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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

13.
13.1
13.2
13.3
13.4
13.5
13.6
13.7

14.
14.1
14.2
14.3
14.4
14.5
14.6
14.7

15.
15.1
15.2
15.3
15.4
15.5
15.6
15.7

16.
16.1
16.2
16.3
16.4
16.5
16.6
16.7

17.
17.1
17.2
17.3
17.4
17.5
17.6
17.7

18.
18.1
18.2
18.3
18.4
18.5
18.6
18.7

Single Entity Backed Obligations (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

SVO-Identified Bond Exchange Traded Funds - Fair Value
NAIC 1 XXX XXX XXX XXX XXX XXX XXX
NAIC 2 XXX XXX XXX XXX XXX XXX XXX
NAIC 3 XXX XXX XXX XXX XXX XXX XXX
NAIC 4 XXX XXX XXX XXX XXX XXX XXX
NAIC 5 XXX XXX XXX XXX XXX XXX XXX
NAIC 6 XXX XXX XXX XXX XXX XXX XXX
Totals XXX XXX XXX XXX XXX XXX XXX

SVO-Identified Bond Exchange Traded Funds - Systemic Value
NAIC 1 XXX XXX XXX XXX XXX XXX XXX
NAIC 2 XXX XXX XXX XXX XXX XXX XXX
NAIC 3 XXX XXX XXX XXX XXX XXX XXX
NAIC 4 XXX XXX XXX XXX XXX XXX XXX
NAIC 5 XXX XXX XXX XXX XXX XXX XXX
NAIC 6 XXX XXX XXX XXX XXX XXX XXX
Totals XXX XXX XXX XXX XXX XXX XXX

Bonds Issued by Funds Representing Operating Entities (Unaffiliated)
NAIC 1 3,000,000 XXX 3,000,000 0.0 XXX XXX 3,000,000
NAIC 2 13,526,504 38,124,443 XXX 51,650,947 0.3 XXX XXX 51,650,947
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 13,526,504 38,124,443 3,000,000 XXX 54,650,947 0.4 XXX XXX 51,650,947 3,000,000

Bonds Issued by Funds Representing Operating Entities (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Bank Loans – Issued (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

19.
19.1
19.2
19.3
19.4
19.5
19.6
19.7

20.
20.1
20.2
20.3
20.4
20.5
20.6
20.7

21.
21.1
21.2
21.3
21.4
21.5
21.6
21.7

22.
22.1
22.2
22.3
22.4
22.5
22.6
22.7

23.
23.1
23.2
23.3
23.4
23.5
23.6
23.7

24.
24.1
24.2
24.3
24.4
24.5
24.6
24.7

Bank Loans – Issued (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Bank Loans - Acquired (Unaffiliated)
NAIC 1 1,554,271 44,368,744 7,771,354 15,542,708 6,087,561 XXX 75,324,637 0.5 XXX XXX 75,324,637
NAIC 2 8,900,000 25,705,243 327,572 XXX 34,932,815 0.2 XXX XXX 34,605,243 327,572
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 95,101 XXX 95,101 0.0 XXX XXX 95,101
NAIC 6 XXX XXX XXX
Totals 1,554,271 53,363,845 33,476,597 15,870,280 6,087,561 XXX 110,352,553 0.7 XXX XXX 34,700,344 75,652,209

Bank Loans - Acquired (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Mortgage Loans that Qualify as SVO-Identified Credit Tenant Loans (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Certificates of Deposit (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

25.
25.1
25.2
25.3
25.4
25.5
25.6
25.7

26.
26.1
26.2
26.3
26.4
26.5
26.6
26.7

27.
27.1
27.2
27.3
27.4
27.5
27.6
27.7

28.
28.1
28.2
28.3
28.4
28.5
28.6
28.7

29.
29.1
29.2
29.3
29.4
29.5
29.6
29.7

30.
30.1
30.2
30.3
30.4
30.5
30.6
30.7

Certificates of Deposit (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Issuer Credit Obligations (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 150,292 3,533,179 XXX 3,683,471 0.0 XXX XXX 3,683,471
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 150,292 3,533,179 XXX 3,683,471 0.0 XXX XXX 3,683,471

Other Issuer Credit Obligations (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Agency Residential Mortgage-Backed Securities - Guaranteed
NAIC 1 577,115 9,587,121 12,300,499 17,325,045 3,378,486 XXX 43,168,266 0.3 XXX XXX 43,168,266
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 577,115 9,587,121 12,300,499 17,325,045 3,378,486 XXX 43,168,266 0.3 XXX XXX 43,168,266

Agency Commercial Mortgage-Backed Securities - Guaranteed
NAIC 1 172,342 388,036 307,484 386,579 18,575 XXX 1,273,015 0.0 XXX XXX 1,273,015
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 172,342 388,036 307,484 386,579 18,575 XXX 1,273,015 0.0 XXX XXX 1,273,015

Agency Residential Mortgage-Backed Securities - Not-Guaranteed
NAIC 1 10,699,992 54,699,541 84,664,003 134,249,831 32,787,478 XXX 317,100,845 2.0 XXX XXX 317,100,845
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 10,699,992 54,699,541 84,664,003 134,249,831 32,787,478 XXX 317,100,845 2.0 XXX XXX 317,100,845
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

31.
31.1
31.2
31.3
31.4
31.5
31.6
31.7

32.
32.1
32.2
32.3
32.4
32.5
32.6
32.7

33.
33.1
33.2
33.3
33.4
33.5
33.6
33.7

34.
34.1
34.2
34.3
34.4
34.5
34.6
34.7

35.
35.1
35.2
35.3
35.4
35.5
35.6
35.7

36.
36.1
36.2
36.3
36.4
36.5
36.6
36.7

Agency Commercial Mortgage-Backed Securities - Not-Guaranteed
NAIC 1 1,612,251 7,426,282 23,773,574 35,507,687 20,058,769 XXX 88,378,563 0.6 XXX XXX 86,125,904 2,252,659
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 1,612,251 7,426,282 23,773,574 35,507,687 20,058,769 XXX 88,378,563 0.6 XXX XXX 86,125,904 2,252,659

Non-Agency Residential Mortgage-Backed Securities - (Unaffiliated)
NAIC 1 7,872,528 21,113,779 54,920,935 68,272,915 61,685,188 XXX 213,865,346 1.4 XXX XXX 150,426,926 63,438,420
NAIC 2 71,571 601,920 791,700 717,583 5,300,019 XXX 7,482,793 0.0 XXX XXX 1,407,279 6,075,514
NAIC 3 89,061 309,326 440,778 155,587 63,757 XXX 1,058,509 0.0 XXX XXX 1,058,509
NAIC 4 37,993 249,435 690,291 1,328,068 208,390 XXX 2,514,177 0.0 XXX XXX 2,514,177
NAIC 5 355,899 1,281,735 1,343,314 1,740,860 173,085 XXX 4,894,893 0.0 XXX XXX 4,894,893
NAIC 6 XXX XXX XXX
Totals 8,427,051 23,556,196 58,187,018 72,215,013 67,430,439 XXX 229,815,718 1.5 XXX XXX 160,301,784 69,513,933

Non-Agency Residential Mortgage-Backed Securities - (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Non-Agency Commercial Mortgage-Backed Securities - (Unaffiliated)
NAIC 1 121,881,965 202,793,353 31,966,292 21,918,935 20,339,268 XXX 398,899,812 2.6 XXX XXX 105,292,395 293,607,417
NAIC 2 6,996,636 25,641,053 2,230,858 700,099 1,124,653 XXX 36,693,298 0.2 XXX XXX 10,670,440 26,022,858
NAIC 3 502,161 3,021,001 XXX 3,523,161 0.0 XXX XXX 502,161 3,021,001
NAIC 4 6,433,130 XXX 6,433,130 0.0 XXX XXX 6,433,130
NAIC 5 4,228,035 XXX 4,228,035 0.0 XXX XXX 4,228,035
NAIC 6 XXX XXX XXX
Totals 128,878,601 239,597,731 37,218,150 22,619,033 21,463,921 XXX 449,777,436 2.9 XXX XXX 120,693,031 329,084,405

Non-Agency Commercial Mortgage-Backed Securities - (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Non-Agency - CLOs/CBOs/CDOs- (Unaffiliated)
NAIC 1 2,231,967 59,029,609 266,555,121 XXX 327,816,697 2.1 XXX XXX 327,816,697
NAIC 2 1,009,402 6,881,931 10,591,155 1,513,648 XXX 19,996,136 0.1 XXX XXX 751,842 19,244,294
NAIC 3 30,689,909 103,623,613 88,859,892 3,572,711 XXX 226,746,125 1.5 XXX XXX 6,224,748 220,521,377
NAIC 4 1,619,979 47,830,323 29,864,409 XXX 79,314,710 0.5 XXX XXX 10,035,826 69,278,885
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 35,551,257 217,365,476 395,870,577 5,086,359 XXX 653,873,668 4.2 XXX XXX 17,012,416 636,861,253
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

37.
37.1
37.2
37.3
37.4
37.5
37.6
37.7

38.
38.1
38.2
38.3
38.4
38.5
38.6
38.7

39.
39.1
39.2
39.3
39.4
39.5
39.6
39.7

40.
40.1
40.2
40.3
40.4
40.5
40.6
40.7

41.
41.1
41.2
41.3
41.4
41.5
41.6
41.7

42.
42.1
42.2
42.3
42.4
42.5
42.6
42.7

Non-Agency - CLOs/CBOs/CDOs- (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Financial Asset-Backed Securities - (Unaffiliated)
NAIC 1 25,570,047 80,292,756 37,741,653 58,978,474 9,529,727 XXX 212,112,657 1.4 XXX XXX 71,886,920 140,225,736
NAIC 2 388,556 1,675,932 809,639 625,241 10,661 XXX 3,510,028 0.0 XXX XXX 3,510,028
NAIC 3 1,000,798 XXX 1,000,798 0.0 XXX XXX 1,000,798
NAIC 4 5,220,599 XXX 5,220,599 0.0 XXX XXX 5,220,599
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 25,958,602 82,969,486 38,551,291 64,824,314 9,540,388 XXX 221,844,082 1.4 XXX XXX 77,107,519 144,736,562

Other Financial Asset-Backed Securities - (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Equity-Backed Securities - (Unaffiliated)
NAIC 1 — 30,692,458 7,307,728 XXX 38,000,186 0.2 XXX XXX 38,000,186
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals — 30,692,458 7,307,728 XXX 38,000,186 0.2 XXX XXX 38,000,186

Equity-Backed Securities - (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Financial Asset-Backed Securities - Not Self-Liquidating (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

43.
43.1
43.2
43.3
43.4
43.5
43.6
43.7

44.
44.1
44.2
44.3
44.4
44.5
44.6
44.7

45.
45.1
45.2
45.3
45.4
45.5
45.6
45.7

46.
46.1
46.2
46.3
46.4
46.5
46.6
46.7

47.
47.1
47.2
47.3
47.4
47.5
47.6
47.7

48.
48.1
48.2
48.3
48.4
48.5
48.6
48.7

Other Financial Asset-Backed Securities - Not Self-Liquidating (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Lease-Backed Securities - Practical Expedient (Unaffiliated)
NAIC 1 1,731,792 17,297,059 7,208,808 4,300,314 XXX 30,537,973 0.2 XXX XXX 13,716 30,524,257
NAIC 2 5,621,030 10,378,939 4,118,282 6,994,411 XXX 27,112,662 0.2 XXX XXX 27,112,662
NAIC 3 XXX XXX XXX
NAIC 4 1,308,207 2,174,569 XXX 3,482,776 0.0 XXX XXX 3,482,776
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 8,661,028 29,850,568 11,327,090 11,294,725 XXX 61,133,411 0.4 XXX XXX 13,716 61,119,695

Lease-Backed Securities - Practical Expedient (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated)
NAIC 1 16,610,563 45,702,004 29,410,545 17,780,359 30,080,607 XXX 139,584,078 0.9 XXX XXX 14,860,707 124,723,371
NAIC 2 1,648,674 20,772,089 70,777,128 XXX 93,197,891 0.6 XXX XXX 40,515,000 52,682,891
NAIC 3 7,392,599 2,548,947 21,295,000 XXX 31,236,547 0.2 XXX XXX 31,236,547
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 25,651,837 69,023,041 121,482,673 17,780,359 30,080,607 XXX 264,018,516 1.7 XXX XXX 55,375,707 208,642,810

Other Non-Financial Asset-Backed Securities – Practical Expedient (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Lease-Backed Securities - Full Analysis (Unaffiliated)
NAIC 1 585,084 21,479,861 750,000 XXX 22,814,945 0.1 XXX XXX 22,814,945
NAIC 2 97,118 XXX 97,118 0.0 XXX XXX 97,118
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals 682,202 21,479,861 750,000 XXX 22,912,064 0.1 XXX XXX 22,912,064
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

49.
49.1
49.2
49.3
49.4
49.5
49.6
49.7

50.
50.1
50.2
50.3
50.4
50.5
50.6
50.7

51.
51.1
51.2
51.3
51.4
51.5
51.6
51.7

Lease-Backed Securities - Full Analysis (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Non-Financial Asset-Backed Securities – Full Analysis (Unaffiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

Other Non-Financial Asset-Backed Securities – Full Analysis (Affiliated)
NAIC 1 XXX XXX XXX
NAIC 2 XXX XXX XXX
NAIC 3 XXX XXX XXX
NAIC 4 XXX XXX XXX
NAIC 5 XXX XXX XXX
NAIC 6 XXX XXX XXX
Totals XXX XXX XXX

NONE
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SCHEDULE D - PART 1A
Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

2

Over 1 Year
Through 5 Years

3

Over 5 Years
Through 10 Years

4

Over 10 Years
Through 20 Years

5

Over 20 Years

6

No Maturity Date

7

Total Current Year

8

Col. 7 as a % of Line
52.7

9

Total from Col. 7
Prior Year

10

% From Col. 8 Prior
Year

11

Total Publicly
Traded

12

Total Privately
Placed (a)

52.
52.1
52.2
52.3
52.4
52.5
52.6
52.7
52.8

53.
53.1
53.2
53.3
53.4
53.5
53.6
53.7
53.8

54.
54.1
54.2
54.3
54.4
54.5
54.6
54.7
54.8
54.9

55.
55.1
55.2
55.3
55.4
55.5
55.6
55.7
55.8
55.9

(a) Includes $3,039,531,757 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $36,550,996 current year of bonds with Z designations and $24,677,443 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ current year of bonds with 5GI designations, $17 prior year of bonds with 5GI designations and $ current year, $ prior year of bonds with 6* designations. “5GI” means the NAIC designation was assigned by the SVO in reliance on the insurer’s certification that the issuer is current in all principal

and interest payments. “6*” means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $24,489,508; NAIC 2 $289,679; NAIC 3 $; NAIC 4 $; NAIC 5 $; NAIC 6 $.

Total Bonds Current Year
NAIC 1 374,065,328 964,432,663 1,220,564,022 2,580,872,519 4,722,275,491 9,862,210,024 63.7 XXX XXX 7,363,177,478 2,499,032,546
NAIC 2 79,126,103 485,851,181 626,423,820 1,742,855,174 2,104,882,144 5,039,138,422 32.5 XXX XXX 3,892,441,654 1,146,696,768
NAIC 3 40,505,310 158,200,798 151,449,672 78,740,487 33,496,942 462,393,208 3.0 XXX XXX 157,842,808 304,550,401
NAIC 4 11,267,923 56,882,981 30,749,362 10,388,667 208,390 109,497,323 0.7 XXX XXX 29,569,087 79,928,237
NAIC 5 355,899 6,104,871 4,907,688 3,208,095 173,085 14,749,639 0.1 XXX XXX 10,685,264 4,064,374
NAIC 6 89,520 89,520 0.0 XXX XXX 89,520
Totals 505,320,564 1,671,472,495 2,034,094,563 4,416,064,942 6,861,125,572 15,488,078,135 100.0 XXX XXX 11,453,716,290 4,034,361,846
Line 52.7 as a % of Col. 7 3.3 10.8 13.1 28.5 44.3 100.0 XXX XXX XXX 74.0 26.0

Total Bonds Prior Year
NAIC 1 275,355,053 985,286,996 993,622,602 2,418,262,784 4,768,019,518 XXX XXX 9,440,546,954 60.165 7,057,317,762 2,383,229,192
NAIC 2 192,474,003 554,223,418 655,177,242 1,825,254,493 2,238,023,229 XXX XXX 5,465,152,387 34.830 4,129,527,833 1,335,624,553
NAIC 3 74,668,658 250,449,018 220,306,344 50,080,748 24,906,591 XXX XXX 620,411,360 3.954 151,324,726 469,086,634
NAIC 4 11,710,227 70,915,095 16,373,833 49,934,956 4,839,222 XXX XXX 153,773,333 0.980 94,147,887 59,625,446
NAIC 5 1,728,830 2,741,303 2,348,045 4,062,293 110,194 XXX XXX 10,990,666 0.070 6,990,936 3,999,730
NAIC 6 35,990 174,638 XXX XXX 210,628 0.001 210,628
Totals 555,972,761 1,863,790,469 1,887,828,068 4,347,595,275 7,035,898,755 XXX XXX 15,691,085,327 100.000 11,439,519,772 4,251,565,555
Line 53.7 as a % of Col. 9 3.5 11.9 12.0 27.7 44.8 XXX XXX 100.0 XXX 72.9 27.1

Total Publicly Traded Bonds
NAIC 1 140,798,833 311,211,135 630,393,267 2,037,005,890 4,243,768,353 7,363,177,478 47.5 XXX XXX 7,363,177,478 XXX
NAIC 2 53,420,388 308,623,039 401,802,309 1,403,303,438 1,725,292,479 3,892,441,654 25.1 XXX XXX 3,892,441,654 XXX
NAIC 3 6,018,320 15,743,306 35,496,444 75,152,602 25,432,135 157,842,808 1.0 XXX XXX 157,842,808 XXX
NAIC 4 7,996,477 10,285,261 690,291 10,388,667 208,390 29,569,087 0.2 XXX XXX 29,569,087 XXX
NAIC 5 355,899 5,604,871 1,343,314 3,208,095 173,085 10,685,264 0.1 XXX XXX 10,685,264 XXX
NAIC 6 XXX XXX XXX
Totals 208,589,917 651,467,613 1,069,725,626 3,529,058,692 5,994,874,442 11,453,716,290 74.0 XXX XXX 11,453,716,290 XXX
Line 54.7 as a % of Col. 7 1.8 5.7 9.3 30.8 52.3 100.0 XXX XXX XXX 100.0 XXX
Line 54.7 as a % of L52.7, C7, Sn 52 1.3 4.2 6.9 22.8 38.7 74.0 XXX XXX XXX 74.0 XXX

Total Privately Placed Bonds
NAIC 1 233,266,496 653,221,528 590,170,754 543,866,630 478,507,138 2,499,032,546 16.1 XXX XXX XXX 2,499,032,546
NAIC 2 25,705,715 177,228,142 224,621,510 339,551,736 379,589,665 1,146,696,768 7.4 XXX XXX XXX 1,146,696,768
NAIC 3 34,486,990 142,457,492 115,953,227 3,587,884 8,064,807 304,550,401 2.0 XXX XXX XXX 304,550,401
NAIC 4 3,271,446 46,597,720 30,059,071 79,928,237 0.5 XXX XXX XXX 79,928,237
NAIC 5 500,000 3,564,374 4,064,374 0.0 XXX XXX XXX 4,064,374
NAIC 6 89,520 89,520 0.0 XXX XXX XXX 89,520
Totals 296,730,647 1,020,004,882 964,368,937 887,006,250 866,251,130 4,034,361,846 26.0 XXX XXX XXX 4,034,361,846
Line 55.7 as a % of Col. 7 7.4 25.3 23.9 22.0 21.5 100.0 XXX XXX XXX XXX 100.0
Line 55.7 as a % of L52.7, C7, Sn 52 1.9 6.6 6.2 5.7 5.6 26.0 XXX XXX XXX XXX 26.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS
Short-Term Investments

1

Total

2

Bonds

3

Other Short-term
Investment Assets

1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.

Book/adjusted carrying value, December 31 of prior year — —
Cost of short-term investments acquired 112,374,071 112,374,071
Accrual of discount 1,623,709 1,623,709
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals (348,563) (348,563)
Deduct consideration received on disposals 103,936,225 103,936,225
Deduct amortization of premium 720 720
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 9,712,273 9,712,273
Deduct total nonadmitted amounts
Statement value at end of current period (Line 10 minus Line 11) 9,712,273 9,712,273
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
Options, Caps, Floors, Collars, Swaps and Forwards

1.
2.

2.1
2.2

3.
3.1
3.2

4.
5.
6.
7.

7.1
7.2

8.
8.1
8.2

9.
9.1
9.2

10.
11.
12.

.....................................................................................................................................................................................................................................

.....................................................................................................................................................................................................................................
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.....................................................................................................................................................................................................................................

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts

1.
2.
3.1

3.11
3.12

3.13
3.14

3.2

3.21
3.22

3.23
3.24
3.25

3.3
4.1
4.2

4.21
4.22
4.23

4.3
5.

5.1
5.2

6.
7.
8.

Book/adjusted carrying value, December 31, prior year (Line 10, prior year) (332,233,815)
Cost paid/(consideration received) on additions:

Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12 —
Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14 —

Unrealized valuation increase/(decrease):
Section 1, Column 17 (63,698,724)
Section 2, Column 19 (63,698,724)

SSAP No. 108 adjustments
Total gain (loss) on termination recognized, Section 2, Column 22
Considerations received/(paid) on terminations, Section 2, Column 15
Amortization:

Section 1, Column 19 —
Section 2, Column 21 —

Adjustment to book/adjusted carrying value of hedged item:
Section 1, Column 20 —
Section 2, Column 23 —

Total foreign exchange change in book/adjusted carrying value:
Section 1, Column 18 —
Section 2, Column 20 —

Book/adjusted carrying value at end of current period (1+2+3+4+5-6+7+8+9) (395,932,540)
Deduct nonadmitted assets
Statement value at end of current period (Line 10 minus Line 11) (395,932,540)

Book/adjusted carrying value, December 31 of prior year (Line 6, prior year)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column)
Add:

Change in variation margin on open contracts - Highly effective hedges:
Section 1, Column 15, current year minus
Section 1, Column 15, prior year
Change in variation margin on open contracts - All Other:
Section 1, Column 18, current year minus
Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item:
Section 1, Column 17, current year to date minus
Section 1, Column 17, prior year
Change in amount recognized
Section 1, Column 19, current year to date minus
Section 1, Column 19, prior year plus
SSAP No. 108 adjustments

Subtotal (Line 3.1 minus Line 3.2)
Cumulative variation margin on terminated contracts during the year (Section 2, Column 15)
Less:

Amount used to adjust basis of hedged item (Section 2, Column 17)
Amount recognized (Section 2, Column 16)
SSAP No. 108 adjustments

Subtotal (Line 4.1 minus Line 4.2)
Dispositions gains (losses) on contracts terminated in prior year:

Total gain (loss) recognized for terminations in prior year
Total gain (loss) adjusted into the hedged item(s) for terminations in prior year

Book/adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 6 minus Line 7)

NONE
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(SI-18) Schedule DB - Part C - Section 1

NONE

(SI-19) Schedule DB - Part C - Section 2

NONE
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SCHEDULE DB - VERIFICATION
Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

1.
2.
3.
4.
5.
6.

7.
8.
9.
10.
11.
12.

13.
14.
15.
16.

Book/Adjusted Carrying
Value Check

Part A, Section 1, Column 14 (395,932,549)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance
Total (Line 1 plus Line 2) (395,932,549)
Part D, Section 1, Column 6
Part D, Section 1, Column 7 (395,932,549)
Total (Line 3 minus Line 4 minus Line 5) —

Fair Value Check

Part A, Section 1, Column 16 (395,932,549)
Part B, Section 1, Column 13
Total (Line 7 plus Line 8) (395,932,549)
Part D, Section 1, Column 9
Part D, Section 1, Column 10 (395,932,549)
Total (Line 9 minus Line 10 minus Line 11) —

Potential Exposure Check

Part A, Section 1, Column 21 50,114,189
Part B, Section 1, Column 20
Part D, Section 1, Column 12 50,114,189
Total (Line 13 plus Line 14 minus Line 15) —
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SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS
(Cash Equivalents)

1

Total

2

Bonds

3

Money Market
Mutual Funds

4

Other
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.

Book/adjusted carrying value, December 31 of prior year 214,581,731 29,945,085 165,048,109 19,588,538
Cost of cash equivalents acquired 3,869,395,779 1,564,127,902 2,291,315,114 13,952,763
Accrual of discount 1,544,561 1,544,561
Unrealized valuation increase/(decrease) (1,858) (1,858)
Total gain (loss) on disposals (5,765) (5,765)
Deduct consideration received on disposals 3,761,826,085 1,580,485,000 2,181,341,085
Deduct amortization of premium 65,633 65,633
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 323,622,731 15,066,915 275,014,515 33,541,301
Deduct total nonadmitted amounts
Statement value at end of current period (Line 10 minus Line 11) 323,622,731 15,066,915 275,014,515 33,541,301
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(E-01) Schedule A - Part 1

NONE

(E-02) Schedule A - Part 2

NONE

(E-03) Schedule A - Part 3

NONE
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SCHEDULE B - PART 1
Showing All Mortgage Loans OWNED December 31 of Current Year
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Mortgages in Good Standing - Commercial Mortgages - All Other
000000000 New York NY 03/15/2022 4.75 56,234,958 16,781 114,998,213 02/23/2022
000000000 New York NY 03/15/2022 7.50 13,546,541 (45,107) 86,744,342 02/23/2022
105111322 O Tampa FL 04/01/2017 3.56 936,564 (6,511) 3,790,000 04/23/2025
105111389 O San Diego CA 04/01/2017 3.61 1,644,227 (8,474) 15,150,000 07/22/2025
105111397 O San Diego CA 04/01/2017 3.61 1,668,110 (8,597) 13,950,000 07/22/2025
105111405 O San Diego CA 04/01/2017 3.61 2,192,303 (11,298) 17,430,000 07/22/2025
105111413 O San Diego CA 04/01/2017 3.67 1,754,640 (8,588) 17,000,000 09/19/2025

105131155 O
Port
Wentworth GA 04/01/2017 3.97 8,079,074 (51,683) 34,991,506 07/22/2025

105131403 O Antelope CA 04/01/2017 4.14 9,380,635 4,675 28,932,558 09/19/2025
105131593 O Chantilly VA 04/01/2017 3.80 34,148,810 (115,106) 127,100,000 07/22/2025
105132203 O Houston TX 04/01/2017 3.47 930,997 (5,779) 9,800,000 09/30/2025
105132237 O Casa Grande AZ 04/01/2017 3.72 1,918,573 (12,959) 19,300,000 07/22/2025
105141402 O Fargo ND 04/01/2017 4.25 5,401,973 (4,347) 11,200,000 09/24/2025
105141618 O Seattle WA 04/01/2017 4.14 3,056,372 (1,640) 5,550,000 07/22/2025
105141642 O Brookfield WI 04/01/2017 4.37 5,368,203 (6,171) 11,000,000 07/22/2025
105141675 O Portland OR 04/01/2017 4.32 3,069,891 1,138 4,250,000 07/16/2025
105141717 O Sparks NV 04/01/2017 4.12 12,777,916 (10,076) 62,700,000 07/22/2025
105141733 O Delray Beach FL 04/01/2017 4.19 4,880,600 (2,791) 14,800,000 10/20/2025
105141758 O Anchorage AK 04/01/2017 3.77 5,480,131 (7,950) 8,950,000 04/23/2025
105141766 O Copley OH 04/01/2017 4.63 12,122,270 18,916 31,600,000 09/23/2025
105142053 O Roseville CA 04/01/2017 4.06 9,417,818 (2,619) 25,118,686 07/22/2025
10514205A Roseville CA 01/26/2022 4.12 2,144,781 5,739,775 07/22/2025
105142129 O Vancouver WA 04/01/2017 4.17 9,886,611 3,290 25,400,000 07/22/2025
105142186 O Valencia CA 04/01/2017 3.71 4,310,076 (8,527) 21,500,000 08/27/2025
105142251 O Sterling VA 04/01/2017 4.32 14,115,011 (50,796) 32,583,333 07/22/2025
105151021 O Bellevue NE 04/01/2017 4.26 3,265,606 2,883 7,800,000 08/12/2025
105151260 O Mt. Juliet TN 04/01/2017 4.36 36,179,248 45,657 86,500,000 08/13/2025
105151435 O Vernon CA 04/01/2017 3.98 4,511,685 868 39,900,000 09/24/2025
105151476 O Brunswick OH 04/01/2017 4.16 4,356,697 (47) 23,700,000 07/22/2025
105151518 Lakewood OH 04/01/2017 4.06 2,711,170 (908) 12,600,000 09/03/2025
105152276 San Diego CA 04/01/2017 4.25 11,615,857 (25,140) 21,940,000 07/22/2025
105152284 Sacramento CA 04/01/2017 4.14 3,766,392 (4,368) 11,190,000 05/20/2025
105161962 O Riviera Beach FL 04/01/2017 3.98 3,339,538 1,311 11,900,000 10/27/2025

185181294 O
Colorado
Springs CO 06/13/2018 4.33 1,412,515 (856) 12,713,513 07/22/2025

185191731 Franklin TN 10/08/2019 3.78 8,591,800 19,200,000 09/24/2025
88255A O Chesterfield MO 04/01/2017 3.41 9,705,745 (415,542) 62,869,188 11/10/2025
88255B O Chesterfield MO 04/01/2017 3.48 1,330,199 (58,050) 8,616,207 11/10/2025
88465 Mankato MN 04/01/2017 3.58 632,309 (10,538) 9,900,000 07/22/2025
88750 O Atlanta GA 04/01/2017 3.33 219,648 (3,324) 30,933,333 07/22/2025
88830 O Lincoln NE 04/01/2017 3.52 1,949,297 (21,802) 15,200,000 07/22/2025

89051 O
Branchburg
Twp NJ 04/01/2017 3.48 1,112,594 (13,031) 13,400,000 07/29/2025

89323 O Chicago IL 04/01/2017 3.31 257,145 (3,394) 4,050,000 07/22/2025
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General Interrogatory:

1. Mortgages in good standing $ unpaid taxes $ interest due and unpaid.

2. Restructured mortgages $ unpaid taxes $ interest due and unpaid.

3. Mortgages with overdue interest over 90 days not in process of foreclosure $ unpaid taxes $ interest due and unpaid.

4. Mortgages in process of foreclosure $ unpaid taxes $ interest due and unpaid.

89363 O
Moon
Township PA 04/01/2017 3.30 1,476,357 (18,408) 26,300,000 07/22/2025

89791 O Piscataway NJ 04/01/2017 3.92 3,623,064 (42,307) 32,100,000 10/10/2025
89858A O Fresno CA 04/01/2017 3.40 3,883,488 (54,771) 29,900,000 07/22/2025
89879 O Omaha NE 04/01/2017 3.43 1,166,180 (16,015) 10,600,000 07/22/2025
905191664 East Setauket NY 11/19/2019 3.73 7,460,550 17,500,000 09/24/2025
ALBERTSON Melrose Park IL 02/11/2019 5.38 12,990,424 929 27,598,989 11/28/2018
EQUUS Various 04/21/2021 4.14 12,495,693 1,572 19,886,934 03/31/2021
FRCMA Palo Alto CA 01/27/2021 4.04 10,893,683 899 18,984,167 12/14/2020
ILPT11 Various 11/15/2019 4.29 13,000,000 20,317,143 12/01/2019
ILPT22SR0 Various 03/04/2022 5.48 5,000,000 8,746,512 02/17/2022
NEWPORT Bellevue WA 05/28/2019 4.67 12,995,763 405 34,642,857 03/14/2019
0599999 – Mortgages in Good Standing - Commercial Mortgages - All Other 404,409,732 (958,195) 1,388,567,255 XXX
0899999 – Total Mortgages in Good Standing 404,409,732 (958,195) 1,388,567,255 XXX
3399999 – Total Mortgages 404,409,732 (958,195) 1,388,567,255 XXX
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3399999 – Total Mortgages

NONE
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000000000 Inglewood CA 07/08/2020 08/01/2025 34,500,000 34,500,000 34,500,000
105131965 Ammon ID 04/01/2017 12/01/2025 7,162,957 (81,023) (81,023) 7,081,934 7,081,934
876BROAD7 New York NY 06/08/2018 06/08/2025 8,320,814 8,320,814 8,320,814
89103 Sioux City IA 04/01/2017 07/14/2025 538,975 (6,561) (6,561) 532,413 532,413
89300 Corona CA 04/01/2017 01/01/2025 29,064 29,064 29,064
89301 Corona CA 04/01/2017 01/01/2025 15,543 15,543 15,543
89329 Spokane WA 04/01/2017 03/01/2025 228,947 (682) (682) 228,265 228,265
89397 Fayetteville NC 04/01/2017 12/01/2025 683,476 (7,315) (7,315) 676,160 676,072 (89) (89)
89421 Knoxville TN 04/01/2017 09/01/2025 188,283 (1,882) (1,882) 186,401 186,401
89483 Albuquerque NM 04/01/2017 12/01/2025 2,294,773 (34,690) (34,690) 2,260,082 2,260,082
89505 Clarksburg WV 04/01/2017 12/01/2025 2,618,391 (46,710) (46,710) 2,571,680 2,567,521 (4,159) (4,159)
89508 Fresno CA 04/01/2017 10/01/2025 230,228 (2,340) (2,340) 227,888 227,888
89549 Tampa FL 04/01/2017 06/13/2025 338,676 (2,985) (2,985) 335,691 335,691
89636 Chula Vista CA 04/01/2017 11/14/2025 361,431 (4,215) (4,215) 357,216 357,216
0199999 – Mortgages closed by repayment 57,511,557 (188,405) (188,405) 57,323,152 57,318,904 (4,248) (4,248)

105111322 Tampa FL 04/01/2017 161,789 (6,836) (6,836) 154,954 154,954
105111389 San Diego CA 04/01/2017 225,605 (8,534) (8,534) 217,071 217,071
105111397 San Diego CA 04/01/2017 228,882 (8,658) (8,658) 220,224 220,224
105111405 San Diego CA 04/01/2017 300,806 (11,378) (11,378) 289,428 289,428
105111413 San Diego CA 04/01/2017 240,693 (8,658) (8,658) 232,034 232,034
105131155 Port Wentworth GA 04/01/2017 293,634 (6,779) (6,779) 286,854 286,854 — —
105131403 Antelope CA 04/01/2017 357,771 1,979 1,979 359,750 359,750
105131593 Chantilly VA 04/01/2017 1,281,991 (16,958) (16,958) 1,265,033 1,265,033
105132203 Houston TX 04/01/2017 260,384 (6,914) (6,914) 253,470 253,470
105132237 Casa Grande AZ 04/01/2017 182,437 (11,757) (11,757) 170,680 170,680
105141402 Fargo ND 04/01/2017 279,921 (3,699) (3,699) 276,222 276,222
105141618 Seattle WA 04/01/2017 104,644 (305) (305) 104,339 104,339 — —
105141642 Brookfield WI 04/01/2017 176,282 (2,611) (2,611) 173,670 173,670
105141675 Portland OR 04/01/2017 160,306 765 765 161,072 161,072
105141717 Sparks NV 04/01/2017 435,567 (6,814) (6,814) 428,753 428,753
105141733 Delray Beach FL 04/01/2017 115,688 (361) (361) 115,326 115,326
105141758 Anchorage AK 04/01/2017 502,823 (4,287) (4,287) 498,536 498,536
105141766 Copley OH 04/01/2017 406,972 8,419 8,419 415,391 415,391
105142053 Roseville CA 04/01/2017 376,537 (1,373) (1,373) 375,165 375,165
10514205A Roseville CA 01/26/2022 44,980 44,980 44,980
105142129 Vancouver WA 04/01/2017 338,056 1,479 1,479 339,535 339,535
105142186 Valencia CA 04/01/2017 189,444 (779) (779) 188,666 188,666
105142251 Sterling VA 04/01/2017 298,228 (13,905) (13,905) 284,323 284,323
105151021 Bellevue NE 04/01/2017 165,344 2,527 2,527 167,871 167,871
105151260 Mt. Juliet TN 04/01/2017 1,196,891 37,236 37,236 1,234,128 1,234,128
105151435 Vernon CA 04/01/2017 225,346 756 756 226,102 226,102
105151476 Brunswick OH 04/01/2017 211,838 (40) (40) 211,798 211,798
105151518 Lakewood OH 04/01/2017 132,095 (775) (775) 131,320 131,320
105152276 San Diego CA 04/01/2017 241,752 (3,772) (3,772) 237,981 237,981
105152284 Sacramento CA 04/01/2017 285,303 (4,005) (4,005) 281,298 281,298 — —
105161962 Riviera Beach FL 04/01/2017 148,502 111 111 148,613 148,613
185181294 Colorado Springs CO 06/13/2018 505,297 (1,117) (1,117) 504,179 504,179
185191731 Franklin TN 10/08/2019 217,978 217,978 217,978
88255A Chesterfield MO 04/01/2017 2,680,948 (120,614) (120,614) 2,560,334 2,560,334 — —
88255B Chesterfield MO 04/01/2017 318,391 (14,571) (14,571) 303,819 303,819
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Loan
Type

5

Date
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6

Disposal
Date

7
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Excluding Accrued
Interest Prior Year

Change in Book Value/Recorded Investment 14

Book Value /
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Excluding Accrued

Interest on
Disposal

15

Consideration

16

Foreign Exchange
Gain (Loss) on

Disposal

17

Realized Gain
(Loss) on Disposal

18

Total Gain (Loss)
on Disposal

2

City

3

State

8

Unrealized
Valuation Increase

/ (Decrease)

9

Current Year's
(Amortization) /

Accretion

10

Current Year's
Other-Than-
Temporary
Impairment
Recognized

11

Capitalized
Deferred Interest

and Other

12

Total Change in
Book Value
(8+9‑10+11)

13

Total Foreign
Exchange Change

in Book Value

Mortgages disposed

88465 Mankato MN 04/01/2017 511,014 (18,162) (18,162) 492,852 492,852
88750 Atlanta GA 04/01/2017 1,289,497 (22,422) (22,422) 1,267,074 1,267,074
88830 Lincoln NE 04/01/2017 583,990 (26,023) (26,023) 557,967 557,967
89051 Branchburg Twp NJ 04/01/2017 273,703 (14,637) (14,637) 259,066 259,066
89323 Chicago IL 04/01/2017 209,311 (5,916) (5,916) 203,395 203,395
89363 Moon Township PA 04/01/2017 1,410,452 (34,788) (34,788) 1,375,664 1,375,664
89791 Piscataway NJ 04/01/2017 509,329 (40,425) (40,425) 468,904 468,904
89858A Fresno CA 04/01/2017 1,714,626 (73,703) (73,703) 1,640,922 1,640,922
89879 Omaha NE 04/01/2017 590,104 (22,705) (22,705) 567,399 567,399 — —
905191664 East Setauket NY 11/19/2019 189,626 189,626 189,626
0299999 – Mortgages with partial repayments 20,574,777 (471,009) (471,009) 20,103,767 20,103,767 — —

105131551 Yorba Linda CA 04/01/2017 07/01/2025 4,764,677 (12,300) (12,300) 4,752,378 4,764,444 12,066 12,066
89456 Fresno CA 04/01/2017 07/01/2025 140,881 (1,344) (1,344) 139,538 139,538
0399999 – Mortgages disposed 4,905,559 (13,644) (13,644) 4,891,915 4,903,982 12,066 12,066
0599999 – Total 82,991,893 (673,058) (673,058) 82,318,835 82,326,653 7,818 7,818
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1
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2
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8
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9
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10
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11
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12
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Change in Book / Adjusted Carrying Value 18
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19
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20
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4
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5
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13
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14
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15
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16
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Deferred
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17

Total Foreign
Exchange
Change in
B./A.C.V.

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Reflect a Creditor Relationship in Substance, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit Enhancement, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Bonds, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Common Stocks, Unaffiliated

74929G-AF-4 RBSSP 2010-5 2A2 - CMO/RMBS O MD RBSSP 2010-5 2A2 - CMO/RMBS 2.B 09/27/2018 942,208 821,937 821,937 (120,271) 250,277 374 116,335
0199999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Reflect a Creditor Relationship in Substance, NAIC Designation Assigned by
the Securities Valuation Office (SVO), Unaffiliated 942,208 821,937 821,937 (120,271) 250,277 374 116,335 XXX

74929C-CG-9 RBSSP 2010-2 132 - CMO/RMBS O MD RBSSP 2010-2 132 - CMO/RMBS 2.B 09/27/2018 651,138 570,921 570,921 (84,887) 174 37,818
0599999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit Enhancement, NAIC Designation Assigned by the Securities
Valuation Office (SVO), Unaffiliated 651,138 570,921 570,921 (84,887) 174 37,818 XXX

00037U-AE-0 AASET 183 B - ABS IRL AASET 183 B - ABS 4.A FE 12/19/2022 425,271 2,133,732 425,271 122,579
00037U-AF-7 AASET 183 C - ABS IRL AASET 183 C - ABS 5.B FE 11/02/2018 110,179 2,891,048 110,179
0999999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows, NAIC Designation
Assigned by the Securities Valuation Office (SVO), Unaffiliated 535,450 5,024,779 535,450 122,579 XXX

BGH6SJ-PN-4 UNIVERSE ISSUER LLC INTERESTS CYM UNIVERSE ISSUER LLC INTERESTS 2.B 08/21/2020 607,200 2,965,314 618,319 2,109
1399999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the
Characteristics of: Bonds, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 607,200 2,965,314 618,319 2,109 XXX

000000-00-0
GENERAL ATLANTIC INVESTMENT
PARTNERS 2017, L.P. NEW YORK NY GENERAL ATLANTIC GP 2017, LLC   04/26/2018 3 24,201,359 21,300,275 21,300,275 (3,760,234) 4,082,725 899,366 0.700

000000-00-0
WHITE HORSE LIQUIDITY
PARTNERS II LP

WILMINGT
ON DE

WHITE HORSE LIQUIDITY
PARTNERS INC   04/01/2021 6,584,508 5,207,950 5,207,950 (71,402) 278,755 1,207,688 1.390

000000-00-0 SK CAPITAL PARTNERS V-A LP
GRAND
CAYMAN CYM SK Capital Investment V LP   10/09/2018 3 11,142,118 7,775,913 7,775,913 (2,502,745) (65,561) 1,465,129 0.710

000000-00-0 SIRIS PARTNERS IV, L.P.
WILMINGT
ON DE SIRIS PARTNERS GP IV, L.P.   03/15/2019 3 8,899,912 8,955,894 8,955,894 (259,418) 113,453 744,060 0.230

000000-00-0 Trident VIII, L.P.
GRAND
CAYMAN CYM TRIDENT CAPITAL VIII, L.P.   04/05/2019 3 11,026,171 12,204,060 12,204,060 (2,160,145) 2,760,438 1,217,091 0.270

000000-00-0 Whitehorse Liquidity Partners III, LP
WILMINGT
ON DE Whitehorse Liquidity Partners Inc.   04/01/2021 7,021,729 5,004,445 5,004,445 (85,240) 645,001 1,433,354 0.690

000000-00-0 WCAS XIII, L.P. NEW YORK NY WCAS XIII ASSOCIATES LLC   06/21/2019 3 8,793,440 9,149,175 9,149,175 68,828 945,221 1,103,262 0.220

000000-00-0
GREAT HILL EQUITY PARTNERS VII,
L.P. BOSTON MA GREAT HILL PARTNERS GP VII, L.P.   07/01/2019 3 3,980,619 4,844,150 4,844,150 73,926 170,067 2,469,396 0.350

000000-00-0 VERITAS CAPITAL FUND VII, L.P. NEW YORK NY
VERITAS CAPITAL PARTNERS VII,
LLC   08/16/2019 3 11,374,717 15,392,434 15,392,434 (425,505) 301,762 0.180

000000-00-0
CLEARLAKE CAPITAL PARTNERS
VI L.P.

WILMINGT
ON CYM

CLEARLAKE CAPITAL PARTNERS VI
GP LP   12/31/2019 11,081,089 13,754,454 13,754,454 (2,073,552) 1,160,479 598,333 0.140

000000-00-0 INSIGHT PARTNERS XI L.P.
GRAND
CAYMAN CYM INSIGHT ASSOCIATES XI L.P.   12/17/2019 1 9,730,000 14,903,368 14,903,368 493,895 849,325 388,989 0.100

000000-00-0
CLAYTON, DUBILIER & RICE FUND
XI, L.P.

GRAND
CAYMAN CYM CD&R ASSOCIATES XI, L.P.   09/01/2020 3 1,762,021 2,041,899 2,041,899 166,030 305,687 0.010

000000-00-0 NEW MOUNTAIN PARTNERS VI, L.P.
WILMINGT
ON DE

NEW MOUNTAIN INVESTMENTS VI,
L.L.C.   09/01/2020 3 1,977,697 2,686,731 2,686,731 6,561 268,173 310,115 0.020

000000-00-0
STERLING GROUP PARTNERS V
L.P.

GRAND
CAYMAN CYM

STERLING GROUP PARTNERS V GP,
L.P.   09/01/2020 3 1,788,610 1,660,596 1,660,596 (651,694) 965,771 1,393,541 0.180

000000-00-0
WHITEHORSE LIQUIDITY
PARTNERS IV LP DE

WHITEHORSE LIQUIDITY
PARTNERS INC   09/01/2020 6,507,588 5,538,556 5,538,556 (213,793) 531,017 1,127,602 0.250

000000-00-0 BAIN CAPITAL FUND XIII, L.P. DE
BAIN CAPITAL XIII GENERAL
PARTNER, LLC   11/01/2020 3 4,028,744 3,858,355 3,858,355 (191,501) 335,365 720,000 0.040

000000-00-0 T-VIII CELESTIAL CO-INVEST LP DE TRIDENT CAPITAL VIII, L.P.   04/01/2021 1 10,012,699 12,066,141 12,066,141 74,867 387,301 0.630
000000-00-0 INVESCO CLO EQUITY FUND 3 LP INVESCO CLO EQUITY FUND 3 LP 2.B FE 06/15/2021 8,570,817 8,570,817 8,570,817 704,712
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Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Real Estate, Unaffiliated

000000-00-0
WHITEHORSE LIQUIDITY
PARTNERS GPSOF LP DE

WHITEHORSE LIQUIDITY
PARTNERS GPSOF GP I   06/01/2021 29,936,420 23,489,143 23,489,143 (6,588,645) 9,387,749 15,549,285 13.560

000000-00-0 INSIGHT PARTNERS XII, L.P. CYM INSIGHT ASSOCIATES XII, L.P.   08/01/2021 1 7,181,250 7,695,800 7,695,800 634,515 318,750 0.040

000000-00-0
HYPNOS HOLDCO LLC INTERESTS
FUNDED

HYPNOS HOLDCO LLC INTERESTS
FUNDED 2.B 10/22/2021 3,149,476 5,570,806 3,149,476 643,317

000000-00-0 TRIDENT IX, L.P. CYM TRIDENT CAPITAL IX, L.P.   12/01/2021 3 31,160,598 36,824,010 36,824,010 2,576,789 1,760,323 8,492,911 0.690

000000-00-0
Clayton, Dubilier & Rice Fund XII,
L.P. CYM CD&R Associates XII, L.P.   02/03/2023 3 16,964,890 21,762,704 21,762,704 3,583,342 2,884,768 26,799,664 0.160

000000-00-0
GPAM PDFNI 2017 LLC INTEREST
4 - ABS

GPAM PDFNI 2017 LLC INTEREST 4
- ABS 2.B 05/11/2017 3,812,711 161,466 146,663 (437,167) 49,660

000000-00-0
GPAM PDFNI 2017 LLC INTEREST
5 - ABS

GPAM PDFNI 2017 LLC INTEREST 5
- ABS 2.B 06/09/2017 3,277,513 138,801 126,076 (375,801) 42,689

000000-00-0
GPAM PDFNI 2016 LLC INTEREST
2 - ABS

GPAM PDFNI 2016 LLC INTEREST 2
- ABS 2.B 07/05/2016 5,586,343 236,579 219,612 (624,922) 72,761

000000-00-0
GPAM PDFNI 2016 LLC INTEREST
3 - ABS

GPAM PDFNI 2016 LLC INTEREST 3
- ABS 2.B 08/26/2016 4,355,659 184,460 167,549 (499,422) 56,732

000000-00-0
THOMA BRAVO DISCOVER FUND V,
L.P. DE

THOMA BRAVO DISCOVER UGP V,
LLC   03/31/2025 3 553,584 553,584 553,584 — 3,446,416 0.090

000000-00-0 LINDEN CAPITAL PARTNERS VI LP DE LINDEN CAPITAL VI LLC   06/01/2025 3 — — — 4,000,000 0.070

000000-00-0
LBA LOGISTICS VALUE FUND X,
L.P. DE

LBA LOGISTICS MANAGEMENT
COMPANY X, LLC   06/01/2025 194,593 169,668 169,668 (24,926) 1,805,407 0.120

000000-00-0 PEAK ROCK CAPITAL FUND IV LP DE
PEAK ROCK CAPITAL HOLDINGS IV
LP   06/01/2025 3 46,127 50,316 50,316 4,189 3,953,873 0.140

000000-00-0 THOMA BRAVO FUND XVI, L.P. DE THOMA BRAVO UGP XVI, LLC   06/01/2025 3 376,550 376,550 376,550 — 3,623,450 0.060

000000-00-0
ARLINGTON CAPITAL PARTNERS
VII, L.P.

WILMINGT
ON DE

ARLINGTON CAPITAL GROUP VII,
L.L.C.   06/26/2025 3 — — — 5,000,000 0.080

000000-00-0
SIXTH STREET OPPORTUNITIES
PARTNERS VI (A), L.P.

WILMINGT
ON DE

SIXTH STREET OPPORTUNITIES
GENPAR VI, L.   07/03/2025 — — — 4,000,000 0.090

000000-00-0
AURORA EQUITY PARTNERS VII
L.P. DOVER DE

AURORA CAPITAL PARTNERS VII
L.P.   09/01/2025 3 285,292 204,812 204,812 (80,480) (633) 3,714,708 0.190

BGH4J0-CD-6
GPAM PDFNI 2016 LLC INTEREST
1 - ABS

GPAM PDFNI 2016 LLC INTEREST 1
- ABS 2.B 04/12/2016 13,996,024 592,724 550,215 (1,565,685) 182,295

BGH6PL-YB-8
HYPERSCALE FUNDING RESIDUAL
EQUITY NY

HYPERSCALE FUNDING RESIDUAL
EQUITY 2.B 07/08/2020 7,293,526 4,539,636 7,293,526

BGH71S-02-4
ACRI HOLDINGS LLC INTERESTS
FUNDED

ACRI HOLDINGS LLC INTERESTS
FUNDED   02/19/2021 4,968,164 6,962,384 6,962,384 1,994,221

BGH8B5-21-1
GLAM 3 MILHSG FEE LLC
RESIDUAL

GLAM 3 MILHSG FEE LLC
RESIDUAL 2.B 02/16/2022 6,830,169 374,008

1999999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the
Characteristics of: Common Stocks, Unaffiliated 281,622,558 271,258,825 264,657,300 (9,412,117) (3,502,998) 29,198,610 96,777,139 XXX

000000-00-0
CONTRARIAN DISTRESSED REAL
ESTATE DEBT FUND, L.P.

WILMINGT
ON DE

CONTRARIAN DRE IV
MANAGEMENT, LLC   07/30/2019 13,007,597 9,840,370 9,840,370 (1,182,412) 313,567 4.180

000000-00-0
OAK STREET REAL ESTATE
CAPITAL FUND V L.P.

WILMINGT
ON DE

OAK STREET REAL ESTATE
CAPITAL GP V LLC   09/01/2020 22,016,353 20,138,068 20,138,068 (731,347) 1,499,031 0.960

000000-00-0
VOYA COMMERCIAL MORTGAGE
LENDING FUND L.P.

WILMINGT
ON DE VOYA CML GP LLC   09/01/2020 71,979,641 69,677,524 69,677,524 (2,160,789) 6,110,916 7.060

000000-00-0
WATERTON RESIDENTIAL
PROPERTY VENTURE XIV, L.P.

WILMINGT
ON DE WATERTON VENTURE XIV GP, L.L.C.   11/01/2020 6,039,286 4,976,638 4,976,638 (106,814) 28,099 0.510

000000-00-0
CROW HOLDINGS REALTY
PARTNERS IX, L.P.

WILMINGT
ON DE

CROW HOLDINGS REALTY
ADVISORS IX, L.P.   11/01/2020 6,280,892 5,002,849 5,002,849 (484,914) 307,534 574,221 0.470

000000-00-0
ARGOSY REAL ESTATE PARTNERS
V, L.P.

WILMINGT
ON DE

ARGOSY REAL ESTATE PARTNERS
V GP, LLC   11/01/2022 8,093,931 8,151,977 8,151,977 (501,758) 93,931 2,000,000 2.280
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000000-00-0
WHEELOCK STREET REAL ESTATE
FUND VII, LP

WILMINGT
ON DE

WHEELOCK STREET REAL ESTATE
FUND VII GP,   11/01/2022 5,382,559 5,210,330 5,210,330 5,495 4,617,441 0.870

000000-00-0 PCCP EQUITY X, LP Wilmington DE PCCP EQUITY X GP, LLC   06/01/2025 462,235 437,748 437,748 (24,487) 1,537,765 0.070

BGH696-T1-7
PROMENADE HOLDCO LLC
INTERESTS

Norcross,
Atlanta,
Danvers,
Chantilly, D

PROMENADE HOLDCO LLC
INTERESTS 2.B 08/21/2019 4,412,741 8,873,255 4,412,741 52,349

BGH86Z-UP-7
GRE-SAMARA FUNDING FUNDED
LLC

Bakersfield
,
Southaven,
Morrisville

GRE-SAMARA FUNDING FUNDED
LLC 2.B 03/20/2023 8,789,224 8,836,581 8,789,224 33,180

BGH86Z-UQ-5 GRE-ASPEN FUNDING LLC FUNDED

Portage,
Wilton,
Chester,
Plano, Port
Al GRE-ASPEN FUNDING LLC FUNDED 2.B 03/20/2023 9,064,697 9,169,231 9,064,697 106,510

BGH86Z-VS-0 GRE-BIRCH FUNDING LLC FUNDED

San
Antonio,
Bay City,
Seekonk,
Longview GRE-BIRCH FUNDING LLC FUNDED 2.B 03/20/2023 9,801,965 10,340,750 9,801,965 118,645

BGH86Z-VV-3 GRE-PINE FUNDING FUNDED LLC

De Pere,
Elmendorf,
Muncie GRE-PINE FUNDING FUNDED LLC 2.B 03/20/2023 8,372,594 9,449,879 8,372,594 127,003

BGH86Z-W0-0
GRE-SPRUCE FUNDING LLC
FUNDED

Duncan,
Kansas
City, New
Hudson

GRE-SPRUCE FUNDING LLC
FUNDED 2.B 03/20/2023 8,684,001 9,111,983 8,684,001 85,529

BGH9H2-RD-7 ORINOCO FUNDING LLC FUNDED

Albuquerqu
e, Dallas,
Houston,
Kansas Cit ORINOCO FUNDING LLC FUNDED 2.B 10/05/2021 74,326,226 72,014,988 74,326,226 200,262

BGH9H2-RP-0
FITZCARRALDO FUNDING LLC
FUNDED

Albuquerqu
e, Amarillo,
Dallas,
Pittsburg

FITZCARRALDO FUNDING LLC
FUNDED 2.B 08/11/2020 52,293,769 58,148,603 52,293,769 1,068,537

BGH9H2-RR-6
MOLLY AIDA FUNDING LLC
FUNDED

Antioch,
Hollister,
Knoxville,
Lubbock,

MOLLY AIDA FUNDING LLC
FUNDED 2.B 08/11/2020 65,022,156 58,376,623 65,022,156 324,579

BGH9H2-RT-2 CAMPA FUNDING LLC FUNDED

Lexington,
Minneapoli
s, Fort
Myers,
Stau CAMPA FUNDING LLC FUNDED 2.B 10/05/2021 69,555,875 67,051,801 69,555,875 561,764

BGH9JT-30-0 ULMUS FUNDING LLC FUNDED

DFW
Airport,
Dekalb,
Easton,
Farmington ULMUS FUNDING LLC FUNDED 2.B 12/06/2019 57,787,846 60,599,987 57,787,846 5,313,880

BGH9JT-3M-2 ROSALES FUNDING LLC FUNDED

Dallas,
Lenexa,
Northville,
Richmond,
Bl ROSALES FUNDING LLC FUNDED 2.B 12/06/2019 57,057,645 65,341,359 57,057,645 4,562,554
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Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Other, Unaffiliated

Surplus Notes: Unaffiliated

2199999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the
Characteristics of: Real Estate, Unaffiliated 558,431,232 560,750,544 548,604,242 (5,187,026) 20,594,303 9,042,994 XXX

000000-00-0 SPC Opportunities Fund LP
CAMANA
BAY CYM SPC Opps Fund GP LP   10/19/2018 45,900,700 47,184,792 47,184,792 405,760 4,102,642 7,418,973 19.570

2599999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the
Characteristics of: Other, Unaffiliated 45,900,700 47,184,792 47,184,792 405,760 4,102,642 7,418,973 XXX

00452A-AA-8
ACCIDENT FUND INSURANCE
COMPANY OF AMERICA MI

ACCIDENT FUND INSURANCE
COMPANY OF AMERI 2.B FE 10/31/2022 10,000,000 10,038,765 10,000,000 850,000

29226R-AA-5
EMPLOYERS MUTUAL CASUALTY
CO C IA

EMPLOYERS MUTUAL CASUALTY
CO 2.A FE 08/15/2019 1,850,000 1,832,472 1,850,000 106,375

29226R-AA-5
EMPLOYERS MUTUAL CASUALTY
CO IA

EMPLOYERS MUTUAL CASUALTY
CO 2.A FE 08/15/2019 12,025,000 11,911,068 12,025,000 691,438

309588-AC-5 FARMERS EXCHANGE CAPITAL O CA FARMERS EXCHANGE CAPITAL 2.A FE 04/01/2017 3,037,851 2,597,690 2,630,934 (54,920) 174,840
309588-AC-5 FARMERS EXCHANGE CAPITAL CA FARMERS EXCHANGE CAPITAL 2.A FE 04/01/2017 12,249,400 10,474,555 10,608,801 (221,525) 705,000
309588-AE-1 FARMERS EXCHANGE CAPITAL CA FARMERS EXCHANGE CAPITAL 2.A FE 04/01/2017 5,860,220 5,020,675 5,752,213 (15,516) 360,000
30958P-AA-1 FARMERS EXCHANGE CAPITAL II O CA FARMERS EXCHANGE CAPITAL II 2.A FE 09/27/2018 3,159,645 2,948,553 3,099,290 (9,851) 184,530
30958Q-AA-9 FARMERS EXCHANGE CAPITAL III O CA FARMERS EXCHANGE CAPITAL III 2.A FE 09/27/2018 10,941,029 10,316,643 10,946,093 786 599,940
309601-AE-2 FARMERS INSURANCE EXCHANGE O CA FARMERS INSURANCE EXCHANGE 2.A FE 10/10/2017 5,507,700 4,694,308 5,505,387 (330) 261,085
309601-AE-2 FARMERS INSURANCE EXCHANGE CA FARMERS INSURANCE EXCHANGE 2.A FE 10/10/2017 4,146,903 4,182,202 4,149,755 2,851 116,302
309601-AG-7 FARMERS INSURANCE EXCHANGE CA FARMERS INSURANCE EXCHANGE 2.A FE 10/02/2024 3,500,000 3,591,070 3,500,000 249,083
30962M-AA-2 FMNE INSURANCE COMPANY NE FMNE INSURANCE COMPANY 1.G FE 05/14/2024 10,000,000 10,521,974 10,000,000 900,000

39225A-AA-2
GREATER NEW YORK MUTUAL
INSURANCE COMPANY NY

GREATER NEW YORK MUTUAL
INSURANCE COMPAN 1.F FE 01/31/2024 10,000,000 11,804,827 10,000,000 775,000

468502-AA-7
JACKSON NATIONAL LIFE
INSURANCE CO O MI

JACKSON NATIONAL LIFE
INSURANCE CO 2.A FE 04/01/2017 2,806,371 2,246,950 2,265,277 (75,702) 176,855

575767-AJ-7
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 09/06/2019 518,592 371,358 493,525 (4,346) 21,500

575767-AM-0
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 02/28/2019 21,250,000 18,813,328 21,250,000 1,078,863

575767-AQ-1
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 11/16/2023 2,505,036 2,568,734 2,551,445 22,550 128,250

575767-AR-9
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO C MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 11/18/2021 248,043 149,250 248,149 27 8,000

575767-AR-9
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 11/18/2021 496,085 298,499 496,299 54 16,000

575767-AT-5
MASSACHUSETTS MUTUAL LIFE
INSURANCE CO MA

MASSACHUSETTS MUTUAL LIFE
INSURANCE CO 1.D FE 12/05/2023 207,845 202,579 207,912 32 11,911

628312-AB-6
MUTUAL OF OMAHA INSURANCE
CO O NE

MUTUAL OF OMAHA INSURANCE
CO 1.G FE 10/12/2010 2,763,642 3,112,795 2,784,062 2,068 197,380

628312-AB-6
MUTUAL OF OMAHA INSURANCE
CO NE

MUTUAL OF OMAHA INSURANCE
CO 1.G FE 10/12/2010 2,512,510 2,849,742 2,535,856 2,369 180,700

628312-AE-0
MUTUAL OF OMAHA INSURANCE
CO NE

MUTUAL OF OMAHA INSURANCE
CO 1.G FE 01/09/2024 2,700,000 2,801,408 2,700,000 165,888

636792-AA-1 NATIONAL LIFE INSURANCE CO VT NATIONAL LIFE INSURANCE CO 1.G FE 09/18/2009 2,218,722 2,857,102 2,198,083 (3,569) 221,550
636792-AA-1 NATIONAL LIFE INSURANCE CO O VT NATIONAL LIFE INSURANCE CO 1.G FE 09/18/2009 3,097,066 3,344,570 2,932,794 (18,188) 259,350
636792-AB-9 NATIONAL LIFE INSURANCE CO VT NATIONAL LIFE INSURANCE CO 1.G FE 07/10/2018 7,738,750 6,405,030 7,739,284 131 406,875
636792-AB-9 NATIONAL LIFE INSURANCE CO O VT NATIONAL LIFE INSURANCE CO 1.G FE 07/10/2018 20,245,215 16,735,722 20,245,824 86 1,063,125
636792-AB-9 NATIONAL LIFE INSURANCE CO C VT NATIONAL LIFE INSURANCE CO 1.G FE 04/23/2019 246,250 206,614 246,400 22 13,125

638671-AC-1
NATIONWIDE MUTUAL
INSURANCE CO C OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/01/2017 2,812,724 2,330,280 2,391,739 (56,740) 165,000
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638671-AC-1
NATIONWIDE MUTUAL
INSURANCE CO OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/01/2017 2,812,724 2,330,280 2,392,039 (56,441) 165,000

638671-AC-1
NATIONWIDE MUTUAL
INSURANCE CO O OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/01/2017 12,657,258 10,486,258 10,762,827 (255,330) 742,500

638671-AE-7
NATIONWIDE MUTUAL
INSURANCE CO OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/01/2017 6,814,670 5,656,075 5,987,078 (112,265) 393,750

638671-AK-3
NATIONWIDE MUTUAL
INSURANCE CO O OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 10/14/2011 1,316,404 1,390,706 1,239,645 (8,446) 97,500

638671-AK-3
NATIONWIDE MUTUAL
INSURANCE CO OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 10/14/2011 2,431,278 2,674,436 2,314,425 (13,023) 187,500

638671-AN-7
NATIONWIDE MUTUAL
INSURANCE CO OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/27/2020 46,847,871 36,814,555 46,861,738 3,354 2,045,631

638671-AN-7
NATIONWIDE MUTUAL
INSURANCE CO C OH

NATIONWIDE MUTUAL INSURANCE
CO 1.G FE 04/27/2020 1,247,088 978,569 1,247,392 59 54,375

64952G-AE-8 NEW YORK LIFE INSURANCE CO NY NEW YORK LIFE INSURANCE CO 1.D FE 08/30/2023 516,109 530,319 512,999 (1,400) 29,375
64952G-AF-5 NEW YORK LIFE INSURANCE CO C NY NEW YORK LIFE INSURANCE CO 1.D FE 02/14/2014 5,824,688 5,135,685 5,420,325 (46,198) 303,750
64952G-AQ-1 NEW YORK LIFE INSURANCE CO NY NEW YORK LIFE INSURANCE CO 1.D FE 04/01/2019 28,320,558 21,889,941 28,311,748 (2,017) 1,250,450

668131-AA-3
NORTHWESTERN MUTUAL LIFE
INSURANCE CO C WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 02/14/2014 3,463,119 3,188,073 3,322,828 (15,247) 181,890

668131-AA-3
NORTHWESTERN MUTUAL LIFE
INSURANCE CO O WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 04/01/2017 15,850,875 13,283,639 14,935,053 (122,485) 757,875

668131-AA-3
NORTHWESTERN MUTUAL LIFE
INSURANCE CO WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 09/11/2019 17,318,660 17,674,678 17,242,923 (27,849) 1,008,398

668138-AA-8
NORTHWESTERN MUTUAL LIFE
INSURANCE CO O WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 09/21/2017 11,475,505 8,930,838 11,479,779 585 442,750

668138-AA-8
NORTHWESTERN MUTUAL LIFE
INSURANCE CO WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 09/21/2017 4,153,732 3,417,016 4,185,018 5,963 169,400

668138-AE-0
NORTHWESTERN MUTUAL LIFE
INSURANCE CO WI

NORTHWESTERN MUTUAL LIFE
INSURANCE CO 1.D FE 03/15/2021 1,245,650 871,473 1,246,043 98 43,125

677412-AF-5 AUGUSTAR LIFE INSURANCE CO O OH AUGUSTAR LIFE INSURANCE CO 2.A FE 09/27/2018 14,066,708 10,949,785 13,581,170 (78,308) 790,625
694475-AA-2 PACIFIC LIFE INSURANCE CO O CA PACIFIC LIFE INSURANCE CO 1.F FE 04/01/2017 5,354,970 4,678,750 4,840,157 (70,925) 318,663
694475-AA-2 PACIFIC LIFE INSURANCE CO CA PACIFIC LIFE INSURANCE CO 1.F FE 04/01/2017 3,676,199 3,211,972 3,322,969 (48,702) 218,763
69448F-AA-9 PACIFIC LIFE INSURANCE CO O CA PACIFIC LIFE INSURANCE CO 1.F FE 10/17/2017 11,976,452 9,796,301 11,986,342 1,556 524,600
69448F-AA-9 PACIFIC LIFE INSURANCE CO CA PACIFIC LIFE INSURANCE CO 1.F FE 10/17/2017 5,347,648 4,255,770 5,341,579 (1,189) 227,900
69448F-AA-9 PACIFIC LIFE INSURANCE CO C CA PACIFIC LIFE INSURANCE CO 1.F FE 10/31/2017 996,100 802,976 996,328 31 43,000

707567-AE-3
PENN MUTUAL LIFE INSURANCE
CO C PA

PENN MUTUAL LIFE INSURANCE
CO 1.F FE 04/22/2021 250,484 165,610 250,456 (6) 9,500

707567-AE-3
PENN MUTUAL LIFE INSURANCE
CO PA

PENN MUTUAL LIFE INSURANCE
CO 1.F FE 04/22/2021 19,981,750 13,215,673 19,979,642 (393) 758,100

71909V-AA-2 NASSAU LIFE INSURANCE CO O CT NASSAU LIFE INSURANCE CO 2.C FE 03/26/2012 8,906,400 11,693,361 10,095,838 148,715 884,455
71909V-AA-2 NASSAU LIFE INSURANCE CO CT NASSAU LIFE INSURANCE CO 2.C FE 03/26/2012 28,868,440 37,908,421 32,731,164 482,003 2,867,293
87151K-AA-7 SYMETRA LIFE INSURANCE CO WA SYMETRA LIFE INSURANCE CO 2.A FE 07/17/2025 2,486,000 2,584,560 2,486,484 484

878091-BC-0
TEACHERS INSURANCE AND
ANNUITY ASSOCIATION OF AMER NY

TEACHERS INSURANCE AND
ANNUITY ASSOCIATI 1.D FE 02/14/2014 9,587,580 8,451,076 8,955,871 (78,872) 504,845

878091-BC-0
TEACHERS INSURANCE AND
ANNUITY ASSOCIATION OF AMER O NY

TEACHERS INSURANCE AND
ANNUITY ASSOCIATI 1.D FE 04/01/2017 20,660,250 17,922,702 19,297,221 (184,540) 1,070,655

878091-BG-1
TEACHERS INSURANCE AND
ANNUITY ASSOCIATION OF AMER NY

TEACHERS INSURANCE AND
ANNUITY ASSOCIATI 1.D FE 05/04/2020 1,426,508 1,269,667 1,440,496 7,796 61,149

878091-BG-1
TEACHERS INSURANCE AND
ANNUITY ASSOCIATION OF AMER C NY

TEACHERS INSURANCE AND
ANNUITY ASSOCIATI 1.D FE 01/07/2021 262,668 171,299 261,194 (316) 8,250

95765P-AA-7
WESTERN AND SOUTHERN LIFE
INSURANCE CO OH

WESTERN AND SOUTHERN LIFE
INSURANCE CO 1.F FE 01/17/2019 12,467,675 11,301,415 12,471,407 615 643,750

E07.4

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

....................................................................................................................................................................................................................................................................................... ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

....................................................................................................................................................................................................................................................................................... ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

....................................................................................................................................................................................................................................................................................... ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

....................................................................................................................................................................................................................................................................................... ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................... .................................................................................. .................... .................... ............................................................. .......................... ...................... ................ ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

....................................................................................................................................................................................................................................................................................... ............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................................................................................................................................................................................................................................................................................
............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

.......................................................................................................................................................................................................................................................................................
............................................. ........................... .......................... .......................... .......................... .......................... .......................... ........................ .......................... .......................

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year
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14
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15
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16
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Interest and
Other

17

Total Foreign
Exchange
Change in
B./A.C.V.

Collateral Loans: Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Common Stock, Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $ 1B $ 1C $ 1D $141,858,829 1E $ 1F $75,162,068 1G $124,579,187
1B 2A $80,044,554 2B $589,117,217 2C $42,827,002
1C 3A $ 3B $ 3C $914,982
1D 4A $425,271 4B $ 4C $
1E 5A $ 5B $110,196 5C $
1F 6 $

95765P-AE-9
WESTERN AND SOUTHERN LIFE
INSURANCE CO OH

WESTERN AND SOUTHERN LIFE
INSURANCE CO 1.F FE 04/21/2021 5,971,620 4,078,716 5,973,188 358 225,000

2799999 – Surplus Notes: Unaffiliated 479,228,238 432,939,358 472,827,491 (902,043) 27,117,780 XXX

BGH670-7T-5
PROMENADE HOLDCO
COLLATERAL LOAN

PROMENADE HOLDCO
COLLATERAL LOAN 2.B 08/21/2019 34,828,083 34,828,083 34,828,083 1,778,986

BGH6PL-YA-0
HYPERSCALE FUNDING
COLLATERAL LOAN NY

HYPERSCALE FUNDING
COLLATERAL LOAN 2.B 07/08/2020 21,187,500 21,187,500 21,187,500

BGH7FS-GD-8
HYPNOS HOLDCO COLLATERAL
LOAN FUND

HYPNOS HOLDCO COLLATERAL
LOAN FUND 2.B 10/22/2021 9,447,735 9,448,429 9,447,916 75 472,421

3199999 – Collateral Loans: Unaffiliated 65,463,319 65,464,013 65,463,499 75 2,251,407 XXX

06760Q-AJ-8 BMM 171R SUB BMM 171R SUB 2.B 12/08/2021 4,641,861 4,641,861 4,641,861 4,172,000 210,604
06761N-AC-9 BMM 2018-I SUB - CDO CYM BMM 2018-I SUB - CDO 3.C 12/31/2020 900,061 899,738 900,061 (391,060) (678,468) 1,293,857 14,379,252
06761U-AD-1 BMM 2019-I SUB - CDO C CYM BMM 2019-I SUB - CDO 3.C 12/31/2020 426,295 1,364 301,028 3,156 213,784
06761U-AD-1 BMM 2019-I SUB - CDO CYM BMM 2019-I SUB - CDO 3.C 12/31/2020 4,419,979 29,017 14,920 801,037 145,890 135,704 10,891,055
BGH7SX-87-5 RECEIVABLE - CRKST CL A - ABS IRL RECEIVABLE - CRKST CL A - ABS 2.B 03/01/2022 38
BGH7T5-UD-7 RECEIVABLE - CRKST CL B - ABS IRL RECEIVABLE - CRKST CL B - ABS 2.B 03/01/2022 155
4499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated 10,388,197 5,572,174 5,556,843 4,883,004 (529,422) 1,640,165 25,484,091 XXX

BGH9JH-BR-8 GP-OPP FD RNF Residual GP-OPP FD RNF Residual 2.B 12/31/2024 61,607,966 67,737,959 61,607,966
4899999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Common Stock, Unaffiliated 61,607,966 67,737,959 61,607,966 XXX

009349-AR-2 AERLS 16 D1 - ABS JEY AERLS 16 D1 - ABS 2.B 12/23/2016 85,237 4,185 21,777
009349-AU-5 AERLS 16 D2 - ABS JEY AERLS 16 D2 - ABS 2.B 12/23/2016 22 42 42
04301Y-AA-1 ARTEMIS 2018-1 CN - ABS ARTEMIS 2018-1 CN - ABS 5.B 12/19/2022 16 3,311,074 16
75932V-20-5 REIGN EXCHANGE LTD EQUITY C CYM REIGN EXCHANGE LTD EQUITY 2.A FE 10/27/2022 29,100 41,350 29,100
75932V-20-5 REIGN EXCHANGE LTD EQUITY CYM REIGN EXCHANGE LTD EQUITY 2.A FE 10/27/2022 1,615,050 2,294,925 1,615,050
82323M-AA-7 SAIL 2018-1 CN - ABS DE SAIL 2018-1 CN - ABS 5.A FE 12/19/2022 — 39,844 39,995
5499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated 1,729,426 5,691,421 1,644,209 61,772 XXX
6899999 – Subtotals: Unaffiliated 1,507,107,632 1,465,982,036

1,470,092,968 (9,515,537) (4,932,104) 1,890,442 374 109,087,338 113,239,106 XXX
7099999 – Totals 1,507,107,632 1,465,982,036

1,470,092,968 (9,515,537) (4,932,104) 1,890,442 374 109,087,338 113,239,106 XXX
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10
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11
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3

City

4

State
Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit Enhancement, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Bonds, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Bonds, NAIC Designation Not Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Common Stocks, Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Real Estate, Unaffiliated

74929C-CG-9 RBSSP 2010-2 132 - CMO/RMBS MD RBSSP 2010-2 132 - CMO/RMBS 09/27/2018 755,968
74929G-AF-4 RBSSP 2010-5 2A2 - CMO/RMBS MD RBSSP 2010-5 2A2 - CMO/RMBS 09/27/2018 1,256,997
97770*-AB-0 WOLFENT 2021-1 B - ABS WOLFENT 2021-1 B - ABS 04/01/2021 500,000
0599999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit Enhancement, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 2,512,965 XXX

00037U-AE-0 AASET 183 B - ABS IRL AASET 183 B - ABS 12/19/2022 1,080,205
00037U-AF-7 AASET 183 C - ABS IRL AASET 183 C - ABS 11/02/2018 110,179
0999999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 1,190,384 XXX

BGH6SJ-PN-4 UNIVERSE ISSUER LLC INTERESTS CYM UNIVERSE ISSUER LLC INTERESTS 08/21/2020 616,210
1399999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Bonds, NAIC Designation Assigned by the Securities
Valuation Office (SVO), Unaffiliated 616,210 XXX

000000-00-0 SIXTH STREET OPPORTUNITIES PARTNERS VI (A), L.P. WILMINGTON DE SIXTH STREET OPPORTUNITIES GENPAR VI, L.P. 07/03/2025 — 0.090

000000-00-0 GENERAL ATLANTIC INVESTMENT PARTNERS 2017, L.P. NEW YORK NY GENERAL ATLANTIC GP 2017, LLC 04/26/2018 3 473,636 0.700
000000-00-0 WHITE HORSE LIQUIDITY PARTNERS II LP WILMINGTON DE WHITE HORSE LIQUIDITY PARTNERS INC 04/01/2021 81,412 1.390
000000-00-0 SK CAPITAL PARTNERS V-A LP GRAND CAYMAN CYM SK Capital Investment V LP 10/09/2018 3 290,802 0.710
000000-00-0 SIRIS PARTNERS IV, L.P. WILMINGTON DE SIRIS PARTNERS GP IV, L.P. 03/15/2019 3 300,973 0.230
000000-00-0 Trident VIII, L.P. GRAND CAYMAN CYM TRIDENT CAPITAL VIII, L.P. 04/05/2019 3 116,456 0.270
000000-00-0 Whitehorse Liquidity Partners III, LP WILMINGTON DE Whitehorse Liquidity Partners Inc. 04/01/2021 163,566 0.690
000000-00-0 WCAS XIII, L.P. NEW YORK NY WCAS XIII ASSOCIATES LLC 06/21/2019 3 164,335 0.220
000000-00-0 GREAT HILL EQUITY PARTNERS VII, L.P. BOSTON MA GREAT HILL PARTNERS GP VII, L.P. 07/01/2019 3 185,052 0.350
000000-00-0 VERITAS CAPITAL FUND VII, L.P. NEW YORK NY VERITAS CAPITAL PARTNERS VII, LLC 08/16/2019 3 207,589 0.180
000000-00-0 CLEARLAKE CAPITAL PARTNERS VI L.P. WILMINGTON CYM CLEARLAKE CAPITAL PARTNERS VI GP LP 12/31/2019 639,230 0.140
000000-00-0 CLAYTON, DUBILIER & RICE FUND XI, L.P. GRAND CAYMAN CYM CD&R ASSOCIATES XI, L.P. 09/01/2020 3 42,586 0.010
000000-00-0 NEW MOUNTAIN PARTNERS VI, L.P. WILMINGTON DE NEW MOUNTAIN INVESTMENTS VI, L.L.C. 09/01/2020 3 47,795 0.020
000000-00-0 STERLING GROUP PARTNERS V L.P. GRAND CAYMAN CYM STERLING GROUP PARTNERS V GP, L.P. 09/01/2020 3 45,956 0.180
000000-00-0 WHITEHORSE LIQUIDITY PARTNERS IV LP DE WHITEHORSE LIQUIDITY PARTNERS INC 09/01/2020 634,506 0.250
000000-00-0 BAIN CAPITAL FUND XIII, L.P. DE BAIN CAPITAL XIII GENERAL PARTNER, LLC 11/01/2020 3 346,053 0.040
000000-00-0 WHITEHORSE LIQUIDITY PARTNERS GPSOF LP DE WHITEHORSE LIQUIDITY PARTNERS GPSOF GP I 06/01/2021 5,923,839 13.560
000000-00-0 INSIGHT PARTNERS XII, L.P. CYM INSIGHT ASSOCIATES XII, L.P. 08/01/2021 1 663,750 0.040
000000-00-0 TRIDENT IX, L.P. CYM TRIDENT CAPITAL IX, L.P. 12/01/2021 3 7,088,157 0.690
000000-00-0 Clayton, Dubilier & Rice Fund XII, L.P. CYM CD&R Associates XII, L.P. 02/03/2023 3 5,531,446 0.160
000000-00-0 THOMA BRAVO DISCOVER FUND V, L.P. DE THOMA BRAVO DISCOVER UGP V, LLC 03/31/2025 3 553,584 0.090
000000-00-0 LINDEN CAPITAL PARTNERS VI LP DE LINDEN CAPITAL VI LLC 06/01/2025 3 — 0.070
000000-00-0 LBA LOGISTICS VALUE FUND X, L.P. DE LBA LOGISTICS MANAGEMENT COMPANY X, LLC 06/01/2025 — 194,593 0.120
000000-00-0 PEAK ROCK CAPITAL FUND IV LP DE PEAK ROCK CAPITAL HOLDINGS IV LP 06/01/2025 3 — 46,127 0.140
000000-00-0 THOMA BRAVO FUND XVI, L.P. DE THOMA BRAVO UGP XVI, LLC 06/01/2025 3 — 376,550 0.060
000000-00-0 ARLINGTON CAPITAL PARTNERS VII, L.P. WILMINGTON DE ARLINGTON CAPITAL GROUP VII, L.L.C. 06/26/2025 3 — 0.080
000000-00-0 AURORA EQUITY PARTNERS VII L.P. DOVER DE AURORA CAPITAL PARTNERS VII L.P. 09/01/2025 3 — 285,292 0.190
BGH6PL-YB-8 HYPERSCALE FUNDING RESIDUAL EQUITY NY HYPERSCALE FUNDING RESIDUAL EQUITY 07/08/2020 147,127
1999999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Common Stocks, Unaffiliated 147,127 24,403,284 XXX

000000-00-0 WATERTON RESIDENTIAL PROPERTY VENTURE XIV, L.P. WILMINGTON DE WATERTON VENTURE XIV GP, L.L.C. 11/01/2020 407,892 0.510
000000-00-0 ARGOSY REAL ESTATE PARTNERS V, L.P. WILMINGTON DE ARGOSY REAL ESTATE PARTNERS V GP, LLC 11/01/2022 1,239,407 2.280
000000-00-0 WHEELOCK STREET REAL ESTATE FUND VII, LP WILMINGTON DE WHEELOCK STREET REAL ESTATE FUND VII GP, 11/01/2022 1,771,960 0.870
000000-00-0 PCCP EQUITY X, LP Wilmington DE PCCP EQUITY X GP, LLC 06/01/2025 — 462,235 0.070

BGH9JT-30-0 ULMUS FUNDING LLC FUNDED

DFW Airport,
Dekalb, Easton,
Farmington ULMUS FUNDING LLC FUNDED 12/16/2019 (11,835,967)

BGH9JT-3M-2 ROSALES FUNDING LLC FUNDED

Dallas, Lenexa,
Northville,
Richmond, Bl ROSALES FUNDING LLC FUNDED 12/20/2019 (11,691,793)

2199999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Real Estate, Unaffiliated (23,527,761) 3,881,494 XXX
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1

CUSIP Identification

2

Name or Description

Location 5

Name of Vendor or General Partner

6

Date Originally
Acquired

7

Type and Strategy

8

Actual Cost at Time of
Acquisition

9

Additional Investment
Made After Acquisition

10

Amount of
Encumbrances

11

Percentage of
Ownership

3

City

4

State
Surplus Notes: Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Common Stock, Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated

Any Other Class of Assets: Unaffiliated

309601-AE-2 FARMERS INSURANCE EXCHANGE CA FARMERS INSURANCE EXCHANGE 10/10/2017 4,146,903
468502-AA-7 JACKSON NATIONAL LIFE INSURANCE CO MI JACKSON NATIONAL LIFE INSURANCE CO 04/01/2017 2,162,554
87151K-AA-7 SYMETRA LIFE INSURANCE CO WA SYMETRA LIFE INSURANCE CO 07/17/2025 2,486,000
2799999 – Surplus Notes: Unaffiliated 8,795,457 XXX

06761N-AC-9 BMM 2018-I SUB - CDO CYM BMM 2018-I SUB - CDO 12/31/2020 2,304,894
06761U-AD-1 BMM 2019-I SUB - CDO CYM BMM 2019-I SUB - CDO 12/31/2020 11,784,644
4499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated 14,089,538 XXX

BGH9JH-BR-8 GP-OPP FD RNF Residual GP-OPP FD RNF Residual 12/31/2024 (7,206,023)
4899999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Common Stock, Unaffiliated (7,206,023) XXX

009349-AR-2 ALS 2016-1 D1 - ABS JEY ALS 2016-1 D1 - ABS 12/23/2016 219,902
009349-AU-5 ALS 2016-1 D2 - ABS JEY ALS 2016-1 D2 - ABS 12/23/2016 42
04301Y-AA-1 ARTEMIS 2018-1 CN - ABS ARTEMIS 2018-1 CN - ABS 12/19/2022 16
82323M-AA-7 SAIL 2018-1 CN - ABS DE SAIL 2018-1 CN - ABS 02/06/2018 —
5499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated 219,961 XXX

BGH595-9K-1 OP-IG FD ALT INVESTMENT CO LLC INT OP-IG FD ALT INVESTMENT CO LLC INT 12/07/2017 (75,966,598)
5699999 – Any Other Class of Assets: Unaffiliated (75,966,598) XXX
6899999 – Subtotals: Unaffiliated (79,128,740) 28,284,779 XXX
7099999 – Totals (79,128,740) 28,284,779 XXX
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CUSIP
Identification

2

Name or Description

Location 5

Name of Purchaser
or Nature of

Disposal

6

Date
Originally
Acquired

7

Disposal
Date

8

Book / Adjusted
Carrying Value

Less
Encumbrances,

Prior Year

Change in Book / Adjusted Carrying Value 15

Book / Adjusted
Carrying Value

Less
Encumbrances

on Disposal

16

Consideration

17

Foreign
Exchange Gain

(Loss) on
Disposal

18

Realized Gain
(Loss) on
Disposal

19

Total Gain
(Loss) on
Disposal

20

Investment
Income

3

City

4

State

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Depreciation)

or
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Capitalized
Deferred

Interest and
Other

13

Total Change in
B./A.C.V.

(9+10-11+12)

14

Total Foreign
Exchange
Change in
B./A.C.V.

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Reflect a Creditor Relationship in Substance, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit Enhancement, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a Lack of Meaningful Cash Flows, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Common Stocks, Unaffiliated

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Real Estate, Unaffiliated

74929G-AF-4
RBSSP 2010-5 2A2 -
CMO/RMBS MD

RBSSP 2010-5 2A2 -
CMO/RMBS 09/27/2018 12/01/2025 30,434 7,686 22,748 59,381 67,616 8,235 8,235 3,153

0199999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Reflect a Creditor
Relationship in Substance, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 30,434 7,686 22,748 59,381 67,616 8,235 8,235 3,153

74929C-CG-9
RBSSP 2010-2 132 -
CMO/RMBS MD

RBSSP 2010-2 132 -
CMO/RMBS 09/27/2018 12/01/2025 299 299 100,633 83,767 (16,866) (16,866) 3,559

74929G-AF-4
RBSSP 2010-5 2A2 -
CMO/RMBS MD

RBSSP 2010-5 2A2 -
CMO/RMBS 09/27/2018 02/01/2025 17,548 17,548 45,800 29,864 (15,936) (15,936) 229

97770*-AB-0
WOLFENT 2021-1 B
- ABS

WOLFENT 2021-1 B
- ABS 04/01/2021 12/10/2025 500,000 500,000 17,905

0599999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Lack Substantive Credit
Enhancement, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 17,847 17,847 646,433 613,631 (32,802) (32,802) 21,693

00037U-AE-0 AASET 183 B - ABS IRL AASET 183 B - ABS 12/19/2022 12/15/2025 2,619,737 2,619,737 3,274,672 3,274,672 123,409
0999999 – Debt Securities That Do Not Qualify as Bonds: Debt Securities That Do Not Qualify as Bonds Solely to a
Lack of Meaningful Cash Flows, NAIC Designation Assigned by the Securities Valuation Office (SVO), Unaffiliated 2,619,737 2,619,737 3,274,672 3,274,672 123,409

000000-00-0

GENERAL
ATLANTIC
INVESTMENT
PARTNERS 2017,
L.P. NEW YORK NY

GENERAL
ATLANTIC GP 2017,
LLC 04/26/2018 12/23/2025 3,548,812 3,548,812 3,548,812

000000-00-0

WHITE HORSE
LIQUIDITY
PARTNERS II LP WILMINGTON DE

WHITE HORSE
LIQUIDITY
PARTNERS INC 04/01/2021 12/29/2025 492,952 492,952 492,952

000000-00-0
SK CAPITAL
PARTNERS V-A LP

GRAND
CAYMAN CYM

SK Capital
Investment V LP 10/09/2018 12/30/2025 517,162 517,162 517,162

000000-00-0
Whitehorse Liquidity
Partners III, LP WILMINGTON DE

Whitehorse Liquidity
Partners Inc. 04/01/2021 12/29/2025 551,670 551,670 551,670

000000-00-0
STERLING GROUP
PARTNERS V L.P.

GRAND
CAYMAN CYM

STERLING GROUP
PARTNERS V GP, L.P. 09/01/2020 07/02/2025 209,341 209,341 209,341

000000-00-0

WHITEHORSE
LIQUIDITY
PARTNERS IV LP DE

WHITEHORSE
LIQUIDITY
PARTNERS INC 09/01/2020 12/30/2025 775,587 775,587 775,587

000000-00-0
BAIN CAPITAL
FUND XIII, L.P. DE

BAIN CAPITAL XIII
GENERAL PARTNER,
LLC 11/01/2020 12/23/2025 129,469 129,469 129,469

000000-00-0
INVESCO CLO
EQUITY FUND 3 LP

INVESCO CLO
EQUITY FUND 3 LP 06/15/2021 11/18/2025 3,662,571 3,662,571 3,662,571 — — 168,825

000000-00-0

WHITEHORSE
LIQUIDITY
PARTNERS GPSOF
LP DE

WHITEHORSE
LIQUIDITY
PARTNERS GPSOF
GP I 06/01/2021 12/24/2025 14,881,481 14,881,481 14,881,481

BGH31N-JB-4
GPAM PDFNI LLC
INTEREST 1

GPAM PDFNI LLC
INTEREST 1 07/11/2012 04/30/2025 107,603 3,867,912 3,867,912 3,975,515 28,807 (3,946,708) (3,946,708) 79,276

BGH32Y-7N-6
GPAM PDFNI LLC
INTEREST 2

GPAM PDFNI LLC
INTEREST 2 10/26/2012 04/30/2025 16,554 595,064 595,064 611,618 4,432 (607,186) (607,186) 12,196

BGH34R-SM-8
GPAM PDFNI LLC
INTEREST 3

GPAM PDFNI LLC
INTEREST 3 03/12/2013 04/30/2025 33,440 1,202,028 1,202,028 1,235,467 8,952 (1,226,515) (1,226,515) 24,636

1999999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered
Private Funds) with Underlying Assets Having the Characteristics of: Common Stocks, Unaffiliated 24,926,641 5,665,003 5,665,003 30,591,644 24,811,236 (5,780,409) (5,780,409) 284,933
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Other

13

Total Change in
B./A.C.V.

(9+10-11+12)

14

Total Foreign
Exchange
Change in
B./A.C.V.

Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) with Underlying Assets Having the Characteristics of: Other, Unaffiliated

Surplus Notes: Unaffiliated

Collateral Loans: Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated

Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated

Any Other Class of Assets: Unaffiliated

000000-00-0

VOYA COMMERCIAL
MORTGAGE
LENDING FUND L.P. WILMINGTON DE VOYA CML GP LLC 09/01/2020 01/30/2025 51,406 51,406 51,406

000000-00-0

CROW HOLDINGS
REALTY PARTNERS
IX, L.P. WILMINGTON DE

CROW HOLDINGS
REALTY ADVISORS
IX, L.P. 11/01/2020 09/30/2025 615,315 615,315 615,315

000000-00-0

ARGOSY REAL
ESTATE PARTNERS
V, L.P. WILMINGTON DE

ARGOSY REAL
ESTATE PARTNERS
V GP, LLC 11/01/2022 03/21/2025 145,476 145,476 145,476

BGH9JT-30-0
ULMUS FUNDING
LLC FUNDED

DFW Airport,
Dekalb,
Easton,
Farmington

ULMUS FUNDING
LLC FUNDED 12/06/2019 04/17/2025 2,189,034 2,189,034 2,277,106 88,072 88,072

BGH9JT-3M-2
ROSALES FUNDING
LLC FUNDED

Dallas,
Lenexa,
Northville,
Richmond, Bl

ROSALES FUNDING
LLC FUNDED 12/06/2019 04/17/2025 1,866,607 1,866,607 1,941,539 74,932 74,932

2199999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered
Private Funds) with Underlying Assets Having the Characteristics of: Real Estate, Unaffiliated 4,867,837 4,867,837 5,030,842 163,005 163,005

000000-00-0
SPC Opportunities
Fund LP CAMANA BAY CYM

SPC Opps Fund GP
LP 10/19/2018 11/24/2025 4,817,191 4,817,191 4,817,191

2599999 – Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered
Private Funds) with Underlying Assets Having the Characteristics of: Other, Unaffiliated 4,817,191 4,817,191 4,817,191

468502-AA-7

JACKSON
NATIONAL LIFE
INSURANCE CO MI

JACKSON
NATIONAL LIFE
INSURANCE CO 04/01/2017 12/15/2025 2,703,192 (17,193) (17,193) 2,685,999 2,680,714 (5,285) (5,285) 51,051

604074-AA-2
MINNESOTA LIFE
INSURANCE CO MN

MINNESOTA LIFE
INSURANCE CO 04/01/2017 09/15/2025 9,731,010 (231,010) (231,010) 9,500,000 9,500,000 783,750

668131-AA-3

NORTHWESTERN
MUTUAL LIFE
INSURANCE CO WI

NORTHWESTERN
MUTUAL LIFE
INSURANCE CO 08/30/2023 04/15/2025 4,569,314 (1,819) (1,819) 4,567,494 4,542,367 (25,128) (25,128) 145,837

2799999 – Surplus Notes: Unaffiliated 17,003,516 (250,022) (250,022) 16,753,493 16,723,080 (30,413) (30,413) 980,637

BGH670-7T-5

PROMENADE
HOLDCO
COLLATERAL LOAN

PROMENADE
HOLDCO
COLLATERAL LOAN 08/21/2019 10/15/2025 1,152,904 1,152,904 1,152,904 — — 39,331

3199999 – Collateral Loans: Unaffiliated 1,152,904 1,152,904 1,152,904 — — 39,331

06760Q-AJ-8 BMM 171R SUB BMM 171R SUB 12/08/2021 08/14/2025 4,479,584 4,479,584 307,584 (4,172,000) (4,172,000)

06761N-AC-9
BMM 2018-I SUB -
CDO CYM

BMM 2018-I SUB -
CDO 12/31/2020 12/01/2025 (450,035) 2,723,519 (616,955) 287,566 1,818,998 1,368,963 (10,192,928) (11,561,891) (11,561,891) (1,919,325)

06761U-AD-1
BMM 2019-I SUB -
CDO CYM

BMM 2019-I SUB -
CDO 12/31/2020 12/01/2025 12,935,749 1,291,996 78,802 1,370,797 14,306,547 2,338,485 (11,968,062) (11,968,062) (1,528,020)

4499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Bonds, Unaffiliated 16,965,298 4,015,515 (538,153) 287,566 3,189,796 20,155,094 (7,546,860) (27,701,953) (27,701,953) (3,447,345)

009349-AR-2 AERLS 16 D1 - ABS JEY Various 12/23/2016 11/18/2025 219,902 219,902

82323M-AA-7
SAIL 2018-1 CN -
ABS DE

SAIL 2018-1 CN -
ABS 12/19/2022 12/17/2025 — —

5499999 – Residual Tranches or Interests with Underlying Assets Having Characteristics of: Other, Unaffiliated 219,902 219,902

40166@-10-4

GUGGENHEIM PRT
OPP INV GRADE
SEC L CA Adjustment 03/01/2011 03/01/2025 (696,032) (696,032) (696,032)
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9
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14
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45032M-AH-1
ISAIL 2013 JUNIOR
PART B - ABS NY

ISAIL 2013 JUNIOR
PART B - ABS 05/24/2013 01/03/2025 47,416

BGH595-9K-1

OP-IG FD ALT
INVESTMENT CO
LLC INT

OP-IG FD ALT
INVESTMENT CO
LLC INT 12/07/2017 03/01/2025 (75,966,598) (75,966,598) (72,552,008) 3,414,590 3,414,590 1,773

BGH6E2-QY-1
ROSALES HOLDCO
EQUITY FUNDED Adjustment 12/06/2019 06/01/2025 (11,691,793) (11,691,793) (11,691,793) (2,077,057)

BGH6E2-R0-4
ULMUS HOLDCO
EQUITY FUNDED Adjustment 12/06/2019 06/01/2025 (11,835,967) (11,835,967) (11,835,967) (2,849,630)

5699999 – Any Other Class of Assets: Unaffiliated (99,494,359) (99,494,359) (96,775,801) 2,718,558 2,718,558 (4,877,498)
6899999 – Subtotals: Unaffiliated (29,760,972) 9,680,518 1,879,843 295,252 11,265,108 (16,955,807) (47,611,587) (30,655,780) (30,655,780) (6,871,685)
7099999 – Totals (29,760,972) 9,680,518 1,879,843 295,252 11,265,108 (16,955,807) (47,611,587) (30,655,780) (30,655,780) (6,871,685)
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year

1

CUSIP
Identification

2

Description

3

Restricted
Asset Code

4

NAIC
Designation,

NAIC
Designation
Modifier and

SVO
Administrative

Symbol

5

Actual Cost

6

Par Value

7

Fair Value

8

Book / Adjusted
Carrying Value

Change in Book / Adjusted Carrying Value Interest Dates 20

Payment Due at
Maturity

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Total Foreign
Exchange
Change in
B./A.C.V.

