L.P. .. ... |Fort Worth . .|Distribution . ....09/27/2023 ...|....06/30/2025 ...|.........65,694
Warren Equity Partners ELIDO Fund |1, LP ... |Dover .|Distribution . ....07/09/2024 ...|....06/30/2025 ...|.
e JIMC TTE, LPe e New York . ....|Distribution . .. [...01/03/2020 ...|....06/30/2025 ...|.
................... MC IV, LP. e [New York eeeeeeeeiiiieeeeeniiins e NYoaeeeee | Distribution oo, [1...10/23/2023 .. |....06/30/2025 ...

1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Unaffiliated 12,271,137 (406,892) (406,892) 11,864,245 | 11,831,147 (33,008) (33,008)
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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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
................... Eagle Captive Reinsurance, LLC ................ [Columbus ..........c.oeeevvvuineees JovnnnneOHeeeeenoo | Distribution ..ooiveiniieiniiiiiiieneeennnes |....08/11/2015 ... |....06/30/2025 ...|....40,000,000 [.....ccovuuneee Joonmmmnnnnnennnn fooeeeeiniii o oo |evneeeeeeennn. [...40,000,000 |...40,000,000 f..oovvvvmeneeee Jovmmmnnnereennnn fooreeemniiiniees Joieeieiennnns
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Affiliated 40,000,000 40,000,000 [ 40,000,000
Almanac Realty Securities VIII, L.P .......... (010177 SRR RN DE......... Distribution ...ocovvveviiiiiiiniiiiiiiiinnn s 12/21/2018 ...]....06/30/2025 ...|........ P27/ VI Y s R ) R R RN 242,180 |....... 7 VI R KRR RN RN
Ares US Real Estate Opportunity Fund 111,
................... LP. e [ Wi Imington oo e DEL | Distribution L [122.0471572021 L |....06/30/2025 .. 395,076
Ares US Real Estate Opportunity Fund IV,
L.P. Dover .|Distribution . ..12/19/2022 . .06/30/2025 .. 76,439 |.
Bell Instltutlonal Fund VI, LP Dover .|Distribution . ..06/15/2017 . .06/30/2025 .. ()
Bell Institutional Fund VII, LLC Dover .|Distribution . .06/30/2025 .. 27,042 |.
Bell Value-Add Fund VIII, L.P. ..... .. | Dover .|Distribution . . .06/30/2025 .. 35,164 |.
Blue Owl Digital Infrastructure Fund II1 ... |Dover .. .|Distribution . ....12/30/2024 ...|....06/30/2025 ...|. ..418,384 |....
Blue Owl Real Estate Fund V LP .. Dover .. .|Distribution . ....11/16/2020 ...|....06/30/2025 ...|. ... 64,348 |....
Blue Owl Real Estate Fund VI Dover .. .|Distribution . ...12/21/2022 ...|....06/30/2025 ...|. .. 94,249 |....
Blue Owl Real Estate Net Lease Property Fund
N Dover .. .|Distribution . ....04/06/2021 ...|....06/30/2025 ...|. 620,661
BroadVail Fund 111 Sidecar I, L.P. Dover .. .|Distribution . ....05/24/2022 ...|....06/30/2025 ...|. 129,081
BroadVail Growth Equity Fund IV, L.P. Dover .|Distribution . ....04/11/2024 ...|....06/30/2025 ...|. ... 8,009 |....
GEM Realty Fund VI, L.P. . [Wilmington . .|Distribution . ....04/15/2016 ...|....06/30/2025 ...|. .. 751,136 |....
Haines Madison LLC ........ovviviiinnniiiiiinnnnns Columbus ....uvvvvvevvneniiieiiinnnn Distribution ...08/20/2021 ...|....06/30/2025 ... | cceuuiiiiiiinnn fennineieeninn o e [ e [
Harrison Street Real Estate Partners VII,
................... LPo e [ DOV e Jeeeeeen  DELLLLL | Distribution ...03/12/2019 ...|....06/30/2025 ... |eeeuuen. TA133 |oeeniiiiiiiiii oo s [ i f [ TAA33 [ TABE | e [ e
Harrison Street Real Estate Partners VIII,
L.P. Dover .|Distribution . ..03/29/2021 . .06/30/2025 .. ..159,732 |..
Madison Realty Capital Debt Fund IV LP . Dover .|Distribution . ..04/22/2019 . .06/30/2025 .. . 616,197 |..
Madison Realty Capital Debt Fund V LP .. Dover .|Distribution . ..03/27/2020 . .06/30/2025 .. ..433,509 |..
Madison Realty Capital Debt Fund VI LP . Dover .|Distribution . ..08/26/2022 . .06/30/2025 .. . 1,887,494 |..
PCCP Credit IX, LP . | Dover .. .|Distribution . ....03/28/2017 ...|....06/30/2025 ...|..... 1,368,561 .... 1,368,561 |.... 1,368,561 |...
PCCP Credit X, LP Dover .. .|Distribution . ....08/17/2021 ...|....06/30/2025 ...|..... 2,912,605
PCCP Equity IX, LP ... . | Dover .. .|Distribution . ....03/31/2017 ...|....06/30/2025 ...|........485,256
PCCP Equity VIII Dover .. .|Distribution . ....09/18/2018 ...|....06/30/2025 ...|........157,500
Related Real Estate Fund I11, LP ... . | Dover . .|Distribution . ....08/27/2020 ...|....06/30/2025 ...|........ 177,493
US Government Building Fund, LLC . | San Antonlo .|Distribution . ...03/01/2019 ...|....06/30/2025 ...|........377,528
US Regional Logistics Program |1, Dover .. .|Distribution . .06/30/2025 .. .1,500,000 |..
US Regional Logistics Program, L.P. . Dover .. .|Distribution . . .06/30/2025 .. ..124,301 |..
Walton Street Real Estate Fund VIII, L.P. .. [Wilmington . .|Distribution . ...05/18/2016 ...]....06/30/2025 ...|. ... 29,422
Waterton Residential Property Venture X111,
L.P. ... . | Dover .. .|Distribution . ...11/03/2017 ...]....06/30/2025 ...|.
Waterton Residentia
Dover .. .|Distribution . ....12/10/2020 ...|....06/30/2025 ...|......... 18,073
WRPV XV Credit Co-lInvest, LP . Dover .. .| Distribution . ...05/16/2025 ...|....06/30/2025 ...J........531,050

2199999 Interests in Joint Ventures, Partnershlps or Limited Liability Companles (IncIudln

Real Estate Unaffllated

13 868,728

13 868,728

g Non-Registered Private Funds) 13,868,728
|NW REl (NLIC), LLC . .. |Co|umbus . . .|D|str|but|on . .. |....05/02/2016 . .06/30/2025 ... |....56,124,446 .. 56,124,446 |... 56,124,446 |...
2299999 Interests in Joint Ventures Partnerships or Limited L|ab|||ty Companles (IncIudln Non-Registered Private Funds) - Real Estate - Affiliated 56, 124,446 56,124,446 | 56,124,446
Pretium Residential Credit Annex Fund, L.P . |New York . .|Distribution . ...08/23/2023 ...‘....06/30/2025 ...]....15,608, 130 .. 15,608,130 |... 15,608, 130 |...
Pretium Residential Credit Fund II, LP ...... New York . . .|Distribution . ....04/20/2021 ...J.... 06/30/2025 ...|........564,487 564,487 |....... 564,487 |...
2399999 Interests in Joint Ventures, Partnerships or Limited Liability Companles (Includlng Non-Registered Private Funds) - Mortgage Loans -
Unaffiliated 16,172,617 16,172,617 [ 16,172,617

[Nationwide Sol 1 LLC

[Fully Arortized wovvvevreveereeeeeeerines [....07/21/2016 ...]....06/30/2025 ..

...... (127,947)

...... (127,947)
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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
................... Nationwide Sol 2 LLC ........ccevvueeeeeennnnnn.. [Washington ..o e DC..cceeeo | Ful ly Amortized ....oooovvveiiiivinnnnnnnnees |....07/19/2017 ... |....06/30/2025 ... |..ooooeveneeenee oo | (35,893) [ e [ (835,898) | o s fooeiii e foeeeeiiieeeees eennn.. 102,258
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated (163,840) (163,840) 120,542
Ares Private Credit Solutions Il (Sub Debt)
Wilmington ...ooovvvveeviiiiiinninns fovvennnns DE......... Distribution ....covvevviiiiiniiniiiiiiienen s .11/16/2021 ...|....06/30/2025 ...]|...... (275,072)]cevveeeeennnn [ s [ s [ e (V2 T0773)] S ERR R 275,072 |....... 275,072 |oueeniieiiinnnn
New York .|Distribution ....12/20/2021 ...|....06/30/2025 ...|...... (115,302)]..ccceeeeeennccs foreiiiiiiiiinns [ e e e e (115,302)f..eevvvvinnnns T R 115,302 |....... 115,302 [oooiiiiiiiinnnns
New York .|Distribution ...03/28/2019 ...|....06/30/2025 ... 143,630 |-vveeeeeeeenns foeeeeemeeeee o feeee o e [ 143,630 |.... 1,032,403 P IO 888,773 |....... 888,773 |.eeeeeiees
Boston oeeeeviiiiiiieeii e Distribution ....07/19/2024 ...|....06/30/2025 ... |eeuuuieeeeemnnn Joenneeeeenni foeeeeees e feee [ e [ [ 428,272 e el 428,272 . 423,272 |ceeeieeen
HPS Specialty Loan Fund VI Feeder, L.P. ..... [New York .|Distribution ....07/15/2024 ...]....06/30/2025 ...|....... (7001 D] PRI AU R (SRR R AT R (27,761) 47,668 |......ccvvnnnnns
Oaktree Lending Partners Feeder .. |Los Angeles . Distribution .. ....02/26/2024 ...|....06/30/2025 ... 1,737,750 .. 1,737,750
.. | TCW Rescue Financing Fund Il Notes LP ....... [Los Angeles .... oo Jeeennn.. CAL .|Distribution ..... ...12/09/2024 ...|....06/30/2025 ...|........ (85,200)].ccvvvnnniiiine Joonnneriiinnnns fovvvvnnnnnnniies foonnnniiiiiinnns fovvviinniniiinn oo e (55,200)
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 1,408,045 1,408,045 3,213,332 1,805,287
6899999. Total - Unaffiliated 59,345,657 (406,892) (163,840) (570,732) 58,938,765 | 60,710,954 (33,098) 1,805,287 1,772,189 127,332
6999999. Total - Affiliated 96,124,446 96,124,446 | 96,124,446
7099999 - Totals 155,470, 103 (406,892) (163,840) (570,732) 155,063,211 | 156,835,400 (33,098) 1,805,287 1,772,189 127,332
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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
000000-00-0 Nigeria Sr Nt 6.125% 09/21/26 .....eeeemneeeeeeeeie e e ee e e e e e e e e e e e e e e ennn e e eeennn |eenaad 04/24/2025 ..... i JU PO 1,063,150 [.oeeeeveeeeeieeinnnnns 1,100,000 |... ...6,925 [4.C FE
000000-00-0 . ..|Continuum Energy Levante Sec Nt ~ 9.500% 02/24/27 . ......06/06/2025 i 1,094,075 . 29,509 [4.A FE ..
000000-00-0 . ..|OTP Bank NYRT Sub Nt ~ 7.300% 07/30/35 ............... 06/17/2025 2,334,738 . 55,851 [3.B FE ..
000000-00-0 . ..|Abu Dhabi Crude Oil PL LLC 1st Lien 4.600% 11/02/47 . 04/09/2025 . 4,375,000 . 64,528 [1.C FE ..
05709V-AA-2 . ..|BAITEREK NATIONAL MANAGi Sr Nt  5.450% 05/08/28 .. 04/29/2025 . 1,471,934 2.BFE ..
219868-CN-6 . ..| Corp Andina De Fomento Sub Nt ~ 6.750% Perpet. .. 06/10/2025 1,460,000 1.G FE ..
21987D-AH-7 . ..| CORP FINANCIERA DE DESAR Sr Nt  5.500% 05/06/30 ......04/29/2025 . 1,124,011 |. ,130, N 2.CFE ..
39531J-AB-0 ......... Greenko Wind Projects MU Sr Nt 7.250% 09/27/28 ........ouuviiiiiiiiniiiiiiiiiiiiieecciinee e eeennn [eenand 04/10/2025 2,890,354 [....ccevvnnniiiiinnnnns 3,103,000 |... 3.B FE
67091T-AH-8 Office Cherifien Des Pho SA Sr Nt 6.100% 04/30/30 .....cevvuuneeeimmmnneeeeeenne e eeeene e eeennneeeee Jeennnd 05/20/2025 1,979,443 |.ooenniiiieiies 1,983,000 |... 3.AFE
698299-BT-0 . ..|Republic of Panama Sr Nt ~ 6.400% 02/14/35 .. 04/11/2025 . Citigroup . 2.CFE ..
731011-AZ-5 . .|Republic Of Poland Sr Nt ~ 5.500% 03/18/54 . ......04/11/2025 . Morgan Stanley & Co LLC N N N N 1.G FE ..
760942-BE-1 Republica Orient Uruguay Sr Nt  5.750% 10/28/34 .. T 04/11/2025 ..... JP Morgan Securities LLC .. P PR ,517, TN 8,400,000 |... 2.B FE
760942-BH-4 Republica Orient Uruguay Sr Nt  5.442% 02/14/37 ... P A 04/08/2025 Goldman Sachs & Company ... ..10,000,000 |... 2.AFE el
78518P-AA-3 . ..|Saavi Energia SARL Sr Nt  8.875% 02/10/35 ....... 06/04/2025 . Direct ..... ..420,000 3.CFE ..
900148-AH-0 . .| Turkiye Vakiflar Bankasi Sub Nt ~ 8.125% 01/08/36 . 06/24/2025 . Direct .. 3,680,000 4BFE ..
90015L-AK-3 . ..| Turkiye Vakiflar Bankasi Sr Nt ~ 6.875% 07/03/28 .. 06/23/2025 . Direct .. .985,000 4.AFE ..
90015Y-AH-2 . ..| Turkiye Vakiflar Bankasi Sr Nt  7.375% 07/02/30 06/25/2025 . Direct .. 1,670,000 4.AFE ..
91825M-AC-7 . .| UZBEKNEFTGAZ Sr Nt 8.750% 05/07/30 ....evvvvvnnnnnn ......04/30/2025 . Direct .. 1,115,000 |. 4.AFE ..
P37110-AM-8 . .|Empresa Nacional del Petreleo Sr Nt 4.500% 09/14/47 ......coiiiiiiiiiiiiiiiiiaaeeeerieiaseeeenenaseeeenee [eaenes 04/01/2025 ..... Bank of America BISD Dealer . co Jeerrennnrereenennnneee 3,912,500 |oiiiiiiiiiis 5,000,000 |... 2.C FE
0039999999 Subtotal Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Secuntles 53,351,393 55,756,000 545,388
13063E-MK-9 ......... [California St GO Unrefunded Txbl-Ref  4.500% 04/01/33 ...oveeeeeeueerrersersessessassenasneseasnaneannans ... 04/15/2025 ..... [ N R R 17,901,892 [...ooveiiiiiiiieenes 17,575,000
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct and Guaranteed) 17,901,892 17,575,000
13063E-MJ-2 .........|California St GO PreRefunded Txbl-Ref  4.500% 04/01/33 U R 04/15/2025 Tax Free Exchange
25484J-DK-3 .. ..|Dist of Columbia Rev Txbl Georgetown Uni Iss Ser B 5.751% 04/01/35 ......04/11/2025 . Barclays Capital Inc .
53229U-AA-5 .........[Broun University Health Sec Nt ~ 5.050% 02/15/30 ..... 04/29/2025 . Morgan Stanley & Co LLC
740816-AS-2 . .|President & Fellows of Harvard Nt ~ 4.887% 03/15/30 . ......04/09/2025 . Goldman Sachs & Company A A
84409A-AA-6 . .| Southern UTE Indian Tribe Sr Nt  5.545% 04/01/35 ......ciiiiremuieiieeminnnaneeerennaaseernnnnaaeenennnnnaes [reeees 05/08/2025 ..... T P FE PP PPPP FPPPTTT PPN 1,800,000 |.eevvuuiiiiinininnes 1,800,000 |...

0059999999 Subtotal Issuer Credit Obligations - Municipal Bonds - Special Revenues 11,924,044 11,825,000 9,319 XXX

178858-AA-0 .........] CitySwitch Propco LLC Sr Sec Nt  5.600% 06/23/30 ....... ...06/23/2025 .....[Direct ... 14,204,546 |. ... 14,204,546 |...

30288%-AG-5 ......... | FLNG Liquefaction 2, LLC Sr Nt Ser A 5.920% 12/31/39 ...04/23/2025 ... | MUFG Securities Inc .. i feene ....26,000,000 |. ....26,000,000 |...

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operatlng Entities (Unaffiliated) 40,204,546 40,204,546

000000-00-0 KOSMOS ENERGY LTD St Nt 7.500% 03/01/28 .....vveuieeereeeuereeseeeueensenessenessenesnesessesensesensnsenes Joerens 06/03/2025 ... Direct E
000000-00-0 .........| Sasol Financing USA LLC Sr Nt ~ 8.750% 05/03/29 . Direct .. E ..
000000-00-0 .........|Resorts World / RULV Cap Sr Nt  4.625% 04/06/31 Direct .. E ..

.. 04/08/2025 ... | arketAxess .
...... 06/25/2025 Bank of America BISD Dealer .

00109L-AA-1 ......... ADT Sec Corp 1st Lien  4.125% 08/01/29
00175P-AC-7 Amn Heal thcare Sr Nt~ 4.000% 04/15/29

m

m

A~ wwwo

AF

AF

AF

B F

AF
00253P-AA-6 . ..| AAR Escrow Issuer LLC Sr Nt 6.750% 03/15/29 Various ......ococeeceeeeeeeenne B FE ..

01741R-AM-4 . .| Al'legheny Technologies Inc Sr Nt 5.125% 10/01/31 A Bank of America BISD Dealer . A FE
030208-AA-6 Reliance Standard Life Ins Co Bridge Loan Nt 2023-B, LLC ~ 6.500% 09/30/28 ... UV 04/11/2025 Direct 4BZ ...

058498-AY-2 Ball Corp Sr Nt  6.875% 03/15/28 N R 04/09/2025 Various 3.AFE
103304-BU-4 . ..|Boyd Gaming Corp Sr Nt ~ 4.750% 12/01/27 .... MarketAxess . 3.CFE ..
10948II-AA-1 . .|Acadian Asset Mgmt Inc. Sr Nt  4.800% 07/27/26 A Various ......... 3.AFE ..

109696-AC-8 Brinks Company Sr Nt 6.500% 06/15/29 ....uieuueeeieieieeeieeeeeeeee e e e eee e eaneeaaeeaneeaneeenneennn |oeeees 04/04/2025 Goldman Sachs & Company 3.B FE

109696-AD-6 Brinks Company Sr Nt 6.750% 06/15/32 ....c.evvveiiiiiiiiiiiiii i ns e 06/25/2025 Various 3.BFE
12008R-AS-6 . ..|Builders FirstSource Inc Sr Nt  6.375% 03/01/34 06/25/2025 . Bank of America BISD Dealer . 3.CFE ..
12008R-AT-4 . ..|Builders FirstSource Inc Sr Nt  6.750% 05/15/35 .. 05/06/2025 . Bank of America BISD Dealer . 3.CFE ..
12769G-AA-8 . ..| Caesars Entertainment Inc Sr Nt  4.625% 10/15/29 .... 06/25/2025 . Various ......ococeeceeeeeeeenne 4.CFE ..
12769G-AC-4 . ..|Caesars Entertainment, Inc. 1st lien 6.500% 02/15/32 06/25/2025 . Bank of America BISD Dealer . 3.CFE ..
143658-BN-1 . ..|Carnival Corp Sr Nt  5.750% 03/01/27 .. 04/08/2025 . MarketAxess ... 3.AFE ..
143658-BR-2 . ..|Carnival Corp Sr Nt~ 6.000% 05/01/29 .. 04/08/2025 . Various ...... 3.AFE ..
143658-BZ-4 . ..|Carnival Corp Sr Nt  5.875% 06/15/31 ..... 06/25/2025 . Bank of America BISD Dealer . 3.AFE ..
143905-AP-2 . ..|Carriage Services Inc Sr Nt  4.250% 05/15/29 ... 06/25/2025 . Various . 4.CFE ..
150890-BA-1 . ..|Celanese US Holdings LLC Sr Nt ~ 6.750% 04/15/33 .. 06/25/2025 . Bank of America ealer . 3.AFE ..
159864-AG-2 . .| Charles River Laboratories Sr Nt ~ 3.750% 03/15/29 04/11/2025 . Goldman Sachs & Company 3.BFE ..

3.B Fi

159864-AJ-6 Char les River Laboratories Sr Nt  4.000% 03/15/31 .. . ..... 06/25/2025 ..... Var ious . .,184,000

m
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17888H-AC-7 Civitas Resources Inc Sr Nt 8.625% 11/01/30 ...oeeeereeniiiiiiiiiie e eeeenee e eeenenes [eennnd 06/25/2025 Various . 2,184,240 |eeveniieiiiis 2,180,000 |... . 22,286 |3.C FE
20451N-AJ-0 . ..|Compass Minerals International Sr Nt  8.000% 07/01/30 06/25/2025 . Various . . 10,525,570 |. .10,480,000 |. 4BFE ..
23918K-AT-5 . ..|DaVita Inc Sr Nt ~ 3.750% 02/15/31 ... 06/20/2025 . SMBC Nikko Securities America . 3.CFE ..
23918K-AN-8 . ..|DaVita Inc Sr Nt  6.875% 09/01/32 06/25/2025 . Bank of America BISD Dealer . 3.CFE ..
29082K-AA-3 . ..|Embecta Corp. 1st Lien 5.000% 02/15/30 . 06/12/2025 . Various ...cceeeeeeeeeeennnns N N 4.AFE ..
29278N-AD-5 . ..|Energy Transfer Operating LP Sr Nt ~ 5.800% 06/15/38 04/10/2025 . Citadel Securities LLC . .. 2,915,310 |. .. 3,000,000 |. 2.BFE ..
20279F-AA-T . .|Energy Transfer LP Sr Nt  6.250% 04/15/49 .... ......04/10/2025 . Barclays Capital Inc . . 11,264,824 |. . 11,890,000 |. 2.BFE ..
37185L-AP-7 Genesis Energy LP Sr Nt 8.250% 01/15/29 ...evuniiieniiiiiiiiiieii e ees e 06/20/2025 Jane Street Advisors .... 4.B FE
382550-BS-9 Goodyear Tire & Rubber Co Sr Nt 6.625% 07/15/30 «evveeneeiieiiieeeeeeee e eeeee e eennnees [eennnd 06/04/2025 Various ... 4.A FE
38869A-AE-7 . ..|Graphic Packaging Intern Sr Nt  6.375% 07/15/32 06/25/2025 . Various ... 3.BFE ..
42703N-AA-9 . .|Hercules Inc Sr Nt 7.000% 06/15/30 ... 05/16/2025 . JP Morgan Securities LLC 3.CFE ..

. |-o----06/06/2025

T7340R-AT-4 . Rockies Express Pipeline LLC Sr Nt  4.800% 05/15/30 06/25/2025 . Various .
.| SBA Communications Corp Sr Nt  3.875% 02/15/27 .

42703N-AB-7 Hercules Inc Sr Nt 7.250% 06/15/33 ... Various 3.CFE
42704L-AE-4 Herc Holdings Inc Sr Nt 6.625% 06/15/29 ........eemiiiiiiiiiiiee e oo 06/25/2025 Various 3.C FE
42704L-AF-1 . ..|Herc Holdings Inc Sr Nt ~ 7.000% 06/15/30 06/17/2025 .....|Tax Free Exchange 3.CFE ..
42704L-AG-9 . ..|Herc Holdings Inc Sr Nt 7.250% 06/15/33 ... 06/17/2025 .....|[Tax Free Exchange .. 3.CFE ..
432833-AP-6 . ..|Hilton Domestic Operatin Sr Nt  5.875% 04/01/29 04/08/2025 .....|Goldman Sachs & Company 3.BFE ..
44891A-Dii-4 . ..|Hyundia Capital America Sr Nt  5.100% 06/24/30 . 06/17/2025 .....[HSBC Securities USA Inc 1.G FE ..
46266T-AG-3 . .| 1QVIA Inc Sr Nt  6.250% 06/01/32 .......... 06/02/2025 . Goldman Sachs & Company 3.BFE ..
46284V-AE-1 . ..[Iron Mountain Inc Sr Nt  5.250% 03/15/28 04/08/2025 . MarketAxess ............... 3.CFE ..
46284V-AL-5 . ..|Iron Mountain Inc Sr Nt  5.625% 07/15/32 06/25/2025 . Bank of America BISD Dealer . 3.CFE ..
552953-CF-6 ..|MGM Mirage Sr Nt  5.500% 04/15/27 ... 04/09/2025 . MarketAxess . 4.AFE ..
58502B-AE-6 ..|Pediatrix Medical Group Sr Nt  5.375% . 06/25/2025 . Various ...... 3.CFE ..
615394-AN-5 . ..|Moog Inc Sr Nt  4.250% 12/15/27 ................. 04/08/2025 . Jane Street Advisors . 3.CFE ..
62886H-BE-0 ..INCL Corporation Ltd Sr Nt  5.875% 02/15/27 04/03/2025 . Goldman Sachs & Company 3.CFE ..
62886H-BP-5 . ..[NCL Corporation Ltd Sr Nt  6.250% 03/01/30 06/25/2025 . Various ... 4.CFE ..
62922L-AC-2 . ..|NGL Energy Op/Fin Corp Sec Nt  8.125% 02/15/29 . 06/25/2025 . Various . 4.AFE ..
65336Y-AN-3 . ..|Nexstar Media Inc. Sr Nt  4.750% 11/01/28 ....... 06/23/2025 . SMBC Nikko Securities America . 4.BFE ..
653420-AL-6 . .[NextEra Energy Operating Sr Nt  3.875% 10/15/26 ......04/07/2025 . Goldman Sachs & Company 3.AFE ..
653420-AM-4 NextEra Energy Operating Sr Nt 7.250% 01/15/29 .......oooooiiiiiii 06/25/2025 ... T SR RO |78 7. I N 2,027,000 |... 3AFE ..........
682680-CI-3 ONEOK Inc Sr Nt 5.625% 01/15/28 ....cuvvvviiiiiiiiiiiiic it enneeees |2200.08/16/2025 L. Tax Free EXChange ......eeeiiiiiuiiiiiiiiiiiiii et [eerreneeesssnneeeessssnnneneenns [esneeeeeennenneeen 1,282,881 | 1,230,000 |... 2.BFE
682680-CR-2 . ..|ONEOK Inc Sr Nt 6.500% 09/01/30 .... .| Tax Free Exchange 2.BFE ..
69007T-AB-0 . .|Outfront Media Cap LLC / C Sr Nt 5.000% 08/15/27 MarketAxess .......... 4.BFE ..
69007T-AC-8 Outfront Media Cap LLC / C Sr Nt 4.625% 03/15/30 ... Bank of America BISD Dealer . 4.B FE
69073T-AT-0 Owens Brockway Sr Nt 6.625% 05/13/27 . MarketAxess .... 4.B FE
69073T-AU-7 . ..|Owens Brockway Sr Nt~ 7.250% 05/15/31 . Various . 4.BFE ..
707569-AV-1 . .|Penn National Gaming Inc Sr Nt  4.125% 07/01/29 Various . 4.CFE ..
71880K-AB-7 Phinia Inc Sr Nt 6.625% 10/15/32 ......eeiiiiiiiiiiiie e sineeeeeee -222.00/26/2025 L. Various . 3.B FE
T4166N-AA-2 ......... ADT SEC CORP 1st Lien  4.875% 07/15/32 ....vveviiiiiiiiiiiiiiiiiiiiccc e oo 04/11/2025 ..... RBC Capital Markets LLC 3.BFE
74843P-AB-6 . ..|Quikrete Holdings Inc Sr Nt ~ 6.750% 03/01/33 ... 06/25/2025 . Various ......... 4.
77340R-AR-8 . .|Rockies Express Pipeline LLC Sr Nt~ 4.950% 07/15/29 04/08/2025 . MarketAxess . 3.

3.

3.

3.

3.

3.

3.

3.

3.

78410G-AD-6 . . 04/09/2025 . Various .

81211K-AK-6 . ..|Sealed Air Corp Sr Nt  6.875% 07/15/33 ..... 06/25/2025 . Bank of America ealer .

81728U-AB-0 . ..|Sensata Tech Inc Sr Nt 3.750% 02/15/31 .... 06/25/2025 . Bank of America BISD Dealer .

82453A-AB-3 . .| Shift4 Payments LLC/FIN Sr Nt 6.750% 08/15/32 06/25/2025 . Various ......ococeeceeeeeeeenne

82967N-BA-5 . Sirius XM Radio Inc Sr Nt  5.000% 08/01/27 04/10/2025 . Bank of America BISD Dealer .

82967N-BG-2 . Sirius XM Radio Inc Sr Nt  4.125% 07/01/30 06/25/2025 . Bank of America BISD Dealer . ..397, X

82967N-BL-1 . ..|Sirius XM Radio Inc Sr Nt  3.125% 09/01/26 04/09/2025 . Citigroup evvvvveeeiininannns .. 475,000 |.

840441-AA-T . .| Southstate Corp Sub Nt ~ 7.000% 06/13/35 . 06/10/2025 Morgan Stanley & Co LLC .20,000,000 | 2.

87901J-AJ-4 .
879369-AF-3 .
879369-AC-1 .
88033G-DH-0 .
880779-BA-0

06/25/2025 .
04/04/2025 .
04/08/2025 . MarketAxess ....
.......04/08/2025 . Various ......
...... 06/16/2025 .....[Bank of America BISD Dealer .

Various .
SMBC Nikko

..|Tegna INC Sr Nt 4.625% 03/15/28 ..
..[Teleflex Inc Sr Nt 4.625% 11/15/2
..[Teleflex Inc Sr Nt 4.250% 06/01/28 ...
.| Tenet Healthcare Corp 1st Lien  4.625% 06/15/28
Terex Corp Sr Nt 5.000% 05/15/29

MMMMmMMMMmmmmmmm

m
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880779-B3-8 Torex Corp St NE  6.250% 10/15/32 w.o.oovooooooemsoooeesoosesemeooeseeoseeesreeoeeeeooeeeeseseeeereooeeesres oo 06/25/2025 ... | Var ious .. 5482151 |. 5,480,000 |... £
881937-A-4 . Teva Pharn Fin [V §r Nt 5.750% 12/01/30 - 06/18/2025 .....|Direct ..... 1198687 |. 1190,000 |. £
886320-AE-3 Tibeo Sof tuare Inc Sec Nt _6.500% 03/31/29 ... . |enn06/20/2025 ... | Jane Street Advisors ... 674,412 |. 672,000 |.. £
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893647-BS-5 Transdign Inc Sec Nt 6.875% 12/15/30 ...eueueeeiiiiiiiiiee e ees oo 04/09/2025 Bank of America BISD Dealer ... ..385,000 |... . CFE
893647-BU-0 . ..[Transdign Inc 1st Lien  6.375% 03/01/29 . 04/09/2025 .....[Bank of America BISD Dealer . 770,000 |. FE ..
893647-BII-6 . ..|Transdign Inc Sec Nt ~ 6.000% 01/15/33 ... 06/25/2025 .....[Bank of America BISD Dealer . FE ..
893647-BY-2 . ..|Transdigm Inc Sr Sub Nt ~ 6.375% 05/31/33 05/13/2025 . Goldman Sachs & Company ... FE ..
896288-AC-1 . ..[Trinet Group Inc Sr Nt ~ 7.125% 08/15/31 . 06/25/2025 .....[Bank of America BISD Dealer . E ..
807051-AC-2 . ..|Tronox Inc Sr Nt 4.625% 03/15/29 ... 06/25/2025 . Bank of America BISD Dealer . E ..
90290M-AD-3 . .|US Foods Inc Sr Nt  4.750% 02/15/29 ... 04/08/2025 ..... [MarketAxess .................. E..
91832V-AA-2 Voc Escrow LTD 1st Lien  5.000% 02/15/28 ........cccuvriiiiiiiiiiiiiiiiiiiiiiee e eiiees oo 06/25/2025 Bank of America BISD Dealer . E
922966-AA-4 Venture Global Plaquemines Sec Nt~ 7.500% 05/01/33 ....cccuuiiiieiiiiiiiiiee i oo 06/10/2025 Morgan Stanley & Co LLC ... E
922966-AC-0 . ..|Venture Global Plaquemines VENTURE GLOBAL PLAQUE  6.500% 01/15/34 06/30/2025 .....[RBC Capital Markets LLC E ..
922966-AD-8 . .| Venture Global Plaguemines VENTURE GLOBAL PLAQUE  6.750% 01/15/36 06/30/2025 ..... [RBC Capital Markets LLC E ..
92328M-AA-1 Venture Global Cal. Ps. LLC Sr Nt 3.875% 08/15/29 ........coovvimiiiiiiiiiiiiiiiciiiiiieeeccciiieeeeees oo 04/09/2025 Various E
92332Y-AA-9 Venture Global LNG, Inc Sec Nt 8.125% 06/01/28 ......cceiiiiiiiieiiiiiiiiiee e eeiees oo 04/09/2025 JP Morgan Securities LLC E
92332Y-AB-7 . ..|Venture Global LNG, Inc Sec Nt  8.375% 06/01/31 06/25/2025 . Bank of America BISD Dealer . E ..
94106L-CA-5 . ..|Waste Management Inc Sr Nt  3.875% 01/15/29 .. 06/25/2025 . Tax Free Exchange ........ E ..
95000U-3F-8 . ..|Wells Fargo & Company Sr Nt  5.557% 07/25/34 04/10/2025 . Deutsche Bank Capital E ..
973244-AA-4 . ..|Windfall Mining Group Sr Nt ~ 5.854% 05/13/32 ... 05/06/2025 .....|[Direct .. E
(08665*-AV-8 . ..| TForce Holdings, Inc. Sr Nt (CAD)  4.520% 06/27/30 . 06/27/2025 .....|[Direct ..
000000-00-0 . ..| Thames Water Super Sr Nt 2 9.750% 10/10/27 .......... 05/19/2025 .....[Direct ..
000000-00-0 . ..|Turkiye Ihracat Kredi Bankasi Sr Nt  7.500% 02/06/28 . 04/16/2025 .....[Direct .. E
000000-00-0 . ..|Muangthai Capital PCL Sr Nt  6.875% 09/30/28 . 06/20/2025 .....|[Direct .. E..
000000-00-0 . ..|Nickel Industries Sr Nt 11.250% 10/21/28 ..... 05/27/2025 .....|[Direct .. E ..
000000-00-0 . ..|Medco Oak Tree PTE Ltd Sr Nt ~ 8.960% 04/27/29 04/07/2025 .....|[Direct .. E..
000000-00-0 . ..|Braskem Netherlands Sr Nt ~ 4.500% 01/31/30 06/05/2025 .....[Direct .. E ..
000000-00-0 . ..|Seplat Energy PLC Sr Nt 9.125% 03/21/30 04/08/2025 .....|[Direct .. E ..
000000-00-0 . ..| Corporacion Inmobiliaria Sr Nt ~ 3.625% 05/1 06/11/2025 Direct .. E ..
000000-00-0 . ..|Office Cherifien Des Pho Sr Nt ~ 3.750% 06/23/31 05/07/2025 .....|[Direct .. E ..
000000-00-0 . ..|Nemak SAB DE CV Sr Nt  3.625% 06/28/31 ........ 06/16/2025 Direct .. E ..
000000-00-0 Samarco Mineracao SA Sr Nt 9.000% 06/30/31 ...eeuneeeiieieieeeiieeeieeeeieeeeeeeeneeeeneeeneenneennneeen Joeeees 04/18/2025 ..... Interest Capitalization ... E
000000-00-0 Telecom Argentina SA Sr Nt 9.500% 07/18/31 Direct . E
000000-00-0 . ..| Telefonica Moviles Chile Sr Nt ~ 3.537% 11/18/31 Direct .. ,000,000 |. E..
000000-00-0 . ..| IHS Holding LTD Sr Nt ~ 8.250% 11/29/31 .. Direct .. ..600,000 |. E ..
000000-00-0 CT Trust Sec Nt  5.125% 02/03/32 Direct ..800,000 |... E
000000-00-0 OTP Bank NYRT Sub Nt Fix to Float 05/15/2028  8.750% 05/15/33 .... ..700,000 |...
000000-00-0 . ..|Yapi Ve Kredi Bankasi AS Sub Nt ~ 9.250% 01/17/34 .

000000-00-0 .
000000-00-0
00109A-AB-3 .........
03217C-AB-2 .
05369Y-AA-7 .
059501-AG-1 .
059578-AK-0 .
05971U-2J-5 .
12665M-AA-0 .
151290-CC-5 .
279158-AP-4 .
20261H-AB-1 .
30315X-AD-6 .
40055C-AA-1 .
46590X-AX-4 .
47214B-AC-2 .
51817R-AE-6 .
539439-BE-8 .
58407H-AA-7
603051-AA-1
62828L-20-4 .
67777L-AD-5

..|Saudi Arabian Oil Co Sr Nt

.. | AMS-OSRAM AG Sr Nt
..|Avianca Midco 2 PLC Sr Nt
..|Banco Davivienda SA Sub Nt
..|Banco do Brasil (Cayman) Sr Nt
..|Banco De Credito Del Per Sub Nt
..|C&WN Senior Finance LTD Sr Nt

..| Cemex SAB de CV Sub Nt
..|Ecopetrol SA Sr Nt
..|Endeavour Mining PLC Sr Nt
..|FS Luxembourg SARL Sr Nt
..|Grupo Nutresa SA Sr Nt

..| JBS USA/Food/Finance Sr Nt
..|JBS USA Food Co Sr Nt
..|Latam Airlines Group SA Sr Nt 7.
.|Lloyds TSB Group PLC Sub Nt

.|Muthoot Finance LTD Sec Nt

Turkiye IS Bankasi A.S Jr Sub Nt
AES Panama Gerneration HL Sr Nt

Medco Maple Tree PTD LTD Sr Nt
Mineral Resources Sr Nt

01 EUROPEAN GROUP BV Sr Nt

3.500% 11/24/70 .....

4.375% 05/31/30 .
12.250% 03/30/29 ............
9.625% 02/14/30
8.125% 07/02/35 ..
6.000% 03/18/31 ..
6.450% 07/30/35 .
9.000% 01/15/33 ..
7.200% Perpet. ..
4.625% 11/02/31 ...
7.000% 06/2!
8.625% 06/25/33 .
8.000% 05/12/30 ....
6.500% 12/01/52
6.750% 03/15/34 ........

6.068% 06/13/36 ...
8.960% 04/27/29 ..
8.125% 05/01/27
6.375% 04/23/29
4.750% 02/15/30 ..

9.125% Perpet.

625% 01/07/31

05/08/2025

06/25/2025 .
04/09/2025 .
06/26/2025 .

06/18/2025

04/23/2025 .

06/18/2025
06/16/2025
06/11/2025
06/17/2025

06/12/2025 .
05/06/2025 .
04/09/2025 .
04/09/2025 .
06/26/2025 .

06/10/2025
04/07/2025
06/25/2025

04/17/2025 .

06/25/2025

Bank of America BISD Dealer .
Direct .....

Direct ..
Direct ..
Direct ..
Direct ..
Direct ..
Direct ..
Direct ..
Direct ..
Direct .....

Morgan Stanley & Co LLC
Citadel Securities LLC
Direct ..oooeeeeeinnnis
Morgan Stanley & Co LLC
Direct
Bank of America BISD Dealer .
Direct
Various ...

.10,142,500 |.
10,695,134 |.
.. 1,246,000 |.
.20,000,000 |

.10,000,000 |.
.10,000,000 |
.. 1,246,000 |.
.20,000,000 |
550,000 |...
..347,000 |...

mmmm

m

mmmmmmmm

m
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697660-AF-5 Pampa Energia SA Sr Nt  7.875% 12/16/34 R AP 05/20/2025 4.B FE
78637M-AA-6 . ..|Sael Ltd Group Issuers 1st lien 7.800% 01/31/31 04/30/2025 . 3.AFE ..
80928H-AB-9 . ..| Scotiabank Peru Sub Nt  0.000% 10/01/35 ....... 06/26/2025 . 2.BFE ..
86964II-AK-8 . ..|Suzano Austria GMBH Sr Nt ~ 3.125% 01/15/32 06/12/2025 . 2.CFE ..
879273-AV-2 . ..| Telecom Argentina SA Sr Nt  9.250% 05/28/33 .. 05/22/2025 . 4B 12
87938II-AV-5 . ..| Telefonica Emisionies SAU Sr Nt ~ 4.665% 03/06/38 . 04/09/2025 . 2.CFE
88167A-AE-1 . ..| Teva Pharmaceuticals NE Sr Nt 3.150% 10/01/26 ......06/11/2025 3.AFE ..
88332E-AA-1 Bidvest Group Sr Nt 3.625% 09/23/26 .......ccevuviiiiiiiiiiiiiiiiiiiin e e 04/24/2025 ..... . . 3BFE ..oeveens
903742-AB-0 Ulker Biskuvi Sanayi AS Sr Nt 7.875% 07/08/31 ...ceeeeeeeieeeeeeee e e e e eeennn [eennnd 06/17/2025 s N 280,000 |... 3BFE covnnnnnn
9221201-AG-5 . ..|Var Energi Asa Sr Nt  6.500% 05/22/35 ... 05/14/2025 . . 34,259,459 |. . 34,397,000 |. 2.CFE ..
92243X-AL-5 . .| Vedanta Resources Sr Nt~ 9.850% 04/24/33 ......04/07/2025 . .. 504,450 |. ..590,000 |. 4.B FE
97810K-AA-9 WOM Chile HoldCo Spa Sr Nt ~ 5.000% 04/01/32 R - 04/25/2025 Direct .. 793,499 |. .. 793,499 |... 6.
97810K-AA-9 WOM Chile HoldCo Spa Sr Nt 5.000% 04/01/32 eeeeeeneieeeeie e e eeee e e een e e eeenn [eennad 04/01/2025 Interest Capitalization ... . 1,102 . e 1,102 6. * ..
97810L-AA-7 . .| WOM Mobile Spa 1st Lien 12.500% 04/01/31 .. 04/25/2025 . Direct ....covvvnnns 186,129 186,129 |. 5B2Z
97810L-AA-7 . .| WOM Mobile Spa 1st Lien 12.500% 04/01/31 .. 04/25/2025 . Taxable Exchange . 443,749 443,749 |. 5B2Z
98584X-AA-3 . Yinson Boronia Production B.V. Sec Nt ~ 8.947% 07/31/42 04/25/2025 . T 3.AFE
G27707-AA-9 . Dig Hldng/Dig Fin/DIFL Sr Nt 10.500% 11/25/28 .. 06/18/2025 Direct .. 789,516 4.CFE ..
G27753-AA-3 . ..|Dig Hldng/Dig Fin/DIFL 1st Lien 12.000% 05/25/27 . 05/15/2025 . Interest Capitalization .. 16,061 4BFE ..
(G8038#-AV-0 . ..|Serco Group plc Serco Group plc  6.270% 04/15/33 . 04/15/2025 . Natwest Securities . 9,000,000 |. 2.CPL ..
GIT27H-AK-0 . ..|Vedanta Resources Sr Nt~ 9.850% 04/24/33 ...... 06/25/2025 . Direct ..... 1,223,219 |. 4BFE ..
L6401P-AJ-2 . ..|Minerva Luxembourg SA Sr Nt  4.375% 03/18/31 ... 05/07/2025 . Direct .. .. 1,059,600 |. 3.B FE
N4281@-CV-5 . ..|Koninklijke Vopak NV Sub Nt Ser A 5.800% 06/20/30 . 06/20/2025 . ING Financial Markets .. 7,000,000 |. 2.AZ
N4281@-Cii-3 . ..|Koninklijke Vopak NV Sub Nt  6.040% 06/20/32 ......... 06/20/2025 . ING Financial Markets LLC ... .. 7,000,000 |. ,000, N 2.A2
N51328-AH-6 . ..|LBC Tank Terminals Europe BV Sr Sec Nt  4.370% 05/21/37 05/21/2025 . Credit Agricole USA was Calyon . 28,327,500 |. . 28,327,500 |. 2027 .
P30179-CR-7 . ..|Comision Fed De Electric Sr Nt ~ 6.450% 01/24/35 ..... 04/08/2025 . Bank of America BISD Dealer . 4,727,500 5,000,000 |. 2.BFE
P47465-AB-8 . ..|GCC SAB DE CV Sr Nt 3.614% 04/20/32 ................ 06/11/2025 . 197,156 .. 225,000 |. 2.CFE
T9263*-AA-0 . ..| Inter Media and Communication Sr Nt  4.520% 06/30/30 06/24/2025 . Bank of America BISD Dealer . .22 057,100 |. . 22,057,100 |. 202.
V3855M-AA-5 . ..| Greenko Power |1 LTD Sr Nt 4.300% 12/13/28 .. 06/17/2025 .. 527,565 |. ..703,000 |. 3.B FE
X5151%-AM-2 ......... Landsvirkjun Sr Nt Ser B 5.370% 05/15/33 ...eeeereieeeeeeee e eeeeee e e ee e e e e eenn [enand 05/15/2025 ....17,000,000 |. ....17,000,000 |... 162 ...
YX9828-98-0 ......... National Bank of Uzbekistan Sr Nt~ 8.500% 07/05/29 .........cevvvviiiiiiiniiiiiiiiiiiiiiniiii i feennnd 04/07/2025 ..... Direct ..1,108,250 |. .. 1,100,000 |... 3.CFE .orvvnnnnn
7B6265-73-8 . .. OCP S.A. Sr Nt 7.500% 05/02/54 ......eeeeeuumaeieemnnnnaareernnnnsaseernnnnnnssaennnnnnsseennnnnnssseennnnnnasees [reeees 06/17/2025 ..... 453,146 |. 460,000 |... 3.AFE ..
0089999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 459,893,315 465,674, 154 3, 023 564
26884L-AS-8 EQT Corp Sr Nt 6.500% 07/01/27 .eeneeeeeeee e et e e e e e e e e e e eenneneees |eenaad 04/02/2025 Tax Free Exchange
26884L-AU-3 . ..|EQT Corp Sr Nt~ 5.500% 07/15/28 ... 04/02/2025 . Tax Free Exchange
000000-00-0 . ..|Thames Water Super Sr Nt  9.750% 10/10/27 .... 04/10/2025 . Direct .....
58406V-AA-7 . .|Medco Cypress Tree PTE 1st Lien  8.625% 05/19/30 ... ..05/08/2025 ..... Direct .....
0099999999 Subtotal Issuer Credit Obligations - Corporate Bonds (Affiliated) 5 060,046 5 257,756
1265M8-AA-0 ......... [CTL Pass-Thru Tr Ser 2025 (Pro CTL PTT 2025 (Daisy)  5.840% 08/15/42 wiveivivvevueereseireieireiuennes J...... 06/16/2025 ..... | L T OOl ROV OO VU RO 2,811,123 | 2,811,128 |
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unafflllated) 2,811,123 2,811,123
000000-00-0 .. .|Divisions Holding Corp Term Ln B Nt 1 4.900% 08/14/26 ......04/17/2025 ..... 1,383,087 |...
000000-00-0 . ..|Shermco Intermediate Hlds Inc 7th Amendment DD Term Ln Nt 1 9.318% 12/07/26 06/16/2025 49,234 |.
000000-00-0 . ..|Orion Group 3rd Amendment DD Term Ln Nt 1 10.546% 03/19/27 ... 06/10/2025 .....|Tax Free Exchange .. 50,910 |.
000000-00-0 . Selectquote Inc 11th Amendment Term Ln Nt 1 13.927% 09/30/27 06/30/2025 . Interest Capitalization 26,364 |.
000000-00-0 . Nice-Pak Products Inc. Term Loan Nt 1 18.054% 09/30/27 .......... 06/30/2025 . Interest Capitalization 333,257 |.
000000-00-0 Sonny's Enterprises LLC Restated Revolver Term Ln Nt 7 9.963% 08/05/28 ........evvveerennneeeeennnns eunnd 05/06/2025 ..... Dlrect ... 170,357 |...
000000-00-0 Denali Buyerco DDTL 6A Nt 4  9.573% 09/15/28 .. 1,139,532 |[...
000000-00-0 . ..[Unifi Aviation North Amer LLC DD Term Ln Nt 1 10.307% 09/29/28 ... 79,338 |.
000000-00-0 . ..|Steward Partners Global Ad LLC Delayed Draw Term Ln C Nt 1 9.046% 10/14/28 . Direct .. 1,022 |.
000000-00-0 Nor thwinds Holding Co 2024 Incremental DD TL Nt 4  9.468% 05/01/29 .......ccevvveeiiieeeennnieeeeeeennnns |-.....06/05/2025 ..... Direct .. 20,101 |...
000000-00-0 Tidekeeper LLC Delayed Draw Term Ln Nt 3 10.327% 06/14/29 .... Guggenheim Securities LLC ... ...39,000 |...
000000-00-0 . Tidekeeper LLC Delayed Draw Term Ln Nt 4 10.327% 06/14/29 . Guggenheim Securities LLC . 127,658 |.
000000-00-0 . ..| Tidekeeper LLC Delayed Draw Term Ln Nt 3 10.327% 06/14/29 .... Tax Free Exchange .. 127,658 |.
000000-00-0 HGC Holdings (Heritage Golf) Refinancing Term Ln Nt 2 9.296% 06/20/29 ........ccevvvueereeeennnnnnnannn |-.....06/30/2025 ..... ... 26,510 |...
000000-00-0 HGC Holdings (Heritage Golf) Refinancing Term Ln Nt 1 9.324% 06/20/29 .........cevvvvvivvinnnnnninnnnnn founnd 06/20/2025 ..... ..922,049 |...
000000-00-0 . ..[Mobotrex Inc Revolver Nt 1 7.250% 06/07/30 .....euevvvvrnnnnns 06/30/2025 . 87,413 |.
000000-00-0 Cricket Valley Energy Center Term Ln Nt 1 9.302% 06/26/30 ........ccuuiiiiiiiunnnniiiiinnnnniiniinnnnnnns |oennad 06/26/2025 ..... .. 474,602 |...
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000000-00-0 Ambient Enterprises Revolving Loan Nt 2 10.296% 06/28/30 .........eeeeeriiiuimiieeriiiiiiieeeeeiieeeee e oo 06/30/2025 ..... Direct .. 4BZ ...
000000-00-0 . ..|United Risk/DiamondMezzanine DDTL Nt 1 9.318% 10/31/30 ... 06/16/2025 Direct .. 402
000000-00-0 . ..|MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 2 10.327% 01/29/31 06/27/2025 . Guggenheim Securities LLC . 402
000000-00-0 . ..|MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 2 10.327% 01/29/31 04/30/2025 . Tax Free Exchange .. 4.A2
000000-00-0 . ..|Clarivate Clarivate  7.077% 01/31/31 ....ccoiiiiiiiiiie e 06/12/2025 . Citigroup .... ..128,083 |. 3.C FE
000000-00-0 . ..|Camelot US Acquisition LLC Amendment No 7 Term Loan  7.577% 01/31/31 . 06/20/2025 . Citigroup .... .. 258,673 |. 4.A FE
000000-00-0 . ..| Concert Golf Partners LLC 2025 Delayed Draw TL Nt 1 8.827% 03/31/31 . 06/10/2025 Tax Free Exchange .. 483,99 |. 402
000000-00-0 Corza Medical Term Ln Nt 1 9.210% 04/10/31 .....oooiiiiiiiiiiiiiiiiiiiic e oo 04/10/2025 ... 86,405 |. 4AZ ...
000000-00-0 Corza Medical Delayed Draw Term Ln Nt 1 9.230% 04/11/31 ....oooiiiiiiiiiiiiiiiiiee s [ 04/11/2025 .. 15,161 |. 4AZ ...
000000-00-0 . ..|Corza Medical Delayed Draw Term Ln Nt 2 9.230% 04/11/31 04/11/2025 . 402
000000-00-0 . ..| Automotive Keys Group LLC DDTL Nt 1 9.569% 05/01/31 ....... 06/25/2025 . 3.BPL
000000-00-0 Redwood Services LLC 7th Amendment DD Term Ln Nt 3 10.946% 05/06/31 ........cccvvuvveeriiiiiiinnnnnninns foeene 05/05/2025 4AZ ...
000000-00-0 Redwood Services LLC 7th Amendment DD Term Ln Nt 4 10.946% 05/06/31 .......ccceiimrimeriiiiiiiieeeeiis oo 05/13/2025 4AZ ...
000000-00-0 . ..|Redwood Services LLC 7th Amendment DD Term Ln Nt 5 10.972% 05/06/31 05/19/2025 . 4.h2
000000-00-0 . ..|Redwood Services LLC 7th Amendment DD Term Ln Nt 6 10.972% 05/06/31 06/09/2025 . 402
000000-00-0 . SitusAMC Holdings Corp New Term Ln Nt 1 9.308% 05/14/31 ..... 05/14/2025 . Guggenheim Securities LLC . . . 4.A2
000000-00-0 . ..| SitusANC Holdings Corp New Term Ln Nt 1 9.308% 05/14/31 ..... 06/19/2025 . Tax Free Exchange .. ,387,298 |. ,394,153 |. 402
000000-00-0 . ..|Northwinds Holding Co 2025 Incremental DD TL Nt 1 9.468% 06/05/31 . 06/10/2025 Tax Free Exchange ...20,001 |. ...20,101 |. 402
000000-00-0 . ..|Werner Finco Inc Term Ln Nt 1  8.818% 06/16/31 ... 06/16/2025 ,362,341 |. ,383,087 |. 402
000000-00-0 . ..| Ideal Components Term Ln Nt 1 9.327% 06/30/31 . 06/30/2025 . Guggenheim Securities LLC . ..633,006 |. 4.A2
000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 5  9.833% 08/21/31 05/30/2025 . Guggenheim Securities LLC . 9,830 |. 402
000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 3 9.833% 08/21/31 05/30/2025 . Tax Free Exchange ........ ..3,022 |. A 4.A2
000000-00-0 . ..|Cliffwater LLC New Term Ln Nt 1 9.272% 04/22/32 .... 04/22/2025 . Guggenheim Securities LLC . ,355,068 |. ,370,068 |. 402
000000-00-0 . ..|Curriculum Assoc LLC Term Ln Nt 1 9.299% 05/07/32 . 05/07/2025 . Guggenheim Securities LLC . .. 747,202 750,947 |. 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% 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 3.CPL ..
02406M-AU-1 . ..|American Axle & Mfg Inc Tr B TL Nt 1 4.230% 12/13/29 ... 06/24/2025 . JP Morgan Securities LLC .. 3.AFE ..
02406M-AU-1 ......... American Axle & Mfg Inc Tr B TI Nt 2 4.242% 12/13/29 ..oooiiiiiiiiiiiiiiec e oo 06/24/2025 ..... JP Morgan Securities LLC .. 3.AFE
02406M-AU-1 American Axle & Mfg Inc Tr B TI Nt 4 4.328% 12/13/29 ....ooocvviiiiiiiiiiiiiiiiciieiee s oo 06/24/2025 ..... JP Morgan Securities LLC .. 3.AFE
039710-AD-9 . ..|Arcticom Delayed Draw Term Ln Nt 1 11.824% 12/22/27 Interest Capitalization 3.APL ..
03971@-AE-7 . .|Arcticom Term Ln Nt 1 11.827% 12/22/27 ...........ce.n. Interest Capitalization 3.APL
039710-AF-4 Arcticom Delayed Draw Term Ln C Nt 1 11.824% 04/14/29 ...ceuniereeeeiiieeie e eeiees e 06/30/2025 ..... Interest Capitalization ... 3AZ ..
04011*-AA-7 Argenbright Holdings LLC Term Ln Nt 1 11.680% 11/30/26 ....ceuvvevuniiiiiiiiieiiceeiecvieeecevieeenn e 04/30/2025 Interest Capitalization ... 2.CPL
04011*-AB-5 . ..| Argenbright Holdings LLC Delayed Draw Term Ln Nt 1 12.724% 11/30/26 Interest Capitalization 2.CPL ..
04279*-AA-4 . .| Arrowhead Holdco Co Term Ln Nt 1 9.692% 08/31/28 .............. Interest Capitalization 5.CPL ..
04279*-AB-2 Arrowhead Holdco Co Delayed Term Ln Nt 1 9.646% 08/31/28 ...ceuvieennieeiieeiieeei e e eeiees e 06/16/2025 ..... Interest Capitalization ... 5.C PL
04279*-AC-0 Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 9.642% 08/31/28 ...ceuvvivnniiiiiiiiiiiiiicciiceeieeeieeen e 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 ..ccveeiiiiiiiiiens . 4.h2
05825H-AG-9 . ..|Baldwin Insurance Group Hlds Term Ln B1 Nt 1 7.311% 05/27/31 . 04/14/2025 . JP Morgan Securities LLC ,368,090 |. ,359,593 |. 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 .. 64,245 |. 65,202 |. 4.h2
15645#-AB-1 . ..|Centric Brands Inc Topco Term Ln A-2 Nt 1 12.260% 02/06/31 .. 05/06/2025 . Interest Capitalization 56,828 |. 56,828 |. 4.CPL
20602*-AE-0 . .| Concert Golf Partners LLC 2024 Delayed Draw TL Nt 9  9.074% 07/08/32 . 06/05/2025 . Direct ..ocovveeennne ..590,065 |. 504,794 |. 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 107,145 |. 3.A2Z
21079#-AC-2 . ..[Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.446% 01/20/27 .. 06/30/2025 . Interest Capitalization 43,530 |. 3.CPL ..
21257@-AG-9 . ..|Convey Health Solutions Inc 2022-2 Incremental TermLn Nt 1  9.646% O 06/30/2025 . Interest Capitalization 11,291 |. 3.APL ..
22282G-AK-3 . ..|Rewor Id Holdings Corp 2024 Refinancing Term C Loan  6.811% 11/30/28 ... 05/16/2025 . Barclays Capital Inc . 23,739 |. 3.BFE ..
22282G-AL-1 . ..|Rewor Id Holdings Corp 2024 Refinancing Term B Loan  6.811% 11/30/28 .. 05/16/2025 . Barclays Capital Inc . 431,177 |. 3.B FE
22821K-AD-8 . ..| Crown Buyer Inc (Barton Associ Revolving Term Ln Nt 4  8.750% 07/26/27 . 04/25/2025 . Direct .. 114,943 |. 4027 .
22821K-AD-8 . ..|Crown Buyer Inc (Barton Associ Revolving Term Ln Nt 5 10.819% 07/26/27 . 04/25/2025 . Direct .. 4027 .
23363#-AD-1 . ..|DRS Holdings Inc 2025 Incremental Term Ln Nt 1 9.542% 11/01/28 .. 04/01/2025 . LT OO R UPPPPRRPRR ROOUROPPPPRRRORRY w 0 L -) | RO K 402
23363#-AD-1 ..|DRS Holdings Inc 2025 Incremental Term Ln Nt 1 9.542% 11/01/28 .. 04/17/2025 . Tax Free Exchange ,372,198 |. 402
23363#-AD-1 ......... DRS Holdings Inc 2025 Incremental Term Ln Nt 2 9.583% 11/01/28 ...cevvnvivnniiiiiiiiiiiiiicciicceieeen o 05/30/2025 ..... Tax Free Exchange ,547,710 |... 4A7 ..
252488-AA-5 Rayus Radiology 4th Additional Term Ln Nt 1 9.307% 03/15/27 .....ooeiiiiiuiiiiiiiiiiiiiiee e oo 05/02/2025 ..... Tax Free Exchange .. 4AZ ...
29081L-AC-8 . Embecta Corp Initial Term Ln  7.327% 04/02/29 ........cccuvvernnnne 06/05/2025 . Various ... 4.A FE
303126-AB-4 Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 6  1.000% 08/01/31 .....ccevveeeeiiiiiineeniiiins o 05/16/2025 ..... Direct 3.8 PL
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33963A-AE-3 Flint Opco LLC Delayed Draw Term Ln Nt 8  9.071% 08/15/30 ......evverieiiiiiiiiiiei e oo 05/21/2025 Direct 3.A
362656-AB-8 . ..|GS Seer Group Delayed Draw Term Ln Nt 1 11.046% 04/28/29 06/30/2025 . Tax Free Exchange 3.BPL ..
401780-AA-8 . ..|Guidehouse Inc Term Ln Nt 1 10.077% 10/16/28 ................. 06/30/2025 . Interest Capitalization 4BFPL ..
40409V-All-4 . ..|H B Fuller Company 1st Lien Term Ln B Nt 1  6.327% 02/15/30 . 04/24/2025 . Tax Free Exchange .. 3.AFE ..
404938-AD-0 . ..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL  9.010% 12/11/29 ... 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 ..eevvrvniiiniiiiiiiiiiiiiiieciieeeieeeieees e 06/30/2025 Tax Free Exchange .. 3APL s
423276-AB-2 Orion Group 2nd Amendment DD Term Ln Nt 18 10.546% 03/19/27 ......ccuveeieiiiiiiiiiieiiiiieee s oo 06/04/2025 Direct 3.APL ..
44958#-AA-4 . ..|1G Investments Holdings LLC 2024 Refinanced Term Ln Nt 3  9.280% 09/22/28 04/30/2025 . Tax Free Exchange 4.A2
45173J-AS-3 . .| Coherent Co Term Ln B2 Nt 1 6.327% 07/02/29 ....couuviiiieiiiiiiieee e 04/23/2025 . JP Morgan Securities LLC 3.AFE
456689-A*-9 Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 5  9.509% 12/28/28 ........ccceuvvevnvvennes |ounnns 04/08/2025 Direct 4AZ ..
456689-A*-9 Infinity Home Services Holdco 3rd Amendment DD Term Ln Nt 6  9.569% 12/28/28 ........ceovveiiiuinnes |oene 05/23/2025 Direct 4AZ ...
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 ..ccoeeeenn. 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.C2.
45836#-AE-1 . ..| Inszone Mid LLC 1st Lien A1 DDTL Nt 2 9.546% 11/30/29 .. 05/16/2025 . Direct ..... 3.02Z.
460600-AA-6 . ..| Internet Truckstop Term Ln A Nt 1 10.817% 06/25/30 .... 06/19/2025 . Tax Free Exchange 3.BPL
487734#-AF-7 . ..|Kellermeyer Building Svcs 6th Amendment Term Ln Nt 1 12.430% 11/07/26 04/30/2025 . Interest Capitalization 4BPL ..
48773#-AH-3 . ..|Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 9.680% 11/07/26 .. 04/30/2025 . Interest Capitalization 4BFPL ..
49337*-AC-5 . .. |Keystone Agency Investors LLC Delayed Draw Term Ln D Nt 1 9.896% 05/03/ 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 04/02/2025 . Direct ..... 3BFPL ..
49337*-AE-1 . ..|Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 7 9.046% 05/03/27 06/30/2025 . Direct .. 3.BPL ..
49337*-AE-1 . ..|Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 6  9.070% 05/03/27 06/05/2025 . Direct .. 3BFPL ..
49337*-AE-1 . .| Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 2 9.210% 05/03/27 04/10/2025 . Direct .. 3.BPL ..
49337*-AE-1 . Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 3 9.276% 05/03/27 05/01/2025 . Direct .. 3.BPL
53173#-AE-6 . Lido Advisors LLC 7th Amendment DD Term Ln Nt 6  9.324% 06/11/29 ... 06/12/2025 . Direct .. 4.h2
53173#-AE-6 Lido Advisors LLC 7th Amendment DD Term Ln Nt 5  9.329% 06/11/29 .....eoevieiiiiiiiiiiiiiiiiiieeeeeee oo 05/29/2025 ..... Direct .. 4AZ ...
53229@-AA-0 Lightspeed Solutions LLC Sr Secured Term Ln Nt 1 10.796% 03/01/28 ....cevuviveniiiiiiiiiiiiiiiiiiieinns o 06/30/2025 Interest Capitalization ... 5.8
532296-AB-8 . ..|Lightspeed Solutions LLC Sr DD Secured Term Ln Nt 1 10.827% 03/01/28 . Interest Capitalization 5.8
55392*-AA-8 . .| MBS Services 1st Lien Term Ln Nt 1 11.180% 02/26/26 Interest Capitalization 5.A
58474*-AA-3 Medical Device Inc Term Ln Nt 1 10.830% 07/11/29 .....cooiiiiiiiiiiiiiiiiiie e oo 04/17/2025 ..... Tax Free Exchange 5.A
60782¢-AA-2 Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 4 9.026% 08/23/28 ..........cevvvvvvvvnnnnnns [oennnd 05/01/2025 ..... Direct 3.APL
60782#-AA-2 . ..|Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 1 10.788% 08/23/28 . Tax Free Exchange 3.APL ..
60782¢-AA-2 . .|Pueblo Mechanical & Controls 3rd Amendment DD Term Ln Nt 3 10.796% 08/23/28 ...........ccccecnnnnnnnnn |......04/01/2025 ... [Direct ..... 3.APL ..
624826-AA-3 Mr Greens Intermediate Term Ln Nt 2 10.667% 05/01/29 .......cciuumeiiiiiiiiiiiii e oo 06/25/2025 ..... 3.BPL
624826-AB-1 Mr Greens Intermediate DD Term Ln Nt 2 10.667% 05/01/29 .........ccovvviiiiiiiiiiiiieniiiiiiieeeciiieeees oo 06/25/2025 3.BPL
62931*-AA-2 . ..|Topix Pharma Term Ln Nt 1 10.385% 11/02/26 .............. 04/29/2025 . Interest Capitalization 3BFPL ..
62931*-AC-8 . ..|Topix Pharma Delayed Draw Term Ln Nt 1 10.385% 11/02/26 . 04/29/2025 . Interest Capitalization 3.BPL ..
62931*-AE-4 . ..|Topix Pharma 2022 Incremental Term Ln Nt 1 10.385% 11/02/26 . 04/29/2025 . Interest Capitalization 3.BPL ..
659598-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 7 9.272% 05/17/28 . 04/22/2025 . Direct .. 3BFPL ..
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 11 9.296% 05/17/28 06/27/2025 . Direct .. 3BFPL ..
659598-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 6 9.298% 05/17/28 . 04/15/2025 . Direct .. 3BFPL ..
659596-AA-0 . ..|Fairway Lawns LLC DD Term Ln D Nt 10  9.299% 05/17/28 ... 06/10/2025 Direct .. 3.BPL
668476-AD-8 . ..[Northwinds Holding Co 2024 Incremental DD TL Nt 2 9.426% 05/01/29 . 05/01/2025 . Direct .. 4.h2
668470-AD-8 . ..|Northwinds Holding Co 2024 Incremental DD TL Nt 1 9.448% 05/01/29 . 04/01/2025 . Direct .. 402
668476-AD-8 . ..|Northwinds Holding Co 2024 Incremental DD TL Nt 3 9.480% 05/01/29 . 06/02/2025 . Direct .. 4.h2
67008*-AB-7 . ..|Novipax Buyer 1st Amendment Term Ln Nt 1 12.671% 12/01/26 ............... 04/28/2025 . Interest Capitalization 3.APL
68144#-AB-6 . ..| Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 11.946% 02/26/27 06/30/2025 . Interest Capitalization 4.CPL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.977% 02/26/27 .. 06/30/2025 . Interest Capitalization 4.CPL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.977% 02/26/27 .. 06/30/2025 . Tax Free Exchange ..... 4.CPL ..
68144#-AC-4 . ..| Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 4 11.896% 02/28/27 .. 06/30/2025 . Interest Capitalization 4.CPL ..
68144#-AC4 ......... Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 9 11.946% 02/28/27 ........covvvvviivininnniiiiiinnnnnns foeeens 06/17/2025 ..... Interest Capitalization ... 4CPL .oeeennee
68144#-AC-4 Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 11 11.968% 02/28/27 .....euvvvvnveeeieeiniieiiieenieeen e 06/30/2025 ..... Interest Capitalization ... 4.C PL
68144#-AD-2 . .| Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 11.896% 02/26/27 .... 06/27/2025 . Interest Capitalization 4.CPL ..
68144#-AE-0 Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.969% 02/26/27 . 06/19/2025 ..... Interest Capitalization ... 4.C PL
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68144#-AE-0 Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.969% 02/26/27 .... P TP 06/30/2025 Tax Free Exchange A s A 4.C PL
68144#-AE-0 . ..| Invo Healthcare (Olympia Acq) First Qut DD Term Ln Term Ln 2 11.930% 02/28/27 . 06/30/2025 . Interest Capitalization LT41 ). T4 4.CPL ..
69428@-AD-9 . ..|Pye Barker Company 2024-1 Delayed Draw TL Nt 1 8.730% 06/11/31 .. 04/14/2025 . Tax Free Exchange .. K K ..813,059 |. 816,7% |. 4.APL ..
69428@-AE-7 . ..|Pye Barker Company Delayed Draw Term Ln 2 Nt 9  8.796% 06/11/31 .. 06/17/2025 Direct ..... A A 50,782 |. 51,037 |. 3.BPL ..
694280-AE-7 . ..|Pye Barker Company Delayed Draw Term Ln 2 Nt 10  8.821% 06/11/31 06/24/2025 . Direct .. , K 3.BPL ..
70757D-AZ-2 . ..|Penn National Gaming Inc Term Ln B Nt 1  4.327% 05/03/29 ..... 04/22/2025 . Bank of America BISD Dealer . 1,366,303 ,359,505 |. 3.CFE ..
71579%-AE-2 . .|Pestco LLC Incremental Delayed Draw Nt 1 10.433% 02/17/28 .... 05/29/2025 . Tax Free Exchange .. 118,679 118,679 |. 3.BPL ..

74501#-AA-3 Pueblo Mechanical & Controls 1st Lien Term Ln Nt 1 10.829% 08/23/28 .. ..... 04/17/2025 Direct ...68,054 |... 3.APL
74501#-AB-1 Pueblo Mechanical & Controls Delayed Draw Term Ln Nt 1 10.796% 08/23/28 .........ccoeiiiiiierneiiiccn oo 04/17/2025 Direct ... 47,204 |... L
T4839X-AL-3 . .|Quikrete Holdings Inc Term Ln Nt 1 6.577% 01/30/32 ...... 05/19/2025 . Wells Fargo Securities LLC 908,000 |.

~m

760280-AB-2 . .|Repairify Inc aka AsTech A5 Term Ln Nt 1 9.571% 06/14/27 . .......05/21/2025 . Direct ..ccvvereiiiiiiieens

785008-AA-7 SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.610% 12/06/27 ...vvvvnvevnnieiiieiiieiiiieiieennn e 05/07/2025 Interest Capitalization ... L
785008-AA-7 SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 12.646% 12/06/27 .......cccooiiimieiniiiiiiiineeeiiis oo 06/30/2025 Interest Capitalization ... L
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 12.652% 12/06/27 .. 06/27/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.668% 12/06/27 .. 06/16/2025 Interest Capitalization L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.673% 12/06/27 .. 06/13/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.674% 12/06/27 .. 06/20/2025 . Interest Capitalization L ..
785008-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 Hlds Inc 5th Amendment DD Term Ln Nt 1 9.324% 06/05/26 05/19/2025 . Direct .....

82419*-AD-5 . ..|Shermco Intermediate Hlds Inc 5th Amendment DD Term Ln Nt 1 9.324% 12/07/26 06/16/2025 Direct ..

82981#-AA-5 . ..|Sitecore 1st Lien Term Ln Nt 1 12.325% 03/01/29 ..... 05/19/2025 . Interest Capitalization

860320-AE-9 . .| Steward Partners Global Ad LLC Delayed Draw Term Loan 06/30/2025 . Direct .....

| Stevard Partners Global Ad LLC Delayed Draw Term Loan B Nt 7 10.077% 10/14/28 .

. 05/30/2025 .
.|3 Step Sports Term Ln Nt 1 10.788% 10/23/29 .......cevvvevnnnns

04/01/2025 .

Direct ..
Interest Capitalization

860326-AE-9 .
885838-AF-5 .
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885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 3 12.245% 10/02/29 06/16/2025 .....| Interest Capitalization

885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 1 12.279% 10/02/29 .. 04/23/2025 . Interest Capitalization

885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 2 12.320% 10/02/29 06/04/2025 . Interest Capitalization

90230#-AB-5 . .|Playon Sports Inc Revolver Nt 4 ~ 9.046% 03/14/28 .... ......06/30/2025 .....|Direct .....

90230#-AB-5 Playon Sports Inc Revolver Nt 3 9.570% 03/14/28 ........ccciiiiiiiiiiiiiiiiiiiee e oo 06/04/2025 ..... L
91823C-AC-1 V Global Hids aka Vertellus Initial Term Ln Nt 3 10.046% 12/22/27 .. 2.CPL
925350-AD-1 . Vertex Service Partners LLC 2024 DD Term Ln Nt 2 9.577% 12/15/29 .. Tax Free Exchange .. 2.CPL ..
928432-A#-0 . Visual Edge Technology Inc Last Out Term Ln B Nt 1 11.476% 12/31/25 Interest Capitalization 5.CPL ..
92974*-AA-7 Discovery Life Sciences LLC Term Ln Nt 1 10.696% 03/30/28 Interest Capitalization ... 3.BPL
92974*-AB-5 Discovery Life Sciences LLC Delayed Draw Term Ln Nt 1 10.946% 03/30/28 . Interest Capitalization ... 3.BPL
92974*-AC-3 . ..|Discovery Life Sciences LLC New Term Ln Nt 3 10.946% 03/30/28 ............. Interest Capitalization 3.BPL ..
98538#-AC-5 . .| Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 6  9.046% 10/18/27 Direct ..... 3.APL
98876*-AF-2 7B Holdings LLC DD Term Ln 2024-1 Nt 6  9.929% 02/09/28 5.A
98876*-AF-2 7B Holdings LLC DD Term Ln 2024-1 Nt 7 9.950% 02/09/28 .......cccevverieiiiuiiiiiiiiiiiiiineeeniiiieeeees oo 05/12/2025 ..... 5.A ..
98876*-AF-2 . ..| 2B Holdings LLC DD Term Ln 2024-1 Nt 9 9.973% 02/09/28 . 06/13/2025 . 5.A
98876*-AF-2 . ..| 2B Holdings LLC DD Term Ln 2024-1 Nt 8  9.976% 02/09/28 05/15/2025 .....[Direct ..... 5.A ...
BGHIG0-94-2 . ..|0il Changer Inc 4th Amendment DDTL Nt 5 11.160% 02/08/27 .. 05/12/2025 . Tax Free Exchange 5.8 Gl
L7574*-AA-6 . ..|Surgical Specialists LLC Delayed Draw Term Ln Nt 1  9.680% 01/31/28 05/08/2025 . Tax Free Exchange .. 4027 .
L7574*-AB-4 . ..|Surgical Specialists LLC Term Ln Nt 1 9.680% 01/31/28 ................ 05/08/2025 . Tax Free Exchange .. 4C2.
L7574%-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 1  9.680% 07/10/30 05/08/2025 . Tax Free Exchange .. 4.A2
L7574*-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 2  9.680% 07/10/30 . 05/08/2025 . Interest Capitalization 402
L7574%-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 2  9.680% 07/10/30 . 05/08/2025 . Tax Free Exchange .. 4.A2
L7574*-AG-3 . ..|Surgical Specialists LLC 4th Amendment DD TL Nt 3  9.230% 04/11/31 . 05/08/2025 . Tax Free Exchange 402
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.A2
N7497#-AA-4 . ..|Expereo USA Inc Term Ln Nt 1 10.323% 12/13/30 ........... 06/13/2025 . Interest Capitalization 3.8 Pl
31771U-AB-1 . ..|MISYS (Finastra) Revolving Loan Nt 8 11.495% 09/13/29 06/13/2025 . Direct .. 4.A Pl
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 437,062 35,630,616

(G86576-AA-8 ... HPS T Direct Lending Fund A-1 Revolver  6.796% 12/19/34 . ...06/03/2025 .....[Direct ....cccooviiiiiiiininnn. ,280,000 |. .1,280,000 |...

PPGLES-52-1 .........|Miduest Texas Tea LLC Sr Sub Nt 19.500% 01/17/30 ... ... ]......06/30/2025 ..... Interest Capitalization ... .. 369,561 |. .. 369,561 |...

