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

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 17,113,449,808 |.........oovvveiiiricnicnis [ 17,113,449,808 |.......... 17,099, 178,581
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 29,258,985 |....oooiieeeerrceieiernes [ 29,258,985 |......ccceunvee 28,322,301
2.2 COMMON SEOCKS ...ttt [eenienenes 14,162,689,508 |................. 44,888,838 |.......... 14,117,800,670 |........... 13,493,396,323
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,807,872,507 |.ecvveiieiecrirnncccine [rrericene 1,807,872,507 |............ 1,770,713,060
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...cveeiiiieiee ettt nnenens [eeeeeenenenens 262,363,434 ..o [ 252,363,434 |...covvennee 263,145,263
4.2 Properties held for the production of income (less
e 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 42,037,028 |.......cocoiviiciriicins oo 42,037,028 |................ 43,855,679
4.3 Properties held for sale (less $§ ..o 0
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($ ....(415,027,136) ), cash equivalents
[ J 680,127,846 ) and short-term
investments ($ ... 514,574 ) oo o 265,615,284 |....c.ovvviriiiciirccens e 265,615,284 |......cccocenve. 63,655,278
6. Contractloans (including $  ..oooovoviiiiiiicccee 0 Premium NOLES) ...... [ eccririieninnieinies [oeieirtieineieniiensiensieiees [oeieeseiesnsiesnsiesnseessseesnnies [oeeesneeesnsessnsees e sseesnseas
7. Derivatives ............... ..8,726,873 |. ..8,726,873 |. 20,716,579
8. Other iNVEStEd @SSELS ......c.eiiieieieieieiciceeee e [oeeeenieens 6,862,051,892 |....ccccvuenvne 69,616,731 |............ 6,792,435, 161 6,637,426,550
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 1,431,204 | [ 1,431,204 |
10. Securities lending reinvested collateral assets . ...93,202,157 |.. ... 93,202,157 |.. ...69,919,816
11.  Aggregate write-ins for iNVested aSSetS ............cccceeiiriniririsieieieeeenesssieies [ 25,158,023 | [ 25,158,023 |.....cccveveee 3,531,710
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 40,663,856,703 |.............. 114,505,569 |.......... 40,549,351,134 |.......... 39,493,861,140
13. Titleplantsless § ..o, 0 charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 154,635,775 |.covvceciennne 4,550,995 |......oceunee 150,084,780 |................ 151,974,037
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ 3,536,873,983 |.......cconue 101,750,059 |............ 3,435,123,924 |.......... 2,960,006,089
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled Premiums) ........c.cccooveveviieicrcreeiiiee e [eeeeeeeens 2,673,481,175 | 7,765,711 |...ocee. 2,665,715,464 |............ 2,920,424,953
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ........ccccccveeireeiieennnns 0 ) oo oo e [ [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.cooeeeceeeeeeeeeeeeeeeeeee oo 412,544,255 ..o e 412,544 255 |................ 370,153,607
16.2 Funds held by or deposited with reinsured companies .............ccccoeevreres fovrerecieinnns 40,330,522 |..oooieieieeeeiireises o 40,330,522 |................. 53,873,362
16.3 Other amounts receivable under reinsurance Contracts ...........c.cccoecevees oo s e [
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......c.cc..... 203,824,999 ..o [ 203,824,999 |.......c....... 278,702,778
18.2 Net deferred tax asset ..........coocoeevenenene .. 1,336,858, 154 |.. ..1,336,858,154 |.. ..1,686,579,905
19.  Guaranty funds receivable or 0N dePOSit ............cocceveveveveueeceeeeeieieeeeeieenes |reseeeeeeeneens 24,376,085 |..voeeeeeeieereeeeene [ 24,376,085 |...ccveenene 11,916,597
20. Electronic data processing equipment and SOftWAre .............oovevevereeeereeens frereeeeinennnns 337,500,020 |................211,410,272 |................ 126,089,748 |................ 153,203,832
21. Furniture and equipment, including health care delivery assets
(B e 0 ) oo 37,597,910 |.covvveinn 37,597,990 [ o
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ..................ccccooeeviveeries forviniiiinnns 345,145, 77T e v 345,145,777 ... 424,315,315
24. Healthcare ($ oo 0 ) and other amMOoUuNts rECEIVADIE ...... [or..curicurieeiriiiriiiriiinis ot ettt [orseerssees e sseesees
25. Aggregate write-ins for other than invested assets ............ccccoeeveririeieeeeees foevernnens 2,408,378,444 |............... 151,652,065 |............ 2,256,726,379 |........... 2,112,717,791
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 52,175,403,802 |......ccoe.c.n 629,232,581 |......... 51,546,171,221 |.......... 50,617,729,406
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 52,175,403,802 629,232,581 51,546,171,221 50,617,729,406
DETAILS OF WRITE-INS
1101. Derivative collateral and receivables ... Jo, 24,854,736 |...covereiiereiniceeene [ 24,854,736 |...cocvvriieriennne 454,096
1102. Other investment receivables 303,287 |.. 303,287 |.. ..3,077,614
0 3 R RO RO PO PR RPN
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 25,158,023 25,158,023 3,531,710
2501. Agent benefit investment value of life insurance and annuity contracts|............... 163,605,393 |..oovoeeeeeeeeeeeeeeeeeees e 163,605,393 |............... 158,154,415
2502. Corporate owned investment value of life insurance ..........ccocooovvoviis forveinnnse 1,736,245,256 |...coovveeeeeeeeeeeeeeeeeees e, 1,736,245,256 |............ 1,653,648,384
2503. Deductible receivables ... e 2,899,326 |....cooovviien 59,535 |ovriirricinns 2,839,791 [ 2,671,971
2598. Summary of remaining write-ins for Line 25 from overflow page 505,628,469 |................ 151,592,530 |....occvenenvne 354,035,939 |................ 298,243,021
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,408,378,444 151,652,065 2,256,726,379 2,112,717, 791




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

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Decemzber 31,
Statement Date Prior Year
1. Losses (current accidentyear $  ............ 3,500,129, 047 ) oo e 12,388,800,098 |........... 12,973,231,883
2. Reinsurance payable on paid losses and 10Ss adjusStMENnt EXPENSES ..........cccveveveveurueuiiiieieeeeeteseeeeseseseseseseessess e essaeas |ee s seerereees 741,668,575 |.....cccvveneee 785,262,101
3. LOSS AQJUSIMENE EXPENSES .......ovveveieieeieieteiieaesesete st sese st ss s sssese s s s s aes et e s s s s s eses et s s s sss et et s s s seseses s sansesesessssansnsesesssanaa]ceeseessacs 2,781,644,745 |............ 2,903,436,847
4. Commissions payable, contingent commissions and other similar charges . 242,915,041 | 288,827,155
5. Other expenses (excluding taxes, lICENSES AN FEES) ..........cceviiriiiieiieteiiiiieieieie ettt bbbt snse bbb s snsesesesas 279,230,675 |.ceeeeeenne 260,007,258
6. Taxes, licenses and fees (excluding federal and foreign iNCOME tAXES) ............ccuevrviieiiveieiieereeeeeeee e | 27,439,954 |.....coocenee. 71,028,656
7.1 Current federal and foreign income taxes (including $ .............c.c.cceeeee......0 0N realized capital gains (I0SSES)) .....ccovvees foerereneiiniiinicieninnis o
7.2 Net deferred taX lADITEY ........c.oo it b ettt ettt e et e e et e sh e e sb e e e be e b e et e e bt en bt et e enneennesaeennean
8. Borrowed money $ 0 and interest thereon $
9. Unearned premiums (after deducting unearned premiums for ceded reinsurance of §  ............ 2,370,970,488 and
including warranty reserves of $ ................. 24,137,062 and accrued accident and health experience rating refunds
iNClUdiNg $ v for medical loss ratio rebate per the Public Health Service Act) ..........cccccveveveveveccns feeverinene 7,447,848,484 |............ 7,324,214,889
10, AQVANCE PIEMIUM ....oeeeveeeeeeeeeeeeeee et ee et ees st seseeee e e e s st eteseseeeseseasessesesesessesesasssesesessesaesese s asasesessansssssssssesesnananasasnsassseses [resereseneeneas 127,294,206 |................ 107,022,729
11. Dividends declared and unpaid:
S (e el g T [o T ST O RO UES NSO RO
11,2 POICYNOIAETS ...ttt ettt ettt et ettt e s s e s e s e s et et e b et e s e as s e s es et et e s et essae s et ssasesesesesesnssesssasesesesesesssnssssss|eessenereneinanaeas 3,025,567 |..covovevernne 3,570,134
12.  Ceded reinsurance premiums payable (net of ceding COMMISSIONS) .........c.oviviuiveiiiiiieeieteiiesieeeie bbb oo 1,550,933,742 |............ 1,355,715,912
13.  Funds held by company under reiNSUIANCE trEALIES ..............cceviieieiiiiieeeteteeeeeeeesee et tes e ee sttt st sass s st et sesesess s s s eseseses et e e reneiis 61,849,802 |......cco.e... 34,837,038
14.  Amounts withheld or retained by company for 8CCOUNt Of OtETS ............ccueuiiiiiiieiietieiieecte et 1,694,886,113 |............ 1,931,871,508
15.  Remittances and items not allocated ....
16.  Provision for reinsurance (including $
17. Net adjustments in assets and liabilities due to foreign exchange rates
R T B =i o TU 53 ¢ g Lo 1 T USSP PTUUY RO NP
19. Payable to parent, subsidiaries and @ffilIAtES ..............cceveueurueieieiiecieieiiee ettt |ee s 213,210,847 |................ 288,337,343
20, DEIAVALVES ..ottt ittt ettt et et a e ettt et et et e s s et s e e e et e s et et eseae sttt e bt et e s e an s es s et et et et eseas s et et et etet et esnan s et esesebesesesnan e n bt 16,413,221 | 520,500
21. Payable for securities .. 74,795,283 |................. 15,261,065
22, Payable for SECUMtES IBNGING .......c.cueviveiiecececeeiee ettt ee e ettt eeeesse et tesesenssaeaetesesensesstesesesenssseaesesssensnsssesesesansssssesesesensnsnessesdeteteeneninees 96,929,610 |......cconvvne. 73,797,479
23. Liability for amounts held under UNINSUrEd PIANS ..........couiiiiiiiiiiei et e e eeens |ore e s s et s st stestees [oeeseeseesesteste et
24. Capitalnotes $ oo 0 andinterestthereon $ ......ccccoevvevicvininennne L0 SOSTP R PROTRPTEPPRTRTI REOTOTTTTRTRRPTTPRON
25.  Aggregate Write-inS fOr HADIIES ...........cc.c.cveuiueieiee et eeectete et ee ettt eeeeset et s e s ss et e s enssssaesesenensnseaesesesensnseaesesesansnsnsena 1,214,304,270 1,240,930,862
26. Total liabilities excluding protected cell liabilities (LINeS 1 through 25) ..........ccccvueueriiriiieiieieieiieeeeeeie e 28,995,633,383 29,690,433,576
27. Protected cell liabilities
28.  Total liabilities (LINES 26 AN 27) .....ovveieirereieiiieeeeereieieeeseae st sesesete st sssss et b s ss s st e b s s s s st et b st snsesebesssssnsesesesessssnsesesesssnsnseso|oeeeesceen 28,995,633,383 |.......... 29,690,433,576
29. Aggregate write-ins for SPeCial SUMPIUS TUNAS .......couiiiiiiiiiii ittt sttt b e bt ettt e e b e sseeseeesbeesbeenbeesaoreeneesreesbeesbeesbeesbe e teeites [ensesnsesneessessresareesreereens
30.  COMMON CAPILAI STOCK .....euvieuiieiieeiieeieeie ettt ettt et et e et e et e e st e e st e eseeeseeeseesseesseesseesseesseesseeseeeseesseenseesseenseenseesseesseessennsenssensees|osssressbessbessbessbeesbessneenns [renerssnssaeesseesaessressreene e
31, Preferred Capital STOCK .......co oottt e e e s e e e st e e a e e ea e e a e e et e bt et e e ae e en e e en e e eneeeneeeneeaeeaeeneenean
32. Aggregate write-ins for other than special surplus funds
33, SUIMPIUS NOLES ..ottt ettt et et e s e ae s e s s s s et e s e s e s s s s s st st et et e s es s s s s s e s s et eseseseasa s s s st et eseasss s sanseseseseananeee st reretis 3,143,345,354 |............ 3,142,907,488
34.  Gross paid in @and CONHIDULEA SUIPIUS ........cc.eiiuiiieiiiiieie ettt ettt e et e et e et e et e esbeeseesseesseesseeseesseenseesseesseessesnsenssensees|oessressiessressbessbessbeesneesnns [resessiessiassaessressressressreeas
35, UNASSIGNEA FUNAS (SUPIUS) .....v.veveeiececeeteseeeeececte et eeeescecte et esesssseaesesesesssssaesesesessssesesesesenssssaesesesensssssesasassnsnsssesasassnnsnassesasensnsnaedfesesnencs 19,407,192,484 |........... 17,784,388, 342
36. Less treasury stock, at cost:
36.1 0 shares common (value included in Line 30 $
36.2 .0 shares preferred (value included in Line 31 $
37.  Surplus as regards policyholders (LiNes 29 10 35, IESS 36) ........ceurviuivereriiriiiiieresiiseisessetesssss st ssssese s s s sssssesesssssnsens 22,550,537,838 20,927,295,830
38. Totals (Page 2, Line 28, Col. 3) 51,546, 171,221 50,617,729,406
DETAILS OF WRITE-INS
2501.  AQENt'S SECUITTY FUNA TESEIVES ....oeiivieiiieeiceeeee ettt ettt sttt ettt et sttt et e b ns st essstessssesessesessere s e oeseeserenesens 594,475,623 |................ 636,501,752
2502.  Contingent SUIT THaDTTITIES ..ottt ettt s et es e s s s s st 12,712,027 | 7,464,452
2503, ESCrOW 1HaDT FTTTES . eieieiieei bbb et 9,318,441 ..o 10,337,666
2598. Summary of remaining write-ins for Line 25 from OVErfOW PAGJE ..........cceveuiiiuiieieieiieeieieieie et s 597,798,179 |..cvveenee. 586,626,992
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,214,304,270 1,240,930,862
b2 0 TP TY PO T TP PR P PR PO RSP PP PP PO PSP OPRPPIIN
2 Y PP PO RO PP PP OTRTI
P2 01 T TP T O U PP U PP PP RPTPPTN
2998. Summary of remaining write-ins for Line 29 from overflow page
2999. Totals (Lines 2901 through 2903 plus 2998)(Line 29 above)
720 Y PP PO KPP
1< 7220 7O TS TPy OO PP P EP PR PO RSP UP PO OTRPOPRPPII
£ 7201 Y PP RO PT PP OTRTI
3298. Summary of remaining write-ins for Line 32 from OVErfloW PAgE ...........couiiiiiiiiiiiiceeee e [ee e et
3299. Totals (Lines 3201 through 3203 plus 3298)(Line 32 above)




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

STATEMENT OF INCOME

2 3
Current Prior Year Prior Year Ended
Year to Date to Date December 31
UNDERWRITING INCOME
1. Premiums earned:
1.1 Direct (written $§  ...coc..... 2,665,663,307 ) ..o 2,542,684,067 |........... 2,721,294,076 |............ 3,575,824 ,641
1.2 Assumed (written $  ......... 12,864,890, 747 ) oo e 12,650,658,538 |........... 13,373,735,672 |.......... 17,700,900,798
1.3 Ceded (written §  ............ 3,618,275,440 ) ..o 3,404,772,557 |............ 3,325,799,609 |............ 4,469,177,706
1.4 Net (written $  ......... 11,912,278,614 ) oo e 11,788,570,048 |.......... 12,769,230,139 16,807,547,733
DEDUCTIONS:
2. Losses incurred (current accidentyear $ ... 6,481,134,369 ):
2.1 DHTECE ..ttt e 1,418,854,813 |.......... 1,835,007,608 |............ 2,157,972,603
2.2 ASSUMEM ....oovovieiiiiisieie ettt sttt ss s ses s b sesenesesnssssssesesesesenesssssnsssesesennnnnenafeeneneenen. 0,911, 141,609 | 7,847,146,371 |.......... 10,455,386,695
2.3 CRUBA ...ttt snseenensnneneseeene e 1,974,828,223 (.0 1,894,736,241 | 2,570,991,478
24 Net ..o . ,168,259 |.......... 7,787,417,733 |.......... 10,042,367,820
3. Loss adjustment @XPENSES INCUITEA ...........ceueurueuiieeicieieiieeeesesessassese e sss st s s s st sssssssesens [oceesseseaes 1,079,398,000 |............ 1,077,935,843 |............ 1,481,795,385
4. Other underwriting @XPENSES INCUITEA ..........c.c.cviviiuiuereieiieeesesesesssssese s sssssesesesssessssesesessssssesesens [eoseeseseces 4,092,685,429 |............4,149,021,647 |............ 5,643,427,036
5. Aggregate write-ins for underwriting dedUCHIONS ...........ccuiiiiiiiiiiiicceece |
6. Total underwriting deductions (LINES 2 throUGN 5) .......cccccvvurieieueriiiiiririsieieieieee s 11,527,251,688
7. Netincome of protected cells
8. Net underwriting gain (10ss) (Line 1 MinUS LiN€ 6 + LiNE 7) ......ceeueuiiiiieieieieieeeesiseeieeeeeeeesesseee e 261,318,360 |............. (245,145,084)(.............. (360,042,508)
INVESTMENT INCOME
9. Netinvestment iNCOME EAIMEM ...........coiiuriuiuiiiiriicirieieiree ittt e 611,196,346 |................ 451,810,277 |............... 662,598,893
10. Net realized capital gains (losses) less capital gains tax of $ ................. 34,564,983 ......occooceae. 63,449,154 (41,114,944) (27,341,628)
11. Netinvestment gain (10SS) (LINES 9 + T10) ...c.eviririiiiieiereieriinerisisieie et sesesee s sesesessnss |oesesesnenenens 674,645,500 |................ 410,695,333 |......ccvvnne 635,257,265
OTHER INCOME
12.  Net gain or (loss) from agents’ or premium balances charged off (amount recovered
$ (315,425) amount charged off §  ...ccoveeenene 31,341,409 ) oo o (31,656,834)|......ccecnc.... (42,120,726)|.......cenvnv.. (56,669,249)
13.  Finance and service charges not included in PremMIUMS ...........cccceueviviiiiieeiereieiieeee e 62,136,077 |oceereennee 71,735,916 | 93,911,561
14.  Aggregate write-ins for MiSCellangouS INCOME .............cueveviieieeieieieiie ettt 133,599, 156 145,149,790 162,178,415
15.  Total other income (LiNes 12 throUGh 14) ........c.ccovieiueueiiiiieeciete et enssaesna 164,078,399 174,764,980 199,420,727
16. Net income before dividends to policyholders, after capital gains tax and before all other federal
and foreign iNcome taxes (LINES 8 + 11 + 15) .......cccuiiiiiiiiiecietceceeeee et et 1,100,042,259 |............... 340,315,229 |........o...... 474,635,484
17.  Dividends t0 POIICYNOIAETS ........c.cvoveecececeeeeecceeeee ettt es s ssae s s s s s snasaesesennans 2,577,123 3,121,160 4,100,708
18. Netincome, after dividends to policyholders, after capital gains tax and before all other federal and
foreign income taxes (Line 16 MINUS LINE 17) .....ooouiveuiiieieieieiiceie e e 1,097,465,136 |..cccevenee 337,194,069 |............... 470,534,776
19.  Federal and foreign inCOME taxes iNCUITEA .............oueueueuiuiiiiieieieieieee et eas (212,003,853) (216,487,454) (203,586,337)
20. Netincome (Line 18 Minus Line 19)(t0 LiNE 22) .........ccccviuiurueieiiireieieieieieeieieieisseseese e 1,309,468,989 553,681,523 674,121,113
CAPITAL AND SURPLUS ACCOUNT
21.  Surplus as regards policyholders, December 31 Prior YEAr ............ccveueveveirireeeeeereisiseeeiese s 20,927,295,830 18,966,243 ,296 18,966,243 ,296
22, Netincome (from LiNE 20) ......c.ciriieiueriireriieeieteeseneeieee et be bbb essie s eenessseens [oeseneenenes 1,309,468,989 |................ 553,681,523 |........coce. 674,121,113
23.  Net transfers (to) from Protected Cell aCCOUNLS ...........ccociiiiiiiiiiiiiiie e e [ [
24. Change in net unrealized capital gains (losses) less capital gains tax of $ ................... 1,361,292 ..569,524,974 ..1,145,952,531 |... ..1,492,765,410
25. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceveviueveriiriiiiieiereseeeeeeseeies 13,277,032 (17,229)|... ....(7,713,762)
26. Change in net deferred iNCOME taXx ..........ccceevevrveecverereninnnn. (372,023,772)|.. (248,600,255)|... (259,984,669)
27.  Change in NONAAMItEEA @SSELS ..........c.ceviviiieieireieiiiie ittt b bttt es st ese s s s snsene [oceeeeeeeeenees 47,451,577 | 188,870,018 |................ 223,287,475
28.  Change in ProviSion fOr FEINSUMANCE .........cceouiuiiiieiiieirietisieenie ettt sessenes e snenessenens esssne st saens [ontesesiesesessesesressssessnenns [oreessesesensennns 9,333,000
29, Change in SUIPIUS NOLES ......c.cuiviiieitireiiiieiietete et eesesete sttt be et ss st be b s s ss et s b s s s sns b b sassssnsesesena 437,867 |.. . 436,581 |... (399,416,636)
30. Surplus (contributed to) withdrawn from protected Cells ............cccooiiiiiiiiiiiiceeeeeee
31. Cumulative effect of changes in accounting prinCIPIES ...........cccoviiiiiiiiiiiiececeeeeeeeeea e [ o
32. Capital changes:
321 PaAIA TN ettt ettt et eae e
32.2 Transferred from surplus (Stock Dividend)
32.3 TranSferred t0 SUMPIUS ......ociiiiiiiiie ettt st et e e be e e e beeneesneesseesbeesbeenseens
33.  Surplus adjustments:
G T T I P R U N
33.2 Transferred to capital (Stock DIVIdEN) .........ccccoiiiiiiiiiiri e e [ e
33.3 Transferred from CAPItal ............coieiiieiieieceee et se e enee e
34. Net remittances from or (to) Home Office
35. Dividends to stockholders .....................
36.  Change iN treASUNY STOCK .........coiiiiiiiiiiie ettt
37. Aggregate write-ins for gains and 10SSES iIN SUMPIUS ............ceueveiiieiuereiiiiieseiee et s 55,105,341 66,237,210 228,660,603
38. Change in surplus as regards policyholders (Lines 22 through 37).............cceeueieiieuerereisiieseienenns 1,623,242,008 1,706,560, 379 1,961,052,534
39. Surplus as regards policyholders, as of statement date (Lines 21 plus 38) 22,550,537,838 20,672,803,675 20,927,295,830
DETAILS OF WRITE-INS
0501.
0502.
0503.
0598. Summary of remaining write-ins for Line 5 from overflow page ...........ccccceviiiiiiiiiiiiiciiciieeeeeses o [ [
0599. Totals (Lines 0501 through 0503 plus 0598)(Line 5 above)
1401.  Other misSCellanOUS 1NCOME .........coeeeirieeeteeeetee et et ettt et e st eesetenseeeeseee e eeeteeeseeessnenssenn|oreteeeseenaeens 56,249,858 |.....cceee.... 81,478,605 |.............. 109,180, 111
1402. Change in contingent suit liability ... (5,247,575)/.. 605,577 |... ... (1,974,005)
1403. Change in cash surrender value of corporate owned life inSUrance .........ccocoovvicccccceeeeecece e 82,596,873 |......c.......... 63,065,608 |................. 54,972,309
1498. Summary of remaining write-ins for Line 14 from overflow page ...........cccceveiiiiieiiiiiieiiceeeeese e [ e
1499. Totals (Lines 1401 through 1403 plus 1498)(Line 14 above) 133,599, 156 145,149,790 162,178,415
3701. Change in surplus — agent security compensation plan ... 17,753,338
3702. Change in surplus - pension and postretirement benefits . ..202,197,640
3703. Change in surplus pooled nonadmitted premiums in the course of collection offset ........ccooofoeeeiieieinnn. 8,195,097 |..ccooveveeee 2,793,066 |................... 8,709,625
3798. Summary of remaining write-ins for Line 37 from overflow page ............ccccoeiiiiiiiiiiiciiieeieeses e [ [
3799. Totals (Lines 3701 through 3703 plus 3798)(Line 37 above) 55,105,341 66,237,210 228,660,603




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

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiiririiricirieieeieic et [resesneas 11,954,949,671 |.......... 12,846,490,314 |.......... 16,403,241,545
2. NetiNVESIMENT INCOME .......uvuiiiiiiicieeci ettt [ers s 637,288,964 |.............. 485,526,612 |................ 703,738,833
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 95,024,366 103,384,975 136,486,637
4. TOtal (LINES 110 B) ..ottt 12,687,263,001 13,435,401,901 17,243,467,015
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 7,025,318,865 |............ 8,335,472,375 |......... 10,882,342,139
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for deductions .................c.ceveveueeeeeceieiererens oeeeerenens 5,388,250,711 |............ 5,619,755,602 |............ 7,237,172,519
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 3,121,690 |oeirenee 3,112,961 | 4,307,843
9. Federal and foreign income taxes paid (recovered) netof $ ................ (3,577,350) tax on capital
GAINS (IOSSES) ...ttt b bbb (252,316,649) (339,661,162) (296,605, 182)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 12,164,374,617 13,618,679,776 17,827,217,319
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 522,888,384 (183,277,875) (583,750,304)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 2,287,605,221 1,633,841,893
12.2 Stocks .............. ...60,911,341 |.. 2,906,712
12.3 Mortgage loans ... ..164,388,119 |.. ...85,098,994 |.
12,4 REAI ESLALE ...ttt [oeaeaeeen s 11,415,281 | (725,514) ... 12,081,883
12.5 Other iNVESIEA @SSELS ......cuvuiuieieriiiieirei ettt [eeessinessinees 354,131,678 |..oocvvennne 481,279,312 | 593,432,585
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............ccccceees |oeveeeininnencns 7,611,449 | 4,757,403 |......coccveunnee 1,107,285
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 58,139,238 177,508,030 186,502,626
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,944 202,327 |............ 2,384,666,830 |............ 3,303,520,745
13. Cost of investments acquired (long-term only):
131 BONGS .ttt [oeaeaeeenns 2,259,678,577 |........... 1,919,425,853 |............ 2,401,133,068
13.2 SEOCKS ...ttt acienas[onseteeenen s 36,706,543 |........ccoovneee 3,208,061 [.coovcvennne 11,297,136
13.3 MOMGAGE I0BNS ...ttt [oneeeennnanaeaas 215,367,442 |....covveee 77,788,375 |.ocviecne. 123,109,006
13.4 REAI ESHALE ...t [onaeaeeen s 19,562,733 |...oveevne 28,240,284 |........ooc..... 41,363,608
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 474,878,373 |....cooveenee 366,929,242 |................ 510,437,115
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 76,177,536 29,636,737 3,026,129
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 3,082,371,204 2,425,223 ,552 3,090,366 ,062
14. Net increase/(decrease) in contract loans and premium NOLES ...........ccooeiiiereerienienieeie e
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (138,168,877) (40,556,722) 213,154,683
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ........vvvececeieiieeceeeeee ettt et se s s nesesenens|eeesesesenenesenesnsnenesesnnennnes |oenesessssesessneenenesesesnenenes [oereeennenens (400,000,000)
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccoooiiiiiiinies i [
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (182,759,501) 114,672,637 329,052,461
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ......eoeverierieicieeieeeesesi ettt (182,759,501) 114,672,637 (70,947,539)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |.c.c.cccvoenne 201,960,006 |.............. (109,161,960)|.............. (441,543,160)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 63,655,278 |....cccuenvn 505,198,438 |................ 505,198,438
19.2 End of period (Line 18 plus Line 19.1) 265,615,284 396,036,478 63,655,278
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchange of bond investment to bond investment ... o 104,079,400 |............... 139,273,065 |............... 181,609,959
20.0002. Capitalized interest on invested aSSEtS ... s [ 2,358,170 |...coevrnes 2,051,990 | 2,728,121
20.0003. Capitalized interest on mortgage loans ... ..12,992,172 |. 13,632,921 |. ... 17,912,695
20.0004. Tax credit commitment [1abilities ... [ 1,381,787 | 364,798 | 2,810,559
20.0005. Movement of assets from bonds to alts ... [ 10,644,775 |...ccocovevni 1,081,841 | 1,081,841
20.0006. Exchange of bond investment to equity investment ... [ [ 1,198,840 |..cocoovveeee. 1,198,840
20.0007. Investment in affiliate through transfer of real estate . 17,380,801 .... 17,380,801
20.0008. Bonds received to settle receivable from affiliate ... [ . 14,773,784 ... 14,773,784
20.0009. Movement of assets from mortgage loans to alts ... e 19,344 118 | [




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

NOTES TO THE FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

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

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

Eagle Captive Reinsurance, LLC (Eagle) is a special purpose financial captive insurance company domiciled in the State of Ohio. The Company
has an indirect ownership of Eagle through the Company’s ownership of Nationwide Corporation. See the Nationwide Corporate Organizational
Chart, which appears as Schedule Y of this statement. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Department, Eagle
has applied a prescribed practice which values Eagle’s reserves on an alternative reserving basis from the NAIC’s accounting practices and
procedures manual. The prescribed practice changed the subsidiary’s valuation by $635.0 million and $529.4 million as of September 30, 2025
and December 31, 2024, respectively.

Eagle was granted a permitted practice from the Department allowing Eagle to carry a reinsurance recoverable asset under an excess of loss
reinsurance agreement with a third-party reinsurer as an admitted asset. The permitted practice changed the subsidiary valuation of Eagle by
$855.3 million and $860.7 million as of September 30, 2025 and December 31, 2024, respectively.

Nationwide Life Insurance Company (NLIC) and Nationwide Life and Annuity Insurance Company (NLAIC) are insurance companies domiciled in
the State of Ohio. The Company has an indirect ownership of NLIC and NLAIC through the Company’s ownership of Nationwide Corporation. See
the Nationwide Corporate Organizational Chart, which appears as Schedule Y of this statement. NLIC and NLAIC apply a prescribed practice that
utilizes certain alternative derivative and reserve accounting practices for eligible derivative instruments and indexed products, respectively, in
order to better align the measurement of indexed product reserves and the derivatives that hedge them, which were adopted effective January 1,
2021. The prescribed practice changed the subsidiaries’ valuation by $(349.8) million and $(195.8) million as of September 30, 2025 and December
31, 2024, respectively.

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

F/IS F/S
SSAP # Page Line# 2025 2024
Net Income
(1) Nationwide Mutual Insurance Company state basis
(Page 4, Line 20, Columns 1 & 3) XXX XXX XXX $  1,309,468,989 $§ 674,121,113
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP - -
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP - -
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $_ 1,309,468,989 $ 674,121,113
Surplus
(5) Nationwide Mutual Insurance Company state basis
(Page 3, Line 37, Columns 1 & 2) XXX XXX XXX $ 22,550,537,838 $ 20,927,295,830
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 51 2 2.2 635,014,402 529,354,275
Subsidiary valuation -- NLIC and NLAIC 51, 86,101 2 2.2 (349,814,286) (195,787,175)
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP
Subsidiary valuation -- Eagle 61R 2 2.2 855,305,600 860,651,572
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 21,410,032,122 $ 19,733,077,158

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

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

C. Accounting Policies

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

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

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

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

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

D. Going Concern
Not applicable.

Note 2 — Accounting Changes and Corrections of Errors

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

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

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

Note 3 — Business Combinations and Goodwill

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

Note 4 — Discontinued Operations

Not applicable.

Note 5 — Investments

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

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

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

Recognized Amortized cost
Amortized cost Present value other-than- after other-than- Fair value Date of financial
before current of projected temporary temporary at time statement where
CUSIP period OTTI cash flows impairment impairment of OTTI reported
872227AA1  $ 1,408,896 $ 1,106,624 $ 302,272 $ 1,106,624 $ 915,070 Q1'25
04012MAP4  § 514,014 $ 407,171 $ 106,843 $ 407,171 $ 230,758 Q3'25
32052WAC3 $ 418,963 $ 353,540 $ 65,423 $ 353,540 $ 319,265 Q3'25
761143AD8 1,302,958 $ 1,184,019 § 118,939 $ 1,184,019 § 909,697 Q3 '25
Total $ 593,477

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ (1,109,287)
2. 12 Months or Longer $ (138,280,838)

b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $ 133,844,272
2. 12 Months or Longer $ 1,851,284,579

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

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1-2.There were no changes that were considered significant to the Company from prior year end.

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

b. Not applicable.
c. There were no changes that were considered significant to the Company from prior year end.
4-7.There were no changes that were considered significant to the Company from prior year end.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.
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NOTES TO THE FINANCIAL STATEMENTS

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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

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

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

changes in fair value.

Type of Repo Trades Used

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

Original (Flow) & Residual Maturity

a. Maximum Amount
Open - No Maturity
Overnight

2 Days to 1 Week

Nooakwd =

> 1 Year

b. Ending Balance

Open - No Maturity
Overnight

2 Days to 1 Week

Nooahkwdh =

> 1 Year

4. Not applicable.

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

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

1 2 3 4

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

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

99,460,940 $

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

a. Maximum Amount
b. Ending Balance

ENDING BALANCE

ICO-FV

ABS - FV

Preferred Stock - FV
Common Stock

Mortgage Loans - FV

Real Estate - FV
Derivatives - FV

Other Invested Assets - FV
Total Assets - FV

T T@ e a0 o

93,199,894

93,279,879 -
78,981,930 $ 91,091,401 90,556,309 -
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
$101,450,159 $95,063,892 $95,145,477 $-
$80,561,569 $92,913,229 $92,367,435 $-
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 6 8
Does Not
Qualify as
None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
$- $92,367,435 $- $- $- $- $- $92,367,435
$- $92,367,435 $- $- $- $- $- $92,367,435

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

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount
1. Cash $99,460,940 $93,199,894 $93,279,879 $-
2. Securities (FV) - - - -
3. Securities (BACV) - - - -
4. Nonadmitted Subset (BACV) - - - -
b. Ending Balance
1. Cash $78,981,930 $91,091,401 $90,556,309 $-

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 $90,556,309
30 Days or Less -
31 to 90 Days -
> 90 Days -

a0 oo

$90,556,309

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

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

O. 5GI Securities

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

Not applicable.
Q. Prepayment Penalty and Acceleration Fees

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

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

Asset Type Percent Share
(1) Cash 0%
(2) Cash equivalents 56%
(3) Short-term investments 44%
(4) Total (Must equal 100%) 100%

S. Aggregate Collateral Loans by Qualifying Investment Collateral

Not applicable.

Note 6 — Joint Ventures, Partnerships and Limited Liability Companies

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

Note 7 — Investment Income

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

A. Derivatives under SSAP No. 86 — Derivatives

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

8.
9.

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

Not applicable.

Note 9 — Income Taxes

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

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

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

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

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

Note 11 — Debt

A. All Other Debt

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

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

1.

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

with the FHLB. It is part of the Company’s strategy to utilize these funds as backup liquidity. These agreements were renewed in June 2025
and expire June 2026. The Company has determined the actual maximum borrowing capacity as $600.0 million. The Company’s Board of
Directors approved of this amount with consideration of the FHLB’s stock ownership and collateralization requirements. As of September 30,
2025 and December 31, 2024, the Company had no amounts outstanding under these agreements.

2. FHLB Capital Stock

a.

Aggregate Totals

1. Current Year-end 1 2 3

Total General

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

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

2. Prior Year-end 1 2 3

Total General

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

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

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

a. Amount Pledged as of Reporting Date

Current Year Total General and Separate
Accounts Total Collateral Pledged
(Lines 2+3)

2. Current Year General Account Total
Collateral Pledged

3. Current Year Separate Accounts Total
Collateral Pledged

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

b. Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2+3)

2. Current Year General Account Maximum
Collateral Pledged

3. Current Year Separate Accounts Maximum
Collateral Pledged

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

4. Borrowing from FHLB

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
$ 764,742,302 $ 814,441,652 $ -
$ 764,742,302 $ 814,441,652 $ -
$ - $ - $ -
$ 738,004,494 $ 831,158,084 $ -
1 2 3

Fair Value

Carrying Value

Aggregate Borrowed at
Time of Maximum

Collateral

738,004,494 $

738,004,494 $

825,953,492 $

831,158,084 $

831,158,084 $

946,497,723 $

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

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

Benefit Plans

A. Defined Benefit Plans

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

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

September 30, 2025  December 31, 2024  September 30, 2025  December 31, 2024
a. Service cost $ 86,545,880 $ 112,666,212 $ 855,475 $ 1,406,274
b. Interest cost 195,424,940 281,014,836 3,827,790 5,013,216
c. Expected return on plan assets (198,745,037) (307,104,981) (4,828,935) (6,514,398)
d. Transition asset or obligation - - - -
e. Gains and losses 83,774,843 139,179,289 (4,117,020) (5,242,354)
f. Prior service cost or credit (25,524,246) (33,853,532) 5,246,483 6,995,310

g. Gain or loss recognized due to a
settlement or curtailment _ 218,873,455 _ _
h. Total net periodic benefit cost $ 141,476,380 $ 410,775,279 $ 983,793 $ 1,658,048

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

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

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

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

Note 14 — Liabilities, Contingencies and A nents

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

Note 15 — Leases

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

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

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

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

A. Transfers of Receivables Reported as Sales

Not applicable.
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B. Transfers and Servicing of Financial Assets

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

Not applicable.

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

Not applicable.

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

Not applicable.

Note 20 — Fair Value Measurements

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

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

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

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

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

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

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

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

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

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

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

levels.

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

Net Asset Value

Level 1 Level 2 Level 3 (NAV) Total
Assets at Fair Value
Bonds
Issuer credit obligations $ - $ 159,123,717 $ 135,473,221 $ - $ 294,596,938
Asset-backed securities - 16,175,574 19,222,281 - 35,397,855
Total Bonds $ - $ 175,299,291 $ 154,695,502 $ - $ 329,994,793
Preferred stocks unaffiliated 1,024,924 451,500 27,782,562 - 29,258,986
Common stocks unaffiliated 2,120,530 20,164,563 1,378,913 - 23,664,006
Other invested assets - - 5,517,465 - 5,517,465
Securities lending collateral assets - 2,468,170 - - 2,468,170
Total Assets at Fair Value/(NAV) § 3,145,454 $ 198,383,524 $ 189,374,442 $ - $ 390,903,420
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The following table presents the rollforward of Level 3 assets held at fair value during the period ended September 30, 2025:

Total gains | Total gains and
Beginning and (losses) (losses)
Balance at Transfers into | Transfers out of included in included in Ending Balance
6/30/2025 Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements at 9/30/2025
Assets at Fair Value
Bonds
Issuer credit obligations $142,507,896 $11,663,933 $(20,211,568) $- $(2,672,147) $14,028,485 $- $(9,926,126) $82,747  $135,473,220
Asset-backed securities 19,648,297 - - - (228,556) - - (197,460) - 19,222,281
Total Bonds $162,156,193 $11,663,933 $(20,211,568) $- $(2,900,703) $14,028,485 $- $(10,123,586) $82,747  $154,695,501
Preferred stocks unaffiliated 30,318,915 - - (599,420) (848,519) - - (1,088,414) - 27,782,562
Common stocks unaffiliated 1,103,187 - - - 275,726 - - - - 1,378,913
Other invested Assets 5,166,979 - - - 364,866 - - (14,379) - 5,517,466
Total Assets at Fair Value $198,745,274 $11,663,933 $(20,211,568) $(599,420) $(3,108,630) $14,028,485 $- $(11,226,379) $82,747  $189,374,442

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

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

September 30, 2025:

Not Practicable

Aggregate Fair Net Asset (Carrying
Value Admitted Assets Level 1 Level 2 Level 3 Value (NAV) Value)

Assets
Bonds

Issuer credit obligations $12,425,411,893 $12,787,141,377 $2,326,088,154  $8,151,211,481  $1,948,112,258 $- $-

Asset-backed securities 3,905,747,087 3,996,313,638 - 3,230,949,398 674,797,689 - -

Total Bonds $16,331,158,980 $16,783,455,015 $2,326,088,154 $11,382,160,879  $2,622,909,947 $- $-

Mortgage loans, net of allowance 1,743,981,373 1,807,872,507 - - 1,743,981,373 - -
Cash, cash equivalents and short-
term investments 265,615,284 265,615,284 (330,829,535) 595,930,245 514,574 - -
Derivative assets 8,920,716 8,726,873 - 8,920,716 - - -
Other invested assets 119,260,995 118,670,814 - 4,024,291 56,258,622 58,978,082 -
Securities lending collateral assets 90,818,236 90,733,987 90,556,309 261,927 - - -
Total Assets $18,559,755,584 $19,075,074,480 $2,085,814,928 $11,991,298,058  $4,423,664,516 $58,978,082 $-
Liabilities
Derivative liabilities $11,536,111 $16,413,221 $- $11,536,111 $- $- $-

Total Liabilities $11,536,111 $16,413,221 $- $11,536,111 $- $- 3-
D. Not Practicable to Estimate Fair Value

Not applicable.

E. Measured Using Net Asset Value

Not applicable.

Note 21 — Other Items

A. Unusual or Infrequent ltems

Not applicable.

B. Troubled Debt Restructuring for Debtors

Not applicable.

C. Other Disclosure

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

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

Effective June 1, 2025, the Company and certain of its subsidiaries and affiliates renewed its Property per Risk program on an enterprise-wide
basis covering risks underwritten by the Company. The structure remains unchanged at $115 million in excess of $10 million. Risk period 2025
for Property per Risk program will expire on June 1, 2026.

D. Business Interruption Insurance Recoveries

Not applicable.

E. State Transferable and Non-Transferable Tax Credits

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

F. Subprime Mortgage Related Risk Exposure

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

NOTES TO THE FINANCIAL STATEMENTS

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

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

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

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

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

@ NH O
'

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

Note 22 — Events Subsequent

Type | — Recognized Subsequent Events:

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

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

Type Il — Nonrecognized Subsequent Events:

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

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

Note 23 — Reinsurance

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

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

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

Note 25 — Changes in Incurred Losses and Loss Adjustment Expenses

A. As of December 31, 2024, loss and loss adjustment expense reserves, net of reinsurance recoveries, were $15.9 billion. Payments for incurred
claims and claim adjustment expenses attributable to insured events of prior years were $4.7 billion for the nine months ended September 30,
2025. As of September 30, 2025, loss and loss adjustment expense reserves attributable to insured events of prior years were $11.1 billion, which
included a $39.4 million decrease as a result of an amendment to an internal reinsurance agreement. For the nine months ended September 30,
2025, favorable prior-year development of $65.4 million in incurred losses was primarily driven by lower-than-expected loss emergence in Private
Passenger Auto and prior year catastrophes in Homeowners.

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

Note 26 — Intercompany Pooling Arrangements

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

Note 27 — Structured Settlements

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

Note 28 — Health Care Receivables

Not applicable.

Note 29 — Participating Policies

Not applicable.

Note 30 — Premium Deficiency Reserves

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

Note 31 — High Deductibles

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

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

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

NOTES TO THE FINANCIAL STATEMENTS

Note 33 — Asbestos/Environmental Reserves

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

Note 34 — Subscriber Savings Accounts

Not applicable.

Note 35 — Multiple Peril Crop Insurance

Not applicable.

Note 36 — Financial Guaranty Insurance

Not applicable.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

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

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e
If the response to 3.2 is yes, provide a brief description of those changes.

Nationwide Life and Benefits Insurance Company (fka Direct General Life Insurance Company), NSM Sales Corporation and The Association
Benefits Solution, LLC added due to acquisition by Nationwide Life Insurance Company on July 1, 2025. Jefferson National Life Insurance

Company of New York removed due to being merged with and into Nationwide Life Insurance Company effective July 1, 2025. .......................

Is the reporting entity publicly traded or a member of a publicly traded group? .........

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

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

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. ...........c.cooiiiiiiiiiiiiiieeeee

Yes[ ] No[X]

I No[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. ...........cccoccovveiiieiieiiieneeieecinens

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 E=1 (= RSP R P TRS SRR PRPR

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 DEPAMMENTST ...ttt et et e et e e st e eae e st e e e e s e e bt eas e ea b e ea s e es e e ea e e ese e st enseenseaneeanseenseeneeaneenneannen Yes

Have all of the recommendations within the latest financial examination report been complied With? ...........cccccoieiieiiiieciceceeeeeeee 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? .........c.i oottt e e e st e b e s e e be et e e s e eneeeneeeneeeneenaeeees

If yes, give full information:

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

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 SECUrtIES fIrMS? .........ciiiiiiiii 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 N[ 1 NALX]

I N[ 1 NALX]

Yes[ 1 No[X]

Yes[ 1 No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)
Nationwide Trust Company, FSB Columbus,
Nationwide Investment Services Corp. ... Columbus,

Nationwide Investment Advisors, LLC .....cccccoovirviviiecciciien Columbus,
Nationwide Securities, LLC .... Columbus,
Nationwide Fund Advisors .... Columbus,
Nationwide Fund Distributors, LLC Columbus,
Nationwide Asset Management, LLC Columbus,
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

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

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

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

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

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

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

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o

If yes, give full and complete information relating thereto:

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

If yes, please complete the following:

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

FINANCIAL

INVESTMENT

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

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

.. 35,217,158

34,077,026

LOLHLe e

All Other 1,845,825,234 2,029,307,542
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 15,401,711,830 ... 16,202,410,070
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........cooiiiiiiiiiiiiiiieieeee et see e D oo D,
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

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

7.1

... 93,286,405
... 93,202,157
................. 96,929,610



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL 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
RBC Royal TrUST ..cocvoeeeceieiieeececc et 77 King St., York, ON MON L4 ..o
Federal Home Loan Bank of Cincinnati .........cccocooooveeioiiiiiccee 221 E. 4th St, Suite 600, Cincinnati, OH. 45202 .........cocoovveveveennne.

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? ..............cccccceieis 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 .........ccooooivviiiieiiiciien,
Ares Capital Management LLC .......ococooiiiieirirnicccss s
HPS INVESTMENT PARTNERS, LLC ..ottt
T ROWE PriCe oo
20 GATES MANAGEMENT LLC ....vivtiiieceetetire ettt
Guggenheim Securities, LLC ..o
BlackRock Financial Management Inc
PIMCO LLC ettt
Blackstone Asset Based Finance AdVisors LP .......ccccocoveeiiiiinininiiinicicicienne
Apollo Insurance Solutions Group LLC
PGIM, INC. oo

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?............cccvueveriirierieereiieeee e Yes [ ] No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............cccccceuveeererereieiscienennns Yes [ ] 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
SEC Registered Investment
131619 o Ares Capital Management LLC ......ccoooiviieicciiiiircreeeceee 3MO9BESSOPEUTBOIBLSS ....... ADVISEr oo NO..ovie
The U.S. Securities and
282125 e HPS INVESTMENT PARTNERS, LLC ..ooviviiecieriiirccieienec e 5493001W7540H8HMBF38 ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
126032 ....oocvie T. ROWE PriCe .o FAJS9K741ZRGQOSHUS2S ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
1565480 ......occcvvinnne 20 GATES MANAGEMENT LLC ....cooviiieieeteiienicieietsse e 549300P9T431XY751068 ........ Exchange Commission ............. NO..oeene
The U.S. Securities and
40638 .......ccevennene Guggenheim Securities, LLC ..o 5493005G25VHYWLYJUSI ........ Exchange Commission ............. NO..ovie

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

107105 ..o BlackRock Financial Management INC. .....ccccooovieciiiinirininnn 549300LVXY [VJKE13M84 ....... Operator (CPO) ..ccccoevernnee NO..ovie
The U.S. Securities and

104559 ... PIMCO LLC et e 549300KGPYQZXGMYYN3S ........ Exchange Commission ............. NO..oeene
The U.S. Securities and

120934 ..o Blackstone Asset Based Finance Advisors LP .......cccccevevinenee 4RKF18AI730FIB43LA12 ........ Exchange Commission ............. NO..oeene
The U.S. Securities and

294320 .....cocvevn Apollo Insurance Solutions Group LP ........cccovveveiiveiciceinee 549300L3R6CAMA4YKNSI ........ Exchange Commission ............. NO..overee
The U.S. Securities and

105676 ......cvvveinnee PGIM, TNC. ettt 5493009SX8QJBZY IGB8T ........ Exchange Commission ............. NO..oeene

7.2



18.1
18.2

20.

21.

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

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
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 SECUILIES? ... oottt et e e et e st e st e b e et e e s e e e e eneeeneeeneesneenaeenen

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 SECUNLIES? .........ooiuiiiiiiiiiiiiie ettt ettt e he e bt e sb e e abe e beeabeeabesaeeeneesaeesaeesbeenbeenbeens

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.

7.21

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



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

GENERAL INTERROGATORIES

PART 2 - PROPERTY & CASUALTY INTERROGATORIES

1. Ifthe reporting entity is a member of a pooling arrangement, did the agreement or the reporting entity’s participation change? ............... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.
2. Has the reporting entity reinsured any risk with any other reporting entity and agreed to release such entity from liability, in whole or in
part, from any loss that may occur on the risk, or portion thereof, reinsured? .................. Yes[ 1 No[X]
If yes, attach an explanation.
3.1 Have any of the reporting entity’s primary reinsurance contracts been CanCeled? ................coocurueueveeeeceeueeeeeeeceeee e eesesee e enesas e senns Yes[ 1 No[X]
3.2 If yes, give full and complete information thereto.
4.1 Are any of the liabilities for unpaid losses and loss adjustment expenses other than certain workers’ compensation tabular reserves
(see Annual Statement Instructions pertaining to disclosure of discounting for definition of “ tabular reserves” ) discounted at a rate of
INTErEST GrEALE thAN ZEIO? .........oeieeececveeee ettt ettt ettt e e ettt e e e e tetesesenssseae st esensnsesetesesensnssaeseses s ssssaetasesensnsssesesassnsnsnaesasasensnsnansasasns Yes [ X] No [ ]
4.2  If yes, complete the following schedule:
TOTAL DISCOUNT DISCOUNT TAKEN DURING PERIOD
1 2 3 4 5 6 7 8 9 10 11
Maximum Discount Unpaid Unpaid Unpaid Unpaid
Line of Business Interest Rate Losses LAE IBNR TOTAL Losses LAE IBNR TOTAL
Non-renewable for
stated reasons only . |...cccooenenee 0.1 [ 0.030 |........... 11,515 | 507 [oeiiiicenns frei 12,022 |............ (1,235) v (G ] A N (1,290)
TOTAL 11,515 507 12,022 (1,235) (54) (1,290)

5.  Operating Percentages:

5.1 A&H loss percent

AN oto TS ot g = 1T 4 1= gL Qo T= (ot =Y o PPN %
5.3 A&H expense percent excluding COSt CONAINMENT EXPENSES ...........c.cueuruiiiiereteeeteeeaesee e tesesesesese s s tesesesesessasssesasesesesesesessasssesesesess Shebebestetat et nene et bebebeeeet et e nene 26.000 %
6.1 Do you act as a custodian for health SAVINGS ACCOUNTS? .........c.cueueveeceeieee et eeeee et s s aeaet e s s s asasae s s s s anasaesesessssassesesanssnanaesana Yes[ 1 No[X]
6.2 If yes, please provide the amount of custodial funds held as of the reporting date ..............cooiiiiiiiiii e B
6.3 Do you act as an administrator for health SAVINGS GCCOUNTS? ..............ccccueueieeeeececeeteeeeeeecte e teeeeeseae s e s esesssaesesesesenssaesesesesenssaesesesssensnensesas Yes[ 1 No[X]
6.4 If yes, please provide the balance of the funds administered as of the reporting date .............cccoooiiiiieiinei e B
7. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccevevueeee... Yes [ X] No[ ]
7.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
AOMICIIE OF thE FEPOTHING ENELY? .......cviveviiieitcteteiee ettt ettt ettt s st b b e s bbb e s s bbb s e s bbb e s bbbt st b b b sn st b s s s Yes[ ] No[ ]



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

SCHEDULE F - CEDED REINSURANCE

Showing All New Reinsurers - Current Year to Date

1 2 4 5 6 7
Effective
Certified Reinsurer Date of
NAIC ID Domiciliary Rating Certified Reinsurer
Company Code Number Name of Reinsurer Jurisdiction Type of Reinsurer (1 through 6) Rating
00000 ... 47-4344491 CHIMNEY POINT INS Unauthor ized....
17527 . 93-3747527 ... ...|EMERALD BAY SPECIALTY INSURANCE CONPANY {Unauthorized
40550 . 95-3290010 ... ...|L10" INSURANCE COMPANY |Unauthorized
16258 . 82-3239849 ... ...|MANGROVE CELL 6 ................ |Unauthorized
39640 . 34-0860093 ... ...| VELOCITY SPECIALTY INSURANCE COMPANY . |Unauthorized
15672 . 03-6010271 ... .| WHITE ROCK INC ..o {Unauthorized
00000 . AA-1120660 ... ...|AVIVA" INSURANCE LIMITE .|Unauthor ized
00000 . AA-1122000 ... ...|C E DAVIES ESQ & OTHERS ....... .|Unauthor ized
00000 . AA-1120206 ... ..|LLOYDS SYNDICATE 1971 (APOLLO) .|Unauthor ized
00000 ... AA-1120236 ............. LLOYDS SYNDICATE 2843 (OAK) ....|Unauthorized....
00000 ... AA-1120227 ............. LLOYD'S SYNDICATE 3123 ...| Authorized
00000 . .AA-0000000 ... ...|LLOYDS SYNDICATE 9137 NEW LINE .|Unauthor ized
00000 . .AA-0000000 ... ..|MCDONALDS  INSURANCE COMPANY . .|Unauthor ized
............ 00000 AA-7140022 .............|PVI INSURANCE CORPORATION ...|Unauthorized....
............ 00000 AA-3191120 .............[WTC INSURANCE CORP. LTD. ..... ..|Unauthorized....




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

SCHEDULE T - EXHIBIT OF PREMIUMS WRITTEN

Current Year to Date - Allocated by States and Territories

1 Direct Premiums Written Direct Losses Paid (Deducting Salvage) Direct Losses Unpaid
Active 2 3 4 5 6 7
Status Current Year Prior Year Current Year Prior Year Current Year Prior Year
States, etc. (a) To Date To Date To Date To Date To Date To Date
1. Alabama ..o AL [ [ I 20,969,840 |.............. 20,984,373 |............... 6,933,314 |............. 10,779,202 |............. 15,626,321 |.............. 16,018,344
2. Alaska ......cccocoeeeeee . AK | [ ISR 400,676 |......cco....... 546,343 |.cooie 144,265 |.......o.oce... 217,075 o 273,610 oo 186,576
3. Arizona .....ccoeeeecii. AZ | [ IS 27,044,858 |............. 25,301,707 |.............. 13,003,096 |............. 15,512,286 |............. 20,871,999 |............ 20,919,429
4. Arkansas ... . AR s Lo forrii 21,819,231 |...c..c.c.. 20,243,507 |...ccnce... 12,659,311 |.............. 17,467,450 |............. 11,085,572 |.............. 16,004,748
5. California .......cccceceeece.. CA | [ T 347,773,591 |............ 388,892,254 |........... 294,088,128 |........... 267,899,442 |........... 391,590,841 |............ 379,293,538
6. Colorado ....... L. ....38,516,668 |.. ....37,647,196 |.. ....20,591,930 |.. ....35,758,061 |.. ....36,073,406 |.. ....44 404,067
7. Connecticut ........ccc..... CT e Lo forriis 33,684,560 |.............. 30,535,205 |............. 12,083,296 |.............. 15,671,724 |.............. 29,470,655 |............. 29,820,763
8. Delaware ............cc.ec.... DE |eeeiis Lo forriis 33,692,604 |.............. 31,989,470 |............. 16,064,273 |.............. 17,240,013 |............ 19,438,055 |............. 22,609,540
9. District of Columbia .....DC |-......... Lo e 9,714,516 |............ 10,144,829 |.............. 4,530,371 |..cocov 5,556,181 |............. 6,372,146 |.............. 5,287,059
10.  Florida .....ccocovevviiens FL [ [ T 105,930,574 |.............. 89,027,621 |.............. 46,196,279 |............. 52,575,819 |............ 81,926,707 |............. 62,976,653
11.  Georgia . .. GA L. ....41,910,074 |.. .36,722,667 |.. .18,195,356 |.. 56,969,863 |.. 29,291,759 |.. 62,485,525
12.  Hawaii ... LLHE Lo e 1,743,986 |...coveennene 3,349,106 |...ccvovenvene 308,784 |.coeee 531,076 |.coieeee 739,945 | 432,714
13. Idaho..... LD [ Lo e 4,138,425 |............. 2,839,573 | 1,475,011 |.............. 2,099,689 |.............. 2,506,371 | 2,594,090
14, lNOIS ..o | I RO Lo forriis 37,652,600 |............. 18,192,424 |.............. 7,151,590 |....coene 12,113,412 |.............. 30,729,235 |............. 25,888,851
15. Indiana ......cccccoeeenne IN e Lo forriis 27,235,152 | 23,437,596 |............... 8,223,876 |............... 9,805,731 | 12,935,281 |.............. 13,729,758
16. lowa ...... A L. ... 14,986,516 |.. 7,217,199 |.. ..5,059,868 |.. .10,636,3% |.. .25,975,400 |.. .24,359,791
17. Kansas .. L KS Lo forrnis 52,752,217 | 53,830,559 |.............. 31,203,475 |.............. 43,071,789 |.............. 39,137,801 |.............. 33,182,047
18. Kentucky ... CKY e Lo forrin 26,391,608 |.............. 25,218,234 |............. 13,824,240 |.............. 15,576,605 |.............. 14,275,768 |.............. 17,742,009
19.  Louisiana ........c.ccoceeene LA [ Lo forrin 20,309,949 |.............. 23,766,609 |............... 7,260,228 |............... 6,403,657 |............... 9,879,938 |....ccooe. 7,508,013
20. Maine ....ccooeveeiies ME [ooenee. Lo e 4,403,198 |............... 4,529,096 |...ccocvenene 1,848,830 |.............. 2,668,618 |.............. 2,176,443 |.............. 2,439,011
21. Maryland ....... ... MD L. .75,952,005 |.. .86,243,301 |.. .30,889,733 |.. .43,977,365 |.. .83,063,393 |.. .88,433,059
22. Massachusetts . L MA | Lo forriis 11,742,647 | 6,912,178 |.............. 13,215,985 |.............. 12,306,921 |............... 6,701,116 |.............. 21,884,704
23. Michigan ....... ML e Lo forriis 16,833,243 |...cooceee 8,246,865 |.............. 11,801,530 |.............. 11,467,631 |......... 261,249,156 |............ 260,565,433
24. Minnesota .........cccccune MN [ [ I 81,824,494 |............. 92,417,398 |............. 49,271,675 | 80,052,898 |............ 50,564,962 |.............. 62,719,712
25.  MissisSippi ....ccccceeriene MS | Lo forriis 16,952,263 |............. 16,086,281 |............... 9,743,745 |............... 9,103,773 |............. 11,151,140 |.............. 13,216,088
26. Missouri .... ..MO |.. L. 65,807,046 |.. ...69,550,926 |.. 42,466,154 |.. 53,111,054 |.. ....41,495 873 |.. .43,836,287
27. Montana .... W MT e Lo forriis 21,349,836 |............. 15,162,848 |............ 12,018,731 |............. 7,574,968 |.............. 13,265,472 |.............. 8,507,949
28. Nebraska .. .NE | Lo forred 69,770,964 |.............. 77,222,325 |.............. 39,255,508 |............. 97,127,758 |.............. 45,203,792 |............. 63,369, 106
29. Nevada ... NV o Lo forriis 14,002,853 |............. 14,258,964 |.............. 7,652,524 |............. 16,515,428 |............. 16,501,142 |.............. 15,522,603
30. New Hampshire .......... NH [ Lo e 8,002,180 |.cceeeeenne 8,176,764 |............... 3,423,292 |....cocuce. 4,039,446 |............... 6,675,772 |............... 6,079,883
31. New Jersey ...... L. 20,493,952 |.. 11,767,446 |.. ..6,156,908 |.. 5,121,213 |.. .47,531,513 |.. 47,747,064
32. New Mexico ................NM [.......... Lo e 7,769,003 |...cccoenve 5,542,685 |.............. 1,451,986 |.............. 1,763,408 |............... 3,669,211 |.ccocee. 2,826,442
33. New YorK ....cccoeeveeee. NY [ [ T 112,872,003 |........... 107,401,231 |.............. 60,912,872 |............ 62,080,642 |............ 117,760,300 |............ 119,333,841
34. North Carolina ............NC [.......... [ T 197,218,499 |............ 195,403,590 |.............. 91,304,748 |........... 107,174,649 |............ 114,517,331 |............ 169,334,031
35. North Dakota ..............ND  [.......... Lo forriis 10,336,553 |.coooceenne 6,428,190 |.............. 4,869,057 |...ococveenn 3,282,550 |................ 3,737,364 |.............. 4,822,554
36. Ohio ...ccceenee L. ..156,951,757 |.. ..160,004,522 |.. .72,555,643 |.. .81,273,605 |.. 199,931,094 |.. .. 106,632,333
37. Oklahoma.................... OK [.......... Lo oo 2,021,036 |..cocveveeen 1,764,755 | 715,365 oo 774,309 | 1,136,301 | 1,152,106
38. Oregon ........ccceceeeeeeen. OR [ Lo e 8,553,008 |............... 5,650,764 |............... 5,317,487 |............... 8,844,289 |............. 9,744,566 |............. 12,669,826
39. Pennsylvania ............PA |[........ [ T 196,550,226 |............ 195,942,040 |............ 103,333,537 |............ 108,938,068 |............ 320,769,157 |............ 346,427,523
40. Rhode lsland ............ Rl |oecene Lo forriis 23,740,187 |.............. 23,208,291 |.............. 9,719,605 |.............. 13,984,953 |........... 17,580,004 |.............. 17,815,356
41. South Carolina . ...SC L. ... 54,825,816 |. ....54,894,333 |.. .32,018,005 |.. ....36,583,792 |.. ...29,014,464 |.. .84,377,289
42. South Dakota ... .SD | Lo forriis 24,773,401 |............. 26,800,848 |............. 11,537,326 |............ 18,412,441 |.............. 12,304,829 |.............. 13,618,694
43. Tennessee ... TN e [ I 44,184,920 |............. 35,479,256 |.............. 16,607,796 |.............. 20,526,368 |.............. 22,213,788 |.............. 25,223,147
44, TeXaSs ..occoveeeerereearnns TX s [ IR 313,216,2% |............ 308,081,826 |........... 175,074,336 |........... 220,919,654 |............ 193,440,513 |............ 165,232,646
45, Utah ..ccoooevveeeeeeee. UT s [ IS 13,663,600 |.............. 10,733,767 |..cocveee. 4,779,540 |...ocoeeee. 9,300,960 |............... 7,762,911 | 8,441,364
46. Lo e 9,059,817 |...covneneee. 9,195,873 |.. ..5,374,844 |.. ..5,443,932 |.. ..5,830,879 |.. ..5,308,291
47. Virginia ......ccoeveceeveeee . VA s [ IR 122,009,823 |............ 134,396,943 |.............. 45,324,169 |............ 54,111,821 |............. 84,191,836 |............. 95,093,102
48. Washington ............... WA |..c..... [ IS 34,833,552 |.............. 43,344,293 |............ 29,025,156 |............. 35,607,429 |............. 33,106,986 |.............. 39,263,987
49. West Virginia ............. WV |occceeee [ I 41,943,002 |............. 47,011,600 |.............. 22,689,579 |............. 24,198,741 | (259,423)............... 8,017,118
50. Wisconsin ........ccccceceee. Wl [ [N ISR 10,496,015 |............... 9,180,547 |.cveveee. 2,448,940 |.............. 6,642,361 |.............. 17,331,823 |.............. 17,569,675
51. Wyoming L. ..6,842,471 |.. 4,681,999 |.. ..1,899,189 |..
52.  American Samoa ........ AS |.......... Nerreres e e et e
53.  Guam .............. L
54. Puerto RiCO ................. L
55. U.S. Virgin Islands L
56. Northern Mariana
Islands ......ccccoeeeeiieies
57. Canada
58. Aggregate Other Alien OT
59. Totals
DETAILS OF WRITE-INS
58001, i e XXX o e fe
58002, .viiiiiieeiieeieeee e e XXX o e fe
58003, .iiiiiieeieeeeee e e XXX o e fe
58998. Summary of remaining
write-ins for Line 58 from
overflow page ........cccoeeevee o XXX v | eereeeireeereeseeeiiees [ oo e [ [
58999. Totals (Lines 58001 through
58003 plus 58998)(Line 58
above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cc.ccooviiies wenee 54 4. Q - Qualified - Qualified or accredited reiNSUrer................c..cccoveuevers cevveneen
2. R - Registered - Non-domiciled RRGS...........cccciiiiiiiiiiiiese e oeeeeas 5. D - Domestic Surplus Lines Insurer (DSLI) - Reporting entities
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state authorized to write surplus lines in the state of domicile............. .........
(other than their state of domicile - S€& DSLI)...........ccociiiiiiiiiiiiii e eeeenes 6. N - None of the above - Not allowed to write business in the state... ....... 3
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

NATIONWIDE®

NATIONWIDE MUTUAL
INSURANCE COMPANY
(CASUALTY)

OH

NATIONWIDE
'CORPORATION

Common Stock:
13,642,432 Shares

Casualty— 100%
OH
(See Page 2
ALLIED INSURANCE HARLEYSVILLE ALLIED PROPERTY DEPOSITORS SCOTTSDALE TITAN INSURANCE VICTORIA FIRE &
COMPANY OF AMERICA :‘mﬁ’;ﬂé‘:‘(‘;ﬁz‘:‘r’:"" uﬁ'ﬁ?@ﬁﬂmm “:‘m‘g"’;';c INSURANCE COMPANY AND CASUALTY INSURANCE COMPANY INSURANCE COMPANY COMPANY CASUALTY COMPANY
. INC. OF NEW JERSEY INSURANCE COMPANY (DEPOSITORS) (s1c) (VICTORIA FIRE)
Single Member Limited (ALLIED P &C) ‘Common Stock: 1,000,000 Shares
Comman Stack: 21,000 Shares “ommon Stock: 33,600 Shares Common Stock: 20 Shares Liability Company Common Stock: 5,000 Shares [Common Stock: 300,000 Shares| Common Stock: 30,136 Shares - Common Stock: 2,525 Shares
Casualty-100% Cosulty-100% common Stock: 300,000 Shares Casualy-100% —_—
Casualty-100% Casualty-100% Casualty-100% -asualty. NJ R . Casualty-100% mi Casualty-100%
OH OH FL OH [Casualty-100% 1A Casualty-100% 1A y- OH oH
CRESTBROOK INSURANCE NATIONWIDE LONESTAR NW FYREBYRD, LLC HARLEYSVILLE PREFERRED AMco SCOTTSDALE TITAN INSURANCE
x NATIONWIDE INSURANCE
COMPANY INDEMNITY COMPANY GENERAL AGENCY, INC. Single Member Limited INSURANCE COMPANY INSURANCE COMPANY COMPANY OF AMERICA SURPLUS LINES SERVICES, INC. VICTORIA SELECT
(NW INDEMNITY) CommonStoc 470000sh (Amco) INSURANCE COMPANY INSURANCE COMPANY
Common Stock: 90,000 Share: — Liability Company f—q Commonstock: 470000 Shares Common Stodk: 300,000 Shares CommonStock: 1 Share
| Common Stock: 28,000 Shares Common Stock: 1,000 Shares i Common Stock12,963 Shares | Common Stock: 10,000 Shares - Common Stock: 1,000 Shares
NNOVS-100% Casualty-100% Casualy-100% c 1y-100% Casualty-100% Victoria Fire-100%
Casualty-100% Casualty-100% Casualty-100% OH sually-100% A asualty- OH Sic-100% > ictoria Fire-
OH OH L2 OH AZ OH
I I
COLONIAL COUNTY NW NEXT, LLC HARLEYSVILLE NATIONWIDE SALES
NATIONAL CASUALTY g ALLIED TEXAS FREEDOM SPECIALTY
COMPANY NATIONWIDE INSURANCE| MUTUAL INSURANCE Single Member Limited WORCESTER 'AGENCY, INC. SOLUTIONS, INC. INSURANCE COMPANY
NO) COMPANY OF FLORIDA COMPANY g INSURANCE COMPANY +INC.
Surplus Debent Liability Company < Stock: 1,0005h. Common Stock: 292,000 Shares
: urplus Debentures: [—— Common Stock: 20,000 Shares -ommon Stock: 1, ares |Common Stock: 20,000 Shares| _
< Stock: 100 Shares Common Stack:30,000 Shares Supus Debenurest - Common Stock: Common Stock:
- AMCO-100% |Casualty-100% SIC-100%
Casualty-100% Casuialty-100% Lone Star > NNOV8-100% OH Casualty-100% OH > A oH
OH OH|
VETERINARY PET
NCC OF AMERICA, LTD. NATIONWIDE PROPERTY NATIONWIDE REALTY NATIONWIDE REALTY HARLEYSVILLE RETENTION NATIONWIDE INSURANCE CO.
AND CASUALTY SERVICES, LTD. INVESTORS, LTD INSURANCE COMPANY ADVANTAGE MORTGAGE
INSURANCE COMPANY #LTD- g AL (vPI)
— OF NEW YORK COMPANY (NAMC) L |
. 4, Single Member Limited
Common Sl::i;S s ‘Common Stock: 84,000 Shares Libility Company Casualty-97.15% 1 Common tock: 15000 Shares Common Stock: 120,000 Shares @ s : 333,837 Shares| Common Stock: 5‘932‘:5,795
SRt NW Indemnity-2.85% R Casualty-100%
NC-100% GB Casualty-100% OH Casualty-100% Casualty-100% OH asualty~ BER lamco - 87.3% SIC-100% OH
- OH| lAlied P&C-8.47% 1A
SCOTTSDALE HARLEYSVILLE
NATIONWIDE AFFINITY INDEMNITY COMPANY NCS ARIZONA, LLC NATIONWIDE ASSET INSURANCE COMPANY DVM INSURANCE
INSURANCE COMPANY S MemberLimted MANAGEMENT, LLC AGENCY
OF AMERICA e 58,334 Shares ingle Member Limite Single Member Limited
—_— " Liability Company ~ [.._.. S — Common Stock: 2,375,000 Shares | : 1,0
Common Stock: 500,000 Shares fabllity Company Liability Company commenstock Common Stock: 1,000 Shares
Casualty-100% OH
Casualty-100% Casualty-100% VPI-100%
G Ity-100% -
asualty- OH OH OH Casualty-100% OH CA
NATIONWIDE NATIONWIDE GSC NATIONWIDE GLOBAL NATIONWIDE CASH
AGRIBUSINESS HOLDING, INC. SERVICES CENTER PRIVATE MANAGEMENT COMPANY V.P.L. SERVICES INC.
INSURANCE COMPANY (NGSCHI) LIMITED
Commonsiock 5690 Shares — 1 Common Stock: 100 Shares Common Stock: 1,000 Shares
OMIMOR S1ock: ! Common Stock: 100 Shares. NGSCHI -99.99%
NNLLC - 01% VPi-100%
Casualty-100% A Casualty-100%  OH INDIA Casualty-100% OH CA
el .| NATIONWIDE NOM, LLC E-RISK SERVICES, L.L.C.
COMPANY (NNLLC) Single Member Limited
Common Stock: 1,750 Shares [——! Single Member Limited Liability Company
Liability Company
Casualty-100% Casualty-100% Casualty-100% DE
OH
Subsidiary Companies — Solid Line

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

Casualty-100% OH

Contractual Association

Double Line

Limited Liability Company - - Dotted Line

September 30, 2025

Page 1
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

JEFFERSON NATIONAL
LIFE INSURANCE
COMPANY
(INLIC)

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

NATIONWIDE °

NATIONWIDE MUTUAL
INSURANCE COMPANY

(CASUALTY)

(See Page 1)

OH

T
NATIONWIDE CORPORATION
(NW CORP)

Common Stock: 13,642,432 Shares
Casualty-100% OH
[
NATIONWIDE FINANCIAL
SERVICES, INC. (NFS)
Common Stock: 100 Shares
EAGLE CAPTIVE NW Corp-100% DE
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)
Common Stock: 100 Shares
Common Stock; 3,814,779 Shares Liabilty Company Preferred Stock:
] NFS-100% OH NFS-100% NFS-100%
NFS-100% DE DE
NATIONWIDE LiFE AND NATIONWIDE SBL, LLC
ANNUITY INSURANCE NATIONWIDE FUND
'ADVISORS NATIONWIDE FUND
|| compANY | Single Member Limited | - MANAGEMENT LLC
(NLAIC) Liability Company NFS- 100% Managing Unitholder
66,000 Sh:
Common Stock: \ares NLAIC - 100% OH DELAWARE BUSINESS TRUST
NW Life-100% OH NFSDI-100%
DE
OLENTANGY REGISTERED INVESTMENT
REINSURANCE, LLC ADVISORS SERVICES, INC. NATIONWIDE FUND
DISTRIBUTORS LLC
Single Member Limited —
Liability Company [Common Stock: 201,300 Shares
NFS-100%
NLAIC- 100% vT X NFSDI-100%
DE
NATIONWIDE LIFE AND NATIONWIDE INVESTMENT NATIONWIDE TRUST
BENEFITS INSURANCE SERVICES CORPORATION COMPANY, FSB s;‘c‘:;r:x?#s‘zl?ic
COMPANY L { CommonStock: 2,800,000 Shares ’
(Common Stock: 2,000 Shares| Common Stock: 5,000 Shares
NW Life-100% C NW Life-100% oK NFS-100% occ NFSDI - 100% DE
NATIONWIDE FINANCIAL
NSM SALES CORPORATION ASSIGNMENT NATIONWIDE FINANCIAL
COMPANY GENERAL AGENCY, INC
Common Stock: 1,000 Shares|
NW Life-100% Common Stock: 100 Shares Common Stock: 1,000 Shares
NV v
NW Life-100% OH NFSDI-100% PA
THE ASSOCIATION NATIONWIDE INVESTMENT
BENEFITS SOLUTION, LLC ADVISORS, LLC
Single Member Limited Single Member Limited NATIONWIDE RETIREMENT

Liability Company
NW Life-100% DE

Liability Company
NW Life-100% OH

SOLUTIONS, INC.
Common Stock, ~ 2364.94 Shares

NFSDI100% DE

Subsidiary Companies
Contractual Association
Limited Liabilty Company

September 302025

— Solid Line
= Double Line
-- Dotted Line

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

NATIONWIDE INSURANCE COMPANIES

NAIC NAIC
Group Company State of Federal ID

Code Group Name Code Domicile Number Name of Company

0140 Nationwide 10127 OH 27-0114983 Allied Insurance Company of America

0140 Nationwide 42579 1A 42-1201931 Allied Property and Casualty Insurance Company
0140 Nationwide 19100 1A 42-6054959 AMCO Insurance Company

0140 Nationwide 29262 X 74-1061659 Colonial County Mutual Insurance Company

0140 Nationwide 18961 OH 68-0066866 Crestbrook Insurance Company

0140 Nationwide 42587 1A 42-1207150 Depositors Insurance Company

0140 Nationwide 15821 OH 42-4523959 Eagle Captive Reinsurance, LLC

0140 Nationwide 22209 OH 75-6013587 Freedom Specialty Insurance Company

0140 Nationwide 23582 OH 41-0417250 Harleysville Insurance Company

0140 Nationwide 42900 NJ 23-2253669 Harleysville Insurance Company of New Jersey
0140 Nationwide 10674 OH 23-2864924 Harleysville Insurance Company of New York

0140 Nationwide 35696 OH 23-2384978 Harleysville Preferred Insurance Company

0140 Nationwide 26182 OH 04-1989660 Harleysville Worcester Insurance Company

0140 Nationwide 64017 X 75-0300900 Jefferson National Life Insurance Company

0140 Nationwide 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

. . Nationwide Life and Benefits Insurance Company (fka

0140 Nationwide 97705 OH 13-3139500 Direct General Life Insurance Company) pany (
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 SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cl

2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. 10 W. Nationwide, LLC Nationwide Realty Investors, Ltd. ... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 31-1486309 100 Green Meadows Drive, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1000 Yard Street, LLC .... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1050 Yard Street, LLC . .. [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1055 Yard Street, LLC . . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 1125 Rail Street, LLC . . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1733036 120 Acre Partners, LLC .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}..95.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 1125 Yard Street, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939867 1175 Bobcat, LLC ..... . |NRI Equity Land Investments, LLC .... . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 26-2451988 1492 Capital, LLC ... .. [Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 111 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 155 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 161 Rivulon Boulevard, LLC . .. [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1580283 170 Marconi, LLC .. .. |NWD Investments, LLC .. .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 38-4118665 .. 220 Vine St., LLC ... . |NWD HP, LLC ........... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 245 Parks Edge Place, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 275 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 280 High Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 300 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 310 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 343 N. Front, LLC . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. 400 Rivulon Boulevard, LLC .... NRI-Rivulon, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1580283 .. 400 West Nationwide Boulevard, L NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 410 Rivulon Boulevard, LLC . [NRI-Rivulon, LLC .... . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. 425 \lest Nationwide Boulevard, LLC NWD Investments, LLC . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 31-1486309 .. 44 Chestnut, LLC Nationwide Realty Investors, Ltd. Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 38-4118665 .. 500 Neil Avenue, LLC . |NWD HP, LLC . . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 38-4118665 .. 515 Kilbourne Street, LLC NWD HP, LLC . Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 87-1954007 .. 525 Cleveland Avenue, LLC Nationwide Financial Services, Inc. ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 31-1486309 .. 75 Rivulon Boulevard, LLC . |[NRI-Rivulon, LLC . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 775 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 777 Swan Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 780 Yard Street, LLC . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 795 Rail Street, LLC .. NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 800 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 800 Goodale Boulevard, LLC . . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 800 Yard Street, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 805 Bobcat Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 808 Yard Street, LLC . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 820 Goodale Boulevard, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 822 Williams Avenue, LLC ... GVY Residential, LLC .. . | Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 825 Junction Way, LLC .... . |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 828 Bobcat Avenue, LLC NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 840 Third Avenue, LLC .... NRI Equity Land Investments, Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 840 Yard Street, LLC .. . |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 20-4939866 .. 845 Yard Street, LLC .. GVY Residential, LLC Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 20-4939866 .. 855 Third Avenue, LLC .... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ..| 20-4939866 .. 860 Third Avenue, LLC . .. |NRI Equity Land Investments, . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-4939866 .. 875 Flrst Avenue, LLC . . |GVY Residential, LLC .. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
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0140 ...|Nationwide 20-4939866 .. 875 Junction Way, LLC NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. 20-4939866 880 Third Avenue, LLC . .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 880 Yard Street, LLC .. .. |GVY Residential, LLC .........u...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 895 W. Third Avenue, LLC .. |NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Dorchester Way, LLC .. .. |GVY Residential, LLC .. . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-4939866 950 Goodale Boulevard, LLC . . [NRI Equity Land Investments, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 960 Bobcat Avenue, LLC ... . [Nationwide Realty Investors, Ltd. . [ Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 975 Rail Street, LLC . [Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 995 Yard Street, LLC .. .. [Nationwide Realty Investors, Ltd. .. [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 12062 Sycamore Trace, LLC .. | Jerome Village Company, LLC . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18615 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18655 Claret Drive, LLC . .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18700 Hayden Road, LLC ... .. |NRI Cavasson, LLC Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 18750 Hayden Road, LLC .. |NRI Cavasson, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1580283 .. AD DORA, LLC ....... . |NWD Investments, LLC .. Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1580283 .. ADTV, LLC NWD Investments, LLC .. .. |Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
0140 ...|Nationwide .|27-0114983 .. ALLIED Insurance Company of America ........... . Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee nnn
ALLIED Property and Casualty Insurance
0140 ...|Nationwide . [42-1201931 .. Company .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 42-1527863 .. ALLIED Texas Agency, Inc. .. .| AMCO Insurance COmpany ............ceeeeeeeeeeees Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. | 42-6054959 .. AMCO Insurance Company Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 59-1031596 .. American Marine Underwriters, Inc. .. . [Nationwide Mutual Insurance Company . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 81-4532504 .. American Tax Credit Fund 2017-A, LLC .. Nationwide Life Insurance Company .]..0.010 .... |Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 82-2001573 .. American Tax Credit Fund 2017-B, LLC .. Nationwide Life Insurance Company ... .. 0.010 .... [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 82-4591498 .. American Tax Credit Fund 2018-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0606592 .. American Tax Credit Fund 2018-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-0620232 .. American Tax Credit Fund 2018-C, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 83-3900932 .. American Tax Credit Fund 2019-A, . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 83-3953721 .. American Tax Credit Fund 2019-B, Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 84-3443067 .. American Tax Credit Fund 2020-A, . Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 85-2359702 .. American Tax Credit Fund 2020-B, LLC ......... OH.....f...... OTH....... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2021-A, LLC (fka
0140 ...|Nationwide .. ..| 85-2649655 .. American Tax Credit Fund 2020-C, LLC) . . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 86-2502912 .. American Tax Credit Fund 2021-B, LLC .. . [Nationwide Life Insurance Company . [Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 87-1349942 .. American Tax Credit Fund 2021-C, LLC ......... Nationwide Life Insurance Company ... . [Nationwide Mutual Insurance Company ... |....
American Tax Credit Fund 2023-B, LLC (fka
0140 ...|Nationwide 87-4753681 .. American Tax Credit Fund 2022-A, LLC) ........ Nationwide Life Insurance Company ........... Other.ceeeeeeeeeeeeeeeeeee ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUU R
American Tax Credit Fund 2023-C, LLC (fka
0140 ...|Nationwide 87-4771309 .. American Tax Credit Fund 2022-B, LLC) ........ Nationwide Life Insurance Company ... Other.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUU R
0140 ...|Nationwide 92-1389304 .. American Tax Credit Fund 2023-A, LLC ......... Nationwide Life Insurance Company ... Other-.... .. 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... [ R
0140 ...|Nationwide 99-0672884 .. American Tax Credit Fund 2024-A, LLC .. Nationwide Life Insurance Company ... .]..0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUU R
0140 ...|Nationwide 31-1580283 Arena District CA I, LLC ............. . |NWD Investments, . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
.......... 90-0280710 Arena District Owners Association .| Other non-Nationwide .. Other.... ..0.000 ... |Other non-Nationwide . ..NO..
0140 ...|Nationwide 31-1486309 Cavasson Hotel, LLC ................ .. | Cavasson Hotel Holdings, Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 31-1486309 Cavasson Hotel Holdings, LLC . .. |NRI Cavasson, LLC ......... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 20-1618232 CNRI-Cannonsport Condominium, LLC . | CNRI-Cannonsport, LLC . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 20-1618232 .. CNRI-Cannonsport, LLC . [Nationwide Realty Investors, Ltd. .. [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....| 74-1061659 .. Colonial County Mutual Insurance Company .| Other non-Nationwide ................. . | Other.... .. 0.000 .... |Other non-Nationwide ..........cccouuunnenee ... No..
0140 ...|Nationwide .. . | 68-0066866 .. Crestbrook Insurance Company . .|Nationwide Mutual Insurance Company .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 31-1486309 .. Crewville, Ltd. ..oeevvvveiiiiiiiiiiiinnnes Nationwide Realty Investors, Ltd. ........... Ownership .100.000 ...[Nationwide Mutual Insurance Company ... |....NO
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0140 ...|Nationwide ... 84-5052608 .. Danforth, LLC Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
0140 ...|Nationwide ... . |42-1207150 .. Depositors Insurance Company ... . Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....|cccee oeen
Discover Affordable Housing Investment Fund
.......... ...|46-4104813 .. LLC s [ Other non-Nationwide ... 0.000 .... [Other non-Nationwide ...........cccceenne
0140 ...|Nationwide ... ...| 33-0096671 .. DVM Insurance AGeNCY ........ccceeeeeevveunnnnnnnns 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 ..........ccoeeeiiiiins . Grandview Yard Hotel Holdings, LLC .. Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... 20-4939866 .. GVY Residential, LLC ...cceovveeeeeeeeieieeeieeenns 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 ... e [28-2253669 .. | s | e | 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 .. Har leysville Worcester Insurance Company .... Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .. | 75-0300900 .. Jefferson National Life Insurance Company ... .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... ...| 31-1486309 .. Jerome Village Company, LLC .........evvvvvvnnnnns 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 ..............ccceeeun. .|Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ... Nationwide ..ooooeeeeeeeeeeeeiieeeeeeeeeeeeeees | ] 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 ...............eeeeeeeenns Ownership.. ..87.300 ....|Nationwide Mutual Insurance Company ...
ALLIED Property & Casualty Insurance
0140 ...|Nationwide ... ...|42-1154244 .. Nationwide Advantage Mortgage Company ........ |-V NIA....... COMPANY e e e e e e e e e e Ownership.. .. 8.470 .... |Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... .| 42-1154244 .. Nationwide Advantage Mortgage Company ........ | -V NIA....... Depositors Insurance Company .................. Ownership.. ..4.230 .... |Nationwide Mutual Insurance Company ...
Nationwide Affinity Insurance Company of
0140 ...|Nationwide ... ... |48-0470690 .. L] e TR . 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 ..oooviiiiiiiiiiiiiiiiiiiieieeeeeees 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 ..........ccccceeeiunnnnnnee 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 ... .| 311748721 .. Nationwide Fund Distributors LLC . NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide 31-0900518 .. Nationwide Fund Management LLC ... . [NFS Distributors, Inc. . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
0140 ...|Nationwide ... . [ 31-4425763 .. Nationwide General Insurance Company . U Nationwide Mutual Insurance Company . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Global Services Company Private
0140 ...[Nationwide .....c.ooeeeriiiiiiiiiis | | Limited oo .. IND. Nationwide GSC Holding, Inc. .................. Ownership ..99.990 ....|Nationwide Mutual Insurance Company ...
Nationwide Global Services Company Private
. 0140 ...|Nationwide .. J IR Limited .. ..IND.... Nationwide Nom, LLC .. Ownership.. ..0.010 .... |Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 33-3724100 .. Nationwide GSC Holding, Inc. .. OH. . [Nationwide Mutual Insurance Company . Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ... [31-1399201 .. Nationwide Indemnity Company . OH..... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ....|95-2130882 .. Nationwide Insurance Company of America ...... . OH..... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...[Nationwide ... . [31-1613686 .. Nationwide Insurance Company of Florida ...... . OH..... .|Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...[Nationwide Mutual Insurance Company ...
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. 0140 ...|Nationwide ... . ...|41-2206199 .. | .. JUT B, .. |Nationwide Investment Advisors, LLC ........... LOH ] NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
. 0140 ...[Nationwide ... 7370088442 .| L | s Nationwide Investment Services Corporation ..|..0K.....|...... NIA....... Nationwide Life Insurance Company .... . | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |...YES.....|..... .....
Nationwide Life and Annuity Insurance Company
. 0140 ...[Nationwide .....cccoeoiiiiis | e 92657 ... | 31-1000740 .. | .eeeeiiiiiiies | eereriririiiiiee | eeereeeeeeeeeeeeeeeeee e enieiaee | s LOHe] s IA........ Nationwide Life Insurance Company ........... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oeen
Nationwide Life and Benefits Insurance
Company (fka Direct General Life Insurance
. 0140 ...[Nationwide .....ccooeevvoiiiiiiiin | eees 97705 ....|13-3139500 .. | ..eovvvvrrrens | eereeeeeeiieees COMPANY) +eeeeeeeeeeeeeeeeeeee e .. SC..... . .|Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee nnn
. 0140 ...[Nationwide .....cccoeoiiiiis | e 66869 ....|31-4156830 .. | ...oooovviiiis | eeriiiiiiiieees Nationwide Life Insurance Company e | O .|Nationwide Financial Services, Inc. . Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......| . oeen
Nationwide Life Tax Credit Partners 2003-A,
L0140 ...|Nationwide ..ooooeeeieeeeeeiieeeeeeeeeeeeeeeees | eeeeiiees e BA-2113175 .| e | eeeeeeiiieinieen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2003-B
L0140 ...|Nationwide ...ocoeeeieeeeeeieeeeeeeeeeeeeeeeees | e e BB-2672725 .. | eveiieieiiinn | eeeeeeeennnninen | e LLC ettt ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other.coee e ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-A
L0140 ...|Nationwide ...ocoeeeieeeeeiiieeeeeeeeeeeeeeeees | eeeeeieee e 20-0382144 .. | eeiiiiiiiiiin | eeeeeeeiieieieen | e LLC ettt L OH] s OTH....... Nationwide Life Insurance Company ........... Other. oo ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide Life Tax Credit Partners 2004-F,
. 0140 ...|Nationwide ... 201918935 .| Loiiiiiiiiiis | s LLC .... L OH] s OTH....... Nationwide Life Insurance Company .... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
Nationwide
L0140 ...|Nationwide ..ooooeeeeeeeeeeieieeeeeeeeeeeeeeees | e e 20-2303694 .. | .eeeeeriiiiinn | e L OH] s OTH....... Nationwide Life Insurance Company ........... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R
. 0140 ...|Nationwide ... ] 20-2303602 .. | ..eeeiiiiiiies | e L OH] s OTH....... Nationwide Life Insurance Company .... ... 0.010 .... |Nationwide Mutual Insurance Company ... |....NO...... JUUUI R

Nationwide Life Tax Credit Partners 2009-1
LLC
Nationwide Nom, LLC

. 0140 ...[Nationwide ...
. 0140 ...[Nationwide ..