13

Stated Rate
of

14

Effective
Rate of

15

When Paid

16

Interest
Income Due
& Accrued

17

Interest
Received

During Year

18

Acquired

19

Stated
Contractual

Maturity
Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC)
88059G-BB-4 TENNESSEE VALLEY AUTHORITY 1.A 203,317 1,020,000 149,524 271,458 9,746 3.690 N/A 02/02/2018 03/15/2062 1,020,000
88059G-BF-5 TENNESSEE VALLEY AUTHORITY 1.A 188,333 1,020,000 135,704 251,600 9,051 3.697 N/A 02/02/2018 03/15/2064 1,020,000

911759-KZ-0
US DEPARTMENT OF HOUSING
AND URBAN DEVEL C 1.A 233,000 233,000 233,061 233,000 4.480 4.480 FA 4,349 10,438 07/14/2010 08/01/2030 233,000

911759-LV-8
US DEPARTMENT OF HOUSING
AND URBAN DEVEL C 1.A 343,000 343,000 328,806 343,000 3.460 3.460 FA 4,945 11,868 11/09/2011 08/01/2031 343,000

911759-MK-1 HOUSING URBAN DEVELOPMNT C 1.A 120,000 120,000 117,649 120,000 3.250 3.250 FA 1,625 3,900 05/18/2015 08/01/2028 121,950

911759-MR-6
US DEPARTMENT OF HOUSING
AND URBAN DEVEL C 1.A 67,000 67,000 62,436 67,000 3.700 3.700 FA 1,033 2,479 05/18/2015 08/01/2034 68,240

912803-EV-1 UNITED STATES TREASURY 1.A 208,282,900 471,560,000 167,683,845 282,346,078 9,059,830 2.822 N/A 12/15/2017 11/15/2046 471,560,000
912803-EW-9 UNITED STATES TREASURY 1.A 252,198,280 576,080,000 201,856,243 316,622,813 8,837,914 2.851 N/A 12/26/2017 02/15/2047 576,080,000
912803-EY-5 UNITED STATES TREASURY 1.A 256,313,481 580,585,000 201,011,892 320,515,016 8,782,610 2.798 N/A 12/26/2017 05/15/2047 580,585,000
912803-EZ-2 UNITED STATES TREASURY 1.A 250,548,213 580,560,000 197,995,872 314,588,978 8,784,973 2.852 N/A 12/26/2017 08/15/2047 580,560,000
912803-FA-6 UNITED STATES TREASURY 1.A 116,138,215 279,783,300 94,265,602 140,687,845 4,297,750 3.129 N/A 12/19/2024 11/15/2047 279,783,300
912803-FE-8 UNITED STATES TREASURY 1.A 145,091,940 357,000,000 115,553,742 179,486,535 5,370,540 3.061 N/A 12/31/2018 08/15/2048 357,000,000
912803-FJ-7 UNITED STATES TREASURY 1.A 144,999,090 295,645,000 92,035,042 168,155,028 4,009,212 2.428 N/A 11/07/2019 05/15/2049 295,645,000
912803-FK-4 UNITED STATES TREASURY 1.A 93,584,096 191,500,000 58,907,514 108,467,888 2,577,520 2.420 N/A 11/08/2019 08/15/2049 191,500,000
912803-FL-2 UNITED STATES TREASURY 1.A 100,341,494 206,600,000 62,641,665 116,278,351 2,764,555 2.421 N/A 11/08/2019 11/15/2049 206,600,000
912803-GP-2 UNITED STATES TREASURY 1.A 180,518,553 575,000,000 149,398,697 187,754,953 7,584,710 4.166 N/A 12/19/2024 02/15/2053 575,000,000
912803-GS-6 UNITED STATES TREASURY 1.A 10,994,634 43,015,000 11,054,410 11,525,638 531,004 4.867 N/A 01/07/2025 05/15/2053 43,015,000
912803-HD-8 UNITED STATES TREASURY C 1.A 10,496,304 43,680,000 10,665,914 10,776,829 280,525 4.947 N/A 06/17/2025 08/15/2054 43,680,000
912810-FF-0 UNITED STATES TREASURY SD 1.A 50,088 50,000 52,320 50,018 (6) 5.250 5.236 MN 341 2,625 12/10/2003 11/15/2028 50,000
912810-FP-8 UNITED STATES TREASURY SD 1.A 242,215 215,000 231,150 224,411 (1,605) 5.375 4.411 FA 4,365 11,556 04/07/2011 02/15/2031 220,778
912810-PU-6 UNITED STATES TREASURY 1.A 6,312,263 5,653,300 6,050,356 6,268,642 (42,361) 5.000 3.811 MN 36,700 282,665 12/19/2024 05/15/2037 5,794,633
912810-PW-2 UNITED STATES TREASURY 1.A 580,904 551,600 556,491 579,124 (1,734) 4.375 3.856 FA 9,115 24,133 12/19/2024 02/15/2038 563,666
912810-RC-4 UNITED STATES TREASURY 1.A 1,388,438 1,500,000 1,294,805 1,392,664 4,096 3.625 4.204 FA 20,538 54,375 12/19/2024 08/15/2043 1,527,188
912810-TN-8 UNITED STATES TREASURY 1.A 2,446,219 2,690,000 2,177,849 2,451,144 4,768 3.625 4.175 FA 36,832 97,513 12/19/2024 02/15/2053 2,738,756
91282C-BT-7 UNITED STATES TREASURY C 1.A 3,228,302 3,250,000 3,228,603 3,248,910 4,438 0.750 0.888 MS 6,228 24,375 04/12/2021 03/31/2026 3,262,188
91282C-CZ-2 UNITED STATES TREASURY C 1.A 493,381 500,000 490,134 498,979 1,358 0.875 1.151 MS 1,118 4,375 10/20/2021 09/30/2026 502,188
91282C-EF-4 UNITED STATES TREASURY SD 1.A 741,565 750,000 740,713 747,766 1,751 2.500 2.745 MS 4,791 18,934 04/26/2022 03/31/2027 759,375
91282C-EF-4 UNITED STATES TREASURY C 1.A 14,831 15,000 14,814 14,955 27 2.500 2.745 MS 96 191 04/26/2022 03/31/2027 15,188
91282C-FB-2 UNITED STATES TREASURY C 1.A 3,470,891 3,500,000 3,460,488 3,490,317 5,899 2.750 2.930 JJ 40,279 96,250 08/03/2022 07/31/2027 3,548,125
91282C-FM-8 UNITED STATES TREASURY SD 1.A 98,859 100,000 101,070 99,567 234 4.125 4.386 MS 1,054 4,125 11/07/2022 09/30/2027 102,063
91282C-GC-9 UNITED STATES TREASURY C 1.A 2,515,536 2,500,000 2,518,652 2,506,600 (3,126) 3.875 3.737 JD 268 96,875 01/10/2023 12/31/2027 2,548,438
91282C-GQ-8 UNITED STATES TREASURY SD 1.A 318,750 320,000 324,075 318,945 202 4.000 4.087 FA 4,349 6,400 03/13/2025 02/28/2030 326,400
91282C-GQ-8 UNITED STATES TREASURY 1.A 29,883 30,000 30,382 29,901 11 4.000 4.087 FA 408 600 03/13/2025 02/28/2030 30,600
91282C-MG-3 UNITED STATES TREASURY SD 1.A 5,173,188 5,200,000 5,315,578 5,177,693 4,505 4.250 4.366 JJ 92,484 110,500 01/28/2025 01/31/2030 5,310,500
912834-A6-5 UNITED STATES TREASURY 1.A 16,432,591 52,995,000 14,240,669 17,132,762 731,257 4.410 N/A 12/19/2024 11/15/2051 52,995,000
912834-B5-6 UNITED STATES TREASURY 1.A 32,137,535 103,512,946 27,473,782 33,491,422 1,415,006 4.364 N/A 12/19/2024 02/15/2052 103,512,946
912834-C5-5 UNITED STATES TREASURY 1.A 28,848,011 93,660,000 24,506,016 30,059,653 1,267,217 4.354 N/A 12/19/2024 05/15/2052 93,660,000
912834-D4-7 UNITED STATES TREASURY 1.A 42,345,452 137,325,000 35,553,661 44,104,425 1,840,972 4.310 N/A 12/19/2024 08/15/2052 137,325,000
912834-F2-9 UNITED STATES TREASURY 1.A 32,392,740 105,310,000 26,958,756 33,727,751 1,389,978 4.279 N/A 12/19/2024 11/15/2052 105,310,000
912834-F9-4 UNITED STATES TREASURY 1.A 39,972,083 129,333,333 32,771,658 41,596,549 1,702,634 4.223 N/A 12/19/2024 02/15/2053 129,333,333
912834-G9-3 UNITED STATES TREASURY 1.A 24,304,890 78,930,000 19,765,003 25,286,420 1,029,471 4.200 N/A 12/19/2024 05/15/2053 78,930,000
912834-H8-4 UNITED STATES TREASURY 1.A 12,058,125 39,333,333 9,765,730 12,542,217 508,099 4.179 N/A 12/19/2024 08/15/2053 39,333,333
912834-J6-6 UNITED STATES TREASURY 1.A 1,219,375 4,000,000 980,756 1,268,093 51,171 4.162 N/A 12/19/2024 11/15/2053 4,000,000
912834-WJ-3 UNITED STATES TREASURY 1.A 28,021,719 89,600,000 25,241,373 29,257,017 1,246,244 4.548 N/A 12/19/2024 11/15/2050 89,600,000
912834-WR-5 UNITED STATES TREASURY 1.A 17,139,091 54,740,000 15,214,765 17,885,882 764,412 4.499 N/A 12/19/2024 02/15/2051 54,740,000
912834-WZ-7 UNITED STATES TREASURY 1.A 17,353,223 55,035,000 15,127,457 18,097,124 775,830 4.430 N/A 12/19/2024 05/15/2051 55,035,000
912834-XG-8 UNITED STATES TREASURY 1.A 44,902,628 144,175,000 39,240,545 46,828,342 2,009,782 4.435 N/A 12/19/2024 08/15/2051 144,175,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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Issuer Credit Obligations: Other U.S. Government Obligations (Not Exempt from RBC)

0019999999 – Issuer Credit Obligations: U.S. Government Obligations (Exempt
from RBC) 2,134,894,624 5,318,585,812 1,677,525,271 2,536,869,300 77,610,467 XXX XXX XXX 270,916 864,176 XXX XXX 5,319,064,185

19075Q-AG-7 COBANK ACB 2.B FE 500,000 500,000 518,147 500,000 7.125 7.127 JAJO 8,807 30,281 11/21/2024 01/01/3000 502,969

3128X0-AZ-2
FEDERAL HOME LOAN
MORTGAGE CORP 1.B FE 282,515 500,000 351,956 370,139 13,651 3.793 N/A 10/22/2018 01/02/2034 500,000

3130AE-YE-4 FEDERAL HOME LOAN BANKS C 1.A 999,000 1,000,000 954,322 999,346 54 4.030 4.038 MS 10,523 40,300 09/18/2018 09/27/2035 1,020,150
3130AF-LC-9 FEDERAL HOME LOAN BANKS C 1.A 250,000 250,000 243,134 250,000 4.000 4.000 JD 278 10,000 12/14/2018 12/21/2033 255,000
3130AF-M2-0 FEDERAL HOME LOAN BANKS C 1.A 250,000 250,000 230,008 250,000 4.100 4.100 JD 85 10,250 12/20/2018 12/28/2038 255,125
3130AJ-RH-4 FEDERAL HOME LOAN BANKS 1.A 978,510 1,500,000 1,037,156 1,026,082 21,475 2.070 5.201 JD 173 31,050 09/13/2023 06/29/2040 1,515,525
3130AJ-RW-1 FEDERAL HOME LOAN BANKS 1.B FE 964,170 1,500,000 1,027,821 1,012,838 21,995 2.000 5.219 JJ 14,583 30,000 09/13/2023 07/06/2040 1,515,000
3130B5-CR-7 FEDERAL HOME LOAN BANKS 1.B FE 2,500,000 2,500,000 2,506,255 2,500,000 5.890 5.890 MS 47,038 73,625 02/24/2025 03/06/2045 2,573,625
3130B7-2Q-6 FEDERAL HOME LOAN BANKS 1.B FE 2,500,000 2,500,000 2,523,270 2,500,000 6.000 6.000 JJ 63,750 07/09/2025 07/28/2045 2,575,000
3130B7-D2-7 FEDERAL HOME LOAN BANKS 1.B FE 2,500,000 2,500,000 2,548,380 2,500,000 5.700 5.700 FA 55,417 07/30/2025 08/11/2045 2,571,250

3133EH-7J-6
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 677,775 700,000 680,001 691,438 1,947 3.000 3.326 JJ 9,567 21,000 03/05/2018 01/17/2030 710,500

3133EJ-AL-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 1,402,646 1,400,000 1,217,762 1,401,797 (120) 3.310 3.297 JJ 19,952 46,340 01/23/2018 01/26/2038 1,423,170

3133EJ-AL-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.A 500,500 500,000 434,915 500,355 (8) 3.310 3.303 JJ 7,126 16,550 01/19/2018 01/26/2038 508,275

3133EJ-AM-1
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.A 900,000 900,000 724,338 900,000 3.380 3.380 JJ 13,098 30,420 01/19/2018 01/26/2043 915,210

3133EJ-AM-1
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 1,402,338 1,400,000 1,126,748 1,401,794 (77) 3.380 3.370 JJ 20,374 47,320 01/23/2018 01/26/2043 1,423,660

3133EJ-AM-1
FEDERAL FARM CREDIT BANKS
FUNDING CORP O 1.A 400,000 400,000 321,928 400,000 3.380 3.380 JJ 5,821 13,520 01/19/2018 01/26/2043 406,760

3133EJ-BG-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.B FE 700,000 700,000 580,257 700,000 3.710 3.710 FA 10,749 25,970 01/24/2018 02/02/2043 712,985

3133EJ-C2-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.A 649,675 650,000 626,681 649,812 24 4.000 4.004 MS 6,861 26,000 09/19/2018 09/26/2033 663,000

3133EJ-C2-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 999,500 1,000,000 964,125 999,706 32 4.000 4.004 MS 10,556 40,000 09/19/2018 09/26/2033 1,020,000

3133EJ-CQ-0
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.B FE 1,382,164 1,400,000 1,233,468 1,387,747 797 3.440 3.529 FA 18,060 48,160 02/16/2018 02/16/2038 1,424,080

3133EJ-EQ-8
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 299,619 300,000 279,705 299,767 21 3.530 3.540 MS 3,501 10,590 02/23/2018 03/02/2035 305,295

3133EJ-ER-6
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 1,400,000 1,400,000 1,249,929 1,400,000 3.570 3.570 MS 16,521 49,980 02/23/2018 03/02/2038 1,424,990

3133EJ-ES-4
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 1,107,183 1,100,000 930,403 1,105,479 (245) 3.670 3.629 MS 13,008 40,370 02/26/2018 03/05/2042 1,120,185

3133EJ-HX-0
FEDERAL FARM CREDIT BANKS
FUNDING CORP C 1.A 498,335 500,000 483,385 499,200 124 3.340 3.371 MS 4,268 16,700 03/22/2018 09/29/2031 508,350

3133EK-VA-1
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.A 249,700 250,000 226,665 249,813 19 2.990 3.000 JJ 3,385 7,475 07/10/2019 07/18/2034 253,738

3133EL-KE-3
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.B FE 900,970 1,400,000 966,741 930,407 13,539 2.700 5.579 JJ 15,855 37,800 09/27/2023 01/30/2045 1,418,900

3133EL-LU-6
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.B FE 275,113 250,000 192,635 268,660 (1,257) 2.390 1.750 FA 2,390 5,975 09/01/2020 02/07/2039 252,988

3133EM-AP-7
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.B FE 637,100 1,000,000 685,411 669,433 14,596 1.990 5.239 MS 5,362 19,900 09/13/2023 09/24/2040 1,009,950

3133EM-EN-8
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.B FE 428,505 750,000 443,814 447,243 8,459 2.000 5.321 AO 2,667 15,000 09/13/2023 10/27/2045 757,500
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3133EN-SQ-4
FEDERAL FARM CREDIT BANKS
FUNDING CORP 1.B FE 1,997,500 2,000,000 1,809,480 1,998,012 142 3.490 3.501 MS 18,613 69,800 03/21/2022 03/25/2037 2,034,900

3134A4-AB-0
FEDERAL HOME LOAN
MORTGAGE CORP 1.A 97,203 150,000 122,730 126,080 4,138 3.365 N/A 03/14/2018 03/15/2031 150,000

3134A4-CH-5
FEDERAL HOME LOAN
MORTGAGE CORP C 1.A 325,629 900,000 830,363 795,603 43,255 5.669 N/A 01/07/2010 03/15/2028 900,000

3134A4-NS-9
FEDERAL HOME LOAN
MORTGAGE CORP 1.A 469,406 719,000 589,933 607,986 19,903 3.356 N/A 03/22/2018 01/15/2031 719,000

3134GV-5K-0
FEDERAL HOME LOAN
MORTGAGE CORP 1.A 666,950 1,000,000 715,663 697,160 13,648 2.220 5.219 JJ 10,360 22,200 09/13/2023 07/13/2040 1,011,100

3134GW-6D-3
FEDERAL HOME LOAN
MORTGAGE CORP 1.B FE 636,230 1,000,000 699,683 668,351 14,495 2.000 5.247 AO 3,444 20,000 09/13/2023 10/29/2040 1,010,000

3134GW-7C-4
FEDERAL HOME LOAN
MORTGAGE CORP 1.B FE 585,810 1,000,000 597,935 609,930 10,891 2.100 5.300 MN 2,975 21,000 09/13/2023 11/10/2045 1,010,500

3134GW-QD-1
FEDERAL HOME LOAN
MORTGAGE CORP 1.B FE 538,500 1,000,000 541,025 557,543 8,606 2.050 5.282 FA 7,517 20,500 09/13/2023 08/19/2050 1,010,250

31358D-DG-6
FEDERAL NATIONAL MORTGAGE
ASSOCIATION 1.A 1,330,000 2,000,000 1,720,814 1,740,879 58,793 3.465 N/A 02/27/2018 01/15/2030 2,000,000

31359M-GK-3
FEDERAL NATIONAL MORTGAGE
ASSOCIATION 1.A 697,595 603,000 679,909 682,513 (14,645) 6.625 3.645 MN 5,105 39,949 12/19/2024 11/15/2030 622,974

31359Y-CY-1
FEDERAL NATIONAL MORTGAGE
ASSOCIATION C 1.A 330,271 930,000 847,922 799,460 46,235 6.047 N/A 01/07/2010 07/15/2028 930,000

880591-EH-1 TENNESSEE VALLEY AUTHORITY C 1.A 259,632 200,000 211,255 237,405 (2,093) 5.250 3.518 MS 3,092 10,500 01/08/2013 09/15/2039 205,250
880591-EJ-7 TENNESSEE VALLEY AUTHORITY 1.A 77,107,045 57,000,000 50,692,256 75,414,635 (302,298) 4.625 3.087 MS 776,229 2,566,875 04/09/2025 09/15/2060 58,318,125
880591-ES-7 TENNESSEE VALLEY AUTHORITY 1.A 3,587,862 3,450,000 2,843,880 3,549,958 (5,314) 4.250 4.000 MS 43,173 104,125 04/09/2025 09/15/2065 3,523,313
880591-ES-7 TENNESSEE VALLEY AUTHORITY O 1.A 10,881,555 10,000,000 8,243,130 10,819,223 (8,811) 4.250 3.844 MS 125,139 425,000 02/15/2018 09/15/2065 10,212,500
880591-FC-1 TENNESSEE VALLEY AUTHORITY 1.A 2,806,093 2,760,000 2,730,691 2,806,131 38 5.250 5.138 FA 60,375 10/30/2025 02/01/2055 2,832,450
88059E-5Q-3 TENNESSEE VALLEY AUTHORITY 1.A 562,010 1,020,000 669,096 740,183 25,339 3.514 N/A 02/02/2018 03/15/2035 1,020,000
88059E-5R-1 TENNESSEE VALLEY AUTHORITY 1.A 287,720 500,000 324,826 360,066 11,977 3.412 N/A 05/13/2019 09/15/2035 500,000
88059E-5Y-6 TENNESSEE VALLEY AUTHORITY 1.A 482,990 1,020,000 540,058 639,022 22,232 3.573 N/A 02/02/2018 03/15/2039 1,020,000
88059E-5Z-3 TENNESSEE VALLEY AUTHORITY 1.A 475,106 1,020,000 533,760 628,304 21,824 3.567 N/A 02/02/2018 09/15/2039 1,020,000
88059E-6A-7 TENNESSEE VALLEY AUTHORITY 1.A 722,641 1,612,000 812,054 955,782 34,504 3.711 N/A 11/20/2018 03/15/2040 1,612,000
88059E-6B-5 TENNESSEE VALLEY AUTHORITY 1.A 708,217 1,612,000 791,374 937,274 33,906 3.719 N/A 11/20/2018 09/15/2040 1,612,000
88059E-6C-3 TENNESSEE VALLEY AUTHORITY 1.A 694,390 1,612,000 724,980 919,370 33,307 3.725 N/A 11/20/2018 03/15/2041 1,612,000
88059E-6D-1 TENNESSEE VALLEY AUTHORITY 1.A 680,549 1,612,000 704,337 901,542 32,722 3.732 N/A 11/20/2018 09/15/2041 1,612,000
88059E-6E-9 TENNESSEE VALLEY AUTHORITY 1.A 665,305 1,612,000 684,331 882,544 32,181 3.750 N/A 11/20/2018 03/15/2042 1,612,000
88059E-6F-6 TENNESSEE VALLEY AUTHORITY 1.A 651,933 1,612,000 664,890 865,271 31,609 3.757 N/A 11/20/2018 09/15/2042 1,612,000
88059E-6G-4 TENNESSEE VALLEY AUTHORITY 1.A 639,694 1,612,000 646,054 849,118 31,029 3.758 N/A 11/20/2018 03/15/2043 1,612,000
88059E-6H-2 TENNESSEE VALLEY AUTHORITY 1.A 626,807 1,612,000 627,764 832,459 30,475 3.765 N/A 11/20/2018 09/15/2043 1,612,000
88059E-6J-8 TENNESSEE VALLEY AUTHORITY 1.A 612,895 1,612,000 610,038 814,919 29,949 3.780 N/A 11/20/2018 03/15/2044 1,612,000
88059E-6K-5 TENNESSEE VALLEY AUTHORITY 1.A 602,176 1,612,000 592,821 800,420 29,383 3.775 N/A 11/20/2018 09/15/2044 1,612,000
88059E-6L-3 TENNESSEE VALLEY AUTHORITY 1.A 591,635 1,612,000 576,851 786,166 28,829 3.771 N/A 11/20/2018 03/15/2045 1,612,000
88059E-6M-1 TENNESSEE VALLEY AUTHORITY 1.A 582,164 1,612,000 561,908 773,022 28,275 3.761 N/A 11/20/2018 09/15/2045 1,612,000
88059E-6N-9 TENNESSEE VALLEY AUTHORITY 1.A 569,714 1,612,000 547,250 757,123 27,772 3.772 N/A 11/20/2018 03/15/2046 1,612,000
88059E-6P-4 TENNESSEE VALLEY AUTHORITY 1.A 559,593 1,612,000 533,863 743,520 27,253 3.770 N/A 11/20/2018 09/15/2046 1,612,000
88059E-6Q-2 TENNESSEE VALLEY AUTHORITY 1.A 549,100 1,612,000 519,779 729,633 26,749 3.770 N/A 11/20/2018 03/15/2047 1,612,000
88059E-6R-0 TENNESSEE VALLEY AUTHORITY 1.A 540,057 1,612,000 504,250 717,223 26,244 3.763 N/A 11/20/2018 09/15/2047 1,612,000
88059E-6S-8 TENNESSEE VALLEY AUTHORITY 1.A 530,048 1,612,000 479,729 703,948 25,759 3.763 N/A 11/20/2018 03/15/2048 1,612,000
88059E-6T-6 TENNESSEE VALLEY AUTHORITY 1.A 521,691 1,612,000 479,729 692,396 25,278 3.754 N/A 11/20/2018 09/15/2048 1,612,000
88059E-6U-3 TENNESSEE VALLEY AUTHORITY 1.A 511,896 1,612,000 463,464 679,459 24,812 3.755 N/A 11/20/2018 03/15/2049 1,612,000
88059E-6V-1 TENNESSEE VALLEY AUTHORITY 1.A 499,620 1,612,000 451,045 664,046 24,360 3.773 N/A 11/20/2018 09/15/2049 1,612,000
88059E-6W-9 TENNESSEE VALLEY AUTHORITY 1.A 490,227 1,612,000 435,820 651,610 23,909 3.774 N/A 11/20/2018 03/15/2050 1,612,000
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Issuer Credit Obligations: Non-U.S. Sovereign Jurisdiction Securities

88059E-6X-7 TENNESSEE VALLEY AUTHORITY 1.A 480,937 1,612,000 424,034 639,330 23,466 3.775 N/A 11/20/2018 09/15/2050 1,612,000
88059E-6Y-5 TENNESSEE VALLEY AUTHORITY 1.A 471,818 1,612,000 411,507 627,274 23,031 3.776 N/A 11/20/2018 03/15/2051 1,612,000
88059E-6Z-2 TENNESSEE VALLEY AUTHORITY 1.A 462,919 1,612,000 400,320 615,493 22,604 3.777 N/A 11/20/2018 09/15/2051 1,612,000
88059E-7A-6 TENNESSEE VALLEY AUTHORITY 1.A 454,112 1,612,000 386,411 603,853 22,184 3.778 N/A 11/20/2018 03/15/2052 1,612,000
88059E-7B-4 TENNESSEE VALLEY AUTHORITY 1.A 445,526 1,612,000 375,726 592,487 21,772 3.779 N/A 11/20/2018 09/15/2052 1,612,000
88059E-7C-2 TENNESSEE VALLEY AUTHORITY 1.A 437,091 1,612,000 365,269 581,322 21,368 3.780 N/A 11/20/2018 03/15/2053 1,612,000
88059E-7E-8 TENNESSEE VALLEY AUTHORITY 1.A 420,634 1,612,000 344,348 559,549 20,580 3.783 N/A 11/20/2018 03/15/2054 1,612,000
88059E-7F-5 TENNESSEE VALLEY AUTHORITY 1.A 142,494 592,000 123,284 189,060 7,370 4.016 N/A 11/20/2018 09/15/2054 592,000
88059E-7G-3 TENNESSEE VALLEY AUTHORITY 1.A 404,792 1,612,000 326,388 538,580 19,821 3.785 N/A 11/20/2018 03/15/2055 1,612,000
88059E-7J-7 TENNESSEE VALLEY AUTHORITY 1.A 387,106 1,612,000 308,467 515,767 19,069 3.803 N/A 11/20/2018 03/15/2056 1,612,000
88059E-7N-8 TENNESSEE VALLEY AUTHORITY 1.A 358,318 1,612,000 272,960 477,595 17,678 3.808 N/A 11/20/2018 03/15/2058 1,612,000
88059E-7S-7 TENNESSEE VALLEY AUTHORITY 1.A 331,596 1,612,000 260,356 442,150 16,385 3.812 N/A 11/20/2018 03/15/2060 1,612,000
88059E-N5-9 TENNESSEE VALLEY AUTHORITY 1.A 568,589 1,450,000 454,655 702,974 22,718 3.312 N/A 07/12/2019 01/15/2048 1,450,000
88059F-BA-8 TENNESSEE VALLEY AUTHORITY 1.A 997,040 2,000,000 1,135,944 1,284,542 46,486 3.671 N/A 02/07/2019 01/15/2038 2,000,000
88059F-BP-5 TENNESSEE VALLEY AUTHORITY 1.A 1,916,982 7,800,000 1,486,962 2,180,078 85,189 4.037 N/A 12/04/2023 04/01/2056 7,800,000
88059F-BS-9 TENNESSEE VALLEY AUTHORITY 1.A 10,008,932 19,683,000 10,299,992 12,452,799 407,619 3.357 N/A 02/04/2021 09/15/2039 19,683,000
88059F-BT-7 TENNESSEE VALLEY AUTHORITY 1.A 2,256,524 9,713,000 1,534,923 2,841,879 98,673 3.566 N/A 02/24/2021 09/15/2060 9,713,000
88059F-BW-0 TENNESSEE VALLEY AUTHORITY 1.A 7,572,340 18,608,000 7,827,507 9,843,191 362,831 3.791 N/A 12/28/2018 12/15/2042 18,608,000
88059F-CG-4 TENNESSEE VALLEY AUTHORITY 1.A 203,551 804,000 103,123 232,808 6,966 3.064 N/A 12/19/2022 09/15/2065 804,000
0029999999 – Issuer Credit Obligations: Other U.S. Government Obligations
(Not Exempt from RBC) 171,532,077 229,506,000 140,508,276 183,867,074 1,937,499 XXX XXX XXX 1,445,794 4,044,525 XXX XXX 231,827,541

05330G-AA-2
AUTORIDAD DEL CANAL DE
PANAMA O 2.A FE 5,158,370 4,996,000 4,819,284 5,099,287 (9,510) 4.950 4.657 JJ 104,416 247,302 09/27/2018 07/29/2035 4,996,000

085209-AH-7
BERMUDA, GOVERNMENT OF
(GOVERNMENT) 1.E FE 2,704,275 3,681,000 2,549,093 2,723,628 18,783 3.375 5.273 FA 45,207 124,234 12/19/2024 08/20/2050 3,743,117

105756-BB-5
BRAZIL, FEDERATIVE REPUBLIC
OF (GOVERNME 3.B FE 1,178,642 1,000,000 1,161,350 1,162,733 (15,492) 8.250 5.701 JJ 36,896 82,500 12/19/2024 01/20/2034 1,041,250

155431-AA-7
CENTRAL STORAGE SAFETY
PROJECT TRUST O 1.D FE 13,078,310 12,605,600 12,080,530 12,924,299 (22,737) 4.823 4.523 FMAN 101,328 607,968 03/20/2018 02/01/2038 10,474,552

155431-AA-7
CENTRAL STORAGE SAFETY
PROJECT TRUST 1.D FE 4,230,275 4,105,824 3,934,801 4,185,564 (5,465) 4.823 4.468 FMAN 33,004 198,024 10/11/2022 02/01/2038 79,378

195325-BK-0
COLOMBIA, REPUBLIC OF
(GOVERNMENT) 3.B FE 1,183,885 1,166,000 1,184,656 1,183,137 (746) 7.375 7.187 MS 24,603 85,993 12/19/2024 09/18/2037 1,208,996

21987B-AU-2
CORPORACION NACIONAL DEL
COBRE DE CHILE 2.A FE 628,085 700,000 612,084 630,208 2,059 4.875 5.748 MN 5,403 34,125 12/19/2024 11/04/2044 717,063

279158-AJ-8 ECOPETROL SA 3.B FE 626,521 833,000 619,622 630,738 4,094 5.875 8.440 MN 4,486 48,939 12/19/2024 05/28/2045 857,469
29135L-AJ-9 EMIRATE OF ABU DHABI 1.C FE 5,287,480 5,500,000 4,416,592 5,310,804 4,480 3.875 4.100 AO 44,401 213,125 04/08/2020 04/16/2050 5,606,563

31424E-AC-6
UNITED ARAB EMIRATES
(GOVERNMENT) C 1.D FE 242,463 250,000 191,002 243,689 306 2.875 3.078 AO 1,438 7,188 10/06/2021 10/19/2041 253,594

445545-AF-3 HUNGARY (GOVERNMENT) 2.B FE 1,388,352 1,166,000 1,365,484 1,379,685 (8,430) 7.625 5.798 MS 22,721 88,908 12/19/2024 03/29/2041 1,210,454
445545-AT-3 HUNGARY (GOVERNMENT) 2.B FE 2,623,973 2,328,000 2,467,496 2,619,633 (4,239) 6.750 5.820 MS 41,904 157,140 12/19/2024 09/25/2052 2,406,570

46513J-B5-9
ISRAEL, STATE OF
(GOVERNMENT) 1.F FE 457,436 623,000 464,395 457,522 79 4.500 6.135 AO 6,853 28,035 12/19/2024 04/03/2120 637,018

46513J-XN-6
ISRAEL, STATE OF
(GOVERNMENT) 1.F FE 407,017 600,000 402,385 410,681 3,555 3.375 5.832 JJ 9,338 20,250 12/19/2024 01/15/2050 610,125

46513Y-JJ-8
ISRAEL, STATE OF
(GOVERNMENT) O 1.F FE 3,220,685 3,250,000 2,538,086 3,225,333 672 4.125 4.178 JJ 61,073 134,063 01/10/2018 01/17/2048 3,317,031

46513Y-JJ-8
ISRAEL, STATE OF
(GOVERNMENT) 1.F FE 4,122,578 5,016,000 3,917,243 4,143,554 18,983 4.125 5.470 JJ 94,259 206,910 12/19/2024 01/17/2048 5,119,455

71654Q-CC-4 PETROLEOS MEXICANOS O 3.A FE 1,351,598 1,419,000 1,166,707 1,358,373 1,145 6.750 7.140 MS 26,606 95,783 09/27/2018 09/21/2047 1,419,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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Issuer Credit Obligations: Municipal Bonds – General Obligations (Direct & Guaranteed)

731011-AW-2
POLAND, REPUBLIC OF
(GOVERNMENT) 1.G FE 670,838 655,000 628,547 670,628 (208) 5.500 5.332 AO 8,706 36,025 12/19/2024 04/04/2053

74730D-AD-5 QATARENERGY C 1.C FE 250,000 250,000 174,815 250,000 3.300 3.300 JJ 3,873 8,250 06/30/2021 07/12/2051 254,125
77586R-AC-4 ROMANIA (GOVERNMENT) 2.C FE 1,297,429 1,300,000 1,255,857 1,297,588 128 6.125 6.142 JJ 35,168 79,625 12/19/2024 01/22/2044 1,339,813

91086Q-BE-7
MEXICO (UNITED MEXICAN
STATES) (GOVERNME 2.B FE 5,165,829 5,412,000 5,011,512 5,172,954 6,826 5.550 5.940 JJ 133,496 300,366 12/19/2024 01/21/2045 5,562,183

P06077-AA-2
AUTORIDAD DEL CANAL DE
PANAMA O 2.A FE 247,800 240,000 231,511 244,996 (446) 4.950 4.660 JJ 5,016 11,880 09/27/2018 07/29/2035 240,000

0039999999 – Issuer Credit Obligations: Non-U.S. Sovereign Jurisdiction
Securities 55,521,841 57,096,424 51,193,051 55,325,033 (6,163) XXX XXX XXX 850,195 2,816,630 XXX XXX 51,093,754

010878-BA-3 ALAMEDA CNTY CALIF O 1.A FE 4,213,393 4,250,000 3,927,383 4,223,626 1,582 3.820 3.883 FA 67,646 162,350 10/25/2018 08/01/2038 4,331,175
016059-DQ-7 ALHAMBRA CALIF UNI SCH DIST 1.C FE 852,660 2,000,000 1,213,160 1,183,516 44,842 3.900 N/A 06/29/2017 08/01/2039 2,000,000
080401-RF-1 BELMONT MASS C 1.A FE 270,410 250,000 241,315 256,091 (2,645) 4.000 2.850 MS 2,944 10,000 03/17/2020 03/15/2049

088023-LA-2
BEVERLY HILLS CALIF UNI SCH
DIST C 1.B FE 252,190 500,000 336,910 366,678 12,591 3.510 N/A 11/03/2016 08/01/2036 500,000

088023-MA-1
BEVERLY HILLS CALIF UNI SCH
DIST 1.B FE 1,225,840 2,750,000 1,620,548 1,643,598 65,874 4.133 N/A 10/26/2018 08/01/2038 2,750,000

088023-MC-7
BEVERLY HILLS CALIF UNI SCH
DIST 1.B FE 164,010 350,000 215,961 235,097 9,915 4.084 N/A 10/26/2018 08/01/2037 350,000

101565-YS-2
BOULDER LARIMER & WELD
CNTYS COLO ST VRA C 1.B FE 4,129,922 3,770,000 3,786,588 3,770,000 5.790 4.169 JD 9,701 218,283 02/14/2014 12/15/2033

13063B-JC-7 CALIFORNIA ST O 1.C FE 30,952,606 19,690,000 24,100,954 27,967,235 (407,255) 7.600 3.852 MN 249,407 1,496,440 09/11/2017 11/01/2040 20,438,220
13063B-JC-7 CALIFORNIA ST 1.C FE 7,330,526 4,735,000 5,795,735 6,721,530 (97,690) 7.600 3.858 MN 59,977 359,860 03/26/2020 11/01/2040 4,914,930
139015-QV-6 CANYON TEX INDPT SCH DIST 1.A FE 518,705 500,000 504,855 505,030 (2,246) 4.000 3.504 FA 7,556 20,000 01/25/2019 02/15/2039
167486-ZQ-5 CHICAGO ILL O 1.E FE 2,397,420 1,900,000 1,933,820 2,299,666 (14,043) 6.314 4.585 JJ 59,983 119,966 11/02/2017 01/01/2044 1,959,983
167486-ZQ-5 CHICAGO ILL 1.E FE 883,260 700,000 712,460 847,294 (5,176) 6.314 4.584 JJ 22,099 44,198 11/02/2017 01/01/2044 722,099

178882-MX-1
CLACKAMAS & WASHINGTON
CNTYS ORE SCH DIS 1.B FE 502,343 750,000 449,175 553,973 13,312 2.447 N/A 12/16/2021 06/15/2038 750,000

178882-NH-5
CLACKAMAS & WASHINGTON
CNTYS ORE SCH DIS 1.B FE 693,780 1,500,000 492,960 812,952 21,876 2.747 N/A 03/05/2020 06/15/2048 1,500,000

179162-GF-3
CLACKAMAS CNTY ORE SCH
DIST NO 62 C OREG 1.B FE 258,580 500,000 347,715 342,547 13,431 4.040 N/A 12/12/2018 06/15/2035 500,000

179162-GL-0
CLACKAMAS CNTY ORE SCH
DIST NO 62 C OREG 1.B FE 366,480 1,000,000 488,660 494,939 20,708 4.320 N/A 12/12/2018 06/15/2042 1,000,000

190335-KA-6
COAST CMNTY COLLEGE DIST
CALIF 1.B FE 733,075 1,750,000 873,478 857,245 36,108 4.350 N/A 05/10/2022 08/01/2042 1,750,000

190335-KB-4
COAST CMNTY COLLEGE DIST
CALIF 1.B FE 693,490 1,750,000 817,040 812,691 34,689 4.410 N/A 05/10/2022 08/01/2043 1,750,000

204736-FM-9 COMPTON CALIF UNI SCH DIST 1.D FE 261,360 500,000 259,360 318,626 9,805 3.150 N/A 08/08/2019 06/01/2040 500,000
204736-FP-2 COMPTON CALIF UNI SCH DIST 1.D FE 241,160 500,000 227,850 295,472 9,318 3.230 N/A 08/08/2019 06/01/2042 500,000
232723-HP-4 CYPRESS CALIF ELEM SCH DIST 1.D FE 4,244,512 15,800,000 4,984,268 6,279,945 289,456 4.294 N/A 08/21/2017 08/01/2048 15,800,000

232769-DV-8
CYPRESS-FAIRBANKS TEX INDPT
SCH DIST O 1.A FE 509,690 500,000 507,310 502,520 (1,121) 4.000 3.751 FA 7,556 20,000 10/18/2018 02/15/2036

232769-DX-4
CYPRESS-FAIRBANKS TEX INDPT
SCH DIST O 1.A FE 1,010,770 1,000,000 1,010,420 1,002,810 (1,247) 4.000 3.861 FA 15,111 40,000 10/18/2018 02/15/2038

283770-MC-6 EL PASO TEX INDPT SCH DIST 1.A FE 784,575 750,000 759,360 759,153 (4,092) 4.000 3.399 FA 11,333 30,000 01/31/2019 08/15/2037
283770-ME-2 EL PASO TEX INDPT SCH DIST 1.A FE 1,072,964 1,035,000 1,043,973 1,045,076 (4,497) 4.000 3.520 FA 15,640 41,400 01/31/2019 08/15/2039
373385-DS-9 GEORGIA ST 1.A FE 499,785 500,000 470,275 499,871 9 3.950 3.953 JJ 9,875 19,750 07/25/2018 07/01/2037 509,875

410360-JT-9
HANFORD CALIF JT UN HIGH
SCH DIST 1.D FE 408,912 1,200,000 574,728 573,688 24,971 4.500 N/A 04/27/2018 08/01/2042 1,200,000

432272-GD-8 HILLSBOROUGH CALIF SCH DIST C 1.A FE 182,256 315,000 179,739 217,347 6,804 3.206 N/A 05/29/2020 09/01/2037 315,000
432272-GD-8 HILLSBOROUGH CALIF SCH DIST 1.A FE 104,257 200,000 114,120 123,393 4,892 4.098 N/A 04/19/2022 09/01/2037 200,000
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432272-GF-3 HILLSBOROUGH CALIF SCH DIST 1.A FE 662,200 1,250,000 630,488 795,310 25,883 3.336 N/A 05/29/2020 09/01/2039 1,250,000
432272-GG-1 HILLSBOROUGH CALIF SCH DIST C 1.A FE 126,863 250,000 118,370 152,779 5,045 3.386 N/A 05/29/2020 09/01/2040 250,000
442331-3K-8 HOUSTON CITY C 1.D FE 1,145,000 1,145,000 985,410 1,145,000 3.961 3.961 MS 15,118 45,353 12/20/2017 03/01/2047 1,167,677

44236P-MD-7
HOUSTON TEX CMNTY COLLEGE
SYS 1.B FE 100,000 100,000 74,737 100,000 2.259 2.259 FA 853 2,259 01/22/2021 02/15/2039 101,130

452152-FP-1 ILLINOIS ST O 1.E FE 6,244,729 6,107,843 6,272,083 6,189,077 (8,901) 5.100 4.884 JD 25,958 311,503 10/31/2018 06/01/2033 7,025,500
452152-FP-1 ILLINOIS ST C 1.E FE 217,790 218,137 224,003 217,948 21 5.100 5.114 JD 927 11,125 11/16/2016 06/01/2033 256,375

515390-NZ-1
LANE CNTY ORE SCH DIST NO
052 BETHEL 1.B FE 115,978 250,000 70,138 131,162 3,282 2.550 N/A 02/10/2021 06/15/2051 250,000

54438C-PA-4
LOS ANGELES CALIF CMNTY
COLLEGE DIST O 1.B FE 7,538,587 4,975,000 5,516,977 7,134,144 (54,925) 6.750 3.915 FA 139,922 335,813 07/07/2017 08/01/2049 5,142,906

54438C-PA-4
LOS ANGELES CALIF CMNTY
COLLEGE DIST 1.B FE 1,505,580 1,000,000 1,108,940 1,426,401 (10,788) 6.750 3.953 FA 28,125 67,500 07/07/2017 08/01/2049 1,033,750

567609-CS-9
MARIEMONT OHIO CITY SCH
DIST C 1.C FE 252,728 250,000 253,645 250,224 (234) 5.150 5.048 JD 1,073 12,875 08/19/2010 12/01/2026 250,000

56781R-JX-6
MARIN CALIF CMNTY COLLEGE
DIST 1.A FE 2,000,000 2,000,000 1,892,340 2,000,000 4.032 4.032 FA 33,600 80,640 01/25/2019 08/01/2038 2,040,320

569203-NT-5
MARION & POLK CNTYS ORE
SCH DIST NO 24J 1.B FE 593,940 1,000,000 531,810 685,433 17,678 2.630 N/A 06/25/2020 06/15/2040 1,000,000

57582P-UE-8
MASSACHUSETTS
COMMONWEALTH 1.B FE 9,949,040 8,000,000 8,174,960 9,387,198 (74,199) 5.456 3.836 JJ 218,240 436,480 04/01/2017 12/01/2039 8,181,867

57582P-WH-9
MASSACHUSETTS
COMMONWEALTH C 1.B FE 218,360 200,000 199,564 206,281 (1,300) 4.500 3.715 FA 3,750 9,000 11/12/2014 08/01/2031 23,992

592112-DR-4
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C C 1.B FE 4,035,035 3,700,000 3,879,191 3,881,084 (16,734) 5.707 4.993 JJ 105,580 211,159 02/14/2014 07/01/2034 3,805,580

592112-DR-4
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C O 1.B FE 116,657 100,000 104,843 110,318 (989) 5.707 4.248 JJ 2,854 5,707 09/12/2018 07/01/2034 102,854

592112-TP-1
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C 1.B FE 2,027,140 2,000,000 2,023,380 2,008,022 (3,002) 4.000 3.830 JJ 40,000 80,000 11/02/2018 07/01/2037

64966J-AR-7 NEW YORK CITY 1.C FE 1,229,842 950,000 1,018,448 1,158,822 (13,502) 6.271 3.941 JD 4,965 59,575 03/26/2020 12/01/2037 979,787
64966Q-L6-5 NEW YORK CITY 1.C FE 2,455,062 2,265,000 2,174,672 2,451,697 (3,282) 5.263 4.717 AO 29,802 119,207 12/19/2024 10/01/2052 2,324,603
64966S-NJ-1 NEW YORK CITY 1.C FE 5,000,000 5,000,000 5,276,650 5,000,000 6.385 6.386 FA 133,021 81,586 04/15/2025 02/01/2055 5,159,625

652113-XD-8
NEWPORT MESA CALIF UNI SCH
DIST 1.B FE 1,684,328 3,750,000 2,132,888 2,200,694 78,940 3.687 N/A 03/26/2020 08/01/2040 3,750,000

652113-XF-3
NEWPORT MESA CALIF UNI SCH
DIST 1.B FE 2,120,117 5,610,000 2,864,522 2,940,018 112,344 3.934 N/A 08/01/2017 08/01/2042 5,610,000

652113-XG-1
NEWPORT MESA CALIF UNI SCH
DIST 1.B FE 286,950 750,000 358,695 337,101 14,988 4.600 N/A 06/14/2022 08/01/2043 750,000

652113-XH-9
NEWPORT MESA CALIF UNI SCH
DIST 1.B FE 1,825,326 5,300,000 2,381,714 2,538,974 98,585 4.000 N/A 03/20/2018 08/01/2044 5,300,000

671205-4Z-2 OAK GROVE CALIF SCH DIST 1.D FE 177,500 250,000 179,610 184,454 2,086 2.870 5.064 FA 2,990 7,175 06/13/2022 08/01/2044 253,588
671205-X4-9 OAK GROVE CALIF SCH DIST O 1.D FE 717,300 1,500,000 990,765 1,017,476 42,649 5.647 FA 12/12/2018 08/01/2042 1,537,500
671205-X9-8 OAK GROVE CALIF SCH DIST O 1.D FE 243,415 500,000 333,445 345,839 14,552 5.636 FA 12/12/2018 08/01/2038 512,500
717883-A6-9 PHILADELPHIA PA SCH DIST 1.D FE 1,249,030 1,235,000 1,335,381 1,246,457 (1,195) 5.250 5.102 MS 21,613 64,838 10/20/2023 09/01/2043

720424-A7-5
PIERCE CNTY WASH SCH DIST
NO 010 TACOMA C 1.B FE 250,000 250,000 189,615 250,000 2.357 2.357 JD 491 5,893 07/09/2020 12/01/2039 252,946

736688-FN-7
PORTLAND ORE CMNTY
COLLEGE DIST O 1.B FE 195,536 185,000 186,830 186,970 (1,328) 4.810 4.028 JD 742 8,899 09/12/2018 06/01/2027 189,449

736688-FN-7
PORTLAND ORE CMNTY
COLLEGE DIST C 1.B FE 36,993 35,000 35,346 35,373 (251) 4.810 4.028 JD 140 1,684 09/12/2018 06/01/2027 35,842

738850-QZ-2 POWAY CALIF UNI SCH DIST 1.D FE 391,945 500,000 386,155 427,988 7,684 1.820 N/A 02/19/2021 08/01/2034 500,000
738850-RF-5 POWAY CALIF UNI SCH DIST 1.D FE 361,200 2,500,000 1,463,325 944,114 60,984 6.790 N/A 07/29/2011 08/01/2040 2,500,000
738850-RG-3 POWAY CALIF UNI SCH DIST 1.D FE 673,800 5,000,000 2,763,550 1,763,625 114,078 6.800 N/A 07/29/2011 08/01/2041 5,000,000

E10.5
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Issuer Credit Obligations: Municipal Bonds – Special Revenue

738850-RH-1 POWAY CALIF UNI SCH DIST 1.D FE 2,313,760 8,000,000 3,163,680 3,185,520 139,368 4.524 N/A 11/06/2018 08/01/2046 8,000,000

752147-FL-7
RANCHO SANTIAGO CALIF
CMNTY COLLEGE DIST C 1.C FE 242,256 400,000 351,060 346,625 11,433 3.670 N/A 11/14/2016 09/01/2030 400,000

762494-RS-3 RIALTO CALIF UNI SCH DIST 1.D FE 475,320 1,000,000 487,920 580,178 18,738 3.310 N/A 11/07/2019 08/01/2042 1,000,000
762494-RT-1 RIALTO CALIF UNI SCH DIST 1.D FE 456,770 1,000,000 455,770 558,536 18,198 3.340 N/A 11/07/2019 08/01/2043 1,000,000
762494-RU-8 RIALTO CALIF UNI SCH DIST 1.D FE 440,810 1,000,000 427,080 539,344 17,624 3.350 N/A 11/07/2019 08/01/2044 1,000,000

796720-GG-9
SAN BERNARDINO CALIF
CMNTY COLLEGE DIST 1.C FE 354,440 1,000,000 436,320 483,406 18,544 3.950 N/A 01/23/2018 08/01/2044 1,000,000

796720-PQ-7
SAN BERNARDINO CALIF
CMNTY COLLEGE DIST 1.B FE 432,945 750,000 497,993 449,617 5,628 2.856 6.073 FA 8,925 21,420 11/03/2022 08/01/2049 760,710

797355-5X-8
SAN DIEGO UNIFIED SCHOOL
DISTRICT 1.C FE 1,485,000 1,500,000 1,424,385 1,487,028 372 4.000 4.061 JJ 30,000 60,000 03/20/2020 07/01/2047 1,530,000

797355-6N-9
SAN DIEGO UNIFIED SCHOOL
DISTRICT 1.C FE 936,015 1,500,000 1,242,195 1,238,727 42,362 3.510 N/A 11/29/2017 07/01/2031 1,500,000

797355-M6-8
SAN DIEGO UNIFIED SCHOOL
DISTRICT 1.D FE 778,738 1,250,000 894,938 920,930 26,410 2.931 N/A 03/26/2020 07/01/2036 1,250,000

797355-N6-7
SAN DIEGO UNIFIED SCHOOL
DISTRICT 1.D FE 1,061,350 2,500,000 1,140,950 1,333,785 44,536 3.425 N/A 04/05/2019 07/01/2044 2,500,000

798339-HD-2 SAN JUAN CAPISTRANO CALIF C 1.A FE 250,000 250,000 240,340 250,000 4.090 4.090 FA 4,260 10,225 02/17/2017 08/01/2036 255,113
798339-HE-0 SAN JUAN CAPISTRANO CALIF C 1.A FE 250,000 250,000 230,463 250,000 4.190 4.190 FA 4,365 10,475 02/17/2017 08/01/2040 255,238

798755-DQ-4
SAN MARCOS CALIF UNI SCH
DIST 1.D FE 512,400 2,000,000 638,800 698,403 28,139 4.155 N/A 06/18/2018 08/01/2051 2,000,000

798755-FP-4
SAN MARCOS CALIF UNI SCH
DIST C 1.D FE 258,848 250,000 253,105 251,832 (1,106) 4.000 3.520 FA 4,167 10,000 12/13/2018 08/01/2037

802385-QU-1
SANTA MONICA CALIF CMNTY
COLLEGE DIST 1.C FE 495,000 500,000 484,245 495,670 124 4.000 4.061 FA 8,333 20,000 03/20/2020 08/01/2047 510,000

839278-KF-4
SOUTH PASADENA CALIF UNI
SCH DIST C 1.C FE 254,315 250,000 184,773 251,780 (462) 3.404 3.192 FA 3,546 8,510 01/24/2020 08/01/2049

852519-LQ-8 STAFFORD TEX MUN SCH DIST C 1.A FE 252,090 250,000 206,963 251,640 (81) 3.084 3.031 FA 2,913 7,710 01/09/2020 08/15/2041 253,855

938429-2T-3
WASHINGTON CNTY ORE SCH
DIST NO 48J BEAV 1.B FE 669,180 2,000,000 729,460 690,096 20,916 5.270 N/A 05/14/2025 06/15/2046 2,000,000

938429-X5-1
WASHINGTON CNTY ORE SCH
DIST NO 48J BEAV 1.B FE 789,460 2,000,000 948,420 928,163 42,307 4.720 N/A 06/29/2022 06/15/2042 2,000,000

938429-Y3-5
WASHINGTON CNTY ORE SCH
DIST NO 48J BEAV 1.B FE 3,601,710 13,000,000 4,414,150 4,260,143 206,377 5.028 N/A 10/24/2022 06/15/2048 13,000,000

983068-7X-9 WYLIE TEX INDPT SCH DIST 1.A FE 416,707 1,335,000 507,073 575,617 23,009 4.121 N/A 01/29/2018 08/15/2046 1,335,000
983068-8G-5 WYLIE TEX INDPT SCH DIST 1.A FE 393,129 825,000 521,359 522,537 20,135 3.968 N/A 10/02/2018 08/15/2037 825,000
983068-8N-0 WYLIE TEX INDPT SCH DIST 1.A FE 331,229 930,000 420,555 456,154 18,072 4.083 N/A 01/30/2018 08/15/2043 930,000
0049999999 – Issuer Credit Obligations: Municipal Bonds – General
Obligations (Direct & Guaranteed) 138,958,369 182,810,980 134,424,599 145,367,323 1,188,979 XXX XXX XXX 1,415,098 4,688,855 XXX XXX 174,083,986

007110-AD-1
ADMINISTRATORS OF THE
TULANE EDL FD LA R C 1.E FE 1,186,238 1,250,000 1,177,613 1,197,388 1,184 5.250 5.584 FA 24,792 65,625 06/20/2013 02/15/2048 1,282,813

010831-BE-4
ALAMEDA CNTY CALIF JT PWRS
AUTH LEASE RE C 1.B FE 1,068,450 750,000 848,033 1,014,615 (8,916) 7.046 4.301 JD 4,404 52,845 03/05/2019 12/01/2044 776,423

010869-JR-7
ALAMEDA CORRIDOR TRANSN
AUTH CALIF REV 1.E FE 457,940 1,000,000 568,550 459,394 419 14.233 AO 07/01/2022 10/01/2051 1,026,000

02765U-DV-3
AMERICAN MUN PWR OHIO INC
REV O 1.F FE 1,230,016 820,000 952,397 1,175,450 (8,004) 7.499 4.527 FA 23,230 61,492 01/22/2018 02/15/2050 850,746

02765U-EJ-9
AMERICAN MUN PWR OHIO INC
REV 1.F FE 853,848 550,000 648,687 779,454 (10,670) 7.834 4.104 FA 16,277 43,087 01/22/2018 02/15/2041 571,544

02765U-EJ-9
AMERICAN MUN PWR OHIO INC
REV O 1.F FE 1,568,850 1,040,000 1,226,607 1,442,874 (18,557) 7.834 4.319 FA 30,779 81,474 03/02/2018 02/15/2041 1,080,737
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041806-RL-6
ARLINGTON HIGHER EDUCATION
FINANCE CORPO O 1.A FE 812,896 800,000 814,496 803,935 (1,402) 4.000 3.801 FA 12,089 32,000 10/19/2018 08/15/2034

041806-RN-2
ARLINGTON HIGHER EDUCATION
FINANCE CORPO O 1.A FE 402,552 400,000 405,476 400,779 (277) 4.000 3.921 FA 6,044 16,000 10/19/2018 08/15/2036

041806-RQ-5
ARLINGTON HIGHER EDUCATION
FINANCE CORPO 1.A FE 1,000,000 1,000,000 1,007,510 1,000,000 4.000 4.000 FA 15,111 40,000 10/31/2018 08/15/2038 1,020,000

047681-QU-8
ATLANTA & FULTON CNTY GA
REC AUTH REV O 1.B FE 2,233,880 2,000,000 1,972,080 2,197,994 (5,291) 5.100 4.392 JD 8,500 104,500 02/27/2018 12/01/2047 2,051,000

047681-QU-8
ATLANTA & FULTON CNTY GA
REC AUTH REV 1.B FE 1,233,245 1,250,000 1,232,550 1,235,750 244 5.100 5.180 JD 5,313 65,313 07/08/2022 12/01/2047 1,281,875

052451-BE-0
AUSTIN TEX RENT CAR SPL FAC
REV 1.E FE 169,448 200,000 168,608 176,672 2,027 2.310 3.807 MN 590 4,620 04/05/2022 11/15/2034 202,310

052451-BH-3
AUSTIN TEX RENT CAR SPL FAC
REV 1.E FE 250,000 250,000 190,605 250,000 2.858 2.858 MN 913 7,145 02/10/2021 11/15/2042 253,573

072024-ND-0
BAY AREA TOLL AUTH CALIF
TOLL BRDG REV 1.C FE 9,115,920 8,000,000 8,439,360 9,092,328 (22,979) 6.263 5.240 AO 125,260 501,040 12/19/2024 04/01/2049 8,250,520

088518-CL-7 BEXAR CNTY TEX REV O 1.B FE 6,587,283 5,505,000 6,022,910 6,113,512 (75,813) 6.980 4.998 FA 145,161 384,249 09/27/2018 08/15/2032 5,505,000

115117-MD-2
BROWARD CNTY FLA WTR &
SWR UTIL REV C 1.B FE 270,175 250,000 249,943 258,616 (2,141) 4.000 3.020 AO 2,500 10,000 03/12/2020 10/01/2042

13057E-EJ-9 CALIFORNIA PUB FIN AUTH REV 1.C FE 750,000 750,000 605,393 750,000 3.071 3.071 AO 4,862 23,033 02/25/2021 10/15/2040 761,516

13058R-AU-8
CALIFORNIA SCH FACS FING
AUTH REV 1.E FE 1,867,540 29,800,000 8,791,894 5,907,520 390,864 6.965 N/A 05/11/2010 08/01/2049 29,800,000

130795-S4-0
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV C 1.A FE 1,487,638 1,245,000 1,358,594 1,417,179 (8,848) 6.400 4.975 JD 6,640 79,680 03/07/2016 06/01/2039 1,284,840

130795-Z6-7
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV C 1.C FE 276,752 205,000 236,435 256,520 (2,389) 7.550 5.067 MN 1,978 15,478 04/30/2015 05/15/2040 212,739

13080S-L9-3
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV C 1.C FE 240,000 240,000 252,931 240,000 7.140 7.141 FA 6,474 17,136 10/27/2022 08/15/2047 248,568

13080S-M7-6
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV 1.C FE 2,356,475 2,500,000 2,555,950 2,362,726 2,183 5.250 5.651 FA 49,583 131,250 10/27/2022 08/15/2052 2,565,625

13080S-ZY-3
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV 1.E FE 250,000 250,000 193,870 250,000 2.682 2.682 FA 2,794 6,705 01/15/2021 02/01/2039 253,353

153476-AR-7
CENTRAL FLA EXPWY AUTH SR
LIEN REV C 1.D FE 263,973 250,000 251,193 251,034 (2,019) 4.000 3.160 JJ 5,000 10,000 12/18/2018 07/01/2031

155498-JN-9
CENTRAL TEXAS REGIONAL
MOBILITY AUTHORIT 1.F FE 149,110 150,000 122,423 149,270 34 3.293 3.332 JJ 2,470 4,940 11/25/2020 01/01/2042 152,470

155498-MR-6
CENTRAL TEXAS REGIONAL
MOBILITY AUTHORIT 1.F FE 100,170 100,000 75,073 100,105 (17) 3.267 3.246 JJ 1,634 3,267 12/29/2021 01/01/2045

160070-FU-7
CHARLESTON CNTY S C ARPT
DIST ARPT SYS R 1.E FE 750,000 750,000 696,953 750,000 5.082 5.081 JJ 19,058 27,739 09/26/2024 07/01/2054 769,058

16557H-EA-9
CHESTER CNTY PA HEALTH & ED
FACS AUTH HE 1.D FE 508,830 515,000 493,133 509,104 264 4.000 4.095 AO 5,150 20,600 12/19/2024 10/01/2042 525,300

167593-AN-2
CHICAGO CITY O HARE
INTERNATIONAL AIRPOR C 1.E FE 322,390 250,000 277,845 305,166 (2,826) 6.395 4.283 JJ 7,994 15,988 02/08/2019 01/01/2040 257,994

196707-HT-3
COLORADO ST BRD GOVERNORS
UNIV ENTERPRIS O 1.C FE 5,871,100 5,000,000 5,183,550 5,184,421 (373,100) 5.957 4.321 MS 99,283 297,850 09/27/2018 03/01/2033 5,000,000

196711-LY-9 COLORADO ST CTFS PARTN C 1.D FE 402,581 325,000 337,048 350,457 (6,270) 6.250 3.954 MS 5,981 20,313 03/03/2016 09/15/2029 335,156

197479-AB-4
COLUMBIA COUNTY HOSPITAL
AUTHORITY 1.E FE 243,118 250,000 257,478 243,431 154 5.000 5.201 AO 3,125 12,500 10/20/2023 04/01/2048 256,250

198504-D9-0
COLUMBIA S C WTRWKS & SWR
SYS REV 1.B FE 100,000 100,000 68,789 100,000 3.007 3.007 FA 1,253 3,007 03/04/2021 02/01/2049 101,504

235036-4U-1
DALLAS FORT WORTH TEX INTL
ARPT REV 1.E FE 250,000 250,000 217,890 250,000 3.194 3.194 MN 1,331 7,985 08/08/2019 11/01/2038 253,993
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235036-4V-9
DALLAS FORT WORTH TEX INTL
ARPT REV 1.E FE 1,250,000 1,250,000 956,625 1,250,000 3.344 3.344 MN 6,967 41,800 08/08/2019 11/01/2045 1,270,900

235036-4W-7
DALLAS FORT WORTH TEX INTL
ARPT REV C 1.E FE 500,920 500,000 431,210 500,691 (44) 2.994 2.981 MN 2,495 14,970 01/08/2020 11/01/2038 507,485

23503C-AN-7
DALLAS FORT WORTH TEX INTL
ARPT REV 1.E FE 4,000,000 4,000,000 3,448,800 4,000,000 4.507 4.507 MN 30,047 180,280 04/06/2022 11/01/2051 4,090,140

242559-QJ-4 DEARBORN MICH O 1.D FE 1,024,530 1,000,000 1,000,800 1,003,856 (2,970) 4.000 3.681 AO 10,000 40,000 02/21/2018 04/01/2043

246352-GV-4
DELAWARE RIV PORT AUTH PA &
NJ REV C 1.E FE 293,978 250,000 267,168 264,538 (4,568) 5.000 2.960 JJ 6,250 12,500 12/18/2018 01/01/2032

24917D-BM-4
DENVER COLO CITY & CNTY
DEDICATED TAX RE 1.D FE 189,753 300,000 252,285 251,551 9,484 3.880 N/A 08/22/2018 08/01/2030 300,000

24917D-BT-9
DENVER COLO CITY & CNTY
DEDICATED TAX RE 1.D FE 497,520 1,000,000 646,070 656,788 25,578 4.012 N/A 01/02/2019 08/01/2036 1,000,000

24917D-BU-6
DENVER COLO CITY & CNTY
DEDICATED TAX RE 1.D FE 340,350 750,000 462,533 462,358 18,911 4.220 N/A 08/22/2018 08/01/2037 750,000

24917D-BV-4
DENVER COLO CITY & CNTY
DEDICATED TAX RE 1.D FE 543,442 1,260,000 740,527 739,336 30,668 4.282 N/A 10/16/2018 08/01/2038 1,260,000

24917D-BW-2
DENVER COLO CITY & CNTY
DEDICATED TAX RE 1.D FE 207,015 500,000 278,205 282,035 11,642 4.260 N/A 08/22/2018 08/01/2039 500,000

249182-LU-8
DENVER COLO CITY & CNTY
ARPT REV O 1.E FE 7,857,821 7,030,000 7,247,086 7,300,159 (86,419) 5.000 3.599 JD 29,292 351,500 12/11/2018 12/01/2038

249182-LU-8
DENVER COLO CITY & CNTY
ARPT REV C 1.E FE 279,533 250,000 257,720 259,741 (3,117) 5.000 3.580 JD 1,042 12,500 12/11/2018 12/01/2038

249182-LU-8
DENVER COLO CITY & CNTY
ARPT REV 1.E FE 1,396,650 1,250,000 1,288,600 1,297,280 (15,118) 5.000 3.621 JD 5,208 62,500 08/15/2018 12/01/2038

25477G-XR-1
DISTRICT COLUMBIA INCOME
TAX REV 1.B FE 1,500,000 1,500,000 1,524,645 1,500,000 5.693 5.693 JD 7,116 46,493 05/01/2025 06/01/2050 343,638

27149T-BG-5
EAST CENT REGL WASTEWATER
TREATMENT FACS C 1.B FE 283,158 250,000 253,913 258,359 (4,593) 5.000 3.020 AO 3,125 12,500 03/12/2020 10/01/2044

34446A-CA-4 FOND DU LAC COUNTY 1.C FE 250,000 250,000 250,035 250,000 6.201 6.202 MN 2,584 15,546 10/24/2024 05/01/2054 257,751

346845-AG-5
FORT BENNING FAMILY CMNTYS
LLC 2.C FE 1,372,661 1,339,181 1,180,728 1,369,638 (522) 6.090 5.915 JJ 37,606 81,556 01/24/2019 01/15/2051 1,503,099

353187-EV-5
FRANKLIN CNTY OHIO HOSP
REV 1.C FE 500,000 500,000 324,705 500,000 2.877 2.877 MN 2,398 14,385 10/15/2020 11/01/2050 507,193

38611T-CQ-8
GRAND PARKWAY TRANSN
CORP TEX SYS TOLL R 1.E FE 1,350,000 1,350,000 987,539 1,350,000 3.306 3.306 AO 11,158 44,631 02/12/2020 10/01/2049 1,372,316

41978C-AR-6
HAWAII ST ARPTS SYS
CUSTOMER FAC CHARGE O 1.E FE 800,000 800,000 741,808 800,000 3.894 3.894 JJ 15,576 31,152 07/13/2017 07/01/2037 815,576

41978C-AR-6
HAWAII ST ARPTS SYS
CUSTOMER FAC CHARGE 1.E FE 200,000 200,000 185,452 200,000 3.894 3.894 JJ 3,894 7,788 07/13/2017 07/01/2037 203,894

41978C-AS-4
HAWAII ST ARPTS SYS
CUSTOMER FAC CHARGE O 1.E FE 6,250,000 6,250,000 5,252,188 6,250,000 4.144 4.144 JJ 129,500 259,000 07/13/2017 07/01/2047 6,379,500

41978C-AS-4
HAWAII ST ARPTS SYS
CUSTOMER FAC CHARGE 1.E FE 2,300,000 2,300,000 1,932,805 2,300,000 4.144 4.144 JJ 47,656 95,312 07/13/2017 07/01/2047 2,347,656

44244C-NF-0 HOUSTON TEX UTIL SYS REV 1.C FE 1,667,805 1,745,000 1,610,077 1,669,959 2,089 4.000 4.305 MN 8,919 69,800 12/19/2024 11/15/2047 1,779,900
45204F-HB-4 ILLINOIS FIN AUTH REV 1.C FE 138,584 100,000 116,961 129,935 (2,003) 5.000 2.280 AO 1,250 5,000 03/04/2021 10/01/2038 102,500

462460-8D-1
IOWA HIGHER EDUCATION LOAN
AUTHORITY 1.A FE 2,985,939 4,950,000 3,280,316 3,049,897 30,268 3.033 5.960 JD 12,511 150,134 10/20/2023 12/01/2051 5,025,067

485429-Z7-2 KANSAS ST DEV FIN AUTH REV C 1.E FE 312,033 250,000 247,060 302,285 (1,885) 4.927 3.435 AO 2,600 12,318 05/28/2020 04/15/2045 256,159
50207#-AA-0 LMH FEE 2.B PL 3,326,401 3,311,116 3,349,892 3,316,509 (240) 5.900 5.804 JD 104,141 195,356 07/18/2016 06/21/2048 3,610,893

544445-EN-5
LOS ANGELES CALIF DEPT
ARPTS ARPT REV O 1.D FE 1,535,534 1,400,000 1,449,406 1,438,363 (15,198) 5.000 3.780 MN 8,944 70,000 11/02/2018 05/15/2036

544445-ER-6
LOS ANGELES CALIF DEPT
ARPTS ARPT REV C 1.D FE 1,127,340 1,000,000 1,012,700 1,033,834 (13,466) 5.000 3.500 MN 6,389 50,000 03/01/2018 05/15/2044
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544445-ER-6
LOS ANGELES CALIF DEPT
ARPTS ARPT REV O 1.D FE 5,636,700 5,000,000 5,063,500 5,169,168 (67,330) 5.000 3.500 MN 31,944 250,000 03/01/2018 05/15/2044

54639T-DV-1
LOUISIANA PUB FACS AUTH
LEASE REV 1.F FE 1,807,855 1,750,000 1,809,920 1,806,538 (1,318) 5.250 4.822 JJ 23,224 09/17/2025 07/01/2065

56678P-AQ-0
MARICOPA CNTY ARIZ INDL DEV
AUTH HOSP RE O 1.F FE 275,758 250,000 259,215 258,031 (2,819) 5.000 3.721 MS 4,167 12,500 12/06/2018 09/01/2037

574218-4K-6
MARYLAND ST HEALTH &
HIGHER EDL FACS AUT O 1.F FE 1,250,000 1,250,000 1,021,625 1,250,000 4.165 4.165 JJ 26,031 52,063 12/13/2017 07/01/2048 1,276,031

575832-TW-0
MASSACHUSETTS ST COLLEGE
BLDG AUTH PROJ C 1.C FE 542,675 500,000 515,080 514,852 (2,997) 5.832 5.060 MN 4,860 29,160 12/03/2013 05/01/2030 514,580

57584Y-WJ-4
MASSACHUSETTS ST DEV FIN
AGY REV C 1.A FE 322,425 250,000 281,435 313,731 (1,634) 5.000 3.450 JJ 6,250 12,500 03/19/2020 07/01/2050 256,250

57585B-PA-0
MASSACHUSETTS ST DEV FIN
AGY REV 1.E FE 2,199,735 2,250,000 2,319,255 2,199,993 258 5.000 5.161 JJ 42,813 08/06/2025 07/01/2050 2,306,250

575896-WS-0
MASSACHUSETTS ST PORT
AUTH REV 1.C FE 250,000 250,000 165,118 250,000 2.869 2.869 JJ 3,586 7,173 02/04/2021 07/01/2051 253,586

575898-CS-8
MASSACHUSETTS ST PORT
AUTH SPL FACS REV O 1.E FE 5,002,327 4,355,000 4,609,158 4,680,991 (50,925) 6.202 4.644 JJ 135,049 270,097 09/27/2018 07/01/2031 4,355,000

575898-CT-6
MASSACHUSETTS ST PORT
AUTH SPL FACS REV O 1.E FE 660,248 550,000 608,883 628,538 (5,039) 6.352 4.728 JJ 17,468 34,936 09/27/2018 07/01/2037 550,000

57604P-5P-5
MASSACHUSETTS ST WTR
POLLUTN ABATEMENT T 1.A FE 2,089,970 2,050,000 2,094,424 2,088,289 (1,661) 5.192 5.010 FA 44,348 106,436 12/19/2024 08/01/2040 2,103,218

584556-FH-2
MEDICAL CTR EDL BLDG CORP
MISS REV C 1.C FE 275,543 250,000 253,398 254,818 (3,264) 5.000 3.590 JD 1,042 12,500 12/10/2018 06/01/2042

591745-8C-1
METROPOLITAN ATLANTA
RAPID TRANSIT AUTHO 1.A FE 500,000 500,000 368,100 500,000 2.981 2.981 JJ 7,453 14,905 12/10/2021 07/01/2045 507,453

59333M-B3-8
MIAMI-DADE CNTY FLA SCH BRD
CTFS PARTN C 1.E FE 510,000 510,000 527,794 510,000 6.485 6.485 JD 1,470 33,074 06/11/2010 06/15/2027 510,000

59333N-ND-1
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 137,700 1,000,000 751,280 502,555 38,004 8.020 N/A 07/02/2009 10/01/2034 1,000,000

59333N-NE-9
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 126,640 1,000,000 718,310 463,671 35,147 8.040 N/A 07/02/2009 10/01/2035 1,000,000

59333N-NF-6
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 116,430 1,000,000 683,780 427,640 32,492 8.060 N/A 07/02/2009 10/01/2036 1,000,000

59333N-NG-4
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 111,280 1,040,000 675,033 410,024 31,226 8.080 N/A 07/02/2009 10/01/2037 1,040,000

59333N-NH-2
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 98,300 1,000,000 616,290 363,341 27,735 8.100 N/A 07/02/2009 10/01/2038 1,000,000

59333N-NJ-8
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 90,270 1,000,000 585,590 334,718 25,610 8.120 N/A 07/02/2009 10/01/2039 1,000,000

59333N-NQ-2
MIAMI-DADE CNTY FLA SPL
OBLIG 1.E FE 374,693 1,750,000 723,503 654,774 31,794 5.040 N/A 10/08/2014 10/01/2045 1,750,000

594615-HY-5 MICHIGAN ST BLDG AUTH REV C 1.C FE 250,000 250,000 197,100 250,000 2.705 2.705 AO 1,428 6,763 09/11/2020 10/15/2040 253,381
594615-JA-5 MICHIGAN ST BLDG AUTH REV C 1.C FE 250,750 250,000 160,930 250,383 (73) 3.085 3.050 AO 1,628 7,713 09/15/2020 10/15/2055
594712-UF-6 MICHIGAN ST UNIV REVS C 1.C FE 250,000 250,000 226,198 250,000 4.496 4.496 FA 4,246 11,240 02/08/2019 08/15/2048 255,620
594712-WY-3 MICHIGAN ST UNIV REVS 1.C FE 1,415,707 1,705,000 1,219,518 1,415,920 191 4.165 5.024 FA 26,827 71,013 12/19/2024 08/15/2122 1,740,507

645424-BP-6
NEW HOPE CULTURAL ED FACS
FIN CORP TEX H 1.D FE 2,861,018 2,750,000 2,986,308 2,858,119 (2,899) 5.500 4.981 FA 49,156 08/14/2025 08/15/2049

646066-7K-0
NEW JERSEY ST EDL FACS AUTH
REV 1.F FE 2,750,000 2,750,000 2,284,425 2,750,000 3.513 3.513 JJ 48,304 96,608 06/18/2020 07/01/2042 2,798,304

646139-X8-3
NEW JERSEY ST TPK AUTH TPK
REV C 1.E FE 703,410 500,000 584,200 658,141 (7,419) 7.102 4.232 JJ 17,755 35,510 02/11/2019 01/01/2041 517,755

646139-X8-3
NEW JERSEY ST TPK AUTH TPK
REV 1.E FE 2,351,218 1,970,000 2,301,748 2,330,807 (19,918) 7.102 5.115 JJ 69,955 139,909 12/19/2024 01/01/2041
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646140-CK-7
NEW JERSEY ST TPK AUTH TPK
REV O 1.E FE 300,000 300,000 276,819 300,000 3.729 3.729 JJ 5,594 11,187 12/01/2017 01/01/2036 305,594

646140-CK-7
NEW JERSEY ST TPK AUTH TPK
REV 1.E FE 100,000 100,000 92,273 100,000 3.729 3.729 JJ 1,865 3,729 12/01/2017 01/01/2036 101,865

646140-EA-7
NEW JERSEY ST TPK AUTH TPK
REV 1.E FE 495,985 500,000 388,035 496,707 188 2.782 2.839 JJ 6,955 13,910 12/28/2021 01/01/2040 506,955

64971X-UU-0
NEW YORK CITY TRANSITIONAL
FINANCE AUTHO C 1.A FE 2,524,750 2,500,000 2,322,975 2,511,148 (2,786) 1.920 1.799 MN 8,000 48,000 12/04/2020 11/01/2029 2,524,000

64972F-H2-5
NEW YORK N Y CITY MUN WTR
FIN AUTH WTR & 1.B FE 709,054 665,000 671,291 707,255 (1,747) 5.750 5.149 JD 1,699 38,238 12/19/2024 06/15/2041 684,119

64972H-RB-0
NEW YORK CITY TRANSITIONAL
FINANCE AUTHO O 1.C FE 9,627,324 7,055,000 7,759,512 8,956,509 (92,410) 6.828 4.313 JJ 222,124 481,715 07/10/2017 07/15/2040 7,295,858

64972H-RB-0
NEW YORK CITY TRANSITIONAL
FINANCE AUTHO 1.C FE 4,093,830 3,000,000 3,299,580 3,808,745 (39,305) 6.828 4.313 JJ 94,454 204,840 07/10/2017 07/15/2040 3,102,420

64989K-GR-1
NEW YORK ST PWR AUTH IAM
COML PAPER 3/A2 C 1.B FE 363,238 250,000 267,948 342,468 (3,769) 5.985 3.242 MN 1,912 14,963 01/13/2020 11/15/2043 257,481

64989K-LP-9
NEW YORK ST PWR AUTH IAM
COML PAPER 3/A2 1.A 258,375 195,000 211,349 242,892 (3,232) 5.905 3.376 MN 1,471 11,515 10/29/2020 11/15/2037 200,757

649902-T4-5
NEW YORK ST DORM AUTH ST
PERS INCOME TAX C 1.B FE 255,000 255,000 260,342 255,000 5.051 5.050 MS 3,792 12,880 09/16/2010 09/15/2027 255,000

64990C-7K-1
NEW YORK STATE DORMITORY
AUTHORITY O 1.D FE 15,522,990 14,810,000 13,280,423 15,022,226 (78,869) 4.850 4.240 JJ 359,143 718,285 10/25/2018 07/01/2048

64990C-7K-1
NEW YORK STATE DORMITORY
AUTHORITY 1.D FE 5,028,208 4,800,000 4,304,256 4,868,069 (25,294) 4.850 4.246 JJ 116,400 232,800 10/25/2018 07/01/2048

64990C-ZW-4
NEW YORK STATE DORMITORY
AUTHORITY O 1.D FE 299,907 300,000 269,535 299,936 4 3.998 4.000 JJ 5,997 11,994 07/19/2018 07/01/2039 305,997

64990F-MV-3
NEW YORK ST DORM AUTH ST
PERS INCOME TAX 1.B FE 2,993,042 2,905,000 2,963,042 2,988,798 (4,147) 5.427 5.124 MS 46,420 157,654 12/19/2024 03/15/2039 2,983,827

64990F-PV-0
NEW YORK ST DORM AUTH ST
PERS INCOME TAX 1.B FE 3,471,370 3,500,000 3,218,215 3,475,590 720 4.000 4.049 FA 52,889 140,000 03/20/2020 02/15/2047 3,570,000

64990G-A6-9
NEW YORK STATE DORMITORY
AUTHORITY 1.D FE 483,205 500,000 382,115 486,472 848 2.694 2.947 JJ 6,735 13,470 12/16/2021 07/01/2040 149,238

650035-6B-9
NEW YORK ST URBAN DEV CORP
REV C 1.B FE 676,575 700,000 669,501 688,142 1,668 3.470 3.779 MS 7,152 24,290 02/21/2018 03/15/2032 712,145

650035-6B-9
NEW YORK ST URBAN DEV CORP
REV 1.B FE 492,775 500,000 478,215 496,386 517 3.470 3.601 MS 5,109 17,350 01/10/2018 03/15/2032 508,675

650035-TD-0
NEW YORK ST URBAN DEV CORP
REV 1.B FE 676,322 650,000 669,481 675,064 (1,228) 5.770 5.359 MS 11,043 37,505 12/19/2024 03/15/2039 668,753

660043-AG-5
NORTH HUDSON SEW AUTH N J
GROSS REV LEAS O 1.E FE 3,784,096 3,580,000 3,673,868 3,691,884 (14,644) 5.246 4.676 JD 15,651 187,807 09/27/2018 06/01/2032 3,580,000

660043-FQ-8
NORTH HUDSON SEW AUTH N J
GROSS REV LEAS C 1.C FE 5,265 5,000 4,975 5,106 (29) 3.796 3.136 JD 16 190 01/30/2020 06/01/2044

660043-FW-5
NORTH HUDSON SEW AUTH N J
GROSS REV LEAS C 1.E FE 257,961 245,000 198,448 250,195 (1,420) 3.796 3.136 JD 775 9,300 01/30/2020 06/01/2044

66285W-A9-7 NORTH TEX TWY AUTH REV 1.D FE 100,000 100,000 83,122 100,000 3.029 3.029 JJ 1,515 3,029 10/02/2020 01/01/2040 101,515
66285W-FB-7 NORTH TEX TWY AUTH REV 1.D FE 2,185,831 1,830,000 2,011,994 2,178,035 (7,632) 6.718 5.280 JJ 61,470 122,939 12/19/2024 01/01/2049 1,891,470
66285W-ZC-3 NORTH TEX TWY AUTH REV C 1.D FE 266,198 250,000 236,810 256,037 (1,890) 4.000 3.150 JJ 5,000 10,000 03/12/2020 01/01/2044

66353L-DK-0
NORTHAMPTON CNTY PA GEN
PURP AUTH COLLEG C 1.E FE 277,350 250,000 252,093 256,370 (3,310) 5.000 3.550 MN 2,083 12,500 12/18/2018 11/01/2047

66353L-DP-9
NORTHAMPTON CNTY PA GEN
PURP AUTH COLLEG C 1.E FE 250,000 250,000 167,775 250,000 3.130 3.130 MN 1,304 7,825 09/18/2020 11/01/2050 253,913

664754-6W-3
BOARD REGENTS NORTHERN
ARIZONA UNIVERSIT 1.E FE 137,925 150,000 124,187 140,688 521 3.087 3.672 FA 1,929 4,631 03/17/2020 08/01/2039 152,315

E10.10

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year

1

CUSIP
Identification

2

Description

3

Restricted
Asset Code

4

NAIC
Designation,

NAIC
Designation
Modifier and

SVO
Administrative

Symbol

5

Actual Cost

6

Par Value

7

Fair Value

8

Book / Adjusted
Carrying Value

Change in Book / Adjusted Carrying Value Interest Dates 20

Payment Due at
Maturity

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Total Foreign
Exchange
Change in
B./A.C.V.

13

Stated Rate
of

14

Effective
Rate of

15

When Paid

16

Interest
Income Due
& Accrued

17

Interest
Received

During Year

18

Acquired

19

Stated
Contractual

Maturity

664754-6X-1
BOARD REGENTS NORTHERN
ARIZONA UNIVERSIT 1.E FE 226,125 250,000 190,963 230,229 776 3.207 3.829 FA 3,341 8,018 03/17/2020 08/01/2043 254,009

668068-AT-6
NORTHWESTERN CONS SCH
BLDG CORP C 1.B FE 510,000 510,000 519,267 510,000 5.610 5.610 JJ 13,193 28,611 05/27/2010 01/15/2027 510,000

677561-KW-1 OHIO ST HOSP FAC REV 1.C FE 2,111,380 2,000,000 1,939,560 2,038,482 (12,005) 4.000 3.321 JJ 40,000 80,000 04/17/2019 01/01/2043 2,000,000
677561-ML-3 OHIO ST HOSP FAC REV 1.C Z 194,677 185,000 192,507 188,353 (642) 4.000 3.360 JJ 3,700 2,800 04/17/2019 01/01/2046
677561-MT-6 OHIO ST HOSP FAC REV 1.C FE 3,225,330 3,065,000 2,847,293 3,120,605 (13,079) 4.000 3.359 JJ 61,300 75,400 04/17/2019 01/01/2046
67760H-NH-0 OHIO ST TPK COMMN TPK REV 1.C FE 910,530 1,000,000 720,360 922,364 2,232 3.196 3.714 FA 12,074 31,960 03/26/2020 02/15/2048 1,015,980
677704-E9-5 OHIO UNIV GEN RCPTS ATHENS 1.E FE 1,500,000 1,500,000 1,339,005 1,500,000 2.200 2.200 JD 2,750 33,000 02/26/2020 12/01/2031 1,516,500
678908-4G-6 OKSDEV 2022 A2 - ABS 1.A FE 500,000 500,000 482,090 500,000 4.623 4.622 JD 1,926 23,115 08/30/2022 06/01/2044

67920Q-XR-4
OKLAHOMA ST WTR RES BRD ST
LN PROGRAM RE C 1.A FE 250,000 250,000 191,575 250,000 2.425 2.425 AO 1,516 6,063 09/11/2020 10/01/2040 253,031

68609T-A6-5 OREGON C 1.B FE 250,000 250,000 181,698 250,000 2.419 2.419 FA 2,520 6,048 07/09/2020 08/01/2043 253,024

709223-VZ-1
PENNSYLVANIA ST TPK COMMN
TPK REV 1.D FE 569,287 510,000 550,724 566,468 (2,738) 6.105 4.992 JD 2,595 31,136 12/19/2024 12/01/2039 525,568

709223-ZZ-7
PENNSYLVANIA ST TPK COMMN
TPK REV 1.D FE 1,557,366 1,480,000 1,447,203 1,555,795 (1,527) 5.561 5.185 JD 6,859 82,303 12/19/2024 12/01/2049 1,521,151

709224-2R-9
PENNSYLVANIA ST TPK COMMN
TPK REV C 1.D FE 450,000 450,000 377,559 450,000 3.337 3.337 JD 1,251 15,017 01/16/2020 12/01/2039 457,508

709224-QB-8
PENNSYLVANIA ST TPK COMMN
TPK REV C 1.D FE 249,021 225,000 227,111 226,228 (2,890) 5.000 3.660 JD 938 11,250 11/23/2016 12/01/2033

73209M-AN-7
POMONA CALIF REDEV AGY
SUCCESSOR AGY TAX O 1.C FE 1,000,000 1,000,000 998,970 1,000,000 4.180 4.181 FA 17,417 41,800 09/27/2018 02/01/2031 1,020,900

73358W-CX-0 PORT AUTH N Y & N J 1.D FE 1,428,990 1,150,000 1,225,256 1,371,865 (10,853) 5.647 3.919 MN 10,823 64,941 03/26/2020 11/01/2040 1,182,470
73358W-RP-1 PORT AUTH N Y & N J 1.D FE 1,111,676 1,100,000 1,025,266 1,111,349 (331) 4.960 4.875 FA 22,733 54,560 12/19/2024 08/01/2046 225,456
73358W-XQ-2 PORT AUTH N Y & N J 1.D FE 2,429,153 2,495,000 2,234,073 2,429,857 672 4.810 4.961 AO 25,335 120,010 12/19/2024 10/15/2065 2,555,005
73358X-DP-4 PORT AUTH N Y & N J 1.D FE 500,000 500,000 361,255 500,000 3.139 3.139 FA 5,929 15,695 12/16/2021 02/15/2051 507,848
735389-ZE-1 PORT SEATTLE WASH REV O 1.D FE 3,900,000 3,900,000 3,681,132 3,900,000 3.755 3.755 MN 24,408 146,445 07/26/2017 05/01/2036 3,973,223

736746-YY-8
PORTLAND ORE URBAN
RENEWAL & REDEV 1.E FE 1,000,000 1,000,000 975,620 1,000,000 5.152 5.152 JD 2,290 51,520 05/25/2022 06/15/2042 169,571

759136-VN-1
REGIONAL TRANSN DIST COLO
SALES TAX REV 1.B FE 100,000 100,000 77,201 100,000 2.387 2.387 MN 398 2,387 02/19/2021 11/01/2037 101,194

762244-NJ-6
RHODE IS ST HEALTH & EDL
BLDG CORP REV 1.E FE 1,248,050 1,250,000 1,282,288 1,248,165 115 5.250 5.260 MN 8,385 32,813 08/22/2025 05/15/2054 1,282,813

765418-FX-1
RICHMOND VA MET AUTH
EXPWY REV O 1.E FE 1,491,648 1,340,000 1,376,662 1,415,103 (11,898) 5.122 3.984 JJ 31,648 68,635 09/27/2018 07/15/2031 1,340,000

76913A-LK-7
RIVERSIDE CNTY CALIF REDEV
AGY SUCCESSOR O 1.C FE 265,661 275,000 263,898 270,058 628 3.625 3.931 AO 2,492 9,969 12/13/2017 10/01/2032 279,984

76913A-LL-5
RIVERSIDE CNTY CALIF REDEV
AGY SUCCESSOR O 1.C FE 293,691 300,000 273,966 295,662 284 3.875 4.031 AO 2,906 11,625 12/13/2017 10/01/2037 305,813

793578-BN-4
ST TAMMANY PARISH LA UTILS
REV C 1.D FE 481,565 500,000 457,830 484,642 506 4.500 4.751 FA 9,375 22,500 12/07/2018 08/01/2044 511,250

796246-AP-1
SAN ANTONIO TEX CUSTOMER
FAC CHARGE REV O 1.G FE 5,184,750 5,000,000 4,886,500 5,000,000 (16,012) 5.871 5.214 JJ 146,775 293,550 09/27/2018 07/01/2045 5,000,000

796253-6V-9
SAN ANTONIO TEX ELEC & GAS
REV 1.D FE 4,669,313 4,795,000 4,448,945 4,673,127 3,668 4.000 4.183 FA 79,917 191,800 12/19/2024 02/01/2047 4,890,900

796253-T9-3
SAN ANTONIO TEX ELEC & GAS
REV 1.D FE 1,091,669 1,000,000 1,073,270 1,087,016 (4,540) 5.985 5.067 FA 24,938 59,850 12/19/2024 02/01/2039 1,029,925

796253-U9-1
SAN ANTONIO TEX ELEC & GAS
REV 1.D FE 1,194,307 1,130,000 1,132,441 1,191,666 (2,585) 5.718 5.192 FA 26,922 64,613 12/19/2024 02/01/2041 1,162,307

79625G-DG-5
SAN ANTONIO TEX ELEC & GAS
REV 1.D FE 250,000 250,000 175,808 250,000 2.905 2.905 FA 3,026 7,263 10/21/2020 02/01/2048 253,631
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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79766D-LZ-0
SAN FRANCISCO CALIF CITY &
CNTY ARPTS CO 1.D FE 4,798,038 4,250,000 4,418,810 4,449,998 (55,658) 5.000 3.491 MN 35,417 212,500 01/11/2019 05/01/2039

79766D-LZ-0
SAN FRANCISCO CALIF CITY &
CNTY ARPTS CO C 1.D FE 282,928 250,000 259,930 262,004 (3,344) 5.000 3.461 MN 2,083 12,500 01/16/2019 05/01/2039

79766D-MA-4
SAN FRANCISCO CALIF CITY &
CNTY ARPTS CO 1.D FE 8,371,275 7,500,000 7,621,950 7,819,314 (88,613) 5.000 3.631 MN 62,500 375,000 01/11/2019 05/01/2044

79770G-HB-5
SAN FRANCISCO CALIF CITY &
CNTY REDEV AG O 1.D FE 863,240 880,000 734,404 867,283 582 3.750 3.874 FA 13,750 33,000 03/21/2018 08/01/2041 896,500

798703-BC-7
SAN LUIS OBISPO CNTY CALIF
PENSION OBLIG 1.B FE 1,739,128 3,075,000 2,549,636 2,460,407 114,796 4.836 N/A 09/27/2018 09/01/2030 3,075,000

837151-JB-6
SOUTH CAROLINA ST PUB SVC
AUTH REV 1.G FE 4,225,512 4,000,000 4,144,120 4,211,322 (13,786) 5.784 5.150 JD 19,280 231,360 12/19/2024 12/01/2041 411,568

83755V-XE-9
SOUTH DAKOTA ST HEALTH &
EDL FACS AUTH R 1.E FE 1,633,195 1,665,000 1,549,283 1,665,000 31,768 4.000 4.142 MN 11,100 66,600 12/19/2024 11/01/2044 1,698,300

87638Q-RJ-0
TARRANT CNTY TEX CULTURAL
ED FACS FIN CO 1.E FE 100,266 100,000 72,351 100,141 (28) 3.422 3.389 MS 1,141 3,422 02/25/2021 09/01/2050

880558-PG-0 TENNESSEE ST SCH BD AUTH 1.B FE 504,498 500,000 376,130 502,610 (411) 2.561 2.464 MN 2,134 12,805 02/19/2021 11/01/2041
880558-PH-8 TENNESSEE ST SCH BD AUTH 1.B FE 501,242 500,000 346,915 500,726 (114) 2.661 2.634 MN 2,218 13,305 02/22/2021 11/01/2045 506,653

88213A-NZ-4
BOARD OF REGENTS TEXAS A &
M UNIVERSITY 1.A FE 2,500,000 2,500,000 2,351,475 2,500,000 4.077 4.077 MN 13,024 101,925 01/09/2019 05/15/2039 2,550,963

88213A-PA-7
BOARD OF REGENTS TEXAS A &
M UNIVERSITY C 1.A FE 754,725 750,000 647,850 751,780 (483) 4.197 4.121 MN 4,022 31,478 03/06/2019 05/15/2048

882830-BH-4 TEXAS TRANSN COMMN C 1.A FE 250,000 250,000 172,578 250,000 2.472 2.472 AO 1,545 6,180 07/16/2020 10/01/2044 253,090

882854-J7-8
TEXAS WATER DEVELOPMENT
BOARD 1.A FE 1,856,572 1,865,000 1,737,956 1,856,887 300 4.000 4.030 AO 15,749 74,600 12/19/2024 04/15/2048 1,902,300

882854-Q2-1
TEXAS WATER DEVELOPMENT
BOARD C 1.A FE 255,805 250,000 253,075 251,835 (614) 4.000 3.720 AO 2,111 10,000 09/19/2018 10/15/2037

91417K-5T-4
UNIVERSITY COLO ENTERPRISE
SYS REV 1.B FE 400,000 400,000 272,748 400,000 2.811 2.811 JD 937 11,244 07/01/2020 06/01/2048 405,622

914437-UT-3
UNIVERSITY MASS BLDG AUTH
REV C 1.C FE 250,000 250,000 198,350 250,000 3.504 3.504 MN 1,460 8,760 01/09/2020 11/01/2044 254,380

914455-UH-1 UNIVERSITY MICH UNIV REVS 1.A FE 1,087,496 1,333,000 989,126 1,092,280 4,642 3.504 4.710 AO 11,677 46,708 12/19/2024 04/01/2052 1,356,354
914455-UJ-7 UNIVERSITY MICH UNIV REVS 1.A FE 2,537,094 2,866,000 2,229,691 2,537,428 309 4.454 5.036 AO 31,913 127,652 12/19/2024 04/01/2122 2,929,826
914455-VJ-6 UNIVERSITY MICH UNIV REVS 1.A FE 436,502 500,000 418,895 438,285 1,729 3.599 4.508 AO 4,499 17,995 12/19/2024 04/01/2047 508,998

914639-KY-4
UNIVERSITY NEB FACS CORP
REV 1.C FE 5,835,303 7,555,000 5,433,027 5,887,587 50,751 3.037 4.784 AO 57,361 229,445 12/19/2024 10/01/2049 1,282,378

915115-8F-9
UNIVERSITY TEXAS
PERMANENT UNIVERSITY FU 1.A FE 488,385 500,000 376,660 490,480 310 3.376 3.503 JJ 8,440 16,880 01/19/2018 07/01/2047 508,440

915115-8F-9
UNIVERSITY TEXAS
PERMANENT UNIVERSITY FU C 1.A FE 293,031 300,000 225,996 294,278 176 3.376 3.503 JJ 5,064 10,128 01/19/2018 07/01/2047 305,064

91514A-DE-2
BOARD OF REGENTS OF THE
UNIVERSITY OF TE O 1.A FE 7,145,618 6,750,000 5,625,653 7,068,506 (10,357) 3.852 3.528 FA 98,226 260,010 07/06/2017 08/15/2046 6,880,005

91514A-DE-2
BOARD OF REGENTS OF THE
UNIVERSITY OF TE 1.A FE 2,117,220 2,000,000 1,666,860 2,094,430 (3,071) 3.852 3.528 FA 29,104 77,040 07/06/2017 08/15/2046 2,038,520

91514A-GU-3
BOARD OF REGENTS OF THE
UNIVERSITY OF TE O 1.A FE 17,299,232 17,300,000 13,127,067 17,299,374 19 3.354 3.354 FA 219,203 580,242 11/02/2017 08/15/2047 17,590,121

91514A-GU-3
BOARD OF REGENTS OF THE
UNIVERSITY OF TE 1.A FE 7,719,690 7,700,000 5,842,683 7,716,792 (546) 3.354 3.339 FA 97,564 258,258 03/26/2020 08/15/2047 7,829,129

91514A-KD-6
BOARD OF REGENTS OF THE
UNIVERSITY OF TE 1.A FE 1,834,751 2,745,000 1,708,570 1,856,165 20,799 2.439 4.765 FA 25,292 66,951 12/19/2024 08/15/2049 1,405,841

915217-XF-5 UNIVERSITY VA UNIV REVS 1.A FE 1,414,967 2,255,000 1,317,890 1,432,756 17,263 2.256 4.792 MS 16,958 50,873 12/19/2024 09/01/2050 2,280,436

93730P-AJ-5
WASHINGTON BIOMEDICAL
RESH FACS 3 WASH L O 1.C FE 1,950,630 1,650,000 1,706,925 1,783,587 (26,288) 6.416 4.413 JJ 52,932 105,864 09/27/2018 07/01/2030 1,650,000
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Issuer Credit Obligations: Project Finance Bonds Issued by Operating Entities (Unaffiliated)

Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

93878L-BJ-5
WASHINGTON D C CONVENTION
& SPORTS AUTH O 1.D FE 500,000 500,000 459,700 500,000 4.312 4.312 AO 5,390 21,560 02/23/2018 10/01/2040 510,780

93978H-LL-7
WASHINGTON ST HEALTH CARE
FACS AUTH REV 1.C FE 3,798,020 3,800,000 3,546,920 3,798,265 223 4.000 4.003 AO 38,000 152,000 12/19/2024 10/01/2045 3,876,000

93978H-QU-2
WASHINGTON ST HEALTH CARE
FACS AUTH REV 1.F FE 3,882,481 4,035,000 3,595,629 3,887,517 4,873 4.000 4.276 AO 40,350 161,400 12/19/2024 10/01/2045 4,115,700

93978H-TS-4
WASHINGTON ST HEALTH CARE
FACS AUTH REV 1.F FE 1,668,630 1,665,000 1,590,058 1,667,540 (1,071) 4.000 3.924 FA 25,160 66,600 12/19/2024 08/15/2041

940157-X6-2
WASHINGTON SUBURBAN
SANITARY DISTRICT C 1.A FE 259,365 250,000 253,983 252,694 (1,051) 4.000 3.530 JD 833 10,000 12/11/2018 06/01/2038

94985X-AF-6
WELLS FARGO BANK, NATIONAL
ASSOCIATION 1.E FE 996,130 925,000 1,031,269 993,423 (1,488) 6.734 6.113 MS 20,763 62,290 04/15/2024 09/01/2047 940,572

95737T-EK-8
WESTCHESTER CNTY N Y LOC
DEV CORP REV 1.E FE 1,000,000 1,000,000 704,900 1,000,000 3.846 3.846 MN 6,410 38,460 08/28/2020 11/01/2050 1,019,230

95737T-FR-2
WESTCHESTER CNTY N Y LOC
DEV CORP REV 2.C FE 1,047,780 1,000,000 1,076,890 1,039,503 (4,008) 5.750 5.131 MN 9,583 57,500 11/10/2023 11/01/2053

977100-EL-6
WISCONSIN ST GEN FD ANNUAL
APPROPRIATION C 1.C FE 1,250,000 1,250,000 1,187,388 1,250,000 3.954 3.954 MN 8,238 49,425 01/12/2017 05/01/2036 1,274,713

0059999999 – Issuer Credit Obligations: Municipal Bonds – Special Revenue 311,751,542 339,029,297 291,009,642 312,274,801 (428,347) XXX XXX XXX 4,360,847 13,167,171 XXX XXX 261,569,937

00164T-AD-0 AMCEST 2007 A A2 - ABS 1.F FE 768,432 715,762 663,785 761,927 (1,222) 6.010 5.410 JJ 19,836 43,017 07/08/2022 01/15/2053 26,616
05178T-AA-9 AURMIL 2011A I1 - ABS 1.F FE 918,242 920,728 941,056 918,699 236 5.820 6.330 JJ 24,709 53,586 01/29/2024 07/15/2034 71,818
05178T-AB-7 AURMIL 2011A I2 - ABS 1.F FE 2,235,200 2,000,000 2,037,880 2,176,395 (9,899) 6.615 5.608 JJ 61,005 132,300 03/14/2019 01/15/2042 171,385
14066A-AA-7 CPMRK 2006A A1 - ABS 1.G YE 5,148,711 4,403,651 3,814,266 5,028,029 (18,476) 6.147 5.033 JJ 128,579 270,692 03/26/2020 07/10/2051 173,851
14070E-AA-3 CPMRK 2008A-1A A1A - ABS 1.E FE 3,219,743 2,515,957 2,522,597 3,099,978 (14,084) 6.897 5.000 MON 10,122 173,526 05/25/2016 07/10/2055 16,986
14070E-AC-9 CPMRK 2009A-1A A1A - ABS 1.E FE 359,296 311,753 347,215 350,076 (755) 7.976 6.888 MON 1,450 24,865 05/11/2010 07/10/2055 2,301
36186E-AA-7 GMACN 2003A CTF - ABS O 1.E FE 870,935 755,590 789,279 838,390 (4,656) 6.240 4.761 MON 3,929 47,149 07/12/2018 10/10/2041
36186E-AA-7 GMACN 2003A CTF - ABS 1.E FE 1,766,488 1,511,180 1,578,558 1,683,121 (9,713) 6.240 4.691 MON 7,858 94,298 10/04/2016 10/10/2041

36186X-AB-3
GMACN 2005A-2 A2 -
CMBS/CMO 2.A FE 2,902,703 2,800,000 2,212,011 2,880,913 (2,792) 5.254 5.007 MON 8,582 147,112 05/25/2016 07/11/2050

36188A-AA-3 GMACN 2008A CTF - ABS 1.D FE 732,076 732,427 755,779 732,023 (29) 7.260 7.375 MON 4,431 53,174 11/21/2008 04/10/2047
38011W-AA-4 GMACN 2002A CTF - ABS O 1.G 2,301,801 1,906,550 2,050,281 2,164,148 (21,143) 6.845 4.441 MON 7,613 130,504 12/17/2018 05/10/2037 20,529
38011W-AA-4 GMACN 2002A CTF - ABS 1.G 2,301,801 1,906,550 2,050,281 2,161,487 (20,904) 6.845 4.422 MON 7,613 130,503 12/17/2018 05/10/2037 20,529

38012D-AB-3
GMAC COMMERICAL MILIARTY
HSG TR XIX - CM 2.C FE 1,117,587 1,044,702 940,691 1,090,172 (14,165) 5.465 4.919 MON 3,330 57,103 05/20/2016 05/10/2050 6,666

38013A-AB-8 GMACN 2011A CTF - ABS C 1.G FE 105,902 105,910 95,250 105,905 — 6.650 5.654 MON 345 5,917 08/25/2011 05/10/2050 731
38013A-AB-8 GMACN 2011A CTF - ABS 1.G FE 785,442 785,499 706,435 785,465 1 6.650 5.653 MON 2,560 43,886 08/25/2011 05/10/2050 5,423
47232X-AA-6 JMHT 2010-A A - ABS C 1.G FE 471,080 481,365 485,009 473,358 158 6.730 6.996 MON 1,890 32,396 05/26/2010 06/10/2055 3,145
47232X-AA-6 JMHT 2010-A A - ABS 1.G FE 679,442 694,277 699,532 682,725 227 6.730 6.996 MON 2,726 46,725 05/26/2010 06/10/2055 4,536
59524E-AB-8 MIDATL 2005 2 - ABS 1.E FE 543,464 435,884 399,501 526,252 (3,391) 5.240 3.400 FA 9,517 22,840 10/20/2020 08/01/2050 15,901
59524E-AC-6 MIDATL 2005 3 - ABS 2.A FE 2,439,999 2,507,037 2,170,437 2,416,757 2,569 5.300 5.679 FA 55,364 132,873 10/07/2016 08/01/2050 91,986

677071-AW-2
OHANA MILITARY CMNTYS LLC -
RMBS 1.D FE 248,382 227,502 210,852 244,983 (514) 5.334 4.610 AO 3,034 12,135 01/09/2019 10/01/2051 8,145

0069999999 – Issuer Credit Obligations: Project Finance Bonds Issued by
Operating Entities (Unaffiliated) 29,916,726 26,762,326 25,470,695 29,120,801 (118,553) XXX XXX XXX 364,492 1,654,602 XXX XXX 640,548

000000-00-0
CION Investment Corporation
Senior Unsec 2.C FE 9,618,289 9,903,000 9,912,903 9,739,982 95,072 8.423 4.976 N/A 115,858 930,898 09/16/2024 08/11/2027 10,096,109

000000-00-0
CORVIAS MGMT FEE BORROWER
LLC 2.B Z 2,500,000 2,500,000 2,476,655 2,500,000 8.000 8.000 JD 16,667 11/24/2025 01/01/2049 2,516,667

00032@-AD-2
LENDLEASE AAFHHC PRA TL
2022 1.E PL 13,091,000 13,091,000 12,797,369 13,091,000 5.116 5.190 N/A 401,844 937,763 12/08/2021 07/01/2048 13,145,896