0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 1,649,561 1,649,561

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 623,172,936 631,126,000 3,672,774 XXX
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0499999999. Total - Issuer Credit Obligations (Affiliated) 5,060,046 5,257,756 46,361
0509999997. Total - Issuer Credit Obligations - Part 3 628,232,982 636,383, 756 3,719,135
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 628,232,982 636,383,756 3,719,135
10569P-AA-4 . .| BRAVO Residential Funding Tr RMBS Ser 2025-CES1 Cl A1A  5.703% 02/25/55 N - 04/08/2025 JP Morgan Securities LLC .. . ....21,007,114 |. ... 21,007,299 |... 146,428
12598W-AA-0 . ..| COLT Funding LLC Ser 23-4 Cl A1 7.163% 10/25/68 . 04/08/2025 . Guggenheim Securities LLC . 1,107,556 |. 1,092,157 |.
55286V-AA-8 . ..|MFRA Trust ABS Ser 2024-NGM1 Cl A1 6.579% 03/25/69 04/08/2025 . Morgan Stanley & Co LLC 3,746,884 |. 3,714,384 |.
69392N-AA-8 . .. | PRPM 2025-RPL3 A1 RMBS Ser 2025-RPL3 Cl A1 3.250% 04/2 04/10/2025 . Nomura Securities Intl LLC .13,218,720 |. . 14,000,000 |.
74390K-AL-2 . ..| PRPM 2023-NQM2 A2 RMBS Ser 2023-NaM2 CI A2 7.000% 08/25/68 04/11/2025 . Nomura Securities Intl LLC 4,625,673 4,589,103
74937Y-AA-6 . ..| Woodward Capital Management RMBS Ser 25-CES4 Cl A1A  5.811% 05/25/55 . ......04/16/2025 . Citigroup wuveevvvvivnnnnnnns 7,525,569 7,525,698
749420-AB-1 ......... Woodward Cap Management RMBS Ser 2025-CES3 Cl A1B  5.654% 03/25/55 .... U 04/01/2025 ..... Bank of America BISD Dealer . U een (7,125,312) . e (7,123,174) ... . (2,237)
89183K-AA-5 ......... TPMT 2025-CES2 A1 TPMT 2025-CES2 A1 0.000% 07/25/65 ....ccvvunniiiiiuniniiiiiiiiininiiiiniineeeiinineees |oannsd 06/30/2025 ..... JP Morgan Securities LLC ....iiiiiuuuiiiiiiiuiiiiiiiui st i iiiiiis s s siieessssssresnnsessrsnsnnssssrennnsnerees seresssnsersrrnsnnsersrrrnnnssrseee |osssnanrerrennnniees 24,325,914 [ 24,326,087 |..eovvuiiiiiiiiiiiis 133,710
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 68,432,118 69,131,554 382,809
009920-AA-7 . ALA Trust CMBS Ser 2025-OANA Cl A 6.054% 05/15/40 . 05/14/2025 . Morgan Stanley & Co LLC . 14,763,000 |. . 14,800,000 |.
05594E-AA-8 . ..|BPR Trust CMBS Ser 2025-ALDR Cl A 5.672% 06/05/42 . ...05/28/2025 ..... Barclays Capital Inc I I .... 15,100,000 |. .... 15,100,000 ... .
1079999999 Subtotal Asset-Backed Securities - FlnanC|aI Asset Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 29,863,000 29,900,000 26,170
03768M-AS-6 APID 2020-33A AR CLO Ser 2020-33A Cl A1R2  5.575% 04/24/38 . JU IO 04/09/2025 Deutsche Bank Capital ........coeerueiieeiieii e e e e e e e e e e e e e e e e ennn e eeennn reernnnaeeeeennnneeeeennnnaeeees Joernniae e 3,800,000 [.eeeeeemnnneeeeens 3,800,000 |... oo |1.AF
03768M-AW-7 . ..| APID 2020-33A AR CLO Ser 2020-33A Cl BR2  6.025% 04/24/38 . ......04/09/2025 . Deutsche Bank Capital ... 1.CFE ..
40456G-AA-7 . .|HTS Funding DE LLC ABS Ser 25-1 Cl A 5.351% 06/23/45 ... ......06/24/2025 . Guggenheim Securities LLC . ,673, N ,673, N 1.F FE ..
81785E-AL-4 720 East CLO Ltd CLO Ser 2023-1A Cl AR 5.626% 04/15/38 .. I RN 04/15/2025 ..... JP Morgan Securities LLC .. .... 70,950,000 [. .... 70,950,000 ... 1.AFE
81785E-AQ-3 720 East CLO Ltd CLO Ser 2023-1A Cl BR  6.106% 04/15/38 ... R 04/15/2025 ..... JP Morgan Securities LLC .. .... 15,600,000 |. .... 15,600,000 |... 1.C FE
81785E-AS-9 . ..| 720 East CLO Ltd CLO Ser 2023-1A Cl CR  7.156% 04/15/38 ... 04/15/2025 . JP Morgan Securities LLC .. .. 2,650,000 |. .. 2,650,000 |. 1.F FE ..
88429R-AN-8 . ..|37 Capital CLO Ltd CLO Ser 2023-1A CI AR  5.756% 07/15/38 05/02/2025 . Santander US Capital Markets . 71,400,000 |. . 71,400,000 |. 1.AFE ..
88420R-AS-7 . .. |37 Capital CLO Ltd CLO Ser 2023-1A Cl BR  6.256% 07/15/38 . 05/02/2025 . Santander US Capital Markets . 13,700,000 |. . 13,700,000 |. 1.CFE ..
92262R-AA-8 . ..|VCC 2025-3 A VCC 2025-3 A 5.870% 06/25/55 ... 06/09/2025 . Direct .. . 26,229,370 |. . 26,230,000 |. 1.AFE ..
92262R-AD-2 ......... | VCC 2025-3 A PIMCO PVTABS VCC 2025-3 M1  6.530% 06/25/55 06/09/2025 . Direct .. 1,979,935 1,980,000 1.DFE ..
92262R-AG-5 . ..|VCC 2025-3 A VCC 2025-3 M2  6.990% 06/25/55 .. 06/09/2025 . Direct .. 2,069,792 2,070,000 1.G FE ..
92262R-AK-6 . ..[VCC 2025-3 A VCC 2025-3 M3  7.380% 06/25/55 .. 06/09/2025 . Direct .. 3,629,296 3,630,000 2.CFE ..
00177R-AJ-6 . .| AMNMC 2023-26A C CLO Ser 2023-26A Cl AR  5.526% 04/15/36 . 04/01/2025 . RBC Capital Markets LLC .. 1,500,000 |. 1,500,000 |. 1.A FE
00177R-AN-7 . .| AMMC 2023-26A C CLO Ser 2023-26A Cl BIR  6.156% 04/15/36 ......ccevviviiiiinnnnniiiiinnnnnniiiiinnnnnnnnnnns |o0....04/01/2025 ..., RBC Capital Markets LLC ... F T 6,800,000 |....cvvvnniiiiiinnnnns 6,800,000 |... ... |1.CFE .. .
1099999999 Subtotal Asset-Backed Securities - Financial Asset Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unaffiliated) 228,582,207 228,583,913 237,069 XXX
09580*-AA-7 Blue Ocean Income Fund |1l Rated Note 7.000% 11/07/34 P 04/10/2025 ..... I .. |1.GPL
42984T-AA-6 . ..|20 Gates - Highcrest VFN 2024- Nt  7.662% 06/20/31 .... 1.FPL ..
66981P-AN-8 . .120 Gates - Continental Warehou Class A2 Notes  8.065% 07/15/31 . 1.G PL
68840#-AA-5 Blackstone Greensky Osprey Fdg Class A Notes — 4.825% 08/18/50 .........evieeemminiiireeennnineeeennnnes feennnd 06/25/2025 ..... .... 10,429,371 |. .... 10,429,371 |... 1DZ ...
68840#-AB-3 Blackstone Greensky Osprey Fdg Class B Notes  5.025% 08/18/50 .........covvvviiivnniiiiiiinnnniiniiinnnnns founnnd L0 5 s ) T R RO RN 1,774,677 [ 1,774,677 |... 1627 ...
68840#-AC-1 . ..|Blackstone Greensky Osprey Fdg Class C Notes  5.775% 08/18/50 . 06/25/2025 . 1,175,015 1,175,015 202.
68840#-AD-9 . ..|Blackstone Greensky Osprey Fdg Class D Notes  6.775% 08/18/50 . 06/25/2025 . 1,320,878 3.CZ.
68840#-AE-7 . ..|Blackstone Greensky Osprey Fdg Class E Notes  8.225% 08/18/50 .. 06/25/2025 . 867,080 4B 12
70163*-AA-4 . ..|Parliament Funding IV LLC Class A Variable Funding Note  6.506% 01/15/37 04/02/2025 . 7,573,800 1.APL ..
70163*-AB-2 . ..|Parliament Funding IV LLC Class B Variable Funding Note ~ 8.006% 01/15/37 04/02/2025 . 3,349,950 2.BFPL ..
70163*-AC-0 . ..|Parliament Funding IV LLC Class C Variable Funding Note 11.506% 01/15/37 04/02/2025 . 1,456,500 3.CPL
ABSALR-9A-0 . ..|PINMCO PVTABS Project Plato ABS Ser 2025-1 CI A1A  5.230% 06/30/55 ..... 06/09/2025 . .60,832,727 |. .60,832,727 |. 1.A2Z
ABSALR-9B-8 . ..| PIMCO PVTABS Project Plato ABS Ser 2025-1 CI A1B  5.719% 06/30/55 06/09/2025 . .. 6,759,192 |. .. 6,759,192 |. 1.AZ
ABSALR-9C-6 . ..|PINMCO PVTABS Project Plato ABS Ser 2025-1 CI B 5.740% 06/30/55 .. 06/09/2025 . . 15,020,426 |. . 15,020,426 |. 1.C2
ABSALR-9D-4 . ..|PIMCO PVTABS Project Plato ABS Ser 2025-1 CI D 7.350% 06/30/55 06/09/2025 . 2.AZ
ABSALR-9F-9 . ..| PINMCO PVTABS Project Plato ABS Ser 2025-1 CI C  6.170% 06/30/55 06/09/2025 . 1EZ
ABSAPR-9C-2 . .. |PIMCO PVTABS Project Plato ABS Ser 2025-1 CI E  9.250% 06/30/55 06/09/2025 . 2BZ
PPGHKR-YR-7 . .| TCW Rescue Financing Fund |1 Nt Ser A 8.558% 05/02/34 .. 04/09/2025 . 202.
PPGMJG-2N-6 . .| TCW Rescue Financing Fund 1 Nt Ser B 12.308% 05/02/34 ......04/09/2025 . 3.02Z.
000000-00-0 Essar 0il UK Element Funding Sr Nt  7.868% 10/18/26 I 04/14/2025 ..... I 1.FZ ..
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 132,315,437 132,315,437 XXX
05682D-AA-3 ... Bain Capital Global Direct Len Bain Capital Global Direct Len 6.724% 06/18/36 . ...06/24/2025 .....|Greensledge Capital Markets . .... 17,600,000 |. .... 17,600,000 |... 162 ...
2394201-AB-0 .........|Dawson Rated Fund ABS 6-R3 LP Class A (PIMCO)  6.870% 05/15/35 ......evvvvvvvvvnnnnnns ...04/23/2025 ... Direct .oooiiiiiiiiiiiiiiiiiinnnn .. 27,393,770 ). .. 27,393,770 |... 1.GPL ..
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23942M-AC-8 Dawson Rated Fund ABS 6-R3 LP Class B (PIMCO)  9.870% 05/15/35 .....cceeermmeeeeemnniaeeeerneieeeeeenen fennnd 04/23/2025 . . . . ... |2.CPL
31616F-A*-8 . Fidelity Evergreen Private Cre Sr Nt Ser B 10.269% 07/19/36 . 06/02/2025 . 2BPL ..
31616F-AG-6 . Fidelity Evergreen Private Cre Sr Nt Ser A 8.772% 07/19/36 . 06/02/2025 . 3.BFPL ..
67400@-AA-1 . ..|Oaktree Lending Partners Feede Class A Nt ~ 7.010% 01/31/44 .. 05/12/2025 . 1.GPL ..
67400@-AB-9 . ..|Oaktree Lending Partners Feede Class B Nt ~ 8.760% 01/31/44 .. 05/12/2025 . 2.BFPL ..
67400@-AC-7 . .| Oaktree Lending Partners Feede Class C Nt 10.510% 01/31/44 05/12/2025 . 3BFPL ..
G42176-AA-0 . ..|HPS Specialty Loan Fund VI Fee Nt  8.298% 12/29/32 ............. ......05/27/2025 . . N N ,642, N ,642, 2.BPL
WHLNTL-9D-1 ......... Petershill IV Offshore SCSP Project Alpha (PINMCO)  5.770% 04/15/32 . [T RN 04/01/2025 i O 2 27,211,250 |. .... 27,500,000 ... 1BZ ...
WHLNTL-9E-9 ......... Petershill IV Offshore SCSP Project Alpha (PIMCO)  5.548% 04/15/30 ....eiiieeevruunnnarennninaeeeennans Jeennd 04/01/2025 i 27,293,750 27,500,000 1BZ ..
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating - Equity Backed Securities (Unaffiliated) 115,953, 326 116,448,326
86774A-AA-8 ........[Sunrun Residential Solar Lease PPA Pvt ABS (Blackstone) 6.170% 01/30/60 ... eon |nn.04/24/2025 ... [Direct I ... (207)[.
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) (207)
977701-AE-1 ......... Wolf Energy Asset Issuer, LLC Cl A Nt 5.698% 07/25/50 ....euueieeemneieeeeeniieeeeeeenn e eeenneeees [eennnd 06/23/2025 ..... 0L ST PO ES RSP RRRRUUP ISP 88,000,000 |-.eeevvvnneeeernnnnnn 88,000,000
G58Y41-AA-1 ......... Maple Connect Sr Sec Nt 6.350% 12/02/47 ..ievvuniiiiiiiuiiiiiiiiiiiiiiiiiiiiieenciiiineesccnnineeeceennnns |oennnd 06/18/2025 ..... 0T O AP 55,000,000 f..iiiiiinnnniiiinns 55,000,000
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 143,000,000 143,000,000
1889999999. Total - Asset-Backed Securities (Unaffiliated) 718, 145,881 719,379,230 646,048 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 718,145,881 719,379,230 646,048 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 718,145,881 719,379,230 646,048 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,346,378,863 1,355,762,986 4,365,183 XXX
23281#-12-4 ......... Cyprium Parallel Invs V LP Pfrd Units ......oovviiiiiiiiiniiiiiiiincciciicccr e [eanand 05/02/2025 ..... Direct 3,049.380 |.... .. 394,938
000000-00-0 . ..|MAF Global Securities Sub Nt Fixed to Float  7.875% Perpet. ......05/02/2025 . Direct .. 270,000.000 |.
000000-00-0 ......... Albers Aerospace Preferred STock .....oeveviiveiiiviniiinniiiiniinnnns T 05/19/2025 ..... 0T P FETT PP PR 2,000.000 |....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred
4509999997. Total - Preferred Stocks - Part 3 2,643,038 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 2,643,038 XXX
31340#-00-1 .........|Federal Home Loan Bank Cincinnati Com Cl B .. Direct ....11,193.000 |....
000000-00-0 .........|Albers Aerospace Com B 1L =T ST TP TP PPTPo 5,000.000 |....
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other
63868D-57-1 . ..|Nationwide Loomis Destination Fund 2070 Inst Svc .. Direct .. .. 1.950 |.
63868D-58-9 . ..|Nationwide Loomis Destination 2070 Fund Class R6 N Direct .. ..454.880 |.
63868D-59-7 ......... Nationwide Loomis Destination 2070 Fund Class R ........cceuoiiiiiiiiiiiiiiiiiiiinnniiiiieccciineeeeenn fevnnnd 06/12/2025 ..... Direct e 12210
63868D-61-3 ......... Nationuide LoOMis Class A .eereeeeiieeeeeeiieeeeeeee e e ee e e e e e e e e e e e e e e e e e e e e eenn e e e eeennnns |eenaad 06/12/2025 ..... Direct e 1.580 ...
63868D-62-1 ......... Nationwide LOOMIS COM .vvvvunniiiiiriiiiiiiiiiie e rran e enann e eens [eenand 06/30/2025 ..... T N 5.820 |....
63868D-63-9 ......... Nationwide Loomis Int EQ POrt .....ceoeeeniiiiiiiiie e e e e e e e ennnes [eennnd 06/09/2025 ..... Direct ... 1.660 |....
63868D-64-7 ......... Nationwide Loomis Fund All Cap Eq Port-RB ......ccooviivvnniiiiiiiiiiiiiiiiii i feenand 06/09/2025 ..... Direct e 1,260 ...
63868D-65-4 ......... Nationwide Loomis US 130/30 EqUity RB ....ceeeeemeeeeiiieeiee e eee e e e e e e ee e e eeenes |eenand 06/09/2025 ..... Direct e 1,180 ...
63868D-67-0 ......... Nationwide Loomis GOG US Quality Equity-Eagle .........ccvoiiiiiiiiiiiiiiiiiiiiiiiiicccvieeceennn feennd 06/09/2025 ..... T N 2.620 |....
63868D-68-8 ......... Nationwide Loomis GQG US Quality Equity=Ins SrV ...ccoemiiiiiiiimiiiiieiiii e e e eeennd 06/09/2025 ..... 0L T3 PP RSP 2.570 |....
63868D-69-6 . ..|Nationwide Loomis GQG US Quality Equity Fd-R6 06/09/2025 . Direct .. 5,500.920 |.
63868D-71-2 . ..|Nationwide Loomis GQG US Quality Equity Fd-A 06/09/2025 . Direct .. ..2.210 |.
63868D-73-8 . ..|Nationwide Loomis Destination 2065-R6 ........ ......06/12/2025 . Direct .. ..380.630 |.
63868D-76-1 ......... Nationwide Loomis Mellon Disc Value Fund Eagle ........ooeeeiiieiiieiiiiiiiieiiieeiee e eeei e eeeieeees e 06/09/2025 ..... Direct
63868D-78-7 ......... Nationwide Loomis Mellon Disc Value Fund Cl RB .......ccovvvvnnniiiiiiiiiiiicciiiinncccccieeccviieeeees [eennd 06/09/2025 ..... Direct
63868J-29-7 ......... Nationwide Var Ins Tr Mellon Core Bond FUnd Cl P ..cceveeeieiiiiiie e eeenis eenand 04/30/2025 ..... Direct
63868J-87-5 ......... Nationwide Var Ins Tr Govt Money Market Fund (Seed) ...........cccoviiiiiiiiiiiiiiiiiiiniiiiiiiiiinineciiins foeend 06/30/2025 ..... Direct
63868K-10-4 ......... NVIT NASDAQ-100 Index Fund NVIT Fidelity Institutional AM .oo...coiiiiiiiniiiiiiiiiiiniiiciiineeeceennns Jeenned 04/25/2025 ... Direct
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63868K-20-3 ......... NVIT NASDAQ-100 Index Fund NVIT Fidelity Institutional AM ......ccoeeimmmiiiiiiiiieeeee e eeend 04/25/2025 ..... ...199,500.000 |....
63868K-40-1 ......... NVIT NASDAQ-100 Index Fund NVIT NASDAQG-100 Index Fund ...........ccevviiriiiiiininiiiiiiiiiinnniiiiinneeeens foannnd 04/25/2025 ..... 500.000 |....
63868K-50-0 ......... NVIT NASDAQ-100 Index Fund NVIT NASDAQ-100 Index FUND .......coeeeeemmeieeeieeiieeeeeeie e eeeenieeeeees [eennnd 04/25/2025 .....
63868K-70-8 ......... NVIT NASDAQ-100 Index Fund NVIT J.P. Morgan Inflation Man .. N 04/25/2025 .....
63868K-80-7 ......... NVIT NASDAQ-100 Index Fund NVIT J.P. Morgan Inflation Man R 04/25/2025 .....
63868K-84-9 ......... NVIT NASDAQ-100 Index Fund NVIT J.P Morgan Digital Evolut .....covivviiiiiiiiiiiiiiiiiiiiiiiiinncceinnn [ 05/01/2025 ..... Direct
63868K-85-6 ......... NVIT NASDAQ-100 Index Fund NVIT JP Morgan US Technology L ......ccevmuieieemmmiiiiiieiiiieeeeeenieeeeeen feeend 05/01/2025 ..... Direct
63868K-86-4 ......... NVIT NASDAQ-100 Index Fund NVIT JP Morgan Large Cap Growt .......cceeeveeeniereniiiiniiriiniiiiniiiineiinnes o 05/01/2025 ..... Direct
63868K-87-2 ......... NVIT NASDAQ-100 Index Fund NVIT JP Morgan Large Cap Growt ..........ceeeeeeevessnirermnnnanneeemnnnanaseeenns Joennnd 05/01/2025 ..... Direct

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

32,109,740 XXX XXX
63866#-10-7 ......... |Nationwide Life & ANNUIEY NS COM ervrnueiiiiennisseeiieniessernennasseenennasseernnnnseeeennnnnaseeennnnnns | ...... 06/02/2025 ..... Capital ContribUEiON . oieeneieeiieeie e e e iiet e e e e ciii e e e e eeens s e e eeennseeeennnnaeeeennnnnnneeeennnnaaeenns  [reerrrnnseeernnnnaaerecenes 0.000 f-oeiiieiiiiiaiiaennes 50,000,000 f..oeeenrnniiieinnnnarerrniniaaaes [rrernnnnnaeeeenrnnaaereernnnaaraes | nseeseressiinees
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 50,000,000 XXX XXX
5989999997. Total - Common Stocks - Part 3 83,229,045 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 83,229,045 XXX XXX
5999999999. Total - Preferred and Common Stocks 85,872,083 XXX 2,067 XXX
6009999999 - Totals 1,432,250,946 XXX 4,367,250 XXX
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. 000000-00-0 |QNB Finance Ltd Sr Nt ~ 2.625% 05/12/25 ...... . 05/12/2025 . |Maturity ......eeeveemmmmnninnnnnnnns foeeieiiiiiiiiiiiins foeene 1,550,000 |........ 1,550,000 |........ 1,506,600 |........ 1,544,455 |.ooovvvviiiiiinn ferniinnns 5,545 [ oo 5,545 [ oo 1,550,000 |oooeeeiiiiiiiins v e o, 20,344 . 05/12/2025 . |1.E FE ....
Bank Negara Indonesia Sub Nt ~ 3.750%
. 000000-00-0 |08/30/26 ......ccoeviiiiiiiiiiiieiieeeeeeeeee . 04/17/2025 . |Direct ...eeuuiiiiiiiiiiiiiiiiiiiiins ferveeiiiiiiniiieiees feeeiee 972,500 [........ 1,000,000 |........... 957,500 |[........... 973,320 [oevriniiiiiinnn oo 6,366 [...oovvernnnnnnn fooriiinnnn 6,366 [o.ooeeerrennnnnn forreinnnd 979,686 |....ocoeeeviiees |oeeenns (7,186) |........ (7,186) [cevvvvnnnnee 21,042 |. 03/30/2026 . |3.B FE ....
Tengizchevroil Fin Co Inc Sr Nt 4.000%
. 000000-00-0 |08/15/26 ......cevvvveiiiiiiiiiiiiiiiiiiieeeeeeeeeees . 04/04/2025 . |Ditect ....eeuiiiiiiiiiiiiiiiiiiiiins ferveeiiiiiiiiieiiees feeieen 255,128 |.......... 261,000 |........... 225,113 |[........... 243,628 |..evveriiiiiiinn oo 2,667 [oeveeiiiiiiinnn oo 2,667 [oeveeiiiiiininn oo 246,295 |..eevviiiiiiinnn foninnnne 8,833 [.......... 8,833 |l 6,728 |. 08/15/2026 . [3.A FE ....
Turk Telekomunikasyon A.S. Sr Nt 7.375%
. 000000-00-0 |05/20/29 ......ccoeviiiiiiiiiiiiii . 06/11/2025 . |Direct ...eevueeeiiiiiiiiiiiiiiiiiins fevveeiiiiiiiiiiiiees feeenenn 406,500 |.......... 400,000 |........... 403,500 |........... 403,284 ..oevviniiiiiins oo (R0 R R (R0 R R 402,978 [.oooeeiiiiiiiins | 3,522 |ooeeennn 3,522 [oinnnnnne 16,635 |. 05/20/2029 . [3.C FE ....
Africa Finance Corp Sub Nt Ser 144A  7.500%
..00832X-AA-9 |Perpet. ...ooooiiiiiiiiiiiii . 04/04/2025 . |DiTect .....eveiuiiiiiiiiiiiiiiiiiies fereeiniiiiiieiiiiees feeen 1,080,750 |........ 1,100,000 |........ 1,086,800 |....evvvevveeennnnnn fonnnniniiiinis fooeeis e e e e 1,086,800 [.....cevvvvvvnnn founnnnne (6,050) |........ (6,050) [............ 17,417 (. 01/01/9999 . |2.C FE ....
Banque OQuest Africaine D Sub Nt Ser 144A
..066750-AE-3 |8.200% 02/13/55 .....ooovvviiiiiiiiiiiiiiiieeees . 04/07/2025 . |Direct .....eveiueiiiiiiiiiiiiiiiiins feeeeiiiiiiiiiiiiiees feeen 1,115,000 |........ 1,115,000 |........ I (V1 U AR N LG PO N (T PR I (0 0 T R RN 13,386 |........ 13,386 [....ovnneeee 13,968 |. 02/13/2085 . [2.C FE ....
Chile Electrcity Lux Sr Nt 5.580% 10/20/35
LABBB2L-AA-0 | .eeiiiiiiiiii . 04/20/2025 . | Redemption 100.0000 ...oeen founmmniiiiiiiiiis oo 23,507 |oooooeens 23,507 [oeennnnnee 23,508 |.....coennn 23,507 |ooeeiiiiiiiiiies e e e e e 23,507 [oooeiiiiiiiiiies e e e 656 |. 10/20/2035 . [1.G FE ....

Saudi Arabian 0il Co Sr Nt  5.750% 07/17/54

..80414L-2P-9 . |- 06/17/2025 . |Direct .. . 07/17/2054 . |1.E FE ...

Cont inuum

..89629L-AA-5 | 06/26/33 . 06/26/2025 . |Redemption 100.0000 ..oooe feureeiiiiiiiiiiies ot 27,859 . 06/26/2033 . |3.B FE ....
Turkiye Vakiflar Bankasi Sub Nt  8.125%

..900148-AG-2 |01/03/35 ... . 06/05/2025 . [Direct ....cceeeeeeiiiiiiiiiiiiiis oo oo 1,050,000 . 01/03/2035 . |4.B FE ....
ACWA Power Mg .

..MO0020-AA-1 | 12/15/39 .. . 06/15/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 134,066 |........... 134,066 |........... 150,652 |........... 145,350 |..oeveeeiiiiinn e (11,285) |.eoeeiiiieeees [ (11,285) |- [ 134,066 |......oceennnee . 12/15/2039 . |2.C FE ....
AES Panama Gerneration HL Nt~ 4.375%

..POB0BA-AB-2 | 05/31/30 .....ueeeeeeeiiiiiiee e . 05/31/2025 . |Redemption 100.0000 ..oooe foueeeiiiiiiiiiiiess o 41,042 |............ 41,042 |............ 36,261 |............ 37,295 [ooeeeiiiiiines oo 747 | e 3747 | e, 4,042 [ e o | 898 |. 05/31/2030 . |3.A FE ....

0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 7,160,977 7,252,474 7,105,281 4,984,556 7,060 7,060 7,180,015 175,165 XXX XXX

..13063D-GD-4 |California St GO Txbl-Ref ~ 4.500% 04/01/33 |. 04/15/2025 . |Various ........cccceerrecuuennaennne R 23,325,936 |....... 22,900,000 |....... 24,159,042 |.......23,364,413 |.... (38,477) | e (38,477 [ s 23,325,936 |.. ...555,325 |. 04/01/2033 . [1.C FE ....

..13063D-GE-2 |California St GO Txbl-Ref ~ 4.600% 04/01/38 |. 06/17/2025 . |UBS Financial Services Inc ..5,556,925 |........ 5,500,000 |........ 5,792,160 |........5,608,147 |.... (14,515) |. L (14515) [ [ 5,593,632 |.. .. 180,614 |. 04/01/2038 . [1.C FE ....
Detroit Mich City Sch GO Bld Amer Bd Detroit

..251129-5D-0 |City SD  7.747% 05/01/39 .....ccevvereeiinnnnns . 05/01/2025 . [Call 100.0000 ..ooveevneiens fereeiiiiiiii e 335,000 |.ccveenns 335,000 [ooeeennes 335,000 [...ce..... KXV ORI RN A R R R 335,000 [oevveeeeeiiiinn Joereiiiiiineens o s 12,976 |. 05/01/2039 . |1.C FE ....
Ilinois St GO Txbl Pension 5.100% 06/01/33

CAB151LF-8 [ e . 06/01/2025 . | Redemption 100.0000 ..o forveeniiiiiiiiinnns [ 212,716 |........ 2,122,716 |........ 2,081,570 |........ 2,085,025 |..cocvniiienins foreeenn 37,690 [ooooiiiiiiiiines o 37,690 [oooeiiiiiiiiies o P 2 & TR FOUUUUU R R R, 54,129 . 06/01/2033 . |1.G FE ....
Ilinois St GO Bld Amer Bd Ser 3  6.725%

.. 452152-FA-4 | 04/01/35 ..ooeeiiiiiiiiiiiiie e . 04/01/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 884,615 |........... 884,615 |........... 900,609 |........... 894,278 |.ooooiiiiiiens o (9,662) |..covvveineenes fereeens (9,662) |..covvviinenins forieiennns 884,615 [...oeoveeiiii |oeveiiiiiiienns o 29,745 |. 04/01/2035 . |1.G FE ....
Oregon Cmnty College Dist GO Taxable Ser B

..68583R-AX-0 |5.670% 06/30/25 ........ccevvviieiiiiiiiiieeinns . 0673072025 . [Maturity ......oooovviiviiininiiiins Jovniineneeiiiiies oo 6,650,000 |........ 6,650,000 |........ 6,875,549 |........ 6,658,508 [........coovers oounnns [£:38:102:) ) S RO (8,508) [c.eveeeiirnnnns s 6,650,000 [..ooevvriviiinns Jooveiiiiiinenns foeeiiiis i 188,528 |. 06/30/2025 . |1.C FE ....
Portland OR Comm College GO Dist  4.810%

.. 736688-FN-7 | 06/01/27 ..eevviiiiiiiiiiiiiiiiiiiiiiiiiiieeeee . 06/01/2025 . [Call 100.0000 ..ovvevviiennns foreeiiiiiiiiiinnns fonnnns 950,000 |........... 950,000 |........... 950,000 |........... 950,000 |..cvvvviiiiiiiee feeriiiiiiiiiins fovveeiiiiiiiine o foveeiiiiiins o 950,000 fovvveriiiiiiins Jovviiiiiiiiiiins foveiiiiiins i 22,848 |. 06/01/2027 . [1.B FE ....

0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct

and Guaranteed) 39,825,192 39,342,331 41,093,930 39,895,371 (33,472) (33,472) 39,861,899 (36,707) (36,707) 1,044,165 XXX XXX

Cleveland OH Airport Sys Rev Txbl-Ref-Ser A

..186352-SL-5 | 2.742% 01/01/28 ...ooeoviiiiiiieiiiiiiiieeces . 04/16/2025 . [Call 97.5740 wovevieiiiis [ [ 8,854,841 |........ 9,075,000 |........ 9,111,482 |........ 9,089,124 |..oocvviiienins foreeens (7)1 FURRRR O (7)1 FURRRR PP 9,087,803 [.oeeeviiriienns forrneeieeiiiine Jeeeeiiiiieeeees o (35,967) |. 01/01/2028 . 1.F FE ....
Cleveland OH Airport Sys Rev Txbl-Ref-Ser A

.. 186352-SM-3 | 2.792% 01/01/29 ...oooiiviiiiiiiiiiiiiieeeeis . 04/16/2025 . [Call 96.7180 .evveiieeeens [ [ 7,108,773 |........ 7,350,000 |........ 7,350,000 |........ 7,350,000 foveveeiiiiiiiins Jooviiiienneenns foreiiiiiiiis i e s 7,350,000 [oooeeiiiiiiinnns fovveniieiiiiiine Joeeeiiiiienens foeeeens (78,767)|. 01/01/2029 . |1.F FE ....
Cleveland OH Airport Sys Rev Txbl-Ref-Ser A

.. 186352-SN-1 | 2.832% 01/01/30 ..eeveiiiiiiiiiiiiiiiiiee s . 04/16/2025 . [Call 95.8710 evvveeeeeiins | | 8,522,932 |........ 8,890,000 |........ 8,890,000 |........ 8,890,000 [oevveiiiciiins Joovvniiiiiieins forieiiiiiiis i e s 8,890,000 [..evvevvreiiinn Joereiiiiiinenns o s (167,754) |. 01/01/2030 . [1.F FE ....
Cleveland OH Airport Sys Rev Txbl-Ref-Ser A

..186352-SP-6 | 2.882% 01/01/31 ...ooevviiiiiiiiiiiiiiiiieeeee . 04/16/2025 . [Call L7V RN FO R 6,639,129 |....... 7,005,000 |........ 7,005,000 |........ 7,005,000 foreeeeiiiiiinns Jooviniiienenins foveiiiiiiiis i e s 7,005,000 [ovvveeeeeiiis Jooreiiiiinnenns o s (206,046) |. 01/01/2031 . [1.F FE ....
Commonveal th PA Fin Auth Rev Bld Amer Bd Ser

..20281P-CT-7 |B  6.218% 06/01/39 ......eevvriiiiriiiieeinnns . 06/01/2025 . [Call 100.0000 ..oovvevieiens ferveiiiiiiii e 100,000 |.......... 100,000 |........... 124,110 |.......... 116,406 |...ccvvveeeenies foreeeninns (XIS SR R (X)) O R 116,070 [oeeveeiiiiiines o (16,070) |....... (16,070) [..eeeennnnee 3,109 |. 06/01/2039 . |1.D FE ....
Irvin Ranch CA Wtr Dist Rev Taxable Ser B Bld

..463632-4P-1 | Amer Bds  6.622% 05/01/40 ..........coeevunnnen . 05/01/2025 . [Call 100.0000 ..oovvevieiens ferveiiiiiiii e 440,000 |........... 440,000 |........... 565,435 |........... 533,753 |.oooiiiiienins [ (1,400) [ooeveeiiiiiiins s (1,400) [erveeeeiiiiiins oo 532,353 | e (92,353) |....... (92,353) [ooeennnne 14,568 |. 05/01/2040 . [1.A FE ....

Los Angeles CA Wstwtr Sys Rev Bld Amer Bds
..544652-6E-5 15.713% 06/01/39 ..eooeiiiinnniiiiiiiiiiiiieiiins . 06/10/2025 . [Call 100.0000 ..ooveveiivnns forveniiiiiiiiinnnns founns 5,000,000 |........ 5,000,000 |........ 6,038,120 |........ 5,775,538 [...viiies foeeennn A7.321) |eeeeeeeiiiieeee fovnnns (A7.321) |eveeeeieiiiieee fovennnns 5,758,217 |..oooiiiiiinens founee (788,217) |...... (758,217) | 182,016 |. 06/01/2039 . [1.B FE ....
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Municipal Elec Auth GA Rev Bld Amer Bd Units
..626207-YF-5 | 384 Ser J  6.637% 04/01/57 ....evvvvnnnnnnnnnnnn . 04/01/2025 . | Call 100.0000 ...ovvvvvuninnn foereeeeeeeieieeeeees e, 63,000 [oeevennne. 63,000 |............ 65,678 |......oeeun. 65,461 |t | ()] S RSN ()] R RS 65,455 [.ooeiiiiiiiiiins e (2,455) |......... (P27 R 2,091 |. 04/01/2057 . [1.G FE ....

Municipal Elec Auth GA Rev Bld Amer Bd

1’603

..626207-YM-0 |6.655% 04/01/57 . 04/01/2025 . | Call 100.0000 ... 214,000 214,000 |.... .. 7,216 |. 04/01/2057 . [1.F FE ....
San Francisco Cty&Cnty r

..79765R-TK-5 [DE  6.000% 11/01/40 . 06/12/2025 . | Call 103.9772 v [ s 25,204,071 |....... 24,240,000 |....... 30,418,312 |....... 28,722,644 |.....coooeiiinn [ (88,746) |.ovvvivvinnnns founnnns (88,746) |.evvvvevinnnns founnnns 28,633,899 [................ ... (4,393,899) |... (4,393,899)|........ 1,856,911 . 11/01/2040 . [1.D FE ....

0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 62,146,746 62,377,000 69,782,137 67,761,926 (109, 129) (109, 129) 67,652,797 (5,262,994) [ (5,262,994) 1,577,377 XXX XXX
BSIP LDAC Issuer LLC Sr Sec Nt Brookfield

..05595#-AA-4 |Landmark  5.240% 02/28/34 ........ccoeveeereeenn . 06/30/2025 . |Redemption 100.0000 ....cev feoreieeiiiieeeeeen e 54,750 |oeeeeunnnnns 54,750 |..eeernnnnnn 54,750 |..eeevnnnnns 54,750 |oeeeeeeiiiieenn Joeeemmnineeeees oeeemnniieeees e e s 54,750 [ooeeeeeenieieee oo s s 1,195 |. 02/28/2034 . |2.B PL ....

Brooklyn Navy Yard Cogeneratio Sr Secured Nt
. . 12/31/2040 . |2.CPL ....

..113804-AD-0 |5.020% 12/31/40 . 06/30/2025 . |Redemption 100.0000 ..

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

..12519#-AA-3 | CED Cal ifornia Sr Sec . . . 06/30/2036 . |2.C PL ....
Catalyst Old River Hydro Sr Sec Nt  4.000%

.. 148888-AA-4 | 11/30/29 ...ovvvniiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ....... . 11/30/2029 . |2.C PL ...
Core Civic of Kansas LLC Sr Secured Nt

..218724-AA-5 | 4.430% 01/31/40 ...ooovniiiiiiiiiiiiiieeces . 04/30/2025 . |Redemption 100.0000 ....... . 01/31/2040 . |1.F PL ....
CSOLAR 1V South LLC Sr Sec Nt~ 5.371%

.. 22959#-AA-9 | 09/30/38 ......eviiiiiiiiiiie s . 06/30/2025 . [Various ...........cccvveeeeeiiiinns foovnveeneniiiiiins Joeninnnns 200,032 |...ceeeenn 200,032 |...cceeeee 200,032 |........... PN 7200 SRR RN A RPN R R 200,032 . 09/30/2038 . |2.A FE ....
CSOLAR 1V West. LLC Sr Sec Nt  3.850%

L. 22064%-AC-2 | 03/31/41 oo . 06/30/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 178,611 |.......... 178,611 |.......... 178,611 |.......... 178,611 [oeeeiiiiiiies o e i e o 178,611 . 03/31/2041 . (2.B PL ....
Delaware Basin Residue, LLC Sr Nt  3.000%

.. 245820-AA-2 | 09/30/36 ......evvriiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 525,982 |....oo.... 525,982 |..ceeens 525,982 |.....ceee. 525,982 |.oooiiiniiinnns foveeeiis e e e 525,982 . 09/30/2036 . (2.B PL ....
EIF Pio Pico LLC Sr Sec Nt~ 4.170% 12/31/41

L.26860F-AA-8 | .oeiiiiiiiiiiiiiiii . 06/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 87,180 |............ 87,180 |............ 87,180 |........... 87,180 |ooooieiiiiinnes fonrieiiiiiiis oo o e 87,180 . 12/31/2041 . [1.G PL ....
FLNG Liquefaction 2 LLC Sr Sec Nt ~ 4.390%

..30288*-AE-0 | 12/31/38 ...oviriiiiiiiiiiicee s . 06/30/2025 . |Redemption 100.0000 ..o feuveereiiiiiiiinnns o 225,000 |.ccveenns 225,000 [o.ocoenes 225,000 |........... p7: 3V O FRUUUR A RPN R R 225,000 . 12/31/2038 . 2.B FE ....
FLNG Liquefaction 2, LLC Sr Nt Ser A 5.920%

..30288%-AG-5 | 12/31/39 .evviiiiiiiiiiii . 06/30/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 192,400 |........... 192,400 |........... L7/ SR RN RO RN RO R R 192,400 . 12/31/2039 . (2.B FE ....
Georgetown Energy Partners, LL Sr Nt 3.580%

L.37270%-AA-3 | 06/30/51 ..ot . 06/30/2025 . |Redemption 100.0000 . ... 10,427 ...10,427 ...10,427 |l ..10,427 |.. . 06/30/2051 . [1.G PL ..

..44919%-AC-2 | 1595 Express LLC Sr Nt~ 3.310% 12/31/31 .... |. 06/30/2025 . |Various ... ..513,916 513,916 513,916 |...........513,916 |.... .513,916 |. . 12/31/2031 . [1.F PL ..
Longwood Energy Partners LLC Sec Nt  4.490%

..54336#-AA-6 | 06/30/51 ..o . 06/30/2025 . |Redemption 100.0000 ....... . 06/30/2051 . [2.C PL ..

..590738-AA-4 | Mesquite Power Priv Pl 4.640% 12/31/39 .... |. 06/30/2025 . |Redemption 100.0000 ....... . 12/31/2039 . [2.A PL ..
Mesquite Power Ser 17-A Sec Nt  4.640%

..590738-AB-2 | 12/31/46 ....eevvvieiiiiiiiiiee s . 06/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 78,290 f............ 78,200 |oveeeennnn. 78,200 |.uveeennnne 78,290 . 12/31/2046 . [2.A PL ....
Morongo Transmission LLC Sr Nt~ 3.320%

LBAT73%-AA-5 | 07/12/51 oo . 06/30/2025 . |Redemption 100.0000 ... feveeeriiiiiiiiiinns o 152,955 [l 162,055 f...........152,955 [........... 152,955 . 07/12/2051 . |1.G PL ....
Morongo Transmission LLC Sr Nt~ 6.710%

LB17738-AA-3 | 07/12/51 oo . 04/30/2025 . |Redemption 100.0000 ....... ....6,072 |.... . 07/12/2051 . (2B Z .....

..739434-AD-5 |Prairie Breeze Sr Nt CI B 3.550% 05/01/39 |. 06/30/2025 . |Redemption 100.0000 ....... . 148,671 . 05/01/2039 . [2.C PL ..
Renewable Energy Alternatives Sr Nt 3.820%

..750038-AA-5 | 09/30/46 ........eveeeeiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..oooe foureeiiiiiiiiiiens [ 487,424 [LLL.......487 424 |...........487,424 |........... 476,408 . 09/30/2046 . |2.C PL ....
Renewable Energy Alternatives Sr Nt Ser B

..750038-AB-3 |5.330% 09/30/46 ........eevriiiiiiiiiiaiiaiieeas . 06/30/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 29,623 |.ccceieenns 29,623 |...cocneen 29,623 |............ 29,623 oeeeeeiiiiiiins oo e e e s 29,623 [.eeveeeeiiiiii feereiiiiieeees o e 526 |. 09/30/2046 . |2.C PL ....
Rosales Solar Holding LLC Sr Sec Nt PIK

LT7678#-AA-3 | 4.090% 12/31/49 ...ooeviiiiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 12,546 |............ 12,546 |..eeeeeenne 7,635 |oooieiianns 7,502 i oo 4,954 | e 4,954 | oo 12,546 | [ i e 257 |. 12/31/2049 . |4.C PL ....
Seneca Generation LLC Sr Sec Nt  4.330%

B1708#-AA-9 | 04/27/26 ... . 06/30/2025 . |Redemption 100.0000 ..oooew feueeeiiiiiiiiiiiens ot 250,000 |-.eeeenns 250,000 |........... 250,000 |.....oeee.s 250,000 |-.evveiieiiiiii feeeeeeiiiinees e oo o e 250,000 [eevveeeeiiiiin Jeereeiiiiieeees e e 5,413 |. 04/27/2026 . [3.B PL ....
Solar Star Funding LLC Sr Nt~ 5.375%

L.834161-AA-1 | 06/30/35 ... . 06/30/2025 . [Various .........cccccvvemeerriiiins Joovnieeeeeeiiiees oo 684,904 |........... 684,904 |........... 684,904 |........... 684,904 [o.oooiiiiiiiiis oo [ i e e 684,904 [...oooviiiiiis e o s 18,407 |. 06/30/2035 . |2.B FE ....

Hawkeye Energy Collab LLC Sr Nt IFM  3.620%
..91403#-AA-6 ] 06/30/50 ....uueiiieiiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ..oooo. fouveeeiiiiiiiiieess foieeenns 57,732 |..ccueeen. 57,78 |..oeeee..... 57,732 |....c....... 57,782 |coeeeeeeiiieee foveeeiiiiiiiees fooeeieeiiiiies foveiiiiiiiieees fovveneeiiiiii |oeeiiiiens 57,732 |ocvveeeeeiii |oeviiiiiiieenns foveeiiiiiiiins | 1,045 |. 06/30/2050 . |1.G PL ....
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Viridity Energy Inc Sr Sec Nt  6.310%
.. 92537#-AA-3 [ 11/29/39 . iovriiiiiiiii . 05/29/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,286 |............ 16,286 |............ 16,286 |............ G0 Y Y R R (RN N (2 C T R AU A AR 517 |. 11/29/2039 . |3.A ........
GIP Capricorn Finco Pty Ltd Sec Nt
..03974*-AA-6 | 12/31/34 ... . 04/09/2025 . | Redemption 100.0000 ....... 101,253 101,263 |.... . 12/31/2034 . |2.B PL ....
GIP Titanium . .
..039748-AA-4 [03/31/36 .ievvunniiiiiiiiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 .....o. fooreiiiiiiiininniinn foonennn 134,185 [ 134,185 |........... 134,185 |, 134,185 ovviiiiiiins Joveenniiiiiiiins Joveinniiiiinnns fovenniiiiiniinns foveiiiiiiiinnnns . 03/31/2036 . |2.B PL ....
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 5,761,103 5,761,103 5,756,192 5,543,7% 24,906 24,906 5,761,103 XXX XXX
Sierracol Energy Andina Sr Nt  6.000%
. 000000-00-0 |06/15/28 ... . 04/09/2025 . |Direct .. .. 178,000 . 200,000 . 161,500 |. ..173,120 |.. 174,916 . 06/15/2028 . |4.A FE ..
..00287Y-AQ-2 |Abbvie Inc Sr .600% . . 05/14/2025 . |Maturity .. . 1,500,000 .. 1,500,000 ..1,526,085 |. 1,501,203 |. .1,500,000 . 05/14/2025 . |1.G FE ..
..004498-AB-7 | ACI Worldwide Inc Sr Nt 5.750% 08/15/26 . 06/20/2025 . | Call 100.0000 . 4,321,000 ..4,321,000 ..4,356,016 |. . 4,321,000 |. A .4,321,000 . 08/15/2026 . |4.B FE ..
..013090-AA-6 |Albertsons Inc Sr Nt  6.500% 02/15/28 ...... . 06/18/2025 . |Various .....ccceveeueereeemmnnnnnes Joieeeeeeennineees feeees 9,015,388 |........ 8,865,000 |........ 8,891,083 |........8,882,853 [.....ccoomniens feeeeeeen(2404) [ [ Q) [ e 8,880,439 |.. . 02/15/2028 . |3.B FE ..
American Axle & Mfg Inc Sr Nt 5.000%
..02406P-BB-5 [ 10/01/29 ....eiieeiiiiee e . 06/17/2025 . | SMBC Nikko Securities America . |o.eeeeeeeeruiinnee foeeens 7,571,648 |........ 8,412,500 |........ 7,332,605 |........ 7,658,420 |.oeeevennieieeen foeeennnn 1,787 | et 1,787 | e 7,720,157 . 10/01/2029 . |4.B FE ....
Anheuser-Busch Inbev Worldwide Sr Nt ~ 4.000%
..035240-AL-4 [04/13/28 .oeeeeeeeeeeeee e . 05/30/2025 . | Call 100.0000 ...cevvvneeeee foeeernneeeeeeeis e 1,000,000 |........ 1,000,000 |........... 963,190 |........... 985,332 |oevueeeeeennnns e 78 [ e T8 [ [ 987,044 . 04/13/2028 . |1.G FE ....
Antero Midstream Part/FI Sr Nt 5.750%
..03690A-AF-3 [01/15/28 ....eoiieeeiiiie e . 06/16/2025 . |Various .....eeeeveennereeemnnnnanees Jorneeeeeeemnnineees fereeeeens 767,040 |.......... 768,000 |........... 789,532 |..eeevnnnnn T73,318 v e (2,289) |eeveneeeeennn Jvnenns (2,289) |+eeveneeeeennn eeenniens 771,029 . 01/15/2028 . |3.C FE ....
Becton Dickinson & Co Sr Nt 6.700% 12/01/26
BT = N . 05/08/2025 . | Goldman Sachs & Company ......... |-eeeeeeeeeemmunnnes foenes 3,085,680 |........ 3,000,000 |........ 3,105,725 |........ 3,028,536 |..ecvvvnniiieenn foeeennnnn (4,997) |eeeeeeeeeeinns s (4,997) |eeeeeeeeeeeen Jeeennnnn 3,023,539 . 12/01/2026 . |2.B FE ....
Berkshire Hathaway Energy Sr Nt 4.050%
..084659-AT-8 [ 04/15/25 ..oerreiieeeiee e . 04/15/2025 . |Various ......cceeveeereeemmnnnnnees fovveeeeeeennineeees foees 21,750,000 |....... 21,750,000 |....... 21,727,279 |.......21,748,355 |ooooeeiiiiiinis s 1,645 |. 1845 s [t 21,750,000 |.. . 04/15/2025 . |1.G FE ..
..08576P-AA-9 [Berry Global Inc 2nd Lien  4.500% 02/15/26 |. 05/16/2025 . |Call 100.0000 . 1,448,000 .. 1,448,000 .. 1,369,310 |. .1,415,624 |. . 1,426,097 . 02/15/2026 . |3.B FE ..
..09062X-AF-0 |Biogen Inc Sr Nt  4.050% 09/15/25 ............ . 06/27/2025 . |Call 100.0000 ... 15,000,000 .15,000,000 14,964,600 |. 14,997,023 |. N 14,999,075 . 09/15/2025 . |2.A FE ..
..092113-AM-1 [Black Hills Corp Sr Nt ~ 3.150% 01/15/27 .... |. 05/08/2025 . |Barclays Capital Inc ............ |.... A . 5,828,580 |........ 6,000,000 |........ 6,011,812 |........6,002,599 [......ccovveves foorrrrennna (440) [ooerninnniinns oo (440) [ s 6,002,159 |.. . 01/15/2027 . |2.B FE ..
Buford Capital GLBL Fin Sr Nt  6.875%
L 12116L-AC-3 [ 04/15/30 ovveiniiiiiii e . 06/27/2025 . |Bank of America BISD Dealer ... |occcovevvivvueinnnns foenienins 296,258 |........... 297,000 |...ceennnns 288,145 |........... 289,012 [.oovviiiiiiiiinn v 821 L i 821 | s 289,633 [.....ccvvvenens foeriiinns 6,624 . 04/15/2030 . |3.B FE ....
Buford Capital GLBL Fin Sr Nt  9.250%
.. 12116L-AE-9 [07/01/31 ... . 06/30/2025 . |Bank of America BISD Dealer ... |occcovvrvivvuunnnns foens 2,105,000 |........ 2,000,000 |........ 2,142,500 |........2,133,685 |..cevvvrvvinnnn Jouunnn (17,970) |evenneniiiiiins o (17,970) [ v 2,116,515 |.. . (11,515) . 07/01/2031 . (3.B FE ....
Burlington Nor
..12189L-AV-3 |04/01/25 . 04/01/2025 . |Maturity . 4,000,000 ..4,000,000 .3,999,474 |.... 4,000,000 . 04/01/2025 . |1.F FE ..
..124857-AR-4 | CBS Corp Sr Nt 2.900% 01/15/27 . . 05/08/2025 . | Jane Street Advisors . 96,780 . 100,000 ...99,798 |. ..99,832 .(8,052) |. . 01/15/2027 . |2.C FE ..
.. 1256523-AG-5 [Cigna Corp Sr Nt ~ 4.125% 11/15/25 . . 05/08/2025 . |Morgan Stanley & Co LLC 99,758 . 100,000 . 101,026 |. .100,515 (757) |. . 11/15/2025 . |2.A FE ..
.. 125523-CB-4 [Cigna Corp Sr Nt ~ 3.400% 03/01/27 .... . |- 05/08/2025 . [ JP Morgan Securities LLC ....... o foennnn... 98,087 .... 100,000 ..100,923 |.... 100,777 |.. ,690) |.... . 03/01/2027 . |2.A FE ..
CenterPoint Energy Inc Sr Nt 4.250%
L 15189T-AV=9 [11/01/28 ..o . 05/13/2025 . |Various .....ceeeeeenaereeemnnnnnnes Jorieeeeeeennieneee feeees 5,901,614 |........ 6,152,000 |........ 6,124,014 |........ 6,140,021 |oeeeeiieeeenns o 1,054 | e 1,054 [ et 6,141,076 |[.oooeeeeeeenees [ . 11/01/2028 . |2.B FE ....
Cheniere Corp Christi HD 1st lien Nt 5.125%
..16412X-AG-0 | 06/30/27 .. |- 05/08/2025 . |Barclays Capital INC .....cccovun Joumenreeeemniiinnes feeens 1,008,700 |........ 1,000,000 |........ 1,094,710 |........ 1,029,006 |.... e (4,991) [ e (499 [ e 1,024,015 |.. . 06/30/2027 .|2.B FE ....
..17275R-AW-2 [Cisco Sys Inc Sr Nt ~ 3.500% 06/15/25 . 06/15/2025 . |Maturity .5,000,000 ..5,000,000 ..4,986,650 |. 4,999,288 |. L7120 . .5,000,000 . 06/15/2025 . |1.E FE ....
..172967-AL-5 [Citigroup Inc Nt ~ 7.875% 05/15/25 .... . 05/15/2025 . [Maturity ..ooooeeemeiiiieiiniiieees Joenee e feees 2,000,000 |........ 2,000,000 |........ 2,461,504 |........2,016,411 |oooeereennnns oenennn (16,411) s e (16,411 | s 2,000,000 |.. . 05/15/2025 . |1.G FE
Compass Minerals International Sr Nt  6.750%
. 2045IN-AG-6 [ 12/01/27 e . 06/17/2025 . |Call 1011250 .oovvvnieees Joeneeeeeeeieeeee fes 2,121,608 |........ 2,098,000 |........ 2,098,000 |........ 2,098,000 |eveuireermnnnn ormneeeeeennns Jeeieeeeeeeees e e s 2,098,000 |.eevruuiiieeennn Jeermrnnieeeeeene eeerieeeeenn Jeeeeneeans 100,704 |. 12/01/2027 . [4.C FE ....
Rabobank Nederland NY Sr Nt~ 3.375% 05/21/25
L2188BA-AE-2 | .iiiiiiiiiiiii e . 05/21/2025 . [Maturity ..ooeooemneiiiiiiiiieeees foee e foes 15,000,000 |....... 15,000,000 |....... 14,979,750 |....... 14,999,086 |...cvvvuiereeenn oeeennnnnnns (AT O IR (AT TR AN 15,000,000 |-ooeeeemmeieee [ e e 253,125 |. 05/21/2025 . [1.D FE ....
Crown Amer/Cap Corp VI Sr Nt 4.750%
..228187-AB-6 |02/01/26 . 06/15/2025 . | Call 100.0000 ............... PR FOPR 1,099,000 |........ 1,099,000 |........ 1,088,010 |........ 1,088,357 |oeeeeeeveeennns Jovmeeeend 410 s e 4410 | s 1,092,767 |.. . 02/01/2026 . |3.B FE
..235825-AG-1 |DANA Inc Sr Nt  5.625% 06/15/28 .. |- 06/12/2025 . | SMBC Nikko Securities America . |occooveereeuuennnnne forens 10,787,032 |...... 10,800,000 |....... 10,425,781 10,572,245 |oovvvveiiiiiins | 26,776 | oo 26,776 | Jovennns 10,599,021 . 06/15/2028 . |3.C FE
Dell Int LLC / EMC Corp 1st Lien  6.020%
..24703T-AD-8 |06/15/26 ... . 05/08/2025 . |Barclays Capital Inc .......ccooe Jouuerirrevnnninnnns foenes 1,081,592 |........ 1,071,000 |........ 1,175,196 |........ 1,099,316 |....ccvvvevvrnnn foovrenns (B134) [ e (8134) | e 1,091,183 |.. . 06/15/2026 . |2.B FE ....
Dell Int LL .
. 24703T-AE-6 [10/01/26 ....oiivvvvenniiiiiiiiiiiiiiiiiieeeceeaaes . 05/08/2025 . |MarketAXess ......cooevevevvniniiins Joviininiiiiinnnnnnns fooninnins 601,296 |.......... 600,000 |........... 632,159 |.......... 610,631 |..oovoevviiiinnn e (2,300) |ovvennnniiiinnn o (2,300) |ovvinniiiiiinnns Joviennnnnns 608,330 . 10/01/2026 . |2.B FE ....
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Discovery Communications Sr Nt 3.950%
.. 25470D0-AR-0 | 03/20/28 ..coovviiiiiiiiiiiiieee . 06/30/2025 . | Call 96.5800 ... .. 791,956 .... 820,000 .... 861,287 |...........836,366 |.... ... (2,608) | ....833,758 |.. .. (16,610) |. 03/20/2028 .

3.A
..256677-AP-0 | Dol lar General Corp Sr Nt  5.450% 07/05/33 |. 05/14/2025 . |Barclays Capital Inc . . 5,155,176 ..5,200,000 ..5,074,004 |. .5,088,308 |. ..3,828 | .5,002,136 244,039 |. 07/05/2033 . [2.B
2.B

..256746-AG-3 |Dollar Tree Inc Sr Nt 4.000% 05/15/25 ..... . 05/15/2025 . [Maturity .. .. 4,000,000 ..4,000,000 ..3,995,960 |. .3,99,767 |.. . 233 | .4,000,000 .80,000 |. 05/15/2025 .
EQM Midstream Partners Sr Nt 5.500%

..26885B-AC-4 |07/15/28 ...coooiiiiiieiiiiiee e . 04/02/2025 . [Tax Free Exchange ........ccccoee |oovnviennniiiiinnns foeenne 2,564,181 |........ 2,710,500 |........ 2,467,248 |........ 2,850,956 |...vvveiiiiiiis fereeeenns 9,987 |oeeiiiiiiiiiens fonieenns 9,987 |oeiiiiiiiiiines [ 2,560,943 106,425 |. 07/15/2028 . [3.A FE ....
EQM Midstream Partners Sr Nt 6.500%

..26885B-AH-3 | 07/01/27 ..eevviiiiiiiiiiiiiiiieee e . 04/02/2025 . Tax Free Exchange ........cccceee |oovvveenneiiiiinnns Joovnnnns 896,833 |.......... 881,000 |........... 920,231 |........... 898,012 |...ccoeeeiiiiins et (2,060) [ovvvvvvvnnnnnnnn foreeenn (2,060) [ouvvvvvnnnnnnnnn fooreeiinnn 895,962 [...vvvvviiiiinnn forinninnnns 881 | 1 R 43,108 |. 07/01/2027 . 3.A FE .

..278058-A0-5 |Eaton Corp Nt ~ 6.500% 06/01/25 ................ . 06/01/2025 . |Maturity .....oeeeeeemmmmnninnnnnnnns foeeeniiiiiiiiiiiins foeene 5,000,000 |........ 5,000,000 |........ 5,150,450 |........ 5,004,946 |......ovvvnrnnnn foreeinnns (755 1 P N (4,946) |- [t 5,000,000 [-eeveereeiiiinn Joeveiiiieeeees foeeeiis s 162,500 |. 06/01/2025 . |1.G FE .
EnLink Midstream Partners LP Sr Nt ~ 5.625%

.. 20336T-AC-4 | 01/15/28 ..o . 06/16/2025 . [ Tax Free Exchange ........cccccoee |oorieveeeeeiiiiins |oeeene 1,242,381 |........ 1,230,000 |........ 1,259,237 |........ 1,244,939 | et (2,559) [-vveeeeeeiinn eeeeene (2,559) [eevveeeeiiien Jeeeene 1,242,381 |ooeeiiiiiiies o oo o 63,614 |. 01/15/2028 . [2.B FE ....
Enlink Midstream LLC Sr Nt  6.500% 09/01/30

2 20836T-AD-2 | .eeeeiiiiiiie e . 06/16/2025 . [ Tax Free Exchange ..........cccee |oovceeeecriiiiinns foeeeee 1,284,178 |........ 1,284,000 |........ 1,283,535 |........ 1,284,257 |oooeeiiiiiiiies oo (78) |oeeeeiieeeeees [ (78) [oeeeeeiieiiaes Joines 1,284,178 [oeeeeeiiiis i o s 66,072 |. 09/01/2030 . |2.B FE ....
General Dynamics Corp Sr Nt 3.500% 05/15/25

..369550-B6-2 |... . |- 05/15/2025 . [Maturity ......ooooooioiiiiiiiiiins oo oo 5,000,000 |........ 5,000,000 |........ 4,938,700 |........4,996,364 |.....ccooenerrs foennnnnn3,636 |oiiiiiiiiinis [ l3,636 | e 5,000,000 [.. . 05/15/2025 . |1.F FE ....
Golden Spread Elec Cooperative 1s

..38119#-AA-2 |5.750% 05/06/25 ........eevvveeeeiiiieeeeeeiins . 05/06/2025 . |Redemption 100.0000 ..oooes feueeieiiiiiiiieies et 906,691 |........... 906,691 |........... 906,691 |........... 906,691 |.evveiieiiiiii fereeeiiiiiiiees o e o e 906,691 [..evveeeeiiiins Joereiiiiieeens o s 25,853 . 05/06/2025 . |1.D FE ....
Goldman Sachs Group Inc Sr Nt  3.750%

..38148L-AE-6 | 05/22/25 ... . 05/22/2025 . [Maturity ......ooooooomeeiiiiiiiins fooieeee e o 17,500,000 |....... 17,500,000 |....... 17,448,480 |....... 17,497,597 | 2,403 | 2,403 | [ 17,500,000 |.. . 05/22/2025 . |2.A FE ...

Goodyear Tire
..382550-BG-5 | 03/15/27

..42703N-AA-9 |Hercules Inc Sr Nt~ 7.000% 06/15/30 .
..42703N-AB-7 |Hercules Inc Sr Nt  7.250% 06/15/33 ....
Hess Midstream Operation Sr Nt 4.250%

. 03/15/2027 . |4.A FE ...
. 06/15/2030 . |3.C FE ....
. 06/15/2033 . |3.C FE

. 06/04/2025 . | Var ious
. 06/17/2025 . | Tax Free Exchange
. 06/17/2025 . | Tax Free Exchange

. 5,198,164
.. 331,631
. 1,819,504

.5,308,110 |.... ....(8,444) |.
. (19) .

... (216) |

L A28102-AE-7 | 02/15/30 .. . 06/06/2025 . [MarketAXess ........cccceeeriviuns foovmmeneeeiiiiiees oo 476,805 |.......... 500,000 |........... 421,875 |........... 438,913 [oeeeeeiiiiiins oo 4,406 oo [ 4,406 | [ 443,319 oo [ 33,486 |......... 33,486 |............ 17,354 |. 02/15/2030 . |3.A FE ....
Hess Midstream Operation Sr Nt 5.500%

428102-AF-4 | 10/15/30 o . 06/09/2025 . [Various .........ccoeccvemrerreniien fooviiineeeeeeeiins oo 1,389,733 |........ 1,402,000 |........ 1,406,905 |........ 1,404,662 |.ooeooeciiieees fooiiieens (393) [reeeeeiiiinns oo (393) [ s 1,404,268 |....oooovecies s (14,536) |....... (14,536) . 10/15/2030 . |3.A FE ....

..444859-BV-3 |Humana Inc Sr Nt  5.875% 03/01/33 oo |- 05/14/2025 . [Various ...........ccoveveveriiiinnns foovnieeneiiiiiinns oo 14,345,331 |....... 14,300,000 |....... 14,229,644 |.......14,239,619 |.... .. .2, R (S0 I3 I R I 14,241,760 |.. ....... 103,571 |....... 103,571 . 03/01/2033 . |2.B FE ....

..449934-AD-0 | IMS Health Inc Sr Nt 5.000% 10/15/26 ....... |. 06/02/2025 . |Goldman Sachs & Company ......... feceeerecieereenns foueeen 2,278,550 |........ 2,290,000 |........ 2,291,515 |........ 2,290,340 |.... e (TT) e o (O s et 2,290,263 |.. (1, 713) ). (11,713) . 10/15/2026 . |3.B FE

Indiana Gas Co T Nt Ser E  6.530% 06/27/25

.. 454750-AC-7 |... . 06/27/2025 . | Various ... 10,000,000 10,000,000 .10,844,800 |. 10,033,264 |. .. (33,264) |. 10,000,000 . 06/27/2025 . [2.A FE ..

..456866-AL-6 | Ingersol I-Rand Co Deb  7.200% 06/01/25 . 06/01/2025 . |Redemption 100.0000 . .. 150,000 . 150,000 ..147,764 |. ..149,880 |. 120 ). 150,000 . 06/01/2025 . 2.A FE ..

..457187-AB-8 | Ingredion Inc Sr Nt ~ 3.200% 10/01/26 . 05/08/2025 . [MarketAxess . 2,353,080 .. 2,400,000 .. 2,430,456 |. .2,405,9% |. (1,179) .2,404,817 . 10/01/2026 . [2.B FE ..

.. 49327M-2K-9 | Key Bank NA Sr Nt  3.300% 06/01/25 . 06/01/2025 . [Maturity . 5,000,000 ..5,000,000 ..4,988,150 |. . 4,999,428 |. . 572 25,000,000 [oevveeiiiiiiins Joeviiiiiiiieens o .. . 06/01/2025 . [2.A FE ..

..49803X-AE-3 |Kite Realty Group Sr Nt ~ 5.500% 03/01/34 ... |. 05/14/2025 . |Bank of America BISD Dealer . . 6,865,670 ..7,000,000 ..7,021,000 |. .7,021,000 |. (327) .7,020,673 (155,008) |...... (155,003) |.. . 03/01/2034 . [2.B FE ..

..500688-AJ-5 |Kosmos Energy Ltd Sr Nt~ 8.750% 10/01/31 .. |. 06/03/2025 . |Direct ..430,700 ..590,000 ..589,976 ..590,015 (17) ] .589,998 (159,298) |...... (159,298) |.. . 10/01/2031 . [4.B FE ..

..543859-AL-6 |Loral Corp Deb  7.625% 06/15/25 . . 06/15/2025 . [Maturity .. . 1,000,000 ..1,000,000 R .1,000,000 I . 06/15/2025 . [1.F FE ..

..55336V-AJ-9 |MPLX Lp Sr Nt  4.875% 06/01/25 .. . |- 04/09/2025 . [Call 100.0000 ..oovveenniin fereeiiiiiii s 5,500,000 |........ 5,500,000 |........5,710,650 |........5,505,284 [.........ccooc |ooeennnn(5,284) [ooeeeniiiiniins | (5,284) [ s 5,500,000 |.. . 06/01/2025 . [2.B FE ..
Warnermedia Holdings Inc. Sr Nt  4.279%

..55903V-BC-6 | 03/15/32 ...evvriiieiiiiiiiiie e . 06/30/2025 . [Call 88.0400 ....ovvvvieiinn [ [ 3,172,609 |........ 3,603,600 |........ 3,603,600 |........ 3,603,600 [o.eeeeiiiiiiies Jooviiiiiiiieins foiiiiiiis i e s 3,603,600 [..eeeiiiiiiiiins forrreiiieiiiine e . 03/15/2032 . |3.A FE
Warnermedia Holdings Inc. Sr Nt  5.141%

..55903V-BE-2 | 03/15/52 ....vvveiiiiiiiiiiiie e . 06/30/2025 . [Call 711000 i | | 4,772,445 |........ 6,712,300 |........ 6,676,984 |........ [T 7 AU T 279 [oeeiiiiiiii e 279 [oeeeieiiiiiins e 6,678,211 [.eeeieiiiiiis | o . 03/15/2052 . |3.A FE ....
Mass Mutual Life ins Co Sub Nt - Fix to Float

..575767-AM-0 | 2049  5.077% 02/15/69 .........cccvvvvenerannns . 06/20/2025 . [Security Withdraw ........ccccoes Joovinniinninniiins |oeeene 1,324,492 |........ 1,437,000 |........ 1,313,748 |........ 1,320,742 [oeveiiiiiiiies | 3,750 [ooeiiiiiiiiiens fonieenns £V A R L O O (RN . 02/15/2069 . (1.D FE ....
Mass Mutual Life ins Co Sub Nt ~ 3.375%

..575767-A0-1 | 04/15/50 ... . 06/24/2025 . [Security Withdraw .......ccccooes Joovnvinnniiiiinnns Joevnnnns 729,949 |........ 1,002,000 |........... 722,442 |........... 727,455 oeeeeeiiiiiiies oo 2,49 i e 2,49 | e 729,949 [oovvvvviiiiiiins forins e e 23,390 |. 04/15/2050 . |1.D FE ....
Mass Mutual Life ins Co Sr Nt ~ 5.672%

LB75767-AT-5 | 12/01/52 .o . 06/20/2025 . [Security Withdraw ........cccooes Joovieenniiiiinnns e 41,357,289 |....... 41,010,000 |....... 41,370,633 |....... 41,359,926 |....oooeeiiiiins s (2,637) |eveeeiiiiiiiens fevnnnns (2,637) |eeeeeeiiiiiiins v 41,357,289 |ooeeeeeiiiiiiies e e o 1,285,809 |. 12/01/2052 . |1.D FE ....
Met Life Global Funding | Sr Nt  3.450%

LB9217G-BY-4 | 12/18/26 .o . 05/08/2025 . BMO Capital Markets Corp ....... |ooccueeriiiiiinnns |oevnnnns 983,400 |........ 1,000,000 |........... 980,200 |........... (ST N4V O R M | feiees [ O R 995,681 [..oooeeiiiiinins e (12,281) |....... (12,281) |eevveeens 13,513 |. 12/18/2026 . [1.D FE ....

Morongo Transmission LLC Sr Sec Nt Ser B
..61773%-AB-3 |3.440% 07/12/51 oovviiiviiiiiiiiiiiiieeeicis . 06/30/2025 . |Redemption 100.0000 ..o foveeiiiiiiiiiiiiins fonnenns 153,311 ... 153,311 [ 153,311 |.oeeeennn. 153,311 [oovvveeeeiiiiiee Jovveviiiiiiiines fovveenieiiiiiins Joviiiiiiiiines foveeneiiiiiiie |oveiiiiens 163,311 | v e fooiiiiinnn, 2,637 ). 07/12/2061 . [1.G PL ....
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.. 744448-CL-3
..758200-AC-6
.. 785592-AS-5
..80386W-AD-7
..81211K-AX-8
..82067N-BL-1
..83001A-AC-6
.. 842434-CP-5

..8447HB-AA-0

..86074Q-A0-5
..866677-AJ-6
..866677-AK-3
..871829-BV-8

..87470L-AD-3

Public Svc Co CO 1st Mtg Bd  2.900% 05/15/25

Reed Elsevier Cap Inc MT Nt

5.000%

5.500%

Sabine Pass Liquefaction 1st Lien Nt
03/15/27
Sasol Financing USA LLC Sr Nt
03/18/31 .
Sealed Air Corp Sr Nt 5.500% 09/15/25
Sirius XM Radio Inc Sr Nt  3.125% 09/01/26
Six Flags Entertainment Sr Nt  5.500%

04/15/27 e
Southern CA Gas Co 1st Mtg  3.200% 06/15/25

Southtrust Bank NA Putable Sub Bk Nt  7.690%
05/15/25 .
Stillwater Mining Co Sr Nt~ 4.500% 11/16/29
Sun Communities Sr Nt 5.700% 01/15/33
Sun Communities Sr Nt  5.500% 01/15/29
Sysco Corp Sr Nt 5.400% 03/23/35 -
Tallgrass Energy Partners LP Sr Nt
01/15/28

5.500%

. |- 05/15/2025
5

. 05/15/2025 .
. 05/08/2025 .
. 06/10/2025 .
. 06/15/2025 .
. 05/08/2025 .
. 06/26/2025 .
. 05/30/2025 .
. 05/15/2025 .
. 04/28/2025 .
. 05/12/2025 .
. 05/12/2025 .
. 05/14/2025 .

. 06/10/2025 .

. |Maturity

Various

Barclays Capital Inc

Direct ..
Various .
Bank of America

a

Wells Fargo Securities LLC ....

Call 100.0000 ........eeeeee
Maturity .ooeeeeeeeiieiieeieeeenns
Direct

Call 106.7672

Call 104.3961 .

JP Morgan Securities

Jane Street Advisors

..... 15,000,000
...... 5,150,000
......... 502,035
..3,300,393

. 5,990,000
... 13,650

....... 1,972,156
...... 5,000,000
...... 5,000,000
... 836,250
16,693,047

45,233,769
19,596,200

......... 857,719

....... 15,000,000
........ 5,150,000
.......... 500,000

........ 4,009,000
..5,990,000

....... 14,812,350
........ 5,544,581

........... 504,835

........ 3,307,893 |....
..6,392,425 |.

........ 1,978,000
........ 5,000,000
........ 5,000,000
........ 1,000,000
.15,635,000
.43,329,000
....... 20,000,000

.......... 864,000

....... 14,990,433 |....

........ 5,164,480

........... 501,217

.3,457,297 |....
.6,028,088 |.
...14,003 |....

........ 2,023,046 |........ 1,978,253
........ 5,377,200 |........5,021,146
........ 5,277,670 |........5,009,763
........... 991,720 |...........994,603 [....

........... 820,260

.15,593,902 |.
.43,279,867 |.
....... 19,984,800 |....

15,600,171
43,288,823

....... (19,095)

(9,763)

.......... 4,916

... 32 |
1,283 |
..3,285 |
... 540 |

....... (19,095)

(9,763)

.. 324 |...

....... 15,000,000 |..

........ 5,150,000

........... 500,974

........ 3,487,863 |..

.6,003,658

........ 1,976,393
........ 5,002,061

........ 5,000,000

15,601,424
43,292,078

19,985,340 |.

........... 832,100

....994,927 |..

(187,470)

. (13,658) |
... (382) ...

...... (187,470)

... (362)

......... (4,238)

(2,051)

(13,658) |..

....20,375
1,788,332
3,857,583
...240,000

. 05/15/2025 .
. 05/15/2025 .
. 03/15/2027 .
. 03/18/2031 .
. 09/15/2025 .
. 09/01/2026 .
. 04/15/2027 .
. 06/15/2025 .
. 05/15/2025 .
. 11/16/2029 .
. 01/15/2033 .
. 01/15/2029 .
. 03/23/2035 .

. 01/15/2028 .