...[27-1362364 ..
.. 33-3698490 ..

Nationwide Life Insurance Company ....
Nationwide Mutual Insurance Company ....

... 0.010 .... |Nationwide Mutual Insurance Company ...
.100.000 ...|Nationwide Mutual Insurance Company ...

Ownership..

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......|cecee nns
. 0140 ...|Nationwide ... ...| 75-3191025 .. Nationwide Mutual Capital, LLC ........ccceeeeens . OH..... Nationwide Mutual Insurance Company ........ |Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
. 0140 ...|Nationwide ... . [31-4177100 .. Nationwide Mutual Insurance Company .. . OH..... Other non-Nationwide .......coevvvevveveeeinnnnnns Ownership.. .. 0.000 .... |Other non-Nationwide .........ccccuvrrrnnnne vl N0
. 0140 ...|Nationwide ... 34-2012765 .. Nationwide Private Equity Fund, LLC .. . OH..... Nationwide Mutual Insurance Company ........ Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen

Nationwide Property and Casualty Insurance

. 0140 ...|Nationwide ... . [31-0970750 .. Company Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide 31-1486309 .. Nationwide Realty Investors, Ltd. . [Nationwide Mutual Insurance Company . . | Ownership.. ..|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 ... J IR Nationwide Realty Services, Ltd. .... e[ Ot NIA....... Nationwide Mutual Insurance Company . . | Ownership.. ..|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide 73-0948330 .. Nationwide Retirement Solutions, Inc. ........ LDE ] NIA....... NFS Distributors, Inc. ...oeeeeeeinniiiiiis ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ...
Nationwide Life and Annuity Insurance

. 0140 ...|Nationwide 83-2250056 .. | ...eeeeerrnns Nationwide SBL, LLC .....evvvurnnnniiiiiiiiiiiininnns COMPANY e e e e e e e e e e e e e Ownership .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide ... ..| 36-2434406 .. Nationwide Securities, LLC ........cooeeeeieenins NFS Distributors, Inc. ............... .. | Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ...
. 0140 ...|Nationwide 46-1952215 .. Nationwide Tax Credit Partners 2013-A, LLC . . [Nationwide Life Insurance Company . . |Other.... .0.010 .... |Nationwide Mutual Insurance Company ...

. 0140 ...[Nationwide
. 0140 ...[Nationwide
. 0140 ...[Nationwide ...
. 0140 ...[Nationwide ...
. 0140 ...[Nationwide

46-1971926 ..
31-1592130 .. | 2729677 .....
...[20-5976272 .. ..............
..[85-4193218 ..
11-3651828 ..

Nationwide Tax Credit Partners 2013-B, LLC .
Nationwide Trust Company, FSB ..
Nationwide Ventures, LLC
NCS Arizona, LLC
ND La Quinta Partners, LLC

. |Other.
Ownership..
Ownership..
. | Ownership..
. [Ownership..

. [Nationwide Life Insurance Company .
. |Nationwide Financial Services, Inc
Nationwide Mutual Insurance Company .
Nationwide Mutual Insurance Company .
. [Nationwide Realty Investors, Ltd. .

.0.010 .... |Nationwide Mutual Insurance Company ...
100.000 ...|Nationwide Mutual Insurance Company ...
.100.000 ...|Nationwide Mutual Insurance Company ...
.100.000 ...|Nationwide Mutual Insurance Company ...
.95.000 ....|Nationwide Mutual Insurance Company ...

. 0140 ...|Nationwide 31-1630871 .. NFS Distributors, Inc. .. . [Nationwide Financial Services, Inc Ownership.. 100.000 ...|Nationwide Mutual Insurance Company ...

Nationwide Life and Annuity Insurance
. 0140 ...|Nationwide ... ...|93-4557312 .. NLAIC REO Holdings, LLC ..oeeeeeeeeeeeeeeeeeeeenns LOH] NIA....... Company Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.eeee nnn
. 0140 ...|Nationwide ... ...| 82-5195340 .. NLIC REO Holdings, LLC ooeeeeeeeeeieieeeeeeeeens L OH] s NIA....... Nationwide Life Insurance Company .... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ccee oen
. 0140 ...|Nationwide ... ...| 82-5194959 .. NMIC REO Holdings, LLC .. LOH ] NIA....... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
. 0140 ...|Nationwide ... ..| 46-3762545 .. NNOV8, LLC LOH] e NIA....... Nationwide Mutual Insurance Company .... Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO.....| . oen

. 0140 ...|Nationwide 20-4939866 .. North of Third, LLC ....vvvvvvvvvviiiiiiiiiiiiiinnns L OH.LL NIA....... NRI Equity Land Investments, LLC ............ ONNErSNIP. e .100.000 ...[Nationwide Mutual Insurance Company ... |....NO......|.cc .....
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE Y
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Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
0140 ...|Nationwide 31-1486309 .. NRI Arena, LLC ....oevvvvvveviveeninnennnevenennnnnnnns | o OHecl ] s 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 .. 65-0416844 NSM Sales Corporation . . [Nationwide Life Insurance Company ... . [Ownership.. .100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 90-0729552 NTCIF-2011, LLC ... . [Nationwide Mutual Insurance Company .. | Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. 27-4700627 NTCP 2011-A, LLC .. . [Nationwide Life Insurance Company .. [Other. . [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 . |Other.... .. [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 47-1413242 .. NTCP 2014-C, LLC ..eoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen | OHe ] NTAL Nationwide Life Insurance Company ... Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide 47-3909345 .. NTCP 2015-A, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. .| 47-4148470 .. NTCP 2015-B, LLC .. . [Nationwide Life Insurance Company . |Other. . [Nationwide Mutual Insurance Company ... [....NO..
0140 ...|Nationwide 81-3836925 .. NTCP 2016-A, LLC .. Nationwide Life Insurance Company ... Other-.... . [Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 82-2015065 .. NTCP 2017-A, LLC 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 85-3363961 .. NW Next, LLC NNOV8, LLC ... Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide 81-0936428 .. NW Private Debt, LLC ...ccceeeeeiee | M| NI 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 ... NWRET, LLC oo 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 .....covvvvvvvvvvevennnnns | OHet] e NTALLLL 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 .. ..| 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 .....eveneeee . [Nationwide Realty Investors, Ltd. ... . [ Ownership.. ..|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-2943602 .. Ni-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 .. ..| 81-514659 .. NW-Logan, LLC ... . |NW REI, LLC .... . | Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 87-1565013 .. Ni-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 .. ..| 39-3873420 .. NW-One Kelly, 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 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 92-2878794 .. NW-SR-16, LLC NW REI, LLC Ownership .|Nationwide Mutual Insurance Company ... [....NO
0140 ...|Nationwide .. ..| 39-2934629 .. NW-Twin Lakes (Charlotte), LLC . . |NW REI (NLIC), LLC . Ownership.. .|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide 92-0677233 .. NW-UNCC, LLC NW REI (NLIC), LLC .... Ownership .|Nationwide Mutual Insurance Company ... [....NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide 81-1603024 .. NW REI (NLAIC), LLC .... COMPANY e e e e e e e e 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 .. 0Old Track Street Owners Association, Inc. ...|.. Other non-Nationwide ... 0.000 ....|Other non-Nationwide ...........ccceeeueeen [ ... NO
Nationwide Life and Annuity Insurance
0140 ...|Nationwide .| 27-1712056 .. Olentangy Reinsurance, LLC .... VT IA........ COMPANY et Ounership .100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide .. ..| 31-1486309 .. Perimeter A, Ltd. .......... . CNIA.......[Nationwide Realty Investors, Ltd. . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....
0140 ...|Nationwide 20-4939866 .. Rail Street Parking, LLC ... v [ OH s NIA....... NRI Equity Land Investments, LLC .... Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....
Registered Investment Advisors Services, Inc.
0140 ... Nationwide ..ooooeeeeeeeeeeeeeeeiieiiieeeeeeees | viiiiies e 752938844 .. | evvveiiiiiiin | eriiiiiiiiiiiin | it | s PR D S NIA....... Nationwide Financial Services, Inc. ........ ONNErSNIP.cceeeeeeeeieieeeeieeeeeeeeeeee .100.000 ...[Nationwide Mutual Insurance Company ... |....NO......|.cc .....
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0140 ...|Nationwide 82-0549218 .. Retention Alternatives Ltd. ...... .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
0140 ...|Nationwide .. ... |31-1117969 .. Scottsdale Indemnity Company . Nationwide Mutual Insurance Company ........ |Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ... |31-1024978 .. Scottsdale Insurance Company Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 86-0835870 .. Scottsdale Surplus Lines Insurance Company . ..|Scottsdale Insurance Company ...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. . s The Association Benefits Solution, LLC .. [Nationwide Life Insurance Company . [Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 31-1610040 .. The Waterfront Partners, LLC . . [Nationwide Realty Investors, Ltd. ... . [Ownership.. ..}..50.000 ....|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. .| 86-0619597 .. Titan Insurance Company ........ .|Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 75-1284530 .. Titan Insurance Services, Inc. Nationwide Mutual Insurance Company . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ..| 33-0160222 .. V.P.l. Services, Inc. .......... Veterinary Pet Insurance Company . . | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide .. ....|95-3750113 .. Veterinary Pet Insurance Company Scottsdale Insurance Company ...... .. | Ownership.. ..}.100.000 ...|Nationwide Mutual Insurance Company ... |....NO..
0140 ...|Nationwide . [34-1394913 .. Victoria Fire & Casualty Company .. .|Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO
Victoria Fire & Casualty Insurance Company
0140 ...|Nationwide .....oooeeeeeeeeeeeeeeeeeeeeeeeeeees | 10105 .... [34-1777972 .. Victoria Select Insurance Company COHe] e T NN Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|.ceee nnn
0140 ... Nationwide ..ooooeeeeeeeeeeeeiieeeeeeeeeeeeeees | ] e Virtuo 2920, LLC e | DE] e NIA....... Nationwide Mutual Insurance Company ........ Ownership .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cccee oeen
0140 ...|Nationwide ..ooooeeeeeeeeeeeeeeiiiiiiiiiieeeens | evvveeees ] e | e, Virtuo 2920 Mezz, LLC ..ooovvvvvvvviiiiiiiiiieeinns DE.....[...... NIA....... Nationwide Mutual Insurance Company ........ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Nationwide Mutual Insurance Company ... |....NO......|cecee nns
Asterisk Explanation
1. .| Nationwide retains management responsibility for these entities, despite a minority ownership stake.

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




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

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

1. FITE vttt s 52,492,491 | 56,238,469 |......cccovirreinn 1071 e 5.4

2.1 AIEA LINES .ottt n s nsnns [eese s 86,977,265 |..oooeeeeenne 81,718,623 | 94.0 [ 98.1

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

2.3  Federal flood

2.4 Private crop ..

T 1V (=3 o ST 908,753 [ooeeeeeeeeeeeeieieieens {615 0.1 oo (1.4)

3. Farmowners MUItPIE PEFIl ..........c.ceeviueeiuieieieece ettt e 144,408 ... (370,885) ... (256.8) ] vcveeeeveeieeeieeee 12.9

4. Homeowners multiple peril ........................... ..933,871,701 |.. 517,759,174 |..

5.1  Commercial multiple peril (non-liability portion) .............cceeveveeeeerenereree e 52,818,324 |....cccoeene 42,277,312

5.2  Commercial multiple peril (liability portion) ............cccceveveveveveeeverceeeeeeeeee e 38,924,282 |................ 18,980,878

6. Mortgage guaranty

8. OCAN MAMNE ...t

9.1 INIaNd MArNE ..o

9.2 PetinSUrance ...........coooiiiiiiii i
10. Financial guaranty
11.1  Medical professional liability - OCCUITENCE ............c.ceuevieieeeieieieieieveeieeeeeees oo sseeieees oo (1,321) oo e
11.2  Medical professional liability - claims-made ...........cc.ccoeririinninnnn e e e
12. EAMNQUAKE ..ottt | 4,116,128 | 8,506 | 0.2 | 0.6
131 Comprehensive (hospital and medical) individual ............c.ccoovinininnin o e e
13.2  Comprehensive (hospital and MediCal) GroUP .........cccecveveveveueveueeeeeeeeeeeeeen oo sersseiees et (149) e o 93.0
14. Credit accident and health ... e e e
151 AT o] 0 O R SO OO O OO
LT 1T 01 ¢= o] o O O O RO RO
15.3  DiSability INCOME .......cvouivieiiiiiicietetcececeee et (79,759) [+ [ et
154 MediCare SUPPIBMENE .......cocvvivieeeereeeeeeee e eeteeee s ee st tesessenes s sssesaesesens |eaesesesesee e sseaesenas 999 [ (12,355) e (1,236.7) e (223.4)
15.5 Medicaid Title XIX ......oiiiiieiee e
15.6  Medicare Title XVIII .
15.7  LONG-EIM CAIE ..ottt ettt
15.8 Federal employees health benefits plan ...........ccocooiiiiiinii i [
15.9  Other health ............. ...24,160,515 |.. ... 15,661,976 |..
16. WOrKErs' COMPENSALION .......c.ccveviveeireeiieieeeteeeeeeeeteeeteeesese et ese s eeesedfer e 17,071,026 ..o 8,801,478
17.1  Other liability - OCCUITENCE .......cueueueeiieeeceeeeeceeee e 135,770,880 |...cccevenvee 93,886,938
17.2  Other liability - ClaiMS-MAAE .......ccoviiieieieeeieeeeeeeee e | 3,629,513 | 463,508
17.3  Excess workers’ COMPENSALION .........cuiiiiiieiieiieiieeie et e [
18.1  Products liability - OCCUITENCE .......c.eveuiriiiieieieeeieeeseeeieeee e e 258,243 |...oooie 5,144,965
18.2  Products liability - ClaIMS-MAAE ..........cocveveeeieiiieieieeeceecee e [oeseseeeseee e (2) [ o
19.1  Private passenger auto no-fault (personal injury protection) ...........c.ccceevee.fervrnriieneens 18,714,159 | 13,706,744 ... 73.2 | 164.8
19.2  Other private passenger auto liability ................cccocoveeeeoeeeeierereeeceeeeeee e 400,240,281 |....ccoevenee 234,578,119 .o 58.6 oo 55.5
19.3  Commercial auto no-fault (personal injury protection) ............ccccceeevereeeeeresfovroeninnnnicenns 313,503 | (493,740) [ (157.5) ]ccveveeeiee (153.9)
19.4  Other commercial auto li@Dility ............c.ccoveveveveriiieeeeeieeereeceeeeee e e 34,692,475 | 18,168,772 | 52.4 | 40.6
21.1  Private passenger auto physical damage ..............cocoeueuereininirirneeeeenes e 389,685,509 |......cco.c... 168,718,174 e 43.3 | 48.8
21.2  Commercial auto physical damage ..............ceueueueeeeieveeereeeeeeeeeee e e 6,109,754 |..ooorrienne 2,591,301 | B2.4 | 52.3
22. AIFCTaft (Al PEIIIS) ..o e [eeee e [eree e
23. 10 1= 1TSSV NOUPUPOTTTTT 1,331,124 | 98,856 |...eeeeeeeeeeeeeeceiens T e 0.6
24, SUIBLY woeiiiiicietetee ettt ettt n e et 156,938,736 |..ccovvrnnne 41,561,675 | 26.5 [ 46.1
26. 483,544 ..o 30,812 | 6.4 | (7.6)
27.  Boiler and MaChiNErY ..........ccoiueurieuiirinirisieie et 5,902,378 |...oovirne 555,599 [ 9.4 | 32.1
28.
29. International .
30. WWAITANEY ettt b ettt ettt e sae e saeenaeas
31. Reinsurance - Nonproportional Assumed Property ...........ccccovoeveeeeeen s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
32. Reinsurance - Nonproportional Assumed Liability ..............cooeeeeeenns s D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
33. Reinsurance - Nonproportional Assumed Financial Lines ...............cccooo feoernein D, %, CHURRTT TR XXX foreriiies XXX foreriiies D,0, & SRR
34. Aggregate write-ins for other lines of business ...........ccccooivniiiiinn
35. Totals 2,542,684,067 1,418,854,813 55.8 67.4

DETAILS OF WRITE-INS

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

PART 2 - DIRECT PREMIUMS WRITTEN
1

Line of Business

Current Quarter

2
Current
Year to Date

3
Prior Year
Year to Date

21
22
23
24
25

5.1
5.2

9.1
9.2

1.1
1.2

13.1
13.2

15.1
15.2
15.3
15.4
15.5
15.6
15.7
15.8
15.9

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

Fire ....... ...20,440,892 |..
ATEA LINES ..ottt e 26,359,425
[ LBk o) (SN o 1= 1 o7 o o OSSOt RPN
Federal flOod ............ocuiiiiiii e e
[ EAY= L S o (o] TSR RPN
PrIVALE flOOT .....vviieeictis ettt | 572,552
Farmowners MUIPIE PEFl ..........ccoovoviiiucucieeieiiee ettt eses s s sese s s st neen 42,424
HOMEOWNEIS MUILIPIE PEIl .....c.o.vivieiiviiitieictcee ettt ettt sttt es b essbe s ssensssene s e e e e nnens 330,038,974
Commercial multiple peril (non-liability POrtION) ............ccerrieieieieeeeeeeeeceeeee e e 40,162,230
Commercial multiple peril (liability POrtION) ........ccovviriiueieieriiiriririseieteeees e sesens [ererereieeneen 22,644,459
[ lo g (e =T T o U E=T =T o YOS KPP
OC@AN MAMNE ...ttt bbb bbbt bbb st b et s [ee s b e e sttt
INTANA MAMINE ....ecvoeeet ettt sttt ees et s st et es ettt sttt ens et sns et |oe bttt 70,701,792
PELINSUIANGCE .......oviiiiiii e e
[ LaE=TaTer = e UE= T =T TS UO FTOTOTORTN
Medical professional liability - OCCUITENCE ...........ccoiiiiiiiiiii e e
Medical professional liability - ClaIMS-MAAE ..........ccoiiiiiiiiii e
EAMNQUAKE ...ttt ettt ettt et es e nannnenen e 1,635,593
Comprehensive (hospital and medical) INAIVIAUAL .............ocoiiiiiiiiii s [,

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

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

Long-term care

Federal employees health benefits plan
Other health

Workers’ compensation

Other liability - occurrence

Other liability - claims-made

Excess workers’ compensation

Products liability - occurrence

Products liability - claims-made .

Private passenger auto no-fault (personal injury protection)

Other private passenger auto liability

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

Private passenger auto physical damage

Commercial auto physical damage

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

Warranty

Reinsurance - Nonproportional Assumed Property

Reinsurance - Nonproportional Assumed Liability
Reinsurance - Nonproportional Assumed Financial Lines

Aggregate write-ins for other lines of business

Totals

................... 6,284,618
................... 5,527,202
57,966,396
................... 2,512,621

82,865,341

911,021,914
................ 100,213,030
................. 64,950,425

24,123,993
................. 21,002,520
168,156,820
................... 4,448,055

....57,509,230 |..

... 63,576,271
................. 94,848,466

....................... 133,214
....................... 587,712
............ 1,002,762, 152
25,312,557
26,224,799

... 18,841,215

19,064,513
126,896,859
................... 2,421,140

................... 5,757,051 |.............. 17,738,778 |............... 21,604,254
................ 125,767,082 |................386,583,652 |...............441,531,194

...... 205,736 |.. .....579,302 |. ... 144,509

21,452,668 61,576,153 21,314,734
............... 122,902,658 |................376,016,705 |...............428,152,774

..4,326,207 |. ... 11,760,537 |.. ..3,359,756
...................... 425,005 |................... 1,389,133 |.................. 1,439, 140
................. 65,848,313 |................175,752,946 |................155,358,914
...................... 411,286 |.......................863,639 |...................... 328,016
................... 3,661,910 |...................9,330,299 |.................. 3,763,456
............... XXX e [ XXX s e XXX
............... XXX e [ XXX s e XXX
............... XXX e e XXX s e XXX

935,739,422 2,665,663,307 2,645,608,217

3401.
3402.
3403.
3498.
3499.

DETAILS OF WRITE-INS

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

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

PART 3 ($000 OMITTED)

LOSS AND LOSS ADJUSTMENT EXPENSE RESERVES SCHEDULE

1 2 3 4 5 6 7 8 9 10 11 12 13
Prior Year-End Prior Year-End
Q.S. Date Known Known Case Loss | IBNR Loss and Prior Year-End
2025 Loss and Q.S. Date Known | Case Loss and and LAE Reserves| LAE Reserves Total Loss and
Total Prior 2025 Loss and | LAE Payments on Case Loss and | LAE Reserves on Developed Developed LAE Reserve
Prior Year- Year-End Loss | LAE Payments on Claims Total 2025 Loss | LAE Reserves on | Claims Reported Total Q.S. Loss (Savings)/ (Savings)/ Developed
Years in Which Prior Year-End End IBNR and LAE Claims Reported Unreported and LAE Claims Reported or Reopened Q.S. Date IBNR and LAE Deficiency Deficiency (Savings)/
Losses Known Case Loss | Loss and LAE Reserves as of Prior as of Prior Payments and Open as of Subsequent to Loss and LAE Reserves (Cols.4+7 (Cols. 5+8+9 Deficiency
Occurred and LAE Reserves Reserves (Cols. 1+2) Year-End Year-End (Cols. 4+5) Prior Year End Prior Year End Reserves (Cols.7+8+9) minus Col. 1) minus Col. 2) (Cols. 11+12)
1. 2022 + PIiOT oo oo 3,641,813 [ ... 3,679,873 |.ccceenee 7,321,686 |..cocennene 1,817,692 |................ 139,857 |............. 1,957,549 |............ 2,615,990 |...cccovnneeee. 126,196 |............ 2,643,780 |............. 5,385,966 |......ccocnv... 791,869 |...ccovenve (770,040)...ccveeeeenns 21,829
2. 2023 o 1,492,084 |.... ..1,890,414 |. ... 3,382,498 |.... . 984,655 |.. ....960,433 |.... ..129,828 |.. .. 1,312,836 |.... .. 2,403,097 |.. ... 377,547 |.... ... (372,293)].. 5,254
3. Subtotals 2023 + Prior ..........c...foeeereenns 5,133,897 |............. 5,570,287 |............ 10,704,184 |............. 2,726,890 |.................215,314 | ... 2,942,204 |.............. 3,576,423 256,024 |............ 3,956,616 |.............. 7,789,063 1,169,416 (1,142,333) [ 27,083
4. 2024 ..o 1,795,944 |.............. 3,376,540 |............. 5,172,484 |............. 1,481,587 |..cooviinne 275,734 .o 1,757,321 | 1,068,874 196,154 |.cooeeeee 2,057,970 |............. 3,322,998 |....covene. 754 517 | (846,682)......c.connc. (92,165)
5. ....6,929,841 |.... ....491,048 |.... ..4,699,525 |. ... 4,645,297 |.... 452,178 |.. .... 6,014,586 11,112,061 |.. .1,923,933 (1,989,015)].. ....(65,082)
6. 2025 ..o XXX 3,441,265 |............. 3,441,265 |............ XXX e 1,123,608 |.............. 2,934,775 |............. 4,058,383 |............ DO & ST DO & S XXX
7. 6,929,841 8,946,827 15,876,668 4,208,477 3,932,313 8,140,790 4,645,297 1,575,786 8,949,361 15,170,444 1,923,933 (1,989,015) (65,082)
8.  Prior Year-End Surplus Col. 11, Line 7 Col. 12, Line 7 Col. 13, Line 7
As Regards As % of Col. 1 As % of Col. 2 As % of Col. 3
Policyholders 20,927,296 Line 7 Line 7 Line 7
1. 27.8 2. (22.2) 3. (0.4)
Col. 13, Line 7
As a % of Col. 1
Line 8

4. (0.3)




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

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

Explanations:

Bar Codes:

frisieeaSules SemenecementRentter 2 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| || I|I |I |I| || II| II|
2 3 7 8 7 2 0 2 § 4 9 0 O

epemeni o St TRecemententer 8 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| || I|I I| I|| I| I|| II|
2 3 7 8 7 2 0 2 § 4 5 5 0

e Coverage pemenesemententer#29 |II| |I ||I II ||| |II I| |I| |II |I ||I || II| |I ||I I| I|| II ||| |I I|| I| I|| II|
2 3 7 8 7 2 o0 2 § 3 6 5 0

0 3
0 0 3§
o 0 3

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

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Deposits and prepaid assets .......ococoooiiiiiiiieieeececeeeeees [ 65,330,979 |.oooiien. 65,330,979 | e
2505. Funds held equity pools & associations . ..187,097,672 |... ..187,097,672 |... ..178,574 618
2506.  Miscellaneous aSSEES .......coccoiiiieieieieicececccee e o 93,021,302 |..cocveveriinne 1,455,916 |............... 91,565,386 |............... 68,920,295
2507.  QOther assets nonadmitted ..o [ 59,694,915 |..ccooeenen. 59,694,915 |
2508.  Recoupment receivable ...................... 015,392,633 [ . ... 15,392,633 |...
2509. Third party administrator receivable .........cccooeoioveiivieceicceceeeceeeees [ 85,090,968 |................. 25,110,720 |.ocoooveenen. 59,980,248 ,085,
2597. Summary of remaining write-ins for Line 25 from overflow page 505,628,469 151,592,530 354,035,939 298,243,021
Additional Write-ins for Liabilities Line 25
1 2
Current December 31,
Statement Date Prior Year
2504, MisCellaneouUs THaDiliTies ..oooiieiiiiieeee ettt s et se e e s s s s enenens [erenennsnnenenas 22,812,773 ..o 27,506,920
2505, P00l iNG EXPENSE PAYADIE ...ovoeieieieiiieecce ettt s st n s s nns [eteseseneaeaens 388,026,363 |................ 389,301,051
2506. Reserve for state escheat payments ..132,707,078 |... .. 143,403,699
2507. State surcharge/recoupment payable .... ... 13,866,146 |...
2508.  Third party adminiStrator PAYADIe ..ottt nenen [eeeeeeaenenas 10,362,058
2509.  Accrued interest payable On SUFPIUS NOTES ....c.oiiiiiiieccce ettt [eaeneesenenenas 29,362,500
2510, AcCrued derivative TTaDiTiTy oottt sttt sttt ene e e s s s nenes [eaeneeenen e eneneaeaene 1,753 |...
2511.  Alternatives asset liabilities
2597.  Summary of remaining write-ins for Line 25 from overflow page

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

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

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

2. Cost of acquired:

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

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

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

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

6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cocuiiiiiiiiiiiierieseesie ettt ne e s [eeseenie et

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

8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.cveveeeceeeceeeeeeeeeececeeeeteeeeseaesete s s s eaeaesesesesssassesesesessassesesesassssssssesesssssssssesesassssssnsnssnnnns [oesesescneaesens 20,747,933 .o 30,247,094

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoevevereueueeeeierereeeseeeeeseseiesereseaes |oeeeeeeieeene 294,400,464 |................ 307,000,945
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 294,400,464 307,000,945

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

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

2. Cost of acquired:

2.1 Actual cost @t ime OF ACQUISITION .........coviieeeeeeeeecceeeee ettt e s eseaeanas s s seseseseaeseasnnnssnnnanns |reeseseneenees 134,940,000 |................. 84,040,000
2.2 Additional investment made after acquisition . e 80,429,442 |................. 39,069,006

3. Capitalized deferred interest and other ............. O FR 12,990,172 |...cocoee 17,912,695

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

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 5,954,613 oo 3,933,540
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,809,385,818 |............ 1,770,713,054
12, TOtal VAIUGHON BIIOWANCE ......ouveieeiaieiaieieieis ettt h et s ettt [ooneniseninaas (1,513,316 s
13.  Subtotal (Line 11 plus Line 12 IO 1,807,872,502 |............ 1,770,713,054
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,807,872,502 1,770,713,054

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

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

2. Cost of acquired:

2.1 Actual cost at time OF ACQUISITION .........c.oevieiereeeecececeece ettt s s s s s s s s s esesessnnnesenesens |eeeeeseneneeans 106,785,231 [.ccveeeeee 64,817,113
2.2 Additional investment made after acquisition . U IR 399,463,822 |......coone. 460,190,244

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

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

5. Unrealized valuation INCrEASE/(AECIEASE) .............cvcveueviuieieeeeeeseeeteteseseeees et et e tetesesesssesssesssesesesessas et st ssesesesesessasesssssasesesesesssnsans [seseseseneseeenens 8,133,931 [ 35,109,100

6. Total gain (loss) on disposals .................... ... 17,135,709 |... ... 46,803,138

7. Deduct amounts received on disposals . i [ 354,131,678 |..oovenenee. 593,432,585

8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION .................ccceueieieiiieiiieiereeeeeee e [oeeeeeeeeeeieene 17,789,814 |...ocoooee. 33,401,700

9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.ccueururieeevieeeeieteseeesee e seseess s sesessn s enenans|eeeeeeeseeeaeiene 14,585,827 |...coovvvenene (5,059,561)
10. Deduct current year's other than temporary impairment rECOGNIZEA ............cceoveveviveveuereueeieeeeeeeeeeieteseseees s eaeseses s snssans [eoeseeenenenenas 10,454,126 |....cooveneee 31,550,695
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..6,862,051,891 |............6,698,322,989
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e S TR 69,616,731 |.cocovcveee 60,896,440
13.  Statement value at end of current period (Line 11 minus Line 12) 6,792,435,160 6,637,426,549

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

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

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 2,402,834,706 |............ 2,641,874,050

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 27,193,007 |...ccovvenveneee 35,115,229

4. Unrealized valuation iNCrEaSE/(AECIEASE) ...........ceuiiiieuirereiiiiisisetesessssesse ettt sssssete s st ss st se s st sssssese b s s sssesesesessssnsesesesessssnsnss |ocicecesesninas 565,805,968 |............ 1,468,392,569

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..104,740,821 |... ....(5,837,397)

6. Deduct consideration for bonds and stocks disposed of . I 2,464,036,783 |........... 2,531,001,240

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 27,393,025 |..cocvevrne 46,269,743

8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE .............ccoveueuiuiiniiirieieieieieseie st sesesesssssssssns |ooeeeseesnneenens 26,394,204 |................ (13,192,271)

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 1,086,054 |......c........... 9,239,355
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ocoveeeeeererereriens fooveviiccccns 796,037 oo 1,911,540
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceeurmriririririeerereeeeseseeeeienes e 31,305,398,348 |......... 30,670, 149,467
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 44,888,838 |......ccccocenve 49,252,213
13. Statement value at end of current period (Line 11 minus Line 12) 31,260,509,510 30,620,897,254
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 7,181,835,280 |................ 147,000,662 |................ 221,062,873 |..coovoveenne 63,785,097 |............ 7,221,996, 117 |............ 7,181,835,280 |............ 7,171,558,166 |............ 7,437,456,700
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 4,775,660,277 |........cevnee 422,835,291 .o 68,220,886 |................ (61,465,926)|............ 4,770,424,001 |........... 4,775,660,277 |........... 5,068,808,756 |............ 5,058,529,682
B NAIC B () et bbbttt et [ e 434,923,696 |................. 66,524,602 |.......coecene. 57,873,007 |...cocveeuenne 19,076,990 |.............. 428,789,818 |................ 434,923,696 |............... 462,652,281 |........c....... 394,197,090
4. INAIC 4 () oottt bbbtk ekt bt h et bt bt e st a et ea bt ettt et et et netene s [rer e 305,814,892 |...ccoeeenvee 55,307,538 |...ccovvenee 21,792,553 |...c.ooevnn (14,406,964)|................ 275,643,460 |................ 305,814,892 |.....cco.c... 324,922,913 | 258,335,769
5. NAIC5 (a)... IO PR 57,295,946 |...coerirenne 1,220,545 |..ooviiine 91,757 | 2,886,038 |......ccoenv. 51,857,139 | 57,295,946 |......ccoenv. 61,310,772 o 48,138,268
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 5,223,719 5,676,115
7. Total ICO 12,755,530,091 692,888,638 369,041,076 9,875,235 12,753,934, 344 12,755,530,091 13,089,252,888 13,202,333,624
ASSET-BACKED SECURITIES (ABS)
NAUC T ottt ettt ettt ettt ettt e et et e st et eae et et e s et et et e st e s est et ene et ese et ere et ete et etent et entetensetensetenseseneeseneans |eeeieneerenn 3,788,388,733 292,481,666 281,841,855 |..................... (289,335)|............ 3,700,240,180 |............ 3,788,388,733 |............ 3,798,739,209 |............ 3,737,857,659
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 167,328,021 |...ovececrnee 8,326,322 |.....ccovvvnnne. 5,004,820 132,725,354 167,328,021 170,735,525 113,545,673
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 45,358,828 |.....ooccvvienn. 1,171,508 |coocine 944,262 |....ocovenne (150,841).....cvcvnnve 33,222,239 | 45,358,828 |.....ccooeeve 45,435,233 |..coene 24,893,740
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 3,043,645 ... e 3,412,217 [ 368,572 .. e 3,043,645 |......oooviiiccires o 1,517,319
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 7,504,621 |- o 1,728 | 220,243 | 7,507,755 .o 7,504,621 |.oocee 7,723,136 oo 11,905,769
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 1,922,950 155,443 1,923,770 1,922,950 2,078,393 7,124,799
14.  Total ABS 4,013,546,798 301,979,496 291,204,882 390,084 3,875,619,298 4,013,546,798 4,024,711,496 3,896,844,959
PREFERRED STOCK
15, INAIC T oottt ettt ettt ettt et et et et et ae et e st et e s e et et et et et et et et at et ene et ese et ese et et et et et ese s esensetenneas [rereeeeie e eaees 28,260,156 [....ovoveeeeeeeeieeieeceeeees [ 1,088,414 |.............. (27,171, 743) ..o 28,257,941 | 28,260,156 |....ovveeeerereeicicineene (1] S 26,800,077
1B, INAIC 2 oottt ettt ettt et be e s e st e s ese e s e se e s e s e e s e s e e e e R e e e R e s e R e ne s e st eseneesese et ese s ese s senseseneeaennenes [rere ettt 451,500 [...ceeeeveiiirieieirrcees e [ 25,532,504 |.....coviiiine 451,500 |....ooevvrvirnnne 451,500 |...cccvvnnenee 25,984,004 |..coooviiiine 451,500
17, NAIC 3 oottt ettt ettt et et et et a2 e st et e st et e st et ea et a et et et et et et eas et eae et s e et ese et ete s esenseseasetenseseseases [rereeteteet et et et et st nte it nnes[oretetntett st et st et et enerenns [eeeteieeestenstet et steesnene [etetntee sttt sennn [oeeeereenret et steesnensnees|rreient e sttt nne oot etet ettt erene [oete ettt
T8, INAIC 4 oottt ettt et ettt et e st et e st et e s e e s e s e e s e R e s e b e e R e e e R ene A e st eseneeseseesese et ese s ese s eseneeseneesenennn [rere et et 4,896 ..o [ [ (4,896) ..o 47,208 | 4,896 .o [ 515,007
1. NAIC 5 oottt ettt ettt ettt et ettt ettt a1t a1 et et at et st et ae et s et et et et et et et eaene et eneetens et esseteneeseaes [eeeeereneetennaen 2,053,863 |.....ccceuenne 1,024,926 ..o o 196,193 | 1,170,199 | 2,053,863 |......cccevenvne 3,274,982 |..ooiin 585,717
20.
21. 30,770,415 1,024,926 1,088,414 (1,447,942) 29,926,848 30,770,415 29,258,985 28,322,301
22. Total ICO, ABS & Preferred Stock 16,799,847,304 995,893,060 661,334,372 8,817,377 16,659,480,490 16,799,847,304 17,143,223,369 17,127,500, 884
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ o i NAIC2 $ i NAIC3 $ e 32,2381 NAIC4 $ oo 482,337 ; NAIC5 $ oo i NAICE $oii




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

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 514,574 XXX 517,453 3,400 732
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PIrIOF YEAT .........c...cvcveveueueiiiieieteteeeeeeee s s s s essssesssesesesessananas [eresesessssesesseensnssnsnssenens |reeeenenenenees 365,427,326
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieteecececcce ettt ettt sesess s s s st e sesesesssssssansesesesnns [eoenensasasanennans 1,006,295 |................ 279,617,371
3. ACCTURN OF GISCOUNL ...veeeieiaetctetee ettt e eseeeee e e essseseeeeseseseseeeeee a2 eseaeeeses 2 eseseseeee e e anseseses e e s e s eseeee s nansesesessansnsesesessnnsnanes [ostesnasscussssannsaciesnnnnans [oeenicaciseananas 11,933,930
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (2,879) | e
5. Total gain (I0SS) ON QISPOSAIS ........c.c.oiiiieieteteeeeceieeeie et eteaeasae ettt et easa s s s st es et et eses s sasseseseseseseasanssssesesesesessasassssesesesesnas [oeesseseseseneseneensanasasnneans [oeseseneeenenes (1,082,642)
6. Deduct consideration reCeiVed ON AISPOSAIS ..............c.ccueuiuiuiiieeieieietesesieee s et e te et sesese e s st e sesesesesessssesssasesesesesssssasssssesesesessanas |oeesesesesenenensnnen 488,842 |................ 655,889,777
7. Deduct amortization OF PrEIMIUM ...............coueuiriiieeee et tetetetcteeee et et et ettt e sese s et et et et ebesessse s es st esesesesesessasesssesesesesesesnssasssssssesesesens [seesssesesesesenenenensnsnnannses [oesneeeeneneenenenenaeeas 6,208
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiie it ene [oee s ees [oaeeieesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........ccceeueurrreieeeeereeeeeeeeeeeeieieeseesnas [ereseseseseneseseenens 514,574 |
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) 514,574

S103




-

S © ® N o o s w N

_ A
N =

3.2

3.3
4.1
4.2

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

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

SSAP No. 108 adjustments

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

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

................ (27,882,427)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (7,686,347)

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 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes (7,686,347)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ............cccceeveveieieieies covrerereseeeeeeeeens 10,931

3.14 Section 1, Column 18, prior year 1,760,714 ... (1,749,783) oo (1,749,783)

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MINUS ...........cccccoeveveieieieies covrereresieneeeeeens 10,931
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 1,760,714
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (1,749,783) ..o (1,749,783)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......coovurueueieeeeeeeeeeeeeeeeeaeeeteseseesaesesesesesssasseessesessssassssesessasssassasanas 25esesasasassesesesassasasseen (1)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

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

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

NONE

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

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

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (7,686,348)

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

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (7,686,348)
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 8,726,873

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (16,413,221)

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

Part A, Section 1, Column 16
Part B, Section 1, Column 13

TOtal (LINE 7 PIUS LINE B) ...ttt ettt a e e e s e e s e e e st e s e e s e e e e e a s e e me e ea e e es e e eae e s e e et enseenseanseeneeeneeeneenneannen

Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 8,920,716

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (11,619,836)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 4,183,185

Part B, SECHON 1, COIMN 20 ......iuiuuieiuititieetieetsisetstsetsesese st sseeees e e b e e e e £s b e b £ b £t e e ee e e bbb eb bbb bbbt ens oebesictesectnes 58,777,368

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 62,960,553

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

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

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

2. Cost Of cash eqUIVAIENTS BCGUINET ............cciiiiieieeceeececece ettt ettt ea s s ettt esese e s s s s sesesesessanssssesesesessananannas [eeeeesenens 19,877,713,833 |.......... 27,180,023,562

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

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

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

6. Deduct consideration received 0N QISPOSAIS ..............c.cucueveuiuiieeiiiiieeteseseseeee st se e tesesesse s s s ssesesesesesssesssesesesesesessnssssssssesesesnans |oeseesees 19,710,521,840 |........... 27,309,343,216

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

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ..........c.coiuiiiiiiiiiiiie et ens [eee e ees oaesiee s e s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceriiierrererereeeeeeeieieeseeeeeenenens [eeeeeeeeeeenend 680,127,846 |................ 512,935,853
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 680,127,846 512,935,853
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE A - PART 2

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

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

One Nationwide Plaza, Home Office
Plaza 3, 245 N. High St, Office .
High St Walkway . | Columbus
3945 Bridgeway Ave, Airport Hangar Columbus
1100 Locust St, Office ......... ....|Des Moines
215 N. Front St, Office .. .| Columbus ..

. | Columbus
.| Columbus ..

01/01/1976
...01/01/1989 .. .
10/12/2011 ..........
01/01/2002 ..........

.. 2,947,948
1,284,686 |..

..... 2,887,352
.. 1,360,698

.. 1,146,406
.. 12,000

285 N. Front St, Garage ..... .| Columbus .. . 256,638
202 N. Marconi, Hickory Garage Columbus . 155,705
0199999. Acquired by Purchase 5,945,144 5,949,444

0399999 Totals 5,945,144 5,949,444

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

Disposal Disposal Disposal brances Incurred

Name of Purchaser iati Recgan (11-9- 10)

0399999 Totals




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

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
00-1103760 ... DULUTH ... . 08/22/2025 .. 12,290,000 |...
00-1103761 ... MANSFIELD .. .08/07/2025 .. 21,000,000 |...
00-1103770 ... . 08/06/2025 .. 14,500,000 |... .
00-1103787 ... MIDDLETON .. U . . 08/27/2025 .. 12,250,000 |... .. .. 17,504,000
00-1103800 oS I o P Ty PPPPT L T UUUUUN FETTTTOoY 09/16/2025 20,000,000 [ oiiiiiiiiiiiiiii s |errreii s 28,644,000
0599999. Mortgages in good standing - Commercial mortgages-all other 80,040,000 126,822,288
99-0000086 ... PHILADELPHIA . . 08/12/2021 .. .. 60,600,000
99-0000128 ... SYRACUSE .06/21/2024 .. . . 180,000,000
99-0000141 . CARLSBAD . . 04/16/2025 .. .... 865,466 |.. . 141,250,000
99-0000097 . ANN ARBOR . .. coe]s . 02/11/2022 .. . . ..4,218,594 |.. .. 68,181,818
0699999 Mortgages in good standlng Mezzanlne Loans 43,871,348 450,031,818
0899999. Total Mortgages in good standing 80,040,000 43,871,348 576,854,106

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals 80,040,000 43,871,348 576,854,106

[AVE|

SCHEDULE B - PART 3

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

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

00-1102398 ... RENTON ... . [V STV R 08/06/2015 ....08/26/2025 ..... 392,835 |.... .

00-1102978 ... 11/14/2023 ....09/18/2025 rereeenn 4,533,030 ... e |- . .4,452,882 ... - .
00-1103178 ..evvrerierrerninnenaes DULUTH 08/20/2020 ....[...... 08/22/2025 ... foceeee. 12,240,000 [oeeiviiiiiniiinine forenenenininens feriiiiiiininin | foins 12,240,000 [oeeiiiiiiiiiniine e foeiiiii
0199999. Mortgages closed by repayment 17,166,765 16,737,025 16,737,025

00-1001038 ... 1 THACA 11/14/2023 ...7,863,017 |.... .. 169,685 |. ... 169,685 [...

00-1101969 ... JACKSONVILLE .. 09/12/2013 625,977 |.... ...189,334 |. ...189,334 |...

00-1102024 ... LAS VEGAS ... 10/11/2013
00-1102034 .. | SAUK RAPIDS . ... 10/12/2018 ..
00-1102058 .. | MANCHESTER ... 10/12/2018 ..
00-1102262 . | DALLAS ... ....06/30/2021 ..
00-1102398 ... RENTON ... e 08/06/2015

JUUT RO R 09/30/2015
JRR IR TUR R 10/12/2018
J PPN R 10/12/2018

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

NATICK
WILMINGTON ..

00-1102550 ... FAIRBORN ...

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

00-1102633 ... POWAY JURT RPN R 11/15/2023 .
00-1102752 ... HOUSTON ... e 06/30/2021 ...342,488 |...
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 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

00-1102757 ... BALTIMORE 08/08/2017 ....64,288 |.

00-1102779 ... FAIRFAX ... 08/25/2017 . ...54,237 |.

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

00-1102809 .. | CHICAGO ... 11/14/2023 .. ..26,410,863 |.

00-1102821 .. | CHICAGO ... ... 1171672017 .. 7,407,996

00-1102884 . | FARMERS BRANCH .. 07/31/2018 .. 3,543,417

00-1102894 ... 07/06/2018 ...4,193,854 |....

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

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

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

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

00-1102939 ... 11/14/2023

00-1102069 ... 03/28/2019

00-1102978 ... 11/14/2023

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

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

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

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

00-1103051 ... WARRENVILLE 11/15/2023 [ 6,300,104 |....

00-1103054 ... 11/01/2019 B 19,000,000 |....

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

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

00-1103078 ... PHILADELPHIA .. 11/15/2023 ...1,879,440 |....

00-1103140 ... 11/15/2023

00-1103160 ... ... |WEST SACRAMENTO .... 05/27/2020

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

00-1103166 PHOENIX 11/15/2023 ..

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

00-1103256 .. |EMERYVILLE .06/21/2021 .. ..10,413,236 |.

00-1103259 .| SAUK RAPIDS . .06/03/2021 .. 7,098,589 |.

00-1103261 ... HUNTINGTON BEACH ... 05/18/2021 coe ferrennnnn 9,693,257 |....

00-1103264 ... FAYETTVILLE ... 05/20/2021 JU 16,400,183 |....

00-1103281 ... LAKE OSWEGO ... 06/30/2021 B O 6,595,937 |....

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

00-1103323 ... 09/15/2021

00-1103361 ... 11/04/2021

00-1103385 .. |BRYAN ..... 12/15/2021 ..

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

00-1103636 . | LOS ANGELES .04/29/2024 ..

00-1103680 LEXINGTON ... 1172172024 ..

00-1103686 AMERICAN CANYON . 1172172024 ..

00-1103696 . HOUSTON 09/24/2024 .

0299999 Mortgages with partial repayments 432 842,931 10 411,056 10,411,056

99-0000086 ... |PHILADELPHIA ...08/12/2021 .. 13,671,145 |.... (1,424,937 [, 1,424,937 | e 38,900,000 |........ 38,900,000 |...

0499999. Mortgages transferred 13,671,145 (1,424,937)| 1,424,937 38,900,000 38,900,000

0599999 - Totals 463,680,841 (1,424,937)| 1,424,937 66,048,081 66,048,081
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
.|GSO Capital Solutions Fund Il LP ... . [Wilmington . .| BLACKSTONE ....06/06/2013 ... 3 .. 0.4%0
HPS Specialty Loan Fund V, L.P. . New York HPS INVESTMENT PARTNERS .. 12/23/2020 . .2 1.030
Vista Credit Opportunities Fund II, L.P. Wilmington . VISTA EQUITY PARTNERS ..03/20/2017 . .2
.. |GSO Capital Opportunities Il LP New York ... .. | BLACKSTONE . |---.06/30/2011 ...|...... 2 .. 14,629,335 |...
..|GSO Capital Opportunities Fund Il1 LP .. Wilmington . .. | BLACKSTONE .|....06/03/2016 ...|...... 2 .... 250,319 .. 10,422,112 |...
.. [HPS Specialty Loan Fund V-L, L.P. ....... New York ... .|HPS INVESTMENT PARTNERS .. o |- 1171872020 ... )...... 2 .... 131,166 ...6,813,777 |...
..|TCW Steel City Perpetual Levered Fund LP . Delaware ... o |....04/28/2025 ... |...... 2 .. 8,151,429 ..21,848,571 |...
.| Strategic Value Special Sits VI Greenwich .. .|Strategic Value Partners .... .. |-...07/3172025 ... [...... 3 1,100, 139 .. 18,899,861 |...
....................... 10G SDP Fund 5C .......cccoiiuiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiinnnnnnennneeeee. | Grand Duchy INTERMEDIATE CAPITAL ..oooeviieiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeees |eeeeeeeee s weneeenns [2006/08/2028 L] 2o il 343,122 ... 14,906,878
1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not Assigned by the SVO - Bonds - Unaffiliated 8,691,450 106,796, 153
.. |EnCap Energy Transition Fund I-A, L.P. . Houston .. LTXL ..|ENCAP [NVESTMENTS . |....04/07/2021 ...|...... ... 8,890,789 |...
.. [PPC I LP Dover .... .| PRITZKER PRIVATE CAPITAL .... . |--..06/25/2021 ... |...... .. 2,839,3% |..
..|GTCR Fund XII, L.P. ..oovveees New York ... . . |--..09/29/2017 ... |...... 4,076,553 |...
.. [L Catterton IX Offshore, L.P. . Greenwich .. ..|L CATTERTON . . |[--..01/31/2020 ...|...... . 1,106,435 ...613,8%5 |...
.[Navis Asia Fund VII, L.P. .o, Grand Cayman ... .|NAVIS CAPITAL PARTNERS .... ...01/29/2014 ... |...... . 1,579,371 .. 1,681,000 |...

Ares Corporate Opportunities Fund V, L.P. Los Angeles ARES MANAGEMENT . 12/16/2015
Palms Co-Investment Partners, L.P. ... Dover .... CLEARLAKE CAPITAL . ..06/03/2022 ...501 |..
.|Vista Equity Partners Fund VII, L.P. ... Austin ... ..| VISTA EQUITY PARTNERS .. ... 1171672018 ... )...... .... 790,309
.|Blackstone Infrastructure Partners (Supplemental A New York .. | BLACKSTONE .|....06/20/2018 ...|...... . 1,038,316
..|Brookfield Infrastructure Fund IV Toronto .. ...|BROOKFIELD ASSET MANAGEMENT ... . |---.10709/2019 ...|...... ....265,171
..|Silver Lake Partners V, L.P. .. . | Wilmington . ..| SILVER LAKE ... . |--..04/07/2017 ...|...... ....370,370
.| TPG Partners VII, L.P. .......... .. |Fort Worth . .| TPG CAPITAL ... o |--..06/27/2015 ... |...... ....190,721
....................... Veritas Capital Fund VI, L.P. ..ooooovivviinnnnnniiiinnennniiiinneeeeee [Wilmington cooeeeiiiiiiiiiiiiiiiiiienne VERITAS CAPITAL .ovveeeeiiieiiiiiiiiiiieieeeeieeeeeeeeeeeeeeeeeeees foeeeeneen e eeeeeeens |2 018172017 ] e e 7,042

..|SVB Capital Partners VI, L.P. .ociviiriiiiiieeieeanns
.. [Tamarind Hill Fund I, LLC
.. | One Rock Capital Partners, LP .
..|Nirvana Holdings | LP
..|One Rock Capital Partners |11,
.. [MBK Partners Fund IV ....
..|L Catterton VIII
.| Yukon Capital Partners II1, L.P. ...

. |Providence Equity Partners VIII L.P. ...
.. | Sorenson Capital Partners |11, L.P.
..[Silver Lake Partners IV, L.P. .......
..|FPV Fund I, L.P.
..|SL SPV-3, L.P. ...
..|Veritas Capital Fund VII
..|GTCR Strategic Growth Fund I, LP ...
.|Clearlake Capital Partners V, L.P.

Harlem Capital Partners Venture Fund II, LP
Dawson Partners V LP ....
EnCap Energy Transition Co-Investment Fund I-A, L.

Veritas Capital Fund VIII, L.P. .
EnCap Energy Capital Fund XI, L.P. ...
Alplnvest Co-Investment Fund (Onshore) VIII, L.P.

BIF IV Renewable Sidecar-B, LP
Silver Lake Partners VI, L.P
BOND I11, LP

. [New York ...

. [Chicago ..
Santa Monica .

New York ...

Wilmington .

New York ...
San francis

.. | Ann Arbor ..
. | New York ...

Dover

CO ...

Grand Cayman ....

Greenwich

Minneapolis ..

. | Wilmington .

Houston ..

Wilmington .
Providence .
. | Wilmington .
Menlo Park .

San francis
New York
New York ...

Toronto

Wilmington .
Wilmington .

CO ...

..| PINEGROVE CAPITAL PARTNERS .
..| TAMARIND HILL
..| ONE ROCK CAPITAL PARTNERS ...
..| DAWSON PARTNERS
..| ONE ROCK CAPITAL PARTNERS ...
..{MBK PARTNERS ..
..|L CATTERTON ...
.| YUKON PARTNERS ...

..| SILVER LAKE
..| FPV VENTURES ..
..| SILVER LAKE ...
.| VERITAS CAPITAL ...

HARLEM CAPITAL PARTNERS
DAWSON PARTNERS .
ENCAP INVESTMENTS .

VERITAS CAPITAL .
ENCAP INVESTMENTS ...
Alplnvest Co-Investment Fund VIII LP
PROVIDENCE EQUITY PARTNERS ..
SORENSON CAPITAL ...

BROOKF IELD ASSET MANAGEMENT
SILVER LAKE
BOND CAPITAL ..

...06/19/2022 ...

. |---.01704/2021 ...
. |---.01/30/2014 ...
. |---.08/30/2021 ...
< |[----04/22/2020 ...
.+ |---.12/05/2016 ...
. |--..04/08/2016 ...

...12/05/2016 ...

..06/31/2014 .
...04/02/2013 ...

. |---.06/01/2022 ...
o |---- 1271472020 ...
. |----08/10/2019 ...
o |eee 1171572021 ..

...12/06/2017 ...

..10/10/2019 .
..08/10/2020 .

WO LW LW DWW LW LW LWWN WL WL LW LW W W W

....660,000
....583,800

.350,000 |..
. 143,890 |..
.. 13,613 |..

....484,424
.... 120,499

,048,000
.. 545,084

. 336,363 |..
.695,067 |..
. 1,537,500 |..

114,611 |..

1,150,000

...873,633

3,258,972

1,122,500 |...

... 243,250 |...

5,040,893 |...

.. 5,195,819 [...

4,298,868
1,290,577

3,283,000 |...
..2,268,305 |...

1,822,793

...341,029 |...




1'€03

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

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
. [Advent International GPE X, L.P. ... . |Grand Cayman .... .| ADVENT INTERNATIONAL ... ....04/21/2022 ... 3 ... 749,873 .. 11,300,984 |...
Vista Equity Endeavor Fund II, L.P. Grand Cayman . VISTA EQUITY PARTNERS .. ..06/28/2019 . .3 117,402 |.. ... 237,556
Ampersand 2018 Limited Partnership Boston ...... AMPERSAND CAPITAL PARTNERS . ..03/21/2018 . .3 574,167 |.. 2,027,250
.|MBK Partners Fund I11, L.P. ............ Grand Cayman . ..|MBK PARTNERS .|....05/17/2013 ... |...... 3 2,001,332 |...
.. |Dawson Partners IV LP . | Wilmington . ..|Dawson Portfolio Finance 4 LP ... .|....11/06/2020 ...|...... 3 1,229,412 |...
..|Energy Spectrum Partners VIII LP ... . |Dallas ..|ENERGY SPECTRUM CAPITAL o |[---.03/29/2019 ... |...... 3 ... 2,549,038 |...
.. |HPS Strategic Investment Partners V, L.P. New York ..|HPS INVESTMENT PARTNERS . |....04/1172022 ... |...... 2 ... 7,020,140 |...
.. |MBK Partners Fund V Grand Cayman .... ...|MBK PARTNERS ... 1171572019 ... |...... 3 .. 3,623,921 |...
..|Vista Equity Endeavor Fund I, L.P. ...... Grand Cayman ... .| VISTA EQUITY PARTNERS .. . |-...04/05/2017 ...|...... 3 .... 344,446 1,793,049 |...
.. [L Catterton Growth Partners II1, L.P. .. Greenwich o[- 1270172015 ... )...... 3 ....100,720
.|Blue Owl GP Finance Investors US LP .. . | Dover . ....07/07/2022 ...{...... 2
Peppertree Capital Fund IX, LP ... Chagrin Falls . OH.. PEPPERTREE CAPITAL MANAGEMENT 1171672021 . .3
Vista Equity Partners Fund V, L.P. Dover . .DE.. VISTA EQUITY PARTNERS ..07/11/2014 . .3
Mercato Partners Traverse IV QP, L.P. Salt Lake City . LT MERCATO PARTNERS ... ..03/17/2021 . .3
.|Veritas Capital Vantage Fund, L.P. ...... Wilmington .| VERITAS CAPITAL .... .|....05/07/2021 ...|...... 3
.. |Dawson Partners |11 LP Wilmington . ..|Dawson Portfolio Finance 3 LP .|....1072172019 ... |...... 3 -
..[Public Pension Capital, LLC . New York ... ..| PPC ENTERPRISES .|....04/28/2022 ... |...... 3 .. 16,446,551 |...
..|Silver Lake Partners Il1, L.P. .. Menlo Park . ..|SILVER LAKE ... o |-e12/22/2006 ... |...... 3 3,798,525 |...
..[Rev1 Fund 11, Columbus ... ..|REV1 VENTURES . .|....08/31/2020 ...|...... 1 . ... 1,083,000 |...
.. | Heal th2047 Capital Partners Fund I, L.P. .... Silicon Valley . .. |HEALTH2047 CAPITAL PARTNERS . |-...06/06/2021 ...|...... 1 .... 128,505 ...288,102 |...
..|TPG Asia VII Fort lorth .| TPG CAPITAL . |.-..06/15/2017 ...|...... 3 .... 235,452 .3,449,593 |...
.|Vista Foundation Fund IV, L.P. ... Dover .| VISTA EQUITY PARTNERS .. ...02/21/2020 ... |...... 3 ....626,060 .. 1,456,042 |...
TPG Healthcare Partners, L.P. .... Fort Worth . TPG CAPITAL ... 10/05/2018 .3 .. 50,461 |.. 2,826,016
H.1.G. Europe Middle Market LBO Fund, L.P. Grand Cayman . HIG CAPITAL ... 05/26/2021 .3 ..3,305,944 |.. 5,495,886
Peppertree Capital Fund VIII, L.P Chagrin Falls PEPPERTREE CAPITAL MANAGEMENT 11/28/2019 .3 264,000
..|SL SPV-2, LP ... New York ... SILVER LAKE ... ..04/23/2019 .3
..[Blue Owl GP Stakes 111 US Investors LP . New York BLUE OWL . ..00/30/2016 . .3 .. 14,276,087
M T, LPe e New York ... . |--..07/26/2019 ...|...... 3 ... 179,455 |...
..|Vista Equity Partners Fund VI, Dover .... .|....02/29/2016 ... |...... 3 ... 1,087,517 |...
.. |EETF Sidecar I, L.P. coooivvininniinine New York .|....04/07/2021 ... |...... 3 ... 3,564,729 |...
..|EQT Infrastructure V . Stockholm .. . .|....06/03/2021 ...|...... 3 ...798,697 |...
..|Upfront VII, L.P. ..... New York ... .| UPFRONT VENTURES ... ool 1173072021 ). 1 1,308,707 |...
.|SVB Capital Partners V, L.P. .............. . [Silicon Valley .... .| PINEGROVE CAPITAL PARTNERS ....03/23/2021 ... |...... 1 .. 1,297,500 |...
Global Infrastructure Partners IV, L.P. New York ... GLOBAL INFRASTRUCTURE PARTNERS ..08/14/2019 . .3 374,282 |.. 4,139,028
TPG Partners VIII, L.P. Fort Worth . TPG CAPITAL 10/05/2018 .3 .. 44,609 |.. 2,406,012
TPG Asia VI, L.P. ........ Grand Cayman . TPG CAPITAL 04/07/2014 .3 . 238,461 |.. 1,697,937
Blackstone Capital Partners Asia Il L.P. Cayman Islands . BLACKSTONE .. 07/19/2021 .3 . 2,196,606 |.. .. 11,187,463
VEPF VIII Co-Invest 1-A, L.P. ......... Wilmington . VISTA EQUITY PARTNERS ..12/07/2022 .3
..[Blue Owl GP Stakes V US Investors LP ... New York ... ..| BLUE OWL o|...00727/2022 ... ... 3
.| 1CG KronosNet - aka -CX VIII . | Luxembourg . ...| INTERMEDIATE CAPITAL ... .| 12/06/2022 ... |...... 2
.. |EnCap Energy Transition Fund Il .... .. |Dallas .| ENCAP INVESTMENTS . |....12/20/2022 ... |...... 3
..|Theory Ventures, L.P. ........... . |Palo Alto ..| THEORY VENTURES o |--..04/28/2023 ... |...... 1
.. [VEPF VITI Co-Invest 3-A, L.P. . Wilmington ... ..| VISTA EQUITY PARTNERS .. . |-...04/25/2023 ... |...... 3
. | Ampersand Partners 2023 Boston ... ..| AMPERSAND CAPITAL PARTNERS .... o |--..07/18/2023 ...|...... 3 .... 2,156,632
Brookfield Infrastructure Fund V Toronto .. ...|BROOKFIELD ASSET MANAGEMENT ... .|....08/10/2023 ...|...... 3 ... 1,656,302
H.1.G. Middle Market LBO Fund IV, L.P . [Miami .|H.1.G. CAPITAL ....09/29/2023 ... |...... 3 .... 453,335
VEEF 11 Co-lInvest 4-A, L.P. Wilmington . VISTA EQUITY PARTNERS ..08/23/2023 . .3 10,665 [ e
TPG Partners IX, L.P. .. . |Fort Worth . S TPG CAPITAL weviiiiiiiiinii i s creii e eaaias ...09/27/2023 ... 3 ..2,534,852 .. 3,673,139 |...
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.|TPG Asia VIII (A), L.P. Fort Worth . .| TPG CAPITAL ....00/01/2023 ... .... 260,538 ... 8,616,305 |... .. 0.440
MC 1V, L.P. ... New York M ... .. 12/31/2023 . .. 80,863 |.. .. 12,162,669 2.000
Silver Lake Partners VII, L.P. Wilmington . SILVER LAKE ..06/29/2022 . . 354,231 |.. 0.070
.. [One Rock Capital Partners IV, L.P. ... .. [New York ... ..| ONE ROCK CAPITAL PARTNERS . |--..04/01/2024 ...
.. [EQT Infrastructure VI .. . | Stockholm .. .| EQT GROUP . |....04/01/2024 ...
.[GTCR Fund XIV, L.P. ..... Chicago . |--..04/01/2024 ...
.. |Dawson Evergreen (Master) 1 LP .. Toronto .. .. .|....05/02/2024 ...
..[PPC IV LP Chicago .. ..|PRITZKER PRIVATE CAPITAL . . |--..04/25/2024 ... . 1,371,585 .. 10,420,312 |...
..[Northleaf Infrastructure Capital Partners (US) IV, Toronto .. ...|NORTHLEAF CAPITAL PARTNERS . . |....08/29/2024 ... .... 704,575 .. 12,095,425 |...
..[J. Goldman Enhanced, L.P. ..cccoovviiiiiiiiiiiiiiniiinns New York ..|J. GOLDMAN CAPITAL GP . [--..09730/2025 ...
.|Blackstone Hermes Co-lInvest (CYM) LP Cayman Islands .... ..| BLACKSTONE ...10/04/2024 ...

.. | Alphadyne Global Rates Partners Il ...
.. |Advent International GPE XI SCSp ...
.| Advent Global Technology I11 SCSp ..
. |EnCap Parliament Co-Invest ..
.|Linea Energy Co-Invest
.. [American Rivers Fund, LLC
..|Sixth Street Opp's Partners VI (A), LP .
. [Northleaf WASH Co-Investment LP ....

H.1.G. Europe Middle Market LBO Fund Il (Cayman), .
Buckman PPC Co-Invest LP
Walker Aggregator, LP

Denali Co-Investment Partners, LP
Centiva Onshore Fund, LP ..

. |New Orleans ..
. |Delaware

Grand Cayman .
Dover ..
Sydney
New York ...
Grand Cayman ....
Grand Cayman ....
Houston ..
Houston ..

Torrance ...
Delavare .
Wilmington .

. DE..

..| ALPHADYNE CAPITAL LLC ..
.| ADVENT INTERNATIONAL ...
.| ADVENT [NTERNATIONAL ...
..|ENCAP INVESTMENTS
.|Linea Energy Co-Invest LP ...
..|American Rivers Fund LLC .
..|Sixth Street
.|Northleaf WASH Co-Investment LP .

.|Centiva Onshore Fund, LP ....

HIG Europe Middle Market LBO Fund Il (Cayman) LP
BUCKMAN PPC CO-INVEST LP .
Walker Aggregator LP ...

Clear lake Capital

< [----07/01/2025 ...
o |----07/25/2025 ...
o |----07/25/2025 ...
. |---.08/08/2025 ...
o |----07/31/72025 ...
o |----07/3172025 ...
o |[----08/22/2025 ...

...09/18/2025 ...

.7,

580,274

.3,

.2,

.2,

669,470
326,443
174,565

3,
.2,

001,488

324,217 ..

659,508

...7,500,000 |...
2,500,000 |...

1999999. Interests in Joint Ventures, Partnerships or Limited Liability

Companies (Including Non-Regis!

tered Private

Funds) - Common Stocks - Unaffiliated

74,

730,148

528,147,666

XXX

. [Nationwide Nom, LLC Columbus ... ..|Nationwide Mutual ..07/01/2025 ... .. 100.000
.. [Nationwide Ventures, LLC .. .. | Columbus . . OH.. .. |NATIONWIDE MUTUAL [NSURANCE COMPANY . .. 12/26/2007 ... . 6,750,774 .. 100.000
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 6,750,774 XXX
....................... US Office Development Program, L.P. ........ccccccvvivviviiineeeennnnnnnn. [ Wilmington AFFINIUS CAPITAL oo i e |1 1270472014 L e 853,307 o [ 7,363,008 ).l 70140
. [BroadVail Fund Il Sidecar I, L.P. ... Dover .... .| BROADVAIL CAPITAL PARTNERS .... ...05/23/2022 ... ...168,313 |...
Divcollest Fund VI-A, LP .....ccoeveeenes Dover . DIVCO WEST REAL ESTATE . 10/14/2020
Waterton Residential Property Venture X111, L.P. Dover . WATERTON .. 04/10/2017
BroadVail Growth Equity Fund I11, L.P Dover . BROADVAIL CAPITAL PARTNERS . 05/20/2022
.. [GEM Realty Fund VII, L.P. ... Wilmington . GEM REALTY CAPITAL ... ..10/22/2021 ... . 1,488,750 |..
..[Crow Holdings Realty Partners IX LP Dover . CROW HOLDINGS CAPITAL PARTNERS ..04/06/2020 ... . 141,501 |..
.. |EQT Exeter Industrial Value Fund VI, L.P. Dover .... ....06/03/2022 ... . 2,000,000
. [CSF I, . | Dover ... . . |....06/15/2022 ... ... 247,740
.. [Harrison Street Real Estate Partners VIII, L.P. . Dover .... ..|HARRISON STREET REAL ESTATE CAPITAL .... o |--02/1772021 .. ....250,000
.. |[FrontRange Co-GP Property Fund, LP Dover .... ..| FRONTRANGE CAPITAL ADVISORS ... . |-...04/30/72021 ... ... 152,783 . .
.. [Madison Realty Capital Debt Fund VI LP .... Dover .... ..|MADISON REALTY CAPITAL o |...08/17/2022 ... .... 490,779 ... 2,569,9% |...
.[Crow Holdings Realty Partners X, L.P. .. Dover .... .| CROW HOLDINGS CAPITAL PARTNERS .. ....06/27/2022 ... . 1,017,852 .. 4,258,413 |...
Related Real Estate Fund III, LP Dover . RELATED COMPANIES . ..08/13/2020 . ... 373,460 |.. 1,237,352
PCCP Credit X, LP .. Dover . PCCP ... 11/09/2020 . 1,028,037 |.. 7,934,927
Helios Infraco LLC . Washington . SOL SYSTEMS LLC . 12/22/2017 .833,700 |.. 6,418,350

. |HSREP VIII Co-lInvestment, L.P. ........

Waterton Residential Property Venture XIV, L.P
Embrey Horizontal Living Fund I, LP ..

Almanac Realty Securities VIII, L.P

Dover .
Dover .
Dover ....
Dover

.|HARRISON STREET REAL ESTATE CAPITAL .

WATERTON ..
EMBREY ...

ALMANAC REALTY INVESTORS

. |---.08/05/2021 ...
...10/17/2018 ...

.. 36,088 |..
.244,011 |..

.................. 4,741,516

1,663,401 |...
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. [Waterton Residential Property Venture XV, L.P. . | Dover ... .| WATERTON ... 12/20/2022 ... ....838,418 ... 5,833,410 |...

Bell Value-Add Fund VIII, L.P.
Blue Oul Real Estate Fund VI
..|Ares US Real Estate Opportunity Fund IV, L.P.
.| AREP Strategic Opportunity Fund IV LP

BELL PARTNERS .
BLUE OIL .......
.. | ARES MANAGEMENT ...
.| AMERICAN REAL ESTATE PARTNERS

Dover .
Dover .
Dover ....

. 11/28/2022 .
..12/20/2022 .
o |- 1270972022 ...

...10/02/2024 ...

....361,413

. 1,021,283 |..
.2,238,920 |..

4,556,752
9,570,427

. Dover ... . . . 2,735,382

.. |Hillpointe Workforce Housing Partnership V, LP .. . [Dover .... ..|Hillpointe Workforce Housing Partnership V LP ... .|....01/24/2025 ... ....605,882

.| Crow Holdings Retail Fund 11, L.P. ... Dover ... .| CRON HOLDINGS CAPITAL PARTNERS .. . |....10721/2016 ...

..|WRPV XV Credit Co-Invest, LP . | Dover ... .| WRPV XV CREDIT CO-INVEST, LP .... .+ |-..04/01/2025 ...

.|PcoP Equity X, LP .. Delavare . . o |-...00/1172025 ... . .
.| GCDC NI, LP ..o ... | Dover ... LDE.......... [ AFFINIUS CAPITAL ...12/29/2023 ... ....664,001 ... 4,643,667 ...
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 21,814,494 134,668,047
....................... NMIC REO Holdings, LLC .vvuveveeereeereenreensenessesesseneseesenneenees | COlUMDUS NATIONIIDE MUTUAL INSURANCE COMPANY ......evvrvevevereniernnne Jooneninns wevevnens 0020870172021 o feeecis vt i oo, 38,900,000 eeeereerenens 100,000

.M REL (NWFIC), LLC .. Columbus ... .| NATIONNIDE MUTUAL FIRE INSURANCE COMPANY . +|-...00/01/2025 ... .. 100.000
L[ NIREL, LLC vovviieneae ... | Columbus . . OH..........[NATIONNIDE MUTUAL INSURANCE COMPANY ...... ...01/22/2009 ... 14,275,075 .. 100.000
2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 53,175,075 XXX
....................... [Vista Foundation Fund 111, L.P. w.ovvoveoeoveseeonesesnsneesnsneesne | DOVEF wovvoreivuessesssessssnesnsensesnsensns Joosenn DEueeveerses| VISTA EQUITY PARTNERS voovvooveseossesmsonesnssnssnsnnesnsnne Jorsensens e cosnmene Jooes08/ 1272018 o [oovens Buovresdfeoreesresneesnsneennsnnennes Jonsensesnesnsesnssnes 18,772 Jooseeseessnsseensssnsennsnes |oosesnssnsnnsenee 2,040,500 [oovvirinnnrn.. 0.570
2599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Unaffiliated 75,772 2,940,500 XXX
....................... [NCS Arizona LLC vovvveveerirsiesiessesreseesueseeseeseesseseneenessneenes | OOIUMDUS sveoverversessessosuessosersonsensenee Joneere OHveeneeres | NATIONNIDE MUTUAL INSURANCE COMPANY ...vevovvovvescomonone Joovoncons cevveenee |oees07/01/2020 wocfoomone voviens fooseesreneeseseneeneenenees oenenenesnesnens 2,000,000 [oovoiuoieiiesiesiesiesiesess Joeeseesorseneneseasonenes Joessesseeeeee. 100.000
2699999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Other - Affiliated 2,000,000 XXX
....................... [NW GSC Private Ltd Long Term Promissory Nt 1 5.47% 07/31/30 wocove. | sovveesssseessesnosmosmesmesseseessenmsnesnesne Joessnes OHevereesues |DITECE covoreoueseesesneesessessessessssessessessensonmenseneenonees Joonee ToA Z% cveereoees07/81/2025 v fovesven corenne Jooreenesnsnesnens 7,000,000 [oovoiooiiiiiiiiiiisisiesne Joressossesesseeseeseessonsones |oesmeomssnessossossossonsonees |oeseesssssomessosseseen
2799999. Surplus Notes - Unaffiliated 7,000,000 XXX

. |Nalionwide Affordable Housing Fund 55 RBC Tax Cred ... ..|RBC TAX CREDIT LLC ...

..02/12/2016 ...

3799999. Qualifying Federal Tax Credit Investments - Unaffiliated

277,036

.. | Advantage Capital Multistate LIHTC Investors LLC Z ..
. | Impact Community Capital Mortgage Opportunities Fu ...

St. Louis .....

. .|ACMC Tax Equity Partners LLC
... |San francisco

.| IMPACT MORTGAGE OPPORTUNITIES GP, LLC ..

.. 12/3172024 .
..09/01/2021 ...

2,911,475 |...

3999999. Qualifying State Tax Credit Investments - Unaffiliated

2,911,475

..[FIDELITY INVESTMENTS
Hackensack .........ccoeveiuiveeeeeiiiiieee o, NJ.......... SOUND POINT CAPITAL eeeeeeiiiieeeeeiiiiie e

.|Fidelity Evergreen Private Credit Rated Fund LP .... .
Sound Point U.S. DLF I11 RN Feeder LP ........cccceveeeiiiiiiineennees

oeieeiees eeeeee [2..06/06/2024 ..
................... ....06/28/2024 ...

2,362,451 |...

.|Ares Private Credit Solutions Il (Sub Debt) ........ccoevreiriiiiunnnes Wi Imington ARES MANAGEMENT ... oeiieee s ceeeeeaee ...04/22/2021 ... |...... 2 886,213 [ [ 1,750,709
Yukon Capital Partners (IC) Parallel IV, L.P. Minneapolis . .| YUKON PARTNERS ...01/03/2022 ... |...... 2 i 36,416 | e 6,589 |...
Oaktree Lending Partners Feeder ................ Los Angeles .. . CA.. OAKTREE CAPITAL MANAGEMENT . 01/12/2024 .2 . 90,000
Yukon Capital Partners (IC) Parallel V, L.P. Minneapolis . WN... YUKON PARTNERS ... ..04/01/2024 .2 4,899,128
HPS Specialty Loan Fund VI Feeder, L.P. ...... New York ANYL HPS INVESTMENT PARTNERS ..04/01/2024 . .2 7,200,520

2
2

.................................................. 899,968
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliated 17,209,365
....................... [Sound Point Strategic Capital FUNA 111 cv.ovovweeeeeerersrsresseseesne |HACKEMSAOK weverermerrreeseesuereernesneenes Jorsees Moverrerees | SOUN POIME cvovvorerueressessesseseeseesessossoseosesseesmesnsnses |oeeseees ceseesee |oees06/30/2025 oo Joovne 2 -eoveeeesseneen. 15,000,000
5499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 15,000,000
6899999. Total - Unaffiliated 7,000,000 109,016, 320 807,950,242
6999999. Total - Affiliated 61,925,849

7099999 - Totals 7,000,000 170,942, 169 807,950,242
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Carrying Current Other Change in| Foreign | Carrying
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Impact Community Capital Nt 2.727%
452550-AD-7 ... O L T [T UUUUUNN FETPTTITN CA......... Redemption ...ocvvvviiiiiiiiiiiiiiiiiiiiis ....05/16/2023 ...|....08/28/2025 ...].......... Lo R P T (OO FETTTT OO U PPN Ty 5,392 |.......... 5,32 i fooiniiiiiiiinns v o
0399999. Debt Securities That Do Not Reflect a Creditor Relationship in Substance - Bonds - NAIC Designation Not Assigned by the SVO - Unaffiliated 5,392 5,392 5,392
Preferred Term Sec Ltd XIX LBASS Combo Nt
TA138N-AA-T ... PTP  5.184% 12/22/36 ...oeeevvvneieeenniiineeee [ evvivniiiiiiiiiiinnniiniinnnnenes Joeneennns DE......... Redemption ..oeeveeiieiiiiiiiiia e ....12/30/2020 ...J....09/22/2025 ...|.......... 8,988 |uuuueeeeennin fooeremnniinieee Jeeeeeeiis fooeeiii e foe e 8,988 [......... 8,988 [..oiiiiiiiiiiee Jeeeeeeeeeieis oo e
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 8,988 8,988 8,988
................... GSO Capital Solutions Fund Il LP .............. |Wilmington BLACKSTONE .....ccvvvunereeemnnnnaeeeeennnnnnns |....06/06/2013 ...|....09/16/2025 ... eeeenneeeeeeenn fereeeeeeennees Jeeenneeeeeennn feeeeeeeeies Jeeeeieeeeeeennn [on..... 406,628

Newstone Capital Partners IIl, L.P. .. . [Wilmington . ....|NEWSTONE CAPITAL PARTNERS ... ....09/20/2016 ...|....02/12/2025 ...|. ... 33,150 [....
HPS Specialty Loan Fund V, L.P. ....... .. [New York ... ...|HPS INVESTMENT PARTNERS ....12/23/2020 ...|....09/29/2025 ...|. ... 541,053 1. .. e |
Vista Credit Opportunities Fund I, L.P. ... [Wilmington . .| VISTA EQUITY PARTNERS . ...03/20/2017 ...]....09/01/2025 ...|. .. (1,440,389)|.... ... 1,498,453 |.... 1,498,453 |...

..06/30/2011 .
..05/06/2021 .
....08/31/2010 .
....03/03/2020 .

..05/30/2019 .
....06/22/2015 ...|....09/29/2025 ...[.
....02/17/2017 ...|....07/16/2025 ...|.
....01/26/2022 ...|....08/15/2025 ...|.
...09/13/2017 ...|....08/26/2025 ...|.

.| BLACKSTONE .........
.| ARES MANAGEMENT
.| KAYNE ANDERSON ...
. | INTERMEDIATE CAPITAL
.| NENSTONE CAPITAL PARTNERS .
... | OAKTREE CAPITAL MANAGEMENT ...
....| ARES MANAGENENT
....| TCW GROUP

. | INTERVEDIATE CAPITAL ..

GSO Capital Opportunities Il LP .
Ares Capital Europe V ..
Kayne Anderson Mezzanine Partners, L.P.
1CG SDP Fund 4B ..
Newstone Capital Partners IV, L.P.
Oaktree Opportunities Fund Xb, L.P. ..
Ares Private Credit Solutions, L.P. .
TCW Direct Lending VI LLC

New York ...
Wilmington .
Los Angeles
Grand Duchy
Dallas ......
. | Grand Cayman .
. |Wilmington .
.. [New York ...
. | Grand Duchy ...

.07/29/2025 ..
.09/05/2025 ..
.08/01/2025 ..
.08/27/2025 ..
.07/21/2025 ..

..361,751 |..
10,695 |..
(6,679)|..
.2,030,720 |..
..229,816 |..
.2,862,981
..809, 354

..361,751 |.
10,695 |.
(11,535)|.
2,030,720 |.
..229,816 |.
. |-.. 2,862,981 |.... 2,862,981 ...
809,354 |...
[ e 32,335 ).
. [---- 2,203,098 |.... 2,203,098 |...

1CG SDP Fund 3B . K . .
GSO Capital Opportunities Fund I11 LP .. Wilmington ... ... | BLACKSTONE ....06/03/2016 ...|....08/22/2025 ...|...... (141,043) R R (141,043)[...... (141,043)f...
HPS Specialty Loan Fund V-L, L.P. New York ...|HPS INVESTMENT PARTNERS .... ....11/18/2020 ...|....00/29/2025 ...|.....4,786,888 . |.... 4,786,888 |.... 4,786,888 |...
TCW Direct Lending VII LLC ....... .. |Los Angeles .| TCW GROP ............. ..04/06/2018 . .08/26/2025 .. ..982,91 |.. ..982,91 |. 982,961
Sound Point Strategic Capital Fund Il, LP .. |Hackensack . .| SOUND POINT CAPITAL ... ..07/14/2023 . .08/20/2025 .. (363, 153)[.. .(363,153)|. (363, 153)
Oaktree Opportunities Fund XI, L.P. .. . |Grand Cayman . . | OAKTREE CAPITAL MANAGEMENT ..12/31/2020 . .09/26/2025 .. .1,912,500 |.. 1,912,500 |.... 1,912,500

. MCP Private Capital Fund II, L.P. . Luxembourg Ci ty . |Distribution . ..05/07/2014 . .09/30/2025 .. (399, 123)[.. .(399,123)|. (399, 123)

1599999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - NAIC Designation Not

Assigned by the SVO - Bonds - Unaffiliated 14,854,443 (4,856) (4,856) 14,849,587 | 16,348,040 1,498,453 1,498,453 2,884

EnCap Energy Transition Fund I-A, L.P. ...... |Houston .| ENCAP INVESTMENTS ...04/07/2021 ...|....00/12/2025 ...|..... 1,496,015 o[ 1,496,015 |.... 1,496,015 |...

....02/07/2017 .
..09/29/2017 .
....01/31/2020 ...|....07/10/2025 ...|.
...01/29/2014 ...|....09/29/2025 ...|.

. |RIVERSIDE STRATEGIC CAPITAL .

New York .
New York .
Greenwich ..

.07/16/2025 ..
.08/20/2025 ..

Riverside Strategic Capital Fund I, L.P.
GTCR Fund XI1, L.P. ...........
L Catterton IX Offshore, L.P

..519,332 |..
.3,061,017 |..
..369,636

..519,332 |.
3,061,017 |.... 3,061,017
. 369,636 |....... 369,636 |...
. |--.. 2,188,606 |.... 2,188,606 |...

....|L CATTERTON ..
. |NAVIS CAPITAL PARTNERS ..

Navis Asia Fund VII, L.P. Grand Cayman . . A .2,188,606
Dawson Partners V LP .... .. [Wilmington .... .| DAWSON PARTNERS 1271772021 ... )....09/29/2025 ... |.

EnCap Energy Transition Co-Investment Fund

I1-A, L. s . [New York ... ....|ENCAP INVESTMENTS ....04/07/2021 ...|....09/12/2025 ...|.

Trident V, L.P. Greenwich .. .| STONE POINT CAPITAL ... ...12/20/2010 ...}....07/11/2025 ...|.

....06/01/2019 ...|....08/01/2025 ...|.
....06/30/2021 ...|....09/25/2025 ...[.
...04/22/2020 ...|....08/15/2025 ...|.

... | Adjustment
.... | DAWSON PARTNERS ...
.| ONE ROCK CAPITAL PARTNERS ...

Centiva Onshore Fund, LP ..
Nirvana Holdings | LP

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

R 3,815 [..........3,815 |...
..(6,519,873))... (6,519,873))...

One Rock Capital Partners II1, L.P. .. .. N
Porcupine Holdings LP ... Dover ..... .| DAWSON PARTNERS ..12/06/2021 . .09/30/2025 .. .6,820 |. .. 6,820
MBK Partners Fund IV . Grand Cayman . . |MBK PARTNERS . ..12/05/2016 . .07/28/2025 .. 691,705 |. 691,705
Temple Holdings | LP . Dover ..... .| DAWSON PARTNERS ..07/22/2022 . .07/31/2025 .. 58,994 |. . 58,994
L Catterton VIII Greenwich .. ....|L CATTERTON ....04/08/2016 ...|....07/14/2025 ...|........ ...66,321 [....
Green Mountain Partners |11, L.P. . Quechee ... | GREEN MOUNTAIN CAPITAL .. ....10/18/2001 ...|....07/17/2025 ...|........205,962
... |Yukon Capital Partners IIl, L.P. ... ... |Minneapol is .| YUKON PARTNERS . |....12/05/2016 ...|....07/09/2025 ...|.....7,044,827
................... EnCap Energy Capital Fund XI, L.P. ........... [Houston ........cccoiniiiiiinnis ENCAP INVESTMENTS .......ccoveviinnnennenens [....06/28/2017 ...{....07/09/2025 ...|[.........62,309
Alplnvest Co-Investment Fund (Onshore) VIII,
................... LP. e [ Wilmington oo e DELLLLLLc | Al pnvest Co-Investment Fund VITI LP ... [....12/17/2020 ...|....08/20/2025 ...|..... 3,238,701

................... Providence Equity Partners VIII L.P. ........ [Providence .............coccoeeenn foneee.. . RIL........ | PROVIDENCE EQUITY PARTNERS ................ |....10/30/2017 ...|....09/30/2025 ...|....... 270,878
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Advent International GPE VIII-B, L.P. ..
Bridgepoint Europe IV LP ..
Sorenson Capital Partners II1, L.P.
Silver Lake Partners IV, L.P. .........

. | ADVENT INTERNATIONAL ..
BRIDGEPOINT ..
.| SORENSON CAPITAL .

...01/28/2016 ...|....08/20/2025 ...|.
.07/18/2025 ..
. .08/29/2025 ..
....04/02/2013 ...|....09/30/2025 ...[.
...07/18/2006 ...|....09/25/2025 ...|.

Wilmington ....
Frankfurt ..
Wilmington .
Menlo Park ....

(257,471)
..529,108 |..
.1,767,966 |..

Permira IV New York ... K

ArcLight Energy Partners Fund VI, L.P. ...... [Wilmington . ....| ARCLIGHT CAPITAL PARTNERS . ....07/02/2015 ...|....08/19/2025 ...|..... 1,264,088
Paine & Partners Capital Fund |11, L.P. ..... [Foster City .. ....|PAINE SCHWARTZ PARTNERS . ....04/03/2006 ...|....08/19/2025 ...|.........82,789
Alphadyne International Partners LP .......... New York ....| ALPHADYNE CAPITAL LLC ... ....03/02/2020 ...|....07/01/2025 ...|.....7,580,274
Clearlake Capital Partners V, L.P. ... Santa Monica . ... | CLEARLAKE CAPITAL ....12/05/2017 ...|....08/29/2025 ...|.

BIF IV Renewable Sidecar-B, LP Toronto ... | BROOKFIELD ASSET MANAGEMENT ... ....10/10/2019 ...|....09/24/2025 ...|.

Silver Lake Partners VI, L.P. . Wilmington .... ....| SILVER LAKE ....08/10/2020 ...|....09/29/2025 ...|........

1CG Europe Fund VI SCSp ... St Helier .. . | INTERVEDIATE CAPITAL .. ..07/1472021 . .09/25/2025 .. 517,084 |..

.2,801,272 |..
...26,342 |..
(295,254)

EJF Debt Opportunities Fund LP ..
Vista Equity Partners Fund VII, L.P.
Brookfield Infrastructure Fund IV
Silver Lake Partners V, L.P.
TPG Partners VII, L.P. .......

.| EFJ DEBT OPPORTUNITIES GP LLC
.| VISTA EQUITY PARTNERS .........
... | BROOKFIELD ASSET MANAGEMENT ....
....| SILVER LAKE ..
....|TPG CAPITAL ..

.| ENCAP INVESTMENTS ...

..08/02/2020 .
..11/16/2018 .

.09/30/2025 ..
.08/29/2025 ..
....10/09/2019 ...|....09/24/2025 ...|.
....04/07/2017 ...|....09/30/2025 ...[.
....05/27/2015 ...|....09/30/2025 ...|.
...04/30/2014 ...|....09/03/2025 ...|.