E10.13

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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00032@-AE-0
LENDLEASE AAFHHC PRA TL
2023 1.E PL 10,471,000 10,471,000 11,560,686 10,471,000 8.288 8.396 JJ 443,561 879,890 10/04/2023 07/01/2056 10,686,860

00032@-AF-7
LENDLEASE AAFHHC PRA TL
2024 1.E PL 15,707,000 15,707,000 17,328,135 15,707,000 7.184 7.289 JJ 576,733 916,092 09/25/2024 07/01/2045 16,274,330

00083Y-AA-3 ACC GROUP HSG LLC 1.C FE 1,689,936 1,397,963 1,371,727 1,636,517 (6,015) 6.350 4.865 JJ 40,933 88,771 08/17/2016 07/15/2054 53,006
001055-AD-4 AFLAC INC O 1.G FE 11,768,329 9,100,000 10,346,840 11,131,647 (101,052) 6.900 4.701 JD 24,418 627,900 09/27/2018 12/17/2039 9,100,000
001055-AF-9 AFLAC INC O 1.G FE 14,666,658 12,050,000 13,286,092 14,078,805 (93,669) 6.450 4.831 FA 293,618 777,225 09/27/2018 08/15/2040 12,050,000
001055-AR-3 AFLAC INC O 1.G FE 6,775,996 6,700,000 5,370,071 6,761,953 (1,966) 4.000 3.933 AO 56,578 268,000 08/21/2017 10/15/2046 3,264,000
001055-AR-3 AFLAC INC 1.G FE 2,917,584 2,929,000 2,347,603 2,917,546 254 4.000 4.025 AO 24,734 117,160 03/26/2020 10/15/2046 2,987,580
00108W-AQ-3 AEP TEXAS INC 2.A FE 2,431,240 2,800,000 2,567,446 2,442,033 5,257 5.250 6.245 MN 18,783 147,000 11/16/2023 05/15/2052 2,873,500

00115A-AK-5
AEP TRANSMISSION COMPANY
LLC 1.F FE 1,007,375 1,258,000 947,545 1,019,004 5,116 3.800 5.213 JD 2,125 47,804 08/30/2023 06/15/2049 1,281,902

00115A-AL-3
AEP TRANSMISSION COMPANY
LLC 1.F FE 2,397,789 3,333,000 2,253,124 2,417,928 19,538 3.150 5.173 MS 30,914 104,990 12/19/2024 09/15/2049 3,385,495

00115A-AM-1
AEP TRANSMISSION COMPANY
LLC C 2.A FE 587,950 746,000 553,000 591,297 3,248 3.650 5.158 AO 6,807 27,229 12/19/2024 04/01/2050 759,615

00115A-AQ-2
AEP TRANSMISSION COMPANY
LLC 1.F FE 2,214,007 2,133,000 2,073,891 2,212,773 (1,217) 5.400 5.141 MS 33,915 115,182 12/19/2024 03/15/2053

001306-AB-5 AHS HOSPITAL CORP 1.D FE 672,728 666,000 623,743 672,538 (196) 5.024 4.945 JJ 16,730 33,460 12/19/2024 07/01/2045 682,730
00130H-CK-9 AES CORP 3.B FE 257,000 257,000 261,731 257,000 7.600 7.597 JJ 9,006 22,462 05/16/2024 01/15/2055
00131L-2B-0 AIA GROUP LTD 1.E FE 8,627,176 8,000,000 7,582,848 8,497,142 (17,586) 4.875 4.376 MS 119,167 390,000 04/01/2017 03/11/2044 8,195,000
00131L-2B-0 AIA GROUP LTD O 1.E FE 10,783,970 10,000,000 9,478,560 10,621,155 (21,972) 4.875 4.374 MS 148,958 487,500 04/01/2017 03/11/2044 10,243,750

00138G-AC-3
COREBRIDGE LIFE HOLDINGS
INC 2.C FE 21,758,325 20,250,000 24,459,568 21,322,629 (51,092) 8.125 7.536 MS 484,453 1,645,313 04/02/2024 03/15/2046 21,072,656

00139P-AA-6
AIG SUNAMERICA GLOBAL
FINANCING X 1.E FE 566,512 530,000 587,623 558,243 (3,681) 6.900 5.862 MS 10,768 36,570 08/30/2023 03/15/2032 548,285

00185A-AH-7 AON GLOBAL LTD O 2.A FE 10,987,647 11,000,000 9,773,360 10,990,866 282 4.750 4.757 MN 66,764 522,500 04/01/2017 05/15/2045 11,261,250
00185A-AH-7 AON GLOBAL LTD 2.A FE 14,983,155 15,000,000 13,327,310 14,988,155 366 4.750 4.756 MN 91,042 712,500 04/01/2017 05/15/2045 15,356,250
00206R-KA-9 AT&T INC 2.B FE 7,127,395 9,292,000 6,529,576 7,167,749 39,182 3.650 5.297 JD 28,263 339,158 12/19/2024 06/01/2051 9,461,579
00206R-LJ-9 AT&T INC 2.B FE 14,505,000 20,000,000 13,312,844 14,581,385 74,054 3.550 5.389 MS 209,056 710,000 12/19/2024 09/15/2055 20,355,000
00217G-AC-7 APTIV SWISS HOLDINGS LTD 2.B FE 4,859,727 6,353,000 4,885,463 4,883,756 23,315 4.150 5.889 MN 43,942 263,650 12/19/2024 05/01/2052 6,484,825
002824-BN-9 ABBOTT LABORATORIES O 1.D FE 991,058 985,000 930,899 989,790 (184) 4.750 4.708 AO 9,877 46,788 04/01/2017 04/15/2043 985,000
00287Y-CB-3 ABBVIE INC 1.G FE 6,015,721 6,762,000 5,568,878 6,031,978 16,257 4.250 5.032 MN 31,932 287,385 12/19/2024 11/21/2049 6,905,693
00287Y-CZ-0 ABBVIE INC 1.G FE 9,114,949 7,845,000 7,146,684 8,875,322 (46,175) 4.625 3.554 AO 90,708 362,831 05/14/2020 10/01/2042
00287Y-DA-4 ABBVIE INC C 1.G FE 625,204 633,000 586,300 625,509 297 4.850 4.949 JD 1,364 30,701 12/19/2024 06/15/2044 648,350
00287Y-DB-2 ABBVIE INC 1.G FE 953,637 980,000 892,264 954,513 844 4.750 4.962 MS 13,706 46,550 12/19/2024 03/15/2045 1,003,275

00289L-AA-3
ATLANTICA TRANSMISION SUR
SA O 2.C FE 5,972,031 5,389,920 5,791,065 5,827,863 (21,887) 6.875 5.800 AO 62,789 370,557 09/27/2018 04/30/2043 6,080,000

00339T-AA-6
ABILENE CHRISTIAN
UNIVERSITY O 1.G FE 13,314,995 14,000,000 11,366,365 13,438,494 19,666 4.554 4.896 AO 159,390 637,560 09/27/2018 04/01/2046 14,000,000

00388W-AK-7
ABU DHABI NATIONAL ENERGY
COMPANY PJSC C 1.D FE 250,000 250,000 179,099 250,000 3.400 3.400 AO 1,464 8,500 04/20/2021 04/29/2051 254,250

00440E-AQ-0 CHUBB INA HOLDINGS LLC 1.F FE 2,306,711 2,566,000 2,207,722 2,316,164 9,161 4.150 5.001 MS 31,947 106,489 12/19/2024 03/13/2043 2,619,245
00440E-AW-7 CHUBB INA HOLDINGS LLC 1.F FE 3,743,339 3,525,000 3,068,651 3,699,422 (5,803) 4.350 3.980 MN 24,704 153,338 07/25/2017 11/03/2045
00440E-AW-7 CHUBB INA HOLDINGS LLC O 1.F FE 7,095,082 6,462,000 5,625,426 6,966,805 (17,463) 4.350 3.777 MN 45,288 281,097 07/25/2017 11/03/2045
00440E-AW-7 CHUBB INA HOLDINGS LLC C 1.F FE 2,111,270 2,000,000 1,741,079 2,088,861 (2,993) 4.350 4.016 MN 14,017 87,000 04/01/2017 11/03/2045
00507U-AH-4 ALLERGAN FUNDING SCS O 2.C FE 507 500 402 505 — 4.850 4.759 JD 1 24 04/01/2017 06/15/2044 500

007589-AB-0
ADVOCATE HEALTH AND
HOSPITALS CORP 1.C FE 762,922 841,000 704,068 764,818 1,835 4.272 4.942 FA 13,573 35,928 12/19/2024 08/15/2048 858,964

00802#-AA-4 AEROSTAR HOLDINGS LLC 2.A FE 4,252,823 5,023,670 5,128,855 4,516,521 37,857 5.750 8.017 N/A 79,437 288,861 09/27/2018 03/22/2035 464,148
00817Y-AF-5 AETNA INC O 2.B FE 5,496,309 4,500,000 4,950,749 5,184,710 (49,539) 6.625 4.760 JD 13,250 298,125 09/27/2018 06/15/2036 4,649,063
00817Y-AG-3 AETNA INC O 2.B FE 15,514,220 12,308,000 13,549,868 14,594,926 (140,044) 6.750 4.696 JD 36,924 830,790 09/27/2018 12/15/2037 12,385,895

E10.14

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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00817Y-AG-3 AETNA INC 2.B FE 4,106,141 3,337,000 3,673,701 3,892,543 (34,169) 6.750 4.878 JD 10,011 225,248 08/30/2023 12/15/2037 3,449,624
00817Y-AP-3 AETNA INC O 2.B FE 8,390,012 7,305,000 6,379,560 8,149,262 (32,788) 4.750 3.844 MS 102,169 346,988 07/20/2017 03/15/2044
00817Y-AP-3 AETNA INC 2.B FE 2,986,178 2,600,000 2,270,617 2,900,518 (11,671) 4.750 3.844 MS 36,364 123,500 07/20/2017 03/15/2044
00817Y-AZ-1 AETNA INC O 2.B FE 6,878,058 6,900,000 5,166,489 6,881,932 525 3.875 3.893 FA 101,008 267,375 08/07/2017 08/15/2047 7,033,688
00817Y-AZ-1 AETNA INC 2.B FE 1,196,184 1,200,000 898,520 1,196,898 90 3.875 3.893 FA 17,567 46,500 08/07/2017 08/15/2047 1,223,250

008252-83-5
AFFILIATED MANAGERS GROUP
INC 2.C FE 290,950 290,950 178,061 290,950 4.200 4.200 MJSD 34 12,220 07/08/2021 09/30/2061 294,005

008252-85-0
AFFILIATED MANAGERS GROUP
INC 2.C FE 132,207 134,575 113,043 131,985 147 5.875 5.939 MJSD 22 7,379 04/22/2024 03/30/2059 136,552

010392-FD-5 ALABAMA POWER CO 1.F FE 9,320,488 8,000,000 7,984,138 8,987,123 (44,908) 5.500 4.380 MS 129,556 440,000 04/01/2017 03/15/2041 8,220,000
010392-FL-7 ALABAMA POWER CO O 1.E FE 16,994,458 17,000,000 14,199,662 16,996,513 122 4.150 4.152 FA 266,522 705,500 04/01/2017 08/15/2044 17,352,750
010392-FL-7 ALABAMA POWER CO 1.E FE 7,175,918 8,610,000 7,191,711 7,267,577 40,600 4.150 5.498 FA 134,986 357,315 08/30/2023 08/15/2044 8,788,658
010392-FS-2 ALABAMA POWER CO 1.F FE 367,214 370,000 307,254 367,633 61 4.300 4.345 JJ 7,336 15,910 06/21/2018 07/15/2048 377,955
01400E-AC-7 ALCON FINANCE CORP 2.A FE 821,920 1,000,000 763,741 834,126 3,588 3.800 5.002 MS 10,344 38,000 05/20/2022 09/23/2049 1,019,000
014916-AA-8 ALEXANDER FUNDING TRUST II 2.C FE 787,335 750,000 799,051 773,653 (8,503) 7.467 6.089 JJ 23,490 56,003 05/08/2024 07/31/2028

015271-BB-4
ALEXANDRIA REAL ESTATE
EQUITIES INC 2.A FE 6,662,173 7,000,000 6,096,429 6,668,077 5,904 5.150 5.487 AO 76,106 360,500 12/19/2024 04/15/2053 7,180,250

015271-BD-0
ALEXANDRIA REAL ESTATE
EQUITIES INC 2.A FE 7,935,950 7,986,000 7,485,400 7,934,998 (936) 5.625 5.668 MN 57,399 314,213 12/10/2025 05/15/2054 2,467,500

015271-BE-8
ALEXANDRIA REAL ESTATE
EQUITIES INC 2.A FE 9,986,850 10,000,000 10,162,522 9,988,848 1,998 5.500 5.515 AO 137,500 348,333 02/07/2025 10/01/2035 10,275,000

01626P-AG-1
ALIMENTATION COUCHE-TARD
INC 2.A FE 2,990,903 3,506,000 2,964,151 3,020,948 11,375 4.500 5.614 JJ 67,929 157,770 12/19/2024 07/26/2047 3,584,885

01626P-AN-6
ALIMENTATION COUCHE-TARD
INC 2.A FE 2,324,860 3,000,000 2,237,591 2,368,008 12,644 3.800 5.370 JJ 49,400 114,000 05/12/2022 01/25/2050 3,057,000

01626P-AQ-9
ALIMENTATION COUCHE-TARD
INC 2.A FE 7,224,964 9,724,000 6,974,165 7,330,259 43,671 3.625 5.422 MN 46,999 352,495 12/19/2024 05/13/2051 9,900,248

01626P-AV-8
ALIMENTATION COUCHE-TARD
INC 2.A FE 2,500,000 2,500,000 2,461,369 2,500,000 5.617 5.617 FA 54,220 140,425 02/06/2024 02/12/2054 2,570,213

018820-AD-2 ALLIANZ SE 1.E FE 200,160 200,000 204,725 200,143 (13) 5.600 5.589 MS 3,671 11,200 09/03/2024 09/03/2054
018820-AE-0 ALLIANZ SE 1.G FE 400,176 400,000 415,217 400,092 (84) 6.550 6.555 APR 9,097 08/19/2025 01/01/3000 400,000
01959L-AA-0 ALLINA HEALTH SYSTEM C 1.E FE 774,875 833,000 755,307 776,877 1,944 4.805 5.398 MN 5,114 40,026 12/19/2024 11/15/2045 170,603
020002-AJ-0 ALLSTATE CORP O 2.A FE 12,776,750 10,000,000 11,449,803 12,029,876 (118,543) 6.900 4.715 MN 88,167 690,000 09/27/2018 05/15/2038 10,000,000
020002-AQ-4 ALLSTATE CORP O 2.A FE 1,407,549 1,275,000 1,324,040 1,352,443 (8,668) 5.350 4.382 JD 5,684 68,213 09/27/2018 06/01/2033 1,275,000
020002-AU-5 ALLSTATE CORP C 2.C FE 82,500 100,000 105,062 87,672 393 6.500 7.927 MN 831 6,500 10/04/2011 05/15/2067 100,000
020002-AU-5 ALLSTATE CORP O 2.C FE 2,719,500 2,450,000 2,574,012 2,614,433 (14,455) 6.500 5.545 MN 20,349 159,250 09/27/2018 05/15/2067 2,450,000
020002-AY-7 ALLSTATE CORP O 2.A FE 5,252,935 5,000,000 4,772,154 5,201,907 (8,179) 5.200 4.835 JJ 119,889 260,000 09/27/2018 01/15/2042 5,000,000
020002-BA-8 ALLSTATE CORP O 2.A FE 12,534,774 11,800,000 10,328,341 12,370,375 (21,991) 4.500 4.108 JD 23,600 531,000 04/01/2017 06/15/2043 11,800,000
020002-BC-4 ALLSTATE CORP O 2.A FE 6,291,120 6,000,000 4,939,804 6,236,546 (7,432) 4.200 3.918 JD 11,200 252,000 07/06/2017 12/15/2046
02079K-BA-4 ALPHABET INC 1.C FE 3,973,600 4,000,000 3,923,866 3,973,677 77 5.450 5.495 MN 33,306 11/03/2025 11/15/2055 4,109,000
02209S-AR-4 ALTRIA GROUP INC 2.B FE 3,195,915 2,500,000 2,414,776 3,083,229 (22,551) 5.375 3.607 JJ 56,363 134,375 08/27/2020 01/31/2044 2,567,188
02209S-BE-2 ALTRIA GROUP INC 2.B FE 4,489,425 4,500,000 4,637,892 4,491,946 400 5.800 5.820 FA 99,325 261,000 02/12/2019 02/14/2039 4,630,500
02209S-BK-8 ALTRIA GROUP INC 2.B FE 3,039,986 3,000,000 2,404,653 3,035,362 (914) 4.450 4.367 MN 20,396 133,500 06/04/2020 05/06/2050 3,066,750
02209S-BM-4 ALTRIA GROUP INC 2.B FE 15,557,822 15,650,000 12,101,191 15,574,994 3,736 3.400 3.441 FA 217,274 532,100 02/01/2021 02/04/2041 15,916,050
02209S-BM-4 ALTRIA GROUP INC C 2.B FE 248,528 250,000 193,310 248,802 60 3.400 3.441 FA 3,471 8,500 02/01/2021 02/04/2041 254,250
023135-BM-7 AMAZON.COM INC O 1.E FE 24,002,044 24,200,000 19,388,738 24,022,135 2,610 4.250 4.293 FA 368,546 1,028,500 08/15/2017 08/22/2057 24,714,250
023135-BM-7 AMAZON.COM INC 1.E FE 11,067,490 10,900,000 8,732,944 11,055,570 (2,762) 4.250 4.165 FA 165,998 463,250 03/26/2020 08/22/2057 11,131,625
02315J-AA-2 AMAZON CONSERVATION DAC 1.D FE 1,000,000 1,000,000 1,034,300 1,000,000 6.034 6.034 JAJO 12,571 50,283 12/10/2024 01/16/2042 1,015,085
02361D-AQ-3 AMEREN ILLINOIS CO 1.F FE 4,786,172 4,837,000 3,994,545 4,767,447 1,503 4.150 4.242 MS 59,105 200,736 12/19/2024 03/15/2046 1,364,743
02361D-AR-1 AMEREN ILLINOIS CO 1.F FE 773,817 946,000 721,409 778,081 4,141 3.700 5.048 JD 2,917 35,002 12/19/2024 12/01/2047 963,501
02361D-AT-7 AMEREN ILLINOIS CO 1.F FE 3,865,252 4,205,000 3,581,023 3,873,155 7,644 4.500 5.083 MS 55,716 189,225 12/19/2024 03/15/2049 4,299,613
02361D-AZ-3 AMEREN ILLINOIS CO 1.F FE 1,092,175 981,000 1,015,753 1,090,234 (1,887) 5.900 5.126 JD 4,823 57,879 12/19/2024 12/01/2052
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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02361D-BB-5 AMEREN ILLINOIS CO 1.F FE 199,620 200,000 196,644 199,630 5 5.550 5.563 JJ 5,550 11,223 06/17/2024 07/01/2054 205,550
02364W-AJ-4 AMERICA MOVIL SAB DE CV 2.A FE 1,171,034 1,000,000 1,097,799 1,111,619 (9,474) 6.375 4.851 MS 21,250 63,750 09/27/2018 03/01/2035 1,031,875
02364W-AW-5 AMERICA MOVIL SAB DE CV O 2.A FE 3,033,229 2,580,000 2,743,123 2,928,135 (16,704) 6.125 4.806 MS 39,945 158,025 09/27/2018 03/30/2040 2,580,000
02364W-BG-9 AMERICA MOVIL SAB DE CV 1.G FE 12,429,625 12,500,000 10,531,265 12,438,518 1,488 4.375 4.409 AO 104,818 546,875 04/15/2019 04/22/2049 12,773,438

025537-AP-6
AMERICAN ELECTRIC POWER
COMPANY INC 2.B FE 1,496,480 2,000,000 1,332,010 1,530,682 9,956 3.250 4.921 MS 21,667 65,000 05/05/2022 03/01/2050 2,032,500

02557T-AF-6
AMERICAN ELECTRIC POWER
COMPANY INC 2.C FE 310,859 310,000 304,584 310,840 (18) 6.050 5.922 MS 5,001 09/23/2025 03/15/2056 318,742

025676-AM-9
AMERICAN NATIONAL GROUP
INC 2.B FE 6,464,918 6,250,000 6,296,332 6,282,653 (25,494) 5.000 4.554 JD 13,889 312,500 09/08/2017 06/15/2027

025676-AQ-0
AMERICAN NATIONAL GROUP
INC 2.B FE 1,246,313 1,250,000 1,267,534 1,246,505 193 6.000 6.039 JJ 38,333 06/24/2025 07/15/2035 1,287,500

025676-AR-8
AMERICAN NATIONAL GROUP
INC 3.A FE 210,000 210,000 210,226 210,000 7.000 7.029 JD 1,225 4,043 08/19/2025 12/01/2055 217,395

025816-BF-5 AMERICAN EXPRESS CO O 1.F FE 15,320,310 15,200,000 13,093,048 15,293,420 (4,216) 4.050 3.998 JD 47,880 615,600 12/07/2017 12/03/2042 15,507,800
025816-BF-5 AMERICAN EXPRESS CO 1.F FE 5,045,840 4,800,000 4,134,647 4,990,356 (7,891) 4.050 3.731 JD 15,120 194,400 03/26/2020 12/03/2042 4,897,200

025932-88-0
AMERICAN FINANCIAL GROUP
INC 2.C FE 5,500,000 5,500,000 4,166,800 5,500,000 5.125 5.125 MJSD 12,528 281,875 11/21/2019 12/15/2059 5,570,469

025932-88-0
AMERICAN FINANCIAL GROUP
INC C 2.C FE 250,000 250,000 189,400 250,000 5.125 5.125 MJSD 569 12,813 11/21/2019 12/15/2059 253,203

025932-AL-8
AMERICAN FINANCIAL GROUP
INC O 2.A FE 24,471,981 24,025,000 20,132,080 24,396,948 (10,665) 4.500 4.386 JD 48,050 1,081,125 11/09/2017 06/15/2047

025932-AL-8
AMERICAN FINANCIAL GROUP
INC 2.A FE 8,815,189 8,650,000 7,248,387 8,787,859 (3,954) 4.500 4.383 JD 17,300 389,250 11/09/2017 06/15/2047

026351-AZ-9
COREBRIDGE LIFE HOLDINGS
INC O 2.B FE 7,157,574 6,060,000 6,480,669 6,416,396 (103,982) 6.625 4.560 FA 151,668 401,475 09/27/2018 02/15/2029 6,199,125

026351-AZ-9
COREBRIDGE LIFE HOLDINGS
INC 2.B FE 6,601,700 5,500,000 5,881,796 5,847,612 (101,673) 6.625 4.434 FA 137,653 364,375 04/01/2017 02/15/2029 5,682,188

026874-DA-2
AMERICAN INTERNATIONAL
GROUP INC 2.A FE 4,605,219 5,034,000 4,434,115 4,618,830 13,163 4.500 5.198 JJ 103,826 226,530 12/19/2024 07/16/2044 5,147,265

026874-DB-0
AMERICAN INTERNATIONAL
GROUP INC O 2.A FE 3,062,665 3,500,000 2,662,344 3,099,596 5,890 4.375 5.138 JJ 70,608 153,125 09/27/2018 01/15/2055 3,500,000

026874-DL-8
AMERICAN INTERNATIONAL
GROUP INC 2.A FE 1,756,112 1,853,000 1,647,234 1,758,554 2,361 4.750 5.137 AO 22,004 88,018 12/19/2024 04/01/2048 1,897,009

026874-DP-9
AMERICAN INTERNATIONAL
GROUP INC 2.A FE 23,724,183 25,856,000 21,581,807 23,756,017 25,716 4.375 4.937 JD 3,142 923,388 06/27/2025 06/30/2050 26,421,600

026874-DP-9
AMERICAN INTERNATIONAL
GROUP INC C 2.A FE 99,494 100,000 83,469 99,553 10 4.375 4.405 JD 12 4,375 05/06/2020 06/30/2050 102,188

02772A-AA-7
AMERICAN NATIONAL GROUP
INC 2.B FE 1,990,700 2,000,000 2,081,764 1,991,810 1,110 6.144 6.222 JD 6,144 122,880 01/28/2025 06/13/2032 2,061,440

03027X-AY-6 AMERICAN TOWER CORP 2.A FE 2,788,450 4,000,000 2,969,958 2,852,104 21,087 3.700 5.962 AO 31,244 148,000 10/28/2022 10/15/2049 4,074,000
03027X-BK-5 AMERICAN TOWER CORP 2.A FE 2,761,560 4,000,000 2,544,589 2,836,261 22,949 2.950 5.000 JJ 54,411 118,000 07/14/2022 01/15/2051 4,059,000

03040W-AD-7
AMERICAN WATER CAPITAL
CORP O 2.A FE 13,525,160 10,000,000 11,315,293 12,366,243 (153,988) 6.593 4.032 AO 139,186 659,300 04/01/2017 10/15/2037 10,329,650

03040W-AR-6
AMERICAN WATER CAPITAL
CORP O 2.A FE 7,576,668 7,600,000 5,842,779 7,580,955 561 3.750 3.767 MS 95,000 285,000 08/07/2017 09/01/2047 7,742,500

03060N-AD-2 AMERICO LIFE INC C 2.B FE 249,330 250,000 226,100 249,617 65 3.450 3.482 AO 1,821 8,625 04/08/2021 04/15/2031 254,313
03073E-AN-5 CENCORA INC O 2.A FE 2,933,961 3,000,000 2,538,088 2,947,072 1,733 4.250 4.388 MS 42,500 127,500 04/01/2017 03/01/2045 3,063,750
03073E-AN-5 CENCORA INC C 2.A FE 1,955,974 2,000,000 1,692,059 1,964,715 1,155 4.250 4.388 MS 28,333 85,000 04/01/2017 03/01/2045 2,042,500
03076C-AH-9 AMERIPRISE FINANCIAL INC C 1.G FE 1,506,255 1,500,000 1,489,710 1,500,343 (733) 2.875 2.826 MS 12,698 43,125 08/17/2016 09/15/2026
03115A-AC-7 AMFAM HOLDINGS INC 2.C FE 11,432,549 14,375,000 9,653,831 11,534,597 41,979 3.833 5.171 MS 168,359 539,495 11/17/2025 03/11/2051 14,140,914
031162-AW-0 AMGEN INC O 2.A FE 610,033 500,000 554,163 574,450 (4,840) 6.375 4.666 JD 2,656 31,875 04/01/2017 06/01/2037 515,938
031162-AW-0 AMGEN INC 2.A FE 7,320,390 6,000,000 6,649,960 6,893,714 (58,100) 6.375 4.676 JD 31,875 382,500 04/01/2017 06/01/2037 6,191,250

E10.16

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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031162-AY-6 AMGEN INC 2.A FE 12,138,901 9,500,000 10,860,777 11,354,819 (107,195) 6.900 4.795 JD 54,625 655,500 04/01/2017 06/01/2038 9,827,750
031162-AY-6 AMGEN INC O 2.A FE 14,950,014 11,700,000 13,375,904 13,983,965 (131,993) 6.900 4.788 JD 67,275 807,300 04/01/2017 06/01/2038 12,103,650
031162-BC-3 AMGEN INC C 2.A FE 1,550,332 1,400,000 1,456,520 1,504,706 (4,961) 5.750 5.008 MS 23,703 80,500 02/14/2014 03/15/2040 1,440,250
031162-BE-9 AMGEN INC O 2.A FE 5,931,873 5,725,000 5,409,697 5,888,440 (6,887) 4.950 4.692 AO 70,847 283,388 09/27/2018 10/01/2041 5,866,694
031162-CD-0 AMGEN INC 2.A FE 1,809,994 2,000,000 1,710,779 1,814,385 4,263 4.563 5.273 JD 4,056 91,260 12/19/2024 06/15/2048 2,045,630
031162-CF-5 AMGEN INC 2.A FE 6,928,967 7,601,000 6,503,354 6,941,488 12,520 4.663 5.287 JD 15,753 354,435 12/19/2024 06/15/2051 7,778,217
031162-DT-4 AMGEN INC 2.A FE 7,297,686 7,341,000 7,188,290 7,301,971 47 5.650 5.677 MS 137,103 414,767 12/19/2024 03/02/2053 2,776,275
032654-AW-5 ANALOG DEVICES INC 1.G FE 248,068 250,000 184,392 248,391 80 2.800 2.851 AO 1,750 7,000 09/28/2021 10/01/2041 253,500
034863-BA-7 ANGLO AMERICAN CAPITAL PLC C 2.B FE 249,375 250,000 230,859 249,652 61 2.875 2.904 MS 2,076 7,188 03/15/2021 03/17/2031 253,594

035229-CM-3
ANHEUSER-BUSCH COMPANIES
LLC O 1.G FE 5,069,713 3,800,000 4,056,478 4,769,883 (40,240) 6.500 4.298 MN 41,167 247,000 04/01/2017 05/01/2042 3,923,500

035229-CM-3
ANHEUSER-BUSCH COMPANIES
LLC 1.G FE 23,347,363 17,500,000 18,681,147 21,967,211 (185,346) 6.500 4.307 MN 189,583 1,137,500 04/01/2017 05/01/2042 18,068,750

035229-CN-1
ANHEUSER-BUSCH COMPANIES
LLC 1.G FE 2,677,564 2,000,000 2,160,722 2,525,369 (20,458) 6.500 4.311 FA 54,167 130,000 04/01/2017 02/01/2043 2,065,000

03522A-AJ-9
ANHEUSER-BUSCH COMPANIES
LLC C 1.G FE 760,055 772,000 714,015 760,502 427 4.900 5.018 FA 15,762 37,828 12/19/2024 02/01/2046 790,914

03522A-AJ-9
ANHEUSER-BUSCH COMPANIES
LLC 1.G FE 567,380 525,000 485,567 559,398 (1,089) 4.900 4.398 FA 10,719 25,725 04/01/2017 02/01/2046

03523T-BW-7
ANHEUSER-BUSCH INBEV
WORLDWIDE INC 1.G FE 5,345,603 4,812,000 4,905,520 5,339,451 (6,058) 5.800 5.106 JJ 122,492 279,096 12/19/2024 01/23/2059

035240-AF-7
ANHEUSER-BUSCH INBEV
WORLDWIDE INC O 1.G FE 15,458,384 13,675,000 14,859,713 14,850,668 (96,600) 5.875 4.736 JD 35,707 803,406 09/27/2018 06/15/2035 13,675,000

035240-AG-5
ANHEUSER-BUSCH INBEV
WORLDWIDE INC O 1.G FE 15,048,334 14,000,000 13,367,502 14,799,992 (33,594) 4.950 4.446 JJ 319,550 693,000 04/01/2017 01/15/2042 14,346,500

036752-AD-5 ELEVANCE HEALTH INC 2.A FE 199,998 200,000 166,008 200,009 — 4.375 4.375 JD 729 8,750 11/14/2017 12/01/2047 204,375
036752-AD-5 ELEVANCE HEALTH INC O 2.A FE 299,997 300,000 249,012 300,001 — 4.375 4.375 JD 1,094 13,125 11/14/2017 12/01/2047 306,563
036752-AH-6 ELEVANCE HEALTH INC 2.A FE 2,375,964 2,639,000 2,244,338 2,382,321 6,149 4.550 5.301 MS 40,025 120,075 12/19/2024 03/01/2048 2,699,037
036752-AS-2 ELEVANCE HEALTH INC 2.A FE 249,090 250,000 177,988 249,178 20 3.600 3.620 MS 2,650 9,000 03/08/2021 03/15/2051 254,500
036752-AU-7 ELEVANCE HEALTH INC 2.A FE 11,153,577 12,549,000 10,384,457 11,178,285 24,240 4.550 5.326 MN 72,958 570,980 12/19/2024 05/15/2052 12,834,490
036752-AX-1 ELEVANCE HEALTH INC 2.A FE 1,172,737 1,102,000 1,135,974 1,170,571 (1,119) 6.100 5.643 AO 14,191 67,222 11/30/2023 10/15/2052
036752-BE-2 ELEVANCE HEALTH INC 2.A FE 1,738,888 1,750,000 1,706,546 1,738,619 (37) 5.700 5.746 FA 37,683 78,969 10/23/2024 02/15/2055 1,799,875
037389-AU-7 AON CORP O 2.A FE 8,537,777 7,160,000 7,810,631 8,230,295 (48,894) 6.250 4.822 MS 113,118 447,500 09/27/2018 09/30/2040 7,160,000
03740L-AE-2 AON CORP 2.A FE 3,597,032 4,500,000 3,366,612 3,613,425 15,925 3.900 5.281 FA 59,963 175,500 12/19/2024 02/28/2052 4,587,750

03761U-60-1
MIDCAP FINANCIAL
INVESTMENT CORP 2.C FE 311,212 308,575 310,180 308,575 (2,388) 8.000 6.905 MJSD 20,297 05/02/2025 12/15/2028

03769M-20-5
APOLLO GLOBAL MANAGEMENT
INC 2.A FE 713,850 713,850 751,827 713,850 7.625 7.625 MJSD 97 54,431 08/16/2023 09/15/2053 727,458

03770D-A@-2 APOLLO DEBT SOLUTIONS BDC 2.B FE 1,923,000 1,923,000 2,000,882 1,923,000 8.310 8.307 JJ 71,911 159,801 11/15/2022 12/21/2027 1,990,472
03770D-B#-9 APOLLO DEBT SOLUTIONS BDC 2.B FE 2,130,000 2,130,000 2,263,125 2,130,000 8.620 8.620 JJ 78,033 183,606 08/10/2023 09/28/2028 2,221,803
037735-CG-0 APPALACHIAN POWER CO O 2.A FE 6,243,580 5,075,000 5,483,258 5,826,371 (56,444) 6.375 4.538 AO 80,883 323,531 04/01/2017 04/01/2036 5,236,766
037735-CM-7 APPALACHIAN POWER CO 2.A FE 719,168 608,000 688,135 712,992 (6,003) 7.000 5.088 AO 10,640 42,560 12/19/2024 04/01/2038 629,280
037735-CT-2 APPALACHIAN POWER CO 2.A FE 1,459,281 1,666,000 1,397,666 1,465,773 6,301 4.400 5.443 MN 9,367 73,304 12/19/2024 05/15/2044 1,702,652
037833-AT-7 APPLE INC O 1.B FE 20,682,140 20,000,000 18,403,454 20,540,457 (19,166) 4.450 4.236 MN 135,972 890,000 04/01/2017 05/06/2044 20,445,000
037833-BA-7 APPLE INC 1.B FE 9,804,773 11,000,000 8,529,797 10,048,376 32,281 3.450 4.108 FA 149,692 379,500 04/01/2017 02/09/2045 11,189,750
037833-BX-7 APPLE INC O 1.B FE 8,568,994 7,986,000 7,331,861 8,456,254 (15,154) 4.650 4.206 FA 132,035 371,349 04/01/2017 02/23/2046 1,986,000
037833-BX-7 APPLE INC C 1.B FE 2,146,004 2,000,000 1,836,179 2,117,761 (3,795) 4.650 4.205 FA 33,067 93,000 04/01/2017 02/23/2046
037833-BX-7 APPLE INC 1.B FE 9,657,018 9,000,000 8,262,803 9,530,259 (17,088) 4.650 4.206 FA 148,800 418,500 04/01/2017 02/23/2046
037833-CD-0 APPLE INC 1.B FE 459,385 500,000 405,152 465,784 1,027 3.850 4.357 FA 7,860 19,250 11/01/2018 08/04/2046 509,625
038222-AG-0 APPLIED MATERIALS INC O 1.F FE 5,415,522 4,200,000 4,463,594 5,108,782 (41,938) 5.850 3.964 JD 10,920 245,700 07/24/2017 06/15/2041 4,322,850
038222-AG-0 APPLIED MATERIALS INC 1.F FE 3,575,856 2,780,000 2,954,474 3,395,355 (28,379) 5.850 3.926 JD 7,228 162,630 03/26/2020 06/15/2041 2,861,315
038222-AM-7 APPLIED MATERIALS INC O 1.F FE 20,345,394 18,800,000 16,174,756 20,060,553 (38,987) 4.350 3.877 AO 204,450 817,800 08/03/2017 04/01/2047
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038222-AM-7 APPLIED MATERIALS INC 1.F FE 7,250,758 6,700,000 5,764,408 7,149,283 (13,896) 4.350 3.877 AO 72,863 291,450 08/03/2017 04/01/2047
038336-AA-1 APTARGROUP INC C 2.B FE 249,353 250,000 233,389 249,574 60 3.600 3.631 MS 2,650 9,000 03/02/2022 03/15/2032 254,500
03881N-A*-8 ARBOR REALTY SR, INC. 1.F PL 896,875 1,025,000 904,050 900,072 3,197 5.000 4.650 JD 142 25,625 11/26/2025 12/30/2028 1,025,000
03881N-AA-5 ARBOR REALTY SR, INC. 1.F PL 134,063 165,000 149,390 147,615 4,848 5.000 9.099 JD 23 8,250 12/09/2022 12/30/2028 169,125
03881N-AC-1 ARBOR REALTY SR INC 1.F PL 1,494,578 1,598,000 1,600,377 1,521,572 26,995 8.500 11.545 AO 28,675 115,048 04/15/2025 10/15/2027 1,665,915
03881N-AG-2 ARBOR REALTY SR, INC. 2.B 4,544,948 4,581,000 4,620,188 4,553,217 8,270 9.000 9.373 JD 87,039 382,913 05/29/2025 10/15/2027 4,787,145
038923-AQ-1 ARBOR REALTY TRUST INC 1.F PL 905,894 1,048,000 989,322 976,445 44,442 4.500 10.718 MS 13,886 33,773 04/09/2025 03/15/2027 1,071,580
03937L-AA-3 ARCH CAPITAL GROUP LTD 1.G FE 18,295,373 14,335,000 16,600,650 16,809,977 (236,498) 7.350 4.810 MN 175,604 1,053,623 09/27/2018 05/01/2034 14,861,811
03938J-AA-7 ARCH CAPITAL GROUP (US) INC 1.G FE 976,907 1,000,000 948,520 977,730 796 5.144 5.339 MN 8,573 51,440 12/19/2024 11/01/2043 1,025,720
03938L-AP-9 ARCELORMITTAL SA 2.B FE 3,254,355 2,750,000 3,102,767 3,150,599 (18,920) 7.000 5.564 AO 40,639 192,500 09/09/2019 10/15/2039 2,848,438
03939A-AA-5 ARCH CAPITAL GROUP LTD 1.G FE 6,518,016 8,414,000 6,245,402 6,588,923 36,119 3.635 5.212 JD 850 305,849 12/19/2024 06/30/2050 8,566,924
03939C-AB-9 ARCH CAPITAL FINANCE LLC O 1.G FE 5,301,140 4,650,000 4,331,378 5,184,358 (16,257) 5.031 4.189 JD 10,397 233,942 08/23/2017 12/15/2046
03939C-AB-9 ARCH CAPITAL FINANCE LLC 1.G FE 2,837,236 2,655,000 2,473,077 2,798,210 (4,549) 5.031 4.606 JD 5,937 133,573 12/19/2024 12/15/2046 1,081,539
039483-AM-4 ARCHER-DANIELS-MIDLAND CO 1.F FE 2,598,396 2,000,000 2,073,667 2,084,855 (67,688) 7.500 3.850 MS 44,167 150,000 04/01/2017 03/15/2027 2,075,000
039483-AS-1 ARCHER-DANIELS-MIDLAND CO O 1.F FE 29,135,273 22,500,000 25,135,739 25,388,250 (500,224) 7.000 4.140 FA 656,250 1,575,000 04/01/2017 02/01/2031 23,287,500
039483-AU-6 ARCHER-DANIELS-MIDLAND CO O 1.F FE 7,835,947 7,000,000 7,363,877 7,550,986 (44,745) 5.375 4.371 MS 110,785 376,250 09/27/2018 09/15/2035 7,000,000
039483-BQ-4 ARCHER-DANIELS-MIDLAND CO C 1.F FE 1,339,319 1,488,000 1,272,615 1,342,833 3,040 4.500 5.231 MS 19,716 58,268 12/19/2024 03/15/2049 1,521,480
039483-BQ-4 ARCHER-DANIELS-MIDLAND CO 1.F FE 4,372,447 4,806,000 4,110,340 4,382,397 10,424 4.500 5.156 MS 63,680 224,962 12/19/2024 03/15/2049 4,914,135
03990B-AB-7 ARES MANAGEMENT CORP 2.A FE 8,613,535 8,750,000 8,287,950 8,615,696 1,875 5.600 5.709 AO 108,889 490,000 01/24/2025 10/11/2054 8,995,000
039936-AA-7 ARES FINANCE CO. IV LLC 2.A FE 4,182,040 6,000,000 4,175,891 4,245,061 26,660 3.650 5.816 FA 91,250 219,000 12/08/2023 02/01/2052 6,109,500
040555-CF-9 ARIZONA PUBLIC SERVICE CO O 2.A FE 1,585,325 1,400,000 1,424,253 1,507,958 (12,165) 5.625 4.389 MN 10,063 78,750 09/27/2018 05/15/2033 1,400,000
040555-CH-5 ARIZONA PUBLIC SERVICE CO O 2.A FE 11,590,990 10,000,000 10,242,563 10,985,918 (81,017) 5.500 4.236 MS 183,333 550,000 04/01/2017 09/01/2035 10,000,000
040555-CN-2 ARIZONA PUBLIC SERVICE CO O 2.A FE 9,696,207 9,155,000 8,043,111 9,561,214 (18,035) 4.500 4.112 AO 102,994 411,975 04/01/2017 04/01/2042 9,155,000
040555-CN-2 ARIZONA PUBLIC SERVICE CO 2.A FE 3,878,310 4,303,000 3,780,394 3,894,532 15,730 4.500 5.384 AO 48,409 193,635 12/19/2024 04/01/2042 4,399,818
040555-CT-9 ARIZONA PUBLIC SERVICE CO 2.A FE 1,661,241 1,915,000 1,595,706 1,668,321 6,871 4.350 5.417 MN 10,644 83,303 12/19/2024 11/15/2045 1,956,651
040555-CY-8 ARIZONA PUBLIC SERVICE CO 2.A FE 4,248,365 5,058,000 4,045,287 4,266,006 17,087 4.250 5.448 MS 71,655 214,965 12/19/2024 03/01/2049 5,165,483
040555-DB-7 ARIZONA PUBLIC SERVICE CO 2.A FE 398,124 400,000 274,317 398,347 43 3.350 3.375 MN 1,712 13,400 05/19/2020 05/15/2050 406,700
04250C-AB-8 ARMYHW 153A A 1.G FE 950,000 950,000 857,679 950,000 5.750 5.750 JD 2,428 54,625 04/15/2015 06/15/2050 977,313
04250G-AB-9 ARMYHW 153B 3B 1.G FE 1,329,907 1,305,000 1,182,712 1,324,634 (884) 5.750 5.595 JD 3,335 75,038 12/18/2018 06/15/2050 874,438
04317@-BL-1 ARTHUR J GALLAGHER & CO 2.A FE 18,500,000 18,500,000 18,716,469 18,500,000 5.140 5.140 N/A 285,270 950,900 01/18/2019 03/13/2031 18,975,450

04609Q-AN-9
ASSOCIATION OF AMERICAN
MEDICAL COLLEGES 1.E FE 188,813 250,000 199,622 196,934 2,614 3.317 5.594 AO 2,073 8,293 09/09/2022 10/01/2041

04621W-AE-0
ASSURED GUARANTY US
HOLDINGS INC 2.A FE 6,390,306 9,245,000 6,520,211 6,524,511 43,394 3.600 5.796 MS 97,997 332,820 11/01/2022 09/15/2051 9,411,410

04621X-AK-4 ASSURANT INC 2.C FE 592,500 600,000 616,038 593,242 126 7.000 7.102 MS 10,967 42,000 03/01/2019 03/27/2048 610,500
046353-AM-0 ASTRAZENECA PLC 1.E FE 7,703,015 7,150,000 6,297,760 7,596,107 (14,607) 4.375 3.920 MN 39,102 312,813 07/10/2017 11/16/2045 7,306,406
046353-AM-0 ASTRAZENECA PLC O 1.E FE 9,912,275 9,200,000 8,103,411 9,774,292 (18,805) 4.375 3.920 MN 50,313 402,500 07/10/2017 11/16/2045 9,401,250
04686J-AM-3 ATHENE HOLDING LTD 2.B FE 273,103 275,000 274,788 272,909 (194) 6.875 6.765 JD 158 9,506 07/09/2025 06/28/2055 283,940

048677-AB-4
ATLANTIC MARINE CORPS
CMNTYS LLC 1.G FE 199,057 219,346 210,575 200,008 307 5.343 6.305 JD 977 11,720 01/29/2024 12/01/2050 8,089

048677-AC-2
ATLANTIC MARINE CORPS
CMNTYS LLC 2.B FE 526,099 502,600 439,222 519,030 (501) 5.373 5.031 JD 2,250 27,005 09/20/2023 12/01/2050 18,616

048677-AD-0
ATLANTIC MARINE CORPS
CMNTYS LLC O 2.B FE 1,877,584 1,890,306 1,646,336 1,879,391 (68) 5.433 5.492 JD 8,558 102,700 12/21/2018 12/01/2050 70,749

048677-AE-8
ATLANTIC MARINE CORPS
CMNTYS LLC C 1.G FE 409,724 471,286 413,687 423,018 1,168 5.595 6.714 JD 2,197 26,368 05/03/2010 12/01/2051 550,000

048677-AE-8
ATLANTIC MARINE CORPS
CMNTYS LLC 1.G FE 335,229 385,598 338,471 346,016 580 5.595 6.716 JD 1,798 21,574 05/03/2010 12/01/2051 14,213

049560-AP-0 ATMOS ENERGY CORP O 1.G FE 9,949,900 10,000,000 8,283,437 9,956,844 1,097 4.300 4.330 AO 107,500 430,000 10/01/2018 10/01/2048 10,215,000
049560-AP-0 ATMOS ENERGY CORP 1.G FE 7,155,705 7,466,000 6,184,414 7,165,913 7,045 4.300 4.580 AO 80,260 321,038 12/19/2024 10/01/2048 7,626,519
049560-AQ-8 ATMOS ENERGY CORP 1.G FE 1,428,255 1,666,000 1,330,798 1,433,631 5,210 4.125 5.163 MS 20,235 68,723 12/19/2024 03/15/2049 1,700,361
049560-AY-1 ATMOS ENERGY CORP 1.F FE 2,784,266 2,548,000 2,574,478 2,780,223 (3,940) 5.750 5.116 AO 30,930 146,510 12/19/2024 10/15/2052
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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049560-BA-2 ATMOS ENERGY CORP 1.G FE 1,995,180 2,000,000 2,158,193 1,995,521 59 6.200 6.217 MN 15,844 124,000 10/05/2023 11/15/2053 2,062,000
05178R-AC-9 AURORA MILITARY HSG II LLC 1.D FE 1,297,686 1,300,000 1,246,960 1,298,129 42 5.695 5.707 JD 3,290 74,035 12/16/2015 12/15/2047 1,337,018
05379B-AR-8 AVISTA CORP 1.G FE 4,154,690 5,500,000 4,119,367 4,196,595 20,805 4.000 5.760 AO 55,000 220,000 01/10/2024 04/01/2052 5,610,000
054536-AA-5 AXA FINANCIAL INC. O 1.G FE 1,389,000 1,000,000 1,169,810 1,169,918 (29,802) 8.600 4.674 JD 3,822 86,000 04/01/2017 12/15/2030 1,043,000
054536-AC-1 AXA SA 2.A 1,088,120 1,000,000 1,143,021 1,048,976 (4,469) 6.379 5.688 JD 3,012 63,790 04/01/2017 01/01/3000 1,000,000
054561-AM-7 EQUITABLE HOLDINGS INC 2.A FE 296,425 250,000 224,324 290,776 (1,172) 5.000 3.884 AO 2,465 12,500 10/08/2020 04/20/2048
054561-AN-5 EQUITABLE HOLDINGS INC C 2.A FE 250,000 250,000 251,177 250,000 4.572 4.571 FA 4,318 11,430 04/02/2019 02/15/2029 255,715
05463H-AC-5 AXIS SPECIALTY FINANCE LLC C 2.B FE 475,000 475,000 456,964 475,000 4.900 4.899 JJ 10,732 23,275 12/03/2019 01/15/2040 486,638
05523R-AD-9 BAE SYSTEMS PLC 1.G FE 947,031 1,000,000 966,630 956,437 9,133 3.400 4.530 AO 7,178 34,000 12/19/2024 04/15/2030 1,017,000
05523R-AE-7 BAE SYSTEMS PLC 1.G FE 7,165,995 10,365,000 6,918,985 7,195,466 15,952 3.000 5.216 MS 91,558 30,000 10/29/2025 09/15/2050 10,520,475
05523R-AM-9 BAE SYSTEMS PLC 1.G FE 5,962,069 5,700,000 5,710,132 5,958,327 (3,677) 5.500 5.190 MS 82,729 313,500 12/19/2024 03/26/2054
05526D-BT-1 BAT CAPITAL CORP 2.A FE 1,932,019 1,910,000 1,545,157 1,927,499 (925) 3.734 3.651 MS 19,019 71,319 09/23/2020 09/25/2040 1,945,660
05526D-BV-6 BAT CAPITAL CORP 2.A FE 16,733,052 17,260,000 16,315,329 16,743,244 9,720 5.650 5.875 MS 284,430 975,190 12/19/2024 03/16/2052 17,747,595
05526D-BZ-7 BAT CAPITAL CORP 2.A FE 4,807,959 4,500,000 4,818,197 4,779,343 (27,868) 6.000 5.037 FA 98,250 270,000 12/19/2024 02/20/2034

055451-BF-4
BHP BILLITON FINANCE (USA)
LTD 1.F FE 490,995 500,000 497,821 491,284 129 5.500 5.625 MS 8,632 27,500 09/05/2023 09/08/2053 513,750

05565A-5R-0 BNP PARIBAS SA 2.C FE 2,039,100 2,000,000 2,122,398 2,023,604 (8,353) 8.500 7.965 FA 64,694 170,000 01/30/2024 01/01/3000 2,000,000
05565A-M3-4 BNP PARIBAS SA 2.C FE 1,904,800 1,900,000 2,006,740 1,902,535 (743) 7.750 7.699 FA 55,219 147,250 09/01/2022 01/01/3000 1,900,000
05565A-S2-0 BNP PARIBAS SA 2.C FE 623,790 600,000 640,007 610,106 (4,798) 9.250 8.261 MN 6,783 55,500 11/22/2022 01/01/3000 600,000
05565E-CB-9 BMW US CAPITAL LLC C 1.F FE 2,458,925 2,500,000 2,374,795 2,472,438 3,827 3.700 3.901 AO 23,125 92,500 04/13/2022 04/01/2032 2,546,250
05565Q-DV-7 BP CAPITAL MARKETS PLC 1.G FE 750,000 750,000 746,126 750,000 4.875 4.875 JD 914 36,563 06/17/2020 01/01/3000 750,000
05565Q-DV-7 BP CAPITAL MARKETS PLC C 1.G FE 250,000 250,000 248,709 250,000 4.875 4.875 JD 305 12,188 06/17/2020 01/01/3000 250,000
05571A-BA-2 BPCE SA 2.A FE 2,000,000 2,000,000 2,134,610 2,000,000 6.293 6.293 JJ 58,385 62,930 01/07/2025 01/14/2036
05580M-79-3 BRC GROUP HOLDINGS INC C 2.B 1,000,000 1,000,000 811,200 1,000,000 5.000 5.004 JAJO 8,472 50,000 12/01/2021 12/31/2026 1,008,333
05580M-79-3 BRC GROUP HOLDINGS INC 2.B 12,000,000 12,000,000 9,734,400 12,000,000 5.000 5.004 JAJO 101,667 600,000 12/01/2021 12/31/2026 12,100,000
05580M-83-5 BRC GROUP HOLDINGS INC 2.A FE 14,801,250 14,801,250 8,211,734 14,801,250 6.000 6.003 JAJO 150,479 888,075 01/20/2021 01/31/2028 15,023,269
05605@-AA-4 DEER VALLEY-ALTERRA (EXTELL) 1.D PL 9,300,000 9,300,000 7,783,272 9,300,000 5.000 4.924 AO 116,250 540,000 09/18/2020 10/01/2055 9,532,500
05605@-AA-4 DEER VALLEY-ALTERRA (EXTELL) 1.D PL 4,700,000 4,700,000 3,933,482 4,700,000 5.000 4.999 AO 58,750 160,000 12/10/2020 10/01/2055 4,817,500
05682*-AC-8 BAIN CAPITAL HOLDINGS LP 1.D PL 3,900,000 3,900,000 3,032,972 3,900,000 2.840 2.840 AO 23,383 110,760 02/10/2021 04/15/2036 3,918,460
05682*-AD-6 BAIN CAPITAL HOLDINGS LP 1.D PL 1,300,000 1,300,000 951,103 1,300,000 3.410 3.410 AO 9,359 44,330 02/09/2021 04/15/2041 1,307,388

05684B-AB-3
BAIN CAPITAL SPECIALTY
FINANCE INC 2.C FE 216,750 255,000 254,127 252,314 13,776 2.950 8.804 MS 2,319 7,523 03/20/2023 03/10/2026 258,761

05723K-AF-7 BAKER HUGHES HOLDINGS LLC 1.G FE 3,541,313 4,250,000 3,381,730 3,572,232 16,002 4.080 5.320 JD 7,707 173,400 01/10/2024 12/15/2047 4,336,700

059165-EC-0
BALTIMORE GAS AND ELECTRIC
CO C 1.G FE 2,304,244 1,900,000 2,104,630 2,145,329 (17,097) 6.350 4.798 AO 30,163 120,650 02/14/2014 10/01/2036 1,960,325

059165-EC-0
BALTIMORE GAS AND ELECTRIC
CO O 1.G FE 8,544,452 7,000,000 7,753,901 8,066,073 (75,474) 6.350 4.543 AO 111,125 444,500 09/27/2018 10/01/2036 7,000,000

059165-EJ-5
BALTIMORE GAS AND ELECTRIC
CO C 1.G FE 496,360 500,000 381,605 497,002 88 3.750 3.791 FA 7,083 18,750 08/23/2017 08/15/2047 509,375

05964H-BH-7 BANCO SANTANDER SA 3.A FE 800,000 800,000 883,101 800,000 8.000 8.000 FMAN 10,667 64,000 07/29/2024 01/01/3000 800,000
05971K-AQ-2 BANCO SANTANDER SA 3.A FE 200,000 200,000 240,787 200,000 9.625 9.625 FMAN 2,139 19,250 11/16/2023 01/01/3000 200,000
06050T-JZ-6 BANK OF AMERICA NA O 1.G FE 19,963,718 16,240,000 17,621,058 18,664,915 (173,926) 6.000 4.247 AO 205,707 974,400 04/01/2017 10/15/2036 16,727,200
06050T-JZ-6 BANK OF AMERICA NA 1.G FE 13,688,178 11,135,000 12,081,926 12,797,716 (119,258) 6.000 4.259 AO 141,043 668,100 04/01/2017 10/15/2036 11,469,050
06051G-EN-5 BANK OF AMERICA CORP O 1.G FE 1,713,776 1,425,000 1,514,150 1,645,955 (9,176) 5.875 4.504 FA 33,488 83,719 04/01/2017 02/07/2042 1,466,859
06051G-EN-5 BANK OF AMERICA CORP 1.G FE 18,519,607 15,399,000 16,362,385 17,787,603 (99,196) 5.875 4.509 FA 361,877 904,691 04/01/2017 02/07/2042 15,851,346
06051G-FG-9 BANK OF AMERICA CORP 1.G FE 2,299,072 2,300,000 2,181,488 2,299,264 173 4.875 4.878 AO 28,031 112,125 12/19/2024 04/01/2044 2,356,063
06051G-GG-8 BANK OF AMERICA CORP 1.G FE 5,454,141 5,916,000 5,138,269 5,466,502 11,939 4.443 5.032 JJ 117,551 262,848 12/19/2024 01/20/2048
06051G-HS-1 BANK OF AMERICA CORP 1.G FE 7,980,406 8,116,000 6,818,100 7,945,125 2,875 4.330 4.457 MS 103,474 351,423 12/19/2024 03/15/2050
06051G-HU-6 BANK OF AMERICA CORP C 1.E FE 607,933 666,000 594,650 611,007 2,985 4.078 4.961 AO 5,130 27,159 12/19/2024 04/23/2040 675,109
06051G-JM-2 BANK OF AMERICA CORP 1.G FE 2,620,342 4,000,000 2,545,987 2,678,382 25,613 2.831 5.222 AO 21,075 113,240 08/30/2023 10/24/2051
06051G-KC-2 BANK OF AMERICA CORP 2.A FE 7,319,803 9,250,000 8,117,471 7,676,069 112,099 2.482 4.501 MS 63,774 229,585 08/25/2022 09/21/2036 9,364,793

E10.19

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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06051G-KK-4 BANK OF AMERICA CORP C 1.G FE 2,051,531 2,300,000 2,103,360 2,115,621 18,249 2.972 4.120 FA 27,912 68,356 04/13/2022 02/04/2033 2,309,315
06055H-80-6 BANK OF AMERICA CORP 2.B FE 342,372 486,075 342,975 342,487 115 4.250 6.743 FMAN 10,100 12/15/2025 01/01/3000 19,443
06368L-Q5-8 BANK OF MONTREAL 2.C FE 1,002,300 1,000,000 1,061,709 1,001,644 (408) 7.700 7.645 FMAN 7,486 77,000 04/12/2024 05/26/2084

06406F-AE-3
BANK OF NEW YORK MELLON
CORP C 1.F FE 996,130 1,000,000 991,098 999,728 425 2.450 2.494 FA 9,119 24,500 08/09/2016 08/17/2026 1,012,250

06406R-AF-4
BANK OF NEW YORK MELLON
CORP C 1.F FE 983,050 1,000,000 992,885 995,956 1,844 3.400 3.604 JJ 14,356 34,000 02/12/2018 01/29/2028 1,017,000

06406R-AH-0
BANK OF NEW YORK MELLON
CORP C 1.F FE 748,335 750,000 751,893 749,554 180 3.850 3.877 AO 5,053 28,875 04/23/2018 04/28/2028 764,438

064159-8S-8 BANK OF NOVA SCOTIA 2.C FE 2,464,700 2,400,000 2,548,920 2,428,708 (14,172) 8.625 7.911 JAJO 36,800 207,000 12/27/2023 10/27/2082
064159-8V-1 BANK OF NOVA SCOTIA 2.C FE 912,612 900,000 963,739 908,386 (2,338) 8.000 7.656 JAJO 12,800 72,000 02/22/2024 01/27/2084
06419G-EE-2 BANK OF NOVA SCOTIA 2.C FE 300,000 300,000 307,581 300,000 6.875 6.657 JAJO 4,755 09/29/2025 10/27/2085 304,833
06423A-AJ-2 JPMORGAN CHASE & CO 2.A FE 13,072,500 9,000,000 10,596,433 10,684,296 (319,988) 8.750 4.279 MS 262,500 787,500 04/01/2017 09/01/2030 9,393,750
06738E-AJ-4 BARCLAYS PLC O 2.A FE 2,917,293 3,000,000 2,881,607 2,929,629 1,968 5.250 5.446 FA 58,625 157,500 09/27/2018 08/17/2045 3,078,750
06738E-BX-2 BARCLAYS PLC 3.A FE 1,200,000 1,200,000 1,280,365 1,200,000 8.000 7.999 MJSD 4,267 96,000 08/01/2022 01/01/3000 1,200,000
06738E-CN-3 BARCLAYS PLC 3.A FE 800,000 800,000 906,237 800,000 9.625 9.624 MJSD 3,422 77,000 11/15/2023 01/01/3000 800,000
06738E-CS-2 BARCLAYS PLC 2.A FE 8,034,806 7,860,000 8,259,280 8,034,402 (404) 6.036 5.874 MS 143,647 237,215 06/27/2025 03/12/2055
06738E-CV-5 BARCLAYS PLC 2.A FE 4,753,621 4,700,000 4,776,092 4,749,465 (4,079) 5.335 5.183 MS 77,313 250,745 12/19/2024 09/10/2035
06738E-DC-6 BARCLAYS PLC 3.A FE 300,050 300,000 320,092 300,052 2 7.625 7.619 MJSD 1,017 18,427 02/19/2025 01/01/3000 300,000
067901-AH-1 BARRICK MINING CORP 2.A FE 1,674,280 1,666,000 1,633,601 1,674,098 (188) 5.250 5.205 AO 21,866 87,465 12/19/2024 04/01/2042 1,709,733

06849A-AB-5
BARRICK INTERNATIONAL
(BARBADOS) CORP 1.G FE 6,762,145 5,951,000 6,491,571 6,496,608 (36,857) 6.350 5.227 AO 79,776 377,889 04/01/2017 10/15/2036 6,139,944

06849R-AC-6
BARRICK NORTH AMERICA
FINANCE LLC O 1.G FE 6,361,870 5,000,000 5,963,571 5,982,046 (52,872) 7.500 5.338 MS 110,417 375,000 04/01/2017 09/15/2038 5,187,500

06849R-AG-7
BARRICK NORTH AMERICA
FINANCE LLC 2.A FE 1,757,366 1,666,000 1,697,499 1,753,680 (3,582) 5.700 5.199 MN 8,177 94,962 12/19/2024 05/30/2041 1,713,481

06849R-AK-8
BARRICK NORTH AMERICA
FINANCE LLC 2.A FE 2,264,072 2,132,000 2,168,395 2,259,651 (4,301) 5.750 5.221 MN 20,432 122,590 12/19/2024 05/01/2043 2,193,295

070101-AH-3
BASIN ELECTRIC POWER
COOPERATIVE 1.F FE 1,827,622 2,000,000 1,743,848 1,832,003 4,246 4.750 5.419 AO 17,153 95,000 12/19/2024 04/26/2047 2,047,500

070101-D*-8
BASIN ELECTRIC POWER
COOPERATIVE I 1.F 7,354,354 5,928,889 7,414,826 7,026,299 (54,255) 8.200 6.111 JD 312,193 243,084 09/27/2018 12/17/2038 6,171,973

07177M-AN-3 BAXALTA INC 2.A FE 1,232,560 1,233,000 1,176,754 1,232,577 12 5.250 5.253 JD 1,439 64,733 12/19/2024 06/23/2045 1,265,366
071813-CV-9 BAXTER INTERNATIONAL INC 2.C FE 1,943,801 2,715,000 1,706,550 1,989,043 13,496 3.132 4.979 JD 7,086 85,034 12/04/2023 12/01/2051 2,757,517
07274N-AQ-6 BAYER US FINANCE II LLC C 2.B FE 499,277 500,000 424,656 499,373 15 4.875 4.884 JD 406 24,375 06/19/2018 06/25/2048 512,188
07284R-AA-0 BAYLOR COLLEGE OF MED O 1.F FE 11,058,820 10,200,000 9,543,422 10,894,353 (26,143) 5.259 4.675 MN 68,542 536,418 09/27/2018 11/15/2046 10,200,000

072863-AF-0
BAYLOR SCOTT & WHITE
HOLDINGS 1.D FE 2,883,778 3,306,000 2,673,843 2,895,317 11,199 3.967 4.926 MN 16,758 131,149 12/19/2024 11/15/2046 3,371,575

075887-BG-3 BECTON DICKINSON AND CO 2.B FE 3,820,773 4,090,000 3,623,230 3,828,968 7,957 4.685 5.219 JD 8,516 191,617 12/19/2024 12/15/2044 4,185,808

0778FP-AA-7
BELL TELEPHONE COMPANY OF
CANADA OR BELL C 2.B FE 493,840 500,000 412,349 494,713 135 4.464 4.540 AO 5,580 22,320 09/11/2018 04/01/2048 511,160

0778FP-AN-9
BELL TELEPHONE COMPANY OF
CANADA OR BELL 2.B FE 2,496,725 2,500,000 2,374,905 2,496,810 46 5.550 5.559 FA 52,417 138,750 02/12/2024 02/15/2054 2,569,375

0778FP-AP-4
BELL TELEPHONE COMPANY OF
CANADA OR BELL 3.A FE 345,000 345,000 355,948 345,000 6.875 6.875 MS 6,984 13,638 02/12/2025 09/15/2055

0778FP-AQ-2
BELL TELEPHONE COMPANY OF
CANADA OR BELL 3.A FE 270,000 270,000 283,725 270,000 7.000 7.000 MS 5,565 10,868 02/12/2025 09/15/2055

08079K-AA-2 BELROSE FUNDING TRUST II 2.A FE 11,552,162 11,500,000 11,940,942 11,551,726 (436) 6.792 6.756 MN 99,805 379,692 05/13/2025 05/15/2055 11,890,540
081331-AD-2 BELVOIR LAND LLC C 1.D FE 189,600 240,000 219,329 196,674 1,322 5.270 7.157 JD 562 12,648 06/08/2010 12/15/2047 240,000
081331-AD-2 BELVOIR LAND LLC 1.D FE 54,900 90,000 82,248 59,623 775 5.270 9.346 JD 211 4,743 04/08/2009 12/15/2047 5,108
084423-87-0 W R BERKLEY CORP 2.B FE 2,000,000 2,000,000 1,300,800 2,000,000 4.125 4.125 MJSD 229 82,500 02/03/2021 03/30/2061 2,020,625
084423-AP-7 W R BERKLEY CORP O 2.A FE 17,610,320 15,085,000 16,557,658 16,867,783 (118,414) 6.250 4.862 FA 356,174 942,813 09/27/2018 02/15/2037 15,085,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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084423-AT-9 W R BERKLEY CORP 2.A FE 1,219,374 1,305,000 1,168,881 1,222,088 2,622 4.750 5.291 FA 25,828 61,988 12/19/2024 08/01/2044 1,335,994
084423-AU-6 W R BERKLEY CORP 2.A FE 3,773,620 3,800,000 2,903,519 3,776,559 556 4.000 4.040 MN 19,422 152,000 05/06/2020 05/12/2050 3,874,733
084423-AV-4 W R BERKLEY CORP 2.A FE 21,076,123 28,327,000 19,845,556 21,203,102 123,011 3.550 5.338 MS 254,195 1,005,609 12/19/2024 03/30/2052 28,829,804

084659-AR-2
BERKSHIRE HATHAWAY ENERGY
CO 1.G FE 249,920 250,000 208,466 249,936 2 4.450 4.452 JJ 5,130 11,125 07/23/2018 01/15/2049 255,563

084659-BF-7
BERKSHIRE HATHAWAY ENERGY
CO 1.G FE 12,680,895 12,750,000 10,735,083 12,685,926 1,149 4.600 4.633 MN 97,750 586,500 04/19/2022 05/01/2053 13,043,250

084659-BF-7
BERKSHIRE HATHAWAY ENERGY
CO C 1.G FE 248,645 250,000 210,492 248,744 23 4.600 4.633 MN 1,917 11,500 04/19/2022 05/01/2053 255,750

084664-CQ-2
BERKSHIRE HATHAWAY
FINANCE CORP C 1.C FE 492,490 495,000 413,097 492,852 56 4.200 4.230 FA 7,854 20,790 08/07/2018 08/15/2048 505,395

084664-CV-1
BERKSHIRE HATHAWAY
FINANCE CORP 1.C FE 997,163 1,435,000 923,037 1,016,534 8,534 2.850 4.894 AO 8,634 40,898 08/30/2023 10/15/2050 1,455,449

084664-DB-4
BERKSHIRE HATHAWAY
FINANCE CORP 1.C FE 3,465,455 4,000,000 3,078,011 3,483,930 8,971 3.850 4.688 MS 45,344 154,000 11/30/2023 03/15/2052 4,077,000

08661U-AB-2
BETH ISRAEL DEACONESS
MEDICAL CENTER INC 1.G FE 60,194 100,000 65,445 60,562 368 3.080 6.169 JJ 1,540 1,540 06/03/2025 07/01/2051 101,540

09031W-AA-1 BIMBO BAKERIES USA INC 2.A FE 1,979,300 2,000,000 1,523,400 1,981,108 420 4.000 4.060 MN 9,778 80,000 05/12/2021 05/17/2051 2,040,000
09062X-AG-8 BIOGEN INC 2.A FE 10,346,685 15,000,000 9,689,545 10,573,282 87,326 3.150 5.328 MN 78,750 472,500 08/30/2023 05/01/2050 15,236,250
09062X-AK-9 BIOGEN INC 2.B FE 706,400 1,000,000 658,010 724,249 5,215 3.250 5.236 FA 12,278 32,500 05/05/2022 02/15/2051 1,016,250
09247X-AN-1 BLACKROCK FINANCE INC C 1.D FE 497,975 500,000 497,001 499,720 225 3.200 3.248 MS 4,711 16,000 03/21/2017 03/15/2027 508,000

09256B-AK-3
BLACKSTONE HOLDINGS
FINANCE CO LLC C 1.E FE 1,224,086 1,275,000 1,001,965 1,231,779 1,176 4.000 4.239 AO 12,608 51,000 05/23/2019 10/02/2047 1,300,500

09259E-AC-2 BLACKROCK TCP CAPITAL CORP 3.A FE 973,083 995,000 998,369 976,593 3,510 6.950 7.575 MN 5,955 69,153 04/09/2025 05/30/2029 1,029,576

09261B-AH-3
BLACKSTONE HOLDINGS
FINANCE CO LLC 1.E FE 2,402,133 2,500,000 1,673,793 2,405,565 1,557 3.200 3.393 JJ 33,556 80,000 12/04/2023 01/30/2052 2,540,000

09261H-AD-9
BLACKSTONE PRIVATE CREDIT
FUND C 2.C FE 561,039 565,000 555,060 564,248 768 2.625 2.768 JD 659 14,831 09/10/2021 12/15/2026 572,416

09261H-B*-7
BLACKSTONE PRIVATE CREDIT
FUND 2.C FE 2,436,335 2,467,000 2,531,142 2,454,768 6,204 7.490 7.795 AO 41,062 184,778 10/06/2022 10/11/2027 2,559,389

09290D-AC-5 BLACKROCK INC 1.D FE 2,222,865 2,250,000 2,156,416 2,223,567 397 5.250 5.331 MS 35,109 118,125 03/05/2024 03/14/2054 2,309,063
09290D-AK-7 BLACKROCK INC 1.D FE 10,829,900 10,392,000 10,128,294 10,823,293 (6,557) 5.350 5.073 JJ 267,175 528,173 12/19/2024 01/08/2055 205,350
09522*-AA-8 BLUE AND GOLD TENANT LLC 1.G PL 4,600,000 4,600,000 3,721,993 4,600,000 3.650 3.651 MS 42,441 167,900 01/13/2020 03/31/2045 4,683,950

09581*-AB-4
BLUE OWL TECHNOLOGY
INCOME CORP. 2.B FE 8,823,325 8,890,000 9,210,040 8,850,490 13,098 8.655 0.146 JAJO 162,426 811,816 12/06/2023 01/06/2029 8,890,000

09581J-AR-7 BLUE OWL FINANCE LLC 2.B FE 2,590,418 2,750,000 2,492,163 2,650,485 16,144 3.125 3.869 JD 5,013 85,938 01/27/2022 06/10/2031 2,792,969
09581J-AS-5 BLUE OWL FINANCE LLC 2.B FE 12,592,538 12,750,000 12,115,220 12,646,056 14,740 4.375 4.529 FA 210,729 557,813 02/10/2022 02/15/2032 13,028,906
09581J-AS-5 BLUE OWL FINANCE LLC C 2.B FE 246,913 250,000 237,553 247,962 289 4.375 4.529 FA 4,132 10,938 02/10/2022 02/15/2032 255,469
09581J-AT-3 BLUE OWL FINANCE LLC 2.B FE 2,390,247 2,400,000 2,474,868 2,391,699 771 6.250 6.304 AO 30,417 150,000 05/30/2024 04/18/2034 2,475,000
09659T-2A-8 BNP PARIBAS SA O 2.A FE 18,041,899 18,100,000 17,989,929 18,067,542 3,779 4.375 4.404 MS 263,958 791,875 02/22/2018 03/01/2033 18,495,938
09659W-2P-8 BNP PARIBAS SA 1.G FE 509,735 500,000 456,447 505,823 (1,012) 2.871 2.634 AO 2,871 14,355 12/16/2021 04/19/2032 501,796
097023-AE-5 BOEING CO 2.C FE 1,671,186 1,391,000 1,658,798 1,634,356 (35,783) 8.750 5.167 MS 35,838 121,713 12/19/2024 09/15/2031 1,451,856
097023-CB-9 BOEING CO 2.C FE 665,121 933,000 688,121 670,489 5,211 3.850 6.162 MN 5,987 35,921 12/19/2024 11/01/2048 950,960
097023-CQ-6 BOEING CO 2.C FE 9,854,934 14,240,000 10,356,140 9,934,040 76,763 3.750 6.180 FA 222,500 534,000 12/19/2024 02/01/2050 14,507,000
097023-CV-5 BOEING CO C 2.C FE 500,000 500,000 510,389 500,000 5.705 5.705 MN 4,754 28,525 04/30/2020 05/01/2040 514,263
097023-CW-3 BOEING CO 2.C FE 40,263,636 40,375,000 39,712,624 40,265,965 2,185 5.805 5.826 MN 390,628 2,343,769 12/19/2024 05/01/2050 41,546,884
09951L-AD-5 BOOZ ALLEN HAMILTON INC 2.C FE 499,805 500,000 518,043 499,857 52 5.950 5.954 AO 6,281 17,437 03/11/2025 04/15/2035 514,875
101137-AE-7 BOSTON SCIENTIFIC CORP O 1.G FE 5,011,716 4,000,000 4,481,691 4,680,304 (52,747) 6.250 4.815 MN 31,944 260,000 09/27/2018 11/15/2035 4,000,000
101137-AU-1 BOSTON SCIENTIFIC CORP 1.G FE 23,319,161 24,508,000 21,979,123 23,347,663 28,424 4.700 5.049 MS 383,959 1,151,876 12/19/2024 03/01/2049 25,083,938
10115P-AA-3 BOSTON UNIVERSITY C 1.D FE 1,253,417 1,000,000 1,082,963 1,068,768 (25,109) 7.625 4.658 JJ 35,160 76,250 04/01/2017 07/15/2097 1,000,000
10115P-AA-3 BOSTON UNIVERSITY 1.D FE 17,234,484 13,750,000 14,890,737 14,695,796 (345,392) 7.625 4.701 JJ 483,446 1,048,438 04/01/2017 07/15/2097
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10373Q-BN-9
BP CAPITAL MARKETS AMERICA
INC 1.E FE 5,428,065 8,000,000 4,925,341 5,540,553 48,703 2.772 4.915 MN 31,416 221,760 08/30/2023 11/10/2050 8,110,880

10373Q-BP-4
BP CAPITAL MARKETS AMERICA
INC 1.E FE 4,739,400 5,000,000 3,181,375 4,766,581 5,868 2.939 3.209 JD 11,021 146,950 02/03/2021 06/04/2051 5,073,475

108035-AB-2
DIME COMMUNITY
BANCSHARES INC O 2.C FE 7,078,750 7,000,000 6,972,809 7,000,000 (9,837) 7.397 5.554 MS 2,877 538,979 09/27/2018 09/30/2030 7,000,000

110122-AC-2 BRISTOL-MYERS SQUIBB CO O 1.F FE 5,978,669 4,500,000 4,918,823 5,965,105 (1,956) 6.875 5.152 FA 128,906 309,375 04/01/2017 08/01/2097 4,654,688
110122-AC-2 BRISTOL-MYERS SQUIBB CO 1.F FE 5,546,876 4,175,000 4,563,574 5,534,710 (1,816) 6.875 5.152 FA 119,596 287,031 04/01/2017 08/01/2097 4,318,516

111021-AE-1
BRITISH
TELECOMMUNICATIONS PLC O 2.B FE 18,920,232 12,648,000 15,439,558 15,345,838 (479,099) 9.625 4.250 JD 54,105 1,217,370 04/01/2017 12/15/2030 12,888,625

111021-AE-1
BRITISH
TELECOMMUNICATIONS PLC 2.B FE 7,479,535 5,000,000 6,103,557 6,076,554 (188,885) 9.625 4.701 JD 21,389 481,250 04/01/2017 12/15/2030 5,240,625

11135F-BA-8 BROADCOM INC C 1.G FE 248,813 250,000 254,692 249,556 122 4.750 4.809 AO 2,507 11,875 03/29/2019 04/15/2029 255,938
11135F-BV-2 BROADCOM INC 1.G FE 9,782,724 9,800,000 9,672,682 9,784,237 1,447 4.926 4.945 MN 61,684 482,748 12/19/2024 05/15/2037 10,041,374
11135F-CS-8 BROADCOM INC 1.G FE 2,341,710 3,000,000 2,261,681 2,378,978 11,841 3.750 5.241 FA 42,500 112,500 08/18/2022 02/15/2051 3,056,250
11135F-CV-1 BROADCOM INC 1.G FE 7,332,716 8,971,000 7,297,774 7,402,333 67,605 3.500 5.182 FA 118,617 313,985 12/19/2024 02/15/2041 9,127,993

11259P-10-9
BROOKFIELD BRP HOLDINGS
(CANADA) INC 2.C FE 1,248,008 1,255,000 777,096 1,248,627 1,663 4.625 4.660 JAJO 9,835 58,044 05/05/2021 01/01/3000 50,200

11259P-20-8
BROOKFIELD BRP HOLDINGS
(CANADA) INC 2.C FE 1,586,643 1,587,500 1,028,700 1,586,644 7 4.875 4.878 JAJO 13,113 77,391 12/09/2021 01/01/3000 63,500

11271L-AA-0 BROOKFIELD FINANCE INC C 1.G 49,518 50,000 50,014 49,975 57 4.250 4.370 JD 171 2,125 05/25/2016 06/02/2026 51,063
11271L-AB-8 BROOKFIELD FINANCE INC O 1.G 22,737,749 22,300,000 19,296,002 22,669,825 (10,152) 4.700 4.577 MS 294,050 1,048,100 01/11/2018 09/20/2047
11271L-AB-8 BROOKFIELD FINANCE INC 1.G 8,477,056 8,200,000 7,095,391 8,437,402 (7,045) 4.700 4.482 MS 108,126 385,400 01/26/2021 09/20/2047
11271L-AJ-1 BROOKFIELD FINANCE INC C 1.G FE 231,978 250,000 176,014 233,275 356 3.625 4.042 FA 3,424 9,063 02/28/2022 02/15/2052 254,531
11271L-AL-6 BROOKFIELD FINANCE INC 1.G FE 2,504,149 2,500,000 2,523,375 2,504,047 (57) 5.968 5.956 MS 48,490 149,200 02/27/2024 03/04/2054 2,574,600
11271R-AB-5 BROOKFIELD FINANCE LLC 1.G 736,610 700,000 482,115 732,447 (903) 3.450 3.171 AO 5,098 24,150 01/26/2021 04/15/2050

11276B-10-9
BROOKFIELD INFRASTRUCTURE
FINANCE ULC 2.C IF 818,490 862,700 560,410 818,737 1,683 5.000 5.278 MJSD 120 43,135 09/15/2022 05/24/2081 869,170

11373M-AA-5 BEACON FINANCIAL CORP O 2.C FE 7,097,874 7,000,000 6,991,891 7,000,000 7.300 5.720 MJSD 24,130 555,724 09/27/2018 09/15/2029 7,000,000
114259-AU-8 BROOKLYN UNION GAS CO 2.A FE 1,164,945 1,500,000 1,212,000 1,176,090 6,101 4.487 6.266 MS 21,874 67,305 02/15/2024 03/04/2049 1,533,653
114259-AY-0 BROOKLYN UNION GAS CO 2.A FE 7,281,783 7,250,000 7,538,259 7,281,237 (395) 6.415 6.382 JJ 210,581 465,088 07/22/2024 07/18/2054 7,482,544
115236-AF-8 BROWN & BROWN INC 2.C FE 7,170,276 7,829,000 6,827,898 7,197,616 8,952 4.950 5.515 MS 111,955 387,536 11/01/2022 03/17/2052
115637-AT-7 BROWN-FORMAN CORP C 1.G FE 1,235,688 1,250,000 1,124,483 1,239,934 620 4.000 4.084 AO 10,556 50,000 03/22/2018 04/15/2038 1,275,000
11778B-AB-8 SKY GROUP FINANCE LTD O 1.G FE 19,462,514 16,280,000 17,859,295 18,402,522 (166,383) 6.500 4.812 AO 223,398 1,058,200 09/27/2018 10/15/2035 16,328,750
11778B-AB-8 SKY GROUP FINANCE LTD C 1.G FE 1,741,244 1,500,000 1,645,512 1,642,283 (10,883) 6.500 5.248 AO 20,583 97,500 02/14/2014 10/15/2035 1,548,750
118230-AC-5 BUCKEYE PARTNERS LP O 3.B FE 19,289,636 19,000,000 19,522,500 19,183,579 (18,038) 6.750 6.587 FA 484,500 1,282,500 09/27/2018 08/15/2033 19,000,000
118230-AP-6 BUCKEYE PARTNERS LP O 3.B FE 4,571,795 5,000,000 4,531,768 4,632,646 10,047 5.600 6.271 AO 59,111 280,000 09/27/2018 10/15/2044 5,000,000

12189L-AP-6
BURLINGTON NORTHERN SANTA
FE LLC 1.F FE 733,850 650,000 629,385 719,701 (2,710) 5.150 4.263 MS 11,158 33,475 03/26/2020 09/01/2043

12189L-BB-6
BURLINGTON NORTHERN SANTA
FE LLC O 1.F FE 15,397,829 14,650,000 12,049,586 15,262,322 (18,768) 4.125 3.833 JD 26,858 604,313 07/12/2017 06/15/2047

12189L-BB-6
BURLINGTON NORTHERN SANTA
FE LLC 1.F FE 5,623,058 5,350,000 4,400,361 5,573,786 (6,859) 4.125 3.833 JD 9,808 220,688 07/12/2017 06/15/2047

12189L-BD-2
BURLINGTON NORTHERN SANTA
FE LLC 1.F FE 590,990 500,000 409,291 579,956 (2,418) 4.150 3.151 JD 922 20,750 02/24/2021 12/15/2048

12189T-AZ-7
BURLINGTON NORTHERN SANTA
FE LLC O 1.F FE 8,941,387 7,000,000 7,769,250 8,284,727 (87,476) 6.150 4.094 MN 71,750 430,500 04/01/2017 05/01/2037 7,215,250

12201P-AB-2 BURLINGTON RESOURCES LLC O 1.F FE 1,316,712 1,000,000 1,134,540 1,146,971 (22,708) 7.200 4.204 FA 27,200 72,000 04/01/2017 08/15/2031 1,036,000
12316U-AA-5 BUSH FOUNDATION 1.A FE 250,000 250,000 154,807 250,000 2.754 2.754 AO 1,721 6,885 11/10/2020 10/01/2050 253,443
124857-AJ-2 PARAMOUNT GLOBAL O 2.C FE 8,719,020 9,000,000 6,634,547 8,773,421 8,609 4.850 5.077 JJ 218,250 436,500 09/27/2018 07/01/2042 9,000,000
12505#-AA-9 CCHM PROPERTY HOLDINGS LP 1.G PL 1,933,152 1,771,046 1,822,335 1,849,551 (13,310) 6.340 4.728 MJSD 29,656 78,791 09/27/2018 09/30/2031 55,284
125523-AK-6 CIGNA GROUP 2.A FE 1,995,500 2,000,000 1,783,073 1,996,692 77 4.900 4.912 JD 4,356 98,000 09/06/2018 12/15/2048 2,049,000

E10.22
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125523-BD-1 CIGNA GROUP 2.A FE 18,823,114 17,000,000 18,312,423 18,290,566 (86,301) 6.150 5.226 MN 133,592 1,045,500 09/27/2018 11/15/2036 17,000,000
125523-BH-2 CIGNA GROUP 2.A FE 26,858,299 22,150,000 21,549,157 25,672,303 (161,454) 5.375 3.990 FA 449,768 1,190,563 12/19/2024 02/15/2042 1,951,063
125523-BK-5 CIGNA GROUP 2.A FE 9,475,044 11,724,000 9,024,995 9,529,751 53,086 3.875 5.339 AO 95,909 454,305 12/19/2024 10/15/2047 11,951,153
125523-CD-0 CIGNA GROUP 2.A FE 21,831,844 19,295,000 20,400,726 21,290,366 (79,641) 6.125 5.162 MN 151,010 1,181,819 09/27/2018 11/15/2041 19,371,563
125523-CF-5 CIGNA GROUP 2.A FE 12,206,092 12,740,000 11,327,230 12,296,756 12,044 4.800 5.075 JJ 281,979 611,520 04/01/2017 07/15/2046 13,045,760
125523-CQ-1 CIGNA GROUP 2.A FE 8,065,298 10,700,000 7,434,454 8,172,528 47,258 3.400 5.053 MS 107,119 363,800 08/30/2023 03/15/2051 10,881,900
12572Q-AH-8 CME GROUP INC O 1.D FE 18,663,938 18,750,000 15,655,446 18,676,638 1,942 4.150 4.177 JD 34,583 778,125 06/14/2018 06/15/2048 19,139,063
125896-BY-5 CMS ENERGY CORP 2.C FE 510,000 510,000 524,418 510,000 6.500 6.503 JD 2,763 25,783 02/18/2025 06/01/2055
12621E-AM-5 CNO FINANCIAL GROUP INC 2.C FE 1,016,860 1,000,000 1,057,941 1,014,998 (1,354) 6.450 6.215 JD 2,867 64,500 06/18/2024 06/15/2034
12626P-AF-0 CRH AMERICA INC O 2.A FE 8,805,888 8,000,000 8,649,341 8,496,442 (50,087) 6.400 5.413 AO 108,089 512,000 09/27/2018 10/15/2033 8,000,000
126307-AS-6 CSC HOLDINGS LLC O 5.A FE 350,000 350,000 253,934 350,000 5.375 5.375 FA 7,839 18,813 01/12/2018 02/01/2028 359,406
126307-AS-6 CSC HOLDINGS LLC 5.A FE 150,000 150,000 108,829 150,000 5.375 5.374 FA 3,359 8,063 01/12/2018 02/01/2028 154,031
12636Y-AD-4 CRH AMERICA FINANCE INC 2.A FE 8,832,165 10,178,000 8,669,458 8,863,403 31,238 4.500 5.515 AO 110,686 458,010 12/19/2024 04/04/2048 10,407,005
12636Y-AG-7 CRH AMERICA FINANCE INC 2.A FE 2,413,229 2,370,000 2,426,031 2,412,976 (253) 5.875 5.745 JJ 66,525 69,619 06/27/2025 01/09/2055
126408-GK-3 CSX CORP O 1.G FE 8,090,621 6,680,000 7,334,221 7,655,763 (64,819) 6.150 4.487 MN 68,470 410,820 09/27/2018 05/01/2037 6,747,035
126408-GK-3 CSX CORP 1.G FE 2,003,050 1,630,000 1,789,638 1,879,535 (16,653) 6.150 4.418 MN 16,708 100,245 04/01/2017 05/01/2037 1,680,123
126408-GW-7 CSX CORP 1.G FE 1,938,833 2,000,000 1,846,461 1,941,226 2,321 4.750 5.015 MN 8,181 95,000 12/19/2024 05/30/2042 2,047,500
126408-HA-4 CSX CORP 1.G FE 4,958,433 5,427,000 4,553,519 4,965,967 7,263 4.500 5.066 FA 101,756 244,215 12/19/2024 08/01/2054 5,549,108
126408-HF-3 CSX CORP O 1.G FE 18,607,602 19,100,000 14,975,193 18,698,418 12,240 3.800 3.949 MN 120,967 725,800 07/11/2017 11/01/2046 19,462,900
126408-HG-1 CSX CORP O 1.G FE 2,456,950 2,740,000 2,074,031 2,470,291 2,104 4.250 4.802 MN 19,408 116,450 09/27/2018 11/01/2066 2,740,000
126408-HP-1 CSX CORP C 1.G FE 498,275 500,000 426,710 498,611 33 4.500 4.519 MS 6,625 22,500 02/21/2019 03/15/2049 511,250
126410-LL-1 CSX TRANSPORTATION INC 1.G FE 2,045,501 1,470,000 1,777,554 1,929,381 (15,924) 7.875 5.134 MN 14,792 115,763 04/01/2017 05/15/2043 1,527,881
12661P-AD-1 CSL FINANCE PLC C 1.G FE 251,178 250,000 225,755 251,027 (44) 4.625 4.588 AO 2,056 11,563 04/20/2022 04/27/2042 255,781
12661P-AF-6 CSL FINANCE PLC 1.G FE 11,598,239 11,500,000 9,952,473 11,594,880 (972) 4.950 4.901 AO 101,200 569,250 04/20/2022 04/27/2062 11,784,625
126650-BR-0 CVS HEALTH CORP 2.B FE 7,465,982 6,105,000 6,330,547 7,089,817 (50,912) 6.125 4.532 MS 110,102 373,931 04/01/2017 09/15/2039 6,291,966
126650-CN-8 CVS HEALTH CORP 2.B FE 13,328,892 14,369,000 12,972,428 13,379,061 27,154 5.125 5.715 JJ 329,339 736,411 12/19/2024 07/20/2045 14,737,206
126650-CZ-1 CVS HEALTH CORP 2.B FE 25,473,171 27,367,000 24,125,375 25,550,576 38,902 5.050 5.568 MS 368,542 1,382,034 08/30/2023 03/25/2048 27,289,079
126650-EH-9 CVS HEALTH CORP 3.A FE 1,128,994 1,124,000 1,179,130 1,128,030 (900) 7.000 6.899 MS 24,260 59,010 12/04/2024 03/10/2055
1301ET-AA-0 CALIFORNIA ENDOWMENT 1.A FE 1,500,000 1,500,000 885,319 1,500,000 2.498 2.498 AO 9,368 37,470 01/20/2021 04/01/2051 1,518,735

13034V-AB-0
CALIFORNIA INSTITUTE OF
TECHNOLOGY 1.D FE 2,668,362 2,844,000 2,475,806 2,673,778 5,237 4.321 4.796 FA 51,204 122,889 12/19/2024 08/01/2045 2,905,445

13034V-AD-6
CALIFORNIA INSTITUTE OF
TECHNOLOGY 1.D FE 8,747,387 8,750,000 5,543,003 8,748,549 (4) 3.650 3.651 MS 106,458 319,375 03/16/2020 09/01/2119 8,807,863

134011-AC-9
CAMP PENDLETON & QUANTICO
HOUSING LLC O 2.B FE 118,799 100,000 101,819 115,107 (537) 5.937 4.675 AO 1,484 5,937 12/06/2017 10/01/2043 102,969

134011-AG-0
CAMP PENDLETON & QUANTICO
HSG LLC 2.C FE 383,616 480,000 450,049 398,446 1,467 5.354 6.837 AO 6,425 25,699 05/18/2010 10/01/2048 492,850

134011-AJ-4
CAMP PENDLETON & QUANTICO
HOUSING LLC C 2.C FE 292,943 360,000 350,459 301,642 869 5.572 6.953 AO 5,015 20,059 05/17/2010 10/01/2050 360,000

134011-AJ-4
CAMP PENDLETON & QUANTICO
HOUSING LLC 2.C FE 738,720 810,000 788,532 749,204 1,025 5.572 6.167 AO 11,283 45,133 05/10/2011 10/01/2050 832,567

134429-BK-4 CAMPBELL'S CO 2.C FE 12,744,704 18,201,000 11,895,571 12,855,286 110,582 3.125 5.285 AO 105,857 568,781 12/19/2024 04/24/2050 18,485,391

13607P-7Y-4
CANADIAN IMPERIAL BANK OF
COMMERCE 2.C FE 400,000 400,000 416,983 400,000 7.000 6.999 JAJO 4,900 8,089 07/07/2025 10/28/2085

136385-AG-6
CANADIAN NATURAL
RESOURCES LTD O 2.A FE 3,217,309 2,900,000 3,018,672 3,106,467 (17,694) 5.850 4.871 FA 70,688 169,650 09/27/2018 02/01/2035 2,900,000

136385-AY-7
CANADIAN NATURAL
RESOURCES LTD 2.A FE 12,404,858 13,579,000 11,950,828 12,433,209 28,351 4.950 5.633 JD 56,013 672,161 12/19/2024 06/01/2047 13,915,080

13645R-AQ-7 CANADIAN PACIFIC RAILWAY CO O 2.A FE 7,137,168 6,000,000 5,948,637 6,868,039 (36,356) 5.750 4.470 JJ 159,083 345,000 04/01/2017 01/15/2042 6,172,500
13648T-AE-7 CANADIAN PACIFIC RAILWAY CO 2.A FE 1,886,343 1,950,000 1,814,222 1,888,298 1,878 4.950 5.209 FA 36,465 96,525 12/19/2024 08/15/2045 1,998,263
13648T-AF-4 CANADIAN PACIFIC RAILWAY CO 2.A FE 1,671,729 1,783,000 1,569,335 1,674,456 2,642 4.700 5.162 MN 13,967 83,801 12/19/2024 05/01/2048 1,824,901
13648T-AG-2 CANADIAN PACIFIC RAILWAY CO 2.A FE 774,430 1,000,000 719,865 789,018 4,366 3.500 5.010 MN 5,833 35,000 06/13/2022 05/01/2050 1,017,500
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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140501-AE-7 CAPITAL SOUTHWEST CORP 2.C FE 1,360,285 1,381,000 1,363,738 1,364,963 3,802 5.125 5.505 FMAN 9,044 72,152 11/05/2024 11/15/2029 1,398,694
141781-AW-4 CARGILL INC O 1.F FE 10,051,032 8,000,000 8,903,332 9,464,018 (92,736) 6.625 4.586 MS 156,056 530,000 09/27/2018 09/15/2037 8,000,000
141781-BC-7 CARGILL INC 1.F FE 5,879,035 6,911,000 5,710,510 5,916,004 35,880 4.100 5.414 MN 47,225 283,351 12/19/2024 11/01/2042 7,052,676
141781-BJ-2 CARGILL INC 1.F FE 1,506,089 1,801,000 1,398,550 1,512,682 6,400 3.875 5.049 MN 7,367 69,789 12/19/2024 05/23/2049 1,835,894
14314C-10-5 CARLYLE FINANCE LLC 2.B FE 1,502,301 1,512,500 1,032,130 1,500,847 287 4.625 4.637 FMAN 8,938 69,953 06/04/2021 05/15/2061 1,529,988
143658-AH-5 CARNIVAL CORP O 3.C FE 8,675,198 7,500,000 7,797,257 7,801,384 (138,076) 6.650 4.562 JJ 229,979 498,750 09/27/2018 01/15/2028 7,500,000
144141-CU-0 DUKE ENERGY PROGRESS LLC 1.F FE 530 510 556 526 (2) 6.125 5.607 MS 9 31 08/30/2023 09/15/2033 526
144141-CV-8 DUKE ENERGY PROGRESS LLC O 1.F FE 9,168,056 8,000,000 8,392,526 8,755,921 (64,836) 5.700 4.443 AO 114,000 456,000 09/27/2018 04/01/2035 8,000,000
144141-DB-1 DUKE ENERGY PROGRESS LLC 1.F FE 4,565,183 4,500,000 3,825,551 4,549,220 (2,184) 4.100 4.006 MN 23,575 184,500 04/01/2017 05/15/2042
144141-DB-1 DUKE ENERGY PROGRESS LLC O 1.F FE 5,579,668 5,500,000 4,675,673 5,560,005 (2,662) 4.100 4.006 MN 28,814 225,500 04/01/2017 05/15/2042
144141-DD-7 DUKE ENERGY PROGRESS LLC C 1.F FE 583,611 666,000 561,331 586,620 2,919 4.100 5.153 MS 8,040 27,306 12/19/2024 03/15/2043 679,653
14448C-AS-3 CARRIER GLOBAL CORP 2.A FE 5,964,056 7,637,000 5,622,292 6,013,854 33,550 3.577 5.116 AO 65,259 273,176 12/19/2024 04/05/2050 7,773,588
149123-BE-0 CATERPILLAR INC O 1.F FE 48,967,141 37,900,000 45,134,757 47,485,216 (207,305) 7.375 5.427 MS 931,708 2,795,125 04/01/2017 03/01/2097 37,900,000
15135U-AF-6 CENOVUS ENERGY INC O 2.B FE 5,566,770 5,000,000 5,505,130 5,442,954 (20,327) 6.750 5.811 MN 43,125 337,500 09/27/2018 11/15/2039 5,000,000
15135U-AX-7 CENOVUS ENERGY INC 2.B FE 20,205,907 27,350,000 19,119,234 20,326,676 117,143 3.750 5.641 FA 387,458 1,025,625 12/19/2024 02/15/2052 27,862,813

15189X-AN-8
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC C 1.F FE 916,899 1,000,000 879,119 919,734 2,139 4.500 5.185 AO 11,250 32,944 12/19/2024 04/01/2044 1,022,500

15189X-AN-8
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 1.F FE 1,252,484 1,366,000 1,200,877 1,256,237 4,249 4.500 5.186 AO 15,368 73,526 12/19/2024 04/01/2044 1,396,735

15189X-BA-5
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 1.F FE 2,213,818 2,333,000 2,086,697 2,216,045 2,149 4.850 5.199 AO 28,288 113,151 12/19/2024 10/01/2052 2,389,575

161175-AZ-7
CHARTER COMMUNICATIONS
OPERATING LLC 2.C FE 2,686,643 2,500,000 2,580,139 2,625,555 (9,996) 6.384 5.682 AO 30,147 159,600 09/27/2018 10/23/2035

161175-CK-8
CHARTER COMMUNICATIONS
OPERATING LLC 2.C FE 993,000 1,000,000 790,845 993,409 106 5.250 5.296 AO 13,125 52,500 03/10/2022 04/01/2053 1,026,250

161175-CK-8
CHARTER COMMUNICATIONS
OPERATING LLC C 2.C FE 248,250 250,000 197,711 248,352 27 5.250 5.296 AO 3,281 13,125 03/10/2022 04/01/2053 256,563

16412X-A#-2
CHENIERE CORPUS CHRISTI
HOLDINGS L 2.A FE 27,000,000 27,000,000 23,185,089 27,000,000 3.520 3.520 JD 477,840 950,400 08/11/2020 12/31/2039 27,475,200

166756-AT-3 CHEVRON USA INC 1.D FE 4,226,516 3,950,000 4,305,568 4,168,197 (9,522) 6.000 5.448 MS 79,000 237,000 09/27/2018 03/01/2041
166756-AX-4 CHEVRON USA INC 1.D FE 518,582 450,000 365,506 510,849 (1,703) 4.200 3.358 AO 3,990 18,900 02/25/2021 10/15/2049
16876B-AA-0 CHILDREN'S HOSPITAL CORP O 1.C FE 9,014,630 8,500,000 7,046,477 8,916,341 (13,277) 4.115 3.770 JJ 174,888 349,775 07/11/2017 01/01/2047
16876B-AA-0 CHILDREN'S HOSPITAL CORP 1.C FE 2,608,505 2,485,000 2,060,058 2,585,257 (3,173) 4.115 3.829 JJ 51,129 102,258 07/11/2017 01/01/2047

16876H-AB-5
CHILDREN'S HEALTH SYSTEM
OF TEXAS 1.D FE 2,823,258 4,998,000 2,943,959 2,893,374 37,934 2.511 5.705 FA 47,411 125,500 12/19/2024 08/15/2050 5,060,750

16877P-AA-8
CHILDREN'S HOSPITAL OF
PHILADELPHIA C 1.C FE 250,000 250,000 155,359 250,000 2.704 2.704 JJ 3,380 6,760 10/06/2020 07/01/2050 253,380

16877P-AA-8
CHILDREN'S HOSPITAL OF
PHILADELPHIA 1.C FE 250,000 250,000 155,359 250,000 2.704 2.704 JJ 3,380 6,760 10/06/2020 07/01/2050 253,380

169905-AG-1
CHOICE HOTELS
INTERNATIONAL INC 2.C FE 429,950 500,000 475,957 444,804 9,053 3.700 6.291 JJ 8,531 18,500 04/26/2024 01/15/2031 509,250

169905-AH-9
CHOICE HOTELS
INTERNATIONAL INC 2.C FE 1,481,062 1,500,000 1,529,342 1,483,317 1,464 5.850 6.018 FA 36,563 94,819 06/26/2024 08/01/2034 1,543,875

17118H-AA-3
CHURCH MUTUAL INSURANCE
COMPANY S.I. 2.A FE 10,000,000 10,000,000 13,308,757 10,000,000 9.500 9.495 JD 10,556 950,000 08/22/2024 08/22/2044 10,475,000

171232-AQ-4 CHUBB INA HOLDINGS LLC 1.F FE 2,583,075 2,308,000 2,505,309 2,565,880 (16,703) 6.000 4.718 MN 19,233 138,480 12/19/2024 05/11/2037 2,377,240
171232-AS-0 CHUBB INA HOLDINGS LLC 1.F FE 2,033,262 1,733,000 1,959,357 2,016,348 (16,429) 6.500 4.738 MN 14,394 112,645 12/19/2024 05/15/2038 1,789,323
171340-AL-6 CHURCH & DWIGHT CO INC 2.A FE 1,697,605 2,032,000 1,617,565 1,705,960 8,104 3.950 5.195 FA 33,443 80,264 12/19/2024 08/01/2047 2,072,132
172062-AE-1 CINCINNATI FINANCIAL CORP O 1.G FE 14,187,961 12,000,000 12,907,437 13,345,208 (121,270) 6.125 4.560 MN 122,500 735,000 09/27/2018 11/01/2034 12,199,063
172070-CP-7 DUKE ENERGY OHIO INC 2.A FE 1,684,322 1,500,000 1,540,486 1,600,776 (11,233) 5.400 4.335 JD 3,600 81,000 04/01/2017 06/15/2033 1,540,500
17259U-30-3 CION INVESTMENT CORP 2.C FE 1,283,441 1,292,100 1,301,920 1,284,542 1,102 7.500 7.671 MJSD 269 86,208 05/30/2025 12/30/2029 1,316,327
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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17259U-A@-4
CION INVESTMENT
CORPORATION 2.C FE 11,493,150 11,580,000 11,759,490 11,537,723 21,312 3.912 4.959 FMAN 66,701 926,039 11/06/2023 11/08/2027 11,855,025