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
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Motorola Solutions Inc Sr Nt 7.500%
..620076-AH-2 | 06/15/25 .ooooeiiiiiiii . 05/15/2025 . |Maturity .......vvvvniiniiniiininns fonnnnnniiniiiiiinns fonn 15,000,000 |....... 15,000,000 |....... 16,521,150 |....... 15,057,167 |.oceeeeeeeeennns |eeens (57,167) |evvvvevvviiinnnn fornanns (57,167) |evvvvvvvviiiinnn fovnans 15,000,000 |.oeeveeieeeiinns Jovviriiiiiiiiens fovniiiiiiiniinn o 562,500 . 05/156/2025 . |2.B FE ....
Mutual of Omaha Ins Co Sub Nt  6.144%
..628312-AE-0 | 01/16/64 ... . 06/26/2025 . | Security Withdraw ..........cooes fevvevvvvninnnninenns founns 10,621,461 |...... 10,000,000 |....... 10,626,802 |....... 10,625,589 |.... ....(4,129) |. L(4120) | e 10,621,461 |. ...580,267 |. 01/16/2064 . [1.G FE ..
..64952G-AE-8 |NY Life Insuranc .875) .. |- 06/24/2025 . [Security Withdraw .. 2,970,734 .. 2,894,000 ..2,979,228 |. 2,974,423 |. (3,689) | . (3,689) K .2,970,734 103,430 |. 05/15/2033 . |1.D FE ..
..64952G-AF-5 |NY Life Insurance Sub Nt ~ 6.750% 11/15/39 . [. 06/24/2025 . |Security Withdraw ..........ooes |oeeeeeiinnninnns |oees 17,722,201 |...... 16,078,000 |....... 17,761,005 |........4,242,889 |.... .. (32,147) ). (2,7 | e 17,722,291 ...660,203 |. 11/15/2039 . [1.D FE ..
New York Life Global Fdg Sec Nt  2.350%
.. B49520-CH-4 | 07/14/26 ..covvvvvviiiiiiiiiiiiiiiiiiiieiieeeeees . 05/08/2025 . |HSBC Securities USA Inc ........ |oeeeevvevvenennnnns founnns 1,473,065 |........ 1,510,000 |........ 1,473,977 |........ 1,503,663 [ foeeeeens LI <7 PO AN LA PO N 1,505,100 |...coeeeeeeeeens e (32,085) |o.enns (32,085) fovnenneeee 29,078 |. 07/14/2026 . |1.B FE ....
Nevel | Rubbermaid Inc Sr Nt ~ 5.700% 04/01/26
. B51229-A-6 | .eeveneeieei . 06/08/2025 . |Call 100.7572 oo e e 24,463,837 |....... 24,280,000 |....... 24,754,554 |....... 24,353,314 |t |t (24,908) |.oeeeeeeeeeeeees |eeeens (24,908) |.oeeeeeeeeeeeees |eeees 24,328,409 |...ooooviiiiinns Jevnnnns (48,409) |....... (48,409) |........ 1,130,287 |. 04/01/2026 . [4.A FE ....
Norfolk Southern Corp Sr Nt  5.590% 05/17/25
L. B55844-AII-8 | .eeeenieiee . 05/17/2025 . IMaturity ..ooooovvvniiiiiiiiiiinenes e e 3,000,000 |........ 3,000,000 |........ 3,428,340 |........ 3,022,211 [ovviiiiiiiiiins foeeenn (22,211) oo s (72721 D) U U 3,000,000 |oeeevieiiieiens fevveiiiiiiiieens feviiiiiiiiiiinn o, 83,850 |. 05/17/2025 . |2.A FE ....
Nor thwestern Mutual Life Sub Nt~ 6.063%
..668131-AA-3 | 03/30/40 ..ooovviiiiiiiiii . 06/24/2025 . | Security Withdraw .........cccooes fevvvvvvnnnnnnninnnns fonnnns 2,305,025 |........ 2,270,000 |........ R A O O (RN (X721 PO (X721 PO 2,305,025 [oevvvvvrnrninnnn fovnnininiiiii fo e 100,929 |. 03/30/2040 . |1.D FE ....
Nor thwestern Mutual Life Sub Nt~ 3.625%
..668138-AC-4 109/30/59 .....coeeiiiiiiiiiiii . 06/26/2025 . | Security Withdraw .........cccoees fevvvvvvinnnnnninnnns fonnnns 1,243,629 |........ 1,904,000 |........ 1,240,875 [ e s 2,754 |oeiiiiiiiiiiinn e 2,754 |oeiiiiiiiiiiinn e 1,283,629 [oovvvvvviiiiinn oo e e 50,998 |. 09/30/2059 . |1.D FE ....
Occidental Petroleun Corp Sr Nt 5.550%
..674509-DC-6 |03/15/26 .oovvvviiiiiiiiiiiii . 04/11/2025 . | Various .........ceevnvnnnnnnnnnnnns fovvennnnnnnnnnnnnns fornn 6,745,947 |........ 6,708,000 |........ 6,968,788 |........ 6,746,743 [ovvvviiiiiiinns foeeenn (11,499) oo |eeees (11,499) |.ooeeeeeeeeeiees s 6,735,244 |..oovvviiiiiinnn fornnns (27,244) |....... (27,244) |........... 250,982 |. 03/15/2026 . |2.C FE ....
Ohio Valley Electric Corp Sr Nt 5.900%
LBTTT3#-AE-0 | 02/15/26 ooovvveieieieiiiiiiiee . 06/15/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 416,315 |ooooeeeees 416,315 [o..oeeeeee 419,216 |........... 416,615 |t |t (R0 N I RN [RL0) N R AT L Lo L P 12,281 |. 02/15/2026 . (2.C ........
Ohio Valley Electric Corp Sr Nt~ 5.900%
LBTTT3#-AF=T |02/15/26 oooveveeeieiiiiiiiiiee . 06/15/2025 . | Redemption 100.0000 ...ouun fornnmnniiiii foeeiins 104,845 |........... 104,845 |........... 104,845 |........... 104,845 | e e e o e 104,845 . 02/15/2026 . |2.C FE
Ohio Valley Electric Corp Sr Nt 5.900%
LBTTT3#-AG-5 |02/15/26 ooovvveiiieiiiiiiii . 06/15/2025 . | Redemption 100.0000 . .. 105,680 .... 105,680 .... 105,680 |.......... 105,680 |.... ... 105,680 |.. . 02/15/2026 . (2.C ........
..68902V-AH-0 |Otis Worldwide Corp Sr Nt ~ 2.056% 04/05/25 [. 04/05/2025 . |Maturity .5,000,000 . 04/05/2025 . [2.B FE ..
Penn National Gaming Inc Sr Nt  5.625%
.. 707569-AS-8 | 01/15/27 .covvvviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeee . 05/08/2025 . |Morgan Stanley & Co LLC ......... |eeeeeevvviniininnnns fornennnnne 54,248 |............55,000 |............57,189 |............ 55,020 . 01/15/2027 . [4.C FE ..
..731020-AA-4 |Polar Tankers Inc Nt ~ 5.9561% 05/10/37 ....... . 05/10/2025 . | Various .. 442,762 ..443,815 |.... . 05/10/2037 . [1.F FE .
..74340X-BK-6 |Prologis LP Sr Nt ~ 3.250% 10/01/26 .......... . 05/08/2025 . | Goldman Sachs & Company . 1,968,400 .1,993,063 |.... (25,955) . 10/01/2026 . [1.F FE .
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Teachers Ins & Annuity Assn Sub Nt  6.850%
..878091-BC-0 | 12/16/39 ..ooovveiiiiiiiiiiii . 06/24/2025 . | Security Withdraw .........cccoes fevvvvvvniinnnnnnnnns fonnns 5,650,631 |........ 5,000,000 |........ 5,668,950 |........ 5,664,539 |...ooovviiiiinnn fornnnns (13,909) |ooeeeeeeieeeeees |eeees (13,909) |oeeeeeeeeeeeeees e 5,650,631 [oooeiiiiiiiiiies e e e 178,861 . 12/16/2039 . |1.D FE ....
Teachers Ins & Annuity Assn Sub Nt
..878091-BG-1 05/15/50 ... . 06/20/2025 . | Security Withdraw ..4,5%,187 |........ 7,024,000 |........ 4,576,417 |.... ... 18,770 | B (V) U 4,595,187 |.. ...138,431 |. 05/15/2050 . 1.D FE ....
Toyota Motor .400%
..BO236T-EN-1 |04/14/25 .....oooeiiiiiii . 04/14/2025 . |Various .......cceeevvnmnnnnnnnnnnns foverennnnnnnnnnnnns fornn 9,000,000 |........ 9,000,000 |........ 8,978,310 |........ 8,999,023 |....covviiiiiins foriiiiininns L7/ O RN 7/ O AR 9,000,000 |oeveveiiiiienns fevviriiiiiiiiens foiiiiiiiiiiinn o 163,000 |. 04/14/2025 . [1.E FE ....
Transcontinental Gas P L Corp Sr Nt  7.850%
..893574-AH-6 | 02/01/26 ..ovvvvvviiiiiiiiiiiiiiiiiieieeeeeeees . 05/08/2025 . | Jane Street Advisors ............ |oeeeevverieiiiiinns founnnnns 304,464 |.......... 300,000 |........... 378,361 [ouvnnnnnne ST R A <+ PR RO ¢ 38 ) I AR RN 306,846 |...oooeiiiiiiins |eeeeens (2,382) |-.ovnnnn (2,382) |.oeeeennnnn 18,186 |. 02/01/2026 . |2.A FE ....
Transdigm Group Inc Sr Sub Nt  5.500%
..893647-BL-0 | 11/15/27 ovvvvvviiiiiiiiiiiiiiieiieeeeieee . 06/19/2025 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 2,272,000 |........ 2,272,000 |........ 2,329,187 [........ 2,268,202 [..ovvvvuuininnnn e 559 Lo 0889 [ [, 2,268,851 . 11/15/2027 . [4.C FE ....
..905581-AR-5 |Union Carbide Corp Deb  7.500% 06/01/25 .... |. 06/01/2025 . |Maturity .. . 3,000,000 ..3,000,000 ..3,130,170 |. .3,004,405 |. K .3,000,000 K . 06/01/2025 . 2.B FE ....
..911365-BG-8 |United Rentals Inc Sr Nt ~ 4.875% 01/15/28 . |. 06/20/2025 . |Various .........cccccvvvvvvviinenns foeveeeeeninnnnnnnnns |oeees 8,331,361 |........ 8,416,000 |........ 8,430,760 |........8, 417,436 |...ooooeeiiinins |oenenee s (99) | [ (991) [ s 8,416,444 |.. . (85,083) |.... . 01/15/2028 . |3.A FE
United Rentals Inc 2nd Lien 3.875% 11/15/27
LOT1365-BU-5 [ ceveeee e . 06/06/2025 . | Goldman Sachs & Company ......... |oeeeereeeevvnennnnns fooneenens 587,250 |...eeeen. 600,000 |.......... 600,000 |.......... 600,000 |..vvvvvrrnnnnnnn forviiiiiins oo e e e 600,000 |..coovvviiiiinns fovenns (12,750) . 11/15/2027 . [3.A FE ....
Verizon Communications Inc Sr Nt 2.625%
.. 92343V-DD-3 | 08/15/26 ... . 04/23/2025 . | Call 100.0000 . 1,000,000 ..1,000,000 ..1,020,270 |. .1,005,178 |. .1,004,211 (4,211)|. . 08/15/2026 . 2.A FE ....
..92552V-AK-6 |Viasat Inc Sr .625% . . 05/02/2025 . | Call 100.0000 ... . 5,250,000 ..5,250,000 ..5,370,938 |. .5,250,000 |. .5,250,000 K . 09/15/2025 . [5.A FE ....
..92552V-AL-4 |Viasat Inc 1st Lien 5.625% 04/15/27 ... |. 05/08/2025 . | Jefferies & Company Inc ... ... 54,460 . . 04/15/2027 . |3.C FE
Vistra Operations Co LLC Nt 5.125% 05/13/25
2 92840V-AL=6 | .errenieieiii e . 06/13/2025 . Maturity ..ooooovvviiiiiiiiiiinines e o 6,000,000 |........ 6,000,000 |........ 5,988,480 |........5,998,504 |..ccooovriiiinns o 1,496 |oiiiiiiiiiiins e 1,496 | e 6,000,000 |.. ...163,750 |. 06/13/2025 . [2.C FE ..
..931142-ED-1 |Wal-Mart Stores Inc Sr Nt ~ 3.550% 06/26/25 |. 06/26/2025 . |Maturity ........ccoovriiiiiniiiiis v |oees 10,000,000 |...... 10,000,000 |........ 9,971,200 |........9,997, 771 [ooiiiiiis [eeennn2,229 | 2,229 e fovees 10,000,000 |.. .. 177,500 |. 06/26/2025 . [1.C FE .
Waste Management Inc Sr Nt ~ 3.875% 01/15/29
L94106L-BZ-1 | eeeeeeiiiiiieee . 06/25/2025 . | Tax Free Exchange ............cce. foeeeeevvvvvniiiiinns fonennnns 718,115 |[.......... 790,000 |........... 706,975 |........... 709,577 |ooeeeviiiiiiiins 8,539 [ feennnnn8,589 [ s AL T AU A (RN R, 28,912 |. 01/15/2029 . |1.G FE ....
Weingarten Realty Inv Sr Nt  3.850% 06/01/25
B s . 06/01/2025 . |Maturity .....oeeeveemmmmnnnnnnnnnnns foveeiiiiiiiiiiiiins foeene 5,000,000 |........ 5,000,000 |........ 4,961,650 |........ 4,998,109 [ooevvvevevennnnn fooeeennnn 1,891 [ 189 | [ LR[040 U A R RN 96,250 |. 06/01/2025 . |2.A FE
..94974B-FY-1 |VWells Fargo & Co Sr Nt  4.100% 06/03/26 .... [. 05/08/2025 . |Wells Fargo Securities LLC .... |..ooeeiiininiins |oees 22,846,130 |....... 23,000,000 |....... 22,976,310 |....... 22,996,558 |....ccoeiiiiiies oo 834 | [ 834 i 22,997,392 [oeeiiiiiiiiinns |oeenns (151,262) |...... (151,262) |........... 408,633 |. 06/03/2026 . |2.B FE
Wiheeling Power Co Sr Nt Ser B 3.700%
..96316#-AC-7 |06/01/25 ...evvvvviiiiiiiiiiiiiiiiiiiiieeeeeeeeees . 06/01/2025 . |Maturity R 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |..evvvvvvrirenns forvvvvnnnnnnnnnn forvis fo e e 10,000,000 |.. .. 185,000 |. 06/01/2025 . [2.A ........
..963320-AT-3 | Whirlpool Corp Sr Nt ~ 3.700% 05/01/25 . . 05/01/2025 . |Maturity ..... 15,000,000 .15,000,000 . 14,984,550 |. 14,999,412 |. 15,000,000 | 277,500 |. 05/01/2025 . |2.C FE ..
..963320-BA-3 | Whirlpool Corp Sr Nt ~ 5.500% 03/01/33 . . 06/11/2025 . | Jefferies & Company Inc ..4,059,000 .. 4,055,509 |. .4,056,089 |. . .4,056,216 (191,894) |. (191,894) |.. 174,026 |. 03/01/2033 . [3.A FE ..
..963320-BC-9 |Whirlpool Corp Sr Nt  5.750% 03/01/34 ....... . 06/10/2025 . | Stifel Nicolaus & Co InC ....... feeeeeeveevennnnnnnns onnnnn.2,258,623 |........ 2,379,000 |........ 2,373,790 ... 2,374,146 [oeeeennnnnnnnin oo 180 | e 180 [ e 2,374,326 |..evvvveeinnnnnn founne (115,704) |...... (115,704) ...106,394 |. 03/01/2034 . [3.A FE ..
Wisconsin Energy Corp Sr Nt  3.550% 06/15/25
..976657-AL-0 |... . |- 06/15/2025 . [Maturity ......oooooeeeiniiii [ ... 2,640,000 |........ 2,640,000 |........ 2,704,891 |........2,643,651 [.... ... (3,651) ] L (3,651) | s PACZIUN V[V R R . 06/15/2025 . |2.A FE
..98389B-AR-1 | Xcel Energy Inc Sr . . 06/01/2025 . |Maturity ..... 21,000,000 .21,000,000 .21,143,850 |. 21,007,442 |. .(7,442) | ..(7,442) [ . 06/01/2025 . |2.B FE
..98389B-AU-4 |Xcel Energy Inc Sr Nt  3.350% 12/01/26 ..... . 05/08/2025 . | Deutsche Bank Capital .. 979,900 ..1,000,000 ..998,060 ..999,577 |. .76 ....76 . (19,752) |. (19,752) |.. . 12/01/2026 . |2.B FE
..U5007T-AA-3 |Kosmos Energy Ltd Sr Nt  7.125% 04/04/26 ... |. 04/09/2025 . |Direct .. .. 184,000 . 200,000 194,750 ..196,933 |. . (13,566) |. (13,566) |.. . 04/04/2026 . |4.B FE
. 000000-00-0 |Tullow Oil Plc 1st Lien 10.250% 05/15/26 ... |. 04/09/2025 . |Direct .. R R oo |ee... 1,200,500 1,067,339 |.... , ......(393,612) |...... (393,612) . 05/15/2026 . |5.A FE
. 000000-00-0 |Tullow Oil Plc 1st Lien 10.250% 05/15/26 ... [. 05/15/2025 . |Call ~  100.0000 .........ccoven |oerereennennnnnnnnns |oeeeeennns 54,000 |............54,000 [............52,178 [............ 52,587 |eeeiiiiiiiiiins e, LK I O A, 303 |oeveiiiiiiiiiins e 52,980 fouiiiiiiiiiiiinn o, 1,020 |.......... 1,020 . 05/15/2026 . |5.B FE
Arabian Centres Sukuk Il Sr Nt  5.625%
. 000000-00-0 [ 10/07/26 .....evvvvvvvvrrnnnnrnininiiiiiiiiiininananns . 06/18/2025 . |Direct ....coeviiiiiiiiiiiinn fervrniiniiiniiiiiins foiiin, 817,180 |[.......... 865,000 |........... 786,964 |........... 814,217 | |t 1,323 | o 1,323 | 825,539 [ e, (8,359) |......... (8,359) . 10/07/2026 . [3.C FE ....
Endeavour Mining Plc Sr Nt~ 5.000% 10/14/26
. 000000-00-0" | +evvunreeeeerruneeeeeeriie e et . 06/02/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 2,269,000 |........ 2,269,000 |........ 2,010,651 |........2,117,858 |[.... 238,215 | k33,215 i 2,151,072 |.. L117,928 |....... 117,928 . 10/14/2026 . [3.C FE ..
. 000000-00-0 |Leviathan Bond Ltd Sec Nt ~ 6.500% 06/30/27 |. 06/12/2025 . |Direct .. . 1,246,798 ..1,280,000 1,321,422 |. 1,291,009 |. (3,110) |. K . 1,287,899 . (41,101) |. (41,101) |.. . 06/30/2027 . [3.C FE ..
. 000000-00-0 |Veon Holdings BV Sr Nt  3.375% 11/25/27 .... . 05/07/2025 . |Direct .. X .. 653,406 ..725,000 ..730,636 |. ..729,762 |. (612) |. .729,150 L (75,743) |. (75,743) |.. . 11/25/2027 . (3.C FE ..
. 000000-00-0 |DTEK Finance PLC Sr Nt ~ 7.000% 12/31/27 .... |. 06/30/2025 . |Redemption 100.0000 ....... ..1,363 ....1,363 904 |.... ....802 ... 282 | 1,363 | e K . 12/31/2027 . |6. FE .....
Turkiye lhracat Kredi Bankasi Sr Nt~ 7.500%
. 000000-00-0 |02/06/28 ........cevvvrriiiiiiiiiiiiiiiiiinieieeeeees . 06/11/2025 . |Direct ...eeveeieiiiiiiiiiiiiiiiiiins feeveeiiiiiiiiiiiiens foeeens 1,042,938 |........ 1,025,000 |........ 1,083,328 [ oo s (7)) IO (7)) FO 1,033,008 |.oooveiieiiieees Joeeeeenns 9,930 |..eeennnn 9,930 . 02/06/2028 . [3.C FE ....
Energean Israel Finance Sec Nt  5.375%
. 000000-00-0 |03/30/28 ... . 06/18/2025 . |Direct .....eveuuiiiiiiiiiiiiiiiiiins fereeiiiiiiiiiiiiines feeens 1,648,088 |........ 1,785,000 |........ 1,762,864 |........ 1,764,643 |...ooooovininins fonnnnnnnn 1,963 [oninniiiiiins [ 1,083 | s 1,766,606 |......cceevveenn founee (118,519) |...... (118,519) . 03/30/2028 . [3.C FE ....
Eastern & Southern .
. 000000-00-0 |06/30/28 .......eevvvriiiiiiiiiiiiiiiiiieieeeeeeeeees . 05/27/2025 . |DiTect ....eeueiiiiiiiiiiiiiiiiiiiins feeveeiiiiineiiiiiees feeienn 313,688 |....ccee.nn 350,000 |........... 208,263 |...........315,980 [.cccoiiiiiiiiis | 30408 | [ 30498 [ e 319,479 (5,791) . 06/30/2028 . [3.A FE ....
Medco Oak Tree PTE Ltd Sr Nt  8.960%
. 000000-00-0 |04/27/29 ... . 04/09/2025 . .. 241,250 250,000 259,625 |.... .259,568 |.. (18,318) . 04/27/2029 . [3.C FE ....
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. 000000-00-0 |MARB BondCo PLC Sr Nt ~ 3.950% 01/29/31 ...... . 05/07/2025 . |Direct .. . 1,670,900 |........ 1,925,000 .1,602,661 ....14,972 | 1,617,634 |.. ...53,266 |.... . 01/29/2031 . [3.A FE ....
. 000000-00-0 |MC Brazil Dunstrm Nt 7.250% 06/30/31 . . 04/03/2025 . |Direct .. ..877,387 ..1,100,172 . 871,601 L1317 ). 878,917 (1,530) |. . 06/30/2031 . [4.A FE ....
. 000000-00-0 |MC Brazil Dunstrm Nt ~ 7.250% 06/30/31 . . 06/30/2025 . | Redemption 100.0000 . L4, ...41,266 ...33,661 |. ..7,605 | LA1266 | e K . 06/30/2031 . [4.A FE ....
. 000000-00-0 |Agrosuper SA Sr Nt ~ 4.600% 01/20/32 . . 06/24/2025 . |Direct .. 1,095,630 ..1,180,000 1,025,938 |.. ..8,359 | . 1,034,296 61,334 . 01/20/2032 . 3.A FE ..
Star Energy Geothermal 1st Lien 6.750%
. 000000-00-0 |04/24/33 . 04/24/2025 . | Redemption 100.0000 . L ATT ) . 04/24/2033 . |3.C FE
. 000000-00-0 |BRF SA Sr Nt  5.750% 09/21/50 .. |- 06/30/2025 . [Direct . 09/21/2050 . |3.B FE
AES ANDES SA Jr Sub Nt Fix to Float 04/25
. 000000-00-0 |6.350% 10/07/79 ...evvvvvvvvrnnnnnnnnnnnninnnnnnnnns . 04/01/2025 . | Call 100.0000 ...evvevnennnnn fooreeeiiiiiieeeeeees oo 578,000 |.......... 578,000 |........... 543,207 |........... LZECTRCK: N U N LT R R A R R 543,353 |oooeiiiiiiiiiins e 34,647 . 10/07/2079 . 3.B FE ....
UPL Corp Ltd Sub Nt Fix to Float 05/27/25
. 000000-00-0 |5.250% Perpet. .....ccccceemmmmmnmnnnninniniiinnne . 05/27/2025 . | Call 100.0000 ...evvvvennennn fooeeeeeiiiiiieeeeens s 2,876,000 |........ 2,876,000 |........ 2,260,030 |........ 2,260,030 [ovevevevennnnnnn foreiiiis e e e e 2,260,030 [ooooiiiiiiiiiins oo 615,970 . 01/01/9999 . [4.A FE ....
AES Panama Gerneration HL Sr Nt~ 4.375%
..00109A-AB-3 |05/31/30 coeevvieiiiiiiiiiieiieeieeee . 05/31/2025 . | Redemption 100.0000 . ... 18,359 ....6,941 |.... . 05/31/2030 . [3.A FE .
..00913R-AD-8 |Air Liquide Fin Sr Nt ~ 2.500% 09/27/26 ..... . 05/08/2025 . | Toronto Dominion . 4,387,680 4,496,734 |.... (109,705) |.... . 09/27/2026 . 1.F FE ..

Altice Financing SA Sec Nt 5.750% 08/15/29

. 08/15/2029 .
. 05/02/2034 .

. 06/27/2025 . [Direct
. 04/07/2025 . [Direct ..

951,702

R . (68,743) |.
.1,367,501

.. 31,561

..02154C-AH-6 | ...
..03718N-AC-0 [Antofagasta Sr X
Azule Energy Finance PLC Sr Nt

..1,206,000
........ 1,375,000

..05501Y-AA-6 | 01/23/30 . 06/05/2025 . [Direct 794,000 |... 794,000 |.... . eeeeeeee.. 794,000 .. . (30,215) |....... (30,215) . 01/23/2030 . [4.B FE ..

..05578D-AX-0 |BPCE SA Sr Nt  3.375% 12/02/26 .. . 05/08/2025 . [Barclays Capital Inc ......cccooe |oevvveeneciiiinnnns |00nnn2,944,770 |oeeee 3,000,000 |........ 2,970,840 |........2,993,602 |....cccrnninnns fovvnn 1,142 | 1142 | e 2,994,743 |. . (49,973) |....... (49,973) . 12/02/2026 . [1.E FE ..
Banco do Brasil (Cayman) Sr Nt  6.000°

..059578-AK-0 | 03/18/31 ..o . 04/01/2025 . [Direct .. .. 900,000 ... 885,661 . 886,988 |.... . 03/18/2031 . |3.B FE

..05971A-AG-6 |Banco BTG Pactual Sr Nt  2.750% 01/11/26 ... |. 04/01/2025 . |Direct .. 975,000 950, 141 ..969,332 |.... . 01/11/2026 . |3.B FE
Banco Mercantil De Norte Jr Sub Nt ~ 8.750%

..05971P-AE-8 |Perpet. ....cceeeiiiiiiiiiie e . 06/17/2025 . [Direct ...cceeveeeeeiiiiiiiieeiiis foeiieeee e oo 912,275 |.......... 910,000 |.......... 910,000 |.......... 910,000 [-evvvvreeiiii feereeiiiiieeees feveeeeeeiiie oo o s 910,000 |-..evveeennnee . 01/01/9999 . |3.C FE ....
FIEMEX Energia - Banco Actinve Sec Nt

..05974E-AA-8 | 7.250% 01/31/41 ..oooiiiiiiiiiiiiieee e . 06/11/2025 . [Direct ...cceeveeeieiiiiiiieeiiis e oo 674,475 |.......... 671,119 |.......... 671,119 |.......... 671,119 | fooreeiiiiieees e e o s 671,119 | . 01/31/2041 . |2.C FE ....

Biocon Biologics Global 1st Lien 6.670%

..090978-AA-5 | 10/09/29 . 06/25/2025 . [Direct .. ..190,000 ... 200,000 198,082 |...........198,158 |.... ....108,318 |.. .. (8,318) |........ (8,318) . 10/09/2029 . 3.B FE ..

..10554T-AJ-4 |Braskem SA St Nt ~ 8.000% 10/15/34 . . 06/05/2025 . [Direct .. . 1,278,750 ..1,500,000 ..1,500,000 |........ 1,500,000 |.... .1,500,000 |.. (221,280) |...... (221,250) . 10/15/2034 . 3.B FE ..
C&Wl Senior Finance LTD Sr Nt 9.000%

L 12665M-AA-0 | 01/15/33 . . 05/08/2025 . [Direct ....ccevveeiiiiiiiiiiiiiiiis i e 267,000 |.......... 267,000 |.......... 267,000 |.evveeiieeiiiiinns oo feis e e e e 267,000 |.ooooniiiiienns [ e e 5,874 |. 01/15/2033 . |4.A FE

..201281-AA-0 | JSCB Agrobank Sr Nt 9.250% 10/02/29 ........ . 04/02/2025 . [Direct ....cceveeeeiiiiiiiiieeiiis oo oo 1,040,000 |........ 1,000,000 |........... 990,230 [eveeennnne 990,623 [eeeeeiiiiiiies oeiiieeens 397 oo e 397 [ e 991,020 [oevveeeiiiiins e 48,980 |........ 48,980 |............ 46,507 |. 10/02/2029 . (3.C FE
CIA De Minas Buenaventura-ADR Sr Nt  6.800%

.. 204448-AB-0 | 02/04/32 .....oeeiiiiiiiiiiee s . 04/10/2025 . [Direct ....cceveeeeiiiiiiiiieieiin oo oo 1,366,775 |........ 1,385,000 |........ 1,362,383 [ooeeeieiiiiieiiie foreeiiiiiis s 446 oo s 446 oo e 1,362,829 |ooooiiiiieeeees [ 3,946 |.......... 3,946 |............ 16,821 [. 02/04/2032 . |3.C FE ....
EcoBank Transnational Sr Nt 10.125% 10/15/29

L 2T8BIP-AC-T | eeeeiiiiiiii e . 06/26/2025 . [Direct ....cceveeeieiiiiiiiiiiiiiis oo oo 915,563 |.......... 900,000 |........... 891,396 |.......... 891,687 [ceeeeiiiiiiins oo 861 [ o 661 [ s 892,348 |.oooiiiiiiiiees feiieeens 28,214 |......... 23,214 |...ooeeeeen. 63,103 |. 10/15/2029 . [4.C FE ....
Embraer Netherlands FINA Sr Nt ~ 5.980%

..29082H-AE-2 | 02/11/35 .. |- 04/07/2025 . |Direct .. . 1,111,655 ..1,115,000 L1821 1,111,561 . 02/11/2035 . |2.C FE

..34955X-AB~7 |Fortebank JSC Sr Nt 7.750% 02/04/30 ... . 06/24/2025 . [Direct .. 798,000 . 800,000 . 791,888 |. 791,888 . 02/04/2030 . |3.C FE

..40055C-AA-1 | Grupo Nutresa SA Sr Nt ~ 8.000% 05/12/30 . 06/03/2025 . [Direct . 1,286,250 ..1,250,000 ..1,250,000 |. . 1,250,000 . 05/12/2030 . |3.A FE

..44963H-AC-9 | IHS HOLDING LTD Sr Nt 7.875% 05/29/30 ..... . 05/14/2025 . [Direct .. . .. 640,000 632,320 |.... ....632,843 |.. . 05/29/2030 . |4.A FE

India Vehicle Finance Sec Nt 5.850%

..45410K-AA-2 | 03/25/29 ... . 04/11/2025 . |Redemption 100.0000 ....... ...60,000 ...59,550 |.... ..60,000 |.. . 03/25/2029 . (2.C FE ....
Ingersol I-Ran .500%

.. 456873-AE-8 |03/21/26 .......evvviiiiiiiiiiiiieciee s . 05/08/2025 . [ Jane Street Advisors .... . .... 100,000 104,268 |.......... 100,777 |.... ....100,520 |.. .. (1,356) |.... . 03/21/2026 . |2.A FE

..46128\I-AT-8 | Inversiones CMPC SA Sr Nt  6.125% 02/26/34 |. 06/11/2025 . | Direct . 1,032,688 ..1,025,000 ..1,021,372 |........ 1,021,601 1,021,727 |.. .. 10,961 . 02/26/2034 . |2.B FE
JBS USA/Food/Finance Sr Nt 5.500% 01/15/30

L AB590X-AL-0 | .eeiiiiiiiiie e . 05/01/2025 . [Call 102.7500 ... [ e 713,085 |........... 694,000 |........... 704,309 |........... 701,391 i [ (754) [eeeeeeiiiiiins oo (754) [oveeeeiiiiis oo 700,637 | [ (6,637) |........ (6,637) [oeeeennnnen 49,409 |. 01/15/2030 . |2.C FE ....
Medco Maple Tree PTD LTD Sr Nt  8.960%

L.BBAOTH-AR-T | 04/27/29 ... . 04/09/2025 . [Direct ....cceeveeiiiiiiiiiieeeiis oo oo 1,062,039 |........ 1,100,000 |........ 1,100,247 |........ 1,100,304 |..ooveeeiiiiin e (76) |+eeeeiieeeeees [ (76) [oeeeeeiineiees Joeiees 1,100,228 [ooeeeeeiiiiies o (38,189) |....... (38,189) |.....eveeee 44,626 |. 04/27/2029 . [3.C FE ...

..65200D-AB-9 | Nexa Resources SA Sr Nt  6.750% 04/09/34 ... |. 06/11/2025 . |Direct .......ccoovvveeeeiiiineieens Joveeviiiiiiiiiniin Joveeenn 676,000 |.......... 650,000 |........... 649,955 |........... 649,957 [o.oviviiiiiiiies v 2 | o, 2 | foriiien 649,958 |....ooiiiiiiiis foouinnn 26,042 |......... 26,042 |............ 29,616 |. 04/09/2034 . [2.C FE ....




12’603

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

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Pertamina Geothermal Energy Sr Nt  5.150%
..B937TV-AA-T |04/27/28 .ooovveeiiiiiiiiiiiii . 05/07/2025 . |Direct ...cooeviiiiiiiiiinn fervveniniieniiiiiins foiin, 873,828 |.......... 870,000 |.......... 878,700 |........... 876,024 |.........oooeits |eeeeinnnns (515D PO N (515D PO N 875,425 [ovvvvvvvriiinnn fonnnnns (1,597) |........ (1,597) |.eeeeees 23,772 |. 04/27/2028 . |2.C FE ....
Philips Electronics NV Ser A Deb  7.125%
..718337-AB-4 |06/15/25 ... . 05/15/2025 . |Maturity ......ccovvvvnniinininiinns fonennnniiiiiiiiinns foen 3,000,000 |........ 3,000,000 |........ 2,920,020 |........2,997,473 [ooiiiiiiiiiins foeeeennnnn 2,527 | 2,527 s [, 3,000,000 |.. . 05/15/2025 . [2.A FE ....
Philips Electronics
L T18337-AC-2 [ eeeiieee e . 06/15/2025 . Maturity ..ooooovvvniniiiiiiiinines e o 1,000,000 |........ 1,000,000 |........ 1,085,000 |........ 1,002,542 [ooeeniniiiins oo (2,542) [onnniins oo (2,542) oo oo 1,000,000 [.evvvvvrveennnnn fonnnnnniiiiiis foeiiis e 38,750 |. 05/15/2025 . |2.A FE ....
Sable Intl Finance Ltd Sec Nt  7.125%
LTBET12-AK-6 | 10/15/32 oo . 04/24/2025 . |Direct ...ccoviiiiiiiiiiiiiinn ferveiiiiiiineiiiinns fo 1,947,500 |........ 2,000,000 |........ 2,003,563 |........ 2,003,411 [oviiiiiiies oo [REL) T RSN (L) T R 2,003,237 [oeevvvvvinnnnnnn fornnnne (85,737) |....... (55,737) |-eeeeennnn 79,958 |. 10/15/2032 . |3.C FE ....
Sael Ltd Group Issuers 1st lien 7.800%
L.T8637M-AA-6 | 01/31/31 oovriiiiiiiiiiiiiiiiiiiieeeeee . 04/30/2025 . | Redemption 0.0000 ...ovvn fervrrnmrnnnnnnnninns foriiiiiiin o e [ L ) O e Y S N 1,214 |. 01/31/2031 . [3.A FE ....
Shire Acq Inv Ireland DA Sr Nt 3.200%
..B2481L-AD-1 |09/23/26 ..coooeeieeieiiii . 05/08/2025 . |Morgan Stanley & Co LLC ......... |eeeeevvvvivnnnnnnnns fonns 26,029,09 |....... 26,500,000 |[....... 26,468,465 |....... 26,493,826 |....covvvviiinns fornnnnnnns L3 I PO RN L3 I PO RN 26,495,058 |....ooooviiiiins oenns (465,963) |...... (465,963) |........... 532,356 |. 09/23/2026 . [2.A FE ....
Sociedad Concesionaria Auto Sr Nt~ 6.223%
..83363R-AA-5 | 12/15/26 .oooiiiiiiii . 06/15/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 600,000 |.......... 600,000 |.......... 600,000 |.......... 600,000 |..vvvvvrrnnnnnnn forviiiiiins oo e e e 600,000 |..oevviriiiiinns fevvveereiriinens feviiiiiiiiii [, 19,743 |. 12/15/2026 . [1.G FE ....
Telstra Corp Ltd Priv PI Nt 3.125% 04/07/25
L BT9BIN-AD-7 | eevreneeeeeiie e . 04/07/2025 . |Maturity ...oooovvviiiiiiiiiinnnens o o 25,000,000 |....... 25,000,000 |....... 24,547,450 |....... 24,983,490 |...ooooeiiiiinns e 16,510 [oovvvvviiniiinn foeeens 16,510 [ouvvvvvvinnninn oo N 0 O P 390,625 |. 04/07/2025 . |1.G FE ....
Total Play Telecom 1st Lien 11.125% 12/31/32
. 89157P-AD-0 | .evreneeeiiiie e . 05/08/2025 . |Direct .. .... 630,000 574,584 |.... .575,834 |.. . 12/31/2032 . |4.C FE
Trident Energy Finance Sr Nt 12.500%
..89616M-AB-6 | 11/30/29 ....oooeiiiiiiiiiiii . 05/15/2025 . |Direct .. .. 376,350 390,000 389,967 |.... ....389,998 |.. . (13,648) |....... (13,648) . 11/30/2029 . 4.C FE ..
..92243X-AL-5 |Vedanta Resources Sr Nt ~ 9.850% 04/24/33 ... . 06/04/2025 . |Direct . 1,561,338 .. 1,655,000 ..1,653,610 |. .1,654,319 . (92,982) |. (92,982) |.. . 04/24/2033 . [4.B FE ..
..97810L-AA-7 | WOM Mobile Spa 1st Lien 12.500% 04/01/31 ... [. 04/03/2025 . |Direct .. .. 633,027 629,878 629,878 |.... ....629,878 |.. .3,149 . 04/01/2031 . [5.B Z .....
Bunz| Fin PLC Gtd Sr Nt Ser A 4.050%
..G1696#-BB-1 |06/15/25 .....ooeeeeiiiiiii . 05/15/2025 . |Maturity ......oevvvveviinniniiininns fonennnniiniiniiiins foen 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |.oevvvvvveininns forvvvvnvnnnnnnnn o fo e e 11,000,000 . 06/15/2025 . [2.A ........
Meter Serve (Holdco2) Ltd Sr Nt IFM  5.570%
..G8729%-AC-0 |03/31/40 oovvviiiiiiiiiii . 06/30/2025 . | Various .......cceeeunrnnnnnnnnnnnns foveenenninninninnns fooi, 329,568 |........... 329,568 |........... 295,536 [..evvveens X P A 14,201 |oovveeenes 329,568 . 03/31/2040 . |2.B PL
..L4R020-AA-8 |Guara Norte Sarl Sec Nt ~ 5.198% 06/15/34 ... . 06/15/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 121,683 |........... 121,683 |.......... 107,178 |........... 108,755 |ovvvvvvvviiiiens fevvnnnns 12,927 | e 12,927 | e 121,683 . 06/15/2034 . |2.C FE
Minerva Luxembourg SA Sr Nt 4.375% 03/18/31
CLBA0IP-AU-2 | e . 04/09/2025 . |Direct L T,946 |l 878,000 |........... 724,068 |..........758,746 |.occoveiiiiiiins foennnnnnnd,360 founnniiiiiiiiin o360 | | 758,106 |.. .21,554 |. 03/18/2031 . [3.B FE .
..N4281@-BV-6 |Konink!lijke Vopak NV Nt ~ 3.890% 06/19/25 ... [. 06/19/2025 . |Maturity 16,000,000 |...... 16,000,000 |...... 16,000,000 |...... 16,000,000 |..evvvvvrevnnnns forvvvvnnnnnnnnnn o fo e e 16,000,000 |.. ...311,200 |. 06/19/2025 . [2.B ........
Cometa Energia SA 1st Lien  6.375% 04/24/35
L P29853-AA-9 | e . 04/24/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,000 |[..oevevennns 15,000 [oeeennnne 13,594 |............ 13,738 |ooeeeeeeeeiiiies e 1,262 [ [ 1,262 | e 15,000 [vvvvvvvvvnnnnns fornnnniniiiiiis foii e 478 |. 04/24/2035 . (2.C FE
GNL Quintero HoldCo Sr Sec Nt Blackrock
..P40028-AA-9 |6.519% 06/30/29 .....oovvviiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...oven founnnnnnniiiiinn oo 1,100,000 |........ 1,100,000 |........ 1,087,953 |........ 1,090,178 |ooeeeeeieieeiins [ 9,822 [ [l 9,822 | s 1,100,000 [evvvvvvevennnnn fornnnnniiiiiins foeiis e 36,850 |. 06/30/2029 . |2.B ........
YPF Sociedad Anonima Sr Nt 6.950% 07/21/27
CPIBIMI-BLAA [ e . 06/03/2025 . |Direct ..oveviiiiiiiiiiiiiiiiinnes e feens 1,333,300 |........ 1,340,000 |........ 1,202,650 |........ 1,235,978 [oooeeeeeiieees | 15,514 | [l 15,614 [ [ 1,251,493 [ovvviiiiiiiinnn fonnnnns 81,807 |........ 81,807 [....uvvenn. 80,971 |. 07/21/2027 . (5.B FE
Greenko Power 11 LTD Sr Nt 4.300% 12/13/28
L VBBEGM-AA-S [ e . 06/13/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 106,088 |.......... 106,088 |............ 96,089 |............ 49,830 |oeeiiiiiiiiiens | 8670 | [l 8UB70 [ e QLLVLCTOLT T PR U R R 2,281 |. 12/13/2028 . |3.B FE
Medco Bel| PTE Ltd 1st Lien 6.375% 01/30/27
L Y5B607-AA-5 | ceereeeee e . 05/06/2025 . |Direct ..cooviiiiiiiiiiiiiiiiiineees e [ 1,396,500 |........ 1,400,000 |........ 1,328,211 |........ 1,352,008 [.coeeeieiiiiiees oo 7,487 s [l 7887 [ s 1,359,496 [..oevvvvvvvnnnnn fonnnnns 37,004 |........ 37,004 |..oovennnns 68,673 |. 01/30/2027 . (3.C FE
Medco Bel| PTE Ltd 1st Lien 6.375% 01/30/27
..Y56607-AA-5 . |- 06/09/2025 . | Cal | 97.0000 ..ooeeeeeeeee [ s 1,076,700 |........ 1,110,000 |........ 1,046,967 |........ 1,068,955 |..ocoevririnnnns fornnnnnnnn 8,094 s [ 8,004 1 | 1,077,049 |.. . 01/30/2027 . |3.C FE
..YX9828-98-0 . 05/16/2025 . |Direct .oocoeeiiiiiiiiiiiiiiiiiiiies fovvviiiiiiiiiiiiiies fonnnns 2,159,125 |........ 2,100,000 |........ 2,113,280 |........ 1,004,835 [..cocoeeiiiiiins fooeeiinnnn (307) [ouvnnnnnnnnnnins foveeiiinns (307) [ouvvnnnnnnnnnne foveeens PREVILCT T R 46,347 |......... 46,347 |.oooeenn... 98,576 |. 07/05/2029 . |3.C FE ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 776,624,453 782,349,138 782,167,131 721,735,675 219 119,559 119,838 14,201 778,187,221 34,032 (2,170,646) |  (2,136,614) 23,841,121 XXX XXX
Medco Cypress Tree PTE 1st Lien  8.625%
..58406V-AA-7 105/19/30 ..ooiiiiiiiiiiiiiiii . 05/12/2025 . |Direct ....cocceiiiiiiiiiiiiiiiiis foveiiiiiiiiiiiiiiies foeeenns 702,649 |.......... 703,000 |........... 696,026 |........oooeeeeeeees v feeeeiiiiiiiiins fovieiiiiiiiiins Lo e e 696,026 [.....oooeeeeiees |oeeeeins 6,622 |.......... 6,622 |......ooeeeeiennn. . 05/19/2030 . [4.A FE ....
0099999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Affiliated) 702,649 703,000 696,026 696,026 6,622 6,622 XXX XXX
Amazon.com Inc Tucson BTS Lease Backed Nt A
..00191#-AA-3 14.095% 08/31/39 ...oovvveieiiiiiiiiiiiiiiiieeeee . 06/30/2025 . | Redemption 100.0000 ....evw fooviiiiiiiiiiiiiiies foeeiinn 77,166 |............ 77,166 ..o 77,166 J.vvvveeeees 77,166 ovvevveeeeeeenee fovvvvvvvvvnnnnne fovviiiiiiiiiiins fovii o e, 77,166 |ovvvvvvvvvennnne fovvviiiiiiiiiins o o 1,317 |. 08/31/2039 . [1.D ........
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CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%
L 12644%-AC-1 | 12/15/26 oo . 06/15/2025 . | Redemption 100.0000 ....... forueveiiniiiiiiiiinn foeennn 267,006 |...........257,006 |...........257,006 |...........257,006 |......oooeiins Joeriniiiiiiiiins foveniiiiiiiiens o s 257,008 | [ e o, 9,319 |. 12/156/2026 . |1.D ........
CTL Cap Tr CTL Ser 2005-6 Orange County
..126446-CC-7 |5.880% 04/05/25 . 04/05/2025 . |Various ... .. 7,456 |. 04/05/2025 . (1.B ........
CVS Caremark CTL Wells Fargo .870%
.. 12665%-AA-9 | 10/10/31 ..ovvviiiiiiiiiiiiiiiiiii . 06/10/2025 . | Redemption 100.0000 ....... ferveeeenneiiiiiiiinn foennnn... 36,668 |............36,668 [............36,668 [............36,668 ...ttt | e e [ e B O O S N 1,203 |. 10/10/2031 . [2.B ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%
.. 126650-BP-4 | 12/10/28 ....oovvviiiiiiiiiiiiiiiiiieeeeeee . 06/10/2025 . | Various .......cceeevvvnnnnnnnnnnnns forveenennnnnnnnnnins forinnnn 129,640 |........... 129,640 |........... 149,501 |........... 135,199 |ooeeeeiiiiiiins |eeeees (5,559) [cvuvnnnniiis foeeeeenn (5,559) [cvvnnniniiiies foeeeiienns e O O N N 3,761 |. 12/10/2028 . [2.B FE ....
CVS Health Corp LBASS PTC Nt ~ 6.943%
.. 126650-B0-2 | 01/10/30 ...vvvvvvvrviiiiiiiiiiiiiiiiiiiiiiiis . 06/10/2025 . | Various .......cceeeuvvnnnnnnnnnnnns forveeennnnnnnnnnnnns fornnnn 756,502 |o.eeeeeens 756,502 [o.vvvennes 702,698 |........... 739,813 [ovvviiiiiins oo 16,689 [....evvvuiiiinn foeeens 16,689 [o..vvvviiiiiiis foeieiinns LT P 21,902 |. 01/10/2030 . |2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 7.507%
.. 126650-BS-8 | 01/10/32 .ovvvvvviiiiiiiiiiiiiiiiiieceeeeeeees . 06/10/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 211,748 | 211,748 |........... 231,494 |........... 219,966 [.vvvviiiiiiinnn foeeennn (8,208) [cuvvvvvvnrnnnnnn foreeenn (8,208) [cuvvvvvvnvnnnnnn foreeeeennn 211,748 . 01/10/2032 . 2.B FE ....
CVS Health Corp ABS PTC Nt ~ 4.704% 01/10/36
L A2665U-AA-2 | eeeei e . 06/10/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 55,119 |........... 55,119 [eeeeeee 55,119 |............ O o e e e o s s . 01/10/2036 . [2.C FE ....
CVS Lease-Bkd PTC Ser 2017 Priv PI Tr
.. 12702%-AA-4 13.901% 10/10/39 .. . 06/10/2025 . | Redemption 100.0000 ....... . 10/10/2039 . (2.B ........
CTL Tr CTL Ser A 2 789
L A27148-AC-2 | 06/15/35 oo . 06/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 92,350 |........... 92,350 |ovevvrrenns 92,350 [oevvnnnnnns L O P SR (RN R ) ) . 06/15/2035 . [1.D ........

CTL Cap Tr 2019-23 Tr NYU-London  3.228%
.. 12726@-A 07/15/30 ...

A-4 . 07/15/2030 .
..22357@-AA-9 | Cox Tower |
A-4

..584,254 1.D.
. 01/02/2040 . |2.B .
2

82,374

..584,254 |.
82,374 |.

. 06/15/2025 . |Redemption 100.0000 ..
. 06/02/2025 . |Redemption 100.0000 .

..224108-A Cox Enterprises Inc CTL  5.720% 06/30/27 ... |. 06/30/2025 . |Redemption 100.0000 ..488,945 ..488,945 |.... . 06/30/2027 . |2.B ........
CTL Cap Tr Ahold CTL Ser 2014-09  4.490%

..22062*-AA-8 | 04/15/29 ... . 06/15/2025 . |Redemption 100.0000 ....... 234,174 234,174 |.... . 04/15/2029 . |2.A ........
Delta Airlines Inc .000¢%

L 247361-2V-3 | 12/10/29 i . 06/10/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 361,753 |.ooceeeeens 361,753 |.....eeee 361,753 |........... 361,753 [oeevieiiiiiiins oo ferieiiiiiis i e 361,753 . 12/10/2029 . |1.C FE ....
Hardwood Funding LLC Sr Nt Ser V. 3.130%

CA1242%-AX-0 | 06/07/25 o . 06/07/2025 . [Maturity .....ooooovvniiiiniiiiiins forniieeeeeiiiiees e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 foeeveeeiiiiiins Jooviniiennenins foreeiiiiiiis i e s 5,000,000 . 06/07/2025 . |1.G FE ....

..502476-AA-4 |LV Stadium Co Sr Sec Nt ~ 3.360% 06/30/45 ... |. 06/30/2025 . |Redemption 100.0000 ....... e 209,109 ... ..209,109 ..209,109 |...........209,109 |.... .209,109 |.. . 06/30/2045 . |2.A PL ....

..62027#-AN-6 | NFL Ventures LP Nt~ 4.010% 04/15/35 ......... . 04/15/2025 . |Redemption 100.0000 . ..647,875 ..647,875 ..631,046 |. ..633,651 .647,875 . 04/15/2035 . |1.E FE .

..63080#-AA-5 |NARA Caves Lease Tr CTL  5.300% 09/15/28 ... |. 06/16/2025 . |Cal 100.0000 . ... 118,741 ... 118,741 . 118,741 118,741 . 09/15/2028 . [1.A ........
RB Investment Associates CTL  7.220%

LTAR2TH-AA-9 | 12/15/28 . . 06/15/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 69,268 |............ 69,268 |............ 69,268 |............ 69,268 |...eeveieiiiiii fereeeiiiiiiiees e [ e e 69,268 . 12/15/2028 . |4.A ........
SC Commercial Mtg Pass Through CTL Ser 2003-1

..78402C-AA-1 |6.835% 11/10/28 ....oeeeiiiiiiiiiiiiieeeeeee . 06/01/2025 . [Various ...........cccceeeeerrenns . 11/10/2028 . |4.A ........
Veteran Affairs Crown Point CTL Ls Fin Tr

..91821*-AA-4 | 5.620% 07/15/31 .. |- 06/15/2025 . |Redemption 100.0000 ....... . 07/15/2031 . [1.A ........
Virginia Commonwealth Universi Sr Nt~ 3.008%

L.92778%-AA-5 | 09/15/49 .....oeiiiiiiiiiie s . 06/15/2025 . |Redemption 100.0000 ....... . 09/15/2049 . [1.A ........
Wells Fargo Bank Northwest NA CTL Ser 2002 CI

..94978#-AT-4 |20  6.650% 08/01/27 .... ... |- 06/01/2025 . | Redemption 100.0000 ....... . 08/01/2027 . |1.D ........
Wells Fargo Bank Northwes s Bkd

..94978#-AU-1 |Ln  7.380% 05/15/32 ...ccvveveiiiiiiiiiieeee . 06/15/2025 . [Various .........cccccvvemeerriiiiins Jooviieeeeeeiieees Joeeinens 178,778 |.......... 178,778 |.......... 187,179 |.......... 181,578 |ooiiieeeies e (2,800) |oiiieciiis [ (2,800) | e 178,778 . 05/15/2032 . [1.B ........
British Airways PTC Ser 2021-1 A PPT  2.900%

..11042C-AA-8 | 09/15/36 ... .. |- 06/15/2025 . |Redemption 100.0000 ....... .. 139,966 139,966 ... 127,660 |.......... 130,010 |.... .139,966 |. . 09/15/2036 . |1.C FE ....

..11042T-AA-1 |British Airways Plc . . |- 06/20/2025 . | Various ... 63,367 ...63,367 ...63,367 |.... ..63,367 |.. . 09/20/2031 . |1.C FE ....
British Airways Plc 1st Lien  3.300%

L 1043X-AA-1 ] 12/15/32 i . 06/15/2025 . [Various ......ccccoeeeveeiiiiiiiiins |oovinieniieiiiiiiies |oeiinnns 388,019 |........... 388,019 [........... 388,019 |........... 388,019 |.ooveeriiiiies foeeiiiiiiis foovieiiiiiiiine o foveeiiiiiiiiis o 388,019 [ovvereiiiiies Jovviiiiiiinnns fovviiniiiiiiins o 6,402 |. 12/15/2032 . |[1.D FE ....

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 11,338,816 11,338,816 11,321,138 11,315,289 23,527 23,527 11,338,816 218,273 XXX XXX
Selectquote Inc 11th Amendment Term Ln Nt 1

. 000000-00-0 | 13.927% 09/30/27 .....evveeeiiiiiiieeaeeiiiieens . 06/19/2025 . |Redemption 0.0000 ..oeees fommmmeeeiiiiiieees o e e s (3,802,244) |..eeveeeiinn e 12,040 [ooeiiiiiiiiies s 12,040 [ooeeeiiiiiiiis oo e o e e 97,486 |. 09/30/2027 . [4.B Z .....

Nice-Pak Products Inc. Term Loan Nt 1
. 000000-00-0 | 18.054% 09/30/27 .....eevereeiiiiiiiiieeiiiiianas . 06/30/2025 . |Redemption 100.0000 ..o foueeeeiiiiiiiieenens foneess 125,000 |........... 125,000 |........... 121,804 |........... 120,934 |ovveeeeiiiiin foeennnne 2,198 | foeeeen 2,198 | [ 125,000 |..eeeeeeeeenes foveeiiiiiiis i foii, 4,999 |. 09/30/2027 . [5.B Gl ....
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Sonny's Enterprises LLC Restated Revolver
. 000000-00-0 |Term Ln Nt 6  9.910% 08/05/28 ................. . 06/13/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 28,506 |............ 28,506 |............ . O O R R RN 28,506 |ievviiiiiiiin Joerrriiiniiiiin e e 471 |. 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
. 000000-00-0 [Nt 1 9.296% 08/30/28 .......ceevvvvennierrnnnnnn . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e [ 643 | 640 |....covvnnnnnnns (S L1V R [T PO RN LT PO RN (S R N R R, 35 |[. 08/30/2028 . [4.A Z .....
Denal i Buyerco DDTL 6A Nt 1 9.510% 09/15/28
. 000000-00-0 | +evvunneeeeerrunieeeeeeiie et . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 768 fooeeiiiiiiiinnns 768 |oveeeneiiiinnns -7 R FOPP RN [ PO RN [ PO RN 3T O R ) AU 91 |. 09/15/2028 . |4.B Z .....
Denal i Buyerco DDTL 6A Nt 2 9.570% 09/15/28
1 . 06/30/2025 . | Redenption 100.0000 +evvvs forerreneerierens [reeeiieieinns X X< 7200 KSRV VUSRI RO L R U N U RO 833 [orvueerrirren [ e e %6 | 09/15/2028 . [4.B Z .....
Denal i Buyerco DDTL 6A Nt 3 9.574% 09/15/28
. 000000-00-0" | +evvunreeeeerruneeeeeeriie e et . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e <1 VA O 317 | [ LS R FOR R RN /2 PO RN /2 PO RN O O 9 [ 09/15/2028 . [4.B Z .....
Unison (Prism Parent) Delayed Draw TL Nt 1
. 000000-00-0 |10.071% 09/19/28 .... .. |- 05/20/2025 . | Redemption 100.0000 ....... . 09/19/2028 . |4.A Z .....
Nor thwinds Holding Co
. 000000-00-0 [Nt 4  9.468% 05/01/29 .....evvvvvvrnnnnnrnnnnns . 06/10/2025 . | Tax Free Exchange .........ccoeven fovvenieiiiinnnnnns fooinenenns 20,001 f............ 20,101 |oeeeennnnns {0000 O R R R R (RN RN PV V[V O R RN A 26 |. 05/01/2029 . |4.A Z .....
Great Kitchens Food Co Revolver Nt 3
. 000000-00-0 |05/31/29 ... . 05/21/2025 . | Redemption 100.0000 ....... .... 180,791 .... 180,791 .. 180,791 . 05/31/2029 . |4.A Z .....
Tidekeeper
. 000000-00-0 |10.327% 06/14/29 . 06/30/2025 . | Tax Free Exchange ..........cccee Jovvevrerviinnnnnnnns foenennins 126,795 |........... 127,658 |.......... 126,780 [oveevivviiniiinnns v il LT PO AN LIS PR RZCT A < T R O AU NN 2,226 |. 06/14/2029 . [4.A Z .....
Medical Device Inc TermLn 2 Nt 1 9.530%
. 000000-00-0 [07/11/29 ..evvviiiiiiiiiiiiiiiie e . 04/17/2025 . | Tax Free Exchange ..........ccccee Jovoevrvriiinnnnnnns foeneniins 591,282 |........... 598,485 |........... ESICR Nt R R R X I R E P2 T U ERR 591,282 [ooeiiiiiiinins oo [ s 11,498 |. 07/11/2029 . |4.A FE ....
Lightning US Holdings US Term Ln Nt 1
. 000000-00-0 |10.296% 11/18/29 .....ceevvvvvnniiiiiiiiinieeiinnan . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,28 |oeeeennnnnns 1,208 |oeeeenns 1176 [ooeeeennnnnns L L U R, £ I R R, [ PO F L0 2 O Y R 64 . 11/18/2029 . |4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 4
. 000000-00-0 |10.314% 11/18/29 .....evvvvvrniiiiiiiiiieeeeinnas . 05/05/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 17,667 |oveeeennnnns 17,667 [oeeeennnene 7 O O O R E 17,667 [ooeeiiiiiiinenes oo s 279 |. 11/18/2029 . |4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 2
. 000000-00-0 |10.319% 11/18/29 .....cevivvrniiiiiiiiiiieeeinnas . 05/05/2025 . |Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 3,333 | 3,333 [oiiiiinnnns 3,333 [ooiiiiinnnns R S R R R R R R 0 R AU R AR 124 | 11/18/2029 . |4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 1
. 000000-00-0 |10.327% 11/18/29 .....ovviiviniiiiiiiiiiieeecinnas . 05/05/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 4,000 [oooiiiinnnnns 4,000 |.eeeeinnnnns 1,500 |oeeeiinnnns IR0 O F PRV O FRR 2,880 |oeeeiiiiiiiiin e L3000 O O N AR 803 |. 11/18/2029 . |4.A Z .....
Lightning US Holdings Canada Term Ln Nt 1
. 000000-00-0 [10.333% 11/18/29 ....evvvvniiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 146 | 146 | LT F LT FOT ER [T PO RN LT PO RN O O N A 9 [ 11/18/2029 . [4.A Z .....
Bamboo US Bidco Repriced DD Term Ln Nt 2
. 000000-00-0 [9.510% 09/30/30 ..eevvunnvrrernninieeiiiiiineeees . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvnnierriinnnnnns fooenennnns 28,151 [ 28,566 |............ P TR R RN R LT PO AN LT PO R <90 L ) R R RN 651 |. 09/30/2030 . |4.A Z .....
Bamboo US Bidco Repriced DD Term Ln Nt 3
. 000000-00-0 |9.546% 09/30/30 ......evvunrrrrrmnnnniiiiiininnnns . 04/30/2025 . | Tax Free Exchange ..........cccee |oveereririvnninnnnns fooniiiinnnns 7,699 [eeiiiiin. 7,814 | L P FORRP A /2 PO RN /2 PO R 7,699 |ooviiiiiiiineee oo s i 121 |. 09/30/2030 . |4.A Z .....
Bamboo US Bidco Repriced DD Term Ln Nt 4
. 000000-00-0 |9.546% 09/30/30 ......evvunrrrrimnnnniriiiinnnnns . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvnnierriinnnnnns fooenennnns 28,395 | 28,822 |.oiviinnnns 28,390 |ooiiiiiiiiiiiiiiiinn e e [ PO RN [ PP A 28,395 [oooiiiiiiiienns oo e e 252 (. 09/30/2030 . [4.A Z .....
United Risk/DiamondMezzanine DDTL Nt 1
. 000000-00-0 [9.318% 10/31/30 ..evvvniiriiiniiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 969 | JeLC1e I Lo R NN [ PO RN [T PO RN L1 R O RN 2 |. 10/31/2030 . [4.A Z .....
Trademark Cosmetics Inc Term Ln Nt 1 9.069%
. 000000-00-0 [ 11/25/30 .evvuvniiiiiiniieeiiiiie e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 21,425 | 21,425 | 21,019 [..oooeeeenns 21,024 | e 101 I R AR 101 I R AR 20,425 [ o e e 888 |. 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 ....evvvvvrnnniiiiinnnn . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 32 N F L7 R O R R (72 PO RN (72 PO FRRN Fc ./ R N R R, 24 [.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 ...eevviiiiiiinniinnnnns . 04/30/2025 . | Tax Free Exchange .........ccovven Jovvnnierriinnnnnns fooenennnns 39,298 |o.eennns 39,690 |............ 39,203 [oiiiiiiiiiiininns o [ [ PO RN [ PP A it 0 U R R R 379 |. 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 ...evvviiviiinnnnninnnnns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 169 [oooiviiiiins J(CI° I 167 [ooeeeiiiiiinnnns (U< T P F R /2 PO RN /2 PO RN L O N R 6 |.01/29/2031 . |4.A Z .....
Corza Medical Term Ln Nt 1 9.210% 04/10/31
. 000000-00-0 | +evvunreeeeemrineeeeeeeiie e e e . 05/08/2025 . | Tax Free Exchange ..........coovvn |oveviririinnnnnns fovneennnns 86,405 |............ 86,405 |............ R O O R R RN R 0T ) ) R RN 619 |. 04/10/2031 . |4.A Z .....
Corza Medical Delayed Draw Term Ln Nt 2
. 000000-00-0 [9.230% 04/11/31 ..evvvurniiiiiiniiiiiiiiiiiiees . 05/08/2025 . | Tax Free Exchange .........oooov Jovovoniniiiiininnnns fooeninnns 28,009 [........... 28,290 [.....oeeeens 28,007 Jueeeiiiiiiiininnnns fooviiiiiiiiinns ot LI PP FTTTOUUUPTIIN LI PP TR 28,009 |.iivviiiiiiiis oerinniiiiins oveiininiiiins foveeiinniiinnn 196 |. 04/11/2031 . |4.A Z .....
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Corza Medical Delayed Draw Term Ln Nt 1
. 000000-00-0 |9.230% 04/11/31 .ooovvririiiiiiiiiiiiis . 05/08/2025 . | Tax Free Exchange ................ |oeeevvevinnnnnnnnns fonnnnnnns 15,162 |............ 16,314 |............ 15,161 [oovviviiiiiiiiiinins o o T s T s 15,162 [ovvvveviiiiiinns [ fo 106 |. 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 mendm n
. 000000-00-0 |Nt 1 10.946% 05/06/31 .......evvvrrrnnvnnnnnnnnns . 06/16/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 5,522 ...l 5,522 [ooeiinnnnnne LT O Y N S PO AN L O . O O P 702 |. 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 |Nt 2 10.946% 05/06/31 ........vvvvvvvvrvnnnnnnnns . 06/16/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 68,146 [............ 68,146 |............ Lo T O O A (327 O RN (327 O RN Lo O O S N 1,696 |. 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 |Nt 3 10.946% 05/06/31 .......evvvvrvvvvrnvnnnnnns . 06/16/2025 . | Redemption 100.0000 ...euen founnniiniii foeeed 6,697 [....cccennne 6,697 |............ Lo O Y N L O L O A (1 PO (O R A 85 . 06/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 |Nt 4 10.946% 05/06/31 ........evvvvvvvvrvnnnnnnns . 06/16/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 65,091 [............ 65,001 [............ 64,440 | | e (G153 O RN (G5 O RN L O Y R RN 672 |. 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 |Nt 5 10.972% 05/06/31 ......evvvvvvvvvvnnnnnnnnns . 06/16/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 5,052 [oeeeirrenns 5,052 [ooocurnnnnne LT Y SN 3 I PO AN 2 I OO AN LT S N 43 |. 05/06/2031 . [4.A Z .....
Redwood Services LLC 7th Amendment DD Term Ln
. 000000-00-0 |Nt 6 10.972% 05/06/31 .......evvvvvrnnnnnnnnnnnns . 06/16/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 25,731 |l 25,731 [ 25,474 [ivvviiiiiiiiiiiiins o [ YA PO N YA PO N T £ O O 55 |. 05/06/2031 . [4.A Z .....
USIC Holdings Inc Term Ln Nt 1 9.833%
. 000000-00-0 |08/21/31 .eevvvviiiiiiiiiiiiiiiiiiieeieeeeeeeeeeees . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,541 i, 3,541 [, 3,541 [ <. O R (S R 354 | i e o 206 |. 08/21/2031 . [4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 3
. 000000-00-0 |9.833% 08/21/31 ..oevvvviiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnmmniii fone L L PO L e O P Y SN L PO (O R R 11.08/21/2031 . |4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 5
. 000000-00-0 |9.833% 08/21/31 ..oevvvveviiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ovun fornmmnniiii foeniii 25 [ 25 | T e O O s T O O R R . 08/21/2031 . [4.A Z .....
USIC Holdings Inc Delayed Draw Term Ln Nt 4
. 000000-00-0 |9.833% 08/21/31 ..oevvvviiiiiiiiiiiiiiiiies . 05/30/2025 . | Tax Free Exchange ................ |eeeevvvvveninnnnnns fonennnnnnns 3,022 [oveeiininns 3,022 [oeunnnnnnns 7 O P Y R (NN R 7 S SN 77 |. 08/21/2031 . [4.A Z .....
Cliffwater LLC New Term Ln Nt 1 9.272%
. 000000-00-0 |04/22/32 ..ooviiiiiiiiiiiiiieeeeee . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,425 | 3,425 |[oiinnnnns . Y N 0 PO AN 1 IO AN 3,425 [ovviiiiiiiiiis o e 7 | 04/22/2032 . |4.AZ .....
ATI Restoration LLC 1st Lien Term Ln Nt 1
..00228*-AA-4 19.957% 07/31/26 .oovvvvvviiiiiiiiiiiiiiies . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,228 |oeeeiiennns 2,228 |[ooeiinnnne 2,172 |l PAi0e I R R LI O N LI O N 2 O R N 115 [. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Lien DD Term Ln Nt 1
..00228%-AB-2 19.913% 07/31/26 .ooovvvvviieiiiiiiiieii . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins T2 |, 72 e, 769 |ovveeiiviiinnns VLA T T RS P2 R R 2 R RN [ PO R R A 39 |. 07/31/2026 . [2.A PL ....
ATl Restoration LLC 1st Amendment Term Ln Nt
..00228*-AC-0 |1 9.913% 07/31/26 ..cooeeeeeieiiiieiiieeeieens . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,243 foeennnnnnnns 1,243 |l 1,243 |l 123 | | e e [ e Y2 U P (SRR N 62 (. 07/31/2026 .|2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 10 9.930% 07/31/26 ......eevvvvvvvrrvnrnnnns . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins LT O, 456 | L O e O s O Y S N 23 |. 07/31/2026 . [2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 |Nt 1 9.946% 07/31/26 .........evvvvvvvvvnnnnnns . 06/30/2025 . | Redemption 100.0000 ....ovw forvemmnniiniiiiiiinn fooniinnnnn3,250 [ 3,250 [ 3,250 L 30250 | s e e s 30280 | e [ L, 163 |[. 07/31/2026 . |2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 8  9.950% 07/31/26 .........evvvvvvvvvnnnnnnns . 06/30/2025 . | Redemption L e I 1 O I O I O I O O e O I O P S N 62 (. 07/31/2026 .|2.A PL ....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228%-AD-8 |Nt O  9.983% 07/31/26 ....cevvvvvveviiiiiiinnnns . 06/30/2025 . | Redemption L0 e e O O I O i O O e O O Y S N 137 [. 07/31/2026 . |2.A PL ....
Air X Climate Solutions Term Ln Nt 1 10.560%
..00242*-AA-6 | 11/07/29 ... . 06/30/2025 . | Redemption 100.0000 ....... . 11/07/2029 . [3.A PL ....
Air X Climate Solutions Delay!
..00242%-AF-5 |Nt 1 9.330% 11/07/29 . 05/19/2025 . | Redemption L e . - o - 3 O - 3 O O O e O 2 O P S N 5 |. 11/07/2029 . [3.A PL ....
Actfy Buyer Inc Term Ln Nt 1 9.577%
..00260#-AA-9 |05/01/31 ... . 06/30/2025 . | Redemption 100.0000 ....... . 05/01/2031 . [3.B Z .....
WorIdwide Express Inc Term Ln .
..00435U-AF=5 |07/26/28 .....covvvvvviiiiiiiiiiiiiiiiiiiiiiiieeeees . 06/30/2025 . | Redemption OO e . o I O 1 < B B . . T O O e O £ T P S N 216 |. 07/26/2028 . [4.C FE ....
Activate Holdings Term Ln Nt 1 9.533%
..005128-AA-7 | 07/29/30 ... . 06/30/2025 . | Redemption 100.0000 ....... . 07/29/2030 . (3.B PL ....
Activate Holdings
..005126-AB-5 |9.546% 09/05/31 . 06/30/2025 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins fooeiiiiii 207 foviiiiinnnnns 207 |ooeeeiiiiee 24 | 2 P ooy 3 loeiiiiiiiiiiiee oveeeiiiiii I R FTTTTTTTRRTION 27 |ooveeieeeiieeee evveeiieiiiiiiee foviiiiiiiiiiins foviiiiiiiiinnn, 14 |. 09/05/2031 . |3.B PL ....
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Aero Operating LLC Term Ln Nt 1 13.431%
..00797%-AA=5 | 02/07/26 ....ovvvvvviiiiiiiiiiiiiiiiiiiiiiieieeieeees . 04/01/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,338 | 2,333 [ooeeininnnns 2,216 |oooeeeeennnn 2,309 [ e L3 O R L3 R RN 2,333 [oeiiiiiiiii o e e 160 |. 02/07/2026 .|3.B PL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 | 13.448% 02/07/26 .... .. |- 04/01/2025 . | Redemption 100.0000 ....... . 02/07/2026 . (3.B PL ...
Aero Operating LLC Delay 1
..00797%-AB-3 | 13.472% 02/07/26 .......ooeveeeeeieiieieieeee, . 04/01/2025 . | Redemption 100.0000 ...ovvn fornmmmnmnniniiiiiinn oo 868 [ BB8 [ BBB [ B85 [ e i [ [ [S131: 2 R N R R 46 . 02/07/2026 .|3.B PL ....
Alcami Holdings LLC Term Ln Nt 1 11.479%
..013708-AA-6 | 12/21/28 ooovvieieiiiiii . 06/30/2025 . | Redemption OO0 e < Y 2 O 1Y < - O Y O e < Y O O S N 201 |. 12/21/2028 . (3.B PL ....
Alcami Holdings LLC Delayed Draw Term Ln Nt 1
..01370@-AB-4 | 11.464% 12/21/28 .........coeeeeiiiiiii, . 06/30/2025 . | Redemption 100.0000 . . 12/21/2028 .

- -
=

3.8
. 10/02/2028 . 3.A

..01451*-AA-0 |Alera Group Term Ln Nt 1 9.577% 10/02/28 . |. 05/29/2025 . |Various
Alera Group Delayed Draw Term Ln Nt 1

..01451*-AB-8 |9.577% 10/02/28 .....coriuvriiiiaiiiiiiiee e . 05/29/2025 . [Various ...........ccceeeeeereiiiins Joovieeeeeeiiiinens |oeeeen.. 805,682 |...........805,682 |...........805,682 |...........805,682 |...cccooeiiiis foiiiiiiiiis s e i [oeeeee805,682 [ i [ e 32,154 . 10/02/2028 . |3.A PL ....
Ambient Enterprises Term Ln Nt 1 10.310%

..02320#-AA-3 | 06/28/30 .....eeeeiiieee i . 06/30/2025 . |Redemption 100.0000 ..oooe feureeeiiiiiiiiiies o 31,904 L031,904 [ 81,590 [ 25,275 [ [ 283 [ s 283 [ . 06/28/2030 . |2.A PL ....
American Renal Holdings Inc Term Ln Nt 1

..029227-A*-6 | 10.651% 01/25/27 ... . 06/30/2025 . |Redemption 100.0000 ....... . 01/25/2027 . |5.C PL ...

Arcticom Delayed Draw Term Ln Nt 1

L.089718-AD-9 | 12/22/27 ... . 06/30/2025 . |Redemption 100.0000 ....... . 12/22/2027 . |3.A PL

..039718-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 ....ovvviiiiiiiiiii e . 06/30/2025 . |Redemption 100.0000 ..oooe forveenniiiiiiiinns ol 79 | 79 | L1 PO FEUOPUURR [SUUUURPR R AU R 79 |ovvervrrnreennnn fonniniiiiis fo 2 . 04/14/2029 . [3.A Z .....
US Metals Bidco Term Ln Nt 1 11.127%

..03979%-AA-9 | 07/20/26 ......ceevvveieiiiiiiiie e . 06/30/2025 . |Redemption 100.0000 ..o ferveeriiiiiiiinnnns o 361,675 |........... 361,675 |........... 350,824 |........... 358,086 |...vvviiiiiiiin fereeeine 3,588 [ooiiiiiiiiees fonieenns 3,588 [oooiiiiiiiiiins foniiieenns Ko £ O P 28,333 |. 07/20/2026 . |3.B PL ....
Argenbright Holdings LLC Term Ln Nt 1

..04011*-AA-7 | 11.680% 11/30/26 ....oovviiiiiiiiieeiiiiiieeeene . 06/30/2025 . [Various ..........ccccvueeieriiiinnns foovnnenenniiiinens fooviiennns 3,72 foeeeiinnns 3,722 |eeeennnn. 3,722 | 3,659 | e i e i e 3,722 |oeeviiiieiens o e e 124 |. 11/30/2026 . [2.C PL ....
Automotive Keys Group LLC 3rd Amendment Term

..053338-AA-3 |Ln Nt 1 10.718% 11/06/25 ........cccvvvneennne . 06/30/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 18,590 |............ 18,590 |............ 18,590 |.......ee.e. 18,500 |oooiiieiienns [ e e e LLCTRGI IO FOPORPRPPPPR A R R 1,037 |. 11/06/2025 . [3.A PL ....
Avalign Technologies Term Ln Nt 1 10.833%

..05339%-AA-9 | 12/20/28 .......ovviiiiiiiiiiiee s . 06/30/2025 . |Redemption 100.0000 ....... , , 503 | 3,480 |ooooiiiiiiiiens foiiiieees (610 O RN (ST} O R, . O R N 104 . 12/20/2028 . |3.C PL ....
TVG-BHG Incremental Term Ln Nt 1 9.682%

..056138-AA-4 | 06/19/25 ...cvvviviiiiiiiiiieee s . 04/22/2025 . |Redemption 100.0000 ....... feeeeeiiiiiiiiinnns fonnenn... 136,893 |...........136,893 [...........136,893 [........... 136,893 |ovvveeeiiiiiis feereeiiiiiienns o oo o e 136,893 . 06/19/2025 . (4.B PL ....
TVG-BHG 3rd Amendment Term Ln Nt 1 9.682%

..056138-AB-2 | 06/19/25 .....evvveiiiiiiiiiieee s . 04/22/2025 . |Redemption 100.0000 ....... 1,615,593 |.... 1,615,593 |.. . 06/19/2025 . [4.B PL ..

..056420-AA-9 |BDO USA PC Term Ln Nt 1 10.327% 08/31/28 . 06/30/2025 . |Redemption 100.0000 . R .3,637 |. . 3,695 . 08/31/2028 . [4.A Z .....

..056430-AA-8 |BGIF IV Term Ln Nt 1 9.311% 06/07/31 ...... . 06/30/2025 . |Redemption 100.0000 ....... ....2,589 |.... .2,618 |.. . 06/07/2031 . [3.A PL ..
Boston Global Investors (BGI) 1st Lien Term

..056448-AA-7 |Loan  9.333% 05/31/30 .....ccevvverriiinninnnnns . 06/30/2025 . |Redemption 100.0000 ..o feuveeniiiiiiiinnns o [T A 2,477 | 2,431 | 2,435 | e [ FO L7 RO R 2 O R N 121 . 06/31/2030 . [3.A Z .....
Baldwin Insurance Group Hlds Term Ln B1 Nt 1

..05825H-AG-9 | 7.311% 05/27/31 ...ooeiiiiiiiiiiciiiiiiee s . 06/30/2025 . |Redemption 100.0000 ..o foueeeeiiiiiiiiinns o 3,408 ... 3,408 [ 3429 [ [ (2D F (20 ST RN R S SN 54 |. 05/27/2031 .|4.B FE ....
Bakemark Holdings LLC 2nd Amendment Term Ln

..05878U-AE-1 |Nt 1 9.088% 09/05/28 .. . 06/30/2025 . |Redemption 100.0000 ....... . 3,561 . 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln N .072)

..058951-A*-5 100/30/30 ......evvriiiiiiiiiiiee s . 06/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 2,031 [ 2,931 [ 2,931 [ 2,931 [ i e i e o 2,931 | o e e 118 |. 09/30/2030 . |4.B PL ....
Bamboo US Bidco Repriced DD Term Ln Nt 1

..058951-B#-0 |9.530% 09/30/30 .. . 06/30/2025 . |Redemption 100.0000 ....... ...482 |.. . 09/30/2030 . [4.AZ .....
Bamboo Purchaser Inc Term Ln .

..059488-AA-0 | 11/05/27 ..ot . 06/30/2025 . [Various .........ccccevueeieriiiiunns foovnvenenniiiiiens fooviiennnns 3,656 ... 3,656 |....ccveenns 3,656 |....ccuvnnns RN ISTC I DU N RO U R RN, 3,656 |ooocvvviiiiiins fereiiiiiiii i e 202 |. 11/05/2027 .|3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt

..050480-AB-8 |2 10.946% 11/05/26 ... .. |- 06/30/2025 . | Redemption 100.0000 ....... . 11/05/2026 . |3.A PL ....