Arlington
Austin ...
Toronto ..
. |Wilmington ....
Fort Worth ....

. 26,342
(295,254)[...
.83,138 |...

EnCap Flatrock Midstream Fund |11, L.P. ..... |Houston A .

GTCR Fund XIT1 oo New York ... ....11/09/2020 ...|....09/30/2025 ...|. ... 1,011,593 |...
Forrest Holdings | LP . [ Dover ... | DAWSON PARTNERS ....03/08/2021 ...|....09/30/2025 ...|. P R (204,725)|... v 1,277 .204,760 |...
MBK Partners Fund 11, L.P. ... . |Grand Cayman . . | MBK PARTNERS ... ....05/17/2013 ... |....09/19/2025 ...|........449,949 |.....occoiiiiis foonniiiiiinns [ e e 449,049 |....... 449,949 |...

Dawson Partners IV LP . [Wilmington .... ....|Dawson Portfolio Finance 4 LP .. ....11/06/2020 ...|....09/26/2025 ...|. 187,490 |....... 187,490 |...

Advent International GPE IX, L.P. . Grand Cayman . . | ADVENT INTERNATIONAL .. ...05/23/2019 . .08/22/2025 .. 397,382 |.

....03/31/2015 .
....03/17/2021 .
....04/12/2018 .

..10/21/2019 .

EnCap Energy Capital Fund X, L.P. .
Mercato Partners Traverse IV QP, L.P.
ICG Europe Fund VII, L.P. ...

.| ENCAP INVESTMENTS
.| MERCATO PARTNERS ...
. | INTERMEDIATE CAPITAL

.09/1172025 ..
.07/01/2025 ..
.07/3172025 ..

Houston ..
Salt Lake City
St Helier ..

Dawson Partners 11 LP .... Wilmington . .| Dawson Portfolio Finance 3 LP .09/30/2025 ..

Fundamental Partners |11, L.P. Wilmington .... ... | FUNDANENTAL ADVISORS ....04/28/2017 ...|....08/19/2025 ...|.
KH Aggregator LP Wilmington .... ... | DANSON PARTNERS ....10/30/2020 ...|....09/25/2025 ...|.
Silver Lake Partners |11, L.P. Menlo Park .... ....| SILVER LAKE ....12/22/2006 ...|....07/10/2025 ...|.
TPG Asia VII Fort Worth . ... | TPG CAPITAL ....06/15/2017 ...|....09/16/2025 ...|.
EnCap Energy Capital Fund IX, L.P. ... Dallas .| ENCAP INVESTMENTS ...12/07/2012 ...|....09/12/2025 ...|.

....11/28/2019 ...|....08/01/2025 ...|.
..04/23/2019 . .09/3072025 ..
..09/30/2016 . .07/30/2025 ..
..07/26/2019 . .07/03/2025 ..
..02/29/2016 . .07/08/2025 ..
..04/07/2021 . .09/12/2025 ..
....06/21/2019 ...|....09/30/2025 ...|.
....04/30/2018 ...|....09/30/2025 ...[.
....11/30/2010 ...|....09/15/2025 ...|.
...04/07/2014 ...]....09/08/2025 ...|.

... | PEPPERTREE CAPITAL MANAGEMENT ..
.| SILVER LAKE ..
.| BLUE OWL

Peppertree Capital Fund VIII, L.P.
I
Blue Owl GP Stakes Il1 US Investors LP
MG T, LPe e
Vista Equity Partners Fund VI,
EETF Sidecar |, L.P. .
J. Goldman, L.P. ......
Carlyle Asia Partners V
Stonehenge Opportunity Fund I11, LP ..

Chagrin Falls ...
New York ...

New York .
New York .
Dover ..
New York .
New York ...
Washington .
Columbus ...

.| VISTA EQUITY PARTNERS .
.| ENCAP INVESTMENTS ...
...|J. GOLDMAN CAPITAL GP .
.... | CARLYLE GROUP, THE
... | STONEHENGE CAPITAL COMPANY LLC .

.| TPG CAPITAL ..

..956,320 |.
... 21,448,000 |... 21,448,000 |...
..841,205 |.......841,205 |...

TPG Asia VI, L.P. woeiiiiiiiiiiiiicnnns . |Grand Cayman . . A

Blue Oul GP Stakes V US Investors LP New York ... | BLUE OiL ....09/27/2022 ...|....08/06/2025 ...|.

EnCap Energy Transition Fund Il .... Dallas ... ... |ENCAP INVESTMENTS ....12/20/2022 ...|....09/25/2025 ...|. .
Brookfield Infrastructure Fund V ... .| Toronto .. . | BROOKF IELD ASSET MANAGEMENT . ...08/10/2023 ...|....09/26/2025 ...|........563,349 [..oooiiiiiiins formiiiiiiiis e fe e e 10000 563,349 | 563,349 |...

....09/27/2023 ...|....09/22/2025 ...|.
..09/01/2023 . .09/25/2025 ..
... 12/27/2023 ...|....09/30/2025 ...|.

. |Fort Worth ....
Fort Worth .
. [Wilmington ....

TPG Partners IX, L.P. .....
TPG Asia VIII (A), L.P.
Hyland Holdings |, LP ..

TPG CAPITAL
.| TPG CAPITAL ..
. | DAWSON PARTNERS ...

447,036 |...
.84,018
. 18,349 |...
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Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income

9'c03

...08/15/2023 ...|....07/02/2025 ...|.
.09/29/2025 ..
. .08/01/2025 ..
...04/25/2024 ...|....09/08/2025 ...|.

Orange Investors 1 LP
EQT Infrastructure VI
GTCR Fund XIV, L.P. .....

. [Wilmington .... ....| ORANGE INVESTORS 1 LP .
Stockholm .| EQT GROUP
Chicago ..... N . .|GTCR ........

.... 9,453
60,840 |..
..263,782 |..

..9,453 |....
60,840 |.
263,782 |.

1CG Europe Mid-Market Fund I1 SCSp ... Grand Duchy ... . | INTERMEDIATE CAPITAL K ...84,423 ... 84,423 (...
PPC IV LP Chicago .. PRITZKER PRIVATE CAPITAL .. ....04/25/2024 ...|....08/01/2025 ...|....eeiiii 3,965 |ooeiiiiiiiiiins fooeeeiiiiiees oo e e e e 3,965 |....
Berkshire Fund XI, L.P. Boston ... BERKSHIRE PARTNERS ....07/01/2024 ...|....09/30/2025 ...|. .. 153,738 |....
Stewart Holdings | LP . | Wilmington ....| DANSON PARTNERS ... ....09/06/2024 ...|....09/30/2025 ...|. ...55,224 |....
Blackstone Hermes Co-Invest (CYM) LP Cayman Islands .. . | BLACKSTONE ...10/04/2024 ...|....09/04/2025 ...|. .. 175,202 |....

....12/15/2006 ...|....09/30/2025 ...|........(29,582) [ R . [ (29,582)
...07/29/2022 ...|....09/30/2025 ...|. (349,237) R e . P O (349,237)

...02/25/2022 ...|....09/30/2025 ...|.

. |Distribution .
.|Distribution .

AIF Capital Asia I11, L.P. cooereieieens
Blue Owl GP Finance Investors (US) LP ..

Port-Louis .
Dover

Dawson Portfolio Finance 5 LP . . |Wilmington .... .|Distribution . N . (16)]....
EQT Infrastructure V ............ Stockholm . |Distribution . ..08/13/2021 . .09/30/2025 .. (56,816)|.
Falcon Co-Investment Partners, L.P. . . | Dover .. .|Distribution . ..02/15/2022 . .09/30/2025 .. (8,276)|.
Global Infrastructure Partners IV, L.P. New York . .|Distribution . ..10/23/2019 . .09/30/2025 .. .(146,047)|.

HPS Strategic Investment Partners V, L.P. .. |[New York ...

.|Distribution . ....08/04/2022 ...|....09/30/2025 ...|...... (127,258), R (127,258)
Navis Asia Fund VIII, L.P. ....... Grand Cayman . . |Distribution . ....05/08/2019 ...|....09/30/2025 ...|....(2,738,442) |- (2,738,442)
NB Specialty Finance Fund Il LP .... Wilmington .... .|Distribution . ...12/20/2021 ...|....09/30/2025 ... R (545,333)

....03/29/2021 ...|....09/30/2025 ...[.
....09/21/2021 ...|....09/30/2025 ...|.
....05/10/2022 ...|....09/30/2025 ...[.
...03/18/2015 ...}....09/30/2025 ...|.

. |New York .
Dover
New York
. |Port Louis, Mauritius .

ORCP Il Triton Co-Investors, L.P.
PPC 111 LP
Public Pension Capital, LLC
True North Fund V LLP, fka (IVF V) ...
10G Europe Fund VI (No.1) Limited

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

.. (3,425,568)

Partnership .| St Helier . |Distribution . ....06/26/2015 ...|....00/30/2025 ...|. 195,869 |....... 195,869 |.. . 195,869 |...

1CG Europe Fund VI, St Helier . |Distribution . ..08/24/2018 . .09/30/2025 .. 193,320 . 193,320 . 193,320
Permira IV .. .. [New York . e NY.oL...... | Distribution . .. |....07/18/2006 ...|....09/30/2025 ...|. . 75,007 |........ 75,007 |.. .. 75,007 |...
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Unaffiliated 67,136,394 (204,725) (204,725) 66,931,669 | 67,600,626 464, 196 204,760 668,956
................... |Nalionwide Mutual Capital LLC ................. |Co|umbus |..........0H.........|NATIONWIDE STRATEGIC INVESTMENTS ........ |....01/22/2009 ...|....09/30/2025 e 109,550 | e L e e e 000 109,550 1000000 109,550 s e L e,
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Affiliated 109,550 109,550 109,550

Blue Owl Real Estate Net Lease Property Fund

................................................ ... | Dover .. DE.........[BLUE OWL ....04/01/2021 ...|....09/15/2025 ...|..... 1,099,293 ... 1,009,293 |.... 1,099,298 |...
U.S. Strategic Industrial Fund Il LP ... Delaware . .| NUVEEN REAL ESTATE . ....06/00/2021 ...|....09/26/2025 ...|..... 1,427,262 .. 1,427,262 |.... 1,427,262 |...
PCCP Credit IX, LP . [Dover .. ...02/17/2017 ...)....09/26/2025 ...|.

BroadVail Fund |11 Sidecar I, L.P. Dover .. .| BROADVAIL CAPITAL PARTNERS ..06/23/2022 . .09/29/2025 ..

GEM Realty Fund VI, L.P. .... Wilmington . .| GEM REALTY CAPITAL .... ..04/15/2016 . .09/30/2025 ..
BroadVail Growth Equity Fund 111, L.P Dover .. .| BROADVAIL CAPITAL PARTNERS ... ..05/20/2022 . .09/29/2025 ..
... |Crow Holdings Realty Partners IX LP .......... |Dover .. .| CROW HOLDINGS CAPITAL PARTNERS . .. |....04/06/2020 ...|....09/29/2025 ...|.
................... Bell Institutional Fund VII, LLC ............. |Dover BELL PARTNERS .......eeeeeiiiiiineeerienennns [....09/23/2019 ... [....07/30/2025 ...
Harrison Street Real Estate Partners VI,
................... LPe e eeeeeee e | DOVET s [eeee  DELLLLLL... | HARRISON STREET REAL ESTATE CAPITAL .... [....06/28/2017 ...|....00/30/2025 ...|........973,707 |.ceereeiiiiiics Jooviiieeeeinis foeiiieeeeins Joeeeiiiieeens oo foeeeiiiieeens [ 978,707 [ 973,707 [ ot o i
Harrison Street Real Estate Partners VIII
................... LPe e eeeeee e | DOVET s [eee o DELLLLLL... | HARRISON STREET REAL ESTATE CAPITAL .... [....02/17/2021 ...|....00/30/2025 ...|........758,570 |.c.eerrrreiriic Jooviiineneeiins foviiiieeeeins Joeeiiieieeens foeeeiiiieeees fooeeeiiiieens e 788,570 [ 788,570 [ e o oo

Centerline High Yield CMBS Fund |1, LLC

Center line High Yield CMBS Fund I, LLC ..... e ..03/17/2004 . .07/01/2025 .. .63 .. R . R . .63 .63
FrontRange Co-GP Property Fund, LP ........... ... DE.........| FRONTRANGE CAPITAL ADVISORS ...04/30/2021 ...|....07/31/2025 ...|........284,941 284,941 |.......284,941 |...
Harrison Street Real Estate Partners VII,

................... L.P. ...
................... Blue Owl Real Estate Fund V ...

.|HARRISON STREET REAL ESTATE CAPITAL .... [....09/21/2018 ...|....08/28/2025 ...|.

..458,292
JBLUE OWL oo ....01/31/2020 ...|....09/15/2025 ...|.

..314,014

458,292 |....... 458,292 |...
314,014 )....... 314,014 |...
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Related Real Estate Fund III, LP . | Dover .. ....| RELATED COMPANIES ....08/13/2020 ...|....00/03/2025 ...|........281,327 281,327
Madison Realty Capital Debt Fund V LP Dover .| MADISON REALTY CAPITAL ..02/24/2020 . .08/26/2025 .. 1,472,139 |..

PCCP Credit X, LP ..ooeeeieiiieeeeieinnns Dover .|PCCP ... ....11/09/2020 . .09/25/2025 .. . 786,130 |..
Exeter Industrial Value fund V, L.P. .. |Dover .. L[EQT ... ...11/13/2019 ...|....09/24/2025 ...|..... 2,022,612
Waterton Residential Property Venture XIV,
Dover .. B 0 ...06/10/2020 ...|....07/31/2025 ...J......... 36,038
HSREP V111 Co-Investment, L.P. .. .. |Dover . ....|HARRISON STREET REAL ESTATE CAPITAL .... |....08/05/2021 ...|....07/29/2025 ...|.
Walton Street Real Estate Fund VIII, L.P. .. Wllmmgton . .... | WALTON STREET CAPITAL ....05/18/2016 ...|....09/18/2025 ...|.
Almanac Realty Securities VIII, L.P .......... Dover .| ALMANAC REALTY INVESTORS .. ....10/17/2018 ...|....09/29/2025 ...|.
................... US Regional Logistics Program, L.P. .......... [Dover ....ccccvviiiniiiinniinnnnnnns AFFINIUS CAPITAL evvvvvnvevvnievnneenneenns ... 10/18/2016 ... [....09/24/2025 ...
VWaterton Residential Property Venture XV,
................... R 121011 WATERTON ..vvvviieecciiineeecevnieeeeen [, 12/20/2022 ... |....07/01/2025 ... recrrneeerenn feereeeerei s [ ... 68,702 ... 68,702
. |Wilmington . .|Distribution . ....04/15/2021 ...|....09/30/2025 ...|. R (105,451)f...... (105,451)|...
Blue Owl Real Estate Fund VI .. . | Dover .|Distribution . ....12/21/2022 ...|....09/30/2025 ...|. (47,124))........ (47,124))...
Madison Realty Capital Debt Fund VI LP ...... Dover .. ....|Distribution ....08/26/2022 ...|....09/30/2025 ...|. (32,131 (B2, 131 s e [ e
Crow Holdings Retail Fund I1, L.P. ... Dover .| CROW HOLDINGS CAPITAL PARTNERS . ..10/21/2016 . .07/01/2025 .. (5,426)|. .(125,843)
AREP Strategic Opportunity Fund IV LP Dover .| AMERICAN REAL ESTATE PARTNERS ..10/02/2024 . .09/09/2025 .. 198,128 |.
PCCP Equity VI weveeeeiieeiiiies . |Dover . .|Distribution . ..09/18/2018 . .09/30/2025 .. (52,779)|. (52,779)
Rockbr idge Hospitality Fund IV, L.P . . Columbus . . .|Distribution . ....11/09/2007 ...|....09/30/2025 ...|. (10,793)[....... (10,793)[... A
2199999 Interests in Joint Ventures, Partnershlps or Limited Liability Companles (Includlng Non-Registered Private Funds) Real Estate Unaffllated 14 340 750 14,340,750 [ 14,346,176 5,426 5,426 (125,843)
|NW REI, LLC . .. |Co|umbus . . . |NATIONWIDE MUTUAL INSURANCE COMPANY . |...01/22/2009 . .09/30/2025 ...]........265,121 265,121 |....... 265,121 |...
2299999 Interests in Joint Ventures, Partnerships or Limited Liability Companles (Includlng Non-Registered Private Funds) Real Estate - Affiliated 265, 121 265,121 265,121
[Pretiun Residential Credit Fund II, LP ...... [New York wovvevvovecresesreeine, | Moo, [PRETIUN oo [....04/07/2021 ...]....09/30/2025 ...]..c 1,241,870 [oovoovoooiiiies oo feerceicsieiiens foesresiesiciies foovesiesiesenns foosreeesnesene fooes [RR ) ERAE
2399999 Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans -
Unaffiliated 1,241,870 1,241,870 1,241,870
Nationwide Affordable Housing Fund 36:
................... Apol 1o TaX ovevvveenveiiiinnnnieevniineeeeeennnss [Columbus ooecceiviiiiiiiiiiins Jeeeen OH i | Aol To Housing Capital ..ooooeeeeniicinnnns |1.2.03/14/2008 ... [....09/03/2025 ...[........322, 114 [...cooiiniiiiis Jovnniiiiiins [ s [ s [ 0322114 322,114 [ | [ e
................... Nationwide Affordable Housing Fund 33 LLC .. [Cleveland ...........cooveeeemnennns JevnnneenOHecceen | Distribution .ooeeeeeeeiiiiieiieeeeenenn [0 1170172006 .. [....09/30/2025 .. [oeeeeeeeeeee oo e oo e o e o | 441445 [ | 441,445 [ 441,445 |
Nationwide Affordable Housing Fund 55 RBC
................... Tax Credit Fund 95 LLC .......cccoueeeeeennnnnn.. [Cleveland ...oooooviniieiiiiinninns Joeene OHecccce | Distribution Loeeeinieeiiiieeeennes 122.02/12/2016 ... |....09/30/2025 ... f.oooeeeneeeee oo ... 480,698 [ | [ 480,698 |ooeveeneeennns [, 480,698 |....... 480,698 [....ooovuiiiiiee Jonnnnneninns fooreeiiiiii o
3799999. Qualifying Federal Tax Credit Investments - Unaffiliated 322,114 480,698 480,698 802,812 1,244,257 441,445 441,445
Nationwide State Tax Credit Fund IIl RBC Tax
................... Credi vovvvvvveeiieiiiiiinieeceiiineeeeeeeeeeeeeens [ Cleveland oo e OHe el |RBC TAX CREDIT LLC wevevvvvveieceeceeennns 2221073072019 ... [....09/01/2025 ... [......... 89,505 [.ooeeeeeniiies Joveiiiniiinn [ s [ s [0 839,805 | o | (39,5065)[....... (39,505) |
Impact Community Capital Mortgage
................... Opportunities Fu ......cccooeeviviinnnnnnnnennnn.. [San francisco ...ooeooeeiiiiiennss |oeeennn. CALL...... | IMPACT MORTGAGE OPPORTUNITIES GP, LLC .. |....09/01/2021 ...|....08/01/2025 ...|..... 9,044,972 [........ccoooees |ovvvnnnnnnnnnnn foovvviiviiinn Joiiinnnniins fooiiiinn Joviiiinnniinnnn. [, 9,044,9721)....9,084,476 [ |oeeee.. 39,504 [0 39,504 |..ueennininnenn
3999999. Qualifying State Tax Credit Investments - Unaffiliated 9,084,477 0,084,477 [ 9,084,476 (1) (1)
................... |B|ue Owl First Lien Insurance Fund LP ....... |New YOrk covvevviniiiiiiiiins | NY.........|BLUE OWL vvviiieniiiiieiencceenieeeeens [222.03/12/2019 ... ....09/15/2025 ... |....... 688,164 |....ccveiiiiins Jovennnniiinnnns foovvvninnnniins fovennnniiinninns fovvvvviinnnnnens foeennnneiinnnnn. |o0....688,164 ... (1,141,468)]....ceennenen. ... (1,829,632))... (1,829,632).....cccvvnnnnns
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 688,164 688,164 | (1,141,468) (1,829,632)]  (1,829,632)
Oaktree Lending Partners Feeder ............... Los Angeles .. .. CA.........| OAKTREE CAPITAL MANAGEMENT ... ....01/12/2024 ...)....09/09/2025 ...|....(1,932,753) oo [ (1,032,753)[... (1,828,232))... .. 104,521 |....... 104,521 |...
TCW Rescue Financing Fund |1 Notes LP ....... Los Angeles .. .| TCW GROUP ....09/14/2024 ...|....09/22/2025 ...|..... 1,107,185 . |... 1,107,185 |.... 1,786,317 |... ..679,132 |.......679,132 |...
................... HPS Specialty Loan Fund VI Feeder, L.P. ..... [New York .......cccovvvuiiiiiiinnnns HPS INVESTMENT PARTNERS ..........ccevvnnnn. [....04/01/2024 ...|....08/29/2025 ...|......e. 75,798 |oeevvvnnniiiiinn fooeeeiiiiiiiinns Jovvniininiiinn foeeneniiiiiiinns v oo e 75,798 [ (41,382) e [ (17,1800 (117,180) [
Fidelity Evergreen Private Credit Rated Fund
................... LP s [BOSTON L | MACLL L FIDELITY INVESTMENTS oo [12..06/06/2024 ... |....08/06/2025 ... [......... 75,424 [....coooviiiiis | [ e [ e [ 75,424 81,006 [ e 5,581 558
................... Sound Point U.S. DLF |11 RN Feeder LP ....... [Hackensack ...........cccooeeeveee JowweneneNdioeeii... | SOUND POINT CAPITAL ..oeovvvnnneiicennnnnnne. |....06/28/2024 ... |....00/01/2025 ...[...... (163,090)f-...ccevmmmnnes Joommnnneiinnnn oo s oo e 20000 (168,090)........ (163,090)f .o eevveieeiee Jvnmieeeeeniis fooeeeeiiiiiee Jonieieeennn
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Preferred Stock - Unaffiliated (837,436) (837,436) (165,382) 672,054 672,054
‘ BLUE OWL DIVERSIFIED LENDING INSURANCE
................... Blue Owl Unlevered DLIF, Ser 2024-1 .......... [New York .....coooovvvvvnnnnniiinnn Joveeens NYooos oo, JFUND LP, SE Lovviiiiiiiiiiinnniciininneeenns |122.02/10/2025 ... |....08/01/2025 ... [........255,158 [....ooovvninins Jovvvnnnnnininn foovniiiniiin oo i o [0 265,158 |....... 510,316 [ ]neel.. 255,168 [, 255,158 |..vunninenn
5599999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Affiliated 255,158 255,158 510,315 255,158 255,158
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
6899999. Total - Unaffiliated 106,845, 156 (209,581) 480,698 271,117 107,116,273 | 108,572,975 464,19 992,505 | 1,456,701 (122,959)
6999999. Total - Affiliated 629,829 629,829 884,986 255,158 255,158
7099999 - Totals 107,474,985 (209,581) 480,698 271,117 107,746,102 | 109,457,961 464, 196 1,247,663 1,711,859 (122,959)
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Shares of Interest and strative
Identification Description Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-NC-1 US Treasury Bond  4.250% 05/15/35 ... Bank of America BISD Dealer .... 9,357,909 [..oeeemenneieeinnnnns 9,500,000 |... .69,120 [1.A . .
91282C-NJ-6 . ..|US Treasury Note 4.000% 06/30/32 ... Bank of America BISD Dealer . . 24,821,389 |. .25,000,000 |. A
91282C-NL-1 .|US Treasury US TREASURY N/B  3.750% 06/30/27 Citigroup weveeeveeeennnneeees .. 6,978,695 |. .. 7,000,000 |. A
91282C-\M-9 . .. |US Treasury Note 3.875% 07/15/28 . Bank of America BISD Dealer . . 35,201,063 |. . 35,150,000 |. A
0019999999. Subtotal Issuer Credit Obllgatlons U.S. Government Obligations (Exempt from RBC) 76,359,046 76,650,000 166,587 XXX
000000-00-0 .........|Kazmunaygas National Co Sr Nt ~ 5.375% 04/24/30 ........ceovviiiiminiiiiiiiiniiniiiiiiiinneneennnnneeennnenn [o0enn 0770972025 100 [DITECT 1oiviii i e srrrnn e ees fonnninneesrennnnesernnneneenens [ornseneeeeeneeeeees 1,979,641 [ 1,965,000 ... . 22,591 [2.B FE ..
000000-00-0 . ..|Kazmunaygas National Co Sr Nt ~ 3.500% 04/14/33 . 2,180,000 . 22,678 |2.B FE ..
000000-00-0 . ..|SNB Funding Ltd Sub Nt ~ 6.000% 06/24/35 ....... 3,870,000 . 32,250 [2.B FE ..
000000-00-0 . ..|Abu Dhabi Natl Energy Sr Nt  3.400% 04/29/51 4,310,000 . 35,007 [1.D FE ..
000000-00-0 . ..|Saudi Arabian Qil Company Sr Nt  5.875% 07/17/64 . 2,105,000 .59,773 [1.E FE ..
26951T-AA-8 . ..|Eagle Funding Luxco Sar| Sr Nt ~ 5.500% 08/17/30 .. Varlous . 25,000,000 .. |2.BFE ..
465077-AL-9 . ..| Israel Electric Corp LTD Sec Nt  4.250% 08/14/28 . Direct .. 2,000,000 40,847 |2.A FE ..
100020-AA-1 . ..| ACWA Power Mgmt Invst Sec Nt 5.950% 12/15/39 ..... Direct .. 1,006,070 5,155 |2.C FE ..
P37110-AN-6 . ..|Empresa Nacional del Petreleo Sr Nt  5.250% 11/06/29 Bank of America BISD Dealer . 5,000,000 . 66,354 |2.C FE ..
Y4596H-AD-9 . . |Kazmunaygas National Co Sr Nt ~ 5.750% 04/19/47 .... Direct .. ,965, N 2,200,000 |. . 42,869 |2.B FE ..
Y7141B-AC-7 . .[Freeport Indonesia PT Sr Nt  6.200% 04/14/52 ... 0T O AP PPy 1,981,980 [..oovivveniiiiiinnnnns 1,980,000 |... . 34,441 [2.CFE
0039999999 Subtotal Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 49,961,364 51,616,070 361,965
007944-AN-1 . ..|Adventist Health System of Wes Sr Nt  4.742% 12/01/30 .|RBC Capital Markets LLC ... ..5,000,000 |. ..5,000,000 |...
PPGT8S-V4-7 . .. | AHT Regional Impact Fund Promissory Note - Tax Credits 4.000% 12/20/33 Direct 866,667 |. 866,667 |...
0059999999 Subtotal Issuer Credit Obligations - Municipal Bonds - Special Revenues 5,866,667 5,866,667
056476-AA-4 BX Frontier Member LLC BX Frontier Member LLC 5.860% 12/31/60 Direct 7,927,417 |. 7,927,417 |...
68233J-CZ-5 . .|Oncor Electric Delivery Sr Sec Nt~ 5.350% 04/01/35 ............. Jane Street Advisors .... .. 9,500,357 |. .. 9,405,000 |.
74751%-AB-2 . ..| QTS Thunder Managing Issuer, L Sec Nt Ser B 5.120% 08/21/30 SMBC Nikko Securities America . .27,000,000 |. .27,000,000 |.
832748-AA-1 ......... Smoky Mountain Holdings LLC Series A Sec Nt  6.090% 12/31/34 ... Santander US Capital Markels .......ceuvieeeiiriiiiiiiiii i eri s eri s enines foneeri e e eres e 3,750,000 [oevuiirniiinniiinnes 3,750,000 |...
832740-AB-9 ......... Smoky Mountain Holdings LLC Series B Sec Nt  5.770% 12/31/34 Santander US Capital Markets .........coiieeeeeiieieiimunnssieeinnnasseernnnnaseeernnnnaseernnnnnsseennnnnnsseerne |rernnnnnsseeennnnnssseennnnnasseere |ornnnnasseennnnnnseees 13,250,000 [..ooiieiiiniiniaenes 13,250,000
0069999999. Subtotal - 61,427,774 61,332,417

00109L-AB-9 .
00175P-AC-7 .
00175P-AD-5 .
00253P-AA-6 .
03168L-AA-3 .
032177-AK-3 .
03690A-AM-8 .
037735-DB-0 .
045054-AR-4
058498-BA-3
12008R-AS-6 .
134429-B0-1
142339-AN-0
143658-CB-6
150890-BA-1 .
159864-AJ-6 .
17888H-AC-7
184496-AR-8
192401-AB-5 .
233853-BF-6 .
23918K-All-8 .
25470D-BS-7 .
25470D-BV-0 .
25470D-CC-1
25746U-EA-3 .
264420-AU-8 .
26884L-AT-6 .
20077G-AE-2 .
30161N-BQ-3

..| Amn Healthcare Sr Nt~ 4.000% 04/15/29 .
..|Amn Healthcare Sr Nt~ 6.500% 01/15/31 .
..| AAR Escrow Issuer LLC Sr Nt ~ 6.750% 03/15/29 ...

..|Amneal Pharmaceuticals LLC Sec Nt ~ 6.875% 08/01/32 .
..|Amsted Industries Sr Nt  6.375% 03/15/33 ...........
..|Antero Midstream Part/FI Sr Nt ~ 5.750% 10/15/33
.| Appalachian Pwr Co Sr Nt  5.650% 04/01/34 ....

..|Builders FirstSource Inc Sr Nt ~ 6.375% 03/01/34
.| Campbel | Soup Co Sr Nt ~ 4.750% 03/23/35 ....

..|Celanese US Holdings LLC Sr Nt ~ 6.750% 04/15/33 ..
.|Charles River Laboratories Sr Nt~ 4.000% 03/15/31

..|Cogent Comms GRP / FIN Sr Sec Nt ~ 6.500% 07/01/32
..|Daimler Trucks Finance NA Sr Nt  5.625% 01/13/35 .
.|DaVita Inc Sr Nt 6.875% 09/01/32 .........c...e

..|Discovery Communications Sr Nt ~ 3.625% 05/15/30 ..
..|Dominion Resources Inc Jr Sub Nt ~ 6.200% 02/15/56 ...

.. | Duke Energy Progress Inc 1st Mtg Bd  5.050% 03/15/35 .
..|EQT Corp Sr Nt~ 6.500% 07/01/27 ......ceevvveernnnnnns
.|Everbank Financial Corp Sub Nt ~ 7.500% 09/01/35

.| ADT Sec Corp ADT SEC CORP  5.875% 10/15/33

Ashtead Capital Inc Sr Nt  5.950% 10/15/33 ...
Ball Corp Sr Nt~ 5.500% 09/15/33

Carlisle Co Inc Sr Nt  5.250% 09/15/35
Carnival Corp CARNIVAL CORP  5.125% 05/01/29

Civitas Resources Inc Sr Nt ~ 8.625% 11/01/30
Clean Harbors Inc Sr Nt  5.750% 10/15/33

Discovery Communications Sr Nt  3.950% 03/20/28 ..
Discovery Communications Sr Nt  5.200% 09/20/47 ..

Exelon Corp Jr Sub Nt 6.500% 03/15/55

Issuer Credit Obligations - Project Finance Bonds Issued by Operating Entities (Unaffiliated)

| Various ...ocoeeiiiiiiiinnns
.|Wells Fargo Securities LLC
.|Various .

.| Goldman Sachs & Company

Deutsche Bank Capital ...
Jefferies & Company Inc

Jefferies ompany Inc
Wells Fargo Securities LLC
Citadel Securities LLC .
Goldman Sachs & Company ...
Bank of America BISD Dealer .
JP Morgan Securities LLC ..
Citadel Securities LLC .
Various
Various
Goldman Sachs & Company

JP Morgan Securities LLC ..
Various ...
Various ...
JP Morgan Securities LLC
Various .......ooeeennn
Tax Free Exchange ..
Tax Free Exchange ..
Tax Free Exchange .....
Morgan Stanley & Co LLC
Various ...
Tax Free Exchange ..

Piper Sandler Companies
Barclays Capital Inc

1,042,262 |
2,860,814 |
10,655,254 |.

7,000,000 |-
14,989,800 |.

..... 2,047,500 |.

..... 7,257,000 |...
750,000 |-
250,000 |

..10,000,000 |...
..800,000 |...
500,000 |
400,000 |.
..150,000 |...
..... 1,040,000 |...
..2,979,000 |
.10,629,000 |.

15,000,000 |.
964,000 |.

..... 2,000,000 |...
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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
316773-CH-1 Fifth Third Bancorp Sub Bk Nt~ 8.250% 03/01/38 ....ceemmmieeiieeiieeeeeen e e eeeen e eeenes eennnd 07/16/2025 ..... Truist Financial E
32119C-AA-2 . ..[First National of Nebraska, In Sub Nt ~ 7.250% 06/15/35 09/10/2025 .....|Stifel Nicolaus & Co Inc
37185L-AN-2 . .|Genesis Energy LP Sr Nt  8.875% 04/15/30 ........ 07/08/2025 Jane Street Advisors .

.. Global Part GLP Finance Sr Nt 7.125% 07/01/33 .

E ..

E ..
37954F-AL-8 . . 08/19/2025 . Various ... E ..
382550-BS-9 . .. | Goodyear Tire & Rubber Co Sr Nt  6.625% 07/15/30 . 07/01/2025 Jane Street E ..
38869A-AE-7 . ..|Graphic Packaging Intern Sr Nt  6.375% 07/15/32 07/01/2025 Citigroup .......... E ..
404119-DB-2 . .|HCA Inc Sr Nt  5.750% 03/01/35 ....... ......07/15/2025 .....| JP Morgan Securities LLC E..
415864-AN-9 Harsco Corp Sr Nt 5.750% 07/31/27 .....ovviiiiiiiiiiiiiiiiiiiiic e oo 08/18/2025 ..... Various E
42704L-AF-1 Herc Holdings Inc Sr Nt 7.000% 06/15/30 ......cceiiiimmmmiiiiiiiiiiee e et e e eee e 08/18/2025 ..... Morgan Stanley & Co LLC ... E
42704L-AG-9 . .|Herc Holdings Inc Sr Nt  7.250% 06/15/33 07/01/2025 .| JP Morgan Securities LLC

mm

'. HP Enterprises Co Sr Nt 4.550% 10/15/29

42824C-BT-5 . .
. |HP Enterprises Co Sr Nt 4.850% 10/15/31 ..

42824C-BU-2 ..

.......07/07/2025 .....|MUFG Securities Inc ........
...... 07/02/2025 .....|Bank of America BISD Dealer .

m

1,915,226 [ooooooooro 1,927,000 |..

42824C-BV-0 HP Enterprises Co Sr Nt 5.000% 10/15/34 .....ocoiimiiiiiiiiiiiiiiee e eiees oo 07/11/2025 ..... Various ... ...20,374,080 |. ...21,000,000 |... E
432833-AS-0 . ..|Hilton Domestic Operatin Sr Nt  5.750% 09/15/33 07/07/2025 .....|Various .
446150-BF-0 . .|Huntington Bancshares Sr Nt ~ 6.141% 11/18/39 ...... 07/18/2025 .| Various .

.. 10N PLATFORM FINANCE US 1ON PLATFORM FINANCE US  7.875% 09/30/32 09/30/2025 .

mmmm

462050-AB-4 . . Various ...

46647P-FC-5 . ..| JP Morgan Chase & Co Sub Nt  5.576% 07/23/36 ... 07/16/2025 .....[JP Morgan Securities LLC ..

470326-BD-2 . ..| James Campbell Company LLC Sr Nt  4.810% 09/30/28 08/20/2025 . Us Bancorp Investments Inc

513075-CA-7 . ..|Lamar Media Corp Sr Nt  5.375% 11/01/33 .... 09/22/2025 . Bank of America BISD Dealer . E
52107Q-AM-7 . .|Lazard Group LLC Sr Nt  5.625% 08/01/35 .... 08/19/2025 . Various ... E ..
531968-AB-1 . Light and Wonder Intl Inc Sr Nt  6.250% 10/01/33 . 09/19/2025 . Various . E ..
536797-AJ-2 . ..|Lithia Motors Inc Sr Nt  5.500% 10/01/30 .. 09/04/2025 . Various ... E ..
55261F-AZ-7 . ..|M&T Bank Corp Sub Nt  5.400% 07/30/35 ...... 07/28/2025 . JP Morgan Securities LLC E ..
55903V-B0-5 . ..|Warnermedia Holdings Inc. Sr Nt  4.279% 03/15/32 . 07/26/2025 . Tax Free Exchange ..... E ..
55903V-BU-6 . ..|Warnermedia Holdings Inc. Sr Nt  5.141% 03/15/52 . 07/26/2025 . Tax Free Exchange .. E ..
55903V-Bi-2 . ..|Warnermedia Holdings Inc. Sr Nt  5.050% 03/15/42 . 07/25/2025 . Tax Free Exchange .. E ..
55903V-BY-8 . ..|Warnermedia Holdings Inc. Sr Nt  4.054% 03/15/29 . 07/25/2025 . Tax Free Exchange E ..
573874-AS-3 . .|Marvell Technology Inc Sr Nt  5.450% 07/15/35 .. 07/21/2025 . Various .....eeeevennns E ..

505112-CH-4 .. ..... 07/14/2025 ..... HSBC Securities USA Inc

.. Micron Technology Inc Sr Nt 6.050% 11/01/35 oeuniernniiiiiieiieeie e eeieeevieeeeeeenineeenneennneennns [oeeend07/14/2025 (.. [HSBC SCUrTTies USA INC ivuneiiiiii e e e e et e et e et e et e e e e e e e eeneeensennneesnnsennneees |oosaeennneesnneernnsernneennnnennns Jreeneennneennneennnenes 9,741,793 |oiiiiiiiiiiii, 9,405,000 |...

PO RO RNWOEOWNWANWRN AR WRRROWW DN WS DS

620076-CC-1 Motorola Solutions Inc Sr Nt 5.550% 08/15/35 ......cceiiiiuiiiiiiiiiiiiiiicccieiee e oo 07/23/2025 ..... Various ... ..10,000,000 |... E
62886H-BP-5 . ..[NCL Corporation Ltd Sr Nt 6.250% 03/01/30 ... Various . ..700,000 |. E..
62886H-BY-6 . .[NCL Corporation Ltd Sr Nt 5.875% 01/15/31 ... K ..|Various ... 369,000 |. 4.AFE ..
62922L-AC-2 NGL Energy Op/Fin Corp Sec Nt~ 8.125% 02/15/29 . R 07/01/2025 ..... Jane Street Advisors . E
65339K-DF-4 Nextera Energy Capital Jr Sub Nt 6.500% 08/15/55 .....vvevuniiriniiiiiiiiiiieiieciceei e eevieeen e 07/16/2025 ..... HSBC Securities USA Inc ... E
653420-AN-4 . . [NextEra Energy Operating Sr Nt  7.250% 01/15/29 .| Jane Street Advisors .

mm

65364U-AT-3 . Niagara Mohawk Pwr Corp Sr Nt~ 5.290% 01/17/34 . Barclays Capital Inc .

65473P-AX-3 Nisource Inc Sr Nt 5.350% 07/15/35 . |------07/30/2025 ..... Goldman Sachs & COMPANY .........ceiiiiiiieiieiii e e e eiees [oseee e e e e e e e e [eeeeee e e e 4,020,280 f...oceenniiiiaaennnns 4,000,000 |... E
68389X-BH-7 Oracle Corp ORACLE CORP  3.850% 07/15/36 .....eevviiiviiiiiiiiiiiiiiieeiiiiicce e [ 07/15/2025 Wells Fargo Securities LLC ......coouuiiiiiiiiiiiiii e [oiiree e e e 9,608,610 |. .. 11,127,000 |... E
70470B-AA-7 . .|Peachtree Fund Trust Il Sr Nt  6.012% 05/15/35 . 07/29/2025 . Bank of America BISD Dealer .

707569-AV-1 . .. Penn National Gaming Inc Sr Nt  4.125% 07/01/29 07/22/2025 . Various ...

mmm

75913M-AA-7 . ..|Regions Bank Sub Nt ~ 6.450% 06/26/37 .............. 07/29/2025 . Various .

767116-AF-5 . ..|Rio Grande Resources Trust Il Rio Grande Res Trust Sr Nt  5.180% 07/30/30 07/30/2025 . MUFG Securities Inc

78355H-KY-4 . ..|Ryder System Inc Sr Nt  6.600% 12/01/33 .... 07/15/2025 . Toronto Dominion ... E
81211K-AK-6 . ..|Sealed Air Corp Sr Nt  6.875% 07/15/33 .. 07/01/2025 Barclays Capital Inc . E ..
840441-AA-T . ..|Southstate Corp Sub Nt~ 7.000% 06/13/35 . 09/26/2025 . Various .......coooeeeeees E..
842587-EB-9 . ..|Southern Co Sub Nt ~ 6.375% 03/15/55 . 07/21/2025 . JP Morgan Securities LLC E ..
87901J-AJ-4 . .|Tegna INC Sr Nt  4.625% 03/15/28 .. 07/08/2025 Various ... E ..
880779-8B-8 . Terex Corp Sr Nt 6.250% 10/15/32 ... 07/22/2025 .....[Various ... E ..
886320-AE-3 . Tibco Software Inc Sec Nt 6.500% 03/31/29 07/08/2025 .....[JP Morgan Securities LLC E ..
893647-BY-2 . ..|Transdigm Inc Sr Sub Nt ~ 6.375% 05/31/33 07/08/2025 .....|Jane Street Advisors .... E ..
89788N-AA-8 . ..|Truist Financial Sr Nt  4.916% 07/28/33 . 07/25/2025 .....|[Various ... E ..
909214-BX-5 . ..|Unisys Corp Sec Nt 10.625% 01/15/31 ...... 08/18/2025 Various ... E ..
911163-AA-1 . .|United Natural Foods Inc Sr Nt  6.750% 10/15/28 08/04/2025 . Morgan Stanley & Co LLC E ..

9232BI-AC-7 ........ | Venture Global Cal. Ps. LLC Sec Nt  3.875% 11/01/33 ...

m

: ..... 09/04/2025 ..... Wells Fargo Securities LLC ..

PO rITrPOTOrTTOTTTTOTIT T >OTCOTDITTTPTTOTDETTTIDTPTOOOO® > >0 @D
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92332Y-AB-7 Venture Global LNG, Inc Sec Nt 8.375% 06/01/31 ....oooviriiiiiiiiiiiis o, 07/22/2025 ..... SMBC Nikko Securities America .... , K , E
92676X-AH-0 . ..|Viking Cruises Ltd Sr Nt ~ 5.875% 10/15/33 ....... ......00/30/2025 . Various ... .. 1,252,163 |. .. 1,250,000 |. E..
947890-AK-5 Webster Financial Corp Sub Nt  5.784% 09/11/35 . i 09/08/2025 ..... Various ... .. 10,162,252 |. .. 10,119,000 |... E
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..[Shinhan Bank Co Ltd Sub Nt ~ 4.375% 04/13/32 ..
..| Suzano Austria GMBH Sr Nt ~ 3.125% 01/15/32 ...
..|Telefonica Emisionies SAU Sr Nt~ 7.045% 06/20/:
..|Thaioil Trsry Center Sr Nt ~ 3.500% 10/17/49 .
..|Westpac Banking Corp Sr Nt  5.618% 11/20/35 ..
.| Impala Terminals Infrastructur Sr Sec Nt  5.840% 08/06/29 .

82460E-AR-1 .
86964II-AK-8 .
87938lI-AC-7 .
88323A-AE-2 .
961214-FII-8 .
L5011#-AA-7 .

08/19/2025 .
07/08/2025
07/16/2025
08/05/2025 .
07/21/2025 .

Direct .....
Direct ..
Various .
Direct ..
RBC Capital Markets LLC ...

08/05/2025 . SMBC Nikko Securities America .

FeEmmmmmmmmmmm

.. Impala Terminals Infrastructur Sr Sec Nt 6.000% 08/06/30

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
000000-00-0 Hanwha Totalenergies Petrochem Sr Nt 5.500% 07/18/29 .....covvmuiiieiiiiiiiiiieeiiee e eeeeenies [eennnd 08/12/2025 ... | DITECT eeeeeeieeeeeeit e e e e ettt e e e et e e e e e e e e e en e e e e e nnn e e e e e nnnn e e eennnnn e e eeennnnaeeeernnnnaaes [reernnnaaeeeernnnnneeeeennnnnaneees |oernnianneeenns 2,984,810 |eeveuniieeiniiiens 2,950,000 |... .11,718 |2.C FE
000000-00-0 . ..|LG Energy Solution Ltd Sr Nt ~ 5.500% 07/02/34 .. 08/05/2025 . . 10,389 [2.B FE ..
000000-00-0 . ..[Orlen SA Sr Nt 6.000% 01/30/35 .....eeunnrnennne 07/23/2025 . . 83,125 |2.A FE ..
034863-AY-6 . ..|Anglo American Capital Sr Nt  3.950% 09/10/50 08/19/2025 . .46,873 |2.B FE ..
06738E-CH-6 . ..|Barclays Plc BARCLAYS PLC  7.119% 06/27/34 07/16/2025 BNP Par ibas . 32,902 |2.A FE ..
37373I-AE-0 . ..|Gerdau Trade Inc Sr Nt 5.750% 06/09/35 .... 07/22/2025 . Direct ..... . 14,231 [2.B FE ..
40053X-AA-7 . .| Grupo Energia Bogota Sr Nt  4.875% 05/15/30 ......08/06/2025 Direct .. N . 22,486 |2.C FE ..
40053X-AB-5 Grupo Energia Bogota Sr Nt  7.850% 11/09/33 .. N - 08/20/2025 Direct 1,001,238 |. . 19,428 |2.C FE
438127-AF-9 Honda Motor Co Sr Nt 5.337% 07/08/35 ...eeeeeeeeeeeie e eeeeee e e e e eee e e eeene e e e ennn e eee |eenand 07/14/2025 Various .. 10,452,577 | . 20,429 [1.G FE
45115A-AC-8 . ..|lcon Investemnets Six DAC 1st Lien  6.000% 05/08/34 09/29/2025 . Deutsche Bank Capital . 77,627 |2.C FE ..
4543411-2C-5 ..| Indian Railway Finance Corpora Sr Nt  2.800% 02/10/31 ......07/23/2025 . Direct ..... N . 27,935 |2.C FE ..
466281-AA-0 .........|Kaspi KZ JSC Sr Nt  6.250% 03/26/30 R R 07/30/2025 T 002 Y 3,905,000 |... . 84,066 |2.C FE
603051-AC-7 Mineral Resources Sr Nt 8.000% 11/01/27 ...oieeemmiiieeeeeeiee e eeen e eeen |eennnd 07/01/2025 MarketAxess . ..400,000 |... 3.C FE
603051-AF-0 . ..|Mineral Resources Sr Nt 7.000% 04/01/31 .. 09/22/2025 .....|Various ...... 800,000 |. 3.C Fl
67777L-AD-5 . ..| O EUROPEAN GROUP BV Sr Nt  4.750% 02/15/30 .. 07/01/2025 Jane Street Advisors . A Fl
75102X-AF-3 . ..|Raizen Fuels Finance S.A. Sr Nt 6.250% 07/08/32 . 08/11/2025 .....|Direct ....ccvvvennnnns B Fl
81180L-AL-9 . ..|Seagate Tech HDD Holding Sr Nt ~ 3.125% 07/15/29 07/01/2025 .....| Tax Free Exchange .. B Fl
81180L-AM-7 . ..| Seagate Tech HDD Holding Sr Nt ~ 8.250% 12/15/29 07/01/2025 .| Tax Free Exchange .. B Fi
81180L-AN-5 . .| Seagate Tech HDD Holding Sr Nt  4.125% 01/15/31 07/01/2025 Tax Free Exchange B Fl
A Fl
C Fl
C Fl
C Fl
.G Fl
B Pl
B Pl
BZ
C Fl
B Fl

PR SRR RN GWD™R &

L5011#-AB-5 . . 08/05/2025 . SMBC Nikko Securities America . .25,000,000 | .25,000,000 |
N7334#-BD-4 . ..|Wereldhave NV Sr Nt~ 4.320% 08/08/32 ........ 08/08/2025 . 23,282,000 | . 23,282,000 |
PBO40K-AC-1 . ..|Kallpa Generacion SA Sr Nt  5.875% 01/30/32 ......08/05/2025 . 3,011,650 |. 2,900,000 |. E
Y52758-AF-9 ......... LG Chem Ltd Sr Nt 2.375% 07/07/31 ............. [ R 07/09/2025 1,996,207 [.vveeeeeinee. 2,340,000 |... E

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated)
1265M8-AA-0 ......... [Nor throp Gruman Sr Nt (Project Diasy)  5.840% 08/15/42 ...iviveoveveseeresueessssssssssssessssesessenasnnns [ 09/15/2025
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated)

432,878,324 434,861,000
....................... 3,375,217 |....................... 3,375,277

3,375,217 3,375,217

000000-00-0 .........| Denal i Buyerco Revolver Nt 2 10.204% 09/15/27 .. ......08/22/2025 ..... 4BZ ...
000000-00-0 ......... Doxim Inc Term Ln Nt 1 10.655% 09/30/27 N R 09/23/2025 ..... Direct 4AZ ...
000000-00-0 Denali Buyerco DDTL 6A Nt 4 9.306% 09/15/28 ........eoiviiiiiiiiiiiiiieiiiiee e eiees oo 09/11/2025 Tax Free Exchange . 4BZ ...
000000-00-0 . ..|Silk Holdings |11 Corp 4th Amendment Term Ln Nt 1 9.329% 05/01/29 . 08/28/2025 . Tax Free Exchange .. ,947,326 |. 4.A2
000000-00-0 . ..|Bottomline Technologies Inc Term Ln Nt 2 9.252% 05/14/29 .... .......07/24/2025 . Tax Free Exchange .. ,917,688 |. 3.CPL
000000-00-0 Tidekeeper LLC Delayed Draw Term Ln Nt 5  9.655% 06/14/29 .... coe feeennd 07/23/2025 Guggenheim Securities LLC . 4AZ ..
000000-00-0 Tidekeeper LLC Delayed Draw Term Ln Nt 1 10.135% 06/14/29 .... N 08/25/2025 Tax Free Exchange 4AZ ...
000000-00-0 . ..| Tidekeeper LLC Delayed Draw Term Ln Nt 6 10.166% 06/14/29 . 09/23/2025 . Tax Free Exchange 4.A2
000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 3  4.054% 12/15/29 07/21/2025 . Direct ..... 402
000000-00-0 . ..|Ambient Enterprises Delayed Draw Term Ln Nt 2 9.240% 12/15/29 09/29/2025 . Direct .. 3.CZ.
000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 4  9.252% 12/15/29 08/29/2025 . Direct .. 402
000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 5 9.252% 12/15/29 09/29/2025 . Direct ..... 4.h2
000000-00-0 . ..|Ambient Enterprises 1st Amendment DDTL Nt 1 9.752% 12/15/29 ... 07/19/2025 . Tax Free Exchange 3.02.
000000-00-0 . ..| SageSure Holdings LLC Unitranche DD Term Ln Nt 1 9.273% 01/28/30 09/26/2025 . Direct ..coveeeenne 4.h2
000000-00-0 . ..|Maxar Technologies Inc Revolver Nt 1 9.752% 05/03/30 07/18/2025 .....|Tax Free Exchange .. 4.A2
000000-00-0 . ..|Accuray Inc Term Ln 13.796% 06/06/30 .......... 08/28/2025 . Interest Capitalization 5.AZ
000000-00-0 . ..|Mobotrex Inc Revolver Nt 1 7.250% 06/07/30 . 08/05/2025 . Tax Free Exchange .. 4B
000000-00-0 . ..|Mobotrex Inc DOTL ~ 9.163% 06/07/30 ............. 08/05/2025 . Direct ..... 4BZ
000000-00-0 . ..|Ambient Enterprises Second Amendment TL ~ 4.054% 06/28/30 07/03/2025 . Direct .. 402
000000-00-0 . ..|Ambient Enterprises First Amendment Term Loan  6.401% 06/28/3 08/21/2025 . Tax Free Exchange 4.A2
000000-00-0 . ..|Digicert Digicert 10.664% 07/29/30 ................... 09/26/2025 . Direct ..... 4B2
000000-00-0 . ..| Tex-Tech Industries DDTL Nt 1 9.135% 01/09/31 ... .......00/12/2025 . Direct .. 402
000000-00-0 ......... B2 Dental Solutions LLC Delayed Draw Term Ln A Nt 5  9.663% 01/29/31 ... U 09/29/2025 ..... Guggenheim Securities LLC . . 4AZ ..
000000-00-0 ......... MB2 Dental Solutions LLC Delayed Draw Term Ln A Nt 2 10.163% 01/29/31 ..ievuriivnniiinniiiiniiiiniiiinns Jonnes 08/07/2025 ..... TaX Free EXCRANGE .. ivuiieuiitneitiie it ie et ettt e et et s et a e et e e e eas s e eaaeeees s e ebaneeesneean e esnneeanaeanns 4AZ s
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000000-00-0 Perigon leal th Management Amendment 3 DDTL Nt 1 8.913% 03/28/31 ......cccccuiiiiiiiiiiiiiieiiciiieeees oo 09/30/2025 Direct U ... 48,754 |. ... 48,999 |... 4AZ ...
000000-00-0 . ..|TryStar LLC DDTL Nt 1  8.558% 08/02/31 ................ 09/12/2025 . Guggenheim Securities LLC . K K .. 161,977 |. 162,791 |. 4.0 ...
000000-00-0 . ..| EMRLD BORROWER LP EMRLD BORROWER LP  4.234% 08/04/31 09/19/2025 . RBC Capital Markets LLC . 4.A FE
000000-00-0 . ..|CloudOne Digital Term Ln  9.242% 08/05/31 .. 08/25/2025 . Direct .. 4BZ
000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 6 .699% 08/29/2025 . Guggenheim Secur 4.A2
000000-00-0 . ..|USIC Holdings Inc Delayed Draw Term Ln Nt 3 ~ 9.699% 08/21/31 ... 08/29/2025 . Tax Free Exchange ........ 4.A2
000000-00-0 . ..|Powergrid Sves (Grid Alliance) Delayed Draw Term Ln Nt 1 9.002% 08/22/31 .......08/22/2025 . Guggenheim Securities LLC . 402
000000-00-0 PowerGrid Services Delayed Draw Term Ln Nt 1 9.002% 08/22/31 ...euvvvvvniiriiiiiiiiiiieiieeiieeiieees o 09/25/2025 ..... Tax Free Exchange 407 ..
000000-00-0 RJN Logistics Holdings Delayed Draw TL Nt 1 9.205% 11/25/31 ...oooiiiiiiiiiiiiiiiiiiiii e oo 08/28/2025 ..... Guggenheim Securities LLC ... 4AZ ...
000000-00-0 . ..|PowerGrid Services Term Ln Nt 1 8.791% 03/31/32 ....ovvvninnnnnn 07/01/2025 Guggenheim Securities LLC . 4.A2
000000-00-0 . ..|Baker Tilley Advisory Delayed Draw Term Ln Nt 1 8.636% 05/30/32 .......07/18/2025 402
000000-00-0 Baker Tilley Advisory Delayed Draw Term Ln Nt 2 8.663% 05/30/32 ......ccovvuvrierriiiiiiiinneiiiiiiees oo 07/31/2025 4AZ ...
000000-00-0 Cordis Corp Term Ln Nt 1 8.502% 09/30/32 .....eeriiiiiiiiiieeiiiiiiee e oo 09/30/2025 4AZ ...
00267*-AF-5 . ..| AB Centers Acquisition Term Ln Nt 1 9.473% 07/02/31 . 08/08/2025 Direct .. 4.h2
00797*-AA-5 . ..| Aero Operating LLC Term Ln Nt 1 13.448% 02/07/26 ....... 07/01/2025 .....[ Interest Capitalization 3.CPL
00797*-AB-3 . ..| Aero Operating LLC Delayed Draw Term Ln Nt 1 13.423% 02/07/26 07/01/2025 .| Interest Capitalization 3.CPL ..
00797*-AB-3 . ..| Aero Operating LLC Delayed Draw Term Ln Nt 2 13.441% 02/07/26 07/01/2025 Interest Capitalization 3.CPL
008708-AA-3 . ..|Reritek Global US Acq Inc Term Ln Nt 1 10.666% 10/27/30 ... 08/27/2025 . Direct ..ocovveeennne 402
02406M-AU-1 . ..|American Axle & Mfg Inc Tr B TI Nt 4  4.056% 12/13/29 ... 07/22/2025 . Tax Free Exchange 3.B FE
02406M-AU-1 . ..|American Axle & Mfg Inc Tr B TI Nt 2 4.242% 12/13/29 07/22/2025 . Tax Free Exchange .. 3.BFE ..
02406M-AU-1 . ..|American Axle & Mfg Inc Tr B TL Nt 1 4.329% 12/13/29 ... 07/11/2025 .....[JP Morgan Securities LLC .. 3.BFE ..
03167D-AR-5 . ..|Amneal Pharmaceuticals LLC Amendment No 1 Term Ln  7.663% . 09/15/2025 .....|JP Morgan Securities LLC 4.A FE ..
03765V-A0-3 . ..|Prime Security Services 2025 Inc Term Ln Nt 1 6.005% 03/08/32 ... 08/06/2025 Deutsche Bank Capital ... 3.CFE ..
03971@-AD-9 . ..|Arcticom Delayed Draw Term Ln Nt 1 11.780% 12/22/27 09/29/2025 . Interest Capitalization 3.APL ..
039710-AE-7 . ..|Arcticom Term Ln Nt 1 11.663% 12/22/27 .. 09/29/2025 . Interest Capitalization 3.APL ..
039710-AF-4 . ..|Arcticom Delayed Draw Term Ln C Nt 1 11.6 09/29/2025 . Interest Capitalization 3.AZ
04011*-AA-7 . ..|Argenbright Holdings LLC Term Ln Nt 1 11.708% 11/30/26 .. 07/31/2025 . Interest Capitalization 2.CPL
04011*-AB-5 . ..| Argenbright Holdings LLC Delayed Draw Term Ln Nt 1 12.403% 11/30/26 ......09/19/2025 . Interest Capitalization 2.CPL ..
04279%-AA-4 ......... Arrowhead Holdco Co Term Ln Nt 1 9.376% 08/31/28 PO P 09/29/2025 ..... Interest Capitalization ... 5.C PL
04279*-AB-2 Arrowhead Holdco Co Delayed Term Ln Nt 1 9.352% 08/31/28 R 09/15/2025 Interest Capitalization ... 5.CPL
04279*-AC-0 . ..|Arrowhead Holdco Co Redhawk DD Term Ln Nt 1 9.326% 08/31/28 Interest Capitalization 5.CPL ..
05339*-AA-9 . .|Avalign Technologies Term Ln Nt 1 10.699% 12/20/28 ............. A Interest Capitalization 3.CPL
05742P-B*-6 Baker Tilley Advisory Delayed Draw Term Ln Nt 2 8.663% 05/30/32 .....cceoiiuumiireiiiiiiiiineeiiiiees oo 08/21/2025 ..... Tax Free Exchange 4AZ ...
05742P-B*-6 Baker Tilley Advisory Term Ln Nt 1 8.663% 05/30/32 ...ceuuiiruniiriniiiiiiiiieiiieeeieeiieeeeeeeieeeen o 08/29/2025 ..... Tax Free Exchange .. PR . 4B PL
05825H-AH-7 . ..|Baldwin Insurance Group Hlds Term Ln B-2 Nt 1  6.636% 05/27/31 Tax Free Exchange .. A A ..496,836 |. 4.B FE ..
15645#-AB-1 . .| Centric Brands Inc Topco Term Ln A-2 Nt 1 12.255% 02/06/31 ..... A Interest Capitalization A A 90,490 |. 4.CPL ..
21079#-AC-2 Continental Acq Holdings LLC Term Ln 2021-B Nt 1 11.152% 01/20/27 .....cevvveiiiiiiiiiiiieiiiiieeeees | 09/29/2025 ..... Interest Capitalization ... U ... 40,713 |. 3.CPL
B
B
B
B
c
A
A
C
B
B
A
B
B
C
c
A

21257@-AG-9 Convey Health Solutions Inc 2022-2 Incremental Termln Nt 1 9.352% 09/04/26 . 3.BPL
22282G-AP-2 . ..|Revor Id Holdings Corp Term Ln B Nt 1  6.467% 11/30/28 ... 08/18/2025 Tax Free Exchange ..... X X ..521,275 |. 3.BFE ..
22282G-A0-0 . ..|Rewor Id Holdings Corp Term Ln C Nt 1 6.467% 11/30/28 ... 08/19/2025 . Tax Free Exchange .. 3.BFE ..
23959#-AA-7 . ..|Daylight Beta Parent LLC 1st Lien Second Out TL Nt 1 4.102% 09/13/38 09/29/2025 . Interest Capitalization X X , X X 5.B Gl ..
24822%-AA-4 . ..|Denali Intermediate Holdings Unitranche Term Ln Nt 1 9.166% 08/26/32 08/26/2025 . Direct .. A A ,101, A ,155,884 |. 4.C PL
25270#-AA-4 . ..|United Risk/DiamondMezzanine DDTL Nt 2  9.308% 10/31/30 .... 07/31/2025 . Direct ..... X X .57, X 57,897 |. 402
25270#-AB-2 . ..|United Risk/DiamondMlezzanine Term Ln Nt 1 9.308% 10/31/30 08/08/2025 .| Tax Free Exchange A A .. 449, A 451,830 |. 4.A2
28917X-AB-6 . .|Ellucian Holdings Inc Term Ln B Nt 1 7.163% 10/09/29 ...... 08/18/2025 Tax Free Exchange X X ,854, X ,858,444 |. 4.C FE
303128-AB-4 . Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 11 1.000% 08/01/31 . 09/19/2025 . Direct ..... A A .. 108, A 109,761 |. 3.BPL ..
30312-AB-4 . ..|Fitness Ventures Hldgs Inc Delayed Draw Term Ln Nt 2 1.000% 08/01/31 09/24/2025 . Tax Free Exchange A A .. 140, A 141,897 |. 3.BPL ..
33963A-AE-3 . ..|Flint Opco LLC Delayed Draw Term Ln Nt 9  9.058% 08/15/30 . 07/31/2025 . Direct ..... K K , K 116,669 |. 3.APL ..
362656-AB-8 . ..|GS Seer Group Delayed Draw Term Ln Nt 8 10.752% 04/28/29 08/13/2025 . Direct .. X X , X 75,044 |. 3BFPL ..
401786-AA-8 . ..|Guidehouse Inc Term Ln Nt 1 9.913% 10/16/28 ... 09/29/2025 . Interest Capitalization A A s A 15,380 |. 4BPL ..
404938-AD-0 . ..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL Nt .921% 09/03/2025 . Direct ..... X X , X 57,145 |. 2.CPL ..
404938-AD-0 . ..|HP RSS Intermediate Inc 1st Lien 1st Am. DDTL Nt 6 9.075% 12/11/29 07/21/2025 . Direct .. K K , K 14,777 |. 2.CPL
404938-AE-8 . ..|HP RSS Intermediate Inc 1st Lien 2nd Am DDTL ~ 8.921% 12/11/29 .. .......00/03/2025 . Direct ..... . . 402
417818-AE-7 ......... Harvey Tool Co LLC Term Ln Nt 1 8.913% 09/02/32 .....ivevuiiiiiiiiiiiiiiiiiineieeii e eenieeeans o 08/06/2025 ..... Tax Free Exchange .. 4.C
42327@-AB-2 Orion Group 2nd Amendment DD Term Ln Nt 16 10.575% 03/19/27 .nvvenieieieiiieeeieeeeeeeeeeeeeieeee s 07/12/2025 ..... Tax Free Exchange .. 3.B
423276-AC-0 . .|0Orion Group 3rd Amendment DD Term Ln Nt 3 10.252% 03/19/27 ... .......00/03/2025 . Direct ..coveeeennne K K 4.A
42836#-AD-0 HGC Holdings (Heritage Golf) Refinancing DD Term Ln Nt 1 9.002% 06/20/29 ........ccoeeeeeiiiunnneeee |onnnee 07/24/2025 ..... Tax Free Exchange .. T T ... 30,877 |. 4.A
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44958#-AA-4 1G Investments Holdings LLC 2024 Refinanced Term Ln Nt 4 9.308% 09/22/28 .........cevievevemmnninnane foeees 08/07/2025 Tax Free Exchange .. 3.BPL
44989*-AC-7 . ..|IQNavigator Inc Term Ln Nt 3  6.627% 05/02/29 ..... 09/03/2025 . Tax Free Exchange .. 5BPL ..
44989*-AC-7 . ..|IQNavigator Inc Term Ln Nt 1 9.449% 05/02/29 .. 09/29/2025 . Interest Capitalization 5BPL ..
45836#-AD-3 . .. | Inszone Mid LLC Delayed Draw Term Ln Nt 88  9.252% 11/30/29 . 08/01/2025 Direct .. 3.CPL ..
45836#-AD-3 . .. | Inszone Mid LLC Delayed Draw Term Ln Nt 62 10.078% 12/22/29 . 07/21/2025 . Tax Free Exchang 3.CPL
45836#-AE-1 . .| Inszone Mid LLC 1st Lien A1 DDTL Nt 6  9.252% 11/30/29 .. 09/16/2025 . Direct ....covvvnnns 3.
3.

45836#-AE-1 . .. Inszone Mid LLC 1st Lien A1 DDTL Nt 1 9.252% 11/30/29 .. 07/21/2025 . Tax Free Exchange

48282#-AA-2 KSKI Holdings 2 Term Ln Nt 1 11.240% 06/30/28 B 07/09/2025 ..... Interest Capitalization ... 3BFPL ..
487734#-AF-7 Kellermeyer Building Sves 6th Amendment Term Ln Nt 1 12.464% 11/07/26 ..ceenvvveneeeenieiieeiiieeiieees e 07/30/2025 ..... Interest Capitalization ... L
48773#-AH-3 . ..|Kellermeyer Building Svcs 8th Amendment Term Ln Nt 1 9.708% 11/07/26 .. 07/30/2025 . Interest Capitalization L ..
49337*-AE-1 . .|Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 9 8.752% 05/03/27 ......07/11/2025 .....|Direct ..... L ..
49337*-AE-1 Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 11 8.913% 05/03/27 ...ovvvvvvvvnniiiniennnne o 08/01/2025 ..... Direct L

49337*-AE-1
53173#-AE-6 .
53173#-AE-6 .
55302*-AA-8 .

Keystone Agency Investors LLC Delayed Draw Term Ln E Nt 1 9.042% 05/03/27 ..
Lido Advisors LLC 7th Amendment DD Term Ln Nt 7 9.322% 06/11/29 ...
..|Lido Advisors LLC 7th Amendment DD Term Ln Nt 9  9.821% 06/11/29
..|MBS Services 1st Lien Term Ln Nt 1 11.210% 02/26/26 ..............
.|Mather Group LLC Delayed Draw Term Ln Nt 1 10.002% 03/31/28 .

...... 07/13/2025 .....|Tax Free Exchange ..
07/17/2025 Direct .....

08/05/2025 . Direct ..
09/30/2025 . Interest Capitalization

,_

43,965 |.
..1,369 |.

=

57671#-AB-0 . . 07/19/2025 . Tax Free Exchange 31,337 | 31,576 |
59000*-AA-4 . ..[Merit Financial Group Term Ln Nt 1 9.166% 08/27/32 ..... 08/27/2025 . Direct ......cee.. ,490,649 |. ,509,813 |.
624826-AB-1 . .|Mr Greens Intermediate DD Term Ln Nt 1 10.371% 05/01/29 07/15/2025 . Tax Free Exchange ... 183 |. .

.. Topix Pharma Term Ln Nt 1 10.386% 11/02/26 ..............

L
62931*-AA-2 . . 07/01/2025 .| Interest Capitalization L ..
62931*-AC-8 . ..|Topix Pharma Delayed Draw Term Ln Nt 1 10.386% 11/02/26 . 07/01/2025 .....| Interest Capitalization L ..
62931*-AE-4 . ..|Topix Pharma 2022 Incremental Term Ln Nt 1 10.386% 11/02/ 07/01/2025 .| Interest Capitalization L ..
659596-AA-0 . .|Fairway Lawns LLC DD Term Ln D Nt 13 9.279% 05/17/28 ... 07/08/2025 .....[Direct ..... L ..

L

..|Fairway Lawns LLC DD Term Ln D Nt 12 9.202% 05/17/28 ...
..|Northwinds Holding Co 2024 Incremental DD TL Nt 4  9.304% 05/01/29 .
..|Northwinds Holding Co 2025 Incremental DD TL Nt 2  9.152% 06/05/31 .
..|Northwinds Holding Co 2025 Incremental DD TL Nt 3  9.304% 06/05/31 .
..|Novipax Buyer 1st Amendment Term Ln Nt 1 12.485% 12/01/26 ...............

659598-AA-0 .
668470-AD-8 .
668470-AE-6 .
668470-AE-6 .
67008*-AB-7 .

07/02/2025 .
07/24/2025 .
07/01/2025
07/12/2025 .
07/28/2025 .

Tax Free Exchange
Direct ..
Direct ..
Interest Capitalization

=

TTOUNNNTUUUUUNTUUNNTYTUUTTIUNN

68144#-AB-6 ......... Invo Healthcare (Olympia Acq) Incremental Term Ln Nt 1 11.652% 02/26/27 ...ceuvvvenveeeninenneinnaenn s 09/30/2025 ..... Interest Capitalization ... L
68144#-AC-4 Invo Healthcare (Olympia Acq) Delayed Term Ln Nt 1 11.813% 02/26/27 .. R AP 09/30/2025 Interest Capitalization ... L
68144#-AD-2 . ..| Invo Healthcare (Olympia Acq) Rolled Term Ln Nt 1 11.602% 02/26/27 .... Interest Capitalization L ..
68144#-AE-0 . .| Invo Healthcare (Olympia Acq) First Out DD Term Ln Term Ln 1 13.673% 02/26/27 . A Interest Capitalization L ..
694286-AE-7 Pye Barker Company Delayed Draw Term Ln 2 Nt 11 8.502% 06/11/31 ......oooiiiiiiiiiiiiiiiiiiiieeciiis oo 07/11/2025 ..... Direct L
69428@-AE-7 Pye Barker Company Delayed Draw Term Ln 2 Nt 1 8.623% 06/11/31 ..ovvvnviiiniiiiiiiiiiiiiiiiiiiinceieeeen o 07/19/2025 ..... Tax Free Exchange .. L ..
69428@-AF-4 . ..|Pye Barker Company Delayed Draw Term Ln 3 Nt 2 8.502% 06/11/31 Direct

694486-AB-9 . .|PCS Midco Inc Delayed Draw Term Ln Nt 3 10.068% 03/04/30 ..... K Direct L
71684#-AB-6 Petrus Buyer Inc Delayed Draw Term Ln Nt 2 8.832% 10/17/29 ....ccoiuiiiiiiiiiiiiiie s oo 07/28/2025 ..... Direct L

74839X-AL-3 Quikrete Holdings Inc Term Ln Nt 1 6.413% 01/30/32 ..eevuniiiiiiiiiiiiicce e eenn e 07/11/2025 Wells Fargo Securities LLC ..

m

785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 5 12.340% 12/06/27 09/29/2025 . Interest Capitalization ... L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 1 12.352% 12/06/27 .. 09/29/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.353% 12/06/27 .. 09/19/2025 . Interest Capitalization L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 4 12.388% 12/06/27 .. 09/15/2025 . Interest Capitalization L ..
785000-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 3 12.521% 12/06/27 .. 09/02/2025 . Interest Capitalization L ..
785008-AA-7 . ..| SV-Burton Holdings LLC Delayed Draw Term Ln Nt 2 12.671% 12/06/27 08/07/2025 Interest Capitalization L ..
78505#-AB-8 . ..| SV Newco Inc Delayed Draw Term Ln Nt 5  8.913% 12/06/27 ......... 09/22/2025 . Direct .occveeieiiiiiiieens L ..
816307-B@-0 . ..|Selectquote Inc 11th Amendment Term Ln Nt 1 13.763% 09/30/27 ... 07/01/2025 .....| Interest Capitalization L ..
82419%-AC-7 . .| Shermco Intermediate Hlds Inc 3rd Amendment DD Term Ln Nt 1 9.308! 09/30/2025 . Interest Capitalization

82419%-AC-7 . Shermco Intermediate Hlds Inc 3rd Amendment DD Term Ln Nt 1 9.308% 06/05/26 09/30/2025 . Tax Free Exchange ..

82709#-AA-6 .
82709¢-AB-4 .

Silk Holdings |11 Corp 1st Lien Term Ln Nt 2 9.829% 05/01/29 .......
Silk Holdings Ill Corp 1st Amendment Term Ln Nt 1 10.829% 05/01/29 .

07/11/2025
07/11/2025

Direct ..

e

82981#-AA-5 . ..|Sitecore 1st Lien Term Ln Nt 1 12.185% 03/01/29 .....evveeeeiiiiiinenns 08/16/2025 Interest Capitalization

83548Q-AC-1 . ..|Sonny's Enterprises LLC Restated Revolver Term Ln Nt 9  9.750% 08/05/28 08/14/2025 . Direct .....

835480-AC-1 .| Sonny's Enterprises LLC Restated Revolver Term Ln Nt 8 9.823% 08/05/28 .......08/07/2025 Direct ..

84466B-AC-0 Hersha Hospitality Delayed Draw 2A Term Ln Nt 4  9.883% 04/30/30 P PP 08/14/2025 ..... Guggenheim Securities LLC .
860320-AE-9 Steward Partners Global Ad LLC Delayed Draw Term Loan B Nt 1 9.788% 10/14/28 . P I 07/21/2025 ..... Tax Free Exchange .. L ..
860328-AF-6 . .| Steward Partners Global Ad LLC Delayed Draw Term Ln C Nt 2 9.002% 10/14/28 . 09/10/2025 .

P P OW T EPIITOT T T PO DTTTFTOOOCOIT T TIITOOOIFTE@ETTTODTIPTPTETOOO O ®® @
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860326-AF-6 Steward Partners Global Ad LLC Delayed Draw Term Ln C Nt 3 9.916% 10/14/28 . ..... 09/29/2025 ...
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87326#-AB-6 Wealth Enhance Group LLC 5th Amendment DD Nt 1 9.791% 10/02/27 ....ccooiuiiiiiiiiiiiiiiieeciiiieeeees oo 07/01/2025 Tax Free Exchange 3.BPL
885838-AF-5 . ..|3 Step Sports Term Ln Nt 1 10.792% 10/23/29 ..............c.... 09/29/2025 . Interest Capitalization 3BFPL ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 3 11.864% 10/02/29 09/15/2025 . Interest Capitalization 3BFPL ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 2 12.160% 10/02/29 .. 09/04/2025 . Interest Capitalization 3.BPL ..
885830-AG-3 . ..|3 Step Sports Delayed Draw Term Ln Nt 1 12.319% 10/02/29 07/23/2025 . Interest Capitalization 3BFPL ..
89364M-CE-2 . ..|Transdign Inc Tranche M Term Ln Nt 1  6.634% 02/28/31 ...... 09/05/2025 . Goldman Sachs & Company 3.CFE ..
89841E-AB-1 . .|Ultimate Software Group Inc Term Ln B Nt 1  6.808% 02/10/31 . ......08/18/2025 Tax Free Exchange .. 4.B FE
90230#-AB-5 Playon Sports Inc Revolver Nt 5  8.945% 03/14/28 R 08/19/2025 Direct 4BZ ...
92535@-AB-5 Vertex Service Partners LLC Delayed Draw Term Ln Nt 4  9.808% 12/15/29 . R 07/21/2025 Tax Free Exchange .. 3.APL
92535@-AD-1 . Vertex Service Partners LLC 2024 DD Term Ln Nt 1 9.502% 12/15/29 ..... 07/21/2025 . Tax Free Exchange .. 3.APL ..
928432-A#-0 . Visual Edge Technology Inc Last Out Term Ln B Nt 1 11.354% 12/31/25 ......08/22/2025 . Interest Capitalization 5.CPL ..
92974*-AA-7 Discovery Life Sciences LLC Term Ln Nt 1 10.402% 03/30/28 .....ceuuiivuniiruniiniiieiieeiieevieeeieeens o 09/29/2025 Interest Capitalization ... 3.BPL
92974*-AB-5 Discovery Life Sciences LLC Delayed Draw Term Ln Nt 1 10.652% 03/30/28 ....ceuveevuneeenneeenieennieenn s 09/29/2025 Interest Capitalization ... 3BPL e
92974*-AC-3 . ..|Discovery Life Sciences LLC New Term Ln Nt 3 10.652% 03/30/28 .......... 09/29/2025 . Interest Capitalization 3.BPL ..
92989#-AD-0 . ..|Waver ly Advisors LLC 2nd Amendment DD Term Ln Nt 3 9.102% 04/04/30 09/11/2025 .....[Direct ..... 5.B Gl ..
92989#-AD-0 . ..|Waverly Advisors LLC 2nd Amendment DD Term Ln Nt 4  9.258% 04/04/30 .. 09/25/2025 . Direct ..... 5.B Gl
96536#-AC-1 . ..|Whitemarsh Rail Acq Infra Delayed Draw Term Ln C Nt 1 9.706% 12/18/26 . 07/28/2025 . Tax Free Exchange .. 3.A2Z
98160*-AA-8 . ..|Worldwide Produce Acquisition Term Ln Nt 1 10.413% 01/18/29 ....... 09/29/2025 . Interest Capitalization 3.CPL
98160*-AC-4 . ..|Wor Idwide Produce Acquisition DD Term Ln A Nt 1 10.252% 01/18/29 09/30/2025 . Interest Capitalization 3.CPL ..
98160*-AD-2 . ..|Worldwide Produce Acquisition DD Term Ln B-1 Nt 1 10.252% 01/18/29 . 09/30/2025 . Interest Capitalization 3.CPL ..
98538#-AC-5 . ..| Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 7~ 9.852% 10/18/27 09/22/2025 .....[Direct ..... 3.APL ..
98538#-AC-5 . ..|Youth Enrichment Brands LLC Amendment #3 DD Term Ln Nt 1 10.169% 10/18/27 07/20/2025 . Tax Free Exchange 3.APL
98876*-AF-2 . ..| 2B Holdings LLC DD Term Ln 2024-1 Nt 10  9.978% 02/09/28 .. 07/10/2025 .....[Direct ..... .9, X 5.4 ...
98876*-AG-0 . ..| 2B Holdings LLC DD Term Ln 2025-1 Nt 1 9.978% 02/09/28 ... 07/10/2025 Direct .. ..214 655 |. 5.A2
BGHIG0-94-2 . ..|0il Changer Inc 4th Amendment DDTL Nt 10 10.902% 02/08/27 . 09/17/2025 ..... |Guggenheim Securities LLC . 32,89 |. 5.8 Gl
L2000A-AG-5 . ..|Camelot US Acquisition LLC Amendment No 7 Term Loan  7.413% 0 07/16/2025 Bank of America BISD Dealer . ..200,000 |. 3.CFE ..
N7497#-AA-4 . .|Expereo USA Inc Term Ln Nt 2 10.038% 12/13/30 ........ .......00/15/2025 . Interest Capitalization ... 16,227 |. 3BFPL ..
000000-00-0 MISYS (Finastra) Finastra USA Inc_ 8.038% 07/30/32 ......ccoiiiuueeiiiiiiiiiiiiiiiiiiiiiiisiiiiiiieeseeiiie |oeeans 09/18/2025 ..... Morgan Stanley & Co LLC ... .. 942,480 |. ... |4.CFE
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 60,702,362 61 207,812 177,221
12685L-AG-5 ......... [Cable One Inc Incremental Term Ln B4 Nt 1 6.278% 05/03/28 ...eoveverereenereneseaeneaeneannesaneneas ......07/16/2025 ..... [JP MOrGan SECUT 118 LLC .rveuriuerrsseresseresuasesessenssrenessenessenessenessanesseseasenensssensanensesenesenes |oesseenssenesenssanesenesanes |oenesenesenessanencs 1,724,605 [.vvveiiiiiiiinnnn. 1,788,746 |..oooveeeieiiiiiiiiiiiiiiie 3.CFE
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 1,724,605 1,788,746
PPGLE8-57-1 ......... [Midwest Texas Tea LLC Sr Sub Nt 19.500% 01/17/30 ...vevevererssenesiessieeneaesessenesseneaeeeareeanens [......09/30/2025 ..... [ Interest Capitalizalion ..eovioeoeeosersienesienuseneseessaeseaenesnenessenessenesseressareseasensasenessesans oo freeiisiiscinaenaiens 75,778 |ooeeiiiiiiiiieiiiiiens 75,778 [oeeeiiiiiiiiiiiiiiiiiiiieeens 5. Gl
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 75,778 75,778
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 692,371,197 696,773,767 3,988,337
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999997. Total - Issuer Credit Obligations - Part 3 692,371,197 696,773,767 3,988,337
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 692,371,197 696,773,767 3,988,337

05556H-AA-7 .
12668A-YS-8 .
16165V-AN-0 .
170250-AC-1 .
58004J-AA-0 .
73015F-AG-1 .
749414-AB-4 .
761143-AD-8 . .
891820-AA-3 .........

..|Countrywide Alternative Ln Tr RMBS Ser 2005-57CB Cl 4A3
..| Chaseflex Tr RMBS Ser 2007-1 Cl 2A9
..|Countrywide Home Loans RMBS Ser 2007-J3 CI A3
..|MFRA Trust RMBS Ser 2024-Naii2 CI A1
..|PMT Loan Trust ABS Ser 2025-INV7 CI A7
..|Woodward Cap Management RMBS Ser 2024-CES7 Cl A1B
.|Residential Asset Sec Tr RMBS Ser 2007-A9 CI A4

.|BFLD Trust CMBS Ser 2025-FPM CI A 5.011% 10/10/30 ....

6.000% 02/25/37 ....eevennnnns
6.000% 07/25/37
5.272% 08/25/69 ...
6.000% 06/25/56 ...
5.250% 10/25/44 .
6.250% 09/25/37 ...

08/20/2025 .
07/01/2025
09/01/2025 .....
07/01/2025
07/28/2025 .
07/11/2025

Goldman Sachs & Company .
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Santander US Capital Markets
Goldman Sachs & Company ..
07/15/2025 .....|Morgan Stanley & Co LLC
......07/01/2025 .....| Interest Capitalization
...... 07/16/2025 .....[Morgan Stanley & Co LLC ...

Towd Point Mortgage Trust RMBS Ser 24-CES4 Cl A1 5.122% 09/25/64 .. . .. 1,614, K ,621, .
80183C-AA-3 ......... Towd Point Mortgage Trust Ser 2024-CES1 Cl A1A  5.848% 01/25/64 . P R 07/22/2025 ..... Various .. 11,194,267 |. .. 11,161,543 |...
891949-BU-2 . ..| Toud Point Mortgage Tr ABS Ser 2025-CES3 Cl A1A  5.278% 08/25/65 JP Morgan Securities LLC . 9,228,797 |. 9,229,000 |...

1059999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 44,747,206 44,676,947

05494F-BT-4
08164C-AC-2 .
08164R-AC-9 .
12517T-AA-5

..|Benchmark Mortgage Trust CMBS Ser 2025-V15 Cl A3
.| Benchmark Mortgage Trust CMBS Ser 2025-V16 Cl A3

USA CMBS: Conduit CMBS Ser 2025-BNK49 CI A5  5.623% 03/15/58
5.805% 05/15/30
5.439%% 08/15/57

5.091% 07/10/40 ..

CENT Trust CMBS Ser 2025-CITY CI A

...... 07/15/2025 .....|Wells Fargo Securities LLC .
A Citigroup ....
Citigroup ....
Bank of America BISD Dealer ....

..... 5.5

00,000 |.

..... 5,500,000 |...
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669985-AA-1 ......... Nrth Park Mortg Trust NRTH 2025-PARK A 5.543% 10/15/40 .....ccevvviiiiiiiiiiiiiiiiiiiiiiiiiiiiicciccicieees [oeaad 09/25/2025 ..... Wells Fargo ScuUrities LLC ... fusssssssssssssssssssssssnsssnnnnnns |ooreeeeeeieiieeeeanens 11,471,250 oo 11,500,000 1.A FE
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 31,511,320 31,117,000
00177G-BE-0 ......... American Money Management AMMC 2022-25A CR2  6.258% 10/15/38 R 09/10/2025 Mizuho SecUrities USA INC ......eeuieeiieiiiiiiiiiiiiiiiiieiee ettt s e e e e e s s s eeessesessessssesses [sassssssssssssssssssssssssssnsnnnns |oereeeenennnnnennnnnnns 1,500,000 [.eevvveeereiiiiiinnnns 1,500,000 |... E
03166K-AA-7 . ..| American Money Management Corp CLO Ser 2025-32A CI A1 5.682% 10/17/38 07/29/2025 . Morgan Stanley & Co LLC ... .. 6,000,000 |. 6,000,000 |.
03166K-AC-3 . ..| American Money Management Corp CLO Ser 2025-32A Cl A2  5.841% 10/17/38 07/29/2025 . Morgan Stanley & Co LLC 3,000,000 3,000,000
03166K-AE-9 . ..| American Money Management Corp CLO Ser 2025-32A Cl| B 6.022% 10/17/38 07/29/2025 . Morgan Stanley & Co LLC ... 3,000,000 3,000,000
039937-AS-6 . ..| ARES CLO Ltd CLO Ser 2022-63A CI A1R  5.628% 10/15/38 07/21/2025 . SG Americas Securities LLC .. 300,000 300,000
039937-AW-7 . ..| ARES CLO Ltd CLO Ser 2022-63A Cl BR  6.018% 10/15/38 . 07/21/2025 . SG Americas Securities LLC .. 150,000 150,000
039937-AY-3 . ..| ARES CLO Ltd CLO Ser 2022-63A CI CR  6.268% 10/15/38 . 07/21/2025 . SG Americas Securities LLC 3,300,000 |. 3,300,000 |.
11765E-AA-9 . .|BRYPK 2025-27A A1 BRYPK 2025-27A A1 5.658% 07/20/38 . 07/16/2025 Citigroup .... .14,000,000 |. .14,000,000 |.

'. BRYPK 2025-27A A1 BRYPK 2025-27A A2 5.878% 07/20/38 .

11765E-AC-5 . . 07/16/2025 Citigroup . ..8,000,000 | ..8,000,000 |
11765E-AE-1 . ..|BRYPK 2025-27A A1 BRYPK 2025-27A B 6.028% 07/20/38 ... 07/16/2025 Citigroup .... . 15,000,000 |. . 15,000,000 |.
143156-AY-1 . ..|Carlyle Global Market Strat CLO Ser 2020-2A Cl A2R2  5.868% 01/25/35 . 08/22/2025 . Nomura Securities Intl LLC 250,000 ..250,000 |.
143156-BA-2 . .|Carlyle Global Market Strat CLO Ser 2020-2A Cl BR2  6.018% 01/25/35 08/22/2025 . Nomura Securities Intl LLC ..350,000 ..350,000 |.

150327-BS-4 .
150327-BU-9 .
20005L-AA-5 .
20005L-AE-7 .

08/13/2025 .
08/13/2025 .
08/29/2025 .
......08/29/2025 .
...... 08/29/2025

.12 600,000 |. .12,600,000 |
.. 3,250,000 |. 3,250,000 |.
..6,810,000 | 6,810,000 |.
4,420,000 |. 4,420,000 |.

..|Cedar Funding Ltd CEDF 2013-1A AR3  5.638% 07/20/38 ...
..|Cedar Funding Ltd CEDF 2013-1A BR3 ~ 6.078% 07/20/38
..|Elmwood CLO Ser 2025-8A Cl A1 5.572% 10/17/38 .
.|Elmwood CLO Ser 2025-8A CI B 5.872% 10/17/38 ..

Jefferies & Company Inc ...
Jefferies & Company Inc ...
SG Americas Securities LLC
SG Americas Securities LLC ..