17259U-AF-2 CION INVESTMENT CORP 2.C FE 12,219,375 12,250,000 12,218,355 12,219,665 290 7.700 7.774 JD 39,302 12/11/2025 12/15/2029 12,721,625
17275R-AF-9 CISCO SYSTEMS INC O 1.D FE 28,272,026 23,171,000 24,016,270 26,833,699 (191,018) 5.500 4.008 JJ 587,642 1,274,405 04/01/2017 01/15/2040 23,171,000

17289R-AB-2
CITADEL SECURITIES GLOBAL
HOLDINGS LLC 2.C FE 998,970 1,000,000 1,052,642 999,011 41 6.200 6.214 JD 2,239 31,000 06/11/2025 06/18/2035 1,031,000

172967-CC-3 CITIGROUP INC 2.B FE 4,300,646 3,750,000 4,032,624 4,062,933 (32,382) 6.000 4.713 AO 38,125 225,000 04/01/2017 10/31/2033 3,862,500
172967-CT-6 CITIGROUP INC O 1.G FE 9,145,944 8,000,000 8,517,980 8,694,447 (61,365) 5.850 4.643 JD 26,000 468,000 04/01/2017 12/11/2034 8,234,000
172967-DR-9 CITIGROUP INC O 2.B FE 3,889,497 3,335,000 3,543,740 3,700,736 (25,788) 6.125 4.789 FA 71,494 204,269 04/01/2017 08/25/2036 3,437,134
172967-EC-1 CITIGROUP INC O 1.G FE 9,178,688 8,000,000 8,379,181 8,798,915 (51,782) 5.875 4.725 MN 41,778 470,000 04/01/2017 05/29/2037 8,235,000
172967-FX-4 CITIGROUP INC 1.G FE 9,959,515 9,500,000 9,989,687 9,923,666 (16,136) 5.875 5.455 JJ 234,102 558,125 08/30/2023 01/30/2042 9,779,063
172967-JU-6 CITIGROUP INC 1.G FE 1,419,667 1,500,000 1,350,317 1,422,093 2,340 4.650 5.072 JJ 29,256 69,750 12/19/2024 07/30/2045 1,534,875
172967-LJ-8 CITIGROUP INC 1.G FE 3,177,990 3,583,000 3,017,434 3,188,539 10,232 4.281 5.137 AO 28,547 153,388 12/19/2024 04/24/2048
172967-MD-0 CITIGROUP INC 1.G FE 8,861,407 9,518,000 8,395,568 8,884,296 14,727 4.650 5.152 JJ 194,247 442,587 12/19/2024 07/23/2048 9,739,294
172967-MM-0 CITIGROUP INC 1.G FE 1,742,367 1,700,000 1,702,176 1,740,542 (1,784) 5.316 5.079 MS 23,848 90,372 12/19/2024 03/26/2041
172967-NF-4 CITIGROUP INC 1.G FE 6,362,698 8,530,000 6,305,250 6,377,973 15,275 2.904 5.292 MN 39,909 123,856 10/29/2025 11/03/2042 8,650,465
17858P-AB-7 CITY OF HOPE C 1.G FE 615,000 615,000 504,357 615,000 4.378 4.378 FA 10,172 26,925 05/09/2018 08/15/2048 628,462
17858P-AB-7 CITY OF HOPE O 1.G FE 3,498,041 3,625,000 2,972,837 3,515,275 2,715 4.378 4.595 FA 59,954 158,703 11/02/2018 08/15/2048 3,625,000

186108-CE-4
CLEVELAND ELECTRIC
ILLUMINATING CO O 2.C FE 9,128,808 8,000,000 8,398,686 8,754,528 (51,211) 5.950 4.824 JD 21,156 476,000 04/01/2017 12/15/2036 8,029,750

186108-CE-4
CLEVELAND ELECTRIC
ILLUMINATING CO 2.C FE 535,533 500,000 524,918 533,260 (2,207) 5.950 5.148 JD 1,322 29,750 12/19/2024 12/15/2036 514,875

19416Q-EK-2 COLGATE-PALMOLIVE CO C 1.E FE 993,180 1,000,000 788,738 994,407 166 3.700 3.738 FA 15,417 37,000 07/24/2017 08/01/2047 1,018,500
195869-AL-6 COLONIAL PIPELINE CO O 2.C FE 8,428,385 7,000,000 7,219,256 8,020,184 (64,855) 6.375 4.727 FA 185,938 446,250 09/27/2018 08/01/2037 7,000,000
195869-AQ-5 COLONIAL PIPELINE CO 2.C FE 6,563,185 7,000,000 5,392,215 6,622,775 9,536 4.250 4.641 AO 62,806 297,500 11/06/2018 04/15/2048 7,148,750
195869-AQ-5 COLONIAL PIPELINE CO O 2.C FE 8,873,570 9,500,000 7,318,006 8,958,603 13,599 4.250 4.664 AO 85,236 403,750 11/06/2018 04/15/2048 9,701,875

19828T-AC-0
COLUMBIA PIPELINES
OPERATING COMPANY LLC 2.A FE 3,825,052 3,400,000 3,620,369 3,818,799 (6,084) 6.544 5.654 MN 28,430 222,496 12/19/2024 11/15/2053

20030N-AX-9 COMCAST CORP 1.G FE 5,420,803 4,915,000 5,312,088 5,364,773 (25,055) 6.400 5.377 MN 40,194 314,560 08/30/2023 05/15/2038 5,072,280
20030N-BB-6 COMCAST CORP C 1.G FE 1,667,921 1,476,000 1,600,280 1,659,366 (8,320) 6.400 5.153 MS 31,488 94,464 12/19/2024 03/01/2040 1,523,232
20030N-DW-8 COMCAST CORP 1.G FE 3,946,516 6,298,000 3,406,572 3,966,645 20,129 2.987 5.248 MN 31,354 188,121 12/19/2024 11/01/2063 6,392,061
202795-HG-8 COMMONWEALTH EDISON CO O 1.F FE 8,816,762 7,604,000 8,104,167 8,296,463 (81,784) 5.875 4.366 FA 186,140 446,735 09/27/2018 02/01/2033 7,604,000
202795-JD-3 COMMONWEALTH EDISON CO 1.F FE 2,450,445 2,598,000 2,328,420 2,455,365 4,746 4.700 5.172 JJ 56,304 122,106 12/19/2024 01/15/2044 2,659,053
202795-JT-8 COMMONWEALTH EDISON CO 1.F FE 4,723,865 6,750,000 4,476,404 4,807,238 36,830 3.125 5.184 MS 62,109 210,938 08/30/2023 03/15/2051 6,855,469
202795-JV-3 COMMONWEALTH EDISON CO 1.F FE 499,115 500,000 373,955 499,179 18 3.850 3.860 MS 5,668 19,250 03/08/2022 03/15/2052 509,625
202795-JY-7 COMMONWEALTH EDISON CO C 1.F FE 661,434 645,000 610,543 661,247 (189) 5.300 5.125 FA 14,244 34,185 12/19/2024 02/01/2053

2027A0-JN-0
COMMONWEALTH BANK OF
AUSTRALIA O 1.D FE 15,750,579 15,362,000 12,537,439 15,683,158 (9,558) 3.900 3.757 JJ 281,253 599,118 12/07/2017 07/12/2047 15,661,559

2027A0-JN-0
COMMONWEALTH BANK OF
AUSTRALIA 1.D FE 7,476,990 7,500,000 6,121,000 7,473,813 491 3.900 3.921 JJ 137,313 292,500 03/26/2020 07/12/2047 7,646,250

20449E-EE-2 PNC BANK NA (DELAWARE) O 1.F FE 855,617 829,000 831,136 830,049 (4,131) 5.900 5.375 AO 12,228 48,911 09/27/2018 04/01/2026 829,000
205887-BS-0 CONAGRA BRANDS INC 2.C FE 3,901,887 4,120,000 3,278,296 3,948,080 6,252 4.650 5.017 JJ 83,018 191,580 04/01/2017 01/25/2043 4,215,790
205887-BS-0 CONAGRA BRANDS INC O 2.C FE 5,568,713 5,880,000 4,678,733 5,634,273 8,936 4.650 5.020 JJ 118,482 273,420 04/01/2017 01/25/2043 6,016,710
205887-CE-0 CONAGRA BRANDS INC 2.C FE 19,611,695 20,141,000 18,043,159 19,624,505 12,358 5.400 5.600 MN 181,269 1,087,614 12/19/2024 11/01/2048 20,684,807

207597-DX-0
CONNECTICUT LIGHT AND
POWER CO C 1.F FE 720,145 666,000 687,343 716,813 (3,240) 5.750 4.856 MS 12,765 38,295 12/19/2024 03/01/2037 685,148

207597-EG-6
CONNECTICUT LIGHT AND
POWER CO 1.F FE 2,676,206 3,100,000 2,654,801 2,704,442 12,436 4.300 5.407 AO 28,141 133,300 08/30/2023 04/15/2044 3,166,650

20825C-AQ-7 CONOCOPHILLIPS O 1.F FE 20,153,304 15,700,000 17,645,867 18,994,107 (183,172) 6.500 4.377 FA 425,208 1,020,500 10/10/2018 02/01/2039 16,210,250
20825C-AQ-7 CONOCOPHILLIPS C 1.F FE 1,539,032 1,350,000 1,517,320 1,514,604 (8,439) 6.500 5.199 FA 36,563 87,750 12/19/2024 02/01/2039 1,393,875
20825C-BA-1 CONOCOPHILLIPS C 1.F FE 997,610 1,000,000 905,183 998,765 224 2.400 2.426 FA 9,067 24,000 08/10/2020 02/15/2031 1,012,000
20825C-BE-3 CONOCOPHILLIPS C 1.F FE 472,016 500,000 435,966 472,734 694 4.850 5.265 FA 9,161 24,250 12/19/2024 08/15/2048 512,125
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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20825U-AC-8 CONOCO FUNDING CO 1.F FE 21,374,608 16,000,000 18,203,649 18,528,592 (379,428) 7.250 4.149 AO 244,889 1,160,000 04/01/2017 10/15/2031 16,580,000
20826F-AC-0 CONOCOPHILLIPS CO C 1.F FE 592,588 666,000 562,925 594,906 2,250 4.300 5.194 MN 3,659 28,638 12/19/2024 11/15/2044 680,319
20826F-BD-7 CONOCOPHILLIPS CO C 1.F FE 434,369 538,000 390,871 435,429 1,027 4.025 5.199 MS 6,376 21,655 12/19/2024 03/15/2062 548,827
20826F-BH-8 CONOCOPHILLIPS CO 1.F FE 3,938,733 3,886,000 3,743,894 3,938,540 (414) 5.700 5.613 MS 65,220 221,502 11/30/2023 09/15/2063

209111-EF-6
CONSOLIDATED EDISON
COMPANY OF NEW YORK C 1.G FE 2,271,702 2,000,000 2,083,616 2,140,419 (14,020) 5.700 4.648 FA 47,500 114,000 02/14/2014 02/01/2034 2,057,000

209111-EL-3
CONSOLIDATED EDISON
COMPANY OF NEW YORK O 1.G FE 5,025,411 4,265,000 4,531,580 4,776,759 (39,049) 5.850 4.379 MS 73,465 249,503 09/27/2018 03/15/2036 4,265,000

209111-EM-1
CONSOLIDATED EDISON
COMPANY OF NEW YORK O 1.G FE 663,592 525,000 575,396 613,806 (6,650) 6.200 4.172 JD 1,447 32,550 04/01/2017 06/15/2036 541,275

209111-EQ-2
CONSOLIDATED EDISON
COMPANY OF NEW YORK 1.G FE 1,426,157 1,333,000 1,392,746 1,420,186 (5,798) 5.700 4.918 JD 6,332 75,981 12/19/2024 12/01/2036 1,370,991

209111-EQ-2
CONSOLIDATED EDISON
COMPANY OF NEW YORK O 1.G FE 1,622,837 1,416,000 1,479,466 1,559,590 (9,987) 5.700 4.513 JD 6,726 80,712 09/27/2018 12/01/2036 1,416,000

209111-ES-8
CONSOLIDATED EDISON
COMPANY OF NEW YORK O 1.G FE 9,954,792 8,000,000 8,890,674 9,384,470 (89,668) 6.300 4.384 FA 190,400 504,000 09/27/2018 08/15/2037 8,000,000

209111-FB-4
CONSOLIDATED EDISON
COMPANY OF NEW YORK O 1.G FE 10,144,590 10,000,000 8,552,953 10,109,896 (4,697) 4.200 4.106 MS 123,667 420,000 04/01/2017 03/15/2042 10,210,000

209111-FB-4
CONSOLIDATED EDISON
COMPANY OF NEW YORK 1.G FE 6,280,123 7,410,000 6,337,738 6,368,212 38,973 4.200 5.525 MS 91,637 311,220 08/30/2023 03/15/2042 7,565,610

209111-GP-2
CONSOLIDATED EDISON
COMPANY OF NEW YORK 1.G FE 3,739,913 3,750,000 3,739,412 3,739,920 7 5.750 5.769 MN 25,156 11/17/2025 11/15/2055 3,857,813

21036P-BG-2 CONSTELLATION BRANDS INC 2.B FE 4,596,624 5,000,000 3,640,583 4,620,951 7,566 3.750 4.228 MN 31,250 187,500 06/28/2022 05/01/2050 5,093,750
21036P-BG-2 CONSTELLATION BRANDS INC C 2.B FE 253,139 250,000 182,029 252,766 (72) 3.750 3.680 MN 1,563 9,375 04/23/2020 05/01/2050
210518-CY-0 CONSUMERS ENERGY CO 1.F FE 1,090,655 1,319,000 1,070,132 1,102,134 5,930 4.100 5.467 MN 6,910 54,079 01/10/2024 11/15/2045 1,346,040
210518-DC-7 CONSUMERS ENERGY CO C 1.E FE 1,673,475 1,500,000 1,494,499 1,569,589 (25,620) 3.800 1.975 MN 7,283 57,000 10/22/2021 11/15/2028
210518-DJ-2 CONSUMERS ENERGY CO 1.E FE 2,392,040 4,000,000 2,201,293 2,426,065 17,531 2.500 4.871 MN 16,667 100,000 01/08/2024 05/01/2060 4,050,000
210518-E@-1 CONSUMERS ENERGY COMPANY O 1.E YE 5,920,000 5,920,000 4,265,230 5,920,000 3.860 3.860 N/A 59,032 228,512 08/10/2017 09/28/2052 6,034,256
210518-E@-1 CONSUMERS ENERGY COMPANY 1.E YE 2,080,000 2,080,000 1,498,594 2,080,000 3.860 3.860 N/A 20,741 80,288 08/10/2017 09/28/2052 2,120,144
210518-F@-0 CONSUMERS ENERGY COMPANY O 1.E YE 8,880,000 8,880,000 6,392,366 8,880,000 3.860 3.860 N/A 43,798 342,768 08/10/2017 11/15/2052 9,051,384
210518-F@-0 CONSUMERS ENERGY COMPANY 1.E YE 3,120,000 3,120,000 2,245,966 3,120,000 3.860 3.860 N/A 15,389 120,432 08/10/2017 11/15/2052 3,180,216
21685W-CJ-4 COOPERATIEVE RABOBANK UA O 1.D FE 1,245,212 990,000 993,965 1,180,340 (9,106) 5.250 3.611 MN 5,342 51,975 12/07/2017 05/24/2041 1,015,988
21871X-AM-1 COREBRIDGE FINANCIAL INC 2.A FE 4,874,426 6,200,000 5,029,815 4,917,547 19,693 4.400 5.964 AO 65,169 272,800 12/19/2024 04/05/2052 6,336,400
21871X-AP-4 COREBRIDGE FINANCIAL INC 2.C FE 9,812,949 9,880,000 10,117,474 9,831,123 6,650 6.875 6.981 JD 30,189 679,250 12/15/2022 12/15/2052 10,219,625
21871X-AU-3 COREBRIDGE FINANCIAL INC 2.C FE 250,187 250,000 256,919 250,183 (4) 6.875 6.857 JD 2,053 11/13/2025 01/01/3000 250,000
219350-BF-1 CORNING INC O 2.A FE 14,594,452 14,600,000 11,777,585 14,594,990 71 4.375 4.377 MN 81,618 638,750 11/06/2017 11/15/2057 14,919,375
219350-BF-1 CORNING INC 2.A FE 3,698,594 3,700,000 2,984,730 3,698,867 16 4.375 4.377 MN 20,684 161,875 11/06/2017 11/15/2057 3,780,938

21987B-AL-2
CORPORACION NACIONAL DEL
COBRE DE CHILE 2.A FE 711,636 666,000 709,556 708,748 (2,808) 6.150 5.360 AO 7,623 40,959 12/19/2024 10/24/2036 686,480

21987B-AT-5
CORPORACION NACIONAL DEL
COBRE DE CHILE 2.A FE 1,213,545 1,231,000 1,195,359 1,214,205 634 5.625 5.748 AO 14,041 69,244 12/19/2024 10/18/2043 1,265,622

21987B-AX-6
CORPORACION NACIONAL DEL
COBRE DE CHILE 2.A FE 692,199 816,000 669,148 695,114 2,824 4.500 5.702 FA 15,300 36,720 12/19/2024 08/01/2047 834,360

22101@-AA-8
CORVIAS MGMT FEE BORROWER
LLC C 1.C YE 282,478 282,478 340,959 282,478 8.000 6.245 JJ 11,299 22,598 10/02/2013 01/01/2044

22101@-AA-8
CORVIAS MGMT FEE BORROWER
LLC 1.C YE 4,842,472 4,842,472 5,845,019 4,843,199 (21) 8.000 6.249 JJ 193,699 387,398 10/02/2013 01/01/2044 5,266,342

22160K-AP-0 COSTCO WHOLESALE CORP C 1.C FE 219,063 250,000 226,447 232,363 3,752 1.600 3.377 AO 789 4,000 04/13/2022 04/20/2030 252,000

22170Q-AA-8
COTTAGE HEALTH CREDIT
GROUP C 1.D FE 250,000 250,000 176,392 250,000 3.304 3.304 MN 1,377 8,260 01/21/2020 11/01/2049 254,130

22303Q-AH-3
COVIDIEN INTERNATIONAL
FINANCE SA 1.G FE 2,785,708 2,165,000 2,421,138 2,586,787 (26,785) 6.550 4.412 AO 29,937 141,808 04/01/2017 10/15/2037 2,235,904

E10.26

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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22303Q-AH-3
COVIDIEN INTERNATIONAL
FINANCE SA O 1.G FE 16,514,807 12,835,000 14,353,491 15,335,435 (158,786) 6.550 4.399 AO 177,480 840,693 04/01/2017 10/15/2037 13,255,346

224044-BY-2 COX COMMUNICATIONS INC O 2.B FE 1,770,804 2,000,000 1,590,015 1,811,343 6,559 4.700 5.567 JD 4,178 94,000 09/27/2018 12/15/2042 2,047,000
224044-CM-7 COX COMMUNICATIONS INC 2.B FE 734,060 1,166,000 648,782 742,023 7,730 2.950 5.713 AO 8,599 34,397 12/19/2024 10/01/2050 1,183,199
224044-CP-0 COX COMMUNICATIONS INC 2.B FE 5,394,730 7,447,000 4,559,096 5,430,177 35,242 3.600 5.594 JD 11,915 268,092 12/19/2024 06/15/2051 7,581,046
224044-CP-0 COX COMMUNICATIONS INC C 2.B FE 248,588 250,000 153,051 248,720 30 3.600 3.631 JD 400 9,000 05/18/2021 06/15/2051 254,500
224044-CT-2 COX COMMUNICATIONS INC 2.B FE 5,527,179 5,850,000 4,989,183 5,528,435 1,373 5.800 6.213 JD 15,080 234,900 10/09/2025 12/15/2053 6,019,650
224044-CV-7 COX COMMUNICATIONS INC 2.B FE 15,911,769 16,600,000 14,531,855 15,913,245 1,469 5.950 6.258 MS 329,233 459,885 12/10/2025 09/01/2054 16,578,975
224399-AP-0 REDCO CORP O 3.A FE 20,670,319 17,647,000 18,900,008 19,775,903 (143,567) 6.550 5.091 MN 147,696 1,155,879 09/27/2018 11/15/2036 17,647,000
225313-AT-2 CREDIT AGRICOLE SA 2.C FE 800,000 800,000 833,018 800,000 7.125 7.125 MJSD 1,267 16,150 09/02/2025 01/01/3000 800,000
225401-AC-2 UBS GROUP AG C 1.F FE 150,000 150,000 150,213 150,000 4.282 4.282 JJ 3,069 6,423 01/04/2017 01/09/2028 153,212
225401-AL-2 CREDIT SUISSE GROUP AG 6. 44,760 1,200,000 312,000 44,760 (75,240) 6.375 6.433 FA 04/28/2020 01/01/3000 1,200,000
225401-AX-6 CREDIT SUISSE GROUP AG 6. 44,760 1,200,000 312,000 44,760 (75,240) 9.750 9.750 JD 06/16/2022 01/01/3000 1,200,000
22822V-AF-8 CROWN CASTLE INC 2.B FE 888,450 1,000,000 868,247 896,218 2,477 4.750 5.588 MN 6,069 47,500 09/08/2022 05/15/2047 1,023,750
22822V-AX-9 CROWN CASTLE INC 2.B FE 169,958 250,000 182,347 175,889 2,943 2.900 5.869 AO 1,813 7,250 12/04/2023 04/01/2041 253,625
23338V-AE-6 DTE ELECTRIC CO 1.E FE 1,806,429 2,174,000 1,700,759 1,817,709 10,941 3.700 5.042 MS 23,685 80,438 12/19/2024 03/15/2045 2,214,219
23338V-AG-1 DTE ELECTRIC CO O 1.E FE 17,440,577 17,450,000 13,378,826 17,442,343 226 3.750 3.753 FA 247,208 654,375 07/31/2017 08/15/2047 17,777,188
23338V-AG-1 DTE ELECTRIC CO C 1.E FE 471,128 578,000 443,150 473,854 2,645 3.750 5.140 FA 8,188 21,675 12/19/2024 08/15/2047 588,838
23338V-AG-1 DTE ELECTRIC CO 1.E FE 2,248,785 2,250,000 1,725,064 2,249,083 27 3.750 3.753 FA 31,875 84,375 07/31/2017 08/15/2047 2,292,188

23381L-AA-2
DAI-ICHI LIFE INSURANCE CO
LTD 1.G FE 2,500,000 2,500,000 2,611,498 2,500,000 6.200 6.200 JJ 71,042 77,500 01/08/2025 01/01/3000 2,500,000

235851-AR-3 DANAHER CORP C 1.F FE 1,496,760 1,500,000 1,309,458 1,497,492 79 4.375 4.388 MS 19,323 65,625 09/10/2015 09/15/2045 1,532,813
23879A-AA-5 DAVINCIRE HOLDINGS LTD 1.G FE 2,351,911 2,350,000 2,414,828 2,352,054 143 5.950 5.938 AO 29,519 85,449 02/27/2025 04/15/2035 2,419,913
23937P-AC-8 DAWSON LOGAN 2025-L5 LP 2.C PL 1,006,250 1,006,250 1,006,250 1,006,250 9.155 9.152 MN 22,519 12/15/2025 11/15/2040 1,026,731
250847-DZ-0 DTE ELECTRIC CO O 1.F FE 1,161,229 1,000,000 1,010,210 1,096,967 (8,581) 5.450 4.151 FA 20,589 54,500 04/01/2017 02/15/2035 1,027,250
250847-DZ-0 DTE ELECTRIC CO 1.F FE 5,806,145 5,000,000 5,051,051 5,485,014 (42,920) 5.450 4.161 FA 102,944 272,500 04/01/2017 02/15/2035 5,136,250
25245B-AA-5 DIAGEO INVESTMENT CORP 1.G FE 4,088,544 4,000,000 3,466,213 4,067,585 (2,851) 4.250 4.107 MN 23,611 170,000 04/01/2017 05/11/2042 4,085,000
25245B-AA-5 DIAGEO INVESTMENT CORP O 1.G FE 6,132,816 6,000,000 5,199,319 6,101,213 (4,269) 4.250 4.107 MN 35,417 255,000 04/01/2017 05/11/2042 6,127,500
25278X-BB-4 DIAMONDBACK ENERGY INC 2.B FE 11,990,053 11,774,000 11,114,301 11,989,559 (552) 5.900 5.780 AO 140,863 694,666 12/19/2024 04/18/2064
254687-EH-5 WALT DISNEY CO 1.F FE 3,129,578 2,500,000 2,854,694 2,933,430 (26,699) 6.650 4.725 MN 21,243 166,250 04/01/2017 11/15/2037 2,583,125
254687-EK-8 WALT DISNEY CO C 1.F FE 1,890,840 1,600,000 1,846,457 1,791,093 (11,057) 6.750 5.387 JJ 51,600 108,000 02/14/2014 01/09/2038 1,654,000
254687-ET-9 WALT DISNEY CO 1.F FE 5,456,850 5,000,000 4,996,510 5,363,781 (12,780) 5.400 4.787 AO 67,500 270,000 04/01/2017 10/01/2043 5,135,000
254687-EZ-5 WALT DISNEY CO 1.F FE 20,325,808 14,700,000 18,600,415 19,373,211 (131,818) 7.750 5.174 JD 94,938 1,139,250 04/01/2017 12/01/2045 15,269,625
25468P-CX-2 DIS 3.700 12/01/42 MTN 1.F FE 452,135 500,000 403,596 461,668 1,528 3.700 4.345 JD 1,542 18,500 11/01/2018 12/01/2042 509,250

25470D-BV-0
DISCOVERY COMMUNICATIONS
LLC 3.B FE 257,688 258,000 158,812 257,754 28 5.200 5.207 MS 3,764 19,996 09/07/2017 09/20/2047 264,708

25470D-BW-8
DISCOVERY COMMUNICATIONS
LLC 3.B FE 8,705,294 9,633,000 6,160,785 8,897,432 27,377 4.950 5.672 MN 60,929 476,834 04/01/2017 05/15/2042 9,871,417

25654#-AB-8 DODGER TICKETS LLC 1.F PL 5,429,720 4,885,223 5,156,537 5,182,605 (38,863) 6.070 4.914 MAR 223,223 296,533 09/27/2018 03/31/2032 5,762,516
256677-AH-8 DOLLAR GENERAL CORP 2.C FE 733,119 1,000,000 785,609 737,496 4,377 4.125 6.239 AO 10,083 41,250 01/22/2025 04/03/2050 1,020,625
256677-AM-7 DOLLAR GENERAL CORP 2.B FE 14,548,803 14,500,000 13,811,755 14,544,662 (1,032) 5.500 5.476 MN 132,917 797,500 01/24/2025 11/01/2052 14,898,750
25746U-AN-9 DOMINION ENERGY INC 2.B FE 2,319,998 2,000,000 2,172,424 2,186,304 (21,239) 6.300 4.757 MS 37,100 126,000 09/27/2018 03/15/2033 2,063,000
25746U-AV-1 DOMINION ENERGY INC O 2.B FE 4,476,524 4,000,000 4,258,873 4,315,600 (25,705) 5.950 4.897 JD 10,578 238,000 09/27/2018 06/15/2035 4,000,000
25746U-BM-0 DOMINION ENERGY INC O 2.B FE 7,396,095 7,000,000 6,451,146 7,296,758 (13,491) 4.900 4.508 FA 142,917 343,000 04/01/2017 08/01/2041
25746U-DU-0 DOMINION ENERGY INC 2.C FE 470,000 470,000 508,893 470,000 7.000 7.001 JD 2,742 32,900 05/06/2024 06/01/2054
257559-AK-0 DOMTAR CORP O 4.C FE 3,840,000 8,000,000 3,840,000 3,840,000 (7,828) 4,421,873 6.750 6.437 FA 204,000 540,000 09/27/2018 02/15/2044 4,110,000
260543-CE-1 DOW CHEMICAL CO O 2.B FE 8,471,176 8,000,000 7,250,118 8,371,090 (15,994) 5.250 4.819 MN 53,667 420,000 09/27/2018 11/15/2041 8,000,000
260543-CG-6 DOW CHEMICAL CO O 2.B FE 7,641,018 7,400,000 5,857,854 7,584,851 (7,749) 4.375 4.163 MN 41,368 323,750 07/11/2017 11/15/2042
260543-CG-6 DOW CHEMICAL CO 2.B FE 2,684,682 2,600,000 2,058,165 2,665,028 (2,726) 4.375 4.163 MN 14,535 113,750 07/11/2017 11/15/2042
260543-CV-3 DOW CHEMICAL CO 2.B FE 2,446,680 3,000,000 2,355,595 2,466,958 9,892 4.800 6.257 MN 18,400 144,000 11/16/2023 05/15/2049 3,072,000
260543-DD-2 DOW CHEMICAL CO 2.B FE 4,887,316 6,291,000 4,057,187 4,938,138 26,376 3.600 5.129 MN 28,939 226,476 12/19/2024 11/15/2050 6,404,238
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260543-DH-3 DOW CHEMICAL CO 2.B FE 19,408,252 18,083,000 18,544,416 19,388,284 (20,451) 6.900 6.323 MN 159,432 1,247,727 12/19/2024 05/15/2053 11,638,125
26078J-AE-0 DUPONT DE NEMOURS INC C 2.A FE 603,203 604,000 605,264 603,386 32 5.319 5.330 MN 4,105 67,014 11/15/2018 11/15/2038 620,063

26113*-AA-7
DYAL CAPITAL PARTNERS IV
ISSUER (B) 1.F PL 700,000 700,000 649,041 700,000 3.650 3.650 FA 9,155 25,550 02/22/2021 02/22/2041

26113@-AA-5
DYAL CAP PARTNERS IV A SER A
SR NT 3.65 1.F PL 1,300,000 1,300,000 1,205,363 1,300,000 3.650 3.650 FA 17,003 47,450 02/22/2021 02/22/2041

26441C-AY-1 DUKE ENERGY CORP O 2.B FE 15,238,494 15,300,000 11,782,549 15,249,224 1,461 3.950 3.973 FA 228,310 604,350 08/07/2017 08/15/2047 15,602,175
26441C-BU-8 DUKE ENERGY CORP 2.B FE 3,218,965 3,400,000 3,001,630 3,222,245 3,149 5.000 5.371 FA 64,222 170,000 12/19/2024 08/15/2052 3,485,000
26441C-CA-1 DUKE ENERGY CORP 2.B FE 749,678 750,000 776,872 749,700 4 6.100 6.103 MS 13,471 45,750 09/05/2023 09/15/2053 772,875
26442C-AR-5 DUKE ENERGY CAROLINAS LLC O 1.F FE 1,222,179 1,250,000 989,741 1,227,599 709 3.875 4.006 MS 14,262 48,438 04/01/2017 03/15/2046 1,274,219
26442C-AR-5 DUKE ENERGY CAROLINAS LLC 1.F FE 498,235 500,000 395,896 498,645 43 3.875 3.894 MS 5,705 19,375 03/08/2016 03/15/2046 509,688
26442C-BH-6 DUKE ENERGY CAROLINAS LLC 1.F FE 1,246,088 1,250,000 898,056 1,246,399 82 3.550 3.567 MS 13,066 44,375 03/01/2022 03/15/2052 1,272,188
26442C-BK-9 DUKE ENERGY CAROLINAS LLC 1.F FE 1,260,038 1,221,000 1,171,334 1,259,399 (642) 5.350 5.132 JJ 30,121 65,324 12/19/2024 01/15/2053
26442E-AE-0 DUKE ENERGY OHIO INC C 1.F FE 496,505 500,000 380,635 497,229 89 3.700 3.739 JD 822 18,500 06/20/2016 06/15/2046 509,250
26442U-AB-0 DUKE ENERGY PROGRESS LLC 1.F FE 2,377,053 2,701,000 2,240,440 2,386,567 9,222 4.200 5.150 FA 42,856 113,442 12/19/2024 08/15/2045 2,757,721

26443C-AA-1
DUKE UNIVERSITY HEALTH
SYSTEM INC C 1.D FE 1,029,400 1,000,000 803,902 1,023,903 (742) 3.920 3.754 JD 3,267 39,200 06/23/2017 06/01/2047

26443T-AA-4 DUKE ENERGY INDIANA LLC C 1.F FE 498,655 500,000 389,517 498,938 34 3.750 3.765 MN 2,396 18,750 05/09/2016 05/15/2046 509,375
26444H-AF-8 DUKE ENERGY FLORIDA LLC 1.F FE 254,033 250,000 203,178 253,429 (94) 4.200 4.105 JJ 4,842 10,500 06/29/2018 07/15/2048
26746*-AA-2 DYAL III SERIES A ISSUER B 1.F PL 6,386,305 6,386,305 6,175,449 6,386,305 4.400 4.400 N/A 12,489 228,926 06/11/2020 06/15/2040 6,526,804
26746@-AA-0 DYAL III ISSUER A 1.F PL 11,113,695 11,113,695 10,746,754 11,113,695 4.400 4.400 N/A 21,733 510,111 06/11/2020 06/15/2040 11,358,196
26882P-AR-3 ERAC USA FINANCE LLC C 1.G FE 1,440,621 1,250,000 1,400,618 1,354,498 (9,563) 6.700 5.448 JD 6,979 83,750 02/14/2014 06/01/2034 1,291,875
26882P-AR-3 ERAC USA FINANCE LLC 1.G FE 4,854,788 4,000,000 4,481,979 4,506,398 (47,713) 6.700 4.850 JD 22,333 268,000 04/01/2017 06/01/2034 4,134,000
26882P-BE-1 ERAC USA FINANCE LLC O 1.G FE 16,430,583 13,000,000 15,055,883 15,371,416 (145,320) 7.000 4.928 AO 192,111 910,000 04/01/2017 10/15/2037 13,455,000
26882P-BE-1 ERAC USA FINANCE LLC 1.G FE 15,218,032 12,161,000 14,084,199 14,370,662 (135,341) 7.000 4.947 AO 179,713 851,270 09/27/2018 10/15/2037 12,586,635
26931@-AA-5 EXTELL - HARD ROCK NYC 1.F PL 18,802,000 18,802,000 15,658,606 18,802,000 4.000 4.000 MS 250,693 752,080 03/17/2022 03/01/2050 20,145,000

276480-AF-7
EASTERN GAS TRANSMISSION
AND STORAGE INC C 1.G FE 618,692 666,000 588,375 620,318 1,579 4.800 5.404 MN 5,328 31,968 12/19/2024 11/01/2043 681,984

277432-AL-4 EASTMAN CHEMICAL CO O 2.B FE 5,682,311 5,750,000 5,087,667 5,695,560 2,078 4.800 4.884 MS 92,000 276,000 09/27/2018 09/01/2042 5,750,000
278642-AZ-6 EBAY INC 2.A FE 5,340,250 7,000,000 5,127,656 5,433,857 28,586 3.650 5.249 MN 36,196 255,500 10/20/2022 05/10/2051 7,127,750
283677-AW-2 EL PASO ELECTRIC CO O 2.B FE 3,371,049 3,000,000 3,119,242 3,244,818 (20,156) 6.000 4.903 MN 23,000 180,000 09/27/2018 05/15/2035 3,000,000
283677-AZ-5 EL PASO ELECTRIC CO 2.B FE 1,652,371 1,808,000 1,603,333 1,656,906 4,402 5.000 5.729 JD 7,533 90,400 12/19/2024 12/01/2044 1,853,200
28504K-AA-5 ELECTRICITE DE FRANCE SA 3.B FE 600,000 600,000 697,772 600,000 9.125 9.125 JD 2,433 54,750 06/08/2023 01/01/3000 600,000
29157T-AE-6 EMORY UNIVERSITY 1.C FE 250,000 250,000 163,471 250,000 2.969 2.969 MS 2,474 7,423 05/13/2020 09/01/2050 253,711
29164R-AA-9 EMPIRE DISTRICT ELECTRIC CO 2.B FE 2,295,602 2,000,000 2,152,277 2,172,261 (17,204) 6.700 5.345 MN 17,122 134,000 04/01/2017 11/15/2033 2,067,000
29164R-AA-9 EMPIRE DISTRICT ELECTRIC CO O 2.B FE 19,736,028 16,689,000 17,959,675 18,552,073 (189,295) 6.700 4.969 MN 142,876 1,118,163 09/27/2018 11/15/2033 16,689,000
292480-AJ-9 ENERGY TRANSFER LP O 2.B FE 2,677,137 3,000,000 2,600,414 2,727,167 8,148 5.000 5.812 MN 19,167 150,000 09/27/2018 05/15/2044 3,000,000
29250N-AJ-4 ENBRIDGE INC 2.B FE 1,824,600 2,000,000 1,694,143 1,840,818 5,065 4.500 5.175 JD 5,250 90,000 08/17/2022 06/10/2044 2,045,000
29250N-BE-4 ENBRIDGE INC 2.A FE 761,190 1,000,000 683,358 775,888 4,285 3.400 4.955 FA 14,167 34,000 05/06/2022 08/01/2051 1,017,000
29250N-BP-9 ENBRIDGE INC 2.C FE 1,160,000 1,160,000 1,258,903 1,160,000 7.625 7.626 JJ 40,785 88,450 09/15/2022 01/15/2083 1,204,225
29250N-BS-3 ENBRIDGE INC 2.C FE 1,160,000 1,160,000 1,241,236 1,160,000 8.250 8.252 JJ 44,128 95,700 09/18/2023 01/15/2084 1,207,850
29250N-BT-1 ENBRIDGE INC 2.C FE 510,000 510,000 584,801 510,000 8.500 8.502 JJ 19,989 43,350 09/18/2023 01/15/2084 531,675
29250N-BZ-7 ENBRIDGE INC 2.A FE 7,146,695 6,300,000 6,916,508 7,133,985 (12,744) 6.700 5.731 MN 53,935 422,100 12/19/2024 11/15/2053 1,033,500
29250N-CD-5 ENBRIDGE INC 2.A FE 6,048,602 5,733,000 5,803,520 6,044,390 (4,134) 5.950 5.564 AO 81,488 341,114 12/19/2024 04/05/2054

29250R-AP-1
ENBRIDGE ENERGY PARTNERS
LP O 2.A FE 21,277,790 16,500,000 19,393,598 20,022,483 (201,507) 7.500 5.135 AO 261,250 1,237,500 09/27/2018 04/15/2038 16,500,000

29266M-AE-9 IBERDROLA INTERNATIONAL BV 2.A FE 1,171,695 1,000,000 1,101,796 1,098,346 (10,158) 6.750 5.185 MS 19,875 67,500 04/01/2017 09/15/2033 1,033,750

29267H-AA-7
SOMPO INTERNATIONAL
HOLDINGS LTD O 1.G FE 24,529,512 21,000,000 23,383,308 23,268,526 (204,309) 7.000 5.404 JJ 677,833 1,470,000 09/27/2018 07/15/2034 21,000,000

29273R-AP-4 ENERGY TRANSFER LP O 2.B FE 4,704,417 4,500,000 4,557,716 4,663,121 (6,802) 6.050 5.686 JD 22,688 272,250 09/27/2018 06/01/2041 4,500,000
29273R-BJ-7 ENERGY TRANSFER LP 2.B FE 1,485,450 1,500,000 1,472,423 1,486,203 343 6.125 6.206 JD 4,083 91,875 04/02/2024 12/15/2045 1,545,938

E10.28

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

............................ ......................................................... ..................... .......................... .............................. .............................. .............................. .............................. ........................... ........................... ........................... ........................... ...................... ...................... ...................... ...................... ...................... ........................ ........................ ..............................

SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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29273V-AW-0 ENERGY TRANSFER LP 2.B FE 12,917,409 12,640,000 11,978,308 12,914,121 (3,241) 5.950 5.792 MN 96,099 752,080 12/19/2024 05/15/2054 1,029,750
29273V-BF-6 ENERGY TRANSFER LP 2.B FE 4,019,599 4,100,000 4,018,690 4,020,867 1,268 6.200 6.346 AO 63,550 146,165 06/27/2025 04/01/2055 4,227,100

29278G-AX-6
ENEL FINANCE INTERNATIONAL
NV 2.A FE 7,692,360 7,800,000 7,939,026 7,724,366 9,645 5.000 5.179 JD 17,333 390,000 08/10/2022 06/15/2032 7,995,000

29278G-AY-4
ENEL FINANCE INTERNATIONAL
NV 2.A FE 12,594,960 12,750,000 11,977,144 12,602,889 2,394 5.500 5.584 JD 31,167 701,250 06/08/2022 06/15/2052 13,100,625

29278G-AY-4
ENEL FINANCE INTERNATIONAL
NV C 2.A FE 246,960 250,000 234,846 247,115 47 5.500 5.584 JD 611 13,750 06/08/2022 06/15/2052 256,875

29278G-BA-5
ENEL FINANCE INTERNATIONAL
NV 2.A FE 195,738 200,000 230,410 196,773 349 7.500 7.811 AO 3,208 15,000 10/06/2022 10/14/2032 207,500

29359U-AB-5 ENSTAR GROUP LTD C 2.B FE 558,470 500,000 503,734 524,282 (7,155) 4.950 3.322 JD 2,063 24,750 11/19/2020 06/01/2029
29359U-AC-3 ENSTAR GROUP LTD C 2.B FE 1,028,239 1,030,000 925,709 1,028,941 168 3.100 3.120 MS 10,643 31,930 08/18/2021 09/01/2031 1,045,965
29359U-AD-1 ENSTAR GROUP LTD 2.C FE 1,100,000 1,100,000 1,151,065 1,100,000 7.500 7.499 AO 20,625 44,229 03/12/2025 04/01/2045
29364G-AK-9 ENTERGY CORP 2.B FE 776,740 1,000,000 726,189 790,437 4,126 3.750 5.287 JD 1,667 37,500 06/15/2022 06/15/2050 1,018,750
29364G-AS-2 ENTERGY CORP 2.C FE 230,000 230,000 229,643 230,000 6.100 5.922 JD 2,105 11/04/2025 06/15/2056 236,558
29364W-BB-3 ENTERGY LOUISIANA LLC C 1.F FE 801,810 933,000 753,965 804,943 1,995 4.200 5.242 MS 13,062 22,851 12/19/2024 09/01/2048 952,593
29364W-BB-3 ENTERGY LOUISIANA LLC 1.F FE 1,375,022 1,600,000 1,292,974 1,380,252 6,108 4.200 5.243 MS 22,400 83,535 12/19/2024 09/01/2048 1,633,600
29365T-AM-6 ENTERGY TEXAS INC 1.G FE 4,532,737 4,583,000 4,066,927 4,534,560 891 5.000 5.072 MS 67,472 229,150 12/19/2024 09/15/2052 4,697,575
29365T-AN-4 ENTERGY TEXAS INC 1.G FE 2,466,369 2,700,000 2,694,189 2,472,958 2,913 5.800 6.456 MS 52,200 156,600 10/24/2023 09/01/2053 2,778,300
29365T-AP-9 ENTERGY TEXAS INC 1.G FE 496,420 500,000 485,310 496,522 61 5.550 5.599 MS 8,171 30,063 08/12/2024 09/15/2054 513,875
29366W-AA-4 ENTERGY MISSISSIPPI LLC 1.F FE 837,685 1,047,000 798,326 842,170 4,355 3.850 5.321 JD 3,359 40,310 12/19/2024 06/01/2049 1,067,155
29366W-AG-1 ENTERGY MISSISSIPPI LLC 1.F FE 249,908 250,000 251,480 249,929 22 5.800 5.802 AO 3,061 8,539 03/10/2025 04/15/2055 257,250

293791-AP-4
ENTERPRISE PRODUCTS
OPERATING LLC O 1.G FE 3,642,567 3,000,000 3,378,793 3,410,098 (36,885) 6.650 4.730 AO 42,117 199,500 09/27/2018 10/15/2034 3,000,000

293791-AT-6
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 4,402,016 4,000,000 4,208,395 4,248,763 (20,963) 5.750 4.899 MS 76,667 230,000 04/01/2017 03/01/2035 4,115,000

293791-AT-6
ENTERPRISE PRODUCTS
OPERATING LLC O 1.G FE 4,356,140 4,000,000 4,208,395 4,233,027 (19,675) 5.750 4.951 MS 76,667 230,000 09/27/2018 03/01/2035 4,000,000

29379V-AG-8
ENTERPRISE PRODUCTS
OPERATING LLC O 1.G FE 7,019,964 6,000,000 6,458,699 6,775,860 (38,855) 6.125 4.829 AO 77,583 367,500 09/27/2018 10/15/2039 6,000,000

29379V-AQ-6
ENTERPRISE PRODUCTS
OPERATING LLC O 1.G FE 8,543,493 7,000,000 7,789,350 8,196,918 (55,142) 6.450 4.811 MS 150,500 451,500 09/27/2018 09/01/2040 7,000,000

29379V-AY-9
ENTERPRISE PRODUCTS
OPERATING LLC C 1.G FE 2,055,983 2,250,000 1,977,372 2,104,462 5,267 4.450 5.017 FA 37,825 100,125 02/14/2014 02/15/2043 2,300,063

29379V-BC-6
ENTERPRISE PRODUCTS
OPERATING LLC O 1.G FE 19,113,728 18,300,000 17,159,101 18,958,035 (21,473) 5.100 4.805 FA 352,580 933,300 04/01/2017 02/15/2045 7,500,000

29379V-BU-6
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 4,867,961 5,341,000 4,703,292 4,886,438 9,694 4.800 5.452 FA 106,820 256,368 12/19/2024 02/01/2049 5,469,184

29379V-BW-2
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 6,167,777 6,851,000 5,494,522 6,178,581 13,673 4.200 4.885 JJ 120,692 287,742 12/19/2024 01/31/2050 4,952,871

29379V-BY-8
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 2,062,231 2,646,000 1,940,329 2,073,444 10,878 3.700 5.264 JJ 41,064 97,902 12/19/2024 01/31/2051 2,694,951

29379V-BZ-5
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 6,153,728 7,823,000 5,709,907 6,171,569 17,266 3.950 5.294 JJ 129,612 309,009 12/19/2024 01/31/2060 7,977,504

29379V-CA-9
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 2,168,290 3,000,000 1,989,969 2,216,990 14,324 3.200 5.001 FA 36,267 96,000 06/13/2022 02/15/2052 3,048,000

29379V-CH-4
ENTERPRISE PRODUCTS
OPERATING LLC 1.G FE 498,315 500,000 484,554 498,354 24 5.550 5.573 FA 10,406 28,367 08/01/2024 02/16/2055 513,875

29444G-AJ-6 EQUITABLE HOLDINGS INC 2.A FE 21,232,520 16,988,000 17,989,694 18,017,260 (428,614) 7.000 4.147 AO 297,290 1,189,160 04/01/2017 04/01/2028 17,582,580
29444U-BJ-4 EQUINIX INC 2.A FE 2,944,640 5,000,000 3,185,765 3,046,882 33,398 3.000 6.070 JJ 69,167 150,000 10/21/2022 07/15/2050 5,075,000
29736R-AR-1 ESTEE LAUDER COMPANIES INC C 1.G FE 216,521 250,000 222,998 229,083 3,581 1.950 3.735 MS 1,435 4,875 04/25/2022 03/15/2031 252,438
29882D-AB-9 EUSHI FINANCE INC 3.A FE 530,354 530,000 557,162 530,284 (41) 7.625 7.610 JD 1,796 40,413 06/10/2024 12/15/2054
29977A-C*-4 EVERCORE INC 1.G PL 1,000,000 1,000,000 931,123 1,000,000 4.540 4.540 AO 8,323 45,400 07/17/2019 08/01/2033 1,000,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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299808-AH-8
EVEREST REINSURANCE
HOLDINGS INC 2.A FE 4,225,852 4,250,000 2,957,752 4,228,419 520 3.500 3.530 AO 31,403 148,750 10/09/2020 10/15/2050 4,324,375

299808-AJ-4
EVEREST REINSURANCE
HOLDINGS INC 2.A FE 8,910,082 13,482,000 8,543,768 8,985,186 75,104 3.125 5.525 AO 88,944 421,313 12/19/2024 10/15/2052 13,692,656

30161N-BQ-3 EXELON CORP 2.C FE 340,000 340,000 353,784 340,000 6.500 6.500 MS 6,507 12,646 02/13/2025 03/15/2055
30190A-20-3 F&G ANNUITIES & LIFE INC 2.C FE 394,375 394,375 401,789 394,375 7.950 7.950 MJSD 1,393 31,353 11/29/2023 12/15/2053 402,213
30231G-AW-2 EXXON MOBIL CORP O 1.D FE 24,531,075 22,850,000 19,105,107 24,192,979 (45,820) 4.114 3.691 MS 313,350 940,049 07/20/2017 03/01/2046
30231G-AW-2 EXXON MOBIL CORP 1.D FE 15,289,639 15,725,000 13,147,825 15,173,071 (11,258) 4.114 4.346 MS 215,642 339,405 10/29/2025 03/01/2046 7,628,761
30231G-AW-2 EXXON MOBIL CORP C 1.D FE 1,000,000 1,000,000 836,110 1,000,000 4.114 4.114 MS 13,713 41,140 02/29/2016 03/01/2046 1,020,570
30231G-AZ-5 EXXON MOBIL CORP 1.D FE 2,670,793 3,817,000 2,606,797 2,717,783 23,171 3.095 5.233 FA 44,301 118,136 11/30/2023 08/16/2049 3,876,068
30231G-BF-8 EXXON MOBIL CORP 1.D FE 745,809 750,000 687,899 746,670 165 4.227 4.269 MS 8,982 31,703 03/18/2020 03/19/2040 765,851
30231G-BF-8 EXXON MOBIL CORP C 1.D FE 245,337 250,000 229,300 246,301 184 4.227 4.368 MS 2,994 10,568 03/18/2020 03/19/2040 255,284
302491-AV-7 FMC CORP 3.A FE 7,396,934 8,943,000 5,683,900 7,427,615 29,744 4.500 5.826 AO 100,609 402,435 12/19/2024 10/01/2049 9,144,218
30251B-AC-2 FMR LLC O 1.E FE 4,990,104 4,000,000 4,427,987 4,770,285 (34,891) 6.500 4.693 JD 12,278 260,000 09/27/2018 12/14/2040 4,000,000
302635-AL-1 FS KKR CAPITAL CORP C 2.C FE 248,420 250,000 241,309 249,528 294 3.250 3.377 JJ 3,747 8,125 01/10/2022 07/15/2027 254,063
302635-AL-1 FS KKR CAPITAL CORP 2.C FE 496,840 500,000 482,619 499,055 589 3.250 3.377 JJ 7,493 16,250 01/10/2022 07/15/2027 508,125
302635-AP-2 FS KKR CAPITAL CORP 2.C FE 1,181,609 1,226,000 1,206,780 1,187,316 5,707 6.125 7.031 JJ 34,626 26,349 08/21/2025 01/15/2030 1,263,546
30288*-AH-3 FLNG LIQUEFACTION 2 LLC 2.B FE 5,750,000 5,750,000 5,836,003 5,750,000 6.170 6.171 JD 178,373 66,028 03/27/2025 12/31/2039 5,927,388
30303M-8X-3 META PLATFORMS INC 1.D FE 264,515 265,000 257,320 264,519 4 5.500 5.515 MN 2,348 10/30/2025 11/15/2045 272,288
30303M-8Y-1 META PLATFORMS INC 1.D FE 8,919,996 9,050,000 8,629,209 8,920,196 199 5.750 5.843 MN 83,838 12/03/2025 11/15/2065 9,310,188
30303M-AE-2 META PLATFORMS INC 1.D FE 264,534 265,000 254,339 264,537 3 5.625 5.637 MN 2,402 10/30/2025 11/15/2055 272,453
30306V-A#-6 FLNG LIQUEFACTION 3 LLC 2.B FE 2,374,500 2,374,500 2,034,600 2,374,500 3.080 3.080 JD 37,888 73,135 04/15/2021 06/30/2039 3,023,100

303901-BB-7
FAIRFAX FINANCIAL HOLDINGS
LTD C 2.A FE 245,615 250,000 253,326 248,155 740 4.850 5.196 AO 2,492 12,125 05/04/2022 04/17/2028 256,063

303901-BU-5
FAIRFAX FINANCIAL HOLDINGS
LTD 2.A FE 25,673,436 25,596,000 25,659,717 25,673,165 1,500 6.100 6.077 MS 459,733 1,561,356 12/19/2024 03/15/2055 21,125,250

303901-BY-7
FAIRFAX FINANCIAL HOLDINGS
LTD 2.A FE 5,983,500 6,000,000 6,340,892 5,983,715 215 6.500 6.521 MN 44,417 195,000 05/15/2025 05/20/2055 6,195,000

313309-AP-1 FEDEX CORP 2.B FE 13,406,490 10,000,000 11,230,519 13,384,394 (3,477) 7.600 5.651 JJ 380,000 760,000 04/01/2017 07/01/2097 10,380,000
31428X-DS-2 FEDEX CORP 2.B FE 13,558,788 13,370,000 11,243,003 13,459,160 (5,227) 4.550 4.476 AO 152,084 608,335 11/30/2023 04/01/2046 7,639,943
31428X-DU-7 FEDEX CORP 2.B FE 3,611,000 5,000,000 3,825,758 3,691,425 27,250 4.050 6.249 FA 76,500 202,500 11/02/2022 02/15/2048 5,101,250
31428X-DW-3 FEDEX CORP 2.B FE 20,233,375 20,100,000 18,519,163 20,221,230 (723) 5.250 5.201 MN 134,838 1,055,250 02/24/2021 05/15/2050 19,498,750
31428X-DX-1 FEDEX CORP 2.B FE 5,781,991 6,500,000 4,636,765 5,816,687 5,956 4.500 5.125 FA 121,875 292,500 09/27/2018 02/01/2065 6,646,250

31575F-AC-0
FIDELIS INSURANCE HOLDINGS
LTD 2.C FE 5,000,000 5,000,000 5,387,270 5,000,000 7.750 7.750 JD 17,222 195,903 06/10/2025 06/15/2055

31620M-BU-9
FIDELITY NATIONAL
INFORMATION SERVICES I 2.B FE 2,233,603 2,250,000 1,668,565 2,236,682 676 3.100 3.149 MS 23,250 69,750 02/24/2021 03/01/2041 2,284,875

31620M-BZ-8
FIDELITY NATIONAL
INFORMATION SERVICES I 2.B FE 8,746,150 8,750,000 8,465,007 8,746,376 58 5.625 5.628 JJ 226,953 492,188 07/06/2022 07/15/2052 8,996,094

31620R-AL-9
FIDELITY NATIONAL FINANCIAL
INC 2.B FE 1,299,760 2,000,000 1,263,948 1,336,273 11,245 3.200 5.667 MS 18,489 66,000 08/03/2022 09/17/2051 2,032,000

316500-AD-9 FIDUS INVESTMENT CORP 2.C FE 3,757,495 3,784,000 3,737,884 3,761,104 3,609 6.750 6.918 MS 72,369 127,710 03/12/2025 03/19/2030 3,911,710
316773-CH-1 FIFTH THIRD BANCORP O 2.B FE 2,629,701 1,846,000 2,266,682 2,395,008 (32,218) 8.250 4.947 MS 50,765 152,295 04/01/2017 03/01/2038 1,922,148
316773-CH-1 FIFTH THIRD BANCORP 2.B FE 9,708,240 6,815,000 8,368,060 8,842,188 (118,966) 8.250 4.963 MS 187,413 562,238 04/01/2017 03/01/2038 7,096,119
32055R-A@-6 FIRST INDUSTRIAL LP 2.B FE 600,000 600,000 596,044 600,000 4.300 4.299 AO 5,088 25,800 04/20/2017 04/20/2027 612,900
337358-BA-2 WELLS FARGO & CO O 2.B FE 1,320,648 1,000,000 1,164,684 1,198,848 (16,633) 7.500 4.799 AO 15,833 75,000 04/01/2017 04/15/2035 1,037,500
337358-BA-2 WELLS FARGO & CO C 2.B FE 2,641,296 2,000,000 2,329,367 2,397,696 (33,265) 7.500 4.799 AO 31,667 150,000 04/01/2017 04/15/2035 2,075,000
337738-AV-0 FISERV INC 2.B FE 2,812,710 3,165,000 2,483,303 2,826,654 7,135 4.400 5.189 JJ 69,630 139,260 01/10/2024 07/01/2049 3,234,630
341081-EQ-6 FLORIDA POWER & LIGHT CO 1.E FE 10,880,046 9,000,000 9,567,469 10,066,738 (107,615) 5.625 3.928 AO 126,563 506,250 04/01/2017 04/01/2034 9,253,125
341081-EQ-6 FLORIDA POWER & LIGHT CO O 1.E FE 7,253,364 6,000,000 6,378,313 6,711,123 (71,740) 5.625 3.913 AO 84,375 337,500 04/01/2017 04/01/2034 6,168,750
341081-ER-4 FLORIDA POWER & LIGHT CO O 1.E FE 6,010,100 5,000,000 5,445,474 5,597,808 (64,277) 5.950 4.131 AO 74,375 297,500 09/27/2018 10/01/2033 5,000,000
341081-EU-7 FLORIDA POWER & LIGHT CO 1.E FE 6,474,270 5,500,000 5,703,842 6,099,301 (49,844) 5.400 4.027 MS 99,000 297,000 04/01/2017 09/01/2035 5,648,500
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year

1

CUSIP
Identification

2

Description

3

Restricted
Asset Code

4

NAIC
Designation,

NAIC
Designation
Modifier and

SVO
Administrative

Symbol

5

Actual Cost

6

Par Value

7

Fair Value

8

Book / Adjusted
Carrying Value

Change in Book / Adjusted Carrying Value Interest Dates 20

Payment Due at
Maturity

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Total Foreign
Exchange
Change in
B./A.C.V.

13

Stated Rate
of

14

Effective
Rate of

15

When Paid

16

Interest
Income Due
& Accrued

17

Interest
Received

During Year

18

Acquired

19

Stated
Contractual

Maturity
341081-EU-7 FLORIDA POWER & LIGHT CO O 1.E FE 8,828,550 7,500,000 7,777,967 8,317,014 (67,950) 5.400 4.017 MS 135,000 405,000 04/01/2017 09/01/2035 7,702,500
341081-EV-5 FLORIDA POWER & LIGHT CO 1.E FE 1,657,870 1,535,000 1,640,375 1,650,110 (7,564) 5.650 4.771 FA 36,136 86,728 12/19/2024 02/01/2037 1,578,364
341081-EX-1 FLORIDA POWER & LIGHT CO 1.E FE 3,373,514 3,069,000 3,349,085 3,352,828 (20,091) 6.200 5.047 JD 15,857 190,278 12/19/2024 06/01/2036 3,164,139
341081-EY-9 FLORIDA POWER & LIGHT CO O 1.E FE 6,246,030 5,000,000 5,285,423 5,822,345 (56,283) 5.850 4.016 MN 48,750 292,500 04/01/2017 05/01/2037 5,146,250
341081-FE-2 FLORIDA POWER & LIGHT CO 1.E FE 11,544,000 10,000,000 10,057,275 11,136,831 (54,365) 5.125 4.099 JD 42,708 512,500 04/01/2017 06/01/2041
341081-FF-9 FLORIDA POWER & LIGHT CO 1.E FE 1,354,583 1,500,000 1,303,101 1,360,362 5,603 4.125 4.973 FA 25,781 61,875 12/19/2024 02/01/2042 1,530,938
341081-FP-7 FLORIDA POWER & LIGHT CO C 1.D FE 744,068 750,000 576,748 745,096 142 3.700 3.744 JD 2,313 27,750 11/13/2017 12/01/2047 763,875
341081-GM-3 FLORIDA POWER & LIGHT CO 1.E FE 4,986,850 5,000,000 4,788,133 4,986,983 133 5.300 5.318 AO 66,250 10/29/2025 04/01/2053 5,132,500
341081-HB-6 FLORIDA POWER & LIGHT CO 1.D FE 1,399,453 1,410,000 1,387,885 1,399,489 36 5.600 5.646 FA 5,703 12/02/2025 02/15/2066 1,449,480
341099-CL-1 DUKE ENERGY FLORIDA LLC 1.F FE 6,172,451 4,655,000 5,187,288 5,698,254 (63,156) 6.400 4.086 JD 13,241 297,920 04/01/2017 06/15/2038 4,803,960
341099-CN-7 DUKE ENERGY FLORIDA LLC C 1.F FE 1,063,296 1,000,000 1,039,202 1,060,558 (2,664) 5.650 5.048 AO 14,125 56,500 12/19/2024 04/01/2040 1,028,250
34489*-AE-9 FOOTBALL CLUB TERM NOTES O 1.F FE 2,250,000 2,250,000 2,117,945 2,250,000 4.210 4.271 OCT 23,155 95,778 06/06/2018 10/05/2033 2,346,041

34490@-AF-1
FOOTBALL CLUB SER 2020-XI-F
TR CTF 1.F FE 6,879,000 6,879,000 5,591,891 6,879,000 3.850 3.849 OCT 63,268 267,784 07/17/2020 10/05/2040 7,143,842

34490@-AK-0
FOOTBALL CLUB SER 2020-XI-J
TR CTF 1.F FE 516,000 516,000 419,453 516,000 3.850 3.850 OCT 4,746 20,087 07/17/2020 10/05/2040 535,866

34502@-AC-4 FOOTBALL TRUST V O 1.F FE 1,000,000 1,000,000 939,379 1,000,000 3.980 3.980 OCT 9,508 40,242 03/23/2018 10/05/2032 1,039,800
345370-CQ-1 FORD MOTOR CO O 3.A FE 10,369,863 12,500,000 9,899,101 10,723,072 58,078 4.750 6.104 JJ 273,785 593,750 09/27/2018 01/15/2043 12,500,000
345370-CQ-1 FORD MOTOR CO 3.A FE 7,881,096 9,500,000 7,523,317 8,150,416 44,115 4.750 6.103 JJ 208,076 451,250 09/27/2018 01/15/2043 9,725,625

346845-AK-6
FORT BENNING FAMILY CMNTYS
LLC 1.E FE 2,384,372 1,830,215 1,657,724 2,275,452 (17,771) 6.090 4.332 JJ 51,395 111,460 03/26/2020 01/15/2051 2,018,171

347382-AA-1 FTGORD 6.124 5/51 3.A FE 1,336,530 1,000,000 811,463 1,299,617 (6,527) 6.124 4.194 MN 7,655 61,240 09/09/2019 05/15/2051 1,030,620

347508-AA-1
FORT KNOX MILITARY HOUSING
PRIVATIZATION C 1.D FE 301,572 354,791 330,856 313,117 927 5.815 7.119 MON 917 20,631 03/11/2010 02/15/2052 400,000

347508-AA-1
FORT KNOX MILITARY HOUSING
PRIVATIZATION 1.D FE 744,617 798,279 744,427 756,234 906 5.815 6.359 MON 2,063 46,420 11/14/2016 02/15/2052 5,017

347508-AC-7
FORT KNOX MILITARY HOUSING
PRIVATIZATION 1.E FE 825,089 890,111 801,998 839,519 1,161 5.915 6.517 MON 2,340 52,650 02/16/2012 02/15/2052 5,677

349553-A@-6 FORTIS INC 2.A 7,519,558 6,500,000 7,130,519 7,240,894 (44,829) 6.600 5.285 MS 143,000 429,000 09/27/2018 09/01/2037 6,590,567

34964C-AG-1
FORTUNE BRANDS
INNOVATIONS INC 2.B FE 3,470,070 4,350,000 3,499,074 3,512,438 12,903 4.500 5.957 MS 52,200 195,750 09/16/2022 03/25/2052 4,447,875

34966X-AA-6
FORTITUDE GROUP HOLDINGS
LLC 2.B FE 5,740,743 5,750,000 5,989,119 5,741,123 380 6.250 6.292 AO 89,844 180,686 03/26/2025 04/01/2030 5,929,688

35137L-AK-1 FOX CORP 2.B FE 3,276,945 3,500,000 3,366,184 3,286,540 4,169 5.576 6.071 JJ 84,569 195,160 08/30/2023 01/25/2049 3,597,580
35243J-AA-9 FBRT OP LLC 2.A PL 2,245,320 2,268,000 2,286,739 2,247,915 2,595 8.250 8.500 AO 34,304 93,555 04/21/2025 04/25/2030 2,361,555
35671D-BC-8 FREEPORT-MCMORAN INC 2.B FE 6,650,368 6,632,000 6,420,049 6,650,288 (80) 5.450 5.425 MS 106,425 361,444 12/19/2024 03/15/2043 6,812,722

35952F-AA-8
FT HUACHUCA YPG CMNTYS II
LLC 2.B FE 2,485,187 2,300,000 2,405,568 2,374,325 (2,460) 8.250 7.905 JD 8,433 189,750 05/11/2010 12/15/2053 219,446

36143L-2H-7 GA GLOBAL FUNDING TRUST C 1.F FE 249,590 250,000 222,008 249,739 39 2.900 2.919 JJ 3,524 7,250 01/03/2022 01/06/2032 253,625
36143L-2H-7 GA GLOBAL FUNDING TRUST 1.F FE 249,590 250,000 222,008 249,739 39 2.900 2.919 JJ 3,524 7,250 01/03/2022 01/06/2032 253,625
361448-BE-2 GATX CORP C 2.B FE 249,970 250,000 252,617 250,000 — 4.700 4.700 AO 2,938 11,750 01/30/2019 04/01/2029 255,875
361448-BH-5 GATX CORP 2.B FE 3,194,678 3,500,000 2,213,144 3,211,587 5,248 3.100 3.548 JD 9,042 108,500 06/22/2022 06/01/2051 3,554,250
361448-BM-4 GATX CORP 2.B FE 995,860 1,000,000 1,063,336 996,616 310 6.050 6.103 MS 17,814 60,500 11/30/2023 03/15/2034 1,030,250
361448-BN-2 GATX CORP 2.B FE 1,482,357 1,404,000 1,572,857 1,470,109 (6,136) 6.900 6.153 MN 16,146 96,876 11/30/2023 05/01/2034

36158F-AA-8
SWISS RE AMERICA HOLDING
CORP 1.F FE 2,904,455 2,500,000 2,506,227 2,507,760 (62,443) 7.000 4.406 FA 66,111 175,000 09/27/2018 02/15/2026 2,587,500

36158F-AD-2
SWISS RE AMERICA HOLDING
CORP O 1.F FE 4,470,221 3,500,000 3,921,143 3,931,458 (85,334) 7.750 4.653 JD 12,056 271,250 09/27/2018 06/15/2030 3,500,000

36190C-AA-5 GNL QUINTERO SA O 2.A FE 973,850 988,680 987,798 983,634 1,109 4.634 4.896 JJ 19,217 45,815 09/27/2018 07/31/2029 2,100,000
36244*-AA-8 CTL - BOND BUILDING (DC) 1.A 830,438 830,438 817,566 830,438 3.350 3.350 MON 9,440 27,820 03/21/2013 09/10/2029 1,427,694
36262G-AG-6 GXO LOGISTICS INC 2.C FE 990,963 1,000,000 1,080,255 992,084 691 6.500 6.625 MN 9,931 65,000 04/25/2024 05/06/2034 1,032,500
36264F-AN-1 HALEON US CAPITAL LLC 2.A FE 4,808,788 5,738,000 4,505,532 4,825,974 16,655 4.000 5.107 MS 61,843 229,520 12/19/2024 03/24/2052 5,852,760

E10.31

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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36321P-AC-4
GALAXY PIPELINE ASSETS
BIDCO LTD 1.C FE 250,000 250,000 204,195 250,000 3.250 3.250 MS 2,054 8,125 10/27/2020 09/30/2040 254,063

36321P-AE-0
GALAXY PIPELINE ASSETS
BIDCO LTD 1.C FE 4,331,900 4,331,900 3,684,922 4,331,900 2.940 2.940 MS 32,193 127,358 02/09/2021 09/30/2040 5,073,500

363576-AB-5 ARTHUR J. GALLAGHER & CO. 2.B FE 2,490,634 3,800,000 2,649,407 2,532,735 20,552 3.500 6.100 MN 15,147 133,000 11/16/2023 05/20/2051 3,866,500
369550-BQ-0 GENERAL DYNAMICS CORP 1.F FE 249,125 250,000 188,459 249,288 36 2.850 2.873 JD 594 7,125 05/03/2021 06/01/2041 253,563
370334-BP-8 GENERAL MILLS INC O 2.B FE 13,930,945 13,891,000 11,608,109 13,922,031 (1,281) 4.150 4.131 FA 217,780 576,477 07/07/2017 02/15/2043 14,179,238
370334-BP-8 GENERAL MILLS INC 2.B FE 5,014,381 5,000,000 4,178,284 5,011,354 (469) 4.150 4.131 FA 78,389 207,500 07/07/2017 02/15/2043 5,103,750
370334-CJ-1 GENERAL MILLS INC 2.B FE 1,553,845 1,666,000 1,460,006 1,556,598 2,667 4.700 5.201 AO 16,095 78,302 12/19/2024 04/17/2048 1,705,151
370334-CP-7 GENERAL MILLS INC 2.B FE 4,663,945 6,794,000 4,393,603 4,705,017 39,883 3.000 5.210 FA 84,925 203,820 12/19/2024 02/01/2051 6,895,910

37045X-EV-4
GENERAL MOTORS FINANCIAL
COMPANY INC 2.B FE 4,554,729 4,412,000 4,617,496 4,542,165 (12,237) 5.950 5.491 AO 63,441 262,514 12/19/2024 04/04/2034

37045X-FA-9
GENERAL MOTORS FINANCIAL
COMPANY INC 2.B FE 4,686,102 4,700,000 4,767,635 4,687,645 1,448 5.450 5.488 MS 81,826 256,150 12/19/2024 09/06/2034 4,828,075

372460-AD-7 GENUINE PARTS CO 2.C FE 2,488,281 2,342,000 2,602,447 2,463,655 (12,315) 6.875 6.013 MN 26,835 161,013 11/30/2023 11/01/2033

37269#-AB-0
GEORGETOWN 11TH AVE BR LLC
CLASS B 1.G PL 4,914,491 4,914,491 3,228,570 4,914,491 3.500 3.500 JJ 79,314 172,007 12/29/2020 07/15/2046 5,087,986

373334-JW-2 GEORGIA POWER CO 1.G FE 3,845,012 4,000,000 3,500,146 3,881,361 4,861 4.300 4.561 MS 50,644 172,000 04/01/2017 03/15/2042 4,086,000
373334-JW-2 GEORGIA POWER CO O 1.G FE 5,767,518 6,000,000 5,250,218 5,821,909 7,296 4.300 4.563 MS 75,967 258,000 04/01/2017 03/15/2042 6,129,000
37362@-AA-0 GEORGIA TRANSMISSION CORP 1.E 1,846,282 1,700,000 1,733,721 1,765,452 (12,800) 5.590 4.637 MJSD 26,118 73,995 09/27/2018 06/30/2030 2,545,077
37513#-AB-4 GIES LLC 3.C PL 10,622,452 10,622,452 10,407,517 10,622,452 3.750 3.750 FMAN 61,964 349,016 02/08/2022 02/07/2032 17,159,583
375558-AS-2 GILEAD SCIENCES INC O 1.G FE 5,103,633 4,440,000 4,607,047 4,959,728 (22,783) 5.650 4.583 JD 20,905 250,860 09/27/2018 12/01/2041 4,440,000
376546-86-7 GLADSTONE INVESTMENT CORP 2.B PL 4,249,007 4,254,475 4,363,390 4,249,908 875 7.875 7.907 FMAN 55,840 292,828 04/09/2025 02/01/2030 4,338,235
37677@-AA-0 GLAM MILHSG FEE LLC SENIOR 1.E PL 47,022,854 47,022,854 40,681,775 47,022,854 4.150 4.147 JD 1,041,399 1,951,547 03/21/2022 12/30/2051 48,848,246
37677@-AB-8 GLAM MILHSG FEE LLC SUB 2.A PL 6,579,399 6,579,399 6,309,880 6,579,399 4.150 4.149 JD 758 629,461 03/21/2022 06/30/2045 6,715,922

37677@-AD-4
GLAM MILHSG FEE LLC SENIOR-
2 5.10 1.E PL 32,044,752 32,044,752 31,036,560 32,044,752 5.100 5.171 JD 844,985 1,634,279 06/01/2022 12/30/2059 34,112,006

37677@-AE-2
GLAM 3 MILHSG FEE LLC
SENIOR 1.E PL 11,572,405 11,572,405 12,154,185 11,572,405 6.000 6.004 JD 351,252 347,160 05/18/2023 12/30/2050 12,360,250

37677@-AF-9 GLAM 3 MILHSG FEE LLC SUB 2.A PL 3,715,721 3,715,721 3,982,376 3,715,721 7.000 7.109 JD 134,131 202,476 05/18/2023 12/30/2050

377372-AE-7
GLAXOSMITHKLINE CAPITAL
INC O 1.F FE 28,809,242 22,000,000 24,673,274 26,679,207 (284,255) 6.375 4.145 MN 179,208 1,402,500 04/01/2017 05/15/2038 22,701,250

377372-AE-7
GLAXOSMITHKLINE CAPITAL
INC C 1.F FE 3,140,818 2,500,000 2,803,781 2,912,941 (24,300) 6.375 4.608 MN 20,365 159,375 02/14/2014 05/15/2038 2,579,688

377372-AE-7
GLAXOSMITHKLINE CAPITAL
INC 1.F FE 26,190,220 20,000,000 22,430,249 24,254,570 (258,465) 6.375 4.158 MN 162,917 1,275,000 04/01/2017 05/15/2038 20,637,500

37940X-AC-6 GLOBAL PAYMENTS INC 2.C FE 680,100 1,000,000 743,396 695,406 5,154 4.150 6.747 FA 15,678 41,500 10/27/2022 08/15/2049 1,020,750
37940X-AH-5 GLOBAL PAYMENTS INC 2.C FE 498,495 500,000 448,111 499,061 145 2.900 2.935 MN 1,853 14,500 11/16/2021 11/15/2031 507,250
37959E-30-0 GLOBE LIFE INC 2.B FE 4,000,000 4,000,000 2,672,000 4,000,000 4.250 4.250 MJSD 7,556 170,000 06/09/2021 06/15/2061 4,042,500
37959G-AB-3 GLOBAL ATLANTIC (FIN) CO 2.B FE 255,403 250,000 225,979 253,152 (553) 3.125 2.863 JD 347 7,813 09/21/2021 06/15/2031
37959G-AF-4 GLOBAL ATLANTIC (FIN) CO 2.B FE 2,510,352 2,400,000 2,451,734 2,510,337 (15) 6.750 6.393 MS 47,700 12/10/2025 03/15/2054
37959G-AG-2 GLOBAL ATLANTIC (FIN) CO 3.A FE 711,330 710,000 733,058 710,953 (209) 7.950 7.912 AO 11,916 56,445 06/12/2024 10/15/2054
37959G-AH-0 GLOBAL ATLANTIC (FIN) CO 3.A FE 10,000,000 10,000,000 10,046,873 10,000,000 7.250 7.154 MS 70,486 11/20/2025 03/01/2056 10,355,000
38141E-C3-1 GOLDMAN SACHS GROUP INC O 2.A FE 5,614,850 5,000,000 4,635,019 5,483,752 (17,965) 4.800 4.039 JJ 115,333 240,000 07/20/2017 07/08/2044
38141E-C3-1 GOLDMAN SACHS GROUP INC 2.A FE 7,856,651 7,780,000 7,212,090 7,814,327 (1,548) 4.800 4.753 JJ 179,459 399,962 12/19/2024 07/08/2044 6,123,520
38141E-C3-1 GOLDMAN SACHS GROUP INC C 2.A FE 601,095 616,000 571,034 601,632 158 4.800 4.994 JJ 14,209 3,046 12/19/2024 07/08/2044 630,784
38141G-FD-1 GOLDMAN SACHS GROUP INC O 2.B FE 12,339,380 10,000,000 11,163,766 11,614,096 (99,442) 6.750 4.913 AO 168,750 675,000 04/01/2017 10/01/2037 10,337,500
38141G-FD-1 GOLDMAN SACHS GROUP INC 2.B FE 3,021,368 2,800,000 3,125,855 3,010,944 (10,424) 6.750 5.854 AO 47,250 189,000 02/18/2025 10/01/2037 2,894,500
38141G-GM-0 GOLDMAN SACHS GROUP INC 2.A FE 9,874,407 8,131,000 8,902,777 9,516,703 (62,204) 6.250 4.662 FA 211,745 508,188 12/19/2024 02/01/2041 8,385,094
38141G-GM-0 GOLDMAN SACHS GROUP INC O 2.A FE 1,098,853 875,000 958,053 1,042,434 (7,625) 6.250 4.482 FA 22,786 54,688 04/01/2017 02/01/2041 902,344
38141G-VS-0 GOLDMAN SACHS GROUP INC O 2.A FE 2,986,800 2,835,000 2,568,901 2,957,601 (3,960) 4.750 4.413 AO 26,184 134,663 04/01/2017 10/21/2045 2,835,000
38141G-VX-9 GOLDMAN SACHS GROUP INC C 2.A FE 508,492 500,000 506,224 500,940 (1,144) 5.871 4.130 JAJO 5,300 32,397 05/23/2019 10/28/2027

E10.32
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38141G-YC-2 GOLDMAN SACHS GROUP INC 2.A FE 500,000 500,000 386,343 500,000 3.210 3.152 AO 3,076 16,050 04/15/2021 04/22/2042 501,904
38141G-ZN-7 GOLDMAN SACHS GROUP INC 2.A FE 2,996,944 3,396,000 2,660,007 3,012,533 15,135 3.436 4.392 FA 41,164 116,687 12/19/2024 02/24/2043 1,255,256
38143Y-AC-7 GOLDMAN SACHS GROUP INC O 2.B FE 7,854,867 6,750,000 7,412,819 7,511,473 (55,013) 6.450 5.036 MN 72,563 435,375 09/27/2018 05/01/2036 6,750,000
38145G-AH-3 GOLDMAN SACHS GROUP INC C 2.A FE 777,980 780,000 777,281 779,794 228 3.500 3.531 MN 3,413 27,300 11/10/2016 11/16/2026 793,650
38148Y-AA-6 GOLDMAN SACHS GROUP INC O 2.A FE 5,500,000 5,500,000 4,945,572 5,500,000 4.017 4.017 AO 37,436 220,935 10/24/2017 10/31/2038 5,555,234
38148Y-AA-6 GOLDMAN SACHS GROUP INC 2.A FE 3,491,202 3,900,000 3,506,860 3,581,721 17,525 4.017 4.881 AO 26,546 156,663 03/26/2020 10/31/2038 3,939,166
386088-AH-1 DIAGEO INVESTMENT CORP C 1.G FE 2,030,289 1,445,000 1,733,040 1,800,559 (30,706) 7.450 4.196 AO 22,727 107,653 04/01/2017 04/15/2035 1,498,826

38982G-AA-4
GREAT AJAX OPERATING
PARTNERSHIP LP 3.A 554,520 566,000 553,956 557,627 3,107 9.875 10.873 MS 18,631 27,946 05/07/2025 09/01/2027 593,946

390320-86-9 GREAT ELM CAPITAL CORP 2.B PL 3,114,671 3,177,650 3,181,082 3,117,746 3,075 7.750 8.214 MJSD 684 75,249 11/25/2025 12/31/2030 3,239,217
390320-87-7 GREAT ELM CAPITAL CORP 2.B PL 1,166,688 1,192,750 1,199,916 1,171,759 4,135 8.125 8.643 MJSD 269 91,231 10/30/2025 12/31/2029 1,216,978
390320-88-5 GREAT ELM CAPITAL CORP 2.B PL 3,105,864 3,171,375 3,186,851 3,122,547 11,189 8.500 9.005 MJSD 749 268,698 08/06/2025 04/30/2029 3,193,839
39121J-A@-9 GREAT RIVER ENERGY 1.G 1,291,932 1,185,185 1,191,924 1,193,296 (15,673) 6.060 4.659 JJ 35,911 71,822 09/27/2018 07/01/2026 2,442,193
40049J-AZ-0 GRUPO TELEVISA SAB 3.A FE 3,783,339 3,350,000 2,889,679 3,688,405 (15,553) 6.625 5.578 JJ 102,338 221,938 09/27/2018 01/15/2040 3,460,969
40049J-BA-4 GRUPO TELEVISA SAB 3.A FE 951,188 1,166,000 771,720 956,617 5,269 5.000 6.664 MN 7,773 58,300 12/19/2024 05/13/2045 1,195,150
40049J-BC-0 GRUPO TELEVISA SAB 3.A FE 1,719,756 1,789,000 1,357,025 1,721,554 1,713 6.125 6.463 JJ 45,961 109,576 12/19/2024 01/31/2046 1,843,788

402740-AE-4
GULFSTREAM NATURAL GAS
SYSTEM LLC O 2.B FE 11,369,120 10,000,000 9,753,544 11,123,680 (33,889) 5.950 5.030 AO 125,611 595,000 04/01/2017 10/15/2045 10,000,000

403949-AS-9 HF SINCLAIR CORP 2.C FE 2,486,875 2,500,000 2,606,780 2,487,747 872 6.250 6.322 JJ 72,049 74,653 01/08/2025 01/15/2035 2,578,125
404119-BY-4 HCA INC 2.C FE 5,760,715 5,750,000 5,552,832 5,758,112 (471) 5.125 5.109 JD 13,097 294,688 06/07/2019 06/15/2039 5,897,344
404119-CL-1 HCA INC 2.C FE 7,242,895 7,250,000 5,920,791 7,243,710 121 4.625 4.631 MS 98,731 335,313 03/02/2022 03/15/2052 7,417,656
40414L-AE-9 HEALTHPEAK OP LLC O 2.A FE 6,175,780 5,000,000 5,483,126 5,914,236 (41,860) 6.750 4.972 FA 140,625 337,500 09/27/2018 02/01/2041 5,000,000
4041A2-AF-1 HBOS PLC O 2.A FE 22,364,960 20,000,000 21,065,109 21,355,466 (138,690) 6.000 4.937 MN 200,000 1,200,000 04/01/2017 11/01/2033 20,600,000
4041A2-AF-1 HBOS PLC 2.A FE 13,978,100 12,500,000 13,165,693 13,347,541 (86,721) 6.000 4.945 MN 125,000 750,000 04/01/2017 11/01/2033 12,875,000
404251-AA-8 HNI CORP 3.A FE 14,235,923 14,326,000 14,039,480 14,293,913 9,988 5.125 5.203 JJ 332,433 770,023 02/04/2019 01/18/2029 14,693,104
404280-AE-9 HSBC HOLDINGS PLC O 2.A FE 947,887 745,000 812,572 853,313 (12,929) 7.350 4.825 MN 5,172 54,758 04/01/2017 11/27/2032 745,000
404280-AJ-8 HSBC HOLDINGS PLC O 2.A FE 18,716,757 14,800,000 16,711,569 17,584,936 (161,276) 6.800 4.765 JD 83,867 1,006,400 09/27/2018 06/01/2038 15,133,200
404280-AJ-8 HSBC HOLDINGS PLC 2.A FE 16,909,702 13,200,000 14,904,913 15,798,688 (151,312) 6.800 4.690 JD 74,800 897,600 04/01/2017 06/01/2038 13,648,800
404280-DT-3 HSBC HOLDINGS PLC 2.C FE 1,200,000 1,200,000 1,264,668 1,200,000 8.000 8.000 MS 30,400 96,000 02/28/2023 01/01/3000 1,200,000
4042Q1-AA-5 HSBC BANK USA NA O 1.F FE 13,680,096 12,000,000 12,749,542 13,071,960 (96,287) 5.875 4.631 MN 117,500 705,000 09/27/2018 11/01/2034 12,000,000
4042Q1-AA-5 HSBC BANK USA NA 1.F FE 2,280,016 2,000,000 2,124,924 2,178,738 (16,055) 5.875 4.630 MN 19,583 117,500 09/27/2018 11/01/2034 2,058,750

40440V-A@-4
HPS CORPORATE LENDING
FUND 2.A FE 2,126,000 2,126,000 2,226,135 2,126,000 8.430 8.430 MN 23,398 179,222 10/28/2022 11/14/2027 2,215,611

40480*-AA-3 HS WILDCAT LLC 1.G PL 981,162 981,162 724,877 981,162 3.830 3.830 JAJO 6,889 37,579 12/22/2020 12/31/2050 1,019,150
406216-AS-0 HALLIBURTON CO O 2.A FE 5,033,628 4,000,000 4,579,839 5,027,952 (908) 7.600 6.027 FA 114,844 304,000 04/01/2017 08/15/2096 4,152,000
406216-AW-1 HALLIBURTON CO O 2.A FE 14,686,062 11,875,000 13,146,564 13,955,339 (116,281) 6.700 4.838 MS 234,267 795,625 09/27/2018 09/15/2038 11,875,000
406216-AY-7 HALLIBURTON CO O 2.A FE 2,675,526 2,000,000 2,355,254 2,513,200 (25,848) 7.450 4.863 MS 43,872 149,000 09/27/2018 09/15/2039 2,000,000
406216-BJ-9 HALLIBURTON CO C 2.A FE 307,050 300,000 295,999 304,237 (353) 4.850 4.662 MN 1,859 14,550 05/05/2016 11/15/2035
406216-BK-6 HALLIBURTON CO C 2.A FE 749,768 750,000 670,556 749,814 5 5.000 5.002 MN 4,792 37,500 11/05/2015 11/15/2045 768,750
406216-BK-6 HALLIBURTON CO O 2.A FE 14,223,519 13,500,000 12,070,004 14,089,156 (18,421) 5.000 4.655 MN 86,250 675,000 04/01/2017 11/15/2045

40622H-AA-4
HALL STRUCTURED FINANCE II,
LLC 1.G PL 16,851,685 17,151,000 16,910,886 17,078,719 63,534 5.875 6.290 FA 419,842 1,007,621 03/02/2022 01/26/2027 17,654,811

409322-AD-6 HAMPTON ROADS PPV LLC 3.B FE 3,271,240 2,800,000 2,238,519 3,239,823 (6,757) 6.621 5.505 JD 8,239 185,388 09/30/2020 06/15/2053 2,800,000

41068X-AG-5
HA SUSTAINABLE
INFRASTRUCTURE CAPITAL IN 3.B FE 300,342 300,000 313,518 300,337 (5) 8.000 7.978 JD 2,733 11/13/2025 06/01/2056 312,017

41242*-BN-1 HARDWOOD FUNDING LLC 1.G FE 1,250,000 1,250,000 1,102,003 1,250,000 4.230 4.230 JD 3,378 53,022 08/08/2018 06/07/2038 1,276,438
41242*-BN-1 HARDWOOD FUNDING LLC O 1.G FE 1,250,000 1,250,000 1,102,003 1,250,000 4.230 4.229 JD 3,378 53,022 08/08/2018 06/07/2038 1,276,438
41242*-BQ-4 HARDWOOD FUNDING LLC 1.G FE 1,000,000 1,000,000 867,914 1,000,000 4.210 4.210 N/A 2,690 42,217 01/16/2019 06/07/2039 1,021,050
41242*-CA-8 HARDWOOD FUNDING LLC 1.G FE 1,000,000 1,000,000 902,105 1,000,000 2.830 2.830 N/A 1,887 28,379 06/07/2021 06/07/2031 1,014,150
413875-AN-5 L3HARRIS TECHNOLOGIES INC O 2.B FE 6,555,840 5,500,000 5,982,825 6,302,364 (36,130) 6.150 4.769 JD 15,033 338,250 09/27/2018 12/15/2040 5,607,625
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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416515-AP-9
HARTFORD INSURANCE GROUP
INC O 1.G FE 11,602,772 9,724,000 10,372,059 11,176,880 (60,962) 6.100 4.738 AO 148,291 593,164 09/27/2018 10/01/2041 9,724,000

416515-AP-9
HARTFORD INSURANCE GROUP
INC 1.G FE 3,383,548 3,100,000 3,306,600 3,372,617 (10,641) 6.100 5.271 AO 47,275 189,100 12/19/2024 10/01/2041 3,194,550

416515-AS-3
HARTFORD INSURANCE GROUP
INC O 1.G FE 16,076,662 14,000,000 15,086,212 15,442,734 (100,576) 5.950 4.720 AO 175,856 833,000 09/27/2018 10/15/2036 14,000,000

416515-BA-1
HARTFORD INSURANCE GROUP
INC O 1.G FE 6,158,265 5,000,000 5,690,368 5,891,252 (42,522) 6.625 4.874 MS 83,733 331,250 09/27/2018 03/30/2040 5,000,000

416515-BB-9
HARTFORD INSURANCE GROUP
INC 1.G FE 649,444 725,000 623,115 652,127 2,603 4.300 5.188 AO 6,581 31,175 12/19/2024 04/15/2043 740,588

416515-BD-5
HARTFORD INSURANCE GROUP
INC 1.G FE 2,996,798 3,355,000 2,841,837 3,005,530 8,456 4.400 5.196 MS 43,466 147,620 12/19/2024 03/15/2048 3,428,810

416515-BF-0
HARTFORD INSURANCE GROUP
INC 1.G FE 5,320,208 6,800,000 5,032,567 5,352,197 31,038 3.600 5.171 FA 89,760 244,800 12/19/2024 08/19/2049 6,922,400

41652P-AB-5 HARTFORD HEALTHCARE CORP O 1.F FE 17,613,952 15,500,000 15,550,648 17,245,006 (58,670) 5.746 4.812 AO 222,658 890,630 09/27/2018 04/01/2044 15,945,315
41652P-AB-5 HARTFORD HEALTHCARE CORP 1.F FE 1,023,155 775,000 777,532 983,548 (7,881) 5.746 3.704 AO 11,133 44,532 07/16/2020 04/01/2044 797,266
42217K-AX-4 WELLTOWER OP LLC O 1.G FE 2,381,512 2,000,000 2,228,081 2,297,866 (13,395) 6.500 5.052 MS 38,278 130,000 09/27/2018 03/15/2041 2,000,000

42218S-AH-1
HEALTH CARE SERVICE CORP
MUT LEG RES CO 2.A FE 12,998,828 18,398,000 11,715,771 13,133,353 104,123 3.200 5.287 JD 49,061 588,736 12/19/2024 06/01/2050 18,692,368

42218S-AH-1
HEALTH CARE SERVICE CORP
MUT LEG RES CO C 2.A FE 247,758 250,000 159,199 248,029 52 3.200 3.247 JD 667 8,000 05/28/2020 06/01/2050 254,000

42218S-AM-0
HEALTH CARE SERVICE CORP
MUT LEG RES CO 2.A FE 732,315 750,000 721,764 732,583 268 5.875 6.047 JD 1,958 44,063 01/22/2025 06/15/2054 772,031

423012-AG-8 HEINEKEN NV 2.A FE 4,638,167 5,166,000 4,316,468 4,652,094 13,493 4.350 5.124 MS 57,429 224,721 12/19/2024 03/29/2047 5,278,361
42307T-AH-1 KRAFT HEINZ FOODS CO O 2.B FE 45,527,546 36,500,000 41,292,852 43,210,797 (332,993) 7.125 5.211 FA 1,083,594 2,600,625 09/27/2018 08/01/2039 37,390,625
425911-AA-2 HENNEMAN TRUST 1.G FE 21,999,536 22,000,000 22,907,066 21,998,939 (597) 6.580 6.581 MN 184,971 538,829 06/24/2025 05/15/2055 22,723,800
42809H-AD-9 HESS CORP O 1.D FE 8,352,616 8,200,000 8,472,426 8,319,379 (5,001) 5.600 5.457 FA 173,476 459,200 02/14/2018 02/15/2041 8,429,600
42809H-AD-9 HESS CORP 1.D FE 6,009,258 6,000,000 6,199,336 6,008,113 (334) 5.600 5.587 FA 126,933 336,000 04/01/2017 02/15/2041 6,168,000
42809H-AH-0 HESS CORP 1.D FE 7,284,102 6,953,000 7,126,795 7,276,232 (7,697) 5.800 5.424 AO 100,819 403,274 12/19/2024 04/01/2047

42824C-AY-5
HEWLETT PACKARD
ENTERPRISE CO O 2.B FE 1,984,993 1,939,000 1,987,839 1,978,712 (1,051) 6.350 6.167 AO 25,993 123,127 09/27/2018 10/15/2045 1,939,000

42981D-AA-4 HIGH STREET FUNDING TRUST II 2.A FE 12,515,084 15,000,000 12,971,829 12,629,123 50,587 4.682 5.980 FA 265,313 702,300 08/30/2023 02/15/2048 15,351,150
431116-AC-6 HIGHMARK INC O 1.G FE 32,279,672 30,850,000 29,833,731 31,995,097 (48,369) 6.125 5.750 MN 241,444 1,889,563 09/27/2018 05/15/2041 31,095,000
43475R-AV-8 AMRIZE FINANCE US LLC 2.A FE 7,721,966 6,750,000 7,515,554 7,505,309 (34,655) 6.875 5.689 MS 118,594 480,938 09/27/2018 09/29/2039 6,982,031
437076-AS-1 HOME DEPOT INC C 1.F FE 1,904,645 1,600,000 1,735,054 1,784,520 (12,760) 5.875 4.528 JD 3,917 94,000 02/14/2014 12/16/2036 1,647,000
437076-BA-9 HOME DEPOT INC O 1.F FE 20,608,300 20,000,000 17,342,909 20,464,795 (19,164) 4.200 4.007 AO 210,000 840,000 04/01/2017 04/01/2043
437076-BS-0 HOME DEPOT INC C 1.F FE 512,810 500,000 397,589 510,470 (324) 3.900 3.755 JD 867 19,500 08/23/2017 06/15/2047
43784*-AA-0 HOMESTEAD SPE ISSUER LLC 2.A PL 18,250,000 18,250,000 18,609,726 18,250,000 7.210 7.209 JAJO 328,956 1,041,695 11/01/2024 04/01/2055 18,578,956
440452-AF-7 HORMEL FOODS CORP C 1.G FE 438,648 500,000 451,296 464,433 7,270 1.800 3.545 JD 500 9,000 04/12/2022 06/11/2030 504,500
440452-AJ-9 HORMEL FOODS CORP 1.G FE 248,200 250,000 163,580 248,380 41 3.050 3.087 JD 593 7,625 05/25/2021 06/03/2051 253,813

44045A-50-8
HORIZON TECHNOLOGY
FINANCE CORP 2.B PL 173,642 182,175 181,082 177,433 2,748 6.250 8.170 MJSD 32 10,602 05/08/2025 06/15/2027 184,547

44329H-AD-6 HP CMNTYS LLC 1.C FE 339,954 300,000 253,862 334,018 (823) 5.820 4.986 MS 5,141 17,460 07/18/2016 09/15/2053 19,323
44329H-AK-0 HP CMNTYS LLC 1.C FE 683,250 600,000 526,700 672,011 (1,489) 5.860 5.002 MS 10,353 35,160 10/06/2016 09/15/2053 50,067
44329H-AT-1 HP CMNTYS LLC 1.C FE 142,946 125,341 123,838 135,654 (937) 5.930 4.764 MS 2,189 7,433 07/18/2016 09/15/2034 144,663
44329H-AU-8 HP CMNTYS LLC 1.C FE 374,115 350,000 308,236 368,414 (822) 6.080 5.560 MS 6,266 21,280 07/18/2016 03/15/2046 21,290
44329H-AV-6 HP CMNTYS LLC 1.C FE 206,482 200,000 154,520 205,764 (136) 6.160 5.935 MS 3,628 12,320 07/18/2016 09/15/2053 16,914
444859-AZ-5 HUMANA INC O 2.B FE 7,457,544 5,500,000 6,651,789 6,954,245 (81,104) 8.150 5.233 JD 19,922 448,250 09/27/2018 06/15/2038 5,500,000
444859-BX-9 HUMANA INC 2.B FE 2,449,580 2,800,000 2,547,659 2,459,338 4,530 5.500 6.455 MS 45,344 154,000 10/24/2023 03/15/2053 2,877,000
444859-CB-6 HUMANA INC 2.B FE 4,722,332 4,729,000 4,448,667 4,722,867 490 5.750 5.759 AO 57,405 271,918 12/19/2024 04/15/2054 4,864,959
44563@-AE-5 HUNT MH BORROWER LLC FEE II 1.F PL 38,361,900 38,361,900 40,463,212 38,361,900 6.200 5.243 JD 198,203 2,382,878 11/27/2019 12/01/2055 40,023,750
44563@-AF-2 HUNT FEE III 2021-1 1.F PL 3,763,817 3,678,323 3,879,807 3,761,742 (1,336) 6.200 4.364 JD 19,005 228,056 09/29/2021 12/01/2055 3,823,646
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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44563@-AG-0 HUNT FEE III 2021-2 1.F PL 5,500,413 5,511,930 5,813,851 5,501,676 258 4.250 4.263 JD 19,521 343,968 10/20/2021 12/01/2055
44563@-AH-8 HUNT FEE IV 2023 1.F PL 35,410,985 35,410,985 37,350,657 35,410,985 6.200 6.200 N/A 182,957 2,195,481 10/25/2023 12/01/2055 37,116,000
448579-AW-2 HYATT HOTELS CORP 2.C FE 1,999,160 2,000,000 2,004,129 1,999,180 20 5.400 5.405 JD 10,500 11/17/2025 12/15/2035 2,054,000
449669-AK-6 MOSAIC GLOBAL HOLDINGS INC O 2.B FE 3,692,817 3,205,000 3,358,335 3,332,768 (57,971) 7.300 5.212 JJ 107,884 233,965 09/27/2018 01/15/2028 3,205,000
450319-AA-6 ITC MIDWEST LLC 1.E FE 1,267,025 1,250,000 1,325,767 1,265,746 (867) 6.150 6.002 JJ 32,245 76,875 04/23/2024 01/31/2038 1,288,438

450636-AD-7
INDIANA TOLL ROAD
CONCESSION CO LLC 2.B FE 14,654,072 15,916,000 14,823,492 14,706,866 51,031 5.283 6.077 JJ 387,722 840,842 12/19/2024 07/15/2040 16,336,421

45138L-BE-2 IDAHO POWER CO O 1.F FE 9,696,390 10,000,000 7,717,931 9,753,961 7,607 4.050 4.234 MS 135,000 405,000 04/01/2017 03/01/2046 10,202,500
45138L-BJ-1 IDAHO POWER CO 1.G FE 2,476,900 2,500,000 2,536,754 2,477,703 304 5.800 5.865 AO 36,250 145,000 09/06/2023 04/01/2054 2,572,500
45475Q-AQ-6 INDIANA GAS COMPANY INC O 2.A FE 7,689,591 7,000,000 7,344,590 7,211,007 (77,050) 6.550 5.248 MS 135,003 458,500 09/27/2018 06/30/2028 7,000,000
454889-AM-8 INDIANA MICHIGAN POWER CO 2.A FE 3,684,114 3,010,000 3,278,554 3,457,734 (30,438) 6.050 4.357 MS 53,620 182,105 04/01/2017 03/15/2037 3,101,053
454889-AM-8 INDIANA MICHIGAN POWER CO O 2.A FE 4,883,592 3,990,000 4,345,990 4,583,412 (40,340) 6.050 4.346 MS 71,077 241,395 04/01/2017 03/15/2037 4,110,698
454889-AQ-9 INDIANA MICHIGAN POWER CO 2.A FE 1,692,311 1,869,000 1,616,505 1,697,266 4,797 4.550 5.296 MS 25,039 85,040 12/19/2024 03/15/2046 1,911,520
454889-AT-3 INDIANA MICHIGAN POWER CO C 2.A FE 626,201 738,000 596,592 628,806 2,526 4.250 5.389 FA 11,849 31,365 12/19/2024 08/15/2048 753,683

45517J-AA-7
INDIANA UNIVERSITY
FOUNDATION INC 1.A FE 3,984,192 5,666,000 3,569,775 4,017,358 32,192 2.820 4.801 AO 39,945 159,781 12/19/2024 10/01/2051 5,745,891

455434-BS-8
INDIANAPOLIS POWER & LIGHT
CO 1.F FE 2,089,954 2,326,000 1,982,117 2,096,667 6,496 4.700 5.529 MS 36,441 109,322 12/19/2024 09/01/2045 2,380,661

456837-BT-9 ING GROEP NV 3.A FE 500,000 500,000 521,569 500,000 7.000 7.001 MN 4,375 6,514 09/02/2025 01/01/3000 500,000

45687A-AG-7
TRANE TECHNOLOGIES HOLDCO
INC O 1.G FE 11,489,160 10,000,000 10,384,495 11,212,819 (43,956) 5.750 4.722 JD 25,556 575,000 09/27/2018 06/15/2043 10,000,000

458140-AT-7 INTEL CORP 2.B FE 14,670,757 15,000,000 12,936,245 14,691,865 9,043 4.900 5.067 JJ 310,333 735,000 08/30/2023 07/29/2045 15,367,500
458140-AY-6 INTEL CORP O 2.B FE 24,717,161 22,900,000 17,310,748 24,382,903 (46,895) 4.100 3.653 MN 130,403 938,900 12/07/2017 05/11/2047
458140-AY-6 INTEL CORP 2.B FE 5,903,435 5,500,000 4,157,603 5,830,221 (10,421) 4.100 3.684 MN 31,319 225,500 03/26/2020 05/11/2047
458140-BG-4 INTEL CORP O 2.B FE 446,695 500,000 355,797 454,372 1,219 3.734 4.386 JD 1,193 18,670 11/01/2018 12/08/2047 509,335
458140-BN-9 INTEL CORP 2.B FE 10,373,006 11,267,000 9,171,359 10,392,923 8,630 4.950 5.453 MS 148,724 557,717 08/30/2023 03/25/2060 11,545,858
458140-BQ-2 INTEL CORP C 2.B FE 693,645 695,000 692,182 694,736 206 3.750 3.782 MS 6,950 26,063 03/20/2020 03/25/2027 708,031
458140-BW-9 INTEL CORP 2.B FE 4,174,431 6,616,000 4,068,391 4,216,074 40,430 3.050 5.782 FA 77,913 201,788 12/19/2024 08/12/2051 6,716,894
458140-CB-4 INTEL CORP 2.B FE 249,493 250,000 207,092 249,520 9 4.900 4.913 FA 4,968 12,250 08/02/2022 08/05/2052 256,125
458140-CM-0 INTEL CORP 2.B FE 3,116,949 3,200,000 2,954,240 3,118,404 1,371 5.600 5.785 FA 64,711 179,200 12/19/2024 02/21/2054 3,289,600

45866F-AH-7
INTERCONTINENTAL EXCHANGE
INC O 1.G FE 9,432,360 9,500,000 7,934,733 9,442,442 1,474 4.250 4.292 MS 112,153 403,750 08/06/2018 09/21/2048 9,701,875

45866F-AH-7
INTERCONTINENTAL EXCHANGE
INC 1.G FE 3,177,216 3,200,000 2,672,752 3,180,664 495 4.250 4.292 MS 37,778 136,000 08/06/2018 09/21/2048 3,268,000

45866F-AX-2
INTERCONTINENTAL EXCHANGE
INC 1.G FE 3,944,400 4,000,000 3,651,824 3,947,713 930 4.950 5.040 JD 8,800 198,000 05/12/2022 06/15/2052 4,099,000

45866F-AY-0
INTERCONTINENTAL EXCHANGE
INC 1.G FE 1,599,021 1,900,000 1,738,789 1,603,546 2,076 5.200 6.297 JD 4,391 98,800 10/24/2023 06/15/2062 1,949,400

459200-AP-6
INTERNATIONAL BUSINESS
MACHINES CORP 1.G FE 54,730,800 45,000,000 53,278,578 53,661,713 (122,057) 7.125 5.892 JD 267,188 3,206,250 04/01/2017 12/01/2096 46,603,125

459200-HF-1
INTERNATIONAL BUSINESS
MACHINES CORP O 1.G FE 11,705,275 11,700,000 9,802,622 11,704,512 (191) 4.000 3.997 JD 14,300 468,000 09/13/2017 06/20/2042 11,934,000

459200-KC-4
INTERNATIONAL BUSINESS
MACHINES CORP 1.G FE 829,480 1,000,000 807,513 836,339 3,383 4.250 5.503 MN 5,431 42,500 11/30/2023 05/15/2049 1,021,250

459200-KP-5
INTERNATIONAL BUSINESS
MACHINES CORP 1.G FE 499,905 500,000 341,957 499,913 2 3.430 3.431 FA 6,765 17,150 02/02/2022 02/09/2052 508,575

459200-KZ-3
INTERNATIONAL BUSINESS
MACHINES CORP 1.G FE 3,413,831 3,918,000 3,569,566 3,428,593 6,886 5.100 6.038 FA 80,482 199,818 11/30/2023 02/06/2053 4,017,909

459506-AL-5
INTERNATIONAL FLAVORS &
FRAGRANCES INC 2.C FE 500,610 500,000 442,156 500,598 (14) 5.000 4.991 MS 6,597 25,000 09/26/2018 09/26/2048

459506-AS-0
INTERNATIONAL FLAVORS &
FRAGRANCES INC 2.C FE 2,094,450 3,000,000 2,055,477 2,143,239 15,364 3.468 5.602 JD 8,670 104,040 10/27/2022 12/01/2050 3,052,020
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year

1

CUSIP
Identification

2

Description

3

Restricted
Asset Code

4

NAIC
Designation,

NAIC
Designation
Modifier and

SVO
Administrative

Symbol

5

Actual Cost

6

Par Value

7

Fair Value

8

Book / Adjusted
Carrying Value

Change in Book / Adjusted Carrying Value Interest Dates 20

Payment Due at
Maturity

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Total Foreign
Exchange
Change in
B./A.C.V.