Bamboo Purchaser Inc Delay
..050480-AB-8 | 1 10.946% 11/05/27 ....eevvviiiiunnnniiiiinnnnnns . 06/30/2025 . [Various ......ccooiieiueriiiiiiiins |ooviiiiiiiiiiiiiiins |oeeiiiieeens 430 [eeiiiiinnes 430 |, 430 [, 430 [ v foviiiiis i e o, 430 foeeiiiiiiii v e i, 24 |. 11/05/2027 . |3.APL ....
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Bottomline Technologies Inc Term Ln Nt 2
.. 10139#-AA-7 19.546% 05/14/29 .cooeeeiiiiiiiiiiiiiiiiiees . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,656 [oeeeerirnnns 3,656 |............ 3,656 ...t O U R R A N R N 169 [. 05/14/2029 . |3.C PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 | 10.396% 12/29/25 ... . 06/16/2025 . | Redemption 100.0000 ....... ... 45,860 ...45,860 ...44,868 |............45,666 |.... ..45,860 |.. . 12/29/2025 . [3.A PL ....
Certified Power Inc . 3831
.. 126208-A*-8 |04/28/28 .....ooeviiiiiiiiiiiii . 04/01/2025 . | Redemption 100.0000 ...ounn founnniniiiis foeeieis 3,608 [...cccunnnne 3,608 |............ 3,608 |............. O O R R A LU PO (O R A 109 . 04/28/2028 . |3.A PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 1 10.191% 06/29/28 .....ooovrviiiiiiiiiiiiiiii, . 06/30/2025 . | Redemption 100.0000 ...ovun founnnniiiiiii foeeins 7,99 |oeeeeenennns 7,99 |..ooooeens 7,850 |oooeeeeeenns 7,899 | e, () O A [V R A S O R N 384 |. 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 ........cervvrvrrnnenns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,19% | 2,194 [, 2,191 | 1,804 [ovvveiiiiiiinns [, [ R A [ R A 2,19 | e e o, 107 |. 06/29/2028 . |4.A PL ....
CPI Buyer LLC Term Ln Nt 1 10.092% 11/01/28
. 127498-AA-5 | ... . |- 05/28/2025 . |Redemption 100.0000 ....ovw fornnmnniiiiin o 6,815,242 |........ 6,815,242 |........ 6,815,242 |........ 6,815,242 [oovvvviiiiiinnn oo e e e e 6,815,242 |.oeevvvviiiiiins foiiiiiiiiis f e 345,175 . 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 2
.. 12749#-AB-3 | 10.003% 11/01/28 .....ovvvvvrririiniiriiiiiiiiinnans . 05/27/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 217,534 |........... 217,534 |........... 217,534 |........... R L P Y N 217,534 [ovvvvviiiiiiiinn o o e 11,017 . 11/01/2028 . |5.B PL ....
CPI Buyer LLC Delayed Draw Term Ln Nt 3
.. 12749#-AB-3 |10.085% 11/01/28 .... . |- 05/27/2025 . | Redemption 100.0000 ....... .. 255,064 255,064 255,064 |...........255,064 [.... .265,064 |.. . 11/01/2028 . [5.B PL ...
CPI Buyer LLC Delaye
.. 12749#-AB-3 | 10.094% 11/01/28 ....oovvvvviiiiiiiiiiiiiiiiiieeees . 05/27/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 208,710 [.......... 208,710 |.......... 208,710 |.......... 2 O O O R U R R 208,710 |oeeveeeeiniiiens fevvvveniirninens foiiiiiiiiii fon 12,443 |. 11/01/2028 . |5.B PL ....
CMG Holdco LLC Term Ln Nt 1 9.296% 05/19/28
CA2757*-AA-8 | e . 06/30/2025 . | Redemption 100.0000 ....... foreriiiiiiiiiiiiiinn i 2,710 fooriiiinnnnns 2,710 |oeeiiinns 2,710 |ooeeeeeenns 28 O O R R A 2,710 evvveeennininnns foniniiiis fo 61 [. 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
.. 12757*-AB-6 19.296% 05/19/28 .......cooeeeeiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,601 ...l 1,601 [oeeennnnnns 1,601 [ooeennnnnns L P R (S R L1V Y N R RO 74 . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1
.. 12757*-AC-4 19.280% 05/19/28 ....ooovvvvieiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,990 [oeeiiiinnnns 3,990 [ouiinnnns 3,982 [oounnnnnnn 3,083 [ e [ T RN [ T R L Y N 89 . 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 9.427%
.. 127656-AA-6 | 11/01/28 ...ovvvviiiiiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ounn founnniniiiis foeeieis 3,816 [cceunnnnnnn 3,816 |............. 3,816 |............. R 2 O P O R R A 3,816 |oevvvvevreniinns fonniiiiiiiiis fo e 181 |. 11/01/2028 . |4.B PL ....
CST Holding Company Amendment #2 Term Ln Nt 1
.. 127656-AC-2 |9.411% 07/08/30 ....vvvvvvvvrrrrnniniiiniininninnnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmmmiiiii foeriiis K [ F B | F O N T s L P F I PO (S R R 2 . 07/08/2030 . [3.B PL ....
Capstone Logistics Acq 4th Amendment Term Ln
..140788-AC-0 Nt 1 9.177% 11/12/30 «oooeeeeieiiiiiineins . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 16,061 |............ 16,061 |............ 15,890 |............ 15,8% |oovvviviiiiiiies e, LS A A LT A A LT O P 1,013 |. 11/12/2030 . [4.C ........
Castle Management Term Ln Nt 2 9.777%
L 1ABABH-AE-2 | 10/30/29 oo . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeieins 3,750 [evvvvrrinnns 3,750 |oeeieeeis 3,724 |oeennnnnnn 3,728 |eeeeiiiiiiiinns e 272 PO AN 22 PO R N £ R N 185 . 10/30/2029 . |4.A PL ....
Cliffwater LLC Term Ln Nt 1 10.313% 10/06/29
L 1BBBEF-AA-T | eerreieeeeei e . 04/22/2025 . |Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,407,678 |........ 1,407,678 |........ 1,407,678 |........ 1,407,678 |ooeeeeeeeeeeeees e o fo e e 1,407,678 |ovvvvvevevininnn fornnnniiiiiinns fois e 38,671 |. 10/06/2029 . [3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 |TL Nt 9 9.074% 07/08/32 ....evvvvvvvvrrrrnnnnns . 06/10/2025 . | Tax Free Exchange ................ |oeeevvvvrvninnnnnns fovnnnnns 590,086 |........... 504,794 |........... [STUNMVC T OO R R 21 [ o 21 [ o e O P N 2,173 |. 07/08/2032 . [3.A PL ....
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 |TL Nt 1 9.077% 07/08/32 ....evvvvvnnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,566 oeeeirrennns 3,566 |............ 3,531 [ 2,580 |oeiiiiiiiiiiins e FC T PO AN T IO RN R R N 163 . 07/08/2032 . [3.A Z .....
Crown CT Parent Inc TermLn Nt 1 9.961%
..22821@-AA-7 | 03/08/29 ...oooviiiiiiiiiiiiiieie . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeieins 3,675 [oveeiiinnns 3,675 |...ooeeeeis 3,675 |..oeeeeeins FC LT O O U R R A £ O R N 184 . 03/08/2029 . |3.A PL ....
Crown Buyer Inc (Barton Associ Revolving Term
..22821K-AD-8 |Ln Nt 4 8.750% 07/26/27 .....ccvvvvvvvvvvnnnnns . 04/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 114,943 |........... 114,943 |........... e O P Y U R R L O P 205 |. 07/26/2027 . (4.C Z .....
Crown Buyer Inc (Barton Associ Revolving Term
..22821K-AD-8 |Ln Nt 5 10.819% 07/26/27 ......cevvvvvvvvvnnnnns . 05/16/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 229,885 |........... 229,885 [.....eeee. 229,885 [o.vvvviiiiiiiiiiiinn o e e e o 229,885 [.vvvvvvvviiininn fovviiiiiins o e 1,210 |. 07/26/2027 . [4.C Z .....
DFS Holding Company Inc Term Ln Nt 1 11.396%
..23362%-AB-0 |01/30/29 .oooviiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ounn founnniniiiis foeeieis 3,077 fooennnnnnn 3,077 oo 3,077 |oeeeeeeeens N L O i R R A 3,077 |ovvevvervenninnn fonniniiiiiiis foeis e 174 . 01/30/2029 . |3.C PL ....
DFS Holding Company Inc Delayed Draw Term Ln
..23362%-AC-8 |Nt 1 11.306% 01/31/29 ......ovvvvvriirinninnnnnns . 04/01/2025 . | Redemption 100.0000 ....uvn fornmmmnniiiis foeeeins 22 2 R 24 | 2 P N (SRR R 2 Y S N 17 |. 0173172029 . |3.C PL ....
DRS Holdings Inc Incremental Term Ln Nt 1
..23363#-AC-3 | 10.677% 11/01/25 ...evvvviiiiiiiiiiiiiiiiiiiiiiinans . 04/01/2025 . | Redemption 100.0000 ....uvn fornmmmnnii foeeeins (1) (1) PO [C-70 ) IO (215D ) O R ()] R RN (1] R R (G OO A R R . 11/01/2025 . [3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 1
..23363#-AC-3 10.677% 11/01/25 ..ovvvvvvrvvnniiniiniiiiiiiinnnnns . 04/17/2025 . | Tax Free Exchange ................ |oevvvvvvvvvivinnnns fovuvnnnnnns 3,823 |iiiiirennn. 3,840 |..oooeenn. 3,744 | 3,816 |ovvviviiiiiiies fovvviiiiiinnns [ N FPTTTTTTTTRITN [ T FPTTTTTTTTIN X T O O [P TP P PPP [TTTTTPPPPPN 118 |. 11/01/2025 . |3.APL ....
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DRS Holdings Inc Incremental Term Ln Nt 2
.. 23363#-AC-3 [ 10.727% 11/01/25 ...ooviiviiiiiiiiiiiee e . 04/01/2025 . | Redemption 100.0000 ....... foeeeeeiiiiiiiiiienn foeeeennn (11,024) ..o (11,024) |.......... (10,830) [-.evvveeees (10,956) |-ooeeeeeeieeeees e ({15 S RN [(C1:) ) S R [ O O S N . 1170172025 . |3.A PL ....
DRS Holdings Inc Incremental Term Ln Nt 2
..23363#-AC-3 |10.727% 11/01/25 .... . |- 04/17/2025 . [ Tax Free Exchange .......ccccoveve |ovvvveinnieiiinnnnns onnnn. 1,362,472 [eeeiins 1,368,359 |........ 1,344,341 [........ 1,359,905 |oeovvviiiiiinn Joeeennnnnn 2,568 |ooviiiiiiiiiis e 2,568 | i 1,362,472 |.. . 1170172025 . |3.A PL ....
DRS Holdings Inc 202
..23363#-AD-1 |1 9.542% 11/01/28 . 05/30/2025 . | Tax Free Exchange .........ccooven |ovvnvrinriinnninnns foeenens 1,534,547 |........ 1,547,710 |........ 1,634,066 |..oovvenviiiiinnnnns foiniiiiiinnns o L2 VI R R L2 VI R I8 A RN F A R A, 26,754 |. 11/01/2028 . |4.A Z .....
DRS Holdings Inc 2025 Incremental Term Ln Nt
..23363#-AD-1 [2  9.583% 11/01/28 ...ovvvviiiiiiiiiiiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn et 3,869 [....coeeen. 3,869 |iieiinnnns IR LI R AR RN B O O, FCC T R FR TR (61 O O R . 11/01/2028 . |4.A Z .....
Demakes Borrower LLC Term Ln Nt 1 10.546%
.. 248038-AA-5 [ 12/12/29 .iiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,774 oo 2,774 | 2,774 e . O O R AN A F L3 U RO R R 221 | 12/12/2029 . |3.A PL ....
Denali Buyerco Term Ln Nt 2 9.558% 09/15/28
.. 248218-AA-3 | ... .. |- 06/30/2025 . | Redemption 100.0000 .....c. foreriiiiiiiiiiiiinn i 6,488 |............. 6,488 |............ 6,488 |......ennnnn L O O R AN [CI 1T R O RN NN 403 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Term Ln Nt 1 9.960% 09/15/28
L 2A8218-AA-3 | e . 06/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 21,984 | 21,984 |............ 21,984 |............ 4 1 O O R F /2 O P 1,250 |. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7
.. 248218-AB-1 [9.916% 09/15/28 ...oevvvniiiiiiiiiieiiiiieeeees . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,096 [ooeiiienne 2,056 |ieeeiinns 2,056 |oeevennnnnns 20 O O R AN AT U R R R, 138 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2
.. 248218-AB-1 [ 10.210% 09/15/28 .....covvvvvniiiiiiiiiieeecinnes . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,840 [oeeeeenne 3,840 |.ioiiinnnns 3,840 |oeevennnnnns B ) O O R AN FCR: 71V U R R R 213 |. 09/15/2028 . |4.B Z .....
Denali Buyerco Amendment 3 Term Ln Nt 1
.. 248230-AD-5 [9.568% 09/15/27 ...ovvvvniiiiiiiiiiieiiiiieeees . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,128 s 1128 | 1128 | I /2T O O N N AR (RN LI 2 T R R R 55 [. 09/15/2027 . [3.B PL ....
Rayus Radiology 4th Additional Term Ln Nt 1
..252488-AA-5 9.307% 03/15/27 eevvveniiiiiiiiiieeiiiieeeees . 06/30/2025 . | Redemption 100.0000 ....ce. fooriiiiiiiiiiiieins e L7 PO -7 L I R AR MR LI PO AN L O 7 O O RN 1 .03/15/2027 . |4.A Z .....
Rayus Radiology Term Ln Nt 1 9.307%
.. 252488-AJ-6 [ 03/15/27 oevveniiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 644 |ooiiiiiiinnn 644 .o 639 | [C5C1° I R [ PO RN [T PO RN (S L7 R N R R, 31 |. 03/15/2027 . |4.BPL ....
Rayus Radiology Term Ln Nt 1 9.307%
.. 252488-AJ-6 [ 03/15/27 eevvvniiiiiiiiiiee i . 05/02/2025 . | Tax Free Exchange ...........cccee Joveevrrrviinnnnnnnns foonienins 129,861 |.......... 130,687 |oeveennnnns 129,707 |oveeennnnns 129,730 |ovvvviiiiiiiinn Joevviiinnns L U T RN LI R R Q721 I O R AU NN 5,082 |. 03/15/2027 . |4.A Z .....
United Risk/DiamondMezzanine Term Ln Nt 1
..25270#-AB-2 [9.280% 10/31/30 .eevvveiiiiiiiiiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,730 [ 2,730 e 2,699 [........eeens 2,699 [ i KLV R R, FC LV R F PV U R R R 135 |. 10/31/2030 . |4.A Z .....
Altus (Drogon Bidco) Term Loan Nt 1  4.333%
..262104-AA-5 [08/30/28 ....eviiiiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,048 oo 2,048 |.iiins 2,048 |oeieinnnnns O O R AN P R R R RN 96 |. 08/30/2028 .|3.B PL ....
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 [ 10.713% 12/18/26 ....oevvvvvnniiiiiiiiieiccieinens . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,286 |oeevennnnnns 1,286 |oeeeennnnnnns 1,254 | L2745 PO AN LT PO AN LT PO AR L2 T Y R R 69 |. 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 .....e. fooreiiiiiiiiiiiins e YT PO I I PO £ O O R RN /£ S R R RN 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 ....... . 12/18/2026 . |3.B PL ....
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. fooreeiiiiiiiiiiiiinn e 1,629 | 1,629 | 1,829 [ 1,629 [ s i i i i 1,629 s e e e 90 |. 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 1st
..28624#-AA-1 | Term Ln Nt 1 10.698% 12/18/26 ................. . 06/30/2025 . | Redemption 100.0000 .....o. foereeiiiiiiiiiiiinn 2,368 |0 2,368 | n 2,368 [ 2,368 [ i i e i e 2,368 e e e e 130 |. 12/18/2026 .|3.B PL ....
Flywheel Acquireco Term Ln Nt 1 10.812%
..30309#-AA-9 |05/12/30 ... . 06/30/2025 . | Redemption 100.0000 ....... . 05/12/2030 . |3.A PL ....
Fitness Ventures
..303128-AA-6 |9.824% 08/01/31 . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn foeeeeennn 2,176 | 2,176 | 2,133 [ 2,135 i T L T e e 2176 e e [ e 102 |. 08/01/2031 .|3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term
..303128-AB-4 [Ln Nt 6  1.000% 08/01/31 .......evvvvvvvnnnnnnns . 06/30/2025 . | Redemption 100.0000 .....e. fooreeiiiiiiiiiiiens e R N o T R 346 | (02570 PR AR FC T PO RN LT PO RN FC L 0 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 e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn i 1,789 [oooeeeeeens 11,789 [oeeenee 11,789 |onne 1,789 [oeiiiiiiiiins oo o [ [ [ LT R AR RN RN 611 |. 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 ....oo. fooriiiiiiiiiniiiiinn oo 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 J.ueeeiiiiiinnns Jeniiniriiiinns Jovvinnniiiiinnns Joveinniniiiiiins Joveiiniiiiiniins foeeenens 3,000,000 foooiiiiiininns fooevriiiiiiiinns fooniniiiiiiinn [ 115,525 |. 04/03/2029 . |4.A Z .....
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Flint Opco LLC Term Ln Nt 1 9.574% 08/15/30
. 339B3A-AC-7 | eerrenieeieiie e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 2,506 [.coeiiennn 2,506 |.ieeeinnnnns 2,443 ..ot P77 R R L1 O O, LIS O F 2L O O R 121 |. 08/15/2030 . |3.A PL ....
Flint Opco LLC Delayed Draw Term Ln Nt 3
..33963A-AD-5 [9.046% 08/15/30 ...evvvriiiiiininiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 ....... forreeiiiiiiiiiiiinn i 2,110 [oooiiinnnnns 2,110 s 2,110 | 2 (O O R AN 2 [ O O N A 72 |. 08/15/2030 . |3.A PL ....
Flint Opco LLC Delayed Draw Term Ln Nt 4
..33963A-AE-3 [9.046% 08/15/30 ...evvnriiiiiiiiiiiiiiiiieeeeeees . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e -2 I IO 821 | (S 7/ [C1C 7 PR R 15T R A LT R AN 72 O ) AR 35 . 08/15/2030 . [3.A PL ....
Florida Food Products New Term Ln Nt 1
..34068G-AH-5 [9.296% 10/18/28 ......eviiviiiiiiiiiiiiiieeeeees . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,152 [..oooeeeeens 16,152 |ooeveeennnns 15,183 |ovvennnnnns ST T PR A [C15 70 PO R [C15 70 PO R LT O O S AR 756 |. 10/18/2028 .|5.C FE ....
Foundation Risk Partners Corp 1st Lien Term
..35041@-AU-9 [Ln Nt 1 9.660% 10/30/28 .........evvvvvrrrnnnnn . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,702 |oeeeeennnnns 1,702 |oeeennns 1,702 | (72 O O N N R (RN {7 O S R 80 |. 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. foreriiiiiiiiiiiiinn i 6,809 [....covvnnns 6,809 |..cooeernn 6,802 |.eevunnnnnns (SR (0T AU E [ PO RN (-1 P F (G0 O R R AR 322 |. 10/30/2028 . [3.C PL ....
GC Waves Holdings Inc 2024 Replacing Term Ln
..36210%-AE-0 [Nt 1 9.177% 08/11/28 .....oevvvnniiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 1,271 | 1,271 | 1,271 | 2 O O N N AR (RN L2 R R R 59 |[.08/11/2028 . [4.A Z .....
GS Seer Group Term Ln Nt 1 11.033% 04/29/30
2. 362658-AA-0 | .eerenieieii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 2,536 [oeeeiiiinnne 2,536 [..ooceennnns 2,536 [...occonnnnns X 0 S R R R R R 2 R O R R, 141 |. 04/29/2030 . |3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 1
..362658-AB-8 | 11.046% 04/28/29 ......evvviiviiinniiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 879 [eiiiiiiiiinnns 879 | 879 | 15 O O R N E-£° R O N R AU 45 . 04/28/2029 . [3.B PL ....
GS Seer Group Delayed Draw Term Ln Nt 6
..362656-AB-8 | 11.046% 04/28/29 ......evvviiiiiiniiiiiiiiiies . 06/30/2025 . | Tax Free Exchange .........ccooven Jovnnierviinnnnnns fooeeennnns 75,282 |eerrennn 75,282 |oeeiiiinne <2 S O O R R AT 7/ R R R RN 2,171 |. 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. forreiiiiiiiiiiiiinn it 1,976 [ooiiiinnnns 1,975 | 1,949 [...oooeneeens < U R RN < R F < P FR LS ZE T PR FORUPP R RN 91 |. 08/01/2031 . |3.A PL ....
GSV Purchaser Inc DD Term Ln Nt 1 9.069%
..362668-AB-7 [08/01/31 ..eviiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e (G0 R 160 [oeeiiiiinnnnns LG N R R LI PO AN L S AN 0 O N R 8 |.08/01/2031 .|3.A Z .....
Galway Insurance Hold Inc New Term Ln Nt 1
..364588-A%-0 |9.646% 09/29/28 ........euiiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 16,983 |[......oeeees 16,983 |oooveennnnns 16,983 |oovvvennnnns 1 O O O N ) NN BLCTRI: X T O AR R A 753 |. 09/29/2028 . |4.A PL ....
Great Kitchens Food Co Term Ln  4.387%
..39059#-AA-2 [06/31/29 . iivvviiiiiiiiii . 06/20/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 171,751 et VA TYE) B 168,316 |.......... 168,607 [...ccvvvveeiinne foeviennnnn FC T U1 T O FR FC T U1 T O F 71751 [ oo [ s 7,512 |. 05/31/2029 . |[4.BPL ....
Guidehouse Inc Term Ln Nt 1 10.077% 10/16/28
LA0T788-AA-8 | oeveeeeee e . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,053 |....ooeeeees 11,058 |ooeeeennnns 11,053 |oveennnnnns (O O N ) NN B I R AR R AR 299 . 10/16/2028 . (4.B PL ....
Guidepoint Security Hold LLC Term Ln Nt 1
..40179%-AA-9 [ 10.266% 10/02/29 .......ccevvenniiiiiniiniieiinnas . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 2,824 |eeiiiii. 2,824 |............. 2,824 |.....coennen % . S R R R R R 2,824 | o s e 148 |. 10/02/2029 . |3.B PL ....
Guidepoint Security Hold LLC Term Ln A Nt 1
..40179%-AD-3 [ 10.327% 10/02/29 .....ovvvviviiiiniiiiiiiniies . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 970 fooeeiiiiiiinnnns 970 |ooviiiiiinnns 955 [oieiiiiiiiinnns [T R RN LT PO AN LT PO FR N L7 (0 O AR 49 |[. 10/02/2029 . [4.A Z .....
H B Fuller Company Term Ln B Nt 1 6.327%
L A0409V-AV=6 [ 02/15/30 ..evvuniiiiiiiiieeiiii e . 04/24/2025 . | Tax Free Exchange ...........cccee Jovvevrrrriiininnnns foeniniins 982,594 |........... 982,59 |.....n.nn. 982,5% |......ennn. oL O O N N A N 982,594 [oooiiiiiiiiiinns oo s [ 20,037 |. 02/15/2030 . |3.A FE ....
H B Fuller Company 1st Lien Term Ln B Nt 1
.. 40400V-Al-4 [6.327% 02/15/30 ..evvvenniiiiiiiiiieeeiiii s . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,463 |ooeeieine 2,463 |............. L O O O O R RN 15X T R K R RN 38 |. 02/15/2030 . |3.A FE ....
HP RSS Intermediate Inc 1st Lien Term Ln Nt 1
..404938-AA-6 9.323% 12/11/29 ..ooiiiiiiiiiiii s . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,906 [ooiiiiennnns 1,905 |oeeeeienns 1,905 | 0 O N N AR (RN R0 R ) R E N 88 |. 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 .....oovvvvvrnnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 408 foeiiiiiiiinnnns 408 |....ooevnnnnnnns 408 |....covvnnnnnnns . O O R N 0 O O AR 19 . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien Gen Purpose
..40493@-AC-2 |DDTL Nt 2 9.296% 12/11/29 ......evvviiinnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,225 [ooooinnnins 1,225 [ooiiiiinnnns 1,215 | L2 [T PO NN [ ) M [ A F L7 R N R FO N 57 | 12/11/2029 . |2.C PL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..404938-AD-0 [9.030% 12/11/29 ..eovvvvniiiiiiiiiiiieiiiieeees . 06/30/2025 . | Redemption 100.0000 .....e. fooreiiiiiiiiiiieins e 9 [ [ T O O O ) N L O O R . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..404938-AD-0 [Nt 2 9.046% 12/11/29 ....oovviiviininnnnninne . 06/30/2025 . | Redemption 100.0000 .....e. fooreiiiiiiiiiiieins e YK T PO £ T PP £ T PO £ O O R RN AT U R R RN 4 |. 12/11/2029 .|2.CPL ....
Harvey Tool Co LLC New Term Ln Nt 1 9.827%
CATBIG-AE-T [ 10726727 v . 06/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiiin s 2,096 [ooeiiienne 2,056 |iieeiinns 2,056 |eeeeeinnnnns 0 O P R AN 20T 0 R R R RN 99 . 10/26/2027 . [4.C ........
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 [10.177% 10/31/25 ...oiiivivinniiiiiiiiiiiiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ....ooe foriiiiiiiiiiiiiiiinn foeviiinnnnld 6,871 [....coeeenns 6,871 |.ooooiiinns 6,733 |ieeeinnnnns 6,851 |.iiiiiiiiiiins i 20 | e 20 i e 6,871 |ovoeiiiiiiins ovviinniiiiinns Joveiniiiiiiiinns foviiiiiiiinnnnns 714 |. 10/31/2025 . |3.A Z .....
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Heavy Construction Systems Inc 2024 New Term
.. 422586-AC-3 |Ln Nt 1 9.546% 11/16/28 ........cevvvvvvennnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,572 |oveeiiinnns 3,572 [ooinnnnnnns 3,536 [.cooounnnnnn I3 I R R 31 [ o 2 I IO AN . O R N 172 |. 11/16/2028 . |3.A PL ....
Orion Group 2nd Amendment Term Ln Nt 1
..42327@-AA-4 1 10.546% 03/19/27 .... . |- 06/30/2025 . | Redemption 100.0000 ....... ... 1,226 1,206 i 1,226 | .1,226 .. . 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendmen
.. 42327@-AB-2 19.206% 03/19/27 .ooeeeeeeeeeieiii . 06/30/2025 . | Tax Free Exchange ................ [eeeevvvvnnnnnnnnnns foennnnn.. 129,627 ... 130,687 |........... 120,486 |............ 48,942 [ s 129 [ [ 129 [oiiiiis s 129,627 . 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 founnnnniiiiii foeee 2,761 [oeennnnne 2,761 |l 2,750 |ooeeeeeenns 2,570 |oeveiiiiiiiiiens e, LT R RN LT R RN 2,761 |oveeeeeeniiinnns fonniiiiiiiis fo e 213 |. 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.519% 03/19/27 ....ooooeeiiiiiiiii . 05/09/2025 . | Tax Free Exchange ................ |oeeevvevvvenninnnns fonnnnnnns 13,142 |oeeeeeens 13,142 |........... 13,142 |l 13,111 [ s 31 [ o 31 [ o T S (SN 505 |. 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 18
..42327@-AB-2 | 10.546% 03/19/27 ...ccooeeeeeiiiiiii . 06/10/2025 . | Tax Free Exchange ................ |eeeevvvvvnvnnnnnnns fonnnnnnns 50,910 [oeevennnee 50,910 [.....eeeeee U P Y U RN R E LU L O Y S N 303 |. 03/19/2027 . [3.A PL ....
Orion Buyer LLC Term Ln Nt 1 9.280%
.. 42327@-AD-8 | 07/18/30 ..vvvvvvvrriiiiniiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....ovw fornevmmnnnniniiiiinn fooiiiinn 1,809 o 1,509 [ 1,507 [ 1507 | e P2 R R P2 R R 1,809 |oeeveeiiiiiiiies e feiiis fo 73 [.07/18/2030 . [4.A Z .....
Higginbotham Ins Inc Amendment #3 DD Term Ln
.. 42058#-AG-5 |Nt 1 9.921% 10/31/29 ....oovvvvviiiiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 ....... . 10/31/2029 . (3.B PL ....
Hills Distribution Inc Term Ln Nt 1 10.311%
..43166#-AA-4 | 11/08/29 ....oovvvviiiiiiiiiiiiiiiiiiiieeeeeee . 06/30/2025 . | Redemption 100.0000 ....... . 11/08/2029 . [3.A PL ....
Hills Distribution Inc Delayed Draw Term Ln
..43166#-AB-2 |Nt 1 10.312% 11/08/29 ......evvvrrrnninnnnnnnns . 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 ...oeve fouvemmmmnnnnnniiiinn fooviinnd,901 i 4,001 [ 484 [ e L1 R RN L1 IO R L S RN 77 |. 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 . 09/22/2028 . [4.A 7 .....
IQNavigator Inc TermLn Nt 1 9.5
L 44989%-AC-7 106/02/29 .....oooiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouen founnmiiiiiiiiiii oo 3,440 |oeeiiiienns 3,440 |..oeenennne 3,440 |.....oee 3440 [oooiiiiiiiiiiies e i e o e B O U N 168 |. 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 .......ovvvvrriiiiiiiinnnns . 06/16/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 108,402 |........... 108,402 |........... 108,402 |........... 108,402 |.oovvvvvviiiiins fovvveviiiiiiiinn foiiiiiins o e e (022 R R U N 5,759 |. 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 ......oevvvvvriiiiiinnnnnns . 06/16/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 35,397 |l 35,397 |oeiiiieenns 35,397 [oeeennnnnen 35,397 [oueeiiiiiiiniinn o e e e e 35,397 [oooiiiiiiiiiiins e e e, 1,614 |. 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 ...oeee foumemmnniiiiiiiiin oo 858 |l 858 ...l 13 678 [oeeeeeiiiiiiins oo e e e e 152 0 R (SRR R R 40 . 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. foeeeevvviininnnennns fonennnnns 70,016 |............ 70,016 |............ 70,016 |ooeeeeeenns [C1e ) R N LY/ R R LY/ R R 70,016 [oevveeeevvnnnnnn fonnnnininiiins foove 2,067 |. 12/28/2028 . [3.A PL ....
Infinity Home Services Holdco Term Ln Nt 1
..45676@-AB-2 |9.896% 12/28/28 ........ooeiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,789 |oeeiiiienns 2,789 |l 2,789 |l 2,789 |ooviiiiiiiiiiins e foriniiniiiiie f e 2,789 | i e o 138 . 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 founnmiiiiiiiiiii oo 1,777 |l 1,777 e 1,777 [ LTTT foeeiiiiiiiiiies e s e o s 1TTT [ o e 85 . 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 53
..45836#-AD-3 |8.000% 12/22/29 .....coovviiiiiiiiiiiiiiiis . 04/18/2025 . | Tax Free Exchange ............cce. foeeevvvvvivinniinnns foveennnns 44,048 |............ 44,460 |............ 44,015 |............ 717 T U R U IO RN AU IO R 4,048 [ e e e 1,126 |. 12/22/2029 . [3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 48
..45836#-AD-3 |9.916% 12/22/29 .....ccoeiiiiiiiiiiiiiiie . 04/18/2025 . | Tax Free Exchange ...........ccce. foeeevvvvvivinnnnnnns fovvunnnnnne 1,550 [oeeeennnnnee 1,565 |oeeeeeennns 1,549 |l R T P N T s T s LU O N (SRR N 47 [ 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 54
..45836#-AD-3 | 10.026% 12/22/29 .....ccoevviiiiiiiiiiiiiiiiieens . 04/18/2025 . | Tax Free Exchange ............cce. foeeevvvvvivinniinnns foveennnns 43,897 | 44,315 |oeeeieees 43,872 |l XN 74 I R R, 19 [ s 19 [ oo 43,897 [ooviiiiiiiiies oo e e, 1,349 |. 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 64
..45836#-AD-3 | 10.033% 12/22/29 ......evvvvrrriniiininiiiiiniinnne . 04/18/2025 . | Tax Free Exchange ............cce. foeeevvvvivennninnnns forveennnnnne 6,682 |............. 6,748 |............. 6,680 [...eevvveeiiniiiinnn feriiiiiiiiiis e T s T s 6,682 |...ooeviiiiiiinn fornniiiiiiiiiis e e 182 . 12/22/2029 . |3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 61
..45836#-AD-3 | 10.046% 12/22/29 .....ccooeviiiiiiiiiiiiiiiii, . 04/18/2025 . | Tax Free Exchange ...........ccce. foeeeeviviiviininnnns fonennnnne 10,778 |l 10,882 |..oeeveenns 10,773 foeeeenneeee 10,778 [oeveeiiiiiiiiies oo [ R R L R R 10,778 [ooiiiiies e e o 319 |. 12/22/2029 . (3.C PL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1
..45836#-AD-3 | 10.077% 12/22/29 .........oooooiiiiiiiil . 04/01/2025 . | Redemption 100.0000 ...oeen founnmmniiiiiiiii foeeiiis 1,599 [ 1,59 |l 1,588 [ooveeeiinnns 1,589 [oeviiiiiiiiiiins ferneiiiiiinnns (L P [ P N 1,509 |ooveiiiiiiiiiis e e o, 62 |. 12/22/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 59
..45836#-AD-3 | 10.080% 12/22/29 ......cooevviiiiiiiiiiiiiiiiinn, . 04/18/2025 . | Tax Free Exchange ................ |oceeeeeeeeiiiiinnns fornennnnns 50,664 |............ 60,238 |............ 59,636 |............ 59,638 |.oooeiiiiiiiins |ooeiiiiiinns P O RN P O RRRION 59,664 [...cccooeeiiiies v o Joiiiiiinns 1,832 | 12/22/2029 . [3.CPL ....
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Internet Truckstop Term Ln B Nt 1 10.817%
..460608-AA-6 [ 06/25/30 ...euvnniiiiiiiiiieiiii e . 06/19/2025 . | Tax Free Exchange .........ccoeven fovvnniiiriinnnnnns fooenennnns 83,126 [............ 83,866 |............ 83,056 |............ 83,077 |oeueeriviinnnes fovereeeeinnnn LTV R [S1V N R F LT /LT R ) R R, 2,040 |. 06/25/2030 . |3.B PL ....
Second Nature Inc Term Ln Nt 1 10.125%
..48278#-AA-8 | 10/22/28 ... . 06/30/2025 . | Redemption 100.0000 ....... . 10/22/2028 . |3.A PL ....
Second Natur: .
L 48278#-AA-8 [ 10/22/28 .oovvniiiiiiiiieee . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 883 [eiiiiiiiiinnns 883 | 883 |....covvinns B O O R N 11 O O N AR 53 . 10/22/2028 . [3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.525%
L A8278#-AD-2 [ 10/22/29 ...oevviiiiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 26 |oeeeneieiinns 206 |oiiiiiiins 296 | 4L O R N AL R R R R, 17 . 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 11.546%
.. 48282#-AA-2 [06/30/28 ....eviiiiiiiiiiieiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,561 [eeiiiinnns 3,561 |ieeeiennnns 3,561 |oveeeennnnns B O O R AN FC 1 R R R R, 210 |. 06/30/2028 . |3.B PL ....
Kellermeyer Building Svcs 8th Amendment Term
. A48773#-AH-3 [Ln Nt 1 9.680% 11/07/26 ........evvvrvvvinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,096 [..oooeeenne 3,096 |.eeevinnnnns 3,084 |oeeveinnnnns FC TV 3 O F [ Y R LU O N [V I R R R AN 73 |. 11/07/2026 . |4.B PL ....
Keystone Agency Investors LLC Term Ln B Nt 1
.. 49337*-AB-7 9.896% 05/03/27 ...evvvrriiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,258 [oooiiiinnnnns 1,258 e 1,237 | 1,282 | v )T O R L7 R AN L1 R FO R R RN 59 . 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 ............. . 04/15/2025 . | Tax Free Exchange .........ccooven Jovnnriiriinninnnns fooeeenenns 19,405 |........... 19,580 |ovevennnnnns 19,384 |ovvviiiiiiiiiiens e oo 4 I R R, P4 1 PP FR LS 10 O N ) RN 517 |. 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 .........ccor fovvenvieviinninnnns fooeeennnns 93,050 |.eeennnnnns 93,916 |[.....cevnenn Lo T RN RN AT PO F AT IO 93,050 [..ooevvvvenenne foorriiiiniis s s 1,803 |. 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 .........ccooven fovvnnreiiiinninnnns fooenennnns 38,458 |....coeen. 38,828 |............ LK U RN R LS O AN LS O R LT 0 U R R R 415 |. 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 .....c. forreiiiiiiiiiiiiiiin e 4,302 [eeiiinnne 4,302 [...ooeeennnns 4,262 |......ceunnn K IYLT N U R L O O, L1 R F 4,302 |ooiiiiiiiiiineen o s e 251 |. 05/03/2027 . |3.B PL ....
Kings Buyer LLC 2nd Amendment Term Ln Nt 1
..49579*-AA-6 | 10.896% 10/29/27 .....oeeivvvnniiiiiiiiieeeeinnns . 06/30/2025 . | Redemption L O O O N S AR 236 |. 10/29/2027 . |3.B PL ....
Unleashed Brands LLC Term Ln Nt 1 10.446%
LB2737@-AA-T [ 12/27/27 v . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 4,373 oo 4,373 [ooiiiiinnnns 4,360 |eeeeennnnnnn LN/ R R Mo [ Mo s 4,373 | oo s e 231 |. 12/27/2027 . |3.A Z .....
Unleashed Brands LLC 3rd Amendment Term Ln Nt
..52737@-AB-5 1 11.946% 12/27/27 .ovvvvviiiiiiiiiiiiiiiinns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 191 | 191 | L PO R R L R AN L ) PN L O N N 20 | 12/27/2027 . |4.A Z .....
Lido Advisors LLC 6th Amendment Term Ln Nt 1
..53173#-AA-4 [9.464% 07/17/32 .oevvveniiiiiiiiiieiiiieeees . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 382 | 382 | 380 |ooiiiieiinns L1V R /2 PO RN /2 PO RN L7/ R R R R, 58 |. 07/17/2032 . |4.A PL ....
Lido Advisors LLC 6th Amendment DD Term Ln Nt
..53173#-AB-2 |1 10.280% 07/17/32 ..ceevvvniiiiiiiiiiiiieeeinnes . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e K T P [S7E T R 570 |ooiviiiiinnns LSV U K [T PO RN LT PO RN 573 [ oo [ 27 | 07/17/2032 .|2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1
..53173#-AD-8 [9.460% 06/15/27 ...evvvviviiiiniiiiiiiiiieieeeens . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 588 [oeiiiiiiiiinnns 588 |....cooveiinnns 588 |....covvnniinns £ O R N L2 ) AR 31 |. 06/15/2027 .|12.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 8
..53173#-AD-8 [9.281% 06/11/29 ....eevviiiiiiiiiiiiiiniieieeeees . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e LK [ O 526 |..oovvinnnnns LS R [ PO RN [ P RN LI R Y R R, 25 [. 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 9
..53173#-AD-8 [9.330% 06/11/29 ...oevvvniiiiiiiiiiiiiiiiieeeees . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 177 | LA VA 1,696 |oevenieenne L ICICIC T PO RN 4 I R R, P4 PO FR LA LA OO (PP RN AR 83 |. 06/11/2029 .|12.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 5
..53173#-AD-8 [9.435% 06/11/29 .....ovvvvviiiiiiniiiiiiiinis . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 305 |oeeeiiiiiiinnns 305 [oiiiiiiins 304 | B0 R E LI PO AN L S AN FC LV R N R R, 21 |. 06/11/2029 .|12.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 .|12.C Z .....
Lido Advisors LLC Incrementa 3
..53173#-AD-8 [9.474% 06/11/29 ...oovvvniiiiiiiiiiiiiiiiiieeeees . 06/30/2025 . | Redemption O[O 0[0[V[V /R PP EPP N & A RN A ARy & A RN () RPN KON KPR RO RN RN 7 ) O N RN 4 {.06/11/2029 .|2.C Z .....
Lifestyles US Holdco Inc Term Ln Nt 2
..53220%-AA-2 | 11.046% 11/30/28 .... . |- 06/30/2025 . | Redemption 100.0000 ....... . 11/30/2028 . |3.A PL ....

Lifestyles US Holdco Inc Term Ln

..53229%-AA-2 | 11.049% 11/30/28 .....covvvvieeiiiiiiiieeeeeins . 06/30/2025 . |Redemption 100.0000 ...ooo fouveeeiiiiiiiiiinns 2,089 i 2,089 [oiiiiinini 2,089 [ 2,089 | e i e i e 2,089 |ooiiiiiiiiins [ e e 116 |. 11/30/2028 . |3.A PL ....
Lightbeam Bidco Term Ln Nt 1 9.260%

..53230#-AA-5 | 05/06/30 ... . 04/01/2025 . |Redemption 100.0000 ....... . 05/06/2030 . |3.A PL ....

Lightbeam Bidco
..532304-AB-3 |9.296% 05/04/29

. 04/01/2025 . |Redemption 100.0000 w.oeees fouvreiiiiiiiiiiiies o, 475 Jooviiiieiinnns 475 foeiiiiiiinnns 475 fooeiiiiinnns 475 fovveiiiiiiiiii i o e e i, 475 foeeeeiiiiiies o e o, 11 ). 05/04/2029 . |3.APL ....
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MB2 Dental Solutions LLC Term Ln Nt 1
..55340#-A0-2 |9.814% 01/29/31 ..oooovviiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiiis foeeieins 2,388 [oeeeiiinnnns 2,388 | 2,383 [oooennnnnne P25 R R L O A L2 R A 8. O R N 119 [. 01/29/2031 . |4.B PL ....

MBS Services 1st Lien Term Ln Nt 1 11.180%

..55302*-AA-8 | 02/26/26 ... . 06/30/2025 . |Redemption 100.0000 ...9.772 ...9,691 L9772 | . 02/26/2026 . [5.A PL ..

..56068V-A*-3 |Majesco Inc Term Ln .046% . |- 06/30/2025 . | Redemption 100.0000 ....3,678 .3,678 |.. . 03/22/2032 . [3.B PL ..
Margaritaville Holdings LLC Dalayed Draw Term

..566588-AJ-4 |Ln Nt 1 9.061% 06/17/27 .....oeeveuurnnnnnnnne . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,487 |, 1,487 |ooeeinnes 1,482 foeeeennee 1,483 [oeeeeiiiiiies i [ FOUOTRRUOUUR RTOTO LI FOPTTRUR FOOO 1,487 [ oo o e 68 |. 06/17/2027 . [3.CPL ....
Mather Group LLC Term Ln Nt 1 10.296%

LB7671#-AA-2 | 03/31/28 ... . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 6,265 |............. 6,265 |...cccueeenns 6,265 |..cccunnnns 6,265 |ooooiiiiiiiens foeeeiiiiiiis e e e e 6,265 |oooieiieieiins [ e e 326 |. 03/31/2028 .|3.B PL ....
Mather Group LLC Delayed Draw Term Ln Nt 1

..57671#-AB-0 | 10.296% 03/31/28 .......oevriiiiiiiiiiieiciiiens . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 2,416 oo 2,416 | 2,416 | B3 [oeeiiiiinieees forreeeeeiiii Joerieiiieees o e e 2,416 | e e e 126 |. 03/31/2028 . [3.B PL ...
Mather Group LLC Delayed Draw Term Ln Nt 7

..57671#-AB-0 | 10.302% 03/31/28 .......oevreeiiiiiiieeieiiieens . 06/30/2025 . |Redemption 1000000 oo fereeeiiiiiiiieens ol L1 IO 89 |iiiiiiis 88 | 88 | [t 1 [ s 1 o e 89 [iiiieiiiiies feeereeiiieees o [ 5 | 03/31/2028 . [3.B PL ....
Meyer Laboratory Inc Term Ln Nt 1 9.827%

..593100-AA-7 | 02/28/30 ...t . 06/30/2025 . |Redemption 1000000 .oeee feureeeiiiiiiiiies o 2,678 el 2,678 [l 2,61 el 20617 e [ BB [ [ BE e [ 20878 [ e [ e 132 |. 02/28/2030 . 3.C PL ...
Meyer Laboratory Inc Delayed Draw Term Ln Nt

..593108-AB-5 |1 9.577% 02/28/30 ... .. |- 06/30/2025 . | Redemption 100.0000 ....... . 02/28/2030 . |3.C PL ....
Pueblo Mechanical & Controls 3rd Amendment DD

..60782#-AA-2 | Term Ln Nt 4  9.026% 08/23/28 ................. . 06/30/2025 . [Tax Free Exchange ..........ccoee |ooveeeeeeeiiiiinns Jooveenn 16,315 | 16,514 | 16,307 | [ [t s et B e [ 16,315 [ i [ e 248 |. 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 100.0000 .......
Pueblo Mechanical & Controls 3rd Amendment DD
..60782#-AA-2 | Term Ln Nt 3 10.796% 08/23/28 ................. . 06/30/2025 . [Tax Free Exchange ................
Pueblo Mechanical & Controls 3rd Amendment DD
..60782#-AA-2 | Term Ln Nt 2 10.824% 08/23/28 ... . |- 06/30/2025 . [ Tax Free Exchange
Monica Hlds Inc aka Wilshire Term Ln

. 08/23/2028 . |3.A PL ...

................................................ 489 |. 08/23/2028 . |3.A PL ....

. 08/23/2028 . |3.A PL ...

..609370-AA-8 | 10.196% 01/07/28 ....ooveiiiiiiiiieeiiiiieeeeeae . 06/30/2025 . |Redemption 100.0000 .ooees feueeeeiiiiiiiiies o d,861 [ 4,861 [ 4,89 A TT2 | B9 e B9 e [ 86T [ e [ e 250 |. 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 .ooee feueeeiiiiiiiiiies 2,104 L 2,104 02,072 [ 2,075 | [0 e 29 L [ 20104 [ e [ e 106 |. 01/07/2028 . |2.C PL ....
Moonraker Acqusition LLC Term Ln Nt 1

..615504-AA-1 | 9.881% 08/04/28 ......cceiiuuiiiiiiiiiiiieeeee . 06/30/2025 . |Redemption 100.0000 ..ceee feuveeeiiiiiiiiiins o571 LB T BT BT i e i [ e [ BT e e [ e 388 |. 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 .oeees foureeeeiiiiiiiies 2,587 L 2547 [ 2847 e 2547 i e i [ e [ 2587 [ i [ e 158 |. 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 ......ceevvveeeiiiiiiieeeecnins . 06/30/2025 . |Redemption 100.0000 ...ooo fouveeeniiiiiiiiiins o 20,855 [iiiiiin0 20,585 [Liiiiiii20,368 [iiiiinnn 20,440 i[85 [ e85 e [0 20,858 [ e [ e 531 |. 11/02/2026 .|3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1

..62031%-AE-4 | 10.385% 11/02/26 ......cevvvveeeiiiiiiieeeiiins . 06/30/2025 . |Redemption 100.0000 ..oooe fouveeenniiiiiiiinns o 15,271 L 15,271 15,271 15,283 | [ i e i [ 15271 [ i e s 394 |. 11/02/2026 . |3.B PL ....

Nth Degree Purchaser Inc Term Ln Nt 1
..62995%-AA-5 |9.557% 09/10/30
Next Holdco LLC Term Ln 5574
..653430-AA-5 | 11/09/29 ...ovviiiiiiiiiii s . 06/30/2025 . |Redemption 100.0000 .......
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 .......
North Amer Science Assoc Inc New Term Ln Nt 1
..65716@-AA-4 | 10.218% 09/15/27 ....covuvvrieriiiiiiiiececeins . 06/30/2025 . [Various ..........cccovueeieriiiinnns foovnrereneiiiinens foonininnnnad 6,027 |eeeennn. (177 F 5,907 |oooiiiiinnns 5,966 |o.ooooiiiniiinns fovriiieinninns (-1 O RN (-2 O R, (072 IO RN R RN 319 |. 09/16/2027 .|2.C PL ....
Fairway Lawns LLC Term Ln Nt 1 9.296%
..659504-AA-8 | 05/17/28 ...
Fairway Lawns
..659594-AB-6 | 9.266% 05/17/28

. 09/10/2030 . |3.A PL ....

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

................................................ 146 |. 11/09/2029 . [3.B PL ....

. 09/15/2027 . |2.C PL ....

. 05/17/2028 . |3.B PL ....

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

. 06/30/2025 . |Redemption 100.0000 w.oeees fouvreiiiiiiiiiiiies o, 574 |ooviiiiiinnns 574 |oveeiiiiiinn 574 [, S74 foveeveiiiiiiis e o o o i, S74 foeeeeiiiiiiies e o o, 30 |. 05/17/2028 . [3.B PL ....
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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
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Fairway Lawns LLC DD Term Ln C-1 Nt 1
..65050#-AB-6 |9.206% 05/17/28 ....oovvvvviiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins FIU T A 560 |ovvveiiiiiinnns L N L5 R R 12 s e S O N R A 35 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..65050#-AB-6 |9.302% 05/17/28 . 06/30/2025 . | Redemption 100.0000 ....... . 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD
..65050#-AB-6 19.329% 05/17/28 .....cooeeeiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 49 o, L7 I M9 | MO | e e e o e O Y S N 22 |. 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65950#-AC-4 19.230% 05/17/28 ...oovvvvviiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 201 [, 01 | %) I O 2 e O 2 O Y S N 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 ...ooovvvviiiiiiiiiiiiii, . 06/30/2025 . | Redemption 100.0000 ...ouun fornnnmmiiiii foni 7 LS PO 57 foeirnniiininnns £ O O P SN A FOPPRORORP A R R 3 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 1
..65950#-AC-4 19.260% 05/17/28 ......ovvvvvviriiiiiiiiiiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 70 |l (I 70 |l L P N (SRR R L O P N 22 |. 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 2
..65950#-AC-4 19.260% 05/17/28 ......ovvvvvviriiiiiiiiiiiiiiiinnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnnmniiii foei £ 2 [ PO 52 O 52 O O P O SN [ 2 PO (O R R 3 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 7
..65950#-AC-4 19.261% 05/17/28 ....oovvvvvviiiiiiiiiiiiiiiiiiiins . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 102 |, [0 P (172 O 7 O O P O N 7 O P N 5 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 9
..65950#-AC-4 19.279% 05/17/28 ...oovvvvviiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 126 |l 126 [oeeeeiiiiinns 126 [oveeiiiiinnnns L O O P O N L P N 7 | 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5
..65950#-AC-4 19.206% 05/17/28 ....oovvvvviiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 100 |, 100 [ 100 |, L P Y N (SRR R L P N 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 ...oovvvvvviiiiiiiiiiiiiiiies . 06/30/2025 . | Redemption 100.0000 ...ovvn fornnmmmniiii foeei 7 7 P -7 7 O O P SN 72 PO (S R R 4 |.05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 6
..65950#-AC-4 19.330% 05/17/28 ...oovvvvvviiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnmmmiiiiii foeeein K 7 F 7 FO L e O s F I PO (S R R 2 . 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 1 9.279%
..6509598-AA-0 | 05/17/28 .oovvviiiiiiiiiiiiiiiiiieeee . 06/30/2025 . | Redemption 100.0000 ...ouun fornmmnmnis foeiis LV PO LA LA L O R (S R L P S N 3 |. 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 2 9.321%
..650598-AA-0 | 05/17/28 .oovvvviiiiiiiiiiiiiiiiieee . 06/30/2025 . | Redemption 100.0000 ...ouun fornennmiii foeeiiid 20 [ LV PO 20 foreniniiiininnn ) O O P N U PO (O R R 1].05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 4  9.330%
..650598-AA-0 | 05/17/28 .oovvvviiiiiiiiiiiiiiiiieeeeee . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnmmnniiiiiii foeeiiis 79 [ L PO 78 [oeeiiiiininnnnne F: T PO AN T s L P 79 |ovvervrrnreennnn fonniniiiiis fo 4 |.05/17/2028 . [3.B PL ....
Fairway Lawns LLC 6th Amendment DD Term Ln Nt
..650596-AB-8 |1 9.510% 05/17/28 .........coeeeeeiiiiiniininn, . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,082 |l 1,082 |oveeeeneens ) R F 272 PO AN 22 PO R LIV R N R RO 25 | 05/17/2028 . |[4.A Z .....
Nor thwinds Holding Co Term Ln Nt 1 9.676%
..66847@-AA-4 106/01/29 .ooooiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 2,029 |oeeeiiinnns 2,029 [oeennnnnnn 2,029 [oooonnnnnnne 2 R (S R 2 R N 102 . 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 |Nt 5  9.676% 05/01/29 .......evvvvvvvvrnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins LU O 540 |l 540 |ovviiiiiiiiins 539 |ooiiiiiiiiiiis e T s L O L Y S N 27 (. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 |Nt 3 9.681% 05/01/29 ........evvvvvvvrnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 205 foiiinininnnnn 205 | 205 |oieeiiiiiiinnns I O N T s L O T Y S N 10 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 [Nt 1 9.700% 05/01/29 ......evvvrrvnnnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 349 o FZe T 349 | F T O N T s L O O Y S N 18 |[. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..66847@-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 Delaye
..66847@-AC-0 [Nt 1 9.698% 05/01/29 ........evvvvvvvvvnnnnnnnns . 06/30/2025 . | Redemption L e e O 1 O 1. O 1 O O e O (O S N 10 |. 05/01/2029 . |3.B PL ....
Oil Changer Inc New Term Ln Nt 1 11.080%
..67778@-AA-5 |02/08/27 ... . 06/30/2025 . | Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
0il Changer
..67778@-AB-3 | 10.928% 02/08/27 . 06/30/2025 . | Redemption L e L 2 - - O e L P O S N 57 |. 02/08/2027 .15.B Gl ....
0il Changer Inc Delayed Draw Term Ln Nt 10
..67778@-AB-3 | 11.058% 02/08/27 ... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
0il Changer Inc Delay
..677788-AB-3 | 11.060% 02/08/27 .....vvvvvvvvvvvvvunvunnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins fooeiiiiii LY R 467 i 467 Jovveeiiiiieanns 467 vveveviiiiiiine evvvviiiiiiiis fovviiiiiiiiiiins fo e e 467 ovvvvvvinnininne foviiiiiiiiiiiins o e 18 |. 02/08/2027 . 5.8 Gl ....
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Oil Changer Inc Delayed Draw Term Ln Nt 8
..67778@-AB-3 | 11.119% 02/08/27 .....evvvvvvvvririiiriiiiiiniinnns . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 535 [oiuiiiiinnnnnns T 535 | 5 T P N (SRR R L Y R N 9 |. 02/08/2027 . [5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 7
..67778@-AB-3 | 11.156% 02/08/27 ... . 06/30/2025 . | Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
Oil Changer Inc Delay
..677788-AB-3 | 11.177% 02/08/27 .....vvvvvvrrrinrniinniniiiiiinnnns . 06/30/2025 . | Redemption 100.0000 ....ovn fornummnnniniiiiiiinn fooniiinn 4,383 [ 4,383 [ 4351 L4358 | DD [ oD [ 3B | e [ L, 220 |. 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 O e . o o < [ O 3 [ O & [ e < o [ Y S N 183 . 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 ...oovn fornnmmnnniiiiiiiiinn fooiiinnnn2,281 i 2,281 2,281 L 2,281 | e e o e e 22281 e e e L 131 [. 02/08/2027 . 15.B GI ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 4 11.896% 02/28/27 ........evvvvvvvrrnvnnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oceeevvvvvnennnnnnns fonnnnnnns 20,044 |............ 37,417 | 20,044 |............ LT O O P O N O P 1,335 |. 02/28/2027 . |4.CPL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt O 11.946% 02/28/27 ......cvvvvvvvvvvrirnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oeeevvvvnnennnnnnns fonnnnnnns 13,038 [..eennnneee 24,488 |............ 13,038 |............. L N (O R R A 13,038 [ovvvvvvvrnnninns fonnniiniiiiis fo 380 |. 02/28/2027 . (4.C PL ....
Invo Healthcare (Olympia Acq) Delayed Term Ln
..681448-AC-4 |Nt 11 11.968% 02/28/27 ........evvvvvvvvrvnnnnnns . 06/30/2025 . | Tax Free Exchange ................ |oeeevvvevnninnnnnns fonvinnnnnns 4,401 | 8,433 [innnnne 4,491 [oennnnne L O R (U R 4491 | e e o, 511 |. 02/28/2027 . [4.C PL ...
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 12,233 |eeeeeennns 12,233 [oeeennnnne 12,233 [oennnnne 1,491 | i o fo e e 12,233 | s e o, 741 | 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 151,466 |........... 162,161 |........... 161,400 |........... 161,442 | | 24 o o 24 o o L O R N 3,879 |. 06/11/2031 . [4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |3  8.780% 06/11/31 ..oovvvvriiiiiiiiiiiiiiiiiees . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvnnninnnns fonnnnnnns 94,687 [.eevvnnnnes 95,101 [oeennnnnne 94,625 [..ovvvnnnee 94,674 |ooeeeeiiiiiiies e 12 s e L R RS L O O S N 2,540 |.06/11/2031 . |4.APL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |4  8.796% 06/11/31 ..ooovvrriiniiiiiiiiiis . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvnnnnnnnns founnnnns 260,337 |oveeerenns 261,527 [ovvvnnnnee 260,219 |........... 260,297 [ovvvvniiiiiins e L U PO AN LU O A R O P N 6,988 |. 06/11/2031 . [4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |6  8.810% 06/11/31 ....ovvvvviiiniiiiiiiiiiiininns . 04/14/2025 . | Tax Free Exchange ................ |eeevvvvevennnnnnnns fovnnnnnnns 22,599 |o..ccnnnee 2,705 [ocoennnnen 22,502 [ouiennnnne 22,506 [ovvvvrniniininn oo L O A L O E 22,599 |oevviiiiiiiiinns foniniiiii f e 695 |. 06/11/2031 . [4.A PL ....
Pye Barker Company 2024-1 Delayed Draw TL Nt
..694286-AD-9 |5 8.818% 06/11/31 ..oovvvrviiiiiiiiiiiiiiiiiees . 04/14/2025 . | Tax Free Exchange ................ |oeeeevvvvvvnnnnnnnns fonnnnnns 283,970 |oveveeeenns 285,302 [cuvennnnnn 283,875 [..eevneeee 283,925 |oeevviiiiiiiiins ferniiiiiiiinns LT PO AN L2 IO A e ) O P N 9,003 |.06/11/2031 . |4.APL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1
..69438#-AB-9 |9.546% 08/01/29 ......ooeviiiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins F U O, 30 | L1 L1 Y N T s L O O Y S N 22 |. 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 585 [oiiiiiiiiiinnns 585 | L O Y RN [ R A [ O A T O Y S N 14 . 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 .....c. forreiiiiiiiiiiiiiinn s 2,654 |eeiiiiine T 2,592 [oooiiiiinnnns PR R R, LI O O, S IO AN 2 R N 134 . 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 344 o K7 340 |ovveiiiiiiiens O N [ R A T O AN Y S N 25 |. 03/04/2030 . [3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 1
..694480-AB-9 | 10.046% 03/04/30 ...oovvvvvrriiiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 ...ovun fornnnmniiiii fored 93 [ B | 72 FO L O N T s L P [ O (S R R 7 |.03/04/2030 . |3.B PL ....
Par fums Holding Company Term Ln Nt 1 9.552%
..69946@-AA-8 | 06/27/30 ...eevvviiiiiiiiiiiiiiiiiiiieeeeeee s . 06/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,412 [, 1,412 |, 1,308 [oveeennnns 1,899 | | L R R L R RN LI O N (SRR N 68 . 06/27/2030 .|4.B PL ....
Pathstone Family Office LLC 2nd Amendment TL
..70323%-AC-7 |Nt 1 9.318% 05/15/29 .....covvvvvvririiiiinnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis 88 |l L2 PO 81 [ L I O A [ T RN [ R R P N 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 ........oooeeeeiiiins . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins L2 L7 RO [ PO L7 O e O L O Y S N 38 . 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 2
.. 70323J-AD-3 | 11.162% 05/15/29 ........ccoeeiiiiiiiiini, . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,826 |eeiriennns 3,826 |............ 3,826 |............. R O N O R R A R O R N 181 |. 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC New Term Ln Nt 1
.. T0323J-AE-1 19.427% 05/15/29 ovveiiiiiiiiiiiiiiiiceieeceen . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins L7 N O, 440 X A L O N L O A L O A L Y S N 22 |. 05/15/2029 . [4.A Z .....
Patriot Growth Insurance Sves Term Ln Nt 1
.. 70344E-AD-9 |9.974% 10/16/28 ......evvvvvvriiiiiiiiiiiiiiiiienns . 05/06/2025 . |Direct ...ccoooviiiiiiiiiiiiiiiiinn ferveiiniiiiiiiiiiins foen 1,323,106 |........ 1,367,032 |........ 1,367,032 |........ LR 7 7 O O U (SRR RN 1,357,082 [ovveeiiiiniinnn fonnne (33,926) |....... (33,926) |............ 44,980 |. 10/16/2028 .|3.CPL ....
PerkinElmer US LLC Term Ln Nt 1 11.062%
L T14048-AA-T 1 03/13/29 oo . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiis foeein 3,718 [ 3,718 |l 3718 |l T O N [ R A [ R A AL FOURRPRRPR (O R A 195 . 03/13/2029 . |4.B PL ....
PerkinElmer US LLC Delayed Draw Term Loan Nt
..71404#-AB-5 |1 9.318% 03/13/29 ...oovvvvvnnnnninnnnnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....eww fooeiiiiiiiiiiiiiiies foeeiiiiii 565 [oieiiiinnnnn. 565 |.iiiiiinn. 561 |ovvreriiieeenes L O (SN L. N FPTTTTTTTTTITN 4l o 565 | evviiiiiiiiies fovvciiiiins oo, 29 |. 03/13/2029 . [3.APL ....
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..71579*-AD-4 |Pestco LLC Term Ln A Nt 1 10.430% 02/17/28 |. 06/30/2025 . | Redemption 100.0000 ..oooes feueeeiiiiiiieiins e 2,974 oo 2,974 oo 2,974 | 2,974 | o i e e e 2,974 | e e e 162 |. 02/17/2028 . [3.B PL ...
Pestco LLC Incremental Delayed Draw Nt 1
LTA579%-AE-2 | 10.433% 02/17/28 ...eeveeiieeiiiiieee e . 06/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 744 s L7 T T4 s A5 e e e e e e T44 oo i oo o 24 |.02/17/2028 .|3.B PL ....
Pestco LLC Incremental Delayed Draw Nt 5
TAS79%-AE-2 | 10.577% 02/17/28 ..ooeniiiiiiiiiiiieee e . 05/29/2025 . [Tax Free Exchange ..........cccce |oovceeerneoiiiiinns Joovinens 118,679 |.......... 118,679 |.......... 118,679 |.......... 18,679 |oeeiiiieiies e s e e 18,679 [ooeeeiiiiiiies o feeeeeiiiiieees o 5,262 |. 02/17/2028 . [3.B PL ...
Petrus Buyer Inc Term Ln Nt 1 10.578%
LT1684#-AA-8 | 10/17/29 oo . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 6,300 |oeereennne 6,300 |..ccceeenns 6,300 |...cccunennns 6,300 |oeeoiiiiiiiiens foreeeiiiiii e e e e 6,300 [oeereiiiiiiiiins oo feeeeeiiiieeees e 466 |. 10/17/2029 .|3.B PL ....
Petrus Buyer Inc Delayed Draw Term Ln Nt 1
..71684#-AB-6 |9.574% 10/17/29 ..oooiuimiiiiiiiiieeee s . 06/30/2025 . |Redemption 100.0000 ..ooeew feueeeeiiiiiiiiins e 1,110 | 1,110 | 1,094 ... 1,094 [ooieiiiiiis e 16 [oeeeeiiiiiiies e 16 [oeeeieiiiiiiies oo 1,110 [ e o 141 |. 10/17/2029 . [3.B PL ...
Phoenix YW 1st Lien Term Loan 10.577%
L T1922%-AA-4 | 05/31/30 . . 04/18/2025 . |Redemption 100.0000 ..oooes feueeieiiiiiiiieies et (76,721) |oeeenneeee (76,721) | (74,699) |.......... (74,871) e [t (1,849) |.coiiieeeees [t (1,849) |.eoeiiieeees [ (76,721) |+ e foeeeiiiiis i o 871 |. 05/31/2030 . [3.A PL ....
Plaskolite PPC Inter Il LLC 2021-1 Refinance
..T2753R-AD-0 |Term Ln Nt ~ 8.590% 12/15/25 ........ccceeuenens . 05/09/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 434,238 |........... 434,238 |.......... 416,868 |........... 428,766 |..eveeeeeeiii e 5,471 |oeeiiiiiiieees o 5,471 [ooeiiiiiiiiies o 434,288 |oeoeeiiiiiiens e e feeeeeee 16,890 |. 12/15/2025 . |5.B FE ....
Command Alkon (Potter Buyer) New Term Ln Nt 1
LT41404-AA-0 | 10.296% 04/23/27 .....evveiiiiiiiiiieeeiiiees . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 5,402 |............. 5,402 |............. 5,240 |.euveennnnne 5,334 | oo 67 |oeeeiiiiiiieees o 67 |oeeeiiiiiiieens o 5,402 | [ e e 278 |. 04/23/2027 .|3.C PL ....
Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 |Ln Nt 1 10.296% 04/23/27 .... .. |- 06/30/2025 . | Redemption 100.0000 ....... .. 602 ...5% |... ...602 |.. . 04/23/2027 . |3.CPL ....
Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 |Ln Nt 2 11.046% 04/23/27 ......ceeiiiunennnns . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,127 | 1127 | 1,004 | 1,112 [ et 15 [ o 15 | o 1427 [ [ o e 58 |. 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 ....... . 04/23/2027 . |3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. T4276U-AC-9 | 10.064% 09/19/28 .......eevveeeeiiiiiieee s . 04/01/2025 . |Redemption 0.0000 ..eoees fevrmereeiiiiiienes foerieeeeeiiiee e oo i e e i e i e e e [ e 370 |. 09/19/2028 . |4.A Z .....
Proj Essential Bidco aka Arcos 1st Lien Term
..74354#-AA-1 |Ln  10.730% 04/20/28 .. . |- 05/22/2025 . |Redemption 100.0000 ....... e 1,248,538 Ll 1,248,538 |........ 1,227,853 |........ 1,236,939 [oooooiiiiinns | 11,509 L 11,599 [ s 1,248,538 |.. . 04/20/2028 . |4.A PL ...
Pueblo Mechanical & Controls 1s
..74501#-AA-3 |Nt 1 10.829% 08/23/28 .......oceeiiiuiunereanne . 06/30/2025 . |Redemption 100.0000 ..oooe feuneeiiiiiiiiiins 2,438 [ 2,433 | 2,432 | 2,288 | e i e e [ 2,433 [ oo e 121 |. 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 feureeeiiiiiiiiies o 1,678 [ 1,678 |ooeeeeenenne 1,677 et 1,587 | o s o i oo 1,678 [ oo o e 84 |.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 ..ooee feureeriiiiiiiiiies o 3718 3,718 | 3718 oo 3718 [ i [ e e e 3718 [oeeeeiiiiiies i oo e 195 |. 01/19/2027 . [3.A PL ....
Pyramid BMC Intermediate LLC 3rd Amendment
..T4713*-AB-9 |Term Ln Nt 1 9.533% 12/31/27 ......ccceueees . 06/30/2025 . |Redemption 100.0000 ..oooe feureeeiiiiiiiiiies o 1,185 1,185 [oeeeiinnes 179 [t 1179 [ i B e B e s 1,185 [ [ o e 57 | 12/31/2027 . [4.A Z .....
Quail Buyer Inc TermLn Nt 1 9.631%
L TATA3* AR5 | 10/01/27 e . 06/30/2025 . |Redemption 100.0000 ..ooees feureeeiiiiiiiiiies o l9,130 e 9,130 | 9,130 [oeeiien 9,180 [ o [ e e e 9,130 | [ e e 453 |. 10/01/2027 . |4.A PL ...
Quikrete Holdings Inc Term Ln Nt 1 6.577%
L T4839X-AL-3 | 01/30/32 . . 06/30/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 10,883 |............ 10,883 |..ccceneeee 10,888 [eeeeeieiiiiieiees foeeeieiiiii et ()] PP RO () |eeeevvmmreeees ferveeeeene 10,883 [oeeeeiiiiiiees foiemieeiiiii feeeeeiiiieees o 200 |. 01/30/2032 . |3.C FE ....
RB Holdings Interco Term Ln Nt 1 9.360%
.. T4935-AD-8 | 05/04/28 ........oveieiiiiiiiiiee e . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,935 | 2,935 |oeeeennne 2,935 | 2,985 |ooiiiieeriiie e e e e e 2,935 [oeiiiiiiiiis e o 118 |. 05/04/2028 . |2.C PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750630-AA-2 | 11.046% 04/01/29 ....ovvvviiiiiiiiiiieee s . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiiins e 4,561 |[oeeeeinens 4,561 | 4,561 | 4,561 [oeeiiiiiiees o e e e e 4,561 | [ e e 225 |. 04/01/2029 . |4.B PL ....
Raptor Technologies 2nd Amendment Incr T/L
..75382%-AC-4 |9.046% 10/05/28 ......ceovvveieieiiiiiiieee e . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiins e 3,566 |............. 3,566 |.....cceeennn 3,531 | 3,535 [iiieeiiiii feeeeeeiis 32 | e <72 FOUUUUURU T 3,566 |.ooeerieeeeins fereeeiiiiii e e 163 |. 10/05/2028 . [3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754450-AA-1 |4.352% 12/31/26 ..o . 06/30/2025 . [Various .........cocccveeeeerriiiinns foovmneeeeeeiiiines Joevieeees 3,427 oo 3,427 oo 3,333 | 3,303 | oo 35 | e 35 | e 3,427 | o e e 159 |. 12/31/2026 . [3.B PL ...
Rawlings Sporting Goods Inc Delayed Draw Term
..754450-AB-9 |Ln Nt 1 4.352% 12/31/26 ......ooeiiiinnnienns . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 838 | 838 foeeiiiiiiiens 836 [ceveeeeiinnns 837 [oeeeeeiiiiiis e 1 [ s 1 o e 838 |eiieieiiiii feeereiiiiineens o e 39 |. 12/31/2026 .|3.B PL ....
Rawlings Sporting Goods Inc 3rd Amendment
..754450-AC-7 |Term Ln Nt 1 4.383% 12/31/26 ............... . 06/30/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiiies o 428 | 428 oo, M7 o 420 oo e [ FOUOTRRUUUUUR RO 8 [ o 428 |eeeeiiiiiiiies oo oo e 20 |. 12/31/2026 . [3.B PL ...
Rawlings Sporting Goods Inc 4th Amendment
..754458-AD-5 |Term Ln Nt 1 9.946% 11/26/30 ................. . 06/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 21 A 28 foeeiiiiiiieens 285 [oeeieeeiiis 285 [oeeeeiiiiiiiies e [ FOUUOTRRUOUUUR RO K FOURROUUUU RSO 288 |oeeieeeiiiii feeereiiiiieeees o e 16 |. 11/26/2030 . |4.A Z .....

Reagent Chemical & Research Term Ln Nt 1
..755834-AA-1 ]9.546% 04/30/30 ....ccevveiieiiiiiiiiiee e . 06/23/2025 . |Redemption 100.0000 ..oooo foeeeeiiiiiiiiieess foninens 24,964 |............ 24,964 |............ 24,465 |............ 24,507 |ccoveieiiiiiin oo, 457 Lo e, 457 Lo e, 24,964 |.ovveeeiiiiiis oo foviiiiiiiiis | 2,160 |. 04/30/2030 . |2.C PL ....
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Redwood Services LLC 3rd Amendment DD Term Ln
..75807*-AE-7 |Nt 1 10.896% 11/30/29 .....ceeevviiiinninnnnnne . 06/16/2025 . |Redemption 100.0000 ..o forveeniiiiiiiiienns s 1,426,668 |........ 1,426,668 |........ 1,413,221 |........ 1,414,564 [ooooooiiiinns s 12,104 [ooeiiiiiiiins s 12,104 [ s 1,426,668 [..ooooveeiiis |oeviiiiiiennns o s 72,569 |. 11/30/2029 . [3.A PL ....
Redwood Services LLC 5th Amendment DD Term L
..75807*-AF-4 |Nt 1 10.896% 05/06/31 .. .. |- 06/16/2025 . | Redemption 100.0000 ....... .. 118,452 ...59,660 |.... 118,452 |.. . 05/06/2031 . |3.A PL ....
Redwood Services LLC 6th Amendm n
..75807%-AG-2 |Nt 2 10.896% 05/06/31 ......evvvveeviinnnnnnnne . 06/16/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 232,614 |...........232,614 |...........230,314 |............ 14,359 [oveiiiiiiii 2,209 i oo 2,299 [ s 232,614 . 05/06/2031 . |3.A PL ....
Redwood Services LLC 6th Amendment DD Term Ln
..75807%-AG-2 |Nt 1 10.907% 05/06/31 .....ccevvrvrreiinninenns . 06/16/2025 . |Redemption 100.0000 ..oooe forveeeiiiiiiiiiinns o 23,552 [oveeeeennn. 23,552 |oveiiiunnns 21,243 | 21,378 |cveeeeeiiiin o174 L [l 2174 L | 23,552 . 05/06/2031 . |3.A PL ...
Repairify Inc aka AsTech Term Ln Nt 1
..760288-AA-4 |9.546% 06/14/27 ....oooevvrieeiiiiiiiiieeeeias . 06/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 3,000 [oreerrennne 3,000 |.oociieenns 2,940 |vveeennne 2,07 | o | 29 e e UV FOUUUUURSRPUU RPN RS RN 151 |. 06/14/2027 . [2.A PL ....
Risepoint LLC Term Ln Nt 1 10.827% 07/31/30
..76760X-AB-3 | ... .. |- 06/30/2025 . |Redemption 100.0000 ..o fouvieeniiiiiiiiinns o 12,500 |...ooeeeenne 12,500 |...coeeens 12,125 | 12,144 | 0386 | 0356 | e 2RIV [V PR R R RN 729 |. 07/31/2030 . |4.A Z .....
Recochem Inc Amendment Term Ln Nt 1 10.810%
LT6762%-AA-6 | 06/17/30 .eveeeiiiiiiiiiiiciiiieee e . 04/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 1,875 | 1,875 [ooeoinnns 1,838 [oeeeeinnes 1,840 [ooeeiiiiiiiis o e 3 [ s 1,875 [ oo s i 51 |. 06/17/2030 . [4.A Z .....
Lincoln Property Company Term Ln B Nt 1
..78065L-AD-3 |9.577% 02/02/29 .. . 06/30/2025 . |Redemption 100.0000 ....... . 02/02/2029 . [4.AZ .....
Harmony Fds/Santa
..784318-AD-5 | 11.146% 12/15/25 . 06/17/2025 . | Redemption 100.0000 ...ooo fouveeeiiiiiiiiiinns o R L I 34,778 |.eeeeenn. 34,355 f.........e. RZNCC I IO KRR (I IO KRR (B R RS 4,778 | [ e e 839 |. 12/15/2025 . |3.CPL ....
Eyesouth LLC 1st Lien Term Ln B Nt 1 9.911%
..78448%-AA-4 110/05/29 ... . 06/30/2025 . |Redemption 100.0000 ....... . 10/05/2029 . |3.B PL ....
Eyesouth LLI
..78448%-AB-2 | 10.177% 10/05/29 . 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
..785000-AA-7 |Nt 2 12.610% 12/06/27 ......oevvveiiuininnnnnne . 06/30/2025 . |Redemption 100.0000 ..ooees feueeeeiiiiiiiiens o 51 | L3 I R L3 I A B0 |oeieeieeeiiie [ i e i [ 51 i feeereiiiiees o e 2 | 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785000-AA-7 |Nt 1 12.646% 12/06/27 .......eovveiiiuinnnnnnne . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 369 | 369 [oeeiiiiiiiens 369 [oeeeeeiiiins 362 [oeeeieiiiiiins e [ e e 369 [oeeeiiiiiiiiins oo e e 12 | 12/06/2027 . |3.A PL ...
SV-Burton Holdings LLC Delayed Draw Term Ln
..785000-AA-7 |Nt 5 12.652% 12/06/27 .....oeeiivcuuenieaarannnes . 06/30/2025 . |Redemption 1000000 ..ooees fereeeiiiiiiiiiens o (720 IO 62 | (-2 RO BT | [ i o i [ 62 |eeiieeiiiiies feeeeeiiiieees e e 2 | 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785000-AA-7 |Nt 4 12.668% 12/06/27 .......eevveiriuennnnnnne . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o M2 [, M2 | M2 s 0 [oeeiiiiiiiis o e o s e T2 | o s e 4 | 12/06/2027 . [3.APL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785000-AA-7 |Nt 2 12.673% 12/06/27 .....oeeveeiiuiiieeeanne . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 266 | 266 [oeeiiiiiiiens 266 [ceeeeeeiinnns 262 [eeeieiiiiiiis e o e e 266 |eeeieiiiiiie feeeeeeiiieieees e [ 4 | 12/06/2027 . [3.APL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785000-AA-7 |Nt 3 12.680% 12/06/27 ......eeorveiriurnnnannnne . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 136 [oeeiiiiiiiens 136 [ 136 [ 134 i oo o oo e e 136 | [ i e 6 |. 12/06/2027 . |3.A PL ...
SV Newco Inc Initial Term Ln Nt 1 9.046%
..785054-AA-0 | 12/06/27 ... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 12/06/2027 . |2.B PL ....
Safe Home Security Inc Term Ln Nt 1 11.684%
..786424-AA-4 | 09/30/25 .....oeviiiiiiiiiiie s . 06/30/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 469,712 | 469,712 |ooeennees 460,318 |........... 469,080 |...ovveiiiiiin feeeeeiiies 632 [oeeeiiiiiiii e 632 [oeeeeiiiiiiis e 469,712 [ e o s 28,064 |. 09/30/2025 . [2.C PL ....
Safe Home Security Inc Delayed Draw Term Ln
..78642#-AB-2 |Nt 1 11.686% 09/30/25 .. . 06/30/2025 . |Redemption 100.0000 ....... ... 36,941 ...36,941 ...36,941 ...36,941 ..36,941 . 09/30/2025 . |2.C PL ...
SageSure Holdings LLC Term Ln .
..78669#-AD-6 | 01/28/30 ... . 06/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 2,239 | 2,239 | 2,239 | 2,289 |eciiiieeniiie e e e e e 2,289 [oceeeeeeiiiiie oo e 106 |. 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 ....... 2,468 |.. . 01/28/2030 . |2.B PL ....
SageSure Holdings
..78669#-AE-4 |Nt 3 9.441% 01/28/30 . 06/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o AT R 218 foeeiiiiies PRI O 82 | o i e e [ 218 [oeieiiiiiiiies e e e 10 |. 01/28/2030 . |2.B PL ....
Saldon Holdings Inc 4th Amendment Term Ln Nt
..794008-AD-0 |1 10.427% 01/31/31 .ooeviiiiiiiiiiiiiiiees . 06/30/2025 . |Redemption 100.0000 ..ooees feueeeiiiiiiiiins e 2,928 | 2,928 | 2,858 |oooieciiaenns 2,864 |oooiiiiiiieees foiieeeeee 59 | e 59 | e 2,928 [oeeieeiiiiii oo e 156 |. 01/31/2031 . [3.CPL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AB-9 |Term Ln Nt 1 9.530% 06/05/26 ................. . 06/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 2,324 |l 2,324 e 2,324 | 2,824 | e i e e e 2,828 | e o 151 |. 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 ..oooe foreeeeiiiiiiiiiness i 609 |....cooee..... 609 |......ccoeees. 609 [..ooeennnnnns 609 [ooeeiiiiiins ooviiiiieeeiins foeiiiiiiins v o i, 609 |.oovereiiiiis Joeviiiiiiiiieens fovieeeiiiiiis v 30 |. 06/05/2026 . [3.B PL ...
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Shur-Co 6th Incremental Term Ln Nt 1 9.826%
..82665#-AG-6 | 06/30/30 ....ervriiiiiiiiiiiiiiiiiiie i . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 205 [ 205 [ 1 1 O N [ R A [ O A T O Y S N 14 {. 06/30/2030 . |3.A PL ....
Silk Holdings |11 Corp 1st Lien Term Ln Nt 1
..82709#-AA-6 |9.833% 05/01/29 .. . 06/30/2025 . | Redemption 100.0000 ....... . 05/01/2029 . [3.A PL ....
Silk Holdings 11 pis
..82709#-AB-4 |Nt 1 10.833% 05/01/29 . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 530 [ovrerninnninnns 530 | 520 |oveeriiiiiiinns £ O N L P N L O N L Y S N 22 |. 05/01/2029 . [3.A PL ....
SimpliSafe Inc Term Ln Nt 1 10.574% 05/02/28
82890%-AA-9 | .oiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,333 | 3,333 [oiiiiinnnns 3,333 [ooiiiiinnnns R R N R R R R 3,333 [oeviiiiiiiiis o e 177 |. 05/02/2028 . |5.A PL ....
SimpliSafe Inc Delayed Draw Term Ln Nt 1
..82890*-AB-7 | 10.562% 06/02/28 ...........coeeeiiiiiiiiiiii, . 06/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins M L I O M T e e e o e L O P N 6 |. 05/02/2028 . |5.A PL ....
SimpliSafe Inc Delayed Draw Term Ln Nt 2
..82890*-AB-7 | 10.570% 05/02/28 .....covvvvviiiiiiiiiiiiiiiieeees . 06/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 306 |.oeeiiiiinnnns 306 |.ooeeeeieins FC LV LU Y N [ R A T O AN VLI R N R R 16 |. 05/02/2028 . |5.A PL ....
SitusAMC Holdings Corp Term Ln Nt 1 9.896%
..B2088#-AA-8 | 12/22/27 ..coooiiiiiiei . 06/19/2025 . | Tax Free Exchange ................ |oeevevvvvnnnnninnns founnns 1,387,208 |........ 1,394,163 |........ 1,380,212 |........ 1,386,209 [ foeeeeenns 1,089 [ oo 1,089 [ oo B 2 S N 85,986 |. 12/22/2027 . |4.A ........
Sonny's Enterprises LLC Restated DD Term Ln
..83549%-AC-4 [Nt 3  9.930% 08/05/28 . 06/30/2025 . | Redemption 100.0000 ....... .. 648 ...648 |.... ...648 |.. . 08/05/2028 . [4.C Z .....
Sonny's Enterprises LLC Restate
..83549%-AC-4 9.949%% 08/05/28 .........ceeviiiiiiiiiiiiini, . 06/30/2025 . | Redemption 100.0000 ...ounn founnnniiiiiiis foeeieins 5,260 [oeerrrrnnnns 5,260 |....oooeennn 5181 |l L2 O N I PO AN I IO AN TR R N 348 |. 08/05/2028 . [4.C ........
Sonny's Enterprises LLC Restated DD Term Ln
..83549%-AC-4 [Nt 1 9.950% 08/05/28 .. .. |- 06/30/2025 . Redemption 100.0000 ....... . 08/05/2028 . [4.C Z .....
Hersha Hospitality Term Ln .530¢
..84466B-AC-0 | 04/30/30 ..oovvviiiiiiiiiiiii . 06/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,073 |ovevvvnnnns 3,073 | 3,046 |............. VL I O N P PO AN P PO A N 7 T S N 163 . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AC-0 |3 10.796% 04/30/30 ... .. |- 06/23/2025 . | Redemption 100.0000 ....... . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delay
..84466B-AD-8 |1 10.808% 04/30/30 .....covvvvvrrriiiiiiiiiienns . 06/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 399 [ 399 [ 3% |oevereiiiiiinns O N [ R A T O AN O Y S N 21 (. 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 ...ounn founnniniiiis foeeieis 3,816 [ceunnnnnn 3,816 |............. 3,816 |............. R 2 O P O R R A 3,816 |oevvvvevreniinns fonniiiiiiiiis fo e 176 |. 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 ....oun fornnmniiiiiii foeeens 881,820 |.......... 881,820 |........... 864,368 |.......... 817,917 | e 3,903 |ooviiiiiiiiiiies e 3,903 |oeviiiiiiiiiiins e 881,820 |.ooovvviiiiiines ovveveiiiniiiens foiiiiiiiii o, 27,153 |. 11/24/2025 . |3.A PL ....
Spring Insurance Solutions LLC Delayed Draw
..84967#-AB-7 |Term Ln Nt 1 10.977% 11/24/25 ................. . 04/11/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 160,212 |........... 150,212 |........... 149,898 |........... 149,754 |oooeeieiiiiiins |t LI O N L3I N L O O N N 4,568 | 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 1,422 o 1,422 |l 1,422 ...l L. O O Y (U R R 7 O U (U N 67 . 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 ...vunn founnnniiiiiii foeee 2,081 [oonnnnne 2,081 |l 2,061 | X O N 272 PO AN 22 PO R P03 I OO O R R 75 . 10/14/2028 . |3.A PL ....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 | 10.177% 10/31/25 ...ovvvvviiiiiiiiiiiiiiiiiiiiieees . 06/30/2025 . | Redemption 100.0000 ...euvn founnnini foeeee 4,888 [...cccnnnnne 4,888 |............. 479 | L O N L3 O R L3 R RN L. PO (SR R A 287 |. 10/31/2025 . [3.A Z .....
TCP Hawker Intermediate LLC 11/24 Term Ln Nt
..87304@-AG-3 |1 5.000% 08/30/29 .........ceeeviiiiiiininnnnns . 06/30/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis 60 |l 60 |oeeiiiiiiiiinns 52 O L2 IO A P2 R R P R R L P N 6 |. 08/30/2029 . |4.B PL ....
TCP Hawker Intermediate LLC 9th Amendment
..87304@-AG-3 | Incre TL Nt 1 9.206% 08/30/29 ............ee.. . 06/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,013 [oveiiiinnns 3,018 |l N O O SN [ R A [ R A N O S N 144 . 08/30/2029 . |4.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 [#2 Nt 6  9.612% 10/02/27 .....ccevvvvnnnnrnannn . 04/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,879 |l 1,879 |oeeeennnns 1,879 [ovveennnns LR O e P P SN LR TC R R RO 47 (. 10/02/2027 .|3.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 [#2 Nt 1 9.830% 10/02/27 ......cevvvvnnnrrnnnnn . 04/01/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 872 |l 872 |l 867 [ovvvrrninnnnnns 869 |.ovvviiiiiiiiins e P2 R R 2 R RN -7/ O N R A 21 (. 10/02/2027 .|3.B PL ....
Weal th Enhance Group LLC 5th Amendment DD Nt
..87326#-AB-6 |1 9.830% 10/02/27 ....vvvvivrnnniiiiiiiinnns . 04/01/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 526 [oviiiiiininnnns 526 |eiiiiiiins 523 |, S O T s L O L O Y S N 13 |. 10702/2027 . |3.B PL ....
Tex-Tech Industries Term Ln Nt 1 9.312%
..88166@-AD-5 |01/09/31 ..oovvviiiiiiiiiiiiiiiiiiieiiieeceeeeeeeees . 06/30/2025 . | Redemption 100.0000 ...ouun founnnniiiiiis foeeiis 1,696 |............. 1,696 |oooevvenenns LT O A R 19 [ s LS R RN LG O R R R RO 74 (. 01/09/2031 . [4.A Z .....
3 Step Sports Term Ln Nt 1 10.788% 10/23/29
L.B85838-AF-5 | ... . 04/01/2025 . | Redemption 100.0000 ....oo. fooeiiiiiiiiiiiiiiinn foeviiiinnnns 1,895 [ccennnn. 1,895 |ivvvrreeens 1,895 |ooeiiiiens 1,889 |ovvvvveviiiinne fouiiinnnnnns (D feeeieiiiiiiiiies e (D foeeeiiiiiiiiiiee e 1,895 | levvvvveeieeeiene fovviiiiiiiiiiins fooviiiiiiinnnn, 58 |. 10/23/2029 . |3.A PL ....
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3 Step Sports Delayed Draw Term Ln Nt 3
..885838-AG-3 [ 12.245% 10/02/29 ......covvvniiiiiiiiiiieiiinianns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e M3 | M3 | LRI F 2 P O O R AN LT P AR AR R 4 . 10/02/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885830-AG-3 [12.279% 10/02/29 .... .. |- 06/30/2025 . |Redemption 100.0000 ....... . 10/02/2029 . |3.A PL ....
3 Step Sports Delaye
..885838-AG-3 [12.320% 10/02/29 ....cevvvnniiiiiiiieieeciiis . 06/30/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiiins e 11| O 90 | 90 | L O O O R RN L O O RN 5 |. 10/02/2029 . |3.A PL ....
Transdigm Inc TermLn J Nt 1 6.796%
..89364M-CA-0 [02/28/31 .evvvniiiiiiiiiiiiiiiii e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiinn e 6,280 [..oceennnnns 6,280 |.eoevunnnnns 6,285 |ievinnnnnns 6,285 |oeiiiiiiiiiiin v (5 PO RN (5 PO A (G2 U I O Y R AR 215 |. 02/28/2031 . |3.C FE ....
Ultimate Software Group Inc New Term Ln B 1st
..89841E-AB-1 |Lien Nt 1 7.811% 02/10/31 .....covvvvrrirnnnnnn . 06/30/2025 . | Redemption 100.0000 ....... .2,810 |.. . 02/10/2031 . |4.C FE .
..89862*-AA-8 | TryStar LLC Term Ln Nt 1  8.780% 08/02/31 . |. 06/30/2025 . |Redemption 100.0000 ....... 1,719 .. . 08/02/2031 . |4.C ........
Trystar (Salient Technologies) Amendment #1
..89862*-AB-6 |Term Ln Nt 1 10.780% 09/10/30 ................. . 06/30/2025 . | Redemption 100.0000 ....... ....698 |.. . 09/10/2030 . |4.C ........
..90139@-AA-1 | Twin Brook Cap XII1 WSPV ~ 7.372% 01/20/27 . |. 05/07/2025 . |Redemption 100.0000 ....... .291,460 |.. . 01/20/2027 . |[1.EPL ....
Twin Brook Cap XIV WSPV Ser B 7.381%
.90140%-AA-0 [ 01/20/27 evvvniiiiiiiiiiiiiiie e . 04/20/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 19,026 |............ 19,026 |ooevvnnnnnns 19,026 |.oevvnnnnnns S O N ) MR LN 7 O N N AR 502 |. 01/20/2027 . |1.E PL ....
Playon Sports Inc Term Ln Nt 1 10.296%
.. 90230#-AA-7 [ 03/14/29 . .oovvvniiiiiii . 04/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 5,475 |oveeiiiinns 5,475 [oiiiiiinnnns 5,475 [ooeiivinnnnns LT S R R R R R TE.YE T U RO R R 175 |. 03/14/2029 . |4.B PL ....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..90230#-AC-3 [ 10.296% 03/14/29 ....covvvvniiiiiiiiiiieiciiiins . 04/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,372 [oeeiiiinnnnns 1,372 | 1,372 | 57725 O O N N AR (RN L7758 PR FOPP R RN 47 |. 03/14/2029 . |4.C Z .....
Axalta Coating Systems Term Ln B-7 Nt 1
..90347B-AP-3 [6.063% 12/20/29 .....eevviiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,659 [oeennne 12,659 |oooeeeennnns 12,630 |oeeveennnnns 210 S R R LI O O, (ST A F (L2151 O N ) RN 580 |. 12/20/2029 . |3.A FE ....
United Digestive LLC Term Ln Nt 1 10.796%
..910238-AB-6 [ 03/30/29 ...eevviniiiiiii . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiin i 2,856 [oeeiiinnn 2,856 |iieiiinns 2,856 |iiieennnnnns R O O R AN P 5T U R R R 134 |. 03/30/2029 . |3.B PL ....
United Digestive LLC Delayed Draw Term Ln Nt
..910238-AC-4 [1 10.038% 03/30/29 .....evvvvvvvrnnniiiiinnannnns . 06/30/2025 . | Redemption 100.0000 ....cc. fooreiiiiiiiiiiiiins e £ A PO [T L1 Y AR AN LI PO AN L O L O O RN 12 |. 03/30/2029 . |3.B PL ....
V Global Hlds aka Vertellus Revolver Nt 5
..91823C-AB-3 [10.161% 12/22/25 ....ovvvvviiiiiiiiiiiiiiiiis . 04/11/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 28,421 | 28,421 |ooooinnnens 28,421 | .3 R O U R FO, 28,421 [ o [ [ 3,402 |. 12/22/2025 . [4.C Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 [Nt 1 10.198% 12/22/27 .....evvvvvvvrnnniiniinnnn . 06/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 16,500 |[....covvnens 16,500 [o.....oe.e. 16,500 |............ 0 O S R (RN N (<100 O A R AR 852 |. 12/22/2027 .|2.CPL ....
Valcourt Holdings Il LLC 4th Amendment Term
..91889%-AE-5 |Ln Nt 1 10.222% 11/20/29 ......evvvvivnnnnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,630 [oeiiriinnn 3,630 |iieiinnnns 3,630 |veeeinnnnns B O O R AN FCPLX (VU R R R 189 |. 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 .....c. foereriiiiiiiiiiiens e A F P PO 281 | 1 I U /2 PO RN /2 PO RN 283 [ o [ 12 . 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 .....c. foereriiiiiiiiiiiens e 71 | 171 [oeeiiinens 170 [ooeeeiiiiiinnnns L (U O /2 PO RN /2 PO RN L T R A A R 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 .....c. foereriiiiiiiiiiiens e 7K T F 7K T R 369 | [V U K [T PO RN LT PO RN YK U A R R, 31 | 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 100.0000 .....c. foereriiiiiiiiiiiens e 139 [oeiiiiiiiinnns 139 | 138 |ovveiieniiinns JLECC- T P FRR LI PO AN L S AN e O N 7 | 11/20/2029 . |3.A PL ....
Vertex Service Partners LLC Term Ln Nt 1
..925358-AA-7 [9.796% 11/08/29 . 06/30/2025 . | Redemption 100.0000 ....... . 11/08/2029 . |2.CPL ....
Vertex Service Partners y m
..925358-AB-5 [Ln Nt 11 9.577% 12/15/29 ......vvvvvvnnnnnnns . 05/02/2025 . | Tax Free Exchange .........ccooer fovenieiiiinnnnnns fooenennens 36,680 |............ 36,861 |..oeeunnnnns B O R R [T PO RN [T PO A L 1V O R RN 412 |. 12/15/2029 . |2.C PL ....
Vertex Service Partners LLC Delayed Draw Term
..925358-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
..925358-AB-5 [Ln Nt 10 9.796% 12/15/29 ......coeevvvvnnnnnnns . 06/30/2025 . | Redemption 100.0000 .....o. foereeiiiiiiiiiiiin foeeennnn 2,279 e 2,279 |eieen 2,289 [l 757 [ 20 L 20 i e 2,279 Lo e e e 119 |. 12/15/2029 . |2.CPL ....
Visual Edge Technology Inc Last Out Term Ln B
..928432-A#-0 [Nt 1 11.476% 12/31/25 .. . 06/30/2025 . | Redemption 100.0000 ....... . 12/31/2025 . |5.CPL ....