MMmmmmmmmmmmm
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29005L-AG-2 Elmwood CLO Ser 2025-8A CI C  6.122% 10/17/38 .. SG AMEricas SECUMTties LLC ....uuieeieeeei e e e ieee e e e ee e e e e e e e e e e e e e e e en s e e e e nnn s e e e eennnns |eeeennnnaeneeennnnaaeeeennnnnaeeees Joernniaeeeern s 4,420,000 |.eevenniiieinniins 4,420,000 |...
36626C-AA-9 Garnet CLO Ltd CLO Ser 2025-2A CI A 5.605% 10/20/38 ......ccevvvuniiiiiiiiiiiiiiiiiineeccei s [eennnd 07/23/2025 JP Morgan Securities LLC .. ....30,000,000 [. ....30,000,000 ... E
36626C-AC-5 . ..|Garnet CLO Ltd GARNET 2025-2A B 6.005% 10/20/38 . JP Morgan Securities LLC .16,115,000 |. .16,115,000 |. E ..
46149M-AQ-9 . .| Invesco CLO Ltd INVCO 2021-2A CR  5.752% 07/15/34 ... A Natixis .oooovevviiiinnnnnnnnns 1,750,000 |. 1,750,000 |. E ..
559531-AL-4 Magnetite CLO Ltd CLO Ser 2022-32A Cl AR  5.468% 10/15/37 .... U R 08/27/2025 Santander US Capital Markets ..........cooeoeeeeiiioiimiiii e e e e err e e e eenne e e e eennnneeeees eeeennniaaeeeernnnaeeeeennnnnenees Joernnniaeeeernna s 9,200,000 [eeeeeeeemnnnneeeeens 9,200,000 |... E
5595311-AN-0 . .. [Magnetite CLO Ltd CLO Ser 2022-32A Cl BR  5.818% 10/15/37 ...eevviviiiiiiiiiiiiiiiiiiiiciineeeceiiis oeend 08/27/2025 Santander US Capital Markets ...........cccovuiiiiiiiiiiiiiiiiiiii s [oerrrii e | 2,550,000 |..evveeniiiiiiniinnnns 2,550,000 |... E
5595311-AQ-3 ......... [Magnetite CLO Ltd CLO Ser 2022-32A Cl CR  6.068% 10/15/37 . Santander US Capital Markets .. 1,900,000 |. .. 1,900,000 |. E
55955E-Al-8 . . [Magnetite CLO Ltd CLO Ser 2020-27A Cl ARR  5.555% 10/20/38 . Santander US Capital Markets . 11,500,000 |. . 11,500,000 |.

55955E-AY-4 Magnetite CLO Ltd CLO Ser 2020-27A Cl BRR  5.875% 10/20/38 .. U 09/17/2025 Santander US Capital Markets ..........cooeoeeeeiiiiiimiiii et e e e e e e e e e e e eennnneeeees eeeennnnaeeeeernnnaeeeeennnnaenees Joernnniaeneennnaaeees 4,200,000 [eeereeemnnneeeeens 4,200,000 |...
64134J-AN-3 Neuberger Berman CLO Ltd NEUB 2021-40A BR  5.671% 10/16/37 ....ovvviviirnnniiiiiiniiniiiiininneccennnnn feennd 08/04/2025 Santander US Capital Markets ...........occovuiiiiiiiiiiiiiiiiiiii s [oerrrri s e 2,000,000 fouuuiiiriinnnnninnnnns 2,000,000 |... E
64134J-A0-6 . .. |Neuberger Berman CLO Ltd NEUB 2021-40A CR  5.921% 10/16/37 08/04/2025 . Santander US Capital Markets .. 1,000,000 |. .. 1,000,000 |. E ..
74970T-AG-2 . ..|RIN Ltd CLO Ser 2023-2A CI AR 5.660% 10/14/36 ..... 08/13/2025 . SG Americas Securities LLC .. . 18,750,000 |. . 18,750,000 |. E ..
74970T-AH-0 . .|RIN Ltd CLO Ser 2023-2A Cl A2R  5.870% 10/14/36 08/13/2025 . SG Americas Securities LLC . 4,000,000 |. 4,000,000 |. E ..
74970T-AJ-6 . .|RIN Ltd CLO Ser 2023-2A Cl BR  6.120% 10/14/36 . SG Americas Securities LLC . F T 1,500,000 f..oovivvenniiiiinnnnns 1,500,000 |... E .. .
1099999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unafflllated) 190,815,000 190,815,000 XXX
55317Q-AA-2 ......... MMP 2025-A A MMP 2025-A A 5.360% 12/15/31 oeevvviniiiiiiiiiiiicii e [enand 07/15/2025 ..... Deutsche Bank Capital .......cooovvueiiiiiiiiiiiiiiii e e e | 1,499,904 |..oovvveiiiiiiiis 1,500,000 1DFE oot
6291911-AB-5 NVEF Funding LLC ABS Ser 2025-B Cl A2  4.640% 01/18/33 ....cceerreeieeiiiiiie e eeeen e eeeennn eennnd 08/06/2025 Bank of America BISD Dealer . . . 1.A FE
66981P-AN-8 . ..|20 Gates - Continental Warehou Class A2 Notes  7.893% 07/15/31 08/29/2025 . Direct .oovvvveeiiiiiiiiins 1.GPL ..
74939R-AA-9 . ..|RCKT Trust CLO Ser 2025-1A Cl A 4.900% 07/25/34 . ......07/22/2025 . Bank of America BISD Dealer . ,000, N 1.AFE ..
T493R-AB-7 ......... RCKT Trust CLO Ser 2025-1A Cl B 4.990% 07/25/34 .....ccevvveniiiiiiiiiiiiiciiiin e eeeccvnieeeens [eennnd 07/31/2025 ..... Various . N 2,775,000 |... 1.C FE
755250-AA-8 ......... Reach Financial, LLC ABS Ser 2025-2A Cl A 4.930% 08/18/32 ....eeeieeieieieieeeeeiee e eeeennn feennd 07/22/2025 ..... TrUIST FINANCTAL eeernieieeieet e et e e e e e e e e e e e e nnne e e e e ernnn e e e eennnnaeeeeennnnaaes [reeennnnaaeeeemnnnaneeeennnnnaenees Joernnnianreennnaaaaes 5,341,808 |. 5,341,000 |... 1.C FE
755250-AB-6 . .|Reach Financial, LLC ABS Ser 2025-2A Cl B 5.120% 08/18/32 .. ......07/22/2025 . Truist Financial 3,505,026 |. 3,500,000 |. 1.G FE ..
80620B-AB-3 Space Coast Credit Union ABS Ser 2025-1A Cl A2 4.670% 11/15/28 ....eeiiiiiinniiiiiiiniiieneeceniineees |eenned 07/29/2025 ..... JP Morgan Securities LLC I I 2,499,798 |. 2,500,000 |... .. |1.AFE .. .
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 19,601,117 19,596,843 305 XXX
040094-AA-2 .........|Ares PCS Il Rated Note Class A Senior Note 3.962% 11/10/33 .... T 09/29/2025 ..... Direct . . .. |2BPL ..
040094-AB-0 . .|Ares PCS |1 Rated Note Class B Senior Note  8.649% 04/09/33 . ......09/29/2025 . Direct . 3BFPL ..
23942M-AB-0 Dawson Rated Fund ABS 6-R3 LP Class A (PIMCO)  6.870% 05/15/35 ....cevvvuneeeeeiniieeeeeeneeeeeenni Jeennnd 09/24/2025 ..... Direct 1.G PL
239421-AC-8 Dawson Rated Fund ABS 6-R3 LP Class B (PIMCO)  9.870% 05/15/35 ......ccevvvvnviiiiininnniiiiiiniininninnn foennnd 09/24/2025 Direct 2.CPL
674008-AA-1 . ..|Oaktree Lending Partners Feede Class A Nt 7.071% 01/31/44 .. Direct 1.GPL ..
674008-AB-9 . .|Oaktree Lending Partners Feede Class B Nt ~ 8.821% 01/31/44 .. A Direct .. 2.BPL ..
67400@-AB-9 Oaktree Lending Partners Feede Class B Nt 8.821% 01/31/44 ......coommmiiiiiiiiiiii e eeend 08/05/2025 ..... Interest Capitalization ... 2.BPL
674008-AC-7 Oaktree Lending Partners Feede Class C Nt 10.571% 01/31/44 ....ivvvniiiniiiiiiiiiiiiiicicceiieeeieeen o 08/14/2025 ..... Direct 3.BPL
674008-AC-7 . ..|Oaktree Lending Partners Feede Class C Nt 10.571% 01/31/44 Interest Capitalization 3.BPL ..
988462-AA-5 . .| Yukon IV Sr Nt 6.000% 12/31/31 .. N 2.APL ..
98850#-AA-9 Yukon V Sr Nt  8.000% 12/22/32 .... . ,389, N 2,389,298 |... 1.G PL
G42176-AA-0 ......... HPS Specialty Loan Fund VI Fee Nt 8.291% 12/29/32 .......ccvviviiiiiiininnnniiinninnnnniiinninnnneennnnnnnes |000nn09725/2025 oo [ DIT@CT Liiiiiiiiiiiiiiii ittt ii s e st et s s et iee e e s erees s s s e ressnsssssesnsnssssersnnnssesennnnnnsss [soeensnnnssssernsnnnssssnnnnnsnneee |oeresnnnsessresnnnnenes 2,100,000 fooiiiiiiinnniiinnns 2,100,000 2BPL ..........

1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating - Equity Backed Securities (Unaffiliated) 13,422,500 13,422,500 XXX
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WHLNKT-9W-5 ......... PINMCO Project Phantom-Swift ESN8I0500  5.960% 06/30/30 evveureeeremmmnnaneemennunaerennnnnnaaerennnnnaaaee Joennnd 08/19/2025 ..... 0L T S AP PP PPPP FPPPPTT PPN 1,882,353 |o.eeiiiiiiiiieeeeees 1,882,353 |.eeeeiiiiiiiiee e 2BZ et
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 1,882,353 1,882,353 XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 301,979,496 301,510,643 174,710 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 301,979,496 301,510,643 174,710 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 301,979,496 301,510,643 174,710 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 994,350,693 998,284,410 4,163,047 XXX
000000-00-0 ......... [Denali Parent Holdings |1 LP Ser A PIrd STK ...coceeeeeereoreeeeseeseesseseessossessaseesesseesesseaseanenes ... 09/29/2025 ... | T R 1,045.840 |...oiiiiininiineenes 1,024,926 |....eiieiiiiee e eeiiis oo e e e e e e 5BGl .ooennnnn
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 1,024,926 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 1,024,926 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,024,926 XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks 1,024,926 XXX XXX
995,375,619 XXX 4,163,047 XXX

6009999999 - Totals
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..912828-Y7-9 [U S Treasury Nt  2.875% 07/31/25 ............. . 07/31/2025 . IMaturity ...ooooeeeeiiiiiiiiiiiniees fonreeeeeneeeee foees 30,000,000 |....... 30,000,000 |....... 29,854,808 |....... 29,986,777 |ovvvveaeeeeennnns ovnnnnnns 13,228 |ovvveiiiiiiiinns Jvninnnns 13,228 |ovvveiiiiiieinnn Jovennnn 30,000,000 J.ueueeeemmnnns foonarnreiriiines fereeeeeeiiiiees feeieiieins 862,500 |. 07/31/2025 . |1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 30,000,000 30,000,000 29,854,808 29,986,777 13,223 13,223 30,000,000 862,500 XXX XXX
Cherokee Cnty GA Sch Sys GO Bld Amer Bd
.. 164231-KQ-4 [5.870% 08/01/28 .....ceveveeieeeeennieeeeeeenennns . 08/01/2025 . |Call 100.0000 ...cevvveeeeeee foeeemnneeeeeenies s 795,000 |........... 795,000 |oeeerennnns 795,000 |evvuunnnns 795,000 |eevvenereeemnnn Joemnieeeeemnns Jerenieeeeenneee feieeeeeeeiies e e 795,000 [oeeevvuiieeeenn Joevmnnieeeeenne Jernniieeeeeenns e 46,667 |. 08/01/2028 .|1.B FE ....
Massachusetts St GO Ref Ser B 5.250%
..57582P-AF-7 [09/01/25 .eeeeeeeeeeee e . 09/01/2025 . [Maturity ..ooeeeeeenieeiiieniiieees Jornee e feees 5,000,000 |........ 5,000,000 |........ 5,735,800 |........ 5,036,495 |...ccoeeevnnnies fonns (36,060) [cvvuneeeeemnnnas feunnnns (36,060) [vvmeeeeeemnnnn fernnnnns 5,000,435 [....coovvniines foeeiiienns (435) [.oeeeennnn (435) |.eeeeennnnn 132,883 |. 09/01/2025 . |1.B FE .
New York NY Txbl Subser E-2  4.590% 04/01/29
..649660-X3-9 . 09/19/2025 . | Call 102.1600 ....ooeeeeeeen foeeeeeeieeeeee e 16,345,600 |...... 16,000,000 |...... 16,000,000 |...... 16,000,000 [..oeeeeveneeeee fooeeemmniiieees oo oo s e 16,000,000 |-eevvuenieeeennn Joermmniereeenes Jeernieeeeennns Jeeeeenns 1,055,520 |. 04/01/2029 . |1.C FE .
an Diego ni 2
.. 797355-WJ-9 [5.500% 07/01/25 . 07/01/2025 . Maturity ...ooooevieiiiiiiiiiiiinees Jornneeeeenninneee feaeas 5,000,000 |........ 5,000,000 |........ 5,769,600 |........ 5,030,846 |....coeiiiiieer foreeenn (30,846) |.enuereeennnnas fennnnns (30,846) |vvuueeeennnnns fornnnnns 5,000,000 f..oiieemmniinns feenereeeiiiiinns feeni e 275,000 |. 07/01/2025 . |1.C FE .
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 27,140,600 26,795,000 28,300,400 26,862,341 (66,906) (66,906) 26,795,435 (435) (435) 1,510,070 XXX XXX
Delaware Valley PA FinAuth Rev Regl Loc Gov
..246579-ER-3 [Ser A 5.500% 08/01/28 ... ... |- 08/01/2025 . [Cal | 104.2930 ... ..2,325,734 |........ 2,230,000 |........ 2,639,517 |...eenni 2,326,272 |eveeeneeeeeennn Jeeennnn (14,718) | L (4T8) [ e 2,311,554 |.. (81,554) ...218,384 . 08/01/2028 . |1.E FE .
Detroit MI Sewer Disp Rev 2ni
..251237-3N-1 [Creditor ~ 5.500% 07/01/29 ...ooevneeeeevnnnnnnns . 07/01/2025 . | Call 100.0000 ...cevvvneeeee foeeeennie e e 2,255,000 |........ 2,255,000 |........ 2,472 111 |........ 2,320,963 .ccoeeeeeeniiene foreeees (6,657) [cceeeeeeeeniene foreeees (6,657) [coeeeeeeennaene foreeees 2,314,305 (59,305) |-eeevvnnnnn 124,025 |. 07/01/2029 . |1.D FE .
Indiana St Fin Auth Rev Ref Stadium Proj Ser
..45506D-TH-8 A  5.250% 02/01/29 ... .. |- 08/01/2025 . [Cal | 100.0000 ...cevvvneeeee foereennee e e 5,000,000 |........ 5,000,000 |........ 5,866,350 |........5,057,616 |...ooeceeveernnn oennnnn (57,616) |. o (57,616) [ [ 5,000,000 |.. ...262,500 |. 02/01/2029 . |1.B FE ....
Indiana St Fin Auth Rev Re
..45506D-TJ-4 [A  5.250% 02/01/30 wevveneeeeemneieeeeeeniinns . 08/01/2025 . |Call 100.0000 ...cevvvneeeee foereenieeeeeenns e 5,090,000 |........ 5,090,000 |........ 5,938,249 |........ 5,146,586 |....ccevvieeeeen foeeeenn (56,586) [-+vmeeeeemnnnas founnnns (56,586) [vvnneeeemmnnns fornnnnns 5,090,000 |evveuireeinnnn Jeerrniereeennns e s 267,225 |. 02/01/2030 . |1.B FE ....
Indianapolis IN Pub Impt Rev AMT Arpt Auth
..45528U-RT-0 [Ser | 5.000% 01/01/28 ....covvveirveinrinnns . 07/01/2025 . | Call 100.0000 ...cevvvneeeee foeeernneeeeeeeis e 8,220,000 |........ 8,220,000 |........ 9,268,461 |........ 8,220,000 |vveunereermnnnn ormmeeeeeennies Jereeeeeeeennes e e s 8,220,000 |.eevruuiieeeennn eermnnieeeeeene eeenieeeeenn e 411,000 |. 01/01/2028 . |1.E FE ....
LA Local Govt Envrnmnt| Facs TXBL-LA Ult Ser
..54627R-AL-4 [A  3.615% 02/01/29 ...eeveeeieiiieeeeeeeins . 08/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 654,624 |........... 654,624 |........... 629,742 |........... 639,375 [.oeeeeiiiieieeee foeeeennnn 15,250 |oveveneeeeennn Jvnenns 15,250 |oeeveeiiieeeenn oeennins 654,624 |....coovvniiiies [ e s 23,665 |. 02/01/2029 . |1.A FE ....
LA LOCAL GOVT ENVRNMN TXBL-LA Util Rstr Crp
..54628C-G3-0 |Prj/Eno  5.197% 09/01/39 ..oevvuierevernnnnes . 09/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 250,859 |....eeennnn 250,859 |........... 239,621 |........... 240,495 |oeeeeiieeiinns s 10,364 [oooeeeeieieeee o 10,364 [oeeeeeeeiiiies e 250,859 [.oeeeeeiiiiiee [ e s 13,037 |. 09/01/2039 . |1.B FE ....
Massachusetts Spl Obl Rev Txbl Social Bonds
..576004-HG-3 [Ser B 4.110% 07/15/31 ..oeevrrrieiieeeiins . 07/15/2025 . | Redemption 100.0000 ....cev feoeeeeeenniiieeeeen o 5,242,313 |........ 5,242,313 |........ 5,225,301 |........ 5,229,080 |-.eevvenniiiaeen foeeeennnn 13,283 |oveeeeeieeeiens s 18,283 |oveeeiieiieeen Jeeennnnn 5,282,313 |oveeeeeieeiiis oeeeieeeeennies Joeeeeeeenns s 215,459 |. 07/15/2031 . [1.A FE ....
Massachusetts St Wtr Poll Rev Ref Pool PG
..57604P-B5-2 [5.000% 08/01/25 .....ccceemmneieeeeennieeeeeeennas . 08/01/2025 . [Maturity ..ooeeeevmmeieiieiiniiieees Joereeeeeeeneeeee feees 5,000,000 |........ 5,000,000 |........ 5,099,865 |........ 5,015,415 |.ooveiriiiieeee foeeees (15,415) |oeeeeeieeeeeenn eeennnn (15,415) |oeeeeeeeieeens oeeennnn 5,000,000 [oeeeeeeemnnnns feeeeeeeeeeieee e e 250,000 |. 08/01/2025 . |1.A FE ....
New Jersey Econ Dev Auth Rev Unref Mtr Veh
..64577B-J2-1 [Surchg Ser A 5.250% 07/01/25 .........eunneeee . 07/01/2025 . [Maturity ..ooeeeeemeeiieieiiniieeees Joneeeeeeeneeee feees 4,465,000 |........ 4,465,000 |........ 4,778,083 |........ 4,488,518 |..ccovvneieeeen [ (23,518) |.eevenneeeeeenn eeennnn (28,518) |+eevveneieeene Jeeeennnn 4,465,000 |eeveeiieeennns eernnieeeeeenes e e 234,413 |. 07/01/2025 . |2.C FE
New York St Dorm Auth Rev Nonst Sup Debt St
..649903-FD-8 |[Johns Univ C  5.250% 07/01/25 ................. . 07/01/2025 . [Maturity ..oooeeeemeiieieiiniiieees Jorreeeeeeeeieeeee feees 3,085,000 |........ 3,085,000 |........ 3,487,994 |........ 3,100,547 |.oeeevrniiiieeee foeeeen (15,547) |oeeeenaeeeeeenn eeennnn (15,547) |+ eeeeeeeeeeenn eeeennnn 3,085,000 |evveuireeennnn eerenieeeeeenns Jeeneeeeeeenis s 161,963 |. 07/01/2025 . [1.G FE ....
New York St Twy Auth Gen Rev Txbl Ref Ser M
..650009-83-8 [2.500% 01/01/27 .eeeeeeeeneeeeeeeee e . 09/10/2025 . |Hilltop Securities ......cccovvees Jommorreeemmmninnnee foeees 3,679,013 |........ 3,750,000 |........ 3,750,000 |........ 3,750,000 |eeeuereeemnnnn Jormmeeeeemnnes Jereeeeeeeenees e e s 3,750,000 |eevveuiieeeenn feeeene (70,988) |....... (70,988) |-vvvunnnnnn 111,979 |. 01/01/2027 . [1.E FE ....
Oklahoma ST Dev Fin Auth Sr Nt  4.285%
..678908-32-5 [02/01/34 .ereeeeeeeeeee e . 08/18/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 291,484 |........... 291,484 |........... 291,484 |........... 201,484 [.ooeeieiiiiiie e e e e s 201,484 oo oo e s 12,490 |. 02/01/2034 . |1.A FE ....
Philadelphia PA Airport Rev Amt-Ref-Ser A
L. 717817-8J-0 [5.000% 06/15/29 .....eeieeeeneieeeeeeneieeeeeens . 08/26/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 5,265,000 |........ 5,265,000 |........ 5,918,808 |........ 5,300,389 |..ccevrniiiiaer foeeees (35,389) |+eevveneeeeeenn eeennnn (35,389) |+eevvennereeenn Jeeeennnn 5,265,000 |evveuieeeeennn Jeernnieeeeeenes Jeereeeeeees e 183,544 |. 06/15/2029 . |1.E FE ....
Philadelphia PA Airport Rev Amt-Ref-Ser A
L T17817-8K-7 [5.000% 06/15/30 ...eeeeeeeneeeeeeeeie e eeeeneas . 08/26/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 4,300,000 |........ 4,300,000 |........ 4,524,923 |........ 4,327,370 |oeeeeereieeaee foeeeen [Z57(0) ) AU (VZ7(0) ) T R 4,300,000 |eeveuieeeennnn eernnieeeeennes e e 149,903 |. 06/15/2030 . |1.E FE ....
Sarasota Cnty FL Pub Hosp Rev Brd Ref
..803300-CZ-3 |Sarasota Mem Hosp B 5.500% 07/01/28 ........ . 07/01/2025 . | Call 100.0000 ...cevvvneeeee foereennee e e 4,550,000 |........ 4,550,000 |........ 5,234,684 |........ 4,710,719 |oeeeeeiiies fenns (21,488) [cveeeeeeeennnes s (21,488) [cvvneeeeeenens ernnnns 4,689,231 [..ocoovnnieeees foes (139,231) |...... (139,231) |.eeeeeennn 250,250 |. 07/01/2028 . |1.E FE .
State Pub Sch Bldg Auth PA Rev Const Bds Ser
..85732P-CE-8 [C  5.088% 09/15/29 ....eevueieeeiinieeeeeeeennns . 09/15/2025 . | Call 100.0000 ...covevneeee foeeeeee e e 7,000 foeeeeeennnnns 7,000 [oeieieeenes 6,962 |oeeevennnnnnn 6,973 |eeeeiiieieien eeerieeeees L3 PO FRPPN L3 PO IO 6,976 |oeeeeeeeieeiis e 28 |t 28 e 356 |. 09/15/2029 . |1.D FE .
Texas A & M Univ Perm Fd Rev Ser A 5.000%
..882117-N3-4 [07/01/29 ..eeiiiiiiiiee e e e . 07/01/2025 . | Call 100.0000 ...ooevvnnineee fooreeniiiiieeiinn oo 10,000,000 |...... 10,000,000 |....... 10,099,100 |....... 10,004,446 |....ooeivevninns Jonnnnnns (4,446) |oevvneneeinnns Jvnnnnnns (4,446) |eevveeneennnnn |eennns 10,000,000 |.oevvvuuiaerenn Jorermnnnnnrerene oeeernnnnaeeenn Joereennnns 500,000 |. 07/01/2029 . |1.A FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 69,681,027 69,656,280 75,471,225 70,176,248 (239,899) (239,899) 69,936, 346 (351,054) (351,054) 3,390,193 XXX XXX
AMF Florence LLC Sr Sec Nt ~ 3.210% 12/31/35 |
001768-AAE | ottt . 09/30/2025 . | Redempt ion 100.0000 v foorieieieiiriiies i 246,674 |........... 246,674 |........... 246,674 |........... 246,674 oo oo oo oo oo oo 246,674 [oovooeiies e e i, 5,939 |. 12/31/2035 . [2.B PL ...
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..212168-AA-6 | Continental Wind Sr Nt  6.000% 02/28/33 .... |. 08/31/2025 . |Redemption 100.0000 ...oeew founmmmniiiiiiiiiiis oo 211,354 |........... 211,354 |........... 211,354 |........... 211,354 [oeeniiiis oo e e e e 211,354 [ovveiiiiiiiiiinn [ o 12,681 . 02/28/2033 . |2.B FE ....
Delaware Basin Residue, LLC Sr Nt 3.000%
.. 245820-AA-2 1 09/30/36 ....oooiiiiiiiiiiee . 09/30/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 438,762 |oveeeeenns 438,762 |........... 438,762 |........... 438,762 [oeveeeniiiiiinns oo e e e e LR . O A, 9,872 |. 09/30/2036 . (2.B PL ....
Delaware Basin Residue, LLC Sr Sec Nt
..245820-AB-0 |6.400% 05/31/34 ....oooviiiiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 368,783 |..eeeeenns 368,783 |........... 368,783 |........... 368,783 |.oooeiiiiiiiiis e e e fon e 368,783 [oooeiiiiiiiiiins e e e, 17,702 . 05/31/2034 . |2.B PL ....
HS Wildcat LLC Sr Sec Nt Ser A 3.830%
..40480%-AA-3 | 12/31/50 ooooiiiiiiiiiii . 07/25/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 19,188 |............ 19,188 |...oeveeens 19,188 |............ 19,188 [vvvveiiiiiiiins o e e e e 19,188 [oevvveiviiiiiins foreeiiiiiiiiiis oo 551 |. 12/31/2050 . [2.A PL ....
Mankato Energy Center LLC Sr Sec Nt ~ 2.900%
..55306#-AA-0 |06/31/39 ...oooiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foeeeeeeeeeiiiiininnn fornnn.... 510,089 |...........510,089 |...........510,089 |...........510,089 |.......ccccccrs Joommninniiiiiins foveniiiiiiinine fos o 510,089 | e e e , . 05/31/2039 . (2.B PL ....
Morongo Transmission LLC Sr Nt~ 3.320%
LB1778%-AA-5 | 07/12/51 v . 09/30/2025 . | Redemption 100.0000 . . 07/12/2051 .

1.
. 09/30/2039 . |3.

..89054X-AD-7 | Topaz Solar Farms LLC Nt ~ 4.875% 09/30/39 .. |. 09/30/2025 . | Various
Altera Infrastructure Voyageur Sr Sec Nt
..G0226%-AA-9 |Series A 6.820% 12/19/39 .......coviiiiininnns . 08/31/2025 . |Redemption 100.0000 ....... foeeeeeiiiiiiiiinnns [onnnenn.. 805,263 |...........305,263 |...........305,263 |...........305,263 |..coccoiiiiis feriiiiiii i e e [o0n808,263 [ e e o , . 12/19/2039 . |2.B PL ....
GIP Titanium Finco Pty Ltd. Sr Nt  2.800%
..039748-AA-4 | 03/31/36 ..ovvvrieieiiiiiieeee e
..03569*-AA-0 |Nordiqus Sr Sec Nt  4.450% 10/03/34 ........

. 03/31/2036 .
. 10/03/2034 .

. 09/30/2025 . |Redemption 100.0000
. 07/03/2025 . |Redemption 100.0000

1’603

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

Entities (Unaffiliated) 2,969,349 2,969,349 2,966,968 2,938,291 22,462 (1,480) 20,982 5,903 2,969,349 4,172 4,172 99,652 XXX XXX

..00802#-AA-4 | Aerostar Airport Sr Nt  5.750% 03/22/35 .... |. 09/22/2025 . |Redemption 100.0000 ..o fouvieeniiiiiiiiinns o 84,797 ..o 84,797 |.oeeennnn. 84,384 |............ 84,395 [oooiiiiiiiiiins i L7 O F L7 O F 84797 |ooeoiviieninns o e e 4,876 |. 03/22/2035 . |2.A FE ....
American Electric Power Jr Sub Nt 5.699%

..02557T-AD-1 | 08/15/25 ..t . 08/15/2025 . [Maturity ......ooooviiiiiiiiiiiiiins oo e 7,500,000 |........ 7,500,000 |........ 7,466,400 |........ 7,490,310 |ooooociiiiieens fonieennns 9,690 [oooiiiiiiiinns foviienns 9,690 |oooiiiiiiiiines [ 7,500,000 [oevvveeeeeiiiine Jooreiiiiiieenns foeeiiis i 427,425 |. 08/15/2025 . |2.C FE .

..02665l-DN-8 | American Honda Fin Sr Nt~ 1.000% 09/10/25 .. |. 09/10/2025 . |Maturity .......ccoooriiiiimrnnniis foereiniiiieeeiiis feeees 2,016,000 |........ 2,016,000 |........ 1,844,622 |........ 1,951,597 [ooeiiiiiiiiins o 64,403 |..eveiiiiiiin e 64,403 |...oveieiiiiiin e 2,016,000 [.evveeeeiiiinn Joereiiiiieeees e s 20,160 |. 09/10/2025 . |1.G FE .
Antero Midstream Part/FI Sr Nt~ 5.750%

..03690A-AD-8 | 03/01/27 e . 09/23/2025 . [Various .........ccocceemreereicins Joeviieeeeeeeiiees oo 2,000,000 |........ 2,000,000 |........ 1,996,250 |........ 1,969,086 |.......... 5,604 |.......... 6,966 [.eoeveriiiiinn foeeene 12,570 [oeeeiiiiiiees s 1,981,655 [..oeeeeeiiiis | 18,345 |......... 18,345 |........... 122,028 |. 03/01/2027 . (3.C FE ...
Aramark Services Inc Sr Nt  5.000% 02/01/28

.038522-A0-1 | oeveiiiiiiiiiiiii . 08/19/2025 . | Various ...........eeeeveeeennnnnnnns forveeemnimnnnniinens foeee 1,584,726 |........ 1,600,000 |........ 1,613,625 |........ 1,563,637 |......... 48,944 |........ (1,490) |eeeeiviiiiiines v 47,454 | e 1,601,091 | [ (16,364) |....... (16,364) |.....ooeeeee 83,703 |. 02/01/2028 . [4.A FE ....
Bayer US Finance |l LLC Sr Nt  5.500%

LO7274N-AY-9 | 08/15/25 ... . 08/15/2025 . [Maturity .......ooooocieeeiiiiiiins oo oo 1,000,000 |........ 1,000,000 |........ 1,122,268 |........ 1,011,974 | | (11,974) |eeiiiieees o (11,974) |.eoieeeeies et 1,000,000 |-eeeevieeneiiie fooreeiiiiiiiees e e 55,000 |. 08/15/2025 . [2.B FE ....
Branch Banking & Trust Sr Nt 3.625%

..07330M-AB-3 | 09/16/25 .......eeeeeeeiiiiiiee e . 09/16/2025 . [Maturity .......ooooocimeiiiiiiiins oo eeiees oo 4,500,000 |........ 4,500,000 |........ 4,496,985 |........ 4,499,751 |.iiieiiiiiis e 249 oo s 249 oo e 4,500,000 . 09/16/2025 . |1.G FE ....
Blue Heron Intermediate Holdco Sr Nt~ 5.560%

..09555%-AA-8 | 09/30/37 ... . 09/30/2025 . |Redemption 100.0000 ....... .. 257,743 257,743 ..257,743 |.... .257,743 |.. . 09/30/2037 . [2.B PL ..

..103304-BU-4 |Boyd Gaming Corp Sr Nt ~ 4.750% 12/01/27 .... |. 09/10/2025 . |Wells Fargo Securities LLC K .. 119,400 . 120,000 .116,135 . 12/01/2027 . 3.C FE ..

..103730-AB-6 |BP Cap Mkts America Sr Nt ~ 3.796% 09/21/25 [. 09/21/2025 . |Various ............ceeeeveevernnnns 3,000,000 3,000,000 ,000 |.... ,000,000 |.. . 09/21/2025 . [1.E FE ..
Bristol-Myers Squibb Co Sr Nt  3.875%

L 110122-DC-9 | 08/15/25 ... . 08/15/2025 . [Maturity ......ooooooomeriiiiiiins fooieeeeeceiiees oo 540,000 |....eeeens 540,000 |........... 537,120 |........... 539,618 [ooeeeiiiiiiies oo 382 [ e 382 [oeeeeeiiiiins e 540,000 [.eveereeiiiin Joereiiiiieeees o s 20,925 |. 08/15/2025 . |1.F FE ....
Buford Capital GLBL Fin Sr Nt  6.250%

LA2116L-AA-7 | 04/15/28 . . 07/09/2025 . Bank of America BISD Dealer ... |..cccooeereriiinns |eeenenn 397,000 ... 400,000 |........... 398,729 |........... 248,545 |............ 853 | 188 |ooeieciiiieees foeieeees 1,01 | [ 398,910 [oeveeveiiiiins Joeeeenn (1,910) e (1,910) fooeeennnnnee 18,403 |. 04/15/2028 . |3.B FE ....
Buford Capital GLBL Fin Sr Nt  6.875%

L A2116L-AC-3 | 04/15/30 o . 07/21/2025 . [Bank of America BISD Dealer ... |.ccccceeeiricnnns |-.nnn. 1,499,374 L. 1,506,000 |........ 1,494,993 |.......... 846,086 |.....ccceveerrs feeeeeeeiiii 838 | o838 | [ 1,496,651 |.. 2,73 . 04/15/2030 . [3.B FE ..

..126650-CL-2 | CVS Health Corp Sr Nt  3.875% 07/20/25 ...... . 07/20/2025 . [Maturity ......cooovvvnenneninnns receeeeeeeiinnees |00 8,000,000 |........ 8,000,000 |........ 7,919,520 |........7,994,687 |.....ccovnenees foon 5,313 | [ 5313 | e 8,000,000 .. . 07/20/2025 . [2.B FE ..

..143658-BN-1 | Carnival Corp Sr Nt 5.750% 03/01/27 ........ . 08/29/2025 . [Call 101.6388 ... feeeeeiiiiiii [enn...609,833 [l 600,000 |........... 592,700 [eeeeeeeiiiiiieenns foeeeeiii e 1,074 [ el 1074 [ s 593,774 |oeeeiiiiiiiees e 6,226 oo 6,226 . 03/01/2027 . [3.A FE ..
Churchhi |l Downs Inc Sr Nt 4.750% 01/15/28

CATHBA-AE-8 | oo . 09/30/2025 . Bank of America BISD Dealer ... |.cccceeeerivinns |oevenns 883,680 |.......... 896,000 |........... 923,579 |..ceueeee 863,490 |......... 39,260 |........ (4,856) |..ooevveeeaeees [ 34,404 | e 897,894 |...ooeeeiiiiin e (14,214) |, (14,214) |............ 51,545 [. 01/15/2028 . |4.A Z .....
Citizens Financial Group Sub Nt  4.350%

L A74610-Ad-4 | 08/01/25 .o . 07/03/2025 . [Various .........ccccceemreerenciens Joovvneneeeeeiiiens oo 7,800,000 |........ 7,800,000 |........ 7,846,198 |........ 7,803,362 |.ooocvinieenins [ (2,900) |-oovvveeeeeees [ (2,900) |-ooevvmeeeeees [ 7,800,462 |oooeeiiiiieiees foriieeenne (462) |..evvennnnn (462) |........... 312,910 . 08/01/2025 . |2.B FE ....
Crown Amer / Cap Corp VI Sr Nt  4.250%

. 22819K-AB-6 | 09/30/26 ........eveeeiiiiiiiiiee e . 09/30/2025 . [Various .........cocccvemeerriiiiins Joovieeeeeeiiiees oo 837,162 |.......... 840,000 |........... 841,850 |........... 820,557 |......... 19,755 |.......... (185) [+eveeeeeeeien Jeeeeene 19,570 [oeeeeeiiiiiiies oo 840,127 [oeveeeiiiiin oo (2,965) |......... (2,965) |...evvenes 35,516 |. 09/30/2026 . [3.B FE ....

Deutsche Bank NY Sr Non Pref  6.119%
..25160P-AJ-6 | 07/14/26 ... . 07/14/2025 . [Cal | 100.0000 ..ooeeeeieinns foreeeeiiiiiiieee [t 3,180,000 |........ 3,180,000 |........ 3,167,683 |........ 3,172,583 ..o [ 2,505 |ooiiiiiiieees foeeeens 2,505 |oooiiiiiiiiees [ 3,175,088 |.....oooeeeeees [oneiennns 4,912 |.......... 4,912 |........... 194,584 |. 07/14/2026 . [2.A FE ....
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Discovery Communications Sr Nt 3.950%
.. 25470D0-AR-0 | 03/20/28 ..coovviiiiiiiiiiiiieee . 07/26/2025 . |Direct ....coovviiiiiiiiiiiiiinn fervveiiiiinieiiiiins foiin, 508,247 |....eeeens 555,000 [......eee. 619,319 [........... 585,546 [...vvvvuinininn oo (4,948) | e (A988) [ [ 580,599 [o..evvviiiiiiinn fornnnne (72,352) |....... (72,352) |.ooeeennnnn 17,051 . 03/20/2028 . |3.A FE ....

Discovery Communications Sr Nt 3.950%
..25470D-AR-0 |03/20/28 ...
Discovery Communications

. 07/26/2025 . [Call 96.5800 ... . 03/20/2028 . |3.A FE ....

.(540,848) |......... (560,000) [......... (624,898) [......... (590,822) |.... .. (585,829) |..

.. 25470D-AR-0 | 03/20/28 .......evvvieeeiiiiiiiee e . 07/26/2025 . [Various ........ccoeevuueeieeniiinns fooviniieneeniiinins foeeenne 2,348,548 |........ 2,245,000 |........ 2,505,173 |........ 2,368,562 [o..evviiiininnnn foreenn (20,014) |eevvveeiiiiiinnn fornans (20,014) |oevvevreiiiiinnn ferninnns 2,348,548 |ooevvvviiiiniinn feniiiii f e 68,971 |. 03/20/2028 . |3.A FE ....
Discovery Communications Sr Nt  5.200%

.. 25470D-AT-6 | 09/20/47 ... . 07/25/2025 . [Direct ...ccvvveiiiiiiiiiiiiiiiins i e 886,334 |........ 1,285,000 |........ 1,523,766 |........ 1,502,640 [..oevnvniinins foeeens (3,027) |vvvveviiiiiiies fevninns (3,027) |evvvieiiiiiiins fevninns 1,499,614 |...oooviiinnns [ouns (613,280) |...... (613,280) |............ 51,971 |. 09/20/2047 . |3.A FE ....
Discovery Communications Sr Nt 5.200%

.. 25470D-AT-6 | 00/20/47 .....eevvveeeeiiiiiiiiee e . 07/25/2025 . [Call 73.7800 ...evveveeeeis |oeeeiiiieeeeeiins e (949,549) |....... (1,287,000 |....... (1,526,137) |....... (1,504,979) [oovvvvvniiniiins foeeiienn 3,031 |ooveiiiiiiiiiies e 3,031 |oeveeiiiiiiiinns o L0 e O O 533,809 . 09/20/2047 .|3.A FE ....
Discovery Communications Sr Nt 5.200%

.. 25470D-AT-6 | 09/20/47 ... . 07/25/2025 . Tax Free Exchange ........cccccoee |oovvvveenneiiiinns Joovinnnns 17,506 |o.oeeeeenn. 15,000 [ooeeeennns 17,787 oo 17,54 | e, (1) T U (35) [ervvvrnnnnnnnnnn foereiiiinns 17,505 |ovvvvvvviviiinns [ fo 607 |. 09/20/2047 . 3.A FE ....
Discovery Communications Sr Nt  3.625%

L. 25470D0-BJ-7 | 05/15/30 .. . 07/25/2025 . [Various .......ccccoeevuveeieeniiinns foovininenneniiinins feeeenns 3,345,911 [....... 3,220,000 |........ 3,446,366 |........ 3,358,474 |oevvviiiiiiiiins e (12,563) |-oeeeeeeeeeeeees e (12,563) | eeeeeeeeeeeeees e 3,345,911 [oevvviiiiiiiiins o fo e 72,953 . 05/15/2030 . |3.A FE ....
Duke Energy Progress Inc 1st Mtg Bd  3.250%

L. 264420-AA-2 | 08/15/25 ..o . 08/15/2025 . [Maturity ......oooovviiiiiiiiiiiiis oo oo 5,000,000 |........ 5,000,000 |........ 4,984,750 |........ 4,998,902 |...oevviiiiiiinn fereeeene 1,08 i [ 1,08 [ oo 5,000,000 [oeevverreeiiine Jooveiiiinieenns foveiiiis i 162,500 |. 08/15/2025 . |1.F FE ....
Fidelity Natl Info Serv Inc Sr Nt  4.500%

L31620M-BV-7 | 07/15/25 o . 07/15/2025 . [Various ...........ccoveeveeiiiinnns foovvneeneeiiiiinns oo 10,000,000 |...... 10,000,000 |........ 9,996,400 |........ 9,999,325 [oooiiiiiiiiiins foeiiiieeens [ZE T AU [T FR A 10,000,000 |.evvveeeneiins fervniiiiiiiins i e 450,000 |. 07/15/2025 . [2.B FE ....
Florida Pipeline Holdings LLC Sr Nt~ 2.920%

..341078-AA-7 | 08/15/38 ..ot . 08/15/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 343,934 |........... 343,934 |...oeees 343,934 |........... 343,934 | e e e e 343,934 | e e o 10,043 |. 08/15/2038 . (2.B PL ....
Icahn Enterprises LP Sr Nt 6.250% 05/15/26

SA5T102-BT-3 | e . 09/05/2025 . [Call 100.0000 ..oovveineiins fereeiiiiiii e 800,000 |.......... 800,000 |........... 759,000 |........... LT 17 3 O R 11,045 | o 11,945 | o 787,100 |oevveevieieieees fevveens 12,900 |........ 12,900 f....oeeeeee. 40,278 |. 05/15/2026 . |4.A FE ....
Kansas City Power and Light Sr Nt  3.650%

..485134-BP-4 108/15/25 ... . 08/15/2025 . [Maturity ......ooooviuiiiiiiiiiiins i o 17,500,000 |....... 17,500,000 |....... 17,437,700 |....... 17,495,423 |..ovvvviiiiiins [oeeeeeeetdd 577 Lo o577 s | 17,500,000 [oevveeeeeiiiins Joeviiiiiieeens o | ...638,750 |. 08/15/2025 . [1.F FE ....

..49427R-AL-6 |Kilroy Realty L.P. . 09/18/2025 . [Various .........ccccceemreerricins Joeviinneeeeeiiees oo 1,740,000 |........ 1,740,000 |........ 1,709,428 |........ 1,782,623 [.oocoiiiiiiins | 7,028 [ | 7,028 [ s 1,739,647 |.. .73,376 |. 10/01/2025 . |2.C FE
Warnermedia Holdings Inc.

..55903V-BB-8 | 03/15/29 .....eeeiiiiiiiiiiiie s . 07/25/2025 . [ Tax Free Exchange ........ccccoee |oovceeeeeeiiicinns oo 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 foeeeeeiiiiiinns Jooveiiieeeeeens feoreeiiiiiies i e s 5,000,000 [-evveereiiiii Joereriiiiiieees o e 160,471 |. 03/15/2029 . |3.A FE ....
Warnermedia Holdings Inc. Sr Nt  4.279%

..55908V-BC-6 | 03/15/32 ....eeeeieeiiiiiee e . 07/26/2025 . [Direct ....cceveeriiiiiiiiiiiiiii oo e 5,344,955 |........ 6,437,000 |........ 6,437,000 |........ 6,437,000 [oeeeeeiiiiiiins Jooviiieeieeins foreeiiiiis i e s 6,437,000 |..cccoieneenns ... (1,092,045) [... (1,092,045) |........... 218,056 |. 03/15/2032 . [3.A FE ....
Warnermedia Holdings Inc. Sr Nt  4.279%

..55908V-BC-6 | 03/15/32 ....eeeiiieiiiiiie s . 07/26/2025 . |Call 88.0400 ....oovvieeries feeeiiiieeee s e (5,677,788) |....... (6,449,100) |....... (6,449,100) |....... (6,449,100) |-...evveeeeraes [ s e e s (6,449,100) [.oooeerinenes foeeeeeeiiiiis Joeeeiiiiieeees e 690,825 . 03/15/2032 . |3.A FE ....
Warnermedia Holdings Inc. Sr Nt  4.279%

..55908V-BC-6 | 03/15/32 ... s . 07/26/2025 . | Tax Free Exchange ........c.cccee |oovcveeeeriiiiinns oo 8,918,000 |........ 8,918,000 |........ 8,918,000 |........ 8,918,000 [ooeeeiiiciiins Jooviiiiiiiiins foeeeiiiiis i e s 8,918,000 [..eeveveeviicns Jooeeiiiiieeins feeeiiis e 302,101 |. 03/15/2032 . [3.A FE ....
Warnermedia Holdings Inc. Sr Nt  5.050%

..55903V-BD-4 | 03/15/42 .....oeeiiiiiiiiiiie s . 07/25/2025 . [ Tax Free Exchange ........ccccoee |oovceeeeeeiiicinns oo 4,165,000 |........ 4,165,000 |........ 4,165,000 |........ 4,165,000 [oeeeeeiiiiiiins Jooveiiienieeins fooeeeiiiiiis i e s 4,165,000 [ooeeeiiiiiiinns feieiieeiiiie Jeeeeiiieneees o 166,513 |. 03/15/2042 . |3.A FE ....
Warnermedia Holdings Inc. Sr Nt  5.141%

..55903V-BE-2 |08/15/52 ... . 07/26/2025 . [Direct ....cceveeeeeiiiiiiiiieiiiis oo eeees oo 1,827,747 |........ 2,765,000 |........ 2,765,000 [........2,765,000 [ceeeeeeriecnns Jooviiniiienenns foeeeiiii e e s 2,765,000 |.. ...112,534 |. 03/15/2052 . [3.A FE ....
Warnermedia Holdings Inc. Sr Nt

L.55908V-BE-2 | 08/15/52 .....eeeieeiiiiiiie e . 07/26/2025 . |Call 711000 .o oo oo (1,965,844) |....... (2,764,900) |....... (2,764,900) |....... (2,764,900) |-...evveeaeeeas [ s e e s (2,764,900) [.ooooeeiieeaes foemmeeeieiiins Jeeeiiiiieeees o 757,598 |. 03/15/2052 . |3.A FE ....

Warnermedia Holdings Inc. Sr Nt  5.141%

..55903V-BE-2 |08/15/52 ... . 07/26/2025 . [Tax Free Exchange .. 450,000 450,000 450,000 |...........450,000 |.... .450,000 |.. .18,315 |. 03/15/2052 . |3.A FE ....
Mass Mutual Glo g

..576200-DK-3 | 4.150% 08/26/25 ........eevveieeiiiiieeee s . 08/26/2025 . [Maturity ......oooooeommeiiiiiiiins foeieeee s o 10,000,000 |...... 10,000,000 |........ 9,989,700 |........ 9,997,685 |...oeveieiiiiin feeeeeene 2,345 | e 2,345 | e 10,000,000 . 08/26/2025 . |1.B FE ....
Morgan Stanley Dean Witter Sr Nt  4.000%

..617446-8C-6 |07/23/25 ... . 07/23/2025 . [Maturity 1,250,000 |........ 1,250,000 |........ 1,294,213 |........ 1,252,971 |.... v e (2,970) ) 2,971 | et 1,250,000 |. . 07/23/2025 . [1.G FE ..

..62886H-BE-0 | NCL Corporation . 09/18/2025 . [Call .. 351,929 .. 350,000 350,165 |.... .. (21)|. (21)]... ....360,144 |.. . 02/15/2027 . [3.C FE ..
Nestle Holdings Inc. Sr Nt

SBAT0B2-AE-4 | eeeeeniiie e . 09/24/2025 . [Various ..........cccevveeeeriiiinns foovinineeeniiiiiins foeene 4,000,000 |........ 4,000,000 |........ 3,990,949 |........ 3,998,735 |.uvvvvieriiinn feeeeeennn 1,265 i [ 1,265 [ | 4,000,000 . 09/24/2025 . [1.D FE ...

. 670001-AG-1 |Novelis Corp Sr Nt ~ 3.250% 11/15/26 ......... . 08/18/2025 . [Call 99.7500 . 997,500 |- 1,000,000 905,000 |...........941,482 |.... ....960,383 |[.. . 11/15/2026 . |4.A FE ...

..695114-C8-5 |Pacificorp 1st Mtg Bd  3.350% 07/01/25 . 07/01/2025 . [Maturity .. . 5,250,000 ..5,250,000 ..4,992,383 |. .5,182,991 .5,250,000 . 07/01/2025 . [1.F FE ..

..713448-CY-2 |Pepsico Inc Sr Nt 3.500% 07/17/25 . 07/17/2025 . | Var ious 17,000,000 17,000,000 .17,069,052 |. 17,004,961 R 17,000,000 . 07/17/2025 . [1.E FE ..

..857477-AT-0 |State Street Corp Sr Nt ~ 3.550% 08/18/25 ... |. 08/18/2025 . |Maturity .......ccccovviiviennnnnis foerniiiiiiiiniiiis feeees 2,000,000 |........ 2,000,000 |........ 1,997,320 |........ 1,999,802 [...ooooiiiinnns Joviinnnnnn 198 o i 198 [ s 2,000,000 .. . 08/18/2025 . [1.F FE ..

Stolthaven Houston Inc Sr Sec Nt  5.880%
..86156*-AB~7 | 07/17/31 wvvvveiiiiiiiiiiiiiiiiieiee i, . 07/17/2025 . |Redemption 100.0000 ..o foveeiiiiiiiiiiinnns fonnennn 100,000 |.......... 100,000 |.......... 100,000 |.......... 100,000 fouvveeiiiiinnns oovivniiniiiiee fovveiiiiiiinnns ovvveeeiiiiiiee Joeviiiiiiiinens foveeeen.s 100,000

. 07/17/2031 . [2.B PL ....
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..870836-AC-7 |Swiss Bank Corp-NY Sub Nt ~ 7.500% 07/15/25 |. 07/15/2025 . [Various .........cccccvvvvvvvvvninns fooveeennnnnnnnnnnnns s 5,500,000 |........ 5,500,000 |........ 6,854,037 |........ 5,582,257 |ocevviiiiiiiinn fovenes [€:73:<70 ) U RO [C:72:<70 ) U R 5,500,000 [ocooiiiiiiiiiies oo e e 412,500 |. 07/15/2025 . |2.A FE ....
Triumph Group Inc 1st Lien  9.000% 03/15/28

. 03/15/2028 . |4.C FE ....
. 07/30/2025 . |1.E FE ....
. 02/15/2037 . |1.G FE

L.B9BB1B-AU-5 | .eeeiiiiiiiiii e . 07/24/2025 . [Call  0.0000 ......cooevrens |oovmmrnrneeiiiiins Joeeeiens 28,260
..904764-AS-6 | Unilever Cap Corp Sr Nt~ 3.100% 07/30/25 ... |. 07/30/2025 . |Maturity . 5,000,000
..90932I-AB-9 |United Airlines Sec Nt  5.875% 02/15/37 .... |. 08/15/2025 . |Redemption 100.0000 . .. 128,880
UnitedHeal th Group Inc Sr Nt 3.750%

............ (1,278) e el 1,274 1,274
........5,000,000 |.. P R
... 128,880 |..

128,880 128880 ... 128,880 |....

L. 91324P-CP-5 | 07/15/25 ... . 07/15/2025 . [Various .........ccocceumreeriicins Jooviineeeeeeiiees oo 4,000,000 |........ 4,000,000 |........ 4,237,997 |........ 4,027,062 |oooooeiiiiiaees foenes (27,062) |.ecoeiieiaees [ (27,062) |- [ 4,000,000 [eeveeeeeiiiinn Joeeeiiieiieeees et . 07/15/2025 . |1.F FE .

..98877D-AD-7 |ZF NA Capital Sr Nt  6.875% 04/14/28 ........ . 07/30/2025 . [Various ...........ccovveeeeiininns foovnveenenniiiiins Joovinnnns 952,800 |.......... 960,000 |........... 971,885 |........... 962,031 [.......... 9,382 |........ (1,771) e oo 761 [ | 969,643 |..ooeeiiiiiiins oo (16,843) |....... (16,843) . 04/14/2028 . [3.C FE .
Banco De Credito Del Peru Sub Nt Fix to Float

..05971U-2C-0 |3.125% 07/01/30 .eeveiiiiiiiiieiiiiiiiiee e . 07/01/2025 . [Call 100.0000 ..oovveenniin fereeiiiiiii s 2,565,000 |........ 2,565,000 |........ 2,232,388 |........ 2,315,170 |oooociiiiieeens [ 19,895 | [ 19,895 | [ 2,335,066 |..covveieiiiin ferenne 229,934 |....... 229,934 |....ceeenn 80,156 |. 07/01/2030 . |3.A FE ....
JBS USA/Food/Finance Sr Nt~ 5.500% 01/15/30

LAB590X-AL-0 | eeeiiiiiiiiiiei i . 07/03/2025 . [Call 102.7500 ... [ e 249,683 |........... 243,000 fo.eeeeeee. 246,610 |........... 245,588 |....ovviiiiiins e [C0) ) O R [C0) ) O R 245,185 |ooeeiiiiiiiiees forneenns (2,185) |........ (2,185) |..ceenes 19,602 |. 01/15/2030 . [2.C FE ....

JBS USA/Food/Finance Sr Nt~ 5.125% 02/01/28

..46590X-AZ-9 . 07/03/2025 . [Call 102.4780 . . 10,247,800 10,000,000 ..9,931,457 |. .9,951,001 .9,958,481

. . K .720,439 |. 02/01/2028 . [2.C FE .

..48268K-AG-6 |KT r .000¢ . 08/08/2025 . [Maturity ........ccoocouemeiiiiiiiins Joorieeeeeeeiiees oo 3,820,000 |........ 3,820,000 |........ 3,813,697 |........3,818,688 |.....ccoeereirs fooneeen 1,312 | 1312 | e 3,820,000 |.. ...152,800 |. 08/08/2025 . [1.G FE .
Seagate Tech HDD Holding Sr Nt

L81180W-BD-2 | 01/15/31 oo . 07/01/2025 . [ Tax Free Exchange ..........cccce |oovceeereeriiiiinns Joovenens 181,244 |.......... 201,000 |........... 177,330 |.oceeneeeee 179,772 |ooeiiiieies ot 1472 [oeeeeiis s 1472 [ | 181,244 | o e 8,220 |. 01/15/2031 . |3.B FE ....
Seagate Tech HDD Holding Sr Nt ~ 3.125%

L 8T1BOW-BF-7 | 07/15/29 ... . 07/01/2025 . Tax Free Exchange ..........cccee |ooveeereeeiiiiinns Joovenens 813,464 |.......... 900,000 |.......... 806,011 |[........... 179,862 |..ooceeeeenes 9B | 6,380 [ceeeeiiiiiiiins e 6,476 [oeeeeeeiiicins e 813,464 [..ooeeeiiiiiis e e s 17,219 |. 07/15/2029 . |3.B FE ....
Seagate Tech HDD Holding Sr Nt ~ 8.250%

CBT1B0W-BN-0 | 12/15/29 ... . 07/01/2025 . [ Tax Free Exchange .. ..2,106,952 |........ 2,000,000 ..2,151,056 |........2,122,417 |....ccco.. 163 |ooeeees (15,628) [ [eeeee (15,465) [ oo 2,106,952 |.. . 12/15/2029 . |3.B FE

..90351D-AB-3 | UBS Group Funding Sr Nt  4.125% 09/24/25 ... |. 09/24/2025 . |Maturity oo f...... 1,000,000 |........ 1,000,000 |... 988,850 |...........998,997 |.... .. v feeeeens . P A 1,000,000 |.. . 09/24/2025 . [1.F FE ....

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 192,415,379 192,486,354 193,604,557 189,697,174 124,057 58,827 182,884 192,364,576 XXX XXX

..26884L-AS-8 [EQT Corp Sr Nt 6.500% 07/01/27 ..ecvvvvene.e |. 09/10/2025 . [Tax Free Exchange ................ | DT PO 971,891 |........... 964,000 |........... 4317 [ Lo o, QA427) | foeeen QA427) | o 971,891 [oovveeeiiiiiee Jovviiiiiiinenns fovviiiiins i 43,340 |. 07/01/2027 .|2.C FE ....

0099999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Affiliated) 971,891 964,000 974,317 (2,427) (2,427) 971,891 43,340 XXX XXX
CTL Cap Tr CTL Ser 2002-3 Anchorage  7.290%

L 12644%-AC-1 | 12/15/26 .. . 09/15/2025 . |Redemption 100.0000 ..oooe feureeiiiiiiiiiiies ot 59,230 |eeeeuieens 59,230 |oeeiiiunees 59,230 foeeeerunen 59,230 [oueeeeriiiiiins Jooriiieeeeins [ e e s 59,280 [evveereeiiiiis Jeereeiiinieeens o s 2,880 | 12/15/2026 . |1.D ........
CVS Heal th Corp LBASS PTC Nt~ 6.036%

.. 126650-BP-4 | 12/10/28 ... . 09/10/2025 . [Various .........cccccvmmeeeriiiiins Joovieeeeeeeiiiees Joeeinens 239,200 |........... 239,200 [ooeeeeeen 213,244 |........... 242,690 [oeoeeiiiiiiiins oo (3,490) |- [ (3,490) |- [ 239,200 [oeeeeiiiiiiiins foeeeieeeeiiie feeeeeeiiiieees e 9,235 |. 12/10/2028 . [2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 6.943%

.. 126650-BQ-2 | 01/10/30 ..eeeniiiiiiiee e . 09/10/2025 . [Various .........cccccvemeeeriiiins Jooviieeeeeeiiiees oo 292,965 |........... 292,965 |...ceeenns 296,799 |........... 204179 foveeeiiiiiiiies s (1,214) oo [t (1,204) oo [ 202,965 oeeeiiiiiiiiens forrreeeeeiiiin feeeeeiiieeees feeeeeeee 13,567 |. 01/10/2030 . |2.B FE ....
CVS Heal th Corp LBASS PTC Nt~ 7.507%

.. 126650-BS-8 | 01/10/32 .o . 09/10/2025 . [Various ........cccoecvvemeerriiiiinn Joevinieeneeieiiens Joeeeiens 91,362 |occeeeenns 91,362 |........... 17,624 |........... 101,649 |ooooiiiiiieees [ (10,287) |eeeeiiiieeees [ (10,287) |.eeiiiieeeees [ 91,362 . 01/10/2032 . |2.B FE ....
CVS Heal th Corp ABS PTC Nt  4.704% 01/10/36

.. 126650-AA-2 | ... . 09/10/2025 . |Redemption 100.0000 ....... 111,540 111,540 |...........111,540 |.... . 01/10/2036 . |2.C FE ....
CcTL e

..127144-AA-6 | 12/15/28 . 09/15/2025 . |Redemption 100.0000 ..oooes feureieiiiiiiieieens ot 195,379 |...oeeees 195,379 |........... 195,379 |........... 195,379 |oueeiiieiiiiii feeeeeiiiiieees o e o s 195,379 . 12/15/2028 . |1.D ........
CTL 2019-22 Tr (BU-Sydney) CTL  2.780%

.. 12722*-pA-0 | 06/15/27 . 09/15/2025 . |Redemption 100.0000 ....... ..543,708 543,708 543,708 |...........543,708 |.... .543,708 |.. . 06/15/2027 . |1.D ........
Delta Airlines Inc 2n .

C2TB61-ZH-1 | e . 07/31/2025 . [Various .........cccccveeeerriiiiins Joovieeeeeeeiiiees Joeeinens 144,574 |........... 144,574 |........... 144,574 . 06/10/2028 . |1.G FE ....
New Haven Fed Office Bldg Ls CTL GSA Gtd Tr

..645080-AA-3 | 2002  3.000% 01/15/27 .....evvveeeiiiiinnannne . 09/15/2025 . [Various .........cocccviemeeeriiiiins foovineeeeeiiiees oo 244,416 |........... 244,416 |........... 244,416 . 01/15/2027 . [1.A ........
Parmer 31 (Austin TX) CTL Pass CTL Ser A1

. 701760-AA-7 | 3.470% 01/15/32 ..oooiiiiiiiieiiiiieeee s . 09/15/2025 . [Various .........cocccviemeeeriiiiins foovineeeeeiiiees oo 495,241 |........... 495,241 | 498,955 . 01/15/2032 . |1.F ........
United Air Lines LBASS EETC Ser 2019-1 CI A

..90931E-AA-2 |PTT  4.550% 08/25/31 .....eeviiiiiiiieiaaiiinas . 08/25/2025 . [Various .........cccecvvemeeeriiiiinn Joeviineeeeeiiiiies Joeeiiiens 27,684 |............ 27,684 |............ 29,414 . 08/25/2031 . |2.A FE ...
United Air Lines PTC Ser 2018-1 A 3.700%

..90931V-AA-4 | 09/01/31 ..o . 09/01/2025 . | Var ious 481,304 482,291

. 09/01/2031 . |2.
300,703 300,703 |.... . 08/15/2038 . |1

..909320-AA-1 |United Airlines Sec Nt  5.450% 08/15/38 .... |. 08/15/2025 . |Redemption
Wells Fargo Bank Northwest NA CTL Ser 2002 Cl
..94078#-AT-4 |20  6.650% 08/01/27 ...eevvvviicunnnniiiiiinnnnns . 09/01/2025 . [Various .....cccooiiciuniieiiiiiins |ooviiiiiiiiiiiiiins |oeeiinnns 80,497 |............ 80,497 [............ 80,497

. 08/01/2027 . {1.D ........
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
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
Wells Fargo Bank Northwest NA CTL MWRA Ls Bkd
..94978#-AU-1 |Ln  7.380% 05/15/32 .....evvvvvvvirninnnninnnnnnns . 09/15/2025 . | Various .......cceeeervnmnnnnnnnnnnns forveennnnnnninininns foriinn, 81,629 |[............ 81,620 [............ 85,465 |............ 82,908 |..coeeiiiiiiiens s (1,278) [euvviviniiiiinn o (1,278) [euvvvviiiniiinns foeeeeiinns 81,629 |..oooeiiiiiiins o e o 4,018 |. 05/15/2032 . [1.B ........

Air Canada LBASS EETC Ser 2017-1AA
..00908P-AA-5 | 07/15/31 ...
Air Canada

. 07/15/2025 . [Various ... .. 4,224 . 07/15/2031 . |1.C FE ....

..00908P-AB-3 | 07/15/31 eevvvviiiiiiiiiiiiiiiiieiieeeeeeeeeee . 07/15/2025 . | Various .......cceeevuvvnnnnnnnnnnnns forveenennnnnnnnnnnns foviinnn 134,195 |........... 134,195 |........... 132,136 |........... 132,790 [oeeeeiiiiiiiins e 1,405 | e, L O e L O P 4,764 |. 07/15/2031 . [1.F FE ....
British Airways PTC Ser 2021-1 A PPT  2.900%

. 110420-AA-8 | 09/15/38 oovvveeiiiiiiiiiiie . 09/15/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 134,970 |........... 134,970 |........... 132,205 |........... 132,767 |ovevvviiiiiiinnn fennnnnnn2,203 [ oo 2,203 |oeeiiiieiieienes el 134,970 [ o e 2,936 |. 09/15/2036 . |1.C FE ....
British Airways PTC Ser 2021-1 B PPT 2nd Lien

.. 11042C-AB-6  |3.900% 09/15/31 ..oovvvvrriiiiiiiiiiiiiiis . 09/15/2025 . | Redemption 100.0000 ....... [.... .. 3,609 |. 09/15/2031 . [1.E FE .

..11042T-AA-1 |British Airways Plc EETC  3.800% 09/20/31 . [. 09/20/2025 . |Var ious .. . T P . .. 1,215 |. 09/20/2031 . [1.C FE ....

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) (17,766) (17,766) 3,952,644 144,294 XXX XXX
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Altus (Drogon Bidco) Delayed Draw Term Loan

. 000000-00-0 |Nt 1 9.002% 08/30/28 .......eevverviuurnnnnnnne . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 1,286 |ooocnneenns 1,286 [oooeoeennnnns 1,279 foeeeeinnns 1,279 [oeeeiiiiiins i [ PO RN (-3 PO R 1,286 [oovvnvnniiiiiins oo o 105 |. 08/30/2028 . [4.A Z .....
Denali Buyerco DDTL 6A Nt 4  9.306% 09/15/28

. 000000-00-0 | +eveeennriiieee et . 09/30/2025 . |Redemption 100.0000 ..o feuveeeiiiiiiiinns o 4,010 |oeeeennn. 4,010 |oooinnens RNV OO IO RN U F AU F LU IO AN L0 O (R R A 66 . 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 3  9.308% 09/15/28

. 000000-00-0 | +eveeennriiieee et . 09/11/2025 . [ Tax Free Exchange ........ccccoee Jovvvveenniiiiinns Joovinnnns 83,551 |..ccoeeens 84,105 |............ LK YL/ R R U Y/ PO RO LA PO R 83,551 [ooviiiiiiiiiiins e e e 4,088 |. 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 2 9.410% 09/15/28

. 000000-00-0 | +eveeennriieeee et . 09/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o 833 |iiiieiiins 833 [ L7/ U P R (3 PO R, [ O A L T Y S N 46 (. 09/15/2028 . [4.B Z .....
Denali Buyerco DDTL 6A Nt 1 9.551% 09/15/28

. 000000-00-0 | +eveeennriieeee et . 09/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o 512 | 512 foeiiiiiiiiens LS OO PR R [ PO R, L O A L O S N 101 |. 09/15/2028 . |4.B Z .....
Unison (Prism Parent) Delayed Draw TL Nt 1

. 000000-00-0 |9.885% 09/19/28 .. . 09/30/2025 . |Redemption 100.0000 ....... . 09/19/2028 . [4.A Z .....
0IS Management Services 2n

. 000000-00-0 |Ln Nt 1 8.752% 11/10/28 .......cccuvvvreennnne . 09/30/2025 . |Redemption 100.0000 ..oooe forveeeniiiiiiiinns 1,022 i 1,022 [ 1,017 [ 204 i [ B L B e e 1,022 | e e e 54 |.11/10/2028 . |4.B Z .....
0IS Management Services 2nd Amendment DD Term

. 000000-00-0 |Ln Nt 8 9.071% 11/10/28 . . 08/08/2025 . |Redemption 100.0000 ....... . 11/10/2028 . [4.B Z .....
Bottomline Technologies Inc

. 000000-00-0 |9.252% 05/14/29 ......ccovvuvviiiiiiiiiiiieeeiins . 09/30/2025 . |Redemption 100.0000 ..oooe fouveeeniiiiiiiiiins ol 7818 L 7313 [ 7B i i e i e e [ 7813 [ i [ s 164 |. 05/14/2029 . [3.C PL ....
Tidekeeper LLC Delayed Draw Term Ln Nt 5

. 000000-00-0 |9.655% 06/14/29 .......evvvveeiiiiiiiiieiiiiinens . 08/25/2025 . Tax Free Exchange .........ccccoee |oovvvveenniiiiinns Joovinnnns 90,491 | 91,105 |............ [/UNYJ N U R U 2 | o L FO (/U122 N UUUURRROP R R R 828 |. 06/14/2029 . |4.A Z .....
Tidekeeper LLC Delayed Draw Term Ln Nt 1

. 000000-00-0 | 10.135% 06/14/29 ......vvvvveeiiiiiiiieeeiiiianns . 09/23/2025 . Tax Free Exchange ........ccccoeee |oovevveernniiiinnns Joovnnnns 331,195 ... 333,316 |........... KXV P IO R (072 FOU A (172 IO RN ] i T FOUURRRROPUUUR FOPUUURRO AU R, 6,966 |. 06/14/2029 . |4.A Z .....
Tidekeeper LLC Delayed Draw Term Ln Nt 3

. 000000-00-0 | 10.166% 06/14/29 ........ccuvvvveeiiiurinnineiinnnns . 08/25/2025 . [ Tax Free Exchange ..........cccee |oovevveeniniiiinnnns Joevnnnns 331,143 |........... 333,316 |........... 331,054 [oooeeeiiiiiiiiinins o e 11 R A 11 U N 331,143 [ i e o 6,507 |. 06/14/2029 . |4.A Z .....
HGC Holdings (Heritage Golf) Refinancing Term

. 000000-00-0 |Ln Nt 2 9.002% 06/20/29 ........ceevviurrnnnns . 07/24/2025 . [Tax Free Exchange .......cccccoeee Joovvvveenniiiiinns Joovinnnns 30,877 foeeeeenns 30,991 |....ooennn. 30,875 |ouveiiieeiiiiiens oo fee 2 PO R, P2 PO KRR 30,877 |oeeviiiieeiens foeiiiiiis e e 192 |. 06/20/2029 . [4.A Z .....
Ellucian Holdings Inc New Term Ln B Nt 1

. 000000-00-0 |7.163% 10/29/29 ......ccevvvvvieeiiiiiiiieeiins . 07/10/2025 . |Redemption 100.0000 ...ooo fouveeiiiiiiiiinnns o 4,658 |............ 4,658 |...ccoveeens 4,645 |............. 3,385 |ocieiiiiiiiin e < O A < 1 F AU L R N 144 (. 10/29/2029 . |4.B FE ....
Ellucian Holdings Inc New Term Ln B Nt 1

. 000000-00-0 |7.163% 10/29/29 ......ccevvveveiiiiiiiieieeiins . 08/18/2025 . [ Tax Free Exchange .........ccccoee |oovvvvvenniniiinns |oeeene 1,854,132 |........ 1,858,444 |........ 1,853,509 |........ 1,350,418 [oooooiiiiiiins | L3 A T FOUUR AR L3 A T FOUUUR R 1,854,132 |ooeeiiiiiiinns o oo o 77,274 |. 10/29/2029 . (4.B FE ....
Lightning US Holdings US Term Ln Nt 1

. 000000-00-0 | 10.002% 11/18/29 .......cccvvvvveiiiiiiiiiinninnns . 09/30/2025 . |Redemption 100.0000 ..o foureeiiiiiiiiinns o 2,417 o, 2,417 |l 2,353 | PR ST R A (315 F A (3115 A AU 2 O R N 191 . 11/18/2029 . [4.A Z .....
Lightning US Holdings Revolving Term Ln Nt 3

. 000000-00-0 | 10.192% 11/18/29 .....covvvverriiiiiiieieecins . 07/07/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 50,000 |............ 50,000 |.....c.ee.. 50,000 |........... 46,034 |.......... FCRCLCT R IO R 3,967 |oooiiiiiiiiinns [ L O S N 3,000 |. 11/18/2029 . [4.A Z .....
Lightning US Holdings Canada Term Ln Nt 1

. 000000-00-0 | 10.199% 11/18/29 ....ccovvvvveriiiiiiiiineeeiins . 09/30/2025 . |Redemption 100.0000 ..oooo forveeiiiiiiiiiiiens o 27 R 22 | 285 [ 2 T OO FR [ PO RN (-3 PO RN O Y S N 28 . 11/18/2029 . [4.A Z .....
Ambient Enterprises 1st Amendment DDTL Nt 1

. 000000-00-0 |9.752% 12/15/29 ....evvvvereiiiiiiienieiiiiiieen . 09/30/2025 . |Redemption 100.0000 ..o fouveeiiiiiiiiinns o 3,239 | 3,239 |eeeennne 3,211 [ [ i 21 U A 21 R AU 3,230 [oviiiiiiiiiiis o e e 102 . 12/15/2029 . [3.C Z .....

Ambient Enterprises 1st Amendment DDTL Nt 2
. 000000-00-0 9.752% 12/15/29 ...ccvvveeeiiiiiiiieiiiiiiiiieensss . 07/19/2025 . [Tax Free Exchange ..........ccoee |ooveveeiiiiiiinnns |oeinnnns 357,666 |........... 360,750 |........... 357,593 ..ot e o, 73 | o, 73 | o, 357,666 [..oooiiiiiiins Joviiiiiiiiis foeviiiiins i 7,254 |. 12/15/2029 . [3.C Z .....
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. 000000-00-0

. 000000-00-0

. 000000-00-0

. 000000-00-0

. 000000-00-0

. 000000-00-0

. 000000-00-0

..00228*-AA-4

..00228*-AB-2

..00228*-AC-0

..00228*-AD-8

..00228*-AD-8

Mobotrex Inc Revolver Nt 1 7.250% 06/07/30

Mobo

rex Inc . X - .
Ambient Enterprises First Amendment Term Loan
6.401% 06/28/30
Uni ted Risk/Diamond\lezzanine DDTL Nt 1
9.021% 10/31/30
MB2 Dental Solutions LLC Delayed Draw Term Ln

BNt 1 9.663% 01/29/31
MB2 Dental Solutions LLC Delayed Draw Term Ln
ANt 2 10.163% 01/29/31
MB2 Dental Solutions LLC Delayed Draw Term Ln
ANt 2 10.163% 01/29/31
Nor thwinds Holding Co 2025 Incremental DD TL
Nt 1 9.304% 06/05/31
Nor thwinds Holding Co 2025 Incremental DD TL
Nt 1 9.304% 06/05/31
USIC Holdings Inc Term Ln Nt 1
08/21/31
USIC Holdings Inc Delayed Draw Term Ln Nt 3
9.699% 08/21/31
USIC Holdings Inc Delayed Draw Term Ln Nt 6
9.699% 08/21/31
USIC Holdings Inc Delayed Draw Term Ln Nt 5
9.699% 08/21/31
Powergrid Svcs (Grid Alliance) Delayed Draw
Term Ln Nt 1 9.002% 08/22/31 ... .
HAH Group Holding Term Ln B Nt 1
09/17/31
Cliffwater LLC New Term Ln Nt 1
04/22/32 ...
Baker Tilley Advisory Delaye
1 8.636% 05/30/32
Baker Tilley Advisory Delayed Draw Term Ln Nt
2 8.663% 05/30/32
ATl Restoration LLC 1st Lien Term Ln Nt 1
9.884% 07/31/26
ATl Restoration LLC 1st Lien DD Term Ln Nt 1
9.823% 07/31/26
ATl Restoration LLC 1st Amendment Term Ln Nt
1 9.823% 07/31/26
ATl Restoration LLC 1st Amendment DD Term Ln
Nt 1 9.652% 07/31/26
ATl Restoration LLC 1st Amendment DD Term Ln
Nt 9 9.849% 07/31/26

............. gsgg%

9.332%

raw Term Ln Nt

. 08/05/2025 .
. |- 07/10/2025 .

. 08/21/2025 .

. 08/08/2025 .

. 09/30/2025

. 09/30/2025

. 08/07/2025 .

. 07/09/2025

. 07/24/2025 .

. 09/30/2025

. 09/30/2025

. 09/30/2025

. 08/29/2025 .

. 09/25/2025 .

. 09/30/2025

. 09/30/2025

. 07/31/2025 .

. 08/21/2025 .

. 09/30/2025

. 09/30/2025

. 09/30/2025

. 09/30/2025

. 09/30/2025

. | Redemption

. | Redemption

. | Redemption

. | Redemption

. | Redemption

Tax Free Exchange ..
Redemption 100.

Tax Free Exchange
Tax Free Exchange
100.0000
100.0000
Tax Free Exchange
100.0000

Tax Free Exchange

. | Redemption 100.0000
. | Redemption 100.0000
. | Redemption 100.0000

Tax Free Exchange
Tax Free Exchange
100.0000
100.0000
Tax Free Exchange

Tax Free Exchange

. | Redemption 100.0000
. | Redemption 100.0000
. | Redemption 100.0000
. | Redemption 100.0000
. | Redemption 100.0000

. 06/07/2030 .
. 06/07/2030 .

. 06/28/2030 .

. 10/31/2030 .

. 01/29/2031 .

. 01/29/2031 .

. 01/29/2031 .

. 06/05/2031 .

. 06/05/2031 .

. 08/21/2031 .

. 08/21/2031 .

. 08/21/2031 .

. 08/21/2031 .

. 08/22/2031 .

. 09/17/2031 .

. 04/22/2032 .

. 05/30/2032 .

. 05/30/2032 .

. 07/31/2026 .

. 07/31/2026 .

. 07/31/2026 .

. 07/31/2026 .

. 07/31/2026 .

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
Maxar Technologies Inc Term Loan  9.752%
. 000000-00-0 |05/03/30 .eevvviiiiiiiiiiiiiiieiieeeeeeeeeee . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 10,912 |......eeeee 10,912 |............ L S (S O R F 10,912 [ovveeeiiiiiiiins o fo 739 |. 05/03/2030 . (4.B Z .....
Maxar Technologies Inc Revolver Nt 2
. 000000-00-0 |05/03/30 ... . 07/18/2025 . | Tax Free Exchange . 05/03/2030 . [4.A Z .....
Mobotrex Inc
. 000000-00-0" | +evvunreeeeerruneeeeeeriie e et . 07/14/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 43,706 [ovvvnennns 43,706 [oevnnnnnnnn 1 O P Y U R R L O O S N . 06/07/2030 . [4.B Z .....
Mobotrex Inc Revolver Nt 1 7.250% 06/07/30
. 000000-00-0" [ +evvunreeeeemuuneeeeeeeiie et . 09/16/2025 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 43,706 [ovvvnennns 43,706 [oeevnnnnnne 1 O P Y U RN R LR O O R RN 677 |. 06/07/2030 .|4.B Z .....

4.A2

4.h2

4.h2

4.h2

4.h2

4.h2

4.h2

4.A2

4.h2

4.A2

4.h2

4.A2

4.h2

4AZ ...

2BPL ...