13

Stated Rate
of

14

Effective
Rate of

15

When Paid

16

Interest
Income Due
& Accrued

17

Interest
Received

During Year

18

Acquired

19

Stated
Contractual

Maturity

46051M-AF-9
INTERNATIONAL
TRANSMISSION CO 1.E FE 1,073,947 1,178,000 1,054,662 1,077,474 3,416 4.625 5.381 FA 20,582 54,483 12/19/2024 08/15/2043 1,205,241

461070-AC-8
INTERSTATE POWER AND LIGHT
CO 2.A FE 1,655,251 1,300,000 1,395,111 1,497,254 (21,069) 6.450 4.149 AO 17,702 83,850 04/01/2017 10/15/2033 1,341,925

46124H-AH-9 INTUIT INC 1.G FE 2,231,370 2,250,000 2,216,089 2,231,969 270 5.500 5.557 MS 36,438 123,750 09/12/2023 09/15/2053 2,311,875
46590X-AQ-9 JBS USA HOLDING LUX SARL 2.C FE 4,498,515 4,500,000 3,497,969 4,498,723 26 4.375 4.377 FA 81,484 196,875 01/19/2022 02/02/2052 4,598,438
46590X-AX-4 JBS USA HOLDING LUX SARL 2.C FE 21,188,290 21,500,000 22,164,995 21,201,806 3,922 6.500 6.611 JD 116,458 1,397,500 04/30/2024 12/01/2052 22,198,750
46590X-AY-2 JBS USA HOLDING LUX SARL C 2.C FE 179,412 182,000 190,138 180,085 206 5.750 5.931 AO 2,616 10,465 06/06/2022 04/01/2033 187,233
46625H-HF-0 JPMORGAN CHASE & CO 1.F FE 19,374,210 15,000,000 16,944,411 18,019,377 (181,770) 6.400 4.286 MN 122,667 960,000 04/01/2017 05/15/2038 15,480,000
46625H-HF-0 JPMORGAN CHASE & CO O 1.F FE 6,458,070 5,000,000 5,648,137 6,006,265 (60,577) 6.400 4.274 MN 40,889 320,000 04/01/2017 05/15/2038 5,160,000
46625H-JB-7 JPMORGAN CHASE & CO O 1.F FE 15,379,840 13,244,000 13,805,275 14,898,173 (72,454) 5.600 4.474 JJ 341,990 741,664 09/27/2018 07/15/2041 13,334,832
46625H-JB-7 JPMORGAN CHASE & CO 1.F FE 1,086,933 1,000,000 1,042,380 1,083,339 (3,510) 5.600 4.831 JJ 25,822 56,000 12/19/2024 07/15/2041 1,028,000
46625H-JZ-4 JPMORGAN CHASE & CO C 1.G FE 500,745 500,000 500,900 500,074 (75) 4.125 4.109 JD 917 20,625 12/11/2014 12/15/2026 510,313
46647P-AA-4 JPMORGAN CHASE & CO 1.F FE 3,898,536 4,299,000 3,649,069 3,909,338 10,461 4.260 4.957 FA 65,624 183,137 12/19/2024 02/22/2048
46647P-AJ-5 JPMORGAN CHASE & CO 1.F FE 2,582,204 2,826,000 2,537,071 2,597,229 14,573 3.882 4.803 JJ 47,844 109,705 12/19/2024 07/24/2038
46647P-AK-2 JPMORGAN CHASE & CO 1.F FE 2,007,640 2,300,000 1,879,053 2,015,181 7,304 4.032 4.975 JJ 40,443 92,736 12/19/2024 07/24/2048
46647P-AL-0 JPMORGAN CHASE & CO C 1.F FE 1,075,099 1,166,000 938,032 1,077,448 2,282 3.964 4.510 MN 5,906 46,220 12/19/2024 11/15/2048 1,177,555
46647P-AL-0 JPMORGAN CHASE & CO 1.F FE 1,904,354 2,300,000 1,850,321 1,921,962 9,084 3.964 5.235 MN 11,650 91,172 01/10/2024 11/15/2048
46647P-AN-6 JPMORGAN CHASE & CO 1.F FE 2,053,877 2,406,000 1,915,716 2,062,628 8,479 3.897 4.969 JJ 41,151 93,762 12/19/2024 01/23/2049
46647P-BN-5 JPMORGAN CHASE & CO C 1.E FE 542,181 734,000 498,449 546,349 4,047 3.109 4.959 AO 4,374 22,820 12/19/2024 04/22/2051 745,549
46817M-AS-6 JACKSON FINANCIAL INC C 2.B FE 249,963 250,000 259,709 249,974 3 5.670 5.672 JD 906 14,175 06/02/2022 06/08/2032 257,088
472140-AC-6 JBS USA HOLDING LUX SARL 2.C FE 1,478,115 1,500,000 1,524,886 1,478,513 398 6.375 6.485 FA 33,469 56,844 01/06/2025 02/25/2055 1,547,813
47214B-AC-2 JBS USA HOLDING LUX SARL 2.C FE 4,884,088 4,400,000 4,861,121 4,839,559 (43,288) 6.750 5.201 MS 87,450 298,986 12/19/2024 03/15/2034
47214B-AD-0 JBS USA HOLDING LUX SARL 2.C FE 4,872,698 4,201,000 4,702,696 4,863,472 (8,976) 7.250 6.062 MN 38,918 304,864 12/19/2024 11/15/2053

47233W-EJ-4
JEFFERIES FINANCIAL GROUP
INC 2.B FE 1,747,183 1,750,000 1,846,943 1,747,544 221 6.200 6.222 AO 23,207 108,500 04/11/2024 04/14/2034 1,804,250

476556-CX-1
JERSEY CENTRAL POWER &
LIGHT CO 2.A FE 657,336 600,000 648,933 653,887 (3,349) 6.150 5.102 JD 3,075 36,900 12/19/2024 06/01/2037 618,450

478111-AC-1
JOHNS HOPKINS HEALTH
SYSTEM CORP O 1.D FE 8,550,350 8,364,000 6,686,205 8,514,888 (4,887) 3.837 3.710 MN 41,007 320,927 08/17/2017 05/15/2046 8,524,463

478111-AC-1
JOHNS HOPKINS HEALTH
SYSTEM CORP C 1.D FE 666,221 766,000 612,343 669,813 2,767 3.837 4.807 MN 3,756 29,391 12/19/2024 05/15/2046 780,696

478111-AC-1
JOHNS HOPKINS HEALTH
SYSTEM CORP 1.D FE 3,066,840 3,000,000 2,398,209 3,054,196 (1,755) 3.837 3.710 MN 14,709 115,110 08/17/2017 05/15/2046 3,057,555

478115-AD-0 JOHNS HOPKINS UNIVERSITY O 1.B FE 10,861,589 10,650,000 8,445,121 10,818,854 (5,863) 3.753 3.639 JJ 199,847 399,695 10/02/2017 07/01/2045 10,849,847
478115-AD-0 JOHNS HOPKINS UNIVERSITY 1.B FE 5,110,483 4,985,000 3,952,951 5,086,699 (3,814) 3.753 3.601 JJ 93,544 187,087 03/26/2020 07/01/2045 5,078,544
478160-AT-1 JOHNSON & JOHNSON 1.A FE 16,437,538 12,583,000 13,865,962 15,209,929 (161,504) 5.850 3.748 JJ 339,426 736,106 04/01/2017 07/15/2038 12,951,053
478160-AT-1 JOHNSON & JOHNSON O 1.A FE 16,453,214 12,595,000 13,879,185 15,223,970 (161,626) 5.850 3.735 JJ 339,750 736,808 04/01/2017 07/15/2038 12,963,404
478160-AV-6 JOHNSON & JOHNSON 1.A FE 27,081,906 24,475,000 23,743,683 26,364,851 (94,723) 4.500 3.808 MS 367,125 1,101,375 04/01/2017 09/01/2040 25,025,688
478160-BV-5 JOHNSON & JOHNSON 1.A FE 10,758,627 11,000,000 8,913,842 10,807,044 6,256 3.700 3.826 MS 135,667 407,000 04/01/2017 03/01/2046 11,203,500
478160-BV-5 JOHNSON & JOHNSON O 1.A FE 18,583,083 19,000,000 15,396,636 18,666,251 10,821 3.700 3.826 MS 234,333 703,000 04/01/2017 03/01/2046 19,351,500
478160-CT-9 JOHNSON & JOHNSON 1.A FE 1,896,420 2,750,000 1,510,679 1,919,428 9,992 2.450 4.048 MS 22,458 67,375 01/08/2024 09/01/2060 2,783,688

478375-AJ-7
JOHNSON CONTROLS
INTERNATIONAL PLC O 2.A FE 21,305,317 20,100,000 19,631,974 21,055,013 (40,424) 5.700 5.242 MS 381,900 1,145,700 09/27/2018 03/01/2041 20,100,000

478375-AU-2
JOHNSON CONTROLS
INTERNATIONAL PLC O 2.A FE 6,597,247 6,500,000 5,585,766 6,580,362 (2,352) 4.500 4.408 FA 110,500 292,500 04/01/2017 02/15/2047

479281-AA-5

JOHNSONVILLE
AERODERIVATIVE COMBUSTION
T 1.C FE 740,716 740,716 711,458 740,716 5.078 5.078 AO 9,403 37,509 09/25/2024 10/01/2054 769,043

48128B-AQ-4 JPMORGAN CHASE & CO 2.A FE 1,702,218 1,680,000 1,781,667 1,695,419 (3,938) 6.875 5.201 MJSD 9,625 115,503 03/21/2024 01/01/3000 4,660,221
48128G-YQ-7 JPMORGAN CHASE & CO 1.F FE 1,668,671 11,684,000 1,101,562 1,768,783 34,306 13.065 N/A 12/19/2022 11/27/2068 11,684,000
48251W-60-9 KKR & CO INC 2.A FE 303,715 303,900 310,586 303,716 1 6.875 6.879 MJSD 1,741 10,621 05/21/2025 06/01/2065 309,123

E10.36
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48252M-AA-3
KKR GROUP FINANCE CO VIII
LLC 1.F 2,314,430 2,606,000 1,832,244 2,324,598 5,055 3.500 4.150 FA 31,924 91,210 10/17/2024 08/25/2050 2,651,605

48252M-AA-3
KKR GROUP FINANCE CO VIII
LLC C 1.F 247,750 250,000 175,772 247,999 50 3.500 3.549 FA 3,063 8,750 08/18/2020 08/25/2050 254,375

48253M-10-4 KKR GROUP FINANCE CO IX LLC 2.A FE 1,133,376 1,132,850 791,636 1,132,879 (90) 4.625 4.615 JAJO 13,099 52,394 04/20/2021 04/01/2061 1,145,949
48255B-AA-4 KKR GROUP FINANCE CO X LLC 1.F FE 6,836,709 10,470,000 6,946,814 6,977,933 56,306 3.250 5.719 JD 15,123 340,275 12/13/2023 12/15/2051 10,640,138

48305Q-AB-9
KAISER FOUNDATION
HOSPITALS C 1.D FE 516,556 516,000 490,392 516,616 56 4.875 4.864 AO 6,289 25,155 12/19/2024 04/01/2042 528,578

48305Q-AD-5
KAISER FOUNDATION
HOSPITALS O 1.D FE 17,953,988 16,875,000 14,036,236 17,754,588 (27,341) 4.150 3.786 MN 116,719 700,313 08/15/2017 05/01/2047

48305Q-AD-5
KAISER FOUNDATION
HOSPITALS C 1.D FE 850,216 911,000 757,749 850,722 1,611 4.150 4.633 MN 6,301 37,807 12/19/2024 05/01/2047 674,716

48305Q-AD-5
KAISER FOUNDATION
HOSPITALS 1.D FE 6,383,640 6,000,000 4,990,662 6,312,864 (9,725) 4.150 3.786 MN 41,500 249,000 08/15/2017 05/01/2047

485134-BH-2 EVERGY METRO INC 1.F FE 3,763,584 3,115,000 3,381,542 3,523,132 (32,398) 6.050 4.399 MN 24,081 188,458 04/01/2017 11/15/2035 3,209,229
485134-BH-2 EVERGY METRO INC O 1.F FE 4,693,908 3,885,000 4,217,429 4,393,880 (40,395) 6.050 4.387 MN 30,033 235,043 04/01/2017 11/15/2035 4,002,521

487312-AA-8
KEENAN FT DETRICK ENERGY
LLC 1.E FE 91,702 105,142 105,607 99,389 905 6.093 7.765 MN 819 6,406 10/13/2009 05/15/2033 58,162

487312-AD-2
KEENAN FORT DETRICK ENERGY
LLC 1.D YE 1,250,000 1,250,000 1,004,223 1,250,000 4.166 4.170 MN 6,654 52,075 04/03/2019 11/15/2048 1,276,038

487836-BQ-0 KELLANOVA O 2.A FE 12,114,859 11,900,000 10,483,575 12,073,719 (5,446) 4.500 4.389 AO 133,875 547,400 09/27/2018 04/01/2046 12,167,750
487836-BQ-0 KELLANOVA 2.A FE 4,145,492 4,000,000 3,523,891 4,120,891 (3,707) 4.500 4.275 AO 45,000 184,000 03/26/2020 04/01/2046 4,090,000
491674-BG-1 KENTUCKY UTILITIES CO C 1.F FE 669,260 666,000 652,527 669,199 (61) 5.125 5.077 MN 5,689 34,133 12/19/2024 11/01/2040
491674-BG-1 KENTUCKY UTILITIES CO O 1.F FE 13,919,928 12,000,000 11,757,251 13,390,849 (70,402) 5.125 4.045 MN 102,500 615,000 04/01/2017 11/01/2040
491674-BL-0 KENTUCKY UTILITIES CO C 1.F FE 446,465 500,000 422,958 448,066 1,554 4.375 5.224 AO 5,469 21,875 12/19/2024 10/01/2045 510,938
49271V-AK-6 KEURIG DR PEPPER INC 2.B FE 5,432,433 6,775,000 4,920,008 5,459,955 27,521 3.800 5.218 MN 42,908 257,450 12/19/2024 05/01/2050 6,903,725
49271V-AM-2 KEURIG DR PEPPER INC 2.B FE 2,188,560 2,750,000 1,844,873 2,219,746 9,966 3.350 4.617 MS 27,126 92,125 09/08/2022 03/15/2051 2,796,063
49271V-AR-1 KEURIG DR PEPPER INC 2.B FE 23,785,440 24,000,000 19,396,670 23,798,827 3,908 4.500 4.555 AO 228,000 1,080,000 04/07/2022 04/15/2052 24,540,000
49327V-2B-9 KEYBANK NA 2.B FE 1,308,974 1,371,000 1,345,382 1,322,692 13,317 3.900 5.080 AO 11,585 53,469 12/19/2024 04/13/2029 1,397,735
49337W-AC-4 NATIONAL GRID USA 2.B FE 6,650,895 5,000,000 5,712,138 5,712,983 (127,546) 8.000 4.690 MN 51,111 400,000 04/01/2017 11/15/2030 5,200,000
49338C-AA-1 KEYSPAN GAS EAST CORP O 2.A FE 4,777,208 4,000,000 4,000,353 4,604,195 (27,220) 5.819 4.444 AO 58,190 232,760 09/27/2018 04/01/2041 4,000,000
49338C-AC-7 KEYSPAN GAS EAST CORP 2.A FE 500,000 500,000 333,076 500,000 3.586 3.586 JJ 8,118 17,930 01/12/2022 01/18/2052 508,965

494550-AL-0
KINDER MORGAN ENERGY
PARTNERS LP O 2.B FE 7,546,240 6,115,000 7,118,684 6,899,091 (104,324) 7.750 5.297 MS 139,541 473,913 09/27/2018 03/15/2032 6,115,000

494550-AQ-9
KINDER MORGAN ENERGY
PARTNERS LP O 2.B FE 4,716,220 4,000,000 4,596,814 4,438,257 (45,158) 7.300 5.519 FA 110,311 292,000 09/27/2018 08/15/2033 4,000,000

494550-BN-5
KINDER MORGAN ENERGY
PARTNERS LP 2.B FE 2,247,942 2,655,000 2,432,860 2,276,031 12,501 5.000 6.408 FA 50,150 132,750 08/30/2023 08/15/2042 2,721,375

494550-BW-5
KINDER MORGAN ENERGY
PARTNERS LP 2.B FE 4,851,804 5,481,000 5,178,498 4,888,058 16,158 5.400 6.402 MS 98,658 295,974 08/30/2023 09/01/2044 5,628,987

49456B-AH-4 KINDER MORGAN INC 2.B FE 2,045,684 2,225,000 2,151,177 2,055,785 4,396 5.550 6.231 JD 10,291 123,488 08/30/2023 06/01/2045 2,286,744
49456B-AJ-0 KINDER MORGAN INC 2.B FE 6,609,445 7,750,000 6,967,891 6,668,537 26,249 5.050 6.281 FA 147,853 391,375 08/30/2023 02/15/2046 7,945,688
49456B-AW-1 KINDER MORGAN INC 2.B FE 10,785,407 11,104,000 10,323,447 10,791,256 5,698 5.450 5.656 FA 252,153 605,168 12/19/2024 08/01/2052 11,406,584
49456B-BA-8 KINDER MORGAN INC 2.B FE 5,474,810 5,500,000 5,464,156 5,474,394 186 5.950 5.984 FA 136,354 328,159 07/22/2024 08/01/2054 5,663,625
49549*-AB-1 KJ FDG SEC TL A-2 1.G PL 9,000,000 9,000,000 7,253,982 9,000,000 5.750 5.750 JD 1,561,125 09/01/2022 12/06/2056 9,172,500
50075N-AT-1 MONDELEZ INTERNATIONAL INC O 2.A FE 19,034,001 15,868,959 18,355,969 18,190,748 (134,946) 6.875 5.226 FA 454,580 1,090,991 09/27/2018 02/01/2038 15,888,826
50075N-AW-4 MONDELEZ INTERNATIONAL INC O 2.A FE 4,729,072 4,000,000 4,376,506 4,552,916 (28,538) 6.875 5.388 JJ 118,403 275,000 09/27/2018 01/26/2039 4,000,000
50076Q-AR-7 KRAFT HEINZ FOODS CO 2.B FE 10,840,740 8,690,000 9,707,334 10,241,767 (82,490) 6.875 4.998 JJ 257,230 597,438 04/01/2017 01/26/2039 8,988,719
50076Q-AR-7 KRAFT HEINZ FOODS CO O 2.B FE 2,881,716 2,310,000 2,580,430 2,722,349 (21,919) 6.875 4.989 JJ 68,378 158,813 04/01/2017 01/26/2039 2,389,406
50077L-AB-2 KRAFT HEINZ FOODS CO 2.B FE 5,604,231 6,442,000 5,321,863 5,632,628 21,359 4.375 5.396 JD 23,486 281,838 12/19/2024 06/01/2046 6,582,919
50077L-AZ-9 KRAFT HEINZ FOODS CO 2.B FE 3,099,218 3,376,000 2,904,538 3,107,944 5,493 4.875 5.475 AO 41,145 164,580 12/19/2024 10/01/2049 3,458,290
50077L-BJ-4 KRAFT HEINZ FOODS CO 2.B FE 4,000,000 4,000,000 3,742,170 4,000,000 5.500 5.499 JD 18,333 220,000 05/04/2020 06/01/2050 4,110,000

E10.37
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501044-CN-9 KROGER CO O 2.A FE 2,253,577 2,200,000 2,191,098 2,241,529 (1,967) 5.400 5.209 JJ 54,780 118,800 09/27/2018 07/15/2040 2,200,000
501044-DF-5 KROGER CO 2.A FE 2,196,286 2,733,000 2,123,373 2,210,225 13,527 3.875 5.420 AO 22,357 105,904 12/19/2024 10/15/2046 2,785,952
501044-DG-3 KROGER CO 2.A FE 1,505,888 1,713,000 1,441,174 1,511,164 5,110 4.450 5.392 FA 31,762 76,229 12/19/2024 02/01/2047 1,751,114
501044-DK-4 KROGER CO 2.A FE 1,482,540 1,639,000 1,408,193 1,486,256 3,588 4.650 5.377 JJ 35,143 76,214 12/19/2024 01/15/2048 1,677,107
501044-DN-8 KROGER CO 2.B FE 470,231 583,000 445,029 472,529 2,227 3.950 5.362 JJ 10,619 23,029 12/19/2024 01/15/2050 594,514
501044-DW-8 KROGER CO 2.A FE 5,640,212 5,596,000 5,329,077 5,640,208 (90) 5.500 5.445 MS 90,624 323,169 12/19/2024 09/15/2054 513,750

50203U-AA-1
LBJ INFRASTRUCTURE GROUP
LLC 2.A FE 523,907 750,000 524,951 524,598 691 3.797 5.896 JD 79 14,239 09/25/2025 12/31/2057 764,239

50208@-AA-1 LMH FEE II 2.B PL 30,451,911 30,451,911 30,321,242 30,451,911 4.350 4.350 JD 707,814 662,329 11/20/2020 06/21/2048 32,232,000
50208@-AB-9 LMH FEE II-2 2.B PL 3,808,914 3,808,914 3,794,345 3,808,914 4.400 4.400 N/A 117,470 83,796 12/07/2020 06/21/2048 4,029,333
50212Y-AK-0 LPL HOLDINGS INC 2.C FE 1,246,288 1,250,000 1,314,486 1,246,749 290 6.000 6.040 MN 8,542 75,000 05/13/2024 05/20/2034 1,287,500
50212Y-AM-6 LPL HOLDINGS INC 2.C FE 1,247,288 1,250,000 1,281,251 1,247,516 228 5.650 5.678 MS 20,795 39,040 02/24/2025 03/15/2035 1,285,313
502431-AV-1 L3HARRIS TECHNOLOGIES INC 2.B FE 19,116,954 19,012,000 18,574,384 19,114,521 (2,449) 5.500 5.460 FA 395,027 823,352 06/27/2025 08/15/2054 9,062,550

50247V-AC-3
LYB INTERNATIONAL FINANCE
BV 2.B FE 4,683,134 5,079,000 4,214,872 4,695,903 12,768 4.875 5.538 MS 72,905 247,601 12/19/2024 03/15/2044 5,202,801

50540R-AS-1
LABORATORY CORPORATION OF
AMERICA HOLDIN O 2.B FE 3,187,650 3,000,000 2,667,528 3,150,142 (5,187) 4.700 4.306 FA 58,750 141,000 07/21/2017 02/01/2045

50540R-AS-1
LABORATORY CORPORATION OF
AMERICA HOLDIN 2.B FE 6,206,671 6,799,000 6,045,507 6,224,366 17,119 4.700 5.416 FA 133,147 319,553 12/19/2024 02/01/2045 6,958,777

514666-AN-6 LAND O LAKES INC 3.B FE 753,063 750,000 667,500 752,809 (44) 7.000 6.968 MJSD 2,333 52,500 10/04/2018 01/01/3000 750,000
52107Q-AL-9 LAZARD GROUP LLC 2.A FE 2,500,054 2,500,000 2,646,102 2,500,067 (9) 6.000 5.999 MS 44,167 150,000 03/14/2024 03/15/2031 2,575,000
524660-BA-4 LEGGETT & PLATT INC 2.C FE 2,262,320 3,000,000 1,971,373 2,304,714 12,689 3.500 5.128 MN 13,417 105,000 06/28/2022 11/15/2051 3,052,500
52532X-AF-2 LEIDOS INC 2.B FE 740,370 750,000 749,071 745,280 956 4.375 4.535 MN 4,193 32,813 05/07/2020 05/15/2030 766,406

52808#-AA-9
LEWIS-MCCHORDCOMMUNITIES
LLC 1.D FE 13,750,000 13,750,000 14,338,486 13,750,000 6.750 6.750 N/A 389,297 226,875 07/23/2025 06/01/2047 14,136,719

53079E-AE-4 LIBERTY MUTUAL GROUP INC 2.B FE 1,102,445 1,075,000 1,166,987 1,097,911 (2,043) 7.000 6.658 MS 22,157 75,250 08/30/2023 03/15/2034 1,112,625
53079E-AG-9 LIBERTY MUTUAL GROUP INC O 2.B FE 7,067,156 6,050,000 6,504,920 6,717,234 (55,928) 6.500 4.990 MS 115,790 393,250 09/27/2018 03/15/2035 6,050,000
53079E-BF-0 LIBERTY MUTUAL GROUP INC O 2.B FE 7,886,542 7,850,000 6,903,331 7,880,715 (1,004) 4.850 4.818 FA 158,635 380,725 09/27/2018 08/01/2044 7,850,000
53079E-BF-0 LIBERTY MUTUAL GROUP INC 2.B FE 7,179,200 7,848,000 6,901,572 7,199,699 19,826 4.850 5.569 FA 158,595 380,628 12/19/2024 08/01/2044 8,038,314
53079E-BH-6 LIBERTY MUTUAL GROUP INC 2.B FE 1,722,379 2,146,000 1,595,364 1,730,520 7,906 4.500 6.057 JD 4,292 96,570 12/19/2024 06/15/2049 2,194,285
53079E-BJ-2 LIBERTY MUTUAL GROUP INC 2.B FE 8,690,121 12,041,000 8,904,077 8,808,115 54,699 3.951 6.047 AO 100,434 475,740 12/19/2024 10/15/2050 12,278,870
53079E-BK-9 LIBERTY MUTUAL GROUP INC 2.B FE 5,303,667 5,350,000 3,706,969 5,306,667 565 3.950 3.993 MN 27,003 211,325 05/06/2020 05/15/2060 5,416,163
53079E-BL-7 LIBERTY MUTUAL GROUP INC 3.A FE 971,169 1,000,000 664,474 972,558 309 4.300 4.454 FA 17,917 43,000 02/16/2021 02/01/2061 1,021,500
53079E-BN-3 LIBERTY MUTUAL GROUP INC 2.B FE 17,631,483 17,679,000 16,508,566 17,633,919 747 5.500 5.518 JD 43,215 972,345 12/19/2024 06/15/2052 18,165,173
53079E-BN-3 LIBERTY MUTUAL GROUP INC C 2.B FE 249,448 250,000 233,449 249,481 9 5.500 5.515 JD 611 13,750 06/01/2022 06/15/2052 256,875
532457-BU-1 ELI LILLY AND CO 1.E FE 2,944,650 3,000,000 2,378,997 2,948,973 692 4.150 4.246 MS 36,658 124,500 02/27/2019 03/15/2059 3,000,000
532457-BY-3 ELI LILLY AND CO 1.E FE 3,906,175 6,565,000 3,776,692 3,915,645 9,470 2.250 5.186 MN 18,874 73,856 10/29/2025 05/15/2050 6,638,856
534187-AR-0 LINCOLN NATIONAL CORP O 2.B FE 11,486,033 10,070,000 10,579,246 11,040,566 (71,109) 6.150 4.941 AO 144,505 619,305 09/27/2018 04/07/2036 10,070,000
534187-AW-9 LINCOLN NATIONAL CORP O 2.B FE 11,171,297 9,500,000 10,205,926 10,704,848 (74,311) 6.300 4.871 AO 136,325 598,500 09/27/2018 10/09/2037 9,500,000
534187-BA-6 LINCOLN NATIONAL CORP O 2.B FE 2,166,672 1,600,000 1,798,047 2,020,882 (20,291) 7.000 4.504 JD 4,978 112,000 07/20/2017 06/15/2040 1,656,000
534187-BA-6 LINCOLN NATIONAL CORP 2.B FE 1,497,042 1,270,000 1,427,200 1,444,551 (8,188) 7.000 5.567 JD 3,951 88,900 11/30/2023 06/15/2040 1,314,450
534187-BL-2 LINCOLN NATIONAL CORP 2.B FE 9,933,682 10,830,000 8,488,926 9,962,082 12,905 4.375 4.893 JD 21,058 473,813 10/12/2023 06/15/2050 11,066,906
534187-BM-0 LINCOLN NATIONAL CORP C 2.B FE 1,000,000 1,000,000 906,634 1,000,000 2.330 2.330 FA 8,802 23,300 08/11/2020 08/15/2030 1,011,650
539439-BF-5 LLOYDS BANKING GROUP PLC 2.C FE 600,440 600,000 599,006 600,445 5 6.625 6.614 MJSD 6,404 10/28/2025 01/01/3000 600,000
53944Y-AV-5 LLOYDS BANKING GROUP PLC 2.C FE 800,000 800,000 865,460 800,000 8.000 8.000 MJSD 711 64,000 03/06/2023 01/01/3000 800,000
53944Y-BB-8 LLOYDS BANKING GROUP PLC 2.C FE 600,000 600,000 621,442 600,000 6.750 6.750 MJSD 450 40,500 09/26/2024 01/01/3000 600,000
539830-BK-4 LOCKHEED MARTIN CORP 1.F FE 3,276,369 3,085,000 3,023,875 3,204,062 (9,508) 4.500 4.022 MN 17,739 138,825 04/01/2017 05/15/2036
539830-BR-9 LOCKHEED MARTIN CORP C 1.F FE 499,560 500,000 489,807 499,689 42 3.900 3.911 JD 867 19,500 04/21/2022 06/15/2032 509,750
539830-BS-7 LOCKHEED MARTIN CORP 1.F FE 1,828,455 2,076,000 1,659,133 1,832,711 4,132 4.150 4.934 JD 3,829 86,154 12/19/2024 06/15/2053 2,119,077
539830-BX-6 LOCKHEED MARTIN CORP 1.F FE 6,116,699 5,590,000 5,639,574 6,108,690 (8,038) 5.700 5.076 MN 40,714 318,630 12/19/2024 11/15/2054 1,028,500
539830-BY-4 LOCKHEED MARTIN CORP 1.F FE 6,295,203 5,608,000 5,794,232 6,287,462 (5,825) 5.900 5.164 MN 42,278 330,872 12/19/2024 11/15/2063
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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540424-AP-3 LOEWS CORP O 1.G FE 2,286,471 1,900,000 2,047,735 2,133,482 (20,563) 6.000 4.335 FA 47,500 114,000 04/01/2017 02/01/2035 1,957,000
541098-AB-5 BCP INVESTMENT CORP 2.C PL 11,065,180 11,291,000 11,095,666 11,249,250 48,053 6.000 5.715 AO 114,792 672,050 11/02/2021 10/30/2026 11,587,389

546676-AX-5
LOUISVILLE GAS AND ELECTRIC
CO 1.F FE 981,773 1,101,000 930,203 985,238 3,360 4.375 5.236 AO 12,042 48,169 12/19/2024 10/01/2045 1,125,084

548661-CL-9 LOWE'S COMPANIES INC 2.A FE 722,475 666,000 713,163 718,764 (3,607) 5.800 4.848 AO 8,155 38,628 12/19/2024 10/15/2036 685,314
548661-EB-9 LOWE'S COMPANIES INC 2.A FE 4,257,604 5,600,000 3,886,661 4,337,235 24,154 3.500 5.097 AO 49,000 196,000 08/22/2022 04/01/2051 5,698,000
548661-EF-0 LOWE'S COMPANIES INC 2.A FE 5,131,980 7,000,000 5,471,134 5,170,857 13,025 4.450 6.288 AO 77,875 311,500 11/03/2022 04/01/2062 7,155,750
548661-EJ-2 LOWE'S COMPANIES INC 2.A FE 6,101,418 7,800,000 6,145,334 6,143,212 25,649 4.250 5.828 AO 82,875 331,500 12/19/2024 04/01/2052 7,965,750
548661-EM-5 LOWE'S COMPANIES INC 2.A FE 3,526,275 3,398,000 3,294,395 3,524,417 (1,824) 5.625 5.362 AO 40,351 191,138 12/19/2024 04/15/2053
548661-EN-3 LOWE'S COMPANIES INC 2.A FE 19,104,470 19,250,000 18,805,838 19,108,173 1,089 5.800 5.849 MS 328,747 1,116,500 09/06/2022 09/15/2062 19,808,250
549271-AF-1 LUBRIZOL CORP O 1.C FE 10,000,296 7,850,000 8,852,080 9,196,276 (125,389) 6.500 4.142 AO 127,563 510,250 09/27/2018 10/01/2034 7,850,000
5528M@-AA-7 MGG ONSHORE FUNDING II LLC 2.B PL 5,550,512 5,687,000 5,561,886 5,564,217 13,705 8.900 9.517 N/A 67,488 254,899 05/29/2025 05/13/2030 5,940,079
553086-AC-3 TRAVELERS COMPANIES INC 2.A FE 14,860,148 12,240,000 12,919,570 12,846,623 (289,717) 7.625 4.929 JD 41,480 933,300 08/30/2023 12/15/2027 12,706,650
55336V-AN-0 MPLX LP 2.B FE 7,621,200 10,000,000 8,311,225 7,749,189 43,233 4.700 6.651 AO 99,222 470,000 11/02/2022 04/15/2048 10,235,000
55336V-AT-7 MPLX LP 2.B FE 7,957,524 8,333,000 7,652,223 7,970,812 7,333 5.500 5.840 FA 173,141 458,315 12/19/2024 02/15/2049 8,562,158
55336V-BT-6 MPLX LP 2.B FE 7,150,236 8,300,000 6,977,062 7,177,074 17,483 4.950 5.973 MS 122,114 410,850 12/19/2024 03/14/2052 8,505,425
55336V-CD-0 MPLX LP 2.B FE 4,961,876 5,050,000 5,007,061 4,962,624 748 6.200 6.330 MS 121,761 08/08/2025 09/15/2055 5,206,550
55433@-AC-3 MOPAC ISSUER LLC 2.C PL 2,903,055 2,903,055 2,903,055 2,903,055 8.640 8.639 N/A 10,607 12/24/2025 12/30/2050 3,028,467
55608J-AP-3 MACQUARIE GROUP LTD 1.F FE 6,500,000 6,500,000 6,616,549 6,500,000 5.033 5.032 JJ 150,850 327,145 10/04/2018 01/15/2030 6,663,573
55608J-AP-3 MACQUARIE GROUP LTD O 1.F FE 2,750,000 2,750,000 2,799,309 2,750,000 5.033 5.034 JJ 63,821 138,408 10/04/2018 01/15/2030 2,819,204
55616*-AA-8 CTL - MACYS (MOONACHIE NJ) C 3.A YE 71,165 71,165 68,589 71,165 6.020 6.020 MON 190 4,284 10/27/2011 03/15/2037 100,000
55616*-AA-8 CTL - MACYS (MOONACHIE NJ) 3.A YE 925,141 925,141 891,651 925,141 6.020 6.020 MON 13,222 55,693 10/27/2011 03/15/2037 1,078,225
55903V-BW-2 WARNERMEDIA HOLDINGS INC 3.B FE 16,022,035 16,000,000 11,260,000 16,020,288 (193) 5.050 5.038 MS 237,911 808,000 03/10/2022 03/15/2042 15,891,375
55903V-BW-2 WARNERMEDIA HOLDINGS INC C 3.B FE 250,000 250,000 175,938 250,000 5.050 5.049 MS 3,717 12,625 03/09/2022 03/15/2042 256,313

56081#-BP-4
MAJOR LEAGUE BASEBALL
TRUST O 1.F FE 1,200,000 1,200,000 1,036,519 1,200,000 4.010 4.008 JD 26,867 24,060 02/15/2018 12/10/2038 1,224,060

56081*-AA-2 MLB INFRASTRUCTURE FACILITY 1.G FE 2,804,031 2,804,031 2,624,197 2,804,031 4.430 4.430 JD 49,400 82,812 11/29/2018 12/10/2043 3,066,450

565130-AA-9
MAPLE GROVE FUNDING TRUST
I 2.A FE 16,518,711 23,500,000 16,500,415 16,634,169 60,046 4.161 6.523 FA 369,404 426,503 09/23/2025 08/15/2051 23,988,918

56585A-AM-4 MARATHON PETROLEUM CORP 2.B FE 964,420 1,000,000 967,164 970,331 746 5.850 6.109 JD 2,600 58,500 12/21/2015 12/15/2045 1,029,250
56585A-BE-1 MARATHON PETROLEUM CORP 2.B FE 2,334,725 2,863,000 2,304,185 2,335,402 677 4.500 6.012 AO 32,209 12/11/2025 04/01/2048 2,927,418
570535-AG-9 MARKEL GROUP INC O 2.B FE 26,109,486 20,750,000 23,884,563 24,071,744 (301,084) 7.350 5.029 FA 576,158 1,525,125 09/27/2018 08/15/2034 21,117,500
570535-AQ-7 MARKEL GROUP INC 2.B FE 1,855,088 2,006,000 1,802,515 1,860,172 3,913 5.000 5.605 AO 23,961 100,300 12/19/2024 04/05/2046 2,056,150
570535-AS-3 MARKEL GROUP INC 2.B FE 3,635,896 3,778,000 3,042,191 3,641,853 3,259 4.300 4.553 MN 27,076 162,454 12/19/2024 11/01/2047 3,859,227
570535-AS-3 MARKEL GROUP INC O 2.B FE 4,472,235 4,500,000 3,623,573 4,476,674 631 4.300 4.337 MN 32,250 193,500 10/30/2017 11/01/2047 4,596,750
570535-AT-1 MARKEL GROUP INC 2.B FE 937,914 1,000,000 883,010 939,262 1,306 5.000 5.463 MN 5,694 50,000 12/19/2024 05/20/2049 1,025,000
570535-AX-2 MARKEL GROUP INC 2.B FE 9,830,897 14,382,000 9,722,219 9,965,425 71,417 3.450 5.714 MN 74,427 496,179 12/19/2024 05/07/2052 14,630,090
570535-AX-2 MARKEL GROUP INC C 2.B FE 248,585 250,000 169,000 248,714 29 3.450 3.480 MN 1,294 8,625 05/04/2021 05/07/2052 254,313
570535-AY-0 MARKEL GROUP INC 2.B FE 3,042,510 2,862,000 2,880,048 3,039,984 (2,462) 6.000 5.559 MN 21,465 171,720 12/19/2024 05/16/2054
571676-AF-2 MARS INC 1.F FE 5,498,650 6,583,000 5,192,818 5,523,043 23,659 3.950 5.145 AO 65,007 260,029 12/19/2024 04/01/2049 6,713,014
571676-AH-8 MARS INC 1.F FE 293,074 295,000 229,557 293,249 24 4.200 4.233 AO 3,098 12,390 03/26/2019 04/01/2059 301,195
571676-BC-8 MARS INC 1.F FE 5,905,656 5,700,000 5,677,931 5,905,164 (492) 5.700 5.451 MN 54,150 206,673 10/29/2025 05/01/2055
57169*-BB-2 MARS INC 1.F 2,577,350 2,500,000 2,081,455 2,560,683 (2,883) 4.270 3.370 MS 23,304 102,813 08/01/2019 09/27/2041 2,544,625

571748-BC-5
MARSH & MCLENNAN
COMPANIES INC O 1.G FE 3,715,754 3,450,000 2,924,180 3,666,272 (6,746) 4.350 3.904 JJ 62,948 150,075 07/20/2017 01/30/2047

571748-BC-5
MARSH & MCLENNAN
COMPANIES INC 1.G FE 1,346,288 1,250,000 1,059,486 1,328,408 (2,446) 4.350 3.904 JJ 22,807 54,375 07/20/2017 01/30/2047

571748-BJ-0
MARSH & MCLENNAN
COMPANIES INC C 1.G FE 671,123 700,000 633,107 671,885 737 4.900 5.200 MS 10,099 34,300 12/19/2024 03/15/2049 717,150

571748-BJ-0
MARSH & MCLENNAN
COMPANIES INC 1.G FE 2,002,755 2,132,000 1,928,264 2,008,771 2,641 4.900 5.337 MS 30,760 104,468 08/30/2023 03/15/2049 2,184,234
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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571748-BQ-4
MARSH & MCLENNAN
COMPANIES INC 1.G FE 6,371,917 9,725,000 6,156,255 6,382,543 10,626 2.900 5.370 JD 12,534 141,013 10/29/2025 12/15/2051 9,866,013

571748-BS-0
MARSH & MCLENNAN
COMPANIES INC 1.G FE 1,822,776 1,566,000 1,687,317 1,818,305 (4,348) 6.250 5.128 MN 16,313 97,875 12/19/2024 11/01/2052

571748-BT-8
MARSH & MCLENNAN
COMPANIES INC 1.G FE 1,872,796 1,800,000 1,746,396 1,871,686 (1,110) 5.450 5.173 MS 28,885 98,100 12/19/2024 03/15/2053

571748-BV-3
MARSH & MCLENNAN
COMPANIES INC 1.G FE 737,258 720,000 723,932 736,806 (262) 5.700 5.533 MS 12,084 41,040 11/30/2023 09/15/2053

571748-BX-9
MARSH & MCLENNAN
COMPANIES INC C 1.G FE 757,734 736,000 712,746 757,534 (103) 5.450 5.248 MS 11,811 16,249 12/19/2024 03/15/2054

571748-BX-9
MARSH & MCLENNAN
COMPANIES INC 1.G FE 2,740,609 2,662,000 2,577,894 2,739,579 (1,120) 5.450 5.249 MS 42,718 168,942 12/19/2024 03/15/2054

573284-AJ-5
MARTIN MARIETTA MATERIALS
INC 2.B FE 17,094,210 15,000,000 15,952,163 16,434,291 (91,406) 6.250 5.127 MN 156,250 937,500 04/01/2017 05/01/2037 15,468,750

573284-AU-0
MARTIN MARIETTA MATERIALS
INC O 2.B FE 11,955,510 14,000,000 11,557,102 12,220,644 42,509 4.250 5.230 JD 26,444 595,000 09/27/2018 12/15/2047 14,000,000

573284-AU-0
MARTIN MARIETTA MATERIALS
INC 2.B FE 1,089,530 1,261,000 1,040,965 1,093,633 3,984 4.250 5.278 JD 2,382 53,593 12/19/2024 12/15/2047 1,287,796

573284-AX-4
MARTIN MARIETTA MATERIALS
INC 2.B FE 6,247,740 8,726,000 5,876,127 6,315,505 45,937 3.200 5.158 JJ 128,757 279,232 12/19/2024 07/15/2051 8,865,616

573284-BB-1
MARTIN MARIETTA MATERIALS
INC 2.B FE 2,441,126 2,500,000 2,414,706 2,442,188 896 5.500 5.663 JD 11,458 147,813 11/01/2024 12/01/2054 2,568,750

574599-BM-7 MASCO CORP 2.B FE 7,500,955 9,500,000 8,066,984 7,624,072 40,547 4.500 6.164 MN 54,625 427,500 10/26/2022 05/15/2047 9,713,750
574599-BM-7 MASCO CORP O 2.B FE 2,576,970 3,000,000 2,547,469 2,632,084 8,902 4.500 5.481 MN 17,250 135,000 09/27/2018 05/15/2047 3,000,000
574599-BR-6 MASCO CORP 2.B FE 8,347,642 11,535,000 7,590,997 8,478,467 52,126 3.125 4.894 FA 136,177 360,469 08/30/2023 02/15/2051 11,715,234
575634-AV-2 MASSACHUSETTS ELECTRIC CO 2.A FE 1,076,755 1,000,000 997,928 1,075,632 (1,104) 5.867 5.340 FA 20,372 58,670 12/19/2024 02/26/2054
57636Q-AT-1 MASTERCARD INC 1.D FE 247,633 250,000 164,150 247,887 55 2.950 2.998 MS 2,172 7,375 03/02/2021 03/15/2051 253,688
578454-AD-2 MAYO CLINIC 1.C FE 2,356,095 2,673,000 2,161,836 2,362,620 6,331 4.128 4.944 MN 14,099 110,341 12/19/2024 11/15/2052 592,403
58013M-EC-4 MCDONALD'S CORP O 2.A FE 622,323 500,000 555,772 583,272 (5,269) 6.300 4.455 AO 6,650 31,500 04/01/2017 10/15/2037 515,750
58013M-EK-6 MCDONALD'S CORP O 2.A FE 2,647,218 2,500,000 2,400,372 2,608,703 (5,216) 4.875 4.463 JJ 56,198 121,875 04/01/2017 07/15/2040 2,560,938
58013M-FC-3 MCDONALD'S CORP 2.A FE 7,475,930 8,191,000 7,006,359 7,494,988 18,436 4.450 5.112 MS 121,500 364,500 12/19/2024 03/01/2047 8,373,250
58013M-FH-2 MCDONALD'S CORP 2.A FE 1,513,218 1,666,000 1,410,478 1,516,867 3,528 4.450 5.122 MS 24,712 74,137 12/19/2024 09/01/2048 1,703,069
58013M-FK-5 MCDONALD'S CORP 2.A FE 3,150,458 4,000,000 2,943,550 3,168,910 17,889 3.625 5.155 MS 48,333 145,000 12/19/2024 09/01/2049 4,072,500
581557-BC-8 MCKESSON CORP O 2.A FE 2,101,704 1,900,000 1,722,966 2,058,938 (5,948) 4.883 4.208 MS 27,318 92,777 08/24/2017 03/15/2044
58155Q-AE-3 MCKESSON CORP 2.A FE 1,161,519 1,000,000 1,028,502 1,120,963 (5,560) 6.000 4.838 MS 20,000 60,000 04/01/2017 03/01/2041
58155Q-AE-3 MCKESSON CORP O 2.A FE 7,433,660 6,750,000 6,942,387 7,285,723 (23,841) 6.000 5.219 MS 135,000 405,000 09/27/2018 03/01/2041 6,750,000

58501W-AX-9
MEDIUM-TERM STRUCTURED
ENHANCED RETURN T 1.D 30,855,000 30,000,000 28,715,880 30,757,812 (14,922) 7.034 6.810 AO 527,550 2,110,200 04/01/2017 10/01/2047 31,055,100

585055-BU-9 MEDTRONIC INC O 1.G FE 21,684,671 19,350,000 17,709,272 21,213,505 (64,430) 4.625 3.906 MS 263,509 894,938 09/11/2017 03/15/2045 19,797,469
585055-BU-9 MEDTRONIC INC 1.G FE 6,804,988 6,250,000 5,720,049 6,693,294 (15,056) 4.625 4.087 MS 85,113 289,063 07/24/2017 03/15/2045 6,394,531

585270-AE-1
MEIJI YASUDA LIFE INSURANCE
CO 1.G FE 2,250,000 2,250,000 2,334,287 2,250,000 6.100 6.101 JD 7,625 102,938 03/04/2025 06/11/2055

586054-AD-0
MEMORIAL SLOAN-KETTERING
CANCER CENTER 1.D FE 500,000 500,000 328,089 500,000 2.955 2.955 JJ 7,388 14,775 06/09/2020 01/01/2050 507,388

589331-AQ-0 MERCK & CO INC O 1.E FE 3,887,192 3,100,000 3,320,189 3,658,430 (30,460) 5.850 4.089 JD 504 181,350 04/01/2017 06/30/2039 3,100,000
58933Y-BG-9 MERCK & CO INC 1.E FE 4,543,275 7,027,000 4,084,209 4,590,190 24,041 2.900 4.983 JD 11,887 203,783 01/08/2024 12/10/2061 7,128,892

591539-AA-9
HOUSTON METHODIST
HOSPITAL 1.C FE 909,830 1,333,000 821,634 918,503 8,422 2.705 4.874 JD 3,005 36,058 12/19/2024 12/01/2050 1,351,029

59156R-AM-0 METLIFE INC C 1.G FE 1,200,069 1,000,000 1,068,365 1,122,207 (10,380) 5.700 4.113 JD 2,533 57,000 04/01/2017 06/15/2035 1,028,500
59156R-AM-0 METLIFE INC O 1.G FE 4,280,856 3,725,000 3,979,659 4,088,164 (30,346) 5.700 4.427 JD 9,437 212,325 09/27/2018 06/15/2035 3,725,000
59156R-AP-3 METLIFE INC 2.B FE 9,542,160 9,000,000 9,442,685 9,295,665 (40,611) 6.400 5.741 JD 25,600 576,000 09/27/2018 12/15/2066
59156R-AY-4 METLIFE INC 1.G FE 499,829 450,000 472,588 490,758 (1,771) 5.875 5.013 FA 10,648 26,438 03/26/2020 02/06/2041 463,219
59156R-BD-9 METLIFE INC 1.G FE 2,726,069 2,800,000 2,387,328 2,743,500 2,291 4.125 4.296 FA 44,275 115,500 04/01/2017 08/13/2042 2,857,750
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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59156R-BD-9 METLIFE INC O 1.G FE 3,894,384 4,000,000 3,410,469 3,919,130 3,279 4.125 4.298 FA 63,250 165,000 04/01/2017 08/13/2042 4,082,500
59156R-BG-2 METLIFE INC O 1.G FE 24,862,295 21,820,000 20,343,904 24,208,088 (90,052) 4.875 4.011 MN 141,830 1,063,725 09/08/2017 11/13/2043 22,351,863
59156R-BG-2 METLIFE INC 1.G FE 10,350,555 9,415,000 8,778,087 10,155,051 (27,808) 4.875 4.238 MN 61,198 458,981 03/26/2020 11/13/2043 9,644,491
59156R-BS-6 METLIFE INC O 2.B FE 296,000 200,000 240,033 254,174 (6,102) 9.250 4.791 AO 4,265 18,500 12/08/2017 04/08/2068
59156R-BS-6 METLIFE INC 2.B FE 1,605,206 1,250,000 1,500,206 1,480,135 (24,590) 9.250 6.075 AO 26,658 115,625 08/25/2022 04/08/2068

59190#-AA-0
METROPOLITAN FINANCING VII,
LLC 1.G PL 2,011,791 2,047,624 2,047,624 2,046,113 12,414 9.190 10.161 MJSD 523 211,284 02/13/2023 02/12/2026 2,119,928

59220*-AA-8
METROPOLITAN LEVERED
PARTNERS FUND VIII 1.G PL 6,437,264 6,502,287 6,534,798 6,467,528 13,925 9.672 10.814 MJSD 1,747 913,134 08/21/2023 02/21/2028 6,579,229

592838-AA-4
MEXICO GENERADORA DE
ENERGIA S DE RL DE O 2.B FE 1,216,528 1,221,107 1,241,087 1,218,657 305 5.500 5.559 JD 4,664 67,161 09/27/2018 12/06/2032 2,350,000

594918-AX-2 MICROSOFT CORP 1.A FE 2,155,508 1,937,500 1,903,753 2,112,878 (6,589) 4.875 4.141 JD 4,198 94,453 10/15/2018 12/15/2043
594918-AX-2 MICROSOFT CORP C 1.A FE 556,260 500,000 491,291 545,221 (1,738) 4.875 4.142 JD 1,083 24,375 10/15/2018 12/15/2043
594918-BS-2 MICROSOFT CORP C 1.A FE 2,041,080 2,000,000 1,826,429 2,024,569 (2,018) 3.450 3.306 FA 27,408 69,000 08/17/2016 08/08/2036
594918-BT-0 MICROSOFT CORP O 1.A FE 15,435,992 15,400,000 12,318,355 15,428,746 (996) 3.700 3.686 FA 226,337 569,800 07/25/2017 08/08/2046 15,684,900
594918-BT-0 MICROSOFT CORP 1.A FE 5,513,365 5,500,000 4,399,413 5,510,854 (375) 3.700 3.686 FA 80,835 203,500 07/25/2017 08/08/2046 5,601,750
594918-CA-0 MICROSOFT CORP 1.A FE 6,959,938 6,250,000 5,525,267 6,843,039 (19,167) 4.250 3.594 FA 106,988 265,625 03/27/2019 02/06/2047 6,250,000
594918-CF-9 MICROSOFT CORP 1.A FE 4,915,680 7,000,000 4,360,510 4,956,685 21,030 3.041 4.734 MS 61,496 212,870 01/08/2024 03/17/2062 7,106,435
595620-AR-6 MIDAMERICAN ENERGY CO 1.F FE 1,127,497 1,333,000 1,055,185 1,132,691 5,037 3.950 5.107 FA 21,939 52,654 12/19/2024 08/01/2047 1,359,327

59562V-AP-2
BERKSHIRE HATHAWAY ENERGY
CO O 1.G FE 2,957,030 2,500,000 2,679,911 2,822,012 (21,296) 5.950 4.491 MN 19,007 148,750 09/27/2018 05/15/2037 2,500,000

59833C-AC-6
MIDWEST CONNECTOR CAPITAL
COMPANY LLC 2.B FE 1,003,906 1,000,000 1,001,249 1,001,652 (484) 4.625 4.567 AO 11,563 46,250 08/03/2020 04/01/2029

60040#-AB-8
MILLENNIUM PIPELINE
COMPANY LLC 1.G PL 7,398,895 6,829,524 7,107,261 7,144,901 (50,911) 6.000 4.762 MJSD 103,581 409,865 09/27/2018 06/30/2032 996,548

606822-CD-4
MITSUBISHI UFJ FINANCIAL
GROUP INC 1.G FE 500,000 500,000 453,478 500,000 2.852 2.852 JJ 6,417 14,260 01/11/2022 01/19/2033 507,130

606839-AB-4
MITSUI SUMITOMO INSURANCE
CO LTD 1.G FE 4,000,000 4,000,000 4,042,904 4,000,000 4.950 4.950 MS 63,250 198,000 02/27/2019 01/01/3000 4,000,000

60871R-AD-2 MOLSON COORS BEVERAGE CO O 2.B FE 13,903,652 14,000,000 12,926,864 13,922,941 2,980 5.000 5.050 MN 116,667 700,000 09/27/2018 05/01/2042 14,000,000
60871R-AD-2 MOLSON COORS BEVERAGE CO 2.B FE 1,117,413 1,000,000 923,347 1,097,267 (4,087) 5.000 4.173 MN 8,333 50,000 07/29/2020 05/01/2042 1,025,000
60871R-AH-3 MOLSON COORS BEVERAGE CO 2.B FE 1,288,663 1,250,000 1,003,545 1,283,373 (1,069) 4.200 4.005 JJ 24,208 52,500 07/28/2020 07/15/2046
610202-BP-7 MONONGAHELA POWER CO 1.G FE 3,783,924 3,800,000 3,706,479 3,784,506 564 5.400 5.436 JD 9,120 205,200 12/19/2024 12/15/2043 3,902,600

61035#-AA-5
MCIP 9.42% Tranche A Senior
Unsecured No 2.C FE 2,580,000 2,580,000 2,763,180 2,580,000 9.420 9.420 N/A 31,055 243,036 10/26/2023 11/15/2028 2,701,518

61035@-AA-7
MONROE CAPITAL PRIVATE
CREDIT FUND 559 L 2.A PL 2,632,500 2,700,000 2,708,640 2,657,771 12,411 8.625 9.262 JAJO 53,044 236,109 11/08/2023 11/09/2028 2,816,438

615369-AE-5 MOODY'S CORP C 2.A FE 1,016,630 1,000,000 968,403 1,013,285 (421) 5.250 5.138 JJ 24,208 52,500 11/12/2015 07/15/2044 1,026,250
617446-8Y-8 MORGAN STANLEY 1.E FE 2,376,374 3,443,000 2,190,053 2,397,882 20,877 2.802 4.923 JJ 41,805 96,473 12/19/2024 01/25/2052
61744Y-AR-9 MORGAN STANLEY C 1.E FE 863,062 900,000 846,818 865,324 2,197 4.457 4.918 AO 7,688 40,113 12/19/2024 04/22/2039 912,559
61746B-EG-7 MORGAN STANLEY 1.G FE 3,618,008 3,923,000 3,387,204 3,626,245 7,959 4.375 4.958 JJ 75,804 171,631 12/19/2024 01/22/2047 4,008,816
61747Y-DY-8 MORGAN STANLEY O 1.G FE 22,858,540 23,110,000 20,000,313 22,909,517 6,626 4.300 4.368 JJ 425,096 993,730 04/01/2017 01/27/2045 23,606,865
61747Y-EL-5 MORGAN STANLEY C 1.E FE 2,237,600 2,500,000 2,281,733 2,305,398 19,281 2.943 4.053 JJ 32,700 73,575 04/13/2022 01/21/2033 2,509,875
61747Y-FV-2 MORGAN STANLEY 1.E FE 2,500,000 2,500,000 2,471,090 2,500,000 5.516 5.516 MN 16,088 137,517 11/18/2024 11/19/2055
617482-V9-2 MORGAN STANLEY O 1.G FE 3,915,733 3,050,000 3,394,441 3,717,963 (26,713) 6.375 4.479 JJ 84,796 194,438 04/01/2017 07/24/2042 3,050,000
617482-V9-2 MORGAN STANLEY 1.G FE 2,949,256 2,500,000 2,782,329 2,932,212 (16,606) 6.375 4.845 JJ 69,505 159,375 12/19/2024 07/24/2042 2,579,688
61769H-ZV-0 MORGAN STANLEY FIN LLC 1.E FE 30,678,913 30,750,000 26,546,475 30,721,494 7,231 0.500 1.021 JAJO 28,188 153,750 11/12/2019 10/23/2029 30,861,528
61769H-ZV-0 MORGAN STANLEY FIN LLC C 1.E FE 250,000 250,000 215,825 250,000 0.500 1.500 JAJO 229 1,250 10/17/2019 10/23/2029 250,938
620076-BE-8 MOTOROLA SOLUTIONS INC O 2.B FE 1,874,434 2,000,000 1,948,445 1,893,121 3,054 5.500 5.979 MS 36,667 110,000 09/27/2018 09/01/2044 2,000,000
620076-BE-8 MOTOROLA SOLUTIONS INC 2.B FE 6,168,859 6,075,000 5,918,402 6,166,499 (2,359) 5.500 5.371 MS 111,375 334,125 12/19/2024 09/01/2044 6,242,063

623115-AE-2
MOUNT SINAI HOSPITAL (NEW
YORK) 2.C FE 11,230,000 11,230,000 7,612,654 11,230,000 3.737 3.737 JJ 209,833 419,665 11/14/2019 07/01/2049 11,236,096

E10.41
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62582P-AA-8

MUENCHENER
RUECKVERSICHERUNGS-
GESELLSCHA 1.F FE 20,050,028 19,600,000 20,465,688 19,909,729 (44,133) 5.875 5.554 MN 121,547 1,151,500 08/11/2022 05/23/2042 12,558,375

628530-BC-0 MYLAN INC O 2.C FE 10,476,554 11,000,000 9,448,525 10,561,505 13,718 5.400 5.760 MN 52,800 594,000 09/27/2018 11/29/2043 11,000,000
628530-BJ-5 MYLAN INC 2.C FE 4,859,464 5,651,000 4,591,734 4,875,986 16,012 5.200 6.360 AO 62,035 293,852 12/19/2024 04/15/2048 5,797,926
629377-CT-7 NRG ENERGY INC 2.C FE 1,043,125 1,000,000 1,105,389 1,036,497 (4,050) 7.000 6.344 MS 20,611 70,000 04/19/2024 03/15/2033
62952E-AE-7 NYU LANGONE HOSPITALS O 1.E FE 18,602,066 17,600,000 15,310,866 18,398,520 (28,134) 4.368 4.021 JJ 384,384 768,768 11/02/2017 07/01/2047
62952E-AE-7 NYU LANGONE HOSPITALS 1.E FE 9,518,238 9,253,000 8,049,514 9,452,063 (7,261) 4.368 4.197 JJ 202,086 404,171 12/19/2024 07/01/2047
631103-AM-0 NASDAQ INC 2.A FE 1,599,560 2,000,000 1,528,956 1,621,562 6,583 3.950 5.294 MS 25,017 79,000 06/14/2022 03/07/2052 2,039,500
63111X-AK-7 NASDAQ INC 2.A FE 2,434,647 2,396,000 2,488,320 2,433,965 (565) 5.950 5.833 FA 53,857 142,562 11/30/2023 08/15/2053

632525-BB-6
NATIONAL AUSTRALIA BANK
LTD 1.G FE 1,000,000 1,000,000 914,081 1,000,000 3.347 3.347 JJ 15,712 33,470 01/04/2022 01/12/2037 1,016,735

637071-AK-7 NOV INC 2.B FE 4,225,250 5,000,000 3,923,807 4,317,228 24,491 3.950 5.164 JD 16,458 197,500 12/19/2024 12/01/2042 5,098,750
637071-AM-3 NOV INC C 2.B FE 1,361,491 1,440,000 1,403,977 1,402,569 8,599 3.600 4.329 JD 4,320 51,840 10/14/2020 12/01/2029 1,465,920

638612-AJ-0
NATIONWIDE FINANCIAL
SERVICES INC O 2.B FE 2,436,275 2,230,000 2,218,610 2,381,056 (9,095) 6.750 5.923 MN 19,234 150,525 09/27/2018 05/15/2067 2,230,000

638612-AM-3
NATIONWIDE FINANCIAL
SERVICES INC C 1.G FE 1,990,160 2,000,000 1,513,605 1,991,370 215 3.900 3.928 MN 6,717 78,000 11/14/2019 11/30/2049 2,039,000

638612-AM-3
NATIONWIDE FINANCIAL
SERVICES INC 1.G FE 1,990,160 2,000,000 1,513,605 1,991,370 215 3.900 3.928 MN 6,717 78,000 11/14/2019 11/30/2049 2,039,000

63861U-AA-7
NATIONWIDE CHILDREN'S
HOSPITAL 1.C FE 6,000,000 6,000,000 5,166,593 6,000,000 4.556 4.556 MN 45,560 273,360 05/03/2022 11/01/2052 6,136,680

63946B-AF-7 NBCUNIVERSAL MEDIA LLC O 1.G FE 29,688,547 24,500,000 26,552,837 28,440,319 (187,653) 6.400 4.827 AO 265,689 1,568,000 09/27/2018 04/30/2040 24,708,000
63946B-AF-7 NBCUNIVERSAL MEDIA LLC C 1.G FE 623,014 499,000 540,811 591,161 (4,482) 6.400 4.618 AO 5,411 31,936 05/23/2019 04/30/2040 514,968
63946B-AF-7 NBCUNIVERSAL MEDIA LLC 1.G FE 5,743,557 4,500,000 4,877,052 5,412,717 (44,666) 6.400 4.468 AO 48,800 288,000 04/01/2017 04/30/2040 4,644,000
63946B-AG-5 NBCUNIVERSAL MEDIA LLC 1.G FE 1,598,355 1,466,000 1,497,618 1,592,936 (5,273) 5.950 5.125 AO 21,807 87,227 12/19/2024 04/01/2041 1,509,614
641423-CG-1 NEVADA POWER CO 1.F FE 1,247,913 1,250,000 1,280,732 1,247,978 27 6.000 6.012 MS 22,083 75,000 09/11/2023 03/15/2054 1,287,500
64318@-AA-9 NEW CARDINALS STADIUM LLC 1.G PL 7,219,226 6,620,550 6,875,491 6,959,960 (26,051) 6.180 4.645 JUN 205,712 409,141 09/27/2018 06/30/2032 1,193,550
644188-BH-6 NEW ENGLAND POWER CO 1.G FE 1,791,781 1,666,000 1,691,830 1,789,717 (2,007) 5.936 5.405 MN 9,889 98,894 12/19/2024 11/25/2052
647551-AF-7 NEW MOUNTAIN FINANCE CORP 2.C FE 318,955 330,000 335,272 320,859 1,904 6.875 7.905 FA 9,453 11,344 04/09/2025 02/01/2029 341,344

649322-AD-6
NEW YORK AND PRESBYTERIAN
HOSPITAL C 1.C FE 487,625 563,000 438,116 488,750 1,090 4.063 4.899 FA 9,531 22,875 12/19/2024 08/01/2056 574,437

649604-83-2 ADAMAS TRUST INC 2.B PL 2,237 2,300 2,306 2,245 8 9.125 9.946 JAJO 52 105 05/14/2025 07/01/2029 2,352
649604-AG-0 ADAMAS TRUST INC 2.B PL 3,469,000 3,469,000 3,446,458 3,469,000 5.750 5.747 AO 33,799 199,468 04/27/2021 04/30/2026 3,568,734
650119-AR-1 NEW YORK UNIVERSITY C 1.D FE 499,500 500,000 453,302 499,818 98 4.142 4.146 JJ 10,355 20,710 04/06/2017 07/01/2048 5,119
651639-AM-8 NEWMONT CORPORATION O 1.G FE 1,160,269 1,000,000 1,086,149 1,117,982 (5,828) 6.250 5.043 AO 15,625 62,500 04/01/2017 10/01/2039 1,031,250
651639-AV-8 NEWMONT CORPORATION 2.A FE 9,863,403 9,606,000 9,575,961 9,855,139 (8,264) 5.450 5.225 JD 31,993 523,527 12/19/2024 06/09/2044
65163L-AF-6 NEWMONT CORPORATION 1.G FE 19,472,580 19,750,000 16,069,498 19,495,431 5,245 4.200 4.283 MN 110,600 829,500 07/28/2022 05/13/2050 20,164,750
65163L-AF-6 NEWMONT CORPORATION C 1.G FE 248,690 250,000 203,411 248,851 27 4.200 4.230 MN 1,400 10,500 05/07/2020 05/13/2050 255,250

65339K-83-7
NEXTERA ENERGY CAPITAL
HOLDINGS INC 2.B FE 380,000 380,000 385,928 380,000 6.500 6.500 MJSD 2,058 13,448 05/12/2025 06/01/2085 386,175

65339K-CV-0
NEXTERA ENERGY CAPITAL
HOLDINGS INC 2.A FE 1,490,475 1,500,000 1,448,845 1,490,672 134 5.550 5.594 MS 24,513 83,250 01/29/2024 03/15/2054 1,541,625

65339K-CW-8
NEXTERA ENERGY CAPITAL
HOLDINGS INC 2.B FE 399,659 400,000 415,582 399,328 (187) 6.700 6.663 MS 8,933 26,800 03/07/2024 09/01/2054 413,248

65339K-DB-3
NEXTERA ENERGY CAPITAL
HOLDINGS INC 2.B FE 1,419,292 1,415,000 1,510,634 1,418,797 (332) 6.750 6.708 JD 4,245 95,513 06/07/2024 06/15/2054

65339K-DF-4
NEXTERA ENERGY CAPITAL
HOLDINGS INC 2.B FE 783,322 780,000 821,769 783,129 (193) 6.500 6.443 FA 19,153 26,618 02/04/2025 08/15/2055

65364U-AS-5
NIAGARA MOHAWK POWER
CORP 2.A FE 7,000,000 7,000,000 6,920,882 7,000,000 5.783 5.783 MS 118,070 404,810 09/12/2022 09/16/2052 7,202,405

65364U-AU-0
NIAGARA MOHAWK POWER
CORP 2.A FE 6,023,793 5,850,000 5,663,616 6,021,272 (2,533) 5.664 5.457 JJ 150,946 331,344 12/19/2024 01/17/2054 1,285,400

E10.42
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654579-AH-4 NIPPON LIFE INSURANCE CO 1.G FE 2,999,775 3,000,000 2,702,594 2,999,800 5 2.750 2.750 JJ 36,667 82,500 01/21/2021 01/21/2051 3,001,375
654579-AP-6 NIPPON LIFE INSURANCE CO 1.G FE 1,700,000 1,700,000 1,830,541 1,700,000 6.500 6.500 AO 18,724 55,250 04/24/2025 04/30/2055
65473Q-AW-3 NISOURCE INC O 2.B FE 6,371,277 5,500,000 5,744,310 6,184,226 (30,031) 6.250 5.054 JD 15,278 343,750 09/27/2018 12/15/2040 5,500,000
65535H-CC-1 NOMURA HOLDINGS INC 3.C FE 200,000 200,000 205,311 200,000 7.000 7.000 JJ 7,000 06/24/2025 01/01/3000 200,000

65538X-AE-1
NOMURA INTERNATIONAL FD
PTE LTD 1.G FE 8,525,415 74,850,000 7,406,181 8,705,481 180,066 18.110 N/A 12/31/2024 12/15/2067 74,850,000

655422-AV-5 GLENCORE CANADA CORP O 2.A FE 5,902,578 5,700,000 6,058,950 5,838,075 (10,668) 6.200 5.863 JD 15,707 353,400 09/27/2018 06/15/2035 5,700,000
655844-AF-5 NORFOLK SOUTHERN CORP O 2.A FE 27,370,247 20,500,000 23,303,391 25,106,066 (305,818) 7.050 4.482 MN 240,875 1,445,250 04/01/2017 05/01/2037 21,222,625
655844-AK-4 NORFOLK SOUTHERN CORP 2.A FE 11,593,480 8,000,000 10,416,005 11,565,891 (4,162) 7.900 5.427 MN 80,756 632,000 04/01/2017 05/15/2097 8,316,000
655844-BM-9 NORFOLK SOUTHERN CORP 2.A FE 3,033,355 3,500,000 2,901,162 3,050,756 16,884 3.950 5.099 AO 34,563 138,250 12/19/2024 10/01/2042 3,569,125
655844-CJ-5 NORFOLK SOUTHERN CORP 2.A FE 2,493,425 2,500,000 1,729,349 2,493,457 6 4.100 4.111 MN 13,097 102,500 05/03/2021 05/15/2121 2,551,250

655855-FB-5
NORFOLK SOUTHERN RAILWAY
CO 2.A FE 1,315,771 1,066,000 1,291,291 1,307,713 (7,830) 7.875 5.788 MN 10,727 83,948 12/19/2024 05/15/2043 1,107,974

656531-AG-5 EQUINOR ASA O 1.D FE 3,888,996 3,250,000 3,433,143 3,412,036 (74,615) 6.800 4.221 JJ 101,906 221,000 09/27/2018 01/15/2028 3,250,000
66516X-AB-1 NORTHERN GROUP HSG LLC C 1.C FE 300,000 300,000 312,650 300,000 6.503 6.503 MON 867 19,509 07/25/2013 08/15/2043 3,410
66516X-AB-1 NORTHERN GROUP HSG LLC 1.C FE 600,000 600,000 625,300 600,000 6.503 6.502 MON 1,734 39,018 07/25/2013 08/15/2043 6,820
66516X-AC-9 NORTHERN GROUP HSG LLC C 1.C FE 122,785 100,000 103,067 119,403 (427) 6.803 5.336 MON 302 6,803 10/28/2015 08/15/2053 100,000
66516X-AC-9 NORTHERN GROUP HSG LLC O 1.C FE 1,232,687 1,000,000 1,030,674 1,197,066 (4,646) 6.803 5.289 MON 3,024 68,030 07/22/2016 08/15/2053 11,522
66516X-AC-9 NORTHERN GROUP HSG LLC 1.C FE 3,081,923 2,950,000 3,040,488 3,066,901 (3,145) 6.803 6.439 MON 8,919 200,689 10/21/2020 08/15/2053 33,990
665228-H#-2 NICOR GAS 1.D 500,000 500,000 304,744 500,000 2.770 2.770 MS 4,617 13,850 08/11/2020 08/31/2050 506,925
665501-AL-6 NORTHERN NATURAL GAS CO C 1.G FE 914,489 1,075,000 860,862 918,074 3,380 4.300 5.417 JJ 21,315 44,802 12/19/2024 01/15/2049 1,098,113
665501-AL-6 NORTHERN NATURAL GAS CO 1.G FE 1,931,631 2,302,000 1,843,445 1,939,596 8,061 4.300 5.515 JJ 45,644 100,409 12/19/2024 01/15/2049 2,351,493
665501-AM-4 NORTHERN NATURAL GAS CO 1.G FE 247,790 250,000 167,142 248,002 47 3.400 3.447 AO 1,794 8,500 04/07/2021 10/16/2051 254,250
665501-AN-2 NORTHERN NATURAL GAS CO 1.G FE 1,007,988 1,000,000 960,752 1,007,621 (115) 5.625 5.571 FA 23,438 56,250 01/29/2024 02/01/2054 1,028,125
665772-CA-5 NORTHERN STATES POWER CO O 1.F FE 16,822,712 14,500,000 14,768,090 15,918,783 (119,995) 5.250 3.996 JJ 351,021 761,250 04/01/2017 07/15/2035 14,880,625
665772-CG-2 NORTHERN STATES POWER CO 1.F FE 2,009,793 2,072,000 1,999,521 2,012,673 2,776 4.850 5.131 FA 37,964 100,492 12/19/2024 08/15/2040 2,122,246
665772-CX-5 NORTHERN STATES POWER CO 1.E FE 6,465,842 6,399,000 5,931,531 6,464,988 (844) 5.100 5.030 MN 41,700 326,349 12/19/2024 05/15/2053

665789-AX-1
NORTHERN STATES POWER CO
(WISCONSIN) 1.F FE 1,626,650 2,000,000 1,567,224 1,640,216 13,166 3.700 5.338 AO 18,500 74,000 12/19/2024 10/01/2042 2,037,000

665789-AZ-6
NORTHERN STATES POWER CO
(WISCONSIN) C 1.E FE 1,376,302 1,380,000 991,586 1,376,929 89 3.750 3.765 JD 4,313 51,750 11/27/2017 12/01/2047 1,405,875

665789-BB-8
NORTHERN STATES POWER CO
(WISCONSIN) 1.E FE 329,477 500,000 316,289 332,598 3,031 3.050 5.520 MN 2,542 15,250 12/19/2024 05/01/2051 507,625

666807-BH-4 NORTHROP GRUMMAN CORP 2.A FE 6,148,511 5,707,000 5,257,971 6,051,261 (13,120) 4.750 4.256 JD 22,590 271,083 04/01/2017 06/01/2043 5,842,541
666807-BJ-0 NORTHROP GRUMMAN CORP 2.A FE 2,028,397 2,402,000 1,920,696 2,039,734 11,002 3.850 5.087 AO 19,523 92,477 12/19/2024 04/15/2045 2,448,239
666807-BP-6 NORTHROP GRUMMAN CORP 2.A FE 2,046,273 2,445,000 1,963,938 2,060,570 9,321 4.030 5.248 AO 20,802 98,534 12/19/2024 10/15/2047 2,494,267
666807-CM-2 NORTHROP GRUMMAN CORP 2.A FE 8,410,630 8,276,000 7,736,586 8,408,711 (1,919) 5.200 5.092 JD 35,863 430,352 12/19/2024 06/01/2054

668103-AC-8
NORTHWESTERN MEMORIAL
HEALTHCARE 1.C FE 1,053,482 1,333,000 813,501 1,060,176 5,502 2.633 3.847 JJ 16,184 35,098 12/19/2024 07/15/2051 1,350,549

668444-AC-6 NORTHWESTERN UNIVERSITY C 1.B FE 559,377 566,000 532,984 559,729 342 4.643 4.748 JD 2,190 26,279 12/19/2024 12/01/2044 83,708
668444-AP-7 NORTHWESTERN UNIVERSITY O 1.B FE 23,043,242 23,005,000 17,560,322 23,038,068 (791) 3.812 3.803 JD 73,079 876,951 12/12/2017 12/01/2050 23,443,475
668444-AP-7 NORTHWESTERN UNIVERSITY 1.B FE 12,582,031 12,500,000 9,541,579 12,529,173 (13,179) 3.812 3.684 JD 39,708 476,500 03/26/2020 12/01/2050 11,311,566
66988A-AE-4 NOVANT HEALTH INC 1.E FE 752,011 833,000 696,240 754,756 2,663 4.371 5.185 MN 6,068 36,410 12/19/2024 11/01/2043 851,205
670346-AW-5 NUCOR CORP 1.G FE 7,306,934 9,088,000 6,937,641 7,339,174 31,269 3.850 5.202 AO 87,472 349,888 12/19/2024 04/01/2052 9,262,944
67066G-AG-9 NVIDIA CORP 1.D FE 8,536,106 10,000,000 8,449,678 8,680,027 63,395 3.500 4.789 AO 87,500 350,000 08/30/2023 04/01/2040 10,175,000
67077M-AQ-1 NUTRIEN LTD O 2.B FE 2,232,520 2,000,000 2,074,833 2,181,832 (8,186) 6.125 5.225 JJ 56,486 122,500 09/27/2018 01/15/2041 2,000,000
67077M-AR-9 NUTRIEN LTD 2.B FE 1,991,991 2,116,000 1,926,672 1,996,242 4,125 4.900 5.406 JD 8,640 103,684 12/19/2024 06/01/2043 2,167,842
67077M-AU-2 NUTRIEN LTD 2.B FE 1,892,784 2,000,000 1,790,993 1,895,236 2,369 5.000 5.398 AO 25,000 100,000 12/19/2024 04/01/2049 2,050,000
67077M-AX-6 NUTRIEN LTD 2.B FE 4,878,285 6,110,000 4,626,849 4,902,719 24,434 3.950 5.421 MN 32,179 241,345 12/19/2024 05/13/2050 6,230,673
67077M-BB-3 NUTRIEN LTD 2.B FE 13,328,231 13,155,000 13,131,974 13,325,814 (2,338) 5.800 5.702 MS 199,225 511,995 06/27/2025 03/27/2053 8,905,995
67080L-AD-7 NUVEEN LLC 2.A FE 1,247,199 1,250,000 1,314,489 1,247,578 218 5.850 5.880 AO 15,438 73,125 04/15/2024 04/15/2034 1,286,563
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67103B-70-4 OFS CAPITAL CORP 2.B PL 2,050,745 2,063,750 1,955,610 2,054,739 2,778 4.950 5.112 JAJO 17,310 101,980 01/24/2025 10/31/2028 2,089,289

67401P-AD-0
OAKTREE SPECIALTY LENDING
CORP 2.C FE 1,383,114 1,435,000 1,478,933 1,402,392 8,877 7.100 7.936 FA 38,490 101,885 10/06/2023 02/15/2029 1,485,943

67401P-AE-8
OAKTREE SPECIALTY LENDING
CORP 2.C FE 800,524 828,000 830,350 804,140 3,616 6.340 7.154 FA 18,082 26,248 04/07/2025 02/27/2030 854,248

674599-CN-3 OCCIDENTAL PETROLEUM CORP O 2.C FE 19,627,201 19,800,000 14,919,639 19,653,572 3,876 4.200 4.252 MS 244,860 831,600 11/01/2018 03/15/2048 20,215,800
674599-CN-3 OCCIDENTAL PETROLEUM CORP 2.C FE 694,904 700,000 527,462 695,713 114 4.200 4.243 MS 8,657 29,400 02/28/2018 03/15/2048 714,700
674599-CX-1 OCCIDENTAL PETROLEUM CORP 2.C FE 348,184 350,000 301,599 348,621 73 4.300 4.339 FA 5,686 15,050 08/06/2019 08/15/2039 357,525
674599-DH-5 OCCIDENTAL PETROLEUM CORP 2.C FE 121,000 100,000 117,521 117,446 (822) 7.950 6.038 JD 353 7,950 02/23/2021 06/15/2039 103,975
674599-DX-0 OCCIDENTAL PETROLEUM CORP 2.C FE 5,201,360 4,000,000 4,266,088 5,195,791 (1,211) 7.500 5.750 MN 50,000 300,000 09/18/2019 11/01/2096 4,150,000
675553-AA-9 OCHSNER CLINIC FOUNDATION O 1.G FE 8,334,431 7,000,000 7,064,876 8,106,731 (36,089) 5.897 4.631 MN 52,745 412,790 09/27/2018 05/15/2045 7,000,000
677071-AG-7 OHANA MILITARY CMNTYS LLC 1.D FE 2,002,368 1,750,000 1,794,468 1,919,348 (11,927) 5.780 4.627 AO 25,288 101,150 12/13/2018 10/01/2036 1,800,575

677071-AK-8
OHANA MILITARY
COMMUNITIES LLC O 1.E FE 2,771,751 2,993,284 2,714,220 2,819,581 4,305 5.880 6.502 AO 44,001 176,005 02/14/2012 10/01/2051 112,532

677071-AU-6 OHANA 2007A I - ABS 1.D FE 2,451,087 2,623,329 2,549,829 2,495,640 2,740 6.000 6.504 AO 39,350 157,400 01/29/2024 10/01/2051 101,212
677071-AU-6 OHANA 2007A I - ABS C 1.D FE 364,955 407,680 396,257 374,499 797 6.000 6.894 AO 6,115 24,461 03/11/2010 10/01/2051 460,000
677071-AU-6 OHANA 2007A I - ABS O 1.D FE 538,846 709,008 689,143 572,406 2,893 6.000 8.343 AO 10,635 42,540 02/06/2009 10/01/2051 27,355
677071-AV-4 OHANA 2007A II - ABS 2.A FE 634,808 667,250 630,818 642,427 612 6.150 6.547 AO 10,259 41,036 02/22/2012 10/01/2051 26,155
67777J-AK-4 OHIOHEALTH CORP 1.B FE 250,000 250,000 169,409 250,000 3.042 3.042 MN 972 7,605 05/21/2020 11/15/2050 253,803

678858-BR-1
OKLAHOMA GAS AND ELECTRIC
CO C 1.G FE 564,706 666,000 537,823 567,344 2,560 4.150 5.322 AO 6,910 27,639 12/19/2024 04/01/2047 679,820

678858-BS-9
OKLAHOMA GAS AND ELECTRIC
CO O 1.G FE 14,653,254 14,700,000 11,403,671 14,661,518 1,122 3.850 3.868 FA 213,803 565,950 08/08/2017 08/15/2047 14,982,975

678858-BS-9
OKLAHOMA GAS AND ELECTRIC
CO C 1.G FE 2,007,430 2,000,000 1,551,520 2,006,041 (192) 3.850 3.829 FA 29,089 77,000 08/23/2017 08/15/2047 1,528,875

678858-BS-9
OKLAHOMA GAS AND ELECTRIC
CO 1.G FE 5,283,146 5,300,000 4,111,528 5,286,301 399 3.850 3.868 FA 77,086 204,050 08/08/2017 08/15/2047 5,402,025

680223-AL-8
OLD REPUBLIC INTERNATIONAL
CORP 2.A FE 3,201,430 4,000,000 2,892,631 3,247,435 14,010 3.850 5.190 JD 8,556 154,000 07/21/2022 06/11/2051 4,077,000

681919-BM-7 OMNICOM GROUP INC 2.A FE 2,244,865 2,250,000 1,703,431 2,245,796 182 3.375 3.391 MS 25,313 78,188 02/24/2021 03/01/2041 2,287,969
681919-BN-5 OMNICOM GROUP INC 2.A FE 2,380,432 2,658,000 2,461,137 2,391,037 5,170 5.400 6.232 AO 35,883 146,190 02/21/2024 10/01/2048 2,729,766
68218W-AA-2 OMNIS FUNDING TRUST 2.A FE 13,666,044 13,300,000 13,830,038 13,665,472 (572) 6.722 6.509 MN 114,237 399,828 11/05/2025 05/15/2055 6,718,465

68233J-AS-3
ONCOR ELECTRIC DELIVERY
COMPANY LLC O 1.F FE 9,968,035 8,377,000 8,171,043 9,573,370 (52,558) 5.300 4.066 JD 36,998 443,981 04/01/2017 06/01/2042 8,377,000

68233J-DA-9
ONCOR ELECTRIC DELIVERY
COMPANY LLC 1.F FE 249,853 250,000 251,437 249,860 8 5.800 5.804 AO 3,625 7,693 03/17/2025 04/01/2055 257,250

68235P-AG-3 ONE GAS INC C 1.G FE 494,560 500,000 425,609 495,280 116 4.500 4.567 MN 3,750 22,500 11/01/2018 11/01/2048 511,250
68235P-AG-3 ONE GAS INC O 1.G FE 6,429,280 6,500,000 5,532,917 6,438,641 1,502 4.500 4.567 MN 48,750 292,500 11/01/2018 11/01/2048 6,646,250
68235P-AG-3 ONE GAS INC 1.G FE 3,725,270 4,000,000 3,404,872 3,738,492 5,738 4.500 4.974 MN 30,000 180,000 01/10/2024 11/01/2048 4,090,000

682441-AA-8
ONEAMERICA FINANCIAL
PARTNERS INC 1.G FE 6,742,020 5,611,000 5,980,163 6,261,995 (66,403) 7.000 5.171 AO 82,918 392,770 04/01/2017 10/15/2033 5,807,385

682441-AB-6
ONEAMERICA FINANCIAL
PARTNERS INC 1.G FE 2,573,595 3,480,000 2,659,100 2,601,040 13,616 4.250 6.236 AO 31,223 147,900 12/11/2023 10/15/2050 3,553,950

682680-AT-0 ONEOK INC 2.B FE 948,197 1,048,000 914,642 950,561 2,280 4.950 5.705 JJ 24,209 51,876 12/19/2024 07/13/2047 1,073,938
682680-BC-6 ONEOK INC 2.B FE 2,470,908 3,300,000 2,672,210 2,498,606 13,402 4.500 6.506 MS 43,725 148,500 11/16/2023 03/15/2050 3,374,250
682680-BT-9 ONEOK INC 2.B FE 22,788,958 19,500,000 20,487,787 21,761,697 (144,794) 6.400 5.044 MN 208,000 1,248,000 09/27/2018 05/01/2037 19,812,000
682680-BX-0 ONEOK INC 2.B FE 1,166,664 1,418,000 1,110,849 1,173,065 6,205 4.250 5.679 MS 17,745 60,265 12/19/2024 09/15/2046 1,448,133
682680-BY-8 ONEOK INC 2.B FE 6,820,456 7,000,000 5,428,705 6,837,683 4,075 4.200 4.362 AO 71,867 294,000 08/04/2022 10/03/2047 7,147,000
682680-BZ-5 ONEOK INC 2.B FE 1,480,944 1,666,000 1,403,695 1,484,864 3,789 4.850 5.703 FA 33,667 80,801 12/19/2024 02/01/2049 1,706,401
682680-CA-9 ONEOK INC 2.B FE 1,122,306 1,150,000 833,919 1,119,992 270 3.950 4.082 MS 15,142 45,425 10/17/2024 03/01/2050 917,775
682680-CF-8 ONEOK INC 2.B FE 8,347,541 8,370,000 7,800,304 8,349,483 1,942 5.700 5.717 MN 79,515 526,124 12/19/2024 11/01/2054 8,608,545
68268N-AC-7 ONEOK PARTNERS LP O 2.B FE 7,550,035 6,450,000 7,019,819 7,222,741 (52,591) 6.650 5.182 AO 107,231 428,925 09/27/2018 10/01/2036 6,450,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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68268N-AG-8 ONEOK PARTNERS LP O 2.B FE 10,999,670 10,000,000 10,251,994 10,784,856 (34,825) 6.125 5.343 FA 255,208 612,500 09/27/2018 02/01/2041 10,000,000
68389X-AE-5 ORACLE CORP O 2.B FE 14,142,173 10,750,000 10,959,309 13,079,320 (142,117) 6.500 4.208 AO 147,514 698,750 04/01/2017 04/15/2038 10,750,000
68389X-AM-7 ORACLE CORP 2.B FE 2,321,292 2,000,000 1,790,618 2,235,659 (11,486) 5.375 4.278 JJ 49,569 107,500 04/01/2017 07/15/2040 2,053,750
68389X-AW-5 ORACLE CORP O 2.B FE 5,380,788 4,900,000 3,750,855 5,277,997 (14,241) 4.500 3.900 JJ 105,963 220,500 09/13/2017 07/08/2044
68389X-BG-9 ORACLE CORP 2.B FE 5,950,549 7,442,000 5,139,635 5,993,007 18,612 4.375 5.757 MN 41,603 325,588 08/30/2023 05/15/2055 7,604,794
68389X-BH-7 ORACLE CORP 2.B FE 406,384 390,000 325,723 401,427 (935) 3.850 3.501 JJ 6,924 15,015 03/26/2020 07/15/2036
68389X-BJ-3 ORACLE CORP O 2.B FE 14,865,375 14,700,000 10,189,903 14,833,650 (4,317) 4.000 3.934 JJ 271,133 588,000 07/11/2017 07/15/2046
68389X-BJ-3 ORACLE CORP 2.B FE 5,359,625 5,300,000 3,673,911 5,348,406 (1,564) 4.000 3.934 JJ 97,756 212,000 07/11/2017 07/15/2046
68389X-BQ-7 ORACLE CORP C 2.B FE 995,310 1,000,000 686,692 996,095 110 4.000 4.027 MN 5,111 40,000 11/07/2017 11/15/2047 1,020,000
68389X-BQ-7 ORACLE CORP O 2.B FE 451,230 500,000 343,346 458,063 1,093 4.000 4.613 MN 2,556 20,000 11/01/2018 11/15/2047 510,000
68389X-BQ-7 ORACLE CORP 2.B FE 902,460 1,000,000 686,692 916,160 2,184 4.000 4.613 MN 5,111 40,000 11/01/2018 11/15/2047 1,020,000
68389X-BX-2 ORACLE CORP 2.B FE 1,776,653 1,750,000 1,090,094 1,773,821 (634) 3.600 3.515 AO 15,750 63,000 02/25/2021 04/01/2050
68389X-BZ-7 ORACLE CORP C 2.B FE 226,269 300,000 218,856 234,838 2,603 3.650 5.820 MS 2,920 10,950 06/22/2022 03/25/2041 305,475
68389X-CA-1 ORACLE CORP 2.B FE 4,910,983 6,100,000 4,013,553 4,933,632 21,958 3.950 5.338 MS 64,253 240,950 12/19/2024 03/25/2051 6,220,475
68389X-CV-5 ORACLE CORP 2.B FE 1,628,504 1,635,000 1,304,819 1,628,704 181 5.500 5.524 MS 23,480 89,925 12/19/2024 09/27/2064 1,679,963

684065-F*-1
ORANGE & ROCKLAND UTILITIES
INC 1.A IF 8,000,000 8,000,000 7,793,736 8,000,000 5.990 5.990 AO 121,131 09/16/2025 10/01/2055 8,239,600

685218-AB-5 ORANGE SA 2.A FE 10,447,819 10,192,000 10,042,114 10,439,900 (7,841) 5.500 5.286 FA 225,781 560,560 12/19/2024 02/06/2044
68902V-AL-1 OTIS WORLDWIDE CORP 2.B FE 4,072,047 5,085,000 3,993,868 4,119,664 47,616 3.112 5.003 FA 59,782 158,245 12/19/2024 02/15/2040 5,164,123
68902V-AM-9 OTIS WORLDWIDE CORP 2.B FE 2,539,581 3,384,000 2,403,947 2,557,246 17,665 3.362 5.141 FA 42,980 113,770 12/19/2024 02/15/2050 3,440,885
690742-AB-7 OWENS CORNING O 2.A FE 2,567,442 2,099,000 2,380,629 2,415,115 (21,090) 7.000 5.166 JD 12,244 146,930 04/01/2017 12/01/2036 2,172,465
690742-AG-6 OWENS CORNING O 2.A FE 16,136,400 20,000,000 16,275,009 16,621,102 78,738 4.300 5.668 JJ 396,556 860,000 09/27/2018 07/15/2047 20,000,000
690742-AH-4 OWENS CORNING 2.A FE 2,073,750 2,500,000 2,047,501 2,091,935 9,059 4.400 5.710 JJ 46,139 110,000 12/12/2023 01/30/2048 2,555,000
690742-AQ-4 OWENS CORNING 2.A FE 993,060 1,000,000 1,014,860 993,218 158 5.950 6.000 JD 2,644 59,500 01/23/2025 06/15/2054 1,029,750

69121J-AB-3
BLUE OWL TECHNOLOGY
FINANCE CORP 2.C FE 410,124 415,000 424,457 410,871 747 6.750 7.098 AO 6,770 14,006 05/12/2025 04/04/2029 429,006

69181V-50-3 OXFORD SQUARE CAPITAL CORP 2.C PL 7,931,278 8,093,850 7,820,278 8,024,348 23,950 5.500 5.860 JAJO 75,430 444,125 11/21/2025 07/31/2028 8,205,140
69181V-60-2 OXFORD SQUARE CAPITAL CORP 2.C FE 5,389,491 5,477,125 5,582,286 5,394,145 4,654 7.750 8.150 JAJO 71,925 99,045 08/01/2025 07/31/2030 5,583,244
693304-AS-6 PECO ENERGY CO 1.F FE 1,176,809 1,331,000 1,115,203 1,181,717 4,760 4.150 5.085 AO 13,809 55,237 12/19/2024 10/01/2044 1,358,618
693304-AV-9 PECO ENERGY CO C 1.F FE 998,200 1,000,000 762,786 998,518 44 3.700 3.710 MS 10,894 37,000 09/18/2017 09/15/2047 1,018,500
693304-AW-7 PECO ENERGY CO 1.F FE 2,016,424 2,406,000 1,887,824 2,025,951 9,233 3.900 5.098 MS 31,278 93,834 12/19/2024 03/01/2048 2,452,917

69351U-AN-3
PPL ELECTRIC UTILITIES
CORPORATION 1.E FE 1,278,533 1,280,000 1,233,209 1,278,640 83 5.200 5.210 JJ 30,692 66,560 12/19/2024 07/15/2041 1,313,280

69351U-AT-0
PPL ELECTRIC UTILITIES
CORPORATION C 1.E FE 702,301 796,000 667,304 705,128 2,743 4.150 5.072 AO 8,259 33,034 12/19/2024 10/01/2045 812,517

69351U-AU-7
PPL ELECTRIC UTILITIES
CORPORATION 1.E FE 991,959 1,166,000 945,900 996,424 4,335 3.950 5.071 JD 3,838 46,057 12/19/2024 06/01/2047 1,189,029

69351U-AV-5
PPL ELECTRIC UTILITIES
CORPORATION C 1.E FE 994,390 1,000,000 823,213 995,227 126 4.150 4.183 JD 1,844 41,500 06/11/2018 06/15/2048 1,020,750

69351U-AV-5
PPL ELECTRIC UTILITIES
CORPORATION 1.E FE 876,084 1,000,000 823,213 879,025 2,856 4.150 5.058 JD 1,844 41,500 12/19/2024 06/15/2048 1,020,750

69351U-BB-8
PPL ELECTRIC UTILITIES
CORPORATION 1.E FE 880,512 851,000 815,338 880,038 (463) 5.250 5.017 MN 5,709 44,678 12/19/2024 05/15/2053

693627-AY-7 DUKE ENERGY INDIANA LLC C 2.A FE 3,633,537 2,900,000 3,138,768 3,301,118 (32,237) 6.120 4.368 AO 37,468 177,480 09/25/2012 10/15/2035 2,988,740
693627-AY-7 DUKE ENERGY INDIANA LLC O 2.A FE 7,335,408 6,000,000 6,494,002 6,835,440 (67,184) 6.120 4.344 AO 77,520 367,200 04/01/2017 10/15/2035 6,183,600
69403W-AE-7 PACBEA 2006 - A AE - ABS 2.C FE 340,056 365,404 321,659 345,625 524 5.578 6.145 JJ 9,398 20,382 10/24/2012 07/15/2051 14,198
694308-HR-1 PACIFIC GAS AND ELECTRIC CO 2.A FE 1,042,131 1,310,000 981,194 1,048,785 6,461 4.000 5.635 JD 4,367 52,400 12/19/2024 12/01/2046 1,336,200
694308-JJ-7 PACIFIC GAS AND ELECTRIC CO 2.A FE 6,127,871 8,462,000 5,705,936 6,172,474 44,603 3.500 5.525 FA 123,404 296,170 12/19/2024 08/01/2050 8,610,085
694308-KT-3 PACIFIC GAS AND ELECTRIC CO 2.A FE 3,273,495 3,160,000 3,028,561 3,272,379 (1,127) 5.900 5.647 AO 46,610 199,905 12/19/2024 10/01/2054

69437@-AF-3
PRICEWATERHOUSECOOPERS
LLP 1.D YE 2,000,000 2,000,000 1,717,478 2,000,000 3.730 3.730 N/A 22,173 74,600 06/09/2020 09/14/2035 2,037,300

694476-AA-0 PACIFIC LIFECORP O 1.G FE 10,600,308 9,000,000 10,000,274 9,966,466 (101,064) 6.600 4.908 MS 174,900 594,000 09/27/2018 09/15/2033 9,000,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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694476-AF-9 PACIFIC LIFECORP 1.G FE 9,236,310 9,250,000 8,868,821 9,236,976 214 5.400 5.410 MS 147,075 499,500 09/08/2022 09/15/2052 9,499,750

694669-AA-0
PACIFIC NORTHWEST
COMMUNITIESLLC 1.D FE 232,600 200,000 194,171 229,160 (609) 5.912 4.884 JD 526 11,824 07/24/2019 06/15/2050 205,912