Discovery Life Sciences LI
..92074*-AA-7 1 10.696% 03/30/28 ......ccvveeiiiiiiiiiiiiiiinnes . 06/30/2025 . |Redemption 100.0000 ..oooes fovveniiiiiiiiiinns i, 405 |eeiiiiinnnes 405 |oiiiiiiiinnnn. 397 [, 397 Lo i 4l i, L R R UUTTN 405 oo eveeeiiiiiiiiies foviiiiiiiiii oo, 12 |. 03/30/2028 . |3.B PL ....
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..98160*-AA-8

..98160*-AC-4

..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

WorIdwide Produce Acquisition Term Ln Nt 1
10.530% 01/18/29 ...eeveeeieiiiiieee e
WorIdwide Produce Acquisition DD Term Ln A Nt
1 10.546% 01/18/29 ...
WorIdwide Produce Acquisition
Nt 1 10.546% 01/18/29
Xifin Term Ln Nt 1 11.196% 02/06/26 . .
Youth Enrichment Brands LLC Incremental Term
Ln Nt 1 9.146% 10/18/27 .....oeevvevinnnaenns
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 .....cevviieiiiiiiiiiee s
7B Holdings LLC DD Term Ln 2024-1 Nt 6
9.929% 02/09/28 ......evvviiiiiiiiiiee s
7B Holdings LLC DD Term Ln 2024-1 Nt 3
9.930% 02/09/28 ......occuvviiiiiiiiiiiiie e
7B Holdings LLC DD Term Ln 2024-1 Nt 5
9.946% 02/09/28 ..
7B Holdings LLC DD Term Ln
9.973% 02/09/28 .....covviviiiiiiiiiiiiee e
7B Holdings LLC DD Term Ln 2024-1 Nt 4
9.974% 02/09/28 ..
0il Changer Inc 4t
11.130% 02/08/27 ...
Oil Changer Inc 4th Amendment DDTL Nt 3
11.156% 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 .
. 06/30/2025 .

. |- 06/30/2025 .

. 06/30/2025 .

. | Redemption

. | Redemption

Redemption
Various

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

Redempt ion

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

100.0000

100.0000

............. 1,056

............. 1,049

............. 1,813

............. 1,800

............. 1,056

.5,141

............. 1,813

. 01/18/2029 .

. 01/18/2029 .

. 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 .
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Discovery Life Sciences LLC Delayed Draw Term
..92074%-AB-5 [Ln Nt 1 10.946% 03/30/28 .......ccevvvvunnenns . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e X T P O 7 5TV R K LI PO AN L S AN <X R R R RN 8 |. 03/30/2028 .|3.B PL ....
Discovery Life Sciences LLC New Term Ln Nt 3
..92974*-AC-3 [10.946% 03/30/28 .... .. |- 06/30/2025 . |Various ... 1 . 03/30/2028 . |3.B PL ....
Weal th Enhance Group
..929758-AA-4 19.325% 10/02/27 ...cevvvvniiiiiiiiieeeiiiiie . 04/01/2025 . | Redemption 100.0000 .....e. forreiiiiiiiiiiiiin s 2,567 |oeeiiiiinnns 2,567 |oiiiiinns 2,528 |..cocevnnnnns 2,550 [oooiiiiiiiiinins [ L LA O R L LA U AN P21 R K R RN 64 |. 10/02/2027 .|3.B PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln
..920758-AB-2 [Nt 1 9.325% 10/02/27 ..covvvnniiiiininnininns . 04/01/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,683 [ooiiiiinnnns 1,683 e 1,573 | LS4 T PO AN [ PO RN [ PO F LRI T R FO R R RN 40 |. 10/02/2027 .|3.B PL ....
Waverly Advisors LLC 1st Amendment DD Term Ln
..92989#-AC-2 [Nt 1 9.927% 04/04/30 ..eovvvnniiiiinnnnniinnnns . 06/30/2025 . | Redemption 100.0000 ....... . . . . 04/04/2030 . |5.B GI ....
..93004@-AA-7 |Bio X Cell Term Ln Nt 1 10.510% 11/06/29 ... |. 06/30/2025 . |Redemption 100.0000 ....... . 3,555 |.... . 3,555 |.. . 11/06/2029 . |3.B PL ....
Wash Encore Holdings LLC Term Ln Nt 1
..93711%-AA-3 [ 10.946% 07/30/27 .eeeeeeeeeeeeeeeeee e . 04/01/2025 . | Redemption 100.0000 ...ccen foereeeiiiieeeeee e 2,111 [ 2,111 | 2,069 |eeerennnnns 2,090 |eerriiiieeiinn e P4 I PO ISP, P4 I PO ISP /2% 1 1 B PO FORPRRR FORUPTRRI ISP 58 |. 07/30/2027 .|3.BPL ....
Wash Encore Holdings LLC Delayed Draw Term Ln
L93711%-AB-1 [Nt 1 10.950% 07/30/27 ...eeveeeeeneeeeennnnnns . 04/01/2025 . | Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot 768 |oeeeiieeiinnnnns 768 |eeeeeaeeeaennns 768 |oeeeeeeeennnnns T68 |eeeeeeeeeennnn oeeeeeemnies feeeeeeeeniiee e e et 1T PO FOPURRR FOURRPPRRR ISP 21 |. 07/30/2027 .|3.B PL ....
Wash Encore Holdings LLC 3rd Amendment Term
..93711*-AC-9 |Ln Nt 1 10.918% 07/30/27 . . 04/01/2025 . | Redemption 100.0000 ....... . 07/30/2027 .|3.B PL ....

3.APL ...

3.BPL ...

3.BPL ...

3.BPL ...

5.B Gl ....

5.B Gl ....

5.BGI ....
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0il Changer Inc 4th Amendment DDTL Nt 6
..BGHIG0-94-2 | 11.160% 02/08/27 ......cevvnrvvriirniniiiiiiininnnns . 05/12/2025 . | Tax Free Exchange ...........cccee fovvonrrrrivnnnnnnns forrnniinnnld 9,006 |[...ccevvnnnns 9,066 |....coennn. 8,998 |iiiiiiiiiiiiiiiiins e e L PO RN L P R L 00T O O N AR 276 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendment DDTL Nt 1
..BGHIG0-94-2 | 11.168% 02/08/27 .... . |- 06/30/2025 . |Redemption 100.0000 ....... ... 19,575 ... 19,575 ..19,575 |.. . 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendmen
..BGHIG0-94-2 | 11.196% 02/08/27 ......ccvvvvnniiiiiinnniiiiinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,240 [oooiiiinnnnns 1,240 |oeevennnns L) O (R R [ ) M [ A F 72V ) R ) N 2 |. 02/08/2027 .|5.B Gl ....
0il Changer Inc 4th Amendment DDTL Nt 8
..BGHIGO-94-2 [ 11.224% 02/08/27 ...ovvvvnniiiiiinnniiiiiinnies . 06/30/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 699 |ooiiiiiiinnns 699 | [ ) ] NN [ PO RN [T PO RN (6161 R O RN 4 |. 02/08/2027 .|5.B GI ....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [9.788% 07/02/26 .......ccvvvvunririiiininieeeiinnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 3,969 [oeiiiinne 3,969 [......ooennnn 3,969 [.....ccevnnnn RS 10N S N R R R R R (61 R R R R, 188 |. 07/02/2026 . (4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2
..03000#-AB-3 [10.283% 07/02/25 ....evvvvniviiiinniiiiiiiniies . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,289 [ooiiiinnnnns 1,280 |oeveeinnns 1,289 |oiiinnns 0 O O N N AR (RN L1 R E ) R E N 61 |. 07/02/2025 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 1
..03000#-AB-3 [ 10.281% 07/02/26 ........cvvvnnvrviirnnnniiiiinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,454 |.......oeees 1,454 [..ooooneeens 1,454 |...ooooneeens 7 R R F L R E N 69 |. 07/02/2026 . |4.BPL ....
Cority Software Inc Incremental TL 2024-1 Nt
..03000#-AD-9 1 9.049% 11/07/31 ..eevviiiiiiiiiiiiiiiiiis . 06/30/2025 . | Redemption 100.0000 .....c. foereiiiiiiiiiiiiens e 430 | 430 [ 430 | XV R E LI PO AN L S AN X R Y R R, 16 |. 11/07/2031 . |4.A Z .....
Opta Inc 1st Lien Term Ln Nt 1 11.312%
..06983#-AA-9 [ 11/08/29 .....viiiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,813 [eeiiiine 2,813 | 2,707 |oveerinnnns 272 N PO F L O O, [ R F 2,813 | s s e 235 . 11/08/2029 . (4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 1 11.188%
..06983#-AB-7 [ 11/08/29 ....evviiiiiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 499 i 499 [oiiiiiiiiiinns 499 [ooiiiiiiiiinnns L1 O S R R R, 499 [ oo [ [ 35 . 11/08/2029 . [4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 2 11.291%
..06983#-AB-7 [ 11/08/29 .....eviiviiiiiiiiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 439 e X O 430 | L1 I R E L PO RN L R RN X R Y R R, 34 . 11/08/2029 . [4.B PL ....
SV Newco Inc Term Ln (Cand Borrow ) Nt 1
..08393#-AA-9 [9.046% 12/06/27 ...evvvviiiiiiniiiiiiiniieeeeens . 06/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1115 | 1,115 | 1,00 |oeeiiinnns LI PO RN LS O AN LS PO A LI T R AR R R 60 |. 12/06/2027 .|2.B PL ....
A-Gas Finco Inc Term Ln Nt 1 9.509%
..G0563H-AB-0 [ 11/08/30 ....covvvvviniiiiiiiiie e . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 3,620 [oeiiiinne 3,620 |iiiiinnnnns 3,402 |.....covnnenn I 7.2 O RN LSS PR AR SIS R A, FC (VU R R R, 174 . 11/08/2030 . |4.B FE ....
Auxey Bidco Ltd Term Ln B Nt 1 10.322%
..G06748-AA-4 [ 06/29/27 ...ovvriiiiiiiiiiiieiii e . 06/30/2025 . | Redemption L PO O O O RN 79 |. 06/29/2027 .|4.B FE ....
Convera International Fin Incremental Term Ln
..L20124-AA-3 [Nt 1 10.446% 03/01/28 .......cevvvvnnniiiiinnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn i 4,865 [.coeeeennn 4,865 |.ievnnnns 4,865 |oeevennnnnns 1 O O R AN 4,865 |.oovvvvninieens [ s [ 256 |. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln
..L7574*-AA-6 [Nt 1 9.680% 01/31/28 ......covvvnniiviiiinnnnnns . 06/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 1,356 [ooiiiinnnnns 1,356 |oeeeennns 1,326 |oeeeinens 1,185 |oeeiiiiiiiies o )T O R L7 R AN LRSI R FO R R RN 81 |.01/31/2028 .|4.C Z .....
Surgical Specialists LLC Term Ln Nt 1
..L7574%-AB-4 9.680% 01/31/28 ....oviiviiiiiiiiiiieeeeeinae . 06/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 826 [eiiiiiiiinnnns 826 |.....oevnnnrnnn 807 |oveeniriiinnnnns (-3 U R [ Y R L R 2 O O N AR 51 . 01/31/2028 . |4.C Z .....
Surgical Specialists LLC 4th Amendment DD TL
..L7574%-AG-3 [Nt 1 9.680% 07/10/30 ......evvvnnvrviinnnnnnnnns . 06/30/2025 . | Redemption 100.0000 ....... forreiiiiiiiiiiiiin e F( T [T PP (T PP (VN PP LI PO AN L O (- O N RN 6 |.07/10/2030 . |4.A Z .....
Surgical Specialists LLC 4th Amendment DD TL
..L7574%-AG-3 [Nt 2 9.680% 07/10/30 ......cevvvenvrriinnnnnnns . 06/30/2025 . | Redemption 100.0000 ....... forreiiiiiiiiiiiiin e F( T [T PP (T PP (0 O O R AN (- O N RN 5 [.07/10/2030 . [4.A Z .....
Surgical Specialists LLC 4th Amendment DD TL
..L7574%-AG-3 [Nt 3 9.230% 04/11/31 ..evvvreiiiiiiiniiiinne . 06/30/2025 . | Redemption 100.0000 ....ce. fooriiiiiiiiiiiieins e K O 3B | . O O N S R R . O O RN 1 [.04/11/2031 . |4.A Z .....
Air Canada New Term Loan B Nt 1 6.327%
. 000000-00-0 |03/21/31 ... . 06/30/2025 . | Redemption 100.0000 ....... . 03/21/2031 . |3.A FE
Braya Renewable Fuels 2n
..C2001*-AA-0 [Nt 1 11.422% 02/20/30 ..eevvvnnviiinnnnninanns . 04/17/2025 . | Redemption 100.0000 ....... fooeeiiiiiiiiiiiiinn foeeeinnn (4,783) | (4,783) |..coeeennn (170 PO (/1 2) N AR IO £ :) N RRPPPTRRR (RRUUUPRRR ¢ :) N (RRPOTRRRUUR RRUPRORN 20 £ ) KU KPP NP PRI . 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 ....... ..oe (14,010) |... (13,730) |.... ... (14,010) |.. . 02/20/2030 . |4.A Z .....
MISYS (Finastra) Revolving Loan J511%
L3TTTAU-AB-1 [09/13/29 i . 05/02/2025 . |Redemption 100.0000 ....... foeeeeiiiiiiiiiiiinn [ 206,779 | 206,779 |..ceevnnnns (V[T /4 I R R R R R R R 206,779 . 09/13/2029 . |4.A PL
MISYS (Finastra) Term Ln Nt 1 11.332%
..317728-AA-7 109/13/29 ... .. |. 05/30/2025 . | Redemption 100.0000 ....... ... 31,286 ... 31,286 ...30,855 [........... ... 363 .. ..31,286 |.. . . 09/13/2029 . |4.APL ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 35,612,499 35,730,716 35,503,351 26,784,397 76,582 76,582 35,646,425 (33,926) (33,926) 1,501, 187 XXX XXX
Argiva PP Fin Plc Gtd Sec Nt Ser 3  6.594%
..60566*-AC-3 |06/29/29 ... . 06/30/2025 . | Redemption 100.0000 . . 1,168,868 ..1,168,868 .. 1,445,848 |. 1,065,362 |. .380,486 |. .1,168,868 ..(276,980) . 06/29/2029 . |2.B FE .
..L8038*-AA-4 [SBM Baleia Priv PI Nt 5.500% 09/15/27 ..... . 06/25/2025 . | Call 100.0000 ..3,227,200 |........ 3,227,200 |........ 3,227,200 |........3,227,200 J.ieeeuiiiiiiinnn Jevvnnnniiiiiinns Joveiinniriinins Jovssnnereiiinnns Joevesniririnnens Joseenes 3,227,200 |......cceunnnnns A . 09/15/2027 . |3.B ........
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..L8038*-AA-4 | SBM Baleia Priv PI Nt  5.500% 09/15/27 ..... . 06/15/2025 . | Redemption 100.0000 ....oee fouenniiiiiiiiiiiiinn e 362,000 |..oeeee... 352,000 |........... 352,000 |........... 352,000 [o..oeueeeinnnnns fooviiiiiiiiii o e e fociiiinen, 362,000 [oooeeiiiiiiiinns o e fovvieiienns 54,078 |. 09/15/2027 . |3.8 ........
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 4,748,068 4,748,068 5,025,048 4,644,562 380,486 4,748,068 (276,980) (276,980) 183,777 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 943,217,854 948,899, 646 957,754,208 882,665,572 219 109,033 109,312 394,687 950,376,344 (242,948) [ (7,523,311)|  (7,766,259) 28,661,768 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 702,649 703,000 696,026 696,026 6,622 6,622 XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 943,920,503 949,602, 646 958,450,234 882,665,572 219 109,033 109,312 394,687 951,072,370 (242,948) [ (7,516,689) | (7,759,637) 28,661,768 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 943,920,503 949,602, 646 958,450,234 882,665,572 219 109,033 394,687 951,072,370 (242,948) [ (7,516,689) | (7,759,637) 28,661,768 XXX XXX
..36179X-2L-9 | GNMA Pool #MA8879  5.500% 05/20/53 .......... . 06/01/2025 . | Paydoun ... ... 95,696 ...96,696 ...95,793 ...96,785 ... (89) ] . P 2,175 |. 05/20/2083 . [1.A ........
..36179X-LL-8 | GNMA Pool #MA8431  6.500% 11/20/52 .. . 06/01/2025 . | Paydoun . 98,866 98,866 99,724 |. 99,709 ... (843) ] , 2,730 |. 11/20/2052 . [1.A .
..36179X-NH-5 | GNMA Pool #MA8492  6.000% 12/20/52 .. . 06/01/2025 . | Paydoun . .. 133,721 ..133,727 ..136,280 |. .. 135,246 |. (1,518) |. 133,727 3,318 | 12/20/2052 . 1.A .
..36179X-TF-3 | GNMA Pool #MA8650  6.500% 02/20/53 .. |- 06/01/2025 . | Paydoun . .. 934,144 ..934, 144 ..040,858 |. ..040,740 |. (6,59) |. .934,144 .25,056 |. 02/20/2053 . 1.A .
..38377J-311-3 | GNMA Ser 2010-113 CI PE  4.000% 09/20/40 ... [. 06/01/2025 . |Paydoun ... 117,124 120,290 |.... . (788) |. . . 09/20/2040 . (1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
..911760-GT-7 |7.250% 09/15/25 ....ccooeveieeeiiieiii . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 10,590 |[oeeeeennnee 10,590 |............ 10,977 [ovvennnnnne (VT X O N [ R A [ R A 10,590 [ovvvvvvvvvnnnnns fonnniiiiiiis foi e 316 |. 09/15/2025 . [1.A ........
Vendee Mtg Tr RWBS REMIC Ser 1998-2 CI 1G
..911760-LQ-7 6.750% 06/15/28 .....vvvvvvvvvvvvvnnniiiiniiinnnnnns . 06/01/2025 . |Paydown .....ooevveeiiieieiiiiiiiiees Joveviiiiiiiiiiiiiins foriiinns 17,638 |............ 17,638 |..ooeveeeees 18,146 |............ 7,719 [ Lo (L R FOUYUvopyoRy B e Joveeeeeens 17,638 |oovvvvevevvenene fovvvviiiiiiiiins foveiiiiiii o 488 |. 06/15/2028 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 1,407,785 1,407,785 1,421,068 1,417,694 (9,909) (9,909) 1,407,785 XXX
..3128MJ-2Z-2 |FHLMC Giant Pool #G08791  3.000% 12/15/47 . |. 06/01/2025 . |Paydoun . 221,179 221,179 ..224,186 |. ..224,048 |. (2,869) | . (2,869) 221,179 . 12/15/2047 .
..3128MJ-3-0 |FHLMC Gold Pool #G08803  3.000% 03/15/48 ... [. 06/01/2025 . |Paydoun . .. 186,415 ..186,415 . 186,917 |. . 186,889 |. ... (475) | . (475) .186,415 . 03/15/2048 .
..3128MJ-4X-5 |FHLMC Pool #G08837 ~ 4.500% 09/15/48 ......... . 06/01/2025 . | Paydoun . .. 234,439 .. 234,439 .. 242,443 ..242,273 | (7,835) | . (7,835) .234,439 . 09/15/2048 .
..3128MJ-03-7 |FHLMC Giant Pool #G08473  3.500% 01/15/42 . [. 06/01/2025 . |Paydoun . 19,139 19,139 19,640 19,557 |. ... (418) . . (418) 19,139 . 01/15/2042 .
..3128MJ-T8-3 | FHLMC Pool #G08574  4.500% 02/15/44 . . 06/01/2025 . | Paydoun . 66,432 66,432 70,885 70,421 |. (3,988) | . (3,988) 66,432 . 02/15/2044 .
..3132D6-AX-8 | FHLMC Pool# SB8122  1.500% 10/25/36 . . 06/01/2025 . | Paydoun . .. 568,143 ..568, 143 ..573,691 |. ..572,593 |. .(4,450) | ..(4,450) .568, 143 . 10/25/2036 .
..31320U-R6-6 | FHLMC Pool# SDB8B09  6.500% 03/25/54 . . 06/01/2025 . | Paydoun . .. 364,324 ..364,324 ..374,628 |. ..374,701 .. (10,376) |. (10,376) .364,324 . 03/25/2054 .
..3132DW-AF-0 | FHLMC Pool #8D8106  2.000% 10/25/50 . . 06/01/2025 . | Paydoun . ... 59,154 ...59,154 ...61,081 ...60,921 |. . . (1,768) ..59,154 . 10/25/2050 .
..3132D-BY-8 | FHLMC Pool #8D8155  2.000% 07/25/51 . . 06/01/2025 . | Paydoun . ,401,618 ..1,401,618 ,241,001 01,244,218 |. 157,400 .1,401,618 . 07/25/2051 .
.. 313200-CH-4 | FNMA Pool #SD8172 ~ 2.000% 10/25/51 .. . 06/01/2025 . | Paydoun . . . . . (1,379) . . 10/25/2051 .
..3132DW-F5-7 |FHLMC Pool #8D8288 5.000% 01/01/53 . . 06/01/2025 . | Paydoun . K . 01/01/2053 .
..313200-J4-6 | FHLMC Pool# SDB383  5.500% 12/25/53 . . 06/01/2025 . | Paydoun . ..220,625 ..219,074 |. . 12/25/2053 .
..313200-KN-2 | FHLMC Pool# SD8401  5.500% 02/25/54 ......... . 06/01/2025 . | Paydoun ... 445,536 42,124 |.... . 02/25/2054 .
..3132E0-A8-5 |FHLMC Pool #8D3631 3.000% 07/25/52 ......... . 06/01/2025 . | Paydoun ... . 07/25/2082 .
..31339D-SE-9 | FHLMC REMIC Ser 2416 PV 6.000% 02/15/32 ... [. 06/01/2025 . | Paydoun . . 02/15/2082 .
..31339G-JU-6 |FHLMC REMIC Ser 2367 ZK  6.000% 10/15/31 ... [. 06/01/2025 . | Paydoun . . 10/15/2031 .
..3133AP-VZ-9 |FNMA Pool #QC5132  2.500% 08/25/51 ........... . 06/01/2025 . | Paydoun ... . . 08/25/2051 .
..3133KG-U2-2 | FHLMC Pool #RA1501  3.000% 10/25/49 ......... . 06/01/2025 . | Paydoun ... ... (836) ... . 10/25/2049 .
..3133KK-ZH-5 |FHLMC Pool #RA4344  2.000% 01/25/51 .... . 06/01/2025 . | Paydoun . . (2,066) . 01/25/2051 .
..3133T6-M4-0 | FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... [. 06/01/2025 . |Paydoun ... . 04/15/2026 .
FHLMC Structured Ser 2008 M 7.000% 11/20/27
L B1BTC-P-8 | vttt . 06/01/2025 . [Paydonn .......ocveveuevreeniciiies Joovreeiieiiieieis e 1,566 | 1,566 [ 1,626 v 1,576 e [ (9) e [, . 11/20/2027 . |1.A ........
FHLMC Structured Ser FSPC T-9 A6 6.564%
L 3133TC-AU-2 | 03/25/29 oo . 06/01/2025 . | Paydoun ... . 03/25/2029 . [1.A ........
..3133TE-LG-7 |FHLMC REMIC Ser 2064 M  6.000% 06/15/28 .... [. 06/01/2025 . | Paydoun . . 06/15/2028 . [1.A .
.. 31359Q-UN-2 | FNMA REMIC Ser 1997-56 Z ~ 7.000% 09/18/27 . |. 06/01/2025 . |Paydoun . . 09/18/2027 . [1.A .
..31359U-TL-9 | FNMA REMIC Ser 1998-54C  6.000% 09/18/28 ... [. 06/01/2025 . | Paydoun . . 09/18/2028 . [1.A .
..31381L-NY-9 | FNMA Pool #464007  6.650% 01/25/28 .. . 06/01/2025 . | Paydoun . . 01/25/2028 . [1.A .
..31381P-KS-6 |FNMA Pool #466605 6.340% 01/25/29 . 06/01/2025 . | Paydoun . . 01/25/2029 . [1.A .
..31381T-KS-8 |FNMA Pool #470205 6.740% 07/25/29 . 06/01/2025 . | Paydoun . . 07/25/2029 . [1.A .
..31384V-0L-9 |FNMA Pool #535159  7.000% 02/25/30 . 06/01/2025 . | Paydoun . . 02/25/2030 . [1.A .
..3138A9-CV-4 |FNMA Pool #AH7283  4.000% 03/25/41 . 06/01/2025 . | Paydoun . . 03/25/2041 . [1.A .
..3138AB-YQ-6 |FNMA Pool #AHO718  4.000% 04/25/41 .. . 06/01/2025 . | Paydoun ... . 04/25/2041 . [1.A ........
..3138AC-AR-8 |FNVA Pool #AH9915 3.500% 04/25/41 ........... . 06/01/2025 . | Paydown . 04/25/2041 . [1.A ........
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..3138AP-JX-7 |FNMA Pool #A19277  4.000% 08/25/41 .. . 06/01/2025 . |Paydomn .eevveeeeeeennnieeeeeennnn foreeeeeeeenieeees fereeeeeennns 5,399 ... 5,39 e 5,452 [l 5,443 | ... (44)) ...5,39 |.. ....90 |. 08/25/2041 . |1
..3138EK-TC-9 [FNMA Pool #AL3246  3.500% 10/25/42 .. . 06/01/2025 . | Paydoun . .. 135,603 ..135,603 ..136,579 |. ..136,400 |. (798) |. .135,603 1,771 |. 10/25/2042 . |1.
..3138EL-GL-1 |FNMA Pool #AL3802  3.000% 02/25/28 . 06/01/2025 . | Paydoun . 24,509 25,099 |. 24,684 |. (176) 306 |. 02/25/2028 . |1.
..3138MJ-HZ-5 [FNMA Pool #AQ2947  2.500% 11/25/27 . 06/01/2025 . | Paydoun . 38,960 38,820 |. 38,873 ...86 405 |. 11/25/2027 . |1.
..3138VR-ML-2 [FNMA Pool #AQ9362 2.500% 01/25/28 . 06/01/2025 . | Paydoun . .. 385,471 ..382,820 |. ..384,187 1,284 . ,969 |[. 01/25/2028 . |1.
..3138W9-GS-3 [FNMA Pool #AS0208  3.500% 08/25/43 .. . 06/01/2025 . | Paydoun . .. 408,687 ..405,015 |. ..405,461 3,226 408,687 5,717 |. 08/25/2043 . |1.
..31381/9-GU-8 |FNMA Pool # AS0210  3.500% 08/25/43 . . 06/01/2025 . | Paydoun . .. 221,343 222,242 |. ..222,033 |. . (689) .221,343 3,402 |. 08/25/2043 . |1.
..3138WD-FK-2 |FNMA Pool #AS3769  4.000% 11/25/39 . |- 06701/2025 . [Paydown ... . . . s . ... 487 | 11/25/2039 . |1.
..3138IIF-LC-8 [FNMA Pool #AS5722  3.500% 09/01/45 .. . |- 06/01/2025 . [Paydown ... 3,699 [. 09/01/2045 . |1.
..3138WQ-AY-8 [FNMA Pool #AT2722  3.000% 05/25/43 . 06/01/2025 . | Paydoun . . 05/25/2043 . |1.
..31381/0-B8-4 [FNMA Pool #AT2762 2.500% 05/25/28 . 06/01/2025 . | Paydoun . . 05/25/2028 . |1.
..3138II-BK-4 |FNMA Pool #AT8141  3.000% 08/25/43 .. . 06/01/2025 . | Paydown ... . . . . 08/25/2043 . |1.
..3138X0-23-5 |FNMA Pool #AU1661  2.500% 07/25/28 .. . 06/01/2025 . | Paydown ... .. 120,007 s . 120,007 |.. . 07/25/2028 . |1.
..3138X2-LF-9 [FNMA Pool #AU3025 3.000% 08/25/43 . 06/01/2025 . | Paydoun . 41,343 40,026 1,125 41,343 . 08/25/2043 . |1.A .
..3138X3-AQ-5 |FNMA Pool #AU3614  3.000% 07/25/43 . 06/01/2025 . | Paydoun . 15,032 14,554 L4 15,032 . 07/25/2043 . |1.A .
..3138X6-KE-4 [FNMA Pool #AUB592  3.500% 01/25/44 . 06/01/2025 . | Paydoun . 72,492 73,529 (922) 72,492 . 01/25/2044 . |1.A .
..3138X9-SH-3 [FNMA Pool #AU9519  3.500% 10/25/43 . 06/01/2025 . | Paydoun . 78,917 80,615 (1,490) 78,917 . 10/25/2043 . |1.A .
..3138XH-D5-7 [FNMA Pool #AV5523  4.500% 01/25/44 . 06/01/2025 . | Paydoun . 1,466 1,572 | . (97) 1,466 . 01/25/2044 . |1.A .
..3138XJ-3K-1 |FNMA Pool #AV7101  3.500% 03/25/44 . 06/01/2025 . | Paydoun . 29,236 29,435 (174) 29,236 . 03/25/2044 . |1.A .
..3138XJ-3Y-1 |FNMA Pool #AV7114  4.500% 03/25/44 . 06/01/2025 . | Paydoun . 8,823 9,477 (597) 8,823 . 03/25/2044 . |1.A .
..3138XK-3B-8 [FNMA Pool #AV7993  4.500% 02/25/44 . 06/01/2025 . | Paydoun . . 2,254 L2,417 . (144) .2,254 . 02/25/2044 . |1.A .
..3138XU-VB-5 |FNMA Pool #AW5109  4.000% 08/25/44 . 06/01/2025 . | Paydoun . 45,150 47,904 |. (2,538) 45,150 . 08/25/2044 . |1.A .
..3138Y6-3L-6 |FNMA Pool #AX5302 4.000% 01/25/42 .. . 06/01/2025 . | Paydoun . .. 321,379 ..321,379 ..343,474 |. ..340,425 |. .. (19,046) |. .321,379 . 01/25/2042 . |1.A .
..3138Y8-F6-2 |FNMA Pool #AX6488  4.000% 11/25/44 .. . 06/01/2025 . | Paydown ... ... 39,719 ... 39,719 LG A2,487 ...l 42,228 ....(2,504) |. ..39,719 |.. . 11/25/2044 . |1.A ........
FNVA REMIC Ser 2002-21 Cl PE  6.500%
L 31392C-PT-5 [ 04/25/32 ..o . 06/01/2025 . |Paydomn ....evvunvieiiiiiiniiiiiinns forineeeeiniieees o 2,104 oo 2,104 |.oieens 2,165 |ooevrennnnnns P K7 O (<)) PO AR (<)) AR A, 2% (0 O O R RN 55 |[. 04/25/2032 . [1.A ........
FNVA REMIC Tr Ser 2003 W3 Cl 2A5  5.356%
..31392J-Y0-6 [ 06/25/42 ..eevvvniiiiiiie i . 06/01/2025 . |Paydomn ...cevvunvviriiininieiiiiinn feriineeereiiieees [ 8,238 [.ceiiiinns 8,238 |.ieiiinns 8,377 |oveerennnn R 72 O O R AN L T U R R R 184 |. 06/25/2042 . |1.A ........
FNMA REMIC Ser 2003-51 CI QH  5.500%
.. 31393B-3W-3 [ 06/25/33 ...evvviiiiiiiii e . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 38,447 |oeernnnnnnn 38,447 |....covnnnns 39,601 |......ceeent 38,802 |.oeeiiiiiiiinns e (RIS FOR R (RS R R L T R R R R, 880 |. 06/25/2033 . |1.A ........
FNVA REMIC Ser 2003-W10 CI 1A4  4.505%
.. 31393D-TX-9 [06/25/43 .oevvveniiiiiiiiei e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 28,377 |oeeerenennn 28,377 |.oovvinnnnns 28,376 |......cennns P T R N 7 R O, L7 FO F T T/ U FORRPPPR R RN 572 |. 06/25/2043 . |1.A ........
FNVA REMIC Ser 2003-W12 Cl 1A8  4.550%
L 31393E-LF-4 [ 06/25/43 .oiiviiiiiiii . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 58,944 ...l 58,944 |............ 57,115 [ooiienennns 2 (Y R AR 2 £ (T 2 £ PP 58,944 [ oo [ s 1,152 |. 06/25/2043 . |1.A ........
FHLMC REMIC Ser 2532 CI PH  5.500% 12/15/32
LB1B93F-PA-8 [ e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 106,511 |.......... 106,511 |........... 109,474 |........... 107,592 |ooeeeeeeeiiiens s (1,080) [ouevvvvinnnenns foreeees (1,080) [orneiiviinnnnns foeeeeneens 106,511 [oooeeeeiiiinees oo [ s 2,438 |. 12/15/2032 . [1.A ........
FHLMC REMIC Ser 2587 Cl KG  5.000% 03/15/33
LB139N-AHE2 [ e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 18,899 |[.....oeeeens 18,899 |............ 19,418 |oooeeennnnns 19,089 |.oovvvviiiiiiins v [RE°1 D) PO R [REC1 D) PO LT T R AU R A 392 . 03/15/2033 . [1.A ........
FNVA REMIC Ser 2004-65 Cl ZA  4.500%
..31394A-PF-7 |08/25/34 ... . 06/01/2025 . | Paydown ... ... 110,171 105,039 |.... .. 110,171 . 08/25/2034 . |1.A ........
FNVA Gtd Grantor .
L. 31304A-XM-3 [ 08/25/34 ..ovvviniiiiiii . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 1,225 [ooooinnnins 1,225 [ooiiiiinnnns 1,283 [ 7 R O R R R, L7 R N R FO N 21 | 08/25/2034 . |1.A ........
FNVA REMIC Ser 2004-78 Cl Z  5.500% 11/25/34
L B1394B-DH-4 | e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 121,860 |.......... 121,860 |........... 123,723 | L7 T F R (KIS0 F (G570 PO I, 121,860 [ooovvvvvveiinnns foovriiiiii [ s 2,916 | 11/25/2034 . |1.A ........
FNVA REMIC Ser 2004-79 Cl 2D  5.500%
L 31304B-FS-8 [ 11/25/34 v . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 443,400 |........... 443,400 |........... 448,952 |...eunnnnn. 44,971 [ s (1,570) feneiviiiiienns s [ <70 O 3,400 [oeeeiiiiinnns oo [ s 10,479 |. 11/25/2034 . |1.A ........
FNVMA REMIC Ser 2005-53 Cl MJ ~ 5.500%
.. 31394D-E4-8 [06/25/35 ..evvvvniiiiiiiie i . 06/01/2025 . |Paydomn ..cevvvnniiiiiiiiiiieiiiinn fenieeeeiiiiees feeeeeeeens 56,730 [ooeiirenns 56,730 |[....coevnnns 58,397 [..ccevvennns S 7 R R (72D FOU R (72D F R LI VI R ) R R, 1,373 |. 06/25/2035 . |1.A ........
FNMA REMIC Ser 2005-W2 Cl A8  5.410%
L. 31394D-JlI-1 [05/25/35 i . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiniiiiiinn fenieeeeiiiiees feeneeeeens 66,073 |............ 66,073 |oeeeennnnns 65,653 |......oennns 65,759 |.ivviiiiiiiiiin oeeeiiinns AL U A YL R A (SIS0 7T R FOPRRRPR RN R, 1,526 |. 05/25/2035 . |1.A ........
FNVMA REMIC Ser 2005-43 Cl GC  5.500%
..31394D-VB-3 [05/25/35 ...iiiivunniiiiiiiii i . 06/01/2025 . |Paydomn ...ceeeniiiiiiiiniiiiiiiins foeenniniiiiiiinneees i 49,925 |............ 49,95 |............ 52,546 ... 50,676 |..vvvvvrerriiinr fournnnnnns (A1 ) T TN (751) |ovenniiiiiinnns o LT O O [P AT 1,175 |. 05/25/2035 . |1.A ........
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FNMA REMIC Ser 2005-112 CI NE  6.000%
L 31394U-Z8-4 1 12/25/35 . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 67,025 |............ 67,025 |............ 70,941 |............ (G2 TR PO R (1,11 [ s (1,111 [ [ LT O O S N 1,680 |. 12/26/2035 . |1.A ........
FNMA REMIC Ser 2006-24 Cl Z  5.500% 04/25/36
L 31398B-R3-9 | eeviiieeee e . 06/01/2025 . |Paydoun ........cooeeeeeieiiiinninnns fonvniiniiiiiiiiinns foiiiinn 480,666 |.......... 480,666 |........... 490,576 |........... 70 L I R RN (4,124) |oeoveeeiiieiiins e [ P2 FO 480,666 |...ooovvviiiiins fervvieiiiniinnnn foviiiiiiiin f 10,900 |. 04/25/2036 . |1.A ........
FNMA REMIC Ser 2006-43 CI KD  6.000%
.. 31395D-J4-2 | 06/25/38 .oevvviiiiiiiiiiiieee . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiinniins foniniiiiiiiiiiiiins feiiiiii 9,050 [oeerrrrinnnns 9,050 |............ 9,508 |............. Lo O O [0 A RN [0 R RN L L R N 228 |. 06/25/2036 . [1.A ........
FHLMC REMIC Ser 2904 Cl PE  5.500% 12/15/34
.. 31395K-HE-6 . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 62,890 [.....eenne. 62,890 [.......eeee. 65,308 |............ (XN R (720 1 PO N (72D 1 AU 62,890 . 12/15/2034 . (1.A ........
.. 31395M-5N-5 . |- 06/01/2025 . |Paydown ... . 02/15/2030 . [1.A ........
.. 31395U-0H-7 . 06/01/2025 . | Paydown . 05/15/2035 . [1.A ........
.. 31396X-MD-4 . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 66,688 |............ 66,688 |............ 66,039 |............ 66,201 |..ooooeeiiiiiins | R O N R O N 66,688 . 08/15/2035 . [1.A ........
FHLMC REMIC Ser 3019 Cl ZQ  5.000% 06/15/35
L B31B95X-WS-0 [ eeveeneee e . 06/01/2025 . | Paydown ... ..866,080 .... 866,080 859,036 |[.......... 861,676 [.... 866,080 |.. . 06/15/2035 . [1.A ........
..31396F-G3-1 | FHLMC REMIC Ser 3068 Cl Z  5.500% 11/15/35 |. 06/01/2025 . |Paydoun . .. 100,379 ..100,379 ..102,450 |. ..101,293 |. .100,379 . 11/15/2035 . [1.A . .
..31396J-UF-0 | FHLMC REMIC Ser 3143 CI B 5.500% 04/15/26 |. 06/01/2025 . | Paydoun ... ... 2,429 ....2,360 |.... . . 04/15/2026 . [1.A ........
FHLMC REMIC Ser 3174 CI DG 6.000% 06/15/36
LB1B9BT-KH-5 [ ceeeeeeeee e . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin JLUN:X: 10,438 |............ 10,986 [............ 10,634 |ooeeveeiiiiiiies e (1S PO N (1) PO N QLR PR (SR R A 261 |. 06/15/2036 . [1.A ........
FHLMC REMIC Ser 3174 CI PZ  5.000% 01/15/36
.. 31396T-QY-2 |... . |- 06/01/2025 . |Paydown ... . 01/15/2036 . [1.A ........
FAM,
..31396W-07-4 | 08/25/37 . 06/01/2025 . | Paydown . 08/25/2037 . [1.A ........
FNMA REMIC Ser 2007-77 CI PE  6.000%
..31396X-FY-5 |08/25/37 ... . 06/01/2025 . | Paydoun ... . 08/25/2037 . [1.A ........
FNMA REMIC .
. 31396X-HII=7 | 08/25/37 oovveeiiiiiiiiiiiiii . 06/01/2025 . | Paydown . 08/25/2037 . [1.A ........
FNMA REMIC Ser 2008-29 Cl ZA  4.500%
. 31396Y-F7-2 |04/25/38 ..ooooiiiiiieii . 06/01/2025 . | Paydown . 04/25/2038 . [1.A ........
FHLMC REMIC Ser 3209 Cl TZ  5.000% 08/15/36
..31397A-6C-2 . 06/01/2025 . |Paydoun ........coeeeeeieiiiininnnnns fonviniiiiiiiiiiiins foiiiiin, 23,319 |........... 23,319 |oeeieenns 22,929 [oeinnnnne 23,007 |oeeiiiiiiiiiees e 270 PO 27 PO R 28,319 [ e e e 516 |. 08/15/2036 . [1.A ........
.. 31397A-0F-3 . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 67,968 [.....eennnn. 67,98 |............ 2431 | 69,802 |...ccoeeiiiiiens |oeeeens (1,834) |oeeeeieiieiiiins e (1,834) oo e Lo T O R U N 1,764 |. 08/15/2036 . [1.A ........
..31397B-PV-7 . |- 06/01/2025 . |Paydown ... . 10/15/2036 . [1.A ........
.. 31397F-QV-7 . 06/01/2025 . |Paydoun ........coeeeeeieiiiininnnnns fonviniiiiiiiiiiiins foiiiiin, 67,613 [o.eennnnne 67,613 |............ 69,324 |............ 68,179 |oevvvriiiiiiiins ferniiiinnns (566) [cevvvvvnrnnnnnnn forrereiennn (566) [cvvvvvvnnnnnnnnn forreriiennnn Lo K O O U N 1,648 |. 03/15/2037 . [1.A ........
..31397G-5Y-2 . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 16,261 [o.oeeeeneee 15,261 |............ 16,729 |............ 15,429 [ oo [R5 S AT [Q151:) ) S AT 16,261 [ovvvveeivnniinns fonnniiiiiis fo 351 |. 03/15/2037 . [1.A ........

FHLMC REMIC Ser 3345 CI JN  6.000% 07/15/37
.. 31397J-RP-1 - |- 0670172025 . [Paydown ....ccovvviiiiiiiiiiiiiieens i | 89,966 [............ 89,966 |............ 91,934 ... 90,428 |ciiiiieiiii [ (€573 ) OO (462) [ovvveeeiiiiins oo 89,966 |..oovviiiiiins fereiieii e 2,252 |.07/15/2037 . [1.A ........

FHLNC RENIC Ser 3354 CI PH

.. 31397K-AN-1 . 06/01/2025 . [Paydown .....cocuvviiiieiiiiiiiiiens fiiieeeeeiiens e 119,857 [.ooceees 119,857 |ovieens 124,951 |........... 121,384 | [ (1,527) oo [ (1,927) oo [ LR T O O (F 2,782 | 08/15/2037 . |1.A ........
FNMA REMIC Ser 2008-84 CI L 6.000% 09/25/38

SBIBITM-TV=9 | e . 06/01/2025 . |Paydown ........ocoeeeiiiiiiininiinns foniiiniiiiiiiiiiins feiiiiin 6,129 ... 6,129 | 6,420 |...ccunnens 7L IO A (C2) PP U () R 6,129 | o e e 158 |. 09/25/2038 . [1.A ........
FHLMC REMIC Ser 3473 CI CH  5.500% 07/15/38

S B1BO7H-0B=4 | e . 06/01/2025 . |Paydoun ........coeeeiiniiiiininnnnns foniiniiiiiiiiiiinns feiiiinn 17,762 |eveeeeee 17,762 |ooeeeennnns 18,282 |..ocennens 17,987 [oveeeeeiiiiis | [(Z55) ) U [755) ) PP RN L L O o 407 |. 07/15/2038 . |1.A ........

FNMA REMIC Ser 2009-77 CI PX  5.000%
.. 31398F-EF-4 110/25/39 ...vvviiiiiiiiiiiiiiiiiiie . 06/01/2025 . [Paydown .....oooovvveeiiiiiiiiinies Joviiiiiiiiiiiiiies e 13,288 |....ooeen. 13,288 |....ovveeins 13,606 [............ 13,335 f.ovvvrreiiiiin eveeiiins T e forieens T s foiieens 13,288 |ooovveeieenns foviiiiiiiiis o o 272 |. 10/25/2039 . |1.A ........
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FHLMC REMIC Ser 3561 CI PE  5.000% 08/15/39
L31398U-LB-T [ e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 161,584 |........... 151,584 |........... 156,369 |........... 152,964 [ovvviiiiiiiiin oo (1,369) |evveveeiieiiens fevninns (1,369) |evveeeiiiiiiens fervvininnns 161,584 | o e o 3,169 |. 08/15/2039 . [1.A ........
FHLMC REMIC Ser 3585 CI UB  4.500% 10/15/39
L 31398K-6C-9 | oevveneeeeeiie e . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 90,044 |............ 90,044 |............ 87,483 |............ 88,815 |ovveiiiiiiinn ovvninnnns 1,229 | e Y72 PO O O P 1,701 |. 10/15/2039 . |[1.A ........
FHLMC REMIC Ser 3591 CI BL ~ 4.500% 10/15/39
.. 31398K-KA-7 |... .. |- 06/01/2025 . [Paydown .........ovviiiiiiniiiiiiins foevvniiineniiiiiins o 131,129 [.......ee 131,120 |........... 128,343 |........... 130,090 |oevvvvvviiiiinns fervinnnnns 1,039 [ovviiiiiiiiinns [, 1,039 [ovviiiiiiiiiens fernniiinnns 131,129 | e e o 2,509 |. 10/15/2039 . |[1.A ........
FNMA REMIC Ser 2010-110 CI EP
..31398N-L7-7 | 10/25/40 . 06/01/2025 . |Paydown ........cooeeeiiiiiiiinnninns fonniiiiiiiiiiiiiins feiiiinn 451,678 |.oeeeeenns 451,678 |........... 454,995 |........... 451,879 [ovvvniiiiies e (201) 451,678 ) . 10/25/2040 . (1.A ........
FNMA REMIC Ser 2010-114 CI BY ~ 4.000%
.. 31398N-MH-4 1 10/25/40 ... . 06/01/2025 . | Paydoun . .. 106,998 ..106,998 . 108,871 |. ..107,3% |. (39) |. . . . .106,998 . . , . 10/25/2040 . (1.
..31405E-6P-5 | FNMA Pool #7 .000° . 06/01/2025 . | Paydoun . ..1,736 1,736 1,775 | .1,763 |. .(@2n). . . K .1,736 K . . 07/25/2035 . (1.
..3140J7-XII-0 [FNMA Pool #BM3392  4.000% 01/25/48 .. . 06/01/2025 . | Paydoun . .. 142,851 .. 142,851 ..145,875 |. ..145,766 |. .(2,915) | . .2, . 142,851 . . , . 01/25/2048 . (1.
..3140LQ-AJ-9 |FNMA Pool #BT1808  2.500% 06/25/51 .. . 06/01/2025 . | Paydoun . .. 774,738 ..774,738 . 802,066 |. ..800,153 |. .. (25,415) | . , K 774,738 K . , . 06/25/2051 . (1.
..3140Q8-3K-9 | FNMA Pool #CA1701  4.000% 05/25/48 .. . 06/01/2025 . | Paydoun . 96,910 96,910 98,878 |. 98,756 |. (1,846) |. . . . . . 05/25/2048 . (1.
..314000-N2-5 |FNVMA Pool #CA2208  4.500% 08/25/48 . 06/01/2025 . | Paydoun . 82,465 82,465 85,738 |. 85,649 |. (3,185) | . 08/25/2048 . (1.
..3140QL-YS-9 |FN Pool #CB1620 2.000% 09/25/51 .. . 06/01/2025 . | Paydoun . .. 389,075 ..389,075 ..394,318 |. ..303,874 |. .(4,799) | . 09/25/2051 . (1.
..3140XK-QE-3 | FNMA Pool #FS4052  2.000% 10/25/36 .. . 06/01/2025 . | Paydoun ... 105,333 94,405 | 95,365 [oiiiiiiiiiiiins [ 9,068 |. . 10/25/2036 . (1.
Fannie Mae Super Pool# FS6832  5.000%
.. 3140XN-SII-5 | 11/25/53 . 06/01/2025 . | Paydoun ... . 155,761 P IS4 R N 4,172 | . .. . . 11/25/2053 . (1.
..3140XQ-XZ-5 |FNMA Pool# FS8795  6.000% 08/25/54 . 06/01/2025 . | Paydoun . .. 444,754 . ..449,973 |. .(5,219) |. .444,754 . . .10, . 08/25/2054 . (1.
..3140XR-PN-9 | FNVA Pool# FS9428  3.000% 06/25/52 . 06/01/2025 . | Paydoun . .. 393,060 ..338,797 |. .393,060 K . , . 06/25/2052 . (1.
..3140XR-04-0 |FNVA Pool# FS9474  6.500% 02/25/54 ... . |- 0670172025 . | Paydoun ... ,965,504 .2,019,161 . 1,965,504 |.. .54, . 02/25/2054 . (1.
..3140XR-S3-0 | FNMA Pool# FS9537 ~ 5.000% 10/25/54 .. . |- 06/01/2025 . [Paydown ... . . . 10/25/2054 . (1.
..31412P-GX-3 | FNMA Pool #930914  4.000% 04/25/39 . 06/01/2025 . | Paydoun . . 04/25/2039 . (1.
..314120-24-5 |FNMA Pool #935563 4.000% 09/25/39 . 06/01/2025 . | Paydoun . . 09/25/2039 . (1.
..31414U-2A-5 |FNMA Pool #976969  6.000% 02/25/38 .. . 06/01/2025 . | Paydoun ... . 02/25/2038 . (1.
..31414U-XN-3 | FNMA Pool #976885  6.000% 04/25/38 . 06/01/2025 . | Paydoun ... . 04/25/2038 . (1.
..31416H-ZM-0 | FNMA Pool #AAO747 ~ 4.000% 03/25/39 .. . 06/01/2025 . | Paydoun . . 03/25/2039 . (1.
..31417C-5A-9 | FNVA Pool #AB6240  3.500% 09/25/42 . 06/01/2025 . | Paydoun . . 09/25/2042 . (1.
..31417G-D6-0 |FNVA Pool #AB9124  2.500% 04/25/28 . 06/01/2025 . | Paydoun . . 04/25/2028 . (1.
..31417G-FN-1 |FNVA Pool #AB9172  2.500% 04/25/28 . 06/01/2025 . | Paydoun . . 04/25/2028 . (1.
..31418B-AP-1 |FNMA Pool #MA1813  4.500% 03/25/44 . 06/01/2025 . | Paydoun . X . . . 03/25/2044 . (1.
..31418B-B6-2 | FNMA Pool #MA1860  4.500% 04/25/44 . 06/01/2025 . | Paydoun . ..(5,025) K , K . , . 04/25/2044 . (1.
..31418C-3E-2 |FNMA Pool #MA3496  4.500% 10/25/48 .. . 06/01/2025 . | Paydoun . N ..(1,533) . . . . 10/25/2048 . (1.
..31418C-XN-9 | FNMA Pool #MA3384 ~ 4.000% 06/25/48 .. . 06/01/2025 . | Paydoun . .. 120,043 ..120,043 ..122,322 |. ..122,231 | . (2,188) K .120,043 K . , . 06/25/2048 . (1.
..31418C-ZJ-6 |FNVA Pool #MA3444  4.500% 08/25/48 . 06/01/2025 . | Paydoun . 24,238 24,238 25,037 | 24,997 |. . (759) . 24,238 . . . 08/25/2048 . (1.
..31418D-WR-9 | FNMA Pool #MA4255 2.000% 02/25/51 . 06/01/2025 . | Paydoun . K 48,396 48,39%6 50,326 |. 50,164 |. , K . (1 K 48,396 K . . 02/25/2051 . (1.
..31418E-AN-0 | FNVA Pool #MA4512  2.500% 01/25/52 . 06/01/2025 . | Paydoun . X 2,365,130 ..2,365,130 ..2,414,218 |. .2,411,0% |. .. (45,967) |. . s . . 2,365,130 . . .24, . 01/25/2052 . (1.
..31418E-KT-6 |FNMA Pool #MA4805  4.500% 11/25/52 . 06/01/2025 . | Paydoun . .. 118,588 . 118,588 .. 114,915 |. ..115,002 |. ..3,586 | . , K 118,588 K . , . 11/25/2052 . (1.
..31418E-W5-5 |FNMA Pool #MA5167  6.500% 10/01/53 .. . 06/01/2025 . | Paydoun . .. 491,454 . ..505,430 |. ..506,287 |. .. (13,833) | . ) . .491,454 . . 13, . 10/01/2063 . (1.
..31419A-DT-1 |FNMA Pool #AE0113  4.000% 07/25/40 .. . 06/01/2025 . | Paydoun . 24,475 24,516 |. e (28)). . . . 07/25/2040 . (1.
..31419E-X5-3 |FNVA Pool #AE4299  4.000% 09/25/40 . 06/01/2025 . | Paydoun . 82,270 83,076 |. (617) . 09/25/2040 . (1.
..31419F-SN-7 | FNMA Pool #AES024 ~ 4.000% 12/25/40 .. ... |- 06/01/2025 . |Paydown ... ... 18,146 ... 18,142 |.... . 12/25/2040 . (1.
..31419K-KJ-3 |FNMA Pool #AE8396  4.000% 11/25/40 .......... . 06/01/2025 . | Paydoun ... ... 57,123 ...56,507 |.... . 11/25/2040 . (1.
..31419L-EY-5 |FNMA Pool #AE9150  4.000% 12/25/40 .. .. |. 06/01/2025 . | Paydoun . .. 21,695 ... 22,824 |.... . 12/25/2040 . [1.
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 21,348,484 21,348,484 21,345,107 21,299,706 48,787 48,787 21,348,484 359,669 XXX XXX
Aames Mtg Tr RMBS Ser 2001-4 CI M1 7.150%
..00253C-HK-6 | 01/25/32 .oooeeieiieieiii . 06/01/2025 . |Paydoun ........ooeeeieiiiiiiiinnnins fonniiiniiiiiiiiinns foiiiiinn 18,081 |............ 18,081 |...oeeeenes 18,487 [..oeveneee. 18,325 |ovvveiiiiiiiiies e (1) ) ST RN (1) ST RN 18,308 [ovvvvvvvvvrninnn foniinnnns (227) [evvvvnnnnns (0720 ) 581 |. 01/25/2032 . [1.A FM ....
Aames Mtg Tr RMBS Ser 2002-1 CI M1 7.472%
..00253C-HS-9 |06/25/32 \oooviiiiiiiiiiiiiiieiieeee e . 06/01/2025 . |Paydown .....ooevvveieeiiiiiiiiiieens foveiiiniiniiiiiiins fovviiiiiiiiiiiiies oo, 5416 | 1,876 [...ceeeeeee. 1,876 [ooovviviiienns oo s L i i, 1,876 [ fonnnnn (1,876) |........ (1,876) [o0vvvennnnnnnnnns 96 . 06/25/2032 . [1.AFM ....
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ACE Securities Corp RMBS Ser 2007-HE1 Cl A2A
..00443L-AB-4 [4.614% 01/25/37 .ovvvenniiiiiiiiiiiieiciieeeees . 06/25/2025 . |Paydomn ...ccvvueniiiiiiiiiiiniiiins ferineeeeiiiies feeeeeeiinan L T PO LT F [ELC T L P AN B O O, FC R R F 5 O N 1. 01/25/2037 . [3.CFM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2B
..00443L-AC-2 [4.674% 01/25/37 . 06/25/2025 . |Paydown ... . 01/25/2037 . |3.CFM ....
ACE Securities Corp
..00443L-AD-0 [4.774% 01/25/37 oovvveniiiiiiiiiiiieiiiiieeeees . 06/25/2025 . |Paydomn .....eeunviiiiiininniniiiinnn Joviieneeeeiiiiinnees oo 5,1560 [ 5,156 i 30468 | 30468 [ e 1,888 [ e 10888 [ [ BU186 e i i [ 36 |. 01/25/2037 . |[1.AFM ....
ACE Securities Corp RMBS Ser 2007-HE1 Cl A2D
..00443L-AE-8 [4.934% 01/25/37 ...covvvvniniiiiiiiineeeciiis . 06/25/2025 . |Paydomn ...cceuunveiiiiinininiiiinnn Joveneeeeiiiineees [ 8834 [ 4,834 080276 | 33T [ e 1103 [ [ 1103 [ [ 48B4 | i i [ 34 [.01/25/2037 . [4.A FM ....
Aegis ABS Trust RMBS Ser 2004-1 CI M1
..00764M-BD-8 |5.454% 04/25/34 ......ooviiiiniiiiiiiiii e . 06/25/2025 . |Paydomn ....ceuunviriiiinininiiiinnn Jevieenneeeeninnees oo 57,8120 [l 57,812 | 57,812 | 57812 [ e e [ [ [ BTUB12 | i i i 1,486 |. 04/25/2034 . |[1.AFM ....
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [5.334% 06/25/34 ......ccvvvvnnniiiiiiiiinieniinnnnns . 06/25/2025 . |Paydomn ....ceuunviriiiinininiiiinnn Jovienneeeeiiinnees oo 112,350 112,350 |oiiinnnn 101,968 |nenen 111,322 [ e 1,028 [ [ 1,028 [ [t 112,380 | i e i 1,459 |. 06/25/2034 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02146P-AF-2 |HY12 CI A5 4.279% 08/25/36 .......eevvvvvvnnnnn . 06/01/2025 . |Paydomn ...cevuvneviiiinininiiiinnn Jovnenneeneeiineees oo 94491 [ 94,491 191,012 91,912 s [ 20579 [ [l 20579 [ [ 94491 L i e e 1,740 |. 08/25/2036 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02147B-AA-3 | 772 CI A1 6.000% 04/25/37 ........evvunrrvnnnnn . 05/01/2025 . |Paydomn ....cvvunviiiiiiniiiiniiiiien fereeneneriiiiinneees [ fo 2,411 1356 [ 10356 [ [ [ [ e [ 1356 | e (1,356) |........ (1,356) |.eevveeninnnnnns 22 |. 04/25/2037 . [4.CFM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147J-AE-8 [46 CI A5 6.000% 02/25/47 .......cevvvvvnnnnnnns . 06/01/2025 . |Paydomn ...cevvunnvviiiiiininiiiiins Jeineeeeniiiinnees oo i 7 L1 PO L O O O S N L J O (18) |vvenns (1) ) 1 | 02/25/2047 . [2.C FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02147L-AN-3 |22R Cl 2A3  6.250% 05/25/36 ........cevunnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 30,044 |............ 18,762 |............ 12,800 [oeunnenne /21 R A S R (RN RN 12,800 [oeenvveiivnins fovnenns 17,244 |......... 17,244 |ooooeeennns 1,204 |. 05/25/2036 . |5.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2006-
..02148J-AJ-6 [39CB Cl 1A9  6.000% 01/25/37 .....ovvvvvnnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 14,375 [ooeeenee 19,996 |ooevennnnns 16,938 |.oovvennnnns O O O N N NN 16,938 [oevneiviiiiins fonnnns (2,562) |......... (2,562) |.eevennninnnnns 425 (. 01/25/2037 . [1.F FM ...
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02140H-AII-0 [2CB CI 2A6  5.750% 03/25/37 ...covvvvnvrrinnnnn . 06/01/2025 . |Paydomn ....evuvvviiiiniiiiiiiiiiinn foreineeeiiiiineeees [ 33,293 |[....coennnns 32,769 |....counnnns 18,332 |oeeennnnnns L2072 O O N ) MR 18,332 |evvviiiiiiienn e 14,961 |........ 14,961 [ooeiiiiiinnnnns 707 |. 03/25/2037 .|3.B FM ....
American Home Mtg Inv Tr RMBS Ser 2004-3 Cl
..02660T-BQ-5 |6A1  5.320% 10/25/34 .....ovvviviiiiiiiiiiinnn . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans A 797 |ooeeiiiiinns £ 74 PO AL I U K [ P RN [ P RN L R R R AU 14 . 10/25/2034 . |[1.A FM ...
American Home Mtg Inv Tr RMBS Ser 2005-2 Cl
..02660T-ER-0 |5A1  5.564% 09/25/35 .....covvvnniiiiiininnenns . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 3,624 |oeeiiiine 3,624 |............. 3,607 |oeeevennnnnns 3,609 |eviiiiiiiiiiin e LT PO AN LS PO AR FC -2 O O R RN 40 |. 09/25/2035 . |3.B FM ....
American Home Mtg Inv Tr RMBS Ser 2005-3 Cl
..02660T-GB-3 |3A1  5.620% 09/25/35 .....cvvvvniiiiiiininininns . 06/01/2025 . |Paydomn ...cevuuniiiiiiiinieiiiiins foriineeereiiiees o 2,001 foooiiiinnnnns 2,001 s 2,001 |ooeeeiinnnnns 2 O O R AN 200 O O N A 15 |. 09/25/2035 . |5.CFM ....
American Home Mtg Inv Tr RMBS Ser 2007-3 CI
..026935-AR-7 |3A1  5.134% 09/25/27 .....ovvvvvvviiiinnniinnnns . 06/25/2025 . |Paydomn ...ccvuuniiiiiiiiniiiiiiinn feeneeeeiiies [ £ PO [ {7 72 R e O R N 7 O O RN 2 |. 09/25/2027 . |1.A FM .
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI AT 2.466% 12/25/59 .....ovvvnniiiiiinnnnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 67,860 |......eennns 67,860 |....oennnnn. 68,729 |.......eeen. 68,238 |...ccviiiiiiinn eriiinnns (<74 1 PO (<74 1 PO (780 R AR R N 667 |. 12/25/2059 . |1.A ........
Angel Oak Mortgage Trust RMBS Ser 2023-6 Cl
..03464U-AA-4 | A1 6.500% 12/25/67 .....ccevvvnnviiiiiniineeees . 06/02/2025 . |Paydomn ...ccvvuniiiiiiniiniiiiiiinn Jenneeeeiiieees [ 265,157 |........... 265,157 |........... 265,537 |....cevnnnn 265,246 |....ccovvnnenenn forriiiiinnns (211 PR AR (21D ) PP FRRR P21 £ A R R R R 7,287 | 12/25/2067 . |1.A FE ....
Angel Oak Mortgage Trust RMBS Ser 23-1 CL A1
..034651I-AA-9  [4.750% 09/26/67 ...evvvrviviinnnniiiiiiniieeeeenns . 06/01/2025 . |Paydomn ...ccvvennivriiininiieiiiinn Joneeeeiiiinees foes 1,560,748 |........ 1,560,748 |........ 1,517,619 |........ 1,521,740 |ooevveiiiiiiiin Joevinnnn 39,007 |oeeeeriiiiinnns ernnnnns 39,007 |oeeeviiiiiinnns ernnnnns 1,660,748 |oveenveiiiinns o o o 30,618 |. 09/26/2067 . |1.A FE ....
AOMT 2023-3 A1 Ser 23-3 CI A1 4.800%
..034931-AA-3 [09/26/67 ...evvviiiiiniiiiiiiiiiie e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 322,919 |.eeennns 322,919 |oeennnnns 305,270 |........... 307,224 |..oovvvniiieeen foeeennnnn 15,695 |ovvveeiviiiiinns ovnennnns 15,695 |ovvvveiiiiiiinn Jovviiinns 322,919 . 09/26/2067 . |1.A FE ....
Arroyo Mortgage Trust ARRW Ser 2022-2 Cl A1
..04285E-AM-9 [ 4.950% 07/25/57 .. .. |- 06/01/2025 . | Paydoun ... .. 823,152 823,152 819,036 |.... .823,152 |.. . 07/25/2057 . |1.A FE ....
Asset Backed Securities Corp
..04541G-AS-1 [LB1 Cl AF6  6.679% 03/21/29 ........evvvvvennns . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 2,205 | 2,225 |ooiiiiiinnnns P A 2,218 | e /2 PR RN [/ PP F P72 T O R R 62 |. 03/21/2029 . |[1.A FM ....
Asset Backed Securities Corp RMBS Ser 2004-
..04541G-MC-3 |HE7 CI M1  5.409% 10/25/34 .... .. |- 06/25/2025 . | Paydoun ... ... 98,410 ...98,410 L.92,075 ... ..98,410 |.. . 10/25/2034 . |[1.AFN ...
Asset Backed Funding Cert RMBS Se
..04542B-AS-1 |CI M1 4.250% 10/25/31 ..oovvviiiiiininniiiiinnn . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,856 |oeeeennns 1,856 |oeeeeennnns 1,852 | 1,852 |oeeiiiiiiiiies o L R AN L R F LRI R AR AR N, . 10/25/2031 . |[1.A FN ...
Asset Backed Funding Cert RMBS Ser 2003-CB2
..04542B-Cli-0 CI M1 5.552% 10/25/32 . .. |- 06/01/2025 . | Paydoun ... e 2,423 2,423 ... .2,428 .. . 10/25/2032 . |[1.A FN ...
Asset Backed Funding Cert
..04542B-MU-3 [Cl A6 4.159% 01/25/35 ....evvvvnnviiiiinnnnnnnns . 06/01/2025 . |Paydomn ...eevvuniiiiiiiiiiiiiiiiins Jonnninniiiiiiinnes foieneeeiiinnns L 452 |ooiiiiiiiinnnns 432 |t L P AT [ O FTTIOUUUPTIIN [ PN FTTTTOUPPTII 452 [ i L o 9 |. 01/25/2035 . [1.A FM .




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

SCHEDULE D - PART 4

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

L€'G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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
Banc of America Funding Corp RMBS Ser 2003-3
..05946X-DL-4 |CI 1A7  5.500% 10/25/33 ......ceevvvvvnnninnnnns . 06/01/2025 . |Paydomn ...oevuunviiiiiiiinieiiiiins forineeereiiineees o 7,651 [ooiiiinnnnns 7,651 | 7,706 [oeenrnennne 1< PR F [0 PO RN (0] P R 1<) 1 R FOPRR RN AR 176 [. 10/25/2033 . [1.A FM ....
Banc of America Funding Corp RMBS Ser 2005-8
..05946X-Y7-2 [Cl 2A8  5.750% 01/25/36 . 06/01/2025 . | Paydown ... een 7,001 .. 6,741 .6,741 . 01/25/2036 . |2.B FM ....
Banc of America Funding Corp
..05952D-AB-4 |Cl 2A1  4.752% 02/20/47 ..oovvvvvivviinnnnns . 06/20/2025 . |Paydomn ...covvuniiiiiiniiiniiiiiinn feneeeeciiies feeeeeeens 31,924 |.oeens 31,924 |........... 29,861 |.....cevnnns AT 153 I R R N [+ X T R RO [+ T R E, 22 R R R R 535 . 02/20/2047 . [1.A FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 CI 1A9  5.750% 03/25/37 ....ovvvvvvvivnnnnnnns . 06/01/2025 . |Paydomn ...cevvvenvririiiiiiiniiiins feriineeeeiiiines feeeneeeeeinnns 936 |oeeenninns 2,115 | 1,999 [..oooenenens /2073 I FOR E LI PO AN L P RN P07 T R RN (1,087) | (1,087) [oevnneiiiinnnnnns 51 |. 03/25/2037 . |4.CFM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-AJ-8 1 CI 1A9  5.750% 03/25/37 ...oovvvvvvvvinnnnnnns . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 3,342 | A 7,549 [oooiiiinnnnns 5T R R R R R R 8-S U R (4,192) |......... (4,192) |eevennnnnanns 182 |. 03/25/2037 . |5.A FM ....
Bank of America Mtg Securities RMBS Ser 2007-
..05952H-BR-9 [1 CI 2A5  5.750% 01/25/37 ..evvvvnnvvirinnnnnnns . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 3,508 [eeiiiiins 5121 |t 4,610 |ooeeeeennnnns O PO R AN 4,610 |oeeeniiiiiinns Jevnennns (1,012) |........ (1,012) foueeiiiiinnnnns 123 |. 01/25/2037 . |3.CFM ....
Barclays Mortge Loan Trust Ser 23-NQM1 Cl A1A
..066940-AA-5 [6.031% 01/25/63 ......ovvvvvvnnniiiiiiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvennivriiininiieiiiinn Joneeeeiiiinees foes 1,784,456 |........ 1,784,456 |........ 1,784,448 |........ 1,783,872 [oooeiiiiiiiiees [ 517 R F (517 R EN 1,784,456 |ovveniiiiiiins o o o 47,130 |. 01/25/2063 . |1.A FE ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AA-7 [NQM1 CI A1 4.550% 07/25/52 ......vvvnnvveennnn . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 21,203 | 21,203 [ooeeiene 20,714 |..ooooneenns AV BE- N R R 101 R A 101 R A 21,208 [ oo e e 363 |. 07/25/2052 . |1.A ........
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744D-AB-5 |NQM1 CI A2 4.550% 07/25/52 .......evvvnrnnne . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 89,903 |........... 89,903 |............ 86,493 |............ 87,062 |ovvveiiiiiiinnn evnninnnns P 7. N O FRR P27 I O E ISRV U R R RN 1,519 |. 07/25/2052 . |1.D ........
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 .........ccevnnnnn. . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 899,245 |........... 899,245 |........... 899,232 |...uuunnnn. 899,082 ......ccvvvvvees forrriinnnnns L7 R RN L7 O 899,245 [.oovviviiiinins oo [ s 16,583 |. 02/25/2062 . |1.A ........
Bear Stearns ABS Inc RMBS Ser 2003-AC5 Cl A2
..07384Y-MB-9 |5.500% 10/25/33 ...cevvvvnniiiiiiiiieieiiinis . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 4,133 [ 4,133 [oiiiiinnnns 4,146 |oeevnnnnnnns L 7% V0 I O A (2711 PR AR (1)) FR AR, L3 £ A RN 98 |. 10/25/2033 . |[1.A FM ....
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10568M-AA-2 [NQM1 CI A1 5.757% 01/25/63 ........ccevvnnnnns . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 438,562 |........... 438,562 |........... 438,562 |........... 438,456 [......cveeeees forriiinnnnns U7 T RN [T O 438,562 [.ooeevevninens [ [ s 10,168 . 01/25/2063 . [1.A ........
BRAVO Residential Funding Tr RMBS Ser 2023-
..10568M-AB-0 [NQM1 CI A2 6.350% 01/25/63 .......vvvvvnnnnn . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 111,348 |........... 111,348 |oeeeennnnns 11,315 | 111,289 [oeeiiiiiiiins o L1 O O, SIS T R LR T R FORRURR RN N 2,853 . 01/25/2063 . [1.A ........
BRAVO Residential Funding Tr RMBS Ser 2023-
..10569D-AA-1 [NQM6 CI A1 6.602% 09/25/63 ...........ceunnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 590,498 |........... 590,498 |........... 590,49 |........... 589,671 |ovvveeviviiinns o -7 PO R -7 PO R 590,498 [..ooovvvvniinns fooviiiiiiis s s 16,337 |. 09/25/2063 . |1.A FE ....
BRAVO Residential Funding Tr RMBS Ser 2023-
.. 10569H-AA-2 [NQM7 CI A1 7.130% 09/25/63 .........ccvvvnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 567,610 |.......... 567,610 |.......... 567,608 |........... 567,031 |ovveeeiiiiiiinn o LS4 AU R SZC N U RN LS LT [ Y A R N 17,240 |. 09/25/2063 . |1.A ........
BRAVO Residential Funding Tr RMBS Ser 2025-
..10569P-AA-4 [CES1 CI A1A  5.703% 02/25/55 .........evvvneeee . 04/25/2025 . |Paydomn .....ouuniiiiiiiniiiniiiiinn Joeineeeiiiieees o 210,574 |........... 210,574 |........... P (VY 7/ R K RN /2 PO RN /2 PO R P24 (V% O ) R R 1,001 [. 02/25/2055 . [1.A FE ....
BRAVO Residential Funding Tr RMBS Ser 2025-
..10569P-AA-4 [CES1 CI A1A  5.703% 02/25/55 .........eveneeeee . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 505,165 |........... 505,165 |........... £510 ;5 [TV R N AN L R AN L3 PO A £510 25 (61 ) R R 5,986 |. 02/25/2055 . |1.A FE ....
BRAVO Residential Funding Tr Ser 23-NQMS CI
..10569U-AA-3 [ A1 6.505% 06/25/63 ........ccvvvunviiiiinnnnnnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 154,826 |........... 154,826 |........... 154,823 |...ooveeens 154,688 [ovveiiiviiinnns Joneieenens L7 IO RN L7 PR R QIR 7T R R AU NN 5,390 |. 06/25/2063 . |1.A FE ....
BRAVO Residential Fund. Trust RVBS Ser 2024-
..10570N-AA-6 [CES1 CI A1A  6.377% 04/25/54 ... . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 633,949 |........... 633,949 |........... 633,949 |........... 633,692 [....ccovvvnenenn forriiiinnnns Y R E Y/ U F 633,949 [ooiiiiiiiiiinns oo [ s 16,646 |. 04/25/2054 . [1.A FE ....
C-BASS Tr RMBS Ser 2002-CB2 CI M1  5.679%
CA24BM-ET-7 [ 04/25/32 v . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 46,000 |............ 46,000 |oeeeunnnnns 46,000 |oeeeennnnnns 00 O O N ) AR 46,000 |ooevveiiiiiiin Joererninniiiien v e 841 |. 04/25/2032 . |1.A FM ....
Countrywide Home Loans RMBS Ser 2006-20 Cl
.. 12544A-BM-6 | 1A36  5.750% 02/25/37 .. |- 06/17/2025 . |Paydown ... . 02/25/2037 . |[1.AFN ...
Citimortgage Alternative Ln
..125660-AA-1 [ A1 CI 1A1  6.000% 01/25/37 ...evvvvnniivvinnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 15,199 [o.......... 18,765 [.........eee 15,722 |oeeennnnnns T 72 O O R R AR LT 77 P RN (523) [..eeevvnnen (523) |oevvvnnniianns 507 |. 01/25/2037 . |1.A FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
.. 12566U-AN-4 A2 CI 1A13  5.750% 02/25/37 ... .. |- 06/01/2025 . [Paydown ... . 02/25/2037 . |[1.AFN ...
Credit Suisse Mortgage Trust RM
..12596M-AA-4 |RPL1 CI A1 3.650% 07/25/58 .........ccvvnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 11,511 | 11,511 |oens 111,496 [oovnen 111,363 [ [ M8 [ [ M8 [ TS [ [ [ s 1,733 |. 07/25/2058 . |1.A ........
COLT Funding LLC Ser 23-4 CI A1 7.163%
..1259811-AA-0 | 10/25/68 ... . 06/01/2025 . | Paydown ... .. 245,796 245,796 246,702 |.... .245,796 |.. . 10/25/2068 . |1.A FE ....
COLT Funding
.. 126225-AA-9 [6.421% 05/25/69 . 06/01/2025 . |Paydomn ...eevueniiiiiiniininiiiinns Joviininiiiiiinnenes fonnenenns 340,822 |........... 340,822 |........... 341,495 |oooeiiiiiiiiinnnns oo o ({1272 ) T N ({1272 ) T 340,822 [.....ocvvvinins fooviiiiiiiins o 4,490 |. 05/25/2069 . [1.A FE ....
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Credit Suisse Mtg Tr RMBS Ser 2021-RPL2 Cl
.. 12656T-AB-4 |A1A 1.115% 01/25/60 ...ooovvvvrrieninnnninnnns . 06/01/2025 . |Paydoun ........cooeeeeeieiiiinninnns fonvniiniiiiiiiiinns foiiiinn 103,722 |.....eeee. 103,722 |........... 103,722 |........... 103,702 |ovvvvvviviiiiens fervnniiiiinnns AU PO AN AU IO A L T O Y R N 467 |. 01/25/2060 . [1.A FE ....