2BPL ...
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1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
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
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 8  9.876% 07/31/26 ....oooeeeeeeeeiiiinnnnnns . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,100 ... 1,109 |oeeeeenens 1,109 [oooeeennens L e O P SN LI (VIS R R R RO 84 (. 07/31/2026 . [2.A Z .....
ATI Restoration LLC 1st Amendment DD Term Ln
..00228*-AD-8 |Nt 10 9.960% 07/31/26 ... .. |- 09/30/2025 . | Redemption 100.0000 ....... . 07/31/2026 . |2.A Z .....
Air X Climate Solutions Term Ln .381%
..00242%-AA-6 | 11/07/29 .oovvvvviiiiiiiiiiiiiiiiiieiieeeeeeeeee . 09/30/2025 . | Redemption 100.0000 ....... . 11/07/2029 . |3.A PL
Air X Climate Solutions 1st Amendment Term Ln
..00242%-AD-0 [Nt 1 10.421% 11/07/29 ...ovvvvvvnnnnnninnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ....... . 11/07/2029 . [4.C ........
Air X Climate Solutions Delayed Draw Term Ln
..00242%-AF-5 Nt 1 9.223% 11/07/29 ...covvvvvviviiiiiiiinnns . 09/30/2025 . | Redemption 100.0000 ....... . 11/07/2029 . |3.A PL
Actfy Buyer Inc Term Ln Nt 1 9.413%
..00260#-AA-9 | 05/01/31 ..ovvviiiiiiiiiiiiiiiiiiiieeeeeeeeeees . 09/30/2025 . | Redemption 100.0000 ....... . 05/01/2031 . |3.B PL
..00260#-AB-7 |Actfy Buyer Inc DDTL Nt 1~ 9.408% 05/01/31 |. 09/30/2025 . |Redemption 100.0000 ....... . 05/01/2031 . |3.B PL
Worldwide Express Inc Term Ln B Nt 1 8.002%
..00435U-AF-5 |07/26/28 ......cevvviiiiiiiiiiiiiiiiiiiiiieeeeeeee . 09/30/2025 . | Redemption 100.0000 ....... . 07/26/2028 . |4.C FE
Activate Holdings Term Ln Nt 1 9.564%
..005128-AA-7 |07/29/30 ... . 09/30/2025 . | Redemption 100.0000 ....... . 07/29/2030 . |3.B PL
Activate Holdings 2024 Incremental TL Nt 1
..005128-AB-5 9.252% 09/05/31 ....evvvriiiiiiiiiiiiieeieeees . 09/30/2025 . | Redemption 100.0000 ....... . 09/05/2031 . (3.B PL ...
Aero Operating LLC Term Ln Nt 1 13.448%
..00797*-AA-5 102/07/26 ... . 07/01/2025 . | Redemption 100.0000 ....... . 02/07/2026 . |3.CPL ....
Aero Operating
..00797*-AB-3 | 13.423% 02/07/26 . 07/01/2025 . | Redemption 100.0000 ....... . 02/07/2026 . |3.CPL ....
Aero Operating LLC Delayed Draw Term Ln Nt 2
..00797%-AB-3 | 13.441% 02/07/26 .... .. |- 07/01/2025 . | Redemption 100.0000 ....... . 02/07/2026 . |3.CPL ....
Aero Operating LLC Delaye
..00797%-AB-3 | 13.441% 02/07/26 .......ocooeviiiiiiiiiiiii, . 08/13/2025 . | Tax Free Exchange ................ . 02/07/2026 . |3.CPL ....
Alcami Holdings LLC Term Ln Nt 1 11.349%
L.013708-AA-6 | 12/21/28 .oooeiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 12/21/2028 . (3.B PL ...
Alcami Holdings LLC Delayed Draw Term Ln Nt 1
..013708-AB-4 | 11.324% 12/21/28 ..ooooeeeiiiiiiiiei . 09/30/2025 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo T O, B4 o B4 | < O U (SRR R T O Y R RN 23 |. 12/21/2028 . [3.B PL ...
American Axle & Mfg Inc Tr B TL Nt 1 4.329%
L.02406M-AU-1 | 12/13/29 ..o . 07/22/2025 . | Tax Free Exchange ...........ccoee foeevevvivieviiinnnns fovennnns 345,679 |........... 345,679 |........... 345,679 [oeveneiiiiiiiiiiinn oo e e e e e 345,679 [ovevvveiiiiiinnn foiiiins e 984 |. 12/13/2029 . [3.A FE
American Renal Holdings Inc Term Ln Nt 1
..020227-A*-6 1 10.306% 01/25/27 ...coovvvviiiiiiiiiiiiiiiieieeees . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 12,500 |............ 12,500 |t 12,188 |............ 12,29 |t T2 [ 722 IO AR AL PO N 12,500 [evvveeeieiiiine fornnniiiiiiiies o e 1,014 |. 01/25/2027 . [5.C PL
Arcticom Delayed Draw Term Ln Nt 1 11.780%
.03071@-AD-9 | 12/22/27 .ooooiiiiiiii . 09/29/2025 . | Redemption 100.0000 ...oeee founnminiiiiiiiii foeeieis 8,09 |.oooeennns 8,09 |............ 8,09 ...l L0 [0 U R (SRR AR R R L O R N 253 |. 12/22/2027 . |3.A PL
..03971@-AE-7 |Arcticom Term Ln Nt 1 11.663% 12/22/27 ..... . 09/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 789 |l 789 |l 789 |oveiiiiiiiiinns £ O N I U R R R 25 |. 12/22/2027 . |3.A PL
Arcticom Delayed Draw Term Ln C Nt 1 11.671%
..03971@-AF-4 |04/14/29 ... . 09/29/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 185 |l LS PO L O e O P Y N L P N 6 [ 04/14/2029 . |13.AZ .....
US Metals Bidco Term Ln Nt 1 11.210%
..03979%-AA-9 107/20/26 ... . 09/25/2025 . | Redemption 100.0000 ....... fereeeervneennninnnnn fornnn.3,754,988 ...l 3,754,988 |........ 3,642,339 |.......3, 717,732 |eeevvrviiiiiinns [ernnnnnn37,206 [euninnniiiininns [l 37,256 | | 3,754,988 |.. . 07/20/2026 . |3.B PL
Argenbright ings
..04011*-AA-7 | 11.708% 11/30/26 ....ovvvvvvrrninnniiiiiiiiiiiinnans . 09/30/2025 . | Redemption 100.0000 ....ovw fervevvnmnnnniniiiinn forniennn3,389 foiiininiins 3,389 [oiinnnns FCJR 10 . T < 1 O O O U (RN R B O R N 117 |. 11/30/2026 . |2.CPL ....
Argenbright Holdings LLC Delayed Draw Term Ln
..04011%-AB-5 |Nt 1 12.403% 11/30/26 .. . 09/30/2025 . | Redemption 100.0000 ....... . 11/30/2026 . |2.CPL ....
Automotive Keys Group LLC 3r
..053338-AA-3 |Ln Nt 1 10.438% 11/06/25 .....cevvvvvvrvrnnnnnns . 09/30/2025 . | Redemption 100.0000 ....... . 11/06/2025 . [3.A PL ....
Avalign Technologies Term Ln Nt 1
..05339%-AA-9 | 12/20/28 ... . 09/30/2025 . | Redemption 100.0000 ....... . 12/20/2028 . |3.CPL ....
BLY US Holdings .
..06641#-AA-8 | 04/10/29 .....oooiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 04/10/2029 . [3.B Z .....
..056420-AA-9 |BDO USA PC Term Ln Nt 1 10.163% 08/31/28 ... |. 09/30/2025 . | Redemption 100.0000 ....... . 08/31/2028 . |4.A 7 .....
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..056430-AA-8 |BGIF IV Term Ln Nt 1 9.223% 06/07/31 ...... . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,888 |.eeeennnn. 2,888 |...ccoeeeens 2,853 |.eeeennne 2,855 [ciiiieiiiii [ 32 | e 32 | e 2,888 [oeeeeiiiiiiiies e oo e 224 |. 06/07/2031 . |3.A PL ....
Boston Global Investors (BGI) 1st Lien Term
..056440-AA-7 |Loan  9.199% 05/31/30 .....cccevvvrieiriiiiinnns . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 2,782 foeeeiins 2,782 oo 2,682 |oooiiiiiens 2,686 |ooooocciiiieens feiieeeeee 46 | e LI RO 2,782 | o e e 201 |. 05/31/2030 . |3.A PL ...
Baker Tilley Advisory Delayed Draw Term Ln Nt
..05742P-B*-6 |2  8.663% 05/30/32 ...ceoiiuiiiiieiiiiiieene . 08/29/2025 . [Tax Free Exchange ........ccccoee |oovcemirnneiiiiins Joeviiinns 26,791 oo 26,924 |............ 26,790 |eeeeeieeeeiiiinns e feeeeii i e e e 26,791 |oeeiiiieiins [ e e 384 |. 05/30/2032 . |4.A Z .....
Baldwin Insurance Group Hlds Term Ln B1 Nt 1
..05825H-AG-9 | 7.192% 05/27/31 oo . 09/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,250 |ooeeeeennne 1,250 foeeeiinens 1,252 | oo o (2) [eeeeiieeeees o (2) |eeeeiimeeeees foieeeeee 1,250 [eoeeiiiiiiiiies oo feoeeeeiiiiiees o 40 |. 05/27/2031 . [4.B FE ....
Baldwin Insurance Group Hlds Term Ln B1 Nt 1
..05825H-AG-9 | 7.192% 05/27/31 oo . 09/30/2025 . [Tax Free Exchange ..........cccee |ooveeeereeiiiiinns Joovinens 496,836 |........... 496,250 |........... 496,870 |.eevveeeeiiiiinns e feeee (34) | Jeeeeeiis (34) |- [ 496,836 [...vveveeiiiins feeeiiiiieeens [ s 15,891 |. 05/27/2031 . |4.B FE ....
Bakemark Holdings LLC 2nd Amendment Term Ln
..05878U-AE-1 |Nt 1 8.925% 09/05/28 ......ccervcuuerreerraunnen . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 3,939 | 3,939 |..eeennne 3,939 |eeeennne 3,929 | oo 10 [oeeeieiiiiis e 10 [oeeieiiiis oo 3,939 [oveieeeiiiiin oo e 302 |. 09/05/2028 . |4.C FE ....
Bamboo US Bidco Term Ln Nt 1 11.106%
..058951-A*-5 | 09/30/30 ......eevreieiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 3,491 [ 3,491 |.oeeeennn. 3,491 | 3,491 i oo i e e e 3,491 | o e e 289 |. 09/30/2030 . |4.B PL ....
Bamboo US Bidco Repriced DD Term Ln Nt 1
..058951-B#-0 |9.558% 09/30/30 .......evviieiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o L5720 R L7 F 525 |oeeiiiiiinieeeeiis e o T oo o T oo i 532 [oeeeeiiiiiiiies o oo e 32 |. 09/30/2030 . |4.A Z .....
Bamboo Purchaser Inc Term Ln Nt 1 10.652%
..059480-AA-0 | 11/05/27 ... . 09/30/2025 . |Redemption 100.0000 ....... . 11/05/2027 . |3.A PL ...
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059480-AB-8 |2 10.652% 11/05/26 ....coeeiiuuviieiaaiiiiiieenns . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 370 | 370 foeeeiiiiiiiens Z(U R B70 [ e o e e 370 [ooeeieeeeiiiies foeereiiiieeeees o e 31 |. 11/05/2026 . [3.A PL ....
Bamboo Purchaser Inc Delayed Draw Term Ln Nt
..059480-AB-8 |1 10.652% 11/05/27 ... . |- 09/30/2025 . |Various ... . 11/05/2027 . |3.A PL ...
Bottomline Technologies Inc Term Ln
.. 10139#-AA-7 19.252% 05/14/29 ....ooeiiiiiiiiiiiiiiiieeeeee . 07/24/2025 . [Tax Free Exchange ........ccccoee |oovcveeeneciiiinns oo 2,917,688 |........ 2,917,688 |........ 2,917,688 |........2,8%,814 |........ 20,873 | [ s 20,873 [ooeiiiciiiiiees o 2,917,688 [ooeeeiiiiiiies feiieieiiiiii e o 166,448 |. 05/14/2029 . |3.C PL ....
Bragg Live Food Products LLC Term Ln Nt 1
..10483*-AC-9 | 10.102% 12/29/25 .... . |- 08/15/2025 . | Redemption 100.0000 ....... ..2,082,425 |........ 2,082,425 |........ 2,037,360 |........2,073,590 |o.cocccieennnns foonennnn8,834 | 8834 | e 2,082,425 |.. ...136,695 |. 12/29/2025 . [3.A PL ....
Certified Power Inc Term Ln
.. 126208-A*-8 | 04/28/28 ........oeviiiiiiiiiie s . 07/01/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 3,892 [ooeeiiees 3,802 |..oeeennnne 3,892 | 3,892 |iiiiiiiiiiis oo e e e e 3,892 | [ e e 229 |. 04/28/2028 . |3.A PL ....
Spectrum Auto (CC SAG Acq) New Term Ln Nt 1
.. 127454-AA-9 | 10.028% 06/29/28 ........eeveeeeiiiiiiieeeeies . 09/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 5,313 [ 5,313 |ooeeeennne 5,283 |cceieennne 5,266 |ooeoieciiiiiens foiiieeeeee A7 s o A7 | e 5,313 | [ e e 386 |. 06/29/2028 . |4.A PL ...
Spectrum Auto (CC SAG Acq) Delayed Draw Term
..127454-AB-7 |Ln Nt 1 10.028% 06/29/28 .........eevveernnneen . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,463 |..ooeeeeennne 1,463 |............ 1,461 |oooeeeeeee 1,202 [oeeeeiiiiiiiies o 2 o o 2 o o 1,463 [ooeeeiiiiiiies o feeeeeiiiieees o 107 |. 06/29/2028 . |4.A PL ....
CMG Holdco LLC Term Ln Nt 1 8.990% 05/19/28
CA2TBTH-AA-8 | e . 09/30/2025 . |Redemption 100.0000 ....... . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term Ln Nt 1
..12757*-AB-6 |9.002% 05/19/28 ........ceevveeeiiiiiiiieee s . 09/30/2025 . |Redemption 100.0000 ....... . 05/19/2028 . |3.A PL ....
CMG Holdco LLC Delayed Draw Term #2 Ln Nt 1
.. 12757*-AC-4 |9.308% 05/19/28 . 09/30/2025 . |Redemption 100.0000 ....... . 05/19/2028 . |3.A PL ....
CST Holding Company Term Ln Nt 1 9.263%
L 127650-AA-6 | 11/01/28 ..o . 09/30/2025 . |Redemption 100.0000 ....... . 11/01/2028 . |4.B PL ....
CST Holding Company Amendment #2 Term Ln Nt 1
..127658-AC-2 |9.323% 07/08/30 . 09/30/2025 . |Redemption 100.0000 ....... . 07/08/2030 . |3.B PL ....
CSG Buyer Inc Term Ln
CA2784%-AB-3 | e . 09/30/2025 . |Redemption 100.0000 ....... . 11/29/2029 . |2.B PL
Capstone Logistics Acq 4th Amendment Term Ln
..140788-AC-0 |Nt 1 9.013% 11/12/30 ...ceevveeeeiiiiieene . 09/30/2025 . |Redemption 100.0000 ....... . 11/12/2030 . |4.C ........
Castle Management Term Ln Nt 2 9.786%
L 14B45H-AE-2 | 10/30/29 .. . 09/30/2025 . |Redemption 100.0000 ....... . 10/30/2029 . |4.A PL
Concert Golf Partners LLC 2024 Delayed Draw
..20602*-AE-0 | TL Nt 1 8.913% 07/08/32 ....ceevvuurrrneennnee . 09/30/2025 . |Redemption 100.0000 ....... . 07/08/2032 . [3.A Z .....
Concert Golf Partners LLC 2025 Delayed Draw
..20602*-AF-7 |TL Nt 1 8.663% 03/31/31 .....cceiuiiiieennne . 07/09/2025 . |Redemption 100.0000 ....... . 03/31/2031 . [4.A Z .....
Convey Health Solutions Inc 2022-2
..212570-AG-9 | Incremental Termln Nt 1 9.352% 09/04/26 ... |. 07/09/2025 . |Redemption 100.0000 ....... . 09/04/2026 . [3.A PL ....
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Convey Health Solutions Inc 2022-2
..21257@-AG-9 | Incremental TermLn Nt 1 9.352% 09/04/26 ... . 09/30/2025 . |Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,684 |oeeeiiiinns 3,684 |............. 3,684 |............. 3,107 | FTU/CJ R N RN LIV O RN N R N 175 |. 09/04/2026 . |3.B PL ....
Rewor Id Holdings Corp 2024 Refinancing Term C
..22282G-AK-3 |Loan  6.467% 11/30/28 .. . 08/19/2025 . | Tax Free Exchange ... 28,700 ...28,633 ...28,705 |.... ..28,700 |.. . 11/30/2028 . 3.B FE ....
Rewor Id Holdings Corp 202 B
..22282G-AL-1 |Loan  6.467% 11/30/28 .........evvvvvvvvnnnnnnnns . 08/18/2025 . | Tax Free Exchange ................ |oeevvvvvvvnnnnnnnns fonnnnnns 521,275 |........... 520,060 |........... 521,360 [c.vvvvvvnninninninnn o e (2157 PR AR (85) [euvvvvrnnnninnnn foereeiinns 521,275 . 11/30/2028 . 3.B FE ....
Cricket Valley Energy Center Term Ln Nt 1
..22663#-AA-6 |8.998% 06/26/30 .......evvvirrriiiiiiiiiiiiiiiianns . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 791 91 | LA T (O S R AU PO AN U PO AN £ O R R A 19 |. 06/26/2030 . |4.A Z .....
Crown CT Parent Inc Term Ln Nt 1 9.873%
..22821@-AA-7 | 03/08/29 ...cooviiiiiiiiiiiiiiie . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,342 | 3,342 [ 3,342 [ . O N (S R 3,342 [oviiis o e e 252 |.03/08/2029 . |3.APL ....
DFS Holding Company Inc Term Ln Nt 1 11.263%
..23362%-AB-0 |01/30/29 .oooviiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,130 [oevevriinnns 3,130 | 3,130 |oeeeeeeens 3,000 [ooounnnnnnne L R Ay 2 I IO AN L U N 268 |. 01/30/2029 . 3.C PL ....
DFS Holding Company Inc Delayed Draw Term Ln
..23362%-AC-8 |Nt 1 11.263% 01/31/29 .....ovvvvvvvinninnininnnns . 08/28/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins P22: B O 28 | 22 B O 226 |eeeiiiiiinnns 2 [ o e 2 R RN 2 T Y S N 28 . 01/31/2029 . |3.C PL ....
DRS Holdings Inc 2025 Incremental Term Ln Nt
..23363#-AD-1 |1 9.236% 11/01/28 ..cooeeeeiieieiieiieees . 07/01/2025 . | Redemption 100.0000 ...ovun founnnniiiiiiis foeiin 5,670 [.cceeunnnnnne 5,670 ...t T O Y SN 24 o o 24 o o 5,670 |ovvvvverrvrennns fonnnniiiiiiis fovi e 142 (. 11/01/2028 . [4.A Z .....
DRS Holdings Inc 2025 Incremental Term Ln Nt
..23363#-AD-1 |2 9.449% 11/01/28 ...ovvvvvnnniiiiiiiiiiiiiinnn, . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 68,132 [....oeuneees 68,132 [..cccennnnne Lo O A L1 O RN L1 O RN L2 K O O S N 1,919 |. 11/01/2028 . [4.A Z .....
Demakes Borrower LLC Term Ln Nt 1 10.252%
.. 248038-AA-5 | 12/12/29 ..o . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,079 [ovvevvennns 3,079 |l 3,079 | 4 O O i R R A N 4 R N 261 | 12/12/2029 . [3.A PL ....
Denali Buyerco Term Ln Nt 1 9.673% 09/15/28
L 288218-AA-3 | e . 09/30/2025 . | Redemption 100.0000 ....... . 09/15/2028 . |4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 7
..24821@-AB-1 |9.951% 09/15/28 .. . 07/10/2025 . | Redemption 0.0000 ....... . 09/15/2028 . [4.B Z .....
Denali Buyerco Delay
..24821@-AB-1 9.951% 09/15/28 ......cooeeeeiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 09/15/2028 . [4.B ........
Denali Buyerco Delayed Draw Term Ln Nt 2
..24821@-AB-1 10.023% 09/15/28 .......coeeeeiiiiiiiiiiii, . 07/10/2025 . | Redemption L e e e O e O P S N 124 (. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 2
..24821@-AB-1 10.023% 09/15/28 .......cceeeeiiiiiiiiiii, . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,560 [oeeeriiinnns 2,560 | 2,560 |..ooooeenns 2 O U R R A 28 R N 202 |. 09/15/2028 . [4.B ........
Denali Buyerco Delayed Draw Term Ln Nt 6
..24821@-AB-1 | 10.186% 09/15/28 .......cevvvvvvvriririiiiiiiiinnns . 07/10/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 699 fo.iiiiiiiinnns 699 |............... (G101 L e O L Y S N 49 |. 09/15/2028 . [4.B Z .....
Denali Buyerco Delayed Draw Term Ln Nt 6
..24821@-AB-1 | 10.186% 09/15/28 .......eevvvvvvvrriiiiiiiiiiiinnes . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 699 foiiiiiiiiinnns 699 |............... (G101 L e O s L Y S N 66 [. 09/15/2028 . |4.B ........
Denali Buyerco Amendment 3 Term Ln Nt 1
.. 248236-AD-5 |9.271% 09/15/27 .oovvvviiiiiiiiiiiiiii . 08/26/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 433,491 |........... 433,491 |........... 433,491 |ooeeeeens 431,324 | 2,167 |evevvervvininnnn foiiiiiiis o 2,167 [overiiiiiiiiin o 433,491 [ovviiiiiiiiiin o e e 28,001 |. 09/15/2027 .|3.B PL ....
Rayus Radiology 4th Additional Term Ln Nt 1
.. 252488-AA-5 19.070% 03/15/27 ...ovvvvvviiiiiiiiiiiiiiiiiiiiienes . 09/30/2025 . | Redemption 100.0000 ....uun fornnmmnnii foeii 54 o 54 | L e O O L PO (O R R 2 |. 03/15/2027 . [4.B PL ....
Rayus Radiology Term Ln Nt 1 9.070%
.. 252488-AJ-6 | 03/15/27 .oovviiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 484 o, 484 | 480 |ovveviiiiiiens L N L O A L O A T Y S N 35 |. 03/15/2027 . (4.B PL ....
United Risk/DiamondMezzanine Term Ln Nt 1
..25270#-AB-2 19.308% 10/31/30 ..eevvvvvrririiiiiiiiiiiiiiiiiiaees . 09/30/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis 4,468 |oeeerennnns 4,468 |............. 4,425 |o.oeennnnnne 3,259 [ooooininnnnnns | I PO B o o A [ o L R N 241 . 10/31/2030 . [4.A Z .....
Altus (Drogon Bidco) Term Loan Nt 1~ 4.199%
..26210#-AA-5 | 08/30/28 .....oorviiiiiiiiiiiiiiiiiieeeeeeeee . 09/30/2025 . | Redemption 100.0000 ...euvn founnnini foeeee N7 [ 4,071 |l 4,071 |l L O O R R F L7 PO (SR R A 285 |. 08/30/2028 . [3.B PL ...
Elevation Services Holding LLC Term Ln Nt 1
..286220-AA-5 | 10.426% 12/18/26 ...ooevvvveiiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,929 [oiinnnn. 1,929 |............. 1,880 [oeennnnnne 1,890 [oovvvvrinnnns 19 | LS O R 1 IO AN 1,929 | o o o 161 |. 12/18/2026 . |3.B PL ....
Elevation Services Holding LLC 1st Amendment
..286220-AB-3 |DD Term Ln Nt 1 10.599% 12/18/26 ............. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,210 |l 1,270 |eveeeeenenns 1,257 |eveveiiennns 1,244 ... 6 | [ R A P PO A L7V OO R R R 110 |. 12/18/2026 . |3.B PL ....
Elevation Services Holding LLC 3rd Amendment
..28622@-AB-3 |DD Term Ln Nt 2 10.698% 12/18/26 ............. . 09/30/2025 . | Redemption 100.0000 ...ouvn fornmmnnniis foeiiis 76 |, L PO LT P £ O P N - O P N 6 | 12/18/2026 .|3.B PL ....
Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 1 10.696% 12/28/26 ................. . 09/30/2025 . | Redemption 100.0000 ....oww fovviiiiiiiiiiiiiiins foeiiiii 2,443 ...l 2,443 |.eennnens 2,443 | 2,39 [ 49 |ovvevviiiiiiine foviiiiiiiiiiiins o 49 | i 2,443 | i e e 204 ). 12/28/2026 . [3.B PL ....
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Elevation Services Holding LLC Delayed Draw
..286220-AB-3 |Term Ln Nt 2 10.708% 12/28/26 ................. . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 129 [ooeiiiiiiinnnns 129 | 129 | 126 | [ R R R LT PO RN 72 O N 11 ). 12/28/2026 . |3.B PL ....
Elevation Services Holding LLC 1st Amendment
..28624#-AA-1 | Term Ln Nt 1 10.626% 12/18/26 ... .. |- 0973072025 . |Redemption 100.0000 ....... . 2,286 2,286 ... .2,286 |.. . 12/18/2026 . |3.B PL ....
Ellucian Holdings Inc Term Ln B Nt .163%
. 28917X-AB-6 [ 10/09/29 ....eevviiiiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 4,658 |............ 4,658 |..oooennnn LT A O A RN Mo [ Mo s L1 O O A RN 56 |. 10/09/2029 . |4.C FE ....
Embecta Corp Initial Term Ln  7.163%
.. 20081L-AC-8 [04/02/29 .....evvvniiiiiiiiiiiiiii s . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 150,698 |........... 150,698 |[.......... 150,886 [ovvvvivvirvnnininns fooviviiiniiinns foeriiiiniis (115 ) PO R (115 ) PO R QLCIONCic1< T R R AU NN 2,601 |. 04/02/2029 . |4.A FE ....
Flywheel Acquireco Term Ln Nt 1 10.650%
..30309#-AA-9 [ 05/12/30 .evvuniiiiiiiiiee i . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 5,043 [oeiiiiins 5,043 [............ 5,043 [......ceenens L0 X S N R R R R LSV R O O R, 414 1. 05/12/2030 . |3.A PL ....
Fitness Ventures Hldgs Inc Term Ln Nt 1
..303128-AA-6 9.666% 08/01/31 ...covviiriiiiiiiiiiiii i . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 2,439 | 2,439 [.oooiennnns 2,391 [ YA FO E £ O O, L5 R F PR O R R R 169 |. 08/01/2031 .|3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term
..303128-AB-4 |Ln Nt 11 1.000% 08/01/31 .....evvivvrrrnnnnnnns . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 665 foiiiiiiiinnnns 665 |.....oevnnnnns [CICI0 I PN L LT PP FR [ PO RN [T PO RN 1L O AR 14 |. 08/01/2031 . |3.B PL ....
Fitness Ventures Hldgs Inc Delayed Draw Term
..303128-AB-4 [Ln Nt 3 1.000% 08/01/31 ......cevveriiirnnnnns . 09/24/2025 . | Tax Free Exchange ..........ccccee Jovvevrrrriinnninnnns foeneniins 140,889 |........... 141,897 |oeeeennnnns 140,836 [cvvenviviiinniiinne v s L O O, [T FO R IV <1 I R FORRRURR RN N 4,974 |. 08/01/2031 . [3.B PL ....
Faraday Buyer LLC Term Ln Nt 2 10.204%
L30737#-AA-1 [10/11/28 e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,992 [oooeiee 11,92 |oennns 11,992 |oeeennnnns 72 O O R R MR LR O R ) RN 937 |. 10/11/2028 . |3.C PL ....
Flint Opco LLC Term Ln Nt 1 9.435% 08/15/30
..33963A-AC-7 | ... . | 0973072025 . | Redemption 100.0000 ...... . 08/15/2030 . |3.A PL ...
Flint Opco
..33963A-AD-5 [8.752% 08/15/30 . 09/30/2025 . | Redemption 100.0000 ....... . 08/15/2030 . |3.A PL ....
Flint Opco LLC Delayed Draw Term Ln Nt 4
..33963A-AE-3 [8.752% 08/15/30 . 09/30/2025 . | Redemption 100.0000 ....... . 08/15/2030 . |3.A PL ....
Florida Food Products
..34068G-AH-5 [9.002% 10/18/28 .....ceevvvvniiiiiiiiiieeeeeiaan . 09/30/2025 . | Redemption 100.0000 ....... . 10/18/2028 . |5.C FE ....
Foundation Risk Partners Corp 1st Lien Term
..35041@-AU-9 [Ln Nt 1 9.481% 10/30/28 ........cevvvvnnnnnnnn . 09/30/2025 . | Redemption 100.0000 ....... . 10/30/2028 . |3.CPL ....
Foundation Risk Partners Corp 1st Lien DD
..35041@-AV-7 |Term Ln Nt 1 9.352% 10/30/28 ........ceee . 09/30/2025 . | Redemption 100.0000 ....... . 10/30/2028 . |3.CPL ....
Foundation Consumer Brands Term Ln Nt 2
..35042#-AC-6 | 10.720% 02/12/27 ...evvvvviirnieiiiiiiieeeeinnes . 09/30/2025 . | Redemption 100.0000 ....... . 02/12/2027 .|2.CPL ....
Foundation Consumer Brands Term Ln Nt 2
..35042#-AC-6 | 10.720% 02/12/27 ...evvvvviirnniiiiiiiineeeeinnen . 07/10/2025 . | Redemption 100.0000 ....... . 02/12/2027 . |8.A Z .....
GC Waves Holdings Inc 2024 Replacing Term Ln
..36210%-AE-0 [Nt 1 9.013%h 08/11/28 ....ceevvvnnniiiiiiinannnns . 09/30/2025 . | Redemption 100.0000 ....... . 08/11/2028 . |4.A Z .....
GS Seer Group Term Ln Nt 1 11.064% 04/29/30
2 BB2BEBAAD [ ..t . 09/30/2025 . |Redenption 100.0000 ....... . 04/29/2030 . [3.B PL ....
GSV Purchaser Inc Term Ln Nt 1 9.046%
..362668-AA-9 08/01/31 ... . 09/30/2025 . | Redemption 100.0000 ....... . 08/01/2031 . |3.A PL ....
GSV Purchaser 762
..362668-AB-7 [08/01/31 ..eviiiiiiiiiiiiii e . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 180 [oovviiieiins 180 [oeeiiiiiinnnns L V£ I P AR RN LI PO AN L S AN L O N NN 15 |. 08/01/2031 . |3.A Z .....
Galway Insurance Hold Inc New Term Ln Nt 1
..364588-A%-0 [9.352% 09/29/28 ... . |- 0973072025 . [Redemption 100.0000 ....... . 09/29/2028 . |4.A PL ....
Gerson Lehrman Group Amen
.. 374237-A8-4 |9.402% 12/12/27 ..oovvvvniiiiiiiiiiieieiii . 09/30/2025 . | Redemption 100.0000 ....... . 12/12/2027 . |4.CPL ....
Guidehouse Inc Term Ln Nt 1 9.913% 10/16/28
LA0178B-AA-8 [ oeeeee . 09/30/2025 . | Redemption 100.0000 ....... . 10/16/2028 . |4.B PL ....
Guidepoint Security Hold LLC Term Ln Nt 1
..40179%-AA-9 [10.301% 10/02/29 ......ccevvvvnniiiiiiiiiiieeeinnas . 09/30/2025 . | Redemption 100.0000 ....... . 10/02/2029 . |3.B PL ....
Guidepoint Security Hold LLC Term Ln A Nt 1
..40179*-AD-3 [10.163% 10/02/29 .......ccvvvuuiiiiiiiiiiniiiiiinnns . 09/30/2025 . | Redemption 100.0000 ....... . 10/02/2029 . |4.B ........
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HP RSS Intermediate Inc 1st Lien Term Ln Nt 1
..404930-AA-6 19.056% 12/11/29 ...ooovviiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,133 |oeeiiiiinnns 2,133 [ 2,133 [ 2 O R (U R K T R N 150 . 12/11/2029 . |2.C PL ....
HP RSS Intermediate Inc 1st Lien Special Pur
..40493e-AB-4 |DDTL Nt 1 8.990% 12/11/29 . . 09/30/2025 . | Redemption 100.0000 ....... . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Llen
..404936-AC-2 |DDTL Nt 2 8.990% 12/11/29 ......oevvvvvrrnnnns . 09/30/2025 . | Redemption 100.0000 ...ovvn forvemmmmnnnnniiiiinn fooviiind 1371 L 137 e 1360 3BT | T [ T e 13T e e e o, 97 . 12/11/2029 . |2.C PL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..404938-AD-0 [Nt 2 8.752% 12/11/29 ..covvvvvvvviiiiiiiiiines . 08/14/2025 . | Redemption 100.0000 ...ouvn fornnmnniiiiiis foeeis L PO [V L[V L O N (S R L P S N 8 |. 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..404938-AD-0 |9.058% 12/11/29 ..oooovviiiiiiiiiiiii . 08/14/2025 . | Redemption 100.0000 ...euvn fornnnnniiiis fooeiiin L PO Tl P e O ) s L O P N . 12/11/2029 . |2.CPL ....
HP RSS Intermediate Inc 1st Lien 1st Am. DDTL
..404938-AD-0 |9.071% 12/11/29 .oovvvvviiiiiiiiiiiiiiiiiiiiiies . 08/14/2025 . | Redemption 100.0000 ....vun fornmnmmiiiiiiiis foniii 2 | 12 [, 2 P P R (R R L O N R R . 12/11/2029 . |2.CPL ....
HanesBrands Inc HanesBrands Inc ~ 3.056%
..410346-AY-6 | 03/08/32 ...oovvriiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...euvn founnnini foeeee 4,010 [ooeennnnnne 4,010 | L O Y SN [£5)] S RSN [£5)] R RSN 4,010 |oevvererniniinns [ fo e 120 |. 03/08/2032 . |3.C FE ....
Harvey Tool Co LLC New Term Ln Nt 1 9.663%
LAATBIG-AE-T | 10/26/27 oo . 08/06/2025 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 156,755 [.....eeeee. 156,755 |........... 156,755 |........... 156,488 |............ LY PO N R P/ O RSN S O R N 9,548 |. 10/26/2027 . |4.C ........
Harvey Tool Co LLC New Term Ln Nt 1 9.663%
LAATBIG-AE-T | 10/26/27 oo . 08/06/2025 . | Tax Free Exchange ................ |oeeevevvvnnnnnnnnns fornnnns 1,482,774 |........ 1,482,774 |........ 1,482,774 |........ 1,440,313 |.......... 2,461 |oveeeviiiiiiinnn [ 2,461 | e LI L RO R R R 91,041 |. 10/26/2027 . |4.C ........
Harvey Tool Co LLC Term Ln Nt 1 8.913%
CAATBIG-AE-T | 00/02/32 oo . 09/30/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis L% 1V F 4112 | L i ) R A A2 | e e o 57 . 09/02/2032 . |4.C ........
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
LA17818-AF-4 Nt 2 9.652% 10/26/27 ...covvvvvvveviiiiiiiinns . 08/06/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 24715 ... 28,715 |oeennnnn. 28,715 |........... 17,822 ...l L O Ay LU IO AN 2 O P 1,449 |. 10/26/2027 . |4.C ........
Harvey Tool Co LLC 2021 Delayed Draw Term Ln
LA17818-AF-4 Nt 2 9.652% 10/26/27 ....oevvvvvveviiivniiinns . 08/06/2025 . | Tax Free Exchange ................ |oeeeevvervnnnnnnnns fovnnnnns 227,478 |eeveeenns 227,478 |........... 227,478 |........... 164,034 |............ 2. U R N R 1V O R 2 . O O P 14,340 |. 10/26/2027 . [4.C ........
Sigma Electric Manufact Corp Term Ln A-2 Nt 1
..419028-AA-9 1 10.013% 10/31/25 ..ooevvieiiiiiiiiiiiii, . 09/30/2025 . | Redemption 100.0000 ...ouvn founnmniiiiis foeeies 8,135 [eeeiiinnns 8,138 |............ 7,972 | 8,111 [ [ 24 o o 24 o o LR S N 1,478 |. 10/31/2025 . [3.A Z .....
Heavy Construction Systems Inc 2024 New Term
.. 422586-AC-3 |Ln Nt 1 9.252% 11/16/28 .......coeevereinnins . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,928 [eeiiiinnns 3,928 [oinnnnne 3,889 |............. N T3 R R FC I PO AN 34 foiiii o B O R N 285 |. 11/16/2028 . [3.A PL ....
Orion Group 2nd Amendment Term Ln Nt 1
.. 42327@-AA-4 110.240% 03/19/27 ...oooeeeeiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,356 [oeninnnne 1,36 |ovvveeennnns 1,356 [oovveeeennns L L e O P SN 1,356 |ooeeeeeiiiiiiies e o o 95 |. 03/19/2027 . (3.B PL ....
Orion Group 2nd Amendment DD Term Ln Nt 17
.. 42327@-AB-2 | 10.252% 03/19/27 oooeveieiiiiiiiiiiiiiiiieeeeee . 07/12/2025 . | Tax Free Exchange ................ |oeeevvvvvnvnnnnnnns fonnnnnnns 47,264 |............ 47,264 |o.eennnnnnnn L O P Y U R R L O P N 526 |. 03/19/2027 . [3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.575% 03/19/27 ..ooooeeeiiiiiiii . 07/12/2025 . | Redemption 100.0000 ...ouun fornnmmmiiiis foeiis L7 [ 51 [ (7)) E T s L P £ PO (OO R R 137 [. 03/19/2027 . |3.A PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.575% 03/19/27 ..ooooeeeieiiiiii . 09/30/2025 . | Redemption 100.0000 ....ovw forvemmnnniiiiiiiiinn fooniennnnn3,105 ol 3,106 3,092 12,620 | el 17 [ el A7 e 30105 | e [ L, 220 |. 03/19/2027 . 3.B PL ....
Orion Group 2nd Amendment DD Term Ln Nt 2
.. 42327@-AB-2 | 10.575% 03/19/27 ..ooooeveeeiiiiii . 07/12/2025 . | Tax Free Exchange ................ [eeevvvvvvvnnnnnnnns fovviiiiennndd 1160 i 4,116 i ,116 [ 4107 | 10 [ o0 [ el B8 | e e o 222 |. 03/19/2027 . |3.APL ....
Orion Buyer LLC Term Ln Nt 1 9.308%
.. 42327@-AD-8 | 07/18/30 ..vvvvvvvvriiiiiiriiiiiiiiiiiiiiiis . 09/30/2025 . | Redemption 0 e i 1 O Y N T O X . O O < X O S N 219 |. 07/18/2030 . [4.A Z .....
HGC Holdings (Heritage Golf) Refinancing DD
..42836#-AD-0 |Term Ln Nt 1 9.002% 06/20/29 . . |- 09/30/2025 . |Redemption 100.0000 ....... . 06/20/2029 . [4.A Z .....
Higginbotham Ins Inc Amendment #3
.. 42058#-AG-5 |Nt 1 9.736% 10/31/29 ..ooovvvvvrviiiiiiiiiinns . 09/30/2025 . | Redemption 100.0000 ....oow forvnvnnnniiniiiiiinn [ 5,967 [t 5,967 [t 5,957 15,922 |38 |9 [ oD e e BL9B7 | e [ L 394 1. 10/31/2029 . |3.B PL ....
Hills Distribution Inc Term Ln Nt 1 10.349%
..43166#-AA-4 111/08/29 ... . 09/30/2025 . | Redemption 100.0000 ....... 2,484 |.. . 11/08/2029 . [3.A PL ....
Hills Distribu
..43166#-AB-2 |Nt 1 10.349% 11/08/29 .......ovvvvvrvrrrnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ....... .2,513 |.. . 11/08/2029 . [3.A PL ..
..44956#-AA-6 | IFH Group Term Ln Nt 1 9.946% 12/20/29 .... |. 09/30/2025 . |Redemption 100.0000 ....... 3,572 |.. . 12/20/2029 . |3.CPL ..
I1G Investments Holdings LLC 2024 Refinanced
..44058#-AA-4 | Term Ln Nt 4 9.308% 09/22/28 ................. . 09/30/2025 . | Redemption 100.0000 ...oenn founmmnniiiiiiiii foeeeies 3,267 |oeeeeeiinnns 3,267 |ooeeeeeenns [T 7 R R U, LT IO RN L 70 ISR R KLY A U R RN R, 52 |. 09/22/2028 . (3.B PL ....
IG Investments Holdings LLC 2024 Refinanced
..44058#-AA-4 |Term Ln Nt 1 9.308% 09/22/28 ................. . 08/07/2025 . | Tax Free Exchange ................ |oceeeeeeeeviiiiiinns founnnnnnns 3,282 |l 3,267 |.ooeeeennn. 3,225 |............. K74 T RN [ R RN [ R RRTTTN 3,282 [ foviiiiiiiiiiiies o e 237 |. 09/22/2028 . [3.B PL ...




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

SCHEDULE D - PART 4

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

L1603

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
IQNavigator Inc Term Ln Nt 1 9.449%
.. 44989%-AC-7 106/02/29 ....oooeiiiiiiiiii . 09/03/2025 . | Tax Free Exchange ................ |oeeeevevvvninnnnnns fouvnnnnnnns 9,625 |eeeeiienns 9,625 [vunnnnns 9,625 [.cccuunnnnnn L. O Y (S R L2 T R N 723 |. 06/02/2029 . [5.B PL ....
IP Construction Il LLC Delayed Draw Term Ln
..45002¢-AA-9 |Nt 3 9.502% 06/25/30 . 09/30/2025 . | Redemption 100.0000 ....... ... 1,639 ... 1,639 |............ 1,623 [.... .1,639 |.. . 06/25/2030 . (4.B PL ....
IP Construction Il LLC Delay
..450028-AA-9 |Nt 3 9.502% 06/25/30 ...coevvvvriiiiiiiiinnnnns . 07/10/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,639 [oinnnnne 1,639 |oveeinnnns 1,639 [oveeeennnns 1,623 [ovveeiiinns L O N L O N LI U F P (SRR N 70 . 06/25/2030 . |4.C PL ....
IP Construction Il LLC Delayed Draw Term Ln
..450028-AA-9 [Nt 2 9.666% 06/25/30 ........evvvrrrrrnnnnnnnnns . 07/10/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeins 3,277 |evevvvvvenns 3,217 |oeeeeeeees 3,037 |oooeeeeens 3,050 |..ooeeeeeenns P2 7L T PO A, 22: T PO N R O R N 158 . 06/25/2030 . |4.C PL ....
Coherent Co Term Ln B2 Nt 1 6.163% 07/02/29
CABIT3IAS-3 [ e . 09/26/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 150,633 |........... 150,633 |........... 150,256 [.ooeeeeiiiiiiiiieens e e 7 O RSN 7L O RSN S X X O R N 4,154 . 07/02/2029 . |3.A FE ....
Infinity Home Services Holdco Delayed Draw
..45676@-AA-4 | Term Ln Nt 1 9.602% 12/28/28 ................. . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 872 |l 872 |l 872 |oveeviiiiiinnns Lo e O s -7/ O N R A 64 (. 12/28/2028 . |3.A PL ....
Infinity Home Services Holdco Term Ln Nt 1
..45676@-AB-2 |9.590% 12/28/28 .........oooeeiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 12/28/2028 . [3.A PL ....
Inszone Mid LLC Term Ln Nt 1 9.589%
.. 458364-AC-5 | 12/22/29 ... . 09/30/2025 . | Redemption 100.0000 ....... . 12/22/2029 . |3.CPL ....
Inszone Mid y
..45836#-AD-3 9.752% 11/30/29 .......oooeeiiiiiiiiii . 07/21/2025 . | Tax Free Exchange ................ . 11/30/2029 . |3.CPL ....
Inszone Mid LLC Delayed Draw Term Ln Nt 1
..45836#-AD-3 |9.913% 12/22/29 ... . |- 09/30/2025 . [Redemption 100.0000 ....... . 12/22/2029 . |3.CPL ....

Inszone Mid LLC Delaye

..45836#-AD-3 |9.921% 12/22/29 .....oooiiiiiiiiiiiiiiieiee . 07/21/2025 . Tax Free Exchange ................ . 12/22/2029 . |3.CPL ....
Inszone Mid LLC 1st Lien A1 DDTL Nt 3

..45836#-AE-1 |9.226% 11/30/29 .. . 07/21/2025 . [ Tax Free Exchange . 11/30/2029 . [3.C Z .....
Inszone Mid LLC 1s

..45836#-AE-1 19.252% 11/30/29 ....evvveiiiiiiiiiiiii i . 07/21/2025 . [ Tax Free Exchange . 11/30/2029 . [3.C Z .....
Second Nature Inc Term Ln Nt 1 10.169%

. 48278#-AA-8 | 10/22/28 .......evveiiiiiiiiiieeecee s . 09/30/2025 . |Redemption 100.0000 ....... . 10/22/2028 . [3.A PL ....
Second Nature Inc Term Ln Nt 2 11.419%

. 48278#-AA-8 | 10/22/28 .......evvvieiiiiiiiieeeeee s . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 8B | 11T 898 [vveriiiinnns 11 OO U (U R U RN o161 2 R N R R 79 |. 10/22/2028 . |3.A PL ....
Second Nature Inc Term Ln C-1 Nt 1 10.569%

L. 48278#-AD-2 | 10/22/29 .....ovviiiiiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 329 | 329 | 329 | K7: I U VU R N R 2 O Y S N 27 (. 10/22/2029 . |3.A PL ....
Second Nature Inc 4th Amendment Term Ln Nt 1

. 48278#-AF-7 19.921% 10/22/29 .....evvvviiiiiiiiiiiiciiiiiieen . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 1,492 |oeeeennn. 1,492 |ienenn. 1,447 oo L7 O R i e L7 RO R L O O RN N 79 |[. 10/22/2029 . |3.A PL ....
KSKI Holdings 2 Term Ln Nt 1 11.240%

..48282#-AA-2 | 06/30/28 ......cevviiieiiiiiee s . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 3,939 |.iociienns 3,939 |.eeenn. 3,939 | 3,828 [.ooiiiinens K I RS A R, [ 1 R A 3,939 [ovviiiiiiiiiis o e e 234 |. 06/30/2028 .|3.B PL ....
Kellermeyer Building Svcs 8th Amendment Term

..48773#-AH-3 |Ln Nt 1 9.708% 11/07/26 ......oeevnrnennnnne . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 4,463 |............ 4,463 |............. 4,444 | 4,380 i e L7 [P R 15 | o L R N 108 |. 11/07/2026 . |4.B PL ....
Keystone Agency Investors LLC Term Ln B Nt 1

..49337%-AB~7 19.590% 05/03/27 .....cvvvvieiiiiiiiiieeiiiiaes . 08/29/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 555,182 [....oc...n. 555,182 |ooeceeunns 545,836 |........... 547,929 | o LA:< 3 PO RN T.254 |oeeiiiiiiiiees o 555,182 [ovvvvvviiviiiinn foiiins e e 33,241 . 05/03/2027 . |3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AC-5 |Term Ln D Nt 1 9.590% 05/03/27 .............. . 08/29/2025 . |Redemption 100.0000 ..o forveeniiiiiiiiinnns [ 1,772,166 |........ 1,772,166 |........ 1,755,855 |........ 1,519,497 [ooviiiiiiiinns oinns 15,190 [ovveiiiiiiiins s 15,190 [ovviriiiiiiins Joines 1,772,166 [ovvvvvvvvviinnns fonnniniiiiiins foees s 104,959 |. 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AE-1 |Term Ln E Nt 9 8.752% 05/03/27 .............. . 08/29/2025 . |Redemption 100.0000 ..o forveeeeiiiiiiiiinns o 15,832 [oeeeeenns 15,832 |oociieens TR U AUUURPR RN (£ T U (85) [euvvvvvnnnnnnnnn foeeeeiiinns TR X 7 S (SN 218 |. 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AE-1 | Term Ln E Nt 4 8.752% 05/03/27 .............. . 07/11/2025 . [ Tax Free Exchange .........cccoee |oovvverinniiiinnns Joovninnnns 4,45 |l 4,447 .o 4424 s | e 1 [ s LI SRR RN 4425 [ oo o e 44 . 05/03/2027 .|3.B PL ....
Keystone Agency Investors LLC Delayed Draw

..49337*-AE-1 | Term Ln E Nt 6  8.910% 05/03/27 .............. . 07/11/2025 . [ Tax Free Exchange ........cccccoee Jovevveenniiiiinns Joovinnnns 1,365 [ooeeeennn. 1,419 |l LR -7 R IO RN 2 PO R, P2 PO KRR R G FOUURPUUE RO R RN 104 |. 05/03/2027 . [3.B PL ...
Keystone Agency Investors LLC Delayed Draw

..49337*-AE-1 | Term Ln E Nt 11 8.913% 05/03/27 ............. . 08/29/2025 . |Redemption 100.0000 ..o fouveeeiiiiiiiiiinns o 19,268 |............ 19,268 |............ 19172 | [ o [/ U A, [/ FUR QIS R (SN R R 140 |. 05/03/2027 . |3.B PL ....

Keystone Agency Investors LLC Delayed Draw
..49337*-AE-1 | Term Ln E Nt 1 9.042% 05/03/27 .............. . 08/29/2025 . |Redemption 100.0000 ..oooos foveeiiiiiiiiiiiinns fovninenns 35,572 |.iconenns 35,572 |.oiinee. 35,400 |..coovriiiiiiiiins v foieiii, 72 | foeeeen, 72 | foeeeeen, 36,572 [oviiiiiiiiiiins e e eviiiiiiiiiees 822 |. 05/03/2027 . [3.B PL ....
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Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
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Keystone Agency Investors LLC Delayed Draw
..49337*-AE-1 |Term Ln E Nt 3 9.206% 06/03/27 .............. . 07/11/2025 . | Tax Free Exchange ................ |eeevvvvvvnninnnnnns foevinnnnnns 6,404 |.ooooennn. 6,434 |[.ennnnn. L O O SN [ R A [ R A Lo R N 117 |. 05/03/2027 . |3.B PL ....
Keystone Agency Investors LLC Delayed Draw
..49337*-AE-1 |Term Ln E Nt 2 9.328% 06/03/27 ... . 07/13/2025 . | Tax Free Exchange . 05/03/2027 . (3.B PL ....
Keystone Agency Investors LLC Term Ln
..49337*-AF-8 19.002% 05/03/27 ...coovvvviiiiiiiiiiiiiiiiiieeeees . 08/29/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 47,160 [ovvennnnnen 47,160 |.........ns L O O A [ [V O RN [ [V N O RN L L O Y SN . 05/03/2027 . [4.A Z .....
Kings Buyer LLC 2nd Amendment Term Ln Nt 1
..49579*-AA-6 1 10.590% 10/29/27 .....ocoeeieiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 3,938 [oeeiiiinnnns 3,938 [oiinnnnnns 3,938 [ooeunnnnnn R O R (U R B . O S N 288 |. 10/29/2027 . (3.B PL ...
Unleashed Brands LLC Term Ln Nt 1 10.152%
L52T3T@-AA-T | 12/21/27 oo . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 4,502 |oeeiiiinnns 4,502 [ooiinnnnnne 4,488 |............. L1 I R A L5 R R 12 [ e L R N 355 |. 12/27/2027 . |3.A Z .....
Unleashed Brands LLC 3rd Amendment Term Ln Nt
..52737@-AB-5 |1 11.652h 12/27/27 .ccooevvveeieieeiieieieeens . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 23 o P2 I 4 Y RN L O A L O A 2 T O Y S N 28 (. 12/27/2027 . [4.A Z .....
Lido Advisors LLC 6th Amendment Term Ln Nt 1
..53173#-AA-4 19.203% 07/17/32 ..ooeeeeeiiiiiiii . 07/19/2025 . | Redemption 100.0000 ...ouvn fornnmnmiiiiiiiis foeeiis (428) [ovvvvvvnnnnnns [:72:) 1N FR (72301 I (7)) F R (7)) R RN (73] R RN L ) N R S N . 07/17/2032 . [4.A PL ....
Lido Advisors LLC 6th Amendment DD Term Ln Nt
.53173#-AB-2 |1 10.322% 07/17/32 «ooeeeeeiiiiieiiiiiieeeeee . 07/19/2025 . | Redemption 100.0000 ...ouvn fornnmnniiis foeeeis (642) [ovvrvnnnnnnns (642) ... (639) |.evvvvrvnnnns [(CKIS) ) F F ()] R RN ()] R RN LT O Y S N . 07/17/2032 . |2.CPL ....
Lido Advisors LLC Incremental DD Term Ln Nt 1
..53173#-AD-8 |9.273% 06/15/27 .covvvvviiieiiiiiiiiiiiis . 07/19/2025 . | Redemption 100.0000 ...ouvn fornnmmmiiiiiiii foeeeieis (650) |......eeennnnn (650) |..eeeeeennnns (650) |.vvvvvrrrnnnns [ N O O ) s (L0 R R R At . 06/15/2027 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 9
..53173#-AD-8 |9.198% 06/11/29 ....oovvvvviriiiiiiiiiiiiiiiiiienns . 07/19/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo (1,899) |ovvvvvvnnnns (1,899) |............ (1,876) [cuvvvnnnnnee (1,876) [cuvvvvvniniinnns fooeeiiienns () ST RN () S RN LG N R SN . 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 8
..53173#-AD-8 |9.208% 06/11/29 ....coovviiiriiiiiiiiiis . 07/19/2025 . | Redemption 100.0000 ...ouun fornnmmniiiiiis foeeiiis (6511 1 IO (589) |..ceeeeeennns (582) |.vvvvvrrnnnns [£51:72 ) F R (0] R RN (0] R RN L0 O N N . 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 3
..53173#-AD-8 19.335% 06/11/29 ......ccoeeeiiiiiiiiiini . 07/19/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins (15 [R50 PO (85) [euvvvrrnnnnnnns L O P O N (613 PR R R R . 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 6
..53173#-AD-8 19.392% 06/11/29 .......ooeeeiiiiiiiiii . 07/19/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins (515 (69) [cevvvvrnrrnnnns (68) [cevvvvrnnnnnnnns (51 ) PP F (1] R RN (1] R R () PO POPPR A R R . 06/11/2029 . [2.C Z .....
Lido Advisors LLC Incremental DD Term Ln Nt 5
..53173#-AD-8 |9.436% 06/11/29 .....ooovviiiiiiiiiiis . 07/19/2025 . | Redemption 100.0000 ...ouvn fornnmnmiiiiiiiis foeeiis (X701 (337) |oeeeeeeeens (336) |+evvverennnnns [R5 ) F R (1] R RN (1] R R L 7 O O R N . 06/11/2029 . [2.C Z .....
Lifestyles US Holdco Inc Term Ln Nt 2
..53229%-AA-2 1 10.752% 11/30/28 .ooovvvvviiiiiiiiiiiiiiiies . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeieins 3,782 |oveevreenns 3,782 |l 3,782 | FC L O O i R R A N 7 O R N 317 |. 11/30/2028 . [3.A PL ....
Lightbeam Bidco Term Ln Nt 1 9.301%
..53230#-AA-5 |05/06/30 .....ervvrririiiiiiiiiiiiiiiiiieieeeee s . 07/01/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,380 [oeririinnnns 3,380 |oeeiieens 3,380 |.oeeeieenns B O O O R A A R L S N 158 |. 05/06/2030 . |3.A PL ....
Lightbeam Bidco Term Ln Nt 1 9.301%
..53230#-AA-5 | 06/06/30 .....eevvrririiiiiiiiiiiiiiiiiii s . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeieins 3,380 [oeririinnnns 3,380 |oeeiiiens 3,380 |.oeeeeeeenns O O i R R R R L S N 185 |. 05/06/2030 . |4.C PL ....
Lightbeam Bidco Delayed Draw Term Ln Nt 1
..53230#-AB-3 |8.990% 05/04/29 .........coeeiiiiiiiiiiiii . 07/09/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 512 [ 512 | 512 |eviiiiiiiiies L e O S O Y S N 24 |. 05/04/2029 . [3.A PL ....
MB2 Dental Solutions LLC Term Ln Nt 1
..55340#-A0-2 19.643% 01/29/31 .....ooooeiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 01/29/2031 . (4.B PL ..
..56068V-A*-3 |Majesco Inc Term Ln Nt 1  8.752% 03/22/32 . |. 09/30/2025 . |Redemption 100.0000 ....... . 03/22/2032 . (3.B PL ..
Margaritaville Holdings LLC Dalayed Draw Term
..56658@-AJ-4 |Ln Nt 1 8.882% 06/17/27 ....eevvvvvnvnnnnnnnnee . 09/30/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 172 O, 172 11 L1 I U N [T R R [ R R L7 O Y R RN 69 . 06/17/2027 .|3.C PL ....
Mather Group LLC Term Ln Nt 1 10.002%
L57671#-AA-2 | 03/31/28 oo . 09/30/2025 . | Redemption 100.0000 ...oeen founmmiiiiiiiiiiii foeeieis 5,69 |eoeeeeennn. 5,6% |............ 5,6% |......eennt 5,639 [.cconnnnne LS/ RS R R [T/ ISR R Lo O R N 443 1. 03/31/2028 . |3.B PL ....
Mather Group LLC Delayed Draw Term Ln Nt 7
..57671#-AB-0 9.998% 03/31/28 .......oooeeiiiiiiiiiiiin, . 07/19/2025 . | Tax Free Exchange ...........cccee foeeevvvviiviniiinnns foeeennnns 31,337 |l 31,576 |.....eeee 31,260 |.ooeeeennns 31,260 |ooeeeieinns 36 [ L3 I IO RN YA P 31,337 [ e e e 1,896 |. 03/31/2028 . [3.B PL ....
Mather Group LLC Delayed Draw Term Ln Nt 1
..57671#-AB-0 | 10.002% 03/31/28 ....covvvriiiiiiiiiiiiiiiiiieeees . 09/30/2025 . | Redemption 100.0000 ...oune founmminiiiiiiii foeeeiis 2,217 |eeeeeeienns 2,217 oo 2,217 |oeeeiiiiiieens L13: N . [ O T s [ P P34 PO FUUU RN . 173 |. 03/31/2028 . |3.B PL ....
Meyer Laboratory Inc Term Ln Nt 1 9.666%
..593108-AA-7 | 02/28/30 ..coooiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouen founeminiiiiiii oo 2,90 |oeeiiiiinnns 2,940 [oeennnnnnne 2,871 |l 2R 14: ) PO R (-] I O A (0] 1 R A 2,90 | e e o 221 |. 02/28/2030 . [3.C PL ....
Meyer Laboratory Inc Delayed Draw Term Ln Nt
..503108-AB-5 |1 9.413% 02/28/30 .....evvvvrrrnnnnnnninnnnnnnne . 09/30/2025 . | Redemption 100.0000 ...oeee founemmmiiiiiiiiiis oo 519 [ 519 |l L1 [T N AR R R RO RO RN L3I U Y (SR N 47 . 02/28/2030 . |3.C PL ....
Pueblo Mechanical & Controls 3rd Amendment DD
..60782#-AA-2 |Term Ln Nt 1 10.792% 08/23/28 ................. . 09/30/2025 . | Redemption 100.0000 ...oeee foneniiiiiiiiiiiis fooeiiiiiins 450 [oiiiiinnnees 450 .l L. T PO, 199 [ovieinnnnees P2 [T R RN [ O R 450 | e o o, 24 |. 08/23/2028 . [3.APL ....
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Monica Hlds Inc aka Wilshire Term Ln Nt 1
..609370-AA-8 |9.902% 01/07/28 ......coevvviiieiiiiriiieeeens . 09/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 7,22 |oeeeenns 7,22 e 7,087 |oeeeiiiians %11 PO L7 R R L7 R R 7292 |ooeiiiieniens o i e 585 |. 01/07/2028 .|2.C PL ....
Monica Hlds Inc aka Wilshire Term Ln Nt 1
..609376-AB-6 |9.748% 01/07/28 .. . 09/30/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns 2,358 [, 2,358 ... 2,35 ... 2,388 |.. . 01/07/2028 . |2.CPL ....
Moonraker Acqusition
..615504-AA-1 |9.881% 08/04/28 ........ccvvvviiiiiiiiiiiieeeen, . 09/30/2025 . |Redemption 100.0000 ..o feureeniiiiiiiinns o 5,513 [ 5513 | 5513 | 5,513 | e i e e e 5,513 | o e e 514 |. 08/04/2028 . |3.A PL ....
Mr Greens Intermediate Term Ln Nt 1 10.669%
..624820-AA-3 | 05/01/29 ...ovviiiiiiiiiiieee s . 09/30/2025 . |Redemption 100.0000 ..o foueeeiiiiiiiiiins o 2,751 o 2,751 |, 2,751 | P41 I OO PR AU U R RN 2,751 | o e e 194 |. 05/01/2029 . [3.B PL ...
Mr Greens Intermediate DD Term Ln Nt 2
..624820-AB-1 | 10.350% 05/01/29 ....evvviieeiiiiiiiieceeiiaes . 07/15/2025 . Tax Free Exchange .........ccccoee |oovievveenneniiinns |ooviiiiiinnnns L5 77 | 15720 O RN AU R AU RO R 153 [ v o 1. 05/01/2029 .|3.B PL ....
Mr Greens Intermediate DD Term Ln Nt 1
..624820-AB-1 | 10.371% 05/01/29 ....coovvvviireiiiiiiiieeceins . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 124 | 128 |12 | [ e | o e L/ R O U RN 18 |. 05/01/2029 . |3.B PL ..
..62931%*-AA-2 | Topix Pharma Term Ln Nt 1 10.386% 11/02/26 |. 07/19/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o (3,366) [oeeeeneenn (3,366) |oeerenennn (3,289) [eeennnn (3,008) [ (244) | (28) [ o (268) | e (8,366) |-evveeeeeeies ferreeiiiiiiiies oo e . 11/02/2026 . [3.B PL ..
Topix Pharma Delayed Draw Term Ln Nt 1
..62931%-AC-8 | 10.386% 11/02/26 ...ocoruvveeiieiiiiiiieeeee . 07/19/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o (1,128) [eeeeieen (1,128) | (1, 112) [ (1,083) [ (86) e () [ ot (90) | e (T128) | oo s e . 11/02/2026 . |3.B PL ....
Topix Pharma 2022 Incremental Term Ln Nt 1
..62931*-AE-4 | 10.386% 11/02/26 .... . |- 07/19/2025 . |Redemption 100.0000 ....... ... (542) |... ...(542) |.. . 11/02/2026 . |3.B PL ....
Nth Degree Purchaser Inc Term Ln Nt 1
..62995%-AA-5 |9.320% 09/10/30 ..eooiiiiiiiiiiiiieee s . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeeiiiiiiiiins e 1,45 ..o 1,415 [ 1,378 oo 1,379 [oeeeiiiiiis e 36 | [ 36 | e 1415 [ o oo o 115 |. 09/10/2030 . [3.A PL ....
Next Holdco LLC Term Ln Nt 1 9.484%
..653430-AA-5 | 11/09/29 ... . 09/30/2025 . |Redemption 100.0000 ....... 3,140 |.. . 11/09/2029 . |3.B PL ....
North Amer Science Assoc Inc Delaye
..65685*-AC-9 | Term Ln Nt 1 9.902% 09/15/27 ................. . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 535 |oeieeeiiiins 535 | 535 |ooiiiiiiieennne 535 [oeeiiiiiiieens foreeeeiiiiii e o e e B35 [oeeeeiiiiiiiies oo [ e 43 |. 09/15/2027 .|2.C Z .....
North Amer Science Assoc Inc Term Ln Nt 4
..657160-AA-4 |9.938% 09/15/27 .. . 09/30/2025 . |Redemption 100.0000 ....... . 09/15/2027 . |2.C PL ....
Fairway Lawns LLC Term Ln .
..65950#-AA-8 | 05/17/28 .o . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 645 | 645 |ooeiiiiiiiens 626 [..ooeeeerinnns 632 [oeeieiiiiiiies e 13 | o 13 | o 645 [oeeeeiiiiiiiies oo oo e 49 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 4
..659594-AB-6 |8.990% 05/17/28 .....coouviiiiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o [ P 762 foeeiiieineens 745 e 750 [oueeieiiiiiiies oo 12 | o 12 | o 762 |eeeeeeeeiiiies foeereiiiiieeees o e 62 |. 05/17/2028 . [3.B PL ...
Fairway Lawns LLC DD Term Ln C-1 Nt 3
..659594-AB-6 |9.196% 05/17/28 .....cooeuviieiieiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o LY A R 457 e, 457 oo A57 e e o e e A57 foeeeiiiiiiiies o [ e 33 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-1 Nt 2
..659594-AB-6 |9.301% 05/17/28 ....ccoivviiiiieiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 584 | [ OO [ Z3 B84 [ e o e e 584 [oeeiiiiiiiiiies e e e 44 . 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 5
..659504-AC-4 |8.990% 05/17/28 ....ceoiuiiiiiiaiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 102 [, 102 [ 102 [ 102 o oo o oo e e 102 | o i e 7 |- 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 4
..65950#-AC-4 |8.998% 05/17/28 .....cooeuviiieiiiiiiiiiee e . 09/30/2025 . |Redemption 1000000 oo fereeeiiiiiiiieens ol LI IO [ I 83 | 83 | oo i e i [ 83 |iiieiiiiii feeereiiiieens e e 6 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 6
..659504-AC-4 |9.205% 05/17/28 ...ooovieiiiieiiiiieeee e . 09/30/2025 . |Redemption 100.0000 ..ooees fereeiiiiiiiiiieees o 35 | 35 [ 35 [ 35 [ e o e e 35 i e o e 3 |.05/17/2028 . [3.B PL ...
Fairway Lawns LLC DD Term Ln C-2 Nt 2
..65950#-AC-4 |9.255% 05/17/28 .....eeveeeeeeiiiiieee e . 09/30/2025 . |Redemption 1000000 .ooees fereeeiiiiiiiiiens o L5 IO 59 foiieiiiiiies LI OO 59 [ e o e e 89 [ feeeeeeiiieees o e 4 |.05/17/2028 . [3.B PL ...
Fairway Lawns LLC DD Term Ln C-2 Nt 1
..659594-AC-4 |9.301% 05/17/28 ...ocooiuiiiiiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 73 o, 178 | 173 | 173 o oo o oo o oo, 73 | o e e 17 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 8
..659504-AC-4 |9.318% 05/17/28 ....ccoiuviiiiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..ooees feueeeeiiiiiiiiens o LI IO [ O [5: 1 A B8 |oeiieieeiiiis [ i e i [ 58 [iieeeeiiii feeereriiieees e [ 4 |.05/17/2028 . [3.B PL ...
Fairway Lawns LLC DD Term Ln C-2 Nt 7
..659504-AC-4 |9.318% 05/17/28 ....ccoiuviiiiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 104 [, 104 [ 104 | 104 o oo o oo e e 104 | o i e 8 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 9
..659504-AC-4 |9.319% 05/17/28 ..oooveiiiiiiiiiiieeee s . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiiies o 129 | 129 | 129 | 129 i oo o oo e e 129 [ e o e 10 |. 05/17/2028 . |3.B PL ....
Fairway Lawns LLC DD Term Ln C-2 Nt 3
..65950#-AC-4 19.329% 05/17/28 ...eeeveeiieiiiiiiiie e . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeeiiiiiiiiies o 296 |oeeeeeeeins 206 foeeiiiiiiiens 296 [oeeeeeeiins 206 [oeeeeeiiiiiiies e [ e e 206 [oeeeiiiiiiiiiins oo [ e 23 |. 05/17/2028 .|3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 11 8.990%
..659590-AA-0 | 05/17/28 ..o . 09/30/2025 . |Redemption 100.0000 ..oooe foueeeeeiiiiiiiienss o, 4 oo, [ A 4 | i foviiiiis i o e e A | o | e . 05/17/2028 . [3.B PL ....
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Fairway Lawns LLC DD Term Ln D Nt 2 9.003%
..6509598-AA-0 | 05/17/28 .oovvviiiiiiiiiiiiiiiiiieeee . 09/30/2025 . | Redemption 100.0000 ....uun fornnnmmniiiiiis foeneii 2 o 2 | 72 FO 7 e O s 2720 PO (O R R 2 . 05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 4
..650598-AA-0 |06/17/28 ... . 09/30/2025 . | Redemption 100.0000 ....... .1 . 05/17/2028 . (3.B PL ....
Fairway Lawns .
..650598-AA-0 | 05/17/28 .oovvvviiiiiiiiiiiiiiiiieeeeeee . 09/30/2025 . | Redemption 100.0000 ...ouun fornennmiii foeeiiid 21 [ 4 I PO 2 O e O P Y SN 2 O N R RO . 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 6  9.291%
..6509598-AA-0 | 05/17/28 .oovvvviiiiiiiiiiiiiiiiieeeee . 09/30/2025 . | Redemption 100.0000 ...euvn fornnnmniiiiiis foeeiiis [ [ I O O PO Y SN (I R R R RO . 05/17/2028 . (3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 1 9.319%
..6509598-AA-0 | 05/17/28 .oovvviiiiiiiiiiiiiiiiiieeee . 09/30/2025 . | Redemption 100.0000 ....uun fornnnmmiii foeniiii 19 | 19 [, 19 [ L O N (U R LT R R R R 4 |.05/17/2028 . [3.B PL ....
Fairway Lawns LLC DD Term Ln D Nt 7 9.332%
..6509598-AA-0 | 05/17/28 .oovvvvviiiiiiiiiiiiiiiieeee . 09/30/2025 . | Redemption 100.0000 ...ouun fornennmiii foeeiiid 20 [ LV PO L e O P SN O O O RO . 05/17/2028 . (3.B PL ....
Fairway Lawns LLC 6th Amendment DD Term Ln Nt
..650598-AB-8 |1  9.551% 05/17/28 ...coooeeeieiiiiiiiiiiiieens . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins LT 1,264 |oeeeeeneens 1,239 | i e P PO AN P PO A 1,264 |oeeeeeeiiiiiiies e e o 60 . 05/17/2028 . [4.A Z .....
Nor thwinds Holding Co Term Ln Nt 1 9.696%
..66847@-AA-4 1 06/01/29 ..ooooiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeins 2,189 [overiiennns 2,189 |l 2,189 |l 2 O i R R A 2 R N 162 [. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 |Nt 1 9.626% 05/01/29 ........evvvvvvrvnnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 70 T A A PO O e O s FC T/ O N R A 28 . 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 |Nt 5 9.696% 05/01/29 ......ovvvvvvrriiiniinnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 1K O, 583 | 583 |oiviiiiiiiiinns [ 3 I O N T s L O L O Y S N 43 |. 05/01/2029 . (3.B PL ...
Nor thwinds Holding Co Delayed Draw TL 2023-1
..66847@-AB-2 |Nt 3 9.698% 05/01/29 ......ovvvvvvriiiriiinnns . 09/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 21 [ 21 | 22 I PO 22 e O 22 O Y S N 16 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..66847@-AC-0 [Nt 1 9.691% 05/01/29 .......evvvvvvvvvnnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmnmniiiii foeeeins 195 [ L PO 195 [ovviiiiiiiinns L O P O N LSS FOPPOPPRPR IO R R 15 |. 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co Delayed Draw TL 2023-2
..66847@-AC-0 |Nt 2 9.696% 05/01/29 .....cevvvvvvvviriiininns . 09/30/2025 . | Redemption 100.0000 ...ovnn fornnnnmiii fone 17 2 [ PO oL L O O P o N [ Y (O R R 7 | 05/01/2029 . |3.B PL ....
Nor thwinds Holding Co 2024 Incremental DD TL
..66847@-AD-8 |Nt 3 9.321% 05/01/29 .....coovvviiiiiiiiininns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 218 | 28 | L Y RN T s L O P24 R N R R 3 . 05/01/2029 . [4.A Z .....
Nor thwinds Holding Co 2024 Incremental DD TL
..66847@-AD-8 |Nt 1 9.441% 05/01/29 .....ovvvvvvirririiiiinns . 09/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 257 o ST FO Y RN T s L O O O R N 3 . 05/01/2029 . [4.A Z .....
Nor thwinds Holding Co 2024 Incremental DD TL
..66847@-AD-8 |Nt 2 9.446% 05/01/29 ......ooovvviiiiinniinnns . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnmmniii fone LY LY PO L e O P SN L PO (O R R 11.05/01/2029 . |4.A Z .....
Nor thwinds Holding Co 2025 Incremental DD TL
..66847@-AE-6 |Nt 3 9.304% 06/05/31 ...oovvvvvrviriiiiiiinnnns . 07/12/2025 . | Redemption 100.0000 ...ovun fornnmmmiiiiii foeeiii L F L 10 [ e e [ R A F I R R L O N R R . 06/05/2031 . [4.A Z .....
Oil Changer Inc Term Ln Nt 1 11.179%
..B77788-AA-5 |02/08/27 ....cevvvvviiiiiiiiiiiiiiiiiiiiiiieieieeeees . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 5328 |l L7 I 5,222 [eeeinnnnnn S Z( ) PO 72 PO AN 72 IO A 5,328 [oveiiiiiiiis oo e 603 |. 02/08/2027 . (5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 4
..67778@-AB-3 | 10.852% 02/08/27 .....oevvvvvvviiiiiiiiiiiiieeeees . 09/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins LYV 477 e LYK A LYK P, T s [ R A L O A LY O R R A 53 |. 02/08/2027 . (5.B GI ....
Oil Changer Inc Delayed Draw Term Ln Nt 5
..67778@-AB-3 | 11.035% 02/08/27 .....oovvvvvviiiiiiiiiiiiiieieees . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins P2 O 228 ... 2 I O 2 A 2 [ o e 2 R RN 2 T Y S N 30 . 02/08/2027 .15.B Gl ....
0il Changer Inc Delayed Draw Term Ln Nt 12
..67778@-AB-3 | 11.090% 02/08/27 ... .. |- 09/30/2025 . |Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
0il Changer Inc Delaye
..677788-AB-3 | 11.170% 02/08/27 .....vvvvvvvrvrrrnrnrnnniniinnnnnns . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmmmmnnnniiiiiinn oo 889 o589 [ BB BB | B e [ e O Y S N 87 |. 02/08/2027 .15.B Gl ....
Oil Changer Inc Delayed Draw Term Ln Nt 8
..67778@-AB-3 | 11.175% 02/08/27 ... . |- 09/30/2025 . |Redemption 100.0000 ....... . 02/08/2027 . [5.B GI ....
0il Changer Inc Delaye
..67778@-AB-3 | 11.218% 02/08/27 .....evvvvvvvrririiiiiiiiiininnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 59 [oeiiiiiiiiinnn 5% ..o 590 |ovvieiiiiiiinns 591 |oveeeiiiiiens T s L O A L R AN L Y S N 86 . 02/08/2027 .15.B Gl ....
Pye Barker Company Delayed Draw Term Ln 2 Nt
..69428@-AE-7 |9  8.502% 06/11/31 ... .. |- 07/19/2025 . | Tax Free Exchange . 06/11/2031 . (3.B PL ....
Pye Barker Company Delay
..694286-AE-7 |10  8.503% 06/11/31 ...ooovveeeeeiieeiiieeeee . 07/19/2025 . | Tax Free Exchange . 06/11/2031 . [3.B PL ....
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Pye Barker Company Delayed Draw Term Ln 2 Nt
..694280-AE-7 |5 8.538% 06/11/31 ...l . 07/19/2025 . | Tax Free Exchange . 06/11/2031 . (3.B PL ....

Pye Barker Company Delayed Draw Term Ln 2 Nt
..694280-AE-7 |4  8.755% 06/11/31 ... .
Pye Barker Company Delay

. |- 07/18/2025 . | Tax Free Exchange . 06/11/2031 . |3.B PL ....

..694280-AE-7 |2 8.779% 06/11/31 ...cvvveiiiiiiiiiiieiiins . 07/19/2025 . [Tax Free Exchange . 06/11/2031 . |3.B PL ....
Pye Barker Company Delayed Draw Term Ln 2 Nt

..694280-AE-7 |3 8.818% 06/11/31 ...ccvvviiiiiiiiiiiicis . 07/19/2025 . [Tax Free Exchange . 06/11/2031 . |3.B PL ....
PCIA SPV-3 LLC Term Ln Nt 1 9.546% 08/01/29

B943BH-AA-T | e . 09/30/2025 . |Redemption 100.0000 ..o feuveeriiiiiiiinnns o 4,975 | 4,975 |oeeeennn. 4,975 |vneeennne 4,963 | e 13 | o L R RN 4975 | s e o 382 |. 08/01/2029 . (2.C PL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 1

..69438#-AB-9 |9.240% 08/01/29 .....covvvriiiiiiiiiiieie s . 09/30/2025 . |Redemption 100.0000 ..oooe forveerniiiiiiiiinns o B i, B e 430 [oeeeiiiiinns LZX I RO FR 1 [ s 1o s 3 O Y S N 35 |. 08/01/2029 . |2.CPL ....
PCIA SPV-3 LLC Delayed Draw Term Ln Nt 3

..69438#-AB-9 |9.421% 08/01/29 ......ccevvviiiiiiiiiiiiieeeins . 09/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o 647 | (L7 O (35740 PR PP R L[V SRR F L[V O RN [C L O N R A 36 . 08/01/2029 . |2.C PL ....
PCS Midco Inc Term Ln Nt 1 9.752% 03/04/30

..B94488-AA-1 | eeeee . 09/30/2025 . |Redemption 100.0000 ..o foureeeiiiiiiiinns o 2,971 o 2,97 | 2,902 |..oveeennne 2,909 |cviiiieiiii [ (<720 F (72 IO AN 287 O O R N 227 |. 03/04/2030 . (3.B PL ...
PCS Midco Inc Delayed Draw Term Ln Nt 1

..694480-AB-9 |9.752% 03/04/30 ......cevvvviiiiiiiiiiiee s . 09/30/2025 . |Redemption 100.0000 ..oooe forveeniiiiiiiiinns ol L7 [ R [ 1 110 U 1 [ s 1o s [ PO (O R R 11 |. 03/04/2030 . |3.B PL ....
PCS Midco Inc Delayed Draw Term Ln Nt 3

..694480-AB-9 | 10.068% 03/04/30 .......cccvvvriiiiiiiriiiieninns . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 72 R 32 | 388 [oeeeiieiiiis SIS U R, [ PO R, L PO R, 7 Y S N 35 |. 03/04/2030 . 3.B PL ....
Par fums Holding Company Term Ln Nt 1 9.240%

..699460-AA-8 | 06/27/30 .....ocuuriiiiiiiiiiiee e . 09/30/2025 . |Redemption 100.0000 ..oooo forveeiniiiiiiiiinns o {77 R M2 | (K7 I LXK U R, [ PO R, [ O RN L S N 68 . 06/27/2030 .|4.B PL ....
Pathstone Family Office LLC 2nd Amendment TL

..70323%-AC-7 |Nt 1 9.135% 05/15/29 .......covuvvveriniinnnns . 09/30/2025 . |Redemption 100.0000 ..oooo forveerniiiiiiiiinns o 9 | [ I O L2 [ R [ PO RN [ O R [ O (O R R 9 |. 05/15/2029 . [3.A PL ....
Pathstone Family Office LLC Delayed Draw Term

..70323J-AC-5 |Ln Nt 1 11.130% 05/15/29 ......cevvevreiinnnnnns . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 803 |..ccciiiennne 803 [oeiiiiiiiinnns 803 [vveiieiinnns 10T PP F U (U RO U RN LV R N R A 63 . 05/15/2029 . |3.A PL ....
Pathstone Family Office LLC Term Ln Nt 2

..70323J-AD-3 | 11.000% 05/15/29 ......cevvvereiiiniiieeeeininns . 09/30/2025 . |Redemption 100.0000 ..o foureeniiiiiiiiinns o 4,164 |............ 4,164 | 4,164 ..ot L0 [T U N AU RN R RN 4164 | | e o 203 |. 05/15/2029 . |3.APL ....
Pathstone Family Office LLC New Term Ln Nt 1

..70323J-AE-1 19.263% 05/15/29 .....evvveiiiiiiiiiieieiiiiiieens . 09/30/2025 . |Redemption 100.0000 ...ooo forveerniiiiiiiiiens o 514 | 514 [, 509 [oveeiieiiinns L1 I O F R [ (P R, L7 PR RN O Y S N 38 . 05/15/2029 . [4.A Z .....
Penn National Gaming Inc Term Ln B Nt 1

..70757D-AZ-2 |4.163% 05/03/29 .....c.ovvvieiiiiiiiiiieiiiiees . 09/30/2025 . |Redemption 100.0000 ..oooe forveeeniiiiiiiinns o108 i 4103 [ A TT16 [ e [ (I8) fei e (13) e e 103 | e e e 96 |. 05/03/2029 . [3.C FE ...
PerkinElmer US LLC Term Ln Nt 1 10.897%

L T1A048-AA=T | 03/13/29 .o . 09/30/2025 . |Redemption 100.0000 ..oooe fouveeeniiiiiiiiinns 3782 L 3,782 [0 3,782 3772 i el 10 L e 10 L [ 3782 [ i e e, 433 |. 03/13/2029 . |4.B PL ....
PerkinElmer US LLC Delayed Draw Term Loan Nt

..71404#-AB-5 |1 9.155% 03/13/29 ... . 09/30/2025 . |Redemption 100.0000 ....... . 03/13/2029 . |3.A PL ....

PerkinElmer US LLC Delaye
..T1404#-AB-5 |1 9.166% 03/13/29 ........cccuvviviriiinnnnenns . 09/30/2025 . |Redemption 100.0000 .......

. 03/13/2029 .

1,183,007 |.... 1,183,007 |..

..71579*-AD-4 |Pestco LLC Term Ln A Nt 1 10.458% 02/17/28 |. 08/06/2025 . |Redemption 100.0000 ....... . 1,183,007 . 02/17/2028 .
Pestco LLC Incremental Delayed Draw Nt 1

L.TA579%-AE-2 | 10.464% 02/17/28 ..coovvveieiiieiiiieeeeeee . 08/06/2025 . |Redemption 100.0000 ..oooes feueeieiiiiiiiieies et 300,203 |...........300,203 |...........300,203 |.......... 179,786 |.ooeeeeeeens oo s s e e 300,203 [eeveeeeeiiiinn Jeeeeiiiiieeees foeeeiiiis s 33,390 |. 02/17/2028 .|3.B PL ....
Petrus Buyer Inc Term Ln Nt 1 10.691%

LT1684#-AA-8 | 10/17/29 oo . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 6,081 |..ccoeeennne 6,081 [............ 6,081 [.occcnneee 6,081 [oeeeeeeiiiiiins o [ e e s 6,081 [oeeeeeiiiiiiies o oo e 431 |. 10/17/2029 .|3.B PL ....
Petrus Buyer Inc Delayed Draw Term Ln Nt 1

..71684#-AB-6 |9.421% 10/17/29 ..oooiiiiiiiiiiiiiieee s . 09/30/2025 . |Redemption 100.0000 ..oooes feuveeiiiiiiiiins e 1,072 |, 1,072 oo 1,056 [oooeeennneee 1,057 [oeeeeiiiiiiiiis oo 15 [ o 15 | o 1,072 [ o o 106 |. 10/17/2029 . |3.B PL ....
Phoenix YW 1st Lien Term Loan 10.413%

L T1922%-AA-4 | 05/31/30 . . 07/01/2025 . |Redemption 100.0000 ..oooes feureeieiiiiiiiiies o 40,346 |......oeeen. 40,346 |............ 39,283 [oeeerneeee 39,378 [oeeeiiiiiiies oo 978 [ e 978 [ e 40,346 [..eveeeeeiiiie Jereeiiieeees e s 1,917 |. 05/31/2030 . |3.A PL ....
Yum Brands New Term Ln B Nt 1 6.007%

L.T2584D-AF-1 | 03/15/28 ... . 09/30/2025 . |Redemption 100.0000 ..oooes feureeiiiiiiiiiiies e 12,188 |............ 12,188 [oeeeeeees 12,160 f...c...eeee 2473 | o 1 | o B | o 12,188 [ooeeeiiiiiiies o oo o 575 |. 03/15/2028 . |2.C FE ....
Command Alkon (Potter Buyer) New Term Ln Nt 1

L T41404-AA-0 |9.252% 04/23/27 ..oeveeiiiiiiiieeiiieee e . 09/30/2025 . |Redemption 100.0000 ..oooew feueeeiiiiiiiiiins e 8,102 [oeeerennne 8,102 |.oooeeeeenns 7,859 |oooiiiiaees 8,001 [cveeeeiiiiiins oo 101 | o 101 | o 8,102 [oeeeeeiiiiiiies i feeeeeiiiieees o 620 |. 04/23/2027 .|3.CPL ....