701094-AP-9 PARKER-HANNIFIN CORP C 2.A FE 1,010,275 1,100,000 884,475 1,012,330 707 4.000 4.543 JD 2,078 34,572 12/19/2024 06/14/2049 1,122,000
701094-AP-9 PARKER-HANNIFIN CORP 2.A FE 9,570,549 11,328,000 9,108,484 9,609,061 39,556 4.000 5.119 JD 21,397 462,548 12/19/2024 06/14/2049 11,554,560
70213B-AC-5 PARTNERRE FINANCE B LLC 2.A FE 5,000,000 5,000,000 4,701,151 5,000,000 4.500 4.500 AO 56,250 225,000 09/17/2020 10/01/2050 5,112,500
70213H-AC-2 MASS GENERAL BRIGHAM INC 1.D FE 2,891,387 3,333,000 2,714,222 2,898,012 6,408 4.117 4.964 JJ 68,610 137,220 12/19/2024 07/01/2055 3,401,610
70213H-AD-0 MASS GENERAL BRIGHAM INC 1.D FE 7,282,258 7,450,000 5,739,666 7,305,031 3,929 3.765 3.895 JJ 140,246 280,493 03/26/2020 07/01/2048 7,590,246
70213H-AD-0 MASS GENERAL BRIGHAM INC O 1.D FE 12,023,668 12,000,000 9,245,100 12,019,623 (574) 3.765 3.754 JJ 225,900 451,800 12/19/2017 07/01/2048 12,225,900
70213H-AE-8 MASS GENERAL BRIGHAM INC C 1.D FE 250,000 250,000 172,310 250,000 3.192 3.192 JJ 3,990 7,980 01/22/2020 07/01/2049 253,990
70450Y-AM-5 PAYPAL HOLDINGS INC 1.G FE 17,443,475 17,500,000 15,879,193 17,446,913 942 5.050 5.071 JD 73,646 883,750 05/16/2022 06/01/2052 17,941,875
70450Y-AN-3 PAYPAL HOLDINGS INC 1.G FE 2,274,807 2,317,000 2,126,492 2,275,647 363 5.250 5.362 JD 10,137 121,643 01/10/2024 06/01/2062 2,377,821
70462G-AA-6 PEACEHEALTH 1.G FE 791,309 850,000 733,363 792,656 1,306 4.787 5.299 MN 5,199 40,690 12/19/2024 11/15/2048 870,345
70462G-AC-2 PEACEHEALTH 1.G FE 1,286,865 1,821,000 1,175,394 1,297,192 10,025 3.218 5.316 MN 7,488 58,600 12/19/2024 11/15/2050 1,850,300
706451-BG-5 PETROLEOS MEXICANOS O 3.A FE 3,762,756 3,810,000 3,615,397 3,777,511 2,391 6.625 6.748 JD 11,218 252,413 09/27/2018 06/15/2035 3,810,000

711123-D@-5
PEOPLES GAS LIGHT AND COKE
COMPANY O 1.E 10,300,000 10,300,000 7,633,526 10,300,000 3.770 3.770 JD 32,359 388,310 11/02/2017 12/01/2047 10,494,155

711123-D@-5
PEOPLES GAS LIGHT AND COKE
COMPANY 1.E 3,700,000 3,700,000 2,742,140 3,700,000 3.770 3.770 JD 11,624 139,490 11/02/2017 12/01/2047 3,769,745

713448-EH-7 PEPSICO INC 1.E FE 7,740,532 6,500,000 6,883,995 7,251,813 (64,954) 5.500 4.007 MN 45,681 357,500 04/01/2017 05/15/2035 6,678,750
714046-AJ-8 REVVITY INC 2.B FE 1,249,988 1,250,000 888,465 1,249,996 — 3.625 3.625 MS 13,342 45,313 03/04/2021 03/15/2051 1,272,656
714264-AK-4 PERNOD RICARD SA O 2.A FE 8,581,804 7,450,000 7,213,372 8,314,089 (36,182) 5.500 4.474 JJ 188,940 409,750 04/01/2017 01/15/2042 7,654,875

71531Q-AB-7
PERSHING SQUARE HOLDINGS
LTD 2.A FE 54,000,000 54,000,000 48,417,845 54,000,000 4.950 4.950 JJ 1,232,550 2,673,000 07/12/2019 07/15/2039 55,336,500

71568P-AD-1
PERUSAHAAN LISTRIK NEGARA
(PERSERO) PT 2.B FE 946,949 1,006,000 915,731 948,402 1,407 5.250 5.718 MN 6,749 52,815 12/19/2024 05/15/2047 1,032,408

71568P-AF-6
PERUSAHAAN LISTRIK NEGARA
(PERSERO) PT 2.B FE 941,079 900,000 914,036 940,246 (812) 6.150 5.791 MN 6,150 55,350 12/19/2024 05/21/2048 927,675

717081-FB-4 PFIZER INC C 1.F FE 1,422,585 1,500,000 1,325,334 1,452,338 7,828 1.750 2.356 FA 9,698 26,250 01/24/2022 08/18/2031 1,513,125
71742W-30-1 PHENIXFIN CORP 2.B PL 1,708,128 1,715,275 1,626,767 1,711,570 1,580 5.250 5.330 FMAN 15,009 90,025 02/12/2025 11/01/2028 1,737,788
718546-AH-7 PHILLIPS 66 2.A FE 2,252,316 1,650,000 1,667,770 2,146,084 (22,319) 5.875 3.450 MN 16,156 96,938 02/24/2021 05/01/2042 1,698,469
718546-AL-8 PHILLIPS 66 O 2.A FE 8,638,407 8,015,000 7,040,138 8,514,180 (17,404) 4.875 4.378 MN 49,927 390,731 08/17/2017 11/15/2044
718546-AL-8 PHILLIPS 66 2.A FE 3,071,673 2,850,000 2,503,355 3,027,605 (6,193) 4.875 4.378 MN 17,753 138,938 08/17/2017 11/15/2044
718546-BA-1 PHILLIPS 66 2.A FE 2,120,580 3,000,000 1,950,340 2,149,072 14,719 3.300 5.319 MS 29,150 99,000 01/10/2024 03/15/2052 3,049,500
718547-AW-2 PHILLIPS 66 CO 2.A FE 2,919,270 3,000,000 2,815,977 2,920,779 1,069 5.650 5.841 JD 7,533 169,500 10/24/2024 06/15/2054 3,084,750
718547-AX-0 PHILLIPS 66 CO 2.A FE 1,848,420 2,000,000 1,842,219 1,850,343 1,923 5.500 6.049 MS 32,389 111,222 01/22/2025 03/15/2055 2,055,000
718547-BA-9 PHILLIPS 66 CO 2.C FE 220,616 220,000 219,098 220,603 (13) 6.200 6.042 MS 3,903 09/16/2025 03/15/2056 226,365
72284K-AB-7 PINE STREET TRUST III 2.A FE 3,000,000 3,000,000 3,041,224 3,000,000 6.223 6.223 MN 23,855 186,690 06/04/2024 05/15/2054 3,093,345
72284L-AA-7 PINE STREET TRUST II 2.A FE 5,000,000 5,000,000 4,672,566 5,000,000 5.568 5.569 FA 105,173 278,400 04/02/2019 02/15/2049 5,139,200

72650R-BH-4
PLAINS ALL AMERICAN
PIPELINE LP O 2.B FE 5,554,656 6,000,000 5,247,885 5,623,036 11,011 4.900 5.432 FA 111,067 294,000 09/27/2018 02/15/2045 6,000,000

73102Q-AA-4 POLAR TANKERS INC O 1.F FE 15,227,622 13,624,325 14,550,715 14,575,101 (73,032) 5.951 4.661 MN 114,861 810,784 09/27/2018 05/10/2037 16,250,000

736508-BP-6
PORTLAND GENERAL ELECTRIC
CO O 1.F FE 11,650,660 10,000,000 10,287,489 11,177,369 (74,599) 5.810 4.508 AO 145,250 581,000 09/27/2018 10/01/2037 10,000,000

73688F-AD-4 BCP INVESTMENT CORP 2.C 3,154,955 3,203,000 3,229,126 3,158,056 3,101 7.500 8.073 AO 40,705 10,009 10/10/2025 10/15/2028 3,323,113
73688F-AE-2 BCP INVESTMENT CORP 2.C 8,254,988 8,445,000 8,496,467 8,261,882 6,895 7.750 8.310 AO 110,899 27,270 10/10/2025 10/15/2030
74005P-BS-2 LINDE INC 1.F FE 2,313,200 4,000,000 2,120,950 2,378,463 33,769 2.000 4.835 FA 31,333 80,000 01/08/2024 08/10/2050 4,040,000
74170*-AV-1 PRIME PROPERTY FUND LLC O 2.A 3,500,000 3,500,000 3,287,939 3,500,000 4.580 4.580 MN 23,600 160,300 10/10/2018 11/08/2033 3,580,150
74170*-AV-1 PRIME PROPERTY FUND LLC 2.A 1,000,000 1,000,000 939,411 1,000,000 4.580 4.580 MN 6,743 45,800 10/10/2018 11/08/2033 1,022,900

74251V-AA-0
PRINCIPAL FINANCIAL GROUP
INC O 1.G FE 6,210,599 5,285,000 5,762,820 5,926,071 (44,995) 6.050 4.610 AO 67,501 319,743 09/27/2018 10/15/2036 5,285,000
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74251V-AU-6
PRINCIPAL FINANCIAL GROUP
INC 1.G FE 6,563,121 6,455,000 6,284,256 6,561,884 (1,261) 5.500 5.382 MS 104,535 355,025 12/19/2024 03/15/2053

743263-AG-0 PROGRESS ENERGY INC O 2.B FE 355,586 270,000 303,005 310,350 (6,018) 7.000 4.061 AO 3,203 18,900 04/01/2017 10/30/2031 270,000
743315-AQ-6 PROGRESSIVE CORP 1.F FE 19,883,352 21,204,000 16,648,744 20,091,389 36,975 3.700 4.095 JJ 337,792 784,548 12/19/2024 01/26/2045 21,596,274
743315-AS-2 PROGRESSIVE CORP O 1.F FE 13,604,490 13,000,000 10,743,638 13,493,213 (15,269) 4.125 3.858 AO 113,208 536,250 08/15/2017 04/15/2047
743315-AS-2 PROGRESSIVE CORP 1.F FE 6,824,298 7,699,000 6,362,713 6,850,842 22,423 4.125 4.969 AO 67,045 317,584 12/19/2024 04/15/2047 7,857,792
743315-BA-0 PROGRESSIVE CORP 1.F FE 1,994,940 2,000,000 1,498,500 1,995,329 104 3.700 3.714 MS 21,789 74,000 03/02/2022 03/15/2052 2,037,000
74340X-CK-5 PROLOGIS LP 1.F FE 672,784 700,000 665,131 673,427 387 5.250 5.517 MS 10,821 36,750 07/18/2024 03/15/2054 718,375
743674-AY-9 PROTECTIVE LIFE CORP O 1.G FE 13,904,530 10,000,000 12,466,581 13,008,498 (144,667) 8.450 5.339 AO 178,389 845,000 09/27/2018 10/15/2039 10,000,000

743756-AE-8
PROVIDENCE ST JOSEPH
HEALTH 1.F FE 900,000 900,000 697,847 900,000 3.930 3.930 AO 8,843 35,370 01/30/2018 10/01/2048 629,270

743756-AE-8
PROVIDENCE ST JOSEPH
HEALTH O 1.F FE 24,300,000 24,300,000 18,841,862 24,300,000 3.930 3.930 AO 238,748 954,990 01/30/2018 10/01/2048 24,777,495

743862-AA-2 UNUM GROUP O 2.B FE 3,552,975 3,000,000 3,144,760 3,151,526 (63,808) 7.250 4.804 MS 64,042 217,500 09/27/2018 03/15/2028 3,000,000
744320-AW-2 PRUDENTIAL FINANCIAL INC O 2.B FE 2,700,000 2,700,000 2,671,885 2,700,000 4.500 4.500 MS 35,775 121,500 09/12/2017 09/15/2047 2,730,375
744320-AY-8 PRUDENTIAL FINANCIAL INC 1.G FE 435,660 500,000 393,131 444,537 1,443 3.905 4.723 JD 1,302 19,525 11/01/2018 12/07/2047 509,763
74432Q-AC-9 PRUDENTIAL FINANCIAL INC 1.G FE 3,533,376 3,000,000 3,226,823 3,292,364 (32,004) 5.750 4.227 JJ 79,542 172,500 04/01/2017 07/15/2033 3,086,250
74432Q-BU-8 PRUDENTIAL FINANCIAL INC 1.G FE 12,061,230 10,000,000 10,127,901 11,565,671 (66,891) 5.800 4.417 MN 72,500 580,000 04/01/2017 11/16/2041 10,290,000
74432Q-CA-1 PRUDENTIAL FINANCIAL INC O 1.G FE 12,061,940 11,000,000 9,822,097 11,839,447 (30,437) 4.600 4.009 MN 64,656 506,000 07/12/2017 05/15/2044 11,253,000
74432Q-CA-1 PRUDENTIAL FINANCIAL INC 1.G FE 4,386,160 4,000,000 3,571,672 4,305,379 (11,073) 4.600 4.009 MN 23,511 184,000 07/12/2017 05/15/2044 4,092,000
74432Q-CF-0 PRUDENTIAL FINANCIAL INC 1.G FE 4,085,291 5,333,000 3,980,019 4,135,537 22,206 3.700 5.330 MS 59,196 197,321 08/30/2023 03/13/2051 5,431,661

744448-CA-7
PUBLIC SERVICE COMPANY OF
COLORADO O 1.F FE 6,616,230 5,000,000 5,569,095 6,119,589 (66,374) 6.500 4.179 FA 135,417 325,000 04/01/2017 08/01/2038 5,000,000

744448-CE-9
PUBLIC SERVICE COMPANY OF
COLORADO 1.F FE 662,596 700,000 641,475 664,136 1,490 4.750 5.234 FA 12,561 33,250 12/19/2024 08/15/2041 716,625

744448-CQ-2
PUBLIC SERVICE COMPANY OF
COLORADO 1.E FE 249,318 250,000 198,649 249,429 15 4.100 4.116 JD 456 10,250 06/14/2018 06/15/2048 255,125

744448-CY-5
PUBLIC SERVICE COMPANY OF
COLORADO 1.E FE 7,441,650 7,833,000 7,288,052 7,453,380 5,312 5.250 5.587 AO 102,808 411,233 12/19/2024 04/01/2053 2,976,125

74445P-AC-6
INDONESIA ASAHAN
ALUMINIUM (PERSERO) PT 2.C FE 564,642 533,000 564,396 556,868 (7,551) 6.530 4.840 MN 4,447 34,805 12/19/2024 11/15/2028 550,402

74445P-AD-4
INDONESIA ASAHAN
ALUMINIUM (PERSERO) PT 2.C FE 4,484,819 4,057,000 4,385,832 4,476,390 (8,201) 6.757 5.926 MN 35,028 274,132 12/19/2024 11/15/2048 4,194,066

744482-BM-1
PUBLIC SERVICE COMPANY OF
NEW HAMPSHIRE C 1.E FE 392,499 500,000 367,181 394,853 2,287 3.600 5.154 JJ 9,000 18,000 12/19/2024 07/01/2049 509,000

744482-BP-4
PUBLIC SERVICE COMPANY OF
NEW HAMPSHIRE 1.E FE 2,036,200 2,023,000 1,871,620 2,036,041 (185) 5.150 5.105 JJ 48,041 104,185 12/19/2024 01/15/2053

744533-BJ-8
PUBLIC SERVICE COMPANY OF
OKLAHOMA O 2.A FE 25,644,780 20,000,000 21,919,370 23,859,443 (241,278) 6.625 4.495 MN 169,306 1,325,000 04/01/2017 11/15/2037 20,662,500

74456Q-AQ-9
PUBLIC SERVICE ELECTRIC AND
GAS CO O 1.F FE 60,658 50,000 52,856 56,942 (495) 5.700 4.098 JD 238 2,850 04/01/2017 12/01/2036 50,000

74456Q-AZ-9
PUBLIC SERVICE ELECTRIC AND
GAS CO 1.F FE 2,270,959 2,600,000 2,187,534 2,283,687 12,353 3.950 5.053 MN 17,117 102,700 12/19/2024 05/01/2042 2,651,350

74456Q-BA-3
PUBLIC SERVICE ELECTRIC AND
GAS CO C 1.F FE 1,186,572 1,422,000 1,139,308 1,195,511 8,674 3.650 5.078 MS 17,301 51,903 12/19/2024 09/01/2042 1,447,952

74456Q-BZ-8
PUBLIC SERVICE ELECTRIC AND
GAS CO C 1.F FE 1,505,245 1,500,000 1,154,471 1,504,506 (122) 3.850 3.830 MN 9,625 57,750 05/07/2019 05/01/2049 1,528,875

74531E-AC-6 PUGET SOUND ENERGY INC O 1.F FE 921,868 750,000 807,742 810,632 (17,408) 7.000 4.260 AO 11,083 52,500 09/27/2018 03/09/2029 750,000
745332-CD-6 PUGET SOUND ENERGY INC 1.F FE 12,305,070 10,000,000 9,990,252 11,691,065 (81,796) 5.638 4.101 AO 119,024 563,800 04/01/2017 04/15/2041
745332-CJ-3 PUGET SOUND ENERGY INC 1.F FE 704,040 1,000,000 679,485 715,318 5,833 3.250 5.392 MS 9,569 32,500 01/10/2024 09/15/2049 1,016,250
745332-CL-8 PUGET SOUND ENERGY INC 1.F FE 2,396,837 2,722,000 2,615,928 2,405,920 4,212 5.448 6.347 JD 12,358 148,295 10/24/2023 06/01/2053 2,796,147
747262-AM-5 QVC INC O 5.B FE 1,467,235 3,811,000 1,562,510 1,467,235 4,419 2,038,346 5.950 6.731 MS 66,767 226,755 09/27/2018 03/15/2043 1,580,612
74834L-AN-0 QUEST DIAGNOSTICS INC 2.A FE 5,376,907 5,000,000 5,727,778 5,241,229 (13,891) 6.950 6.352 JJ 173,750 347,500 04/07/2011 07/01/2037 5,173,750

E10.47
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74834L-AN-0 QUEST DIAGNOSTICS INC O 2.A FE 17,750,050 15,100,000 17,297,888 17,024,570 (117,762) 6.950 5.444 JJ 524,725 1,049,450 09/27/2018 07/01/2037 15,100,000

754730-AH-2
RAYMOND JAMES FINANCIAL
INC 1.G FE 152,678 225,000 165,096 155,121 1,127 3.750 6.200 AO 2,109 8,438 09/28/2023 04/01/2051 229,219

75513E-BT-7 RTX CORP 2.A FE 5,227,218 4,300,000 4,822,986 4,942,218 (45,652) 6.800 4.958 JJ 146,200 292,400 09/27/2018 07/01/2036 4,446,200
75513E-BU-4 RTX CORP 2.A FE 15,151,765 12,233,000 13,995,784 14,434,018 (126,886) 7.000 5.019 AO 180,777 856,310 12/19/2024 04/15/2038 12,661,155
75513E-CK-5 RTX CORP 2.A FE 902,167 1,016,000 860,977 905,119 2,863 4.350 5.204 AO 9,330 44,196 12/19/2024 04/15/2047 1,038,098
75513E-CX-7 RTX CORP 2.A FE 13,031,479 11,443,000 12,592,612 13,006,697 (24,041) 6.400 5.432 MS 215,637 732,352 12/19/2024 03/15/2054 2,322,000
75574U-83-8 READY CAPITAL CORP 2.A PL 2,508,086 2,633,600 2,201,690 2,518,813 10,720 9.000 10.322 MJSD 10,534 174,962 12/24/2025 12/15/2029 2,692,856
75574U-AB-7 READY CAPITAL CORP 2.A PL 1,052,104 1,296,000 1,019,363 1,066,519 14,403 5.500 12.779 JD 198 44,330 12/19/2025 12/30/2028 1,331,640
75574U-AD-3 READY CAPITAL CORP 2.A FE 3,769,338 3,825,000 3,593,848 3,804,882 11,539 7.375 7.735 JJ 118,323 282,094 09/16/2022 07/31/2027 3,966,047
755763-AC-3 READYCAP HOLDINGS LLC 1.F PL 1,297,800 1,442,000 1,408,838 1,363,604 65,804 4.500 11.858 AO 12,798 64,890 04/10/2025 10/20/2026 1,474,445
755763-AE-9 READYCAP HOLDINGS LLC 1.F PL 10,471,520 10,472,000 10,504,315 10,471,618 98 9.375 9.385 MS 327,250 675,106 05/15/2025 03/01/2028 10,553,813
756109-AR-5 REALTY INCOME CORP C 1.G FE 994,990 1,000,000 1,000,988 999,595 497 4.125 4.178 AO 8,708 41,250 09/16/2014 10/15/2026 1,020,625
7591EP-AE-0 REGIONS FINANCIAL CORP O 2.A FE 27,928,888 22,293,000 25,460,508 26,300,412 (235,340) 7.375 5.313 JD 95,906 1,644,109 09/27/2018 12/10/2037 22,293,000
75932T-AA-9 REIGN EXCHANGE LLC NOTES 2.B 26,125,674 27,750,000 21,301,455 26,220,564 32,279 4.920 5.335 MN 117,568 1,360,622 11/30/2022 05/30/2049 28,432,650
75932T-AA-9 REIGN EXCHANGE LLC NOTES C 2.B 470,900 500,000 383,810 472,594 579 4.920 5.333 MN 2,118 24,516 10/27/2022 05/30/2049 512,300

759351-AT-6
REINSURANCE GROUP OF
AMERICA INC 2.B FE 500,000 500,000 516,649 500,000 6.650 6.650 MS 9,790 17,733 02/26/2025 09/15/2055

760719-BH-6 HSBC USA INC O 1.G FE 27,384,500 25,000,000 30,213,529 27,452,328 (1,537) 7.200 6.551 JJ 830,000 1,800,000 04/01/2017 07/15/2097 25,000,000
760759-AF-7 REPUBLIC SERVICES INC O 1.G FE 3,452,526 3,000,000 3,197,415 3,294,877 (25,028) 6.086 4.755 MS 53,760 182,580 09/27/2018 03/15/2035 3,000,000
761713-BB-1 REYNOLDS AMERICAN INC 2.A FE 2,994,682 2,250,000 2,213,636 2,883,459 (22,275) 5.850 3.770 FA 49,725 131,625 07/28/2020 08/15/2045

76202@-AA-2
CTL - HOME DEPOT
TREXLERTOWN PA C 1.F YE 365,382 365,382 381,093 365,382 6.365 6.365 MON 1,034 23,257 03/23/2010 01/15/2039 505,000

76202@-AA-2
CTL - HOME DEPOT
TREXLERTOWN PA 1.F YE 405,176 405,176 422,599 405,176 6.365 6.365 MON 3,302 23,640 03/23/2010 01/15/2039 450,429

767201-AD-8 RIO TINTO FINANCE (USA) LTD C 1.F FE 1,643,083 1,300,000 1,398,912 1,377,769 (28,264) 7.125 4.600 JJ 42,710 92,625 02/14/2014 07/15/2028 1,346,313
76720A-AP-1 RIO TINTO FINANCE (USA) PLC 1.F FE 4,397,613 4,333,000 4,036,040 4,396,796 (831) 5.125 5.024 MS 69,087 222,066 12/19/2024 03/09/2053
76720A-AV-8 RIO TINTO FINANCE (USA) PLC 1.F FE 6,434,081 6,115,000 6,235,231 6,433,470 (611) 5.750 5.391 MS 104,507 10/29/2025 03/14/2055
771196-CM-2 ROCHE HOLDINGS INC 1.C FE 2,250,000 2,250,000 2,180,156 2,250,000 5.218 5.218 MS 36,852 117,405 03/04/2024 03/08/2054 2,308,703

771367-BX-6
ROCHESTER GAS AND ELECTRIC
CORP O 1.F FE 1,727,756 1,500,000 1,660,901 1,629,304 (13,544) 6.375 4.995 MS 31,875 95,625 04/01/2017 09/01/2033 1,547,813

771367-BX-6
ROCHESTER GAS AND ELECTRIC
CORP 1.F FE 1,727,756 1,500,000 1,660,901 1,629,363 (13,550) 6.375 5.006 MS 31,875 95,625 04/01/2017 09/01/2033 1,547,813

773903-AE-9 ROCKWELL AUTOMATION INC O 1.G FE 6,115,265 5,000,000 5,648,173 5,799,777 (49,780) 6.250 4.501 JD 26,042 312,500 09/27/2018 12/01/2037 5,000,000
773903-AJ-8 ROCKWELL AUTOMATION INC 1.G FE 8,761,738 9,500,000 7,898,872 8,798,006 15,854 4.200 4.722 MS 133,000 399,000 08/30/2023 03/01/2049 9,636,500
77509N-AF-0 ROGERS COMMUNICATIONS INC O 2.C FE 9,703,109 7,060,000 8,311,476 8,418,804 (177,423) 8.750 5.118 MN 102,958 624,810 04/01/2017 05/01/2032 7,060,000
775109-AL-5 ROGERS COMMUNICATIONS INC O 2.C FE 1,314,365 1,000,000 1,153,073 1,233,133 (12,997) 7.500 4.989 FA 28,333 75,000 09/27/2018 08/15/2038 1,000,000
775109-BP-5 ROGERS COMMUNICATIONS INC 2.C FE 4,312,657 5,500,000 3,922,259 4,391,420 23,117 3.700 5.181 MN 26,003 209,000 05/13/2022 11/15/2049 5,601,750
775109-CJ-8 ROGERS COMMUNICATIONS INC 2.C FE 3,811,385 3,850,000 3,290,711 3,816,508 1,370 4.500 4.577 MS 51,013 177,100 03/07/2022 03/15/2042 3,936,625
775109-CK-5 ROGERS COMMUNICATIONS INC 2.C FE 8,061,422 9,308,000 7,407,080 8,083,364 21,234 4.550 5.504 MS 124,701 423,514 12/19/2024 03/15/2052 9,519,757
780082-AV-5 ROYAL BANK OF CANADA 2.B FE 200,000 200,000 207,556 200,000 6.750 6.750 FMAN 1,388 6,113 06/04/2025 08/24/2085
780082-AY-9 ROYAL BANK OF CANADA 2.B FE 600,438 600,000 597,557 600,421 (16) 6.500 6.400 FMAN 4,008 6,608 09/15/2025 11/24/2085 609,258
78009P-EH-0 NATWEST GROUP PLC O 1.G FE 7,946,430 8,000,000 8,176,807 7,977,450 5,051 5.076 5.157 JJ 173,712 406,080 10/09/2018 01/27/2030 8,101,520
78009P-EH-0 NATWEST GROUP PLC 1.G FE 990,260 1,000,000 1,022,101 995,939 910 5.076 5.192 JJ 21,714 50,760 10/09/2018 01/27/2030 1,012,690
78016F-ZU-1 ROYAL BANK OF CANADA C 1.E FE 249,505 250,000 259,550 249,804 99 6.000 6.046 MN 2,500 15,000 10/20/2022 11/01/2027 257,500
78081B-AM-5 ROYALTY PHARMA PLC 2.C FE 4,319,140 7,000,000 4,834,426 4,440,539 40,868 3.550 6.562 MS 82,143 248,500 10/31/2022 09/02/2050 7,124,250
78081B-AP-8 ROYALTY PHARMA PLC 2.C FE 7,170,700 10,000,000 6,623,887 7,327,437 48,461 3.350 5.259 MS 110,736 335,000 08/02/2022 09/02/2051 10,167,500
78081B-AP-8 ROYALTY PHARMA PLC C 2.C FE 244,498 250,000 165,597 245,005 119 3.350 3.468 MS 2,768 8,375 07/19/2021 09/02/2051 254,188
78081B-AV-5 ROYALTY PHARMA PLC 2.C FE 10,923,936 11,400,000 11,330,514 10,925,729 1,793 5.950 6.260 MS 197,838 09/02/2025 09/25/2055 11,739,150

78163D-20-9
RUNWAY GROWTH FINANCE
CORP 2.A PL 496,716 499,100 503,889 497,842 786 7.500 7.647 MJSD 3,119 36,364 04/15/2025 07/28/2027 514,385
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78163D-30-8
RUNWAY GROWTH FINANCE
CORP 2.A PL 123,519 125,400 126,604 124,349 595 8.000 8.008 MJSD 836 9,664 04/09/2025 12/31/2027 128,744

78397D-AA-6 SBL HOLDINGS INC 3.B FE 277,000 310,000 316,200 278,689 390 9.508 7.936 MN 3,930 25,587 01/04/2021 01/01/3000 310,000
78409V-AB-0 S&P GLOBAL INC 1.G FE 3,793,771 3,250,000 3,671,111 3,645,666 (23,009) 6.550 5.163 MN 27,201 212,875 08/30/2023 11/15/2037 3,356,438
78409V-AB-0 S&P GLOBAL INC O 1.G FE 8,107,803 6,750,000 7,624,614 7,692,705 (57,078) 6.550 4.969 MN 56,494 442,125 04/01/2017 11/15/2037 6,750,000
78409V-BL-7 S&P GLOBAL INC 1.G FE 1,475,970 1,500,000 1,135,896 1,477,722 491 3.700 3.790 MS 18,500 55,500 03/04/2022 03/01/2052 1,527,750
785592-A*-7 SABINE PASS LIQUEFACTION 2.A FE 3,154,853 3,154,853 3,076,679 3,154,853 5.000 4.999 MS 46,446 157,743 02/24/2017 09/15/2037 3,331,250
78590A-60-4 SACHEM CAPITAL CORP 2.A PL 54,100 56,650 55,109 54,426 326 6.000 10.202 MJSD 9 850 11/24/2025 12/30/2026 57,500
78590A-70-3 SACHEM CAPITAL CORP 2.A PL 58,282 63,375 58,584 58,760 478 6.000 12.405 MJSD 11 897 12/31/2025 03/30/2027 64,326
78590A-80-2 SACHEM CAPITAL CORP 2.A PL 31,253 33,950 31,522 31,446 194 7.125 12.617 MJSD 7 562 12/31/2025 06/30/2027 34,555
78590A-87-7 SACHEM CAPITAL CORP 2.B 27,352 29,525 27,659 27,475 123 8.000 12.492 MJSD 7 523 12/18/2025 09/30/2027 30,116
785931-AB-2 SAFEHOLD GL HOLDINGS LLC 1.G FE 2,470,708 2,500,000 2,566,581 2,473,598 2,520 5.650 5.802 JJ 65,132 94,559 11/13/2024 01/15/2035 2,570,625
78646U-AA-7 SAFEHOLD GL HOLDINGS LLC C 1.G FE 248,824 250,000 229,770 249,327 112 2.800 2.854 JD 311 7,000 04/28/2021 06/15/2031 253,500
792860-AK-4 TRAVELERS COMPANIES INC O 1.F FE 13,563,290 10,000,000 11,487,362 12,274,594 (171,327) 6.750 4.043 JD 20,625 675,000 04/01/2017 06/20/2036 10,000,000
79466L-AM-6 SALESFORCE INC 1.E FE 3,893,340 5,500,000 3,319,814 3,924,502 16,102 3.050 4.700 JJ 77,351 167,750 01/08/2024 07/15/2061 5,583,875
79466L-AM-6 SALESFORCE INC C 1.E FE 249,195 250,000 150,901 249,245 12 3.050 3.064 JJ 3,516 7,625 06/29/2021 07/15/2061 253,813

79588T-AA-8
SAMMONS FINANCIAL GROUP
INC O 2.A FE 29,195,410 24,880,000 25,220,114 28,480,967 (116,198) 7.000 5.690 AO 367,671 1,741,600 09/27/2018 10/15/2043 24,963,300

79588T-AA-8
SAMMONS FINANCIAL GROUP
INC 2.A FE 4,000,000 4,000,000 4,054,681 4,000,000 7.000 7.000 AO 59,111 280,000 10/22/2013 10/15/2043 4,140,000

79588T-AD-2
SAMMONS FINANCIAL GROUP
INC C 2.A FE 249,430 250,000 231,710 249,675 55 3.350 3.377 AO 1,745 8,375 04/13/2021 04/16/2031 254,188

79588T-AE-0
SAMMONS FINANCIAL GROUP
INC 2.A FE 17,982,900 18,000,000 17,511,739 17,988,368 1,559 4.750 4.762 AO 197,125 855,000 04/05/2022 04/08/2032 18,427,500

79588T-AF-7
SAMMONS FINANCIAL GROUP
INC 2.A FE 2,503,400 2,500,000 2,737,416 2,503,159 (254) 6.875 6.856 AO 36,285 171,875 04/02/2024 04/15/2034

797440-BK-9 SAN DIEGO GAS & ELECTRIC CO 1.F FE 4,180,114 3,266,000 3,487,257 3,912,621 (35,623) 6.000 4.070 JD 16,330 195,960 04/01/2017 06/01/2039 3,363,980
797440-CD-4 SAN DIEGO GAS & ELECTRIC CO 1.F FE 4,872,878 4,741,000 4,478,530 4,870,985 (1,870) 5.350 5.160 AO 63,411 253,644 12/19/2024 04/01/2053

800363-AB-9
ATLANTIC UNION BANKSHARES
CORP C 2.B FE 1,015,000 1,015,000 1,007,422 1,015,000 6.733 4.251 FMAN 8,543 74,798 10/29/2019 11/15/2029 1,025,784

80281L-AB-1
SANTANDER UK GROUP
HOLDINGS PLC O 2.B FE 2,123,960 2,085,000 1,912,169 2,117,713 (904) 5.625 5.493 MS 34,533 117,281 04/01/2017 09/15/2045 2,143,641

80349A-80-2 SARATOGA INVESTMENT CORP 2.A PL 287,997 296,475 294,103 293,724 5,938 6.000 6.708 FMAN 1,532 17,800 03/17/2023 04/30/2027 303,887
80349A-86-9 SARATOGA INVESTMENT CORP 2.A PL 512,615 521,400 528,731 516,815 1,797 8.500 8.896 FMAN 3,816 43,436 04/09/2025 04/15/2028 527,186
80349A-87-7 SARATOGA INVESTMENT CORP 2.A PL 497,471 507,575 513,869 502,987 2,078 8.125 8.587 FMAN 3,551 41,421 04/07/2025 12/31/2027 511,050
80414L-2E-4 SAUDI ARABIAN OIL CO C 1.E FE 668,250 675,000 614,683 669,910 278 4.250 4.325 AO 5,977 28,688 04/10/2019 04/16/2039 689,344
80529E-AA-1 SAVINGS BK LIFE INS CO MASS 2.B FE 9,045,450 9,000,000 7,659,404 9,043,507 162 6.500 6.459 FA 243,750 585,000 09/27/2018 08/01/2047 9,292,500
806605-AH-4 MERCK & CO INC O 1.E FE 8,041,944 6,000,000 6,863,973 7,368,049 (89,642) 6.550 4.064 MS 115,717 393,000 04/01/2017 09/15/2037 6,196,500
808513-CH-6 CHARLES SCHWAB CORP 1.F FE 3,941,350 3,921,000 4,273,779 3,938,305 (1,734) 6.136 6.063 FA 84,876 240,593 11/30/2023 08/24/2034

81373P-AA-1
SECURIAN FINANCIAL GROUP
INC O 1.G FE 8,722,263 8,750,000 7,601,910 8,726,277 584 4.800 4.820 AO 88,667 420,000 04/02/2018 04/15/2048 8,960,000

816300-AH-0
SELECTIVE INSURANCE GROUP
INC 2.B FE 12,301,910 12,500,000 11,522,652 12,316,224 3,598 5.375 5.487 MS 223,958 671,875 02/13/2025 03/01/2049 12,835,938

816300-AJ-6
SELECTIVE INSURANCE GROUP
INC 2.B FE 749,835 750,000 785,507 749,949 114 5.900 5.901 AO 9,342 28,271 02/20/2025 04/15/2035 772,125

816851-BT-5 SEMPRA 2.C FE 580,095 580,000 589,935 579,937 (127) 6.400 6.376 AO 9,280 39,388 09/16/2024 10/01/2054 597,580
819892-AL-4 SHARP HEALTHCARE 1.D FE 500,000 500,000 308,248 500,000 2.680 2.680 FA 5,583 13,400 09/17/2020 08/01/2050 506,700
822905-AC-9 SHELL FINANCE US INC C 1.D FE 100,320 100,000 95,992 100,292 (28) 4.125 4.087 MN 573 6,188 10/08/2024 05/11/2035 102,063
822905-AE-5 SHELL FINANCE US INC 1.D FE 8,878,686 8,750,000 7,073,927 8,874,101 (4,585) 4.000 3.898 MN 49,583 525,000 10/08/2024 05/10/2046 8,925,000
822905-AG-0 SHELL FINANCE US INC C 1.D FE 268,585 250,000 172,365 267,942 (643) 3.250 2.833 AO 1,918 8,125 10/08/2024 04/06/2050
822905-AT-2 SHELL FINANCE US INC 1.D FE 11,213,280 10,000,000 11,138,721 11,209,021 (4,259) 6.375 5.089 JD 28,333 318,750 12/08/2025 12/15/2038 10,318,750
822905-AV-7 SHELL FINANCE US INC 1.D FE 10,845,503 10,500,000 10,744,504 10,844,596 (906) 5.500 5.171 MS 154,000 12/08/2025 03/25/2040 10,788,750
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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824348-AX-4 SHERWIN-WILLIAMS CO 2.B FE 2,738,559 3,000,000 2,557,065 2,745,235 6,479 4.500 5.160 JD 11,250 135,000 12/19/2024 06/01/2047 3,067,500
824348-BM-7 SHERWIN-WILLIAMS CO 2.B FE 6,145,207 8,437,000 5,737,152 6,191,582 46,375 3.300 5.248 MN 35,576 278,421 12/19/2024 05/15/2050 8,576,211

82620K-AF-0

SIEMENS
FINANCIERINGSMAATSCHAPPIJ
NV 1.D FE 9,214,633 10,000,000 8,809,989 9,265,170 22,045 4.400 4.996 MN 41,556 440,000 08/30/2023 05/27/2045 10,220,000

832248-BB-3 SMITHFIELD FOODS INC 2.C FE 2,011,396 2,000,000 2,025,516 2,004,223 (1,224) 5.200 5.126 AO 26,000 104,000 03/28/2019 04/01/2029
832248-BC-1 SMITHFIELD FOODS INC 2.C FE 1,107,635 1,350,000 1,242,111 1,161,428 32,698 3.000 6.439 AO 8,550 40,500 04/26/2024 10/15/2030 1,370,250
832696-AP-3 J M SMUCKER CO 2.B FE 1,102,549 1,233,000 1,030,718 1,106,513 3,841 4.375 5.228 MS 15,883 53,944 12/20/2024 03/15/2045 1,259,972
832696-AZ-1 J M SMUCKER CO 2.B FE 3,403,103 3,350,000 3,624,631 3,402,759 (607) 6.500 6.376 MN 27,824 217,750 01/23/2025 11/15/2053 2,426,375
83367T-BT-5 SOCIETE GENERALE SA O 2.C FE 1,034,663 985,000 920,324 1,026,453 (1,156) 5.625 5.280 MN 5,695 55,406 04/01/2017 11/24/2045 1,012,703
83368R-BJ-0 SOCIETE GENERALE SA 2.B FE 500,000 500,000 456,057 500,000 3.337 3.337 JJ 7,416 16,685 01/11/2022 01/21/2033 508,343
83370R-AA-6 SOCIETE GENERALE SA 3.B FE 1,200,000 1,200,000 1,147,005 1,200,000 5.375 5.375 MN 7,704 64,500 11/12/2020 01/01/3000 1,200,000
83370R-AC-2 SOCIETE GENERALE SA 3.B FE 1,505,250 1,400,000 1,495,420 1,445,932 (21,870) 9.375 7.479 MN 14,219 131,250 01/31/2023 01/01/3000 1,400,000
83370R-AE-8 SOCIETE GENERALE SA 3.B FE 400,000 400,000 421,177 400,000 8.125 8.125 MN 3,611 32,500 11/14/2024 01/01/3000 400,000
83371G-AA-9 SOCIETE GENERALE SA 3.B FE 200,000 200,000 222,298 200,000 10.000 10.000 MN 2,611 20,000 11/07/2023 01/01/3000 200,000
83416W-AA-1 SOLAR STAR FUNDING LLC O 2.B FE 5,949,951 5,835,288 5,946,521 5,905,364 (6,566) 5.375 5.108 JD 871 313,647 09/27/2018 06/30/2035 9,000,000

836720-AG-7
SOUTH BOW CANADIAN
INFRASTRUCTURE HOLDIN 3.B FE 342,181 340,000 354,406 341,728 (337) 7.625 7.495 MS 8,642 26,141 08/14/2024 03/01/2055 353,122

836720-AJ-1
SOUTH BOW CANADIAN
INFRASTRUCTURE HOLDIN 3.B FE 340,408 340,000 363,415 340,374 (25) 7.500 7.458 MS 8,500 25,713 08/14/2024 03/01/2055 352,643

837004-BZ-2
DOMINION ENERGY SOUTH
CAROLINA INC O 1.F FE 6,621,615 6,500,000 6,563,569 6,579,997 (6,709) 5.250 5.080 MS 113,750 341,250 09/27/2018 03/01/2035 6,500,000

837004-CB-4
DOMINION ENERGY SOUTH
CAROLINA INC O 1.F FE 409,703 350,000 376,451 391,382 (2,498) 6.050 4.741 JJ 9,764 21,175 04/01/2017 01/15/2038 360,588

837004-CB-4
DOMINION ENERGY SOUTH
CAROLINA INC 1.F FE 2,581,665 2,333,000 2,509,315 2,567,396 (13,912) 6.050 4.933 JJ 65,084 141,147 12/19/2024 01/15/2038 2,403,573

842400-FH-1
SOUTHERN CALIFORNIA EDISON
CO 2.A FE 1,731,807 1,583,000 1,616,905 1,723,375 (8,222) 5.950 4.965 FA 39,245 94,189 12/19/2024 02/01/2038 1,630,094

842400-GT-4
SOUTHERN CALIFORNIA EDISON
CO 1.G FE 389,486 500,000 349,618 391,770 2,215 3.650 5.243 FA 7,604 18,250 12/19/2024 02/01/2050 509,125

842400-HV-8
SOUTHERN CALIFORNIA EDISON
CO 1.G FE 5,685,277 5,388,000 5,000,403 5,680,695 (4,511) 5.700 5.317 MS 102,372 307,116 12/19/2024 03/01/2053

842400-HX-4
SOUTHERN CALIFORNIA EDISON
CO 1.G FE 1,445,621 1,333,000 1,276,340 1,443,850 (1,722) 5.875 5.297 JD 6,526 78,314 12/19/2024 12/01/2053

84250Q-AT-0 GOLDEN STATE WATER CO O 1.E FE 13,502,771 11,500,000 12,207,853 12,129,094 (186,575) 6.590 4.630 JD 63,154 757,850 04/01/2017 01/25/2029 11,500,000
84265V-AA-3 SOUTHERN COPPER CORP 2.A FE 2,577,750 2,100,000 2,473,691 2,422,752 (25,150) 7.500 5.420 JJ 67,375 157,500 09/27/2018 07/27/2035 2,178,750

843452-AY-9
SOUTHERN NATURAL GAS
COMPANY LLC O 2.A FE 3,568,749 3,000,000 3,316,436 3,280,015 (46,531) 7.350 5.248 FA 83,300 220,500 09/27/2018 02/15/2031 3,000,000

84346L-AA-8
SOUTHERN NATURAL GAS
COMPANY LLC 2.A FE 2,207,530 2,475,000 2,172,236 2,214,190 6,446 4.800 5.660 MS 34,980 118,800 12/19/2024 03/15/2047 2,534,400

845011-AD-7 SOUTHWEST GAS CORP 2.A FE 2,793,110 4,000,000 2,730,128 2,862,790 20,840 3.180 5.200 FA 48,053 127,200 06/22/2022 08/15/2051 4,063,600

845437-BL-5
SOUTHWESTERN ELECTRIC
POWER CO 2.A FE 1,290,080 1,185,000 1,258,037 1,285,421 (4,536) 6.200 5.341 MS 21,633 73,470 12/19/2024 03/15/2040 1,221,735

845743-BU-6
SOUTHWESTERN PUBLIC
SERVICE CO 1.G FE 2,746,313 2,750,000 1,814,225 2,746,780 86 3.150 3.157 MN 14,438 86,625 03/03/2021 05/01/2050 2,793,313

84857L-AE-1 SPIRE INC 2.C FE 3,870,000 3,870,000 3,855,048 3,870,000 6.450 6.229 JD 25,655 11/18/2025 06/01/2056 3,985,074
85238@-AA-1 STADCO LA LLC 2.C PL 17,000,000 17,000,000 11,977,775 17,000,000 3.750 3.750 FMAN 81,458 637,500 07/14/2021 05/15/2056 17,053,125

85253#-AH-4
STAG INDL OPER PARTNERSHIP
SR GTD NT SER O 2.B FE 7,750,000 7,750,000 7,665,486 7,750,000 4.270 4.270 JD 16,546 330,925 03/14/2018 06/13/2028 7,915,463

853250-AA-6 STANDARD CHARTERED BANK O 2.B FE 7,649,520 6,000,000 6,867,651 6,775,428 (121,089) 8.000 5.200 MN 41,333 480,000 04/01/2017 05/30/2031 6,240,000
853254-BP-4 STANDARD CHARTERED PLC 1.G FE 8,500,000 8,500,000 8,471,930 8,500,000 4.305 4.306 MN 40,658 365,925 05/16/2019 05/21/2030 8,591,481
853254-BX-7 STANDARD CHARTERED PLC 3.A FE 600,000 600,000 564,752 600,000 4.750 4.750 JJ 13,221 28,500 01/05/2021 01/01/3000 600,000
853254-DA-5 STANDARD CHARTERED PLC 3.A FE 400,000 400,000 428,322 400,000 7.875 7.875 MS 9,888 31,500 02/28/2024 01/01/3000 400,000
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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853254-DH-0 STANDARD CHARTERED PLC 3.A FE 200,000 200,000 205,834 200,000 7.000 7.000 MN 1,828 11/04/2025 01/01/3000 200,000

854403-AD-4
LELAND STANFORD JUNIOR
UNIVERSITY 1.A FE 1,079,440 1,000,000 843,115 1,062,373 (2,788) 4.013 3.508 MN 6,688 40,130 03/26/2019 05/01/2042 1,020,065

854502-AN-1 STANLEY BLACK & DECKER INC 2.B FE 3,282,838 5,333,000 3,165,315 3,342,349 36,703 2.750 5.530 MN 18,740 146,658 12/19/2024 11/15/2050 5,406,329
855244-AU-3 STARBUCKS CORP C 2.A FE 643,865 645,000 533,406 643,968 24 4.450 4.461 FA 10,843 28,703 05/02/2019 08/15/2049 659,351
858119-BT-6 STEEL DYNAMICS INC 2.B FE 2,190,776 2,250,000 2,240,158 2,191,796 1,019 5.750 5.937 MN 16,531 87,328 03/11/2025 05/15/2055 2,314,688

858568-AB-4
STELLUS CAPITAL INVESTMENT
CORP 2.C FE 4.875 8.678 MS 1,572 09/29/2022 03/30/2026

858568-AC-2
STELLUS CAPITAL INVESTMENT
CORP 2.C FE 6,838,045 6,909,000 6,901,814 6,847,159 9,114 7.250 7.500 AO 125,226 250,451 03/25/2025 04/01/2030 7,159,451

860630-60-7 STIFEL FINANCIAL CORP O 2.B FE 4,864,020 5,000,000 4,094,000 4,881,385 47,596 5.200 5.386 JAJO 54,889 260,000 09/27/2018 10/15/2047 5,065,000
86171#-AA-6 STONE POINT CAPITAL LLC 1.F PL 18,500,000 18,500,000 14,398,310 18,500,000 3.200 3.200 FA 205,556 592,000 02/26/2021 02/26/2036 18,796,000

86562M-AK-6
SUMITOMO MITSUI FINANCIAL
GROUP INC C 1.G FE 1,000,000 1,000,000 992,791 1,000,000 3.010 3.010 AO 6,020 30,100 10/11/2016 10/19/2026 1,015,050

86562M-CQ-1
SUMITOMO MITSUI FINANCIAL
GROUP INC 1.G FE 500,000 500,000 382,930 500,000 3.050 3.050 JJ 7,074 15,250 01/05/2022 01/14/2042 507,625

86668@-AA-8 SCA 2019-1 A 1.G PL 174,263 174,263 170,839 174,263 — 4.180 4.180 JD 324 7,298 11/19/2019 12/15/2027 384,777
86722T-AB-8 SUNCOR ENERGY INC O 2.A FE 3,825,420 3,000,000 3,329,386 3,621,026 (32,481) 6.850 4.746 JD 17,125 205,500 09/27/2018 06/01/2039 3,000,000
86722T-AB-8 SUNCOR ENERGY INC 2.A FE 850,833 750,000 832,347 845,987 (4,708) 6.850 5.489 JD 4,281 51,375 12/19/2024 06/01/2039 775,688
86887Q-20-8 SURO CAPITAL CORP 3.C PL 261,993 266,325 266,316 265,186 1,074 6.000 6.355 MJSD 44 24,057 02/03/2022 12/30/2026 270,320

87088Q-AB-0
SWISS RE SUBORDINATED
FINANCE PLC 2.A FE 3,599,724 3,600,000 3,715,877 3,599,731 7 6.191 6.192 AO 55,719 111,438 03/25/2025 04/01/2046

87089H-AB-9 SWISS RE TREASURY (US) CORP O 1.E FE 3,059,799 2,992,000 2,585,352 3,044,557 (2,115) 4.250 4.105 JD 8,831 127,160 07/31/2017 12/06/2042 3,055,580
87089H-AB-9 SWISS RE TREASURY (US) CORP 1.E FE 2,224,286 2,175,000 1,879,392 2,213,291 (1,541) 4.250 4.105 JD 6,419 92,438 07/31/2017 12/06/2042 2,221,219

87089N-AA-8
SWISS RE FINANCE
LUXEMBOURG SA C 1.F FE 201,900 200,000 201,340 200,720 (200) 5.000 4.879 AO 2,472 10,000 03/28/2019 04/02/2049

87089N-AA-8
SWISS RE FINANCE
LUXEMBOURG SA 1.F FE 224,000 200,000 201,340 211,390 (3,280) 5.000 3.142 AO 2,472 10,000 12/16/2021 04/02/2049

87162W-AL-4 TD SYNNEX CORP 2.C FE 2,501,838 2,500,000 2,641,652 2,501,663 (169) 6.100 6.089 AO 33,465 152,500 07/23/2024 04/12/2034 2,576,250
871829-AJ-6 SYSCO CORP 2.B FE 4,484,316 4,000,000 4,128,428 4,302,696 (24,478) 5.375 4.409 MS 59,722 215,000 04/01/2017 09/21/2035 4,107,500
871829-BH-9 SYSCO CORP 2.B FE 1,471,392 1,666,000 1,410,363 1,476,049 4,510 4.450 5.332 MS 21,829 74,137 12/19/2024 03/15/2048 1,703,069
871829-BL-0 SYSCO CORP C 2.B FE 249,480 250,000 265,111 249,741 52 5.950 5.978 AO 3,719 14,875 03/30/2020 04/01/2030 257,438
871829-BM-8 SYSCO CORP C 2.B FE 249,505 250,000 276,048 249,588 17 6.600 6.618 AO 4,125 16,500 03/30/2020 04/01/2040 258,250
871829-BM-8 SYSCO CORP 2.B FE 4,990,100 5,000,000 5,520,969 4,991,768 340 6.600 6.618 AO 82,500 330,000 03/30/2020 04/01/2040 5,165,000
871829-BN-6 SYSCO CORP 2.B FE 2,505,580 1,750,000 1,922,549 2,422,701 (16,589) 6.600 4.062 AO 28,875 115,500 07/09/2020 04/01/2050
871829-BR-7 SYSCO CORP 2.B FE 7,370,729 10,613,000 7,073,996 7,428,815 56,406 3.150 5.289 JD 15,787 334,310 12/19/2024 12/14/2051 10,780,155
87264A-AZ-8 T-MOBILE USA INC 2.A FE 2,886,809 3,249,000 2,676,066 2,894,305 7,266 4.500 5.305 AO 30,866 146,205 12/19/2024 04/15/2050 3,322,103
87264A-BN-4 T-MOBILE USA INC 2.A FE 9,820,860 14,000,000 9,358,664 9,987,983 74,029 3.300 5.397 FA 174,533 462,000 08/30/2023 02/15/2051 14,231,000
87264A-BY-0 T-MOBILE USA INC 2.A FE 11,738,945 16,750,000 11,128,053 11,843,279 45,833 3.600 5.495 MN 77,050 603,000 08/30/2023 11/15/2060 17,654,500
87264A-CT-0 T-MOBILE USA INC C 2.A FE 248,555 250,000 168,037 248,702 29 3.400 3.430 AO 1,794 8,500 12/01/2021 10/15/2052 254,250
87264A-CT-0 T-MOBILE USA INC 2.A FE 1,244,079 1,700,000 1,142,653 1,251,939 7,628 3.400 5.242 AO 12,202 57,800 12/19/2024 10/15/2052 1,728,900
87264A-CW-3 T-MOBILE USA INC 2.A FE 7,693,397 7,500,000 7,250,294 7,690,227 (3,142) 5.650 5.466 JJ 195,396 423,750 12/19/2024 01/15/2053 3,598,875
872652-10-2 TPG OPERATING GROUP II LP 2.B FE 113,450 113,450 112,610 113,450 6.950 6.950 MJSD 7,885 02/28/2024 03/15/2064 115,421
87268L-AE-7 TR FINANCE LLC 1.G FE 20,898,030 20,482,000 21,296,899 20,872,895 (25,135) 5.500 5.245 FA 425,570 563,255 03/20/2025 08/15/2035 21,045,255
87302@-AB-6 TCFC PC LEASECO LP 2022 REFI 1.D PL 67,899,410 67,899,410 51,246,604 67,899,410 4.000 4.000 MN 422,485 2,715,976 02/10/2022 11/05/2057 69,089,067
87302@-AC-4 TCFC PC LEASECO LP 2022 DDL 1.D PL 6,045,229 6,045,229 4,563,773 6,045,229 4.000 4.000 MN 37,615 241,809 01/24/2022 11/05/2057 6,150,933
87305Q-CB-5 TTX CO O 1.F FE 11,845,070 10,000,000 10,154,284 11,428,980 (65,774) 5.875 4.545 JD 48,958 587,500 09/27/2018 12/01/2040 10,000,000
87305Q-CJ-8 TTX CO O 1.F FE 9,115,460 10,000,000 8,100,501 9,288,663 23,252 3.900 4.460 FA 162,500 390,000 04/01/2017 02/01/2045 10,195,000

874060-BM-7
TAKEDA PHARMACEUTICAL CO
LTD 2.A FE 4,949,128 4,722,000 4,630,696 4,945,748 (3,378) 5.650 5.323 JJ 130,432 266,793 12/19/2024 07/05/2054

874060-BN-5
TAKEDA PHARMACEUTICAL CO
LTD 2.A FE 7,240,957 6,900,000 6,799,812 7,238,471 (2,557) 5.800 5.491 JJ 195,653 400,200 12/19/2024 07/05/2064

E10.51
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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875127-AV-4 TAMPA ELECTRIC CO O 1.G FE 504,471 400,000 445,038 467,420 (5,005) 6.550 4.484 MN 3,348 26,200 04/01/2017 05/15/2036 413,100
875127-BE-1 TAMPA ELECTRIC CO 1.G FE 2,194,380 2,523,000 2,084,911 2,201,963 7,363 4.300 5.274 JD 4,822 108,489 12/19/2024 06/15/2048 2,577,245
875127-BF-8 TAMPA ELECTRIC CO 1.G FE 1,976,443 2,191,000 1,829,731 1,981,125 4,546 4.450 5.159 JD 4,333 97,500 12/19/2024 06/15/2049 2,239,750
87612E-AF-3 TARGET CORP C 1.F FE 1,305,142 1,000,000 1,124,541 1,139,861 (22,039) 7.000 4.117 JJ 32,278 70,000 04/01/2017 07/15/2031 1,035,000
87612E-BA-3 TARGET CORP O 1.F FE 5,102,450 5,000,000 4,221,639 5,078,109 (3,329) 4.000 3.871 JJ 100,000 200,000 07/20/2017 07/01/2042 5,100,000
87612E-BA-3 TARGET CORP 1.F FE 10,069,776 10,100,000 8,527,711 10,076,471 965 4.000 4.019 JJ 202,000 404,000 03/26/2020 07/01/2042 10,302,000
87612E-BG-0 TARGET CORP O 1.F FE 23,902,320 24,000,000 18,879,730 23,919,442 2,293 3.900 3.923 MN 119,600 936,000 10/16/2017 11/15/2047 24,468,000
87612E-BG-0 TARGET CORP 1.F FE 796,744 800,000 629,324 797,337 76 3.900 3.923 MN 3,987 31,200 10/16/2017 11/15/2047 815,600
87612E-BR-6 TARGET CORP 1.F FE 1,564,422 1,900,000 1,691,982 1,574,402 4,656 4.800 6.102 JJ 42,053 91,200 10/24/2023 01/15/2053 1,945,600
87612G-AD-3 TARGA RESOURCES CORP 2.B FE 7,416,994 6,683,000 6,964,526 7,405,921 (10,872) 6.500 5.705 FA 164,105 434,395 12/19/2024 02/15/2053
87612G-AN-1 TARGA RESOURCES CORP 2.B FE 1,496,715 1,500,000 1,490,579 1,497,161 446 6.125 6.139 MN 11,740 65,844 02/24/2025 05/15/2055 1,545,938
87927V-AF-5 TELECOM ITALIA CAPITAL SA O 3.B FE 6,500,000 6,500,000 6,834,925 6,500,000 6.375 6.374 MN 52,948 414,375 09/27/2018 11/15/2033 6,500,000
87938W-AC-7 TELEFONICA EMISIONES SAU O 2.C FE 15,077,925 12,500,000 13,945,143 14,296,379 (126,027) 7.045 5.243 JD 26,908 880,625 09/27/2018 06/20/2036 12,500,000
87938W-AU-7 TELEFONICA EMISIONES SAU 2.C FE 7,297,970 7,700,000 6,779,100 7,308,396 10,047 5.213 5.627 MS 125,995 401,401 12/19/2024 03/08/2047 7,900,701
87938W-AV-5 TELEFONICA EMISIONES SAU O 2.C FE 3,500,000 3,500,000 3,190,150 3,500,000 4.665 4.665 MS 52,157 163,275 02/27/2018 03/06/2038 3,581,638
87938W-AW-3 TELEFONICA EMISIONES SAU 2.C FE 3,058,540 3,398,000 2,853,871 3,066,400 7,599 4.895 5.674 MS 53,134 166,332 12/19/2024 03/06/2048 3,481,166
87938W-AX-1 TELEFONICA EMISIONES SAU C 2.C FE 500,000 500,000 454,263 500,000 5.520 5.520 MS 9,200 27,600 02/26/2019 03/01/2049 513,800
87971M-CM-3 TELUS CORP 3.A FE 630,926 620,000 645,408 630,634 (292) 7.000 6.754 AO 9,162 13,020 08/22/2025 10/15/2055
87971M-CR-2 TELUS CORP 3.A FE 390,203 390,000 389,619 390,200 (3) 6.625 6.526 JD 1,579 12/10/2025 06/09/2056 402,158
88104K-10-5 TERRA PROPERTY TRUST INC 4.B PL 7,836,195 7,974,125 7,515,230 7,958,485 35,898 6.000 6.406 MJSD 1,329 479,163 12/10/2021 06/30/2026 8,093,737
882484-AA-6 TEXAS HEALTH RESOURCES 1.C FE 3,077,337 3,370,000 2,768,042 3,082,097 4,616 4.330 4.885 MN 18,645 145,921 12/19/2024 11/15/2055 1,147,654
883556-BG-6 THERMO FISHER SCIENTIFIC INC O 1.G FE 11,347,480 10,000,000 9,859,640 11,058,027 (39,087) 5.300 4.424 FA 220,833 530,000 04/01/2017 02/01/2044
88579Y-AZ-4 3M CO 1.G FE 2,491,019 3,433,000 2,555,505 2,532,267 20,353 3.625 5.753 AO 26,272 124,446 11/30/2023 10/15/2047 3,495,223

88731E-AJ-9
TIME WARNER CABLE
ENTERPRISES LLC 2.C FE 10,151,514 7,608,000 8,779,140 9,053,690 (152,537) 8.375 5.286 JJ 293,806 637,170 04/01/2017 07/15/2033 7,926,585

88731E-AJ-9
TIME WARNER CABLE
ENTERPRISES LLC O 2.C FE 7,352,109 5,510,000 6,358,184 6,556,667 (110,431) 8.375 5.263 JJ 212,785 461,463 04/01/2017 07/15/2033 5,740,731

88732J-AN-8 TIME WARNER CABLE LLC 2.C FE 1,408,663 1,333,000 1,427,884 1,405,007 (3,602) 7.300 6.657 JJ 48,655 97,309 12/19/2024 07/01/2038 1,381,655
88732J-AU-2 TIME WARNER CABLE LLC O 2.C FE 2,310,198 2,000,000 2,022,920 2,229,888 (11,271) 6.750 5.522 JD 6,000 135,000 04/01/2017 06/15/2039 2,067,500
891092-AE-8 TORO CO O 2.A FE 7,961,667 7,000,000 7,693,181 7,694,315 (43,349) 6.625 5.441 MN 77,292 463,750 09/27/2018 05/01/2037 7,000,000
89117F-8Z-5 TORONTO-DOMINION BANK 2.B 3,097,400 3,000,000 3,163,631 3,041,742 (20,645) 8.125 7.305 JAJO 41,302 243,750 07/05/2023 10/31/2082
891490-AS-3 CONOCOPHILLIPS CO 1.F FE 13,840,490 10,000,000 12,044,617 13,247,951 (82,629) 7.900 5.315 JJ 395,000 790,000 04/01/2017 01/01/2047 10,395,000
893526-DF-7 TRANSCANADA PIPELINES LTD O 2.B FE 1,097,140 1,000,000 1,038,853 1,060,209 (5,855) 5.600 4.710 MS 14,156 56,000 09/27/2018 03/31/2034 1,000,000
893526-DJ-9 TRANSCANADA PIPELINES LTD O 2.B FE 11,443,960 10,000,000 10,506,497 11,119,626 (51,985) 6.100 5.001 JD 50,833 610,000 09/27/2018 06/01/2040 10,000,000
89352H-AD-1 TRANSCANADA PIPELINES LTD O 2.B FE 7,880,396 6,750,000 7,190,755 7,564,771 (50,254) 6.200 4.844 AO 88,350 418,500 09/27/2018 10/15/2037 6,750,000
89352L-AG-5 TRANSCANADA PIPELINES LTD O 2.B FE 3,746,316 3,000,000 3,272,968 3,282,292 (73,627) 7.700 4.715 JD 10,267 231,000 09/27/2018 06/15/2029 3,000,000

893574-AM-5
TRANSCONTINENTAL GAS PIPE
LINE COMPANY L 2.A FE 585,520 666,000 578,239 587,400 1,820 4.600 5.530 MS 9,021 30,636 12/19/2024 03/15/2048 681,318

89417E-AD-1 TRAVELERS COMPANIES INC C 1.F FE 650,046 500,000 555,409 599,574 (6,711) 6.250 4.045 JD 1,389 31,250 04/01/2017 06/15/2037 500,000
89417E-AD-1 TRAVELERS COMPANIES INC O 1.F FE 5,070,355 3,900,000 4,332,190 4,676,675 (52,346) 6.250 4.045 JD 10,833 243,750 04/01/2017 06/15/2037 3,900,000
89417E-AH-2 TRAVELERS COMPANIES INC 1.F FE 10,878,326 9,065,000 9,181,038 10,394,001 (64,421) 5.350 4.027 MN 80,830 484,978 04/01/2017 11/01/2040 9,307,489
89417E-AJ-8 TRAVELERS COMPANIES INC 1.F FE 1,044,511 1,100,000 989,320 1,046,477 1,966 4.600 5.020 FA 21,083 50,600 12/19/2024 08/01/2043 1,125,300
89417E-AK-5 TRAVELERS COMPANIES INC 1.F FE 822,886 908,000 774,042 825,429 2,544 4.300 5.034 FA 13,665 39,044 12/19/2024 08/25/2045 927,522
89417E-AL-3 TRAVELERS COMPANIES INC C 1.F FE 416,626 503,000 395,436 419,055 2,358 3.750 5.074 MN 2,410 18,863 12/19/2024 05/15/2046 512,431
89417E-AM-1 TRAVELERS COMPANIES INC C 1.F FE 576,243 666,000 541,275 578,619 2,308 4.000 5.006 MN 2,294 26,640 12/19/2024 05/30/2047 679,320
89417E-AN-9 TRAVELERS COMPANIES INC 1.F FE 691,022 800,000 649,617 693,709 2,604 4.050 5.053 MS 10,260 32,400 12/19/2024 03/07/2048 816,200
89417E-AP-4 TRAVELERS COMPANIES INC C 1.F FE 578,004 666,000 540,146 580,085 2,017 4.100 5.051 MS 8,874 27,306 12/19/2024 03/04/2049 679,653
89417E-AQ-2 TRAVELERS COMPANIES INC C 1.F FE 325,085 500,000 302,253 328,793 3,601 2.550 4.999 AO 2,267 12,750 12/19/2024 04/27/2050 506,375
89417E-AS-8 TRAVELERS COMPANIES INC C 1.F FE 775,796 736,000 725,266 775,198 (287) 5.450 5.084 MN 4,011 28,180 12/19/2024 05/25/2053
89417E-AS-8 TRAVELERS COMPANIES INC 1.F FE 2,805,934 2,662,000 2,623,177 2,803,549 (2,613) 5.450 5.085 MN 14,508 157,011 12/19/2024 05/25/2053

E10.52

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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89420G-AE-9
TRAVELERS PROPERTY
CASUALTY CORP O 1.F FE 5,569,146 4,500,000 5,057,179 5,111,449 (71,438) 6.375 4.171 MS 84,469 286,875 09/27/2018 03/15/2033 4,500,000

89641U-AB-7 TRINITY ACQUISITION PLC O 2.A FE 5,543,490 5,000,000 5,026,815 5,450,222 (15,111) 6.125 5.331 FA 115,694 306,250 09/27/2018 08/15/2043 5,000,000
896442-60-5 TRINITY CAPITAL INC 2.C FE 1,903,214 1,891,275 1,907,918 1,894,139 (9,075) 7.875 7.088 MJSD 414 112,689 10/13/2025 03/30/2029 1,928,509
896442-70-4 TRINITY CAPITAL INC 2.C FE 4,899,141 4,855,800 4,908,243 4,877,620 (21,521) 7.875 7.237 MJSD 1,062 285,278 10/13/2025 09/30/2029 4,951,399
896442-AJ-9 TRINITY CAPITAL INC 2.C FE 4,817,373 4,868,000 5,043,855 4,821,641 4,269 6.750 7.000 JJ 162,470 06/26/2025 07/03/2030 5,032,295

89677Y-A@-9
TRIPLEPOINT VENTURE
GROWTH BDC CORP. 2.C FE 2,906,977 2,906,977 2,899,419 2,906,977 4.500 4.500 N/A 43,605 202,762 03/01/2021 03/01/2026 2,972,384

89681L-AA-0
TRITON CONTAINER
INTERNATIONAL LTD 2.C FE 498,000 500,000 454,437 498,718 183 3.250 3.296 MS 4,785 16,250 01/11/2022 03/15/2032 508,125

89787E-AA-9
TRUSTAGE FINANCIAL GROUP
INC C 2.B FE 248,190 250,000 241,000 248,775 164 4.625 4.716 AO 2,441 11,563 03/22/2022 04/15/2032 255,781

89837L-AB-1
TRUSTEES OF PRINCETON
UNIVERSITY 1.A FE 1,733,744 1,530,000 1,652,002 1,722,915 (10,529) 5.700 4.426 MS 29,070 87,210 12/19/2024 03/01/2039 1,573,605

89837L-AF-2
TRUSTEES OF PRINCETON
UNIVERSITY 1.A FE 876,045 1,025,000 789,205 879,764 3,609 3.840 4.899 JJ 19,680 39,360 12/19/2024 07/01/2048

898813-AM-2 TUCSON ELECTRIC POWER CO 1.G FE 1,603,671 1,733,000 1,525,032 1,607,812 4,006 5.000 5.640 MS 25,514 86,650 12/19/2024 03/15/2044 1,776,325
898813-AT-7 TUCSON ELECTRIC POWER CO 1.G FE 247,870 250,000 166,759 248,078 48 3.250 3.295 MN 1,354 8,125 05/06/2021 05/01/2051 254,063
902133-AG-2 TYCO ELECTRONICS GROUP SA O 1.G FE 23,878,566 18,000,000 21,180,941 22,196,840 (265,311) 7.125 4.542 AO 320,625 1,282,500 09/27/2018 10/01/2037 18,000,000
902494-BD-4 TYSON FOODS INC 2.B FE 1,179,513 1,351,000 1,159,712 1,183,672 4,037 4.550 5.545 JD 4,952 61,471 12/19/2024 06/02/2047 1,381,735
902494-BH-5 TYSON FOODS INC 2.B FE 12,197,435 13,177,000 12,146,659 12,226,830 20,499 5.100 5.664 MS 173,607 672,027 12/19/2024 09/28/2048 13,513,014
902613-AL-2 UBS GROUP AG 1.F FE 1,000,000 1,000,000 759,126 1,000,000 3.179 3.179 FA 12,363 31,800 01/04/2022 02/11/2043 1,015,895
902613-AT-5 UBS GROUP AG 1.F FE 9,105,700 9,250,000 9,383,043 9,142,353 11,311 4.988 5.175 FA 187,119 461,390 08/25/2022 08/05/2033 9,480,695
902613-AY-4 UBS GROUP AG 1.F FE 11,956,025 11,750,000 10,888,676 11,919,353 (5,233) 4.875 4.760 MN 73,193 572,813 04/01/2017 05/15/2045 12,036,406
902613-BE-7 UBS GROUP AG 2.C FE 3,057,670 2,800,000 3,283,720 3,027,528 (19,962) 9.250 7.836 MN 34,533 259,000 01/28/2025 01/01/3000 2,800,000
902613-BF-4 UBS GROUP AG 2.C FE 1,241,300 1,200,000 1,316,699 1,226,598 (8,014) 9.250 8.358 MN 14,800 111,000 02/07/2024 01/01/3000 1,200,000
902613-BS-6 UBS GROUP AG 2.C FE 200,000 200,000 204,141 200,000 7.000 7.000 FA 5,678 07/31/2025 01/01/3000 200,000
903192-AA-0 UNUM GROUP O 2.B FE 8,550,443 7,500,000 7,964,128 7,859,797 (110,470) 6.750 4.983 JD 22,500 506,250 09/27/2018 12/15/2028 7,500,000
906548-CJ-9 UNION ELECTRIC CO 1.F FE 3,590,709 4,175,000 3,428,228 3,612,570 21,201 3.900 5.109 MS 47,943 162,825 12/19/2024 09/15/2042 4,256,413
907818-EN-4 UNION PACIFIC CORP O 1.G FE 22,791,951 22,100,000 17,695,488 22,663,938 (17,512) 4.000 3.821 AO 186,622 884,000 07/11/2017 04/15/2047
907818-EN-4 UNION PACIFIC CORP 1.G FE 8,147,349 7,900,000 6,325,536 8,101,641 (6,262) 4.000 3.821 AO 66,711 316,000 07/11/2017 04/15/2047
907818-FC-7 UNION PACIFIC CORP C 1.G FE 496,485 500,000 414,007 496,950 75 4.300 4.342 MS 7,167 21,500 02/11/2019 03/01/2049 510,750
907818-FY-9 UNION PACIFIC CORP 1.G FE 249,675 250,000 196,604 249,722 13 3.375 3.384 FA 3,211 8,438 02/09/2022 02/14/2042 254,219
90983V-AA-1 UNITED COMMUNITIES LLC C 2.C FE 146,382 173,234 160,674 152,192 420 5.611 6.973 MS 2,862 9,720 05/14/2010 09/15/2051 200,000

91020E-AA-2
UNITED EDUCATORS
INSURANCE, A RECIPROCAL 1.G FE 10,000,000 10,000,000 10,089,731 10,000,000 7.790 7.786 JD 391,664 389,500 01/31/2023 06/30/2043 10,389,500

911312-BQ-8 UNITED PARCEL SERVICE INC C 1.F FE 499,665 500,000 411,716 499,709 7 4.250 4.254 MS 6,257 21,250 03/13/2019 03/15/2049 510,625
91159H-JJ-0 US BANCORP C 1.G FE 250,000 250,000 267,727 250,000 5.850 5.850 AO 2,844 14,625 10/18/2022 10/21/2033
913017-BT-5 RTX CORP 2.A FE 5,291,820 5,000,000 4,519,808 5,222,462 (9,324) 4.500 4.124 JD 18,750 225,000 04/01/2017 06/01/2042 5,112,500
913017-BT-5 RTX CORP O 2.A FE 10,583,640 10,000,000 9,039,617 10,444,536 (18,631) 4.500 4.123 JD 37,500 450,000 04/01/2017 06/01/2042 10,225,000
913017-CJ-6 RTX CORP 2.A FE 2,279,623 2,802,000 2,171,275 2,293,484 13,861 3.750 5.185 MN 17,513 105,075 12/19/2024 11/01/2046 2,854,538
913017-CP-2 RTX CORP 2.A FE 1,905,086 2,238,000 1,806,664 1,913,620 8,282 4.050 5.180 MN 14,351 90,639 12/19/2024 05/04/2047 2,283,320
91324P-AR-3 UNITEDHEALTH GROUP INC O 1.F FE 12,985,522 11,000,000 11,735,437 12,333,923 (102,147) 5.800 4.318 MS 187,856 638,000 09/27/2018 03/15/2036 11,000,000
91324P-BK-7 UNITEDHEALTH GROUP INC O 1.F FE 14,983,656 11,100,000 12,834,014 13,801,452 (166,977) 6.875 4.271 FA 288,292 763,125 09/27/2018 02/15/2038 11,344,063
91324P-BK-7 UNITEDHEALTH GROUP INC C 1.F FE 3,222,570 2,500,000 2,890,544 2,965,391 (27,691) 6.875 4.828 FA 64,931 171,875 02/14/2014 02/15/2038 2,585,938
91324P-BK-7 UNITEDHEALTH GROUP INC 1.F FE 7,339,847 5,400,000 6,243,575 6,726,960 (82,142) 6.875 4.259 FA 140,250 371,250 04/01/2017 02/15/2038 5,585,625
91324P-CA-8 UNITEDHEALTH GROUP INC 1.F FE 21,389,962 22,000,000 18,212,591 21,533,875 18,942 3.950 4.126 AO 183,456 869,000 04/01/2017 10/15/2042 22,434,500
91324P-CX-8 UNITEDHEALTH GROUP INC 1.F FE 1,115,469 1,260,000 1,033,407 1,119,292 3,701 4.200 5.069 JJ 24,402 52,920 12/19/2024 01/15/2047 1,286,460
91324P-DF-6 UNITEDHEALTH GROUP INC O 1.F FE 14,663,248 14,800,000 11,300,433 14,686,747 3,292 3.750 3.802 AO 117,167 555,000 10/18/2017 10/15/2047 15,077,500
91324P-DU-3 UNITEDHEALTH GROUP INC 1.F FE 1,272,945 1,583,000 1,175,354 1,279,718 6,570 3.700 5.105 FA 22,127 58,571 12/19/2024 08/15/2049 1,612,286
91324P-EA-6 UNITEDHEALTH GROUP INC 1.F FE 1,380,080 2,000,000 1,207,020 1,392,895 6,592 3.125 4.978 MN 7,986 62,500 01/08/2024 05/15/2060 2,031,250
91324P-ES-7 UNITEDHEALTH GROUP INC 1.F FE 2,996,048 2,708,000 2,730,598 2,991,232 (4,717) 5.875 5.149 FA 60,103 159,095 12/19/2024 02/15/2053
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91324P-ET-5 UNITEDHEALTH GROUP INC 1.F FE 3,896,366 3,521,000 3,596,161 3,892,027 (3,108) 6.050 5.387 FA 80,474 213,021 12/19/2024 02/15/2063
91324P-FL-1 UNITEDHEALTH GROUP INC 1.F FE 698,607 700,000 686,572 698,620 18 5.625 5.639 JJ 18,156 38,281 07/23/2024 07/15/2054 719,688
91324P-FM-9 UNITEDHEALTH GROUP INC 1.F FE 4,158,948 3,894,000 3,801,741 4,156,932 (2,021) 5.750 5.334 JJ 103,245 217,685 12/19/2024 07/15/2064
91412N-BE-9 UNIVERSITY OF CHICAGO 1.C FE 1,000,000 1,000,000 650,358 1,000,000 2.547 2.547 AO 6,368 25,470 08/26/2020 04/01/2050 1,012,735
91412N-BG-4 UNIVERSITY OF CHICAGO 1.C FE 7,750,000 7,750,000 5,306,935 7,750,000 3.000 3.000 AO 58,125 232,500 03/03/2021 10/01/2052 7,769,375

91481C-AB-6
TRUSTEES OF THE UNIVERSITY
OF PENNSYLVAN 1.D FE 529,375 500,000 407,424 507,022 (4,158) 4.008 3.113 FA 7,571 20,040 03/17/2020 08/15/2047

91529Y-AJ-5 UNUM GROUP O 2.B FE 10,115,296 8,450,000 8,378,168 9,743,119 (51,694) 5.750 4.439 FA 183,553 485,875 07/20/2017 08/15/2042 8,692,938
91529Y-AJ-5 UNUM GROUP 2.B FE 4,331,819 3,716,000 3,684,411 4,197,164 (19,133) 5.750 4.619 FA 80,720 213,670 12/19/2024 08/15/2042 3,822,835
91529Y-AT-3 UNUM GROUP 2.B FE 9,903,688 9,515,000 9,395,856 9,898,169 (5,364) 6.000 5.710 JD 25,373 570,900 12/19/2024 06/15/2054
91731K-AA-8 USB CAPITAL IX O 2.B 3,230,000 3,800,000 2,960,265 3,383,146 17,485 5.186 4.426 JAJO 42,699 218,271 04/01/2017 01/01/3000 3,800,000
91913Y-AE-0 VALERO ENERGY CORP 2.B FE 347,238 250,000 286,177 312,784 (8,926) 7.500 3.075 AO 3,958 18,750 12/15/2021 04/15/2032 259,375
91913Y-AL-4 VALERO ENERGY CORP 2.B FE 2,197,340 1,750,000 1,926,979 2,090,233 (22,372) 6.625 4.441 JD 5,153 115,938 10/05/2020 06/15/2037 1,807,969
91913Y-AL-4 VALERO ENERGY CORP O 2.B FE 7,249,896 6,000,000 6,606,784 6,893,363 (56,941) 6.625 4.910 JD 17,667 397,500 09/27/2018 06/15/2037 6,000,000
91913Y-AP-5 VALERO ENERGY CORP 2.B FE 475,878 277,000 392,992 429,900 (8,135) 10.500 4.805 MS 8,564 29,085 08/02/2019 03/15/2039 291,543
91913Y-AT-7 VALERO ENERGY CORP 2.B FE 6,288,031 6,731,000 5,996,640 6,301,439 13,408 4.900 5.440 MS 97,113 329,819 12/19/2024 03/15/2045 6,895,910
91913Y-BD-1 VALERO ENERGY CORP 2.B FE 8,971,261 12,400,000 8,583,410 9,126,561 53,555 3.650 5.571 JD 37,717 452,600 10/24/2023 12/01/2051 12,626,300
91913Y-BE-9 VALERO ENERGY CORP 2.B FE 17,205,792 19,500,000 14,373,680 17,310,628 34,137 4.000 4.712 JD 65,000 780,000 10/31/2022 06/01/2052 19,890,000

92259R-AA-3
VELOCITY COMMERCIAL
CAPITAL LLC 2.B PL 5,816,686 5,856,000 5,777,807 5,827,153 5,726 7.125 7.558 MS 122,854 311,006 11/17/2025 03/15/2027 6,064,620

92277G-AB-3 VENTAS REALTY LP O 2.A FE 5,455,520 5,000,000 5,028,251 5,372,448 (13,298) 5.700 5.048 MS 72,042 285,000 09/27/2018 09/30/2043 5,000,000

92343V-BE-3
VERIZON COMMUNICATIONS
INC 2.A FE 1,062,918 1,100,000 1,001,865 1,064,465 1,498 4.750 5.049 MN 8,708 52,250 12/19/2024 11/01/2041 1,126,125

92343V-FV-1
VERIZON COMMUNICATIONS
INC 2.A FE 6,487,208 10,192,000 5,938,962 6,524,817 36,507 3.000 5.263 MN 34,823 305,760 12/19/2024 11/20/2060 10,344,880

92343V-GB-4
VERIZON COMMUNICATIONS
INC 2.A FE 14,142,291 18,965,000 13,462,050 14,329,253 85,981 3.550 5.322 MS 185,146 673,258 12/19/2024 03/22/2051 19,301,629

92343V-GC-2
VERIZON COMMUNICATIONS
INC 2.A FE 20,883,188 23,750,000 16,025,917 20,947,874 26,805 3.700 4.328 MS 241,656 878,750 08/30/2023 03/22/2061 24,189,375

92344G-AX-4
VERIZON COMMUNICATIONS
INC C 2.A FE 1,441,557 1,300,000 1,383,590 1,382,284 (6,445) 5.850 5.018 MS 22,393 76,050 02/14/2014 09/15/2035 1,338,025

92345Y-AG-1 VERISK ANALYTICS INC 2.B FE 7,251,659 9,667,000 6,975,323 7,299,178 47,519 3.625 5.454 MN 44,777 350,429 12/19/2024 05/15/2050 9,842,214
925524-AH-3 PARAMOUNT GLOBAL 2.C FE 16,274,316 12,000,000 12,980,758 13,750,253 (338,751) 7.875 4.329 JJ 396,375 945,000 04/01/2017 07/30/2030 12,472,500
925524-AV-2 PARAMOUNT GLOBAL O 2.C FE 6,142,154 5,761,000 5,506,610 5,972,463 (23,312) 5.500 4.895 MN 40,487 316,855 04/01/2017 05/15/2033 5,761,000
925524-AV-2 PARAMOUNT GLOBAL 2.C FE 9,850,261 9,239,000 8,831,030 9,578,448 (37,423) 5.500 4.900 MN 64,930 508,145 04/01/2017 05/15/2033 9,493,073
92553P-AP-7 PARAMOUNT GLOBAL O 2.C FE 433,595 500,000 347,779 445,362 1,898 4.375 5.355 MS 6,441 21,875 09/27/2018 03/15/2043 500,000
92556H-AC-1 PARAMOUNT GLOBAL 2.C FE 20,659,673 21,750,000 15,231,097 20,757,875 19,643 4.950 5.285 MN 125,606 1,076,625 05/12/2020 05/19/2050 22,288,313
92556V-AF-3 VIATRIS INC 2.C FE 1,020,920 1,423,000 947,665 1,027,869 6,747 4.000 6.225 JD 1,423 56,920 12/19/2024 06/22/2050 1,451,460

927804-FE-9
VIRGINIA ELECTRIC AND POWER
CO 2.A FE 2,714,693 2,415,000 2,651,449 2,697,358 (16,835) 6.350 5.033 MN 13,205 153,353 12/19/2024 11/30/2037 2,491,676

927804-FV-1
VIRGINIA ELECTRIC AND POWER
CO C 2.A FE 997,080 1,000,000 992,194 999,710 324 2.950 2.984 MN 3,769 29,500 11/10/2016 11/15/2026 1,014,750

927804-FW-9
VIRGINIA ELECTRIC AND POWER
CO C 2.A FE 465,951 555,000 441,286 468,326 2,305 4.000 5.239 MN 2,837 22,200 12/19/2024 11/15/2046 566,100

927804-FW-9
VIRGINIA ELECTRIC AND POWER
CO 2.A FE 1,622,854 1,933,000 1,536,948 1,631,006 7,912 4.000 5.240 MN 9,880 77,320 12/19/2024 11/15/2046 1,971,660

927804-GA-6
VIRGINIA ELECTRIC AND POWER
CO 1.G FE 920,317 1,000,000 858,349 922,139 1,768 4.600 5.185 JD 3,833 46,000 12/19/2024 12/01/2048 1,023,000

927804-GU-2
VIRGINIA ELECTRIC AND POWER
CO 1.G FE 1,741,443 1,750,000 1,713,412 1,741,574 132 5.650 5.684 MS 29,113 52,184 03/03/2025 03/15/2055 1,799,438

92826C-AE-2 VISA INC C 1.D FE 1,062,230 1,000,000 972,928 1,037,309 (3,247) 4.150 3.679 JD 1,960 41,500 02/28/2017 12/14/2035
92826C-AF-9 VISA INC C 1.D FE 1,478,902 1,450,000 1,265,746 1,472,694 (744) 4.300 4.182 JD 2,944 62,350 12/29/2015 12/14/2045
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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92826C-AJ-1 VISA INC 1.D FE 3,983,320 4,000,000 3,120,131 3,986,397 449 3.650 3.673 MS 42,989 146,000 09/06/2017 09/15/2047 4,073,000
92857T-AH-0 VODAFONE GROUP PLC O 2.B FE 290,689 219,000 249,310 246,555 (5,959) 7.875 4.457 FA 6,515 17,246 04/01/2017 02/15/2030 227,623
92857W-AB-6 VODAFONE GROUP PLC O 2.B FE 11,661,810 10,000,000 10,911,008 10,884,445 (105,904) 6.250 4.720 MN 53,819 625,000 04/01/2017 11/30/2032 10,312,500
92857W-AQ-3 VODAFONE GROUP PLC O 2.B FE 9,196,704 8,000,000 8,691,775 8,809,399 (53,229) 6.150 4.951 FA 169,467 492,000 04/01/2017 02/27/2037 8,246,000
92857W-BS-8 VODAFONE GROUP PLC 2.B FE 9,825,100 10,000,000 8,685,955 9,845,080 3,421 4.875 4.988 JD 16,250 487,500 06/12/2019 06/19/2049 10,243,750
92857W-BX-7 VODAFONE GROUP PLC 3.A FE 275,529 353,000 277,043 275,612 83 5.125 6.616 JD 1,357 9,047 09/04/2025 06/04/2081 362,046
929089-AC-4 VOYA FINANCIAL INC 2.A FE 851,120 1,000,000 883,461 857,276 3,476 4.800 6.023 JD 2,133 48,000 03/15/2024 06/15/2046 1,024,000
929089-AG-5 VOYA FINANCIAL INC 2.C FE 1,569,155 1,550,000 1,634,808 1,553,657 (1,183) 7.758 6.356 MS 35,407 120,249 09/13/2023 01/01/3000 1,550,000
929160-AG-4 VULCAN MATERIALS CO O 2.B FE 2,873,963 2,500,000 2,852,506 2,777,865 (15,778) 7.150 5.842 MN 15,392 178,750 09/27/2018 11/30/2037 2,500,000
929160-AV-1 VULCAN MATERIALS CO O 2.B FE 3,580,744 4,000,000 3,422,191 3,637,204 9,033 4.500 5.207 JD 8,000 180,000 09/27/2018 06/15/2047 4,000,000
929160-AV-1 VULCAN MATERIALS CO 2.B FE 9,033,409 10,156,000 8,688,942 9,061,059 27,651 4.500 5.351 JD 20,312 457,020 12/19/2024 06/15/2047 10,384,510
929218-AA-3 CTL - VZ REPACK TRUST 5.B PL 1,145,576 3,900,000 1,335,360 2,258,895 174,840 6.142 MAT 1,844 12/11/2015 05/20/2035 3,900,000
92936M-AD-9 WPP FINANCE 2010 O 2.B FE 10,501,133 10,967,000 9,118,877 10,586,367 13,734 5.125 5.444 MS 177,985 562,059 09/27/2018 09/07/2042 10,967,000
92936M-AE-7 WPP FINANCE 2010 O 2.B FE 3,067,098 3,000,000 2,676,058 3,056,096 (1,818) 5.625 5.460 MN 21,563 168,750 09/27/2018 11/15/2043 3,000,000
92976G-AG-6 WELLS FARGO BANK NA O 2.A FE 6,061,219 5,035,000 5,325,930 5,712,528 (46,812) 5.850 4.300 FA 122,728 294,548 04/01/2017 02/01/2037 5,182,274
92976G-AJ-0 WELLS FARGO BANK NA 2.A FE 11,047,540 8,415,000 9,395,083 10,213,587 (111,959) 6.600 4.306 JJ 256,097 555,390 04/01/2017 01/15/2038 8,692,695
92976G-AJ-0 WELLS FARGO BANK NA O 2.A FE 14,224,611 10,835,000 12,096,936 13,150,287 (144,118) 6.600 4.293 JJ 329,745 715,110 04/01/2017 01/15/2038 11,192,555

93042#-AA-9
CTL - WALGREENS
(LAMBERTVILLE MI) 4.A 342,013 342,013 304,905 342,023 (1) 5.440 5.439 MON 6,384 23,995 03/28/2012 06/30/2033

931142-CK-7 WALMART INC C 1.C FE 1,340,486 1,000,000 1,155,537 1,227,144 (15,058) 6.500 4.017 FA 24,556 65,000 04/01/2017 08/15/2037 1,032,500
931142-CK-7 WALMART INC O 1.C FE 26,181,702 19,531,500 22,569,366 23,967,954 (294,102) 6.500 4.017 FA 479,607 1,269,548 04/01/2017 08/15/2037 19,531,500
931142-CM-3 WALMART INC C 1.C FE 1,855,878 1,500,000 1,694,250 1,728,191 (13,587) 6.200 4.568 AO 19,633 93,000 02/14/2014 04/15/2038 1,546,500
931142-CM-3 WALMART INC 1.C FE 10,373,912 7,980,000 9,013,407 9,615,309 (100,877) 6.200 4.064 AO 104,449 494,760 04/01/2017 04/15/2038 8,227,380
931142-CM-3 WALMART INC O 1.C FE 35,366,201 27,205,000 30,728,039 32,779,863 (343,895) 6.200 4.051 AO 356,083 1,686,710 04/01/2017 04/15/2038 28,048,355
931142-CS-0 WALMART INC C 1.C FE 2,330,678 2,000,000 2,123,387 2,226,296 (11,094) 5.625 4.538 AO 28,125 112,500 02/14/2014 04/01/2040 2,056,250
931142-CS-0 WALMART INC O 1.C FE 9,846,328 8,000,000 8,493,547 9,335,091 (68,002) 5.625 4.061 AO 112,500 450,000 04/01/2017 04/01/2040 8,225,000
931142-DB-6 WALMART INC O 1.C FE 12,757,067 10,337,000 10,940,491 12,132,294 (83,175) 5.625 4.078 AO 122,752 581,456 04/01/2017 04/15/2041 10,627,728
931142-EC-3 WALMART INC C 1.C FE 493,495 500,000 417,075 494,467 147 4.050 4.126 JD 113 20,250 06/20/2018 06/29/2048 510,125
94973V-AH-0 ELEVANCE HEALTH INC O 2.A FE 7,836,443 7,000,000 7,469,645 7,529,087 (46,169) 5.950 4.893 JD 18,511 416,500 09/27/2018 12/15/2034 7,059,500
94973V-AY-3 ELEVANCE HEALTH INC O 2.A FE 20,080,693 18,650,000 16,780,700 19,739,518 (46,494) 4.625 4.127 MN 110,216 862,563 09/27/2018 05/15/2042 19,011,906
94973V-AY-3 ELEVANCE HEALTH INC 2.A FE 6,191,609 5,650,000 5,083,697 6,063,566 (17,585) 4.625 4.011 MN 33,390 261,313 07/20/2017 05/15/2042 5,780,656
94974B-FY-1 WELLS FARGO & CO C 2.B FE 1,020,040 1,000,000 1,000,093 1,000,891 (2,065) 4.100 3.884 JD 3,189 41,000 10/07/2014 06/03/2026 1,020,500
94974B-GT-1 WELLS FARGO & CO C 2.B FE 581,826 666,000 556,458 584,101 2,210 4.400 5.401 JD 1,384 29,304 12/19/2024 06/14/2046 680,652
94980V-AG-3 WELLS FARGO BANK NA O 2.A FE 6,071,870 5,000,000 5,334,463 5,695,478 (50,509) 5.950 4.296 FA 103,299 297,500 04/01/2017 08/26/2036 5,148,750
95000U-2M-4 WELLS FARGO & CO 2.A FE 9,849,805 10,041,000 9,176,081 9,854,508 4,508 5.013 5.148 AO 121,644 503,355 12/19/2024 04/04/2051
95000U-2Q-5 WELLS FARGO & CO 2.A FE 6,492,571 8,265,000 6,410,257 6,507,959 15,388 3.068 5.275 AO 42,966 10/29/2025 04/30/2041 8,406,332
95000U-2Z-5 WELLS FARGO & CO 2.A FE 1,784,298 1,926,000 1,657,332 1,786,963 2,581 4.611 5.113 AO 16,281 88,808 12/19/2024 04/25/2053
95002Y-AC-7 WELLS FARGO & CO 2.B FE 778,361 775,000 809,886 777,515 (579) 6.850 6.750 MJSD 2,359 53,088 07/17/2024 01/01/3000 775,000

957576-AA-9
WESTERN & SOUTHERN
FINANCIAL GROUP INC 1.F FE 1,139,742 1,000,000 1,044,625 1,080,148 (8,713) 5.750 4.485 JJ 26,514 57,500 09/27/2018 07/15/2033 1,028,750

957576-AA-9
WESTERN & SOUTHERN
FINANCIAL GROUP INC C 1.F FE 2,259,432 2,000,000 2,089,250 2,144,032 (15,655) 5.750 4.598 JJ 53,028 115,000 04/01/2017 07/15/2033 2,057,500

95829T-AA-3 WESTERN GROUP HSG LP 1.C FE 3,162,068 3,063,658 3,145,336 3,150,439 (2,340) 6.750 6.469 MS 60,890 206,797 05/13/2020 03/15/2057 117,301
95829T-AA-3 WESTERN GROUP HSG LP C 1.C FE 424,191 377,066 387,118 416,662 (801) 6.750 5.815 MS 7,494 25,452 10/28/2015 03/15/2057 14,437
95829T-AA-3 WESTERN GROUP HSG LP O 1.C FE 1,194,039 1,178,330 1,209,744 1,191,511 (267) 6.750 6.642 MS 23,419 79,537 10/28/2015 03/15/2057 45,116
958587-BE-6 NSTAR ELECTRIC CO 1.F FE 1,772,010 1,666,000 1,745,923 1,763,322 (8,448) 5.900 5.062 MS 28,942 98,294 12/19/2024 09/15/2034 1,715,147
959802-AM-1 WESTERN UNION CO O 2.B FE 5,935,356 6,000,000 6,146,915 5,948,851 2,118 6.200 6.291 JD 10,333 372,000 09/27/2018 06/21/2040 6,000,000
95MSEN-9D-3 Invesco CLO Equity Fund V, LP 1.G FE 6,962,077 7,104,160 6,962,077 6,967,571 5,494 9.000 9.302 AO 108,338 277,354 12/15/2025 03/14/2035 7,290,052
961214-EG-4 WESTPAC BANKING CORP 1.G FE 3,800,000 3,800,000 3,527,074 3,800,000 4.421 4.421 JJ 73,266 167,998 07/16/2019 07/24/2039 3,883,999
962166-CB-8 WEYERHAEUSER CO 2.B FE 6,258,540 7,754,000 5,981,655 6,285,154 26,614 4.000 5.353 MS 96,494 310,160 12/19/2024 03/09/2052 7,909,080
963320-AW-6 WHIRLPOOL CORP C 3.A FE 248,898 250,000 247,064 249,595 116 4.750 4.806 FA 4,123 11,875 02/21/2019 02/26/2029 255,938
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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963320-AX-4 WHIRLPOOL CORP 3.A FE 13,933,962 14,455,000 10,626,625 13,937,270 7,060 4.600 4.825 MN 84,963 664,930 12/04/2023 05/15/2050 13,355,265
96524V-40-3 WHITEHORSE FINANCE INC 2.C FE 631,866 638,175 645,320 633,866 402 7.875 7.863 MJSD 2,234 47,973 05/30/2025 09/15/2028 650,739

96926G-AE-3
WILLIAM MARSH RICE
UNIVERSITY O 1.A FE 24,300,000 24,300,000 18,663,225 24,300,000 3.567 3.567 MN 110,755 866,781 11/14/2017 11/15/2047 24,733,391

96926G-AE-3
WILLIAM MARSH RICE
UNIVERSITY 1.A FE 8,800,000 8,800,000 6,758,699 8,800,000 3.567 3.567 MN 40,109 313,896 11/14/2017 11/15/2047 8,956,948

96928*-CF-2 CTL - WALGREENS POOL II C 1.D Z 86,494 86,494 81,798 86,494 6.800 6.800 MON 261 5,882 10/13/2009 06/15/2034 250,000
96928*-CF-2 CTL - WALGREENS POOL II 1.D Z 208,357 217,965 206,130 212,704 437 6.800 7.182 MON 1,904 13,578 04/21/2010 06/15/2034 278,197

96928*-DD-6
CTL - WALGREENS (BETHEL
PARK PA) C 4.A YE 143,338 143,338 131,842 143,338 6.540 6.540 MON 417 9,368 06/17/2010 10/15/2034 260,000

96928*-DD-6
CTL - WALGREENS (BETHEL
PARK PA) 4.A YE 248,085 248,085 228,188 248,085 — 6.540 6.540 MON 721 16,225 06/17/2010 10/15/2034 306,330

96928*-EH-6
CTL - DELHAIZE
(WILLIAMSBURG VA) 2.B 614,671 614,671 615,470 614,671 5.440 5.440 MON 557 33,438 11/07/2011 10/15/2031 858,874

969457-CA-6 WILLIAMS COMPANIES INC 2.B FE 9,692,604 9,973,000 9,198,856 9,697,969 5,364 5.300 5.498 FA 199,682 528,569 12/19/2024 08/15/2052 10,237,285
96950F-AF-1 WILLIAMS COMPANIES INC O 2.B FE 14,741,337 13,000,000 14,003,929 14,354,400 (62,364) 6.300 5.254 AO 172,900 819,000 09/27/2018 04/15/2040 13,000,000
96950F-AF-1 WILLIAMS COMPANIES INC 2.B FE 1,581,476 1,450,000 1,561,977 1,575,726 (5,593) 6.300 5.420 AO 19,285 91,350 12/19/2024 04/15/2040 1,495,675
970648-AH-4 WILLIS NORTH AMERICA INC C 2.A FE 996,470 1,000,000 897,627 996,924 71 5.050 5.073 MS 14,869 50,500 09/05/2018 09/15/2048 1,025,250
970648-AH-4 WILLIS NORTH AMERICA INC 2.A FE 3,985,880 4,000,000 3,590,509 3,987,819 281 5.050 5.073 MS 59,478 202,000 09/05/2018 09/15/2048 4,101,000
970648-AH-4 WILLIS NORTH AMERICA INC O 2.A FE 10,961,170 11,000,000 9,873,899 10,966,167 781 5.050 5.073 MS 163,564 555,500 09/05/2018 09/15/2048 11,277,750
970648-AK-7 WILLIS NORTH AMERICA INC 2.A FE 1,687,500 2,250,000 1,668,211 1,688,820 1,320 3.875 5.829 MS 25,672 11/20/2025 09/15/2049 2,293,594
970648-AN-1 WILLIS NORTH AMERICA INC 2.A FE 2,487,800 2,500,000 2,495,536 2,488,088 161 5.900 5.935 MS 47,528 147,500 02/27/2024 03/05/2054 2,573,750

97068L-AA-6
WILLIS-KNIGHTON MEDICAL
CENTER 1.F FE 2,053,365 2,220,000 1,933,417 2,058,021 4,500 4.813 5.412 MS 35,616 106,849 12/19/2024 09/01/2048

976843-BM-3
WISCONSIN PUBLIC SERVICE
CORP C 1.F FE 998,850 1,000,000 694,516 999,021 27 3.300 3.306 MS 11,000 33,000 08/07/2019 09/01/2049 1,016,500

983024-AG-5 WYETH LLC C 1.F FE 709,031 550,000 617,274 639,904 (9,207) 6.500 4.083 FA 14,896 35,750 04/01/2017 02/01/2034 567,875
983024-AN-0 WYETH LLC C 1.F FE 2,469,468 2,000,000 2,151,729 2,310,656 (21,221) 5.950 4.191 AO 29,750 119,000 04/01/2017 04/01/2037 2,059,500
983024-AN-0 WYETH LLC 1.F FE 10,658,895 9,750,000 10,489,678 10,542,938 (51,466) 5.950 4.996 AO 145,031 580,125 08/30/2023 04/01/2037 10,040,063

98417E-AC-4
GLENCORE FINANCE CANADA
LTD O 2.A FE 946,660 849,000 957,939 921,564 (4,127) 6.900 5.889 MN 7,485 58,581 09/27/2018 11/15/2037 849,000

98420E-AD-7 XL GROUP PLC O 1.F FE 6,298,176 6,000,000 5,558,023 6,251,459 (7,505) 5.500 5.154 MS 83,417 330,000 09/27/2018 03/31/2045 6,000,000

984588-AA-1
YALE-NEW HAVEN HOSPITAL
INC 1.E FE 2,138,032 2,600,000 2,297,799 2,173,585 17,305 4.366 6.055 JJ 56,758 113,516 11/16/2023 07/01/2043 512,432

98459H-AA-0
YALE NEW HAVEN HEALTH
SERVICES CORP 1.E FE 868,770 900,000 525,752 871,819 790 2.496 2.669 JJ 11,232 22,464 12/16/2021 07/01/2050 911,232

98462Y-AD-2 YAMANA GOLD INC O 2.C FE 699,930 700,000 704,088 699,986 7 4.625 4.626 JD 1,439 32,375 11/29/2017 12/15/2027 716,188
98956P-AB-8 ZIMMER BIOMET HOLDINGS INC O 2.B FE 14,391,065 13,000,000 13,456,026 14,064,664 (52,235) 5.750 4.930 MN 64,368 747,500 09/27/2018 11/30/2039 13,000,000
98956P-AH-5 ZIMMER BIOMET HOLDINGS INC 2.B FE 6,202,431 6,958,000 6,068,680 6,224,270 21,156 4.450 5.323 FA 116,972 309,631 12/19/2024 08/15/2045 7,112,816
98978V-AH-6 ZOETIS INC O 2.A FE 8,351,885 8,090,000 7,425,581 8,292,240 (8,194) 4.700 4.483 FA 158,429 380,230 07/06/2017 02/01/2043
98978V-AH-6 ZOETIS INC 2.A FE 4,697,461 4,610,000 4,231,388 4,678,191 (2,700) 4.700 4.572 FA 90,279 216,670 04/01/2017 02/01/2043
98978V-AM-5 ZOETIS INC 2.A FE 4,212,463 5,041,000 4,033,953 4,233,205 20,742 3.950 5.189 MS 60,289 199,120 12/19/2024 09/12/2047 5,140,560
98978V-AP-8 ZOETIS INC 2.A FE 1,423,096 1,573,000 1,348,409 1,426,647 3,436 4.450 5.151 FA 25,472 69,999 12/19/2024 08/20/2048 1,607,999