Countrywide Alternative Ln Tr RMBS Ser 2005

..12667F-45-1 | 7CB CI 2A7  5.500% 03/25/38 ... . |- 06/01/2025 . |Paydoun ... ....29,935 ...30,632 ..29,4% |............29,4% |.... ..29,4% |.. . 03/25/2038 . |[4.CFM ....
Countrywide Alternative Ln Tr Rl

..12667F-5-5 |6CB CI 1A9  5.500% 04/25/35 ............cceeeee. . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 37,675 [oeeeennnns 40,912 |............ 26,286 |............ 26,286 |ccveeiieiiiin e i e i e 26,286 |..conneeeiiein feeeeenne 11,389 |........ 11,389 [, 937 |. 04/25/2035 . |[1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667F-5-5 |6CB CI 1A9  5.500% 04/25/35 ............cceee. . 06/01/2025 . [Paydonn ......cccevveieiiiiiiiiinnns Jooniiiieneeiiiiies | 56,512 |.oocuneens 61,368 |............ 60,791 |............ 60,791 |oooiiiiiiiiees o e e e e 60,791 |oooeeeiiiiiiiies e (4,279) |......... (4,279) |..eeeeen 1,405 |. 04/25/2035 . [4.B FM ....
Countrywide Alternative Ln Tr RMBS Ser 2004-

..12667F-MX-0 | 1472 CI A11  5.500% 08/25/34 .................. . 06/01/2025 . [Paydoun ......ccvveeiiiiiiiiiiiinnns foviiineeiiiiiiees oo 7,21 o 7,21 | 6,881 [...cconnns Y/ PO LECT (PP AR LVCT PO ST 7,221 | o s e 164 |. 08/25/2034 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2004-

.. 12667F-PG-4 | 20T1 CI A3 6.000% 09/25/34 ........ccevveennn . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 15,377 oveeeennne 15,377 | 15,585 |....oeeen. 15,409 |ooevvvviiiiiiins e, (72 E U (72 TR RN 15,377 evevveiiiiiiinns [ fo 384 |. 09/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667G-D2-6 | 32T1 Cl A5  5.500% 08/25/35 .........cccevunens . 05/01/2025 . [Paydomn ......cccuvveiiiiiiiiiiinnns Joviiiinnneeiiiins e e 1B | [ F (] FUUUR AU RN R RO RN [ O . (£)]] O ()] . 08/25/2035 . |[4.C FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-

..126676-D3-4 |32T1 Cl A6  5.500% 08/25/35 .........ceeeennnnne . 05/01/2025 . [Paydomn ......cccuvveeriiiiiiiiinnns Jooviiiinnneiiiiins e e, 25 o L PO L/ O A A N ()1 R RN AL U A, (L)) R (L) O 1| 08/25/2035 . |[1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2005-

..12667G-FD-0 | 18CB CI A7  5.500% 05/25/35 ...........ccoeunnee . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 55,278 |..cccuneens 55,278 |....oee..nn. 47,712 Joeeeee L7 4 7 R 7,566 [oeveeeeeiiininns oo 7,566 [oeveeeeeiiiiine Joeeeeiinns 55,278 [ovvveeeeiiiins foeeiiiiiineens o i 1,215 . 05/25/2035 . |[1.A FM ...
CIiABS Inc RMBS Ser 2006-H Cl 2A1B  4.576%

..126686-AC-8 | 11/15/36 ...ooouvriiiieiiiiiiieie e . 06/16/2025 . [Paydonn .......cccvveeiiiiiiiiiinnns Joviiiinnneiiiiins e 16,486 |............ 16,486 |............. 5,707 |ooeveiinens L3 (0 7 PR R 10,778 o oo 10,778 | e RS U R R RN 378 |. 11/15/2036 . |1.A FM ....
CUIMBS Inc RMBS Ser 2005-85CB Cl 2A3  5.500%

. 12668B-EH-2 | 02/25/36 ....ovvvveeeiiiiiiiie e . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 72,522 |oocrnnennn 72,580 |oveeeennnn. 64,478 |............ (S0 Y4: 0 U AUUUUURPUUU R N R R, 64,478 | e 8,044 |.......... 8,044 |....ccunens 1,689 [. 02/25/2036 . |4.A FM ....
CUIMBS Inc RMBS Ser 2006-4CB Cl 2A6  5.500%

.. 12668B-0A-4 | 04/25/36 ......evvveiiiiiiiiiiiiiiiiee e . 06/01/2025 . [Paydonn ......cccevveeiiiiiiiiiinnns Joviiiinneeiiiiies e 13,700 |............ 10,523 |cveeennne 9,605 |...ccvrnenns [0S DU N AU RN R SR, 9,605 |..oovviiiiinens foreeeens 4,095 |.......... 4,005 |..ooiiiiieennne 368 |. 04/25/2036 . |4.C FM ....
CUIMBS Inc RMBS Ser 2006-6CB Cl 1A4  5.500%

.. 12668B-RZ-8 | 05/25/36 ......eevveeiiiiiiiieiiiiiiiie e . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 19,413 ... 19,441 |l 16,687 |............ 16,687 [oevveeiiiiinins Joviiiienieiins o s e s 16,687 [ovvveeeeeiiis Joeeiinnns 2,727 | 2,721 |oeeiiiiene 429 |. 05/25/2036 . |1.A FM ....
ClHL Inc RMBS Ser 2005-27 Cl 1A3  5.500%

L 126694-NS-3 | 12/25/35 ... . 06/01/2025 . [Paydomn ......cccuvveeriiiiiiiiiiinns Jooriiiinnneeiiins | 462 |oevieiieennns 462 oeiiiiiiiiens 450 [oveeiiiiinnnns LI O (3 PO R, (-3 PO RN L7 O R VU RN 10 |. 12/25/2085 . |5.B FM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7

.. 12669G-R3-7 |5.500% 08/25/35 ......ceevvvieiiiiiiiiieeeiiiaens . 06/25/2025 . [Paydoun .......cceveeiiiiiiiiiiinins foiiinieeiiiiens e P72 F, 7 21 | LI PO LI SR R Mo i 225 R AU R RN . 08/25/2035 . [1.A FM ...
Countrywide Home Loans RMBS Ser 2005-6 Cl

..12669G-TD-3 | 1A14  5.250% 04/25/35 .....cccuvvvvieeiiininnnns . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 30,780 f....coeen. 17,744 |l 14,440 |............ 14,440 | s e e e e 14,440 | e 16,341 |........ 16,341 [ 999 |. 04/25/2035 . |3.A FM ...
C-BASS Tr RMBS Ser 2006-SL1 Cl A2  6.056%

.. 14983A-AB-5 | 09/25/36 ......eevviiiiiiiiiieiiiiiee s . 06/25/2025 . [Paydonn .......ccceveiiiiiiiiiiinnns Jooviiiieeneiiiiins e 26,525 |..ccoueenn 26,525 |......oceee. 1,821 [, 977 e 844 |......... PZ 3\ R RN 25,548 | e 26,525 [vvveeiiiiiii foereiiiiiiieens o e 19 |. 09/25/2036 . |1.A FM ....
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl

.. 152314-DP-2 | A5 7.330% 07/25/32 ....evvvviiiiiiiiiiieeins . 06/01/2025 . [Paydoun ......cccevvviriiiiiiiiiinnns foviinineeiiiiiiees oo 4,456 |............. 4,456 |............. 3,983 |iieennne 2,979 | 7L T R [0 S F AT i e 4456 oo e e e 116 |. 07/25/2032 . |3.C FM ....
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl

.. 152314-DP-2 | A5 7.330% 07/25/32 ....evvvvveeiiiiiiiieeins . 05/0172025 . [Paydomn ......cccuvveeriiiiiiniiinnns Jooviiiiinneniiins | 720 | 720 foeieiiiiiienns 639 [eeiiiiinnns L7 R J7: ) L2 O KRR i I O R N ;U U IO R R, 16 |. 07/25/2032 . |4.A FM ...
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl

.. 152314-DP-2 | A5 7.330% 07/25/32 ....evvvvveiiiiiiiiieeis . 04/0172025 . [Paydoun ......ccvvveereiiiiiiiinnns fovnieeneeniiiiens oo 30871 3871 | 30435 | 2,588 | 84T 436 | [l 1283 | [l 3BT i i e 68 |. 07/25/2032 . [4.B FM ....
Centex Home Equity Loan Tr RMBS Ser 2001-B Cl

..152314-D0-0 | A6  6.360% 07/25/32 .. . 06/01/2025 . |Paydoun ... . 07/25/2032 . |4.B FM ...
Centex Home Equity Loan

.. 152314-EM-8 |MF1 6.140% 01/25/32 ...ooouvviieniiiiiiiienns . 06/01/2025 . [Paydoun ......cccevverriiiiiiiinnens Joovnineneeiiiiiees Joeveennn 18,584 | 19,761 | 1211 13785 | 485 [ | [ 485 | [ 14210 [ | 4374 4,374 | . 01/25/2082 . [6. FM .....

Centex Home Equity Loan Tr RMBS Ser
..152314-GM-6 | AF5  5.241% 03/25/33 ...
Citicorp Mtg Secs Inc RMB!
.. 172973-W5-4 |5.500% 07/25/35 .....eevvvvieiiiiiiiiieciiiiaens . 06/01/2025 . | Paydown
Citigroup Mtg Loan Trust RMBS Ser 2005-8 Cl
.. 173076-H3-5 | 3A1  5.500% 09/25/35 ... ... |- 06/01/2025 . |Paydoun ...
Citigroup Mortage Ln Trus
.. 173260-AA-1 |RP1 Cl A1 3.000% 09/25/64 ..........cccunnnnn. . 06/01/2025 . |Paydown .....ooeeveeiiiiiiiiiiiiiiees Jovvviiiiiiiiiiiiiies foiiinnns 56,980 |........... 56,980 [............ 58,405 |............ 57,096 |.ooeiiiiiiiiinns veeeeees (115) | foveeeennns (115) fouvnnniiiins e 56,980 |.ooeerieieei evveviiiiiiiiins feveviiiiiins i, 733 |. 09/25/2064 . |1.A ........

. 03/25/2033 . [1.A FM ...

. 06/01/2025 . [ Paydown ...

................................ 142 1. 07/25/2035 . [1.A FM ...

. 09/25/2035 . [1.A FM ...
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Citimortgage Alternative Ln Tr RMBS Ser 2007-
..18976G-AQ-9 | A6 Cl 1A15  6.000% 06/25/37 .......eevvvvrnnnns . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 50,597 |............ 67,685 |............ 859,417 |.......... S O P SN (SRR R 59,47 [ | (8,820) |........ (8,820) [..vvvvvnnnnen 1,568 |. 06/25/2037 . [1.A FM ....

CS First Boston Mtg Sec Corp RMBS Ser 2004-4
..225418-TQ-1 |CI 1A6  6.000% 08/25/34
CS First Boston Mtg Sec Corp

. 08/25/2034 . |1.D FM ...

. 06/01/2025 . | Paydown ...

..22541-7B-7 |Cl 1A4  6.000% 09/25/34 .......evvvveviiunnnnnns . 06/01/2025 . [Paydoun ......ccuvveeeiiiiiiiinnens fovvninenneiiiiiees oo 9,389 09,389 | 90655 | 90472 | [ (83) | [ (B3) e [ 90389 [ i [ o 222 |. 09/25/2034 . |5.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-8

..225458-26-2 | Cl 6A1  5.500% 08/25/25 .......eevvveiiiunnnnnns . 06/01/2025 . [Paydonn ......cccevveieiiiiiiiiinnns Jooniiiieneeiiiiies | 4,772 oo 21,883 |............ 21,254 |............ AT T R U 13 | o 1 | o ATV £ R 25,99 |......... 25,994 fo...oooiiieens 776 |. 08/25/2025 . [5.B FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-1

..225458-AX-6 |Cl 1A22  5.500% 02/25/35 ......cccvvvvinernnns . 06/01/2025 . [Paydoun ......ccevveiiiiiiiiiiiinins fooiiiineeiiiiiiees e 6,725 | 6,725 |..occcineens 6,786 [......onne. (TR 7 FOU R [0 PP SR [0 R A Lo T O R N 155 |. 02/25/2035 . [1.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2

..225458-EV-6 |Cl 1A4  5.250% 03/25/35 ......ooevvunvinnnnnnns . 06/01/2025 . [Paydoun ......ccvveeieiiiiiiiiiinnns foviiiineeiiiiiiees oo 8,480 |.veerennn. 8,480 |....c..... 8,347 | L8V AU L7 R R L7 R R LS VI P RO AU RN 186 |. 03/25/2035 . |4.C FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-2

..225458-FG-8 |Cl 4A2  5.250% 04/25/26 ........ccevuvvennnnns . 06/25/2025 . [Paydoun ......ccceveiiiiiiiiiiiiinins fviieieeeiiiiiens i 1,312 | 1,312 [ 1,338 [ooeeeienes 1,308 [oveeiiiiiiiies i [ AP RN K IO R 1,312 [oeeiiiiis o e o 29 |. 04/25/2026 . |2.A FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-5

.. 225458-UA-4 | CI 3A4  5.750% 07/25/35 .....eevveviiurnnnnnnnne . 06/01/2025 . [Paydonn ......cccevveieiiiiiiiiinnns Jooniiiieneeiiiiies | 20,178 fooooonne 20,178 |...ceeeenn 20,137 |oureeennne 20,17 [oeeeiiiiiinees o (610 O RN (610} IO KRR 20,178 |ooeeiiiiieiens [ e e 484 |. 07/25/2035 . |1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-5

..225458-UL-0 |CI 6A4  5.000% 07/25/35 ......cevvveeriiunnnnnns . 05/0172025 . [Paydoun ......ccvvveieiiiiiiiiiinnns fovniiineeiiiiiens oo 7,846 |.oeeeennn. 7,846 |..occnnnens 774 |, [ANZC T P RO (- O RN (- N AR, /2 OV RO AU RN 147 |. 07/25/2035 . [1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-5

..225458-UL-0 |CI 6A4  5.000% 07/25/35 ......cevvveeriinnnnnnns . 06/01/2025 . [Paydoun ......ccvveviiiiiiiiiiiinins foviiiinneiiiiiiees oo 3,878 |eeeennn. 3,878 |.occinnens 3,813 |t 3,845 | e [ I F I [ I F AU N7 ISR R IO RN 97 |. 07/25/2035 . (1.B FM ....
CS First Boston Mtg Sec Corp RMBS Ser 2005-6

.. 225458-XJ-2 |Cl 1A4  5.375% 07/25/35 ......eovvvvinnnnnnnnnne . 06/01/2025 . [Paydoun ......cccevvviriiiiiiiiiinnns foviinineeiiiiiiees oo 1,206 |oveeeeennne 1,205 |.ooconeees 1,182 foeeeeinnes 1,192 [oiiiiiiis e L3 PO RN L3 PO RN LU FORRPPUUR RN AU RN 26 | 07/25/2035 . [1.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2005-6

..225458-XI-3 | Cl 5A3  5.000% 07/25/35 ........eevvvviiununnnnns . 06/01/2025 . [Paydonn ......cccevveeiiiiiiiiiinnns Joviiiinneeiiiiies e 38,744 |l 38,744 |............ 38,337 |veeennnne 38,337 | e 407 | [ 407 | foieees 273 RPN FE R R 812 |. 07/25/2035 . |2.A FM ...
CS First Boston Mtg Sec Corp RMBS Ser 2004-6

..225410-GX-7 |CI 1A4  5.500% 10/25/34 ........eevvivinnnnnnnns . 06/01/2025 . [Paydoun ......ccvvvviiiiiiiiiiiinins foviieneeiiiiiiens e 4,166 |..oveeeennn. 4,166 |.....coeee... 4,139 | 446 | o ;U U AU AU IO RN L L PO (S R A 96 [. 10/25/2034 . |2.A FM ...
Cross Mortgage Trust Ser 2024-H1 CI A1

..22757TA-AA-4 |6.085% 12/25/68 ........ccevvveieeiiiniiiieeeins . 06/01/2025 . [Paydoun .......ccvveeriiiiiiiiinnns fooviiiieneeeiiins | 3,215,436 |........ 3,215,436 |........ 3,215,431 |........ 3,212,042 | e 2,49 i e 2,49% | e 3,215,436 |.oocvviiiiiiins feeiiiiiiiis i e 79,440 |. 12/25/2068 . [1.A ........
Credit Suisse Mtg Capital RMBS Ser 2006-8 Cl

.. 229420-BF-2 | 5A1  5.465% 10/25/26 ......oooiiiiiiiiiiiiiins . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 13,2711 oo 13,2711 | 13,314 |l LT3 RO N RN RO R R 13,25 | | (24) |ovvvrnnnnnns (23 O 298 |. 10/25/2026 .|3.B FM ...
Countrywide Home Equity Ln RMBS Ser 2006-S4

.. 23243N-AH-1 | Cl A5 6.236% 07/25/34 .....ccevvveeeeiiiniaens . 06/01/2025 . [Paydoun ......cccevvviriiiiiiiiiinnns foviinineeiiiiiiees oo 5,084 ... 5,03 |.coeeennn. 2,072 | P27/ N N AU R R RN, 2,072 | o 2,962 |.......... 2,962 |..ooiciieennne 135 |. 07/25/2034 . [1.A FM ...
Countrywide Alternative Ln Tr RMBS Ser 2006-

..23245L-AB-6 | J8 Cl A2 6.000% 02/25/37 ......eevveveunnnnnns . 06/01/2025 . [Paydoun ......ccevveeieiiiiiiiininns fooiieieiiiiiiees i i, (391) |ooeeeeeeens (204) |.evvveeeennns [ (SRR RN AU RN R RN [ U A 204 foeiiininns 204 |oeiiiiiiiiiiinns 17 |. 02/25/2087 . |4.B FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl

..251510-Al-3 | A6 5.470% 09/25/33 .......coeviiiiiriniinniinnnns . 06/01/2025 . [Paydoun ......ccvvveieiiiiiiiiinnns foiiinneeiiiiiens e 47 | [ R L7 R, LY/ RO AU RN VU R L7 O A RN RN 1 [ 09/25/2033 . |[1.A FM ...
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 3A3

..251510-EE-9 |5.917% 05/25/35 ......ovvvviiiiiiiiiiniiiiiiiieenn . 06/01/2025 . [Paydown ......cccevveeeiiiiiiiiiinnns Jooviniinnneiiiiees e 2,589 |0 2,589 | 2,688 | 2,565 [ [ 2 FO A 24 s e 2,889 [ i e 67 |. 05/25/2035 . [4.C FM ....
Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 4A3

..251510-EH-2 |5.250% 06/25/35 ......evvvreiiiuiniienieiiiiiieens . 06/01/2025 . [Paydown ......cccevveeriiiiiiiiiinnns Joovininineiiiiiees Joeeiennn 5,682 |0 5,532 | 5,489 | 5,501 [ e 21 U I 31 | fen 5,832 [ i e s 145 |. 06/25/2035 . [4.A FM ....

Deutsche Alt-A Sec Inc RMBS Ser 2005-3 Cl 5A3
..251510-ER-0 | 5.613% 06/25/35 ..
Deutsche Alt-A Sec Inc

. 06/25/2035 . |5.C FM ....

. 06/01/2025 . [ Paydown ...

..251510-FX-6 |5.300% 09/25/35 ........eovviiiunriinniiiiiiiienns . 06/01/2025 . [Paydoun ......cccvvverriiiiiiiinnens foovninenneiiiiiees foeveennn 5,202 | 4168 | 391 301 e e e e e o391 [ e 138 [ 1,381 | 109 |. 09/25/2035 . [5.A FM ...
Deutsche Mtg Sec Inc RMBS Ser 2004-1 CI A6

..251563-CB-6 |5.240% 12/25/33 ... ... |- 06/01/2025 . |Paydown ... . 12/25/2033 . [1.A FM ...
Ellington Financia

..26844Q-AA-5 |5.732% 02/25/68 ........eevveiiiiiiiiiieiiiiaens . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 467,274 |..ennn 467,274 |........... 467,590 |........... LT T I R A LT P R LT R 467,274 [ovvveeeeiiis | o s 10,598 |. 02/25/2068 . |1.A ........
Ellington Financial Mtge Trust RMBS Ser 2025-

..28225G-AB-0 | CES2 Cl A1B  5.756% 03/25/50 .. .. |- 06/01/2025 . |Paydoun ... ... 55,184 ...55,184 ...55,183 |.... .1 ..55,184 |.. . 03/25/2050 . [1.A FE ....

Equity One ABS Inc RMBS Ser 200:
.. 204754-AS-5 |6.282% 08/25/32 ...iicouveiiiiiiiiiiiii i . 06/01/2025 . [Paydown ......ccceveeiiiiiiiiiiiiiins foviiiiiiiiiiiiiees |oeiiieend 6,040 [...oo...... 6,040 |.....c...... 6,040 ... 6,024 |...ocovvennees foviieininns 16 [ i (T R FTTRIION 6,040 [oiiiiiiins v feiiiiiiiiis i, 63 |. 08/25/2032 . [1.A FM ....
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Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 |4.299% 04/25/67 ......cevvvniiiiiininiiiiiiiiinnns . 06/01/2025 . |Paydonn .....oevvvvriininniniiiiinns foeeeeeeeeiiniinenees [ 580,162 | 580,162 |........... 577,748 |ooeveennnnn YA 72 I PO A P/ I FOR FRR 2,381 | e £5T 10 (2 ) ) M 10,239 |. 04/25/2067 . |1.A ........
First Horizon Alt Mtg Sec Tr RMBS Ser 2005-
..32051G-TC-9 |FA6 CI A3  5.500% 09/25/35 .... . 06/01/2025 . | Paydown ... L 1,739 ... 1,624 .. .1,624 .. . 09/25/2035 . |[1.A FN ...
First Horizon Mtg PT Tr RMBS Ser
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvviviiinnnnniiiiinnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 51,243 |oeeeennnnns 51,259 [icoeoeene 22,464 |............ 22T R R S R (RN N 2R R R 28,779 |........ 28,779 o 1,602 |. 08/25/2037 . |3.CFM ....
GE Cap Mtg Serv Inc RVBS Ser 1999-HE2 CI M
..36157R-3X-1 [7.560% 07/25/29 .....evvvvviiiiiiiiiiiiiiineeees . 06/01/2025 . |Paydomn ....evuunvviiiiiiiiiniiiiins ferieneeeeeiiineees o 1,008 |ovevennnnnns 1,008 |......ceenens 1,008 |....ccevenen ] S R R R R R L2 R AR R 35 [. 07/25/2029 . [1.C FM ....
GE Cap Mtg Serv Inc RVBS Ser 1999-HE2 CI M
..36157R-3X-1 [7.560% 07/25/29 .....evvvvviiiiiiiiiiiiiieeees . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 5,042 |eeiiiinne 5,042 [............ 5,625 [.....cceunnnn TR K O AR [CSZ0 PO AR (CS70 PR A, L O R, 173 |. 07/25/2029 . |2.C FM ....
GCAT RMBS Ser 2023-NaM3 CI A2 7.192%
.. 36169G-AB-1 [08/25/68 ......oivviiiniiiiiiiiie e . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 55,662 |......co.... 55,662 |............ LI R FO R R [R5 T FO E (£ T O R 55,662 [....covvvninenes foovriiiiiiis [ s 1,371 |. 08/25/2068 . |1.C FE ....
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [ 02/25/67 .evveniiiiiiiiiieiiiii e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 195,717 |........... 196,717 |oveeennnnns 194,806 |........... 194,883 |.oovvviiiiiiinn fevviiinnnns L R A LT R R LSS A R O A NN 3,249 |. 02/25/2067 . |1.A ........
GRMT Mtg Loan Tr RMBS Ser 2001-1A Cl A5
..36226M-AE-3 [6.650% 07/20/31 ...ovvviiiiiniiiiiiiiiieeeeeinaa . 06/01/2025 . |Paydomn ....evuunvviiiiiiiiiniiiiins ferieneeeeeiiineees o 1,597 [oooiiiiennnns 1,597 e 1,597 | <11 PR NN [ PO RN (-1 P F LR/ R ) R EO N 44 [.07/20/2031 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-3
..36228F-30-7 |Cl AF5  6.199% 04/25/34 .....oovvvviiviinnnnnnnns . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans 19 | M9 | M9 | P O O R AN L R N A R 3 |. 04/25/2034 . |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 ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 4,753 oo 4,753 |oooiiiiinnnns 4,753 |[ooeiiiinnnnns LT R R [ R MR [ A F 3£ T R R R RN 78 | 11/25/2033 . |[1.A FM ...
GSAA Home Equity Tr RMBS Ser 2005-6F Cl 4A3
..362341-ES-4 [6.000% 07/25/35 ....evvviiviiininniiiiiiiieeeeens . 06/01/2025 . |Paydomn ...cevuuniiiiiiiiiiniiiinnn foreneeereiiineees o 4,130 [oeeiiinnns 4,130 |eiiiinns 4,136 |eeeeennnnnns L7 VA O LT PO AN LT PO AR L O R 103 |. 07/25/2035 . |[1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2005-5F
..362420-60-1 |CI 3A1  5.250% 06/25/35 ...cevvvvnniiviinnnnnnnns . 06/01/2025 . |Paydomn ...cevuunviiiiiiniiiiiiiiins feriineeereiiineees [ 1,516 [ooieenins 1,515 | 1,504 | R[0T R AN /2 PR RN [/ PP F L R=1 L R F ) R E N 33 |[. 06/25/2035 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-7B-3 |Cl 4A5  5.500% 06/25/35 ....cevvvnivvinnnnnnnnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 18,265 |............ 18,265 |ooovvennnnns 17,617 o LT P A 72 2 R R 72 0 R E L2072 O A R AR 418 |. 06/25/2035 . |1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 |Cl 8A6  5.250% 06/25/35 ......evvvvviivnnnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 27,846 |............ 27,846 |............ 26,535 |......cceee L5 T R R 517 R F 517 R F PRI T U RO R RN 609 |. 06/25/2035 . |1.A FM ...
GS Mortgage Securities Corp RMBS Ser 2004-7
..36242D-DE-0 |Cl AF5  5.687% 06/25/34 ........cevvvvvnnninnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 56,425 |...ceeennn 56,425 |............ 56,424 |............ 56,251 [ovviiiiiiiiinn oeeviiinns 174 [ s 174 [ s 56,425 [.oooviviniininns oo [ s 1,199 |. 06/25/2034 . |[1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-1F
.. 362420-UX-9 |Cl 1A3  5.500% 02/25/35 .....evvvnviiviinnnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 13,943 [ 13,943 |......oeeees 14,076 |............ LEIRCLCK I AR A [0 P AR [0 PR AR (LIS TRCL: T U EO R RN RN 347 |. 02/25/2035 . |2.B FM ....
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 |PJ10 CI A4 2.500% 03/25/52 ......cevvenrnne . 06/01/2025 . |Paydomn ...cevuuniiiiiiiiiiniiiinnn foriineeereniieees [ 8,621 [.ooeeevnnnns 8,621 |.vins 8,580 |eevuunnnnns St T PP FR KL R 2 R F R Y22 O N N A 86 |. 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 ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 15,860 |......oeeenn 15,860 ... 16,008 |............ 15,991 | i [T ) PO [T PO LR C10 N O AN N AR 169 |. 02/26/2062 . |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 26,038 |........... 26,038 |............ 26,127 |.oocvenennns 26,115 [ i (V40 ) T RN (V40 ) R AR L0 T RN RO R RN 288 |. 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 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 28,439 | 28,439 [........... 29,025 |............ 28,984 |ooiiiiiiiiiiins e [KS10S) T R E (ES10S) T R R T U R R R 460 |. 05/25/2062 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 . . 06/01/2025 . | Paydown ... . 05/25/2062 . |1.A ........
GS Mortgage Sec Corp RMBS Ser 2006-
.. 36297N-AC-9 [4.834% 05/25/36 ......cevvunriiiiiininiiiiiiiinnns . 06/25/2025 . |Paydomn .....euunviviiiinniiiiiiinnn feveineeeeiiiinneees foonnnn8,088 [ 8,088 o349 129 [ 220 [ 7789 [ [l 70989 [ [ 8L088 | i i e 1 . 05/25/2036 . [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 ... . 06/25/2037 . |[1.AFN ....
Harborview Mtg Loan Tr RMBS Ser
LA1164Y-AB-7 [4.872% 07/19/47 ovvveiiiiiiiiiiciiiiei e . 06/20/2025 . |Paydomn ...covvuniiiiiiniiiniiiiiinn feneeeeciiies feeeeeeens 37,583 | 37,583 |..oeeinnnnns 36,631 |......eennns 36,744 | i LIS R E LIS R F YT R R R R 558 |. 07/19/2047 . |1.AFM ....
Indymac Home Eq Mtg Ln ABS Tr RMBS Ser SPMD
..43708A-AD-4 |2002-A CI AF6  6.372% 05/25/33 .. ... |- 06/01/2025 . | Paydoun ... . 05/25/2033 . |[1.AFN ...
Indymac Resident ABS Tr RMBS Ser 2
..43709B-AE-9 [3A3  4.734% 08/25/36 .....cceviiiiiiiininiiiiiinns . 04/25/2025 . |Paydomn ...cceveniiiiiiiiniiniiiiiins Joviinniniiiiinnees foeneeneens 24,743 |t 24,743 |............ 2,943 | 2,93 | o 1,800 [ooiiiiiiinnnn fooniiinnnn 1,800 [oooviiiiiiinnns fooniiiinnnns 2,743 [ Lo L o 969 |. 08/25/2036 . [1.A FM ....
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HOMES Trust RMBS Ser 23-NGM2 CL A1 6.456%
LA3T6TK-AA-2 [02/25/68 ..evvviiiiiiieeeee . 06/01/2025 . |Paydonn .....evunveviiinnnininiiinnnn Jovvenneeniinninneees oo 876,158 [Looiiiill 876,158 |oiiinnlii 882,695 |ouueiniiiiiiiiinins oo [ (6,537 [ [ (8,537) [ [ 876,158 | | i e 18,941 |. 02/25/2068 . |1.A FE ....
Homeward Oppor tunities Fund RMBS Ser 22-1 C
..43789K-AA-0 [A1  5.082% 07/25/67 .... ... |- 06/01/2025 . | Paydoun ... . 07/25/2067 . |1.A ........
Homeward Oppor tunities Fun
. 43789K-AB-8 A2  5.082%h 07/25/67 ....covvvvvvnniiiiiiiinnnns . 06/01/2025 . |Paydomn ....cvvvnvvreiiniineneiiinns fovveeneeneinniinnnes [ 30,081 [ 30,061 i 29,785 e oo [ 276 [ [ 276 [ 080,061 e i e e 524 |. 07/25/2067 . [1.C FE ....
IMPAC CMB Tr RMBS Ser 2005-5 Cl A2  4.874%
L A5254N-PV-3 [ 08/25/35 ...eevviiiiiiiiii . 06/25/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiinn ferieeeeiiiiees feeeeeeens 13,731 [oeiiinnnens 13,731 o 13,442 |..........e. LCTT 7 R RN 21 R E 21 R E LT I O AR R A 260 |. 08/25/2035 . |1.A FM ....
IMPAC Secd Assets CMN Owner Tr RMBS Ser 2004-
.. 45254T-NY-6 |1 Cl A6  5.140% 03/25/34 ......evvvvvivnnnnnnnns . 06/01/2025 . |Paydomn ..cevvunnireiiiiiiinieiiiins ferrineeeiiiies feeeneeeeiinans [CI0S T 605 |...ocovvnnnnnns 605 |..ooevvinnnnnns [C10 R LI PO AN L S AN 10 ) AR 12 . 03/25/2034 . |[1.AFM ...
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A1
.. 452763-AA-3 [ 7.369% 11/25/67 ..oevvviiviiniiiiiiiiiiieeeeees . 06/01/2025 . |Paydomn ...covvenneviiiiniiniieiiiinn foneeeeiiinnees foes 1,171,897 |........ 1,171,897 |........ 1,184,548 |........ 1,182,441 | e (10,544) |.ovvvviiiiiinnn ovennnn (10,544) |.ovvvvneniiiinn oveennnn TA71,897 [ s s s 35,760 |. 11/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2022-NQM7 CI A2
.. 452763-AB-1 [ 7.500% 11/25/67 ....vvvivviniiiiiiiiiieeeeeinen . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 210,773 |........... 210,773 |oeeeennns 206,871 |...eeunnnn. 207,203 [..ooevvenininnn foeeeinnnnn T Y/V I FOR FRR FCTY(V I FOR EPRR P4 (VAT RN R RN R 6,546 |. 11/25/2067 . |1.B ........
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ....evvvnvviiiiniiiiiiiiieeeees . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 886,407 |.......... 886,407 |........... 884,224 |.......... 884,060 |...ovvuviiiiinnn Jovvnnnnnns Y FO FRR YA FOR FR 886,407 [oevvvviivnnns fovvenriiviiiins foeeeiiiiiiiinns e 14,645 |. 05/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2022-NQM4 CI A1
.. 45276N-AA-9 [4.767% 06/25/67 .....oevvvvrnniieeiiiiieeeeeinan . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 227,537 |eeeeennnns 227,537 |........... 227,536 |.....evnnnn P2 PO R LUK T RN LR T O 227,537 [ooveveiiiiinnns fooeiiiiiis [ s 4,765 |. 06/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2022-NQM6 CI A1
.. 45276R-AA-0 [6.819% 10/25/67 ......ceevvvnnniiiiiiiiiiiieeeinea . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 881,537 |........... 881,537 |..eevvnnns 881,537 |..evvennns 880,981 |.vvveiiiiiinnn e [T R E [T R F RIS/ R R RN M, 24,957 |. 10/25/2067 . [1.A ........
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45200B-AA-7 |5.941% 02/25/68 .........coiiiiiiiniiiiiiiiiis . 06/01/2025 . |Paydonn ...cevvvenviiiiiniiiieiiiiinn fennineeeciiinees fees 1,029,035 |........ 1,029,035 |........ 1,029,029 |........ 1,028,743 |ovvvveiiiiiiinns o i 7/ R E a7 FR EN L0720 R FOPRR RN R 24,221 |. 02/25/2068 . [1.A ........
Indymac Indx Mtg Ln Tr RMBS Ser 2005-A8CB CI
..45660L-SS-9 A4  5.500% 07/25/35 ....ovvvviiiiiininiiiiiiinnns . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 15,173 [ooooeeennens 10,758 |oeeeininns 8,208 |..cuuunnnnnn 0 O O R AN 8,208 |oueeiiiiiiiis [ernnees 6,965 |..oounnnn. 6,965 |..euiiiiiinns 369 |. 07/25/2035 . |5.B FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2005-AR19 CI
.. 45660L-XA-2 [A1  3.678% 10/25/35 ....coovvivinniiiiiiiiis . 05/01/2025 . |Paydomn ...covvunniiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeeens 15,844 |............ 15,844 ...l 12,728 |oeeennnnnns /2 T O O O R N MR 12,728 |oeeiiiiiiiiins e 3,116 |oeeeennnns FC T 1 (T PO 205 |. 10/25/2035 . |2.C FM ....
Residential Asset Sec Tr RMBS Ser 2003-A10 Cl
..45660N-UM-5 [B1  5.250% 09/25/33 .....evvvnriiiiiiiiiiiiiinnan . 06/02/2025 . |Paydomn ....cuuuneieiiiiniiiniiiiinn foreeneeeeiiinneees [ o 39,518 |[...ccovnnnns 29,931 [ooeiiiins UK T R E 1T R RN 1T R RN 20,931 [ e (29,931) |....... (29,931) |.evvvennnnnns 1,008 . 09/25/2033 . [1.A FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR11 Cl
. 45661K-AG-5 [3A1  3.421% 06/25/36 ....evvvvvvvirnnnniiiiiinnnn . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 85,770 foeeereenns 55,770 |[..evvevennns 39,031 [..ooeevennns iV R R R R R 39,031 [ooviiiiiiiiees o 16,738 |........ 16,738 [oeeiiiiiinnnns 733 |. 06/25/2036 . |3.C FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR1 CI
..45662B-AD-1 [A3  3.795% 08/25/36 ....eevvniiiiiinnniiiiiiinnns . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 5,923 |.iiieins 5,923 [ooiiiinnnns 5,605 |ieeveinnnnns 5,605 |eviiiiiiiiiiinn oeeiniins L LT PO KRR FC LT PO FR LS 0 R (R R 95 |. 08/25/2036 . [5.B FM ....
Indymac Indx Mtg Ln Tr RMBS Ser 2006-AR29 CI
..45662D-AA-3 | AT 4.774% 11/25/36 ..eeviviiiiiiiiiiiiiis . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 19,829 [ooeeeeee 19,777 oo 15,443 |............ LT R O O S R T T U RN 4,386 |.......... 4,386 |.eovnnniiiinnns 321 |. 11/25/2036 . |1.A FM ...
Indymac Indx Mtg Ln Tr RMBS Ser 2006-R1 Cl A3
..45662J-AC-6 |3.842% 12/25/35 . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 114,668 |........... 109,220 |....ceveeens 93,350 [ooerirenns [ <0 R R A R (RN RN 93,350 [..ocevvrniiiienn foreinnns 21,318 |........ 21,318 | 1,883 | 12/25/2035 . |[1.A FM ...
JP Morgan Mtg Tr
..46592II-BP-0 |2.500% 02/25/52 . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 9,208 [oeiiiiins 9,208 [....cceennnns 9,280 |eevvunnnnnns 9,280 |evviiiiiiiiiinn v LI O R L1 J5 R N [T R N R RN 99 |[. 02/25/2052 . [1.A ........
JP Morgan Mtg Tr
..46592X-BP-8 |2.500% 04/25/52 . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 19,746 |............ 19,746 |ooovvennnnns 19,657 |oveveennnnns 19,663 |vvveeiiiiiiinn Jovviniieeeens LT R F . LT O R LT T O N N AR 210 |. 04/25/2052 . |1.A ........

JP Morgan Mtg Tr
..466247-MU-4 |5.500% 01/25/35 ..
JP Morgan Mtg Tr
..466247-VP-5 |5.000% 09/25/35
JP Morgan Mtg Tr
..466247-Y5-6 |5.710% 11/25/35
JP Morgan Alt Loan Tr 4

..46627M-AP-2 15.500% 12/25/35 ......eveiiiiiiiiiiiiiiiiiiiien . 06/01/2025 . | Paydown
JP Morgan Alt Loan Tr RMBS Ser 2006-S1 Cl
..46627\-EH-6 | 1A11  6.000% 03/25/36 .. .. |- 06/01/2025 . | Paydoun ...
JP Morgan Mtg Tr RMBS Ser
..46629D-AK-1 14.481% 01/25/37 ..ooovviuniieiiiiiiiiiieieiiines . 06/01/2025 . [Paydoun

. 06/01/2025 . [ Paydown ... . 01/25/2035 . [1.A FM ...

. 06/01/2025 . | Paydown . 09/25/2035 . |5.A FM ...

. 06/01/2025 . [ Paydown ... . 11/25/2035 . |4.C FM ....

. 12/25/2035 . |4.C FM ....

. 03/25/2036 . |3.C FM ....

. 01/25/2037 . [1.A FM ....
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JP Morgan Alt Loan Tr RMBS Ser 2006-A4 Cl A8
.. 46620E-AH-6 |4.328% 09/25/36 .......evvuniiiiiiiiiiiiiiiiis . 06/01/2025 . |Paydomn ...cevuunviiiiiiniiiiiiiiins feriineeereiiineees [ 3,955 |.ieeiiis 3,862 |iievrnnnnns 3,505 [...ccevvnnnnn 0T S R R O R R FC TRV AU R 450 |oeiinennnns 450 | 69 |. 09/25/2036 . |1.A FM ....
JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 05/25/52 .. . 06/01/2025 . | Paydown ... L 1,174 n 1,168 [l 1,169 L1174 . . 05/25/2052 . |1.A ........
JP Morgan Mtg Tr Rl
..46654T-B0-0 [2.500% 06/25/52 .....evvvuniviiinnniiiiiinninns . 06/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiiinn ferieneeeriiiiees [ 7,180 [ooriiiinnnnns 7,180 [oeeiiiinne 7,10 [ % 1 LT PR RN (LT O O, (S R F /0 U O R A AU 74 | 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-DSC1 Cl A2
..46656A-AB-3 [4.750% 01/25/63 ....ovvvvviiiiiiiiiieiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvnnvviiiininiiiiiiinn Jonneeeiiiineees o 191,343 |o..oeeenens 191,343 |.........ee 173,494 |........... 176,245 |oovvvviiiiiiinn Joveinnnn 15,008 [oooeiiviiiienns forennes 15,008 [ooiiiiiiiiiins foeieeeens 191,343 [ [ [ s 3,652 . 01/25/2063 . [1.B ........
JPM Mortgage Trust Ser 23-DSC2 Cl A1 5.250%
L A46657B-AA-2 [ 11/25/63 ..oovvniiiiiiiiieeei . 06/01/2025 . |Paydomn ...ccvvvneiiiiinininiiiiien Joinneeeiiiineees o 799,928 |........... 799,928 |.......... 770,651 |.....eeen. ZE 75 () I PP N P TA PO R P T T A PO 799,928 [.ovevvvininnns foovriiiiiiis [ s 18,313 |. 11/25/2063 . |1.A ........
JP Morgan Mortgage Trust MBS Ser 2024-2 C| A9
..46657T-AU-9 [6.500% 08/25/54 ......evvvviiiiiiiiiiiiiieeees . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 920,042 |........... 920,042 |........... 915,729 |........... 915,661 |oovvvviiiiiinns Jovvinnnnns L0 I O AR L0 I O R 920,042 [.oeeviviiinnes [ s s 23,374 |. 08/25/2054 . [1.A ........
Lehman Structured Sec Corp RMBS Ser 2005-1 Cl
..52518R-CD-6 A2  4.824% 09/26/45 .....oovvvviiiiiiiiniiiiinnnn . 06/25/2025 . |Paydomn ...ccvvuuniiiiiiiiiininiiiins fenineeeeiiiies feeeeeeinans 230 | 280 [ L1V F 2 P O O R AN L1V P A LAV LAV 10 |. 09/26/2045 . |1.A FM .
Master Seasoned Securities Tr RMBS Ser 2004-2
..552650-CA-9 |CI A1 6.500% 08/25/32 ........ccvvvunrivirnnnnns . 06/01/2025 . |Paydomn ....evuunvviiiiiiiiiniiiiins ferieneeeeeiiineees o 1,190 | 1,190 |oeeeinns 1,229 [ L2 V2 PO R (7223 P A (7223 F F, LI U O Y R 32 |. 08/25/2032 . [2.C FM
MASTR Alternative Loans Tr RMBS Ser 2007-1 Cl
..552758-AC-4 [1A3  5.750% 10/25/36 ....evvvvvviinnnnniiiiinnnnns . 06/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiiins fereneeeeiniieees [ 7,674 |ooooieinnnnns 7,674 | 7,690 |oveeeeinnnnns 1 O N N S R (RN 74 I PO FON (55 PR (£ PO 184 |. 10/25/2036 . |1.C FM .
MASTR Alternative Loans Tr RMBS Ser 2007-1 Cl
..552758-AC-4 [1A3  5.750% 10/25/36 ....evvvvvvivnnnnniiiiinnnnns . 06/01/2025 . |Paydomn ...cevuunviiiiiiiininiiiiins forineeereiiiieees [ 7,330 [oeeeriinnne 7,330 |oeeeeinnnns A S R . O PO R AN % I U R (10) |veenns [ [0 O 176 . 10/25/2036 . [1.D FM .
MFRA Trust RMBS Ser 2022-INV1 CI A1 3.907%
..55284T-AA-5 [04/25/66 .....evvvviiiiniiiiiiiie e . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 232,632 |...oeennnns 232,632 |oeeunnnnns 230,386 |........... 230,753 [oooiviiiiiiniens foeeeiinnnn 1,879 [ooviiiiiiiiiins e 1,879 [ooviiiiiiiiis [ 282,632 [cooeviiiiiinens fooniiiiii [ s 3,914 . 04/25/2066 . [1.A ........
MFRA Trust ABS Ser 23-NM1 CI A1 5.750%
.. 55285P-AA-2 [ 11/25/67 .evvviiiiiiiiiiiiiiie e . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 426,91 |....ooeeens 426,91 |........... 426,616 |........... 426,281 [.oooviiiiienees o LG O RN LT P R 426,476 |.ooovvnnieeiien [oreiiinnnnns 515 |t 515 |oiiiiiiinnns 9,378 |. 11/25/2067 . |1.A ........
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 [02/25/58 ...eevveniiiiiiin . 06/01/2025 . |Paydomn ...ccvvennevriiininiieiiiinn Jeneneeiiiiinnees foens 1,023,761 |........ 1,023,761 |........ 1,020,807 |........ 1,020,680 [oovivviinnnns fooeeennes EC 02 B O FCT0C< ] I PO L7 (<) R R AU IR RN 28,200 |. 02/25/2058 . |1.A ........
MFRA Trust RMBS Ser 23-INV1 Cl A2  6.450%
..55286G-AB-9 [02/25/58 .....evvniiiiiiiii i . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 156,125 |........... 156,125 |....ooveens 155,557 |oovvvvennns ST X O AN 1.7/ R 1.7/ R F RECICT /2T O ) AU NN 4,679 |. 02/25/2058 . |1.B ........
MFRA Trust ABS Ser 2024-NQM1 CI A1 6.579%
..55286V-AA-8 [03/25/69 .....evvniiiiiiiiiiiii . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 927,335 |.iieennnns 927,335 |oeeunnnnns LKV I R RN RN [ (03 () N PO [ [0 () N PO 927,335 [oovieviiiniiinns [ [ s 14,623 |. 03/25/2069 . |1.A FE .
Master Asset Securitization Tr RMBS Ser 2006-
..576434-20-5 2 CI 1A2  6.000% 03/25/36 ........ccvvvvnnnnnnns . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 128,423 |oeeennnnn. 128,431 |......oeeees 98,359 [.oeivenne L1 R R R R (RN N 98,359 [oovivviiiiiens foreinee 30,064 |........ 30,064 |o.eeunnne 2,851 |. 03/25/2036 . |1.A FM .
Master Asset Securitization Tr RMBS Ser 2005-
..576434-J5-4 (2 CI 4A1  5.500% 03/25/35 ....cevvvvnnniniinnnnn . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 30,691 f............ 30,691 |............ 31,238 |..ooveeennns 30,843 |oiiiiiiiiiiinn i (1573 F R (70 F R B 0 C1e O R RN 706 |. 03/25/2035 . |3.B FM
Master Asset Securitization Tr RMBS Ser 2005-
..576434-N2-6 3 CI 6A1  5.500% 04/25/35 ......evvvnrivvinnnnns . 06/01/2025 . |Paydomn ...cevvnnvviiiiniininiiiiiins foreieeeeiiiineeees [ 43,343 |....ooennens 2,21 | 34,485 |............ FCU: (T R R R R (RN RN 34,485 [.ooooiiiiiieens [ 8,858 |.......... 8,858 [eiiiiiiinnnns 859 |. 04/25/2035 . |4.A FM
Master Asset Securitization Tr RMBS Ser 2004-
..576434-YM-0 |12 CI 5A5  6.000% 12/25/34 ......cccevvvvnnnnnns . 06/25/2025 . |Paydomn ...covvunniiiiiiiiiiieiiiinn fenineeeniiies feeeeeens 27,665 |............ 27,665 |............ 26,438 |.......oe.n. 26,993 [oooiiiiiiiiinns [ (77250 PO R (77250 PO R <1515 T N RO R RN 726 |. 12/25/2034 . |1.A FM .
Master Asset Securitization Tr RMBS Ser 2004-
..57643\-FN-9 9 CI 3A6  5.250% 07/25/34 .....covvvvnveinnnnn . 06/01/2025 . | Paydoun . 07/25/2034 . |[1.A FN .
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 |CI A 3.750% 04/25/58 . 06/01/2025 . | Paydown ... . 04/25/2058 . |1.A ........
Mill City Mortgage Trust RM
..59980D-AA-9 |CI AT 6.050% 10/25/67 .......evvnvivvirnnnnnnnns . 06/01/2025 . | Paydoun . 10/25/2067 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..50980Y-AB-1 [A1B  3.500% 04/25/66 . . 06/01/2025 . | Paydown ... . 04/25/2066 . |1.A ........
Mill City Mortgage Trust
..59981B-AC-8 A1  2.750% 07/25/59 ......ovvvvvvvnniiiiiininnnns . 06/01/2025 . | Paydoun . 07/25/2089 . |1.A ........
Morgan Stanley Cap | RMBS Ser 2004-NC8 CI M1
..61744C-HP-4 | 5.349% 09/25/34 . . 06/25/2025 . |Paydown ... .. 109,681 . 09/25/2034 . |[1.AFN .
Morgan Stanley Hes o
..61776B-AL-3 [ INV1 CI A6 5.500% 01/26/54 ................... . 06/01/2025 . |Paydomn ...cevvunniiiiiiiiiiiiiiiins Jonnnnineiiiiinnes foeens 3,585,756 |........ 3,555,756 |........ 3,512,033 |........ 3,519,047 |..ivviiiiiiinn Joevennnn 36,709 uvviiiiiiinnns Jovnnnns 36,709 uvviiiiiiinnns Jovnnnns 3,585,756 [..ooovvvviininee fooviiiiiiiis i foiiiiinnns 81,399 |. 01/26/2054 . [1.A ........
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New Century Home Equity Ln Tr RMBS Ser 2003-5
..64352V-EF-4 |CI AI7  4.848% 11/25/33 ...l . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniiins fonnniniiiiiiiiiiins feiiiiii, 20 [ LV PO 20 foreniniiiininnn ) O O P SN O O O RO . 11/25/2033 . [1.A FM ...

New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 |A2  3.750% 05/25/54 ..
New Residential Mtg Ln

. 05/25/2054 . |1.A FE ...

. |- 06/01/2025 . [Paydown ...

..64829G-AA-7 | A1 3.750% 11/25/35 ...ooiivriiiiiiiiiiieeee . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 18,163 |............ 18,163 |..ocoeenees 18,957 |.oooenenns 18,639 |.oovveviiiiiiins e (747 R (Y15 S AN 18,163 [ovvvvvvviiiiiins fonnniiiis fo 288 |. 11/25/2035 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser |

..648290-AA-1 | A1 4.000% 02/25/57 ......ccuvvvvreeiiirnaennnne . 06/01/2025 . [Paydonn ......cccevveieiiiiiiiiinnns Jooniiiieneeiiiiies | 77,08 foooconee. 77,088 |.ccvnenns 79,686 |............ 78,69 |.evvvvriiiinnnn fornnnnns [RFCET0 T RRTTRN [FCET0 N O AT T P O U N 1,285 . 02/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64820K-BV-1 | A3 4.000% 03/25/57 .....ccevvvvreeiininiineanns . 06/01/2025 . [Paydomn ......cccvvveriiiiiiiiiinnns Jooriiiienneeiiiins e 35,543 ..o 35,543 |ooooinnns 36,891 |............ 36,455 [ovvviiiiiiiiis s [C273 ] S [£272 1 PO N 35,543 ovvvviiiiiiiinns foniii e 571 |. 03/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser |

..64830B-A0-0 |B1  3.850% 08/27/57 ......ccovuvvveeeeiiinninnnns . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 26,460 |............ 26,460 |............ 25,005 |............ PR 7 O KRR 1< 1 U 1< 1 U 26,460 |..ooovniiiiiins foeiiiiii e e 428 |. 08/27/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830C-AA-3 | A1 3.797% 09/25/57 ....ccevvvveieiiiiiiieeenns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 150,792 |........... 150,792 |........... 151,336 |........... 151,025 |.oooeeeeiiiiiins s (5] ) S R (X)) PO L O O R N 2,537 |. 09/25/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830D-AB-9 | A1 4.250% 12/25/57 ....evvviiiiiiiiiiieeins . 06/01/2025 . [Paydonn ......cccvveiriiiiiiiiiinnns Jooriiiiineeeiiiins [ 39,449 |........... 30,449 |............ 2,179 | 4,266 oo e (1,818) [euvvevniiniiinnn foreeens (1,818) [euvvvnninnniinns foeeeiiiins 39,449 ovviiiiiiiiiins fo f 687 |. 12/25/2057 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830E-AC-5 |ATA  3.750% 11/25/58 .....ccevvvieniiiiiiiienns . 06/01/2025 . [Paydoun ......cccevvereiiiiiiiiinnns fooviiinneeeiiiiies e 459,941 |........... 459,941 |........... 475,939 |........... 471,064 | et (11,123) e [ [P VX)) FOU RN 459,941 [ovvviiiiiiiiin fors e e 7,032 | 11/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830H-AA-2 |CI AT 3.250% 02/25/59 .........oevvriinnnnnnnnn . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 98,323 |.occieens 98,323 |oeeeiinnns 99,642 |............ 98,914 | | (590) [rvveeeiiiiiins oo (0D PO N L 72 O O 1,288 . 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830M-AG-8 |A1B  3.500% 08/25/59 .........ccriirrunineninnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 213,698 |..cveenn 213,698 |........... 219,458 |........... 217,585 [ovvviiiiiiiiis oo [(F:1: 701 ISR NSRRI (3,887) [cuvvvvvnnnniinnn oo K O P N 3,010 |. 08/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser

..64830W-AD-3 |A1B 3.500% 12/25/58 ......eevviiiiriniineiinnnns . 06/01/2025 . [Paydonn ......cccevveeiiiiiiiiiinnns Joviiiinneeiiiiies e 58,89 [............ 58,89 |............ 60,626 |............ [ KT AU (1,230) |oveeiieiiiiiiees e (1,230) |eeeeieiiiiiiies e, R O O R N 878 |. 12/25/2058 . [1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 CI A1

..64831V-AA-0 |6.296% 11/25/52 ....cuvvviieiiiiiiiiiecieiiees . 06/01/2025 . [Paydoun ......cccuveeeeiiiiiiiiieens Jooviiiieeeeiiiiies e 1,194,851 |........ 1,194,851 |....... 1,183,597 |........ 1,184,010 |ovveeeeeiiiinn oo LLVJR:Z3 I IO RN 10,841 [ s 1,194,851 [ooveeiiiiiiis | o s 30,757 |. 11/25/2052 . [1.A ........
Nomura Asset Sec Corp RMBS Ser 2003-A3 Cl A1

..65535V-BZ-0 |5.500% 08/25/33 .....c.evviiiiiiiiiiiiee s . 06/01/2025 . [Paydoun ......cccevvviriiiiiiiiiinnns foviinineeiiiiiiees oo 2,404 |............ 2,404 |............ 2,406 |....ccuvenns 2,400 [oooiiiiiiiiiiees o [ PO R, L PO R 2,404 | o e e 55 |. 08/25/2033 . |1.A FM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6

..65535V-CN-6 | 4.820% 03/25/34 ........ooviiiiiiiiiiiiiiiiiieenn . 06/01/2025 . [Paydoun ......ccvvveieiiiiiiiiinnns foiiinneeiiiiiens e LT [T R LT R, LC1J FUU AU RN VU R L R A N RN 1 [ 03/25/2034 . |1.AFM ....
Nomura Asset Sec Corp RMBS Ser 2004-AP2 Cl A6

..65535V-DC-9 |5.603% 07/25/34 .......evvviiiiiiiiiiiee i . 06/01/2025 . [Paydomn ......cccuvveeriiiiiiiiiiinns Jooriiiinnneeiiins | 439 | 439 | 435 | LLX T OO R 2 PO R, P2 PO R, LI OO RN U RN 10 |. 07/25/2034 . |1.A FM ...
Nomura Asset Sec Corp RMBS Ser 2005-AP1 Cl

..65535V-HH-4 | 2A5  5.365% 02/25/35 .......eeeiiiiiiiiiiiiennn, . 06/01/2025 . [Paydomn ......cccuvveeriiiiiiiiiiinns Jooriiiiinneeiiiies | 219 | 219 [ 218 [ AL RO FR 1 [ s 1o s 219 [oeiiiiiiiis i e 4 1. 02/25/2035 . [1.A FM ...
Nomura Asset Sec Corp RMBS Ser 2006-AR2 Cl

..65535V-US-5 | 3A1  4.834% 04/25/36 .....oooiiviiiiiiiiiiiinns . 05/27/2025 . [Paydoun ......cceveiiiiiiiiiiiiinnns fiiieieeeiiiiiees i 2,860 |eeerrennn. 2,860 |..ccuieinnnne 906 [ovvveeeeiinnns (/LT SRR R 1,954 [ | 1,954 [ | P28 C VI O RN AU RN 16 |. 04/25/2036 . |3.B FM ....
Onslow Bay Financial RMBS Ser 2023-NaM2 CI A1

..670843-AA-9 |6.319% 01/25/62 .....oovvvvrieeieiiiiiece e . 06/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiienns fooviiiieeeeiiiees e 1,069,757 |........ 1,069,757 |........ 1,067,589 |........ 1,066,956 |...vvveveeiiiin fereeeene 2,801 [oeeiiiiiiiiins | 2,801 [ oo 1,089,757 [oevveeeeiiiis oo o s 26,965 |. 01/25/2062 . [1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1

..670855-AA-3 |CL AT 6.120% 11/25/62 .......coeevuvvrnnnnnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 398,969 |........... 398,969 |.......... 309,215 |........... 399,171 [oveiiiis s (i) ) SRR R (07 PO N 398,969 [o.vvvvviiiiiiinn foriiiis e 10,059 |. 11/25/2062 . [1.A ........
Onslow Bay Financial LLC Ser 23-NQM6 CI A1

. 67117V-AA-8 |6.520% 07/25/63 .. . 06/01/2025 . |Paydoun ... .. 303,007 303,007 303,094 |...........302,846 |.... .303,097 |.. . 07/25/2063 . [1.A ........
Onslow Bay Financia

..67118L-AA-9 |6.450% 09/25/62 ........eevvvviinriniieeiiiiinens . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 756,929 |........... 756,929 |........... 756,302 |........... 755,887 |ccveiiieiiiin e 1,042 [ s 1,042 [oveeeiiiiiis | LIRS 72 I ORI EOOUUROP R R, 19,954 |. 09/25/2062 . [1.A FE ....

PRP Advisors, LLC RMBS Ser 22-Naw1 CL A2
..69378K-AB-0 |5.500% 08/25/67
Preston Ridge Partners g
..69380T-AA-9 | A1 6.221% 11/25/68 .....ooovnvriiieiiiiiiienns . 06/01/2025 . [Paydoun ......cccuvveeeiiiiiiiiienns fooviiiieeeeiiiees e 1,425,107 |........ 1,425,107 |........ 1,427,635 |........ 1,102,114 | [ (2,120) |oevvviiiiiiiiies e (2,129) |vvvviiiiiiiiies v 7 O S N 34,818 |. 11/25/2068 . [1.A ........
Preston Ridge Partners Mrtg ABS Ser 2023-NaM3
..69380T-AB-7 |Cl A2 6.677% 11/25/68 ...
Preston Ridge Partners Mrtg
..69380T-AC-5 | CI A3 6.982% 11/25/68 .......coeccvvereeeinnnns . 06/01/2025 . [Paydown .....ooccuveeiiiiiiiiiiiiins foviiiieieiiiiiiies oo 245,004 |.......... 245,004 |........... 248,459 |.ivviiiiiiiiiiiiins eeviiiiiiiiiies foiiinns (3,455) [ foveeenn (3,455) [.vnnniiiiies foveeeeenns 245,004

. 08/25/2067 . |1.C FE ....

. 06/01/2025 . [ Paydown ... .. 137,798 137,798 137,109 |.... 137,798 ..

..40,209 |.. . 11/25/2068 . |1.C FE ....

. 06/01/2025 . | Paydown ... ... 40,209 ...40,209 ...40,656 |....

. 11/25/2068 . [1.F FE ....
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PRP Advisors, LLC ABS Ser 2024-Nai4 CI A1
..69381U-AA-5 |5.674% 12/26/69 .......oovvvvviiiiiiiiiiiiiiis . 06/02/2025 . |Paydoun ..........coeeeeiiiiiiiiinnns foniiniiiiiiiiiiinns feiiiin 91,927 |........... 91,927 [oennnnne 91,927 |l 91,926 |ooeeeiiiieiiins e, T s T s L O P 2,646 |. 12/26/2069 . [1.A FE ....

Pretium Mort Cred Partnership RMBS Ser 2025-
..69302F-AA-5 |RPLT CI A1 4.000% 07/25/69
PRPM 2025-RPL3 A1 RMBS Ser 2025

. 06/01/2025 . | Paydown ... .. 266,601 .. 266,601 .. 3,448 | 07/25/2069 . |1.A FE ...

..69302N-AA-8 |3.250% 04/25/55 ......oeeiiuiiiiiiiiiiiiee e . 06/01/2025 . [Paydown ......ccvvveeeiiiiiiiinnens fovvniieniiiiiiiens oo 373,901 |l 373,901 [oiiieennn353,035 [ [ s 20,866 .....cccvvniies forunnnns 20,866 |....occovviiiens forniieenn 373,901 [ovvviiiiiiiiis Joeriiiiiiieeens o e 2,543 |. 04/25/2055 . [1.A FE ....
Prime Mortgage Tr RMBS Ser 2003-2 Cl 1A10

..T4160M-BP-6 |5.000% 10/25/33 ......ccuvvrieiieiiiiiieie s . 06/01/2025 . [Paydoun ......ccvvveiiiiiiiniiiinins fooiniineeiiiiiiees i 2,778 |ocreeeennne 2,778 | 2,587 |ooeiiiinens 2,686 |..ooocinniiiins foniiiiiiens (72 F (7250 R U AT OO RO U RN 58 |. 10/25/2033 . [1.A FM ....
PRPM 2023-NQM2 A2 RVBS Ser 2023-NaM2 CI A2

.. T4390K-AL-2 | 7.000% 08/25/68 ..........ccecvurereeeiiiurnnnnanns . 06/01/2025 . [Paydoun ......cccevvereiiiiiiiiinnns fooviiinneeeiiiiies e 302,190 |ooeveens 302,190 [oeeeenns FCLVZNCEe T R R R (2,408) |evvvveeieiiiins fevninns (2,408) |.evvveveiiiiiens fevvnininns 7 ) O P 2,555 |. 08/25/2068 . [1.C Z .....
RBSGC Mtg RMBS PTC Ser 2005-A Cl 2A1  5.750%

L. TA927U-AN-8 | 04/25/35 .....eeeviiiiiiiiiiiceiiieee e . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 40,838 [....eeennne. 40,838 |.....oeennn 40,966 |............ 40,798 |ooeeeeiiiiiiiees e, (7)) R RN (3] R AR L O L. O 2 | 1,012 (. 04/25/2035 . |4.B FM ....
Woodward Capital Management RMBS Ser 25-CES4

..T4937Y-AA-6 |CI ATA  5.811% 05/25/55 ......cevvvveeiinnnnnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 152,995 |........... 152,9% |........... 728 7 U I RN [ AP RN [ PO R 152,995 [oveeiiiiiiies oo feeiiiiiiis i, 1,125 (. 06/25/2085 . |1.A FE ....
RCKT 2024-CES4 A1A RMBS Ser 2024 Cl A1A

.. T4939F-AA-5 |6.147% 06/25/44 ......ccevvveveiiiiiiiiieiiins . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiinnns fooniiiineeiiiiiees e 293,127 |owveeennne 203,127 |eeeennnns AT O R (SRR (72 1 PO (7 1 IO 203,127 [evvevvvniniiiinn foriins f e 3,031 |. 06/25/2044 . |1.A FE ....
Woodward Cap Management RMBS Ser 2025-CES3 CI

..749420-AB-1 |A1B 5.654% 03/25/55 ........cccvvvvrieriinnanns . 06/01/2025 . [Paydoun ......cccevvereiiiiiiiiinnns fooviiinneeeiiiiies e 288,360 |...eeennn 288,360 |........... 288,356 [o.eeveeiiiiniiiiinns foniiiiiiis e [ PO R, L2 PO R 288,360 [..vvveeiiiiiiis foeriiiiiiiienns o | 3,027 |. 03/25/2055 . |1.A FE ....
Woodward Cap Management RMBS Ser 25-CES1 Cl

..749427-AB-6 |A1B  5.703% 09/25/44 ..........cccuvvveniiinnnnns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 349,204 |........... 349,204 |........... 349,199 | e i (3 PO R, [ PO RN 7 B/ FOUUUUR RN AU R, 6,846 |. 09/25/2044 . |1.A FE ....
RCKT 2024-CES3 A1B ABS Ser 2024-CES3 Cl A1B

..T4942A-AB-9 |6.691% 05/25/44 ........eevviiiiiiiiiiiiiiiiies . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 214,173 |t 214173 | 217,017 | 216,996 [...vvviiiiiiiins foeeeennn (257X ) 1 IO R (27X ) 1 IO L T O P 6,068 |. 05/25/2044 . |1.A ........
Residential Funding Mtg Sec | RMBS Ser 2007-

..749581-AJ-3 |1 Cl A5 6.000% 01/25/37 ......c.evvvveennnnns . 06/01/2025 . [Paydoun ......ccvveeiieiiiiiiiiinnns fooiiiiieeeiiiiiees oo 5,804 [........... 17,612 |oeeennnes 17,656 |............ 17,614 [ [ (1] R RN (1] R RS 17,613 [oeeeiiiiiiees e (11,719) |....... (11,719) [eeeeeiiiieiies 504 |. 01/25/2037 .|5.B FM ....
Residential Accredit Loans Inc RVBS Ser 2007-

..75115L-AA-5 | QH7 CI 1A1  4.934% 08/25/37 .......coovevnnnns . 06/25/2025 . [Paydoun .......ccvveiiiiiiiiiiiiinns fooviiieneeeiiees e 194,980 |........... 194,980 |.......... 167,105 |.......... 167,105 | [t LR TC T A R 27,875 [oeeiiiiiiiiees foeiiieens 194,980 |.oovvvieeiienns foneeiiiii i e 3,681 |. 08/25/2037 . |1.A FM ....
Renaissance Acceptance Mtg Crp RMBS Ser 2002-

..759950-AD-0 |1 CI M1 6.009% 06/25/32 .......cvvvveerrnnnee . 06/25/2025 . [Paydonn .......ccceveiiiiiiiiiiinnns Jooviiiieneiiiins e 51,119 [........... 51,119 [........... 51,119 | 50,094 |cviiiiiiiiis e 1,026 | [ 1,026 [ oo ST,19 | o e e 1,390 |. 06/25/2032 . |1.A FM ...
Renaissance Home Equity Ln Tr RMBS Ser 2004-3

..759950-DP-0 |CI MF1  5.657% 11/25/34 .....ccevveveiiiinnnnnns . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 29,905 |....ceeeenn 29,905 |............ 29,905 f............ 29,816 |ccveeiiiiiiie [ 19 | o 19 | o AR I R R 70 |ooeeiiiienns [V PO 462 |. 11/25/2034 . |1.A FM ....
Residential Asset Mtg Prod Inc RMBS Ser 2004-

..760985-26-5 |SL1 Cl Al2  4.884% 10/25/31 ......cccuvvneennn . 06/25/2025 . [Paydonn .......ccceveiiiiiiiiiiinnns Jooviiiieneiiiins e 41,083 [.oooonenns 41,083 |............ 41,083 |............ LA TNL:X T U AU R R R R, 41,083 | foeiiiii e e 881 |. 10/25/2031 . [1.A FM ...
Residential Accredit Loans Inc RVBS Ser 2005-

..76110H-3B-3 | QS5 CI A5  5.750% 04/25/35 ..........cccuvvenns . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 51,016 ... 55,661 |............ 50,564 |............ LSTONTS T R AU RN N R R, 50,564 [.vveeriiiiiiins Joeeiiiinns L7 L7 1,339 |. 04/25/2035 . |3.A FM ...
Residential Asset Sec Tr RUBS Ser 2006-A5CB

..76112F-AG-6 |CI A7 6.000% 06/25/36 .......cevevrinrvnnnennnn . 06/01/2025 . [Paydoun ......ccevvveieiiiiiiiiiiiins fooniieineiiiiiees i i (237) |oeeeeeeees (120) |+vvvvevennnns (70 (SRR RN AU RN R RN (0D O A 120 [ooeeeennns 120 |l 4 |.06/25/2036 . [5.A FM ....
Residential Asset Sec Tr RUBS Ser 2007-A9 Cl

..761143-AD-8 | A4 6.250% 09/25/37 ....eevvvviiiiiiiiincennns . 06/01/2025 . [Paydomn ......ccvvveiiiiiiiiiiinens foviiiininiiiiies v e (9,929) [ovvvvnnnnne (4,563) [-unnnnnnnnn [E0513% ) AU FUUURRRUUUUR RN RO R R, (4,563) |.ooeeeeeeeeeeees | 4,563 |.......... 4,563 |l 112 |. 09/25/2037 . [3.C FM ...
Residential Asset Sec Tr RMBS Ser 2007-A5 Cl

L76114H-AK-1 | 2A3  6.000% 05/25/37 .....eevvveviirnininennnns . 04/0172025 . [Paydown ......ccevveeiiiiiiiiiiiinns foiiininiiiiiiens i i (683) |..ceeeeennn (471) |veeveiinnnns (A7) [ereeeiiii s o s e s (YR OO LA I O LY T 12 |. 05/25/2087 . |5.B FM ....

Residential Funding Mtg Sec | RMBS Ser 2007-
..762009-BJ-6 |86 Cl 2A11  6.000% 06/25/37 .
Residential Funding Mtg Sec | HM
..762009-BJ-6 |86 Cl 2A11  6.000% 06/25/37 ........ccevunueee . 06/01/2025 . | Paydown
Salomon Bros Mtg Sec VII Inc RMBS Ser 1998-

..79548K-ZJ-0 |AQ1 Cl A6  6.630% 06/25/28 . .
Sequoia Mortgage Tr RMBS Ser 200
..B1744H-AD-5 | 4.309% 02/20/47 ...cvvveeieeiiiiiiieceiiieens . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 70,916 [............ 70,916 |....oeeeen. 66,846 |............ 66,846 |.....ccovveinens fovnniniiiiiiins oo e e e 66,846 |....ccvveeiiins forneninnne 4,070 |.......... N 7(V 1,263 (. 02/20/2047 . |5.A FM ....
Soundview Home Eq Loan Tr RMBS Ser 2001-2 Cl
..83611P-AP-6 | AF  6.500% 03/25/30 .
Specialty Underw & Res n
..84751P-LP-2 |BC2 Cl A-2D  3.943% 02/25/37 .................. . 06/01/2025 . [Paydown ......cccoveeeiiiiiiiiiiiinns Jooiiiiiiiiiiiiiies |oeeiinns 1,275 [oeeeenn. 1,275 | 6,320 |....ccvenn 6,320 |..ooicvieiinns foeninnnns 4,955 |coviiiiiiiins o 4,955 |ooveiiiiiiii o 1,275 |ooeeeiiiiiinens ovvieeeeiiiiins o fooiiiieieiiiins 47 ). 02/25/2037 . [5.B FM ...

. 06/01/2025 . [ Paydown ... .. (1,798) |.... . 06/25/2037 . |[1.A FM ...

......... (4,420) . 06/25/2037 . |5.B FM ....

. 06/25/2028 . |3.B FM ....

. 06/01/2025 . [ Paydown ...

. 03/25/2030 . [1.A FM ...

. 05/01/2025 . |Paydown ...




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

SCHEDULE D - PART 4

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

6€'G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 |CI A1 4.161% 03/25/67 .......evvvvvvrvvnnnnnnnns . 06/01/2025 . |Paydown .......oooeveeiniininininnnns fonnniniiiniiiiinnn oo 479,466 |...........479,466 |........... 475,764 |........... LYEIRE I R R 3,509 |ooviiiiiiiiiiies e 3,509 |oeviiiiiiiiiiins e 879,466 [ o e 7,831 |. 03/25/2067 . [1.A FE ....

Starwood Mortgage Residential STAR Ser 2022-4
..85571Y-AL-9 |CI A1 5.192% 05/25/67 .
Structured Asset Sec Corp R!

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

. 06/01/2025 . | Paydown ... ... 126,088 |....

..863576-AC-8 | 1A3  5.750% 04/25/35 .......ccocvvviiieiiiinanns . 06/01/2025 . [Paydoun ......cccevveeeiiiiiiiiiinnns Joeviiiiinniiiiiees foeeeennnnn6,303 |l 13,009 il 13,105 . 04/25/2035 . [1.A FM ...
Structured Adj Rate Mtg Ln RUBS Ser 2004-14

..863579-CD-8 |CI 3A1  5.721% 10/25/34 .......oeevveiiiiaenns . 06/01/2025 . [Paydoun ......ccevvereiiiiiiiinnnnns fooveiiennniiiiiiens oo 8,156 | 8,156 [ 8,226 . 10/25/2034 . [1.A FM ...
Structured Adj Rate Mtg Ln RUBS Ser 2005-17

..863579-VS-4 |Cl 4A4  5.233% 08/25/35 .......cccuvvvvineinnns . 06/25/2025 . [Paydonn .......cccvveiiiiiiiiiiinnns Joeviiiieneeeiiins e 45113 | 45,100 |............ 35,344 . 08/25/2035 . [1.A FM ...
Structured Asset Sec Corp RMBS Ser 2004-8 Cl

..86359B-1IR-8 |5A6  5.022% 07/25/34 .......cocvvveiieiiiinanns . 06/01/2025 . [Paydonn ......cccuvveriiiiiiiiiinnns Joriiiinneeiiiiies e 16,905 |............ 16,905 |...cvveeens 17,016 |............ JLCI: IV O RPN 1 [ s T s 16,891 [ovvvvvvviiiniinn o L RO L3 R 365 |. 07/25/2034 . [1.A FM ...
Structured Asset Sec Corp RMBS Ser 2004-16XS

..86359B-XL-0 |CI A4A  5.940% 08/25/34 .........ccovuvrnnnnnnn. . 06/01/2025 . [Paydomn ......cccuvveeriiiiiiiiiiinns Jooriiiiinneeiiiies | 191 [, 191 | 187 | L1 R 2 PO R, P2 PO R, 191 | o i e 4 1.08/25/2034 . [1.A FM ...
Structured Adj Mtg Rt Ln RMBS Ser 2006-10 Cl

..863610-AG-9 |3A2  4.903% 11/25/36 ...eoveriiiriiiiiiiiiiiinns . 06/01/2025 . [Paydonn ......cccevveieiiiiiiiiinnns Jooniiiieneeiiiiies | 40,06 |............ 40,026 |............ 27,814 |............ P08 3 L R AU R R R R, 27,814 | e 12,212 |......... 12,212 | 827 |. 11/25/2036 . |[1.A FM ....
Structured Asset Sec Corp RMBS Ser 2006-S4 CI

..B6363A-AA-5 |A  4.774% 01/25/37 ..ovevviiiiiiiiieiiiiiiiees . 06/25/2025 . [Paydoun .......cceeeeiiiiiiiiiininins foiiinneeiiiiiens e 5202 |.ceeens 5,292 |eeiiiiinns 77 F 183 | 239 oo L8740 R SR R LT (VI OO EP (37725 RO R (S R 6 . 01/25/2037 . |4.B FM ....
Structured Asset Sec Corp RMBS Ser 2006-S4 CI

..B6363A-AA-5 |A  4.774% 01/25/37 ..oeeveiiiiiiiiiniiiiiiieen . 05/27/2025 . [Paydonn ......cccveeiiiiiiiiiiinnns Jooniiieeneiiies e 10,593 |........... 10,593 |oociiieeennne 844 [ 365 [.oooeeenn. 479 |oeeeeennn [ FU R 10,227 [oevveiiiiiiiins i 10,593 | [ i e 11 |. 01/25/2087 . |4.CFM ....
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1

..89173U-AA-5 | 2.750% 06/25/57 .....eouvvrieeeeiiiiieieeiias . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 446,560 |........... 446,560 |........... 463,405 |........... 452,043 |ooevvviiiiiiiins ferninnnns (5,482) |.evvvveiiiiiiens v (5,482) |.evvveeiiiieiins fevviiiinnns L P N 5,256 |. 06/25/2057 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-2 Cl A1

..89175V-AA-1 |3.250% 03/25/58 ......evvvrieiiiiiiieeieiiiiiieens . 06/01/2025 . [Paydoun ......ccvveeiieiiiiiiiiinnns fooiiiiieeeiiiiiees oo 1,782 | L7 1,908 [oeeeeinnnes LRV R R (1) T U (55 ISP RN L 72 U R R RO 24 . 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-5 Cl A1A

..89176V-AK-8 |3.250% 07/25/58 .......evvvveeiiiriiiieeiiiiinnns . 06/01/2025 . [Paydoun ......cccevvereiiiiiiiiinnns fooviiinneeeiiiiies e 363,009 |.......... 363,09 |........... 380,925 |........... 369,272 [ovvvviiiiiiiinn oo (6,173) [euvvvvniinniinn foeeenn (6,173) [euvvvvnnnniiinns e 363,099 [ouvvvviiiiiiiinn foriiis e e 4,847 |. 07/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1

..89177B-AA-3 |3.750% 03/25/58 .......eevvveiiiiiiiiieciiiiiaens . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 181,136 |.......... 181,136 |........... 180,033 |........... 180,299 |.vvvveeeiiiins oo 837 | feieees L7 FU LTI IO FOUROUUUR FUUU R AU R, 2,829 |. 03/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 C| A1

..89178B-AA-2 |2.900% 10/25/59 .....evvvviiiiiiiiiiiiceeiiees . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 172,229 |.eeeens 172,229 |.......... 183,101 |........... 178,389 |ovvvvviiiiiiinns fevninnns (6,160) [ovvvvvvrnnnnnnnn foreeenn (6,160) [cuvvvvrrnrnnnnnn foeeeiiinns 2% O O N 2,09 |. 10/25/2059 . [1.A ........
Towd Point Mortgage Trust Ser 2024-CES1 Cl

..89183C-AA-3 |ATA  5.848% 01/25/64 ......cevvveviiiinniinnnns . 06/25/2025 . [Paydoun .......cceveiiiiiiiiiiininns fooniiinneeeiiiiins e 739,444 |........... 739,444 |........... 739,432 | 739,584 |oovvvviiiiiiiins e, [QCLD FTUURR (L)) R RSN 739,444 |oovvvviiiiiiiinn o e e 17,908 . 01/25/2064 . |1.A ........
Verus Securitization Trust RWBS Ser 2022-4 Cl

.. 92538N-AA-5 | A1 4.474% 04/25/67 .......evvevveiiiniiieennn . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 56,653 |....cceeen. 56,653 |............ 56,653 |............ 56,626 |.covveiiiiiiii fereiiiiinns 24 F A P24 RO 56,653 [.vvveeiiiiii foereiiiiiienns o e 1,122 (. 04/25/2067 . |1.A ........
Verus Securitization Trust RWBS Ser 22-3 Cl

..92538U-AA-9 | A1 4.130% 02/25/67 ......ccevvvvieiiiiniiennnnne . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 17,378 |.......... 117,378 |.......... 17,070 |.......... 7,068 [oooeeeiiiiiiies oo 310 | [ 310 | e RN 74 FOUUUUR FOPUUUUURRO RUUUUROPRP RS 2,077 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RWBS Ser 22-3 Cl

..92538U-AB-7 | A2  4.130% 02/25/67 ......cvvvvreiiiniiinnenns . 06/01/2025 . [Paydoun ......cccevveriiiiiiiiiiinns foiiieneeeiiiiees e 156,086 |.......... 156,086 |........... 155,090 |........... 185,194 | [ 1 | o L I IO RN 185,335 [oovveeeiiiiiins | 752 |oeiiiennn 7 2,701 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RVBS Ser 2022-1 Cl

..9253811-AB-3 | A2 3.032% 01/25/67 .....ccevvvvveeiiiniennenns . 06/01/2025 . [Paydonn ......cccevveiiiiiiiiiiinnns Joviiiieneeiiiiies e 43,165 |.ooceeeenns 43,165 |............ 43,165 |............ LT 17 IO R 13 | o LT R RS L O P N 563 |. 01/25/2067 . (1.B ........
Verus Securitization Trust RVBS Ser 2022-1 Cl

..92538I-AC-1 | A3 3.288% 01/25/67 .. ... |- 06/01/2025 . | Paydoun ... ..38,602 |.. . 01/25/2067 . (1.B ........
Verus Securitization Trus

.. 92530N-AA-4 | A1 5.152% 07/25/67 . |- 0670172025 . | Paydown ... ..25,759 |.. . 07/25/2067 . |1.A ........

..927958-AA-6 |Visio RMBS Ser 23-1  6.314% 03/25/58 . . 06/01/2025 . | Paydoun ... . 03/25/2058 . |1.A FE ...

. ..83,09 |..
Visio RMBS Ser 2020-1 CI A1 1.545% 08/25/55

S2837K-AA-9 | eeieiiiiiie e . 06/01/2025 . [Paydown ......ccuvviiiiiiiiiiiiiins s e 152,067 |........... 152,067 |........... 152,065 |........... 151,041 | [ 127 | e 127 oo s 152,067 |oeeeiiiiiieeees [ e e 916 |. 08/25/2055 . |1.A ........
Visio RMBS Ser 2020-1R CI A1  1.312%

.. 92837M-AA-5 | 11/25/85 ....evviiiiiiiiiiie e . 06/01/2025 . [Paydown ......cccevviiiieiniiiiiiiies e e 35,529 |............ 35,529 |............ 35,529 f............ 35,511 |t e, 18 [ | 18 [ e 35,529 [oeeeeiiiiiies o e e 195 |. 11/25/2055 . [1.A FE ...
Visio RMBS Ser 2022-1 CI A1 5.759% 08/25/57

.928380-AA-6 | .eeieeiiiiiie e . 06/01/2025 . [Paydown ......ccuveiiiiiiiiiiiiiens s e 506,057 |........... 506,057 |........... 506,049 |........... 506,637 [oeeeeeeiiiiiins oo MY [ s MY [ e 506,057 [..vveeeeeeeiiis e e e 11,419 |. 08/25/2057 . [1.A FE ...