Command Alkon (Potter Buyer) Incremental Term
..741404-AB-8 [Ln Nt 2 9.252% 04/23/27 ..oeevcveeeruveannnneene . 09/30/2025 . | Redemption 100.0000 ..ove foeveeriiieiiiiieis |orieeeiees 2,59 | 2,50 |eieneen. 2,516 [oeieuenne 2,560 [oeeioiiiiiiins Jeeeiiiiines 35 [ e 35 [ [ 2,59 |eeiiiiieiie foveeiiiieniee foreiiiiiiiis o, 198 |. 04/23/2027 . [3.CPL ....
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Command Alkon (Potter Buyer) Incremental DD
..74140%-AD-4 |Term Ln Nt 1 9.262% 04/23/27 ................. . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 574 o 574 |l 565 |ovveviiiiiiinns (U O N L O A L O A L O Y S N 44 ). 04/23/2027 . |3.CPL ....
Unison (Prism Parent) 1st Lien Term Ln Nt 1
.. 74276U-AC-9 19.893% 09/19/28 .. . 09/30/2025 . | Redemption 100.0000 ....... . 09/19/2028 . [4.A Z .....
Pueblo Mechanical ol s n
..74501#-AA-3 [Nt 1 10.696% 08/23/28 .........ccccviunnnnnnnne . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,384 |oeeiiiienns 2,384 [ 2,383 [oooinnnnnne 2,158 |l 72 T s P PO AN 2,384 | e e o, 183 . 08/23/2028 . |3.A PL ....
Pueblo Mechanical & Controls Delayed Draw
..74501#-AB-1 | Term Ln Nt 1 10.502% 08/23/28 ................. . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,644 |oeeennnnnn. 1,644 |ooeeeennnns 1,644 |ooeeennnns 1,488 |ovveeeennnns B | s e LT R RN 1,644 | o o o 121 . 08/23/2028 . |3.A PL ....
Pyramid BMC Intermediate LLC Senior Secured
..T4713*-AA-1 | Term Ln Nt 1 11.328% 01/19/27 ................. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeies 3,782 |oeeevrinnns 3,782 |l 3,782 |oooeeiees FC L O O i R R A N 7 O R N 291 |. 01/19/2027 . [3.A PL ....
Pyramid BMC Intermediate LLC 3rd Amendment
.. T4713%-AB-9 |Term Ln Nt 1 9.564% 12/31/27 ................. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,385 [oiennnnnne 1,385 |oveeiinnns 1,378 |oveeinnnns LI TL: N PO AN [ T RN [ T R 1,385 |oevveeiiiiiiiies e foii o 100 |. 12/31/2027 .|3.APL ....
Quail Buyer Inc Term Ln Nt 1 9.631%
L TATA3%-AA-5 | 10/01727 wevvvviiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnnii foeeend 6,087 [..ccccunnnnn 6,087 |..eeoovennns 6,087 [....ovvnnee. LG O O P O N (S0 T FOUORPR AR R A 448 . 10/01/2027 . [4.A PL ....
Quikrete Holdings Inc Term Ln Nt 1 6.413%
L T4830X-AL-3 | 01/30/32 oooviiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 3,398 |oeiiiiiinnns 3,398 [oinnnnns R O O R (SRR R B O R N 100 |. 01/30/2032 . |3.C FE ....
RB Holdings Interco Term Ln Nt 1 9.401%
.. TA935M-AD-8 | 06/04/28 ...oovveiiiiiiiiiiiiiei . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,83 | 2,834 [ 2,834 [ 28 . O R (U R 2,83 | e e o, 183 |. 05/04/2028 . |2.C PL ....
Radwell Parent LLC 1st Amendment Term Ln Nt 1
..750638-AA-2 | 10.752% 04/01/29 ......oooeeeiiiiiiiiiini, . 09/30/2025 . | Redemption 100.0000 ...ouun fornnnnniiiiis foeeieis 4,640 |oveeiinnnnns 4,640 |............. 4,640 ..ol L O A R R A L R N 345 |. 04/01/2029 . |4.B PL ....
Raptor Technologies 2nd Amendment Incr T/L
..75382%-AC-4 |8.740% 10/05/28 .......evvvvvvrrrrrinnnnniniininnnns . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 3,034 ... 3,934 [ 3,894 [.oinnnne JN: eI R R FC T PO AN T IO RN 3,034 [ o e e 275 |. 10/05/2028 . [3.A PL ....
Rawlings Sporting Goods Inc Term Ln Nt 1
.. 754450-AA-1 14.058% 12/31/26 .ooovvveeeiiiiiiiiiiei . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniiiiis foeeins 511 | 511 | 5,003 |............. 5,00 |oeviiiiiiiiiiins e LU PO AN IO PO AN 51 | i e o 355 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc Delayed Draw Term
..75445@-AB-9 |Ln Nt 1 4.058% 12/31/26 .....ooevvveeennnnnnns . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 72 T2 | [ P 2 O e O s 7 O Y S N 50 |. 12/31/2026 . |3.B PL ....
Rawlings Sporting Goods Inc 3rd Amendment
..75445@-AC-7 |Term Ln Nt 1 4.268% 12/31/26 ................. . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 479 o, 479 | LT PO L O N [ R A [ O A £ O Y S N 34 | 12/31/2026 . (3.B PL ....
Rawlings Sporting Goods Inc 4th Amendment
.. 754456-AD-5 |Term Ln Nt 1 9.652% 11/26/30 .......cceveeens . 09/30/2025 . | Redemption 100.0000 ...ouun fornmnmniiiiiis foeeiiins 337 foeiiiiiiiinns 37 | 333 | XX I R R [ R A T O AN L O Y S N 27 | 11/26/2030 . [4.A Z .....
Reagent Chemical & Research Term Ln Nt 1
..75683#-AA-1 19.252% 04/30/30 oooeeiiiiiiiiiiiiiiiiiieiieeeenn . 08/21/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo T4TH o 474 o, 73,246 |............ VT 1772 RO RO 1,369 [oevvvvviiiiiinns forninnnnns 1,369 [oevvvvvviiiiiins fonniiinnnns 3 O O S N 3,944 |. 04/30/2030 .|2.CZ .....
Repairify Inc aka AsTech Term Ln Nt 1
..76028@-AA-4 19.252% 06/14/27 ..cooeeveeeeeeiiiiiieieee . 09/30/2025 . | Redemption 100.0000 ...uuen founnnniiiiis foeeins 4,500 [oeeeriiennns 4,500 |...oooeens 440 |l LT O A A [ o A [ o L R N 339 |. 06/14/2027 .|2.APL ....
Repairify Inc aka AsTech A5 Term Ln Nt 1
..76028@-AB-2 |9.516% 06/14/27 .....evvvvviiiiiiiiiiiiiiiiiiiinnas . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 627 |l 627 |l Lo O Y SN L R R LT R R (72 O R R A 22 |. 06/14/2027 . (2.A PL ....
Risepoint LLC Term Ln Nt 1 10.663% 07/31/30
L TB760X-AB=3 | .errenieiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,125 | 12,144 | e T R A R O N 12,500 [vvvvvvvevninnnn fonnniniiiiis fo e 1,216 . 07/31/2030 . [4.A Z .....
Recochem Inc Amendment Term Ln Nt 1 10.523%
L.T6762%-AA-6 | 06/17/30 ...evvvvvrrrriiiiiiiiiiiiiiiiiiiiis . 07/31/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,750 [evvvvrrinnns 3,750 |oeeieeeis 3,675 |..oeeeeenns 3,680 |ooveiiiiiiiiiins e, () O A [V R A N £ R N 192 . 06/17/2030 . [4.A Z .....
Lincoln Property Company Term Ln B Nt 1
..78065L-AD-3 |9.416% 02/02/29 ........coeeeiiiiiiiiiiiieie, . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 12,500 |...ooenneee 12,500 |............ 12,250 |............ 12,314 | e, L U A L T A 12,500 [vvvvvvvvenninns fonnniiniiiiis fo e 896 |. 02/02/2029 . [4.A Z .....
SG Acquisition Inc (Safeguard) Term Ln Nt 1
.. 78433%-AD-5 |8.898% 01/27/27 .....evvvvvvrrririniniiniiniiiinanns . 08/28/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 47,086 [o.vvvennnnen 47,086 |............ 46,144 |............ 46,740 |oooeeeeiiiiiiens e, R O N R O N L O S N 3,270 |. 01/27/2027 . (3.B PL ....
Eyesouth LLC 1st Lien Term Ln B Nt 1 9.792%
L. 78448%-AA-4 110/05/29 ..ooooiiiiiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... . 10/05/2029 . (3.B PL ....
Eyesouth LLC 1st Lien Dalayed Draw Nt 1
..78448%-AB-2 110.013% 10/05/29 ...ooovvviviiiiiiiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....... . 10/05/2029 . (3.B PL ..
..78458*-AA-1 | SHD Finance Term Ln Nt 1 10.308% 10/30/29 .. (. 09/30/2025 . |Redemption 100.0000 ....... . 10/30/2029 . [4.A Z .....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 5 12.340% 12/06/27 ......oovvvvvvvviiinnnnnnns . 09/30/2025 . | Redemption 100.0000 ...oeen founmmmniiiiiiiiiiin foeeeed 63 [ [ P [C N O 57 foeereninnnnnne L7 [SSR R [ R R B3 |oeeeiiiiiiiiiinn fornneiiiiiiiis f 2 |. 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 [Nt 1 12.352% 12/06/27 .....oevvvvvvviivnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ...oeee foneniiiiiiiiiiiis fooeiiiiiin KTCT R, 375 |, T P, 337 e 32 |oeeeiiiiiiiiine foviiiiiiiiiins o L7 O RN 375 | o foveeiiiiiiiiies o, 12 |. 12/06/2027 . |3.A PL ....
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SV-Burton Holdings LLC Delayed Draw Term Ln
..78500@-AA-7 |Nt 3 12.363% 12/06/27 .....covvvvvvveniinennnns . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,605 [oinnnnne 1,8% |........... 1,59 ... 1,444 |............ L O R A LT R R L O N (SRR N 26 . 12/06/2027 . |3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 4 12.388% 12/06/27 .. . 09/30/2025 . | Redemption 100.0000 ....... . 12/06/2027 . [3.A PL ....
SV-Burton Holdings LLC Delay
..78500@-AA-7 |Nt 3 12.521% 12/06/27 .....ovvvvvvvrvivrnrnnnnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 139 [ LIS PO 139 [ 125 [ L O O N 12 s e LK PO (O R R 6 | 12/06/2027 . |3.A PL ....
SV-Burton Holdings LLC Delayed Draw Term Ln
..785008-AA-7 |Nt 2 12.671% 12/06/27 ...ovvvvvvnnnnnnnnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnmnniiiiiii foeeiii L7 52 | 72 I LY O L3 O R R L O R 722 PO (O R R 2 |. 12/06/2027 . [3.A PL ....
SV Newco Inc Initial TermLn Nt 1 8.752%
..78505#-AA-0 | 12/06/27 ...oovvvvvviiiiiiiiiiiiiiiieiieeiieeeeeeees . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 1,002 |l 1,002 |ooeeeeiiiienns 982 |ouviiiiiiiiinns e N LA PO AN LV PO R LI V[0 72 R R R RO 77 |. 12/06/2027 .|2.B PL ....
SV Newco Inc Delayed Draw Term Ln Nt 1
..78505#-AB-8 |7.000% 12/06/27 ....ovvvvvvnrnnnnnnnninnnininnnnnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 530 [ovrerninnninnns 530 | L Y RN L O A L O A L Y S N 48 |. 12/06/2027 .|2.B PL ....
SV Newco Inc Delayed Draw Term Ln Nt 2
..78505#-AB-8 |8.913% 12/06/27 .....eevvvvvviiriiiiiiiiiiiiiiinnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 566 |....ooeeieeennn 566 |......oooeeenn L Y RN L O A L O A LI I R N R A 24 |. 12/06/2027 . (2.B PL ....
SageSure Holdings LLC Term Ln Nt 1 9.163%
..78669#-AD-6 |01/28/30 ...oevvvvvriiiiiiiiiiiiiiiiiiiiiieeeeeeees . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 2,245 |l P Z T 2,245 oennnnnnnnn 2. O R (SR R 2,285 [oviiiiiiiiins o e e 159 . 01/28/2030 .|2.B PL ....
SageSure Holdings LLC Term Ln Nt 2 9.425%
..78669#-AD-6 |01/28/30 ...evvvvvvriiiiiiiiiiiiiiiiiiiiiieeeeees . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 2,509 [oeeiiiiinnns 2,509 [oinnnnns P2 £ T R R R FC L PO AN FC I PO R 2 R N 178 |. 01/28/2030 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln A
..78669#-AE-4 |Nt 3 9.278% 01/28/30 .......evvvrvrvrrvnnnnnnnns . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins P O 28 | P 7 e O Ry T Y S N 17 |. 01/28/2030 . |2.B PL ....
SageSure Holdings LLC Delayed Draw Term Ln B
..78669#-AF-1 |Nt 1 9.116% 01/28/30 ....ooeeeeieiiiiennnnnnnns . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiiis foeeiins 1,777 |l 1777 o LI T O R R [ R A [ R A LU Z A PO R R R 114 |, 01/28/2030 .|2.B PL ....
SageSure Holdings LLC Unitranche Term Ln Nt 1
..78669#-AG-9 |9.278% 01/28/30 ....eevvvvvvviiiiiiiiiiiiiiiiiinnns . 09/30/2025 . | Redemption 100.0000 ...ouun founnniiiiiiiiis foeeins 1,574 |oennnnnnnns 1,674 |eeeeeennns 1,850 [vvvvvveeniiiiniinns o s P PO AN P PO RN LT U F P (RN N 92 |. 01/28/2030 . [4.A Z .....
Saldon Holdings Inc 4th Amendment Term Ln Nt
..79400@-AD-0 |1 10.263% 01/31/31 ..o, . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 3,213 |eveveriinnns 3,273 oo 3,201 | 3,207 |ovveiiiiiiiiiins e, L O A LT O A 2 T O O R N 264 |. 01/31/2031 . [3.C PL ...
Selectquote Inc 11th Amendment Term Ln Nt 1
..816307-B8-0 | 13.763% 09/30/27 ......ceoeeeeiiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 58,377 [ovvrrnnnnns 58,377 [ooeeunnnne 51,551 | e e [ 2 IO AR [ 2 O AR L T O O U N 2,712 |. 09/30/2027 . |3.CPL ....
Selectquote Inc 11th Amendment Term Ln Nt 1
..816307-B8-0 | 13.763% 09/30/27 .....ccoeeieeiiiiiiiiii . 07/10/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 58,377 [ovvrrnnnnnn 58,377 [ooeeunnnne 51,551 | e e [ 2 IO AR [ 72 O AR LT 1 O R U N 1,081 |. 09/30/2027 . |4.B Z .....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AB-9 |Term Ln Nt 1 9.564% 06/05/26 ................. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 2,579 |oeeeiiinnns 2,579 [ooiinnnnnns 2,579 [ 28 £ O R (SR R £ O R N 228 |. 06/05/2026 . (3.B PL ...
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 2 9.133% 06/05/26 ............. . 09/30/2025 . | Tax Free Exchange ................ |oeeevevevnnnnnnnnns fonnnnnnns 25,401 |........... 25,401 [oeennnnne 25,401 |........l P L A R R T O N T O N 25,401 [oooiiiiiiiiiiins e e e 2,066 |. 06/05/2026 . [3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 6  9.198% 06/05/26 ............. . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins 280 | 280 | 2 e O O N 1V R R R A 13 |. 06/06/2026 . |3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 5  9.354% 06/05/26 ............. . 09/30/2025 . | Tax Free Exchange ................ . 06/05/2026 . (3.B PL ...
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 3 9.354% 06/05/26 ............. . 09/30/2025 . | Tax Free Exchange ................ . 06/05/2026 . (3.B PL ...
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 4  9.715% 06/05/26 .. |- 0973072025 . | Redemption 100.0000 ....... . 06/05/2026 . (3.B PL ....
Shermco Intermediate Hlds Inc 3rd Amendment
..82419%-AC-7 |DD Term Ln Nt 4 9.715% 06/05/26 ............. . 09/30/2025 . | Tax Free Exchange ................ |oeeeevvvvnvnnnnnnnns fonnnnnns 11,441 ... 11,441 | 11,441 | L2 O R S R R R L4 | | e o 13,536 |. 06/05/2026 . (3.B PL ....
Shermco Intermediate Hlds Inc 7th Amendment
..82419*-AG-8 |DD Term Ln Nt 1 9.021% 12/07/26 . |- 0973072025 . | Redemption 100.0000 ....... . 12/07/2026 . [4.A Z .....
Shur-Co 6th Incremental Term Ln Nt 1 i
..82665#-AG-6 | 06/30/30 ....eerririiiiiiiiiiiiiiiiieir s . 09/30/2025 . | Redemption 100.0000 ....oun fornnmnnniis foeeeins XU O 330 | 34 F 7 R R [ R A [ O AN S Y S N 26 . 06/30/2030 . |3.A PL ....
Silk Holdings |1l Corp 1st Lien Term Ln Nt 1
..82709#-AA-6 19.699% 05/01/29 .. . 07/09/2025 . | Redemption 0.0000 ....... . 05/01/2029 . [3.A PL ....
Silk Holdings 11 p
..82709#-AA-6 9.699% 056/01/29 ....ooovveeeeiiiiiiiiiiiiiieeee . 08/21/2025 . | Tax Free Exchange ................ |oveevvvvvvvvvnnnnnns founnns 1,625,739 |........ 1,625,739 |........ 1,625,739 |........ 1,625,739 |.vvvvvvvevennne fovviiiiiiiiiiiis e e e foiinns 1,625,739 [ovvvvvvnnnnnns fovviiiiiiiiiiiis e e 97,474 |. 05/01/2029 . |3.APL ....
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Silk Holdings |1l Corp 1st Lien Term Ln Nt 2
..82700#-AA-6 19.820% 05/01/29 .......coeeeiiiiiniiiiii . 08/21/2025 . | Tax Free Exchange ................ |oeeevvvvvninninnnns fovnnnnnns 98,595 |............ 98,595 |..eeeveenns B O e O P Y N e O P 1,104 |. 05/01/2029 . [3.A PL ....
Silk Holdings |11 Corp 1st Amendment Term Ln
..82700#-AB-4 |Nt 1 10.699% 05/01/29 .. . 07/09/2025 . | Redemption 0.0000 ....... . 05/01/2029 . [3.A PL ....
Silk Holdings |11 Corp 1s
..82700#-AB-4 |Nt 1 10.699% 05/01/29 .........evvvvvrvrvnnnnnnns . 08/21/2025 . | Tax Free Exchange ................ |oeeevvvvvnnnnnnnnns fovnnnnns 198,451 |[........... 201,679 |........... 197,646 |........... 198,005 |.ovvvvvvvviiinns fervvnnnnnnns L O SN L2 N L O O U N 13,416 |. 05/01/2029 . [3.A PL ....
Silk Holdings |11 Corp 1st Amendment Term Ln
..82700#-AB-4 |Nt 1 10.829% 05/01/29 ........eevvvvvrrvrnnnnnnns . 08/28/2025 . | Tax Free Exchange ................ |oeeevvvvvvnnnnnnnns founnnnns 121,312 ... 121,312 |....eeeeee 121,312 oo e e e e o 121,312 | e e o 1,752 |. 05/01/2029 . [3.A PL ....
SimpliSafe Inc Term Ln Nt 1 10.530% 05/02/28
L 82890%-AA-9 | .eiii . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 2,222 | 2,222 |oeiiiiiinnnnn 2,222 |oeeiiiiinnnnn 32/ U N R R R R P32 R R R R 178 |. 05/02/2028 . |5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 1
..82890*-AB-7 | 10.400% 05/02/28 .......cevvvvrrriiiiiiiiiiiieeens . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnmmmniis foeeiii T4 o L2 P L3 L O O P SN Th Lo o fo 6 | 05/02/2028 .|5.A Z .....
SimpliSafe Inc Delayed Draw Term Ln Nt 2
..82890*-AB-7 | 10.407% 05/02/28 .....coovvvviiiiiiiiiiiiiiiieeees . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins UL O 204 | P\ F 07 Y N P2 R R 2 R RN Y S N 16 |. 05/02/2028 . |5.A Z .....
Sonny's Enterprises LLC Restated Revolver
..835480-AC-1 |Term Ln Nt 8  9.823% 08/05/28 ... . |- 09/29/2025 . | Redemption 100.0000 ....... . 08/05/2028 . [4.B Z .....
Sonny's Enterprises LLC Restated Revolver
..835480-AC-1 |Term Ln Nt 6  9.905% 08/05/28 ................. . 09/15/2025 . | Redemption 100.0000 ....... . 08/05/2028 . [4.B Z .....
Sonny's Enterprises LLC Restated Revolver
..835480-AC-1 |Term Ln Nt 5  9.975% 08/05/28 ... . |- 09/15/2025 . | Redemption 100.0000 ....... . 08/05/2028 . [4.B Z .....
Sonny's Enterprises LLC Restated Term Ln
..83549%-AC-4 9.892% 08/05/28 ......coevvviiiiiiiiiiiiiiiiiies . 09/30/2025 . | Various ........cceeeiunnnnnnnnnnnn . 08/05/2028 . [4.C ........
Hersha Hospitality Term Ln Nt 1 9.558%
..84466B-AC-0 104/30/30 ... . 09/30/2025 . | Redemption 100.0000 ....... . 04/30/2030 . [4.A Z .....
Hersha Hospitality
..84466B-AC-0 |3 10.502% 04/30/30 . 09/30/2025 . | Redemption 100.0000 ....... . 04/30/2030 . [4.A Z .....
Hersha Hospitality Delayed Draw 2A Term Ln Nt
..84466B-AD-8 |1 10.733% 04/30/30 ..oooveveiiiiiiiiiiiiiiiinns . 08/14/2025 . | Redemption 100.0000 ...ouvn fornnmnmiiiiiiiis foeeiis (797) |oeeeeenees (797) |oeeeeeeeees (792) |vvvvvvinnnns (472 ) FO [£5)] S RSN [£5)] S RS [ R R R At . 04/30/2030 . [4.A Z .....
Spirit RR Holdings Inc Term Ln Nt 1 9.229%
..848630-AA-6 | 09/13/28 ...oooiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ...ouvn fornnnniiiiiis foeeeins 3,684 [oeoiiiiinns 3,684 |............ 3,684 |............. FC O O R R A N R N 252 |.09/13/2028 . |3.APL ....
Steward Partners Global Ad LLC 1st Amendment
..86032¢-AD-1 |Term Ln B Nt 1 9.526% 10/14/28 .............. . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,678 |l 1,578 |ovveerennes 1,578 |oveeiennnns LR O e P P SN 1,678 [oeveeiiiiiiiis o o e 109 . 10/14/2028 . |3.A PL ....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 |Term Loan B Nt 6  9.752% 10/14/28 ............ . 07/21/2025 . | Tax Free Exchange ................ |oeeevvevvnenninnnns fovnnnnnns 78,173 [oviennnnns 78,905 |[..eunnnee £ L O Y (RN S PO AN S PO RN L L T USRS N 2,347 |. 10/14/2028 . |3.A PL ....
Steward Partners Global Ad LLC Delayed Draw
..860320-AE-9 |Term Loan B Nt 1 9.788% 10/14/28 ............ . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,060 |............. 1,060 [ouuvvennnnne 1,050 [ovevvvvevinnnnns 124 [ o L O N L O N LIV IV PR R RO R 128 . 10/14/2028 . |3.A PL ....
Sigma Electric Manufact Corp Term Ln A-1 Nt 1
..86738*-AA-6 | 10.013% 10/31/25 ...ooovvviiiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ...ouvn founnnnniiiiiis foeeeiins 7,373 |oeeevinnnnns 7313 | 7,225 [oooennnnne 7,351 | e, 272 PO AN 22 PO R T T O O S N 1,054 |. 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 . 09/30/2025 . | Redemption 100.0000 ...ouvn founmmmnniis foeeeis (VI FOU FV R PO (312 O (32 O A P2 R R P R R 7 O P N 11 |. 08/30/2029 . |4.B PL ....
TCP Hawker Intermediate LLC 9th Amendment
..87304@-AG-3 | Incre TL Nt 1 9.002% 08/30/29 ................ . 09/30/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 3,344 ... 3,344 [, R T I R R [ T RN [ T R 3,34 [ o e 239 |. 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 ....ovvvvvvvvrerennns . 07/01/2025 . | Redemption 100.0000 ...ouvn founnnnniiiis foeeiins 2,819 [eeiieinnns 2,819 |............ 2,819 |l 22 O O i A R 2,819 | i e o, 178 |. 10/02/2027 .|3.B PL ....
Weal th Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 |#2 Nt 6  9.612% 10/02/27 ...covvvvvrvrrernnnns . 07/01/2025 . | Tax Free Exchange ................ |eeevvvvvnnnnnnnnnns founnne 1,088,154 |........ 1,088,154 |........ 1,088,154 |........ 1,088,154 |ooeeeeeeiiiiiies e [ fo e e I S N 95,533 |. 10/02/2027 .|3.B PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln
..87326#-AA-8 |#2 Nt 1 9.671% 10/02/27 .....vvvvvvvvvnnnnnnns . 07/01/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,307 |l 1,307 |oveeeeennnns 1,301 [oeeeennnns 1,304 [ovviiiiiiiiiens [, [ R A [ R A 1,307 [orveeiiiiiiiis o e e 72 (. 10/02/2027 .|3.B PL ....
Wealth Enhance Group LLC 5th Amendment DD Nt
..87326#-AB-6 |1 9.791% 10/02/27 ........ceeeiiiiiniinnnin, . 07/01/2025 . | Redemption 100.0000 ....uvn fornmmmnnii foeeeins 788 | 788 [oiiiiiiiiiinnns 785 |ovveeiiiiiinnns L O R P2 R R 2 R A 1 O R R A 43 |. 10/02/2027 . |3.B Z .....
Trademark Cosmetics Inc Term Ln Nt 1 8.908%
..87338#-AD-8 | 11/25/30 \ovvvvviiiiiiiiiiiiiiiiiiiiiieiee . 09/30/2025 . | Redemption 100.0000 ....oww fovviiiiiiiiiiiiiiins foeiiiii 2,642 |oeveeenns 2,642 |ooonnnnns 2,592 [.ocoiinnnnnns 2,592 [ociiiiinnnnnns T, 49 Lo i 50 foevrrnniiiiins i 2,642 | i e i, 195 | 11/25/2030 . [3.B PL ....
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Trademark Cosmetics Inc Term Ln Nt 1 8.908%
..87338#-AD-8 [ 11/25/30 ..evvvniiiiiiiiiiieiiii e . 07/19/2025 . | Redemption 100.0000 ....... fooeeeiiiiiiiiiiiinn foeeeennnn (2,642) |oeeennnnnnns (2,642) [cvvvvnnnnnn (2,592) [cnnnnnnnnne (2,592) [cunnnnnnnnnnn (D ]eeeeeenn (15D AR AR (K510 ) PR AR (/25T O R ) R . 11/25/2030 . |4.B Z .....
Tex-Tech Industries Term Ln Nt 1 9.150%
..88166@-AD-5 |01/09/31 ... . 09/30/2025 . | Redemption 100.0000 ....... L 1,131 . 01/09/2031 . |4.A Z .....
3 Step Sports 792
L.B85838-AF-5 | ..eueiiiiiii . 07/01/2025 . | Redemption 100.0000 ....... foreeiiiiiiiiiiiiiin e 2,106 [..ooceennnnns 2,106 ..o 2,106 |oeevennnnnns 1,995 |..oooieeeens 104 [oeieenns [ PP < O 0 [ R RO KRN RN 65 |. 10/23/2029 . |3.A PL ....
3 Step Sports Delayed Draw Term Ln Nt 3
..885838-AG-3 | 11.864% 10/02/29 .......ccevvvenviiiiiniiniiiiinnnn . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 125 [ 125 | 125 | LA I PO [ O R AN [ P RN 4 O O N 4 . 10/02/2029 . |3.B PL ....
3 Step Sports Delayed Draw Term Ln Nt 2
..885838-AG-3 | 12.160% 10/02/29 ........cevvvuniiiiiiiiiniiiiinnnn . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 100 [ooreeieenenns 100 [oeeiiiiiinnnns 100 [oeiiiiiinnnnns 95 [ooeiiiiiiiinnns [T R R R [T PO RN (0 O N 6 |. 10/02/2029 .|3.B PL ....
3 Step Sports Delayed Draw Term Ln Nt 1
..885838-AG-3 [12.319% 10/02/29 ....ovvvvnniiiiiiiiieieciiins . 09/30/2025 . | Redemption 100.0000 ....ce. forreiiiiiiiiiiiiiins e 15 [ LT PO LT PO L L O L R S L O 1L ) R R . 10/02/2029 . |3.B PL ....
Ultimate Software Group Inc Term Ln B Nt 1
..89841E-AB-1 [6.808% 02/10/31 ....ovviiriiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiiins e 314 341 | [T X R F R R (72 PO RN {72 1 O < O R R R N . 02/10/2031 . |4.B FE ....
Ultimate Software Group Inc New Term Ln B 1st
..89841E-AB-1 [Lien Nt 1  6.810% 02/10/31 .... . |- 08/15/2025 . [Nomura Securities Intl LLC ..... ... 186,719 . 187,210 ... . 02/10/2031 . |4.C FE ....
Ultimate Software Group Inc New Term Ln
..89841E-AB-1 [Lien Nt 1 6.810% 02/10/31 .......ovvvvirnnnnn . 07/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn i 3,141 [ 341 | [T X R F R AR (72 PO RN (72 R < T I R R S 38 |. 02/10/2031 . |4.C FE ....
Ultimate Software Group Inc New Term Ln B 1st
..89841E-AB-1 |Lien Nt 1  6.810% 02/10/31 .... . |- 08/18/2025 . [ Tax Free Exchange .. .. 457,282 ..457,000 ..457,286 |. 457,282 . 02/10/2031 . |4.C FE .
..89862*-AA-8 [TryStar LLC Term Ln Nt 1  8.808% . 09/30/2025 . | Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,488 ... 3,488 ... 3,441 ...3,488 |.. . 08/02/2031 . |4.C ........
Trystar (Salient Technologies) Amendment #1
..89862*-AB-6 |Term Ln Nt 1 10.808% 09/10/30 ................. . 09/30/2025 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 1,35 [oeiieeinnnns 1,395 [ooeeeenennns 1,876 v e 1T [ o 18 e e 18 s e 1,395 oo Joeemeiinieeeees eeerieeeeeens e 118 . 09/10/2030 . [4.C ........
Playon Sports Inc Term Ln Nt 1 10.002%
..90230#-AA-7 [ 08/14/29 .eooreiiieiieee e . 07/31/2025 . | Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,650 [o.eiieeene 3,650 |eeerrnnnns 3,650 |eeernnieeeee 8,850 |eniiiiiiiiiis Jeeeeeeennes e e e e 3,650 |oeeeeenniiiieeee foreeeemeiees e s 201 |. 03/14/2029 . |4.B PL ....
Playon Sports Inc Delayed Draw Term Ln Nt 1
..90230#-AC-3 [ 10.002% 03/14/29 .....evviieieiiiiieeeeenieeees . 07/31/2025 . | Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot 915 e [ T 915 | (o N U IEPUURRRUPP IEUURRPRRRRUPP ISPUUPRRRUPPR IEPPURPRRRRRUUP ISPUPTRRRRN 95 [ oo e e 53 |. 03/14/2029 . [4.C Z .....
Unifi Aviation North Amer LLC Term Ln Nt 1
..90468%-AA-4 [ 10.320% 09/29/28 ....covrenieeeeiie s . 07/09/2025 . | Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot T 783 |oeeeeeiiiaeees 768 |oeeeeeeeennnnns (I PO R LT PO PPN LT PO IR £ T FUUURR FEPPRRR FOURRPPPRRR ISP 40 |. 09/29/2028 . |2.C PL ....
United Digestive LLC Term Ln Nt 1 10.502%
..910238-AB-6 [ 03/30/29 ...eeriiieeeeie e . 09/30/2025 . | Redemption 100.0000 ...ccvn foereeiiiiieeeeee e 3,081 fooeeeeennnnns 3,081 |eeeennnnnns 3,081 |oeeeeennnnnns [N I FOPRP FEUPRRRRUUPPRT IOPPRRRRUUPPE ISUTRRRPPURTR ISUPTRRPUUPRT AP 3,081 |oveeieeeeinis eerneeeeeeneee o e 224 |. 03/30/2029 . [3.B PL ....
United Digestive LLC Delayed Draw Term Ln Nt
..910230-AC-4 1 10.042% 03/30/29 ....evvueieeennnneeeeennnnnns . 09/30/2025 . | Redemption 100.0000 ...ccvn foereeeeniieeeeein e (<] I [ I O (5 I PR FSPRUPRRTR FRPRRRTY L PO AR L I PO (<] 1 PP ISP FSTRPRR PR 20 |. 03/30/2029 . |3.B PL ....
V Global Hlds aka Vertellus Revolver Nt 5
..91823C-AB-3 [ 10.073% 12/22/25 ..coevveeeeeeeeeeee s . 09/26/2025 . |Redemption 100.0000 .....c. feerreeeemiiiiieeenn e 113,684 |l 113,684 |ooeeennneee 113,684 |..oeennn.e. 13,411 | T FEPURR FEPSRRR IR 273 |oeeeiieeeeeen Jeeeenns 113,684 . 12/22/2025 . |4.C Z .....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 [Nt 3  9.740% 12/22/27 . 07/11/2025 . | Redemption 100.0000 ....... ... 22,7371 22,737 ... ..22,737 |.. . 12/22/2027 .|2.CPL ....
V Global Hlds aka Vertellus Initial Term Ln
..91823C-AC-1 [Nt 1 10.126% 12/22/27 ....eeeeeeeeneeeeeeennns . 09/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 19,800 |[..eeeernnnnn 19,800 [...eeeeeeee 19,800 |......ccc... 19,800 [eeeeeveemenies fooeeeeeemneeee oo e [ [ 19,800 . 12/22/2027 .|2.CPL ....
Valcourt Holdings Il LLC 4th Amendment Term
..91889%-AE-5 |Ln Nt 1 10.104% 11/20/29 .... . 09/30/2025 . | Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ....

Valcourt Holdings Il LLC 4th Amendmen

..91889%-AF-2 | Term Ln Nt 4 10.099% 11/20/29 ................. . 09/30/2025 . |Redemption 1000000 ..ooee foueeeiiiiiiiiiies ot 186 o196 [ 184 188 i [ T L | T e 186 | e e 12 | 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendment DD

..91889%-AF-2 |Term Ln Nt 1 10.142% 11/20/29 ... .. |- 09/30/2025 . |Redemption 100.0000 ....... . 11/20/2029 . |3.A PL ....

Valcourt Holdings Il LLC 4th Amendmen

..91889%-AF-2 |Term Ln Nt 5 10.208% 11/20/29 ................. . 09/30/2025 . |Redemption 100.0000 ..ooee feuneeiiiiiiiiiies o 192 | 192 [ 190 [ 190 | [ 2 o o 2 o e 192 [ e o e 10 | 11/20/2029 . |3.A PL ....
Valcourt Holdings Il LLC 4th Amendment DD

..91889%-AF-2 |Term Ln Nt 3 10.225% 11/20/29 ................. . 09/30/2025 . |Redemption 100.0000 ..oooe feueeeiiiiiiiiiies o ) PO 261 [, 259 | 259 [oeiiiiiiiieees o 2 o o 2 o e 261 [ feeereiiiieeeees o e 20 | 11/20/2029 . [3.A PL ....
Vertex Service Partners LLC Term Ln Nt 1

..925350-AA-7 |9.502% 11/08/29 .....coeeiiiiiiiiiieeee s . 09/30/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiiins e 1,316 | 1,315 [ 1,315 [ 1,315 [ooeieiiiiiis o oo e oo o 1,315 [eoeeiiiiiiiies o feereeiiiiiiees o 91 |. 11/08/2029 . [3.A PL ....

Vertex Service Partners LLC Delayed Draw Term
..925350-AB-5 |Ln Nt 10 9.502% 12/15/29 ........cccuveeeee.n. . 07/21/2025 . [Tax Free Exchange ...........ccco |ooeceeeeiiiiiinnns |ooienees 991,895 |........... 999,718 |........... 991,062 |........... 332,428 ..o e, 728 | o 728 | o 991,895 |.ooooiiiiiiines fooieeieiiiiii |eeeeiiiiiiieeees foieeeen. 59,285 . 12/15/2029 . |2.C PL ....
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Vertex Service Partners LLC Delayed Draw Term
..92535@-AB-5 |Ln Nt 4  9.808% 12/15/29 ....................... . 09/30/2025 . | Redemption 100.0000 ...ovvn fornmmminiiiiiis foeeeiins 101 | 101 [ 100 [, L Y (N T s L O L P N 3 | 12/15/2029 . [3.A PL ....

Vertex Service Partners LLC 2024 DD Term Ln
..925350-AD-1 |Nt 2 9.413% 12/15/29
Vertex Service Partners LLC

. 12/15/2029 . |2.C PL ....

. 07/21/2025 . | Tax Free Exchange

..925350-AD-1 |Nt 1 9.502% 12/15/29 .......covuvvviiiniinnnns . 07/09/2025 . |Redemption 100.0000 ..oooe forveenniiiiiiiiinns o 12 [, 12 | [ F [V U RN [ AP RN [ FPU R, 12 [es s e 5 | 12/15/2029 . [2.C PL ....
Vertex Service Partners LLC 2024 DD Term Ln

..925350-AD-1 |Nt 1 9.502% 12/15/29 ......ccovuvvviriniinnnns . 09/30/2025 . |Redemption 100.0000 ..oooo forveeriiiiiiiiiinns o 12 [, 12 | 12 | I R R U R (O RN 12 [es o e 1] 12/15/2029 . |3.APL ....
Visual Edge Technology Inc Last Out Term Ln B

..028432-A#-0 Nt 1 11.354% 12/31/25 ...ooooiiiniiiiiiiiins . 09/30/2025 . |Redemption 100.0000 ....... . 12/31/2025 . |5.C PL ....
Wealth Enhance Group LLC Delayed Draw Term Ln

..920756-AB-2 |Nt 1 9.325% 10/02/27 ...eevvevviirniiinnnnnns . 07/01/2025 . |Redemption 100.0000 ....... . 10/02/2027 . |3.B PL ....
Waverly Advisors LLC 1st Amendment DD Term Ln

..92989#-AC-2 |Nt 1 9.936% 04/04/30 .....coevviurniinnininnnns . 09/30/2025 . |Redemption 100.0000 ....... . 04/04/2030 . [5.B GI ....

..930040-AA-7 |Bio X Cell Term Ln Nt 1 10.505% 11/06/29 ... |. 09/30/2025 . |Redemption 100.0000 ....... . 11/06/2029 . |3.B PL ....
Walnut Parent Inc Term Ln Nt 1 9.813%

..93279#-AA-3 | 11/09/27 ... . 08/23/2025 . |Redemption 100.0000 ....... . 11/09/2027 . |3.CPL ....
Wash Encore Holdings LLC Term Ln Nt 1

L.93711%-AA-3 | 10.958% 07/30/27 ..coovneriiieeiiiiieee e . 07/01/2025 . |Redemption 100.0000 ....... . 07/30/2027 . |3.B PL ....
Wash Encore Holdings LLC Delayed Draw Term Ln

..93711*-AB-1 |Nt 1 10.876% 07/30/27 .. . 07/01/2025 . |Redemption 100.0000 ....... . 07/30/2027 . |3.B PL ....

Wash Encore Holdings LLC 3r

..93711*-AC-9 |Ln Nt 1 10.734% 07/30/27 .....ceeveeieennnee . 07/01/2025 . |Redemption 100.0000 ....... . 07/30/2027 . |3.B PL ....
Werner Finco Inc Term Ln Nt 1 8.521%

..95076*-AA-7 | 06/16/31 ... . 09/30/2025 . |Redemption 100.0000 ....... . 06/16/2031 . [4.A Z .....
Whitemarsh Rai

..96536#-AB-3 |Ln B Nt 3 . 07/28/2025 . |Tax Free Exchange ................ . 12/18/2026 . |3.A PL ....
WorIdwide Produce Acquisition Term Ln Nt 1

..98160*-AA-8 | 10.413% 01/18/29 . 07/09/2025 . |Redemption 100.0000 ....... . 01/18/2029 . |3.CPL ....
WorIdwide Produce Acquisition DD Term Ln A Nt

..98160*-AC-4 |1 10.252% 01/18/29 ... . 07/09/2025 . |Redemption 100.0000 ..oooes feueeeiiiiiiiiieies o (467) |- (T 70 (467) [cvveeeennnee (73] (5) |-eeereeeeeees [ s (£ PP RSO (467) [ vveeeeeeeine Joeeeeiiiieeees o s . 01/18/2029 . |3.CPL ....
Wor Idwide Produce Acquisition DD Term Ln B-1

..98160*-AD-2 |Nt 1 10.252% 01/18/29 .....ooovieiiuiiiieeanne . 07/09/2025 . |Redemption 100.0000 ..oooe feueeeriiiiiiiieies o (R [ (385) [oeveeeennnnen (381) [ereeeaennes (A) e o s (4) |oeeeeiiieeees o (385) [eeeeeeiiiieees Joeemieeiiiiis oo o . 01/18/2029 . |3.CPL ....

..98415D-B#-0 |Xifin Term Ln Nt 1 10.902% 02/06/26 ......... . 07/31/2025 . [Various .........ccoeevvveeeeeininns foovinvneneneiiinins oo 1,401,597 |........ 1,401,597 |........ 1,401,597 |........ 1,331,517 |....... U1V U FP RN 70,080 [oevvvvvvnnninnnn foreeeenn LV Y S N 92,536 |. 02/06/2026 . |3.C PL ....
Youth Enrichment Brands LLC Incremental Term

..98538#-AA-9 |Ln Nt 1 8.852% 10/18/27 ......cceuvvreeennne . 09/30/2025 . |Redemption 100.0000 ..o foueeeeiiiiiiiiinns o 3,684 |............ 3,684 |...ccneens 3,684 |....ccenenns RN CI:T N AU NI R RO R RN N R N 253 |.10/18/2027 . |3.APL ....
Youth Enrichment Brands LLC 2023 Incremental

..98538#-AB~7 |Term Ln Nt 1 10.142% 10/18/27 ................. . 09/30/2025 . |Redemption 100.0000 ..oooe forveeriiiiiiiiiinns o 72 I R 72 I O 72 B (72 R SR R (SO R U RN 72 O Y S N 63 . 10/18/2027 .|3.A PL ....
Youth Enrichment Brands LLC Amendment #3 DD

..98538#-AC-5 |Term Ln Nt 6  8.752% 10/18/27 ................. . 07/20/2025 . Tax Free Exchange ........ccccooee |ovvvveenneiiiinns Joovinnnns 32,478 | 32,787 |oeeeeeennnn 32,459 [oveeiiiiiiiiiiiinns o e 19 | o LS R AR . - O P N 478 |. 10/18/2027 . [3.A PL ....
7B Holdings LLC Term Ln 2023-1 Nt 1 9.813%

..98876%-AD-7 |02/09/28 ... . 09/30/2025 . |Redemption 100.0000 ....... . 02/09/2028 . |3.B PL ....
7B Holdings

..98876%-AE-5 |9.978% 02/09/28 . 09/30/2025 . |Redemption 100.0000 ..oooe fouveerniiiiiiiinns o 1,929 101,020 [ 1,012 [ 130T e [l M L [ M L [ 1,929 [ i [ e 133 |. 02/09/2028 . [3.B PL ...
7B Holdings LLC DD Term Ln 2023-1 Nt 3

..98876%-AE-5 |9.982% 02/09/28 .. . 09/30/2025 . |Redemption 100.0000 ....... . 02/09/2028 . |3.B PL ....
7B Holdings LLC DD Term Ln

..98876%-AF-2 |9.652% 02/09/28 ........eevviiiiiiiiiiieiiiiaes . 09/30/2025 . |Redemption 100.0000 ..oove fouveeiiiiiiiiiiins o L BB 3B i [ e [ o [ e e e e 8 . 02/09/2028 . |5.A ........
7B Holdings LLC DD Term Ln 2024-1 Nt 2

..98876%-AF-2 |9.688% 02/09/28 . 09/30/2025 . |Redemption 100.0000 ....... . 02/09/2028 . [5.A ........

7B Holdings LLC DD Term Ln
..98876%-AF-2 19.821% 02/09/28 .......ccvveiiiiiiiiiiiiiiiiiines . 07/19/2025 . |Redemption 100.0000 ..oooos foveeeiiiiiiiiiiins foiiiiiiiiis () PO [ (5) |eveverennennnnnnnnns fovnnnnnnninnnns fooviiiiiiiiiiins o e e o, (O) forvennnnnniins foveiiiiiiiiiiins i e . 02/09/2028 . [5.A ........
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7B Holdings LLC DD Term Ln 2024-1 Nt 3
..98876%-AF-2 |9.964% 02/09/28 .......eevviiiiiiniiiiiiiiiiis . 09/30/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiiiins e K O 3B | O O O S R R . O O RN 2 |. 02/09/2028 . |5.A ........
Oil Changer Inc 4th Amendment DDTL Nt 9
..BGHIG0-94-2 |10.902% 02/08/27 ... . |- 09/30/2025 . | Redemption 100.0000 ....... 1 . 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendmen
..BGHIG0-94-2 |10.985% 02/08/27 ....vvvvvvvvnnieiiiiiiinieecinnas . 09/30/2025 . | Redemption 100.0000 ....... foereeeeiiiiiiiiiiinn foeeennnnnn2,031 | 2,081 | 1,990 [ 1,992 [ [ 39 | 39 s e 2,031 e e e e 426 |. 02/08/2027 .|5.B GI ....
0il Changer Inc 4th Amendment DDTL Nt 8
..BGHIG0-94-2 | 11.050% 02/08/27 ......ccevvvnniriiiinnniiniinnnnns . 09/30/2025 . | Redemption 100.0000 .....o. forreiiiiiiiiiiiiin i T A PP (VN R AR RN LI PO AN L O 7 T O O N RN 4 |. 02/08/2027 .|5.B GI ....
Oil Changer Inc 4th Amendment DDTL Nt 3
..BGHIG0-94-2 | 11.218% 02/08/27 ......ccvvvvniiiiiininniiiiinnnnns . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 534 | 534 oeeiiiiiiiinnns L2 ) R NN L R AN L ) PN L R R R R, 72 |. 02/08/2027 .|5.B GI ....
0il Changer Inc 4th Amendment DDTL Nt 5
..BGHIG0-94-2 | 11.221% 02/08/27 ...evvviviviniiiiiiiiieeeeeinnes . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 193 [oeiiiiiiiinnns 193 | 72 O A NN LI PO AN L S AN 2 O N 13 |. 02/08/2027 .|5.B GI ....
Cority Software Inc Term Ln 2022-1 Nt 1
..03000#-AA-5 [9.792% 07/02/26 ...ovvvvriviiiiniiieiiiiiieeeees . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,832 [eiiiiinne 3,832 [ooiiiinnnns 3,832 [ooiiinnnnnn TR/ R R R N R R R 0 R R R R, 270 |. 07/02/2026 . |4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 1
..03000#-AB-3 | 10.298% 07/02/26 .......cevvvvnnveiiiiniinniininnnns . 09/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 1,403 [oooooiiennnns 1,403 |oeeeens 1,403 |oeeiiiinns R0 O O N N R (RN L[0T R A R E N 99 . 07/02/2026 . [4.B PL ....
Cority Software Inc Delayed Draw Term Ln Nt 2
..03000#-AB-3 | 10.314% 07/02/26 ......ccevvvvnneeiiiininieeiinnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 1,301 [oeins 1,301 | 1,301 | R O O N N AR (RN LRI R FOR R RN 98 |. 07/02/2026 . |4.BPL ....
Cority Software Inc Incremental TL 2024-1 Nt
..03000#-AD-9 1 8.992% 11/07/31 ..eevviiiiiiiiiiiiiiinies . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 503 | 503 |oiiiiiiins 502 |oiiiiiiiis L1072 R E LI PO AN L S AN [S1U R R R R, 30 |. 11/07/2031 . |4.A Z .....
Cority Software Inc Incremental 2025-1 TL Nt
..C3000#-AE-7 |1 9.069% 01/23/31 ..eevviiiiiiiiiiiiiiiiiinnnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 2,183 [eeiiiine 2,183 | P2 V£ I PO FORRRPRRR RN [T PO RN FC I PO F PR R R R RN 63 |. 01/23/2031 . |4.A Z .....
Opta Inc 1st Lien Term Ln Nt 1 11.238%
..06983#-AA-9 [ 11/08/29 .....iiiiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. forreeiiiiiiiiiiiinn s 5,625 [eeiiiiinns 5,625 [.....coevnnns 5,414 [.....ooeneens TT X O RN L1720 IO RN L7200 O (RN LS < R O O R 631 |. 11/08/2029 . |4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 1 10.868%
..06983#-AB-7 [ 11/08/29 ....eviiiiiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e L1 N 998 |....coivininns 998 |...covvninnns 983 | T O N RN LT PO FR N L1 0 R N R R, 99 . 11/08/2029 . [4.B PL ....
Opta Inc 1st Lien DD Term Ln Nt 2 11.322%
..06983#-AB-7 [ 11/08/29 ....evviiiiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 877 fooeeiiiiiiinnnns -7 P <[] PO L1 R R LT PO AN LT PO FR N L O N N AR 93 |. 11/08/2029 . [4.B PL ....
SV Newco Inc Term Ln (Cand Borrow ) Nt 1
..08393#-AA-9 [8.752% 12/06/27 ..oevvvriiiiiiniiiiiiiiiieieeeees . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 1,230 [ooriiiinnnnns 1,230 |oeeeennnnns 1,206 |oeeeniennns 1,200 |oeviiiiiiiies o 4 I R R, P4 PO FR L2V RN FO R R E N 95 . 12/06/2027 . [2.B PL ....
A-Gas Finco Inc Term Ln Nt 1 9.529%
..G0563H-AB-0 [ 11/08/30 ....cevvvvrinieiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 7,239 [ 7,239 [ooiiiiiinnnns 6,805 |..eevuunnnnns 6,443 |............ 406 |...oonennnns LTV R E FE LT PO 7,239 |ooeeiiiiiiinee o s o 525 . 11/08/2030 . (4.B FE ....
Auxey Bidco Ltd Term Ln B Nt 1 10.273%
..G06748-AA-4 [ 06/29/27 ...evvviiiiiiiiiiieiiii e . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn i 3,000 fooiiiiiinnnns 3,000 |ieeeunnnnns 2,850 |iiiiinnnnns PR e O RN U7 T RN (V70 O (RN B[00 O O N AR 263 |. 06/29/2027 . |4.B FE ....
Convera International Fin Incremental Term Ln
..L20124-AA-3 [Nt 1 10.152% 03/01/28 ......eevvvvnnnniiiiinnnnns . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 5,380 [oeiiiinnne 5,380 |ieiinnnnns 5,380 |eeevunnnnnns L O O R AN 5,380 |oooiiiiniiiinnn oo s e 427 |. 03/01/2028 . |2.A PL ....
Surgical Specialists LLC Delayed Draw Term Ln
..L7574*-AA-6 [Nt 1 9.708% 01/31/28 ......cevvvvriiiiiinnnnnnns . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e 904 | 904 | 884 | £V U R Mo [ L S L0 R R R R, 75 |. 01/31/2028 . |4.C Z .....
Surgical Specialists LLC Term Ln Nt 1
..L7574%-AB-4 [9.708% 01/31/28 ...ooviiiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 .....c. foereriiiiiiiiiiiens e £5552 F F 5150 I R 538 |.oiiiiiins LS101*  E /2 PR RN [/ PO RN L5352 R N R R, 47 1. 01/31/2028 . |4.C Z .....
Surgical Specialists LLC 4th Amendment DD Tl
..L7574*-AG-3 [Nt 1 9.708% 07/10/30 .. .. |- 09/30/2025 . |Redemption 100.0000 ....... . 07/10/2030 . |4.A Z .....
Surgical Specialists LLC
L.L7574%-AG-3 [Nt 2 9.714% 07/10/30 ...evrvvrnnnnniiiiinnnnns . 09/30/2025 . | Redemption 100.0000 ....ce. fooreeiiiiiiiiiiinn fereri BT BT BT [ AT e i [ i e e L3 O O RN 4 {.07/10/2030 . [4.A Z .....
Surgical Specialists LLC 4th Amendment DD TL
..L7574*-AG-3 [Nt 3  9.329% 04/11/31 . 09/30/2025 . | Redemption 100.0000 ....... . 04/11/2031 . |4.A Z .....
Surgical Specialists LLC 6|
..L7574%-AJ-7 |Term Ln Nt 1 9.079% 04/11/31 ....coevvrnnnnnns . 09/30/2025 . | Redemption 100.0000 ....ce. fooreiiiiiiiiiieins e LY A PO LY A O O N S A R L O O RN 2 | 04/11/2031 . [4.A Z .....
Expereo USA Inc Term Ln Nt 1 10.038%
L N74974#-AA-4 1 12/13/30 ... . 09/30/2025 . | Redemption 100.0000 ....... . 12/13/2030 . |3.B PL
Gateway Casinos In .
. 000000-00-0 [12/30/30 ievuuuriiiiiininiiiiiiiiiiie i . 09/30/2025 . | Redemption 100.0000 ....... fooeiiiiiiiiininiiinn foveeennnn. 7,960 i 7,960 i 7,880 [ 7,880 [ i 80 i 80 i e 71,960 | i feeeniiiiinns foeeiniiiiiinnns 514 |. 12/30/2030 . |4.A Z .....
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MISYS (Finastra) Finastra USA Inc  8.038%
. 000000-00-0 [07/30/32 .evvunniiiiiininieiiiiiie e . 09/23/2025 . |Morgan Stanley & Co LLC ....cceuw Jovunnivvrininnnnnnns foenennins 269,280 |........... 272,000 |...oeeennns 269,280 [....ccevvnniiiiiinnn foevrniiiiiiiin i L R AN L3 PO F P T R R ()] A (3 PO . 07/30/2032 . |4.C FE ....
MISYS (Finastra) Term Ln Nt 1 10.862%
.. 317728-AA-7 109/13/29 ... .. |. 09/15/2025 . | Redemption 100.0000 ....... ..4,563,622 |........ 4,563,622 |........ 4,544,179 |........ 4,547,348 |.... .. 16,274 s e 4,563,622 |.. - ...434,971 [. 09/13/2029 . [4.A PL ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 39,749,623 39,846,399 39,506,867 26,977,850 111,231 125, 158 236,389 39,749,621 2 2 2,622,610 XXX XXX
Cable One Inc Incremental Term Ln B-4 Nt 1
..12685L-AG-5 [6.278% 05/03/28 .. |- 09/30/2025 . | Redemption 100.0000 . 4, .... 4,658 ... 4,491 .. 167 |. . 167 |... . 4,658 |.. . 05/03/2028 . |3.C FE ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated 4,658 4,658 4,491 167 167 4,658 XXX XXX
Omega Leasing Ltd Sr Nt Ser 9  2.400%
..G6764#-AA-0 [ 10/12/26 ...evviiiiiiiiiiiiii . 07/12/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 526,316 |........... 526,316 |........... 526,316 |........... 72 ¢ R O R A 526,316 . 10/12/2026 . |2.C ........
Omega Leasing No. 12 Sr Sec Nt (Rolls Royce
..G67648-AA-2 [PLC)  2.960% 04/12/27 ..oovvvvniiiiininninninns . 07/12/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 390,562 |........... 390,562 |........... 390,562 |........... B 7 R O R O 390,562 . 04/12/2027 .|2.B ........
Knausen Holding LLC Sec Nt  5.690% 07/15/27
L Y5008%-AA-2 | .ieiiiiiiii e . 07/15/2025 . | Redemption 100.0000 ... fooriiiiiiiiiiiiiiinn oo 1,050,000 |........ 1,050,000 |........ 1,047,513 |........ 1,047,848 [oooiiiviiinnns fooenenns 2,152 i eveiinnnns 2,152 i oveennns 1,050,000 f...oovvvvnninne foovviiiiiiis Lo foiiiiinnns 44,809 |. 07/15/2027 . |2.B FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 1,966,878 1,966,878 1,964,391 1,964,726 2,152 2,152 1,966,878 62,953 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 367,880, 158 367,677,562 375,698,183 352,573,818 257,750 (126,524) 131,226 5,903 367,739,507 4,172 (2,762,936) | (2,758,764) 19,196, 166 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 971,891 964,000 974,317 (2,427) (2,427) 971,891 43,340 XXX XXX
0509999997 Total - Issuer Credit Obligations - Part 4 368,852,049 368,641,562 376,672,500 352,573,818 257,750 (128,951) 128,799 5,903 368,711,398 4,172 (2,762,936) | (2,758,764) 19,239,506 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 368,852,049 368,641,562 376,672,500 352,573,818 257,750 (128,951) 128,799 5,903 368,711,398 4,172 (2,762,936) | (2,758,764) 19,239,506 XXX XXX
..36179X-LJ-3 |GNMA Pool #MAB429  5.500% 11/20/52 ........... . 09/01/2025 . |Paydomn .eevvveneeeeenniieeeeeennn e eeeeenneeee feeeeeeeens 29,983 |oeeeinnnns 29,983 [.ceeeeeenee 29,870 |..eceennnnnn 29,870 [oeeeeeeiiieieeen Joeeennins M3 [ o M3 [ o 29,983 [oooeeeeiiiiieee oo e s 1,104 |. 11/20/2052 . |1.A ........
Multiple G2 MA9016 Pool# MA9490  6.500%
..36179Y-RK-2 | 03/11/54 .. |- 09/20/2025 . | Paydown ... ....(2,859) |. ..(2,859) [... . 03/11/2054 . |1.A ........
.. 36202C-4P-5 |GNMA Pool #2630  6.500% 08/20/28 . |- 0970172025 . [ Paydown ... . . 08/20/2028 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1995-3 1Z
LOU760-GT-7 [ 7.250% 09/15/25 ..ovvvvvniiiiiiiiiiee i . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 56,077 |............ 56,077 |oeerennnnns 57,639 [..ocevvennns 56,016 |ouvveiiiiiinnns foiereennnnd (5] I PO RN 61 . 09/15/2025 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1996-2 1Z
..911760-HH-2 [6.750% 06/15/26 .....ceevvvvnnniiiiiiiieeeeeinaa . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 36,063 |........... 36,063 |............ 35,883 |.....oeennnn 35,956 [oooiiiiiiiiiinns forriiiiinnns (LG PR RN 106 . 06/15/2026 . |1.A ........
Vendee Mtg Tr RMBS REMIC Ser 1998-2 Cl 1G
..911760-L0-7 [6.750% 06/15/28 .....oovvvvvunniiiiiiiiiiiiiinnns . 08/01/2025 . |Paydomn ...cevvunniiiiiiniiiniiiiiins Joinnnniiiiiinnens foeneeeeens 15,671 [.oioeeeenns 15,671 [o..oooeee 16,454 |..oooennnnns 15,807 [oooeiiiiiiiinins Joveinnnnns [QET0 1 T TN Q701 N T 15,671 |oveeiviiiiinns Jovveniiiiiinnins foveiniiiiiininns foveiiiiiiinnnnns 646 |. 06/15/2028 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 288,556 288,556 293,455 291,272 (2,718) (2,718) 288,556 12,904 XXX XXX
FHLMC Gold PC Pool #D62882  7.000% 08/15/25
LB128BF2-FX-8 | e . 07/01/2025 . |Paydomn ....evuunviieiiininiiiiiinns foriineeeeeiiineees [ 1,212 [ooeiiiiinnnns 1,212 | 1,181 [ 1,207 |oeeiiiiiiinis Joieeeeeinnns L R RS- T AU RN 1,212 . 08/15/2025 . [1.A ........
..3128NE-A5-9 [FHLMC Pool #1A0028  7.824% 10/25/35 ......... . 09/01/2025 . |Paydomn .eevveuneeeeenriieeeeeennnn foreeeeeeeenieeeee [ereeeeeenans 2,184 s s e 2,199 [l ...2,188 |.. . 10/25/2035 . |1.A ........
..3132D5-6B-3 |FHLMC Pool #SB8066  1.500% 08/25/35 . . 09/01/2025 . | Paydoun . .. 520,166 ..520, 166 532,195 ..529,667 |. (9,501) .520,166 . 08/25/2035 . |1.A .
..313205-6D-9 |FHLMC Pool #SB8068  1.500% 10/25/35 . . 09/01/2025 . | Paydoun . .. 219,401 ..219,401 .224,381 ..223,323 |. (3,921) .219,401 . 10/25/2035 . |1.A .
.. 3132DN-RC-9 | FHLMC Pool #SD1383  2.000% 02/25/52 . . 09/01/2025 . | Paydoun . .. 181,837 . 181,837 143,147 .. 144,906 |. 36,931 181,837 . 02/25/2052 . |1.A .
..3132D8-5H-1 |FHLMC Pool# SD5348  5.500% 11/25/53 . . 09/01/2025 . | Paydoun . .. 359,278 .359,278 .353,510 ..353,570 |. 5,707 .359,278 . 11/25/2053 . |1.A .
..3132DS-E8-1 |FHLMC Pool# SD4659  5.000% 06/25/53 . . 09/01/2025 . | Paydoun . .. 209,963 ..209,963 202,385 ..202,479 |. ..7,484 .209,963 . 06/25/2063 . |1.A .
..31320i-A6-0 |FHLMC Pool #SD8129  2.500% 02/25/51 . . 09/01/2025 . | Paydoun . .. 133,542 ..133,542 ..140,642 |. ..140,257 |. (6,715) .133,542 . 02/25/2051 . |1.A .
..31320-BC-6 | FHLMC Pool #SD8135 2.500% 03/25/51 . . 09/01/2025 . | Paydoun . .. 362,428 ..362,428 ..377,413 |. ..376,502 |. (14,074) .362,428 . 03/25/2051 . |1.A .
..3132DI/-C6-8 |FHLMC Pool #SD8193  2.000% 02/25/52 . . 09/01/2025 . | Paydoun . 45,127 45,127 44,615 |. 44,647 |. L4719 . 45,127 . 02/25/2052 . |1.A .
..31320-C7-6 | FHLMC Pool #SD8194  2.500% 02/25/52 . . 09/01/2025 . | Paydoun . .. 246,211 ..246,211 ..217,281 |. ..218,642 |. 7,568 .246,211 . 02/25/2052 . |1.A .
..3132DI/-CT-8 |FHLMC Pool #SD8182  2.000% 12/25/51 . . 09/01/2025 . | Paydoun . .. 243,446 .. 243,446 ..215,064 |. ..216,645 |. 26,801 . 243,446 . 12/25/2051 . |1.A .
.. 3132DW-DH-3 | FHLMC Pool #SD8204  2.000% 04/25/52 . . 09/01/2025 . | Paydoun . .. 373,991 ..373,991 ..314,561 |. ..317,028 |. 56,963 .373,991 . 04/25/2052 . |1.A .
..3132DW-DS-9 | FHLMC Pool #SD8213  3.000% 05/25/52 . . 09/01/2025 . | Paydoun . 22,310 22,310 18,920 |. 19,060 |. 3,250 22,310 . 05/25/2052 . |1.A .
..31320W-DT-7 |FHLMC Pool #SD8214  3.500% 05/25/52 . . 09/01/2025 . | Paydoun . 63,242 63,242 55,619 |. 55,912 |. 7,331 63,242 . 05/25/2052 . |1.A .
..3132DII-E5-8 |FHLMC Pool #SD8256  4.000% 10/01/52 . . 09/01/2025 . | Paydoun . .. 285,976 ..285,976 ..282,323 |. ..282,448 |. 3,528 .285,976 . 10/01/2052 . |1.A .
..31320-E7-4 |FHLMC Pool #SD8258 5.000% 10/25/52 . . 09/01/2025 . | Paydoun . .. 161,952 ..161,952 ..155,904 |. . 156,086 |. .161,952 . 10/25/2052 . |1.A .
..3132DI-ER-0 [FHLMC Pool #SD8244  4.000% 09/25/52 ......... . 09/01/2025 . | Paydown ... ... 98,710 ...98,710 ...95,926 |............96,037 |.... ..98,710 |.. . 09/25/2052 . |1.A ........
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..3132DW-ET-6 | FHLMC Pool# SD8246  5.000% 09/25/52 . 09/01/2025 . | Paydoun ... ... 18,557 ... 78,557 L T7,149 ... e e .1, K e [eeeeennnnn 1,408 ... .. 2,612 |. 09/25/2052 .
..3132DW-F7-3 |FHLMC Pool# SD8290  6.000% 01/25/53 . . 09/01/2025 . | Paydoun . 57,208 57,208 57,930 | N . . (722) 2,317 |. 01/25/2083 .
..3132DW-GS-6 | FHLMC Pool #8D8309  6.000% 03/01/53 . . 09/01/2025 . | Paydoun . .. 113,493 .. 113,493 .. 114,29 |. . 113,493 4,649 |. 03/01/2053 .
..3132DW-GZ-0 | FHLMC Pool #8D8316  5.500% 04/25/53 . . 09/01/2025 . | Paydoun . .. 144,474 .. 144,474 .. 143,115 | 144,474 5,322 |. 04/25/2053 .
..313200-JG-9 | FHLMC Pool# SD8363  6.000% 09/25/53 . . 09/01/2025 . | Paydoun . .. 183,574 183,574 ..183,915 |. .183,574 7,487 |. 09/25/2053 .
..3132DW-LV-3 | FHLMC Pool #8D8440  6.500% 06/25/54 . . 09/01/2025 . | Paydoun . .. 340,120 ..345,939 |. .340,120 .14,903 |. 06/25/2064 .

..3132E0-XB-3 | FHLMC Pool# SD4274  6.000% 10/25/53 .
..31326K-ZN-9 | FHLMC Pool #Q04649  3.500% 11/15/41
..3132GL-XT-6 | FGLMC Pool #Q05490  3.500% 01/15/42

11,791 |. 10/25/2083 .
.. 5,447 | 11/15/2041 .
3,258 |. 01/15/2042 .

. 09/01/2025 . |Paydoun . .. 294,103
. 09/01/2025 . |Paydoun ... .
. 09/01/2025 . | Paydown ...

..296,428 |. .294,103

..31326R-AS-0 | FGLMC Pool #Q06017  3.500% 02/15/42 . . 09/01/2025 . [Paydown . 1,314 (. 02/15/2042 .
..3132GR-Zli-4 | FGLMC Pool #Q06757  3.500% 03/15/42 . . 09/01/2025 . [Paydown . . . 03/15/2042 .
..31326T-GV-3 | FHLMC Pool #Q08012 ~ 3.500% 04/15/42 ......... . 09/01/2025 . |Paydown ... . 04/15/2042 .
..3132GT-JE-8 |FHLMC Pool #Q08061  3.500% 05/15/42 ......... . 09/01/2025 . |Paydoun ... .2, .. . 05/15/2042 .
..3133BE-VR-1 | FHLMC Pool #QE5124  5.000% 07/01/52 . . 09/01/2025 . [Paydown . .. 349,765 ..349,765 ..353,399 |. ..353,247 | .349,765 . 07/01/2052 .
..3133KM-Ma-5 | FHLMC Pool# RA5767 ~ 2.500% 09/25/51 .... . 09/01/2025 . (Paydown . .. 264,755 ..264,755 ..239,562 |. ..240,926 |. .264,755 . 09/25/2051 .
..313376-M4-0 | FHLMC REMIC Ser 1837-Z  6.500% 04/15/26 .... |. 09/01/2025 . | Paydoun ... . 04/15/2026 .
FHLMC Structured Ser 2008 M 7.000% 11/20/27
..31337C-6P-8 . |- 09/01/2025 . [Paydown ... . 1172072027 . |1.
..31342A-P4-5 | FHLMC Pool #780443  6.285% 03/25/33 . .. |- 09/01/2025 . | Paydown . . 03/25/2033 . |1.
..31359Q-LG-5 | FNMA REMIC Ser 1997-63 ZA  6.500% 09/18/27 |. 09/01/2025 . | Paydown . . 09/18/2027 . |1.
..31381L-NY-Q | FNVA Pool #464007  6.650% 01/25/28 .. .. |- 09/01/2025 . | Paydown . , . 01/25/2028 . |1.
..3138A8-D6-0 | FNVA Pool #AHG424  4.000% 02/25/41 .. . 09/01/2025 . [Paydown . .. (203) ). . 02/25/2041 . |1.
..3138A8-F4-3 | FNVA Pool #AHG486  4.000% 03/25/41 .. . 09/01/2025 . [Paydown . (264) |. . 03/25/2041 . |1.
..3138A8-JE-7 | FNVA Pool #AHB560  4.000% 02/25/41 .. . 09/01/2025 . [Paydown . . (62) . . 02/25/2041 . |1.
..3138AE-JB-7 |FNVA Pool #A11186  4.000% 04/25/41 .. . 09/01/2025 . (Paydown . (217) |. . 04/25/2041 . |1.
..3138EA-MJ-3 | FNVA Pool #AK5760  3.000% 04/25/42 .. . 09/01/2025 . [Paydown . 274 | . 04/25/2042 . |1.
..3138M8-AH-6 | FNVA Pool #AP4507  3.000% 09/25/42 . 09/01/2025 . [Paydown . (334) . . 09/25/2042 . |1.
..3138MC-3U-6 | FNVA Pool #APB910  3.500% 10/25/42 .. . |- 09/01/2025 . [Paydown ... .. (945) | . 10/25/2042 . |1.
..3138119-GP-9 | FNMA Pool #AS0205  3.000% 08/25/43 .. . |- 09/01/2025 . |Paydoun ... . 08/25/2043 . |1.
..3138WE-VB-2 | FNMA Pool #AS5109  3.500% 06/25/45 . 09/01/2025 . [Paydown . (2,368) | . 06/25/2045 . [1.A
..3138F-B6-2 | FNMA Pool #AS5460  3.500% 07/25/45 . 09/01/2025 . [Paydown . , .(2,995) |. , . 07/25/2045 . |1.A .
..3138F-NY-8 | FNVA Pool #AS5806  3.000% 09/25/45 .. ... |- 09/01/2025 . | Paydown ... .. 111,218 (840) |. 111,218 |.. . 09/25/2045 . [1.A ........
..3138WW-BR-9 | FNMA Pool #AT8147 ~ 3.000% 07/25/43 .......... . 09/01/2025 . |Paydoun ... ...19,943 ... 541 .. 19,043 |.. . 07/25/2043 . |1.A ........
..3138X0-Y5-1 | FNMA Pool #AU1631  3.000% 07/25/43 . 09/01/2025 . [Paydown . . 676 |. 25,413 . 07/25/2043 . |1.A .
..3138X2-VU-5 | FNVA Pool #AU3326  3.500% 07/25/43 . 09/01/2025 . [Paydown . , , , K , (438) |. 56,958 . 07/25/2043 . |1.A .
.. 3138X3-CJ-9 | FNMA Pool #AU3672  3.500% 07/25/43 . 09/01/2025 . [Paydown . ..4,918 . 4,918 . 4,97 |. 4,954 | . (36) |. .4,918 . 07/25/2043 . |1.A .
..3138X3-EJ-7 | FNMA Pool #AU3736  3.000% 08/25/43 . 09/01/2025 . (Paydown . .. 121,75 ..121,756 ..117,931 | 118,506 ..3,250 | 121,755 . 08/25/2043 . |1.A .
..3138YG-XE-7 | FNVA Pool #AY3376  3.500% 04/25/45 . 09/01/2025 . [Paydown . 85,661 85,661 87,983 |. 87,747 (2,087) |. . 04/25/2045 . |1.A .
..3138YH-U2-4 | FNVA Pool #AY4200  3.000% 05/25/45 . 09/01/2025 . [Paydown . (153) |. . 05/25/2045 . |1.A .
..3138YK-HF-3 | FNMA Pool #AY5629  3.000% 06/25/45 . 09/01/2025 . [Paydown . . (26) |. . 06/25/2045 . |1.A .
..3138YP-A2-8 | FNVA Pool #AY024  3.000% 05/25/45 . 09/01/2025 . (Paydown . . , , K ... (464) . . 05/25/2045 . |1.A .
..3138YV-KL-2 | FNMA Pool #AZ3898  3.000% 05/25/45 . 09/01/2025 . [Paydown . .. 199,460 ..199,460 ..201,228 |. (1,571) . . 05/25/2045 . |1.A .
..3138YY-DT-7 |FNVA Pool #AZ6413  3.000% 11/25/45 .. .. |- 09/01/2025 . | Paydown . 35,799 35,799 36,281 |. (429) |. . 11/25/2045 . |1.A .
..313920-XA-3 | FNVA REMIC Ser 2001-47 zK  6.500% 09/25/31 |. 09/01/2025 . | Paydoun ... ... 1,313 < 1,367 ) . 09/25/2031 . [1.A ........
FNMA REMIC Ser 2001-W2 CI AF6  6.589%
..313920-XZ-8 | 10/25/31 oot . 0970172025 . [Paydown ....ccovviiiiiieiiiiiiiiines feniiieeeeeiiies | 75 |, 15 foeeeiiiiens L O L O (O [ PP A, [ O T P ) P 31 | 10/25/2031 . [1.A ........
FHLMC REMIC Ser 2489 CI PE  6.000% 08/15/32
B K e . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiinninns fennniiiiiiiiiiiines feiiiiii, R VL 779 |l 7,140 . 08/15/2032 . [1.A ........
FNMA REMIC Tr Ser 2003-6 1A41  5.398%
..313938-T4-7 | 10/25/42 . 09/01/2025 . |Paydown ... . 10/25/2042 . |1.A ........
..31408G-KD-8 | FNVMA Pool #850892 5.000% 10/01/35 . 09/01/2025 . [Paydown . . 10/01/2035 . |1.A . .
..31408J-BM-2 | FNVA Pool #852444  5.000% 10/01/35 .. . |- 09/01/2025 . [Paydown ... . 10/01/2035 . [1.A ........
..31400Y-L6-2 | FNVA Pool #882449  5.000% 01/25/36 .. . |- 09/01/2025 . |Paydoun ... . 01/25/2036 . [1.A ........
..3140E6-1IA-6 | FNVA Pool #BA2440  3.000% 11/25/45 .. . 09/01/2025 . [Paydoun ... . 11/25/2045 . {1.A ........
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..3140E8-FP-8 |FNMA Pool #BA3773  3.000% 11/25/45 . 09/01/2025 . | Paydown ... ....59,525 ...59,525 s ...60,489 |.... ... (964) | ... (964) ..59,525 |.. 1,191 |. 11/25/2045 . |1
.. 3140H5-JW-2 | FNMA Pool #BJ3876  3.000% 01/25/48 .. . 09/01/2025 . | Paydoun . .. 112,310 .. 112,310 . 108,861 |. .. 109,041 s 112,310 A . 2,244 |.01/25/2048 . |1.
..3140HB-FS-2 |FNMA Pool #BJ9176  4.000% 05/25/48 .. . 09/01/2025 . | Paydoun . 48,073 48,073 ...49,028 |. 48,979 |. 48,073 . . 1,267 |. 05/25/2048 . [1.
..3140J5-LM-9 | FNMA Pool #BM1231  3.500% 11/25/31 .. . 09/01/2025 . | Paydoun . .. 324,753 ..324,753 ..336,940 |. ..332,890 |. .324,753 A . 7,460 |. 11/25/2031 . |1.
..3140KD-BK-5 [FNMA Pool #BP5441  3.000% 06/25/50 . 09/01/2025 . | Paydoun . .. 218,146 . ..229,213 |. .218,146 . . 4,363 |. 06/25/2050 . |1.
..3140KD-LJ-7 [FNMA Pool #BP5728  2.500% 06/25/50 . 09/01/2025 . | Paydoun . .. 581,940 ..601,557 |. .581,940 A . 9,652 |. 06/25/2050 . |1.
..3140MK-FT-4 [FNMA Pool #BV5577  2.500% 05/25/52 . 09/01/2025 . | Paydoun . .. 140,637 ..123,819 |. .140,637 2,512 |. 05/25/2052 . |1.
..3140MM-U5-5 | FNMA Pool# BV7803  3.000% 06/01/52 .. . 09/01/2025 . | Paydown ... . . . 4,576 |. 06/01/2052 . |1.
..3140MS-NM-3 | FNMA Pool # BN1295  3.500% 10/25/52 .... . 09/01/2025 . | Paydown ... . . . 10/25/2052 . |1.
..3140NG-GP-9 [ FNMA Pool# BY0205 5.500% 05/25/53 .. . 09/01/2025 . | Paydoun . .. 180,877 . 180,812 |. 180,877 . 05/25/2053 . |1.
..314008-3K-9 |FNMA Pool #CA1701  4.000% 05/25/48 .. . 09/01/2025 . | Paydoun . .. 203,500 s ..207,376 |. .203,500 . 05/25/2048 . |1.
..31400K-AH-1 [FNMA Pool# CBO0O7 ~ 3.000% 04/25/51 . 09/01/2025 . | Paydown ... ... 45,398 s ... 39,477 |.... ..45,398 |.. . 04/25/2051 . |1.
..31400N-MM-1 | FNMA Pool #CB3063  2.500% 03/25/52 ... . |- 09/01/2025 . | Paydown ... ... 33,366 .29, ...29,361 |.... ..33,366 |.. . 03/25/2052 . |1.
..31400T-XA-2 |FNMA Pool #CB7872  7.000% 01/25/54 . 09/01/2025 . | Paydoun . .. 131,279 ..131,279 135,566 |. ..135,452 |. 131,279 . 01/25/2054 . |1.
..3140X9-6Y-6 |FNMA Pool #FM6286  2.500% 01/25/51 . 09/01/2025 . | Paydoun . .. 292,354 ..292,354 ..304,893 |. ..304,170 |. .292,354 . 01/25/2051 . |1.
..3140XG-5K-1 [FNMA Pool #FS1749  2.500% 04/25/52 . 09/01/2025 . | Paydoun . 73,866 73,866 67,536 67,890 73,866 . 04/25/2052 . |1.
..3140XG-PS-2 [FNMA Pool #FS1332  3.500% 03/25/52 . 09/01/2025 . | Paydoun . ..1,968 . 1,968 .1,885 | .1,888 | .1,968 . 03/25/2052 . |1.
..3140XG-U9-8 |FNMA Pool #FS1507  3.000% 02/25/52 . 09/01/2025 . | Paydoun . 213,890 213,890 196,445 |. ..197,237 |. .213,890 . 02/25/2052 . |1.
..3140XG-UA-5 |FN Pool #FS1476 3.000% 03/25/52 .. . 09/01/2025 . | Paydoun . .. 112,520 ..112,520 ..107,246 |. ..107,513 |. 112,520 . 03/25/2052 . |1.
..3140XG-WN-5 [FNMA Pool# FS1552  2.500% 11/25/51 . 09/01/2025 . | Paydoun . .. 237,046 ..237,046 ..210,564 |. 211,723 |. .237,046 . 11/25/2051 . |1.
..3140XG-ZN-2 |FN Pool #FS1648 2.500% 01/25/52 .. . 09/01/2025 . | Paydoun . .. 106,402 ..106,402 97,873 |. 98,316 |. .106,402 . 01/25/2052 . |1.
..3140XH-HS-9 | FHLMC Pool #FS2040  2.000% 02/25/52 . . 09/01/2025 . | Paydoun . .. 144,646 .. 144,646 ..115,344 |. . 116,619 |. . 144,646 . 02/25/2052 . |1.
..3140XH-HT-7 |FNMA Pool #FS2041  2.000% 08/25/51 .. . 09/01/2025 . | Paydoun . .. 500,556 ..500,556 432,228 ..435,842 |. .500,556 . 08/25/2051 . |1.
..3140XH-Y7-6 [FNMA Pool# FS2533  2.000% 07/25/52 . 09/01/2025 . | Paydoun . .. 166,908 . 166,908 .. 142,498 |. .. 143,772 |. 166,908 . 07/25/2062 . |1.
..3140XJ-DK-6 |FNMA Pool #FS2805 2.500% 09/25/52 . 09/01/2025 . | Paydoun . .. 147,662 .. 147,662 122,294 |. ..123,344 |. 147,662 . 09/25/2052 . |1.
..3140XK-J7-6 | FNMA Pool #FS3885 ~ 3.000% 11/25/51 .. . 09/01/2025 . | Paydown ... . 107,155 ..91,057 f............91,265 |.... . . 11/25/2051 . |1.
Fannie Mae Super Pool# FS6256  3.500%
.. 3140XM-58-1 [ 08/25/52 ...evvvvnniiiiiiiiiiiiiiii s . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 83,066 |............ 83,066 |.....nnnn. 74,084 |............ 74,207 |oovveenieiiinen Joeeennnnnn 8,889 o | 80859 | s . 08/25/2052 . |1.A ........
Fannie Mae Super Pool# FS5738  6.500%
L 3T40XM-LU-8 [ 08/25/53 ..ovvvviniiiiiiiin e . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 140,585 |........... 140,585 |........... 144,166 |........... 144,102 140,585 . 08/25/2063 . |1.A ........
Fannie Mae Super Pool# FS7087  5.500%
L 3140XN-2V-5 [ 08/25/53 ..oevvviniiiiiiiin i . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 403,268 |........... 403,268 |........... 401,031 |ooeveennnns 401,032 403,268 . 08/25/2063 . |1.A ........
Fannie Mae Super Pool #FS6679  6.000%
L 3140XN-MS-0 [ 12/25/83 . . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 325,441 |.ooeenenns 325,441 |oeeennnnns 327,931 [..oceveennn 327,882 325,441 . 12/25/2053 . |1.A ........
Fannie Mae Super Pool #FS6873  6.500%
..3140XN-T7-9 | 01/25/54 . 09/01/2025 . | Paydown ... 212,977 217,852 |.......... 217,766 |.... . 01/25/2054 .
..3140XP-V5-5 [FNMA Pool# FS7835  5.500% 10/25/53 .. . |- 09701/2025 . [Paydown ... 201,059 197,972 |.......... 198,000 |.... . 10/25/2053 .
..314121-TB-2 [FNMA Pool #937146 6.500% 05/25/37 .. . |- 0970172025 . [Paydown ... . . P (13 TN . 05/25/2037 .
..314134-G3-6 |FNMA Pool #945818  6.000% 07/25/37 . 09/01/2025 . | Paydoun . . 475 . . 07/25/2037 .
..31417D-LN-1 [FNMA Pool #AB6632  3.500% 10/25/42 .. . 09/01/2025 . | Paydoun . .. 268,372 N ..268,537 |. . 10/25/2042 .
..31418B-SY-3 |FNMA Pool # MA2334  3.500% 07/25/45 . . 09/01/2025 . | Paydoun . 53,771 53,771 55,409 |. 55,310 |. . 07/25/2045 .
..31418C-T9-5 [FNMA Pool #MA3275  3.000% 02/25/48 . 09/01/2025 . | Paydoun . 43,723 43,723 42,403 |. . 02/25/2048 .
..31418C-XN-9 |FNMA Pool #MA3384  4.000% 06/25/48 . 09/01/2025 . | Paydoun . .. 152,772 ..152,772 ..155,648 |. . N . 06/25/2048 .
..31418D-25-0 [FNMA Pool #MA4384  2.500% 07/25/36 . 09/01/2025 . | Paydoun . 96,856 96,856 91,544 |. 92,189 |. . 07/25/2036 .
..31418D-CA-8 |FNMA Pool #MA3664  4.000% 05/25/49 . 09/01/2025 . | Paydoun . .. 158,130 ..158,130 ..163,520 |. ..163,440 |. .158, 130 . 05/25/2049 .
..31418D-CB-6 |FNMA Pool #MA3665 4.500% 05/25/49 . 09/01/2025 . | Paydoun . .. 195,167 . . ..203,8% |. 195,167 . 05/25/2049 .
..31418D-WR-9 [FNMA Pool #MA4255 2.000% 02/25/51 . 09/01/2025 . | Paydoun . .. 129,844 ..133,629 |. .129,844 . 02/25/2051 .
..31418D-XJ-6 |FNMA Pool #MA4280  1.500% 03/25/51 . 09/01/2025 . | Paydoun . .. 152,189 ..150,359 |. .152,189 . 03/25/2051 .
..31418D-XL-1 [FNMA Pool #MA4282  2.500% 03/25/51 . 09/01/2025 . | Paydoun . .. 194,281 ..201,759 |. 194,281 . 03/25/2051 .
..31418E-3E-8 [FNMA Pool #MA5296  5.500% 03/25/54 . 09/01/2025 . | Paydoun . .. 121,944 121,218 |. 121,944 . 03/25/2054 .
..31418E-D5-6 |FNMA Pool #MA4623  2.500% 06/25/52 . 09/01/2025 . | Paydoun . .. 215,470 ..181,919 |. .215,470 . 06/25/2052 .
..31418E-D8-0 |FNMA Pool #MA4626  4.000% 06/01/52 . 09/01/2025 . | Paydoun . .. 229,925 ..226,322 |. .229,925 . 06/01/2052 .
..31418E-E3-0 [FNMA Pool #MA4653  3.000% 07/25/52 .. . 09/01/2025 . | Paydoun . 83,756 . 07/25/2052 .
..31418E-E6-3 |FNMA Pool #MA4656  4.500% 07/01/52 .. . 09/01/2025 . | Paydown ... .. 218,392 . 07/01/2052 .
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..31418E-ES-5 [FNMA Pool #MA4644  4.000% 05/25/52 .. . |- 09701/2025 . [Paydown ... .. 205,406 205,406 201,731 |...........201,856 |.... ..3,550 | . .205,406 |.. .. 5,454 |. 05/25/2052 . [1.A ........
..31418E-GK-0 |FNMA Pool #MA4701  4.500% 08/01/52 .. . 09/01/2025 . | Paydoun . .. 397,481 ..397,481 ..397,900 |. ..397,834 |. (353) | .397,481 11,811 |. 08/01/2052 . [1.A .
..31418E-HJ-2 |FNMA Pool #MA4732  4.000% 09/01/52 .. . 09/01/2025 . | Paydoun . .29,352 29,352 27,640 |. ..1,646 |. 29,352 779 |. 09/01/2052 . |1.A .
..31418E-HK-9 | FNMA Pool # MA4733  4.500% 09/25/52 . . 09/25/2025 . |Paydoun . 25,752 25,752 24,716 |. . 700 |. 797 |. 09/25/2052 . |1.A .
..31418E-HP-8 |FNMA Pool #MA4737  5.000% 08/25/52 .. . 09/01/2025 . | Paydoun . .. 236,204 ..236,204 ..239,065 |. . .(2,734) | . ,837 . 08/25/2052 . [1.A .
..31418E-J6-8 |FNMA Pool #MA4784  4.500% 10/01/52 .. . 09/01/2025 . | Paydoun . .. 348,578 ..348,578 ..349,3% |. ..349,324 |. ... (745) ). .348,578 10,440 |. 10/01/2052 . [1.A .
..31418E-KS-8 |FNMA Pool #MA4804  4.000% 11/25/52 .. . 09/01/2025 . | Paydoun . .. 139,562 ..139,562 ..126,625 |. .127,141 12,420 | .139,562 3,681 |. 11/25/2052 . |1.A .
..31418E-KT-6 [FNMA Pool #MA4805 4.500% 11/25/52 .. . |- 0970172025 . [Paydown ... . . . LGOLB7T [ e 6,055 |. . 2,916 | 11/25/2082 . |1.A ........
..31418E-LY-4 [FNMA Pool #MA4842  5.500% 12/01/52 .. . |- 0970172025 . [Paydown .......ccoeuieieeeiniiiinees foeeeenniiieeeeeiis |eenen... 150,822 |........... 150,822 |...........148,537 |........... 148,588 |....cccoiiiiiis oenninns 2,234 |. 5,511 |. 12/01/2052 . |1.A ........
..31418E-WA-4 |FNMA Pool #MA5140  6.500% 09/25/53 . 09/01/2025 . | Paydoun . (1,844) |. 4,278 |. 09/25/2053 . |1.A .
..31419B-BF-1 |[FNMA Pool #AE0937  3.500% 02/25/41 . 09/01/2025 . | Paydoun . . (43)]. ...192 | 02/25/2041 . |1.A .
..31419B-CT-0 |FNMA Pool #AE0981  3.500% 03/25/41 .. . 09/01/2025 . | Paydown ... ... (953) ] 1,164 |. 03/25/2041 . |1.A ........
..31419J-SC-3 |FNMA Pool #AE7714  3.500% 11/25/40 .. .. |- 09/01/2025 . | Paydoun ... (158) | L7183 | 11/25/2040 . |1.A ...l
..31419L-3D-3 [FNMA Pool #AE9795 3.500% 11/25/40 .. ... |. 09/01/2025 . | Paydown . ....(3,421)]. 1,575 |. 11/25/2040 . |1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 17,185,375 17,185,375 16,806,902 16,808,031 377,038 377,038 17,185,079 296 296 425,780 XXX XXX
American Business Fin Svcs Inc RMBS Ser 2002-
..000759-CV-0 |3 CI M1 5.902% 09/15/33 ..cevvveeeeeeennnnnnns . 09/01/2025 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeeeneees feeeeeeens 77,646 |............ 77,646 |oeeenennnnnn 60,508 |eevuunnnnns 60,508 |eeeuereeernnnn Jernneeeeeennes ereeeeeeeeenies e e e 60,508 |eeveeieeeeinnn eeeennnn 17,138 |........ 17,138 [oeeeeeenee 1,894 |. 09/15/2033 . |[1.A FM ....
ACE Securities Corp RMBS Ser 2006-NC2 Cl A2C
..00441X-AD-6 [4.572% 07/25/36 ..ceevvenneeeeennnaeeeeeeniaeeees . 09/25/2025 . |Paydomn .ecevvuneeeeeeniiieeeeeennn e eeeeneees feeeeeeeens 15,869 |[...ccovnnnnn 15,869 |eeveennnnnns 7,505 |oeeeeennns 4,672 |eeenennnn 2,833 |..cceennnn 8,364 |oeeeeiiiiiiiiinn eeeennnn LR /A TR 15,869 |veeereeeeennes ereneeeeeennes feeeeeeeeiiies e 99 |[. 07/25/2036 . |[1.A FM ...
ACE Securities Corp RMBS Ser 2006-SL1 Cl A
..004421-VE-0 [4.592% 09/25/35 .....eeeeeemnieeeeennie e e . 09/25/2025 . |Paydomn .ecevvuneeeeeeniiieeeeeennn e eeeeneees feeeeeeeens 12,500 |.oeeeennnnns 12,500 |oeerennnnnnes 5,005 |oeeeeennnns 3,428 |.......... 1,577 oo TA495 | s 9,072 |eeeriiiiieieenn Jeeeennns 12,500 |veeeeeeeeemnes Jereneeeeeenniee foeeeeeeeniies s 79 |. 09/25/2035 . |[1.A FM ....
Aegis ABS Trust RMBS Ser 2004-2 CI M1
..00764M-BT-3 [5.172% 06/25/34 ...cevveeeeeeeeeiee s . 09/25/2025 . |Paydomn .ecevvuneeeeeeniiieeeeeennn e eeeeneees feeeeeeeens 32,041 |eeeeeennnns 32,041 |..oooonnnens 29,318 |oeeeennnnnn 31,759 [ooeeeeiiieieeen oeeeeins 2.7 FOUURT IR 2.7 FOUURU IR 32,041 [ oo e s 840 |. 06/25/2034 . |1.AFM ....
Countrywide Alternative Ln Tr RMBS Ser 2007-
..02150F-AA-8 |8CB CI A1 5.500% 05/25/37 ......ceevevvuuunnnnn . 09/01/2025 . |Paydomn .eevveuneeeeenniieeeeeennnn foreeeeeeeenieeeee fereeeeeennns 1,935 [ooeiieeennnns 1,921 |oeies 1,637 |oeeeeieieeeenes 995 [oeeieenee <1 AU FEPSPRR IR 642 |ooveiiiiiiiiee s 1,637 [oeeeeeeeeeiiees e 298 |oeeeeninnns 208 |eeeiiieeeeene 80 |. 05/25/2037 . |1.AFM ....
Angel Oak Mortgage Trust RMBS Series 2020-1
..03464R-AA-1 [CI A1 2.466% 12/25/59 ...covvveneieeiniins . 09/01/2025 . |Paydomn .cevveeneeeeeeniieeeeeennnn Jerneeeeeenneeees fereeeeens 126,004 |........... 126,004 |...enn..e. 126,109 |oeeeennnne. 125,951 |eeiiiiiiiiiins e KT IO PP, [T PO TR 126,004 |eveeeeeeeinns eeemeeeeeeeenns Joeeeeeeeenees e 2,110 |. 12/25/2089 . |1.A ........
AOMT 2023-3 A1 Ser 23-3 CI A1 4.800%
..034931-AA-3 [ 09/26/67 ....eieeeeeeeaeeeeeeneae e e . 09/01/2025 . |Paydomn ocevvueneeeeerniieeeeeennnn Jorneeeeeenieeees fereeeeens 307,940 |........... 307,940 |........... 291,110 |oeeeeennnes 202,974 |oeeeeeeiiiies [ernns 14,967 [ooeeeeeeiiieeee [ 14,967 [oeeeeeeeiiiiees o 307,940 |oeeevniiiiiieenn Joeemrnineeeenne Jeeernieeeeeenns e 10,216 |. 09/26/2067 . [1.A FE ....
Asset Backed Securities Corp RMBS Ser 1999-
..04541G-AL-6 |LB1 Cl B1  7.640% 06/21/29 ....coevvvreeeeennnnn . 09/22/2025 . |Paydomn .cevvuuneeeeeeniiieeeeennnn Jeeeeeeenieeeee fereeeeeeiee et 5,387 |eeeeeeieeeeemnns e feee e e [ e e e s e e 194 |. 06/21/2029 . |[1.A FM ...
Asset Backed Securities Corp RMBS Ser 2003-
..04541G-GB-2 |HE6 CI M1  5.247% 11/25/33 ..ovveeieeeeinnnns . 09/25/2025 . |Paydomn .eeevueneeeeeeniieeeeeennnn e eeeenieeeee fereeeeens 164,182 |........... 164,182 |ooeeennnee. 157,659 |..covnnnnn 160,869 [oveeeeeeennnes foeeeees 3,313 e s 3,313 e s 164,182 |eveeeeieciiis eeeeieeeeennes Joeeeeeeennes e 8,568 |. 11/25/2033 . |[1.A FM ....
Banc of America Mtg Securities RMBS Ser 2006-
..05950T-AF-2 |B Cl 4A1  3.641% 11/20/46 ......covvevveeennnn . 09/01/2025 . |Paydomn .cevveeneeeeenniieeeeeennnn fereeeeeeeeneeeee fereeeeeenans 1,328 [oeeieeennnnns 1,420 |oeeeennes 1,326 | 1,340 |oeeeiiiieiiies o L PO AR L PO RN 1,341 | s [RE) ) . QK IO 36 |. 11/20/2046 . |1.A FM ...
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |Cl 1A7  5.750% 03/25/37 ....ecevvveernnaaeaaens . 08/01/2025 . |Paydomn eeevveeneeeeenniieeeeennnn feeeeeeenneeeeee foreeeeeiis [<I0 I 867 |oeeerierieennns (-7 P 653 |.eeeeennnnns 127 e 2 PP IO - I PR ISR £ 720 FOUTUR IO, (723 T— (722) |oeeeeeeeeeeenee 33 |[. 03/25/2037 . [1.B FM ....
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |Cl 1A7  5.750% 03/25/37 ....ecevvveernnaaeaaens . 09/01/2025 . |Paydomn .eeevveueeeeennieeeeeennn Joenneeeeeeninees feeeeeeeeeenaas 105 |ooeeeeeeins 896 |..ccovrnuienns LT 675 |eeeeeennnnn K72 I 2 PP IO <L PO ISR 808 |oeeveiiieieins eeeeees (O] v— [0 1 39 [. 03/25/2037 . [2.C FM ....
Banc of America Funding Corp RMBS Ser 2007-2
..05951G-AV-4 |Cl 1A7  5.750% 03/25/37 ....ecevveeernnaeeaeees . 07/01/2025 . |Paydomn .eeeveeeeeeeennieeeeeeennn Joenneeeeeenieees fereeeeeeeenaas M3 |oeeeeis [ A 821 | 698 |....ooennnnn 136 |oveeeeeeeennnn 2 PP IO LK R R 836 |evveiieeeennnn eereiaees [7£) ] T— (723) |oeeeeeeeeeeeenee 31 |. 03/25/2037 . |3.A FM ....
Barclays Mortgage Loan Trust RMBS Ser 2022-
..06744Y-AA-1 | INV1 CI A1 4.466% 02/25/62 ........ccevvunnnn. . 09/01/2025 . |Paydomn .cevvueneeeeenniieeeeenni fereeeeeeeeniieeeeee foeeeeen. 208,156 |l 208,156 |...cevnnnnn 208,153 . 02/25/2062 . |1.A ........
Bear Stearns Alt- A Tr RMBS Ser 2004-12 CI
..07386H-NU-1 [ 1M1 5.202% 01/25/35 ... ... |- 09/25/2025 . |Paydown ... 216,267 197,174 |.... . 01/25/2035 . |1.A FM ...
Bear Stearns Mtg Tr RMBS Ser 2007-SL1 CI 1A
..07401P-AA-2 [4.592% 03/25/37 ...ceeeeeereaeeeeenniaeeeeeennnans . 09/25/2025 . |Paydomn .cevvuueeeeenniiieeeeeennin feeeeeeeenieeees [ereeeeeinans 2,985 [oiiiieeene 2,985 [.oieeeennnns 1,207 |veeeeeeeeee 1207 [ o o oo e e 1,297 |veeeiieeeeeens oeeennnnns 1,688 |...cceonnn 1,688 [.ooeeeeeeiinnns 95 |[. 03/25/2037 . [1.A FM ....
BRAVO Residential Funding Tr Ser 23-NQMS Cl
..10569U-AA-3 |A1  6.505% 06/25/63 .. . 09/01/2025 . | Paydown ... . 06/25/2063 . |1.A FE ....
Citimortgage Alternative Ln
.. 12566U-AN-4 [A2 CI 1A13  5.750% 02/25/37 ..eeevuevievnnnnnns . 09/01/2025 . |Paydomn .eeevveueeeeeinnnnanaerennns Jornnneeeeennnnnnaes feaneeeeees 32,364 |.ooeenes 29,078 [....cooe..nt 23,558 |....coeeee. 23,558 |ooieiieinininns oo feeeniiii e e 23,558 [..oiiiiiiiiiiee [ 8,806 [.......... 8,806 . 02/25/2037 . |1.A FM ....
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Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 |A3 CI 2A1  5.500% 09/25/26 ........ccevvvvnnnnns . 08/01/2025 . |Paydomn ...cevvvnviviiiinininriiinnn foriiineeeiiiiineees [ [61: R (T 532 [oeeiiiiiiinnns LT O R R, L O F LS/ J P FP, (0] F— (5757 1 PO 20 |. 09/25/2026 . |5.B FM ....
Citimortgage Alternative Ln Tr RMBS Ser 2007-
..12567A-AP-2 | A3 CI 2A1  5.500% 09/25/26 .... . 09/01/2025 . | Paydown ... . 09/25/2026 . |5.CFM ....
Credit Suisse Mortgage Trust RM
..12596M-AA-4 |RPL1 CI A1 3.650% 07/25/58 .........ccvvnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 86,197 [............ 86,197 |oeevennnnns 86,185 |..eevunnnnn. 86,083 |ouvveiiiiiininn e M4 [ s M4 [ s LA 7 ) R R 2,060 |. 07/25/2058 . |1.A ........
COOPR 2025-CES1 A1A ABS Ser 25-CES1 Cl A1A
.. 125968-AA-1 |5.654% 05/25/60 .......eevviviinnnniiiiiiniis . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees o 262,914 |........... 262,914 |........... 262,914 [.ooiiiiiiiiiiiiiins e e LI PO AN LI PO R 262,914 [oooieiiiiiinnns oo [ s 5,497 |. 05/25/2060 . [1.A FE ....
COLT Funding LLC RMBS Ser 2021-RPL1 CI A1
.. 12508P-AA-5 [ 1.665% 09/25/61 ....eevviiviiiiiiiiiiiiiiieeees . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 159,491 |....oeninns 159,491 |........... 159,491 |........... 169,435 [.ooiiviiiiiines [t LY R [/ PO 169,491 [ [ [ s 1,784 |. 09/25/2061 . |1.A FE ....
Credit Suisse Mtg Cap Cft RVBS Ser 2007-3 Cl
..12638P-AB-5 [1ATA  5.837% 04/25/37 ....evvvviiiinnniiiiinnnn . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 10,166 |ooeevennnnns 10,166 |o.oeeeenneeee 3,675 |ovveeennnns 3,162 |ovevennnnnns 513 |t 6,491 | s 7,004 [oeeiiiiiiiies o 1 R O R 89 |. 04/25/2037 . |1.AFM ....
Credit Suisse Mtg Tr RMBS Ser 2020-RPL4 CI A1
..126405-AA-7 [2.000% 01/25/60 ......ceevvvnnneriiiiiieeeieinnn . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 281,917 |........... 281,917 |..oeeeens 290,961 |........... 289,294 oiiiiiiiiiins s (V25740 ) R R (7,377) [eeeeiiiiiiens o P2 R /A R R R R 3,797 |. 01/25/2060 . |1.A FE ....
CWABS Inc RMBS Ser 2004-5 Cl 1A 4.772%
L 126671-6B-7 [ 10/25/34 ovvvviiiiiiii . 09/25/2025 . |Paydomn .....vvueiiiiiiniiiiiiiiiinn feneeeeiiiees feeeeeeeens 64,274 |............ 64,274 |............ 60,638 |o.evuunnnnns 62,421 |oooiiiiiiiiiie i 1,853 |oeveeieiiiiiiins Jevvninns 1,853 |ovveeiiiiiiiinns o (S0 L R R R RN 2,134 |. 10/25/2034 . [1.A FM ....
CWABS Inc RVBS Ser 2004-U Cl 2A  4.535%
.. 126673-VE-9 [03/15/34 .oivviiiiiiiiii . 09/15/2025 . |Paydomn ....evuunieiiiiiiiiiiiiiies foreeereiiieees [ 7,654 |oeeiiiiins 7,654 | 3,192 [oooiiiiinnnns [P (7 R RN 4,462 |oeeviiiiiiiiin s L1 O R =L U R R R 245 . 03/15/2034 . [1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-AX-1 [10CB CI 1A2  4.722% 05/25/35 .......evvvvvnnnnn . 09/25/2025 . |Paydomn ....ovvveniiiiiiniiniiiiiinn fenieeeeeiiies feeeeeeens 34,135 | 34,135 [ooeiiiine 27,653 [..ovvvvennns P55 T R R KPR R R R 27,653 [.ooviiiiiiieees [ 6,482 |..oounnnn. 6,482 |..ouunnnnnn. 1,115 |. 05/25/2035 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12667G-W7-4 |34CB Cl 1A4  5.500% 09/25/35 ......cevvvunnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 42,330 |oeeennnnnns 42,330 [oeeeiiens 34,018 |.....ceennnn 27,373 |eeeennnnn 6,645 |.......... 8,312 | i L3RS/ PR R L7V R R R RN 1,580 |. 09/25/2035 . |[1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
..12667G-XN-8 [30CB CI 1A4  5.500% 08/25/35 .......eevvvnnenne . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 20,093 |..oennnnns 19,813 |ooveennnnns 16,584 |..ooeennnnns 13,604 |.......... (VI O AR AR, PR {1 O E 16,584 |oveeniiiiiiies o 3,509 |.......... 3,509 |iiiiiiiiiiis 749 |. 08/25/2035 . |1.A FM ....
CWABS Inc RMBS Ser 2006-H Cl 2A1B  4.415%
.. 126686-AC-8 [ 11/15/36 ..evvviiiiiiiiiiiiiiie e . 09/15/2025 . |Paydomn ..cevuuniiiiiiiininiiiiinn foeeereiiiees [l (70 V2 R 6,121 | 2,19 | 2,19 | s 4,002 |oeieiiiiiiiiinn e 4,002 |oeeeiiiiiiiiinn e (-1 72 O O N AR 217 |. 11/15/2036 . |1.A FM ....
Countrywide Alternative Ln Tr RMBS Ser 2005-
.. 12668A-YS-8 |57CB Cl 4A3  5.500% 12/25/35 ......cevvvnnnnnns . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 1,912 [nens 1,961 | 1,642 |oeeinnne 1,002 |oeeennnnnns [T R R RN LS N A 1,642 | o (VN (1 P 86 | 12/25/2035 . |[1.A FM ....
CWMBS Inc RMBS Ser 2005-85CB Cl 2A4  5.500%
L 12668B-EJ-8 [02/25/36 ..oevvvniiiiiiii i . 09/01/2025 . |Paydomn ....cvuunvviiiiniiniiiiiiiinn forenneeeiiiieees [ 35,522 [....coennnns 34,978 |............ 31,270 [.ooveenennns 27,821 |ooeennnnn R T0 U RN RN R 15TV O E 31,270 |vveviiiiiiiinn Jovvennnnns 4,252 |..oooennnn 4,252 |ooeiiiinnnnns 1,359 |. 02/25/2036 . |1.A FM ...
CWABS Inc RMBS Ser 2006-1 Cl 2A  4.405%
L A2668F-AB-0 [ 01/15/37 wevveniiiiiiiiiiiiiiii e . 09/15/2025 . |Paydomn ...cevuuniiiiiiiiiniiiiiiinn ferineeeriiiieees [ 2,609 ..o 2,609 |.iiennns 2,468 |..ooennnnnn. 2,512 [ [ L O O, [T/ P F P10 R R R RN 81 |. 01/15/2037 . |[1.A FM ....
CWHL Inc RMBS Ser 2005-27 CI 1A3  5.500%
L 126694-NS-3 [ 12/25/35 ..o . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 2,923 | 2,923 [oiiiiiinnns 2,845 [...ooooennnns 2,142 ... T4 s L O R F£-7220 PO PR 72X T R N R NN 108 . 12/25/2035 . [1.A FM ....
CWHL Inc RMBS Ser 2006-HYB1 CI 1A1  4.936%
.. 126694-WE-4 [03/20/36 ...evvvniiiiiiiiieiiiii e . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 11,406 |............ 11,376 | 8,552 [.oovvinnnnns s/ S R R R R R LR R RN 2,854 |.......... 2,854 | 379 |. 03/20/2036 . |1.A FM ....
CWHL Inc RMBS Ser 2004-14 Cl 2A5  4.956%
. 12669F-T2-9 [08/25/34 .oovvveniiiiiiin i . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiniiiiiiien fereeeriniies [ 6,604 |............. 6,604 |....ccc..... 6,481 |..ounnnnnns (157 R R AT PO F AT PO LG O O N AR 235 . 08/25/2034 . [1.A FM ....
Countrywide Home Loans RMBS Ser 2005-15 CI A7
..12669G-R3-7 |5.500% 08/25/35 ...cevvvvnniiiiiiiiiieiiinis . 09/25/2025 . |Paydomn ...c.ovueniiiiiiiiiiiiiiiinn ferineeeiiiiies feeeeeeeiinan LI O 318 | 33 | (-7 F LT PN LI R LIS R AN F1 [T P F N P F 2 | 12 . 08/25/2035 . |[1.A FM ...
Chase Mortgage Finance Corpora RMBS Ser 2016-
..16163Y-AC-8 [1 CI M2  3.750% 04/25/45 . .. |- 09/01/2025 . | Paydoun ... L. 178,117 180,309 |.... L7817 .. . 04/25/2045 . |1.A ........
Chaseflex Tr RVBS Ser 2006- .
L 16165M-AD-0 [ 09/25/36 ...eevvvnniiiiiiiieieiiir e . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiiinn foriieeereiiees o 5,448 | 4513 [.neens 3,454 |....ooennnnns IR 2 [V PP F . R F 2. R F R IR Y/ R RN 1,610 |.......... 1,610 [oooiveinnnnnnnns 475 |. 09/25/2036 . |1.A FM ...