9AMBDK-UF-7
LOGAN RIDGE FIN CV 5.250%
4/01/32 3.A FE 117,064 125,875 123,697 119,756 781 5.250 6.201 N/A 1,652 8,529 04/06/2022 04/01/2032 129,179

BGH6XU-WX-3
NY GEORGETOWN H2OYA A
MSINAI 1.E PL 4,500,000 4,500,000 2,343,159 4,500,000 3.000 3.000 JJ 62,250 135,000 12/29/2020 07/15/2053 4,567,500

BGH704-UL-3
LENDLEASE AAFHHC PRA TL
2021 1.E 10,474,000 10,474,000 9,897,270 10,474,000 4.720 4.718 JJ 247,186 501,239 04/13/2021 07/01/2056 10,721,186

BGH8QG-EF-7 DEER VALLEY-ALTERRA (EXTELL) 1.F PL 41,000,000 41,000,000 41,386,917 41,000,000 6.750 6.755 SEP 922,500 2,767,500 12/19/2023 09/01/2058 43,767,500

BGH9R4-VY-1
STAG INDUSTRIAL OPERATING
PARTNERS 2.B 2,000,000 2,000,000 2,046,152 2,000,000 5.990 5.990 JD 1,997 59,900 03/25/2025 06/25/2035 2,059,900
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Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated)

BGH9RC-DA-5 KONINKLIJKE VOPAK NV 2.C 2,500,000 2,500,000 2,563,615 2,500,000 6.040 6.040 N/A 4,614 75,500 03/27/2025 06/20/2032 2,575,500
BGH9UA-MA-5 MIDCAP FUNDING XLVI TRUST 2.C 2,500,000 2,500,000 2,500,000 2,500,000 6.284 6.865 MON 7,418 100,580 04/29/2025 04/15/2028 2,514,684

BGH9XB-6J-9
DELAWARE LIFE GLOBAL
FUNDING 1.G Z 9,900,000 9,900,000 10,000,713 9,900,000 6.010 6.010 JJ 295,842 06/17/2025 07/02/2032 10,176,009

BGH9XV-4J-7
TERMINAL INVESTMENT
LIMITED HOLDIN 2.B Z 21,000,000 21,000,000 21,245,868 21,000,000 6.230 6.230 AO 327,075 06/26/2025 10/01/2040 21,654,150

BGH9ZJ-K1-3
TERMINAL INVESTMENT
LIMITED HOLDIN 2.B Z 1,000,000 1,000,000 1,011,708 1,000,000 6.230 6.227 AO 30,977 06/26/2025 10/01/2040 1,031,150

BGHADG-0E-4 SPIRE TENNESSEE INC 2.B 6,000,000 6,000,000 5,948,622 6,000,000 5.290 5.293 N/A 12/04/2025 04/01/2036 6,026,450
BGHADG-0F-1 SPIRE TENNESSEE INC 2.B 4,000,000 4,000,000 3,969,644 4,000,000 5.440 5.443 N/A 12/04/2025 04/01/2038 4,018,133
BGHAG4-FU-6 TOREADOR HOLDINGS LLC 2.B 6,000,000 6,000,000 6,000,000 6,000,000 5.890 5.890 N/A 982 12/15/2025 10/31/2043 6,029,450
C8665*-AU-0 TFI INTERNATIONAL INC 2.B PL 2,200,000 2,200,000 2,307,166 2,200,000 7.110 7.110 N/A 33,891 156,420 10/13/2023 10/13/2043 2,278,210
F1876N-BV-3 CNP ASSURANCES SA 2.B FE 406,500 400,000 372,256 403,617 (647) 4.875 4.662 AO 4,607 19,500 04/08/2021 01/01/3000 400,000

G2272@-AD-0
COLLER PRIVATE EQUITY
BACKED NOTES & LOA 2.B PL 1,039,332 1,039,332 1,046,711 1,039,332 9.525 9.482 N/A 40,151 35,115 12/01/2025 04/30/2037 1,055,832

G7586K-AC-9 RLGH FINANCE BERMUDA LTD 2.C FE 852,550 850,000 859,500 852,513 (37) 6.875 6.817 MN 6,818 11/19/2025 01/01/3000 850,000
N0431#-AL-4 ARUBA O 1.C FE 6.100 4.505 N/A 91,500 09/27/2018 05/06/2024
N4578E-LV-8 ING GROEP NV 3.A FE 629,200 600,000 650,642 624,858 (4,342) 8.000 6.886 MN 6,000 48,000 01/23/2025 01/01/3000 600,000
N4578E-MC-9 ING GROEP NV 3.A FE 706,275 700,000 745,460 705,606 (440) 7.250 7.127 MN 6,344 50,750 09/09/2024 01/01/3000 700,000

P00173-AA-5
ATLANTICA TRANSMISION SUR
SA O 2.C FE 2,548,918 2,300,468 2,471,680 2,487,215 (9,326) 6.875 5.802 AO 26,799 158,157 09/27/2018 04/30/2043 2,595,000

P4909L-AA-8 GNL QUINTERO SA O 2.A FE 1,443,153 1,465,130 1,463,822 1,457,782 1,659 4.634 4.898 JJ 28,478 67,894 09/27/2018 07/31/2029 3,112,000

P9367R-AG-6
TRANSPORTADORA DE GAS DEL
PERU SA O 2.A FE 2,281,718 2,334,000 2,330,257 2,322,241 3,686 4.250 4.604 AO 16,808 99,195 09/27/2018 04/30/2028 3,890,000

Q9396#-AH-4
VICTORIA POWER NETWORKS
FINANCE 1.G 17,905,280 18,000,000 17,858,412 17,990,070 10,909 3.750 3.814 MN 91,875 675,000 04/01/2017 11/25/2026 18,024,375

T6827#-AA-1
GUGGENHEIM NSA NAPOLI-
MIRABELLA TR 1.G PL 51,020,591 51,020,591 49,737,525 51,020,591 5.000 4.998 OCT 637,757 2,586,460 11/27/2019 10/01/2045 58,756,560

T6827#-AB-9
GUGG NSA NAPOLI-MIRABELLA
TR ADDON 1.G PL 2,412,518 2,412,518 2,379,401 2,412,518 5.650 5.721 OCT 34,455 141,263 08/30/2022 10/01/2045 2,673,049

W94240-HF-3 SWEDBANK AB 2.B FE 200,000 200,000 209,490 200,000 7.625 7.624 MS 4,406 15,250 02/16/2023 01/01/3000 200,000
W94240-RW-5 SWEDBANK AB 2.B FE 397,000 400,000 432,028 397,139 41 7.750 7.817 MS 8,956 31,000 02/09/2024 01/01/3000 400,000
0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) 9,690,041,152 9,515,645,905 8,779,719,002 9,517,844,500 (150,480) (19,697,931) 6,460,219 XXX XXX XXX 123,875,582 471,716,494 XXX XXX 8,560,512,897

00164T-AB-4 AMCEST 2007 A A38 - ABS C 1.F FE 317,081 340,000 338,391 328,598 1,148 5.870 6.440 JJ 9,203 19,958 07/22/2010 01/15/2038 340,000
00164T-AB-4 AMCEST 2007 A A38 - ABS 1.F FE 559,554 600,000 597,161 579,747 2,028 5.870 6.442 JJ 16,240 35,220 07/22/2010 01/15/2038 40,240
00164T-AC-2 AMCEST 2007 A A53 - ABS 1.F FE 229,160 250,000 233,506 230,020 454 5.940 6.664 JJ 6,848 14,850 01/23/2024 01/15/2053 12,786

00221@-AA-9
CTL - ARKANSAS STATE
UNIVERSITY O 1.E 3,358,264 3,325,071 2,935,372 3,351,483 (972) 4.450 4.385 MON 4,521 147,966 10/13/2017 08/20/2043 3,564,418

00221@-AA-9
CTL - ARKANSAS STATE
UNIVERSITY 1.E 1,212,706 1,200,720 1,059,996 1,210,259 (351) 4.450 4.385 MON 1,633 53,432 10/13/2017 08/20/2043 1,287,151

009098-A*-5
CTL - AMAZON FORT WORTH
FUNDED O 1.D 3,220,607 3,220,607 3,078,578 3,220,607 4.494 4.494 MON 8,443 144,727 12/05/2018 11/10/2039 227,242

009098-A*-5
CTL - AMAZON FORT WORTH
FUNDED 1.D 2,757,888 2,757,888 2,636,265 2,757,888 4.494 4.494 MON 7,230 123,935 05/07/2019 11/10/2039 194,594

00909D-AA-1
AIR CANADA PASS THROUGH
TRUST 2020-2A - 1.F FE 843,492 843,492 862,143 843,492 5.250 5.250 AO 11,071 44,283 09/09/2020 10/01/2030 625,036

00910G-A*-4 CTL - AMZN S BERNARDINO A-1 1.E 6,583,851 6,549,911 6,192,941 6,577,619 (1,366) 4.533 4.493 MON 17,320 307,425 02/18/2021 03/10/2041 4,793,038

023761-AA-7
AMERICAN AIRLINES 2017-1
CLASS AA PASS T 1.E FE 60,308 59,125 58,067 59,691 (146) 3.650 3.286 FA 815 2,158 02/19/2021 08/15/2030 45,694

02376U-AA-3
AMERICAN AIRLINES 2016-1
PASS THROUGH TR 1.F FE 57,622 57,193 56,587 57,394 (83) 3.575 3.383 JJ 943 2,045 02/11/2021 07/15/2029 48,477

E10.57

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY
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Issuer Credit Obligations: Bonds Issued by Funds Representing Operating Entities (Unaffiliated)

023771-R9-1
AMERICAN AIRLINES INC PASS
THROUGH CERTI C 1.F FE 860,519 860,519 831,661 860,519 3.000 3.000 AO 5,450 25,816 09/19/2016 04/15/2030 687,150

02378A-AA-5
AMERICAN AIRLINES 2017-1
PASS THROUGH TR C 2.B FE 886,875 886,875 860,631 886,875 4.000 4.000 FA 13,402 35,475 01/04/2017 08/15/2030 686,588

04248N-AA-1 ARMYHW 2005 1A - ABS O 1.D FE 147,098 130,300 134,345 145,457 (543) 5.524 4.510 JD 320 7,198 03/15/2018 06/15/2050 4,951
04248N-AA-1 ARMYHW 2005 1A - ABS 1.D FE 1,389,347 1,302,997 1,343,447 1,387,200 (2,045) 5.524 4.967 JD 3,199 71,978 11/28/2018 06/15/2050 49,507
126650-BS-8 CVSPAS 2009-B CFT - CMBS 2.B FE 2,940,464 2,538,391 2,694,192 2,754,812 (31,002) 7.507 5.824 MON 11,116 196,754 09/27/2018 01/10/2032 2,411,970
126650-BS-8 CVSPAS 2009-B CFT - CMBS C 2.B FE 591,019 478,942 508,338 529,101 (7,293) 7.507 5.463 MON 2,097 37,123 02/14/2014 01/10/2032 481,938

12702*-AA-4
CTL - CVS LEASE PASS
THROUGH TRUST O 2.B 5,312,845 5,312,845 4,663,073 5,312,845 3.901 3.901 MON 12,090 207,254 08/02/2017 10/10/2039 7,383,926

12702*-AA-4
CTL - CVS LEASE PASS
THROUGH TRUST 2.B 2,122,251 2,122,251 1,862,695 2,122,251 3.901 3.901 MON 4,829 82,789 08/02/2017 10/10/2039 2,949,557

12717@-AA-5
CTL - CVS PASS-THROUGH
TRUST 2.B 3,208,146 3,208,146 2,742,984 3,208,146 3.860 3.860 MON 7,224 123,834 09/18/2019 11/10/2041 4,012,867

14988#-AA-1 CEAMER FINANCE LLC - ABS 2.B PL 1,771,845 1,808,006 1,758,533 1,807,565 18,440 3.690 3.929 MN 11,119 98,127 03/12/2021 03/22/2031 113,292
14989@-AA-2 CEAMER FIN 2 SR SEC NTS - ABS 2.B PL 3,152,961 3,152,961 3,275,141 3,152,961 6.920 6.917 MN 35,152 207,248 08/23/2022 05/15/2038 90,489
347469-AA-6 FORT JACKSON HSG LLC - ABS 2.C FE 1,023,982 1,023,982 933,222 1,023,982 7.050 7.048 MN 9,224 72,191 10/24/2008 11/15/2055 122,528
376546-88-3 GLADSTONE INVESTMENT CORP 2.B PL 38,137 42,550 40,576 38,927 790 4.875 8.277 FMAN 346 1,573 04/11/2025 11/01/2028 43,069

48255K-AA-4
KKR CORE SR SECURED NOTES -
ABS 2.A PL 8,298,774 8,298,774 7,765,088 8,298,774 4.000 3.924 FA 125,404 407,312 10/19/2022 08/12/2031 2,764,708

50188C-AB-8 LCORRT 1503 A - ABS 5.B PL 1,305,480 3,300,000 1,534,830 1,305,480 15.238 N/A 03/13/2015 09/16/2032 1,305,480
69403W-AC-1 PACBEA 2006 - A AC - ABS 2.C FE 96,875 100,000 99,196 97,503 334 5.508 6.009 JJ 2,540 5,508 01/29/2024 07/15/2036 6,588
72349C-AB-8 CCIPT 2009-1 A2 - ABS 1.F FE 559,358 440,000 444,809 465,447 (6,610) 9.000 5.529 MON 3,300 39,600 02/14/2014 08/15/2030 10,075

84858W-AA-4
SPIRIT AIRLINES CLASS AA PASS
THROUGH CE 3.A FE 60,181 60,031 56,475 60,120 (15) 3.375 3.330 FA 765 2,026 01/29/2021 08/15/2031 41,385

88240T-AB-7 ERCOTT 2022 A2 - ABS 1.A FE 844,794 900,000 884,900 849,109 1,050 4.966 5.573 FA 18,623 44,694 09/12/2023 02/01/2044 63,433
89657A-AB-2 TRL 2018-1 A2 - ABS C 1.F FE 504,121 500,000 497,195 500,403 (213) 4.620 4.569 MON 898 23,100 06/18/2018 06/17/2048 501,925
90931C-AA-6 UAL AA - ABS 1.E FE 67,094 63,446 62,297 65,356 (299) 4.150 3.251 FA 922 2,633 02/16/2021 02/25/2033 38,797

90931M-AA-4
UNITED AIRLINES 2016-1 PASS
THROUGH TRUS C 2.A FE 288,938 288,938 281,634 288,938 3.450 3.450 JJ 4,818 9,968 06/06/2016 01/07/2030 226,827

90932Q-AA-4
UNITED AIRLINES 2014-2 PASS
THROUGH TRUS 1.F FE 3,560,578 3,792,852 3,788,651 3,727,957 84,339 3.750 6.461 MS 46,620 142,232 08/30/2023 03/03/2028 3,632,112

91823A-AW-1 VBTEL 2022-1 C22 - ABS 1.F FE 7,000,000 7,000,000 6,398,098 7,000,000 3.828 3.705 MON 11,530 259,420 02/18/2022 02/15/2057 7,021,618
91823A-AW-1 VBTEL 2022-1 C22 - ABS C 1.F FE 250,000 250,000 228,504 250,000 3.828 3.705 MON 412 9,265 02/18/2022 02/15/2057 250,772
91823A-AY-7 VBTEL 2022-1 D - ABS 2.C FE 2,000,000 2,000,000 1,971,021 2,000,000 4.594 4.287 MON 4,084 85,760 02/18/2022 02/15/2052 2,007,147
91823A-BE-0 VBTEL 2024-1 D - ABS 2.C FE 100,000 100,000 101,683 100,000 6.644 6.644 MON 295 6,644 05/08/2024 05/15/2054 100,554

BGH58D-JL-2
CTL - ARKANSAS STATE
UNIVERSITY 1.E 242,267 233,213 205,880 240,957 (291) 4.450 4.183 MON 317 20,759 02/11/2021 08/20/2043 248,255

BGH5TU-1X-4
CTL - AMAZON FORT WORTH
FUNDED 1.D 236,224 204,743 195,714 229,846 (1,397) 4.494 3.384 MON 537 18,406 02/11/2021 11/10/2039 234,460

G1981*-AA-2
CTL - CAYMAN UNIVERSE
HOLDINGS LLC 1.D PL 54,656,393 55,163,956 49,905,673 54,720,048 14,758 3.800 3.858 MJSD 346,317 2,096,873 08/21/2020 09/30/2045 66,425,012

0129999999 – Issuer Credit Obligations: Single Entity Backed Obligations
(Unaffiliated) 122,717,098 124,768,724 114,119,492 122,647,376 70,717 XXX XXX XXX 767,215 5,237,559 XXX XXX 115,095,650

000000-00-0
CLIFFWATER CORPORATE
LENDING FUND 2.B 21,300,000 21,300,000 21,147,918 21,300,000 5.870 5.870 N/A 31,258 12/10/2025 12/22/2035 21,925,155

691543-70-6 OXFORD LANE CAPITAL CORP 2.A PL 16,656,451 17,109,825 16,485,316 16,824,443 42,243 6.750 7.134 MJSD 3,208 1,146,642 08/27/2025 03/31/2031 17,398,553
691543-85-4 OXFORD LANE CAPITAL CORP 2.A PL 12,714,696 12,922,200 13,061,708 12,734,585 19,888 7.950 8.252 MJSD 2,854 813,900 11/25/2025 02/29/2032 13,090,565
691543-86-2 OXFORD LANE CAPITAL CORP 2.A PL 589,985 585,425 599,944 589,212 (774) 8.750 8.460 MJSD 142 37,806 08/29/2025 06/30/2030 598,231
691543-88-8 OXFORD LANE CAPITAL CORP 2.B FE 196,097 206,375 201,249 202,708 3,183 5.000 6.716 MJSD 29 5,606 11/05/2025 01/31/2027 207,235
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SCHEDULE D - PART 1 - SECTION 1
Showing All Long-Term Bonds - Issuer Credit Obligations Owned December 31 of Current Year
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Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated)

Issuer Credit Obligations: Other Issuer Credit Obligations (Unaffiliated)

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $2,956,592,268 1B $197,369,920 1C $288,467,705 1D $649,292,805 1E $677,603,103 1F $1,433,678,681 1G $1,801,163,650
1B 2A $2,153,972,309 2B $1,999,402,531 2C $697,383,976
1C 3A $111,864,047 3B $68,074,999 3C $18,889,022
1D 4A $733,446 4B $7,958,485 4C $3,840,000
1E 5A $500,000 5B $5,031,610 5C $95,101
1F 6 $89,520

BGH9H5-K7-0
CLIFFWATER CORPORATE
LENDING FUND 1.C PL 3,000,000 3,000,000 3,036,759 3,000,000 6.180 6.180 N/A 85,490 92,700 12/10/2024 01/15/2037 3,092,700

0169999999 – Issuer Credit Obligations: Bonds Issued by Funds Representing
Operating Entities (Unaffiliated) 54,457,230 55,123,825 54,532,894 54,650,947 64,541 XXX XXX XXX 122,980 2,096,654 XXX XXX 56,312,440

000000-00-0
Metropolitan Leverage Partners
Fund VII 1.G FE 11,066,556 11,066,556 11,177,222 11,066,556 N/A 1,364,568 07/26/2022 03/11/2027 11,066,556

000000-00-0
Waterfall Asset Management LLC
DD TL 1.G FE 12,192,739 12,406,756 12,257,875 12,357,232 43,039 0.350 N/A 1,116,339 03/03/2022 02/25/2027 12,406,756

000000-00-0
METROPOLITAN LEVERED
PARTNERS FUND 2025 2.B 2,344,405 2,392,250 2,344,405 2,344,711 306 8.201 8.730 N/A 12/15/2025 12/18/2031 2,441,840

000000-00-0 BP LPI A-1 LLC (Basepoint) 2.B 23,358,250 23,858,250 23,358,250 23,360,532 2,282 7.734 8.292 N/A 12/18/2025 12/22/2031 24,324,690
12690K-AB-1 DDTL Class B 2.C PL 327,572 327,572 334,451 327,572 1.221 JAJO 44,696 09/10/2025 09/03/2040
49549*-AA-3 KJ FDG SEC TL O 1.E PL 32,432,470 32,433,834 32,093,019 32,432,647 26 4.800 4.800 JD 1,153,442 07/19/2018 12/01/2049 53,248,000
49549*-AA-3 KJ FDG SEC TL 1.E PL 4,740,330 4,740,330 4,690,518 4,740,330 4.800 4.800 JD 105,821 07/20/2018 12/01/2049 7,782,400

75575@-AA-3
Ready Term Holdings, LLC Senior
Secured 1.F 5,653,039 5,797,989 5,379,954 5,703,025 29,006 10.797 11.618 N/A 559,567 01/02/2025 04/10/2029 5,954,495

78579#-AA-1
Sachem Capital Corporation
Holdings, LLC 1.F PL 9,007,530 9,160,200 9,074,094 9,024,848 17,318 9.875 10.431 N/A 328,117 09/18/2025 05/30/2030 9,310,142

92842B-AA-2
VISIO - BEACH PT MTG TR LLC
0.00 2.A PL 8,900,000 8,900,000 8,971,200 8,900,000 10.000 9.997 N/A 265,146 12/01/2025 03/17/2030 9,345,000

BGH745-KW-3 CCRR PARENT INC 1L TLB CL 5.C FE 94,774 95,250 27,980 95,101 68 9.708 5.160 MON 8,496 03/17/2021 03/06/2028 96,467
0209999999 – Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated) 110,117,665 111,178,987 109,708,968 110,352,553 92,045 XXX XXX XXX 4,946,192 XXX XXX 135,976,347

470170-AD-3 NCBJ 2016-1 A - ABS 2.C FE 150,292 150,292 151,034 150,292 5.625 5.625 JAJO 2,020 8,454 11/21/2016 01/08/2027
591560-AA-5 METLIFE CAPITAL TRUST IV 2.B FE 1,454,390 1,290,000 1,426,089 1,371,345 (11,880) 7.875 5.829 JD 4,515 101,588 05/03/2019 12/15/2067 1,837,013
591560-AA-5 METLIFE CAPITAL TRUST IV C 2.B FE 250,000 250,000 276,374 250,000 7.875 7.874 JD 875 19,688 09/23/2011 12/15/2067 250,000
591560-AA-5 METLIFE CAPITAL TRUST IV O 2.B FE 1,908,125 1,915,000 2,117,023 1,911,834 265 7.875 7.900 JD 6,703 150,806 09/23/2011 12/15/2067 6,514,591
0269999999 – Issuer Credit Obligations: Other Issuer Credit Obligations
(Unaffiliated) 3,762,807 3,605,292 3,970,519 3,683,471 (11,615) XXX XXX XXX 14,112 280,535 XXX XXX 8,601,603
0489999999 – Total – Issuer Credit Obligations (Unaffiliated) 12,823,671,129 15,964,113,572 11,382,182,410 13,072,003,178 (150,480) 60,701,638 6,460,219 XXX XXX XXX 133,487,231 511,513,393 XXX XXX 14,914,778,887
0499999999 – Total – Issuer Credit Obligations (Affiliated) XXX XXX XXX XXX XXX
0509999999 – Total – Issuer Credit Obligations 12,823,671,129 15,964,113,572 11,382,182,410 13,072,003,178 (150,480) 60,701,638 6,460,219 XXX XXX XXX 133,487,231 511,513,393 XXX XXX 14,914,778,887
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Agency Residential Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

38373A-TV-8
GNR 2009-068 ZC -
CMO/RMBS CF 1.A 864,418 855,215 884,428 853,789 (1,162) 5.500 5.451 MON 3,920 45,665 09/23/2009 08/16/2039 7 XXX

38373A-UC-8
GNR 2009-068 ZH -
CMO/RMBS CF 1.A 1,348,524 1,331,932 1,397,685 1,331,577 (473) 5.500 5.430 MON 6,105 73,256 09/23/2009 08/16/2039 11 XXX

38373A-UY-0
GNR 2009-068 ZD -
CMO/RMBS C 1.A 477,737 465,503 487,115 465,286 (435) 6.000 5.802 MON 2,328 27,930 09/23/2009 08/16/2039 — XXX

38374F-P6-5 GNR 0418B Z - CMO/RMBS C 1.A 280,452 244,469 244,161 262,426 (2,141) 4.500 2.002 MON 917 11,001 09/28/2012 03/16/2034 85 XXX

38374F-PZ-1
GNR 2004-011 ZH -
CMO/RMBS C 1.A 165,180 151,308 151,049 158,283 (933) 4.500 2.956 MON 567 6,809 09/28/2012 02/16/2034 35 XXX

38374T-P4-0
GNR 2009-035 EZ -
CMO/RMBS C 1.A 706,814 691,519 717,489 689,273 (1,014) 6.000 5.845 MON 3,458 41,307 09/23/2009 05/20/2039 1,163 XXX

38374T-P4-0
GNR 2009-035 EZ -
CMO/RMBS O 1.A 1,922,571 1,730,304 1,795,287 1,775,951 (12,433) 6.000 4.966 MON 8,652 103,358 09/27/2018 05/20/2039 6,235 XXX

38374T-Q2-3
GNR 2009-035 BZ -
CMO/RMBS C 1.A 743,961 728,467 760,591 725,705 (2,136) 6.000 5.865 MON 3,642 42,320 09/23/2009 05/16/2039 — XXX

38374T-Q9-8
GNR 2009-035 ZN -
CMO/RMBS C 1.A 16,325 16,083 16,472 16,137 (1) 5.500 5.340 MON 74 885 09/23/2009 05/16/2039 18 XXX

38374T-Q9-8
GNR 2009-035 ZN -
CMO/RMBS 1.A 41,621 40,043 41,012 40,238 (5) 5.500 5.178 MON 184 2,202 05/11/2010 05/16/2039 44 XXX

38374U-E8-0
GNR 2009-043 HZ -
CMO/RMBS C 1.A 290,715 286,675 300,818 287,099 (137) 5.500 5.388 MON 1,314 15,767 09/23/2009 06/20/2039 348 XXX

38374V-VT-3
GNR 2009-053 ZB -
CMO/RMBS C 1.A 254,193 247,000 258,524 248,518 (215) 6.000 5.716 MON 1,235 14,820 09/23/2009 07/16/2039 — XXX

38376C-RQ-4
GNR 2009-077 ZB -
CMO/RMBS C 1.A 373,800 368,856 385,100 368,755 (188) 5.500 5.407 MON 1,691 20,287 09/23/2009 09/16/2039 — XXX

38380K-AQ-8
GNR 2017-174 HZ -
CMO/RMBS O 1.A 120,542 127,636 112,836 121,589 21 3.000 3.817 MON 319 3,829 12/08/2017 11/20/2047 35 XXX

38380K-DT-9
GNR 2017-176 BZ -
CMO/RMBS O 1.A 172,678 173,048 158,810 172,715 1 3.500 3.527 MON 505 6,057 01/05/2018 11/20/2047 8 XXX

38380K-HX-6
GNR 2017-164 GZ -
CMO/RMBS O 1.A 240,711 254,809 203,921 245,656 711 3.000 3.346 MON 637 7,521 12/08/2017 11/20/2047 151 XXX

38381A-XG-6 GNR 2018-154 Z - CMO/RMBS 1.A 400,513 407,273 385,774 403,501 15 4.000 4.166 MON 1,358 16,291 01/28/2019 11/20/2048 12 XXX

38381N-LU-0
GNR 2025-098 GZ -
CMO/RMBS 1.A 3,161,027 3,216,620 3,165,639 3,161,911 884 5.000 5.159 MON 13,403 39,875 09/25/2025 06/20/2055 5 XXX

38383D-RP-5
GNR 2021-193 JZ -
CMO/RMBS 1.A 543,054 553,679 300,187 544,743 425 2.500 2.594 MON 1,154 13,656 11/16/2021 11/20/2051 657 XXX

38383V-8C-5
GNR 2023-023 ZC -
CMO/RMBS 1.A 1,915,770 2,003,769 2,008,063 1,929,085 5,796 5.500 6.102 MON 9,184 106,993 09/14/2023 02/20/2053 361 XXX

38383V-MM-7
GNR 2023-003 EZ -
CMO/RMBS 1.A 825,990 867,490 832,143 829,610 1,901 5.000 5.375 MON 3,615 42,222 01/29/2024 01/20/2053 131 XXX

38384D-DR-5 GNR 2023-154 Z - CMO/RMBS 1.A 7,627,858 7,727,533 8,292,432 7,653,141 11,707 6.500 6.744 MON 41,857 485,043 10/18/2023 10/20/2053 417 XXX

38384D-MN-4
GNR 2023-163 BZ -
CMO/RMBS 1.A 1,607,846 1,707,689 1,744,712 1,619,396 5,433 6.000 6.643 MON 8,538 99,208 10/03/2023 10/20/2053 2 XXX

38384K-GJ-4
GNR 2024-045 BZ -
CMO/RMBS 1.A 1,341,432 1,353,730 1,339,374 1,342,432 548 5.500 5.629 MON 6,205 72,284 03/05/2024 03/20/2054 391 XXX

38384N-GE-9
GNR 2024-058 BZ -
CMO/RMBS 1.A 2,936,026 3,078,716 3,045,917 2,942,683 6,657 5.500 5.948 MON 14,111 137,615 02/11/2025 04/20/2054 6 XXX

38385G-CY-3
GNR 2025-080 ZA -
CMO/RMBS 1.A 9,041,180 10,193,536 9,700,694 9,065,231 24,052 5.000 6.084 MON 42,473 179,901 08/15/2025 01/20/2055 1,526 XXX

38385H-4W-4 GNR 2025-203 Z - CMO/RMBS 1.A 5,912,997 6,052,972 5,904,516 5,913,536 539 5.500 6.525 MON 27,743 12/10/2025 11/20/2055 146 XXX
1019999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Agency Residential Mortgage-Backed
Securities – Guaranteed (Exempt from RBC) 43,333,933 44,875,872 44,634,750 43,168,266 37,418 XXX XXX XXX 205,184 1,616,103 XXX XXX 11,793 XXX
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Agency Commercial Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Agency Residential Mortgage-Backed Securities – Not/Partially Guaranteed (Not Exempt from RBC)

38373M-6D-7 GNR 2009-027 Z - CMBS 1.A 76,618 76,618 76,427 76,618 5.366 5.385 MON 343 4,111 03/23/2009 01/16/2051 24 XXX
38373M-HM-5 GNR 2003-83 Z - CMBS C 1.A 69,478 60,810 60,658 63,719 (427) 5.189 3.141 MON 263 3,155 09/28/2012 09/16/2044 42 XXX
38373M-KL-3 GNR 2003-109 Z - CMBS C 1.A 472,909 410,119 409,055 427,733 (3,442) 5.699 3.309 MON 1,948 23,367 09/28/2012 11/16/2043 244 XXX
38373M-WW-6 GNR 2007-013 Z - CMBS 1.A 8,669 9,067 9,045 8,922 20 5.000 5.565 MON 38 453 04/02/2009 09/16/2048 31 XXX
38374L-Q5-3 GNR 2005-067 Z - CMBS 1.A 14,081 14,667 14,631 14,384 19 4.723 5.129 MON 58 693 07/27/2010 08/16/2045 44 XXX
38376G-UP-3 GNR 2010-100 Z - CMBS 1.A 95,610 108,439 101,113 101,211 369 4.300 5.623 MON 389 4,663 07/09/2010 10/16/2052 56 XXX
38378B-WL-9 GNR 2012-079 Z - CMBS C 1.A 439,030 473,955 328,800 452,812 1,252 2.870 3.313 MON 1,134 13,229 06/22/2012 05/16/2054 — XXX
83162C-SD-6 SBAP 2008-20K A - ABS 1.A 127,607 127,607 130,662 127,616 (2) 6.770 6.737 MN 1,440 8,639 11/04/2008 11/01/2028 23,857 XXX
83162C-SE-4 SBAP 2008-20L A - ABS 1.A 6.220 6.213 JD (1) 12/09/2008 12/01/2028 XXX
1029999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Agency Commercial Mortgage-Backed
Securities – Guaranteed (Exempt from RBC) 1,304,003 1,281,282 1,130,391 1,273,015 (2,211) XXX XXX XXX 5,611 58,309 XXX XXX 24,298 XXX

20775J-BK-4
CONNECTICUT HOUSING
FINANCE AUTHORITY 1.A FE 1,000,000 1,000,000 1,020,330 1,000,000 6.158 6.158 MN 7,869 26,172 05/29/2025 05/15/2047 1,862,120 XXX

31293L-WX-8 FH C23362 - RMBS O 1.A 53,678 48,252 50,469 49,474 (322) 6.500 4.510 MON 261 3,136 04/01/2017 03/01/2029 394 XXX
3132DT-FB-1 FH SD5562 - RMBS 1.A 445,153 447,320 456,840 445,201 29 5.500 5.596 MON 2,050 24,603 07/25/2024 05/01/2054 10 XXX
3132E0-BY-7 FH SD3655 - RMBS 1.A 1,307,626 1,367,787 1,389,779 1,308,833 919 5.000 5.838 MON 5,699 68,389 09/28/2023 08/01/2053 53 XXX
31339W-NA-0 FHR 2439A LH - CMO/RMBS C 1.A 80,457 70,975 73,977 77,580 (915) 6.000 2.202 MON 355 4,259 09/28/2012 04/15/2032 28 XXX
3133TH-K8-9 FHR 2103 PS - CMO/RMBS C 1.A 31,427 28,119 28,621 29,040 (369) 6.500 3.350 MON 152 1,828 09/28/2012 12/15/2028 23 XXX
3133TH-TM-9 FHR 2116 ZA - CMO/RMBS C 1.A 6,622 6,519 6,654 6,537 (10) 6.000 5.653 MON 33 425 11/27/2006 01/15/2029 18 XXX
3133TJ-DF-7 FHR 2122 ZE - CMO/RMBS C 1.A 7,100 7,008 7,165 7,015 (7) 6.000 5.814 MON 35 447 11/16/2006 02/15/2029 47 XXX
3133TL-K5-6 FHR 2175 TH - CMO/RMBS C 1.A 7,220 7,111 7,231 7,121 (12) 6.000 5.665 MON 36 478 12/19/2006 07/15/2029 4 XXX

3136A1-C8-6
FNR 2011-101 NB -
CMO/RMBS C 1.A 125,088 125,088 122,524 125,088 4.000 3.982 MON 417 5,004 09/27/2011 10/25/2041 — XXX

3136AE-4P-9 FNR 2013-71 ZA - CMO/RMBS C 1.A 311,682 322,380 305,610 318,881 162 3.500 3.734 MON 940 11,147 05/29/2013 07/25/2043 5 XXX
3136AR-T5-7 FNR 2016-25 LB - CMO/RMBS 1.A 138,870 139,000 112,434 138,815 (6) 3.000 3.012 MON 348 4,170 05/24/2016 05/25/2046 284 XXX
3136AW-5S-2 FNR 2017-52 KZ - CMO/RMBS O 1.A 284,562 289,604 269,561 285,793 40 3.500 3.725 MON 845 10,019 01/19/2018 07/25/2047 2 XXX
3136AW-HZ-3 FNR 2017-39 CY - CMO/RMBS 1.A 890,245 953,887 878,835 887,497 1,386 3.500 4.660 MON 2,782 33,386 10/11/2018 05/25/2047 380 XXX
3136AX-NB-7 FNR 2017-59 DZ - CMO/RMBS 1.A 974,040 990,171 921,079 980,609 194 3.500 3.643 MON 2,888 35,432 01/19/2018 08/25/2047 355 XXX
3136AX-YF-6 FNR 2017-61 GZ - CMO/RMBS O 1.A 1,020,564 1,043,174 960,587 1,022,391 258 3.500 3.813 MON 3,043 36,081 07/25/2017 08/25/2047 499 XXX
3136AX-YF-6 FNR 2017-61 GZ - CMO/RMBS 1.A 340,188 347,725 320,196 338,867 99 3.500 3.906 MON 1,014 12,031 07/25/2017 08/25/2047 166 XXX
3136AY-BW-2 FNR 2017-66 JC - CMO/RMBS O 1.A 336,164 350,000 270,408 339,282 444 3.000 3.262 MON 875 10,500 12/08/2017 09/25/2057 257 XXX
3136AY-XG-3 FNR 2017-94 DY - CMO/RMBS O 1.A 91,796 94,207 85,400 92,695 (6) 3.000 3.262 MON 236 2,826 12/08/2017 11/25/2047 — XXX
3136B0-EN-2 FNR 2017-102 PZ - CMO/RMBS O 1.A 397,135 397,934 355,490 397,181 6 3.500 3.520 MON 1,161 13,667 12/12/2017 12/25/2047 131 XXX

3136B0-JM-9
FNR 2017-107 GZ -
CMO/RMBS 1.A 3,095,738 3,304,258 2,871,751 3,200,379 12,460 3.000 3.408 MON 8,261 97,536 01/05/2018 01/25/2048 461 XXX

3136B0-JM-9
FNR 2017-107 GZ -
CMO/RMBS O 1.A 3,874,921 4,135,925 3,594,558 4,005,493 18,739 3.000 3.441 MON 10,340 122,085 01/05/2018 01/25/2048 577 XXX

3136B0-K3-9 FNR 2018-10 BZ - CMO/RMBS 1.A 527,248 527,498 474,884 526,876 (63) 3.500 3.510 MON 1,539 18,117 01/18/2018 02/25/2048 9 XXX
3136B0-VY-9 FNR 2018-8 DZ - CMO/RMBS O 1.A 243,537 247,710 227,243 244,769 29 3.500 3.680 MON 722 8,576 01/22/2018 02/25/2048 69 XXX
3136B1-6A-7 FNR 2018-37 ZD - CMO/RMBS O 1.A 384,513 385,379 362,940 384,538 (2) 4.000 4.026 MON 1,285 15,210 09/05/2018 06/25/2048 114 XXX
3136B1-6A-7 FNR 2018-37 ZD - CMO/RMBS 1.A 381,018 385,379 362,940 379,282 137 4.000 4.241 MON 1,285 15,210 01/09/2019 06/25/2048 114 XXX
3136B1-HM-9 FNR 2018-15 ZG - CMO/RMBS O 1.A 201,596 204,405 187,518 202,177 21 3.500 3.662 MON 596 7,077 01/22/2018 03/25/2048 56 XXX
3136B1-T7-9 FNR 2018-38 VZ - CMO/RMBS O 1.A 847,110 847,337 810,258 846,570 (21) 4.000 4.003 MON 2,824 33,446 08/01/2018 06/25/2048 283 XXX
3136B1-T7-9 FNR 2018-38 VZ - CMO/RMBS 1.A 325,811 325,899 311,638 325,556 (8) 4.000 4.006 MON 1,086 12,873 08/01/2018 06/25/2048 109 XXX
3136B2-7H-9 FNR 2018-72 ZB - CMO/RMBS 1.A 15,301,400 15,825,236 13,395,994 15,491,636 29,252 3.500 3.749 MON 46,157 543,524 01/10/2019 10/25/2058 4,133 XXX
3136B2-7H-9 FNR 2018-72 ZB - CMO/RMBS C 1.A 311,383 322,093 272,651 315,276 608 3.500 3.751 MON 939 11,062 01/10/2019 10/25/2058 84 XXX
3136B2-K5-0 FNR 2018-68 DZ - CMO/RMBS O 1.A 228,166 234,649 222,877 228,777 80 4.000 4.403 MON 782 9,261 10/17/2018 09/25/2048 108 XXX
3136B2-UE-0 FNR 2018-55 LZ - CMO/RMBS O 1.A 1,322,909 1,451,814 1,338,405 1,328,488 2,750 3.500 4.945 MON 4,234 50,201 10/23/2018 08/25/2048 17 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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3136B2-YL-0 FNR 2018-54 LZ - CMO/RMBS O 1.A 789,466 830,717 742,655 785,904 599 3.500 4.348 MON 2,423 28,739 08/30/2018 08/25/2048 96 XXX
3136B2-YL-0 FNR 2018-54 LZ - CMO/RMBS 1.A 390,906 415,359 371,328 387,500 362 3.500 4.570 MON 1,211 14,369 01/09/2019 08/25/2048 48 XXX
3136B3-BY-5 FNR 2018-75 ZU - CMO/RMBS 1.A 1,201,305 1,288,374 1,120,919 1,240,674 6,117 3.500 3.924 MON 3,758 44,250 10/29/2018 10/25/2058 1,890 XXX
3136B3-BY-5 FNR 2018-75 ZU - CMO/RMBS O 1.A 1,201,305 1,288,374 1,120,919 1,241,416 6,735 3.500 3.934 MON 3,758 44,250 10/29/2018 10/25/2058 1,890 XXX
3136B3-CF-5 FNR 2018-75 KZ - CMO/RMBS O 1.A 230,965 251,410 224,058 227,439 (74) 3.500 5.002 MON 733 8,697 09/18/2018 10/25/2048 2 XXX
3136B3-CF-5 FNR 2018-75 KZ - CMO/RMBS C 1.A 76,988 83,803 74,686 75,813 (25) 3.500 5.002 MON 244 2,898 09/18/2018 10/25/2048 1 XXX
3136B3-CF-5 FNR 2018-75 KZ - CMO/RMBS 1.A 307,953 335,213 298,744 307,701 (71) 3.500 4.803 MON 978 11,600 09/18/2018 10/25/2048 3 XXX
3136B3-DT-4 FNR 2018-73 BZ - CMO/RMBS 1.A 420,519 443,169 407,307 420,097 219 3.500 4.342 MON 1,293 15,324 01/09/2019 10/25/2048 5 XXX
3136B3-MM-9 FNR 2018-84 ZA - CMO/RMBS 1.A 2,006,362 2,232,188 1,994,796 2,071,347 2,252 3.500 4.644 MON 6,511 77,290 10/05/2018 11/25/2048 — XXX
3136B3-MV-9 FNR 2018-84 ZD - CMO/RMBS O 1.A 5,648,549 6,249,538 5,756,490 5,786,458 7,979 3.500 4.745 MON 18,228 216,157 10/17/2018 11/25/2048 1,201 XXX
3136B3-PT-1 FNR 2018-88 MZ - CMO/RMBS 1.A 4,754,813 5,123,563 4,372,825 4,884,201 22,350 3.533 3.993 MON 14,944 175,971 10/30/2018 12/25/2058 1,295 XXX
3136BM-BQ-0 FNR 2022-12 DZ - CMO/RMBS 1.A 2,239,441 2,243,425 1,543,873 2,239,447 (1) 3.000 3.017 MON 5,609 66,222 02/01/2022 03/25/2052 954 XXX
3136BN-GM-2 FNR 2022-46 CZ - CMO/RMBS 1.A 1,129,142 1,170,236 1,037,945 1,135,713 27,482 4.500 4.727 MON 4,388 51,399 06/15/2022 07/25/2052 523 XXX
3136BN-NX-0 FNR 2022-37 ZK - CMO/RMBS 1.A 3,354,614 3,510,708 3,104,017 3,363,643 55,789 4.500 4.814 MON 13,165 154,197 06/13/2022 07/25/2052 1,628 XXX
3136BQ-MT-3 FNR 2023-42 CZ - CMO/RMBS 1.A 2,573,576 2,574,342 2,708,957 2,573,058 (518) 6.000 6.026 MON 12,872 125,247 02/03/2025 10/25/2053 191 XXX
3136BR-GB-7 FNR 2024-9 GZ - CMO/RMBS 1.A 1,073,025 1,105,837 1,123,439 1,078,846 3,120 5.500 6.065 MON 5,068 59,047 02/27/2024 03/25/2054 12 XXX
3136BS-QQ-1 FNR 2024-43 MZ - CMO/RMBS 1.A 8,170,826 8,204,467 8,554,827 8,171,242 305 6.000 6.077 MON 41,022 476,636 11/06/2024 07/25/2054 204 XXX
3136BS-US-2 FNR 2024-53 AZ - CMO/RMBS 1.A 14,218,050 14,276,589 14,874,491 14,218,692 449 6.000 6.077 MON 71,383 829,394 11/06/2024 08/25/2054 275 XXX
3136BS-WF-8 FNR 2024-51 HZ - CMO/RMBS 1.A 542,145 579,552 546,303 544,891 2,023 5.000 5.552 MON 2,415 28,208 07/30/2024 11/25/2053 141 XXX
3136BT-U6-8 FNR 2024-95 ZU - CMO/RMBS 1.A 1,882,909 1,890,889 1,931,212 1,882,801 (122) 6.000 6.102 MON 9,454 110,782 12/04/2024 12/25/2054 86 XXX
3136BT-ZC-0 FNR 2024-91 BZ - CMO/RMBS 1.A 4,422,722 4,748,844 4,554,740 4,445,068 20,860 5.000 5.758 MON 19,787 231,135 12/03/2024 12/25/2054 277 XXX
3136BU-YD-6 FNR 2025-2 CZ - CMO/RMBS 1.A 2,110,254 2,112,792 2,200,644 2,109,866 (388) 6.000 6.019 MON 10,564 82,641 04/14/2025 02/25/2055 40 XXX
3136BV-L3-0 FNR 2025-35 UZ - CMO/RMBS 1.A 7,211,381 7,240,298 7,280,967 7,211,142 (239) 6.500 6.523 MON 39,218 235,267 06/16/2025 05/25/2055 186,268 XXX
3136BV-RB-6 FNR 2025-26 BZ - CMO/RMBS 1.A 1,237,674 1,302,518 1,306,537 1,240,769 3,095 5.500 6.088 MON 5,970 52,518 03/26/2025 04/25/2054 126 XXX
3136BV-V3-9 FNR 2025-29 CZ - CMO/RMBS 1.A 3,591,883 3,889,726 3,944,583 3,605,664 13,781 5.500 6.715 MON 17,828 122,539 05/20/2025 05/25/2055 142 XXX
3136BW-EU-6 FNR 2025-45 TZ - CMO/RMBS 1.A 2,902,565 2,916,760 2,882,373 2,902,069 (496) 6.500 6.722 MON 15,799 93,106 06/17/2025 06/25/2055 167,962 XXX
3136BW-TY-2 FNR 2025-51 Z - CMO/RMBS 1.A 5,238,603 5,652,994 5,634,953 5,251,241 12,638 5.500 6.318 MON 25,910 127,785 07/08/2025 04/25/2054 666 XXX
3136BW-UP-9 FNR 2025-50 BZ - CMO/RMBS 1.A 4,108,699 4,111,268 4,103,602 4,108,669 (30) 5.500 5.538 MON 18,843 12/10/2025 07/25/2055 9,267 XXX
3136FC-WG-7 FNS 361 PO - CMO/RMBS 1.A 37,764 43,935 38,549 38,490 450 4.032 N/A 04/01/2017 09/25/2035 64 XXX
3137A0-3H-6 FHR 3680 ZA - CMO/RMBS 1.A 46,465 47,263 47,388 46,621 27 4.500 4.843 MON 177 2,094 07/08/2010 06/15/2040 33 XXX
3137AR-M3-7 FHR 4057 ZC - CMO/RMBS C 1.A 237,604 239,717 228,054 239,057 24 3.500 3.567 MON 699 8,289 06/21/2012 06/15/2042 5 XXX
3137B2-G3-8 FHR 4206 LZ - CMO/RMBS C 1.A 520,894 543,326 506,876 538,261 1,743 3.500 3.740 MON 1,585 18,661 05/31/2013 05/15/2043 3 XXX
3137BM-XU-5 FHR 4553 PZ - CMO/RMBS O 1.A 4,440,498 4,512,343 4,094,595 4,475,197 5,109 3.500 3.630 MON 13,161 154,978 06/29/2017 02/15/2046 174 XXX
3137BR-DQ-5 FHR 4609 QZ - CMO/RMBS 1.A 329,647 330,667 283,843 329,931 49 3.000 3.032 MON 827 9,761 11/25/2019 08/15/2046 137 XXX
3137BX-N4-0 FHR 4675 EZ - CMO/RMBS O 1.A 1,861,292 1,895,275 1,726,421 1,880,398 2,525 3.500 3.640 MON 5,528 65,094 07/11/2017 04/15/2047 225 XXX
3137F6-HZ-3 FHR 5035 UH - CMO/RMBS 1.A 249,141 250,000 142,357 249,219 16 2.000 2.019 MON 417 5,000 10/09/2020 11/25/2050 300 XXX
3137FC-4R-2 FHR 4738 LZ - CMO/RMBS O 1.A 99,997 107,121 93,470 103,249 95 3.000 3.586 MON 268 3,181 12/08/2017 12/15/2047 38 XXX
3137FC-4R-2 FHR 4738 LZ - CMO/RMBS 1.A 467,927 492,757 429,963 476,853 222 3.000 3.497 MON 1,232 14,966 03/26/2020 12/15/2047 175 XXX
3137FC-CD-4 FHR 4740 CZ - CMO/RMBS 1.A 677,810 716,451 634,341 695,087 396 3.000 3.476 MON 1,791 21,734 03/26/2020 12/15/2047 278 XXX
3137FC-CD-4 FHR 4740 CZ - CMO/RMBS O 1.A 747,777 802,425 710,462 776,178 780 3.000 3.570 MON 2,006 23,821 12/08/2017 12/15/2047 312 XXX
3137FC-PQ-1 FHR 4752 PZ - CMO/RMBS O 1.A 239,199 254,174 201,029 245,354 877 3.000 3.354 MON 635 7,503 01/05/2018 11/15/2047 201 XXX
3137FD-DG-4 FHR 4750 KZ - CMO/RMBS O 1.A 143,930 144,040 133,742 143,905 (1) 3.500 3.518 MON 420 4,981 12/19/2017 01/15/2048 6 XXX
3137FJ-C2-3 FHR 4833 VZ - CMO/RMBS O 1.A 2,133,471 2,194,317 2,085,666 2,125,600 947 4.000 4.521 MON 7,314 92,595 10/31/2018 09/15/2048 908 XXX
3137FJ-C2-3 FHR 4833 VZ - CMO/RMBS 1.A 875,227 900,188 855,616 877,780 290 4.000 4.422 MON 3,001 41,542 10/31/2018 09/15/2048 372 XXX
3137FY-AL-0 FHR 5092 AC - CMO/RMBS 1.A 4,105,266 4,300,000 2,449,992 4,131,099 5,731 2.000 2.255 MON 7,167 86,000 02/24/2021 03/25/2051 3,622 XXX
3137H5-FH-5 FHR 5190 CZ - CMO/RMBS 1.A 518,567 551,379 322,582 524,015 1,409 2.500 2.796 MON 1,149 13,600 01/07/2022 01/25/2052 425 XXX
3137H5-J4-0 FHR 5197 AZ - CMO/RMBS 1.A 519,504 551,379 333,582 525,085 1,446 2.500 2.800 MON 1,149 13,600 01/07/2022 02/25/2052 372 XXX
3137H5-VT-1 FHR 5189 ZT - CMO/RMBS 1.A 814,022 827,069 504,863 816,135 556 2.500 2.584 MON 1,723 20,399 01/31/2022 01/25/2052 591 XXX
3137H6-6A-8 FHR 5201 MZ - CMO/RMBS 1.A 1,624,678 1,682,569 1,173,173 1,635,566 2,907 3.000 3.198 MON 4,206 49,666 02/10/2022 03/25/2052 947 XXX
3137H7-6A-6 FHR 5220 DZ - CMO/RMBS 1.A 2,265,371 2,315,371 1,982,338 2,275,895 2,927 4.000 4.158 MON 7,718 90,639 04/12/2022 05/25/2052 891 XXX
3137HA-RC-2 FHR 5348 HZ - CMO/RMBS 1.A 7,718,946 8,009,063 8,344,005 7,818,536 43,051 6.000 6.656 MON 40,045 465,284 09/27/2023 10/25/2053 138 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year

1

CUSIP
Identification

2

Description

3

Restricted
Asset
Code

4

NAIC
Designation,

NAIC
Designation
Modifier and

SVO
Administrative

Symbol

5

Actual Cost

6

Par Value

7

Fair Value

8

Book / Adjusted
Carrying Value

Change in Book / Adjusted Carrying Value Interest Dates 20

Payment Due at
Maturity

21

Origination
Balloon

Payment %

9

Unrealized
Valuation
Increase /
(Decrease)

10

Current Year's
(Amortization)

/ Accretion

11

Current Year's
Other-Than-
Temporary
Impairment
Recognized

12

Total Foreign
Exchange
Change in
B./A.C.V.

13

Stated Rate
of

14

Effective
Rate of

15

When Paid

16

Interest
Income Due
& Accrued

17

Interest
Received

During Year

18

Acquired

19

Stated
Contractual

Maturity
3137HB-D3-5 FHR 5369 AZ - CMO/RMBS 1.A 558,580 563,580 597,077 558,966 188 6.000 6.136 MON 2,818 32,741 11/27/2023 05/25/2053 38 XXX
3137HB-XZ-2 FHR 5386 HZ - CMO/RMBS 1.A 1,631,726 1,658,756 1,684,434 1,634,767 2,055 5.500 5.729 MON 7,603 88,571 07/29/2024 03/25/2054 94 XXX
3137HD-GP-9 FHR 5423 BZ - CMO/RMBS 1.A 2,708,159 2,748,496 2,867,888 2,711,107 2,947 6.000 6.297 MON 13,742 107,507 04/09/2025 06/25/2054 24 XXX
3137HD-GZ-7 FHR 5419 EZ - CMO/RMBS 1.A 2,709,532 2,748,496 2,864,027 2,714,953 3,944 6.000 6.254 MON 13,742 159,673 04/29/2024 06/25/2054 74 XXX
3137HD-QK-9 FHR 5427 EZ - CMO/RMBS 1.A 2,387,038 2,406,644 2,497,437 2,388,450 1,022 6.000 6.145 MON 12,033 150,723 07/01/2024 07/25/2054 44 XXX
3137HH-NJ-6 FHR 5483 GZ - CMO/RMBS 1.A 1,003,170 1,061,250 1,071,300 1,005,323 2,153 5.500 6.166 MON 4,864 28,722 06/24/2025 12/25/2054 98 XXX
3137HH-ZU-8 FHR 5496 EZ - CMO/RMBS 1.A 2,489,046 2,641,020 2,652,775 2,497,237 8,190 5.500 6.424 MON 12,105 94,870 04/21/2025 01/25/2055 119 XXX
3137HJ-E3-7 FHR 5504 DZ - CMO/RMBS 1.A 7,084,581 7,303,617 7,354,538 7,094,599 10,018 5.500 5.849 MON 33,475 294,484 03/18/2025 02/25/2055 918 XXX
3137HJ-PH-4 FHR 5507 EZ - CMO/RMBS 1.A 10,566,198 10,616,699 11,065,234 10,567,093 895 6.000 6.090 MON 53,083 516,524 02/12/2025 02/25/2055 167 XXX
3137HK-WX-8 FHR 5524 NZ - CMO/RMBS 1.A 15,686,315 15,688,659 16,378,637 15,682,491 (3,824) 6.000 5.982 MON 78,443 688,659 03/26/2025 04/25/2055 211 XXX
3137HK-Y6-5 FHR 5538 MZ - CMO/RMBS 1.A 1,286,358 1,300,884 1,355,470 1,287,002 644 6.000 6.241 MON 6,504 44,634 05/13/2025 05/25/2055 10 XXX
3137HL-5E-8 FHR 5536 HZ - CMO/RMBS 1.A 619,844 659,856 651,231 620,665 822 5.500 6.055 MON 3,024 11,960 08/20/2025 06/25/2053 218 XXX
3137HL-GQ-9 FHR 5534 TZ - CMO/RMBS 1.A 1,800,908 1,809,668 1,803,110 1,800,636 (272) 6.500 6.734 MON 9,802 57,715 06/17/2025 05/25/2055 32,622 XXX
3137HL-KU-5 FHR 5550 Z - CMO/RMBS 1.A 1,895,061 2,065,056 2,070,686 1,900,766 5,705 5.500 6.413 MON 9,465 55,889 06/06/2025 06/25/2055 — XXX
3137HM-PC-8 FHR 5565 WZ - CMO/RMBS 1.A 1,989,157 1,998,954 1,989,838 1,989,055 (102) 6.000 6.206 MON 9,995 39,484 08/08/2025 08/25/2055 15,939 XXX
3137HM-YE-4 FH-5580H-UZ - CMO/RMBS 1.A 1,651,973 1,664,270 1,654,180 1,652,962 989 6.000 7.599 MON 8,321 24,716 09/03/2025 09/25/2055 580,052 XXX
3137HN-WB-0 FHR 5600 Z - CMO/RMBS 1.A 10,060,126 10,335,595 9,834,525 10,060,838 712 5.000 5.302 MON 43,065 85,595 10/24/2025 11/25/2055 145 XXX
3137HP-6T-5 FHR 5605 LZ - CMO/RMBS 1.A 1,721,380 1,758,021 1,703,402 1,721,444 64 5.500 5.714 MON 8,058 8,021 11/20/2025 12/25/2055 26 XXX
3137HP-EK-5 FHR 5612 DZ - CMO/RMBS 1.A 10,414,279 10,492,615 10,304,054 10,414,784 505 5.500 5.590 MON 48,091 47,872 11/21/2025 11/25/2055 3,973 XXX
31388J-TR-6 FN 606360 - RMBS O 1.A 2,289 2,056 2,159 2,111 (8) 7.000 5.788 MON 12 144 04/01/2017 10/01/2031 10 XXX
313921-6F-0 FNW 2001-W3 A - CMO/RMBS 1.A 36,297 35,629 35,952 29,022 (751) 4.582 13.073 MON 137 1,693 12/05/2006 09/25/2041 348 XXX
31392D-BS-0 FNR 2002-33 Z - CMO/RMBS C 1.A 53,716 52,317 54,816 52,785 (97) 6.500 6.038 MON 283 3,482 11/15/2006 06/25/2032 — XXX
31392T-W5-2 FHR 2478B EJ - CMO/RMBS C 1.A 83,440 75,306 78,274 80,556 (735) 6.000 3.139 MON 377 4,518 09/28/2012 08/15/2032 — XXX
31392U-XE-9 FHR 2500B MC - CMO/RMBS C 1.A 14,759 13,319 13,856 14,336 (15) 6.000 2.665 MON 67 839 09/25/2012 09/15/2032 2 XXX
31393D-DR-9 FNR 0358C PG - CMO/RMBS C 1.A 192,685 177,940 181,897 187,477 (1,049) 5.000 2.992 MON 741 8,897 02/14/2014 07/25/2033 9 XXX
31393R-CX-6 FHR 2617J ZU - CMO/RMBS C 1.A IF 249,651 222,612 227,317 245,134 (3,016) 5.000 1.512 MON 928 10,940 09/28/2012 05/15/2033 1,235 XXX

31393U-A6-0
FNW 2003-W19 A7 -
CMO/RMBS C 1.A 500,213 447,895 451,077 482,198 870 5.620 3.531 MON 2,098 25,172 09/28/2012 11/25/2043 51,854 XXX

31393W-3S-6 FHR 2650A PB - CMO/RMBS C 1.A 744,978 644,725 660,558 679,123 (4,192) 5.000 3.219 MON 2,686 32,236 09/28/2012 07/15/2033 304 XXX

31393X-7A-9
FNGT 2004-T2 A1 -
CMO/RMBS 1.A 47,727 47,372 48,693 47,600 14 6.000 5.412 MON 237 3,016 12/05/2006 11/25/2043 222 XXX

31393X-GH-4
FNW 2004-W2 1A -
CMO/RMBS 1.A 16,400 16,278 16,518 16,300 (8) 6.000 5.307 MON 81 1,019 12/05/2006 02/25/2044 311 XXX

31394A-LV-6
FNW 2004-W10 A6 -
CMO/RMBS C 1.A 239,018 213,581 220,641 233,513 (1,984) 5.750 4.415 MON 1,023 12,281 09/28/2012 08/25/2034 207,962 XXX

31394C-2J-0 FNR 0523A ZC - CMO/RMBS 1.A 48,079 47,568 49,092 47,725 (36) 5.500 5.279 MON 218 2,567 03/04/2009 04/25/2035 — XXX
31394C-A2-8 FNR 2005-14 MG - CMO/RMBS C 1.A 292,634 268,072 275,055 283,653 (1,633) 5.000 3.174 MON 1,117 13,404 02/14/2014 03/25/2035 596 XXX
31394L-EG-3 FHR 2691 MG - CMO/RMBS C 1.A 197,151 181,295 183,451 190,696 (960) 4.500 2.756 MON 680 8,158 02/14/2014 10/15/2033 12 XXX
31394L-J9-4 FHR 2691G ZH - CMO/RMBS C 1.A 251,874 215,579 224,687 226,876 (1,631) 5.500 3.278 MON 988 11,633 09/28/2012 10/15/2033 77 XXX
31394N-ZK-7 FHR 2737B YE - CMO/RMBS C 1.A 143,565 131,822 135,171 139,589 (772) 5.000 3.039 MON 549 6,591 02/14/2014 01/15/2034 65 XXX
31394P-DZ-3 FHR 2738 QG - CMO/RMBS C 1.A 308,624 283,836 291,161 307,256 (2,716) 5.000 2.421 MON 1,183 14,192 02/14/2014 01/15/2034 35 XXX
31394R-HL-6 FHR 2750 ZN - CMO/RMBS C 1.A 166,201 140,520 144,010 150,521 (1,216) 5.000 2.352 MON 586 6,905 09/28/2012 02/15/2034 130 XXX
31394R-LX-5 FHR 2752 GZ - CMO/RMBS C 1.A 365,008 302,705 309,127 319,241 (2,977) 5.000 2.717 MON 1,261 14,876 09/28/2012 02/15/2034 13 XXX
31394V-YH-7 FNR 2006-4 ME - CMO/RMBS C 1.A 252,770 211,417 223,992 228,854 (1,468) 6.000 3.646 MON 1,057 12,685 09/28/2012 02/25/2036 — XXX
31395B-XZ-1 FNR 2006-25 B - CMO/RMBS C 1.A 410 368 367 368 (3) 5.500 3.588 MON 2 20 02/14/2014 04/25/2026 104 XXX
31395C-QX-2 FHR 2825 PZ - CMO/RMBS 1.A 187,169 185,333 192,013 185,653 (63) 5.500 5.423 MON 849 10,001 03/10/2009 07/15/2034 — XXX
31395C-XH-9 FHR 2827 PG - CMO/RMBS C 1.A 249,560 211,242 221,059 225,124 (1,649) 6.000 3.729 MON 1,056 12,674 09/28/2012 07/15/2034 5 XXX
31395E-6F-9 FHR 2847 PG - CMO/RMBS C 1.A 155,319 133,232 136,957 146,834 (1,408) 5.000 1.916 MON 555 6,662 09/28/2012 08/15/2034 XXX
31395H-WC-0 FHR 2893 PE - CMO/RMBS C 1.A 194,152 177,352 182,222 189,639 (1,310) 5.000 2.766 MON 739 8,868 02/14/2014 11/15/2034 33 XXX
31395R-G9-3 FHR 2966A NE - CMO/RMBS C 1.A 337,689 310,716 320,406 335,149 (2,178) 5.000 2.767 MON 1,295 15,536 02/14/2014 04/15/2035 619 XXX
31395U-KP-5 FHR 2978 JG - CMO/RMBS C 1.A 89,626 90,908 95,022 90,211 42 5.500 5.732 MON 417 5,136 12/08/2006 05/15/2035 3 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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31396G-K4-2 FHR 3104 QE - CMO/RMBS C 1.A 247,339 226,927 234,370 244,185 (1,401) 5.000 2.929 MON 946 11,346 02/14/2014 01/15/2036 30 XXX
31396H-MW-6 FHR 3110 HE - CMO/RMBS C 1.A 188,481 162,439 170,433 177,089 (1,222) 5.500 2.904 MON 745 8,934 09/28/2012 02/15/2036 122 XXX
31396J-ND-3 FHR 3131 ME - CMO/RMBS C 1.A 230,077 207,293 215,180 221,126 (1,168) 5.500 3.845 MON 950 11,401 02/14/2014 03/15/2036 1 XXX
31397B-CM-1 FHR 3212 PE - CMO/RMBS C 1.A 252,589 228,922 241,388 258,850 (1,969) 6.000 2.647 MON 1,145 13,735 02/14/2014 09/15/2036 34 XXX
31397C-WG-0 FHR 3239 ZE - CMO/RMBS 1.A 74,936 74,364 77,931 74,690 (35) 5.750 5.619 MON 356 4,192 03/03/2009 11/15/2036 141 XXX
31397M-2E-6 FNR 2009-3 CD - CMO/RMBS O 1.A 1,880,714 1,675,914 1,789,848 1,845,928 6,305 6.000 4.585 MON 8,380 100,555 09/27/2018 02/25/2049 63 XXX
31397N-WX-9 FNR 2009-30 Z - CMO/RMBS 1.A 110,898 111,055 119,940 110,746 (8) 6.500 6.542 MON 602 7,058 03/30/2009 05/25/2039 — XXX
31398F-5A-5 FNR 2009-99 HZ - CMO/RMBS C 1.A 16,896 17,228 17,644 16,896 13 5.000 5.406 MON 72 847 03/18/2010 12/25/2039 8 XXX
31398F-VY-4 FNR 2009-95 PZ - CMO/RMBS C 1.A 298,123 288,517 305,198 289,031 (299) 6.000 5.692 MON 1,443 16,955 01/15/2010 11/25/2039 1 XXX
31398F-YE-5 FNR 2009-93 VZ - CMO/RMBS C 1.A 16,058 17,089 17,087 16,223 36 4.500 5.602 MON 64 757 12/01/2009 11/25/2039 — XXX
31398F-YE-5 FNR 2009-93 VZ - CMO/RMBS 1.A 39,446 42,968 42,961 39,907 125 4.500 6.106 MON 161 1,904 03/19/2010 11/25/2039 — XXX
31398G-BZ-1 FNR 2009-102 EZ - CMO/RMBS C 1.A 12,407 12,658 12,966 12,382 11 5.000 5.466 MON 53 622 03/17/2010 12/25/2039 XXX

31398G-MM-8
FNR 2009-115 HZ -
CMO/RMBS C 1.A 17,720 18,084 18,523 17,690 16 5.000 5.463 MON 75 889 03/18/2010 01/25/2040 — XXX

31398G-TW-9 FNR 2009-109 LZ - CMO/RMBS C 1.A 14,348 14,990 15,354 14,479 22 5.000 5.739 MON 62 737 02/05/2010 01/25/2040 3 XXX
31398G-TW-9 FNR 2009-109 LZ - CMO/RMBS 1.A 58,769 61,241 62,728 59,041 92 5.000 5.792 MON 255 3,009 03/19/2010 01/25/2040 13 XXX
31398G-U7-2 FNR 2010-4 GZ - CMO/RMBS C 1.A 17,789 18,176 18,616 17,837 14 5.000 5.392 MON 76 893 03/17/2010 02/25/2040 8 XXX
31398G-Y4-5 FNR 2010-10 BZ - CMO/RMBS C 1.A 74,303 75,926 77,638 75,142 49 5.000 5.300 MON 316 3,731 03/18/2010 02/25/2040 — XXX
31398L-YL-6 FHR 3623 CZ - CMO/RMBS C 1.A 78,744 80,701 82,574 79,918 68 5.000 5.346 MON 336 4,299 03/18/2010 01/15/2040 25 XXX
31398M-YC-4 FNR 2010-19 Z - CMO/RMBS C 1.A 63,091 64,061 65,507 63,526 31 5.000 5.225 MON 267 3,148 03/17/2010 03/25/2040 — XXX
31398M-ZX-7 FNR 2010-23 LZ - CMO/RMBS C 1.A 84,065 85,137 87,036 84,590 32 5.000 5.167 MON 355 4,184 03/17/2010 03/25/2040 — XXX
31402C-V5-8 FN 725236 - RMBS O 1.A 955 887 887 930 (4) 4.500 2.566 MON 3 40 04/01/2017 03/01/2034 2 XXX
3140FX-EC-2 FN BF0130 - RMBS C 1.A 97,487 98,008 89,916 97,481 3 3.500 3.569 MON 286 3,430 03/05/2018 08/01/2056 24 XXX
3140Q9-DP-5 FN CA1909 - RMBS O 1.A 7,135,657 6,954,725 6,903,230 7,304,404 (6,889) 4.500 3.537 MON 26,080 312,963 10/10/2018 06/01/2048 4,099 XXX
3140QP-SS-7 FN CB4128 - RMBS C 1.A 690,597 713,219 704,257 691,437 265 4.500 5.022 MON 2,675 32,095 09/22/2022 07/01/2052 396 XXX
31410C-VS-8 FN 885425 - RMBS O 1.A 74 66 70 72 — 6.500 3.967 MON — 4 04/01/2017 06/01/2036 — XXX
31411A-2E-4 FN 902673 - RMBS C 1.A 8,060 8,124 8,494 7,999 3 5.500 5.984 MON 37 455 12/19/2006 12/01/2036 18 XXX
31411D-A3-3 FN 904626 - RMBS C 1.A 2,274 2,199 2,266 2,316 — 5.980 4.428 MON 11 147 09/25/2009 12/01/2036 2 XXX
31411G-UY-6 FN 907899 - RMBS C 1.A 12,029 11,723 12,129 11,857 (12) 5.900 5.533 MON 58 769 09/25/2009 01/01/2037 13 XXX
31418C-3J-1 FN MA3500 - RMBS 1.A 156,282 157,117 147,920 155,277 30 4.000 4.183 MON 524 6,285 10/10/2018 10/01/2048 21 XXX
31418C-3J-1 FN MA3500 - RMBS O 1.A 416,753 418,979 394,452 414,089 80 4.000 4.182 MON 1,397 16,759 10/10/2018 10/01/2048 57 XXX
31418C-TP-9 FN MA3257 - RMBS C 1.A 21,172 20,776 19,319 21,647 (25) 3.500 2.838 MON 61 727 12/08/2017 01/01/2048 10 XXX
31418F-BM-8 FN MA5443 - RMBS 1.A 1,444,261 1,479,989 1,476,314 1,446,578 1,746 5.000 5.437 MON 6,167 73,999 07/25/2024 08/01/2054 69 XXX

35563P-7G-8
SCRT 2022-1 MBU -
CMO/RMBS 1.A 3,191,842 5,000,000 3,688,890 3,375,924 88,004 3.250 6.512 MON 13,542 162,021 10/19/2023 11/25/2061 22,061 XXX

35563P-DT-3 SCRT 2018-1 HT - CMO/RMBS C 1.A 135,537 142,796 123,977 139,392 63 3.000 3.345 MON 357 4,057 03/09/2018 05/25/2057 237 XXX
35563P-DV-8 SCRT 2018-1 HB - CMO/RMBS O 1.A 9,332,349 10,500,000 8,191,466 9,946,640 65,370 3.000 3.537 MON 26,250 300,388 03/09/2018 05/25/2057 33,119 XXX
35563P-DY-2 SCRT 2018-1 MT - CMO/RMBS C 1.A 131,710 137,423 118,053 133,664 67 3.000 3.381 MON 344 3,898 03/09/2018 05/25/2057 100 XXX
35563P-EA-3 SCRT 2018-1 MB - CMO/RMBS O 1.A 9,397,559 10,500,000 8,349,002 9,996,387 59,863 3.000 3.473 MON 26,250 299,526 03/09/2018 05/25/2057 14,041 XXX
35563P-GH-6 SCRT 2018-3 MB - CMO/RMBS 1.A 2,356,884 2,500,000 2,104,251 2,406,517 9,728 3.500 3.892 MON 7,292 79,285 08/09/2018 08/27/2057 4,397 XXX
35563P-GK-9 SCRT 2018-3 MZ - CMO/RMBS 1.A 4,781,655 5,183,600 4,005,315 5,133,173 7,884 3.500 3.612 MON 15,119 178,033 08/09/2018 08/27/2057 14,070 XXX
35563P-GK-9 SCRT 2018-3 MZ - CMO/RMBS O 1.A 6,574,844 7,127,451 5,507,308 7,095,876 10,532 3.500 3.602 MON 20,788 244,795 08/09/2018 08/27/2057 19,346 XXX
35563P-HD-4 SCRT 2018-4 HZ - CMO/RMBS 1.A 6,068,113 7,437,176 5,236,225 6,438,616 103,755 3.000 4.022 MON 18,593 219,532 11/08/2018 03/25/2058 23,820 XXX
35563P-HD-4 SCRT 2018-4 HZ - CMO/RMBS O 1.A 9,102,170 11,155,764 7,854,338 9,712,616 165,091 3.000 4.008 MON 27,889 329,297 11/08/2018 03/25/2058 35,731 XXX
35563P-HG-7 SCRT 2018-4 MB - CMO/RMBS 1.A 2,695,952 3,000,000 2,496,518 2,814,428 18,792 3.500 4.144 MON 8,750 97,973 11/08/2018 03/25/2058 3,565 XXX
35563P-HG-7 SCRT 2018-4 MB - CMO/RMBS O 1.A 1,797,301 2,000,000 1,664,345 1,880,323 12,118 3.500 4.122 MON 5,833 65,315 11/08/2018 03/25/2058 2,376 XXX
35563P-HJ-1 SCRT 2018-4 MZ - CMO/RMBS O 1.A 1,132,907 1,284,627 982,083 1,200,063 11,935 3.500 4.078 MON 3,747 44,121 11/08/2018 03/25/2058 2,376 XXX
35563P-HJ-1 SCRT 2018-4 MZ - CMO/RMBS 1.A 1,132,907 1,284,627 982,083 1,196,583 11,107 3.500 4.076 MON 3,747 44,121 11/08/2018 03/25/2058 2,376 XXX

60637G-KN-8
MISSOURI HOUSING
DEVELOPMENT COMMISSION 1.B FE 8,500,000 8,500,000 8,613,390 8,500,000 5.150 5.151 MN 72,958 119,165 06/25/2025 11/01/2055 8,718,875 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Agency Commercial Mortgage-Backed Securities – Not/Partially Guaranteed (Not Exempt from RBC)

1039999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Agency Residential Mortgage-Backed
Securities – Not/Partially Guaranteed (Not Exempt from RBC) 312,385,165 327,483,720 301,942,753 317,100,845 887,563 XXX XXX XXX 1,291,552 11,578,129 XXX XXX 12,056,695 XXX

3132Y6-DU-8 FH WE1015 - CMBS/RMBS 1.A 1,687,612 1,725,975 1,569,019 1,693,995 1,483 3.350 3.566 MON 4,818 57,820 04/13/2022 01/01/2039 1,019,113 XXX
3132Y6-DU-8 FH WE1015 - CMBS/RMBS C 1.A 234,650 239,984 218,160 235,537 206 3.350 3.566 MON 670 8,039 04/13/2022 01/01/2039 141,700 XXX
3132Y7-GN-9 FH WE2005 - CMBS/RMBS 1.A 3,292,195 3,483,517 3,316,145 3,376,591 9,491 3.180 3.733 MON 9,231 110,776 10/25/2018 09/01/2033 2,479,302 XXX
3132Y7-GN-9 FH WE2005 - CMBS/RMBS O 1.A 4,938,293 5,225,275 4,974,217 5,051,607 15,471 3.180 3.781 MON 13,847 166,164 10/25/2018 09/01/2033 3,718,953 XXX
313637-VQ-0 FN 109623 - CMBS/RMBS O 1.A 337,317 325,714 306,394 333,675 (318) 4.330 4.086 MON 1,214 14,299 08/09/2018 09/01/2048 8,237 XXX
313637-Z9-4 FN 109768 - CMBS/RMBS O 1.A 2,705,063 2,700,000 2,455,946 2,695,639 (233) 3.910 3.931 MON 9,091 107,036 08/17/2018 09/01/2038 2,080,918 XXX
313637-Z9-4 FN 109768 - CMBS/RMBS 1.A 1,001,875 1,000,000 909,609 998,146 (70) 3.910 3.934 MON 3,367 39,643 08/17/2018 09/01/2038 770,710 XXX
3137FD-ET-5 FHMS K-1504 A3 - CMBS O 1.A 257,495 250,000 238,091 253,563 (551) 3.459 3.203 MON 721 8,648 01/11/2018 11/25/2032 6,671 XXX
3137FH-Q7-1 FHMS K-1507 A3 - CMBS O 1.A 1,013,380 1,000,000 973,067 1,006,685 (1,038) 3.990 3.879 MON 3,325 39,900 09/20/2018 08/25/2033 432,657 XXX
3137H2-NY-6 FHMS K-1521 A2 - CMBS 1.A 484,375 500,000 399,583 487,950 941 2.184 2.447 MON 910 10,920 01/19/2022 08/25/2036 1,433 XXX
3137HA-MK-9 FRETE ML-17 A - CMBS 1.B FE 1,743,667 2,205,529 1,904,562 1,791,332 21,265 2.990 5.206 MON 5,496 66,805 09/12/2023 04/25/2043 76,282 XXX
3138L6-PW-2 FN AM5836 - CMBS/RMBS C 1.A 200,388 198,158 193,676 198,054 (92) 4.050 4.040 MON 691 8,137 03/31/2014 04/01/2032 147,521 XXX
3138L9-4A-7 FN AM8916 - CMBS/RMBS 1.A 190,552 198,362 177,175 180,168 3,312 3.160 4.606 MON 540 6,355 05/05/2015 06/01/2035 117,838 XXX
3138L9-L6-7 FN AM8448 - CMBS/RMBS C 1.A 197,568 198,219 166,002 197,452 60 3.450 3.493 MON 589 6,934 05/05/2015 05/01/2045 3,463 XXX
3138LA-CG-2 FN AM9070 - CMBS/RMBS O 1.A 617,778 646,888 559,286 633,107 2,348 3.770 4.020 MON 2,100 24,726 09/20/2018 08/01/2045 12,481 XXX
3138LC-QA-6 FN AN0448 - CMBS/RMBS C 1.A 168,146 164,748 151,087 165,603 (186) 3.880 3.823 MON 550 6,481 11/17/2015 01/01/2046 3,463 XXX
3138LJ-ZP-8 FN AN6149 - CMBS/RMBS 1.A 3,852,162 4,185,000 3,920,205 4,035,156 21,399 3.140 3.750 MON 11,316 133,234 10/17/2018 07/01/2032 4,061,443 XXX
3138LL-CX-1 FN AN7285 - CMBS/RMBS O 1.A 302,438 300,000 280,542 300,422 (152) 3.250 3.214 MON 840 9,885 12/20/2017 01/01/2033 276,778 XXX
3138LL-MU-6 FN AN7570 - CMBS/RMBS O 1.A 91,502 91,445 85,574 91,258 (2) 3.160 3.180 MON 249 2,930 12/20/2017 02/01/2033 69,036 XXX
3138LM-K6-9 FN AN8416 - CMBS/RMBS O 1.A 437,185 437,168 387,588 435,941 — 3.740 3.772 MON 1,408 16,577 03/02/2018 02/01/2048 11,233 XXX
3138LM-RA-3 FN AN8580 - CMBS/RMBS C 1.A 300,938 300,000 271,583 299,751 (45) 3.510 3.519 MON 907 10,676 02/07/2018 04/01/2038 215,452 XXX
3138LN-6W-6 FN AN9884 - CMBS/RMBS 1.A 1,100,859 1,100,000 913,413 1,097,104 (25) 4.020 4.053 MON 3,808 44,834 07/26/2018 09/01/2048 679,028 XXX
3138LN-6W-6 FN AN9884 - CMBS/RMBS O 1.A 3,102,422 3,100,000 2,574,163 3,092,580 (101) 4.020 4.052 MON 10,731 126,351 07/26/2018 09/01/2048 1,913,625 XXX
3138LN-PL-9 FN AN9426 - CMBS/RMBS O 1.A 1,000,625 1,000,000 854,492 997,440 (26) 4.040 4.073 MON 3,479 40,961 06/21/2018 08/01/2048 476,163 XXX
3138LN-RL-7 FN AN9490 - CMBS/RMBS O 1.A 224,591 222,230 202,360 223,402 (67) 4.050 4.003 MON 775 9,125 08/21/2018 09/01/2048 6,213 XXX
3140HR-6G-3 FN BL0870 - CMBS/RMBS O 1.A 13,844,914 13,569,288 11,909,897 13,734,769 (8,102) 4.280 4.191 MON 50,010 588,832 11/14/2018 12/01/2048 6,316,493 XXX
3140HR-6G-3 FN BL0870 - CMBS/RMBS 1.A 5,933,534 5,815,409 5,104,242 5,883,942 (3,380) 4.280 4.195 MON 21,433 252,356 11/14/2018 12/01/2048 2,707,068 XXX
3140HR-N2-5 FN BL0408 - CMBS/RMBS 1.A 893,144 883,754 834,064 884,971 (580) 4.140 4.125 MON 3,151 37,096 10/01/2018 11/01/2038 491,944 XXX
3140HR-PV-9 FN BL0435 - CMBS/RMBS O 1.A 2,649,909 2,635,087 2,485,155 2,644,193 (741) 4.220 4.179 MON 9,267 111,201 10/23/2018 06/01/2044 17,596 XXX
3140HR-SE-4 FN BL0516 - CMBS/RMBS O 1.A 4,002,500 4,000,000 3,743,081 3,990,034 (131) 4.085 4.117 MON 14,071 165,669 10/24/2018 12/01/2038 3,241,506 XXX
3140HR-SE-4 FN BL0516 - CMBS/RMBS 1.A 2,001,250 2,000,000 1,871,541 1,994,576 (38) 4.085 4.120 MON 7,035 82,835 10/24/2018 12/01/2038 1,620,753 XXX
3140HR-YH-0 FN BL0711 - CMBS/RMBS 1.A 395,484 385,750 379,539 390,943 (436) 4.320 4.086 MON 1,435 16,896 12/27/2018 11/01/2038 6,805 XXX
3140HS-CK-5 FN BL0973 - CMBS/RMBS O 1.A 889,676 881,959 868,115 882,193 (476) 4.270 4.256 MON 3,243 38,183 11/21/2018 12/01/2033 661,197 XXX
3140HS-LY-5 FN BL1242 - CMBS/RMBS 1.A 2,179,078 2,175,000 2,003,889 2,171,054 (173) 4.080 4.105 MON 7,642 89,973 12/10/2018 01/01/2039 1,682,947 XXX
3140HS-U4-1 FN BL1502 - CMBS/RMBS 1.A 5,374,687 5,279,005 4,806,088 5,351,426 (2,976) 4.080 3.944 MON 17,949 215,383 01/08/2019 02/01/2049 28,117 XXX
3140HS-W5-6 FN BL1567 - CMBS/RMBS C 1.A 244,062 242,697 239,257 242,573 (136) 3.590 3.551 MON 750 8,834 01/14/2019 02/01/2029 220,687 XXX
3140HS-ZJ-3 FN BL1644 - CMBS/RMBS C 1.A 250,781 250,000 236,972 249,850 (46) 3.660 3.662 MON 788 9,277 01/24/2019 03/01/2034 240,656 XXX
3140HT-CK-3 FN BL1873 - CMBS/RMBS 1.A 2,021,250 2,000,000 1,707,818 2,010,800 (790) 4.080 4.050 MON 7,027 82,733 02/21/2019 04/01/2049 947,216 XXX
3140HT-F2-0 FN BL1984 - CMBS/RMBS 1.A 140,088 140,000 131,211 139,714 (5) 3.590 3.612 MON 433 5,096 03/01/2019 05/01/2034 122,824 XXX
3140HT-F2-0 FN BL1984 - CMBS/RMBS C 1.A 50,031 50,000 46,861 49,898 (2) 3.590 3.612 MON 155 1,820 03/01/2019 05/01/2034 43,866 XXX
3140HT-F3-8 FN BL1985 - CMBS/RMBS 1.A 150,094 150,000 141,556 149,693 (6) 3.590 3.612 MON 464 5,460 03/01/2019 05/01/2034 131,597 XXX
3140HT-F3-8 FN BL1985 - CMBS/RMBS C 1.A 50,031 50,000 47,185 49,898 (2) 3.590 3.612 MON 155 1,820 03/01/2019 05/01/2034 43,866 XXX
3140HT-F4-6 FN BL1986 - CMBS/RMBS 1.A 120,075 120,000 112,315 119,755 (5) 3.590 3.612 MON 371 4,368 03/01/2019 05/01/2034 105,278 XXX
3140HT-F4-6 FN BL1986 - CMBS/RMBS C 1.A 30,019 30,000 28,079 29,939 (1) 3.590 3.612 MON 93 1,092 03/01/2019 05/01/2034 26,319 XXX
3140HT-FX-2 FN BL1981 - CMBS/RMBS 1.A 200,125 200,000 187,445 199,591 (8) 3.590 3.612 MON 618 7,280 03/01/2019 05/01/2034 175,463 XXX
3140HT-FX-2 FN BL1981 - CMBS/RMBS C 1.A 70,044 70,000 65,606 69,857 (3) 3.590 3.612 MON 216 2,548 03/01/2019 05/01/2034 61,412 XXX
3140HT-FY-0 FN BL1982 - CMBS/RMBS 1.A 140,088 140,000 132,119 139,714 (5) 3.590 3.612 MON 433 5,096 03/01/2019 05/01/2034 122,824 XXX
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

3140HT-FY-0 FN BL1982 - CMBS/RMBS C 1.A 50,031 50,000 47,185 49,898 (2) 3.590 3.612 MON 155 1,820 03/01/2019 05/01/2034 43,866 XXX
3140HT-YC-7 FN BL2506 - CMBS/RMBS 1.A 479,249 609,841 525,643 488,462 3,714 3.830 6.199 MON 2,011 23,681 10/02/2023 05/01/2049 13,495 XXX
3140HT-YD-5 FN BL2507 - CMBS/RMBS 1.A 785,969 1,000,139 862,054 801,078 6,092 3.830 6.199 MON 3,299 38,837 10/02/2023 05/01/2049 22,133 XXX
3140HV-C9-3 FN BL3695 - CMBS/RMBS 1.A 449,285 444,562 380,240 447,310 (139) 3.460 3.403 MON 1,325 15,595 07/12/2019 08/01/2049 9,633 XXX
3140J0-7C-8 FN BL8090 - CMBS/RMBS 1.A 575,542 893,883 638,101 595,194 7,699 2.000 5.829 MON 1,539 18,126 09/28/2023 09/01/2050 14,119 XXX
3140J1-RZ-3 FN BL8603 - CMBS/RMBS 1.A 2,124,500 3,279,300 2,354,521 2,196,154 27,997 2.070 5.831 MON 5,845 68,824 09/28/2023 10/01/2050 55,212 XXX
3140J2-6Z-4 FN BL9887 - CMBS/RMBS 1.A 3,583,842 5,360,581 3,931,874 3,691,637 42,216 2.240 5.878 MON 10,006 120,077 09/28/2023 01/01/2051 22,730 XXX
3140LB-5R-0 FN BS1755 - CMBS/RMBS 1.A 2,001,250 2,000,000 1,599,960 1,998,665 (140) 2.070 2.071 MON 3,565 41,975 02/22/2021 04/01/2036 1,707,387 XXX
3140LB-QD-8 FN BS1351 - CMBS/RMBS 1.A 1,000,625 1,000,000 707,159 999,315 (56) 2.150 2.153 MON 1,851 21,799 02/08/2021 03/01/2041 723,458 XXX
3140LD-ZS-1 FN BS3452 - CMBS/RMBS 1.A 1,004,875 1,716,704 1,088,178 997,004 39,175 2.435 6.312 MON 3,600 42,382 10/11/2023 10/01/2051 714,882 XXX
3140LE-V5-3 FN BS4235 - CMBS/RMBS 1.A 240,362 233,752 198,692 237,519 (445) 2.590 2.389 MON 521 6,138 01/18/2022 12/01/2036 160,357 XXX
3140LE-WG-8 FN BS4246 - CMBS/RMBS 1.A 506,250 500,000 411,732 503,680 (465) 2.370 2.279 MON 1,020 12,015 12/30/2021 12/01/2036 377,529 XXX
3140LM-AS-8 FN BS9916 - CMBS/RMBS 1.A 1,253,909 1,228,570 1,377,798 1,248,982 (1,413) 6.490 6.315 MON 6,866 80,842 10/17/2023 12/01/2048 912,192 XXX
3140NY-2D-2 FN BZ4371 - CMBS/RMBS 1.A 620,224 598,889 631,531 619,468 (756) 6.370 5.961 MON 3,285 16,213 06/18/2025 07/01/2052 507,384 XXX
35563C-AB-4 FMMHR 2015-R1 1XA - CMBS C 1.A 202,744 144,948 178,586 (11,775) 0.700 5.692 MON 304 18,495 10/07/2021 11/26/2055 44 XXX
35563C-AB-4 FMMHR 2015-R1 1XA - CMBS 1.A 348,094 241,581 294,027 (19,277) 0.700 5.854 MON 507 30,825 12/16/2019 11/26/2055 73 XXX
35563C-AK-4 FMMHR 2015-R1 2XA - CMBS 1.A 1,029,192 972,580 980,691 (57,316) 0.700 8.362 MON 2,006 121,586 09/20/2024 10/25/2052 36 XXX
35563C-AN-8 FMMHR 2015-R1 2XB - CMBS 1.A 252,450 241,240 240,635 (13,990) 0.700 8.530 MON 498 30,158 09/20/2024 10/25/2052 9 XXX
35563C-AT-5 FMMHR 2015-R1 3XA - CMBS 1.A 547,865 368,676 430,132 (46,610) 0.700 5.850 MON 928 56,719 01/29/2020 11/25/2052 2 XXX
35563C-AW-8 FMMHR 2015-R1 3XB - CMBS 1.A 160,817 110,603 128,588 (13,917) 0.647 5.909 MON 257 17,016 01/29/2020 11/25/2052 — XXX
1049999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Agency Commercial Mortgage-Backed
Securities – Not/Partially Guaranteed (Not Exempt from RBC) 88,331,015 90,782,381 81,918,275 88,378,563 15,620 XXX XXX XXX 286,798 3,594,228 XXX XXX 43,030,688 XXX

01030U-AC-9
ALABAMA HOUSING FINANCE
AUTHORITY 1.B FE 625,000 625,000 677,263 625,000 5.230 5.275 MON 2,815 33,142 09/21/2023 10/01/2041 625,454 XXX

01170R-JE-3
ALASKA HOUSING FINANCE
CORPORATION 1.B FE 3,910,947 5,265,000 4,233,060 4,000,068 40,091 2.900 4.856 JD 12,724 152,685 09/12/2023 12/01/2044 5,341,343 XXX

02149C-AD-3
CWALT 2006-41CB 1A4 -
CMO/RMBS O 1.A FM 793,330 1,663,554 792,963 793,330 261,639 5.750 11.929 MON 7,971 95,655 09/27/2018 01/26/2037 4,327,932 XXX

03466H-AC-7 AOMT 243 A3 - RMBS 1.C FE 77,547 80,006 79,493 78,375 494 4.800 5.856 MON 320 3,840 03/07/2024 11/26/2068 2 XXX
034932-AC-7 AOMT 2024-12 A3 - RMBS 1.B 156,204 156,205 157,335 156,481 255 6.008 6.079 MON 782 9,385 11/19/2024 10/25/2069 147 XXX
034943-AB-6 AOMT 244 A2 - RMBS 1.B FE 163,120 163,122 164,729 163,751 408 6.398 6.510 MON 870 10,437 04/09/2024 01/25/2069 289 XXX

05946X-S6-1
BAFC 2005-7 3A1 -
CMO/RMBS O 1.A FM 649,079 618,320 630,140 630,158 (2,087) 5.750 4.595 MON 2,963 35,552 09/27/2018 11/25/2035 2,996 XXX

05952H-CD-9
BOAMS 2007-1 217 -
CMO/RMBS 3.A FM 161,598 174,811 156,281 159,659 (2,269) 6.000 5.741 MON 874 10,489 07/14/2011 01/25/2037 2,327 XXX

10567M-AA-3 BRAVO 23NQM8 A1 - RMBS 1.A FE 155,739 154,653 155,773 155,483 (36) 6.394 5.991 MON 824 9,889 04/10/2024 10/25/2063 623 XXX
10569L-AA-3 BRAVO 24NQM3 A1 - RMBS 1.A FE 444,168 444,175 448,524 444,141 136 6.191 6.113 MON 2,292 27,499 03/15/2024 03/25/2064 1,190 XXX
10571J-AE-6 BRAVO 25NQM8 A3 - RMBS 1.F 1,562,802 1,562,822 1,569,662 1,565,465 2,663 5.589 6.312 MON 7,279 29,115 08/25/2025 06/25/2065 8,906 XXX
105925-AC-5 BRAVO 24NQM5 A3 - RMBS 1.B 177,399 177,401 178,748 177,398 24 6.158 6.082 MON 910 10,924 07/31/2024 06/25/2064 963 XXX

12543P-AC-7
CWHL 2006-21 A3 -
CMO/RMBS O 1.A FM 621,054 1,490,210 642,622 621,054 248,994 6.000 14.227 MON 7,451 88,703 09/27/2018 02/25/2037 19,193,264 XXX

12544D-AX-7
CWHL 2007-14 A22 -
CMO/RMBS O 1.A FM 905,446 1,745,159 862,266 905,446 200,006 6.250 11.920 MON 9,089 109,395 09/27/2018 09/25/2037 6,476,102 XXX

12553X-AD-5
CIM 2018-INV1 A4 -
CMO/RMBS O 1.A 431,270 433,878 408,675 429,846 38 4.000 4.159 MON 1,446 17,355 09/27/2018 08/25/2048 2,878 XXX

12567A-AG-2
CMALT 2007-A3 1A7 -
CMO/RMBS O 5.A FM 1,122,607 1,171,731 1,035,484 1,145,908 2,309 5.750 5.973 MON 5,615 67,395 09/27/2018 03/25/2037 1,177,346 XXX

12627H-AK-6 CSAB 2006-2 A6A - RMBS O 1.A FM 1,047,768 3,771,301 1,020,154 1,047,768 128,312 6.220 22.030 MON 19,548 36,521 09/27/2018 09/25/2036 4,492,218 XXX

126378-AE-8
CSMC 2007-1 A2A -
CMO/RMBS O 1.A FM 633,057 4,547,203 1,018,814 633,057 608,556 5.802 40.569 MON 21,986 53,704 09/27/2018 02/25/2037 1,440,541 XXX
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12654P-AA-6 CSMC 2018-RPL9 A1 - RMBS C 1.A 228,157 227,837 225,100 227,837 3.850 3.808 MON 731 8,772 10/02/2018 09/25/2057 1,318 XXX
12665L-AB-0 COLT 2024-2 A2 - RMBS 1.B FE 84,931 84,931 85,692 84,879 (9) 6.328 6.217 MON 448 5,374 04/03/2024 04/25/2069 660 XXX

12667G-JJ-3
CWALT 2005-11CB 2A6 -
CMO/RMBS 5.C FM 1,912,097 1,907,294 1,523,686 1,907,294 618,471 5.500 (0.277) MON 8,742 104,963 09/27/2018 06/25/2035 50,050 XXX

12668A-2M-6
CWALT 2005-70CB A3 -
CMO/RMBS O 1.A FM 930,383 1,458,948 912,315 930,383 141,579 5.500 8.539 MON 6,687 80,242 09/27/2018 12/25/2035 7,707,500 XXX

12668A-Z3-2
CWALT 2005-65CB 2A3 -
CMO/RMBS O 1.G FM 851,053 1,181,080 792,786 851,053 120,739 5.500 7.560 MON 5,413 64,953 09/27/2018 12/25/2035 22,356,538 XXX

14070A-AA-1 CPMRK 2007A NT - ABS/MBS C 1.D Z 261,397 265,578 257,833 262,137 85 6.063 6.275 MON 939 16,102 10/28/2015 10/10/2052 1,702 XXX
14070A-AA-1 CPMRK 2007A NT - ABS/MBS 1.D Z 1,398,010 1,416,414 1,375,110 1,401,308 372 6.063 6.251 MON 5,010 85,877 10/28/2015 10/10/2052 9,075 XXX
16160N-AC-5 CHASE 24RPL4 A1B - RMBS 1.A 1,990,042 2,180,503 1,924,094 2,004,573 14,718 3.375 4.047 MON 6,133 73,592 12/19/2024 12/26/2064 1,547 XXX
16160N-AD-3 CHASE 24RPL4 A2 - RMBS 1.A 723,102 1,000,000 642,549 730,157 6,739 3.693 5.492 MON 3,078 37,367 12/19/2024 12/26/2064 283 XXX
16160N-AE-1 CHASE 24RPL4 M1 - RMBS 1.E 312,991 460,000 280,315 315,960 2,826 3.693 5.688 MON 1,416 17,189 12/19/2024 12/26/2064 6,723 XXX

16163Y-AE-4
CHASE 2016-1 M4 -
CMO/RMBS O 1.A 1,296,321 1,353,956 1,234,838 1,327,101 1,838 3.750 3.901 MON 4,231 50,717 09/27/2018 04/25/2045 1,358,187 XXX

161929-AS-3 CHASE 2024-2 A9 - RMBS 1.A 1,198,131 1,200,006 1,222,553 1,198,182 (81) 6.500 6.473 MON 6,500 78,000 02/22/2024 02/25/2055 22 XXX
161935-AG-6 CHASE 255 A5 - RMBS 1.A 1,221,976 1,250,000 1,275,528 1,223,395 1,418 6.000 6.536 MON 6,250 43,750 05/08/2025 04/25/2056 770 XXX
170255-AN-3 CWHL 2007-1 A4 - CMO/RMBS O 1.A FM 985,951 2,228,907 961,542 985,951 166,207 6.000 13.412 MON 11,145 102,756 09/27/2018 03/25/2037 25,627,305 XXX

17309A-AA-7
CMALT 2006-A1 1A1 -
CMO/RMBS 1.A FM 79,721 91,897 85,669 81,282 (642) 5.750 5.293 MON 440 5,284 06/20/2011 04/25/2036 1,833 XXX

17309A-AD-1
CMALT 2006-A1 1A4 -
CMO/RMBS O 3.A FM 787,757 806,747 756,414 802,666 397 5.750 5.766 MON 3,866 46,388 09/27/2018 04/25/2036 810,612 XXX

196479-6Y-0
COLORADO HOUSING AND
FINANCE AUTHORITY 1.B FE 2,387,286 2,387,286 2,107,496 2,387,286 2.870 2.898 MON 5,900 69,467 06/28/2019 08/01/2037 2,500,997 XXX

196479-C3-1
COLORADO HOUSING AND
FINANCE AUTHORITY 1.B FE 164,200 164,200 147,734 164,200 3.030 3.030 MON 415 5,246 08/17/2017 09/01/2047 164,615 XXX

19648G-BT-8
COLORADO HOUSING AND
FINANCE AUTHORITY 1.A FE 1,232,888 1,250,000 1,255,288 1,234,164 619 5.818 5.945 MN 12,121 72,725 09/21/2023 05/01/2041 1,940,888 XXX

19648G-CR-1
COLORADO HOUSING AND
FINANCE AUTHORITY 1.A FE 865,000 865,000 892,654 865,000 6.458 6.458 MN 9,310 58,375 10/04/2023 05/01/2042 1,451,548 XXX

19648G-KU-5
COLORADO HOUSING AND
FINANCE AUTHORITY 1.A FE 920,000 920,000 916,688 920,000 5.721 5.722 MN 8,772 52,633 06/20/2024 05/01/2046 946,317 XXX

19648W-AA-5
COLORADO HSG & FIN AUTH
MULTIFAMILY TAX- 1.B FE 1,154,879 1,136,817 1,096,665 1,148,914 (998) 3.650 3.556 MON 3,573 42,070 07/29/2019 07/01/2036 1,140,275 XXX

20775C-U7-7
CONNECTICUT HOUSING
FINANCE AUTHORITY 1.A FE 380,000 380,000 351,679 380,000 3.300 3.300 MN 1,602 12,540 04/24/2019 11/15/2039 XXX

20775H-5N-9
CONNECTICUT HOUSING
FINANCE AUTHORITY 1.A FE 2,000,000 2,000,000 2,015,680 2,000,000 5.953 5.954 MN 15,213 92,272 01/23/2025 11/15/2046 3,666,840 XXX

20775H-T6-0
CONNECTICUT HOUSING
FINANCE AUTHORITY 1.A FE 500,000 500,000 506,260 500,000 6.093 6.093 MN 3,893 30,465 05/01/2024 11/15/2049 1,017,905 XXX