Visio Trust RMBS Ser 2023-2 Cl A1  6.598%
.. 92839C-AA-5 | 10/25/58 ..o . 06/01/2025 . [Paydown .....oeeuveeeeeeiiiiiiieees oo e, 524,737 |........... 524,737 |........... 524,734 |........... 524,564 |....coovveeeeees [ 78 oo o 78 | o 524,737 |veeeeeiiiiiees foeiiieeeeieiis e [, 14,379 ). 10/25/2058 . [1.A FE ....
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Washington Mutual Mtg RMBS Ser 2003-AR10 CI
.. 92022F-EB-0 A7  6.497% 10/25/33 ...oeviiiiiiiiiiiiiiiiis . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 22,500 |o.eeeennnnns 22,500 |....covnnnns 22,168 |........e.n. 22,305 [oooeiiiiiiiiinns forriiiiinnns LSS PR AR LSS P AR 22811V R R R R, 633 |. 10/25/2033 . |3.C FM ....
Washington Mutual Mtg RMBS Ser 2004-CB1 Cl
..92922F-RF-7 [3A4  5.500% 06/25/34 ... ... |- 06/01/2025 . | Paydoun ... . 06/25/2034 . |[1.A FN ...
Washington Mutual Mtg RMB
..92926U-AD-3 [2A2  4.866% 11/25/36 ....evvviviiinnnniiiiiinnnns . 06/01/2025 . | Paydoun . 11/25/2036 . |3.A FM ...
Washington Mtg PTC RMBS Ser 2007-HY3 Cl 4A1
..933634-AJ-6 |5.008% 03/25/37 ...eevvvvnniiiiiiniiiiiiiinis . 06/01/2025 . | Paydoun . 03/25/2037 . |[1.AFN ...
Washington Mutual Mtg RMBS Ser 2006-AR14 CI
..93363P-AA-8 [ 1A1  4.179% 11/25/36 ...ovviiiviniiiiiiiiinns . 06/01/2025 . | Paydoun . 11/25/2036 . |[1.A FN ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-
..939336-2H-5 |CB1 CI 1A5  5.500% 03/25/35 ......evvvvvinnnnnn . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 31,717 oo <1 VA VA A 31,940 [.....oeennns 31,814 | i i O O, it O F 31,853 [ooiiiiiiiiiens [ (136) [evvvvvvnnns (R 1 . 732 |. 03/25/2035 . |4.C FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-1
..939336-2U-6 |Cl 7A3  5.500% 03/25/35 .....evvvniiiiininnnnnns . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,394 [ 6,413 |t 6,469 |..oounnnnnns L O O R AN 6,419 | [ (5,025) |......... (5,025) |+evvvnnniiannns 199 |. 03/25/2035 . |5.B FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-2
..939336-3H-4 |CI 1A1  5.500% 04/25/35 ......evvvvvvvvnnnnns . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 42,566 |o.ooennnnnn. 56,731 |..ooeeennnns 53,664 |............ LT O O R F 53,664 [.....ccovvneeeee foenns (11,008) |....... (11,008) [cvvennnnenne 1,447 |. 04/25/2035 . |4.B FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-3
..939336-4Y-6 |Cl 1CB1  5.500% 05/25/35 ....cevvvnnvvivnnnnnnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 59,778 ..o 75,951 [ooiiiiiinnns 70,658 |oeeveunnnnns (051 O O N ) AR 70,658 |evvveiiiiiinn oeeenne (10,880) |....... (10,880) [....cevvennnn 2,112 |. 05/25/2035 . |[4.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6F-5 |CI CB11  5.500% 06/25/35 .......evvvvvvnnnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 50,674 |............ 56,004 |............ 56,196 |............ 56,047 |..ocvvviniiiinnn foeriiiiiins (5 PO AN (5 PO R [ 7 U RN (5,368) |........ (5,368) |..covvnnnnnnn 1,293 |. 06/25/2035 . |4.C FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-4
..939336-6U-2 |Cl 5A4  5.500% 06/25/35 ....cevvvnnivviinnnnnnnns . 06/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fenineeeeiiiiees feeieeeeens 22,058 |o.eenns 25,481 |...oooennens 25,549 | T I O RN [ PO RN [ P 25,449 oooiiiiiiiiiins e (3,392) |-.vnnnn (3,392) [...cvvvnnnnn 10,816 |. 06/25/2035 . [4.C FM ....
Washington Mutual Alt Ln Tr RMBS Ser 2006-4
..939344-AR-8 |Cl 3A6  6.602% 05/25/36 ........ccevvvnnniinnnns . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 15,393 [ooeeiiine 15,578 |ovvvvennnnns 12,260 |oveeennnnnns 721 O O R ) MR 12,260 |oveeiiiiiiiins o 3,133 |..ooeennen 3,133 | 264 |. 05/25/2036 . |1.A FM ...
Washington Mutual MSC Mtg PT RMBS Ser 2005-7
..93934F-BQ-4 [Cl 20B5  5.500% 08/25/35 ......cevvvnniiviinnnnns . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 10,814 |............ 12,335 [ooiiiennnns 10,977 |oeeinne 7 O R S R (RN N 10,977 |oveoiiiiiiiines e (163) [evvvvvnnnns [RLCK) 1 . 312 |. 08/25/2035 . |1.A FM ....
Washington Mutual MSC Mtg PT RMBS Ser 2005-8
.. 93934F-CM-2 |CI 1A8  5.500% 10/25/35 ......ceevvvvvnnnnnnnns . 06/25/2025 . |Paydomn ....evuuniiiiiiiiiiieiiiiins foreeereiiieees [ 1,114 1,584 |ooeeeenns 1,597 | 1 O O N N R (RN L IR<1°1 U KN (477) fevvvvvnnnne (720 ) . 41 1. 10/25/2035 . |5.B FM
Washington Mutual MSC Mtg PT RMBS Ser 2005-11
.. 93934F-HI-5 |CI A2 5.750% 01/25/36 ....eevvvvvvvniniiiiinnnn . 05/01/2025 . |Paydomn ....evuuniiiiiiiniiiniiiinen feeneeeeiiiiiees [ 2,515 [ 8,555 [.iiiiiennns 8,442 ... LY L3 FO E LI PO AN L P RN LI YE T U RN (5,961) |........ (5,961) |evvvrnnninnnns 248 |. 01/25/2036 . |5.A FM
Washington Mutual MSC Mtg PT RMBS Ser 2006-1
..93934F-KZ-4 |Cl 5CB1  5.750% 02/25/36 ....cevvvnvvvvvnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 46,161 |............ 55,735 [oceiiiinne 46,664 |............ LT O O R F 46,664 |.ooviiiiiiiins Jennnnns (503) [vvvvvvnnns (503) |.evvvennnnnns 1,437 | 02/25/2036 . [1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-6
..93935G-AG-4 |Cl 4A  6.898% 11/25/34 .....ooviivvvnnniiiiinnns . 06/01/2025 . |Paydomn ...cevuuniiiiiiiiiiniiiinnn foriineeereniieees [ 8,260 [.oeevirnnnns 8,411 |t 8,17 [ 0 O O R AN - < T PR FRR 147 e L7 PO 243 (. 11/25/2034 . [1.A FM .
Washington Mutual Alt Ln Tr RMBS Ser 2006-7
..93935H-AJ-6 [Cl A6 3.928% 09/25/36 ......evvvnvvviinnnnnnnnns . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 91,758 ... 91,758 |....cevnnnns 36,670 |oveveunnnnns 36,670 |ovveeiiiiiinnnn Jorennnns 55,088 |o.eviiiiiiinnnn ernnnnns 55,088 |ouevuiiiiiiiiinn ernnieeeens LI £t ) ) R RN 475 |. 09/25/2036 . |4.C FM
Wells Fargo Home Equity Tr RMBS Ser 2004-2 Cl
.. 94980G-AK-7 [A19  4.980% 05/25/34 .....covvniiiiiiininniiiiins . 06/01/2025 . |Paydomn ...cevvunniiiiiiiiiinniiiiins Joinniniriiiiinnes foeineeeiiinins 867 [....oiiiiinnnns 867 |oieiiiiiiiinns 846 |....coiiinns 857 |iivivviiiiinne fovviiiiiinnnns 10 [ Lo, 10 [ [ 867 |ivviiiiiiiiins ovviiiiniiiiinns Jevveiniiiiiiiins Joviiiniiiiiiinnns 18 |. 05/25/2034 . |1.A FM .
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 46,299,699 46,405,229 45,810,078 38,380,198 11,607 309,208 3 320,812 46,115,718 183,989 183,989 1,002,624 XXX XXX
BANK CMBS Ser 2020-BN29 CI A1 0.549%
06541T-AY=5 [ 11/15/53 ..ovveniiiiiiiiiiiiiiii e . 05/01/2025 . |Paydomn ....cvuunviiiiiiniiiniiiiins fereneeereiiieees [ 8,364 oo 8,364 |.oooeinnn 8,364 |eevunnnnnns 8,362 |viiviiiiiiiinn e LI PO AN L P RN E ST R R R AN 17 | 11/15/2083 . |[1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR26 CI A3
.. 125930-BD-1 [3.359% 10/10/48 ....ovvvviiiiiiiiiiiiiiieeees . 06/01/2025 . |Paydomn ...cevvvnvviiiiiiiniiiiiinnn foveinneeeiiiiineeees o 11,852,537 |....... 11,852,537 |....... 11,971,012 |....... 11,847,952 |ovvveeiiiiiin Joveninnnns LRSS O R 4,585 |oviiiiiiiiiiinn eenenn 11,852,537 |ovvveiiiiiiiis o e o 152,853 |. 10/10/2048 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 |GS5 CI AAB  3.467% 03/10/50 .......cevvvnnnnnns . 06/01/2025 . |Paydomn ..ccvvvneiiiiiiiniiiiiiinn Joinneeeeiiineees o 256,960 |........... 256,960 |........... 262,074 |........... Y A VA PO R, (4157 1 O R [£:(57 1 PO A TR 1V R R RN R 3,714 |. 03/10/2050 . |1.A ........
WFLD Mortgage Tr CMBS Ser 2014-MONT CI A
..92930G-AA-5 [3.880% 08/10/31 ...iviiiiiiiiiiiiiiie e . 06/01/2025 . |Paydomn ...covvvnniviiiiiiinieiiiinn fenineeeeiiiees feeeeeeeens 21,385 |oeeeenns 21,385 |[.oooiennnns 22,033 [.oeinnne 21,824 oo o (i) PR AR (i) AR AR 21,385 [ooviiiiiiiiinnns oo e e 338 |. 08/10/2031 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2020-C57 Cl
..95002X-BA-2 [A1  0.903% 08/15/53 .....eevvvvvvnniiiiiinnnnnnnns . 06/01/2025 . |Paydomn ...eevueniiiiiiiniininiiiiins Joviiininiiiiiineees fonnenenns 141,835 [........... 141,835 |.......eees 141,831 |.ooeennnns 4,791 | o L PP FETTTTTpT L PPN FETTTTTTN, 141,835 |oovviiiiiiiinns ovvienniiiiinnns Joviiniiiiiiiinns foveiiniiiinnnnns 534 |. 08/15/2053 . [1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 12,281,081 12,281,081 12,405,314 12,277,246 3,835 3,835 12,281,081 157,456 XXX XXX
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American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 [AR3  5.638% 01/15/32 ..eevvvvniiiiiiiiiiiiiiinne . 04/15/2025 . |Paydomn ...cceveneriiiinnniiniiiinn Joineeeiiiiinnees foens 8,483,266 |........ 8,483,266 |........ 8,483,266 |........ 8,483,266 |......cooovvvven ferrvnniiiiiiis v s e i 8,483,266 . 01/15/2032 . |[1.A FE ....
American Money Mgmt Corp CLO Ser 2023-26A C
..00177R-AA-5 |A1  6.231% 04/15/36 .. ... |- 04/15/2025 . [Redemption 100.0000 ....... ..500,000 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 04/15/2036 . |1.A FE ....
American Money Mgmt Corp
..00177R-AB-3 [A2  6.581% 04/15/36 ....vivvivnnniiiiiiiinns . 04/15/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ I O R R RN 1,000,000 [.ooovvvvneiniene fooriiiiniiis fovis s 34,281 |. 04/15/2036 . |1.A FE ....
American Money Mgmt Corp CLO Ser 2023-26A Cl
..00177R-AC-1 [B1  6.731% 04/15/36 ....ccevvvvnneiiiiiiiieees . 04/15/2025 . |Redemption 100.0000 ....... fooreiiiiiiiiiiieienn o 6,800,000 |........ 6,800,000 |........ 6,800,000 |........ 6,800,000 [..ocevvvvvennnns foovrriiiii oo [ [ [ 6,800,000 [ooovevvvvvnnnnns fooeiriiiiiiinns oo [ 238,268 |. 04/15/2036 . |1.C FE ....
American Money Mgmt Corp CLO Ser 2023-26A Cl
..00177R-AE-7 [C 7.681% 04/15/36 ...evvrvviiininiiiiiiiiis . 04/15/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 4,400,000 |........ 4,400,000 |........ 4,400,000 |........ L3100 000 O O O N AR N L V[V V[0V RN F ) RN R 175,306 |. 04/15/2036 . [1.F FE ....
Apidos CLO CLO Ser 2013-15A Cl A1RR  5.544%
..037640-BC-5 [04/20/31 .ovvvvnniiiiiiiinieiiii e . 04/21/2025 . |Paydonn ...covvvnnieiiiiniiinieiiiinn fenieeeeiiiies feeeeeens 65,676 |............ 65,676 |....oennnnn. 65,639 |......cennns 65,666 |..euiiiiiiinnns foreeieeeiinnns [ Y R U O AN (SIS R FOPRRR RN R, 1,902 |. 04/20/2031 . |1.A FE ....
Apidos CLO CLO Ser 2015-20A Cl A1RA  5.622%
..03765L-AP-7 [07/16/31 ..o . 04/16/2025 . |Paydomn ...cceuuniiiiiiiiiininiiiiien Jeneeeiiiieees [ 600,000 |.......... 600,000 [.......... 600,000 |.......... 600,000 [oovveviennnnnns fooriiiiiiiis [ [ [ (CIV L0000 I R AR R N 17,717 |. 07/16/2031 . [1.A FE ....
Apidos CLO CLO Ser 2015-22A ATR  5.594%
..03765X-AG-1 [04/20/31 .oevvvniiiiiiiiiieiie . 04/21/2025 . |Paydomn ..ccvuenieiiiiinininiiiiinn ferenneeeviiieees foeeeeein 582,705 |........... 582,705 |........... 573,191 [........... 585,954 |.eiiiiiiiinns Jovninnnns [( T2 R RPN ((T2) N R R £t 220 (1T R ) ) M 17,023 |. 04/20/2031 . |1.A FE ....
Apidos CLO CLO Ser 2020-33A Cl AR  5.687%
L03768M-AJ-6 [ 10/24/34 . .oovvnniiiiiii . 04/24/2025 . |Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 9,850,000 |........ 9,850,000 |........ 9,850,000 |........ FE IR 1510000 Y O O N AR N 9,850,000 |.eevvuniiiiiinnn Jovrnniniiiiinns e e 292,766 |. 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 ....... foereriiiiniiiiieienn o 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 5100000 O O O N A N ATV V[V[V I RN RO RN R 79,994 |. 10/24/2034 . [1.C FE ....
Apidos CLO CLO Ser 2020-33A CI CR  6.437%
L03768M-AN-7 [ 10/24/34 . .oovveiiiiiiiiiiei i . 04/24/2025 . |Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 2,900,000 |........ 2,900,000 |........ 2,900,000 |........ P2 (00000 O O O N A N AR V[V V[V[V I RN RO RN R 97,191 |. 10/24/2034 . |1.F FE ....
Babson CLO Ltd CLO Ser 2015-1A Cl AR  5.524%
..056162-AN-0 [ 01/20/31 ..evvviiiiiiiiiiiiiiiie s . 04/21/2025 . |Paydonn ...cevvveniieiiiniiiiniiiins e fees 4,755,382 |........ 4,755,382 |........ 4,742,302 |........ LIVENIRTE T R RN FC PRS0 O F [P0 O RN 4,755,382 [.ooviviiiiiiies oo i i 137,243 |. 01/20/2031 . |[1.A FE ....
Blackrock DLF IX CLO Ser 2020-IX CI A-1
..0026101-AA-2 [5.784% 07/21/30 .eevvvniiiiiiiiiiiiiiiiiieeeeeeee . 04/21/2025 . |Paydonn ...ccvveneriiiinininiiiiinn feneneeiiiinees foes 1,359,716 |........ 1,359,716 |........ 1,359,716 |........ 510 R O O R AR 1,359,716 |oveeneiiiiiinns foeiniiiiiiiins o oo 42,391 |. 07/21/2030 . [1.A FE ....
Blackrock DLF IX CLO Ser 2020-1 CI W  2.500%
0926 TW-AN-4 [ 07/21730 wevvvniiiiiiiiiiiiiiii e . 04/21/2025 . |Paydonn ...covvvnnieiiiiniiinieiiiinn fenieeeeiiiies feeeeeens 65,382 |....cc..... 65,382 |.......eeenn 65,382 |.....cevnnnn G152 O O R F (SIS 7/ R R R RN 1,247 |. 07/21/2030 . |3.C FE ....
Boston Capital Boston Cap LT Term Mtge Fnd VI
. 000000-00-0 [6.900% 12/31/62 ....evvviivirrnnniiiiiiiiiiieeaens . 06/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn e 9,777 |overviinnnnns 9,777 |vveriens LR Y N N N S R RN LS A O O N AR 161 |. 12/31/2062 .|12.C Z .....
Dryden Senior Loan Fund CLO Ser 2018-70A Cl
..26252E-AA-7 | AT 5.692%h 01/16/32 ..eevvivviiiiiiiiiiiiiis . 04/16/2025 . |Paydonn ....ceveniiiiiinininiiiiinn Jeneeeeiiiiees foes 2,699,866 |........ 2,699,866 |........ 2,699,866 |........ AR 1e1s 11 O O R RN 2,699,866 |.....cooviiiiinn Joevnniiiiiiiinn e o 80,680 |. 01/16/2032 . |1.A FE ....
Energy Efficient Equity Inc LBASS Series 19-1
..269330-AA-4 [CI A 3.100% 09/20/55 ......ceevevvvnnneininnnnn . 06/20/2025 . |Paydomn ....ceuuniiiiiiininiiiiiinin Jerneeeeiiieees o 141,125 |........... 141,125 | 141,120 |oeeennnnns L T V2 O RN L R AN L PO A L T V2T O ) A NN 2,213 . 09/20/2055 . [1.A FE ....
Elmwood CLO 23 Ltd CLO Ser 23-2A CL A
..29003Y-AA-9 [6.061% 04/16/36 ......ccvvvunniiiiiiininiiiiinnnnns . 056/28/2025 . |Various ........ccceeevivvinnnnnnnnns fovvenneeniiniinnnens oo 47,350,000 |....... 47,350,000 |....... 47,350,000 |....... LTV N[0V Y O N Y A R LY TV 0LV [V PR FOPPRRR RN RN 1,837,938 |. 04/16/2036 . |1.A FE ....
FNA Trust RMBS Ser 25-1 Cl A 5.623%
..30340W-AA-3 [ 03/15/45 ..oevviiiiiiii . 06/15/2025 . |Paydonn ...cceveniviiiiniiiieiiiinn foineeeeiiiinees fees 1,766,991 |........ 1,766,991 |........ AT N R R R R K R RN 1,766,991 |ovveniiiiiiiins o oo oo 15,789 |. 03/15/2045 . |1.F FE ....
FIC Funding LLC ABS Ser 2024-1A Cl A 5.440%
L 31425B-AA-5 [ 08/15/36 ..evvviiiiiiiiiiiiiiii e . 06/15/2025 . |Paydonn ...ccvveniviiiiiiiniieiiiinn Jeineeeeiiiinnees foes 2,261,281 |........ 2,261,281 |........ 2,261,200 |........ 2,261,185 |.oovviiiiiiinnn i L O O, [SL 0 R RN P50 1 N R FORR RN R 52,142 |. 08/15/2036 . [1.A FE ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 | 03/20/57 ... . 06/20/2025 . | Paydown ... ... 78,095 ... 78,095 ...78,091 ...78,091 ..78,089 |.. . 03/20/2057 . |1.A FE ....
Goodgreen Trus
.. 38217K-AA-2 [3.230% 10/15/52 . 06/15/2025 . |Paydomn ...ccevunniiiiiiniiiiiiiiiins fenineeeiiiiees feeeeeeeens 28,412 | 23,412 | 24,041 [....ooeeeens 23,908 |..oeovviiiiinnn foevennnnnn (496) [oovviiiiniinin v (496) | i 2,412 [ o e e 286 |. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 . 06/15/2025 . | Paydown ... ..70,830 |.. . 10/15/2054 . |1.C FE ....
Goodgreen Trust LBAS!
..38218G-AA-0 3.930% 10/15/53 ...cvvvvvnniiiiiiiiiieieciiiis . 06/15/2025 . |Paydomn ....cvvunvviiiiinnniniiiinen foreeneeeeeiiinneees [ 4,194 L 4194 | 4403 [ 4363 [ [ (168) [cvveerevrinnnns foneeeeens (LG ) PO RN L T O AN 63 |. 10/15/2083 . |[1.A FE ....
Goodgreen Trust ABS Ser 2022-1A Cl A 3.840%
..38218J-AA-4 [ 10/15/56 ... .. |- 06/15/2025 . | Paydown ... ..88,534 |.. . 10/15/2056 . |1.A FE ....
Hildene CLO .032
L A3133M-AA-9 [10/25/39 iiiiiiiiiiiiiii . 04/25/2025 . |Paydomn ....ceueniiiiiiiniiniiiiiinns Joviinnniiiiiiinnenes fonneneens 177,635 [........... 177,635 |...oonnnnnt 174,082 |.......... 74,118 |oooiiiiiiiiins foeeennnns 3,517 v ovennnnnns 3,517 |oveviiiiiiiinn ovvennnnnns 177,635 . 10/25/2039 . |1.A FE ....
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Ivy Hill Middle Market Credit CLO Ser 20A Cl
..46604C-AA-4 [A  6.656% 04/15/35 .....oviiiiiiiiiiiiiiiins . 06/05/2025 . |Various ........cceeevvrvvinnnnnninns fovvenneenennninnnnns foenns 29,500,000 |....... 29,500,000 |....... 29,500,000 |....... 2 IR0V [0 0 Y Y RN N AR R 29,500,000 |..eevveiiiiiinn Joevenniiniiniin v e 1,268,592 |. 04/15/2035 . |[1.A FE ....
LCM Ltd Partnership CLO Ser-16A Cl AR
..50181G-BE-9 |5.698% 10/15/31 .. . 04/15/2025 . |Paydomn ...ccevenveriiinnnniiniiiinn Joineeeiiiiiinnees foens 2,873,618 |........ 2,873,618 |........ 2,873,618 ... 2,873,618 [oooiiiiiiiiiins oo [ [ e [ 2,873,618 |.. .86,040 |. 10/15/2031 . [1.A FE ....
LCM Ltd Partnership
..50200F-AC-3 [5.604% 01/20/31 ..eevvvriiiiiiiiiiiiiiiiiee s . 04/21/2025 . |Paydonn ...ccevveneeiiiiniiiiiiiiiins e fees 4,465,292 |........ 4,465,292 |........ 4,449 911 |........ 4,462,274 |ooviviiiiiees oo TV LI PO fC TV 1T PO LA 20 U FOU R AR R 130,677 |. 01/20/2031 . [1.A FE ....
LCM Ltd Partnership CLO Ser 27 Cl A1 5.602%
..50200-AC-5 [07/16/31 ..evviiiiiiiiiiiiiiiie e . 04/16/2025 . |Paydonn ...c.evueeiiiiiiiiiiiniiiins fenineeeiiiies fee 4,311,997 |........ 4,311,997 |........ 4,311,997 |........ 30 3 R 7 O R RN 4,311,997 [ o s s 126,893 |. 07/16/2031 . |1.A FE ....
Madison Park Funding Ltd CLO Ser 2016-21A CI
..56820J-BC-3 [AARR  5.598% 10/15/32 ..oevvvvnniiiiiiiiees . 04/15/2025 . |Paydomn ...ccvvvneriiiininiiiiiiinn Joneeeiiiineees foeneeein 175,812 |........... 175,812 |oeeeennnnns 175,812 |ovveennnnns B LER 5 /2 O O N N AR N VAR 1 V2 N FORRRURR RN N 5,175 |. 10/15/2032 . |[1.A FE ....
Neuberger Berman CLO Ltd CLO Ser 2019-32A Cl
..64132D0-AJ-7 |AR  5.524% 01/20/32 ..covvvvnniiiiiiiiiieeeinne . 04/21/2025 . |Paydomn ...ccvveneiiiiiiiininiiiiinn Jenneeeeiiineees foeneeein 515,219 |.....eeens 515,219 |........... 515,219 |........... L L O R O 515,219 [ooviiiiiiiiinns oo s s 14,870 |. 01/20/2032 . [1.A FE ....
Neuberger Berman CLO Ltd CLO Ser 20-36A Cl
..64133K-AlI-1 [ATR2  5.572% 04/20/33 ....ccovvvnniiiiininnnnns . 04/21/2025 . |Paydomn ...cevveneiiiiinininiiiiinn Jeneeeeiiieees e 527,534 |....ooennns 527,534 |oeeennnnnn 527,534 |.eeennnnn. F A0 O O N N AR N LSV R R R R 15,354 |. 04/20/2033 . |1.A FE ....
OHA Credit Partners Ltd CLO Ser 2023-14A Cl A
LB7117A-AA-4 [6.009% 04/20/36 ...eevvviiviinniiiiiiniieeeeees . 04/11/2025 . | Redemption 100.0000 ....... fooeeeiiiiiiiiiiiiinn s 59,400,000 |....... 59,400,000 |....... 59,400,000 |....... ESIe 101V 000 Y O N Y A R 59,400,000 |...cevvniiiiiinn Joevenniiniiiiins v Jeneeens 1,764,270 |. 04/20/2036 . [1.A FE ....
OHA Credit Partners Ltd CLO Ser 2023-14A Cl B
. 67T117A-AE-6 | 7.575% 04/20/36 ...ovvvvnviiiiniiieiiiiieeeees . 04/11/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 5,700,000 |........ 5,700,000 |........ 5,700,000 |........ LS (VL0000 Y O O N N N 5,700,000 [ooovervirinnnns fooneiiiiiininns oo [ 182,915 |. 04/20/2036 . |1.C FE ....
Owl Rock CLO VIII, LLC CLO Ser 22-8A Cl AT
..69121C-AA-0 [6.822% 11/20/34 . oovvvvriiiiiiiiiiieiiiiees . 04/30/2025 . | Redemption L0 O O O R R RN 161,932 |. 11/20/2034 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt PTP
.. T4040T-AC-7 [6.834% 12/23/31 ..oovvviiiiiiiiiiiieecie . 06/23/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 862 [ooiiiiiiiinnnns 862 |....covvnnnnns 285 | 1S U K L7 PO R LT/ PO FRRN Y O ) AR 30 |. 12/23/2031 . |2.B FE
Preferred Term Sec Ltd VI LBASS Mezz Nt PTP
.. TA041E-AC-9 [5.586% 03/23/35 ...ceevvvveniiiiiiiiiinieeciiiies . 06/23/2025 . |Paydomn ..cevvenniiiiiiiiinieiiiinn fenieeeeriiiees feeeeeeens 12,993 [oeeiee 12,998 [oooiiiiiinnns 721 | 241 PP I 12,2711 [ o V207 R O RN (L2815 O N ) RN 367 |. 03/23/2035 . |1.C FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
..74042C-AA-6 5.385% 03/22/38 ......cevverriiiiiiniiiiiiiiins . 06/23/2025 . |Paydomn ..cevvenniiiiiiiiinieiiiinn fenieeeeriiiees feeeeeeens 16,581 |[....coevnens 16,581 [ooeeneeee 14,214 |l 15,000 [oeeiiviininns fooeeennes 1,581 [ oo LR O AN (<1< R AR R AR 460 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI C PTP
.. TA042E-AD-6 |5.984% 06/23/35 .....cevvveniiiiiinininiiiiiinns . 06/23/2025 . |Paydomn ..covvunniiiiiiiiiiiniiiinn feneeeeriiies feeeeens 19,450 |............ LIRS I O FO R (RN AR 19,450 |oeveeiviiiiinn Jovnennnns LSSV R AR LSV ) N ) RN 597 |. 06/23/2035 . |5.A FE
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [4.934% 12/22/35 ...oeviviiiiniiiiiiiiiiee e . 06/23/2025 . |Paydomn ...covvunniiiiiiiiininiiiinn fenieeeeeiiies feeeeeen 32,001 ... 32,001 |...ccevnnnns 19,201 |oevennnnnns AT R RN 8,329 | e 8,329 | s b7V ) ) R RN 799 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XIX Nt CI B PTP
.. TAOA2H-AC-1 | 5.184% 12/22/35 ..oovvvviiiiiiiiie s . 06/23/2025 . |Paydomn ...cevuuniiiiiiiiiineiiiiies fereeeeeiiiees [ 6,078 |[...cceevnnnns 6,078 [eeerienns 6,080 [oeeiiiinns [TV Z£ I PR F [ PO RN [ PP A (S0 T PO FORRUUP RN RN 159 |. 12/22/2035 . |1.D FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..74042J-AA-1 |PTP  4.673% 03/22/38 .....ovvvvnviiiiinnnninnens . 06/23/2025 . | Redemption 100.0000 .....c. fooreiiiiiiiiiiiiinn e 8,467 |..ooevennnnns 8,467 |.ooevunnnnn. 8,467 |eevunnnnnns L O P R AN LA O O N AR 211 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
..TA043A-AD-3 |PTP  4.894% 12/22/36 .......cvvvvvvvivinnnnnnnens . 06/23/2025 . |Paydomn ...cevuuniiiiiiiiiiiiiiiiiinn fereeereiiiees o 8,261 [ooovvinnnnns 8,261 |.oovvnennnns 7,875 |oveeeeinns 8,033 |iviiiiiiiiiiinn oeeennins 2 R K P R R L1 N O Y R AR 205 |. 12/22/2036 . |1.A FE ....
RR Ltd CLO Ser 2021-19A CI A2  6.168%
L TA983A-AC-7 [ 10/15/35 ovvveniiiiiiiiiieeiii e . 04/04/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,400,000 |........ 1,400,000 |........ 1,400,000 |........ 1,400,000 [oovvivviinnnns foonerviiiiinns fooeiii [ [ 1,400,000 [..oovevveniinnee fooriiiiiiiis friis s 42,345 |. 10/15/2035 . [1.C FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 | oeeeeeeiie . 06/20/2025 . |Paydomn ...covvuniiiiiiniiiniiiiiinn feneeeeciiies feeeeeeens 64,988 |............ 64,988 |............ 64,978 |............ 64,980 |...coovniiiiiinn eriniiieeens /2 PR RN [ P R (S35t M) F ) R RN 635 |. 11/20/2056 . |1.A FE ....
720 East CLO Ltd CLO Ser 23-1A Cl A1 6.418%
.B1785E-AA-8 [04/15/36 ..oevvvriiiiiiiiiiiiiiii e . 04/15/2025 . |Various ........cceeeevrvvinnnnnnnnns fovvenneeeiiniinnnnns foonns 70,950,000 |....... 70,950,000 |....... 70,950,000 |....... (VIR 5TV V[0V R R RN A AR R, 70,950,000 [ovevnvvrevnnnnns fovvenriiiiinins foenieeiiiiins e 1,733,921 |. 04/15/2036 . |1.A FE ....
720 East CLO Ltd CLO Ser 2023-1A Cl B
..B1785E-AE-0 [6.818% 04/15/36 .....vvivvvniiiiiiiiieeeeeinee . 04/15/2025 . | Redemption 100.0000 ....... [oeeeieiiiiiiiiiiinn o 15,600,000 |....... 15,600,000 |....... 15,600,000 |....... 15,600,000 [...ocvvvvenerens fooveviniiinins oo s e s 15,600,000 [.oovvvvvveenes fooviiiiiiiiins o [ 591,546 |. 04/15/2036 . |1.C FE ....
720 East CLO Ltd CLO Ser 2023-1A C  7.618%
.B1785E-AG-5 [04/15/36 ..eevvvriiiiiiiiiiiiiiii e . 04/15/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 2,650,000 |........ 2,650,000 |........ 2,650,000 |........ 61510000 O O O N N S A 1STV V[V VI RN FOPRR RN R 112,029 |. 04/15/2036 . |1.F FE ....
Southwick Park CLO Ltd CLO Ser 2019-4A Cl A1R
..846031-AN-2 |5.594% 07/20/32 ....covvvveniiiiiiiiiieeciiiies . 04/21/2025 . |Paydomn ...covvvniiiiiiiiinieiiiinn fernneeeeiiiees feeeeeeen 67,412 |............ 67,412 |............ 67,412 |.....oeenens (53 2 R O R F (ST /2 O ) N R 1,969 |. 07/20/2032 . |[1.A FE ....
37 Capital CLO Ltd CLO Ser 2023-1A  6.306%
..88420R-AA-6 [ 04/15/36 ...evvvniiiiiiiiiieei . 06/12/2025 . |Various ........cceeeevrvvinnnnnnnnns foveinneeniiniinnnnns oo 71,400,000 |....... 71,400,000 |....... 71,400,000 |....... 71,400,000 [oovevvieennenns fooveiiiiiii [ [ e [ 71,400,000 [oveeivvievnnins fovveniiiiiiiins oo e 2,707,630 |. 04/15/2036 . [1.A FE .
37 Capital CLO Ltd CLO Ser 2023-1A CI B
..88429R-AC-2 [6.956% 04/15/36 ...evvvvriiiiiiiiiiiiiiiiiiis . 05/12/2025 . |Various .......ccceeenniiiiinnininns Joveinnneiiinninnnnes foeens 13,700,000 |....... 13,700,000 |....... 13,700,000 |....... 13,700,000 f...ooevvvennnne foovvviiiinns fovvviiiiinnns Lo i o 13,700,000 f..ooivvveninnns foooiriiiiiiinns fooniiiiiiinn o 571,477 |. 04/15/2036 . |1.B FE .
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Upland Ltd CLO Ser 2016-1A CI A1AR  5.554%
.. 915328-AU-2 [04/20/31 Livvvunniiiiiiiiii i . 04/21/2025 . |Paydomn ...ccevueiiiiiiiiiiiniiiiiins Joinniniiiiiinnes foeenns 2,085,405 |........ 2,085,405 |........ 2,085,405 |........ 2,085,405 |...ovvveieniinee foovevninniniins fovveniinniiins foviiininins fovieiiiiniiiies foevennns 2,085,405 [....cccveeninee fooriiiiiiiins Lo o 60,502 |. 04/20/2031 . |[1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 384,025,837 384,025,837 383,938,347 382,201,363 47,698 47,698 384,025,831 6 6 12,983,461 XXX XXX
AMSR Trust RMBS 2020-SFR3 E1  2.556%
. 001807-AE-6 |09/17/37 ... . 06/01/2025 . | Paydown ... .. 292,000 292,000 275,735 |...........288,242 |.... .292,000 |.. .. 3,732 . 09/17/2037 . [1.G FE ....
AMSR Trust
..001807-AF-3 [09/17/37 evvviiiiiiiiiniiiiiie e . 06/01/2025 . |Paydomn ...ccvvvniiiiiinininiiiiinn Joinneeeiiiiineees foeneeeen 520,000 |........... 520,000 |......eeens 490,344 |........... 513,103 [ooovviiiiiiniins foeeeennnnn8,897 i 8,897 | £ 0 1V[V I R R RN R 7,166 |. 09/17/2037 . [2.C FE ....
AXIS Equipment Finance Ser 2024-1A Cl A2
..03237C-AB-8 |5.380% 01/21/31 . 06/21/2025 . | Paydown ... .. 165,789 165,789 165,772 |.......... 165,777 |.... .165,789 |.. . 01/21/2031 . |[1.A FE .
Arivo Accept Auto Ln
..04047J-AA-3 [6.900% 01/16/29 .....coevivrnnniiiiiiiieeeeeanaa . 06/16/2025 . |Paydonn ..ccvvveiviiiinininiiiiinn Jorenneeeiiiineees o 517,909 |........... 517,909 |........... 516,648 |........... B17,407 |ovevveiiviiinns Jovvennennen 502 Joveiiiiiiiiiies Joieeeeen 502 feviiiiiiiiiiins e LR R [0:e R R ) R A, 14,666 |. 01/16/2029 . [1.C FE .
Auxilior Term Funding LLC Ser 23-1A CI A2
..05335J-AB-9 [6.180% 12/15/28 .. . 06/15/2025 . | Paydown ... ..1,089,322 |........ 1,089,322 |........ 1,089,215 |........ 1,089,260 [ooeevivvivnnns foonneveennnnn1 i 81 [ [ 1,089,322 |.. . 12/15/2028 . |1.A FE ....
BHG 2023-A A ABS Ser
. 08860F-AA-6 [04/17/36 ..evvviiiiiiiiiiiiiie s . 06/17/2025 . |Paydomn ...cevvvnvviiiininiiiiiiinn Joinneeeiiiineees o 853,939 |........... 853,939 |........... 850,208 |...euunnnns 852,184 [...ccovvniiiiinn foeriiinnnn 1,755 | v 1,755 |oeeeiiiiiiiins o 853,939 [oooviiiiiiinnns oo s s 19,601 . 04/17/2036 . [1.A FE ....
Bankers Healthcare Group ABS Ser 2024-1A Cl A
..08862H-AA-0 [5.810% 04/17/35 ..oevvvriiiiiiiiiiiiiiiiieeeees . 06/17/2025 . |Paydomn ...ccvvvnvviiiininiiiiiiinn Joinneeeiiiineees o 401,650 |........... 401,650 |.......... 401,616 |........... VRN 1< I R AN 7 R FO . <7 FO FRR L1085V ) R F 9,689 |. 04/17/2035 . |1.A FE ....
Blue Bridge Funding LLC Ser 23-1A CI A
..09531M-AA-8 [ 7.370% 11/15/30 ..evvvviiiiiiiiiiiiiiiieeeceina . 06/15/2025 . |Paydomn ....cevenniviiiiiiniiiiiiinn Joineeeiiiiinees foes 1,388,164 |........ 1,388,164 |........ 1,388,087 |........ 1,388,106 [o.evvivviinnnns fooeeeiiiinnnns 51 O O, (510 R RN 1,388,164 |oveeneiiiiinns foeeniiiiiinins o o 42,644 |. 11/15/2030 . [1.F FE ....
Capteris Equipment Finance ABS Ser 24-1A Cl
.. 14077A-AB-2 | A2 5.580% 07/20/32 ..evvvrivviiiniiiieiiininnnns . 06/20/2025 . |Paydomn ....ceuuniiiiiiiniiniiiiiiiin Jeneeeiiiieees o 377,346 |........... 377,346 |........... 377,267 |evevnnnnnne 377,283 [ooovviiniiieens foereiiiiins (S R R, (S P R T 1 I R R RN R 8,579 |. 07/20/2032 . |[1.A FE ....
Carvana Auto Receivables Trust Ser 23-P3 Cl
.. 14688G-AB-0 [A2  6.090% 11/10/26 ........evvvvviiinnnnniinnnnns . 04/10/2025 . |Paydomn ....ceuunviiiiiiniiiniiiiinn fereeereiiiees [l (V) VA 6,017 [eeeernnnns 6,016 [.eeunnnne L O O N S R RN (-0 A O O N AR 122 |. 11/10/2026 . |[1.A FE ....
Commercial Equipment Finance ABS Ser 2024-1A
..20166R-AA-6 [CI A 5.970% 07/16/29 ......cevvvvvnniiiiinnnnns . 06/15/2025 . |Paydomn ..ccvvuneiiiiiiiniiiiiiinn Jenneeeiiiieees o 106,580 |.......... 106,580 [oeveennnnns 106,569 |........... 106,572 [cvveeiiiiiinnes foieieiinnnnn /2 PO RN /2 PO F 106,573 |oveveeiiiiiiiins Jevnenneiieenns A P A PP, 2,666 |. 07/16/2029 . |1.A FE ....
Crossroads Asset Trust ABS Ser 2022-A Cl A
..22767D-AA-6 6.350% 04/21/31 .oovvveniiiiiiiiiiiiiciis . 06/20/2025 . |Paydomn .....euuniiiiiiiiininiiiiinn ferneeeeiiieees e 595,886 |........... 595,886 |........... 595,878 |........... 595,881 [..oovvvvenienns vt [ PO RN [0 PO R 595,886 |.....vviiiiiinn foeviniiiiiiiiinn v e 15,809 |. 04/21/2031 . |1.A FE ....
Dext Capital LLC Ser 23-2 Cl A2  6.560%
.. 252160-AB-6 [ 05/15/34 . .ovvviniiiiiiiiii . 06/15/2025 . |Paydonn ...ccevvevviiiiiiiiiiniiiinn feniineneiiiinees feen 2,326,051 |........ 2,326,051 |........ 2,325,857 |........ 2,325,934 |oiiiiiiiiiis e L L VA T RN N7 [ [ 2,326,051 [ooooeiiiiiinnnes oo s s 61,949 |. 05/15/2034 . |1.A FE ....
Ent Auto Receivables Trust Ser 23-1A Cl A2
..293601-AC-4 [6.220% 08/16/27 ....vvvivivrniiiiiiiiiieeeeeinan . 06/16/2025 . |Paydonn ..ccvvvevriiiininiiiiiiinn Jovinneeeiiiineees o 469,060 |........... 469,060 |........... 469,023 |........... 469,050 [.....ccevvveeer forveiiinnnnnns [ Y R LU R AR L TCLS L1V R ) ) M 12,172 |. 08/16/2027 . |1.A FE ....
First Help Financial LLC ABS Ser 23-2a Cl A2
..30333L-AB-4 [6.790% 10/15/29 .....evviiiiiiiiiiiiiiiiineeee . 06/15/2025 . |Paydomn ..ccvvuneiiiiiiiniiiiiiinn Jenneeeiiiieees o 358,182 |........... 358,182 |........... 358,150 |........... 358,161 |oovvveiiiiiiinn Jovviiieeees (VN R R, VN R FR. BT 1 2 ) ) M 10,023 |. 10/15/2029 . |1.C FE ....
First Help Financial LLC Ser 2024-1A Cl A2
..31568A-AB-2 [5.690% 02/15/30 ..eevvvnniiiiiiiiiiiiiiiiiieeees . 06/15/2025 . |Paydomn ...ccvvuniiiiiiinininiiiiinn Jeneeeiiiineees foeneeein 448,629 |........... 448,629 |........... 448,596 |........... LTIV T R R L R FO 23 PO R LT 7 R R SRR RN 10,579 |. 02/15/2030 . |1.C FE ....
Foursight Capital Auto Rec Tr Ser 2024-1 Cl
..35105A-AB-3 [A2  5.490% 01/16/29 .....ovvvvvvvnnniiiiiinnnnnns . 06/15/2025 . |Paydomn ..ccvvuneiiiiiiiniiiiiiinn Jenneeeiiiieees o 205,500 |........... 205,500 |........... 205,4% |.........n. 205,496 [....ccovvniiennn forriiiiinnns [T PO RN [T PO R (VSR [V I R R RN R 4,656 |. 01/16/2029 . |1.A FE ....
GLS Auto Receivables Trust Ser 2024-1A Cl A3
..36269H-AC-6 |5.400% 09/15/27 ..eovvvvniiiiiiiiiiiiiiiiieeees . 06/15/2025 . |Paydomn ...ccvvuniiiiiiinininiiiiinn Jeneeeiiiineees foeneeein 741,040 |........... 741,040 |........... 741,020 |oeevennnnns LTV R AN [ ) M [ R A IV ) ) ) A, 19,966 |. 09/15/2027 . |1.A FE ....
GLS Auto Select Receivables Tr Ser 2024-1A Cl
..37988X-AB-1 [A2  5.240% 03/15/30 ..eevvrnniiiiiiiiiiiiiiinnns . 06/15/2025 . |Paydomn ..ccvvuneiiiiiiiniiiiiiinn Jenneeeiiiieees o 169,591 |[........... 169,591 |........... 169,587 |ovvvennnnns 169,588 [ovvvvviviiinns foiiiiiiinnnn [T PO RN [T PO R RLCEETRIc ) I R RO AU NN 3,710 |. 03/15/2030 . |1.A FE ....
GLS Auto Rec Trust ABS Ser 2024-3A Cl A2
..3798%E-AC-0 [5.590% 10/15/29 ...cevvvvnniiiiiniiiiiiiiiis . 06/15/2025 . |Paydomn ...ccvveniiiiiininiiiiiiinn Jenneeeeiiieees o 292,459 |........... 292,459 |oeeennnnn. 202,456 |..ooennnnn. 202,456 |oeeiiiiiiinins e [T PO RN [T PO R A<l T R FO R R NN 6,804 |. 10/15/2029 . |[1.A FE ....
SCFGP 2023-1A B ABS Se 23-1A Cl A2  6.510%
.. 387422-AB-4 [05/20/30 .evvuniiiiiiiie e . 04/20/2025 . |Paydomn ...ccvuuniiiiiiiinininiiinn Jeneeeeiiieees feeeeeeen 619,329 |........... 619,329 |[........... 619,248 |........... 619,280 |oeevvviiiiiiinn Jovviiiieneens 1 O O, L1 R A 619,329 [oooviiiiiinnns oo s s 13,439 |. 05/20/2030 . |1.A FE ....
20 Gates - Highcrest VFN 2024- Nt  7.662%
L A2084T-AA-6 [ 06/20/31 .evvniiiiiiiiiiiiiii . 05/30/2025 . | Redemption 100.0000 ....... fooreiiiiiiiiiiieienn o 2,500,000 |........ 2,500,000 |........ 2,494,176 |........ 1,210,803 [ooiivviiiinns foeeeeenes TR 7 A FO FRR [STR 77 FO RN ATV LVV[V[V N RN RO RN R 56,829 |. 06/20/2031 . |1.F PL ....
Kubota Credit Owner Trust Ser 2024-1A CI A2
..50117B-AB-6 [5.390% 01/15/27 .eevvvnniiiiiiiiiieiiiiieeeees . 06/15/2025 . |Paydomn ...ccvuvneiiiiininiiiiiiinn Jeenneeeiiiineees foeneeein 910,724 |........... 910,724 |........... 910,712 |...oeeninnd 910,715 |oeveeiiiiiiiis o L PO RN L PO R Lo [0 ) ) M 20,404 |. 01/15/2027 . |1.A FE .
Lendbuzz Securitization Trust Ser 2024-1A Cl
..525935-AB-8 |A2  6.190% 08/15/29 .. . |. 06/15/2025 . | Paydoun ... .. 327,062 327,062 327,033 |...........327,043 |.... .327,062 .. . 08/15/2029 . |1.C FE .
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Lendbuzz Securitization Trust Ser 2024-1A Cl
..525935-AB-8 |A2  6.190% 08/15/29 .....cccoiiunnninniiiinnnnnns . 04/15/2025 . |Paydown ..........ooeeeeiiiiiinnnnnns foniiiiiiniiiiiiinns foiiinnn 180,482 |........... 180,482 |.......... 180,466 |........... 180,472 |ovvvvviiiiiiiens ferniiiiiiiinns L P N L O S 180,482 . 08/15/2029 . (1.D FE ....

Mid State Tr LBASS Ser 11 CI M1 5.598%

..505491I-AB-9 | 07/15/38 ... . 06/15/2025 . |Paydoun ... ....33,343 ...33,343 ...33,342 |............ 33,343 | ..33,343 |.. . 07/15/2038 . |2.B FE ....
NMEF Funding .

..628900-AB-1 | 06/17/30 ...evvvvvvrrriniiiiiiiiiiiiiiiiiiiiiiaaas . 06/15/2025 . |Paydoun ..........cooeeeiiiiiiininins foniiiiniiiiiiiiinns foeen 1,036,665 |........ 1,036,665 |........ 1,036,661 |........ 1,036,659 [....evvnninies e [ T RN [/ PO R 1,036,665 [...ooooeviiins |ooviiiiiiiniins o s 28,693 |. 06/17/2030 . [1.A FE ....
AMSR Trust ABS Ser 2020-SFR4 CI D 2.006%

.BB981F-AD-2 | T1/17/37 eveeeiiiiiiiiece i, . 05/0172025 . [Paydown ......cccuvveieiiiiiiiiiinens Joorniiieeeeiiiiees e 1,000,000 |........ 1,000,000 |........... 908,398 |........... 974,087 |.ccvveeieiiiiinn e 25,913 | e 25,913 | e 1,000,000 |-ooevvveenienns foniniiiiii i e 8,358 |. 11/17/2037 . |1.E FE ....
0CCU 2023-1A A2 Ser 23-1A Cl A2 6.230%

..674921-AB=7 | 04/15/27 ..o . 06/15/2025 . [Paydoun .......ccevveiiiiiiiiiiiiinns Jooiiieneeeiiiiies e 851,985 |........... 851,985 |.......... 851,900 |........... 851,956 [o.oeeeviiiiiinns |eviiiiieenns 1 U AU I U N 851,985 [..ovvvvviiiiis |oeviiiiiiieens o i 22,037 |. 04/15/2027 . [1.A FE ....
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A

..68267E-AA-2 |CI A 3.630% 09/14/27 .....oeevviiiniiiiennnns . 06/14/2025 . [Paydoun ......cccevveiriiiiiiiiiinnns Jooviiieneeeiiiiies e 1,689,724 |........ 1,689,724 |........ 1,689,434 |........ 1,689,695 |....ooccvvvnines fovniiennnnnne I U AU P 1 FUU 1,689,724 [o.oveeiiiiiiis | o 25,428 . 09/14/2027 . |1.A FE ..

..70163#-AA-0 |Parliament Funding | Nt  7.788% 07/15/30 ... |. 05/29/2025 . |Redemption 100.0000 ..ooee feueeeeiiiiiiiiieees o 3,517,455 |........ 3,517,455 |........ 3,517,455 |........ 3,517,485 |..oeeiiiiiiiii feeeeeiiiienes o oo o e 3,517,485 | [ i e 155,996 |. 07/15/2030 . [1.A PL .
Prestige Auto Receivables Tr ABS Ser 2024-1A

.. 7T41130-AC-5 |Cl A2 5.690% 05/17/27 ....ovvvvvvviviiiiiiennns . 06/17/2025 . |Paydoun ......ccooevviiiiiiiiiiiniins foiiiiiiiiiiiiieiens [ 1,445,344 |........ 1,445,344 |........ 1,445,259 |........ 1,445,307 [ oo [/ IO RN 37 | et 1,445,344 | e i e 34,207 |. 05/17/2027 . [1.A FE ...

Reach Financial, LLC ABS Ser 2024-2A CL A
.. 75525H-AA-8 | 5.880% 07/15/31 .
Reach Financial LLC Ser 2024-1A CI A 6.300%
L. T5526P-AA-9 | 02/18/31 oo . 06/18/2025 . |Paydoun
SCF Equipment Trust LLC ABS Ser 2023-1A Cl A2

. 07/15/2031 . |1.C FE ...

. 06/15/2025 . |Paydoun ... ..581,589 581,589 581,558 |...........581,561 .581,589 |..

........... 367,992 |...........367,983 [.........i.367,988 [oeeiiiiiiiiiis o4 [ e [ . 02/18/2031 . |1.B FE ...

..784024-AB-7 |6.560% 01/22/30 . 06/22/2025 . |Paydoun ... 541,661 541,655 |.... . 01/22/2030 . [1.A FE ...
Selectquote Inc ABS . 9

LTBATAQ-AR-3 | eeeiiiii s . 06/20/2025 . [Paydomn ......cccveeeiiiiiiiiiieens oo e 47,593 | 47,59 |oeeennees 47,281 . 10/20/2039 . |1.G PL ....
Selectquote Inc ABS CI A Nt 7.800% 10/20/39

LTBATAQ-AR-3 | eeiiiiiie s . 06/19/2025 . [Paydomn .....cooueeeiiiiiiiiiiiiiees foeriiieeeeeiiies e e e . 10/20/2039 . [4.B Z .....
Selectquote Inc ABS Cl B Nt  9.650% 10/20/39

LTBATAAB-1 | eeeiiiiie s . 06/20/2025 . [Paydomn .......cceveeeiiiiiiiiiiiees oo e 31,728 oo 31,728 ... 31,328 . 10/20/2039 . |2.B PL ....
Selectquote Inc ABS Cl B Nt  9.650% 10/20/39

LTBATAAB-1 | eeeeiiiiiii s . 06/19/2025 . [Paydomn .....oooueveeiiiiiiiiiiiiees fooviiieeeeeiiiees e e e [ (76,162) |- [ 525 [oeeeiiiiiiiis e 525 [oeeeeeeiiiiiins e oo e e e (286) [. 10/20/2039 . |4.B Z .....
Santander Drive Auto Rec ABS Ser 2022-7 Cl-B

..B0287F-AD-4 |5.950% 01/17/28 ...ooeiiiiiiiiiiiiiiiiee e . 06/15/2025 . [Paydomn .......cceeeeiiiiiiiiiiiiees i oo 947,788 |...eeeenee 947,788 |........... 947,583 |........... 947,676 |..eevveeeeiiiin feeeeiiies M2 | e T2 [ o 947,788 [ Joeeeiiieeeees e s 23,411 |. 01/17/2028 . [1.A FE ....
Tricon American Homes RMBS Ser 2019-SFR1 Cl A

..B9612L-AA-4 | 2.750% 03/17/38 ..ooeeiiiiiiiiieeieiieiee e . 04/01/2025 . [Paydomn .....cccevveeieeiiiiiiiieens foeieeeee s e 2177 oo 2,477 |, 20 VA 2175 [oeiiiiiiieees o 2 o o 2 o o 277 foeeeiiiiiis i oo o 20 |.03/17/2038 . [1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A

..B9613J-AA-8 | 1.482% 11/17/39 ..oooeiiiiiiiiiiiiiiieee e . 06/01/2025 . [Paydomn ......ccceveeeeiiiiiiiiiees Joeriiieeeeeeiies [eeeis 25,999 |............ 25,999 ... 25,999 ... 25,989 [ooeieiiiiiiins oo [ e [ s 25,999 [ooiiiiiiiiiins o oo e 185 |. 11/17/2039 . [1.A FE ....
Union Pacific RR ABS PTC Ser 2005-1  5.082%

..90783V-AA-3 | 01/02/29 ......eeviiiiiiiiiiee s . 05/29/2025 . [VArious ........ccceccvmmeeeriiiins Jooviieeeeeeiiiiiens feviiieeeeniiies Jeesiiiineeneiiins Jesiiiieeeeesiiens feeiieieeeeeiiens feereiiiiineeens o e e e e e e e 1,512 (. 01/02/2029 . |1.C FE ....
VStrong Auto Receivables Trust ABS Ser 2024-A

..92891P-AC-7 |CI A2 5.790% 08/16/27 .......ccceiiuuuunnennnnee . 06/16/2025 . [Paydomn .......cceeeeeiiiiiiiiiiins | oo 329,385 |........... 329,385 |........... 329,365 |........... 329,375 | feiiieeens 10 foereiiiiiiins | 10 foeeeeiiiiiiins oo, 329,385 |ooeeiiiiiiiiies foeieiiieiiiiii feeeeeiiiiiiiees e 7,924 |. 08/16/2027 . [1.A FE ....

1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other

Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 28,313,139 28,313,139 28,162,546 26,714,272 46,780 46,780 28,313,132 7 7 737,886 XXX XXX

American Airlines Inc LBASS EETC Ser 16-2 Cl

..023765-AA-8 | AR 3.200% 06/15/28 .......ccouvvieeeeiiiiiieenns . 06/15/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 15,188 |............ 15,188 |.occcnneee 15,225 |............ 15,209 |ooiciiiiieeies [ (22) |oveeeeeieiie Jeeeeiies (22) o Jeeeeeiies 15,188 [ooeeeiiiiiiins o oo o 243 |. 06/15/2028 . |1.F FE ....
American Airlines Inc LBASS EETC Ser 2016-3

..023771-R9-1 |CI AA  3.000% 10/15/28 .......coeerriurennannne . 04/15/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 1,127 o 1,127 oo 11,258 | 11,201 [oeeeiiiiiies e (W) TR (W) TR 127 [ o [ o 167 |. 10/15/2028 . |1.F FE ....
American Airlines Inc 3rd Lien PTC Ser 16-3 B

..023771-84-1 |PTT  3.750% 10/15/25 ....oovveeiiiiiiniaeenes . 04/15/2025 . [Various .........cccccvvemeerriiiiins foevieeeeeeiiiees oo 176,767 |.......... 176,767 |.......... 176,767 |.......... 176,767 [eeeeeiiciiiies oo oo i oo ot 176,767 eeeeeiiiiiies o feeeeeiiiiiieees o 3,314 |. 10/15/2025 . [3.A FE ....
American Airlines Inc 1st Lien  4.000%

028772-AB-2 | 07/15/25 . . 06/26/2025 . [Call 100.0000 ..ooeeiiiins [ s 1,630,379 |........ 1,630,379 |........ 1,548,779 |........ 1,623,346 [ooooeoiiiiiiins oo 6,215 [ooooiiiiiiieens foeieeees 6,215 |ooiiiiiiiiiees o 1,629,561 [.oveeeeeiiiis | 818 | 818 | 61,773 |. 07/15/2025 . |4.A FE ....

Atalaya Equipment LBASS Ser 2021-1A CI B
..046497-AC-7 |2.080% 02/15/27 ...oeeoieuiiiieeiiiiiiiieeeeies . 05/15/2025 . [Paydomn ......ccceeeeeiiiiiiiiiieins ooy e, 102,159 |........... 102,159 |........... 102,139 |........... 102,158 .. [, 1o | i |, 102,159 | [ i o 800 |. 02/15/2027 . [1.A FE ....
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Chesapeake Funding |l ABS Ser 23-2A Cl A1
..165183-CZ-5 [6.160% 10/15/35 ....ovviiiiniiiiiiiiiiieeceinaa . 06/16/2025 . |Paydomn ..ccvvvnvvriiiinininiiiiinn Joinneeeiiiineees oo 206,695 |........... 206,695 |.......... 206,676 |.......... ALt N R FR N LT PO AN LIS PR (V[ c1eiC T RN R RN R 5,222 |. 10/15/2035 . [1.A FE ....
Enterprise Fleet Financing LLC ABS Ser 2022-4
..20374G-AB-7 [CI A2  5.760% 10/22/29 . . 06/20/2025 . | Paydown ... .. 717,081 ... 117,081 716,965 |...........717,042 |.... ... 717,081 . 10/22/2029 . |[1.A FE ....
Enterprise Fleet Financing
..293750-AB-4 [5.310% 04/20/27 ..oovvvnniiiiiiiiiiiiiiiiiieeeees . 06/20/2025 . |Paydomn ....ceuuniiiiiiininiiiiiiinn Jerneeeeiiiees foeneeein 367,196 |........... 367,196 |.......eenn 367,146 |........... 367,164 |ooovvviiiiiiins v 7 R FO . <75 FO R KT 1 ) R R 8,254 |. 04/20/2027 . |1.A FE ....
Enterprise Fleet Financing LLC Ser 2024-2 Cl
..29375R-AB-2 |A2  5.740% 12/20/26 ....eeviiiiiiiiiiiiiiiinns . 06/20/2025 . |Paydomn ....ceuuniiiiiiiiiininiiiiinn Jerneeeeiiieees [ 311,699 [.......... 311,699 |.......... 311,678 |.......... 311,687 |ovveeeiiiiiiiin v /220 PO AN L250 FE R T cie:c O R R R, 7,407 |. 12/20/2026 . |1.A FE ....
HPEFS 2023-2A A2 Ser 23-2A Cl A2  6.040%
L A4328U-AB-2 [ 01721731 weveiiiiiiiiiin . 06/21/2025 . |Paydomn ..ccvveniiiiiiiiiiniiiiiiinn Jerneeeiiiiees foeen 532,300 |...oeennnns 532,300 |........... 532,259 |oeeunnnnnn 532,201 [oeeiiiiiiiinns o [ ) AN [ R A 532,300 [oooeeiivininnns [ s s 13,354 . 01/21/2031 . |1.A FE .
Internal Rev Svc Campus Sr Nt Kansas City
..45886%-AA-2 4.549% 09/15/42 ....coiiiiiiiiiiiiiiii e . 06/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 194,701 |........... 194,701 |oeeennnnns 195,382 |..oovvennns ST R RN ({5723 F R ({5723 ) F R LS (V) O R AU NN 3,692 |. 09/15/2042 . [1.E ........
Mobile Airport Authority Sr Nt  3.230%
..607120-FM-9 [ 05/09/39 ...eevvvnniiiiiiiiie i . 05/09/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 39,236 |oeeunnnnnnn 39,236 [ooeeeenne 39,872 |..ocevvnnnns 39,774 |oovvviiiiiiiii v (G52 U E (G52 U E it U R R R 634 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt Ser B1
..607120-FN-7 3.180% 05/09/39 .....evvviiiiiiiiiiiiiiiiieeees . 05/09/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i 73,189 [ 73,189 |....coennens 73,189 [..ooeenennns T 1 R O R R R R, < 11 R R N RN R, 1,164 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Sr Nt  3.230%
..607120-FP-2 [05/09/39 ...cevvvniiiiiiiiiiiiiii s . 05/09/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 45,775 |oeeennnnnns 45,775 |ooovvinnnnns 46,517 |.oovevnennns 46,403 |..oooviiiiiiinn s (7225 1 PO R (7225 1 PO R LTI R R R R 739 |. 05/09/2039 . |1.F ........
Mobile Airport Authority Airbus Americas Proj
..607120-FQ-0 [Ser 1 5.130% 11/09/42 .....coevvvvvnnniiiinnnnn . 05/09/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 303,531 |...ceevenns 303,531 |[........... 303,531 |...ccevenn 1 R O ) R 303,531 [oooevvviiiinnns oo [ s 7,786 |. 11/09/2042 . [1.F ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser B
..73019#-AB-8 [3.000% 09/13/27 ..eevvvriiiiiiiiiiiiiiiiiieeeeens . 05/16/2025 . |Various ........ccceeeervvinnnnnninns fovninenerinniinnnens forniiiiinnns 4,575 |oeeiiinnnne 4,575 [ooeiiiinnnnns 4,575 [ooviiiinnnnns L S R R R R R L3R VE T R ER R AR, 1,441 |. 09/13/2027 . |1.D ........
Post Road Equipment Finance Ser 2024-1A Cl A2
.. 737473-AB-4 [5.590% 11/15/29 ...covvvvnniiiiiiiiiiiiiiiiiie . 06/15/2025 . |Paydomn ...ccvvunniriiiiniiiiiniiinn fenineeeiiiiees feeneeeeens 88,758 |............ 88,758 |oeeuuinns 88,751 |oveennnnnns 88,754 | i L R AN L3 PO A 1Tt R FOR R RN R, 2,100 |. 11/15/2029 . |[1.A FE .
Spirit Air LBASS PTC Ser 2017-1 PTT B
..84850M-AA-5 [3.800% 02/15/26 .....evvvvvirinnniiiiiiiieeeeees . 04/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieens o 1,415,913 [........ 1,415,913 |........ 1,444,189 |........ 1,423,160 |oovvveniiiiiinn Jovvennnn (7,246) |.eevvenneniiiinn ovennnnn (7,246) |.eevvenneniniinn ovennnnn LREX TN I T PR FOPPPPR RN R 38,112 |. 02/15/2026 . |4.B FE
United Airlines LBASS Ser 2019-2 AA PTT
..90932J-AA-0 [2.700% 11/01/33 ..evvriiiiiiiiiiiiiiiie e . 05/01/2025 . | Various 433,958 433,958 |...........433,958 |.... .433,958 |.. . 11/01/2033 . |1.E FE .
..90932K-AA-7 |United Airlines 3rd Lien  3.500% 11/01/29 . |. 05/01/2025 . |Redemption 100.0000 . .... 682,066 681,594 |.......... 681,751 682,066 |.. . 11/01/2029 . |3.A FE .
United Airlines LBASS Ser 2019-2 A PTT
..90932M-AA-3 [2.900% 11/01/29 ..oeeeeieeiiiiee e . 05/01/2025 . | Redemption 100.0000 .....c. feeeeeeeemniiiiieeenn foeeeennnn 256,000 ... 256,000 |..eeeennnns 256,000 |.eeennnnnns 256,000 |eveeueeeeennnn Joennieeeeennns e e e e 256,000 . 11/01/2029 . |2.B FE
United Airlines LBASS Ser 2016-2 B PTT
..90933J-AA-9 [83.650% 04/07/27 eeveeeeeeeeeaeeeeeeeeee e . 04/07/2025 . |Various ......cceeeueeeeeemmnnanneees forneeeeeemmnnnneees foeeeeenn 770,833 oeeiiiiiis 770,833 |eeeeennnns 770,833 |oeeeennnnns 770,833 |eveeeeeeeeenne Joemnieeeeennie Jeeenieeeeenenee Joeeeeeeenies o e VE(VIR: X< T FUUUPUR FEUURURP FFUPTRRTPRRR TP 14,068 |. 04/07/2027 . |3.B FE
US Govt Ft Collins Tr GSA CTL APHIS Ls
..917418-AA-9 [5.400% 12/15/26 .ooevveeeeeeeeeee e . 06/15/2025 . | Redemption 100.0000 .....c. feeereeeemiiiiiieeeen foeeeenn.. 265,122 |l 265,122 |........... 265,122 |...cceeennn 265,122 [ooeeeiiiiiiiieee foeeeemiiieees e e e s 265,122 [eoeeeeeeniiieee foeeeeee e et 5,969 |. 12/15/2026 . [1.A ........
Wiheels Fleet Lease Funding LLC ABS Ser 2024-
..96328G-BM-8 [ 1A CI A1 5.490% 02/18/39 .....evvvvrrrnnnnnns . 06/18/2025 . |Paydomn .cevvueeeeeenniieeeeennn fereeeeeeeeniineeees foeeeeenn 758,976 | 758,976 |.eeeennnnnn 758,922 |..ccevnnnnn 758,938 [..ooevveiiiiinee ot L PO FOUPPN L PO IR 758,946 |.eeevrniieiienn eeeennieees 30 |oeeeeeeees 30 |oeeeennns 17,004 |. 02/18/2039 . [1.A FE ....
Air Canada LBASS EETC Ser 2020-2B  9.000%
..00909U-AA=3 [ 10/01/25 ....eiieeeeieee e . 04/01/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 38,041 f............ 38,041 |............ 42,368 |............ 39,222 foeeeieeiiiieee [ (1,181) [ o (1,181) feeeieeiiieeee o 38,041 |eeeeiiiiiiiins Jeeeenieeeeeene e s 1,712 |. 10/01/2025 . |2.A FE ....
British Air 20-1 A PTT 1st Lien 4.250%
L 11044M-AA=4 [ 11/15/32 1errneieieieie e . 05/15/2025 . | Redemption 100.0000 ....ooe fooriiiiiiniiiieienn foeeeennnn 29,210 |oeeeeennnns 29,210 f.ieeennnnns 28,042 [..ooennnnnns 28,254 oo [ 956 [eeerrnniiiraeee eeeennnnnns 956 [ieerrnniriaene eeeeennnnnns 29,210 fooiiiiiiiiine foeeeiii L 621 |. 11/15/2032 . |1.F FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 9,470,475 9,470,475 9,421,732 9,472,333 (2,704) (2,704) 9,469,627 848 848 234,247 XXX XXX
Sunrun Residential Solar Lease PPA Pvt ABS
..86774A-AA-8 [ (Blackstone)  6.170% 01/30/60 ........ccceennn . 04/30/2025 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiiiiiinn e 205,573 |..eeeennnns 205,578 [........... 204,001 Jooeeeniiiiiniiinns foeieeieiiiiiiies feeeeeeees 1,573 |oveeiiiiieinies oenninnnns 1,573 |oeneiiieinins foeeeeeees 205,573 [-ooiiieiiiiinne [ e 1,127 |. 01/30/2060 . |[1.E PL ....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 205,573 205,573 204,001 1,573 1,573 205,573 1,127 XXX XXX
FW Energy Asset Issuer LLC Class A 7.151%
..302704-AA-9 [ 08/25/44 ....oeeieieii e . 06/25/2025 . |Paydomn .eevvueneeeeennieeeeeennnn Jorneeeeeeenieeees feeeeeeens 253,570 |.eeeennnnns 253,570 |........... 253,570 |...cevnnnnn 253,570 [oeeveeeniiiieee foeeeemniieiees e e e s 253,570 [ooeeeeeenniieee foeeeeeeii e e 7,509 |. 08/25/2044 . |1.F PL ....
FW Energy Asset Issuer LLC Class B 8.106%
..302704-AB-7 [08/25/44 ... oeriuiiiiiiiiiie e . 06/25/2025 . |Paydomn .eeevveueieeeinniiinierennns Jonnneeeeennnnnnaes foaneeeeees 94,855 |........... 94,855 |............ 94,855 |............ 94,855 |...oiiiiiiiians oo feeeiii e e 94,855 [...oooveniiiiiee fooriiiiii L s 3,194 |. 08/25/2044 . [2.B PL ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 | 11/30/44 ..ooooviiiiiiiii . 05/30/2025 . |Paydoun ..........coeeiiiiiiiiiinnnns fennininiiiiiiiiiins foiiiin, 83,791 [oeennnn. 83,791 [nnnne 83,791 |............ 83,791 oo s e e o L LA O O S N 2,524 |. 11/30/2044 . |1.G PL ....
TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 | 11/30/44 ..ooovvveiiiiiiiiiiiiiiiiiii . 06/30/2025 . |Paydown .......ooeeiiiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foiiinn, 34,37 | 3437 [ A7 oo 337 | e e foveciiiiiiins fovviiiiiiiiiiins o .37 e Lo e eviiiieeens 1,346 | 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) 466,533 466,533 466,533 466,533 466,533 14,573 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 503,818,606 503,924, 136 503, 174,726 492,229,345 11,607 445,268 3 456,872 503,633,764 184,850 184,850 15,527, 125 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 503,818,606 503,924, 136 503, 174,726 492,229,345 11,607 445,268 3 456,872 503,633,764 184,850 184,850 15,527, 125 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 503,818,606 503,924, 136 503, 174,726 492,229,345 11,607 445,268 3 456,872 503,633,764 184,850 184,850 15,527, 125 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,447,739, 109 1,453,526, 782 1,461,624,960 1,374,894,917 11,886 554,301 3 566, 184 394,687 1,454,706, 134 (242,948) | (7,331,839)| (7,574,787) 44,188,893 XXX XXX
..23281#-12-4 | Cyprium Parallel Invs V LP Pfrd Units ........ . 04/29/2025 . | Redemption 100.0520 ....... [eeeeeeee 6,891.000 |......... (S22 O R 689,054 |........ 1,008,210 |...... (319,156) |.oooeeeeeiiiiees e e (319,156) |.oooeeeeeeeinens oo 689,054 |....ooooeiiiiins | 1< N O 3 1.GPL ..
Cemex SAB de CV Sub Nt Fix to Float 9.125%
.. 151290-CB-7 |Perpet. .oooovviiiiiiiiiiiii . 04/10/2025 . | Call 101.0000 .......oevveeee ...2,277,000.000 |....... 2,299,770 [oeeeniiii fonine 2,336,007 |........ 1,107,432 |............ 616 |........ (2,718) [euveeeeeiiiiinns oo (2,102) |eeeeeiiiiiiiies v 2,328,009 |...oevveiiinnnnn fornnne (51,000) |....... (51,009) |..ovvvvnnnns 73,752 |eeeeees e 3.BFE ...
Cemex SAB DE CV Nt Fix to Float 5.125%
.. P22531-Js-9 . |- 06/05/2025 . |Direct ... ...1,065,000.000 |....... 1,054,350 968,223 |........ 1,046,043 |....... (80,490) R << ) 1 IR N (80,876) [.....evvnnnnneee 965,167 |.oooeeeiiiiiiins e 89,183 |........ 89,183
r Nt
. 000000-00-0 |4.000% Perpet. ......cooovvviiiiiiiiiiiiiiiii, . 04/28/2025 . |Direct .ooooveeiiiiiiiiiiiiiiis ...1,650,000.000 |...... 1,573,688 |ooeveviiiiiiiiiiiins feveeens 1,466,246 |........ 1,672,244 |...... (105,998) [.ooooveeiiiieees oo e (105,998) |..cooevveeinnnns foeeeeens 1,466,246 |........ccoeeees |eens 107,442 |....... 107,442 |............ 47,667 |oveveees e 3.BFE ...
Banco de Credito e Inversiones Jr Sub Nt
..05956N-AF-9 |7.500% Perpet. ......ooooviiiiiiiiiiiiiiiiiiii . 04/15/2025 . |Direct ...ccceeeiiiiiiiiiiiiiiiiinn fones 670,000.000 |......... 647,388 |..oooiiiiiiiiiiiins Joeeiennns 670,000 |........... 657,909 |........ 12,091 |ooveveeiiiiiiene fovniiiiiiiinis o PV} I R RO 670,000 |....ooovvviennns oueenns (22,613) |....... (22,613) ..o 20,731 | e 3.AFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 6,264,608 6,129,530 5,391,838 (492,937) (3,104) (496,041) 6,118,476 123,361 123,361 191,783 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 6,264,608 6,129,530 5,391,838 (492,937) (3,104) (496,041) 6,118,476 123,361 123,361 191,783 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 6,264,608 6,129,530 5,391,838 (492,937) (3,104) (496,041) 6,118,476 123,361 123,361 191,783 XXX XXX
..31340#-00-1 |Federa| Home Loan Bank Cincinnati Com Cl B .. | 06/10/2025 .|Direct J | ....... 76,974.000 |...... 7,697,400 ..o e 7,697,400 |. 7,697,400 [oooeeiiiiiiiens Jooveeeiiiinin o foviiiiiiiiiiies i, .. 7,697,400 ....178,948
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 7,697,400 7,697,400 7,697,400 7,697,400 178,948
5989999997. Total - Common Stocks - Part 4 7,697,400 7,697,400 7,697,400 7,697,400 178,948
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 7,697,400 7,697,400 7,697,400 7,697,400 178,948
5999999999. Total - Preferred and Common Stocks 13,962,008 13,826,930 13,089,238 (492,937) (3,104) (496,041) 13,815,876 123,361 123,361 370,731
6009999999 - Totals 1,461,701,117 1,475,451,890 1,387,984, 155 (481,051) 551,197 3 70,143 394,687 1,468,522,010 (242,948) [ (7,208,478) | (7,451,426) 44,559,624 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 ltem Exposure | Entity (b)
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXTO09 |. 10/01/2024 [. 09/30/2025 |.......... 8,367 |........ 1,472,072]........... 175.94 |.......... 30,037 [oeveneeieinnines foeveiininieiiins feeeees 7,551 | e o A PO A R, [RETONEE)) R A
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 10/01/2024 [. 09/30/2025 |....... 310,120 |...... 54,562,508 |........... 175.94 |...... TA,282 [ e [ 286,887 [..eeeeeenn Joeeennnnn276,330 [ e foee s (570,821 e | et [0 R
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... |Protection Plan ....... N/A coooeeeeo | Index ...l Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 10/01/2024 |. 09/30/2025 |........ 15,818 |........ 2,783,103 ...59,161 R U T
VAGLB: Life Income Equity /

DEC 25 ABGAVL Call .. |Builder .......cccoeeenn. N/A s Index ........ UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 12/11/2024 |. 12/10/2025 |......... 26,452 |........ 9,544,407 |........... 360.82 [.........230,667 |..couurrrrriinn foorriiiiis et 103,224 | eevvveees feeeeeenn 19,850 | [ e (115,33 [ | e [0 R
VAGLB: Life Income Equity /

JUL 25 ABGAVL Call .. |Builder ceveeennn | Index Ll . BFMBT61CT2L1QCEMIKS0 . 07/12/2024 |. 07/10/2025 |......... 22,458 |....... 8,081,087 |....euunn. 359,83 [o1nnn 172,253 | [ s 4,318 |...
VAGLB: Life Income Equity /

AUG 25 ABGAVL Call .. |Builder ......ccccoeenns N/A s Index ........ UBS AG ..oovvnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 09/26/2024 |. 08/11/2025 |.......... 4,477 |........ 1,588,203 ........... 30471 e 47,909 [oeeeniiiiiiies o [ 6,236 | eevnnnenn feeneeiennn 1,534 | [ [ (27,529)] e e ] [0 R
VAGLB: Life Income Equity /
SEP 25 ABGAVL Call .. |Builder - .| Index ........ . BFMBT61CT2L1QCEMIKS0 . 09/26/2024 |. 09/10/2025 |.... e 486,562 . cuunn 368,56 [ounne 12,159 | e 2,502 | ceeiieees o386 | [ [ (8,379)] e e ] 03 .
DEC 25 |IP S&P 5% VAGLB: In Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/02/2025 |. 12/31/2025 |......... 26,263 |........ 4,641,240 |........... 176.72 [ Jevins 103,477 [ooeeiiviiiieeiees | B2, 747 | e [eeeeee 33,250 o o e (80,7800 [ | e [0 R
DEC 25 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/02/2025 |. 12/31/2025 |....... 369,359 |...... 65,273,131 |........... LEC T R I 1,484,823 [ceveniiiiiininns |oeeinnns 756,888 [ ..eeeeeenn |oeennnnn 867,619 [ i foee s (727,936)) e e | e [0 R
DEC 25 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/02/2025 |. 12/31/2025 |......... 19,457 |........ 3,438,406 |........... LEC T R 78,995 |evveeiiiiiinn [ 40,267 [.evneeeeen [ 24,833 | [ o (38,727 [ ] [0 R
VAGLB: Life Income Equity /

JAN 26 ABGAVL Call .. |Builder ......ccccoeenn. N/A s Index ........ UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 | 01/13/2025 |. 01/12/2026 |......... 11,930 |........ 4,215,215 .ccvuennnns 303.34 | [ (SR (72 F RN 49,160 [.ovnneeenen [oreeennnn 30,939 fui i [ e (42,101 [ ] [0 R
VAGLB: Life Income Equity /

JAN 26 SSLIBI Index . |Builder .......ccccceeen. N/A s Index ........ Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 01/13/2025 |. 01/12/2026 |......... 27,819 [........ 4,987,995 |.....unnneen 1793 [ s L RLCTRCICK ) R AP, 62,963 | ..evvvnnn feeeennn 53,782 | e | (83,800 [ | s [0 R
VAGLB: Life Income Equity /

JAN 26 ABGAVL Call .. |Builder ......cccceeeenn. N/A s Index ........ UBS AG ..oovvennnnnnns BFM8TB1CT2L1QCEMIKS0  |. 02/12/2025 |. 01/12/2026 |.......... 1,567 |.......... 550,193 )....eunnnns KR RN LT A LT R A 8,057 [auneeeeenn e 4,088 [ i [t (5,86 e | e [0 R
VAGLB: Life Income Equity /

FEB 26 ABGAVL Call .. |Builder .......cccceeeen. N/A s Index ........ UBS AG ..oovvnnnnnnns BFM8TE1CT2L1QCEMIKS0  |. 02/12/2025 |. 02/10/2026 |......... 10,484 ........ 3,746,479 )...cuunn... T RN 76,009 [onivvienninnnns Jovvninnns A7,164 [.eneeeeee i 19,096 [ [ oo (28,846 [ | e [0 R
VAGLB: Life Income Equity /
MAR 26 ABGAVL Call .. |Builder .......cccceeen. N/A s Index ........ UBS AG ..oovvennnnnnns BFM8TE1CT2L1QCEMIKS0  |. 03/12/2025 |. 03/10/2026 |......... 10,525 |........ 3,692,380 |........... IO I P RN 76,729 [coeiiviiiinenns | 53,562 | .evevrnnn feneeen 82,453 | e e (28,188 [ | e [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiinns 4PQUHN3JPFGFNF3BB653  |. 04/01/2025 |. 03/31/2026 |......... 26,157 |........ 4,529,3%........... VAT ) R A, 100,444 [...oovviniieneies s FEINLE N P 82,432 | [ | [ZZE1) | AR IR (R, [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiinns 4PQUHN3JPFGFNF3BB653  |. 04/01/2025 |. 03/31/2026 |....... 431,206 |...... 74,667,626 |........... LA T ) R A 1,660,143 [..oovvveiieeeees Jevnee 1,251,986 [..ccoeeeens o 1,358,897 [ceeiiviiieees | [ (408, 157)[...eeevvvvnnnees Joevvnieeeeeiinnn [ eeviis [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...ooeeiiins 4PQUHN3JPFGFNF3BB653  |. 04/01/2025 |. 03/31/2026 |......... 22,756 |........ 3,940,495 ........... LA T ) AR 88,295 |.oeveniiiiiiii oo 66,587 [..eueeeeens o AT A U U R TN (A 1{0/<)) R AR TN [0 R
VAGLB: Life Income Equity /

APR 26 ABGAVL Call .. |Builder ......ccccoeenn. N/A s Index ........ UBS AG ..oovvennnnnnns BFM8TE1CT2L1QCEMIKS0  |. 04/14/2025 |. 04/10/2026 |.......... 9,157 |uuennnn 3,099,044 1........... X1 7 RN FETRC ) PO RN 59,335 .coeeiiiiin | (U0 CIU N R AR RPN [QESTRCTL)) FO RPN [ [0 R
VAGLB: Life Income Equity /

APR 26 SSLIBI Index . |Builder .......ccccceen. N/A s Index ........ Citibank NA ........ ES70DZWZ7FF32TWEFA7E | 04/14/2025 |. 04/10/2026 |.......... 7,161 |........ 1,245,986 [........cceen LEC3 P RPN 31,508 [ i 24,907 | eoveeiiinn [ 7,283 | oo s [(HCIAD) R AR SN [0 R
VAGLB: Life Income Equity /