CHEC Loan Trust RMBS Ser 2004-2 CI A3
..162765-AS-0 |5.232% 07/25/34 ...
Citigroup Mtg Loan Trus
..17307G-YH-5 |21A5  5.500% 08/25/35

Citigroup Mtg Loan Tr RUBS Ser 2015-RP2 Cl At
..17323T-AA-8 | 3.500% 01/25/53 .. .
Citigroup Mtg Loan Cl
L A7324V-AH-7 | A1 3.750% 09/25/42 ....cevvvviiiiiiiiiiiiiannns . 09/01/2025 . [Paydown ......occveeeiiiiiiiiiiiiins Jooiiiiiiiiiiiiiies |oeeiinns 16,838 [............ 16,838 |........... 7,110 [, 16,962 |..ovvvvvviieees fovevennnns (G720 R AN, (125) )ovveveeeeniieens fovviinnnnnns 16,838 |...evvvvvvvenens fovvvviiiiiiiiins v o 424 |. 09/25/2042 . |1.A ........

. 07/25/2034 . |1.A FM ...

.. 45,531

. |- 09/25/2025 . |Paydown ... ...45,531 ...43,828 |....

. 09/0172025 . [Paydown .....covviriiiiiiiiiiiiiiees foeniiieeeeeiiins [ 39,342 [ovveeennn. 37,743 |ovveennnnn 34,879 |...oeeenn. B O P P AU 34,879 [oviiiiiiiiiis e 4,463 |.......... 4,463 |...ocnnnnn 1,657 . 08/25/2035 . |1.A FM ....

. 01/25/2053 . [1.A ........

. 09/01/2025 . |Paydown ...
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Citigroup Mortage Ln Trust Inc RMBS Ser 2018-
..173260-AA-1 |RP1 CI A1 3.000% 09/25/64 ..........cevvvnnnnne . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 312,967 |........... 312,97 |........... 314,071 |oeeeennnnn 312,648 [..ooovvvvnenenn foreiiiinnnns Y[ U E N[ U F. RCH P/ /A R R R . 09/25/2064 . |1.A ........
Citigroup Mtg Ln Tr RMBS Ser 2018-RP3 A1
..17327D-AA-9 |3.250% 03/25/61 .. . 09/01/2025 . | Paydown ... .. 740,631 ..739,578 |.... .740,631 . 03/25/2061 . |1.A ........
Citigroup Mtg Ln T
.. 17327R-AA-8 [3.500% 01/25/66 .....evvvvvvvrnnniiiiininiiieeens . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 272,011 |...........272,011 [...........277,961 |........... 274,363 [..oovvvvninninn foeeeennnn(2,382) [ e (2,382) | e P72V N R R R . 01/25/2066 . |1.A ........
Cross Mortgage Trust Ser 2024-H1 CI A1
.. 22757TA-AA-4 [6.085% 12/25/68 ......vivvvinniniiiiiiiieeeeees . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 173,264 |........... 173,264 |...........173,263 |........... 173,129 v v 1< F R 1S3 O F LA T2 R FOR R RN . 12/25/2068 . |1.A ........
Deutsche Alt-A Sec Inc RMBS Ser 2003-2XS Cl
..251510-AW-3 [A6  5.470% 09/25/33 .....evvviiiiiiiiiiiiiiiinnns . 09/01/2025 . |Paydomn ....cvvuniiiiiiniinniniiiinnn ferinneeeiiiiees o P4 I PO 29 [ 29 [ 2 R O R N 4 O O RN 1 [.09/25/2033 . [1.A FM ....
Deutsche Mtg Sec Inc RMBS Ser 2004-1 Cl A6
..251563-CB-6 |5.240% 12/25/33 ....coiviivinniiiiiiiin e . 09/01/2025 . |Paydomn ...cevvuniiriiiiiniieiiinnn feinneeeeiiiees o LT A PO [ [ O O O R RN L O O RN 4 |. 12/25/2033 . |1.A FM ...
Ellington Financial RMBS Ser 23-1 Cl A1
..268440-AA-5 |5.732% 02/25/68 ........evviiiiinniiiiiiiiiis . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 439,609 |........... 439,609 |........... 439,605 |........... 439,229 oviiiiiiiiiiins o LI U R 7 U R 439,609 [...ooevvvninnns [ s s 17,104 |. 02/25/2068 . [1.A ........
Ellington Financial RMBS Ser 2022-2 Cl A1
.. 31572Y-AA-6 |4.299% 04/25/67 .......evvvviiiiiininiiiiiiiiinnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 75,769 | 75,769 |.....oevnnns 75,454 |............ AT C T U E FC V[T R AR FC V[T R R AT (1% R FORR R RN R, 2,200 |. 04/25/2067 . |1.A ........
First Horizon Mtg PT Tr RMBS Ser 2006-AR3 Cl
..32052E-AA-7 [1A1  3.812% 11/25/36 ..eovviiiiiniiiiiiiiinns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 27,610 f............ 28,946 |............ 26,028 |............ 17,162 |.......... LR (CIS T R AR AR, 8,865 [viiiiiiiinins o 26,028 |oeevviiiiiiiinn ereenennns 1,582 [oonnnns 1,682 |oeeeniiiinns 739 |. 11/25/2036 . |1.A FM ....
First Horizon Mtg PT Tr RMBS Ser 2007-FA4 Cl
.. 320520-AC-3 [1A3  6.250% 08/25/37 ....evvviviiinnnnniiiiinnnnns . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 1,981 | 1,672 | A1 R (R[N LT PO AR RN LK I O R <1150 PR TP 1,250 |[oenennens 1,250 |oeeeiniiiinnns 883 |. 08/25/2037 . |1.AFM ....
Fremont Home Loan Tr RMBS Ser 2006-B C| SLA
.. 357290-AS-7 [4.652% 08/25/36 ......evvnniiiiiiniiiiiiiiiiis . 09/25/2025 . |Paydomn ...cvvueiiiiiiiiiiiiriiinn fenieeeeeiiies feeeeeeens 15,900 |[..oeeevennns 15,900 |ovvvvneiiinnnns (<111 PO ] L O O O S A (SR L AU RN 15,282 |ovvennnns 15,282 |ovvvvviniiiinns 15 |. 08/25/2036 . |2.C FM ....
Fremont Home Loan Owner Tr RVBS Ser 2006-C Cl
..35729T-AD-4 |2A2  4.422% 10/25/36 .....covvvnniiiiiiiiins . 09/25/2025 . |Paydomn .....vvueiiiiiiniiiiiiiiiinn feneeeeiiiees feeeeeeeens 25,814 | 25,814 |............ 13,277 |oveveins 9,663 |.......... 3,614 |......... 25T/ PO N 16,151 [ oo TR L U R R R 121 |. 10/25/2036 . |[1.A FM ....
GCAT RMBS Ser 2022-HX1 Cl A1 2.885%
36168X-AA-7 [ 12/27/66 ..eevniiviiniiiiiiii e . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 254,882 |........... 254,882 |........... 254,880 |........... 24,721 [ooviiiiiiines s (] ST RN L[] P R 254,882 [.ooeiiiiiinins [ [ s 5,195 |. 12/27/2066 . |1.A ........
GCAT RMBS Ser 2022-NaM2 CI A1 4.210%
. 36169K-AA-4 [ 02/25/67 .ovveniiiiiiiiiiieiiiii e . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 45,941 | 45,941 [ 45,727 |oovvvinnnnns LT O RN LG O RN LG O RN ISR I R R R RN 1,253 |. 02/25/2067 . |1.A ........
GCAT RMBS Ser 2025-INV1 Cl A5  6.000%
L 3B171D-AE-8 [ 02/25/55 .iiviiiiiiiiiieec s . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 251,722 |oooennnnns 261,722 |........... 252,564 [oeeiiiiiiiiiiiiinns oo [ (-7 ) F R (-7 ) F R 251,722 [ooveeiiiiiiinnes oo [ s 7,844 |. 02/25/2055 . |1.A FE ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C3-8 |Cl AF6  5.262% 11/25/33 ....ovvviviiiinnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiinniiiiiinnn feinneeeeniiees o K O 3B | 3B | O O R RN . O O RN 1| 11/25/2033 . [1.A FM ....
GS Mortgage Securities Corp RMBS Ser 2004-NC1
..36228F-C5-3 [CI M1 5.692% 11/25/33 ....ovvvvnniiiiiiiins . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 1,832 [ooiiiiinnnns 1,832 | 1,832 | IR 7:< I O NN [T PO RN FC I PO F (LR R FO R R RN 54 |. 11/25/2033 . [1.A FM ....
GSAA Home Equity Tr RMBS Ser 2005-9F Cl1A4
..362341-06-9 [5.500% 12/25/35 ...oovvvviiniiiiiiiine s . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 16,078 |ooeveennnnns 17,392 |oeeeennnns 15,978 |ovveennnnns 7874 T O O N N MR LTS ZA T U R 105 |oveennns 105 [ 637 |. 12/25/2035 . |2.A FM ....
GS Mortgage Securities Corp RMBS Ser 2005-5F
..36242D-70-0 |Cl 8A6  5.250% 06/25/35 ......evvvvviivnnnnnns . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiiiiiiiins fereneeeriniiees o 4,313 | 4,313 [oiinnnns 4,098 |.eevennnnnns L33 VA FOR F Lo O O, oL R F 4,313 | s s e 148 |. 06/25/2035 . |[1.A FM ...
GS Mortgage-Backed Securities RMBS Ser 2021-
..36262P-AD-3 |PJ10 CI A4 2.500% 03/25/52 .......evvunrvennne . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 351,379 |..oevnnnns 361,379 |........... 349,732 |ouuennnnnn 349,833 |oveiviiiiiinnns o 1,546 [ e 1546 [ [ 351,379 . 03/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2021-
..36263C-AD-1 |PJ9 CI A4  2.500% 02/26/52 .... . 09/01/2025 . | Paydown ... .. 267,529 267,529 270,037 |...........269,745 |.... .267,529 |.. . 02/26/2052 . |1.A ........
GS Mor tgage-Backed Securities RM
..36263V-AB-3 |PJ11 Cl A2  2.500% 04/25/52 ........evvvvnnnnn . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 134,695 |........... 134,695 |........... 135,158 |..vvvennnn 135,003 [ovveeniiiiiiiis foeneeees (398) |.evvvvnniiniinn ovvvninnnns (151 ) U E 134,695 . 04/25/2052 . |1.A ........
GS Mortgage-Backed Securities RMBS Ser 2022-
..36264E-AG-9 |NQM1 CI A4  4.000% 05/25/62 ... .. |- 0970172025 . [Paydown ... . 05/25/2062 . |1.A ........
GS Mor tgage-Backed Securities RM
..36264E-BB-9 [NQM1 CI A16  4.000% 05/25/62 ............ceunns . 09/01/2025 . | Paydoun . 05/25/2062 . |1.A ........
GS Mortgage Securities Trust RMBS Ser 2022-
..36266V-AJ-3 [LTV1 CI A8  3.000% 06/25/52 ... .. |- 09/01/2025 . | Paydown ... 388,990 383,034 |.... . 06/25/2052 . |1.A ........
GS Mortgage Sec Corp RMBS Ser 20
..362957-AG-7 [6.000% 07/25/55 ...euuiiiiiiiiiniiiiiiiiiiiiiais . 09/01/2025 . |Paydown .....eeoveiiiiininiiiiiinnns fovennineiiininnnnnes oo 501,399 | 501,399 [........... 502,092 [...oivveeiiniiiinnn Jovvenniinnnniins Joevennnnn (693) |vviniiiniiins v (693) |vvvvniiiiiis 501,399 i i oo foeiiniiin, 15,228 |. 07/25/2085 . |1.A FE ....
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Greenpoint Mtg Funding Tr RMBS Ser 2005-HE3
..39538W-CZ-9 [ClI A 4.445% 09/15/30 ..cevvvvnnniiiiiinins . 08/15/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiiinn feeeeeiiiieees [ 1,08 |oeeeeennnnns 1,028 | 575 | LS 7A T U K 1T R A LT R 722 O Y R 28 |. 09/15/2030 . |[1.A FM ....
Greenpoint Mtg Funding Tr RMBS Ser 2007-AR3
..39530M-AA-7 |CI A1  4.712% 06/25/37 ... .. |- 09/25/2025 . | Paydown ... ... 16,461 ... 16,461 .. 16,461 . 06/25/2037 . |[1.AFN ...
Harborview Mtg Loan Tr RMBS
L A1164T-AA-0 [4.948% 06/21/37 oovvveniiiiiiiiiiecciiieeeees . 09/19/2025 . |Paydomn ..cevvvnniriiiiniiiiiiiiinn ferieeeeiiiies feeeeeeens 10,686 |..eeeunnnnns 10,686 [ovieeennnn 2,080 [oriiiiinnninn 2,080 |oviiiiiiiiiiiis v i e e e 2,030 . 06/21/2037 . |[1.AFM ...
Harborview Mtg Loan Tr RMBS Ser 2007-4 Cl 2A1
L A1164Y-AB-7 [4.688% 07/19/47 ovvviiiiiiiiiiiiiiiececeee . 09/19/2025 . |Paydomn ...cevvvnniriiiiniiiiiiiiiinn feneeeeeeiiiees feeeeeeens 36,502 |....oennnnns 36,502 |[....covnnnns 35,578 |..ccvvvennns 35,687 |..cciviiiiiiiin i L1 LT PO AR L1 LT PO R L 7/ R R R R 777 |. 07/19/2047 . |[1.AFM ...
Home Eq Mtg Ln ABS Tr RMBS Ser 2006-4 Cl A2
..43709J-AB-8 [6.230% 11/25/36 ...ovvvvrieiiiiiiieiiiiieees . 09/25/2025 . |Paydomn .....vuuviiiiiiiiiiiiiiiins fereeereiiiees [ 4,626 | 4,626 |.oeenniiininns 619 | 346 |...cevvnnnnn £ T PO F RN K T R R (1[0 FORRRRRUUR RN 4,007 |oeeeennnns 4,007 [oeeiiiiiinnnnns 32 . 11/25/2036 . [1.A FM ...
Homebanc Mortgage Tr RMBS Ser 2005-1 Cl A1
L A3739E-AP-2 [4.772% 03/25/35 ..oovvviiieiiiiiie e . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins ferneeeeeiiees [ 4,350 [oeeiiiinne 4,350 [.oooeiennnns 4,021 |oeeeiinns L3173 I O A 72 2 R E 72 2 R R L3 TV R R R R, 118 . 03/25/2035 . [2.C FM
Homeward Opportunities Fund RMBS Ser 22-1 CL
. 43789K-AB-8 A2  5.082%h 07/25/67 ....covvvvvvnniiiiiiiinnnns . 09/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiiinn ferneeereiiiees [ 8,540 [coeiennn 8,540 |.iinns LY R AR RN £ T PO RN LT PO RN L1V U R R R, 259 |. 07/25/2067 . [1.C FE ....
HSI Asset Loan Obligation RMBS Ser 2007-AR2
. 44320E-AC-5 | CI 2A1  4.510% 09/25/37 ..ovvvenniiiiiiis . 09/01/2025 . |Paydomn ....evuunviiiiiininiiiiiiinn forineeereiiiees o 7,269 |oeeeiiiinnne 7,269 |ooeeiinnnns 4,416 |oeeeennnnnns [ O O R AN L33 [ R FN 2,852 |...coennen 2,852 | 228 |. 09/25/2037 . |1.A FM ....
IMPAC CMB Tr RMBS Ser 2004-5 Cl 1A1  4.992%
L A5254N-JG-3 [ 10/25/34 iiiiiiiiii . 09/25/2025 . |Paydomn .....euunviiiiiiiiiiiiiiiiinn ferieeeeeeiiiees [ 1,104 s 1,104 |oeeeens 1,106 [.oooveeennnns I (LT P AN [ PO RN [ PP A I O Y R 39 |[. 10/25/2034 . [1.A FM ....
IMPAC CMB Tr RMBS Ser 2004-9 Cl 1A1  5.032%
L A525AN-KX-4 [ 01/25/35 oovvvviiiiiiiii . 09/25/2025 . |Paydonn ...c.evuuniiiiiiiiiiiiniiiinn ferineeeeiiies feeeeeeiinan -2 F 822 |iiiiiiiinns 824 | -7 T R R [ PO RN () PO AN -2/ R R R R, 28 | 01/25/2035 . |[1.A FM ...
IMPAC CMB Tr RMBS Ser 2005-2 Cl 1A1  4.792%
L AB25AN-MY=0 [ 04/25/35 ..iiiiiiiiiiii s . 09/25/2025 . |Paydomn ...cvvueiiiiiiiiiiiiriiinn fenieeeeeiiies feeeeeeens 20,434 |oeennnnns 20,434 |............ 19,899 |o.veeennnns 19,899 |ovvviiiiiiiiins o LSS R A LSS R F LV U R R R 687 |. 04/25/2035 . [1.A FM .
Imperial Fund LLC RMBS Ser 2022-NQM3 CI A1
.. 45276K-AA-5 [4.380% 05/25/67 ....evvvniiviiiniiiiiiiiieeees . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 11,349 |........... 11,349 |........... 11,348 |oeeeennnns 111,289 [oiiiiiiiiins o (S0 PO RN (G0 O R R <7 T R FORURR RN NN 3,151 |. 05/25/2067 . |1.A ........
Imperial Fund LLC RMBS Ser 2023-NaM1 CI A1
.. 45200B-AA-7 |5.941% 02/25/68 .........cvviiiiiiniiiiiiiiiis . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 204,000 |........... 204,000 |.......een. 203,999 |....ounnnn. 203,942 [oiiiiiiiiiins o 51 O O, 52 R FRR PV 3010V R R RN R, 8,174 |. 02/25/2068 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-12 CI A15
.. 465921-BP-0 2.500% 02/25/52 ....cevvvviniiiiiiiinee s . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 262,541 |..oeennnns 262,541 |........... 261,967 |..oeuennnnn 261,979 [oooovviiiiennes foreiiiinnins L5170 R A [S1. 7 R F AT I R R R RN 4,330 |. 02/25/2052 . [1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-13 CI A15
.. 46592X-BP-8 2.500% 04/25/52 .....cevvveniiiiiiiiiininieiiins . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 334,889 |........... 334,889 |........... 333,372 |oeennnnnns XX T N LIRS (O3 R RN 1416 [ [ 334,889 [.ooviiiiiinnns [ [ s 5,577 | 04/25/2052 . |1.A ........
JP Morgan Mortgage Trust RMBS Ser 2024-9 Cl
..46593D-AU-1 [A9  6.000% 02/25/55 .......ccevvvvunniiiiiininnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 435,024 |........... 435,024 |........... 437,607 |oeevuennnns X/ I R RN (70N PRI (2,497) |veveneniiiiin Jovvininns 435,024 [.oeeivininens oo [ s 17,469 |. 02/25/2055 . |1.B FE .
JP Morgan Mtg Tr RMBS Ser 2006-A2 CI 1A1
.. 466247-H8-9 [4.835% 04/25/36 ......cevvuniiiiiiiniiiiiiiiins . 09/01/2025 . |Paydomn ...ccvvueniriiiiiiiiiieiiiins feerineeeeiiiies feeeneeeeiiians 813 [eiiiiiiiiinnns 813 | 809 |...cceviinnns A [T P [ R R R, o O [0S R F N I [T PO 28 | 04/25/2036 . |1.A FM .
JP Morgan Mtg Tr RMBS Ser 2021-14 CI A3
..466530-AC-9 [2.500% 05/25/52 ....cevvvviniiiiiiiiieeciiis . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 137,720 |........... 137,720 |oeeeennnns 137,010 [oueeennnn. 137,060 [ovvenviiiiinnns Joneeeeeens [C151 1 R AR (6151 1 O R LT 7V I PO FORRPR RN . 05/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2021-15 CI A15
..46654T-B0-0 [2.500% 06/25/52 .....evvvunviiiinnniiiiiininnns . 09/01/2025 . |Paydomn ...ccvvenviiiiiniininiiiiinn Jeneeeiiiieees oo 114,986 |........... 114,986 |...oonn..n. 113,872 |oveennnnns 113,962 |vvvveiiiiiiin Jovviinnnns 1,024 | e 177 O 114,986 |ovvvvvvviiiins Jovvnniniiiiinns Joniiieeeiinnns . 06/25/2052 . |1.A ........
JPM Mortgage Trust RMBS Ser 2022-1 CI A14
.. 466541I-BR-1 [2.950% 07/25/52 ...ccevvvvnniiiiiiiiinieeciiiins . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 162,739 |oeeennnnns 152,739 |oooeeeenens 151,140 |ooeeennnnns 161,265 |oovvveiiiiiiinn Jovvninnnns LY PO F LY PO LSVt O R R . 07/25/2052 . |1.A ........
JP Morgan Mtg Tr RMBS Ser 2023-DSC1 Cl A1
.. 46656N-AA-7 |4.625% 07/25/63 .. . 09/01/2025 . | Paydown ... ... 308,787 |.......... 311,718 |.... . 07/25/2063 . |1.A ........
Long Beach Mtg Loan
.. 542514-HT-4 [ 5.172% 10/25/34 . ooovvvniiiiiiiiiiieeeciiiie . 09/25/2025 . |Paydomn .....vvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeens 55,927 |oeeenns 55,927 [oceeiiiene 52,201 [oeeiiiinns 53,883 |..ovivviiiiiiinn Joeeennnnnn 2,043 i 2,043 | s LIS A O R R . 10/25/2034 . |[1.A FN .
Master Asset Bkd Sec Tr RVBS Ser 2006-NC2 C
..55275B-AD-9 A4  4.572% 08/25/36 .. .. |- 09/25/2025 . | Paydown ... . 08/25/2036 . |1.A FN .
MFRA Trust RMBS Ser 20 .
..55284T-AA-5 [04/25/66 .....evvvviiiiniiiiiiii e . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 299,212 |ooeeeennns 299,212 |oeeennnnns 296,323 |oeuunnnnne 206,796 [...ocvvvvininns fooveennnnn 2,416 i | 2416 | s 299,212 [ooeiiiiiiiiiinns oo [ [ 7,397 |. 04/25/2066 . |1.A ........
MFRA Trust Ser 23-INV1 CI A1 5.920%
..55286G-AA-1 | 02/25/58 ... . 09/01/2025 . | Paydown ... 1,452,962 |........ 1,452,962 |........ 1,446,989 |........ 1,447,008 [..cooovvvvvnnnns fooeeennnnn 5,954 s [ 5,954 [ [ 1,452,962 |.. . 02/25/2058 . |1.A ........
MFRA Trust .
..55286G-AB-9 [02/25/58 ... .iiviiiiiiiiiiiiiiiiii i . 09/01/2025 . |Paydomn ...ccvueniiiiiiniiiiiiiiiins Joviininiiiiiinnnees fonneeeens 381,407 |........... 381,407 |........... 378,591 [..........s 378,693 [....ccooeeiiinn fooviiinnns 2,714 i vt 2,714 i v 381,407 |..ovvviiiiiiiins Joveniiniiiiins ovvninniiiiiins Joeiinnnns 15,733 |. 02/25/2058 . |1.B ........
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MFRA Trust RMBS Ser 2024-NOM2 CI A1 5.272%
..58004J-AA-0 [ 08/25/69 .....euiiiiiiiiiiiiiiii e . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 542,521 |ooeeennnns 542,521 |oeeeennnns L0 L ) R AR P 7L 2 PO FR, 2,374 e e L5772 I R (R R RN 3,415 |. 08/25/2069 . |1.A FE ....
Merrill Lynch Mtg Investors RMBS Ser 2003-
..589929-5F-1 |OPT1 CI A1 4.992% 07/25/34 ... ... |- 09/25/2025 . | Paydoun ... 17,977 ... . 07/25/2034 . |1.AFN ...
Merrill Lynch Mortgage Tr RMBS
..59020U-YN-9 [A3  4.681% 06/25/35 .....vvvvviririniiiiiiiinnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 25,965 |o.eeeennnnns 25,965 [..ooeeeenne 25,056 |......ceenn. T A R RN LN LI PO AR LN LT PO AR 25,965 [.ooviivininnnns [ e e 855 |. 06/25/2035 . |1.A FM ...
Metlife Securitization Tr RUBS Ser 2017-1A Cl
..59166B-AA-9 [A  3.000% 04/25/55 .......oviviiinnnniiiiinnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 130,654 |........... 130,654 |........... 126,713 |oeeennnnns 128,145 | v 2,509 | i 2,509 i s QI CICT. S R R AU NN 2,557 |. 04/25/2055 . [1.A ........
Metlife Securitization Trust RMBS Ser 2018-1A
..59166D-AA-5 [CI A 3.750% 03/25/57 ...ovvvnniiiiinnnnnininns . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 104,276 |........... 104,276 |..eeennn.n. 104,468 |........... 104,286 [ooveeiiviiinnns Joneeeeens [0 SRR RN ([0 SR R (03077 O R AU NN 2,659 |. 03/25/2057 . |1.A ........
Metlife Securitization Trust RMBS Ser 2019-1A
..59166E-AA-3 [CI A 3.750% 04/25/58 .....evvvvvvinnnnninnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 82,575 |oeeeennn 82,575 |oiivinnnnns 83,750 [....cevvnnns 83,201 | i (A [ ) PO R (WA () ) PO 7Y C T R R R RN 2,146 |. 04/25/2058 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2018-4 CI
..59980Y-AB-1 [A1B  3.500% 04/25/66 .........covvnveviirvnnnnnns . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 684,110 |.......... 684,110 |.......... 707,628 |oeevennnns 694,791 [.oovvviiiiinnns oo (10,681) [oevvvvveeiieens o (10,681) [oooevveeieniens oereeinnnn (G130 O O Y R N 15,953 |. 04/25/2066 . |1.A ........
Mill City Mortgage Trust RMBS Ser 2019-GS1 Cl
..59981B-AC-8 A1  2.750% 07/25/59 .....ovvvvvvvnnniiiiiininnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 273,676 |........... 273,676 |.........n. 22477 |eveennnnnn 272,763 |.ooovvvvveenees foeeeiininnns (AT R A (AT R R PR (I R R RN R 5,161 |. 07/25/2089 . |1.A ........
Morgan Stanley Cap | RMBS Ser 2004-HE6 CI M1
..61744C-FB-7 [5.002% 08/25/34 .....cevvveniiiiiiiinieiiiiiins . 09/25/2025 . |Paydomn .....vuunriiiiiiniiiieiiiiinn foreeeeeiiiees [ 4,478 | 4,478 | 4120 | 4,289 [oooiiiiiiiiinns o LI T RN IO O (RN L4 O R 126 |. 08/25/2034 . |[1.A FM ...
Morgan Stanley Mtg Ln Tr RMBS Ser 2006-10SL
..61749T-AA-2 [CI A1 4.532% 08/25/36 .....cevvvvvvvvinnnnnnnnns . 09/25/2025 . |Paydomn ....ovvveniiiiiiniiniiiiiinn fenieeeeeiiies feeeeeeens 26,176 |............ 26,176 |oeeeeennnnns 5,212 [eeiiiinnnnns 2,752 |.......... 2,460 |......... 20,964 |...oovviiiiiinn Joerennnnn P O RN L0 (T N R R A 73 | 08/25/2036 . |1.A FM ....
Morgan Stanley Res Mort Ln Tr RMBS Ser 2024-
..61776B-AL-3 | INV1 Cl A6  5.500% 01/26/54 ..........cuvvnnnn. . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 389,163 |........... 389,163 |........... 384,378 |........... 385,146 [....ccovvnvvienn forreinnnnn 4,018 [oeeiiiiiiiiens foeeeeeeens 4,018 [oeeeiiiiiiins o Rot1o R (X ) ) M 14,665 |. 01/26/2054 . |1.A ........
New York Mortgage Trust RMBS Ser 2022-CP1 CI
..62955V-AA-4 [ A1 2.042% 07/25/61 ....vivviinnniiiiiiiiis . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 87,635 [........... 87,635 |.....oevnnnn 87,634 |............ 87,594 | i ) O L1V R F T ST R FOPRRR RN R, 1,210 |. 07/25/2061 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828A-AA-1 [A 3.750% 01/25/54 ....oevvviiiiiiiiiiiiiiiinnns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 31,752 |eeeens 31,752 |ovveiinnnns 32,446 |............ R (61 P F (10T F R (10D F R LI/ U R R R 818 |. 01/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828C-AA-7 |AT  4.500% 02/25/58 ......oeevivviinniiiiiiiiinnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 213,647 |........... 213,647 |........... 232,588 |........... P O (11,843) [ceveeiiiiiiies s (11,843) [cevniiiviiiins o P KT A ) R F 6,469 |. 02/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828G-AD-2 [A1B  3.500% 09/25/59 .......ccoeiiiiiiiniiiiiiinnnn . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 477,770 |oeveennnns 477,770 |ovveennnnns 488,742 |........... 485,064 |......oovevenn |oerennnnn (7,204) |vevenniiiiinns Jovnennns (W42 P I LY (R AR RN N 11,193 |. 09/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 1
..64828M-AA-5 [4.000% 04/25/57 ...ovvvvniiiiiiiiiiiiiiiieeees . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 137,667 |ooeeennns 137,667 |oeevennnnns 138,976 |ouvvennnnn. 138,210 [oveviiiiiiines o [(SZX) TN FU R [(SZX) ) FO R, 137,667 [oooeeeeiiiinnes oo [ s 3,680 |. 04/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828X-AA-1 | CI AT 2.750% 11/25/59 .....vviiiinneniiiiinnn . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 120,483 |........... 120,483 |........... 122,366 |........... 121,338 v v (21557 ) A ER (21555 O E IO T R FORRRRR RN RN 2,218 | 11/25/2089 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AQ-4 |A2  3.750% 05/25/54 .....ovvvniiiiiiniiiiiiiiinns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 22,881 | 22,881 |..ooooennnns 23,382 [ooeiieennn P T O R (IR D FOU (KRN FO R, P2+ N FO R R RN 577 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64828Y-AR-2 | A3 3.750% 05/25/54 .....oevvniiiiiiiiiiiiiiiinns . 09/01/2025 . |Paydomn ...cevuunviiiiiniiiiiiiiiiinn foreeeeeeiiiieees [ 39,225 |............ 39,225 [.oeeenne 40,166 |...eennnnnn. 39,953 [ooiiiiiiiiiiins e (272 1 O [27::) 1 PO RIS 72T O AU R AR 988 |. 05/25/2054 . |1.A FE ....
New Residential Mtg Ln Tr RMBS Ser
..64829C-AD-0 A3 3.750% 04/25/52 ....cevveniiiiiiiiiniiiiinnnn . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 23,002 |..oeennnnns 23,002 |...ccevnnnns 23,557 [oeeriiiins 23,224 |oeeiiiiiiiiiins e [2222] ) F (722] 1 F R < [0 7/ R R R R 585 |. 04/25/2052 . |1.A ........

New Residential Mtg Ln Tr RMBS Ser
..64829D-AG-1 | AFX3  3.750% 11/25/54

New Residential Mtg Ln Tr R!
..64820H-AD-9 | AT 3.250% 09/25/56 ......ooriiiuriiiiiiiininas . 09/01/2025 . |Paydown
New Residential Mtg Ln Tr RMBS Ser
..64829K-BlI-9 | A4 4.000% 03/25/57 ..

New Residential Mtg Ln
..64820L-AA-6 | A1 3.750% 11/25/56 ......ccevvvvieiiiiniinnnnne . 09/01/2025 . [Paydonn ......cccvveiiiiiiiiiiinnns Joviiiieneeiiiiies e 21,043 |oocieens 21,043 |o.ooeennnne 21,201

New Residential Mtg Ln Tr RMBS Ser 2017-6A Cl

..64830B-AA-5 | A1 4.000% 08/27/57 ....
New Residential Mtg Ln Tr
..64830B-A0-0 |B1  3.850% 08/27/57 ....ooeevvvveeeiiiiiinnnnnnss . 09/01/2025 . [Paydown ......occveeiiiiiiiiiiiiins Joviiiieiiiiiiiiies oo 162,090 |........... 162,090 |........... 153,175

. 09/01/2025 . |Paydown ... . 11/25/2054 . |1.B FE ....

. 09/25/2056 . [1.A ........

. 03/25/2057 . |1.A ........

. |- 0970172025 . | Paydown ...

. 11/25/2056 . [1.A ........

. 08/27/2057 . |1.A ........

. 09/01/2025 . |Paydown ... 152,488 157,633 |....

. 08/27/2057 . {1.A ........
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New Residential Mtg Ln Tr RMBS Ser 2019-1A Cl
..64830C-AA-3 |A1  3.784% 09/25/57 ....evvvvvivininiiiiiininnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 32,317 | 32,317 |ooeviiiinnns 32,433 |ooeiiiinn FC 7Y R E (K510 PR AR (K510 ) PR AR 32,317 [ oo s e 832 |. 09/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830D-AB-9 [A1  4.250% 12/25/57 .. . |- 0970172025 . [Paydown ... .... 408,876 430,048 |.... ... 408,876 |.. . 12/25/2057 . |1.A ........
New Residential Mtg Ln
..64830G-AB-2 [ATA  4.000% 12/25/57 .....cevvvvrnniiiiiininnnns . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 391,450 |........... 391,450 |........... 403,148 |........... 398,077 |ovvveeeiiiiinnn ovvnnnnn ({1720 ) R R (6,627) [ceveeeviinnnns foeeeeens 391,450 [ooveiiiiiinnns oo e s 10,585 |. 12/25/2057 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830H-AA-2 [CI A1 3.250% 02/25/59 .....cevvvenviviiinnnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 608,351 |........... 608,351 |........... 618,436 |........... (R KT IV R RN (£ 1)) P RN (4,789) |evvvenniiiinnn Jovvnnnnnnnd (ST07S 5 I RN R RN A, 13,085 |. 02/25/2059 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser
..64830K-AA-5 | A1 4.500% 05/25/58 ......ceeevvvrnnniiiiiininnnns . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 349,039 |........... 349,039 |o..eennnnn. 373,538 |.......... 366,076 |.oeevvniiiiiinnn ovvnnnn (17,087) [eeveeieiiinnns s (17,087) [cevneieiiinnnes o 349,039 [.oeeiiiiiinnns oo s s 10,585 |. 05/25/2058 . |1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-5A
..64830M-AG-8 [ATB  3.500% 08/25/59 .........ccevrveniiiiiinnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 154,660 |........... 154,660 |........... 158,829 |.....eeunns 157,474 | e (2,813) |eevveniiiiiiinn oveennnn (2,813) |evvvniiiiiiinn Jovvnninnns STV O N AN NN 3,645 |. 08/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2020-1A Cl
..64830T-AD-0 [A1B  3.500% 10/25/59 ......ceevvvvvvnnniiiiinnnnns . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 225,987 |.eeeennnns 225,987 |........... 232,420 |oeeennnnnn 230,313 [ooviiiiiiieees oo (R0 PO (L0 PO 230,123 [oooiiiiiiiiiines foeeens (4,136) |........ (4,136) |.eevvnnnnnnns 5,240 |. 10/25/2059 . [1.A ........
New Residential Mtg Ln Tr RMBS Ser 2019-4A Cl
..64830W-AD-3 [A1B  3.500% 12/25/58 ......ceiviiivrnniiiiinnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 273,887 |........... 273,887 |.cevvnnnns 281,614 |........... 279,545 oeeiiiiiiiinns s (5,658) |.eevvvnnniiiiinn Jovvnnnnn (5,658) |.eevvvniiiiiinn Jovvininnnns PZRTR: 7 A R R RN R 6,338 | 12/25/2058 . |1.A ........
New Residential Mtg Ln Tr Ser 2022-NQM5 Cl A1
..64831V-AA-0 [6.296% 11/25/52 ...cevvvvnniiiiiiiiiiieiiiiis . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 68,009 |[........... 68,099 |............ 67,779 |oereennnns 67,780 |oveveviiiiinnns Jovnnieeeens Y[ U E L[ U E G011 R R ) R R, 3,017 | 11/25/2082 . |1.A ........
Nomura Asset Sec Corp RMBS Ser 2004-AP1 Cl A6
..B5535V-CN-6 [4.820% 03/25/34 ....covvvvnniiiiiiiiieeciiis . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniiiniiiinnn ferinneeeeiiiees o PV I PO 20 | 20 | () O O R AN () O O RN 1. 03/25/2034 . [1.A FM ....
Onslow Bay Financial RMBS Ser 2023-NaM2 CI A1
..670843-AA-9 [6.319% 01/25/62 ...ovvvvrviiiiiiiiiiiiiieeeees . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 170,157 |oeeeenens 170,157 |oveeennnnns 169,812 |ouvvennnnn. 169,712 [ovveeiiiiiiiies o L7/ 2 R F L7 R RN 170,157 [ooveeiiiiiiinnes oo [ s 7,073 |. 01/25/2062 . |1.A FE ....
Onslow Bay Financial LLC RVBS Ser 2023-NaM1
..670855-AA-3 |CL A1 6.120% 11/25/62 .......cevvvnvvirirnnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 29,804 |....nnn. 29,804 |............ 29,822 | AR (VI U ER (1) SRR RN (1) ST RN AT 1V R R R RN 1,219 | 11/25/2062 . |1.A ........
Onslow Bay Financial LLC LBASS Ser 2024-NaM2
..67118H-AA-8 |Cl A1  5.878% 12/25/63 ........cevvvnniriiinnnnns . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 515,735 |...eeeenns 515,735 |........... 515,730 |.....ceeenn 515,506 [.....ccovveiees forriiininnns o2 I R E o2 I R ER 515,735 [ooveiiiiiniinnns oo [ s 20,322 |. 12/25/2063 . [1.A ........
PRP Advisors, LLC RMBS Ser 22-NaM1 CL A2
..69378K-AB-0 [5.500% 08/25/67 ...evvvviiviirnnniiiiiiniiieieeenns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 40,587 |............ 40,587 |........eent LIVt R R NN PV R E PV U E LV O ) R R, 1,249 |. 08/25/2067 .|1.C FE ....
Preston Ridge Partners Mrtg ABS Ser 2023-NM3
..69380T-AB-7 |Cl A2  6.677% 11/25/68 ........evvvvvvinnnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 51,760 [............ 51,760 |oeeeennnnns 52,336 [oooeiiiiiiniiiiiinnn oo [ [£5757 1 PO R [£57/5) 1 PO A L5311V R N RN R, 2,006 |. 11/25/2068 . |1.C FE ....
Pretium Mort Cred Partnership RMBS Ser 2025-
..69392F-AA-5 |RPL1 CI A1 4.000% 07/25/69 ..........cuunnnnnn . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 26,968 |............ 26,968 |............ 25,665 |..ooevviiiiiiiiininn e e LRIV T O F, L[0T PO A 2L L1 ) ) R RN 623 |. 07/25/2069 . |1.A FE ....
PRP Advisors LLC RMBS Ser 2024-NQM1 CI A1
..693977-AA-8 [6.265% 12/25/68 ......evvviiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 488,232 |........... 488,232 |........... 488,231 |........... 488,090 |oeveiiiiiiinn o [ i L I O R 488,232 [ooeeiiiiiinees oo [ s 20,001 |. 12/25/2068 . |1.A ........
Park Place Securities Inc RMBS Ser 2004-1CIi2
..7T0069F-AZ-0 [CI M3 5.322% 10/25/34 .....cevvvvvnniiiiinnnnns . 09/25/2025 . |Paydomn ....ovvveniiiiiiniiniiiiiinn fenieeeeeiiies feeeeeeens 99,530 |.eeeunnnnns 99,530 [ooeeirienne 87,991 [......eeeees 93,406 |.....ovvniiiinnn forreinnnnn [T 22 O F 6,124 | e 99,530 [.oovevvviiininns [ e [ 2,751 | 10/25/2034 . |[1.A FM ...
PMT Loan Trust ABS Ser 2025-INV7 Cl A7
.. 73015F-AG-1 [6.000% 06/25/56 ........ccevvunrerrirnnnniiniinnnns . 09/01/2025 . |Paydomn ...ccvvenviiiiiniininiiiiinn Jeneeeiiiieees oo 270,073 |........... 270,073 |oeeeennnns 7R T 1 S RO RPN RN (1273 R RPN (127 R R VIV ZE T R R RN R 2,076 |. 06/25/2056 . |1.A FE ....
PMT Loan Trust RMBS Ser 2025-INV2 CI A7
..73015J-AG-3 [6.000% 02/25/56 ........eevvvvennniiiiiiiniiininnns . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 337,761 |........... 337,761 |ooeennnnnn339,051 [onennniiiiinnnns oo [ (1,200) [ e (1,200) [ e KX (3 R ) ) A, 10,103 |. 02/25/2056 . [1.A FE ....
Prime Mortgage Tr RMBS Ser 2005-4 Cl 2A9
.. 74160M-KU-5 |5.500% 10/25/35 .. . 09/01/2025 . | Paydown ... ... 1,207 .1,079 .. L (1,079) ... . 10/25/2035 . |[1.A FM ...
Residential Accredit Loans Inc
.. TA924D-AA-7 |QS10 CI A1 6.500% 09/25/37 ......ccevvvunnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 30,029 |...oennnnn. 35,928 [......ccen. P20 T R 1 ;< T R R RO R RN RN 26,025 [..occovvnnnnnes foerinnnns 4,004 |.ooennnns 4,004 |.ooeennnnns 1,645 |. 09/25/2037 . |[1.A FM ...
Woodward Capital Management RMBS Ser 25-CES:
..74937Y-AA-6 [CI ATA  5.811% 05/25/55 .. ..o |- 0970172025 . |Paydonn ..oceveeniiiiiiiiiiineiiinin e o 1,008,003 |........ 1,098,003 |........ 1,008,074 [oeiiiiiiiiiinienn oo 19 L 19 i i 1,098,093 |.. . 05/25/2055 . |1.A FE ....
RCKT 2024-CES2 A1B RCKT 202
.. TA938P-AB-2 |6.291% 04/25/44 .....covvvnniiiiiiiieiiiciiis . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 393,737 |eeiiennnns 393,737 |........... FLS L0 17 R RN RO (-3 ) AR RPN 2313 D) FOUR F, 393,737 . 04/25/2044 . |1.A FE ...
Woodward Cap Management RMBS Ser 2024-CES7 Cl
..749414-AB-4 [A1B  5.259% 10/25/44 ... ... |- 08/01/2025 . | Paydoun ... .. 226,015 226,015 224,568 |.... .226,015 |.. . 10/25/2044 . |[1.A Z .....
Woodward Cap Management Rl Cl
.. 749414-AB-4 [A1B  5.259% 10/25/44 .....coiiiiiiiinnnniiiinns . 09/01/2025 . |Paydomn ...ccvueniiiiiiniiiiiiiiiins Joviininiiiiiinnnees fonneeeens 192,807 |[........... 192,807 |ueeennnnns 191,672 v Joveiiniiiiinns ovvnnnnnns 1,235 | ovennnnnns 1,235 |oeiiiiiiinins s 192,807 . 10/25/2044 . |1.A FE ....
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Woodward Cap Management RMBS Ser 2025-CES2 CI
.. T4942B-AB-7 |ATB  5.603% 02/25/55 .......vvviiiiiinniiiiiinnn . 09/01/2025 . |Paydomn .....euvnvvriiininniiiiiiinns foeeeeeeeiiiiineees [ 262,284 1 252,284 |oeeeennnnnn AL T R KR R [ P RN [ P . 02/25/2055 . |1.A FE ....
Radian Mortgage Capital Trust RMBS Ser 25-J1
..749971-AM-9 [CI J8  5.500% 07/25/55 . . 09/01/2025 . | Paydown ... 843,876 836,209 |.... . 07/25/2085 . |1.A FE ....
Residential Accredit Loans Inc
..75115L-AA-5 | QH7 CI 1A1  4.772% 08/25/37 .....eevvvvnnnnnns . 09/25/2025 . |Paydomn .....euuviiiiiiniiiiiiiiinn ferieneeereiiiees [ 8,284 [ 8,284 | 7,100 [oeeeinnnnns % L1 R R 1,184 [ o 1184 [ [ 8,284 s i e e 243 . 08/25/2037 . [1.A FM ....
Residential Accredit Loans Inc RVBS Ser 2005-
..761118-HD-3 |QS13 Cl 2A4  5.750% 09/25/35 ........cevvunnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 18,416 |............ 20,456 |........e... 16,884 |............ B LCTR::Z R Y S R (RN N 16,884 |ovvevvviiiiins Jovnennns 1,632 |oeeennnns 1,632 | 807 |. 09/25/2035 . |1.A FM ....
Residential Asset Sec Tr RMBS Ser 2007-A9 Cl
..761143-AD-8 A4 6.250% 09/25/37 ...ovvvvniiiiiiniiiiiiiinnnns . 09/01/2025 . |Paydomn ...ccvuuneieiiiiniiiniiiiinn fereeneneiiiiiinneees [ s (4,757) |ooeeeeenns (2,186) |.evvennnnnne (1,568) |........... [(C11:) ) (S (S RN ((CR 1<) ) PO (2,186) |ovveneeeivinnns Jovnnnnns 2,186 |.eeunnnn. 2,186 [oeiiiiiinnnnns 153 |. 09/25/2037 . |[1.A FM ....
SACO | Tr RMBS Ser 2006-5 Cl 1A 4.572%
L. 785811-AA-8 [ 04/25/36 ....evvvnniiiiiiiiiiiiiiii e . 09/25/2025 . |Paydomn ....cvuuniiiiiiiiinieiiiiinn fereeereiiiees [ 6,057 [.ooiiinnnnns 5,970 |oeieeenns 2,060 |ieevennnnnns {152 R PO AR L) O O, L1V O F 0[] I PO AR 3,997 |..oeennnnn 3,997 | 263 |. 04/25/2036 . |1.A FM ....
Sequoia Mtg Tr RMBS Ser 2017-CH1 CI A2
..81746H-AB-7 [3.500% 08/25/47 ...ovvvnriiviiiiiiieiiiiieeeees . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiieiiiiinn fereeeereiiiees o 3,576 [oeeirinnne 3,576 |ieerinnnnnns 3,627 |ovveeinnns FC TRV N PO F Bt O O, it R FR FC -1 [V PR A (2 (<)) FO 93 |[. 08/25/2047 . |1.A ........
Starwood Mortgage Residential RMBS Ser 2022-3
..85571R-AA-8 |CI A1 4.161% 03/25/67 .....ccevvvnnvviirinnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 178,59 |........... 178,595 |.......... 177,400 |oveeennnnne 177,462 |oveiiiiiiiies oo LI < O F LI <7 O 178,595 |ovvveiiiiiiiis Jovveiniiviiinns o o 5,041 |. 03/25/2067 . |1.A FE ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC6
..86358E-CL-8 [CI M1 5.397% 07/25/33 ...covvvvnniiiiiiiinnnns . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees [ 219,617 |........... 219,617 |........es 201,826 |ooevuennnnn 216,099 [....covvviiiinnn fooriinnnnn TR [ FOPR FR ECTRS [ FOP R P21 A ) ) M, 12,325 |. 07/25/2033 . |[1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2003-BC11
..86358E-EK-8 [CL A3 5.222% 10/25/33 .....oevvvvnnniiiiiinnnnns . 09/25/2025 . |Paydomn ....cvueniiiiiiiiiniiiiiiiin Jeneeeiiiieees o 980,291 |[........... 980,291 |........... 981,812 |.....eeen. 981,066 |..eevvnviiiinnn Jovvvnnnnnns (VA£) ) R RN (VA£) ) I RN L1V 4 ) ) ) A 34,699 |. 10/25/2033 . [1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004-4 Cl
..86358E-HQ-2 [A4  5.072%h 04/25/34 ...covvvvniiiiiiiiiiieinn . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 163,348 |...eennnnn. 153,348 |........... 142,518 |........... ALY V2 3 EO R 6,223 | v (17722 T FOR ER LT R R R R 4,044 |. 04/25/2034 . [1.A FM ....
Structured Asset Inv Ln Tr RMBS Ser 2004 CI
..86358E-LS-3 [A8  5.272%h 09/25/34 .....ovvviiiiiiiiiiiiiiinna . 09/25/2025 . |Paydomn .....vvueiiiiiiniiiiiiiiiinn feneeeeiiiees feeeeeeeens 28,430 |oeeennnnnns 28,430 |....covnnnns 28,404 |............ 28,413 | i L LA O R LA U AN 28,430 [oooviiiiiiinnnns oo e e 690 |. 09/25/2034 . |1.A FM ....
TBW Mtg Backed RMBS PTC Ser 2007-2 Cl A1A
..872227-AA-1 5.965% 07/25/37 ..oevvvvvniiiiiiiiiieiiiiis . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 2,157 oo 21,157 [oooiiiinnnnns 8,433 [.....coennnns 6,982 |..oounnnn 3,755 |..coennen 12,728 |oeeeennnns 2,304 |........ L VL PO RN 2 1 A O R RN 159 |. 07/25/2037 . |[1.A FM .
Towd Point Mortgage Tr RMBS Ser 2015-6 Cl M1
..89172R-AC-9 |3.750% 04/25/55 ...covvvvviiiiiiiiieiieciiiis . 07/01/2025 . |Paydonn ..covvvenveiiiiiiiiiiiiiinn fenneeeeiiiiees feeeneeeens 43,722 e 43,722 | 46,456 |............ LXTE: 7 R R [(CI0) ) AR RN [(CI0) ) AR RN LT 7/ R R O R, 956 |. 04/25/2055 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2017-4 Cl A1
..89173U-AA-5 [2.750% 06/25/57 ..oevvvnniiiiiiiiiieiiiiieeeees . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 171,146 |.......... 171,146 |oeeeennees 177,724 |.oeeeeee 173,283 |oveeviieiiiiien oveennnn (R Y0 M RN (RN 70 AR I LA U R (RO R RN 3,108 |. 06/25/2057 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-3 Cl A1
..89175M-AA-1 [3.750% 05/25/58 .....evvveniiiiiiniiiiiiiiniis . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 658,703 |........... 658,703 |........... 683,685 |........... 669,420 |......coooveeen forreen (10,716) [-eoevvvveieeene o (10,716) [ oevveinneeees o (6153 0T ) R ) M, 16,460 |. 05/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2018-6 Cl A1
..89176L-AL-8 |3.750% 03/25/58 .....evvvnniiiiiiniiiniiiiiniis . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 25,668 |............ 25,668 |............ T R 26,809 |...covviiiiiinn foeeinnnn (R 7) ) P TN (1,142) | e 25,668 |..ooviiiiiiiiinn Joernriiiiiiiin e e 657 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2018-5 CI
..89176V-AA-0 |A1  3.250% 07/25/58 .....evvvvvvvniniiiiiinnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 467,949 |........... 467,949 |........... 502,460 |........... 490,062 |......cevvvveeee foreees (222 R FR N (22 R FRP R LY R R R R 10,206 |. 07/25/2058 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-1 Cl A1
..89177B-AA-3 |3.750% 03/25/58 .....evvvnniiiiiiiniiiiiiiiniis . 09/01/2025 . |Paydomn ...ccvvenviiiiiniininiiiiinn Jeneeeiiiieees oo 123,980 |........... 123,980 |........... 123,225 |........... 123,407 |oovvveiiiiiiinn v K AU R 7K T AU VTR VI R FORRRRR RN NN 3,206 |. 03/25/2058 . |1.A ........
Towd Point Mortgage Tr RMBS Ser 2019-4 Cl A1
..89178B-AA-2 2.900% 10/25/59 ....eevvvnniiiiiiiiiiiiiiniis . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 570,310 |........... 570,310 |.coeueeens 595,600 |........... 584,296 [.....ccvvvveeen forreen [QECTRCLS) ) FURT PN [QECTCL ) FRT PR ES(V [V RN R RN A, 11,050 |. 10/25/2059 . [1.A ........
Towd Point Mortgage Tr RMBS Ser 2020-4 C| A1
..89179J-AA-4 [1.750% 10/25/60 . 09/01/2025 . | Paydown ... ... (2,861) . . (2,861) [... . 10/25/2060 . |1.A ........
Towd Point Mortgage Trus |
..891820-AA-3 |A1  5.122% 09/25/64 ......eevvivviinnniiiiiiinnns . 08/01/2025 . |Paydown .....euvnvvviiiinininiiinnns Joveeeneeniiininneees foonennn. 50,680 |.....iit. 50,680 |oiiiiiiii 50,474 | e [ V[T R R 2LV T PR R FSTO (VO R RN 216 |. 09/25/2064 . |1.A Z .....
Towd Point Mortgage Trust RMBS Ser 24-CES4 Cl
..891820-AA-3 [A1  5.122% 09/25/64 .. .. |- 09/01/2025 . | Paydown ... . 09/25/2064 . |1.A FE .
Towd Point Mortgage Trus
..89183C-AA-3 [ATA  5.848% 01/25/64 .......ccevvenniiiiiinnnnnns . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiininiiiiiin Jeneeeiiiiees o 775,109 |........... 775,109 |oooeeeeeens TT7,382 |oveveeeevvinnnnnnes foveeviviiiiinns oo 2,273) o [ (2,273) [ e 775,109 . 01/25/2064 . |1.A ........
Towd Point Mortgage Trust RMBS Ser 2025-CES2
..89183K-AA-5 |CI A1  5.348% 07/25/65 ... .. |- 07/25/2025 . | Paydown ... .. 424,312 424,312 424,309 |.... 424,312 .. . 07/25/2065 . |[1.A Z .....
Towd Point Mortgage Trust Rl
..89183K-AA-5 [CI A1 5.348% 07/25/65 ......oeevvvvnnnniiinnnnnn . 09/25/2025 . |Paydomn ...eceeeniiiiiiiiiiniiiiiiins Jovninneneniininnnes foenns 1,277,030 |........ 1,277,030 |........ 1,277,020 fooeiiviinninnnnne foovvviiniiiin ot [ O FTTTOUUTII LI PP FPTTTTO 1,277,030 oveenviiiiinnnns Joveeeniiiiiiinns Jovenniiiiiniinns foviiniiinns 14,550 |. 07/25/2065 . |1.A FE .
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Towd Point Mortgage Tr ABS Ser 2025-CES3 Cl
..891949-BU-2 [ATA  5.278% 08/25/65 .......ccevvunniiiiiinnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 95,411 s 95,411 |.ooiieniins 95,409 [oeviiiiiiiiiinnnnn oo [ /2 PO RN -2 PO R LT R R S R 420 |. 08/25/2065 . |1.A FE ....
Verus Securitization Trust RMBS Ser 2022-4 Cl
..92538N-AA-5 | A1 4.474% 04/25/67 .. . 09/23/2025 . | Call 100.0000 ... . 04/25/2067 . |1.A ........
Verus Securitization Trus
.. 92538N-AA-5 | A1 4.474% 04/25/67 .oovvvvvviiinieeiiiiiinnns . 08/01/2025 . |Paydomn ...cevvvnniiiiiiiiiiniiiiins fenieeneiiiinees feeieeeens 12,749 ... 12,749 |oooeennnnnns 12,749 | 12,743 | s [ PO RN (- P R L2 U EOR RN RN 350 |. 04/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AA-9 [AT  4.130% 02/25/67 ....ovvvvvvnnniiiiiiinnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 75,867 |.coooenn. 75,867 |ovevrennnnns 75,668 |oeevvnnnnnns AT YA PO R 2LV [V I PR R 2LV [V PR R FETE: TN AU FOPPPRRPO KRR R, 2,025 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-3 Cl
..92538U-AB-7 A2  4.130% 02/25/67 ...oevvvvviiiniiiiiiininnnns . 09/01/2025 . |Paydomn ...ccvueniiiiiiiiiniiiiiiinn Jeneeeiiiineees o 100,813 |.......... 100,813 [oeeennnnn. 100,169 |o.evennnnn. 100,236 [ovvenviiiiinnnns fooeeeeeiinnnnn [ PO RN [ P A 100,235 |ovvveeiiiiiiins Jovnniienns 7L 578 |oeeiiinnn 2,651 |. 02/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AA-5 | AT 2.724% 01/25/67 ...ovvvviinniniiiiiiiins . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 149,929 |.......... 149,929 |........... 149,927 |...ooeeeens 149,886 oevvvviviiiinnns foveniiiiiinnnn 7 R O, [ F R 149,929 [ oo s s 2,732 |. 01/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538I-AB-3 [A2  3.032% 01/25/67 ...ovvvvvviiinniiiiiininnnns . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 106,243 |........... 106,243 |........... 106,243 |.......... L(ULCTA s I O RN 7 R FO . <7 FO F BT T R AR RO NN 2,155 . 01/25/2067 . |1.B ........
Verus Securitization Trust RMBS Ser 2022-1 Cl
..92538II-AC-1 |A3  3.288% 01/25/67 ...evvvvvivinniiiiiiiinns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 99,196 |..eevennnnns 99,196 |............ 99,195 [ocoeieenne 99,164 |..ocovvnniiiiins vt 7 R FO 75 FO E 99,196 [.ooovvvvniienns oo e s 2,181 |. 01/25/2067 . |1.B ........
Verus Securitization Trust RMBS Ser 22-7 Cl
.. O2630N-AA-4 | A1 5.152% 07/25/67 ...evvvviinnniiiiiiiinnns . 09/23/2025 . | Call 100.0000 ....ccvvveneees foovirininieeiiiii Jeeneen 1,991,767 |........ 1,991,767 |........ 1,991,745 |........ 1,990,010 [ooerivviiiinens fooeeennens 1,186 [ooviviiiiiiiinns oo 1,186 [ooveviiiiiiiens o 1,991,196 |oeviiiiinnns foeeeiininnns 571 | 574 I P 76,962 |. 07/25/2067 . |1.A ........
Verus Securitization Trust RMBS Ser 22-7 Cl
.. O2630N-AA-4 | AT 5.152% 07/25/67 ....vivvvinnnniiiiiiins . 08/01/2025 . |Paydomn ...covvvnniiiiiiiiiiiiiiiins feniineeeeeiiinees foeeeeeens 56,968 |............ 56,968 |............ 56,967 |......ceenn. 56,918 |..oovviiiiiiiins oo LTV R [S1V N R R FSLC e[ ) R R, 1,848 |. 07/25/2067 . |1.A ........
Visio RMBS Ser 2019-2 CI A1 2.722% 11/25/54
2 92837D-AA-5 | cerieieee . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 331,426 |.........n. 331,426 |........... 332,195 |oeeeennnns 331,434 [oeiiiiiiiiins o [(5) ) PO RN [CS) 1 A 331,426 [ooeeveeenennes [ [ s 5,956 |. 11/25/2054 . [1.A ........
Visio RMBS Ser 2019-2 Cl A2  2.924% 11/25/54
2 92837D-AB=3 | .eerenieiiiiie e . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 37,558 |oeeeenn 37,558 |...ocovnnnnn 37,857 [oovviiinnnns Y0 (I P R (2711 P AR (2711 P AR 37,488 |ovvvniiiiiiinn v (VN PR (I PO 725 | 11/25/2054 . |1.A ........
Visio RMBS Ser 2020-1 CI A1  1.545% 08/25/55
L 92837K-AA=9 [ e . 07/01/2025 . |Paydomn ...cevuunviiiiiininieiiiinnn feriineeereiiiineees o 8,997 [eeiiiiine 8,997 | 8,997 |eiiiinns 8,989 | e L PO RN L P R LR AU KRR F R AN 81 |. 08/25/2085 . |1.A ........
Visio RMBS Ser 2021-1R Cl A1 1.280%
.. 92837U-AA=7 [ 05/25/56 ...eevveniiiiiiiii i . 09/01/2025 . |Paydonn ...covvunieiiiiiiiiiiiiinn fenieeeeeiiies feeeeeens 94,326 |o.euunnnnnn 94,326 | 94,326 |.......c.e. 94,303 [ooiiiiiiiiiiins e P T R P T FO R e 2 U R R R 775 |. 05/25/2056 . |1.A ........
Visio RMBS Ser 2021-1R Cl A2  1.484%
..92837U-AB-5 [05/25/56 ...eevvvnniiiiiiiiiiiiiiii s . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 35,941 | 35,941 [ooeiiiine 35,941 [oeeiinns TR 3 I O N [ Y R U O AN ISR T R R R R, 342 . 05/25/2056 . [1.A ........
Visio RMBS Ser 2021-1R Cl A3  1.688%
.. 92837U-AC-3 [05/25/56 ...eevvvniiiiiiiieie i . 09/01/2025 . |Paydomn ...covvvnnieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeee 23,470 |oeeeeennnnns 23,470 |.oooeennnnns 23,470 [..ocvvnennns P R R L PO RN L PO R P 7V U R R R 254 . 05/25/2056 . [1.A ........

Visio RMBS Ser 2022-1 Cl A1 5.759% 08/25/57

..92838C-AA-6 . |- 09/01/2025 . |Paydoun ... . 08/25/2057 . |1.A FE ...

..92838C-AB-4 . 09/01/2025 . |Paydown . 08/25/2057 . |1.B FE ....
Visio Trust RMBS Ser 2023-2 Cl A1 6.598%

..92839C-AA-5 | 10/25/58 ....eeviiiiiiiiiiiiee s . 09/01/2025 . |Paydown . 10/25/2058 . |1.A FE ....
Washington Mutual Mtg RMBS Ser 2006-AR8 CI

..93362F-AB-9 | 1A2  4.538% 08/25/46 ........oceviurviiiiiiinnns . 09/01/2025 . [Paydonn ......cccvveiiiiiiiiiiinnns Joviiiieneeiiiiies e 13,121 [ 13,749 |..ceeens 12,266 |.....ooeeen 12,266 |oooocvnieinnnns o e e e e 12,266 [oooeeeiiiiienes foiiennnnne 856 |vviennnn L 432 |. 08/25/2046 . |1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI

..93363E-AB-1 | 1A2  4.498% 09/25/36 .....oeevivrviiieiiiianns . 08/01/2025 . [Paydomn ......cccuvveeriiiiiiiiiiiees Joriiiienneeiiins | 490 | 506 foeeieiiiiiinnns LU 464 |oooeeeennnnns 272 RN A R, B o o L O (5] R [R5 O 15 |. 09/25/2036 . |1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR10 CI

..93363E-AB-1 | 1A2  4.498% 09/25/36 ......covivvnniieniiinanns . 09/0172025 . [Paydomn ......cccuvvieriiiiiiiiiines Jeriiiiinneeiiins | T A 267 oeeeiiiiinens 268 [oeeeiiiiinnns L 72 R A R, P72 R 27 U AU R R, 10 |. 09/25/2036 . |1.C FM ....
Washington Mutual Mtg RMBS Ser 2006-AR12 CI

.. 93363N-AA-3 | 1A1 4.667% 10/25/36 ......oecvvvveieiiiiiinnns . 09/0172025 . [Paydown ......ccevveiiiiiiiiiiiinnns fooiiineeeiiiiiees i 4,474 |............ 4,080 |..ccouneenns 4,092 | 3,645 |............ LEXI: UUUURRRP F N L5 OO R 4,083 | [ 301 | 301 [ 157 |. 10/25/2036 . [1.A FM ....
Washington Mutual Mtg RMBS Ser 2006-AR14 CI

..93363P-AA-8 | 1A1 4.208% 11/25/36 ......ccevvverieiiiiiienns . 09/01/2025 . [Paydonn ......cccuvveiiiiiiiiiiinnns Joviiiieneeiiiiins e 12,748 |............ 12,685 |...cvveens 11,640 |............ R ICZIVI OO RO A R AU KRR 11,640 . 11/25/2036 . [1.A FM ...

Washington Mutual MSC Mtg PT RMBS Ser 2007-
..939348-AE-8 |HY2 CI 2A2  3.531% 04/25/37 ... .
Wells Fargo Home Equity Tr RMBS Ser
..94980G-BF-7 |A33  5.272% 10/25/34 ..oooiiiiiiiiiiiiiiiianes . 09/25/2025 . [Paydown ......occovveiiiiiiiiiiiiiins foviiiiiieeiiiiiies i 22,728 |........... 22,728 |........... 214,880 |........... 210,798 |.ocveveiiiiiies foveeeenns 7,546 |oooooonnnnnnns fovunnnnns 7,546 |oooviiinninees fovnnnenns 218,344 | o 4,384 |.......... 4,384 ..o 8,936 |. 10/25/2034 . [1.A FM ....

. 04/25/2037 . |[1.A FM ...

. |- 09/01/2025 . | Paydoun ... 154,899 ... 119,071 . 119,071 ... 119,071
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1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 35,836,863 35,848,569 35,670,769 27,606,619 46,730 88,687 2,304 133,113 35,706,609 130,262 130,252 949,984 XXX XXX
Areit CRE Trust CMBS Ser 2022-CRE6 Cl A
..04002V-AA-9 [5.631% 01/16/37 ...ovvviiiiiiiiiiiiiiiieeeeeinee . 09/17/2025 . |Paydonn ...covvvniiiiiiiiiiieiiiinn feneeeeeiiies feeeee 14,521 [oooeeee 14,521 |oens 14,521 | 72 O R N NN L3572 [ O O ) RN 614 |. 01/16/2037 . |1.A FE .
Banc of America Comm Mtg Tr CMBS Ser 2016-
..06054M-AC-7 [UB10 CI ASB  3.019% 07/15/49 .... .. |- 0970172025 . [Paydown ... 259,187 257,223 |.... . 07/15/2049 . |1.A ........
Bank of America Comm Mtg CMBS Ser
..06427D-A0-6 |Cl ASB  3.366% 02/15/50 ....ouvvvvvivnnnnninnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 461,853 |........... 461,853 |........... 475,69 |........... 462,900 [....ccovvnininne fovveenns (1047) |ooviiiiiiiiiii Joeveens (1,047) | e LIV 51T ) ) M, 10,340 |. 02/15/2050 . |1.A ........
Benchmark Mortgage Trust CMBS 2018-B2 ASB
..08161C-AF-8 |3.780% 02/15/51 . 09/01/2025 . | Paydown ... .. 426,662 426,662 439,461 ..428,408 |.... .426,662 |.. . 02/15/2051 . |1.A ........
Benchmark Mtg Tr CMB!
..08162P-AV-3 [3.602% 01/15/51 ...eevviiiiiiiiiiiiiiiiieeeeeees . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 313,519 |..ooeeenns 313,519 [........... 322,907 |....cevnnnn 315,070 |ovvveeviviiinnn Jovvnnens (1,551) |vvnniniiiiiis Joeenn (1,551 feveiiiiiiiis e 313,519 . 01/15/2051 . |1.A ........
CD Commercial Mortgage Tr CMBS Ser 2017-CD3
..12515G-AE-7 [Cl AAB  3.453% 02/10/50 ... |- 09/01/2025 . | Paydoun ... .. 243,886 243,886 251,190 |...........244,702 |.... .243,886 |.. . 02/10/2050 . |1.A ........
Comm Mortgage Trust CMBS Ser
.. 125930-BE-9 [3.630% 10/10/48 ....vvviiiiiiiiiiiiiieeeeeeee . 09/01/2025 . |Paydomn ...ccvvueneieiiiiiiiiniiiiins e fen 9,029,903 |........ 9,029,903 |........ 9,251,579 |........ 9,046,425 |...coovvvivnnns foennnns (16,522) |.evvveneeiiiinn ovennnn (16,522) |.evvvveneiiiinn oveennnn 9,029,903 . 10/10/2048 . |1.A ........
Comm Mortgage Trust CMBS Ser 2016-CR28 C| ASB
.. 12593Y-BC-6 |3.525% 02/10/49 .....cevvveniiiiiiiiniiiiiiiinns . 09/01/2025 . |Paydonn ...ccevueneriiiiiiiiiiniiiinn fenineneiiiies fees 1,344,326 |........ 1,344,326 |........ 1,384,620 |........ 1,345,438 [...oovvvvneenns [ (1,112) [ o (1,112) [ o 1,344,326 |.oovvviiiiiiin v v o 31,517 |. 02/10/2049 . |1.A ........
Credit Suisse Mortgage Trust CMBS Ser 2016-
.. 12504P-All-1 [NXSR Cl ASB  3.565% 12/15/49 .........evvvnnnn. . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 842,903 |........... 842,903 |........... 858,239 |........... 843,656 [......ccoooevees forriiinnnnn (WA ) F (WA ) F 842,903 [..ooovvvninnns [ [ s 20,210 |. 12/15/2049 . |1.A ........
Comm Mortgage Trust CMBS Ser 2015-CR27 CI ASB
.. 126350-BE-9 [3.404% 10/10/48 ....evvviiiiiiiiiiiiiiiiieeeeeees . 07/01/72025 . |Paydomn ...cevvvneviiiiiinniiiiiinn Joinneeeiiiineees forneeein 503,811 |........... 503,811 |........... 518,910 |...euunnnn. 217 R AR (AL F R (AL FO R (STVC TR 2 R R RN A 10,004 |. 1071072048 . [1.A ........
Citigroup Comm Mtg Tr CMBS Ser 2016-P6 CI AAB
L AT291E-AX-9 [3.512% 12/10749 oviiviiii . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 424,201 |oooeennnns 424,201 |........... 432,409 |....onnnnn. 425,439 oeiiiiiiiins s (1,238) |evvvenniiiiinn oveennnn (1,238) |evvvnneniiiinnn Jovvnninnns A4,201 [ oo [ [ 9,911 |. 12/10/2049 . |1.A ........
GS Mortgage Securities Trust CMBS Ser 2016-
..36251X-AS-6 |GS4 CI AAB  3.278% 11/10/49 ......ccevvennnnnns . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 270,240 |........... 270,240 |........... 277,908 |.....eenn. (VI A P R, (G0 F (G0 F I P(VI:1VI RR E N RN R, 5,892 . 11/10/2049 . [1.A ........
GS Mortgage Securities Trust CMBS Ser 2017-
..36252H-AE-1 |GS5 CI AAB  3.467% 03/10/50 .......cevvvnnnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 101,788 |...oeeeens 101,788 |........... 104,544 |.......... 102,118 [oeveiiiiiiiies o (R 2 DT FO R (€1 D) FO I, 101,788 [oooeeeeiiiinens oo [ s 2,340 |. 03/10/2050 . [1.A ........
Impact CIL Parent LLC ABS Revolving Nt Ser
..45256#-AB-8 2003 CI 1 5.570% 10/25/56 .........ccevvunnnnns . 09/29/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 514,583 |........... 514,583 |........... 514,583 |........... L R O R O 514,583 [ooooeiiiiiiinins oo [ s 15,946 |. 10/25/2056 . |1.G FE .
Impact Funding LLC CMBS Ser 2010-1 CI A1
.. 45257H-AA-5 |5.314% 01/25/51 .ovvvvviiiiiiiiiiieiciiie . 07/01/72025 . |Paydomn ...ccvvvneriiiiiinieiiiiinn Joinneeeiiiineees o 185,786 |.......... 185,786 |[.......... 185,886 |........... 185,715 [oveiiiiiiiiins o (VI PO RN (I PO R 185,786 [covvvvvvvnnnes fooviiiiiinin [ s 5,759 |. 01/25/2051 . [1.A FM .
Impact Funding LLC CMBS Ser 2010-1 CI A2
. 45257TH-AN-7 5.876% 01/25/51 ..oevvviiiiiiiiiiiiiiiiieeeeeee . 09/01/2025 . |Paydomn ...ccvuvnniriiiinininiiiiinn Jeneeeiiiieees foeeeeein 292,204 |........... 202,204 |oeeeennnnns 291,436 |........... i IR 2 R RN I X I U RN X2 R RN 292,204 [oooiiiiiiinens oo [ s 10,998 |. 01/25/2051 . |[1.A FM .
Ladder Capital Comm Mtg CMBS Ser 2017-LC26
..50190D-AE-6 |ASB  3.357% 07/12/50 ..eevvvniiiiinnnnniiiiinnnnns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 367,888 |.......... 367,888 |........... 378,906 |...euunnnn. 369,329 [ovviiiiiiinns erennnns (1,441) v e (1,441) | e LT <1 T R AR RN N 8,211 |. 07/12/2050 . |1.A ........
Merit CMBS Ser 2022-MHIL Cl A 4.965%
..55293D-AA-9 [ 01/15/27 evvvviiiiiiiiiiiiiiii . 08/15/2025 . |Paydomn ...ccvvenniviiiininiiiiiiinn feneeeeiiiinees foes 1,370,581 |........ 1,370,581 |........ 1,364,818 |........ 1,370,448 |ooovveviiiiinns o L1725 F R 17 F M 1,370,581 |oveeniiiiiiiins foeiniiiiiiins o oo 47,596 |. 01/15/2027 . |1.A ........
Morgan Stanley Capital | Tr CMBS Ser 2016-
..61691E-AY-1 [UB12 CI ASB  3.436% 12/15/49 .........envnnnees . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 794,921 |.ooeennnns 794,921 |........... 817,383 |ovvuennnns AT (1< T AP RN [ 1:7 ) P N (2,182) |evvvvniniiiiinn Jovvviinnnns 794,921 [ooviiiiiiiinnns oo [ s 18,173 . 12/15/2049 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C32 Cl
..61691G-AQ-3 |ASB  3.514% 12/15/49 .....covvviiiiiiininiins . 09/01/2025 . |Paydomn ...ccvvenviiiiiniininiiiiinn Jeneeeiiiieees oo 136,101 |.....eeens 136,101 [.......... 140,176 |..oeennnnn. 136,427 |vvvveniiiiiinn ovvviinnns (7)) F R (7)) F I, 136,101 [oooeeiiiiiiines oo [ s 3,201 . 12/15/2049 . [1.A ........
Morgan Stanley BAML Tr CMBS Ser 2016-C28 Cl
..61766L-B0-1 [ASB  3.288% 01/15/49 ....evvviiiiiininiiiiinnnnns . 07/01/72025 . |Paydomn .cccvveneriiiiiinnniiiinnn Jonneeeeiiineees o 262,598 |........... 262,598 |........... 270,472 |........... 262,471 [ooviiiiiiienees o V7 O RN L7 P 262,598 [.ooooeiiiiiinins fooviiiiii [ s 5,037 |. 01/15/2049 . |1.A ........
WFLD Mortgage Tr CMBS Ser 2014-MONT CI A
..92939G-AA-5 [3.880% 08/10/31 ...oiiiiiiniiiiiiiiie e . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens R.197 | 2197 | 39,267 |...ccevnnnnn 41,039 [ooiviiiiiniiees i I 1< R RN I 1 O RN L2 (7 R R R RN 1,069 |. 08/10/2031 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-NXS5 Cl
..95000C-BC-6 |ASB  3.382% 01/15/59 ....evvvviivivininiiiiiinnn . 09/01/2025 . |Paydomn ...ccvveneriiiininiiiiiiinn Jeneneeiiiinees foes 1,663,074 |........ 1,663,074 |........ 1,712,953 |........ 1,664,455 |ooovveeiiiiiins Joeeinnnn (1,381) o o (1,381) o o 1,663,074 |ovveneeeiiiinins o oo o 38,130 |. 01/15/2059 . |1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-C34 Cl
..95000D-BE-0 [ASB  2.911% 06/15/49 ....evvviviiiinnnniiiiinnnnns . 09/01/2025 . |Paydomn ...ccvveniiiiiiiiniiiiiiien Jeneeeeiiieees o 278,792 |.......e. 278,792 |........... 284,596 |........... 278,957 [.oovvvvvnneinnns foereiiinnnn [1CE5) ) PO [[CE<) ) PO - T C 7 FR ER RN R 5,391 [. 06/15/2049 . [1.A ........
Wells Fargo Comm Mtg Tr CMBS Ser 2016-LC25 Cl
..95000J-Al-8 [ASB  3.486% 12/15/59 ... ... [ 09/01/2025 . [Paydown ........cccoiiiiiiiiiiiiiiies fooreiniinniiiiiiiins Joeeens 1,087,113 |........ 1,087,113 |........ 1,117,652 |........1,088,468 |........ccoooeee fooveeenna(1,385) [ovvinnnnninin Jooveennnn(1,388) |ooviiiiiniiiinn oveennn 1,087,113 |.. . 12/15/2059 . |1.A ........
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Wells Fargo Comm Mtg Tr CMBS Ser 2018-C45 Cl
..95001N-Al-8 |ASB  4.147% 06/15/51 ...oovvveiiiiiiiiiiiiinnnns . 09/01/2025 . |Paydown .....ooeeeeiiiiiiiiiiiiiiiees fevviiiiiiiiiiiiiiies foiiinnns 267,483 |........... 267,483 |........... 275,493 |........... 269,376 [..ocoooeiiiiiins foeeennn (1.894) |.ooveeeiiieiiees fovennns (1.894) | feveennnnns 267,483 | o e eveiiiieies 7,370 |. 06/15/2061 . [1.A ........
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 21,500, 121 21,500, 121 21,982,828 21,531,669 (31,551) (31,551) 21,500, 121 532,978 XXX XXX

€603

American Money Mgmt Corp CLO Ser 2014-15A Cl
..00175M-BN-9 | AR3  5.699% 01/15/32 ... ... |- 07/15/2025 . |Paydoun ...
American Money Management
..00177G-AS-0 |CR  6.318% 04/15/35 .....ovvvveiiiiiiiiecenns . 09/24/2025 . [Call 100.0000 ..oovvevieien e s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 [oevvvevveeiiii feereeiiiiiienes o e o e 1,500,000 |oevvieniiiins forreiiiiiiis i e 91,557 |. 04/15/2035 . [1.F FE ....
ALESCO Pfd Fdg Ltd ABS Ser 5A Cl A2  4.924%
..01448T-AB-0 | 12/23/34 ... .
Apidos CLO .647"
..03765X-AG-1 | 04/20/31 ...cvvriiiiiiiiiiiiiee s . 08/29/2025 . [Various ...........ccovveeeeiiiinns foovniieneniiiiiins Joevinnnns 730,526 |.ccuveennn 730,526 |........... 730,526 |........... RN T OO RROUUUUURR AU R UUUN R RN VRN T AU IR U R 36,136 |. 04/20/2031 . [1.A FE ....
Apidos CLO CLO Ser 2015-22A AR 5.647%

.. 108,397 103,397 103,397 |...........103,397 |.... .103,397 |.. ..4,538 | 01/15/2032 . |1.A FE ...

. 09/23/2025 . |Paydown ... ... 21,879 ...27,679 ...12,040 |............ 15,635 |....

..27,679 |..

. 12/23/2034 . |1.A FE ...

..03765X-AG-1 | 04/20/31 ... . 07/21/2025 . |Paydoun ... .. 429,703 429,703 429,708 |...........429,703 |.... .429,703 |.. . 04/20/2031 . [1.A FE ...
Apidos CLO .

..03765X-AJ-5 | 04/20/31 ...oviviiiiiiiiiiiiee s . 08/29/2025 . [Call 100.0000 ..oovvevieien e s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 foreeeeiiiiinnns Jooviniiieneenns ferieiiiiiiis i e s 2,000,000 . 04/20/2031 . [1.A FE ...
ARES CLO Ltd Inc CLO 2022-63A Ser A1A

..039937-AA-5 |5.705% 04/20/35 .......evvviiiiiiiiiiiee i . 08/07/2025 . |Redemption 100.0000 ..o ferreereeiiiiiinnnns o 300,000 |.......... 300,000 |........... 209,175 |........... 299,484 |...ocoiiiieenns o [ AR 516 | fereeeene 300,000 |oeveeeeiiiiiies fovveeeriiriinens foiiiiiiiiiin fo 13,945 |. 04/20/2035 . |1.A FE ....
ARES CLO Ltd Inc CLO Ser 2022-63A CI B1

..039937-AE-7 |6.275% 04/20/35 ......evvvviiiiiiiiiiie e . 08/07/2025 . |Redemption 100.0000 ..o ferveeriiiiiiiinnnns o 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |ooooevviiineins [ e e e 150,000 [.vvvvvvvvvvvnnnn fornnnniiiiiins fooriii e 7,661 [. 04/20/2035 . |1.C FE ....
ARES CLO Ltd Inc CLO Ser 2022-63A CI C

..039937-AG-2 |6.725% 04/20/35 ......c.evvviiiiiiiiiiiee s . 08/07/2025 . |Redemption 100.0000 ..o forveeniiiiiiiiienns s 3,300,000 |........ 3,300,000 |........ 3,300,000 |........ 3,300,000 foveveeiiiiiiiins Jooviiiiieneeins foriiiiiiiiis i e s F R L O O 180,514 |. 04/20/2035 . 1.F FE ....
Ares CLO Ltd CLO Ser 2017-44A CI AR 5.659%%

..04016N-AM-5 | 04/15/34 ...ovvviiiiiiiiiie e . 08/13/2025 . |Redemption 100.0000 ..o forveeniiiiiiiiinnns [ 7,300,000 |........ 7,300,000 |........ 7,300,000 |........ 7,300,000 foveveeeiiiiinns Jooviiiiinneeins foreeiiiiiiis i e s 7,300,000 |ooveeieiiiieens fevviiiiiiiiiiens feiiiiiiiiiiinn o 351,455 |. 04/15/2034 . [1.A FE ....
Ares CLO Ltd CLO Ser 2017-44A Cl A3R1

..04016N-AR-4 |6.229% 04/15/34 ......ovveiiiiiiiiiiiiiiiiiiees . 08/13/2025 . |Redemption 100.0000 ...ooo ferveereiiiiiiiinnns s 3,200,000 |........ 3,200,000 |........ 3,200,000 |........ 3,200,000 fovevvieiiiiiins Jooviiiiinneeins forieiiiiiiis i e s F R O O 169,364 |. 04/15/2034 . |1.C FE ...
Ares CLO Ltd CLO Ser 2017-44A Cl BR  6.579%%

..0401BN-AT-0 | 04/15/34 ...ovvveiiiiiiiiiiiie e . 08/13/2025 . |Redemption 100.0000 ..o forveeniiiiiiiiinnns [ 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,500,000 foeevveiiiiiinns Jooviniiinneeins forieiiiiiiis i e s F R O O 195,518 |. 04/15/2034 . |1.F FE ....
Babson CLO Ltd CLO Ser 2021-3A Cl A 5.741%

..06762T-AA-9 | 01/18/35 ..o . 07/18/2025 . [Paydoun ......ccvvveeriiiiiiiiinnns Joeriiiinneeiiiiies e 1,050,000 |........ 1,050,000 |........ 1,050,000 |........ 1,050,000 |oevvvevveriiiin feoeeeiiiiiienns o e o e 1,050,000 |.oeevviieiniins forveeiiiiiiis i e 46,301 |. 01/18/2035 . [1.A FE ....
Babson CLO Ltd CLO Ser 2021-3A Cl B1  6.191%

..06762T-AC-5 | 01/18/35 ..o . 07/18/2025 . [Paydoun ......cccevveeriiiiiiiiinnns foovniiinieeiiiiies oo 450,000 |.....oee.ns 450,000 |........... 450,000 |........... 450,000 |.evveiiiiiiiin e o e o e 450,000 [oevvvveeeeiii Joeeeiiiiiineens o i 21,379 |. 01/18/2035 . [1.C FE ....
Babson CLO Ltd CLO Ser 2021-3A CI C  6.591%

L.06762T-AE-1 | 01/18/35 ..o . 07/18/2025 . [Paydoun ......cccevveeriiiiiiiiinnns foovniiinieeiiiiies oo 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |ooooevveiieeins [ e e e RSN V[V FOROPUU FOOOPUUURR R R, 7,581 |. 01/18/2035 . |1.F FE ....
Blackrock DLF 1X CLO Ser 2020-1X Cl A-1

..09261W-AA-2 |5.837% 07/21/30 ..eeveeiiiiiiiiiiiiiiiiee e . 07/2172025 . [Paydoun ......cccevveeiiiiiiiiiinnns fooviiieneeeiiiins | 1,504,289 |........ 1,504,289 |........ 1,504,289 |........ 1,594,289 | [ i e e e 1,604,289 [oovvvvvvniiiinnn o e e 73,950 |. 07/21/2030 . |1.A FE ....
Blackrock DLF 1X CLO Ser 2020-1 CI W  2.500%

..0926TH-AN=4 | 07/21/30 .ooeoiiiiiiiieiiiiiieee e . 07/21/2025 . [Paydoun ......ccvvveieiiiiiiiiinnns foeiiieneeeiiiiies e 147,109 |........... 147,109 |........... 147,109 |........... 128,441 |........ 18,668 [..vveeveeviinne |oeveiiiiiienins foeeeis 18,668 |vvveveeiiiie fereeeiens 147,109 | o e e 3,735 |. 07/21/2030 . [3.C FE ...
Carlyle Global Market Strat CLO Ser 2020-2A

.. 14315G-AN-5 | CI ATR  5.720% 01/25/35 .......oevvvieininnnnns . 09/05/2025 . [Call 100.0000 ..ooveevneiens fereeiiiiiiii e 350,000 |.cceveenns 350,000 |........... 350,000 |........... KUNO[V/UJ R AURUUU RN RO R R 350,000 [oevvveveeiiiine Jooveiiiieieeens o i 17,750 . 01/25/2035 . |1.A FE ....
Carlyle Global Market Strat CLO Ser 2020-2A

.. 14315G-A0-8 |CI AR 6.180% 01/25/35 .....cvvvvveeeinnianns . 09/05/2025 . [Call 100.0000 ..ooveevneiens fereeiiiiiiii e 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |ooooevveiieeins [ e e e RSN V[V FOROPUU FOOOPUUURR R R, 8,211 |. 01/25/2035 . |1.C FE ....
Carlyle Global Market Strat CLO Ser 2020-2A

.. 14315G-AS-4 |Cl BR  6.580% 01/25/35 .......ccuvvvverneennnns . 09/05/2025 . [Call 100.0000 ..ooveevneiens fereeiiiiiiii e 350,000 |.ccuveenns 350,000 |........... 350,000 |........... KUNO[V/UJ R AURUUU RN RO R R 350,000 [oevvveveeiiiine Jooveiiiieieeens o i 20,384 |. 01/25/2035 . [1.F FE ....
Cedar Funding Ltd CLO Ser 2013-1A CI ARR

.. 15032T-BE-5 |5.667% 04/20/34 .......cevvveveiiiiiiiiieeiins . 09/03/2025 . [Various ...........ccceeeeeeiiiinnns foovvveeneniiiiinns oo 12,350,000 |....... 12,350,000 |....... 12,350,000 |....... 12,350,000 [ooeveiiiciiiiins Jovirieininiine e i e s 12,350,000 [oooviiiiiiienns fovrneiniiiiiins oo o 622,756 . 04/20/2034 . |1.A FE ....
Cedar Funding Ltd CLO Ser 2013-1A CI BRR

..15032T-BG-0 |5.937% 04/20/34 ......ovvvviiiiiiiieiiiiiiiieenn . 09/03/2025 . [Call 100.0000 ..oovveveneen ferveiiiiiii s 3,150,000 |........ 3,150,000 |........ 3,150,000 |........ 3,150,000 [ovevveiiiciinns Jooviiiiiiieeins forneiiiiiiis i e s 3,150,000 [ooeveiiiiiiinnns forneeiiriiiine Joeeeiiiiiineees o 166,330 |. 04/20/2034 . |1.C FE ....
Cedar Funding Ltd CLO Ser 2013-1A CI CRR

.. 15032T-BJ-4 |6.687% 04/20/34 .......ccvvvveieiiiiiiiiieees . 09/03/2025 . [Call 100.0000 ..oovvevieiins e s 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,500,000 foeeveiiiiiiiins Jooviiiiiineeins feriiiiiiiiis i e s 3,500,000 [oeeeeiiiiiiiinns fovnneieriiiine Jeeeeiiiiiineens o 207,925 (. 04/20/2034 . |1.F FE ....
Dryden Senior Loan Fund CLO Ser 2020-86A CI

..26245X-AL-1 | AR 5.684% 07/17/34 ... . 07/25/2025 . |Redemption 100.0000 ....... OO RN 22,440,000 |....... 22,440,000 |....... 22,440,000 |....... 22,440,000 |..ovvvvriiiiiins ovviiiiiiiiiins fovveniiiiiiiies Joveiiiiiiiiis foveiiiiiiins e, 22,440,000 |..occvveeiiiies foviiiiiiiis o o, 1,007,178 |. 07/17/2034 . |1.A FE ....
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Dryden Senior Loan Fund CLO Ser 2020-86A CI
..26245X-A0-0 [BR  6.284% 07/17/34 ..oeviviiiiiiiiiiiiiis . 07/25/2025 . |Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 4,400,000 |........ 4,400,000 |........ 4,400,000 |........ L3100 000 O O O N AR N 4,400,000 |.eeveiiiiiiinnn Jovnninnnniines e e 218,019 |. 07/17/2034 . |1.C FE ....
Dryden Senior Loan Fund CLO Ser 2020-86A CI
..26245X-AS-6 |CR  6.584% 07/17/34 .. ... |- 07/25/2025 . [Redemption 100.0000 ....... IR RN 5,700,000 |........ 5,700,000 |........ 5,700,000 |........5,700,000 [o.ceevvvemnnnnes fooreviinininnns oo [ e [ 5,700,000 |.. ...295,734 (. 07/17/2034 . |1.F FE ....
FNA Trust RMBS Ser 25- .
..30340-AA-3 [ 03/15/45 ..eevriniiiiii . 09/15/2025 . |Paydonn ...cevvueniiiiiiiiiiiiiiiins fennneeeciiiees feen 2,205,988 |........ 2,205,988 |........ (VSR N O O N A N 2,205,988 [...cccvvviiiins fooriiiiiiis s [ 52,915 |. 03/15/2045 . [1.F FE ....
FIC Funding LLC ABS Ser 2024-1A Cl A 5.440%
L 31425B-AA-5 [ 08/15/36 ..evvviiiiiiiiiiiiiiiii . 09/15/2025 . |Paydonn ...cevvvenveiiiiniiiiiiiiins e fees 3,456,022 |........ 3,456,022 |........ 3,455,899 |........ 3,455,875 [oooiiiiiiiinns forriiiiiinns L7 PO RN L7 O AR 3,456,022 [...cccvviiiiies forriiiiiiis i i 128,396 |. 08/15/2036 . |1.A FE ....
FortiFi RMBS Ser 2021-1A CI A 1.970%
.. 34964M-AA-2 [ 03/20/57 eevveniiiiiiiiiie e . 09/20/2025 . |Paydomn ...ccvvuniiiiiiiiiniiiiiiinn Jeneeeeiiieees foeneeein 309,150 |........... 309,150 |........... 309,133 |........... 309,135 [ooviiiiiiiieens oot LI PO AN LI PO AR 309,136 |ooevvviiiiiiinn fevinniins AL IO 14 |, 5,758 |. 03/20/2057 . |1.A FE ....
Golden Bear LBASS Ser 2016-1A Cl A 3.750%
..38081E-AA-9 [09/20/47 .evvvviiiiiiiiiieiiiii e . 09/20/2025 . |Paydomn ...ccvuuniiiiiinininiiiiien Jeneeeeiiieees [ 260,279 |........... 260,279 |........... 260,197 |oeeeennnns 260,232 [.ooiiiiiiiinens oo LY O O, LY/ PO R LIV I RN R RN R, 9,760 |. 09/20/2047 . |1.A FE ....
Golden Bear LBASS Ser 2016-2A Cl A 3.160%
.. 38082J-AA-7 [09/20/47 .evvvniiiiiiiiiiiiiii e . 09/20/2025 . |Paydomn ...ccvvuniiiiiiiininiiiiiin Jeneeeiiiieees o 298,007 |........... 298,007 |.....eeenns 289,122 |........... AKX R [0 7Z/  RRN L0 R AR ST 80V A R R R R 9,417 |. 09/20/2047 . |1.A FE ....
Goodgreen Trust LBASS Ser 2020-1A CI A
.. 38217T-AA-3 [2.630% 04/15/55 ...ovvvvvnniiiiiiiiieiecciiis . 09/15/2025 . |Paydomn ...ccvveniriiiiiiininiiiiinn Jeneeeeiiieees foeeeeein 122,025 |oeeennnnne 122,025 |.ooeeenens 121,964 |........... 121,972 | v L O O, [T FO R 122,025 [ooviiiiiiiinees oo s s 2,133 |. 04/15/2055 . [1.A FE ....
Goodgreen Trust LBASS Ser 2021-1A CI A
.. 38217U-AA-0 [2.660% 10/20/56 ......ceevvvnenereiiiniiieeieinnnn . 09/15/2025 . |Paydomn ...ccvveniriiiiiiininiiiiinn Jeneeeeiiieees foeeeeein 154,165 |........... 154,165 |........... 155,164 |........... LSSV I PP ERR (886) [cvvvvrevvrnnnns fornnreeenns (K215 1 PO R ST (1 O ) A NN 2,686 |. 10/20/2056 . |1.A FE ....
Goodgreen Trust LBASS Ser 2017-1A Cl A
..38217V-AA-8 [3.740% 10/15/52 ..eovvvnniiiiiiiiiiieiiiiieeeees . 09/15/2025 . |Paydomn ...covvvnniriiiiiiiiiiriiinn fenieeeeeiiiees feeeeens 62,318 |............ 62,318 |............ 62,289 |.....cevnnnn [ O N (VN R R, AV R E R (S T R R R R, 1,593 |. 10/15/2052 . |1.A FE ....
Goodgreen Trust LBASS Ser 2019-1A CI A
..38218D-AA-7 [3.860% 10/15/54 ...evvvviiiiiiiiiiiiiiiiieeees . 09/15/2025 . |Paydomn ...ccvvenniiiiiiiininiiiiinn Jeneeeeiiiieees foeneeein 128,560 |........... 128,560 [ovvvennnnn. 130,475 |.ooevnennns 130,130 [ovveeviiiiinnns fovennnns (1,570) feneiviiiiienns s [ R-7/0) O << TV O O AU NN 3,234 |. 10/15/2054 . [1.C FE ....
Goodgreen Trust LBASS Ser 2018-1A Cl A
..38218G-AA-0 3.930% 10/15/53 ...evvvvvnniiiiiiiiiie i . 09/15/2025 . |Paydomn ....evvuniiiiiiiiinieiiiiien fereeereiiiees [ 5,743 |oeeiiiiine 5,743 |.oooooiinnins 6,028 |..cevunnnnnns T TK I A RN [0 ) F R (<00 F R T T U RO R R 150 |. 10/15/2063 . |1.A FE ....
Goodgreen Trust ABS Ser 2022-1A CI A 3.840%
..38218J-AA-4 [ 10/15/56 ..eevviiiiiiiiiiiiiiii . 09/15/2025 . |Paydomn ...ccvveniriiiiiiininiiiiinn Jeneeeeiiieees foeeeeein 146,584 |........... 146,584 |........... 146,365 |........... 146,412 oo e L1272 T RN L1272 P QLG O Y AU NN 3,779 |. 10/15/2056 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-1A CI A
L 42770L-AA-1 [3.840% 09/21/40 ..oovvenniiiiiiiiiiieiiiiieeeees . 09/20/2025 . |Paydomn ...ccvuuniiiiiinininiiiiien Jeneeeeiiieees [ 326,726 |........... 326,726 |........... 328,539 |..eeuunnnns 327,967 [oovvvvviininnnn foreeees (1,281) |oveevieeiiiiin e (1,281) |oveviniiiiins v K7L (R R RN A, 12,178 |. 09/21/2040 . [1.A FE ....
Hero Funding Trust LBASS Ser 2014-2A Cl A
.. 427700-AA-0 3.990% 09/21/40 .....ovvvnniiiiinniiiiiiiniis . 09/20/2025 . |Paydomn ...ccvvuniiiiiiiininiiiiiin Jeneeeiiiieees o 109,848 |........... 109,848 |.......... 110,048 |o.eeeennnn. 109,979 |vvvvviiiiiiiinn Joevininnnns (<7D ) PO R (<7D ) PO R Q[UEE TR O FO ) AR NN 4,383 |. 09/21/2040 . [1.A FE ....
Hero Funding Trust LBASS Ser 2014-1A CI A
. 42770R-AA-8 [4.750% 09/20/38 ...ovvvvniviriiniiieiiiiieeeees . 09/20/2025 . |Paydomn ...ccvuuniiiiiinininiiiiien Jeneeeeiiieees [ 189,346 |........... 189,346 |........... 189,795 |.....oeeens 189,561 [oveiiiiiiiies foeenees (AL F R (AL F R LGN TCT R FORRRRR R NN 8,994 . 09/20/2038 . [1.A FE ....
Hero Funding Trust LBASS Ser 2015-2A CL A
L A2770U-AA-1 83.990% 09/20/40 .....cvvvenriiiiinniiiiiiiniis . 09/20/2025 . |Paydomn ...ccvvuniiiiiiiininiiiiiin Jeneeeiiiieees o 123,268 |........... 123,268 |........... 123,254 |........... 123,261 |ovvviiiiiiii e L PO RN L PO R VTt T R FORRR R NN 4,710 |. 09/20/2040 . |1.A FE ....
Hero Funding Trust LBASS Ser 2015-3A Cl A
LA2TTAT-AA-3 [4.280% 09/20/41 oovvvenniiiiiiiiiiecciiees . 09/20/2025 . |Paydomn ...ccvuuniiiiiinininiiiiien Jeneeeeiiieees [ 154,194 |........... 154,194 |........... 154,188 |...eennnnn. LS 1oV R E N [T PO RN [T PO R 164,194 [ [ [ s 6,323 . 09/20/2041 . [1.A FE ....
LCM Ltd Partnership CLO Ser 33A CI A 5.727%
..50202C-AA-2 [07/20/34 .ovvenniiiiiiiiiieii . 08/01/2025 . |Various ........ceeeevvrvvinnnnnnnnns foveenneerinniinnnnns foeens 21,500,000 |....... 21,500,000 |....... 21,500,000 |....... P IV [0[0 I Y O N Y A RS 21,500,000 [oeeeveriivnnnns foveeniiiiiiiiins oo e 982,637 |. 07/20/2034 . |1.A FE ....
LCM Ltd Partnership CLO Ser 33A CI B 6.237%
..50202C-AC-8 [07/20/34 .ovvvvriiiiiiiiiiiieiii e . 08/01/2025 . |Various .......ccevveevriviinnnnnnns Jovvinnennennnninnnns foenens 8,100,000 |........ 8,100,000 |........ 8,100,000 |........ 8,100,000 [..oeevvvvveenns foovreiiniiins oo [ [ [ 8,100,000 [ooovevvvvvnnnns fooeiriiviininns oo [ 402,792 |. 07/20/2034 . |1.C FE ....
LCM Ltd Partnership CLO Ser 34A CI A1
..50203C-AA-1 [5.757% 10/20/34 .. . 07/14/2025 . | Redemption 100.0000 ....... R RN 11,650,000 |....... 11,650,000 |....... 11,650,000 |....... 11,650,000 [.oovvvvveninnns foovvviniiiis oo s [ s 11,650,000 |.. ...496,266 . 10/20/2034 . |1.A FE ....
LCM Ltd Partnership .187%
..50203C-AE-3 [10/20/34 ..evvvniiiiiiiiiieei . 07/14/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 [oooeevvevneinnes oo oo [ e [ 7,000,000 foeeviiivnninns foonniiiiiiiiinns oo [ 320,175 |. 10/20/2034 . |1.C FE ....
Madison Park Funding Ltd CLO Ser 2016-21A C
..55820J-BJ-8 [BRR  6.779% 10/15/32 ... ... |- 09/04/2025 . | Call 100.0000 ... ..300,000 .... 300,000 .... 300,000 |.......... 300,000 |.... ... 300,000 |.. .18,505 |. 10/15/2032 . [1.F FE ....
Magnetite CLO Ltd CLO Ser
..5595311-AA-8 [5.668% 04/15/35 ....evvnniiiiiiiiiiieiciis . 09/09/2025 . | Call 100.0000 ....ccvvnnneees foorerininieeciiii Jevneen 9,000,000 |........ 9,000,000 |........ 9,000,000 |........ LTR[0TV 000 Y R NN N AU R 9,000,000 [oeerririnnnns fooeniiiiiniiinns oo 473,607 |. 04/15/2035 . |1.A FE ....
Magnetite CLO Ltd CLO Ser 2022-32A CL B
.. 559531-AC-4 |6.232% 04/15/35 .. . 09/09/2025 . | Call 100.0000 ....ccvvvnnvees fooriiinineeeiiiii Jeeeeen 2,950,000 |........ 2,950,000 |........ 2,950,000 |........2,950,000 |oeeeuiiiiiiinnn Jonnnririiiinne Jonniininniinnns Jovveinieiiiiiins foiinniiiiiines o 2,950,000 |.. .. 170,107 |. 04/15/2035 . [1.C FE ....
Magnetite CLO Ltd
.. 55953I1-AE-0 [6.618% 04/15/35 ..eevuviiiiiiiiniiiiiiiiiiiiiiees . 09/09/2025 . | Call 100.0000 ....cevveeiens fooviiiiiniiiiiiiinn eeeees 1,650,000 |........ 1,650,000 |........ 1,650,000 |........ 1,650,000 fo.oovivvivnnnnns foovviniiiiiinn fooviiiiiiiinn o o 1,650,000 f...ooovvvennnee fooviiiiiniiin foii 101,197 |. 04/15/2035 . [1.F FE ....
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Neuberger Berman CLO Ltd CLO Ser 2021-40A Cl
..64134J-AC-7 (B 5.979% 04/15/33 ...ovvvviniiiiiiiiiiieeeeinne . 08/15/2025 . | Redemption 100.0000 ....... fooreriiiiiiiiiieiinn o 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ L0000 [0 Y O O N N N 2,000,000 . 04/15/2033 . |1.C FE ....
Neuberger Berman CLO Ltd CLO Ser 2021-40A Cl
..64134J-AE-3 |C  6.329% 04/15/33 ... . 08/15/2025 . | Redemption 100.0000 ....... foereriiiiniiiiieienn o 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.ceeuirrriiinn Jovnnnrerrinnnnn Jonninnniniinnns Jovveenieiiiiiins fovvieniiiiiines foveens 1,000,000 |.. . 04/15/2033 . |1.F FE ....
Preferred Term Sec Ltd
.. TA041E-AC-9 [5.299% 03/23/35 ....evvviiiiiniiiiiiiiiieeeeeenne . 09/23/2025 . |Paydomn ...ovvvniiiiiiiiiniiiiiinn feneeeeniiies feeeee 12,149 [............ 12,149 | 675 |oiviiiiins [7E 0 PR I 474 [ s 474 | s L2 2 O R ) RN 517 |. 03/23/2035 . |1.C FE ....
Preferred Term Sec Ltd VI LBASS Trust
..74041N-AB-1 |Preferred CDO  5.165% 12/24/33 ................ . 09/23/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiins e 114,799 |........... 14,799 |............ 77,489 |...covvennn Foie 022220 U RN T A P R P T A PO RTI4TN R O RO NN 3,172 | 12/24/2033 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Sr Nt CI A-1 PTP
.. 74042C-AA-6 5.118% 03/22/38 ...oevvvriiiiiiiiiieiiiiieeees . 09/22/2025 . |Paydomn .....euunviiiiiiiiiiieiiiiins ferieeeereniees [ 9,083 [eeiiiiinns 9,053 [...ooceennnns 9,053 |[....ccvvnnnns LSR5 S O R R R R LIRS O O R R 377 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS XVII Sr Nt Ser
. TAD42E-AA-2 |A-1  4.682% 06/23/35 ....eevvvviiinnnniiiiinnnnns . 09/23/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 163,997 |oeeennnnns 153,997 |....oeeens 117,808 |.......... JECIUNV0) I PO AP, 23,9% |.oieiiiiiiiiinn foeeennnnn 23,99 | i 163,997 [oovviviiiiiine oo [ s 5,787 |. 06/23/2035 . |[1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B PTP
.. TA042E-AC-8 |5.082% 06/23/35 ...cevvvvnniiiiiiniiiieiiiniis . 09/23/2025 . |Paydomn .....euuviiiiiiniiiiiiiiinn ferieeeeeiiees [ 5,400 [..coeeeenne 5,400 |..eenns 3,485 [.ooovvinnnnnn RS U RN 1,915 | e LEC1 LT O A LT[V O O R, 221 |. 06/23/2035 . |1.E FE ....
Preferred Term Sec Ltd LBASS XIX FIt Rt Nt
.. TAO42H-AA-5 [4.649% 12/22/35 ....coovviiniiiiiiiiin e . 09/22/2025 . |Paydomn ....oevuuniiiiiiiiiniiiiiinn fereeeeiiiiees feeeees 16,663 |............ 16,663 |............ 11,370 foeeennnnnns T2 T R RN R 7/V I FOR FRR P 7{V I FOP E (<1 I R AR RN AR 624 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..74042J-AA-1 |PTP  4.388% 03/22/38 ......evvvvviivinnnninnnnns . 09/22/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 62,181 |............ 62,181 |oeeeennnnns 47,413 |t 51,492 [ooviiiiiiiiens [ 10,689 [oovivviiiieens foreens 10,689 [oovviviiiiinns foeriiiiinnns (6780 - R ) R R 2,328 |. 03/22/2038 . |1.A FE ....
Preferred Term Sec Ltd LBASS Mezz Nt CI B-1
.. TA042M-AE-6 |PTP  4.929% 09/22/36 .......cevvvvnvriiinnnnnnnnns . 09/22/2025 . |Paydomn .....euunviiiiiiniiieiiiiinn fereeereiiees [ 3,008 [oooiiiirnnnns 3,008 |...oennnn 2,131 | P 1T R RN L1 /220 PO R L1 /220 PO FR FC 002 T O Y N AR 119 |. 09/22/2036 . |1.C FE ....
Preferred Term Sec Ltd LBASS Nt CI A-2 PTP
L TA0420-AB-0 [4.779%% 09/23/35 ...covvvviiiiiiiiiiinee e . 09/23/2025 . |Paydomn ...ovvvniiiiiiiiiniiiiiinn feneeeeniiies feeeee 51,195 |oeeens 51,195 |[.....ooeeees 42,755 |oeeeiiinns B2,755 [oeeeeiiiiiiians o E YTV O FRRR LTV O ER (I [T R R R RN 1,974 |. 09/23/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Ser A-
..TA043A-AC-5 |FP PTP  4.499% 12/22/36 ......ccevvvnnrriinnnnnns . 09/22/2025 . |Paydomn .....euunviiiiiiniiiniiiiinn fereeeereiiiees [ 3,560 [coiirienn 3,560 |iiiviinnnnns 2,343 [ FCTN0:5TV I O E L1 T O AR L1 T P F FCRC11V R R R R, 129 |. 12/22/2036 . |[1.A FE ....
Preferred Term Sec Ltd LBASS XXI11 Nt Cl A-1
..TA043A-AD-3 |PTP  4.609% 12/22/36 ......evvvnvrvvinnnnniinnnnns . 09/22/2025 . |Paydonn .....evuniiiiiiniiniiiiiinn feneeeeiiiies feeeees 31,706 |............ 31,706 |oveveennnnns 30,225 |............ 30,833 [iiiiiiiiiiiiinn Joeeeniinns -7 T PO -7 T PO F LIV O ) R R, 1,177 |. 12/22/2036 . [1.A FE ....
Renew LBASS Ser 2017-1A Cl A 3.670%
L 75973L-AA-6 [ 09/20/52 ..eevvviiiiiiiii . 09/20/2025 . |Paydomn ...ccvvunniiiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 61,035 [........... 61,035 |............ 61,019 |oeeeennnnns [CIUNCE T R R LT PR R LT PO R [ 1¢I5 R FOPR R RN R, 1,712 |. 09/20/2052 . |[1.A FE ....
Renew LBASS Ser 2021-1 CI A 2.060% 11/20/56
L TB975B-AA-6 | ceeeeeeee . 09/20/2025 . |Paydomn ...ccvuuniiiiiinininiiiiien Jeneeeeiiieees [ 195,647 |........... 195,647 |........... 195,617 |ouveennnnns 194,809 |ovvvviiiiiiiinn Jevvnninnnns L7 PO R LT PO R T O U N 2,458 |. 11/20/2056 . |1.A FE ....
Upland Ltd CLO Ser 2016-1A CI A1AR  5.607%
.. 915328-AU-2 [04/20/31 ovvveniiiiiiii i . 07/21/2025 . |Paydonn ...ccvveniviiiiiiiniieiiiinn feeneeeiiiiinees foes 1,067,108 |........ 1,067,108 |........ 1,067,108 |........ 7 O O R RPN 1,067,108 [.ooveeeeeiiiees oo s s 45,933 |. 04/20/2031 . [1.A FE ....
Upland Ltd CLO Ser 2016-1A Cl A1B2  1.842%
..915328-BE-7 [ 04/20/31 orvveiiiiiiii . 07/20/2025 . |Paydomn ...cceveneviiiininniieiiiinn foneeeeiiiinees foes 1,940,197 |........ 1,940,197 |........ 1,940,197 |........ R0 1 O O R AR L ZIO I <7 R AU AR RN 26,804 |. 04/20/2031 . |1.A FE ....
Preferred Term Secs XIX LBASS Sec Nt  4.649%
G72212-AA-4 [ 12/22/35 .ooiiiiiiiii s . 09/22/2025 . |Paydonn .....evveniiiiiiniiiiiiiiinn feeeeeeiiies feeeeen 30,084 |............ 30,084 |............ 20,392 | 23,852 [oooeiiiiiiiiiins o 6,232 | v (<1727 F R B L0 O R RN 748 |. 12/22/2035 . |1.A FE ....
Preferred Term Sec Ltd LBASS XXI Nt Ser A-1
..G7222R-AA-8 [4.649% 03/22/38 .....ccevvuiiiiiiiiiiiiiiiiiiiinnnes . 09/22/2025 . |Paydomn ...eeeveniiiiiiiiiiiiiiiiiins i foeneeenens 48,956 |............ 48,956 |[............ 33,515 [oooiiiinns 38,276 |..ecevvniiiiiinn |eeennnn 10,680 [.oivvveeiiiiiinn oveennnn 10,680 [..ovvveveiiiiinn oovvnnnnnnns 48,956 [...oociiinnnne fooviiiiiiiis Lo il 1,833 |. 03/22/2038 . |1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 155,331,664 155,331,664 155,167,282 152,987,739 18,668 119,255 137,923 155,331,650 14 14 7,367,756 XXX XXX
BRAVO Residential Funding Trus RMBS Ser 20257|
..10567U-AA-5 [SR1 A1 PIMCO  3.000% 03/25/45 .........oennns . 08/25/2025 . |Paydomn ...eevueniiiiiiiniiiiniiiiins Joviinineiiiiiinenes foneenenns 888,576 |.......... 888,576 |........... 839,906 [.....cooooiiiiiiinn fovvinniiiiiiiin veennns 48,670 |ovveeiiiiinnnn ounnnns 48,670 |oveevniiiiiiinnn ovennnnnns 888,576 |...ooviiiiiinins foveiiiiiiiiiiins foveiiiiiiiiiiins foviiiiiiinns 9,723 |. 03/25/2045 . [2.C FE ....
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 888,576 888,576 839,906 48,670 48,670 888,576 9,723 XXX XXX
American Homes 4 Rent LBASS Ser 2015-SFR2 Cl
..02666B-AA-4 [A  3.732% 10/17/52 .eevvvniiiiiiiiiieiiiiiins . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 31,478 |............ 31,478 |........eeet 34,253 |.coeiinne LRV R (T2 FO (7L F FCL I T RN FORRR R RN 790 |. 10/17/2052 . |1.A FE ....
AXIS Equipment Finance Recv ABS Ser 24-2A Cl
..03238B-AB-9 [A2  5.190% 07/21/31 ..eeiiiiiiiiiiiiiiiiis . 09/20/2025 . |Paydomn ...ccvuuniiiiiininiiiiiiiin Jeneeeiiiieees o 577,672 |........... 577,672 |veevennnns 577,592 [..oevvnnnnn 577,605 |ovvvveiiiiiiinn Jovvniiieeeens (-7 PO AR (-7 PO R S/ 25 O ) ) M 20,014 |. 07/21/2031 . |1.A FE ....
Aven Blackstone PVTABS Aven Class B 6.784%
..05368*-AB-1 [02/19/55 ..evvveeiiiiiiiiie i . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 41,697 |............ 41,697 |...ooovnnens L O O O R R AN 3 T ) R R, 1,393 |. 02/19/2055 . |2.C PL ....
Aven Blackstone PVTABS Aven Class C  7.900%
..05368*-AC-9 [02/19/55 . iivvvuniiiiiiiiiiiiiiiii s . 09/15/2025 . | Redemption 100.0000 .....o. fooeiiiiiiiiiniiiiinn fooniinnnnn 44,698 |............ 44,698 |............ Lt P O P FE O FETT O PP FTTTTeorro 44,698 [ i L 1,739 ). 02/19/2055 . |3.CPL ....
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CCG Receivables Trust LBASS Ser 2023-1 Cl A2
..12512X-AB-9 [5.820% 09/16/30 ..eevvnriiviiinnniiiiiiiiieeeeens . 09/14/2025 . |Paydomn ...ccvvvneviiiinininiiiiinn Jonneeeeiiiineees o 166,700 |.......... 166,700 |.......... 166,686 |........... 166,694 [oovveiiiiiiies foeieiieiiiinns [ P RN (S PO R 166,700 . 09/16/2030 . |1.A FE ....
Capteris Equipment Finance ABS Ser 24-1A Cl
.. 14077A-AB-2 |A2  5.580% 07/20/32 .. ... |- 09/20/2025 . [Paydown ... .. 489,475 489,475 490,928 |...........490,721 .489,475 |.. . 07/20/2032 . |[1.A FE ....
First Help Financial L
..31568A-AB-2 [5.690% 02/15/30 ..eevvvnniiiiiiiiiiiiiiiieees . 09/15/2025 . |Paydomn ...ccvvenniiiiiiiininiiiiinn Jeneeeeiiiieees foeneeein 121,727 |........... 121,727 |eeeennnns 121,718 |oeeennnnns VAT /2 I PO RN [ PO RN [ PR R 121,727 . 02/15/2030 . |1.C FE ....
FirstKey Homes RMBS Ser 2020-SFR2 CI A
.. 33767J-AA-0 [ 1.266% 10/19/37 ..eeviiiiiiiiiiiiiiieeeeeiaa . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 457,730 |........... 457,730 |........... 457,592 |oveennnnn. 457,489 |...oovvvvnneennn forriiininnns 2 I R E 2 I R FRR 457,730 . 10/19/2037 . |1.A FE ....
FirstKey Homes RMBS Ser 2020-SFR1 Cl A
.. 33767M-AA-3 [ 1.339% 08/17/37 ..evvvniiiiiiiiiiiiiiiiiiiceeeees . 09/17/2025 . | Call 100.0000 .....cevvnnnees fooriiiiiiieii e 20,722,860 |....... 20,722,860 |....... 20,731,539 |....... 20,713,632 [..oovvviiiiiins foeriiinnnn [e 2 O FRRR, [eI2:. I O RN 20,722,860 . 08/17/2037 . |1.A FE ....
FirstKey Homes RMBS Ser 2020-SFR1 Cl A
.. 33767M-AA-3 [ 1.339% 08/17/37 ..evvvniiiiiiiiiieiiiiiiiiceeeees . 08/01/2025 . |Paydomn ...covvvnniiiiiiiiiiiiiiiins feniineeeeeiiinees foeeeeeens 56,957 |oeeeunns 56,957 |...ccovnnnns 56,981 |.......eeent LK 7 R N < R F P PP LI R Y R O R R 471 |. 08/17/2037 . |1.A FE ....
FirstKey Homes RMBS Ser 2020-SFR1 CI C
.. 33767M-AE-5 [ 1.941% 09/17/25 ..eovveniiiiiiiiiieiiii s . 09/01/2025 . |Paydomn ...cevvenniriiiininiieiiiins feneeeiiiinees foes 3,500,000 |........ 3,500,000 |........ 3,499,987 |........ 3497 417 | e 2,583 | e PR T O EN TV VIV[V[V I R RO RPN R 50,951 |. 09/17/2025 . |1.C FE ....
FirstKey Homes RMBS Ser 2020-SFR1 CI D
.. 33767M-AG-0 [2.241% 08/17/37 eevvveiiiiiiiiiiiiiiiiiiiee s . 09/18/2025 . |Various ........ceevevrviiinnnnnnnns Jovvinneneininiinnnes foenens 4,400,000 |........ 4,400,000 |........ 4,451,906 |........ 4,405,449 |..oooovvininines foennnns [EST7) ) R RPN [GTZ) ) R AR L V[V [V[V I R RO RN R 73,953 |. 08/17/2037 . [1.E FE ....
FirstKey Homes RMBS Ser 2020-SFR1 CI E
L. 33767M-AJ-4 [ 2.791% 08/17/37 evvvviiiiiiiiieiiiiieee e . 09/18/2025 . |Various ........ceevevvriiiinnnnnnns Jovvinneneiiiniinnnes foenens 5,000,000 |........ 5,000,000 |........ 5,106,250 |........ 5,013,544 [oooiiiiiiiiins fonnns (13,544) |.ovvveniiiiiinn Jovennnn [QERSCT) T R RN 5,000,000 foooeeriiivnninns fooeniiiiiiiiinns oo [ 104,663 |. 08/17/2037 . [1.F FE ....
Foursight Capital Auto Rec Tr Ser 2024-1 Cl
..35105A-AB-3 [A2  5.490% 01/16/29 .....ovvvvvvvnnniiiiiinnnnnns . 09/15/2025 . | Paydown ... .. 109,679 109,679 109,675 |.......... 109,677 |.... L2 .109,679 |.. 4,002 |. 01/16/2029 . |1.A FE ..
..553170-AA-2 |MMP 2025-A A MMP 2025-A A 5.360% 12/15/31 |. 09/15/2025 . |Paydoun ... .. 122,825 122,825 122,817 |.... 8 122,825 |. . . 12/15/2031 . |[1.D FE .
M&T Equipment Notes ABS Ser 2024-1 CI A2
..55376Y-AB-1 [4.990% 08/18/31 ...eeeiiieiiiiie e . 09/16/2025 . |Paydomn .cevvueneeeeeeniieeeeeennnn Jorneeeeeenieeees fereeeeens 466,139 |........... 466,139 |........... 466,082 |........... 466,096 |eevvnnieieiinnn Jeenniieeeees LK T IO ISP, X T PO PP 466,139 |oeeeeniiiiieeen foeeenniieeeeeene eernieeeeeenns e 15,515 |. 08/18/2031 . |1.A FE .
Mid State Tr X LBASS Ser 10 CI M1  6.280%
..59549R-AC-8 |02/15/36 ... . 09/15/2025 . | Paydown ... e BT ATT | 3777 ). . 02/15/2036 . |2.B FE
Mid State Tr
.. 595491-AB-9 [ 07/15/38 ..eeeeeeeeieee e . 09/15/2025 . |Paydomn .eeevveneeeeennieeeeeeennn Joeneeeeeeenninees feeeeeeen 47,894 [l 47,894 |l 47,893 |.oeeeennnnnn 47,894 . 07/15/2038 . |2.B FE
NVEF Funding LLC ABS Ser 2024-A CI A2
..62919U-AB-9 [5.150% 12/15/31 oerrreieeieee e . 09/15/2025 . |Paydomn .ceevveneeeeenniieeeeeennn Joenneeeeeenieeee feees 1,546,253 |........ 1,546,253 |........ 1,546,086 |........ 1,546,110 [oooeeeeiiiiiees oo LT PO ISR LT IR PP 1,546,253 |ooeevniiiiieeenn eeeneiieeeeene Jeeeeieeeeeenns e 53,352 |. 12/15/2031 . [1.A FE ....
NMEF Funding LLC LBASS Ser 2022-A Cl B
..62920K-AC-6 [3.350% 10/16/28 ....eeneieeeeeeeeeeeeniee e . 07/15/2025 . |Paydomn oceevueneeeeeeniieeeeeennnn Jorneeeeeeenieeees feeeeeeens 432,337 |eeeennnnns 432,337 |oeeeennnns 432,317 |ooeeennnenn 432,335 oeieieieiinies e /2 PO FRPP 2 eerieeeeeenes s 432,337 oo foeeeee e e 8,449 |. 10/16/2028 . |1.A FE ....
OneMain Direct Auto Rec Tr LBASS Ser 2019-1A
..68267E-AA-2 [CI A 3.630% 09/14/27 ....eeieeeeennieeeeeeenans . 09/14/2025 . |Paydomn .ceevueneeeeenniieeeeeennnn Joneeeeeeenieeeee fereeeeens 943,107 |........... 943,107 |........... 942,945 |........... 943,090 [..oevveveniineee foreeeinnins L7 U A, L7 R AR 943,107 |oevevriieeeeenn Joevemnineeeenne Jeernniieeeeeenns Joeeeiieeees 22,713 |. 09/14/2027 . |1.A FE .
Parliament Funding IV LLC Class A Variable
..70163*-AA-4 [Funding Note  6.568% 01/15/37 ................. . 07/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 282,100 |........... 282,100 |eeevennnns 282,100 |eeveeneeeeemnniinee foreeeeeeeieeee oo e e [ [ 282,100 |eeevniiiiieeenn eeermniieeeeeene eeerreeeeeens e 5,307 |. 01/15/2037 . |1.A PL .
Parliament Funding IV LLC Class B Variable
..70163*-AB-2 |Funding Note  8.068% 01/15/37 ................. . 07/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 124,775 |........... 124,775 |oeeeenneees 124,775 |oeeeeeeeeeeeiniies Jeeeeeeeeeennnee Joieeeeeeeniies Jenieeeeeenees feeeeeeeeeeenies fereeeeeeeeeiies o 124,775 |eveeeeeceies eeeeeeeeeeeees o e 2,888 |. 01/15/2037 .|2.B PL ....
Par|iament Funding IV LLC Class C Variable
..70163*-AC-0 [Funding Note 11.568% 01/15/37 ................. . 07/15/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 54,250 |oeeeuunnnnns 54,250 |............ 54,250 ..eeiieeiiiiieieeen oo e e e e s 54,250 [.oeeeeeeniiieee oo s et 1,804 |. 01/15/2037 .|3.CPL ....
RCKT Trust CLO Ser 2025-1A CI A 4.900%
L T493R-AA-9 [ 07/25/34 .o . 09/25/2025 . |Paydomn .ceevuuneeeeerniieeeeeennnn e eeeenneeees fereeeeens 173,498 |........... 173,498 |........... 173,495 |oeeeeeiiiieceiiies Joeeeeeeeeeeniee forneeeeeeennns /2 PO FRPP 2 eerieeeeeenes s 173,498 |oveeeieeciiiee eremeeeeeemenes o e 934 . 07/25/2034 . [1.A FE ....
Reach Financial, LLC ABS Ser 2025-2A CI A
.. 755250-AA-8 [4.930% 08/18/32 .evvveneeeeeeeie e . 09/15/2025 . |Paydomn eeevvueneeeeenniieeeeeennnn e eeeenieeees fereeeeens 556,702 |........... 556,702 |........... 556,786 |evveneeeeennnines foeeeeeeeeiiiieee fereeeiennnis [C:Z ) PO ISR (84) |eveeneeeeeen eeennins 556,702 |eeevruereeeenn eermmneeneeenn Jeernineeeeeens e 2,786 |. 08/18/2032 . |1.C FE ....
SCF Equipmment Trust LLC ABS Ser 2024-1A Cl
..783896-AB-9 [A2  5.880% 11/20/29 ....coeeeieiiiiieeiiiiees . 09/20/2025 . |Paydomn .eevvuuneeeeerniieeeeeennnn e eeeenieeees fereeeeens 355,392 |........... 355,392 |oeeunnnnns 355,382 |oeeuunnnnns 355,384 |oeuiiiieiiiiis e A FEPTR IR [ PP IR 355,392 |eeveieieiennns Jeerenieeeeeens e e 14,313 |. 11/20/2029 . |[1.A FE ....
SLM Student Loan Tr LBASS Ser 2003-4 C| ASD
.. 78442G-GG-5 |5.379% 03/15/33 ...eeereeieeeeeeie e . 09/15/2025 . |Various ....ceeeeevmnneeeeeemnnnnneee Joemnieeeeeeniinees feeeens 3,126,725 |........ 3,126,725 |........ 3,136,512 |........ 3,072,173 |....... 425,430 |....... (85,386) [cvvuneeeeemnnnas founnnns 340,044 |....covvvneeeee forreees 3,412,217 |ooeeeeiieiees s (285,49) |...... (285,492) |........... 130,967 |. 03/15/2033 . [4.A FE ....
Selectquote Inc ABS CI A Nt  7.800% 10/20/39
L TBATAQ-AA=3 | eeeiiiiii . 09/20/2025 . |Paydomn ecevveueeeeenniieeeeenni feeeeeeeneeeees fereeeennan 44,539 |............ 44,539 |............ Q4287 o e s 292 |oeeiiiiieeeeen s 292 |eeiiiieeieeen s 44,539 |oeeeeeeeeiiiies s e e 2,919 |. 10/20/2039 . [1.G PL ....
Selectquote Inc ABS CI B Nt  9.650% 10/20/39
L TBATAQ-AB-1 | ceviiiiiiiiii e . 09/20/2025 . |Paydomn .eeevvuneeeeenniieeeeennnn e eeeeneeee feeeeeeeens 29,693 |oeeeennnnns 29,693 |....coeeeee 29,313 [ e e 379 |eeiiiiieieeen eeeennns 379 |eeeiiiieieeen oeeennns 29,693 [.ooeeeeeiiiieee oo e s 2,408 |. 10/20/2039 . |2.B PL ....
Santander Drive Auto Rec Tr ABS Ser 2024-3 Cl
..80287L-AC-3 [A3  5.630% 01/16/29 ....ceiieirenniniieinnnnnnaes . 09/15/2025 . |Paydomn oeeevvunieereinninnaerennns Jornnneeeeennnnaaes [eaaeas 1,277,829 |........ 1,277,829 |........ 1,277,6% |........ 1,277,736 |ooeeeeiininians fooieieeeennnns 98 |eeriiiniieenee eeennaaeees X FPPPTOOUTR FOPPTTO 1,277,829 |veeeeeiennnins Joeeieniiiiiins oo foeiiiieeens 50,990 |. 01/16/2029 . |[1.A FE ....
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Tricon American Homes RMBS Ser 2019-SFR1 CI A
..89612L-AA-4 | 2.750% 03/17/38 .oovvvvvriiiiiiiiiiiiiiiiiiiiiees . 09/01/2025 . |Paydoun ........cooeeieiiiiiiiinniins foneiiiiiiiiiiiiinns foiiiin, 1,431 [ 1,431 |l 11,565 |............ 1,485 | e, (L) TP RN (1) [errvnniiiiininns oo LX) I FOUOPPPPPPPR AN R R 236 |. 03/17/2038 . [1.A FE ....
Tricon American Homes RMBS Ser 2020-SFR2 Cl A
..89613J-AA-8 | 1.482% 11/17/39 . 09/01/2025 . | Paydoun ... . 11/17/2039 . (1.A FE ....
Tricolor Auto Sec Trus
..89616P-AA-1 6.360% 12/15/27 ...ovvvvvviiiiiiiiiiiiiiiiiiiiieans . 08/15/2025 . | Paydown . 12/15/2027 . (1.E FE ....
TAST 2024-3A A ABS Ser 2024-3A Cl A 5.220%
..89617A-AA-3 | 06/15/28 ....oevvviviiiiiiiiiiiiiiiiiiieeeee . 08/15/2025 . |Paydoun .........coeeeeiiiiiiiiinnnns foniiiiiiiiiiiiiiins foiiiinn 60,423 |............ 60,423 |............ 60,420 |............ 60,420 |..ceeiiiiiiiiins e [ R A T R AN LT O P 1,960 |. 06/15/2028 . [1.E FE ....
Union Pacific RR PTC Ser 2004-1  5.404%
..90783T-AA-8 07/02/25 .ovvvvveiiiiiiiiiiiiiiiiiiiieieieeeeeeeee . 07/02/2025 . | Various ......coeeeeeiiiiiiiiiiiiiins Jovvrrrernnennnnneens fovennnnns 15,212 |oveeeeeees 165,212 ..o 16,212 ). 16,212 | eveeeeeeiiiiiine fovvviiiiiiiiins o o e L O O TP PPP [TTTTPTRPPN 822 |. 07/02/2025 . [1.C FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 45,695,426 45,695,426 45,849,056 44,148,293 425,430 (66,987) 358,443 45,980,918 (285,492) (285,492) 833,169 XXX XXX
Aven Blackstone PVTABS Aven Class A 6.249%
..05368*-AA-3 |02/19/55 ... . 09/15/2025 . | Redemption 100.0000 . .. .. 407,457 407,457 407,467 |.... .407,457 .. . 02/19/2085 . [1.F PL ....
1129999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Othel
Financial Asset-Backed Securities - Self-Liquidating (Affiliated) 407,457 407,457 407,457 407,457 12,540 XXX XXX
Dawson Rated Fund ABS 6-R3 LP Class A (PIMCO)
.. 2304201-AB-0 |6.870% 05/15/35 ...ovvvvvriiiiiiiiiiiiiiiiiiiiieees . 08/15/2025 . |Paydown .........ccoeeeiiiiiiiiininns foviiiiiiiiniiiiinns fonien 2,015,655 |........ 2,015,655 |........ 2 e O P Y RN 2,015,685 [ovevvvvvvririinn fonnnniiiiiis fo e 44,878 |. 05/15/2035 . |1.G PL ....
Dawson Rated Fund ABS 6-R3 LP Class B (PIMCO)
.. 2394201-AC-8 19.870% 05/15/35 . 08/15/2025 . | Paydoun . .. 534,206 534,206 534,206 |.... .534,206 |.. . 05/15/2035 . |2.C PL ....
Oaktree Lending Partners Feede
..674008-AA-1 | 7.071% 01/31/44 ...ovvvvviiiiiiiiiiiiiiiiiiiiiinna, . 09/10/2025 . | Redemption 100.0000 ....ovw founnmnniiiii o 2,854,875 |........ 2,854,875 |........ 2,854,875 |[........ 2 £ O O O O RN 2,854,875 . 01/31/2044 . (1.G PL ....
Oaktree Lending Partners Feede Class B Nt
..67400e-AB-9 |8.821% 01/31/44 . 09/10/2025 . | Redemption 100.0000 ....... .. 744,750 744,750 744,750 |.... 744,750 |.. . 01/31/2044 . (2.B PL ....
Oaktree Lending Partners
..67400@-AC-7 |10.571% 01/31/44 . |- 09/10/2025 . | Redemption 100.0000 . .. 620,625 620,625 620,625 |...........465,469 |.... ....620,625 |.. . 01/31/2044 . (3.B PL ..
..988462-AA-5 | Yukon IV Sr Nt 6.000% 12/31/31 . 08/01/2025 . |Direct .. . 1,192,791 1,192,791 1,192,791 |. 1,192,791 1,192,791 . 12/31/2031 . [2.A PL ..
..988462-AA-5 |Yukon IV Sr Nt  6.000% 12/31/31 ... .. |. 08/11/2025 . | Various .. .. 474,456 474,456 474,456 |...........442,336 |.... ....474,456 |.. . 12/31/2031 . [2.A PL ..
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating -
Equity Backed Securities (Unaffiliated) 8,437,358 8,437,358 8,437,358 4,800,315 8,437,358 451,690 XXX XXX
American Airlines Inc LBASS EETC Ser 2017-1
..023761-AA-7 |CI AA 3.650% 08/15/30 ......evvvvvvvvvnnnnnnnnns . 08/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 13,158 [oeeennnne 13,158 |l 13,750 |..ooeeeins 13,523 [ oo (130 PO N (135 PO JECT 1 R (O N E R 480 |. 08/15/2030 . [1.E FE ....
Amer Airline PTC Ser 21-1B PTT  3.950%
..02376L-AA-3 |01/11/32 ... . 07/11/2025 . | Redemption 100.0000 ....... (198) . 01/11/2032 . (2.B FE ....
American Airlines Inc
..02376U-AA-3 |Ser AA  3.575% 01/15/28 .............ceeeeels . 07/15/2025 . | Various ........cceeevvnnnnnnnnnnnnns forveennnnnnnininnnns forinnn, 25,517 ... P VA 26,027 | YA R O (260) [cevvvnnnnnnnnnns foereeieennn (L5100 O AN 0 O P N 912 |. 01/15/2028 . [1.F FE ....
American Airlines Inc Secured Ser AA  3.150%
L02377L-AA-2 | 08/15/33 ooveiiiiiiiiiiii . 08/15/2025 . |Various .......cceeevuvnunnnnnnnnnnns forvvennnnnnnniinnnes fovinnn 208,579 |........... 208,579 [....eeeee. 295,648 |........... 206,399 |ooevviiiiiiiiins ferniiinnns 2,180 [ovveiiiiiiiinnn e 2,180 [oveviriiiiiiin e 208,579 [ovvvvvviiiiiiinn foriiins e e 9,405 |. 08/15/2033 . |1.F FE ....
American Airlines Inc Secured Ser B 3.850%
..02379D-AA-8 | 08/15/29 .ooviviiiiiiiiiiii . 08/15/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 71,927 foeeennnnne 71,927 foennnnne L O O (SRR 3,237 |eveiiiiiiiiiinn e 3,237 |oeveeiiiiiiiiins e, AT O O U N 1,385 |. 08/15/2029 . [3.C FE ....
Enterprise Fleet Financing LLC Ser 2024-2 Cl
..20375R-AB-2 |A2  5.740% 12/20/26 ........evvviiiiiniiiiiiininns . 09/20/2025 . |Paydoun ..........coeeeiiiiiiiinninns fenniiiiiiiiiiiiiins feiiiin 489,433 |........... 489,433 |........... 489,401 |........... 489,414 [ e LI O N L I O S 489,433 [oovvvviiiiiiiinn fors e e 18,695 |. 12/20/2026 . [1.A FE
PNC Equip Finc LLC LBASS Priv Pl Nt Ser A
..73019#-AA-0 |3.000% 09/13/27 ...evvvvvriiririiiiiiiiiiiiiiiinnns . 09/13/2025 . | Various .......cceeevuvvmnnnnnnnnnnns forvrenennnnnnnninnns fovinn, 636,398 |........... 636,398 |[........... 633,853 [........... 632,775 [ovvvviiiiis foeeeeenns 3,623 |oeiiiiiiiiiiins e, 3,623 |ooeiiiiiiiiiiins e, L O P 19,092 |. 09/13/2027 . (1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser B
..73019#-AB-8 |3.000% 09/13/27 ....evvvvrvrrrriiiiiriiiiiiiiiinnns . 09/13/2025 . | Various .......cceeevuvvmnnnnnnnnnnns forvrenennnnnnnninnns fovinn, 386,327 |oeeeeeenns 386,327 [ovvnnnnnns 376,590 [........... 379,333 |oevvviiiiiiiiins ferniiinnns 6,99 | e 6,99 | e BT 7 O P 11,590 |. 09/13/2027 . (1.D ........
PNC Equip Finc LLC LBASS Priv Pl Nt Ser C
..73019#-AC-6 |3.000% 09/13/27 ...eevvvvriirriiiiiiiiriiiiiiiinnns . 09/13/2025 . | Various .......ceeeeuvvnnnnnnnnnnnns forveeennnnnniininnns forinn 328,063 |...oeeeens 328,063 [...evnnene. 325,650 [........... R 7ZN ;R R TN R R KT R RN R N O P N 9,842 |. 09/13/2027 . |1.D ........
Post Road Equipment Finance Ser 2024-1A Cl A2
.. T37473-AB-4 15.590% 11/15/29 .......cooeeeiiiiiii . 09/15/2025 . |Paydoun .........ocoeeeiiiiiiiiinnnns foniniiiiiieiiiiiins foiiiin 69,865 [............ 69,865 |............ 69,859 |............ 69,861 |.ovvvvveiiiiiins ferviiiiiiiiinns [ R A T R AN [ O O U N 2,699 |. 11/15/2029 . |1.A FE .
United Airlines Inc 1st Lien 5.875%
..90931G-AA-7 | 10/15/27 wevvvvvvviiiiiiiiiiiiiiiiiiiiiiieiiiieiiees . 07/15/2025 . | Redemption 100.0000 ....ewn fooviiiiiiiiiiiiiiins foeeienn 14,359 |.oeveeeenns 14,359 [..oeeeeee. 14,419 |............ 14,48 | i, (58) [oevvrrnnnnnnnnns foveeiiiinns (58) [ouvvvrnnnnnnnnns fovveiiiinns 14,359 | o fevvviiiiiiiiin i, 633 |. 10/15/2027 . [1.E FE .
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United Air PTC Ser 2020-1 CI B PTT  4.875%
.. 90932V-AA-3 | 01/15/26 .oovvvvviiiiiiiiiiiiiiiiiiiieeee . 07/15/2025 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 103,250 [...eeeeeeee 103,250 |........... 109,020 |...........105,009 |..........oeees |eeeens (1,759) |ovvviiiiiiiiiien v (1,759) |vveeeeiiiiiiies e L O O S N 3,775 |. 01/15/2026 . 2.A FE ....
Wiheels Fleet Lease Funding LLC ABS Ser 2024-
..96328G-BM-8 | 1A CI A1 5.490% 02/18/39 .. .. |- 0071872025 . |Paydoun ....ooooeeiiiiiiiiiiiiiiiiin e [ 1,135,581 |[........ 1,135,581 |........ 1,135,499 |........ 1,135,528 [ooevvvviiiinnnn oo 18 s 18 e [ 1,135,541 . 02/18/2039 . [1.A FE ....
PIMCO Project Phantom-Swift E
L WHLNBI-97-0 15.960% 06/12/30 ...eevvvvvvvrrriiiiiiiriiiiiiiinnns . 08/12/2025 . |Paydoun .........coeeeeiiiiiiininnnns foniiiiiiiiiiiiiinns feiiiin 20,804 |............ 20,804 [...eeeenne R O P Y U RN R R O PO 213 |. 06/12/2030 . [2.B Z .....
PIMCO Project Phantom-Swift ESN875724
WHLNKT-97-0 15.960% 06/12/30 .eevvvvvvvviiiiiiiiiiiiiiiiiiienes . 08/12/2025 . |Paydoun .........cooeveiiiiiiiiinnins fenniiiniiiiiiiiinns feiiiinn 45,490 |............ 45,490 |....ooeeens L O e O P O N L O P 325 |. 06/12/2030 .|2.B Z .....
PIMCO Project Phantom-Swift ESN891313
L WHLNKT-9E-5 15.960% 06/12/30 ...eevvvvvvvriiiiiiiiiiiiiiiiinenns . 08/12/2025 . |Paydoun .........oooeeeiiiiiiiiinnnns feniiiiiiiiiiiiiinns foiiiin 31,378 |l 31,378 [ L 7 T O P Y U R R F 0 7 O O N 224 1. 06/12/2030 .|2.B Z .....
PIMCO Project Phantom-Swift ESN876265
L WHLNNI-97-7 15.960% 06/12/30 ..evvvvvvvvviiiiiiiiiiiiiiiniienns . 08/12/2025 . |Paydoun .........coeeeeiiiiiinininnns fonniiiiiiiiiiiiinns feiiiin 58,039 |........... 58,039 [....eeeeee L O P Y U R R 20 O P 414 |. 06/12/2030 . [2.B Z .....
PIMCOProject Phantom-Swift ESN890496  5.960%
. WHLNPO-98-0 06/12/30 evvvvvvvveiriiiiiiiiiiiiiiiiiiiiiiiiiieeeees . 08/12/2025 . |Paydown ......ooeeeeiiieiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foiiinnns 20,804 |............ 20,804 |............ 20,804 | e e eeevviiiiiiiies foveiiiiiiiiiiins fooviiiiiiiiiiins o 29,804 [oooiiiiiiiiiins v e eviiiiiiiiiens 213 |. 06/12/2030 . [2.B Z .....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 3,991,967 3,991,967 3,978,207 3,711,858 16,867 16,867 3,991,927 40 40 149,670 XXX XXX
Diversified Energy ABS Cl 2025-1A Ser A1
..255126-AA-2 |5.945% 02/28/45 .....evvvvvniriiniiiiiiiiiiiiiiinns . 09/28/2025 . |Paydown .........cooeeiiiiiiiinninnns feniiiiiiiiiiiiiiins foiiiin 660,581 |.......... 660,581 |.......... Lo O R (S R R R 660,581 |.oevvveeiiiiiies fevveiiiiiriiiens foiiiiiiiiii o, 24,342 . 02/28/2045 . |1.G FE ....
FW Energy Asset Issuer LLC Class A 7.151%
..302704-AA-9 |08/25/44 ...oooeiiiiiii . 09/25/2025 . |Paydown ..........ooeeiiiiiiiiininnns feniininiiiiiiiiiins foiiin 602,072 |........... 602,072 |........... 602,072 |........... 602,072 |..oooeeiiiiiinns i e e L L O P 28,949 . 08/25/2044 . |1.F PL ....
FW Energy Asset Issuer LLC Class B 8.106%
..302704-AB-7 |08/25/44 ...oooeiiiiiiii . 09/25/2025 . |Paydown .........cooeeiiiiiiiiininnns foniniiiiiiiiiiiiins feiiiiin, 218,337 |evererenns 218,337 [overnnnnn AL T LT O P Y N R O P 11,838 |. 08/25/2044 . |2.B PL ....
TPIC SPV LLC ABS Ser 24-1A CI A 7.131%
..872660-AA-3 | 11/30/44 ..ooovvveiiiiiiiiiiiiiiiiei . 09/29/2025 . |Paydown ......ooeeeiiiiiiiiiiiiiiiies foeviiiiiiiiiiiiiies foeiiiiinn, 5,653 |.iieeeeeen. 5,653 [.cccceunnn. 5,653 [..cccennnnnn 5,653 |.oooeeiiiiiiiies e e fevevviiiiiiiiiee fovviiiiiiiiiiinn fo 5,653 | loviiiiiiiiiiiies feviiviiiiiiiin i, 322 |. 11/30/2044 . |13.B PL ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 1,486,643 1,486,643 1,486,643 826,062 1,486,643 65,451 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 289,753,973 289,765,679 289,672,500 272,711,858 490,828 500,591 2,304 989, 115 289,908, 861 (154,890) (154,890) 10,789,382 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 1,296,033 1,296,033 1,247,363 48,670 48,670 1,296,033 22,263 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 291,050,006 291,061,712 290,919,863 272,711,858 490,828 549,261 2,304 1,037,785 291,204,894 (154,890) (154,890) 10,811,645 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 291,050,006 291,061,712 290,919,863 272,711,858 490,828 549,261 2,304 1,037,785 291,204,894 (154,890) (154,890) 10,811,645 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 659,902, 055 659,703,274 667,592,363 625,285,676 748,578 420,310 2,304 1,166,584 5,903 659,916,292 4,172 (2,917,826) | (2,913,654) 30,051, 151 XXX XXX
.. 23281#-12-4 |Cyprium Parallel Invs V LP Pfrd Units ........ | 07/28/2025 . |Various ............................. | ....... 10,884.000 |...... 1,088,414 |..ooovvvvviiiiiinns Joveeens 1,088,414 |........ 1,445,4% |...... (457,582) |.ooeeeeiiiiiinns o e (457,582) [..ovvnnnnnnnnnnn fooeenns 1,088,414 ..o v Joveeviiiiiiieee Lo fooniiies i, 1.6 PL ..
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 1,088,414 XXX 1,088,414 1,445,496 (457,582) (457,582) 1,088,414 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 1,088,414 XXX 1,088,414 1,445,49% (457,582) (457,582) 1,088,414 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 1,088,414 XXX 1,088,414 1,445,496 (457,582) (457,582) 1,088,414 XXX XXX
..45789*-10-2 |NBS Insurance Agency Com ..........ccceeeeeennnes | 07/15/2025 . |Direct ............................. | ........ 1,615.000 |....... 2,791,059 [..ocooeiiiiiiiiiiies foveiiiiiiiiiiiiiiies v e e feeeeeeeiiiieens foeciiiiiiiiiiies foviiiiiiiiiiins e e e, 2,791,059 |..... 2,791,059 [.eevvveeeeennnnnnnn fovviiiin vevvvina] eviiiiinn,
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 2,791,059 XXX 2,791,059 2,791,059 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,791,059 XXX 2,791,059 2,791,059 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,791,059 XXX 2,791,059 2,791,059 XXX XXX
5999999999. Total - Preferred and Common Stocks 3,879,473 XXX 1,088,414 1,445,496 (457,582) (457,582) 1,088,414 2,791,059 2,791,059 XXX XXX
6009999999 - Totals 663,781,528 XXX 668,680,777 626,731,172 290,996 420,310 2,304 709,002 5,903 661,004,706 4,172 (126,767) (122,595) 30,051, 151 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 13 14 15 17 19 20 21 22 23
Cumulative
Prior
Description Year(s)

of Item(s) Strike Initial Cost Credit Hedge

Hedged, Price, of Un- Current [ Adjustment Quality |Effectiveness|

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

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

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

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants XXX XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options XXX XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .4.36 USD (2.77
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Scotland ............ RR3QIN 1 CWI 1PCSBA4S074 | 08/07/2018 |. 04/16/2028 |....eeeveeennn fennnee 3,106,560 [GBP)  |eeeeeieeeeeeeenn [ [ 36,075 (120,480)( .evvneeeen foreeeenn(46,270)]eeeeeeeeeees Joeeeenn (240,8320)f e e o 24,781 .ooneennns 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Royal Bank of .. 4.3 USD (2.69
Currency Swap ......... Bond ....oooeiviiiinins D-1 s Currency .... |Scotland ............ RR3QI 1 CIW IPCSBA4S074 | 08/07/2018 . 04/16/2028 |.....eevvvvvvnnn fonnnns 3,106,560 [GBP) e [ e 36,607 (120,480)( .evvnneeene [oreeennnn (45,486)]. e |oveennn (240,320 e foreeeiine 24,781 cooeennnns 100 /7 QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.19 USD (0.86
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Citibank NA ........ E570DZWZ7FF32TWEFA76  |. 09/02/2020 |. 09/25/2032 |...evvveueveenn feunnnn 28,237,952 |PY) e e e 332,289 |...... 7,953,976 | ..oovvnnnn [ 5,727,845 | [eee e (1,200,008)]- e [ [ 373,334 | ....ceeen 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .2.76 USD (1.45
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/01/2020 |. 10/29/2032 |.....evvvnvvvvnn feunnns 19,966,300 EUR) e fereeeienn e 193,833 [o.uvvnnnnns 8,500 [uuneeeeenn foreeennnnn 97,141 [ |00 (2,346,000 e e e 265,594 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 2.9 USD (1.24
Currency Swap ......... Bond ....oeeeeiiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 02/12/2021 |. 07/23/2031 |.eevvveeeeeaeen fennnns 13,668,480 EUR) [ e e 174,105 |......... 409,060 [ ..evvnnvree foueeeennn682,479 |oeeeeeiiiiiees e (1,559,400)). e e e 164,785 .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.37 USD (3.03
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 |. 02/24/2022 |. 06/15/2029 |......ccevvvnnns |oevenn 6,659,000 [GBP) e [ e 10,986 |........ (64,000)( +eeneeeenn [oeeennnnn 105,949 s Jovnennn (465,000 ceveiieeees Jevnnieeeeciiii foeeeiinnns 64,127  ceveennnns 100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .3.85 USD (3.16
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 03/30/2022 |. 06/30/2030 |.....cevvveuuaes oeeen 26,338,000 [GBP)  |eeeeeeiiieeeeenen fereeeeeeenneees feeeennanns 21,381 (554,000)( +evveneeeee forreeenn 710,862 |oeeeneeeennniees [oeee (1,860,000)f..ceeeeeeeeeee Joeeenmieeeeeenenn o 287,082 cevvennnns 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .4.03 USD (2.29
Currency Swap ......... Bond ....ooooevveinnnnnnn D1 s Currency .... |Corp ... 1VUV7VQFKUOQSJ21A208  |. 04/12/2022 |. 07/12/2032 |.... 19,584,000 |EUR) (1,537,200)........... 255,087 .[100 /7 QL ......
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Bank of America NA .. 4.21USD (2.6
Currency Swap ......... Bond ....oceeeiiiiiieees D-1 s [T 11T N BATYDEBBGKMZO031MB27  |. 04/13/2022 |. 05/18/2082 |...cevveueeaenn fennnns 19,476,000 EUR) [ e e 207,375 |..... (1,645,200) ..eeneeees [nnee (1,320, 417)fceeeeeeeeeee oo (2,484,000)....eeeeemnneeee Jeeemmmneeeeeennnn foreeeeens 250,848 | .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.69 USD (4.61
Currency Swap .. . |Bond . .|Currency .... [Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 06/15/2022 |. 04/11/2039 |.... P 10,854,900 [GBP) 43,456 |..... (1,246,500) ... ... 421,065 |... . (837,000)..... 199,690 (100 7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .. 5.9 USD (4.39
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/08/2024 |. 10/23/2034 |......eeeeeveeen feunnnn 10,976,000 EUR) [ e o 96,872 |....... (758,000)] ..cevvvnnn Jernnnnn (778,857 )| eeeeeeeeeeee o (1,380,000 .+ eevvmmeeeeeenn fermmeereeemnnnaaes foeeeennnn 165,265 [ .......... 100 / QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.22 USD (5.78
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |COrP wevvunvrvvrnnnnns 1VUV7VQFKUOQSJ21A208 | 04/23/2024 |. 05/23/2034 |...evvnvvvvvnnnn foenne 18,663,000 1GBP) [ i [ (16,153)f..... (1,506,000)] ..cevvvnnn feunnnns (492,660)....cccvvverrnnnns |oennn (1,395,000)f....ccevvvvnennees foevennnneeeinnnns [ 214,437 | oo 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .7.09 USD (5.09
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |...eevveuneveenn feunnns 16,060,500 EUR) [ e e 185,989 |..... (1,540,500)( ..eeneec [onnee (1,303,960)f....ccevvmenaaeee Joenee (2,070,000 .+ eevvmmeeeeeenn fermmaereeemnnaaes foeeennnnn 191,420 .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole ..6.9 USD (5.08
Currency Swap ......... Bond ....oooeiiiiiinnns D-1 s Currency .... |COrP wevvunvrviinnnnns 1VUV7VQFKUOQSJ21A208  |. 05/09/2024 |. 06/05/2031 |..evvvvvvvvnnnnn [oeveenne 3,228,300 ER) [ i [ 35,260 |....... (291,900)( .evvnnneen [ (260,221))0evneeciininnnes foeeeene (414,000)f...vvvvvvnnnnnnnnn foereeiiieneeeeeens foeees 38477 [ ceveennnns 100 /7 QL ......
Pay Fixed CAD Receive
Fixed USD Cross Foreign Currency AFS Foreign VWells Fargo .5.38 USD (4.67
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Securities LLC .... KB1H1DSPRFMYMCUFXTO9 |. 06/04/2024 |.06/30/2027 |...ceeeeeeeeenns foeeeenee 7,306,203 [CAD)  |eeeeeeeeeeeeenn foreeeeeeees [ 40,165 |......... 7. [ 63,230 |oeueeeeeenniees Jeeeees (281, 739)]- e eeeeeeees foeeemeeeeeeeenen feeeeeeeens 48,298 | .......... 100 / QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign MIZUHO CAPITAL .6.35 USD (4.94
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MARKETS LLC ........ 0V6W8S6aX2D1J857QP30  |. 07/15/2024 |. 08/28/2029 |.......evnvvvven feunnns 29,459,700 EUR) [ i [ 259,481 |..... (2,222,100)] .oevvvnnnnn feunnn (2,509,186)]......ccceveeeees fonnnn (R 2ZLCTN0[0[0)) RN IR RPN 201,351 ... 100 /7 QL ......
Pay Fixed SEK Receive
Fixed USD Cross Foreign Currency AFS Foreign Credit Agricole .6.05 USD (4.45
Currency Swap .. . |Bond . . |Currency .... [Corp ... 1VUV7VQFKUOQSJ21A208  |. 07/25/2024 |. 10/03/2034 |.... R 18,669, 553 [SEK) A ...148,563 |..... (2,841,661)(.......ccc | (2,624,172)| ... (8,217,484).... 280,256 .[100 /7 QL ......
Pay Fixed GBP Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.81 USD (6.13
Currency Swap ......... Bond ....oooeiviiiiinns D-1 s Currency .... |MUFG Securities ... U7MB1AY481YLIOR75625 [. 03/11/2025 |.09/11/2032 |......ccevvvuees |ouene 15,504,000 [GBP)  Jeeeeeeeeeeiienens [ e [ (595,200)] -eevvvnnnn [ornnnnnns [NV PR N (595,200)..ccvveeeeieieenes [ [ 204,415 | .......... 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.99 USD (4.32
Currency Swap ......... Bond ....oeeeeiiiiieees D-1 s Currency .... |Bank of Montreal .. NQQBHPCNCCUBTUTQYE16 |. 05/08/2025 |.08/08/2032 |.......cceeueees |oeenee 22,602,000 EUR)  |eeeeeeeiieeeeenen fereeeeeeennneees feeeeeaans 50,195 |....... (866,000)] ....ccvvnnn |ernnnnn (CYETET:)) T (866,000)]--.vveeeeeenn foeeeeeemeiieeeeen Jonns 295,997 | ..oeeeenen 100 / QL ......
Pay Fixed JPY Receive
Fixed USD Cross Foreign Currency AFS Foreign .5.71 USD (2.32
Currency Swap ......... Bond ....oooeiiiiiiinns D-1 s Currency .... |Citibank NA ........ ES70DZWZ7FF32TWEFA76 | 05/16/2025 |. 05/29/2035 |.......evvvvvvnn founnns 14,985,577 [PY) e feeeeen [ 202,412 |oueennns 233,041 | oo [ 1,061,707 |oeevveiiiieiinnn e 283,041 |oeeeeeeciii [ e 232,949 [ ..oeeennns 100 /7 QL ......
Pay Fixed EUR Receive
Fixed USD Cross Foreign Currency AFS Foreign Toronto Dominion .. 6.2 USD (4.52
Currency Swap ......... Bond .....ocoeiiiiiiienens D-1 s Currency .... |Bank New York ...... PT30B789TSUIDF371261 |. 06/05/2025 |. 06/30/2030 |....evvvuveeeen founnns 22,964,000 EUR)  liiiiiiiiiieeeeeeen freneeeeennnnnnnees freenennnns 97,812....... (504,000 +evvennenes foanns (283,967)]-+-- e eeeeenmnnas freeees (504,000)[- e eevmmmneeeenn fornmnereeennnnnnes feeeennns 250,262 | .......... 100 / QL ......
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 2,390,552 (7,686,348) XXX (2,615,395 (27,882,427 4,183,185 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 2,390,552 (7,686,348) XXX (2,615,395 (27,882,427 4,183,185 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 2,390,552 (7,686,348)] XXX (2,615,395 (27,882,427 4,183,185 | XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 2,300,552 |  (7.686,348) XXX (2,615,395 (27,882,427 4,183,185 | 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 2,390,552 (7,686,348) XXX (2,615,395 (27,882,427 4,183,185 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 2,390,552 (7,686,348) XXX (2,615,3%) (27,882,427 ) 4,183,185 XXX XXX
(a) Code Description of Hedged Risk(s)
1. ... | REBALANCES PORTFOLIO DURATION
2. . | MANAGES CASH FLOW RISK ..............
3. . | HEDGES THE EQUITY RISK OF A LIABILITY .
4. . |HEDGES THE INTEREST RATE RISK OF AN ASSET ..
5. . |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
6. . |HEDGES THE CREDIT RISK OF AN ASSET ........
7. . |REPLICATION OF AN INDEX ....
8. . | HEDGES THE CURRENCY RISK OF
9 . |HEDGES THE CURRENCY RISK OF A LIABILITY ..

0100 wevvveeinees LU N TRt T e TN T o ot e o eToR T TeT PPN
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
Australian Dol lar
(AUD) Future Dec 2025|Private Equity FX Foreign
ADZ5 ...ooooes e AN R 857,038 [..oooeeieiiiiiieiiis EXpoSUre .........eeee. BA-1 ... Currency .... |.12/15/2025 .|QME ...t SNZ20JLFK8BMNNCLQOF39 . [.09/10/2025 .|........ 0.6592 |........ 0.6622 |............. (381511 ) ) R A R R R, (3,856)).......... (3,856)|....cccnnn 930,701 03 ..oooeiiiiiiiin e 100,000
Bristish Pound (GBP) |Private Equity FX Foreign
BPZ5 ...ooooes [, 65 [oeeennns 5,494,531 |Future Dec 2025 ...... EXpoSUre .........eeeee. BA-1 ... Currency .... |.12/15/2025 .|OME ...........cceeis SNZ20JLFKBMNNCLQOF39 . [.09/10/2025 .|........ 1.3625 |........ 1.3451 |t (4,875) [.evveeeeeeeinniiiiins o [ e 20,892 |..cunnnnn 29,892 |........ 4,653,507 |03 ...ovvvnninninnn [ e 62,500
Euro Currency (EUR) |Private Equity FX Foreign
ECZ5 .oovvvves |oveneinenes 743 ... 109,505,198 | Future Dec 2025 ...... EXPOSUTe ...eevvvnenees BA-1 ......... Currency ... |.12/15/2025 .JOME .................. SNZ20JLFKBMNNCLQOF39 . |.09/10/2025 .|........ 1.1790 |........ 11792 |............ (74,300) |- oo feeeiiiiiiiiiinn o o o, (15,105))........ (15,105)]....... 53,193,160 |03 ......evvvvvnnnn fevnnens 125,000
1609999999. Subtotal - Short Futures - Hedging Other (83,725) 10,931 10,931 58,777,368 XXX XXX
1649999999. Subtotal - Short Futures (83,725) 10,931 10,931 58,777,368 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (83,725) 10,931 10,931 58,777,368 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 (83,725) 10,931 10,931 58,777,368 XXX XXX
BSSNning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance

Total Net Cash Deposits

Code

oA

....|HEDGES THE EQUITY RISK OF A LIABILITY

. |HEDGES THE INTEREST RATE RISK OF A LIABILITY .
. | REBALANCES PORTFOLIO CURRENCY EXPOSURE ...
.| REBALANCES PORTFOLI0 DURATION
. | HEDGES THE EQUITY RISK OF AN ASSET
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

Toronto Dominion Bank ...
MUFG Securities ..
Bank of Montreal ....

BNP Paribas .... ... ROMUWSFPUBMPROBKSP83 .
Citibank NA ....... ... E570DZWZ7FF32TWEFATE .
Royal Bank of Scotland ... RR3QWICWWIPCS8A4S074 .
Bank of America NA ..... ... BATYDEBGBGKMZO031MB27 .
Crhedit Agricole SA ... . 1VUV7VQFKUOGSJ21A208 .
Wells Fargo Securities LLC .... KB 1H1DSPRFMYMCUFXTO9 .
Mizuho Capital Markets Corporation . 0V6W8S60X2D1J857GP30 .

.. PT30B789TSUIDF371261 .
. U7MB1AY481YLIOR75625 .
NQQBHPCNCCUBTUTQYE1E . |...

<~<<<=<-=<-=<-<-=<-=<

,593,921

. 8,187,018

122,29

417,560 |...

. (2,298,500)
. (1,246,500)
... (240,960)
. (1,645,200)
.(6,176,761)
. (2,222,100)
(504,000)
(596,200)

(618,000)|...

...(866,000))...

122,29

816,811

.. 7,200,618

779,620 |...

. (91,756)

(4,672,510)
(2,500, 186)
(283,967)

(1,320,417))...

658)]..

60,437

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 (83,725) 58,777,368 58,777,368
Barclays Bank PLC GSGSEF7VJPS170UK5573 . |... Y . 865,000 |.... .. .

152,570

18,298

0299999999. Total NAIC 1 Designation

8,458,921

8,726,873

(16,413,221)

122,295

(11,536, 111)

200,868

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

8,458,921

8,726,873

(16,413,221)

122,295

8,920,716

(11,619,836)

123,667

62,960,553

58,978,236

1. Offset per SSAP No. 64

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

8,726,873

(16,413,221)
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Collateral Pledged by Reporting Entity

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

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Bank of America Corp - CME/NYF/CBT SNZ20JLFK8MNNCLQOF39 .. | Security 26442E-AH-3 ........ Duke Energy Ohio Inc 15t Mg Bd ...oeeeeenniieiiiiie e eeeee [ee e ee e 9,128,870 [.oeeeeeeieeeeeenn 10,000,000 [-eevveeneeeeennnnnnns 10,056,828 |...
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security . | 31331K-PH-7 ... ABN AMRO Mtg Corp Nt ....4,422,287
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 31331X-06-2 ABN AMRO Mtg Corp Nt .. .3,847,499
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3133EA-5P-9 ABN AMRO Mtg Corp Nt .. .2,478,073
Bank of America Corp - CME/NYF/CBT . . SNZ20JLFK8MNNCLQOF39 .. [ Security .. 3133ED-EJ-7 ABN AMRO Mtg Corp Nt .. .4,757,324
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... | 3133ED-PW-6 ... ABN AMRO Mtg Corp Nt .5,827,303 |...
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... | 3133EE-UN-8 ... ABN AMRO Mtg Corp Nt .. 102,725,532 |...
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security ... | 3133EH-PX-5 ... ABN AMRO Mtg Corp Deb .
Bank of America Corp - CME/NYF/CBT . ... SNZ20JLFK8MNNCLQOF39 .. | Security .. . |91282C-GIi-5 US Treasury Infl Ix N/B .
BNP Paribas - 0TC . ROMUWSFPUBMPROBKSP83 .. Cash ... 490,000 |... ... 490,000 |...
Bank of America Corp - OTC ... BATYDEBBGKMZ0031MB27 . Cash .. 1,100,000 |... ... 1,100,000 |...
Toronto Dominion Bank - OTC . ... PT3QB789TSUIDF371261 .. Cash ..
Mizuho- 0TC ... 0V6II8S60X2D1J857QP30 .. Cash ..
Royal Bank of Scotland - 0TC . RR3QWICHWIPCSBA4S074 .. Cash
MUFG Securities - OTC U7M81AY481YLI0R75625 .. Cash
Credit Agricole - 0TC . 1VUV7VQFKUOQSJ21A208 .. Cash
Bank of Montreal 0TC NQQBHPCNCCUBTUTQYE6 .. Cash ..

0199999999 - Total

60,919,000

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)
Citibank NA = OTC ...evvviiiiiiiiiiiiiiiiiiiiii e ES7ODZWZ7FFI2THEFATE . | Cash....ccoeeeeeiiiiiiiiiiiiiiiiiiiiiii | e [ Cash o e 7,598,921 [evvveeiiiininiiiniiiniiniiniiiinne foeeeeeeeeenl XX e | [

Barclays Bank PLC ..

. G5GSEF7VJP5170UKS573 ..

V.

0299999999 - Total

8,458,921
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




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

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 typ: XXX
040120-AP-4 Argent Securities Inc RMBS Ser 2006-M1 C werrrnnnnenernsnnesennnnnneens | iiieeiins e AN 2300758 230758 07/25/2036 .......
362351-AA-6 . ..| GSAA Home Equity Tr RMBS Ser 2006-20 Cl ..eeeeeeneeeeemmnieeeeeemnnneeeeemnnnneeeennnn [ feeeemmeee AR e e BTA.536 oo 674,536 ..o 12/25/2046 .......
590212-AB-2 . [ Merrill Lynch Mortgage Tr RMBS Ser 2006- .........ccevvnvvvevimnnnnnnnnrnnnnnnnnnnennnnns [ oeeeeiiioeeeeeiis Jeemeeeen AR e 380539 |0 380539 o, 06/25/2037 .......
617487-AB-9 . ..| Morgan Stanley Mtg Tr RMBS Ser 2006-16AX .. . 11/25/2036 ..
81376G-AC-4 . .| Securitized AB Receivables LLC RUBS Ser ...........coevvvivvmnnnneivvnnnnnnnnnnnnninnnne | ooooieiiiieiis foeeeeeen LA e e 261,927 o 177679 09/25/2036 .......
....... 05/25/2037 .......
- Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 2,730,096 2,645,848 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 2,730,096 2,645,848 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 2,730,096 2,645,848 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 2,730,096 2,645,848 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
000000-00-0 ......... [ Overnight Repos SEC LENDING ONLY ..vvisvieiscressessessss s [ | [ 00,556,309 |o.vovovoroor 90,556,309 |....... 10/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 90,556,309 90,556,309 XXX
9999999999 - Totals 93,286,405 93,202,157 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - 23,288,892 Book/Adjusted Carrying Value $ .. 23,282,341
2. Average balance for the year  Fair Value $ - --.82,383,7%  Book/Adjusted Carrying Value $ .- ...82,21,1M1
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 93,202,157 NAIC 2 $ ..oooooviiccie NAIC3 § . NAIC4 $ ..o NAIC5 § .. NAIC6 $ ..o
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

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

9 - Totals

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

E12



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

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
Axos Bank .........ccccceeiieieinn San Diego, CA .o foeieeieeeeecs fererereeee [ s o (499,488)|............. (666,465)]............. (632,879)]..
Bank of America .........ccc...... Concord, CA .o oo oo et e e 1,469,333 |........... 1,452,569 |........... 1,421,562 |..
Bank of New York Mellon ........ New York, NY oo foeeeeeeeees feeeiee e feeeeeeeeeeceeeeeeens oo (21,980,053)|........ (29,200,428)|........ (50,778,155)|..

Chase Bank Columbus, OH ....

Citibank .....ocoooovevieieieiece

Federal Home Loan Bank of

Cincinnati ....cccovveeieeee Cincinnati, OH ...................
Fifth Third Bank Cincinnati, OH

Columbus, OH ....
Detroit, Ml
Columbus, OH ....
Toronto, CN

Huntington National Bank
National Bank of Detroit
PNC Bank
Toronto Dominio Bank
Univest Bank and Trust
Company

Souderton, PA
Wells Fargo Ban San Francisco, CA

. (404,553,681)

N 57,402,220

............... 251,149

...8,407,770 |..

.(9,926,812)|..
... (111,286)|..
... 1,497,303 |..
154,947

....... (393,883,394)
.......... 57,923,570

253,548

154,908

...4,032,860 |..
..(18,817,889)|..
... (365,129)]..
..1,286,741 |.

...... (388,470,792) ..
.......... 56,075,046 |.

............... 250,053 |.
.. 8,026,280 |..
....(8,893,207)|..
....(5,591,783)|..
...1,100,123 |..
153,481 |..

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

instructions) - Open Depositories XXX XXX (9,080,351) 12,657,368 (28,384,599)
0199999. Totals - Open Depositories XXX XXX (376,280,277) (364,483,068) (415,031,348)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX 4,212 4,212 4,212
0299999. Totals - Suspended Depositories XXX XXX 4,212 4,212 4,212
0399999. Total Cash on Deposit XXX XXX (376,276,064) (364,478,856) (415,027,136)
0499999. Cash in Company's Office XXX XXX XXX XXX
0599999. Total - Cash XXX XXX (376,276,064) (364,478,856) (415,027,136)

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

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

0489999999. Total - Issuer Credit Obligations (Unaffiliated)

0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999999. Total - Issuer Credit Obligations

...................... [BNY Mel 101 CaSh RESErVE ......vererreruerureeseeseeseesessessessessasseseessseaseseaseaseeseesessssseseasseseassssassesessaseeseesesssesnsseesessessssssseessossossose | ereseeerssnssneees Joreersrees 09/30/2025 vuvvrress Joveoreoseereereeererersnns 0.000 foovurrrrres 10/01/2025 covevurren fooreerrereernesmeseereenneneeeD0, 285,207 |overrerrereeseeseoseeseeseeseesesssssses |oesosesesessossoseeceeceeceeee 320,178
8109999999. Subtotal - Sweep Accounts 50,245,297 320,178
381411-32-3 ....... B T [, [ 09/30/2025 .......... [oorrreeeeeseeeeee e R 4,147,821

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 4,147,821
262006-82-8 ....... Dreyfus Cash Mgnt GOVT CM BOLD #6356 ‘ ........... 09/30/2025 ... forerereeeereeeeieneneneees 0011 foiiiiiiiiis e e 4,147,821 |..
825252-88-5 ........ S/T Investment Co GOV and AGENCY AlM ..iuuiieniiitttitt ettt sttt ettt ettt e et s e tu s e es e e es e e ea e et e et e e e e e es e e eneeenaeeseennneesnnsesnnssnnnsesnnsees | snnsesnnsernnnenns foaesreneaes 09/30/2025 25,656,662 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 29,804,483

...................... [Nationiide Cash MANAGEMENE 00 .......ooovoreseseereesesesseesesessessseossessseesseesseseaseeseesesessseesssessesssseessessesseseeseensessessssessssessessesnssesnsenees | enosnsonssessneoes Jooeesenees 09/30/2025 wovvrvens Jovveruorsoreereersenseneneec o088 [ooverousssnsness ovesmesmeseeses Joosnsensnossosnossoreenserec95,930,285 |oreoreisesusuessossoseeseessensssesnsnes ooseeesosenessessosseseeseeneens 155,048
8409999999. Subtotal - Qualified Cash Pools Under SSAP No. 2 595,930,245 755,046
8589999999. Total Cash Equivalents (Unaffiliated) 680, 127,846 47,198 1,112,702

8599999999. Total Cash Equivalents (Affiliated)

1,112,702

680, 127,846

8609999999 - Total Cash Equivalents
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SUPPLEMENT FOR THE QUARTER ENDING SEPTEMBER 30, 2025 OF THE NATIONWIDE MUTUAL INSURANCE

COMPANY

DIRECTOR AND OFFICER INSURANCE COVERAGE SUPPLEMENT

Year To Date For The Period Ended SEPTEMBER 30, 2025

NAIC Group Code

0140

Company Name NATIONWIDE MUTUAL INSURANCE COMPANY

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

1. Monoline Policies

NAIC Company Code

1 2 3
Direct Written Direct Earned Direct Losses
Premium Premium Incurred
B e F o TI3 LS o

2. Commercial Multiple Peril (CMP) Packaged Policies

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

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

Yes [ X1 No [
Yes [ X] No[ ]

2.31 AMOUNt QUANTIIEM:........eeeeeeceeveeee ettt ee et en et eseneseeeenas $ e 5,958
2.32 Amount estimated using reasonable assumptions:..........c.cccoceveereerennen. $
2.4 If the answer to question 2.1 is yes, provide direct losses incurred (losses paid plus change in case reserves) for the D&O liability coverage
provided in CMP PACKAGEM PONGCIES. .....cucvevveececeeueeeeeeececteteteeeeeseteteseseessssaetesesessssssesesesessssesssesesessssssetesesessnsssesesasesensssesesasssssssnsesessnnsssnsasasannseen $ (30,801)
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