MAY 26 ABGAVL Call .. |Builder .......ccccceen. N/A s Index ........ UBS AG ..oovvennnnnnns BFM8TB1CT2L1QCEMIKS0  |. 05/14/2025 |. 05/11/2026 |.......... 3,205 |....... 1,112,567 |..ccvveennns FCZ Y/ I PO RN 16,283 [.oevveeiieiieins [ 14,202 [ceveeeeees o LA (C U (P R (051D R AR TN [0 R
VAGLB: Life Income Equity /

MAY 26 SSLIBI Index . |Builder .......cccccee... N/A s Index ........ Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 05/13/2025 |. 05/11/2026 |......... 15,488 |........ 2,733,083 )........... LT AR 63,657 [cooviiviiiiininns s 55,523 [.oeeeeiiis | 59,584 |.oovveiiiiiiiin oo s (£ <) AR EUN (Y [0 R
VAGLB: Life Income Equity /

JUN 26 ABGAVL Call .. |Builder ......ccccoeenn. N/A s Index ........ UBS AG ..ovvvnnnnnnns BFM8TE1CT2L1QCEMIKS0 |. 06/12/2025 |. 06/10/2026 |.......... 1,960 [.......... 668,810]........... 32,93 | [ 16,148 |.ooveieiieiiiies o 15,474 | o L (CPCIeiC N R AR RN [(-74:)) S RN [N [0 R
VAGLB: Life Income Equity /

JUN 26 SSLIBI Index . |Builder .......ccccc.c... N/A Lot Index ........ Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 06/12/2025 |. 06/10/2026 |.......... 9,557 |........ 1,693,649]........... 7722 | | 37,845 |.ouveeiiiiiiii [ 36,365 | ..eeeennnes foeeeeen e 34,139 | e | (1,480)]cevvvvennniiins foieiiiiiinnnns
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 1,603,422 4,131,169 3,096,527 | XXX 2,775,999 (2,311,536) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 1,603,422 4,131,169 3,096,527 | XXX 2,775,999 (2,311,536) 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 1,693,422 4,131,169 3,096,527 | XXX 2,775,999 (2,311,536) XXX XXX
0449999999. Total Purchased Options - Put Options 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)
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 1,693,422 4,131,169 3,096,527 | XXX 2,775,999 (2,311,536) XXX XXX
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 10/01/2024 |. 09/30/2025 |.........covvvve founnnivrrvimnnnnnns fooveiinnnns I R O [ O O A R R NN (RN [0 R
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 10/01/2024 |. 09/30/2025 |.........cevvvve [ounnnviviimnnnnnns fooveiinnnns 195.29 |oevvvniiiiiiinnn oo i f e e [ R N R AR RN (R, [0 R
SEP 25 |IP S&P 5% VAGLB: Individual Equity / Wells Fargo
Control Spre .......... Protection Plan ....... N/A s Index ........ Securities LLC .... KBIHIDSPRFMYMCUFXT09 |. 10/01/2024 |. 09/30/2025 |.........cevvvve [ounnnnvrnvinnnnnnns fooveiinnnns 201,45 |oeeeiiiieiinn fooreii [ e e [ e [ e [ [ | [0 R
DEC 25 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/02/2025 . 12/31/2025 |..evvvvvnivvinnn fooeiiiiiiiiiiiiiis v 194.39 |oovvveiniiivinnnn [ e [ [ [ (70 S FEPORRRR RN R RN 03
DEC 25 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/02/2025 . 12/31/2025 |..evvvvnnivvinnn fooeeiiiiiiiiiiiiis v 197,98 [oeneiiiiiiiienes foerrrineneeeiees oo e [ (<)) SR RO RN RN RN [ [0 R
DEC 25 |IP S&P 5% VAGLB: Individual Equity /
Control Spre .......... Protection Plan ....... N/A s Index ........ BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 01/02/2025 . 12/31/2025 |..evvvvvnivvinnn fooeiiiiiiiiiiiiiis v 07 I R R R PO N R ) R Rl IR [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...oeeeiiins 4PQUHN3JPFGFNF3BB653 | 04/01/2025 |. 03/31/2026 |....evvvnvvvvenn fooveriiiiiiiiiiiis Jovviiinnns 190,48 [oeveniiiiiiinns foevrnineeeeninns [ e [ (1773 S FOPRRR RN R KRR (PR [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A s Index ........ Intern ...oeeeiiins 4PQUHN3JPFGFNF3BB653  |. 04/01/2025 |. 03/31/2026 |....evvnnvvvvnnn fooveiiiiiiiiiiiiis v 193,94 | [ e e [ [ [RSTC15KC)) R FOPPRPOR KU R KU R [0 R
MAR 26 | IP S&P 5% VAGLB: Individual Equity / Morgan Stanley & Co
Control Spre .......... Protection Plan ....... N/A Lot Index ........ Intern ..oooeeiiinns 4PQUHN3JPFGFNF3BB653  |. 04/01/2025 |. 03/31/2026 |......eevvvvvne fooevviiiiininiiins Jovvinnnnnnnnes 200 |eeeeiniiiiin fooi e L e [ (26)f- v v foiiins e i [ i 03 i
0509999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants XXX (6,992) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX (6,992) 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 (6,992) 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 (6,992) XXX XXX
Pay Floating USD
Receive Fixed USD
Interest Rate
Swap ..
... |Surplus Note Bank of
. |Hedge. ... Interest Montreal........... NQoeHPCNCCUBTUTQYE®S..( | | | [ 4.08 USD
P 1) (- T et eereiseiiiiers eesseeeeeesesssseesessesess . 10/09/2024 |. 10/15/2025 |......eeuvvvvven Jounnns 50,000,000 [(TSFR3M)..  Jeeeervrrvrennnnns foorernnnnninnnenns foviennns (58,334).ccvvveniiiiinnnn feviieenn [ (28,041)].eeiievninnnes Jovvnnnenniiinnens fooiiiis o e 135,358
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (58,334) XXX (23,041) 135,358 | XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.84 USD (4.48
Currency Swap ......... Bond .....ocooiiiiiiiinns D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 ). 03/13/2013 |. 04/17/2028 |.....evvueeeeeen fovnnns 20,840,000 fGBP)  fiiiiiiiieeeeeeees foeneeeeeeniinnees foeennnns 105,415 |...... 2,376,000 f...oooeiies fornns 2,839,060 |....ooeeeeennines foees (2,432,000)]-- e eeeeemmmenee Joerrrnnnnreeennnn forneeeens 249,659 | .......... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.89 USD (4.51
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/10/2014 |. 06/15/2029 |.....eevvveeecns |onnne 15,093,000 [GBP)  feeeeeeiieieee [ [ 90,963 |...... 2,734,200 [..oooovunns fennnns 3,128,707 | [ (1,094,400)].....ceeeeeenens o foieees 150,205 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign JPlorgan Chase & Co .4.55 USD (6.28
Currency Swap ......... Bond . . |Currency .... |.... ... THGBGLXDRUGQFUS7RNEQ7 |.06/11/2014 |. 08/14/2029 |.... s 20,636,000 |AUD) .. 9,494 ... 6,157,800 [..cccvvvees |oennne 5,417,982 ... . (864,600)f.... 209,586 -[100 7 QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign
Cross Currency Swap . [Bond ...........cccccee. D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 06/27/2014 |. 06/29/2029 |......evvveeees |onnnne 10,598,694 |..... 5.08 USD () [eeeemvmmmreeeeen foereeimieeeeeees oo (24,960)...... 2,047,503 [ ...ooovunn feunns 2,251,128 [ooeeie [ (1,140,608)]-....cevveeeeees |oeeiieieeeeeis oo 105,987 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .4.57 USD (4.07
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 10/08/2014 |. 12/20/2029 |......eevvveees |oonnne 19,284,000 (GBP)  feeeeeiiiieen e 110,351 |...... 2,805,600 |..eveeeees founee 3,393,544 | | (1,459,200)f....cceeeeinnnnn fornniieeiiiiiins forenn 204,008 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.89 USD (3.43
Currency Swap ......... Bond ..o D-1 s Currency ... [NA ....cccoiiiiiiiis THBGLXDRUGQFUS7RNES7 [ 06/25/2015 |. 09/23/2025 |......eevvveees |oennne 15,750,000 [GBP)  |eeeeeeeeeeiees o e 73,354 |...... 2,018,000 [...cvvvees |ounnne 2,009,278 |..eeveeeeeeeiins [ (1,216,000)]- .. c.eeeeeeeeees Joeeiieeeeeees oo 38,003 ... 100 / QL ......
Pay Fixed DKK Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .3.94 USD (2.35
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency ... [NA ...occoviiiiiinnnns 7THBGLXDRUGQFUS7RNES7  [. 06/09/2015 |. 08/27/2025 |......evvvveeen |onnne 24,858,757 DKK) e [ [ 193,214 |..... (1,209,683 ....ceevvs feeens (1,265,567)|...cvveeeeeiinnns [onnee [ [CIV7(0)) AU RPN RN 49,547 | evveeel 100 /7 QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.98 USD (0.86
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 11/24/2015 |. 12/11/2025 |....eeevveeeees e 8.5, 7TTTICHF) e [ e 351,935 |..... (6,930,099)(.....evves fernes (7,105,093)[....cveeeeeinnns [ouee (3,970,631 [ e 82,421 ...t 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.96 USD (2.05
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 11/24/2015 |. 12/11/2025 |....eevvveeeees |onnne 15,954,000 ER) [ fee 136,430 |..... (1,726,500)] ...cceeenns [evnee (1,772,799)]. e [ (2,149,500)[.....ooevemnnnens foreiieiiiiiiis e 53,471 el 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.43 USD (1.84
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 01/15/2016 |. 03/30/2026 |.... s 49,230,000 [EUR) X ...366,283 |..... (3,811,500)] ..eeeeennn feenee (4,072,228)|... ....(6,448,500)|.... .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.5USD (1.69
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........coveeen |onnne H3,000 ER) e foeeeen e 99,019 [....... (523,560)] ..eeeeeenn fornenns (563,976).....evvveeeeeeenn |oene (1,451,183 o e 52,420 [ .euveeenn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.5 USD (1.69
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 04/13/2016 |. 05/04/2026 |........ooeerrs |onnnne 10,000,000 [EUR)  feeeeieiieeeeee [ [ 86,760 |....... (458,740) ..vvvveeeen | (494,152)[..eeeeeciias [ (1,271,517 e oo 45,930 [ ..eeeennn 100 / QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.34 USD (2.52
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eevveeen |onnnne 25,000,000 [SEK)  feeeeeeeeiiee e 141,601 |...... 2,665,502 [.....ccnn fenns 2,317,440 | [ (3,253,541 [ [ 143,793 | oo 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign . 3.34 USD (2.52
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 09/08/2016 |. 10/26/2026 |.......eereeeenn |onnnne 25,000,000 [SEK)  feeeeeeeeeeeee o e 141,691 |...... 2,665,592 [.....oonn feunnns 2,317,440 | [ (3,253,541 ). [ [ 143,793 | .oeennne 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/05/2016 |. 10/27/2027 |...cevvvvvneean |oenene 25,166,250 [ELR)  [eeeiiieeeeeen [ [ 229,869 |..... (1,354,500)( ....cnevvs fennnn (1,209,307)].cevveeeeeinnns fonnee [ 3722300) U I TN 191,909 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.22 USD (1.31
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 10/05/2016 |. 10/27/2027 |..cceeeeeveaenas feeennne 8,388,750 EUR) [ o e 76,623 |....... (451,500)] «.evvveeees |ooneee (403,102)- . ceveeeeeeeens |oeene (1,074,750)- e foeeieeececes oo 63,970 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.72 USD (2.91
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/19/2016 |. 11/10/2031 |...ccevvveneees |oennne 14,760,000 GBP) | forreeeeeeiiens feee 38,467 |..... (1,718,400)) ... (808,605)[.......ccuvveerns feunnn (1,459,200)f.....coveeennnnn forneineeiiiiiens foieens 186,221 -[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.76 USD (3.02
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 11/01/2016 |. 05/18/2027 |......eevveeeces |onnne 21,9%,000 [BBP) e [ [ 42,697 |..... (2,721,600)] ..eeeeeennn fennen (2,363, 144))...cciieeeeas e (2,188,800)]-....ceveeeeeeen Joeeiieiee e oo 150,885 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America NA
Cross Currency Swap . [Bond .............cc.... D-1 i CUrrency ... [.eeveeeeeeeeiiennennn. BATYDEBBGKMZO031MB27 [ 11/01/2016 |. 12/31/2029 |....ovvvvveeinn |oennnnd 6,218,390 |..... AATUSD () [oeeeeiriieeeeiis oo o (113,762)f....... (754,575)] vvveeeeans |onnee (1,102,602)-..vvveeeeeenns foennns (B17,472).cceeeiieeee e e 66,006 | .......... 100 / QL ......
Pay Floating GBP
Receive Fixed USD Foreign Currency AFS Foreign Bank of America NA
Cross Currency Swap . [Bond ..................... D-1 .o Currency ... fecceeeiiiiiiinnnenn. B4TYDEB6GKMZ0031MB27 _|. 11/01/2016 |. 12/31/2029 |.......eecennee |nnnens 6,218,390..... 41 USD () | | o (113,762)|........ (754,575)] .vveeeeen e (1,102,602)-...ceveeeeeeeies o (617,472)..cccieeee o s 66,006 ] .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 12 13 14 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 01 | 4.32 USD
Cross Currency Swap . [Bond ...........ccccc... Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eevveeecns |oenne 17,991,100 [(EUROOBM)  [oeeeeeeeeeeeiies oo o (438 (2,046,800) (2,436,100).....ceeeeeenens foreeeeeeieiiiens foieies 168,456 | .......... 100 / QL ......
Pay Floating EUR
Receive Fixed USD Foreign Currency AFS Foreign | 0 0] | 4.32 USD
Cross Currency Swap . |Bond . . |Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 11/18/2016 |. 12/31/2028 |......eeevveeenn |onne 31,219,850 |(EUR00BM) . (759)).....(3,551,800) ... ....(4,227,350)|.... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ..o Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 06/07/2017 |. 06/27/2027 |....eevvvveeees |onnne 13,515,600 EUR)  feeeeeeeee e 131,236 (628,800)| (1,719,600)]- .. foeeiiieeeeees oo 95,373 [ vveeennn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.95 USD (1.96
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  [. 06/07/2017 |. 06/27/2027 |...ccevvvveeenn |oennne 13,615,600 ER) [ fe 131,236 (628,800)| (G AT NCIV0)) U RPN N 95,373 [ vveeeens 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....eveeveaeees e 13,280,000 GBP)  |eeeeeeeeiiees oo e 67,550 (452,000) (1,216,000)]-...eeveeeeeeeis Joeieeeeeeeies o 101,507 | oo 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |....evvvvvveees |oennne 29,216,000 [BBP) | | 148,610 (994,400) (2,675,200)f....cceeeeennnnns fornneineiiiiinns foeeees 223,315 ... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.03 USD (2.96
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/04/2017 |. 10/31/2027 |..eeeeeeeaeees feennne 6,640,000 GBP) | e e 33,775 (226,000) (608,000)]....ceeeeeeeeenen ferremreeeeeiiinns foiieeees 50,754 | .evveennnn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.89 USD (1.81
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Barclays Bank PLC ~ GSGSEF7VJPSI70UKS573 . 10/18/2017 |. 10/30/2027 |....evvvvveeen |onnne 29,440,000 [ER) e [ [ 304,417 |......... (27,500); (3,582,500).....cceeeeumnnns fornenieeiiiiinns foieees 224,89 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.9 USD (2.69
Currency Swap .. . |Bond . . |Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/27/2017 |. 11/15/2082 |.....evvveeeeens |oenne 47,131,200 [6BP) X ...258,605 (2,304,000) ....(4,377,600)|.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E5S70DZWZ7FF32TWEFAT6  [. 01/25/2018 |. 03/14/2082 |....ccvvvvveeees [oeennne 7,140,000 6BP) | feeireeeeeeins [ 54,239 |......... 274,000 (608,000)].....ceeeeeeunnns forrreneeeiiiiinns foviieens 9,473 [ vl 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.23 USD (2.83
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFA76  [. 01/25/2018 |. 03/14/2032 |.....eeeeveeeees [oennne 7,140,000 GBP) e e e 54,239 |......... 274,000 (608,000)]....cveeeeeeeenen forvemeeeeeeiinns fonieeees R,473 | v 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.28 USD (4.42
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2028 |.....eevvvveeen |onnne 20,638,800 JAUD) e foee e 42,637 |...... 2,212,000 (1,100,400))..ccvevvveeeeeinn foeeiiieiieeeeis oo 186,251 .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 06/27/2018 |. 10/01/2030 |...ceevvveeeees [oenne 7,371,000 [AD) | e e 12,947 790,000 (393,000)]- . ceveeeeeees Joeeiieeee e oo 84,506 | .......... 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...ccvvvvveeeen |onnne 11,056,500 [AD) e foreeen e 19,421 1...... 1,185,000 [(EICICIV0)) AU KON RSN 126,759 .......... 100 /7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.36 USD (4.58
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 06/27/2018 |. 10/01/2030 |...eevveeeericn | 5,159,700 JAUD)  feeeeeeeieiees oo [ 9,063 |......... 553,000 (275,900)- e e [ 59,154 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .4.27 USD (1.82
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [.07/12/2018 |. 10/12/2028 |........ceeeves |onnne 16,342,200 ER) [ fe e 196, 159 (159,600)] ... (2,008,200)....cevvveeeeennn foeeiiiiineeeins foeines 148,158 -[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICINW [PCSBA4S074  [. 08/08/2018 |. 11/07/2028 |....eeeveveeeeas [oennnne 7,720,200 16BP) [ e e 50,903 (519,000) (729,600)...cceeeieeees fereeeiiiiieeees [ 70,745 .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.24 USD (2.75
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Scotland ............ RR3QM ICII IPCSBA4S074  [. 08/08/2018 |. 11/07/2028 |....cevvvvveeees [oennne 5,146,800 16BP) [ [ e 33,935 (346,000) (486,400)[....cceenvvieeens [ [ 47,164 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of . 4.24 USD (2.75
Currency Swap ......... Bond .....cooeeeeiiiinns Currency .... [Scotland ............ RR3QM I CIH [PCSBA4S074 . 08/08/2018 |. 11/07/2028 |.......eeeeeenn. |...... 25,734,000(GBP) | |, 169,677 (1,730,000) (2,432,000)]...cccceeeiiiinns o o 235,818 | ....co... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 10/02/2018 |. 02/05/2039 |....ceeevveeeees foennne 7,196,000 [AD) e o o 6,983 [........ 615,000 [....coouvns ferennnne 766,977 [.eeeeeeiiieeees [ (393,000)]- . vveeeeeees Joeeieeeee e oo 12,741 . 100 / QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap .. . |Bond . .|Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76 (. 10/02/2018 |. 02/05/2039 |.... PR O 7,196,000 [AUD) .. 6,953 ........ 615,000 | ... ... 766,977 |... . (393,000)f.... 132,741 -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.54 USD (4.76
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 10/02/2018 |. 02/05/2039 |.....eevvveeeees foennne 7,196,000 [AD) e e e 6,983 [........ 615,000 [....coouvns ferennnne 766,977 [.eeeeeeiiieeees [ (393,000)]- . vveeeeeeen Joeeieeeee e e 132,741 .o 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..4.3USD (0.64
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76  [. 10/11/2018 |. 11/19/2026 |......eooveeicnn |oennnnns 9,095, 281[RY) e | feees 172,642 |...... 2,003,702 |.uvveeeaaan fonnee 2,052,089 [..ovveereeiiiiies forneens (594, 128)[...oeeeeeiiien [ e 53,597 | vveeenn 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 4.3 USD (0.64
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 10/11/2018 |. 11/19/2026 |.......ooeericn |oonnnns 8,904,720 |PY) e e e 168,927 |...... 1,961,722 [ .connneees o 2,009,075 [.eveeeeeeeiiees foreeens (881,675)[..cceeeieeeee oo e 52,474 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.39 USD (2.96
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |.01/10/2029 |.....evvvveeenn |onnne 15,852,000 [GBP)  feeeeeiieiieens e 110,995 |....... (626,400)[ -vvvvveees oo AR :]) IR N (1,459,200)f.....coeeevnnnnns v [ 149,006 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.66 USD (3.21
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 10/11/2018 |. 01/10/2034 |.......eoeeeerns |onnnne 10,568,000 GBP)  |eeeeeeeeeiens oo e 74,690 |....... (417,600 ....ccvve fereannnne 873,023 |- [ (972,800)..ccceeeeeee fereeeeiiieeeee [ 154,389 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.26 USD (2.84
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 10/11/2018 |.01/10/2029 |......evvvveeenn |onnne 18,508,000 BBP)  |eceeeieeeiiins foeireeeeeeins o 128,349 |....... [WALR:1)) IS R 261,100 [oveeeeeeiiiiienns fenens [QI(L7R0[0)) U RPN RN 173,971 .t 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QM IV [PCSBA4S074 . 10/24/2018 |. 01/24/2029 |.... s 17,106,000 [EUR) X ...215,672 |....... (574,500)] ... e (2,149,500)) e e e 161,663 .[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.18 USD (1.61
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Scotland ............ RR3QW ICINW IPCSBA4S074  [. 10/24/2018 |. 01/24/2029 |....cevvvvveeees [oeennne 5,702,000 ER) [ foee e 71,891 |....... (191,500)] «vvvveeee | 9,651 | [ (716,500)[...ceeeeveeeees [ e 53,888 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.17 USD (2.79
Currency Swap ......... Bond ..o D-1 s Currency .... |Canada ............... ES7IP3USRHIGC71XBUTT  [. 02/15/2019 |. 03/19/2031 |.....eevveeees |onnne 19,227,000 [GBP) [ e e 114,569 |..... (1,371,000)] .cvvvvveee Joernees P23 T B 1 OO (1,824,000)]-..eeveeeeeees Joeeiieeeeeees oo 229,932 .ooeeeens 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 [. 11/07/2019 |. 11/15/2029 |....cevvvveeees |oennne 14,990,386 |PY) [ e 189,199 |...... 3,622,963 [.....ccnu fnns 3,288,193 |...vveeeeiiiiies [ (952,347 ). o [l 156,877 | ..o 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .2.85 USD (0.42
Currency Swap ......... Bond ..o D-1 s Currency .... |Capital Service ... 17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2029 |....eevvveeeeens |onnne 14,990,386 |PY) [ e 189,199 |...... 3,622,963 [.....couns ferenns 3,288,193 |...oeeeeeiiiies [ (952,347 ). [ el 156,877 | .ooovnne 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign Morgan Stanley .3.07 USD (0.56
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Capital Service ... [17331LVCZKQKX5T7XV54 |. 11/07/2019 |. 11/15/2084 |....ccevvveees |oennne 29,980,773 |PY) e [ [ 395,376 |...... 7,245,926 [..oooennns fnnns 6,199,971 |.cevveeeeeiiin [ (1,904,694)].....cooeeiinnnns forneiieeiiiiinns [ 459,195 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573  |[. 11/27/2019 |. 12/04/2029 |.....eevvveeecns |onnnne 13,745,000 EUR)  feeeeeee e 137,941 |....... (988,750)] «.vvvveeees |oenenen (650,863)....cccceerieeaes ferns (1,791,250 .o o feiis 144,696 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 . 11/27/2019 |. 12/04/2029 |....ccevvevveees |ovnnne 8,247,000 ER) [ foee e 82,765 |....... (593,250)) ... (390,518))...uvvvieeeeeins |oene [QNUCIEN)) R R R 86,818 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.03 USD (2.87
Currency Swap ......... Bond ..o D-1 s Currency .... |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 . 11/27/2019 |. 12/04/2029 |...ccevvevreces fenennne 5,498,000 EUR) [ e e 55,176 |....... (395,500)] ..ceveeenn founnns (260,345). ... o (716,500)..cceeeeeees [ [ 57,879 ..o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ...ociiiiiiiiis D-1 i Currency .... |Scotland ............ RR3QW ICIHN IPCSBA4S074  [. 12/10/2019 |. 12/19/2031 |...eevveeeeees |onnne 14,951,250 ER) | e [ 142,674 |....... (961,200)] c.vvvveeaes |onene [RIUNCT:)) I (1,984,550 [ e 190,210 | ......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond .....cooeeeeiiiinns D-1 .o Currency .... [Scotland ............ RR3QM [CI [PCSBA4S074 . 12/10/2019 |. 12/19/2031 |.....ceeeeeen. |oeeene 7,198,750 ER) | e e 68,695 |....... (462,800)] ..evveeees |nnveee (173,645) . o (931,450). .. | |, 91,583 .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 13 14 15 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap ......... Bond ..o Currency .... |Scotland ............ RR3QM ICINW [PCSBA4S074  [. 12/10/2019 |. 12/19/2031 |..eeeeiieaeees [eennnne 1,107,800 [ER) oo e feeees 10,568 |........ (71,200 ........... (143,300)]- . cveeeeeeees Joeeieeeeeeees oo 14,000 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.01 USD (1.97
Currency Swap .. . |Bond . . |Currency .... |Scotland .... RR3QW ICII IPCS8A4S074 [ 12/10/2019 |. 12/19/2031 |..evvvvvieeiin | 4,430,000 [ELR) (284,800)] ... . (573,200)f.... -[100 7 QL ......
Pay Fixed AUD Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.19 USD (3.28
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 02/12/2020 |. 06/16/2040 |.......eeveeeens |onnne 17,535,180 JAUD) [ e e (118 424,580 |........... (1,021,800)] . Joeiieeeee e oo 339,257 | oo 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvvveeen |onne 15,260,700 EUR) | foreeeiens e 98,242 |......... (62,400) ........... (1,862,900))..ccevvvveeeeeiin foeeiiieieeeeens oo 206,682 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2032 |.....eevvveeeans |onnnne 20,543,250 [EUR) e oo e 132,248 |........ (84,000)........... (2,507, 750)..eeeeeeenen o foeeied 278,226 | .eveeennnn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 10/01/2020 |. 10/29/2082 |.....evvvvveeen |onnne 15,260,700 EUR) | forreeeeien e 98,242 |......... (62,400) ........... (1,862,900))..ccevvvveeeeeiin foeeiiieieeeeens oo 206,682 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 02/12/2021 |. 07/23/2031 |.....eevveeees |onnee 16,571,520 ER) [ e 140,509 |......... 423,330 | .eeeennnnee (1,963,210)]-.eeeeeeeiies o foiiid 204,068 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .2.91 USD (1.33
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 [. 12/02/2021 |. 03/02/2034 |........ceeevees |oonnne 20,408,400 [ER)  [eeiieieeeeee [ [ 161,362 (808,200) ........... (2,579,400).....coeeeennnnns v [ 300,578 | .uvveennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.49 USD (1.88
Currency Swap .. . |Bond . . |Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 02/25/2022 |.03/10/2029 |....eevevveeeas |onene 15,708,000 |EUR) X ...120,214 (793,800)] ... ....(2,006,200)|.... .[100 7 QL ......
Pay Fixed NOK Receive
Fixed USD Cross Foreign Currency AFS Foreign .4.13 USD (4.52
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 03/29/2022 |.01/09/2032 |...evvvvveeeicnn |ovnnns 7,540,603 NOK) [ e e 15,463 |...... 1,087,581 ........... (L0 U R RN 96,357 | vveeennn 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |......eeveerenn |oeenen 5,122,951 |PY) e e [ 95,109 [......... 262,852 | ueeennnne (407 A72) .o e [ 79,749 | ..ol 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL {1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [MARKETS LLC ........ 0VEW8S6aX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......eevvveeen [|onnnne 19,759,983 [PY) | e [ 366,850 |...... 1,013,859 | ...eveeeeen (1,570,522)[...cceeeeeiiiees o et 307,601 .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 [ 12/08/2022 |. 03/08/2035 |......eevveeeees [eennnne 7,318,501 | PY) [ e e 135,871 |......... 375,503 | .eeeennnee (881,675)[..cceeeeiieeee feeeeiiiiieeeees [ 13,926 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPITAL {1 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |[MARKETS LLC ........ 0VEW8S6aX2D1J857QP30 [ 12/08/2022 |. 03/08/2035 |......eevvevecnn |oenniee 512,951[RY) e e [ 95,109 |......... 262,852 |...c..en. (407 A72) .o [ e 79,749 | eeeeeel 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |......eeveereen |oeuennn 5,854,801 1PY) |t 108,696 |......... 300,403 |........... (465,340)]-...eeeeeeeeees oo oo 91,141 ... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPOTAL - f 0 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |[MARKETS LLC ........ 0VEW8S6aX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......eeevveeenn |onnnne 12,075,527 |JPY) e e 224,186 |......... 619,580 | ... [CeTLCK)) AU KON RSN 187,979 -[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |......eevveveen |oeunen 9,514,052 [PY) | e e 176,632 |......... 488,154 | ........... (756,177 e [ [ 148,104 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZ™Ho cAPPTAL - 0 1 | 5.67 USD (2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [MARKETS LLC ........ 0VEW8SEaX2D1J857GP30 [ 12/08/2022 |. 03/08/2035 |......eevvevenn |oennnee 512,951[RY) e e [ 95,109 |......... 262,852 | ... (407 A72).eeeeeeiieeees [ [ 79,749 | eeeeees 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZuHo cAPITAL {1 | 5.67 USD (2
Currency Swap ......... Bond .....cooeeeeiiiinns Currency .... [MARKETS LLC ........ 0V6W8S60X2D1J857QP30 . 12/08/2022 |. 03/08/2035 |.......ecceeene |onneveee 5,122,951 |PY) i | |, 95,109 |......... 262,852 |........... (407, 472)].eeeeee [ e 79,749 | .......... 100 / QL ......
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1 2 4 6 7 8 9 10 11 13 14 18 19 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) Year Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.54 USD (5.48
Currency Swap ......... Bond ..o Currency ... 1VUV7VOFKUOQSJ21A208  |. 12/21/2022 |. 01/04/2082 |....ceeevveeees feuees 26,462,500 [ER)  feeeeeeieeeeee [ [ 62,722 (3,005,000) (3,582,500)]....cceeeeeeennns foreeeeeeieiiiiens foieees 3B7,7% | .o 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.54 USD (5.48
Currency Swap .. . |Bond . . |Currency ... 1VUV7VOFKU0QSJ21A208  |. 12/21/2022 |. 01/04/2032 |......ccevvvvee funns 10,585,000 [EUR) .25,089 (1,202,000) ... ....(1,433,000)|.... 135,118 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.22 USD (4.22
Currency Swap ......... Bond ..o Currency ... ROMUNSFPUBMPROBKSP83 [ 02/16/2023 |. 05/18/2033 |......eeeveeeenn [onnne 19,211,400 ER) [ e [ 61,040 (2,005,200) (2,579,400).....ceeeeeenens o feeeid 269,776 | ..o 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.49 USD (5.57
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... 0VEW8S6aX2D1J857GP30  [. 03/15/2023 |. 03/31/2040 |....evvvvveeenn |oennne 22,098,254 [6BP)  |eeeeeeeeiins foeireeeeeein o (65,873)f.....(3,053,277) (2,201,188 o [ 424,517 | ... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ..o Currency .... E570DZWZ7FF32TWEFATE  [. 06/30/2023 |.07/11/2033 |....eevvvveeees |onene 13,816,926 |PY) [ e 293,860 (69,070), (1,163,350)....eeeeeeiie [ foieies 195,835 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |...cvvvveeeeees |oenene 13,816,926 |PY) [ e 293,860 (69,070), (1,163,350)]....ceeeeeennnnns forneeeieiiiiinns foeeens 195,835 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.62 USD (1.37
Currency Swap ......... Bond ..o Currency ... E570DZWZ7FF32TWEFATE  [. 06/30/2023 |. 07/11/2033 |....eeveeveeeas |onene 17,211,157 [PY) s o e 367,326 |......... (86,338)| (1,454,187 e o 264,794 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... G5GSEF7VJP5I70UK5573  [. 06/29/2023 |.07/10/2030 |...cevvvvvneees [oennne 8,487 180 ER) | e [ 37,887 (706,680)] QIR RVAVZIV)) EURR RO N 95,175 | vveeees 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.78
Currency Swap .. . |Bond . . |Currency .... G5GSEF7VJP5I70UK5573  [. 06/29/2023 |.07/10/2030 |....eveveveeeens |oenne 16,321,500 [ELR) X (1,359,000) ... ....(2,149,500)|.... .[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... ES70DZWZ7FF32TWEFATE  [. 08/24/2023 |. 09/06/2028 |.......eevveeen |oennne 10,288,771 [PY) s e o 236,707 (125,726) (7725773 FUUUU R RN 91,868 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.4 USD (0.77
Currency Swap ......... Bond ..o Currency ... E570DZWZ7FF32TWEFATE  |. 08/24/2023 |. 09/06/2028 |.......eeveeere [|onnne 19,205,707 |JPY) [ e 441,853 (234,688) (1,628,689)]-....cevveeeeeiin foeiineeeeeeies o 171,487 | ... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.66 USD (6.34
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... . NQGBHPCNCCUBTUTQYE16 | 10/12/2023 |. 12/12/2035 |........ccecunes |ounnee 12,230,000 (GBP) [ e (23,857)f......(1,502,000)) (G2 [ 0[0)) AU RSP RN 197,748 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.62 USD (6.27
Currency Swap ......... Bond ..o Currency ... KB1H1DSPRFMYMCUFXTO9  [. 11/08/2023 |. 11/28/2034 |.......eeeveeees |-ennne 22,09,800 [BBP)  |eeeeieiiieeeeee [ [ (40,900).....(2,620,800) (2,188,800)]-....ceveeeeeeen foeeiieiee s oo 339,083 | ... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 5.9 USD (4.39
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... ROMUWSFPUBMPROBKSP83 [ 10/08/2024 |. 10/23/2034 |......eeevveeen |onnne 14,817,600 ER) [ foreeeen e 85,571 (1,004,850) (1,984,550 [ e 226,187 | .evveeenn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 5.9 USD (4.39
Currency Swap ......... Bond ..o Currency ... ROMUNSFPUBMPROBKSP83 [ 10/08/2024 |. 10/23/2034 |......oeveeeens |onnne 23,598,400 EUR) e e e 136,280 (1,743,650) (3,080,950).....ceeeeeerann ferneeeee i foieees 360,225 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.18 USD (4.27
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... KB1H1DSPRFMYMCUFXTO9 [ 11/21/2024 |. 12/11/2084 |.....evvvveeees |oenene 10,539,000 ER) [ [ [ 83,134 (1,248,000) ... (1,433,000)f....cceveeennnnns fornennnriiiiinns foeeens 162,030 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.29 USD (4.37
Currency Swap ......... Bond ..o Currency ... KB1HIDSPRFMYMCUFXTO9  [. 11/21/2024 |. 05/21/2037 |....eevvveeeees |onnnne 15,804,000 EUR) | o e 24,604 (1,876,500) (2,149,500).....ceeeeeerens foreeneeeieiiiens foieees 212,575 | oo 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.29 USD (4.37
Currency Swap ......... Bond ...ociiiiiiiiis Currency ... KB1H1DSPRFMYMCUFXTO9  [. 11/21/2024 |. 05/21/2087 |...ccvvvveneees [oeennne 5,268,000 ER) [ e [ 8,201 (625,500) (716,500)[...ceeeeevveeees [ s 90,858 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.29 USD (4.37
Currency Swap ......... Bond .....cooeeeeiiiinns Currency ... KB1HIDSPRFMYMCUFXTO9 . 11/21/2024 |. 05/21/2037 |.....eevveeeens |oeenne 5,268,000 ER) | e | 8,201 (625,500) (716,500 [ e 90,858 | .......... 100 / QL ......
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1 2 4 5 6 7 8 9 10 11 12 14 15 18 19 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's of at Inception
Income of Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. | Accretion Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL ..6.22 USD (4.2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ 0VEW8S60X2D1J857QP30 [ 12/04/2024 |. 12/10/2034 |.....evvveeeens |onnnne 10,506,000 [EUR) [ foeeeeee e o 78,213 [ (1,281,000)] ..vvvvennn (1,433,000)...ceeeeeeenens foreeeeeeieiiiens foeees 161,499 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL ..6.22 USD (4.2
Currency Swap .. . |Bond . . |Currency .... [MARKETS LLC ........ OV6W8S6QX2D1J857QP30 |. 12/04/2024 |. 12/10/2034 |......eevvveees [oennne 3,151,800 [ELR) N RN R (-1 R (384,300)] ... . (429,900)f..... -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL ..6.22 USD (4.2
Currency Swap ......... Bond ..o Currency .... |MARKETS LLC ........ OVEW8S60X2D1J857QP30 [ 12/04/2024 |. 12/10/2034 |.....eevvveeeees [oennnne 2,101,200 ELR) [ e e 15,643 [ (256,200) ..vvvvennnn (286,600)...ccceieeeees fereeiieiiiieees [ 32,300 [ .evveeennn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL ..6.22 USD (4.2
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |[MARKETS LLC ........ 0VEW8SEAX2D1J857QP30 [ 12/04/2024 |. 12/10/2034 |...evvvvveeeinn |oennnes 5,283,000 ER)  |eeeiieieeeeeen [ Jeeennnn 39,106 | (640,500)] ...vvvennnn (716,500)[...ceeeeveeeees [ e 80,750 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.18 USD (5.21
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 12/10/2024 |. 12/18/2029 |....eevvvveeees |onnne 12,745,000 [GBP)  feeeeeieeieee [ [ (21,835)) (987,000) ........... (1,216,000)]- .. vveeeeeees Joeieieeeees oo 134,748 .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.18 USD (5.21
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 12/10/2024 |. 12/18/2029 |....vvvvvveeinn |oennnee 2,649,000 [BBP)  |eeiieeiiieeeen [ foeeennnn (4,367)) (197,400)| «.vvvveeenn (2 TV (1)) U R RN 26,950 [ ..oveeennn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.18 USD (5.21
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 12/10/2024 |. 12/18/2029 |...eevvveeeeins | 2,549,000 [BBP)  |eeeeieeeieeeee feeeeeeeeeeeees Jeeeennn (4,367 (197,400) ..vvvvenenn (243,200)] e Joeeiieeee e oo 26,950 [ ..oveennn 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .5.43 USD (5.42
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... [Bank New York ...... PT30B789TSUIDF371261 [. 12/10/2024 |. 12/18/2083 |.....evvvvveeen |onne 26,137,500 [GBP) [ | [ (41,086)). (2,013,100)........... (2,492,800)......ccceevumnnns fornnrieriiiiinns foienes 380,432 | .oeennn. 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .5.43 USD (5.42
Currency Swap .. . |Bond . . |Currency .... |Bank New York ...... PT30B789TSUIDF371261 . 12/10/2024 |. 12/18/2033 |.... ... 637,500 |GBP) X ...(49,100) ... .. (60,800).... ..9,219 .[100 7 QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.6 USD (1.52
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 12/17/2024 |.01/06/2087 |....evvvvveeen |oennne 33,482, 143[CHF) s foeeeeeeeiens o 631,264 L (4,344,109) ........... (4,764,757 ). o o 568,427 | .......... 100 /7 QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.6 USD (1.52
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 12/17/2024 |.01/06/2037 |....ovvvveeren |oennen 5,580,357 [CHF)  |eeeeieeieeeeeee e Jeeennnl 105,211 | (724,018)] ... (794,126)]- e oo oo 94,738 | vveennn 100 / QL ......
Pay Fixed CHF Receive
Fixed USD Cross Foreign Currency AFS Foreign ..5.6 USD (1.52
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 12/17/2024 |.01/06/2087 |....cevvvveeeen |oennne 11,160,714 [CHF) s oo e 210,421 L (1,448,036)] ........... (1,588,252)[...cceeeeeeiiinn forneeieeiiiiiiens foeies 189,476 | .......... 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFAT6  [. 01/31/2024 |.07/31/2083 |...cevevveeeees [eennne 8,885,164 |CAD)  feeeeeeiiiiiees [ [ 20,682 | 139,076 |........... (499,762)]-...eveeeeeees |oeeiieeee e oo 126,363 | .......... 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 01/31/2024 |.07/31/2083 |...cevvvvvveenn |oennne 13,669,483 [CAD)  feeeeeeiie e 83,218 213,962 |.ueeennnne (768,864).....ccevvveeeee ferveeiiiiieiieens [ 194,405 | .......... 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.88 USD (5.58
Currency Swap ......... Bond ..o Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFATE  [. 01/31/2024 |.07/31/2033 |...eevveveerics | 4,784,319[CAD) e e e 11,625 | 74,887 |........... (269,108)]- . ceeeeeeeeee Joeeiieeeeeees oo 68,042 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Vel ls Fargo .5.76 USD (4.09
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 02/22/2024 |.04/29/2034 |.........ccceees |oonnne 18,368,500 EUR) [ foeeeeeeeniiens o 125,549 L (1,669,400) ... (2,436,100)[.....coeeeennnnns fornenieniiiiinns [ 273,000 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.71 USD (3.94
Currency Swap ......... Bond ..o Currency .... |BNP Paribas ........ ROMUNSFPUBMPROBKSP83  [. 04/04/2024 |. 04/30/2034 |......oeeveeeens |onnnne 33,709,400 [ER) e e [0 287,763 | (2,830,300 ........... (4,442,300)]..ccceeieeeeee feeeeeieieeeeee feeeee 501,080 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.43 USD (6.27
Currency Swap ......... Bond ...ociiiiiiiiis Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE1E |. 02/04/2025 |. 03/13/2029 |........eeveeren |oonnne 12,480,000 GBP)  [eeeeeeieeiiens foeeeeeeeeiiiees o (17,597) (1,252,000)] ........... (1,252,000)f....cceeeeennnnns forneeneeiiiiiinns foeeees 120,095 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign JPMorgan Chase Bank .6.39 USD (6.24
Currency Swap ......... Bond .....cooeeeeiiiinns Currency ... [NA ...cccoeveeennnnnns 7THBGLXDRUGQFUS7RNES7 . 02/04/2025 |. 06/30/2047 |.......eeeeevnn. |....n. 24,882,00006BP) e | e (34,867)). (2,582,000)]........... (2,582,000)]....ccceeeiiiinns o [ 583,716 | .....o... 100 / QL ......
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.34 USD (4.18
Currency Swap ......... Bond ..o D-1 s Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 02/12/2025 |.02/20/2033 |........occeerss |onnne 10,370,000 EUR) | oo e 61,568 |..... (1,417,000)] .cvvvvvees |onee (1,085,830)]-..ccveeeeeeenes [euen (1,417,000)] .o Joeieeee e o 143,404 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.34 USD (4.18
Currency Swap .. . |Bond . . |Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 02/12/2025 |. 02/20/2033 |.... s 10,370,000 |EUR) .61,568 |..... (1,417,000 -cevvvveees |oee (1,085,830)|... ....(1,417,000)|.... 143,404 -[100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .6.34 USD (4.18
Currency Swap ......... Bond ..o D-1 s Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE1E |. 02/12/2025 |.02/20/2033 |........oceeeres |onnnne 10,370,000 EUR) | o e 61,568 |..... (1,417,000)] .cvvvvvees |onee (1,085,830)]-..ccveeeeeeenes [euen (1,417,000)] .o Joeeieeeee e s 143,404 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.81 USD (6.13
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |MUFG Securities ... U7MB1AY481YLIOR75625 |. 03/11/2025 |.09/11/2082 |....ccvvvvverien |oennne 12,920,000 (GBP)  feeeeiiieeeen [ [ | (812,000 ......cvvee feeennn (L7172} I N (C: V1)) I ORI NN 173,406 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.81 USD (6.13
Currency Swap ......... Bond ..o D-1 s Currency .... |MUFG Securities ... U7MB1AY481YLIOR75625 |. 03/11/2025 |.09/11/2082 |....ceevvveerrs |onnne 19,380,000 [GBP)  [eeeeeeiiiiees foreeeee e o [ (1,218,000)] «.vvvveeees foeneee (274,347 | (1,218,000)]- .. eveeeeeeen Joeiieieee e o 260,109 [ ..vveennnn 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.32
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 05/08/2025 |.08/08/2032 |........ceeeeren |onnne 22,602,000 [ER) [ [ e | (972,000)] cvveeenveen fouveene 187,653 |..vvveeeeeeiiees [ (972,000)...cceeevvieeee [ [ 301,386 | ...oeeennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.32
Currency Swap ......... Bond ..o D-1 s Currency .... |Bank of Montreal .. NQQGHPCNCCUBTUTQYE16 |. 05/08/2025 |. 08/08/2032 |......ceevreers [eveennne 5,650,500 EUR) [ e e e [PZR0A[V)) R 46,913 [ [ (243,000)]- . ceveeeeeeees Joeeieeeeeeees oo 75,346 | ..ooeeennn 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .. 6.2 USD (4.52
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... [Bank New York ...... PT30B789TSUIDF371261  [. 06/05/2025 |. 06/30/2030 |.....eevvvveees |onnne 17,223,000 ER) [ e [ 5,224 |....... (457,500)] ..evveeeees Joeenn [ ZAEL)) I [CSYRCI0[0)) U KON RN 192,612 .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .. 6.2 USD (4.52
Currency Swap .. . |Bond . . |Currency .... |Bank New York ...... PT30B789TSUIDF371261 . 06/05/2025 |. 06/30/2030 |.... J P 4,592,800 [EUR) X (122,000)] ... (103,400)|... . (122,000)f.... .[100 7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.39 USD (5.43
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 06/12/2025 |.07/09/2082 |.....eeveveeeen |oennne 12,230,100 (GBP)  feeeeeiieeeee [ [ | (119,700) .o [eeen 109,837 [ouvvveeeeeiiiiees fornens (119,700).ceeeeeiiieeee [ [ 162,256 | .......... 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .5.77 USD (5.83
Currency Swap ......... Bond ..o D-1 s Currency .... [COrp ...ocooveuennnns 1VUV7VQFKUOQSJ21A208  |. 06/12/2025 |. 07/09/2037 |....eeevevveaers feennne 8,160,000 [BBP)  |eieeieeiiiies e e foeeees (79,200)( .o fereannne 126,990 [eoeeeeiiiiiees [ (79,200 foreeeeiiieeeee e 141,529 | ..o 100 / QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .5.53 USD (4.52
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Bank Toronto ....... PT30B789TSUIDF371261  [. 06/20/2025 |. 06/27/2030 |....evvvveeeen |oennne 29,126,921[CAD) [ foereeeeeeien o 3,134 ....... (267,553)] +eveeeeene founnens (177,588)f.ceeeeiiieeee [ [T )) AU RO RSN 325,470 | .......... 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .5.53 USD (4.52
Currency Swap ......... Bond ..o D-1 s Currency .... |Bank Toronto ....... PT30B789TSUIDF371261 . 06/20/2025 |. 06/27/2030 |...eevvvveerinn |oennnn 3,640,865/CAD) [ feeeee e 392 | [(RIZT) D R (22,199)]- e Joees (33,444). . | oo 40,684 | .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.68 USD (0.65
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA7E  [. 05/02/2017 |. 05/11/2082 |.ccevvvevieeicn |oennins 9,982,175 [PY) e | s 317,131 [...... 4,412,022 [.coeeennns [t 4,509,639 [......ooouvvnnnns fernns (1,302,966).....cceeeevunnnns forvenneeiiiiiinns foreeens 130,805 | .......... 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE  [. 05/02/2017 |. 05/11/2027 |..eeevveveeias | 4,991,087 |PY) e e e 77,957 |...... 1,103,008 [....covunns feunnes 1,002,284 [ [ (325,738)]-.ceveeeeeees Joeeiiieeeeeees oo 34,062 .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ...ociiiiiiiiis [V I Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFATE  [. 05/02/2017 |. 05/11/2027 |..evvvvveeeicnn |oennns 4,991,087 |PY) [ fo e 77,957 |...... 1,103,008 |....ccuns fonnnns 1,002,284 [ [ [RZ:TK:)) AU R RN 34,062 -[100 7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 3.36 USD (0.3
Currency Swap ......... Bond ..o D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TNEFATE . 05/02/2017 |. 05/11/2027 |...eevevveeras | 4,991,087 |PY) [ e e 77,957 |...... 1,103,008 [....covunns feunnns 1,002,284 [ [ (325,738)]-cveeeeeeees Joeeieeeeeeees oo 34,062 .......... 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign ..3.36 USD (0.3
Currency Swap ......... Bond ...iccciiiiiiiiinnns D-1 e Currency .... [Citibank NA ........ E570DZWZ7FF32TWEFA76 . 05/02/2017 . 05/11/2027 |...cvvvvveeiian ovnnnns 4,991,087)PY) i Lo o 77,957 |...... 1,103,008 |.....cccees foenns 1,002,234 [.vveeeeeiiiinne foveens (325,738)]..ccvvveeeeeeeis | | 34,062 .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 12,649,880 [ (34,083,169 XXX (5,522,728) (187,284,470) 21,421,766 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 12,591,546 |  (34,083,169) XXX (5,545,769) (187,284,470) 21,557,124 | 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)
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
Pay Fixed USD Receive
Floating USD Interest Interest VWells Fargo . SOFRRATE (4.26
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |.04/11/2025 |.07/15/2025 |......eueeveeenn fenenn 636,000,000 USD)  feeeeeeeeeeeeeee e feeeeeeees 81,521 ... 17,515 e e 17,515 |.......... 17,515 [ e e o 644,653 | .......... 04 o
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (4.26
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/14/2025 |.07/16/2025 |......eevvvvvenn fennns 114,000,000 USD) [ [ e 11,834 |........... 2,865 | eeueneee e 2,865 [cunnnnnns PRSI 71 PO KRR R RN 119,341 .....eeits 04 s
Pay Fixed USD Receive
Floating USD Interest Interest Toronto Dominion . SOFRRATE (4.28
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Bank New York ...... PT30B789TSUIDF371261  |. 04/15/2025 |. 07/17/2025 |.eeevvvueeeeenn feunnn 164,000,000 USD)  feeeeeeeeeeeeeeen [ e feeeeeennas 17,099 |........... 3T/ IR 4,472 .o BAT2 | oo [ e 176,967 | ...oeeeen 04 o
Pay Fixed USD Receive
Floating USD Interest Interest Credit Agricole . SOFRRATE (4.27
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... (14 S 1VUV7VQFKUOQSJ21A208 | 04/16/2025 |. 07/18/2025 |...eevvvvvnnnnn [onne 130,000,000 USD) [ [ e 13,910 [........... 4,200 | ceevrnneees foeeeiiiene 4,200 [o.unnnnnens L3V [V ) FOPRR KRR RN RN 144,345 .......... 04 s
Pay Fixed USD Receive
Floating USD Interest Interest Toronto Dominion . SOFRRATE (4.27
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Bank New York ...... PT30B789TSUIDF371261 | 04/17/2025 |.07/21/2025 |.eeevveueveeenn feunns 678,000,000 USD)  feeeeeeeeeeeees e feeeeeeeee 60,545 |.......... 22,688 [..oeieees foaeeaenee 22,688 |.......... 22,688 ..o | o s 813,135 ...oeennns 04 o
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (4.27
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/17/2025 |. 07/22/2025 |........covvvven founnnn 47,000,000 USD) e e o 4,287 [ 1,678 | oo | 1,678 |evvennnnns 1,678 |ooeeeiiievienen oo e [ 57,694 .......... 04 s
Pay Fixed USD Receive
Floating USD Interest Interest VWells Fargo . SOFRRATE (4.28
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Securities LLC .... KB1HIDSPRFMYMCUFXTO9 |. 04/21/2025 |. 07/23/2025 |.......eceeeeeen feunnnn 50,000,000 USD) e feeeeere e [ 4,104 |........... 1,750 | oeeeiiiiin Jeeeeeees 1,750 [ 1,750 oo o e e 62,756 [ .eevennnnn 04 o
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (4.28
Rate Swap Bond Portfolio Hedge |D-1 ........... Rate........... Citibank NA ........ ES70DZWZ7FF32TWEFATE | 04/22/2025 |. 07/24/2025 |.. o feeeeenn 8,000,000 [USD) e e [ 899 |3 e 3T 3T e e e [ 10,287 04 .
Pay Fixed USD Receive
Floating USD Interest Interest . SOFRRATE (4.28
Rate Swap .............. Bond Portfolio Hedge |D-1 ........... Rate........... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/23/2025 |.07/25/2025 |....eeeueeveeenn feunnn 164,000,000 USD)  feeeeeeeeeeeeeeen [ eeeeeneees feeeeennaas 12,104 |........... 5,914 | i [ 5,914 |eeeeens 5,914 | e [ e 214,604 | .......... 04 o
Pay Fixed USD Receive
Floating USD Interest Interest Vel ls Fargo . SOFRRATE (4.32
Rate Swap .............. Bond Portfolio Hedge |D-1........... Rate........... Securities LLC .... KB1HIDSPRFMYMCUFXT09 |. 05/16/2025 |. 08/20/2025 |............ccee ouunns 15,000,000 USD) [ i i (1K) RN 331 | | 1 T 331 | Lo e 28,035 .......... 04 s
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 205,790 61,724 | XXX 61,724 61,724 2,271,788 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 205,790 61,724 | XXX 61,724 61,724 2,271,788 | 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 147,456 61,724 | XXX 38,683 61,724 2,407,146 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 12,649,880 [ (34,083,169 XXX (5,522,728) (187,284,470) 21,421,766 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 12,797,336 (34,021,446) XXX (5,484,045) 61,724 (187,284,470) 23,828,912 | 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 1,603,422 4,131,169 12,591,546 |  (30,986,642) XXX (2,776,762) (187,284,470)  (2,311,536) 21,557,124 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 205,790 61,724 | XXX 61,724 61,724 2,271,788 | 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 1,693,422 4,131,169 12,797,336 (30,924,918) XXX (2,715,039) 61,724 (187,284,470) (2,311,536) 23,828,912 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
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Description of Hedged Risk(s)

... | REBALANCES PORTFOLI0 DURATION

. | MANAGES CASH FLOW RISK ..............
. | HEDGES THE EQUITY RISK OF A LIABILITY .
. |HEDGES THE INTEREST RATE RISK OF AN ASSET ..

EREGIER T

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. [HEDGES THE CREDIT RISK OF AN ASSET ........

. [REPLICATION OF AN INDEX ................
. [HEDGES THE CURRENCY RISK OF AN ASSET ...
. |HEDGES THE CURRENCY RISK OF A LIABILITY ..

Code

0100 ....

.|Qualitative Approach for Assessing Hedge Effectiveness




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
S&P 500 E-Mini Index |VAGLB: Equity Indexed Equity /

S A 19 [.......... 5,728,752 | Future Sep 2025 ...... Annuity ..eeeeeeeeeee. NA oo Index ........ .09/19/2025 [CME ..........ce...... SNZ20JLFKBMNNCLQOF39 . |.06/19/2025 .|...6,030.2654 |...6,253.7500 |............. 28,500 |.ooeeeiiiiiiiiiieeens e 212,310 [ v 212,310 [ feveiiiiiiiiiiiies e 397,576 01 .ooovvvenennnnns [, 50
1519999999. Subtotal - Long Futures - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 28,500 212,310 212,310 397,576 XXX XXX
1579999999. Subtotal - Long Futures 28,500 212,310 212,310 397,576 XXX XXX

Bristish Pound (GBP) |Private Equity FX Foreign
BPUS ....oooo [ 4 . 590,713 | Future Sep 2025 ...... EXpoSUre .........eeee. BA-1 ... Currency .... |.09/15/2025 .|QME ...t SNZ20JLFKBMNNCLQOF39 . [.06/11/2025 |........ 1.3502 |........ 1.8725 | [£515) ) FSURPPPR KRUURUUUURI (SRR AP R (9,755)).......... (9,755)]....cct 146,475 {03 ..ooovvvvveeeens | 62,500
Bristish Pound (GBP) |Private Equity FX Foreign
BPUS ....oooo [ 4 . 590,713 | Future Sep 2025 ...... EXpoSUre .........eeee. BA-1 ... Currency .... |.09/15/2025 .|QME ...t SNZ20JLFK8BMNNCLQOF39 . [.06/11/2025 |........ 1.3502 |........ 1.8725 | [£515) ) FSURUPPR RRUURUUUUR (SRR AP R (9,755)).......... (9,755)]....cct 146,475 {03 ..ooovvvvveeeens | 62,500
Bristish Pound (GBP) |Private Equity FX Foreign
BPUS ....ooot [ 10 |t 843,876 |Future Sep 2025 ...... EXpoSUre .........eeee. Currency ... |.09/15/2025 . SNZ20JLFKBMNNCLQOF39 . [.06/11/2025 |........ 1.3502 |........ 1.8725 |t (1,375) [+eveeeeeeeeeeiiiiinns fooeiiiiiiiiiiis [ e, (13,936)]........... 209,251 |03 ..evviiiininnee
S&P 500 E-Mini Index |VAGLB: Market Risk Equity /
ESUS ..ot [ 3,529 |.... 1,065,686,866 |Future Sep 2025 ...... Hedge ....oovvvvviinnnnns Index ........ .09/19/2025 . SNZ20JLFKBMNNCLQOF39 . |.06/21/2025 .|...6,039.5969 |...6,253.7500 |........ (5,402,581) [ o foiis e .. (37,787,321)|....... 73,844,533 {01 ...ovvvvnnnnnnee
S&P 400 E-Mini Index |VAGLB: Market Risk Equity /
FAUS ..ooooves e 1,314 |l 399,056,110 | Future Sep 2025 ...... Hedge ....oovvvvviennnnns Index ........ .09/19/2025 . SNZ20JLFKBMNNCLQOF39 . |.06/21/2025 .|...3,036.9567 |...3,125.5000 |............ 106,329 |.ooeeeeeiiiiiiiiiiins [ o e .. (11,634,590)f....... 27,495,527 {01 ..ovvvvvnnnnnnee
MSCI EAFE Mini Index |VAGLB: Market Risk Equity /
MFSUS ... |oveeennn 4,501 |l 607,133,150 |Future Sep 2025 ...... Hedge Index ........ .09/19/2025 . 5493004R83R1LVX2IL36 |.06/21/2025 .|...2,644.8841 |...2,681.7000 |.... (314,522 | [ [ .. (8,451,085)f....... 96,066,945 |01 ...
Russel| 2000 Index
Mini Future Sep 2025 | VAGLB: Market Risk Equity /

RTYUS ..o v, 1,017 |....... 108,847, 717 ..o Hedge ...oovvvvvvvvnnnnns NA v Index ........ .09/19/2025 [CME ......evvvvvnnens SNZ20JLFKBMNNCLQOF39 . 1.06/21/2025 .]...2,140.5647 |...2,191.7000 |........... (151,503) [ eeeeeeeeeeeeiieieees e foeeiiiiiiiiiiiies foiiiiiiiiinnn, .. (2,600,228))..... (2,600,228)|....... 21,280,785 101 .oooovviiiiienn v, 50
1609999999. Subtotal - Short Futures - Hedging Other (5,765,576) (60,506,671)]  (60,506,671) 219,189,992 XXX XXX
1649999999. Subtotal - Short Futures (5,765,576) (60,506,671)[ (60,506,671) 219,189,992 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 28,500 212,310 212,310 397,576 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (5,765,576) (60,506,671)[ (60,506,671) 219,189,992 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 (5,737,076) 212,310 212,310 | (60,506,671)] (60,506,671) 219,587,568 XXX XXX

Beginning Cumulative Ending

Broker Name Cash Balance Cash Change Cash Balance

BANK O MBI 108 ..euetest ettt et et et ettt ete et et e et et e s e e e e e e aee s e s e e e eaeeaee s e seeaeeaee s e seeaeeaeen e s s eaeneaneanenennennesneneneaneananennennennesnennennennenneenneneanennennennennennennsnennennennesneenenennenn [eneennernerneenernaennerneeneenaen |reneeneenaennernernernnenns 52,800 |ooeeuerneieiieieinnnns 52,800

Total Net Cash Deposits 52,800 52,800
(a) Code Description of Hedged Risk(s)

1 HEDGES THE EQUITY RISK OF A LIABILITY ..

2 HEDGES THE INTEREST RATE RISK OF A LIABI

3. ... | REBALANCES PORTFOLI0 CURRENCY EXPOSURE .....

4 ... . | REBALANCES PORTFOLIO DURATION .......

HEDGES THE EQUITY RISK OF AN ASSET ....

Financial or Economic Impact of the Hedge at the End of the Reporting Period

0100 wevvveinnees Qualitative Approach for Assessing Hedge Effectiveness ..
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 XXX XXX XXX 265,110 134,829 (5,871,906) 134,829 219,587,568 219,587,568
Bank of America NA .... ... BATYDEB6GKMZO031MB27 . |.... Y 132,819,349 |.... . (1,509, 150)]..... ....(2,205,204)].... ... 132,012

Barclays Bank PLC G5GSEF7VJP5170UK5573 . .. 8,390,000 |[. . (7,089,080)). ..3,829,883 .(5,155,453)|. .1,566,591 |..

Bank of Montreal . NQQBHPCNCCUBTUTQYETE . |oovvvvves Yervvennn [ Yoo e . . . (8,339,700)). . 344,403 .(5,645,908)). 1,422,401 |..

BNP Paribas ROMUWSFPUBMPROBKSP83 . |.... . 44,600,000 |.... . 1,697,813 .. (21,269,300).... ..2,483,108 .. (20,260,486)|.... 4,281,757

Citibank NA ... [ES70DZWZ7FF32TWEFATE . |.... . 25,565,000 |.... 32,059,438 (25,161,554) ... 38,082,978 .. (22,529,4%)|.... .5,515, 164

Canadian Imperial Bank of Commerce . . 2IGI19DL770X0HC3ZE78 . |. . 14,200,000 |. oo e T ISR BRI SR RS URRURURRUP ..

Credit Agricole Corp .... 1VUV7VQFKU0QSJ21A208 . - .4,200 |.. . 131,190 . 758,786 |..

TLTWFZY1CNSX8D621K86 .
W22LROWP2 [HZNBB6KS28 .

Deutsche Bank AG ......
Goldman Sachs International .

< <<<<<<<<<—<-<-<-<-=<-=<-=<-=<-=<-=<-=<

170,670,000 |-

10,457 |..

10,457

. 391,639 |..

391,639

Pllorgan Chase Bank NA ....... THBGLXDRUBQFUSTRNEST . . 1,190,000 |. 8,175,800 |. -(3.791,653)|. 7,427,261 (3,326.985)|. 880,852 |

Mizuho Capital Markets Corporation . 0V6W8S6aX2D1J857P30 . |. .. 3,840,000 |[. ..3,848,908 |.. . (5,615,277)). . 7,711,002 .(4,963,993)). 1,915,262 |ovveenii
Morgan Stanley Capital Service ...... . |7331LVCZKQKX5T7XV54 . |. . 16,380,000 |. 17,297,452 |.. | 16, 169,900 e | . 976,957 |.. .. 976,957
Morgan Stanley & Co. International Plc . 4PQUHN3JPFGFNF3BB653 . |. 137,969,000 |. ..1,394,322 |.. . 1,506,162 .
MUFG Securities .......ceeeereeueereenns . U7MBAAY4B1YLIORTE625 . |oeveveees Ve oo Yo e

Nomura Global Financial Products 0Z3VO5H2G7GRS05BHJ91 . 28,900,000 [veeniiiiriniiiririiiiiiiees foerrrinerriiri i e N R, R N ..

Royal Bank of Scotland .. RR3QN I CWWIPCSBA4SO74 . |oeeeeeeeee Yoo oo Yo e A . (5,141,000)). .. 38,604 (1,201,931)). .921,517 |..

Royal Bank of Canada . . ES7IP3U3RHIGC71XBU11 . . 19,130,000 |. . (1,371,000)). L2417 o | . 229,932 |..

Societe General SA . 02RNE8BXP4ROTDBPU4T . |. .. 3,510,000 |[. F PR EE P PPRPPRPRY

UBS AG .oevvvenniiiiiiinn BFMBTB1CT2L1QCEMIKS0 . [ovvvvvees Yerrriiian [ Yoo o . . 363,235 |.. N . 254,826 o)

Toronto Dominion Bank New York . PT30B789TSUIDF371261 . .30,080,000 |. .. 27,160 |.. . (2,942,697)). .. 27,160 (2,556,816)|. 1,989,943 |..

Wells Fargo Securities LLC KB 1H1DSPRFMYMCUFXT09 . .. 115,370,000 |.... . 328,905 . (9,633,500)).... . 608,219 ... (7,203,410)].... .2,412,584

0299999999. Total NAIC 1 Designation 732,613,349 67,255,193 (98,180, 111) 4,485,290 78,866, 360 (81,581,398) 3,175,559 23,828,912 2,249,448
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded)

0999999999 - Gross Totals 732,613,349 67,255,193 (97,915,001) 4,485,290 79,001,190 (87,453,304) 3,310,388 243,416,481 221,837,016
1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64 67,255,193 (97,915,001)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 .. . Cash s A
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security .. ... |023135-BJ-4 Amazon.com Inc Sr Nt . 14,048,749 |... .. 17,000,000 |... ...08/22/2047 ...|. l.
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 035242-AN-6 ... Anheuser-Busch Inbev Fin Sr Nt ... .9,110,010 |... .. 10,000,000 |... . ...02/01/2046 ...|.
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 038222-AL-9 Applied Materials Inc Sr Nt . 11,852,040 .. 12,000,000 .. 11,996,966 |....04/01/2027 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 17275R-AD-4 Cisco Sys Inc Nt .... . 12,916,392 .. 12,000,000 .. 11,304,266 |....02/15/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 20030N-BU-4 Comcast Corp Sr Nt .. .8,514,780 .. 12,000,000 .. 11,971,609 |....07/15/2046 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 254687-FX-9 Disney Walt Co Sr Nt .. .4,793,344 .5,200,000 .5,292,138 |....01/13/2031 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3128MJ-22-2 FHLMC Giant Pool #G08791 .7,548,272 .8,512,260 .8,621,821 |....12/15/2047 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3128\J-311-0 FHLMC Gold Pool #G08803 . .7,612,441 .8,584,624 .8,606,268 |....03/15/2048 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3138WF-LC-8 FNVA Pool #AS5722 ... .9,811,191 .. 10,605,397 10,924,014 |....09/01/2045 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3140L0-AJ-9 FNVA Pool #BT1808 ... . 30,928,471 .. 37,057,393 38,257,552 |....06/25/2051 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 377373-AH-8 Glaxosmithkline Cap Inc Nt ... . 24,276,350 .. 25,000,000 .. 25,873,770 |....06/01/2029 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 459200-JZ-5 International Bus Machs Corp Sr Nt . .9,410,320 .9,500,000 .9,577,590 |....05/15/2026 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 594918-BT-0 Microsoft Corp Sr Nt ..... .5,635,511 7,000,000 .6,972,561 |....08/08/2046 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 66989H-AH-1 Novartis Capital Corp Nt . 15,604,033 .. 17,500,000 .. 18,008,068 |....05/06/2044 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 717081-CY-7 Pfizer Inc Sr Nt .......... . 37,629,580 .. 31,700,000 .. 33,071,345 |....03/15/2039 ..
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. | Security 91324P-DX-7 UnitedHeal th Group Inc Sr Nt .9,843,284 .. 11,000,000 10,945,609 |....05/15/2030
Credit Agricole Corp - 0TC 1VUV7VQFKU0QSJ21A208 .. Cash ....5,480,000
Bank of Montreal - 0TC ... NQQ6HPCNCCUBTUTQYE16 .. Cash .. .4,910,000 |...
Royal Bank of Scotland - 0TC . RR3QWICWIPCSBA4S074 .. Cash .. ... 310,000 |...
UBS AG - OTC BFMBTB1CT2L1QCEMIKS50 . Cash .. s .2,434,000 |...
MUFG Securities - OTC U7M81AY481YLI0R75625 .. | Cash... . Cash .. 670,000 670,000 |... .
Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. | Security 023135-BJ-4 AMAZON COM INC 1,467 2,000 1,667 |....08/22/2047
Societe Generale - 0TC .. 02RNE8IBXP4ROTDBPU42 .. [ Security .. 17275R-AD-4 CISCO SYS INC SR G 1,920 2,000 2,182 |....10/15/2028 ..
Societe Generale - OTC .. (02RNE8IBXP4ROTDBPU4S .. [ Security .. 20030N-CT-6 COMCAST CORP NEW SR G .1,030,241 .1,090,000 .1,096,001 |....10/15/2028 ..
Societe Generale - 0TC .. 02RNE8IBXP4ROTDBPU44 .. [ Security .. 254687-DP-8 DISNEY WALT CO SR G .1,030,575 .1,009,000 .1,096,356 |....04/30/2028 ..
Societe Generale - 0TC 02RNE8 IBXP4ROTDBPU4S .. | Security ... | 594918-BL-7 MICROSOFT CORP SRG ... .1,008,350 |... .1,204,000 |... .1,096,032 |....11/03/2045 ...|.
Societe Generale - 0TC 02RNE8 IBXP4ROTDBPU46 .. | Security . | 713448-CZ-9 PEPSICO INC SRG .. ...1,619 ... ...2,000 |... 1,840 |....07/17/2045 ...|.
Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4T .. | Security .. 718172-AM-1 PHILIP MORRIS INTL INC SR G 1,530 ...2,000 1,739 |....11/15/2041 ..
Societe Generale - OTC .. 02RNE8IBXP4ROTDBPU4S .. [ Security .. T47525-AU-7 QUALCOMM INC FR 3 .1,030,571 ,107,000 .1,096,352 |....05/20/2027 ..
Societe Generale - 0TC 02RNE8IBXP4ROTDBPU4Y .. | Security ... | 883556-BZ-4 THERMO FISHER SCIENTIFIC INC SR G ... .1,030,073 |... .1,163,000 |... .1,095,823 |....10/01/2029 ...|.
Societe Generale - 0TC 02RNE8 IBXP4ROTDBPUSO .. | Security . |976656-CG-1 WISCONSIN ELEC PWR CO SRD ... ... 963,804 |... .1,346,000 |... .1,095,232 |....06/01/2044 ...|.
Societe Generale - OTC .. 02RNE8IBXP4ROTDBPUST .. | Security .. 29736R-AC-4 LAUDER ESTEE COS INC SR N 178,321 ... 183,000 196,956 |....05/15/2037 ..
Societe Generale - OTC .. 02RNE8 IBXP4ROTDBPUS2 .. [ Security .. 459200-KA-8 INTERNATIONAL BUSINESS MACHS SR G .1,030,454 .1,125,000 .1,096,228 |....05/15/2029 ..
Societe Generale - 0TC 02RNE8IBXP4ROTDBPUSS .. | Security ... | 494368-BV-4 KIMBERLY CLARK CORP PP IR 1,246 [ 2,000 [+eeeneeeeenne e e 1,416 |....07/30/2046 ...|.
Societe Generale - 0TC 02RNE8 IBXP4ROTDBPUS4 .. | Security . |911312-AZ-9 ... UNITED PARCEL SVCS INC SRG ... ..1,263 |... ...2,000 |... ... 1,435 |....11/15/2046 ...|.
Societe Generale - OTC .. (02RNE8 IBXP4ROTDBPUSS .. | Security .. 532457-BT-4 ELI LILLY CO SR GL 2,128 3,000 2,419 |....03/15/2049 ..
Societe Generale - 0TC (02RNE8 IBXP4ROTDBPUSE .. | Security . | 58933Y-AJ-4 ... MERCK CO INC SRNT .. .. 1,493 ... ...2,000 [... ...1,697 |....05/18/2043 ...|.
0199999999 - Total 240,701,623 242,903,674 260,808,785 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Barclays Bank PLC - OTC ... .... (GS5GSEF7VJP5170UK5573 .. | Cash... Cash .. .8,390,000 |...
BNP Paribas - 0TC ... ROMUWSFPUSMPRO8K5P83 .. | Cash... Cash .. . 44,600,000 |...
Citibank NA - 0TC .... E570DZWZ7FF32TWEFA76 . | Cash... Cash .. . 25,565,000 |...
Canadian Imperial Bank of Commerce - OTC .. . 21GI19DL770X0HC3ZE78 .. | Cash... Cash .. . 14,200,000 |...
Goldman Sachs International - OTC .. ... W22LROWP2IHZNBB6K528 .. | Cash... Cash .. 170,670,000 |...
JPMorgan Chase & Co - OTC . THBGLXDRUGQFUS7RNESY .. | Cash... Cash .. ...1,190,000 |...
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Collateral Pledged to Reporting Entity

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

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

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

Morgan Stanley Capital Service = OTC ..eevveuiieeimmiiieeeeeeeee e e 17331LVCZKQKXET7XV54 .. | CaSH.ceveeeeeeeeeeeeeeeeente e e eeee e e eeen e e eennn | eevvnnieeeriiis [0TSR PRUUUPPT PR ERPN 16,380,000

Morgan Stanley & Co. International Plc - OTC .. ... 4PQUHN3JPFGFNF3BBB53 .. | Cash .. 137,969,000 |...

Wells Fargo - OTC .............. . KB1H1DSPRFMYMCUFXTO9 .. | Cash Cash 115,370,000

Royal Bank of Canada - 0TC ES7IP3U3RHIGC71XBU11 .. | Cash Cash . 19,130,000

Toronto Dominion Bank - OTC . PT30B789TSUIDF371261 .. | Cash Cash . 30,080,000

Societe Generale - 0TC .. 02RNES |BXP4ROTD8PU41 .. | Cash .3,510,000

Mizuho Capital Markets Corporation - 0TC 0V61/18S6QX201J857QP30 .. | Cash Cash .3,840,000

Nomura Global Financial Products-0TC 0Z3V05H2G7GRS05BHJI1 .. | Cash... . Cash ..

Societe Generale - 0TC 02RNE8 IBXP4ROTDBPU41 .. | Security ... |912828-ZE-3 ... 0 5/8 NOTE J 27 ... 03/01/2027 ... |.

Societe Generale - 0TC O02RNES IBXP4ROTDBPU41 .. | Security ... | 000BU2-50-2 .. [ BUNDESOBLIGATION 2.1 12APR29 ... ... 04/12/2029 ....|.

Societe Generale - 0TC 02RNES IBXP4ROTDBPU41 .. | Security ... [000BU2-D0-O ........ BUNDESREPUBL IK DEUTSCHL 2.5 15AUGS4 . . ... 08/15/2054 ....|.

Bank of America - OTC Security BATYDEBBGKMZO031MB27 . | Security ... [912828-YB-0 ........ U S Treasury Nt ... 190,313 |... ... 08/15/2029 ....|.

Bank of America - OTC Security ... BATYDEBGGKMZO031MB27 . | Security . |91282C-AB-7 ... U S Treasury Nt ... ... 455,903 |... ... 07/31/2025 ....|.

Bank of America - OTC Security BATYDEBBGKMZO031MB27 . | Security .. 91282C-AE-1 U S Treasury Nt . 97,074,885 . 113,524,600 ... 08/15/2030 ..

Bank of America - OTC Security ... BATYDEB6GKMZO0031MB28 . | Security ..... . [912820-CB-5 ... U 8 Treasury Nt ... . 35,098,248 |... .. 39,703,900 |... ... 05/15/2081 ....|.

0299999999 - Total

740,873,350

161,229,610

XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 LIFE 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 type) XXX
04012-AP-4 ......... Argent Securities Inc RMBS Ser 2006-M1 C .....ccceeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiininnens [ e AR e et 226,556 |oveeeeeeieeiiiieiinnnnnnn 226,556 .o 07/25/2036 .......
362334-B0-6 . .| GSAA Home Equity Tr RMBS Ser 2006-3 Cl A ..eeeevevereieieeeeemnneeeeeennneeeeeennnens [ oo oo e AR e 208 2081 o, 03/25/2036 .......
36829J-AA-9 ......... GE Capital Commercial Mortgage RMBS Ser ... oo e e AN 55,082 | 55082 | 08/25/2036 .......
1059999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - Financial Asset-Backed
- Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 284,779 284,779 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 284,779 284,779 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) 284,779 284,779 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 284,779 284,779 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 ....veeveeveeessessnsseneseneseeeseesarnesenesnnanns | ,,,,,,,,,,,,,,,,,, | ............ [ 250,630,509 |o.ovovovoon 250,630,509 |....... 07/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 250,630,599 250,630,599 XXX
9999999999 - Totals 250,915,378 250,915,378 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - ... 3,833,014 Book/Adjusted Carrying Value $ --vovoveeeviieiennns 3,833,014
2. Average balance for the year ~ Fair Value $ - ..263,035,630  Book/Adjusted Carrying Value $ .. ..263,035,630
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 250,915,378 NAIC2 $ ..ooooviiiie NAIC3 $ .o NAIC4 $ .o NAIC5 $ .o NAICE $ oo
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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 LIFE 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

Bank of America .........ccc....... Charlotte, NC ..o [ feeeeeees s e e, 625,840 |............... 746,543 |............... 862,184
Bank of New York Mellon ........ New YOrk, NY .o fooieeeeeeess forerereneee o s oo 12,713,296 |........... 3,858,179 |............ 3,087,701
Citibank .....ocooooveviiciecce New York, NY oo foeeeeeieee feeeee Joreeeeeieieeeeeceeeee oo Joeeieieieiens 686,600 |............... 686,600 |............... 647,037
JP Morgan Chase .. . New York, NY ... (94,656,319)]...... (111,111,565)|...... (105,896,973)
US Bank .....c.oveeeeeeeieieieicieiens Minneapolis, MN ..ocooovoees fooeeeeieie e o oo o 122,764 |.............. 221,529 |..cocoeee. 440,870
The Federal Home Loan Bank of
Cincinnati ....cccovveeieeee Cincinnati, OH ..o [ feeeeeees s e e, 275,731
PNC Bank .. Pittsburgh, PA ... R 250,438 |.. .. ..
Wachovia Charlotte, NC .....o.oocoeveees oo oo oo oo e 1,442,839 |............ 1,679,094 |........... 1,242,244 |..
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 255,597 200,429 251,942
0199999. Totals - Open Depositories XXX XXX (78,283,214) (103, 186,419) (98,822,180)
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 (78,283,214) (103, 186,419) (98,822,180)
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

(78,283,214)

(103, 186,419)

(98,822,180)

E13
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STATEMENT AS OF JUNE 30, 2025 OF THE NATIONWIDE LIFE 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
...................... o Y A X e T T A
8109999999. Subtotal - Sweep Accounts 46,027,135
381411-32-3 ....... Goldman Sachs Fin Sq Treas Oblig Fd ‘ ........... 06/30/2025 ...ceveven feeeenneeeeeenieeeeeenn AU186 | i [ 6,873,682 |.. ...23,306
825252-40-6 ........ S/T Investment Co Treasury Trust (AIM) ....iiiiiuuuiiiiiiiiiii ittt e it e s s e e et s e e s cessi s e s s eeesss e e s et ssnasseesessnansesessnnnssssesssnnnsessessnnnseenee | oeeeessnnneeeeeens [seeerssnnns 06/27/2025 ...oovvvnn Jvvennnnniiiiiininnniinnnnnd 226 i i | 6,573,014 |.. ... 14,643
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 13,446,696 37,949
262006-82-8 ....... Dreyfus Cash Mgmt GOVT CM BOLD #6356 ‘ ........... 06/30/2025 .....ccvvn foevennnnnnniiniinnneennn 00012 | | 6,873,682 |.. ...23,406
825252-88-5 ........ S/T Investment Co GOVt and AGENCY AN .....iiieiriiiiiiiiiunneeeiruneeeeeeennasaeeennnassseennnsassseennnsasseeennnasaeeeennsnnsaseennnnnnssennnnnnnsseeennnnnsnsennns | seesessnnnsesnnens [eeennnnnns 06/30/2025 .......... 10,542,152 |.. ...91,385
8309999999. Subtotal - All Other Money Market Mutual Funds 17,415,834 114,791 19,586
...................... [Nat onifide CaSh MANAGEMENE €O .......ovevereeseeseesesseesessesseseoseoseoseeseeseesessesseesesseseassaseasssssssseosesseesesenssnsseseassessesssessseesseseesnssnsensess | ereeseessssssneees Joroererees 08/30/2025 vuvvurrss Jooeoreeseereereeerernemsnaeehs 150 [ooveerersresress sovesmesneseesns Joosessoseosnesmeresreeess?,031,550,088 |orerrerrerrrroreoreeseerneseernessssses |oereesesessossseeseeceeces 8,575,056
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2 2,931,550,036 6,575,056
8589999999. Total Cash Equivalents (Unaffiliated) 3,008,439, 701 152,740 6,667,213

8599999999. Total Cash Equivalents (Affiliated)

8609999999 - Total Cash Equivalents

3,008,439, 701

152,740

6,667,213
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