225458-5R-5 CSFB 2005-9 2A1 - CMO/RMBS O 1.A FM 312,195 850,573 302,463 312,195 124,039 5.500 14.793 MON 3,898 46,848 09/27/2018 10/25/2035 6,317,603 XXX
225458-F7-8 CSFB 2005-7 2A4 - CMO/RMBS O 1.A FM 722,533 1,647,308 671,697 722,533 103,476 5.500 12.392 MON 7,550 92,193 09/27/2018 08/25/2035 3,323,985 XXX
22757C-AE-2 CROSS 24H7 A3 - RMBS 1.A 590,635 590,643 595,461 592,046 1,245 5.970 6.083 MON 2,938 35,261 10/30/2024 11/25/2069 1,198 XXX
22757X-AE-6 CROSS 25H8 A3 - RMBS 1.D 4,825,795 4,825,800 4,828,876 4,825,857 63 5.409 6.143 MON 21,752 43,505 10/31/2025 11/25/2070 17,497 XXX
22758Y-AD-5 CROSS 25H10 A2 - RMBS 1.C FE 2,399,955 2,400,000 2,399,955 2,399,955 — 5.252 5.232 MON 3,151 12/12/2025 01/25/2071 2,400,000 XXX
246395-R7-4 DELAWARE ST HSG AUTH REV 1.B FE 1,099,625 1,100,000 1,119,932 1,099,633 8 4.900 4.902 JJ 29,046 05/12/2025 07/01/2045 1,773,750 XXX
281914-AC-5 EFMT 25INV2 A3 - RMBS 1.C 2,136,759 2,136,779 2,154,289 2,144,087 7,328 5.792 6.524 MON 10,314 82,508 04/28/2025 05/26/2070 8,338 XXX
31574X-AC-2 EFMT 2021-1 A3 - CMO/RMBS C 1.A 58,061 58,020 51,166 58,124 (8) 1.106 1.087 MON 53 642 02/18/2021 02/25/2066 334 XXX
31737D-AC-0 FAHB 2024-HB1 M1 - RMBS 1.D FE 493,311 500,000 499,957 496,075 2,338 5.000 5.588 MON 417 25,000 10/18/2024 10/25/2034 100,417 XXX
31737D-AD-8 FAHB 2024-HB1 M2 - RMBS 1.G FE 248,591 250,000 250,016 249,067 403 6.000 6.270 MON 250 15,000 10/18/2024 10/25/2034 31,406 XXX

34074M-5Z-0
FLORIDA HOUSING FINANCE
CORPORATION 1.A FE 934,595 940,000 947,332 934,874 149 5.878 5.927 JJ 27,627 58,323 06/11/2024 07/01/2044 1,575,412 XXX
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SCHEDULE D - PART 1 - SECTION 2
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347314-BF-2
FORT EUSTIS/FORT STORY
LLC VA MILITARY H O 1.C FE 572,855 500,000 463,006 535,559 (5,335) 5.510 4.117 JD 1,224 27,550 12/18/2017 12/15/2040 XXX

3622E8-AC-9
GSAA 2006-15 F3A -
CMO/RMBS O 1.A FM 1,336,222 4,279,053 1,370,393 1,336,222 (114,139) 112,793 5.882 18.571 MON 20,976 48,730 09/27/2018 09/25/2036 4,107,680 XXX

362341-ST-7 GSAA 2005-12 AF5 - RMBS O 1.A FM 4,091,639 6,156,939 4,043,535 4,091,639 287,853 6.158 9.171 MON 31,598 223,622 09/27/2018 09/25/2035 14,108,347 XXX
36249B-AD-2 GSAA 2007-7 A4 - RMBS 1.A FM 1,749 2,016 1,963 2,001 18 4.386 5.014 MON 1 55 01/17/2013 07/25/2037 123 XXX
36831C-AB-8 GCAT 24NQM2 A2 - RMBS 1.A 55,480 55,481 56,166 55,534 37 6.440 6.368 MON 298 3,573 05/15/2024 06/25/2059 139 XXX
36831C-AC-6 GCAT 24NQM2 A3 - RMBS 1.A 55,480 55,481 56,136 55,533 37 6.541 6.468 MON 302 3,629 05/15/2024 06/25/2059 139 XXX

37353P-EA-3
GEORGIA ST HSG & FIN AUTH
REV 1.A FE 3,655,000 3,655,000 3,077,620 3,655,000 3.200 3.200 JD 9,747 116,960 09/18/2019 12/01/2044 3,713,480 XXX

37353P-EB-1
GEORGIA ST HSG & FIN AUTH
REV 1.A FE 2,060,000 2,060,000 1,704,135 2,060,000 3.250 3.250 JD 5,579 66,950 09/18/2019 12/01/2049 2,093,475 XXX

37353P-LV-9
GEORGIA ST HSG & FIN AUTH
REV 1.A FE 330,000 330,000 340,600 330,000 5.200 5.200 JD 1,430 19,105 10/11/2023 12/01/2048 338,580 XXX

412493-AG-3
HARFORD CNTY MD
ECONOMIC DEV REV C 1.E FE 255,000 255,000 274,926 255,000 7.600 7.599 JD 861 19,380 12/16/2009 12/15/2039 255,000 XXX

412493-AG-3
HARFORD CNTY MD
ECONOMIC DEV REV 1.E FE 1,483,720 1,385,000 1,493,225 1,451,505 (2,811) 7.600 7.048 JD 4,678 105,260 05/11/2010 12/15/2039 1,437,630 XXX

437920-AE-1 HOMES 2024-AFC2 A3 - RMBS 1.F FE 193,442 193,444 194,805 193,948 420 5.982 6.064 MON 964 11,553 10/29/2024 10/27/2059 164 XXX

45129Y-3V-6
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 787,512 790,000 805,389 787,740 121 5.713 5.745 JJ 22,566 45,950 09/19/2023 07/01/2038 1,060,796 XXX

45129Y-3W-4
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 587,366 595,000 600,873 587,837 227 5.877 5.989 JJ 17,484 35,559 09/21/2023 07/01/2043 979,650 XXX

45129Y-4D-5
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 765,000 765,000 774,517 765,000 6.160 6.160 JJ 23,562 48,186 11/30/2023 01/01/2054 1,686,340 XXX

45129Y-5P-7
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 875,000 875,000 861,446 875,000 5.547 5.548 JJ 24,268 49,591 03/07/2024 07/01/2049 899,268 XXX

45129Y-6S-0
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 1,615,000 1,615,000 1,629,906 1,615,000 5.895 5.896 JJ 47,602 62,273 10/23/2024 07/01/2049 3,281,074 XXX

45130B-CG-6
IDAHO HOUSING AND
FINANCE ASSOCIATION 1.B FE 1,000,000 1,000,000 1,037,220 1,000,000 5.250 5.251 JJ 22,021 07/23/2025 01/01/2051 1,945,000 XXX

45201Y-3P-0 ILLINOIS HSG DEV AUTH REV 1.A FE 45,000 45,000 41,985 45,000 3.000 3.000 AO 338 1,350 06/12/2019 10/01/2039 45,675 XXX

45203L-CX-9
ILLINOIS HSG DEV AUTH
MULTIFAMILY HSG RE 1.B FE 1,000,528 927,488 866,543 982,746 (4,582) 3.070 2.465 MON 475 28,869 12/16/2021 06/01/2036 927,962 XXX

45203M-SC-6 ILLINOIS HSG DEV AUTH REV 1.A FE 2,000,000 2,000,000 2,095,420 2,000,000 5.250 5.250 AO 26,250 105,000 10/04/2023 10/01/2043 3,207,500 XXX
45203M-XD-8 ILLINOIS HSG DEV AUTH REV 1.A FE 1,568,393 1,560,000 1,562,527 1,568,389 (4) 5.784 5.700 AO 22,558 12/18/2025 10/01/2044 1,605,115 XXX
45203M-YF-2 ILLINOIS HSG DEV AUTH REV 1.A FE 460,000 460,000 463,068 460,000 6.101 6.102 AO 7,016 28,275 05/01/2024 10/01/2049 951,131 XXX
45254N-JW-8 IMM 2004-6 2A - RMBS O 1.A FM 1,633,179 1,546,630 1,971,772 1,581,720 (24,219) 6.060 3.281 MON 7,810 63,944 09/27/2018 10/25/2034 61,665 XXX
45256V-AA-5 IMSA 2006-2 A11 - RMBS O 1.A FM 1,276,880 1,320,465 1,238,334 1,276,880 4.206 4.412 MON 926 56,942 09/27/2018 08/25/2036 29,118,457 XXX
46247E-AY-1 IOWA FINANCE AUTHORITY 1.A FE 250,000 250,000 252,138 250,000 5.915 5.915 JJ 7,394 15,609 05/08/2024 07/01/2049 29,977 XXX

46627M-AU-1
JPALT 2005-S1 2A9 -
CMO/RMBS O 4.C FM 989,744 1,466,453 963,425 989,744 132,386 6.000 8.801 MON 7,332 81,883 09/27/2018 12/25/2035 16,998,093 XXX

46654K-AJ-6
JPMMT 2021-11 A5 -
CMO/RMBS 1.A 3,153,495 5,467,500 3,761,668 3,334,407 77,916 2.500 6.447 MON 11,391 136,687 10/18/2023 01/25/2052 4,684 XXX

46654W-BS-9 JPMMT 221 A15 - CMO/RMBS C 1.A 183,975 191,454 158,323 184,508 173 2.500 2.967 MON 399 4,786 01/26/2022 07/25/2052 179 XXX
46659A-AU-8 JPMMT 2024-11 A9A - RMBS 1.A 682,604 686,465 695,690 682,662 62 6.000 6.147 MON 3,432 41,188 11/22/2024 04/26/2055 40 XXX

496444-AA-8
KINGSPORT TENN HSG &
REDEV AUTH MULTIFAM 1.B FE 1,162,331 1,144,683 1,095,130 1,156,868 (915) 3.650 3.563 MON 3,598 42,361 07/29/2019 01/01/2037 1,148,281 XXX

50205W-AA-5 LHOME 24RTL5 A1 - RMBS 1.G FE 4,999,946 5,000,000 5,009,396 4,999,089 (610) 5.323 5.432 MON 4,436 266,150 12/19/2024 09/26/2039 387,081 XXX
50206R-AA-5 LHOME 25RTL2 A1 - RMBS 1.G FE 499,991 500,000 503,691 500,032 41 5.612 5.676 MON 468 17,771 04/28/2025 04/25/2040 21,871 XXX

54601T-AA-4
LOUDOUN CNTY VA
ECONOMIC DEV AUTH REV 1.A FE 7,817,880 21,000,000 6,575,520 9,686,359 313,757 3.320 N/A 06/26/2019 07/01/2049 21,000,000 XXX

552747-AC-1 MFRA 2021-INV1 A3 - RMBS C 1.A 19,922 19,899 19,204 19,895 (8) 1.262 1.170 MON 21 251 01/27/2021 01/25/2056 818 XXX
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56052F-PF-6
MAINE ST HSG AUTH MTG
PUR 1.B FE 500,000 500,000 447,665 500,000 3.350 3.350 MN 2,140 16,750 05/16/2019 11/15/2044 508,375 XXX

57419R-7W-9
COMMUNITY DEVELOPMENT
ADMINISTRATION MAR 1.B FE 1,000,000 1,000,000 915,260 1,000,000 3.200 3.200 MS 10,667 32,000 05/23/2019 09/01/2039 1,016,000 XXX

57419U-DG-0
COMMUNITY DEVELOPMENT
ADMINISTRATION MAR 1.B FE 750,000 750,000 755,850 750,000 5.991 5.992 MS 14,978 44,933 04/23/2024 09/01/2044 1,289,190 XXX

57419U-JB-5
COMMUNITY DEVELOPMENT
ADMINISTRATION MAR 1.B FE 250,000 250,000 247,060 250,000 5.680 5.680 MS 4,733 14,318 08/14/2024 09/01/2049 257,100 XXX

57419U-PV-4
COMMUNITY DEVELOPMENT
ADMINISTRATION MAR 1.B FE 1,500,000 1,500,000 1,506,420 1,500,000 5.877 5.877 MS 29,385 45,302 02/12/2025 03/01/2051 3,130,868 XXX

57419U-VG-0
COMMUNITY DEVELOPMENT
ADMINISTRATION MAR 1.B FE 2,250,000 2,250,000 2,282,985 2,250,000 6.249 6.250 MS 46,868 28,511 05/21/2025 09/01/2051 4,851,146 XXX

57586N-3A-7
MASSACHUSETTS HOUSING
FINANCE AGENCY 1.C FE 350,000 350,000 345,695 350,000 4.484 4.483 JD 1,308 15,694 10/30/2018 12/01/2033 357,847 XXX

57586N-3F-6
MASSACHUSETTS HOUSING
FINANCE AGENCY O 1.B FE 3,128,437 3,128,437 3,113,358 3,128,437 3.875 3.875 MON 10,439 142,713 12/07/2018 01/01/2039 3,130,120 XXX

57586N-YV-7
MASSACHUSETTS HOUSING
FINANCE AGENCY C 1.C FE 110,000 110,000 92,259 110,000 4.614 4.614 JD 423 5,075 03/18/2015 12/01/2053 112,538 XXX

57587G-TM-7
MASSACHUSETTS ST HSG FIN
AGY HSG REV 1.B FE 199,500 200,000 200,764 199,525 10 5.916 5.935 JD 986 11,832 06/24/2024 12/01/2047 389,312 XXX

592114-AC-6
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C 1.B FE 248,934 248,934 172,579 248,934 2.250 2.283 MON 93 5,679 12/07/2021 07/01/2045 249,012 XXX

594654-EU-5
MICHIGAN ST HSG DEV AUTH
SINGLE FAMILY M 1.C FE 565,000 565,000 553,451 565,000 3.650 3.650 JD 1,719 20,623 03/15/2019 12/01/2039 575,311 XXX

59465M-3L-7
MICHIGAN ST HSG DEV AUTH
RENTAL HSG REV 1.B FE 6,036,049 5,840,000 5,236,728 5,862,178 (28,840) 4.000 3.480 AO 58,400 233,600 05/09/2019 10/01/2053 XXX

59465M-6K-6
MICHIGAN ST HSG DEV AUTH
RENTAL HSG REV 1.B FE 250,000 250,000 228,060 250,000 3.000 3.000 AO 1,875 7,500 07/11/2019 10/01/2039 253,750 XXX

59465M-6L-4
MICHIGAN ST HSG DEV AUTH
RENTAL HSG REV 1.B FE 500,000 500,000 434,435 500,000 3.250 3.250 AO 4,063 16,250 07/11/2019 10/01/2044 508,125 XXX

59465M-6M-2
MICHIGAN ST HSG DEV AUTH
RENTAL HSG REV 1.B FE 1,250,975 1,250,000 1,025,650 1,250,320 (110) 3.350 3.340 AO 10,469 41,875 07/16/2019 10/01/2049 1,270,938 XXX

59982D-AA-7
MCMLT 2024-RS2 A1 -
CMO/RMBS 2.C FE 314,508 346,528 328,339 325,358 8,472 3.000 6.311 MON 953 10,717 11/14/2024 09/03/2069 307,613 XXX

60416S-PZ-7
MINNESOTA HOUSING
FINANCE AGENCY 1.B FE 140,000 140,000 139,656 140,000 4.200 4.200 JJ 2,940 6,575 05/26/2016 07/01/2037 142,940 XXX

60637B-VC-1
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 1.B FE 735,000 735,000 632,923 735,000 3.200 3.200 MN 3,920 23,520 06/27/2019 11/01/2044 746,760 XXX

60637B-VD-9
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 1.B FE 302,733 300,000 244,278 300,919 (305) 3.350 3.236 MN 1,675 10,050 07/02/2019 11/01/2049 XXX

60637B-WJ-5
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 1.B FE 707,212 905,000 753,566 720,630 6,029 3.000 4.633 MN 4,525 27,150 09/12/2023 11/01/2044 918,575 XXX

60637B-WL-0
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 1.B FE 1,256,842 1,670,000 1,296,855 1,276,460 8,813 3.050 4.705 MN 8,489 50,935 09/12/2023 11/01/2049 1,695,468 XXX

60637G-JH-3
MISSOURI HOUSING
DEVELOPMENT COMMISSION 1.B FE 500,000 500,000 500,550 500,000 4.950 4.950 MN 4,125 12,925 03/27/2025 11/01/2050 57,267 XXX

60637G-ME-6
MISSOURI HOUSING
DEVELOPMENT COMMISSION 1.B FE 1,250,000 1,250,000 1,263,425 1,250,000 5.000 4.999 MN 15,972 09/10/2025 11/01/2050 146,378 XXX

617941-AE-9 MSRM 25NQM2 A3 - RMBS 1.D 2,684,499 2,684,504 2,714,745 2,693,664 9,165 6.104 6.840 MON 13,655 122,897 03/19/2025 01/27/2070 17,523 XXX
617955-AC-3 MSRM 25NQ10 A1 - RMBS 1.A FE 3,099,993 3,100,000 3,099,993 3,099,996 3 5.119 5.119 MON 2,645 12/10/2025 11/25/2070 3,113,224 XXX
617955-AF-6 MSRM 25NQ10 A2 - RMBS 1.D FE 1,999,997 2,000,000 1,999,997 1,999,996 — 5.322 5.301 MON 8,870 12/10/2025 11/25/2070 2,008,870 XXX

63610E-AA-7
ATIONAL FINANCE
AUTHORITY MULTIFAMILY MO 1.B FE 5,000,000 5,000,000 4,912,600 5,000,000 6.150 6.239 MON 5,125 311,771 11/01/2022 06/01/2042 5,004,271 XXX
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63610E-AB-5
ATIONAL FINANCE
AUTHORITY MULTIFAMILY MO 1.B FE 1,999,902 2,000,000 1,942,820 1,999,944 1 5.770 5.770 MON 9,937 117,003 12/08/2023 07/01/2057 2,001,603 XXX

641279-MS-0
NEVADA HSG DIV SINGLE
FAMILY MTG REV 1.B FE 240,000 240,000 212,438 240,000 3.300 3.300 AO 1,980 7,920 05/16/2019 10/01/2044 243,960 XXX

641279-MU-5
NEVADA HSG DIV SINGLE
FAMILY MTG REV 1.B FE 846,232 1,025,000 860,026 854,434 3,695 3.400 4.527 AO 8,713 34,850 09/12/2023 10/01/2049 1,042,425 XXX

641279-NT-7
NEVADA HSG DIV SINGLE
FAMILY MTG REV 1.B FE 1,315,084 1,665,000 1,465,500 1,338,388 10,493 3.250 4.856 AO 13,528 54,113 09/12/2023 10/01/2044 1,692,056 XXX

641279-NV-2
NEVADA HSG DIV SINGLE
FAMILY MTG REV 1.B FE 2,175,757 2,385,000 1,963,785 2,185,707 4,475 3.350 3.868 AO 19,974 79,898 09/12/2023 10/01/2049 2,424,949 XXX

647201-GZ-9
NEW MEXICO MORTGAGE
FINANCE AUTHORITY 1.B FE 170,000 170,000 157,498 170,000 3.000 3.000 JJ 2,550 5,100 07/10/2019 07/01/2039 172,550 XXX

647201-HA-3
NEW MEXICO MORTGAGE
FINANCE AUTHORITY 1.B FE 355,000 355,000 318,531 355,000 3.250 3.250 JJ 5,769 11,538 07/10/2019 07/01/2044 360,769 XXX

647201-HB-1
NEW MEXICO MORTGAGE
FINANCE AUTHORITY 1.B FE 515,000 515,000 425,318 515,000 3.350 3.350 JJ 8,626 17,253 07/10/2019 07/01/2049 523,626 XXX

647201-ZS-4
NEW MEXICO MORTGAGE
FINANCE AUTHORITY 1.B FE 985,000 985,000 1,012,166 985,000 (132) 5.300 5.301 MS 17,402 52,333 10/20/2023 09/01/2048 1,011,103 XXX

64972E-FD-6
NEW YORK N Y CITY HSG DEV
CORP MULTIFAMI 1.C FE 200,000 200,000 182,874 200,000 3.400 3.400 MN 1,133 6,800 04/05/2019 11/01/2039 203,400 XXX

64972E-FE-4
NEW YORK N Y CITY HSG DEV
CORP MULTIFAMI 1.C FE 260,000 260,000 224,640 260,000 3.550 3.550 MN 1,538 9,230 04/05/2019 11/01/2044 264,615 XXX

64972E-HJ-1
NEW YORK N Y CITY HSG DEV
CORP MULTIFAMI 1.C FE 590,000 590,000 535,938 590,000 3.000 3.001 MN 2,950 17,700 06/13/2019 11/01/2039 595,900 XXX

64987D-SU-9
NEW YORK ST HSG FIN AGY
REV O 1.C FE 1,250,000 1,250,000 1,251,500 1,250,000 3.875 3.875 MN 8,073 48,438 12/06/2018 11/01/2038 1,807,031 XXX

64987D-WS-9
NEW YORK ST HSG FIN AGY
REV 1.C FE 220,000 220,000 205,286 220,000 3.700 3.700 MN 1,357 8,140 03/13/2019 11/01/2044 224,070 XXX

64987D-XM-1
NEW YORK ST HSG FIN AGY
REV 1.C FE 280,000 280,000 261,274 280,000 3.700 3.700 MN 1,727 10,360 03/13/2019 11/01/2044 285,180 XXX

64988Y-AC-1
NEW YORK ST MTG AGY
HOMEOWNER MTG REV 1.B FE 1,830,000 1,830,000 1,716,613 1,830,000 3.800 3.800 AO 17,385 69,540 03/01/2019 04/01/2045 1,864,770 XXX

658909-VA-1
NORTH DAKOTA STATE
NORTH DAKOTA HOUSING 1.B FE 835,000 835,000 766,246 835,000 3.350 3.350 JJ 13,986 27,973 05/22/2019 07/01/2042 848,986 XXX

67118K-AD-5 OBX 24NQM3 M1 - RMBS 2.C 249,995 250,000 252,793 249,781 (121) 6.845 6.866 MON 1,426 17,112 02/14/2024 12/26/2063 8,150 XXX
67118T-AA-2 OBX 24-NQM4 A1 - RMBS 1.A 227,022 225,884 227,813 227,808 784 6.067 5.636 MON 1,142 13,704 03/05/2024 01/25/2064 515 XXX
67118T-AB-0 OBX 24-NQM4 A2 - RMBS 1.B 85,146 84,707 85,295 85,649 231 6.220 5.635 MON 439 5,269 03/05/2024 01/25/2064 193 XXX
67118T-AD-6 OBX 24-NQM4 M1 - RMBS 2.B 100,550 100,000 100,829 100,444 (77) 6.622 6.517 MON 552 6,622 03/05/2024 01/25/2064 4,539 XXX
67118X-AB-1 OBX 24NQM6 A2 - RMBS 1.A 61,361 61,362 62,156 61,339 57 6.700 6.733 MON 343 4,111 04/19/2024 02/25/2064 203 XXX
67118X-AC-9 OBX 24NQM6 A3 - RMBS 1.B 122,723 122,724 124,315 122,826 95 6.852 6.810 MON 701 8,409 04/19/2024 02/25/2064 405 XXX
67118X-AD-7 OBX 24NQM6 M1 - RMBS 2.B 99,998 100,000 101,434 99,911 (54) 6.924 6.942 MON 577 6,924 04/19/2024 02/25/2064 2,555 XXX
67119E-AB-2 OBX 24NQ11 A2 - RMBS 1.A 163,907 163,910 165,413 164,276 284 6.128 6.171 MON 837 10,044 07/23/2024 06/25/2064 676 XXX
67119F-AB-9 OBX 24NQM7 A2 - RMBS 1.A 58,833 58,833 59,442 58,911 62 6.446 6.412 MON 316 3,792 05/06/2024 03/25/2064 412 XXX
67119F-AC-7 OBX 24NQM7 A3 - RMBS 1.B 58,833 58,833 59,444 58,910 61 6.598 6.563 MON 323 3,882 05/06/2024 03/25/2064 413 XXX
67119M-AC-2 OBX 24NM10 A3 - RMBS 1.B 742,395 742,405 749,767 743,947 1,127 6.433 6.441 MON 3,980 47,759 06/27/2024 05/27/2064 2,878 XXX
67120G-AE-8 OBX 24NQ16 A3 - RMBS 1.B 414,327 414,328 418,559 415,105 674 5.885 5.931 MON 2,032 24,383 10/31/2024 10/27/2064 1,403 XXX
67120Q-AC-0 OBX 2025-NQM4 A3 - RMBS 1.B 1,577,363 1,577,385 1,585,957 1,585,529 8,166 5.755 6.476 MON 7,565 75,649 03/11/2025 02/25/2055 9,386 XXX
67121D-AB-0 OBX 25NQM7 A2 - RMBS 1.C 1,967,013 1,967,020 1,982,343 1,973,763 6,750 5.763 6.490 MON 9,447 75,573 04/24/2025 05/25/2055 6,279 XXX
67389M-AE-1 OAKS 2015-1 A5 - CMO/RMBS C 1.A 13,541 13,655 12,780 13,513 10 3.500 3.702 MON 40 478 11/25/2015 04/25/2046 35 XXX
673911-AD-5 OBX 24NQ17 A2 - RMBS 1.B 188,005 188,007 190,101 188,433 391 5.863 5.966 MON 919 11,023 11/20/2024 11/25/2064 63 XXX
673911-AE-3 OBX 24NQ17 A3 - RMBS 1.B 376,011 376,014 378,883 378,278 1,362 6.015 5.967 MON 1,885 22,617 11/20/2024 11/25/2064 126 XXX
67448N-AB-4 OBX 24NQM5 A2 - RMBS 1.A 141,003 140,269 141,437 142,021 (151) 6.292 5.452 MON 735 8,826 03/27/2024 01/25/2064 897 XXX
67448N-AC-2 OBX 24NQM5 A3 - RMBS 1.A 142,480 140,269 141,377 142,027 (153) 6.393 5.547 MON 747 8,967 03/27/2024 01/25/2064 897 XXX
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67448N-AD-0 OBX 24NQM5 M1 - RMBS 1.D 150,812 150,000 151,283 150,486 (190) 6.513 6.420 MON 814 9,770 03/27/2024 01/25/2064 675 XXX
67448Y-AE-4 OBX 25NQM3 A3 - RMBS 1.D 701,520 701,527 706,983 702,136 615 5.952 6.038 MON 3,480 34,796 02/19/2025 12/26/2064 722 XXX
67449C-AB-7 OBX 2023-NQM10 A2 - RMBS 1.A 140,692 139,949 141,378 140,968 222 6.920 6.724 MON 807 9,684 04/23/2024 10/25/2063 255 XXX
67449D-AC-3 OBX 24NQ15 A3 - RMBS 1.B 362,814 362,815 364,362 363,481 590 5.722 5.774 MON 1,730 20,760 10/18/2024 10/27/2064 238 XXX

67756Q-5Q-6
OHIO HOUSING FINANCE
AGENCY 1.B FE 660,000 660,000 666,481 660,000 6.087 6.088 MS 13,391 40,823 11/30/2023 09/01/2053 1,483,571 XXX

67756Q-ZT-7
OHIO HOUSING FINANCE
AGENCY 1.B FE 260,000 260,000 235,552 260,000 3.000 3.001 MS 2,600 7,800 06/26/2019 09/01/2039 263,900 XXX

67756Q-ZU-4
OHIO HOUSING FINANCE
AGENCY 1.B FE 1,194,980 1,390,000 1,217,445 1,208,230 5,958 3.250 4.250 MS 15,058 45,175 09/12/2023 09/01/2044 1,412,588 XXX

67756U-BC-1
OHIO HOUSING FINANCE
AGENCY 1.B FE 1,490,000 1,490,000 1,469,066 1,490,000 4.650 4.650 MS 23,095 56,641 10/24/2024 09/01/2049 1,524,643 XXX

67756U-BD-9
OHIO HOUSING FINANCE
AGENCY 1.B FE 3,225,000 3,225,000 3,225,355 3,225,000 4.700 4.700 MS 50,525 123,903 10/24/2024 09/01/2054 6,408,075 XXX

67756U-DP-0
OHIO HOUSING FINANCE
AGENCY 1.B FE 1,000,000 1,000,000 1,025,520 1,000,000 5.250 5.250 MS 20,125 07/17/2025 09/01/2055 2,128,750 XXX

67886M-RY-7
OKLAHOMA HSG FIN AGY
SINGLE FAMILY MTG R 1.A FE 150,000 150,000 132,195 150,000 3.000 3.000 MS 1,500 4,500 07/23/2019 09/01/2039 152,250 XXX

682906-BM-3
ONTARIO CALIF MULTIFAMILY
REV C 1.B FE 244,955 244,955 240,048 244,955 3.390 3.440 MON 138 8,419 03/07/2019 04/01/2036 249,176 XXX

682906-BM-3
ONTARIO CALIF MULTIFAMILY
REV 1.B FE 734,864 734,864 720,145 734,864 3.390 3.440 MON 415 25,258 03/07/2019 04/01/2036 747,528 XXX

684906-HL-7
ORANGE CNTY FLA HSG FIN
AUTH MULTIFAMILY 1.A 2,060,156 2,060,156 2,103,234 2,060,156 3.900 3.932 MON 6,919 81,462 12/10/2018 01/01/2035 2,061,049 XXX

70879Q-DV-2
PENNSYLVANIA HSG FIN AGY
SINGLE FAMILY M 1.B FE 1,250,000 1,250,000 1,054,525 1,250,000 3.350 3.350 AO 10,469 41,875 05/23/2019 10/01/2045 1,270,938 XXX

70879Q-UP-6
PENNSYLVANIA HSG FIN AGY
SINGLE FAMILY M 1.B FE 250,000 250,000 259,335 250,000 6.458 6.459 AO 4,036 16,145 10/25/2023 10/01/2043 427,595 XXX

70879Q-V8-3
PENNSYLVANIA HSG FIN AGY
SINGLE FAMILY M 1.B FE 10,500,000 10,500,000 10,613,925 10,500,000 5.150 5.151 AO 135,188 112,656 06/11/2025 10/01/2050 19,963,125 XXX

73015F-AK-2 PMTLT 25INV7 A10 - RMBS 1.A 1,742,495 1,750,000 1,784,222 1,742,497 2 6.000 6.078 MON 8,750 43,750 07/11/2025 06/26/2056 898 XXX
74389B-AA-9 PFMT 2024-1 A1 - RMBS 1.A 1,196,777 1,223,151 1,235,526 1,197,450 606 5.500 5.970 MON 5,606 67,273 11/01/2024 12/28/2054 488 XXX
74390F-AA-7 PRPM 2024-RCF6 A1 - RMBS 1.A FE 1,744,349 1,802,699 1,777,549 1,757,558 12,994 4.000 5.064 MON 1,202 72,108 12/19/2024 10/27/2064 12,698 XXX
74390F-AB-5 PRPM 2024-RCF6 A2 - RMBS 1.C FE 463,286 500,000 485,130 468,145 4,716 4.000 5.374 MON 333 20,000 12/19/2024 10/27/2064 2,077 XXX

74439Y-BB-6
PUBLIC FIN AUTH WIS
STUDENT HSG REV O 1.E FE 545,920 500,000 515,275 513,701 (5,126) 5.000 3.840 JJ 12,500 25,000 12/13/2018 07/01/2037 512,500 XXX

74922L-AG-8
RALI 2006-QS16 A7 -
CMO/RMBS O 2.A FM 1,407,279 1,767,220 1,421,101 1,407,279 107,741 6.000 7.468 MON 8,836 98,344 09/27/2018 11/25/2036 26,927,682 XXX

749580-AD-8
RFMSI 2007-S5 A4 -
CMO/RMBS O 5.C FM 1,101,284 1,158,798 971,640 1,131,907 2,369 6.000 6.236 MON 5,794 69,536 09/27/2018 05/25/2037 1,164,592 XXX

74958A-AJ-3
RFMSI 2006-S7 A9 -
CMO/RMBS O 1.C FM 858,743 987,896 846,325 858,743 506 117,808 6.500 7.410 MON 5,351 64,213 09/27/2018 08/25/2036 10,058,829 XXX

75114T-AC-5
RALI 2006-QS5 A3 -
CMO/RMBS O 5.C FM 680,807 736,644 659,029 709,783 2,596 6.000 6.429 MON 3,683 44,199 09/27/2018 05/25/2036 740,327 XXX

762009-AR-9
RFMSI 2007-S6 116 -
CMO/RMBS O 4.A FM 1,524,433 1,889,271 1,496,889 1,524,433 1,284 301,123 6.000 7.372 MON 9,446 76,530 09/27/2018 06/25/2037 35,723,148 XXX

76221S-CV-1
RHODE ISLAND HSG & MTG
FIN CORP 1.B FE 1,700,000 1,700,000 1,708,126 1,700,000 5.891 5.892 AO 25,037 100,147 06/12/2024 10/01/2044 2,901,764 XXX

79765P-DW-0
SAN FRANCISCO CALIF CITY &
CNTY MULTIFAM 1.B FE 2,328,682 3,129,777 2,559,031 2,410,770 36,690 2.550 4.919 MON 1,108 80,951 09/05/2023 07/01/2039 3,130,664 XXX

81743C-AV-7 SEMT 2024-5 A20 - RMBS 1.A 274,523 278,086 281,823 274,462 109 6.000 6.507 MON 1,390 16,685 05/07/2024 06/25/2054 51 XXX
81746Q-AG-6 SEMT 182 A7 - CMO/RMBS O 1.A 334,614 335,427 304,603 334,643 — 3.500 3.526 MON 978 11,740 01/16/2018 02/25/2048 758 XXX
81749Y-AH-4 SEMT 256 A8 - RMBS 1.A 1,197,685 1,250,000 1,238,122 1,200,462 2,777 5.500 6.331 MON 5,729 34,375 06/10/2025 07/25/2055 259 XXX
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated)

81880N-AC-8 SGR 251 A1 - RMBS 1.A FE 2,399,996 2,400,000 2,399,996 2,399,999 3 5.098 5.078 MON 4,758 12/11/2025 12/25/2065 2,410,196 XXX

83712E-GZ-1
SOUTH CAROLINA ST HSG FIN
& DEV AUTH MUL 1.B FE 225,000 225,000 213,325 225,000 3.500 3.551 MON 131 7,984 03/07/2019 03/01/2038 225,744 XXX

83756L-CU-7
SOUTH DAKOTA HOUSING
DEVELOPMENT AUTHORI 1.A FE 1,000,000 1,000,000 1,020,590 1,000,000 5.100 5.100 MN 8,500 18,983 05/30/2025 05/01/2052 1,969,000 XXX

86359B-UF-6 SASC 2004-11XS A5B - RMBS O 1.A FM 236,986 236,927 235,131 234,373 181 6.750 5.009 MON 1,333 11,341 09/27/2018 06/25/2034 569 XXX

880461-C9-7
TENNESSEE HOUSING
DEVELOPMENT AGENCY 1.B FE 3,905,500 5,350,000 4,092,697 3,974,805 31,172 2.950 4.783 JJ 78,913 157,825 09/12/2023 07/01/2049 5,428,913 XXX

882750-PH-9
TEXAS ST DEPT HSG & CMNTY
AFFAIRS RESIDE 1.B FE 1,310,000 1,310,000 1,306,948 1,310,000 3.800 3.800 JJ 24,890 49,780 02/06/2019 07/01/2039 1,334,890 XXX

882750-PJ-5
TEXAS ST DEPT HSG & CMNTY
AFFAIRS RESIDE 1.B FE 1,310,000 1,310,000 1,227,169 1,310,000 3.900 3.900 JJ 25,545 51,090 02/06/2019 07/01/2044 1,335,545 XXX

882750-PL-0
TEXAS ST DEPT HSG & CMNTY
AFFAIRS RESIDE 1.B FE 1,945,000 1,945,000 1,728,580 1,945,000 3.950 3.950 JJ 38,414 76,828 02/06/2019 01/01/2050 1,983,414 XXX

88275F-RB-7
TEXAS ST DEPT HSG & CMNTY
AFFAIRS SINGLE 1.B FE 1,131,008 1,245,000 1,147,429 1,132,780 2,640 3.625 4.227 MS 15,044 45,131 09/12/2023 09/01/2044 855,225 XXX

88275F-RC-5
TEXAS ST DEPT HSG & CMNTY
AFFAIRS SINGLE 1.B FE 421,054 410,000 373,473 413,626 (1,280) 3.750 3.400 MS 5,125 15,375 07/17/2019 09/01/2049 XXX

88275L-AA-4
TEXAS ST DEPT HSG & CMNTY
AFFAIRS MULTIF 1.B FE 255,653 236,990 228,947 249,666 (1,000) 3.500 2.961 MON 138 8,410 07/29/2019 08/01/2036 237,128 XXX

89172P-AE-9 TPMT 2016-2 B1 - CMO/RMBS C 1.A 267,822 250,000 237,532 253,328 (1,545) 2.886 2.207 MON 601 8,912 12/08/2020 08/25/2055 8,785 XXX
89183G-AB-2 TPMT 244 A1B - RMBS 1.C 194,518 199,720 198,648 196,624 1,818 4.579 5.887 MON 762 8,964 10/18/2024 10/27/2064 64 XXX

89439H-AA-4
TRAVIS CNTY TEX HSG FIN
CORP MULTIFAMILY 1.B FE 248,465 248,465 228,432 248,465 3.000 3.000 MON 104 7,557 05/30/2019 06/01/2037 248,569 XXX

924928-AC-8 VERUS 2025-3 A3 - RMBS 1.D 1,129,247 1,129,251 1,138,540 1,133,098 3,851 5.928 6.654 MON 5,579 44,628 04/15/2025 05/27/2070 7,570 XXX

92539D-AC-2
VERUS 2023-2 A3 -
CMO/RMBS 1.A 49,363 49,118 49,083 49,664 187 6.852 6.377 MON 280 3,366 03/13/2024 03/26/2068 15 XXX

92539Y-AB-8
VERUS 2023-7 A2 -
CMO/RMBS 1.A 56,996 55,261 55,864 56,654 (167) 7.272 5.637 MON 335 4,019 04/29/2024 10/25/2068 143 XXX

92540H-AC-0 VERUS 2024-5 A3 - RMBS 1.B 977,686 974,994 986,683 977,863 495 6.648 6.483 MON 5,401 64,818 06/25/2024 06/25/2069 1,823 XXX
92541F-AF-6 VERUS 2510 M1 - RMBS 2.B FE 5,299,942 5,300,000 5,322,459 5,300,019 78 5.736 5.812 MON 5,067 50,668 10/31/2025 07/25/2070 134,557 XXX
92812V-GA-8 VIRGINIA ST HSG DEV AUTH 1.B FE 3,074,653 3,625,000 3,348,848 3,120,536 20,714 4.450 5.862 JD 13,443 161,313 09/13/2023 12/01/2040 3,705,656 XXX
92812V-VB-9 VIRGINIA ST HSG DEV AUTH 1.B FE 1,000,000 1,000,000 986,390 1,000,000 3.600 3.600 MS 12,000 36,000 02/27/2019 09/01/2039 1,018,000 XXX

93934F-DF-6
WMALT 2005-8 3C1 -
CMO/RMBS 3.A FM 110,472 141,792 113,429 96,185 (4,625) 6.000 8.370 MON 709 8,506 11/19/2014 10/25/2035 112 XXX

93978U-BC-9
WASHINGTON STATE
HOUSING FINANCE COMMISS 1.A FE 3,000,000 3,000,000 3,028,230 3,000,000 4.550 4.550 JD 11,375 141,050 10/30/2024 12/01/2044 4,638,000 XXX

97652Q-AC-3 WIN 142 A3 - CMO/RMBS C 1.A 16,721 16,494 15,710 17,188 (91) 3.500 2.568 MON 48 582 10/08/2014 09/20/2044 162 XXX
1059999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated) 227,570,704 268,565,782 224,042,082 229,815,718 1,099,905 3,163,251 XXX XXX XXX 1,770,188 8,877,247 XXX XXX 433,304,814 XXX

00180U-AE-5 AMSR 2021-SFR3 E1 - CMBS C 1.G FE 688,995 689,000 672,670 687,584 (940) 2.327 2.470 MON 892 16,033 09/10/2021 09/10/2040 690,336 XXX
05491U-BE-7 BBCMS 2018-C2 XA - CMBS O 1.A FE 1,017,943 288,763 293,487 (114,567) 0.746 8.865 MON 10,603 140,155 12/06/2018 12/15/2051 XXX
05491V-AA-4 BBCMS 2018-CHRS A - CMBS 1.A 4,394,118 5,000,000 4,824,239 4,653,566 116,622 4.266 7.358 MON 17,777 216,288 08/30/2023 08/06/2038 5,018,370 XXX
05525M-AE-6 BAMLL 2014-520M B - CMBS C 3.C 3,040,686 3,000,000 2,377,661 3,021,001 (2,023) 4.214 4.208 MON 7,023 128,173 08/01/2014 08/16/2046 3,010,886 XXX
05555M-AE-9 BDS 2024-FL13 - CMBS 1.D FE 99,750 100,000 100,065 99,674 64 6.112 6.103 MON 221 6,629 09/05/2024 09/20/2039 30,811 XXX
05606F-AL-7 BX 2019-OC11 D - CMBS 1.A 4,519,935 4,775,000 4,548,389 4,535,475 15,541 3.944 5.455 MON 15,694 48,618 10/09/2025 12/09/2041 4,790,694 XXX
05606F-AN-3 BX 2019-OC11 E - CMBS 1.A 2,604,429 2,815,000 2,596,361 2,614,340 9,911 3.944 6.090 MON 9,252 18,812 10/28/2025 12/09/2041 2,824,252 XXX
05609J-AL-6 BXHPP 2021-FILM C - CMBS 1.G 1,037,850 1,100,000 1,030,587 1,093,503 34,327 4.965 5.938 MON 2,579 61,082 08/23/2024 08/15/2036 1,104,643 XXX
05609W-AL-7 BX 2022-IND D - CMBS 1.A 704,379 703,500 704,797 703,797 (582) 6.589 6.522 MON 2,189 41,940 03/11/2025 04/15/2037 281,859 XXX
05610W-AA-8 BPR 2023-BRK2 A - CMBS 1.A 7,355,959 7,000,000 7,305,493 7,266,210 (87,525) 6.899 5.601 MON 40,244 490,148 12/19/2024 10/07/2038 7,041,688 XXX
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Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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05613B-AC-7 BRSP 24FL2 AS - CMBS 1.A FE 249,375 250,000 253,514 249,085 197 6.111 6.247 MON 552 16,825 08/02/2024 08/19/2037 18,725 XXX
05613Q-AA-8 BX 2024-AIR2 A - CMBS 1.A 3,117,335 3,117,335 3,121,211 3,117,335 5.242 4.963 MON 7,717 181,883 12/19/2024 10/15/2041 3,129,416 XXX
05613Q-AC-4 BX 2024-AIR2 B - CMBS 1.A 1,246,155 1,246,934 1,249,260 1,241,962 (4,001) 5.542 5.794 MON 3,263 76,541 12/19/2024 10/15/2041 1,252,078 XXX
05613Q-AE-0 BX 2024-AIR2 C - CMBS 1.A 767,344 767,344 769,253 767,344 5.991 5.729 MON 2,171 50,598 12/19/2024 10/15/2041 770,797 XXX
05613R-AG-3 BSPRT 2024-FL11 C - CMBS 1.G FE 149,624 150,000 149,074 149,493 (10) 6.500 6.506 MON 460 10,475 09/16/2024 07/15/2039 32,837 XXX
05619T-AA-6 BX 25ARIA A - CMBS 1.A FE 5,000,000 5,000,000 5,045,325 5,000,000 5.120 5.120 MON 20,963 12/09/2025 12/15/2042 5,020,963 XXX
05619T-AC-2 BX 25ARIA B - CMBS 1.D FE 5,000,000 5,000,000 5,032,192 5,000,000 5.177 5.270 MON 21,571 12/09/2025 12/15/2042 5,021,571 XXX
05625A-AE-1 BLP 24INDS C - CMBS 1.A 1,560,466 1,563,397 1,564,359 1,562,804 2,339 5.641 5.889 MON 4,165 80,734 03/11/2025 03/15/2041 1,570,242 XXX
06054A-BC-2 BACM 2015-UBS7 B - CMBS C 1.A 776,389 700,000 674,309 698,808 (6,668) 4.199 4.157 MON 2,449 30,391 08/18/2016 09/17/2048 210,106 XXX
06054M-AJ-2 BACM 2016-UBS10 B - CMBS C 1.A 1,029,929 1,000,000 987,017 1,000,161 (3,275) 3.790 3.419 MON 3,158 37,900 05/20/2016 07/16/2049 532,110 XXX
065403-BC-0 BANK 2019-BNK17 A4 - CMBS 1.A 8,207,857 9,000,000 8,849,705 8,507,349 133,090 3.714 5.596 MON 27,855 334,260 08/30/2023 04/17/2052 9,027,855 XXX
065403-BF-3 BANK 2019-BNK17 AS - CMBS C 1.A 1,287,398 1,250,000 1,206,893 1,262,309 (4,116) 3.976 3.626 MON 4,142 49,700 03/21/2019 04/17/2052 1,254,142 XXX
065405-AF-9 BANK 2019-BNK16 AS - CMBS C 1.A 1,029,953 1,000,000 976,399 1,009,379 (3,340) 4.267 3.913 MON 3,556 42,670 02/01/2019 02/16/2052 1,003,556 XXX
06540D-BV-6 BANK 2021-BNK36 C - CMBS C 1.E 1,414,030 1,374,000 1,155,165 1,395,726 (4,499) 3.197 2.877 MON 3,661 44,549 09/24/2021 09/17/2064 1,377,322 XXX
06540R-AK-0 BANK 2017-BNK9 C - CMBS C 2.A 759,954 750,000 655,857 751,514 (1,407) 4.242 4.340 MON 2,651 32,323 12/05/2017 11/18/2054 259,787 XXX
06541K-BD-9 BANK 2018-BNK12 AS - CMBS C 1.A 623,149 605,000 595,983 609,219 (2,025) 4.341 4.051 MON 2,188 26,597 05/15/2018 05/17/2061 607,269 XXX
08162Q-BC-2 BMARK 20IG3 BXB - CMBS 1.A 13,135,339 13,750,000 12,097,250 13,618,183 44,730 3.654 5.096 MON 41,871 492,995 05/22/2020 09/17/2048 13,790,520 XXX
08162Q-BL-2 BMARK 20IG3 33B - CMBS 1.A 10,775,468 11,492,000 8,646,164 11,084,171 15,210 3.230 4.145 MON 30,932 364,197 06/13/2022 09/17/2048 11,522,932 XXX
08162T-BC-6 BMARK 2018-B7 XA - CMBS O 1.C FE 681,665 179,750 196,447 (71,135) 0.404 16.347 MON 6,798 95,103 11/09/2018 05/16/2053 XXX
08162T-BC-6 BMARK 2018-B7 XA - CMBS 1.C FE 227,222 59,917 65,482 (23,712) 0.404 16.347 MON 2,266 31,701 11/09/2018 05/16/2053 XXX
08162V-AG-3 BMARK 2019-B10 AM - CMBS C 1.A 257,495 250,000 240,843 255,016 1,718 3.979 3.290 MON 829 9,948 03/21/2019 03/17/2062 250,829 XXX
12430X-AE-2 BWAY 191633 B - CMBS 2.C FE 5,405,483 5,750,000 4,751,202 5,562,003 261 2.968 3.989 MON 14,220 173,010 12/13/2019 12/10/2039 5,764,220 XXX
12433B-AE-7 BX 24MDHS C - CMBS 1.A 1,148,933 1,150,731 1,153,933 1,150,161 1,228 5.791 5.989 MON 3,147 60,870 03/11/2025 05/15/2041 1,156,274 XXX
12433C-AE-5 BX 2024-AIRC C - CMBS 1.A 3,822,968 3,814,995 3,843,353 3,818,451 (4,020) 6.341 6.225 MON 11,423 227,832 03/11/2025 08/15/2041 3,835,773 XXX
12433F-AE-8 BX 2025-SPOT C - CMBS 1.A 162,788 163,196 163,399 162,369 (419) 5.793 5.829 MON 446 7,367 03/20/2025 04/16/2040 163,915 XXX
12433H-AG-9 BX 2025-BCAT - CMBS 1.A 3,843,920 3,833,139 3,842,686 3,835,526 (8,394) 6.400 5.953 MON 11,585 85,050 08/22/2025 08/15/2042 3,852,259 XXX
12512J-AX-2 CD 2018-CD7 XA - CMBS O 1.A FE 1,010,980 260,819 265,507 (112,207) 0.632 2.737 MON 9,666 140,302 08/03/2018 08/15/2051 XXX
12515A-BF-6 CD 2016-CD2 XA - CMBS 1.B FE 496,799 23,142 55,122 (64,987) 0.551 (67.302) MON 6,090 80,871 02/14/2019 11/15/2049 XXX
12515G-AG-2 CD 2017-CD3 B - CMBS C 3.A 514,971 500,000 327,207 502,161 (2,264) 3.984 3.599 MON 1,660 19,920 01/27/2017 02/11/2050 100,229 XXX
12515G-AH-0 CD 2017-CD3 C - CMBS O 5.A 4,188,574 4,250,000 1,506,259 4,228,035 21,856 4.583 4.447 MON 16,231 189,835 11/06/2018 02/11/2050 562,658 XXX
12531W-BH-4 CFCRE 2016-C3 C - CMBS C 1.A 279,992 300,000 294,000 290,569 1,504 4.720 7.075 MON 1,180 14,441 01/22/2016 01/10/2048 301,219 XXX
12531W-BH-4 CFCRE 2016-C3 C - CMBS O 1.A 1,012,813 1,000,000 980,000 1,012,766 5 4.720 3.964 MON 3,934 48,138 02/27/2018 01/10/2048 1,004,065 XXX
12532A-BA-6 CFCRE 2016-C6 AM - CMBS 1.A 180,248 175,000 170,491 175,382 (605) 3.502 3.161 MON 511 6,129 11/01/2016 11/15/2049 175,511 XXX
12592K-BH-6 COMM 2014-UBS5 C - CMBS C 1.A 730,475 725,000 668,820 723,254 2,934 2.860 3.366 MON 1,728 33,340 09/09/2014 09/12/2047 232,040 XXX
12592L-BP-6 COMM 2014-CCRE20 C - CMBS C 1.A 411,638 406,571 392,353 397,662 11,108 2.591 6.809 MON 878 19,163 10/22/2014 11/12/2047 369,175 XXX
12592X-BJ-4 COMM 2015-CCRE22 C - CMBS C 1.A 1,018,963 1,000,000 934,970 1,001,409 3,350 3.757 2.132 MON 3,131 37,496 03/18/2015 03/12/2048 71,333 XXX
12594M-BE-7 COMM 2016-COR1 B - CMBS O 1.G 4,842,188 5,000,000 4,606,265 4,977,771 21,506 3.897 5.256 MON 16,238 194,850 10/25/2018 10/13/2049 5,016,048 XXX
12595F-AL-6 CSAIL 2017-CX9 C - CMBS O 1.A 4,573,089 4,500,000 3,728,502 4,507,474 (2,211) 4.031 3.996 MON 15,115 184,132 09/19/2017 09/16/2050 4,516,560 XXX
12595F-AL-6 CSAIL 2017-CX9 C - CMBS 1.A 1,727,611 1,700,000 1,408,545 1,658,110 20,973 4.031 4.801 MON 5,710 69,561 09/19/2017 09/16/2050 1,706,256 XXX
12629N-AL-9 COMM 2015-DC1 C - CMBS C 1.E 969,002 950,000 838,271 962,602 10,819 3.527 (84.709) MON 2,792 39,130 02/24/2015 02/12/2048 950,000 XXX
12630D-BD-5 COMM 2014-CCRE14 C - CMBS C 1.A 2,579,297 2,500,000 2,412,500 2,478,316 27,886 3.631 3.179 MON 7,564 101,263 06/12/2014 02/12/2047 186,628 XXX
12636M-AK-4 CSAIL 2016-C6 B - CMBS C 1.A 514,996 500,000 479,938 499,755 (1,889) 3.924 3.577 MON 1,635 19,620 05/17/2016 01/15/2049 501,461 XXX
12636M-AK-4 CSAIL 2016-C6 B - CMBS O 1.A 6,799,004 7,000,000 6,719,134 6,978,178 26,662 3.924 4.302 MON 22,889 274,673 11/01/2018 01/15/2049 7,020,451 XXX
12636M-AL-2 CSAIL 2016-C6 C - CMBS O 1.A 2,528,023 2,530,000 2,414,715 2,522,969 (2,706) 4.334 3.919 MON 9,138 126,142 11/08/2018 01/15/2049 436,144 XXX
14069B-AA-2 CPMRK 2007A A1 - CMBS 2.C YE 773,186 807,026 728,851 778,011 717 5.746 6.195 MON 2,705 46,372 02/11/2015 02/10/2052 4,974 XXX
17324K-AV-0 CGCMT 2015-GC35 XA - CMBS C 1.C FE 58,593 420 (16,269) MON 24,352 12/01/2015 11/13/2048 XXX
17324T-AM-1 CGCMT 2016-GC36 C - CMBS C 1.C 229,861 250,000 218,131 249,077 2,011 4.661 4.799 MON 971 11,992 02/03/2016 02/12/2049 250,971 XXX
17326F-AK-3 CGCMT 2017-C4 C - CMBS C 2.A 987,732 980,000 941,114 979,667 (629) 4.136 4.167 MON 3,378 41,142 10/19/2017 10/17/2050 983,295 XXX
17327G-AU-8 CGCMT 2018-C6 XA - CMBS O 1.A FE 730,363 224,403 255,725 (98,558) 0.761 5.070 MON 7,489 98,847 11/20/2018 11/10/2051 XXX
17327G-AU-8 CGCMT 2018-C6 XA - CMBS 1.A FE 224,727 69,047 77,484 (29,282) 0.761 6.292 MON 2,304 30,415 11/20/2018 11/10/2051 XXX
200474-AE-4 COMM 2015-LC19 D - CMBS O 1.A 8,738,014 10,185,000 9,497,614 10,185,000 2.867 2.797 MON 24,334 292,004 10/16/2018 02/12/2048 4,801,667 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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200474-BH-6 COMM 2015-LC19 C - CMBS C 1.A 592,413 554,173 537,553 554,173 4.223 MON 1,950 23,398 08/18/2016 02/12/2048 1,000,000 XXX

20048J-AA-8
COMM 2018-HOME A -
CMBS/CMO 1.A FE 3,492,759 3,106,000 3,058,573 3,223,348 (52,175) 3.815 2.098 MON 9,875 120,142 08/06/2020 04/12/2033 1,401,822 XXX

22945D-AL-7 CSAIL 2019-C15 XA - CMBS 1.A FE 809,510 248,445 249,391 (86,457) 0.987 4.256 MON 8,511 110,293 03/01/2019 03/15/2052 XXX
23312J-AJ-2 DBJPM 2017-C6 B - CMBS C 1.A 720,967 700,000 664,357 721,135 15,787 3.792 1.991 MON 2,212 26,544 06/14/2017 06/10/2050 742,028 XXX
23312J-AK-9 DBJPM 2017-C6 C - CMBS O 1.C 3,813,125 4,000,000 3,701,526 4,099,064 163,375 4.174 2.760 MON 13,913 166,960 11/13/2018 06/10/2050 4,264,307 XXX
23312V-AJ-5 DBJPM 2016-C3 B - CMBS O 1.B 1,857,813 2,000,000 1,905,596 1,985,600 20,278 3.264 5.231 MON 5,440 65,280 10/25/2018 08/12/2049 2,048,960 XXX
23312V-AK-2 DBJPM 2016-C3 C - CMBS C 2.C 1,995,181 2,000,000 1,710,596 1,996,806 (940) 3.077 3.357 MON 5,128 70,671 08/18/2016 08/12/2049 749,562 XXX
23312V-AK-2 DBJPM 2016-C3 C - CMBS O 2.C 4,628,906 5,000,000 4,276,489 4,958,098 49,323 3.077 4.309 MON 12,820 176,678 11/01/2018 08/12/2049 1,873,905 XXX
23345L-AJ-8 DOLP 2021-NYC D - CMBS 1.A 7,877,629 7,990,000 6,849,755 7,921,657 10,047 3.704 3.893 MON 24,661 295,932 04/13/2021 05/10/2041 8,014,661 XXX
23345L-AL-3 DOLP 2021-NYC E - CMBS 1.C 1,964,141 2,000,000 1,651,995 1,977,399 3,414 3.704 3.951 MON 6,173 74,076 11/15/2021 05/10/2041 2,006,173 XXX
266895-AE-1 DURST 25151 C - CMBS 1.A 5,800,667 5,675,000 5,786,447 5,796,710 (3,957) 6.018 5.403 MON 28,462 27,544 10/31/2025 08/11/2042 5,703,462 XXX
266895-AG-6 DURST 25151 D - CMBS 1.A 5,167,773 5,000,000 5,164,720 5,162,656 (5,118) 7.018 6.109 MON 29,240 28,296 10/31/2025 08/11/2042 5,029,240 XXX
26860X-AG-6 ELM 2024-ELM B15 - CMBS 1.D FE 2,500,000 2,500,000 2,512,857 2,500,000 6.195 5.592 MON 12,906 151,962 05/21/2024 06/10/2039 2,512,490 XXX
26860X-BC-4 ELM 2024-ELM C10 - CMBS 1.G FE 1,000,000 1,000,000 1,004,518 1,000,000 6.396 6.155 MON 5,158 62,754 05/21/2024 06/10/2039 1,005,158 XXX
290154-AG-8 ELP 25ELP D - CMBS 2.C FE 3,851,805 3,850,000 3,851,059 3,851,788 (17) 5.431 5.517 MON 17,426 17,426 11/10/2025 11/13/2042 3,868,006 XXX
302947-AE-6 FREMF 2016-K60 B - CMBS O 1.A 5,162,162 5,500,000 5,443,017 5,455,862 56,854 3.532 4.240 MON 16,187 197,578 09/27/2018 12/25/2049 5,516,187 XXX
30338W-AC-3 FSRIA 2024-FL9 B - CMBS 1.D FE 249,375 250,000 248,812 249,350 103 6.026 6.128 MON 544 16,603 10/03/2024 10/19/2039 251,288 XXX
35563C-AA-6 FMMHR 2015-R1 1A - CMBS O 1.A 9,706,935 9,128,555 7,902,645 9,540,007 (11,289) 4.492 4.272 MON 6,834 425,008 09/19/2018 11/26/2055 44,733 XXX
35563C-AA-6 FMMHR 2015-R1 1A - CMBS 1.A 5,921,106 5,303,256 4,591,061 5,775,974 (14,102) 4.492 3.885 MON 3,970 246,910 05/22/2020 11/26/2055 25,988 XXX
35563C-AD-0 FMMHR 2015-R1 1B - CMBS O 1.A 13,493,146 11,954,061 10,289,231 13,377,887 (41,077) 4.492 3.681 MON 8,949 556,559 11/09/2017 11/26/2055 58,331 XXX
35563C-AD-0 FMMHR 2015-R1 1B - CMBS 1.A 7,782,355 6,955,090 5,986,461 7,744,186 (22,608) 4.492 3.727 MON 5,207 323,816 03/26/2020 11/26/2055 33,938 XXX
35563C-AJ-7 FMMHR 2015-R1 2A - CMBS 1.B 12,926,630 12,123,901 10,073,047 12,751,900 (25,237) 4.304 3.841 MON 6,888 523,048 03/26/2020 10/25/2052 43,128 XXX
35563C-AJ-7 FMMHR 2015-R1 2A - CMBS C 1.B 234,304 224,517 186,538 231,958 (326) 4.304 4.006 MON 128 9,686 05/21/2019 10/25/2052 799 XXX
35563C-AM-0 FMMHR 2015-R1 2B - CMBS O 1.A 2,518,944 2,334,974 1,939,994 2,474,035 (5,480) 4.359 3.775 MON 1,696 100,701 11/09/2017 10/25/2052 18,253 XXX
35563C-AM-0 FMMHR 2015-R1 2B - CMBS 1.A 1,344,705 1,257,293 1,044,612 1,325,620 (2,730) 4.359 3.820 MON 913 54,224 03/26/2020 10/25/2052 9,828 XXX
35563C-AS-7 FMMHR 2015-R1 3A - CMBS 1.B YE 675,773 596,654 538,223 661,508 (2,715) 4.089 3.302 MON 407 26,614 05/22/2020 11/25/2052 214 XXX
35563C-AV-0 FMMHR 2015-R1 3B - CMBS O 1.A 2,725,216 2,505,946 2,260,539 2,680,358 (6,963) 4.447 3.720 MON 1,857 111,780 11/09/2017 11/25/2052 1,806 XXX
35563C-AV-0 FMMHR 2015-R1 3B - CMBS 1.A 1,377,617 1,272,861 1,148,210 1,358,065 (3,390) 4.447 3.749 MON 943 56,777 03/26/2020 11/25/2052 917 XXX
35563C-AY-4 FMMHR 2015-R1 3C - CMBS 1.A 397,769 397,769 333,542 397,769 5.947 6.054 MON 362 23,709 09/10/2019 11/25/2052 143 XXX
36186Y-AF-2 GMACN 2007A CTF - CMBS 2.B YE 490,109 443,961 429,226 484,004 (1,087) 6.107 5.309 MON 1,582 27,113 08/12/2019 08/10/2052 2,847 XXX
36191Y-AE-8 GSMS 2011-GC5 AS - CMBS C 1.A FM 520,274 469,654 464,458 469,654 (5,050) 5.209 MON 2,039 24,313 02/14/2014 08/12/2044 2,000,000 XXX
36191Y-AG-3 GSMS 2011-GC5 B - CMBS C 1.A FM 1,855,999 1,700,000 1,653,997 1,692,944 8,339 5.125 4.089 MON 7,261 88,667 02/14/2014 08/12/2044 252,885 XXX
36250S-AL-3 GSMS 2018-GS10 C - CMBS 2.C 97,484 97,000 85,611 97,320 (59) 4.399 4.252 MON 356 4,328 07/18/2018 07/12/2051 97,356 XXX
36250S-AM-1 GSMS 2018-GS10 D - CMBS O 4.A 4,070,313 5,000,000 3,513,928 4,188,208 120,347 3.000 10.519 MON 12,500 150,000 11/09/2018 07/12/2051 5,012,500 XXX
36250V-AJ-1 GSMS 2015-GC34 B - CMBS C 1.A 684,929 665,000 533,004 660,416 299 4.466 2.766 MON 2,475 9,946 10/14/2015 10/13/2048 84,944 XXX
36251P-AD-6 GSMS 2016-GS3 A4 - CMBS O 1.A 4,682,473 5,000,000 4,949,609 4,968,363 46,775 2.850 3.674 MON 11,875 142,500 09/27/2018 10/13/2049 5,011,875 XXX
36251P-AJ-3 GSMS 2016-GS3 B - CMBS C 1.A 1,395,572 1,355,000 1,320,829 1,357,178 (4,688) 3.395 3.055 MON 3,834 46,002 09/22/2016 10/13/2049 1,358,834 XXX
36251X-AW-7 GSMS 2016-GS4 B - CMBS C 1.A 190,535 185,000 176,949 185,508 (777) 3.807 3.439 MON 587 7,178 11/16/2016 11/15/2049 185,617 XXX
36251X-AW-7 GSMS 2016-GS4 B - CMBS 1.A 3,463,408 4,000,000 3,825,921 3,837,979 169,955 3.807 8.760 MON 12,690 155,197 08/30/2023 11/15/2049 4,012,690 XXX
36252H-AJ-0 GSMS 2017-GS5 B - CMBS C 2.A 544,848 529,000 474,740 530,671 (1,813) 4.047 3.717 MON 1,784 21,409 03/07/2017 03/11/2050 530,784 XXX
36252T-AW-5 GSMS 2016-GS2 B - CMBS C 1.A 772,454 750,000 746,954 750,036 (2,703) 3.759 3.507 MON 2,349 28,193 05/18/2016 05/12/2049 752,349 XXX
36252T-AY-1 GSMS 2016-GS2 C - CMBS C 1.C 292,751 285,000 279,323 285,173 (1,169) 4.689 4.375 MON 1,114 13,563 05/17/2016 05/12/2049 286,119 XXX
36253P-AH-5 GSMS 2017-GS6 B - CMBS 1.C 1,706,835 2,000,000 1,775,318 1,880,229 78,513 3.869 5.875 MON 6,448 77,380 08/30/2023 05/12/2050 2,006,448 XXX
36255N-AX-3 GSMS 2018-GS9 AS - CMBS C 1.A 468,628 455,000 439,546 458,062 (1,525) 4.141 3.801 MON 1,570 18,842 03/15/2018 03/10/2051 456,570 XXX
38011X-AA-2 GMACN 2003A CTF - CMBS 1.D 650,803 593,983 586,558 626,564 (2,760) 6.285 5.237 MON 2,178 37,332 07/22/2016 09/10/2036 6,487 XXX
38406J-AJ-7 GRACE 20GRCE D - CMBS 1.B 964,492 1,000,000 879,422 980,137 3,554 2.680 3.159 MON 2,233 27,171 04/20/2021 12/12/2040 1,002,233 XXX
38406J-AL-2 GRACE 20GRCE E - CMBS 2.A 11,713,783 13,100,000 11,392,103 12,335,744 135,609 2.680 4.040 MON 29,256 355,943 03/10/2022 12/12/2040 13,129,256 XXX
39810M-AE-9 GSTNE 2025-FL4 B - CMBS 1.D FE 249,375 250,000 250,513 249,366 (9) 6.400 6.447 MON 756 9,821 05/08/2025 01/15/2043 47,456 XXX
44421G-AL-7 HY 2019-30HY E - CMBS 1.A 5,613,540 5,818,000 5,355,383 5,441,145 (36,221) 3.443 2.406 MON 16,693 203,103 06/24/2019 07/12/2039 294,103 XXX
44421M-AL-4 HY 2019-55HY E - CMBS 1.A 3,941,046 4,182,000 3,669,528 4,054,294 (1,572) 2.943 3.901 MON 10,256 124,777 12/02/2019 12/12/2041 4,192,256 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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449653-AG-9 ILPT 2022-LPFX D - CMBS 1.A 7,351,772 7,500,000 6,570,767 7,343,176 (48,804) 3.824 4.344 MON 23,899 290,769 03/04/2022 03/11/2044 7,523,899 XXX
44965L-AN-4 ILPT 2019-SURF HRR - CMBS 1.D 20,596,936 22,700,000 18,110,608 21,759,635 32,735 4.294 5.984 MON 81,224 988,230 03/01/2019 02/13/2041 22,775,087 XXX
46590M-AX-8 JPMCC 2016-JP2 C - CMBS C 2.C 699,990 750,000 653,617 746,657 5,157 3.792 4.489 MON 2,370 28,539 12/18/2018 08/17/2049 103,907 XXX
46639Y-AW-7 JPMCC 2013-LC11 C - CMBS C 6. 989,531 1,000,000 500,010 (999,165) 3.958 MON 3,299 33,637 06/12/2014 04/17/2046 1,000,000 XXX
46643G-AL-4 JPMBB 2014-C24 C - CMBS C 1.A 256,287 250,000 229,088 247,446 3,090 4.606 4.352 MON 960 13,481 10/09/2014 11/18/2047 198,869 XXX
46645L-BE-6 JPMBB 2016-C1 B - CMBS O 1.A 11,387,674 11,000,000 10,778,324 10,992,211 (52,606) 4.650 4.805 MON 42,623 523,806 10/25/2018 03/17/2049 11,044,987 XXX
46645U-AY-3 JPMCC 2016-JP4 B - CMBS C 1.A 949,656 922,000 878,224 923,568 (3,422) 4.053 3.152 MON 3,114 37,365 12/05/2016 12/17/2049 104,937 XXX
46648K-BA-3 JPMDB 2017-C7 C - CMBS C 2.C 594,358 615,000 503,361 609,706 2,832 4.172 4.697 MON 2,138 26,033 12/19/2018 10/17/2050 348,515 XXX
46651E-AN-4 JPMCC 2019-OSB E - CMBS 1.D 6,348,627 6,400,000 5,713,740 6,378,025 5,320 3.783 3.964 MON 20,175 245,462 05/29/2019 06/07/2039 6,420,847 XXX
46654B-AG-2 JPMCC 2021-1MEM C - CMBS C 2.C 1,936,175 1,937,000 1,504,389 1,936,106 (9) 2.654 2.705 MON 4,283 52,113 09/27/2021 10/09/2041 1,941,283 XXX
48555N-AA-5 KAPT 251 A - ABS 1.D FE 4,499,697 4,500,000 4,515,951 4,499,754 57 5.460 5.525 MON 14,333 145,373 04/28/2025 04/12/2032 424,091 XXX
53218D-AJ-7 LIFE 2022-BMR2 D - CMBS 4.A 1,989,999 2,000,000 1,613,135 1,994,922 3,332 6.292 6.497 MON 5,942 137,975 05/03/2022 05/15/2039 2,010,361 XXX
53947X-AL-6 LNCR 2021-CRE5 D - CMBS 1.F FE 654,375 750,000 751,156 734,354 31,671 6.865 11.779 MON 2,431 56,095 10/12/2022 07/15/2036 754,393 XXX
61691G-AW-0 MSBAM 2016-C32 B - CMBS C 1.A 1,029,969 1,000,000 979,611 1,001,963 (3,584) 4.095 3.745 MON 3,413 40,950 12/06/2016 12/17/2049 1,003,413 XXX
61761D-AH-5 MSBAM 2012-C6 C - CMBS C 1.A FM 487,812 490,186 458,324 448,701 10,187 4.536 4.573 MON 1,853 23,659 02/21/2014 11/17/2045 137,213 XXX
61764X-BC-8 MSBAM 2015-C21 55B - CMBS 1.B 9,311,581 9,525,914 7,442,597 9,411,267 (19,363) 3.142 2.680 MON 25,773 306,153 02/02/2022 03/17/2048 107,653 XXX
61765D-AX-6 MSC 2015-MS1 B - CMBS C 1.A 136,686 137,254 132,108 137,024 (7) 4.028 4.088 MON 461 5,683 06/25/2015 05/15/2048 137,714 XXX
61766C-AG-4 MSC 2016-UBS9 AS - CMBS C 1.A 514,988 500,000 496,411 499,796 (1,513) 3.903 3.551 MON 1,626 19,515 02/19/2016 03/17/2049 98,910 XXX
61766C-AV-1 MSC 2016-UBS9 D - CMBS O 1.B 4,653,226 5,518,000 4,250,175 5,174,044 78,860 3.000 9.265 MON 13,795 165,540 10/11/2018 03/17/2049 1,219,855 XXX
61766E-BD-6 MSBAM 2016-C29 A3 - CMBS C 1.A 110,128 109,040 108,747 109,040 (10) 3.058 2.937 MON 278 3,334 04/22/2016 05/17/2049 500,000 XXX
61766E-BJ-3 MSBAM 2016-C29 B - CMBS C 1.A 1,390,476 1,350,000 1,284,071 1,349,355 (4,960) 4.039 3.687 MON 4,544 54,526 04/22/2016 05/17/2049 1,354,544 XXX
61766E-BJ-3 MSBAM 2016-C29 B - CMBS O 1.A 6,841,952 7,097,000 6,750,407 7,074,757 37,399 4.039 4.630 MON 23,887 286,648 11/09/2018 05/17/2049 7,120,887 XXX
61766N-BB-0 MSBAM 2016-C30 A5 - CMBS C 1.A 2,059,851 2,000,000 1,979,840 2,002,176 (6,879) 2.860 2.526 MON 4,767 57,200 09/26/2016 09/17/2049 418,623 XXX
61767F-BA-8 MSC 2016-UBS11 A4 - CMBS O 1.A 8,390,953 9,000,000 8,905,774 8,944,720 92,652 2.782 3.606 MON 20,865 250,380 09/27/2018 08/17/2049 9,020,865 XXX
61767Y-BD-1 MSC 2018-H3 B - CMBS 1.C 236,898 230,000 220,164 231,928 (886) 4.620 4.220 MON 886 10,626 06/27/2018 07/17/2051 230,886 XXX
61773P-AE-1 MSC 2021-PLZA B - CMBS 1.B 1,023,212 1,000,000 866,429 1,008,235 (8,645) 2.903 2.748 MON 2,420 28,488 11/05/2021 11/09/2043 1,002,420 XXX
62475W-AA-3 MTN 2022-LPFL A - CMBS 1.A 7,647,063 7,700,000 7,695,208 7,700,000 46,046 5.147 5.197 MON 18,715 442,247 12/19/2024 03/15/2039 7,730,797 XXX
67120U-AE-7 NYC 253BP C - CMBS 1.A 1,144,250 1,150,000 1,147,138 1,141,962 (2,288) 5.700 5.944 MON 3,064 57,014 03/13/2025 02/18/2042 1,154,996 XXX
69291W-AC-6 PFP 2411 AS - CMBS 1.A FE 471,384 472,565 473,744 469,097 (2,347) 5.967 6.160 MON 1,337 30,992 07/26/2024 09/19/2039 14,666 XXX
69291W-AE-2 PFP 2411 B - CMBS 1.D FE 248,260 248,882 248,723 247,594 (696) 6.226 6.410 MON 646 17,082 07/26/2024 09/19/2039 250,206 XXX
69403W-AG-2 PACBEA 2006 - A AG - ABS 2.C FE 1,072,627 1,286,432 1,138,371 1,075,201 3,216 5.628 7.435 JJ 33,385 72,400 07/26/2013 07/15/2051 767,157 XXX
74970W-AE-0 ROCC 2024-CNTR C - CMBS 1.A 3,300,000 3,300,000 3,431,283 3,300,000 6.471 6.495 MON 17,796 213,552 12/19/2024 11/15/2041 3,317,796 XXX
74970W-AG-5 ROCC 2024-CNTR D - CMBS 1.A 6,671,719 6,513,000 6,824,327 6,662,724 (8,994) 7.109 6.447 MON 38,585 287,310 10/28/2025 11/15/2041 6,551,585 XXX

78348L-AG-5
RWC COMMERCIAL
MORTGAGE 2025-1 TRUST - C 1.F FE 99,871 100,000 100,164 99,869 (2) 6.259 6.124 MON 522 1,043 09/29/2025 06/25/2040 100,539 XXX

78413M-AE-8 SFAVE 2015-5AVE A2B - CMBS C 1.A 1,039,889 1,000,000 862,532 1,021,645 (2,006) 4.144 3.884 MON 3,453 41,440 02/03/2015 01/08/2043 1,003,453 XXX
78413M-AL-2 SFAVE 2015-5AVE B - CMBS C 1.A 519,002 500,000 418,093 510,407 (940) 4.388 4.204 MON 1,828 22,245 02/03/2015 01/08/2043 501,831 XXX
78449R-AL-9 SLG 2021-OVA E - CMBS 1.A 641,049 745,000 643,096 643,446 2,397 2.851 5.771 MON 1,770 1,770 11/04/2025 07/17/2041 746,770 XXX
865592-AL-3 SUMMT 2022-BVUE E - CMBS 1.E 11,789,998 12,500,000 9,525,691 12,156,369 98,864 2.892 3.873 MON 30,130 366,583 01/12/2022 02/12/2041 12,530,260 XXX
87264J-AG-1 TMSQ 2014-1500 B - CMBS C 4.A 255,584 250,000 204,604 250,000 3.835 3.829 MON 799 9,720 10/23/2014 10/10/2036 250,799 XXX
89614Y-AD-8 TCN 2021-SFR1 D - CMBS 1.G FE 499,992 500,000 493,740 499,494 (125) 2.594 2.582 MON 1,081 12,970 11/04/2021 07/19/2038 501,081 XXX
897764-AE-6 TRTX 2025-FL6 B - CMBS 1.D FE 249,375 250,000 247,505 248,730 (645) 5.824 5.928 MON 568 11,579 03/12/2025 09/18/2042 251,234 XXX
90117P-AN-5 AOTA 2015-1211 D - CMBS 1.F 1,030,703 1,000,000 907,500 1,000,000 (2,994) 4.142 4.198 MON 3,452 41,996 06/12/2020 08/10/2035 1,003,567 XXX
90187L-AL-3 PRKAV 2017-245P D - CMBS 1.A 1,112,676 1,100,000 1,062,751 1,102,567 (2,033) 3.657 3.536 MON 3,353 40,790 09/23/2020 06/05/2037 1,103,464 XXX
90270Y-AL-3 UBSBB 2013-C5 C - CMBS C 1.A 143,273 150,000 140,197 149,171 498 3.548 3.946 MON 443 5,657 02/21/2014 03/12/2046 150,464 XXX
927149-AA-2 MTMBS 2021 MBS - CMBS 1.A 250,000 250,000 190,486 250,000 2.490 11.470 MON 104 6,311 12/10/2021 01/01/2040 2,955 XXX
92987L-AJ-6 WHARF 2025-DC D - CMBS 1.A 1,064,519 1,025,000 1,060,321 1,062,000 (2,519) 6.832 5.800 MON 5,836 17,132 09/04/2025 07/17/2040 1,030,648 XXX
94990E-AA-2 WFCM 2018-AUS A - CMBS 1.A 4,506,070 5,000,000 4,921,756 4,724,943 97,765 4.058 6.643 MON 16,910 205,733 08/30/2023 08/15/2036 5,017,471 XXX
95000G-BD-5 WFCM 2016-BNK1 B - CMBS 1.A 180,243 175,000 151,998 175,906 (1,225) 2.967 2.732 MON 433 5,192 08/04/2016 08/17/2049 175,433 XXX
95000L-BE-2 WFCM 2016-C33 B - CMBS C 1.A 1,029,936 1,000,000 989,239 998,956 (3,717) 4.506 4.198 MON 3,755 45,060 03/18/2016 03/17/2059 1,003,755 XXX
95000M-BU-4 WFCM 2016-C36 B - CMBS O 1.A 3,347,969 3,500,000 3,340,475 3,478,097 20,641 3.671 4.334 MON 10,707 128,485 10/29/2018 11/18/2059 3,510,707 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated)

95001L-AY-8 WFCM 2018-C43 B - CMBS C 1.A 308,998 300,000 288,246 301,932 (1,034) 4.253 3.901 MON 1,063 12,759 03/12/2018 03/17/2051 301,063 XXX
95003Y-AC-6 WFCM 24GRP B - CMBS 1.D FE 2,493,750 2,500,000 2,503,492 2,497,171 3,358 6.100 6.261 MON 7,131 166,099 12/19/2024 10/15/2041 2,512,575 XXX
95003Y-AE-2 WFCM 24GRP C - CMBS 1.G FE 4,089,750 4,100,000 4,095,378 4,095,347 5,493 6.663 6.929 MON 12,900 299,384 12/19/2024 10/15/2041 4,122,841 XXX
1079999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated) 447,874,553 451,375,090 408,574,968 449,777,436 (208,991) XXX XXX XXX 1,407,498 17,933,396 XXX XXX 344,970,925 XXX

000823-BA-1 ABPCI 2RR CRR - CDO 1.F FE 250,000 250,000 250,550 250,000 6.284 6.011 JAJO 3,186 20,391 08/02/2024 07/20/2037 68,377 XXX
001210-AQ-6 AGL 19 A1R - CDO C 1.A FE 5,000,000 5,000,000 5,007,437 5,000,000 5.170 5.193 JAJO 51,700 79,623 06/27/2025 07/21/2038 91,925 XXX
00121D-AA-3 AGL 33 A1 - CDO 1.A FE 2,319,884 2,320,000 2,326,135 2,308,494 (12,898) 5.220 4.900 JAJO 24,221 163,036 12/19/2024 07/21/2037 82,757 XXX
00901A-AS-6 AIMCO 10 ARR - CDO 1.A FE 2,307,180 2,300,000 2,307,073 2,290,905 (16,130) 5.267 4.934 JAJO 23,893 135,074 12/19/2024 07/22/2037 86,571 XXX
020529-AB-9 ALP 251 B - CDO 2.C FE 4,465,000 4,465,000 4,550,728 4,465,000 9.437 9.436 JAJO 88,954 52,570 09/09/2025 07/15/2037 4,570,341 XXX
03290A-AD-2 ANCHF 13 D1 - CDO 1.G FE 1,600,000 1,600,000 1,561,890 1,600,000 5.425 5.461 JAJO 15,431 86,800 05/25/2021 07/27/2039 797,257 XXX
03290B-AA-6 ANCHF 13 E1 - CDO 3.A FE 2,850,000 3,000,000 2,874,416 2,896,864 10,270 6.917 7.602 JAJO 36,891 207,510 05/25/2021 07/27/2039 593,437 XXX
03290B-AF-5 ANCHF 13 E2 - CDO 3.A FE 1,535,475 1,770,000 1,695,249 1,595,912 16,486 6.842 8.764 JAJO 21,529 121,103 04/26/2022 07/27/2039 350,063 XXX
03329T-AJ-3 ANCHF 4 BR - CDO 1.B FE 250,000 250,000 233,575 250,000 3.123 3.135 JAJO 1,387 7,808 01/29/2021 04/27/2039 43,161 XXX
03329T-AL-8 ANCHF 4 CR - CDO 1.D FE 500,000 500,000 466,582 500,000 3.523 3.538 JAJO 3,129 17,615 01/29/2021 04/27/2039 352,190 XXX
03330Q-AG-2 ANCHC 11 ER2 - CDO 3.C FE 1,188,000 1,200,000 1,216,894 1,189,693 4,005 11.187 12.062 JAJO 26,477 142,500 06/07/2024 07/22/2037 1,232,362 XXX
03331B-AJ-8 ANCHC 18 E - CDO 3.C FE 3,613,500 3,650,000 3,624,858 3,768,860 (12,698) 10.626 10.056 JAJO 84,035 410,973 02/23/2021 04/15/2034 686,233 XXX
03754D-AE-3 APEXC 211 E - CDO 3.C FE 1,900,000 2,000,000 1,795,039 1,950,497 (13,596) 11.406 11.677 JAJO 46,258 242,748 06/01/2021 07/18/2034 460,472 XXX
03762X-AD-1 APID XXIV DR - CDO 3.C FE 928,810 1,000,000 992,859 991,555 1,900 9.946 10.390 JAJO 20,168 105,549 03/23/2021 10/21/2030 65,167 XXX
03767X-AC-8 APID XXXI ER - CDO 3.C FE 624,983 675,000 677,084 674,685 5,846 10.766 10.797 JAJO 15,745 76,960 06/07/2022 04/15/2031 692,661 XXX
03770W-AE-1 APID XLVIII B - CDO 1.C FE 997,000 1,000,000 1,001,620 997,165 165 5.558 6.105 JAJO 10,190 45,502 03/18/2025 07/27/2037 102,189 XXX
03771P-AA-3 APID LI E - CDO 3.A FE 1,986,000 2,000,000 1,981,533 1,983,131 (2,869) 8.734 8.964 JAJO 35,423 134,158 03/28/2025 01/20/2037 2,039,853 XXX
03990J-AA-2 ARES 9 E - CDO 3.C FE 1,800,000 1,800,000 1,799,784 1,800,000 8.905 9.773 JAJO 34,728 85,364 03/03/2025 03/31/2038 1,836,810 XXX
039940-AE-1 ARES LXVII ER - CDO 3.C FE 1,150,000 1,150,000 1,108,890 1,150,000 8.858 8.431 JAJO 18,676 78,142 01/21/2025 01/25/2038 1,173,347 XXX
04009F-AG-4 ARES LII ERR - CDO 3.C FE 2,000,000 2,000,000 1,999,861 2,000,000 9.357 9.240 JAJO 36,910 149,931 01/24/2025 04/22/2031 2,045,521 XXX
04016K-AG-4 ARES 41RR ER - CDO 3.C FE 994,700 1,000,000 999,953 994,022 (678) 10.916 11.146 JAJO 23,652 85,719 03/18/2025 04/17/2034 26,449 XXX
04016P-AY-4 ARES 43RR CR2 - CDO C 1.E FE 775,000 775,000 778,177 775,000 5.855 5.888 JAJO 9,831 41,365 11/22/2024 01/15/2038 214,150 XXX
04016P-AY-4 ARES 43RR CR2 - CDO 1.E FE 3,875,000 3,875,000 3,890,884 3,875,000 5.855 5.888 JAJO 49,154 206,824 11/22/2024 01/15/2038 1,070,748 XXX
04018E-AE-1 ARES LIX C1 - CDO C 1.F FE 550,000 550,000 551,821 550,000 6.020 6.078 JAJO 6,070 36,699 03/09/2021 04/25/2034 120,473 XXX
04021A-AG-9 ARES 7 C - CDO 1.F FE 3,000,000 3,000,000 3,010,154 3,000,000 5.907 5.632 JAJO 45,514 210,553 08/16/2024 10/22/2037 1,856,167 XXX
04021C-AG-5 ARESDL 2 C - CDO 1.F FE 250,000 250,000 250,358 250,000 6.234 6.048 JAJO 3,161 17,576 08/28/2024 10/20/2036 14,778 XXX
04623H-AA-9 MORGN II E - CDO 3.C FE 1,494,575 1,565,000 1,564,844 1,524,193 (4,351) 9.746 14.062 JAJO 30,929 162,019 11/23/2021 04/21/2031 5,432 XXX
049410-AU-7 ATCLO 20R BR - CDO 1.C FE 13,200,000 13,200,000 13,244,490 13,200,000 5.834 5.518 JAJO 156,169 840,476 12/19/2024 10/19/2037 3,132,889 XXX
04943A-AG-4 ATCLO VIII C - CDO C 1.A FE 419,666 419,666 420,297 419,666 6.705 6.756 JAJO 6,019 30,617 06/23/2017 01/16/2030 59,318 XXX
05685B-AU-0 BCC 224R BR - CDO 1.C FE 16,100,000 16,100,000 16,127,170 16,100,000 5.644 5.365 JAJO 194,345 1,001,298 12/19/2024 10/16/2037 8,234,703 XXX
05685Q-AA-1 BCC 243 A1 - CDO 1.A FE 2,077,601 2,075,000 2,081,382 2,067,448 (11,999) 5.374 5.001 JAJO 23,849 169,545 12/19/2024 07/16/2037 109,177 XXX
05874X-AL-3 BALLY 14 AAR - CDO C 1.A FE 5,017,500 5,000,000 5,013,197 5,016,951 (549) 5.264 4.759 JAJO 53,376 143,514 06/26/2025 07/20/2037 450,128 XXX
06760Q-AG-4 BMM 2017-1R DR - CDO 3.C FE 11,758,511 11,990,000 11,788,047 12,063,603 18,051 12.806 12.637 JAJO 311,354 1,612,253 11/12/2021 01/20/2034 12,375,259 XXX
06760Q-AQ-2 BMM 2017-1R A2R - CDO 1.C FE 6,000,000 6,000,000 5,995,703 6,000,000 6.046 5.857 JAJO 73,560 396,692 11/12/2021 01/20/2034 6,089,137 XXX
06760Q-AS-8 BMM 2017-1R BR - CDO 1.G FE 7,000,000 7,000,000 6,999,487 7,000,000 6.746 6.567 JAJO 95,756 512,352 11/12/2021 01/20/2034 7,116,515 XXX
06760Q-AU-3 BMM 2017-1R CR - CDO 2.C FE 3,500,000 3,500,000 3,504,633 3,500,000 7.946 7.789 JAJO 56,395 298,643 11/12/2021 01/20/2034 3,568,991 XXX
06762U-AA-6 BABSN 213 E - CDO 3.C FE 1,266,480 1,275,000 1,232,336 1,264,393 (2,087) 10.796 10.684 JAJO 27,912 134,638 03/04/2025 01/18/2035 642,116 XXX
07132B-AS-0 BATLN VIII D2R - CDO 3.B FE 5,999,584 5,990,000 5,844,029 6,068,481 (40,222) 10.634 10.487 JAJO 129,170 695,886 10/18/2021 07/18/2030 125,903 XXX
07132M-AE-7 BATLN XI ER - CDO 3.C FE 3,747,594 3,825,000 3,271,914 3,718,924 (23,402) 10.977 10.785 JAJO 80,475 445,739 03/09/2022 04/24/2034 1,511,664 XXX
07133D-AE-6 BATLN 14R ER - CDO 3.C FE 1,584,000 1,600,000 1,367,797 1,619,082 (1,987) 11.006 10.925 JAJO 35,709 186,026 11/12/2021 01/20/2035 67,079 XXX
07134A-AA-9 BATLN XIX E - CDO 4.B FE 3,000,000 3,000,000 2,573,793 3,000,000 10.916 10.373 JAJO 70,955 346,607 03/11/2021 04/17/2034 332,746 XXX
07134H-AA-4 BATLN XII E - CDO 3.C FE 6,584,333 6,753,000 5,382,364 6,851,825 (94,572) 10.203 9.222 FMAN 86,130 729,339 02/03/2021 05/19/2031 558,823 XXX
07134X-AA-9 BATLN XXI E - CDO 3.C FE 5,247,000 5,300,000 4,512,481 5,123,628 (49,492) 10.626 9.241 JAJO 122,024 596,755 06/08/2021 07/17/2034 580,425 XXX
08179K-AN-3 BSP XXVIII AR - CDO C 1.A FE 1,204,200 1,200,000 1,203,326 1,204,099 (101) 5.234 5.213 JAJO 12,737 34,261 06/26/2025 10/20/2037 14,328 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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08182B-BA-5 BSP 17RR BR2 - CDO 1.B FE 13,300,000 13,300,000 13,322,024 13,300,000 5.655 5.313 JAJO 162,945 827,109 12/19/2024 10/15/2037 2,268,460 XXX
08182B-BC-1 BSP 17RR CR2 - CDO C 1.E FE 1,000,000 1,000,000 1,003,393 1,000,000 5.905 5.939 JAJO 12,793 64,723 09/19/2024 10/15/2037 76,986 XXX
081918-AA-2 BSP 12B E - CDO 3.C FE 2,000,000 2,000,000 1,999,696 2,000,000 10.155 9.735 JAJO 44,003 250,102 08/07/2024 10/15/2037 2,048,127 XXX
081931-AA-5 BSP XXXIX E - CDO 3.C FE 1,200,000 1,200,000 1,181,223 1,200,000 8.405 8.193 JAJO 21,852 63,234 01/31/2025 04/15/2038 261,172 XXX
09204J-AA-1 BLACK 192 D - CDO 3.C FE 4,331,250 4,500,000 4,518,595 4,499,617 (17,277) 11.051 10.998 JAJO 96,700 527,931 06/18/2019 07/23/2032 4,621,453 XXX
09204V-AE-6 BLACK 161R DR - CDO 4.A FE 4,037,500 4,250,000 4,182,558 4,284,615 (52,896) 9.720 9.006 JAJO 75,732 440,037 04/12/2018 04/28/2031 232,370 XXX
09628V-AQ-7 BLUEM 2016-3 BR - CDO O 1.C FE 6,000,000 6,000,000 6,023,363 6,000,000 5.813 6.211 FMAN 43,601 385,885 11/02/2018 11/15/2030 2,499,673 XXX
09629Q-AA-2 BLUEM XXII E - CDO 4.A FE 3,709,560 3,800,000 3,429,294 3,877,442 (52,661) 9.216 8.023 JAJO 75,880 373,538 06/19/2018 07/15/2031 661,947 XXX
09631D-AA-7 BLUEM XXXI E - CDO 3.C FE 1,890,500 1,900,000 1,863,024 1,908,845 (19,269) 10.676 10.240 JAJO 41,132 214,567 04/26/2021 04/19/2034 106,438 XXX
10806L-AA-6 BRDGS II D - CDO 3.C FE 1,203,983 1,225,000 1,211,703 1,224,297 (1,440) 11.316 11.415 JAJO 28,109 146,266 12/16/2021 07/20/2034 1,258,797 XXX
12481J-AG-6 CBAM 2017-3 ER - CDO 4.A FE 2,970,000 3,000,000 2,933,363 3,072,704 (8,353) 11.253 10.918 JAJO 71,271 357,715 06/30/2021 07/17/2034 683,431 XXX
12550A-BD-7 CIFC 145RRR A1R - CDO 1.A FE 5,803,084 5,800,000 5,815,583 5,762,801 (40,069) 5.262 4.963 JAJO 64,426 339,243 12/19/2024 07/17/2037 212,670 XXX
12550V-AN-0 CIFC 2015-IV DR2 - CDO 3.C FE 1,409,450 1,400,000 1,400,000 1,399,816 (8,418) 10.646 10.576 JAJO 30,223 157,677 12/17/2024 04/20/2034 1,436,280 XXX
12554U-AG-3 CIFC 193RR ER2 - CDO 3.C FE 1,300,000 1,300,000 1,299,841 1,300,000 8.894 8.412 JAJO 24,729 91,637 12/23/2024 01/19/2038 1,326,392 XXX
12555X-AN-1 CIFC 2019-VI A1R - CDO 1.A FE 5,264,808 5,250,000 5,268,684 5,228,157 (36,417) 5.344 4.984 JAJO 60,005 310,542 12/19/2024 07/16/2037 296,144 XXX
12598Y-AA-6 CIFC 233 A - CDO C 1.A FE 1,066,635 1,063,000 1,067,797 1,066,512 (123) 5.484 4.971 JAJO 11,822 31,693 06/27/2025 01/21/2037 12,423 XXX
13876X-AL-5 CANYC 2021-2 C - CDO 1.F FE 3,500,000 3,500,000 3,512,514 3,500,000 6.466 6.508 JAJO 49,035 246,461 04/12/2021 04/17/2034 406,743 XXX
13876Y-AA-7 CANYC 2021-2 E - CDO 3.C FE 998,400 1,000,000 957,012 1,016,029 (6,991) 10.866 9.737 JAJO 23,543 115,029 05/25/2021 04/17/2034 312,191 XXX
13887T-AU-1 CANYC 2019-1 ARR - CDO 1.A FE 6,610,122 6,600,000 6,620,203 6,564,892 (44,964) 5.335 4.982 JAJO 76,284 389,032 12/19/2024 07/15/2037 325,092 XXX
14311U-BE-7 CGMS 163RRR CRR - CDO C 1.E FE 1,000,000 1,000,000 1,002,423 1,000,000 5.684 5.742 JAJO 11,527 53,170 11/27/2024 07/20/2034 318,465 XXX
14311U-BE-7 CGMS 163RRR CRR - CDO 1.E FE 5,000,000 5,000,000 5,012,116 5,000,000 5.684 5.742 JAJO 57,634 265,852 11/27/2024 07/20/2034 1,592,323 XXX
14314F-AY-4 CGMS 173RR A1R - CDO C 1.A FE 5,017,500 5,000,000 5,015,962 5,016,319 (1,181) 5.270 5.225 JAJO 52,700 144,815 06/24/2025 10/21/2037 40,399 XXX
14314L-AJ-4 CGMS 2014-2-R B - CDO O 1.E FE 5,453,594 5,500,000 5,533,173 5,652,790 (70,341) 5.938 4.441 FMAN 40,827 360,736 10/25/2018 05/15/2031 2,212,631 XXX
14314N-AA-9 CGMS 2014-2-R D - CDO 3.C FE 4,056,875 4,375,000 4,320,153 4,276,106 (13,727) 9.463 9.933 FMAN 51,753 444,167 09/22/2021 05/15/2031 710,098 XXX
14318L-AS-0 CGMS 2022-5 CR - CDO C 1.F FE 750,000 750,000 752,535 750,000 6.005 6.041 JAJO 9,757 53,656 08/29/2024 10/15/2037 137,941 XXX
150322-AJ-4 CEDF IV ER3 - CDO 3.C FE 1,094,500 1,100,000 1,059,974 1,081,431 (13,069) 10.530 6.901 JAJO 22,522 96,130 12/19/2024 01/25/2038 208,917 XXX
15032G-AJ-3 CEDF VIII ERR - CDO 3.C FE 995,000 1,000,000 980,063 993,619 (1,381) 10.302 9.935 JAJO 21,748 71,209 01/27/2025 01/19/2038 2,616 XXX
15033K-AG-9 CEDF XII ERR - CDO 3.C FE 1,375,800 1,400,000 1,387,692 1,374,957 (843) 10.228 10.374 JAJO 26,252 97,542 03/11/2025 01/25/2038 350,280 XXX
15673U-AE-7 CERB 50 C - CDO 1.G FE 100,000 100,000 100,320 100,000 6.505 6.304 JAJO 1,409 1,768 06/10/2025 07/15/2037 28,765 XXX
15675F-AE-8 CERB 45 C - CDO 1.G FE 250,000 250,000 250,887 250,000 7.055 6.861 JAJO 3,821 19,096 02/21/2024 04/15/2036 10,688 XXX
15675J-AE-0 CERB 48 C - CDO 1.G FE 250,000 250,000 250,360 250,000 6.205 6.000 JAJO 3,361 16,805 09/26/2024 10/15/2036 72,497 XXX
15675J-AG-5 CERB 48 D - CDO 2.C FE 250,000 250,000 251,173 250,000 7.755 7.573 JAJO 4,200 20,712 09/26/2024 10/15/2036 236,547 XXX
17180Y-AJ-0 CIFC 182R ER - CDO 3.C FE 4,150,000 4,150,000 4,181,164 4,150,000 9.634 9.229 JAJO 81,076 438,492 09/27/2024 10/20/2037 4,244,561 XXX
17181N-AC-8 CIFC 2018-I A1R - CDO C 1.A FE 3,008,250 3,000,000 3,002,755 3,006,798 (1,452) 5.204 5.645 JAJO 31,660 86,637 06/30/2025 01/19/2038 4,487 XXX
26244F-AG-2 DRSLF 40 ER - CDO 4.A FE 1,200,781 1,250,000 1,141,726 1,242,972 (10,072) 9.863 9.639 FMAN 15,412 132,002 01/11/2021 08/15/2031 50,996 XXX
26244L-AC-8 DRSLF 41 ER - CDO 4.A FE 4,049,150 4,090,000 3,741,192 4,192,589 (61,213) 9.466 8.121 JAJO 83,886 412,412 02/08/2021 04/15/2031 240,677 XXX
26245Q-AA-0 DRSLF 55 E - CDO 4.A FE 2,091,305 2,150,000 2,110,383 2,173,569 (4,361) 9.566 9.367 JAJO 44,562 218,973 06/16/2021 04/15/2031 144,479 XXX
26246A-AE-6 DRSLF 86 ER - CDO 3.C FE 1,214,468 1,225,000 1,169,954 1,207,686 (6,781) 10.643 10.646 JAJO 27,525 131,931 03/04/2025 07/17/2034 431,190 XXX
26251M-AA-0 DRSLF 64 E - CDO 3.C FE 1,894,776 1,995,000 1,887,863 1,990,825 (19,672) 9.746 9.368 JAJO 39,427 208,380 04/01/2021 04/18/2031 328,382 XXX
26252M-AE-1 DRSLF 72 ER - CDO 4.B FE 5,325,000 5,325,000 5,188,602 5,325,000 10.463 10.603 FMAN 69,647 594,900 04/29/2021 05/15/2032 3,476,206 XXX
27830U-AA-0 EATON 2014-1 E - CDO 3.C FE 4,053,500 4,150,000 3,818,387 4,228,118 (56,319) 9.866 8.691 JAJO 88,713 435,292 11/15/2018 07/15/2030 42,885 XXX
28621Y-AS-4 AWPT 2020-11 BR - CDO 1.C FE 4,602,175 4,550,000 4,562,554 4,571,230 (30,847) 5.905 5.493 JAJO 58,209 294,491 12/19/2024 10/15/2037 172,231 XXX
28622E-AW-8 AWPT 2021-13 BR - CDO 1.C FE 10,000,000 10,000,000 9,987,883 10,000,000 5.505 5.533 JAJO 119,265 391,296 02/04/2025 07/17/2034 1,372,272 XXX
28623V-AS-8 AWPT 2115R BR2 - CDO 1.C FE 2,900,000 2,900,000 2,903,067 2,900,000 5.446 5.313 JAJO 28,957 184,292 12/19/2024 01/25/2035 950,820 XXX
28623V-AU-3 AWPT 2115R CR2 - CDO 1.F FE 2,250,000 2,250,000 2,253,162 2,250,000 5.896 5.783 JAJO 24,323 153,307 12/19/2024 01/25/2035 456,834 XXX
29002Q-AW-9 ELMW7 VII BRR - CDO 1.C FE 7,700,000 7,700,000 7,712,866 7,700,000 5.582 5.275 JAJO 90,733 486,907 12/19/2024 10/19/2037 1,820,619 XXX
29003M-AS-6 ELM18 18RR CRR - CDO 1.F FE 4,000,000 4,000,000 4,013,141 4,000,000 5.882 5.932 JAJO 49,667 259,105 08/06/2024 07/17/2037 1,082,749 XXX
29004C-AA-6 ELM26 26 A1 - CDO 1.A FE 5,609,319 5,600,000 5,616,905 5,567,813 (41,764) 5.384 5.050 JAJO 61,143 335,926 12/19/2024 04/20/2037 282,212 XXX
29004F-AE-1 ELM40 40 C - CDO 1.F FE 5,000,000 5,000,000 5,018,074 5,000,000 5.732 5.480 JAJO 60,501 152,043 03/21/2025 03/22/2038 1,630,729 XXX
29005D-AA-3 ELM42 42 A - CDO C 1.A FE 4,013,000 4,000,000 4,004,725 4,013,474 474 5.666 4.745 JAJO 131,572 06/26/2025 03/31/2038 243,289 XXX
29246A-AL-4 EMPWR 221R A1R - CDO C 1.A FE 5,016,250 5,000,000 5,013,597 5,015,836 (414) 5.274 5.258 JAJO 53,477 143,767 06/24/2025 10/20/2037 142,058 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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29246A-AQ-3 EMPWR 221R BR - CDO 1.C FE 6,800,000 6,800,000 6,811,421 6,800,000 5.634 5.370 JAJO 77,693 421,284 12/19/2024 10/20/2037 829,209 XXX
32010G-AA-3 FEIM 2019-1 D - CDO 4.B FE 1,614,999 1,625,000 1,599,833 1,640,614 (16,888) 11.846 8.450 JAJO 39,034 202,748 02/16/2022 01/20/2033 1,671,986 XXX
34963U-AA-5 FCBSL XIV E - CDO 3.C FE 955,013 975,000 953,936 972,947 10,480 11.511 11.292 JAJO 21,824 118,932 01/12/2022 10/23/2034 248,729 XXX
36164S-AB-0 GCMGRO 2025 L.P B - CDO 2.C FE 751,842 751,842 751,842 751,842 9.599 9.724 JAJO 20,849 09/22/2025 09/21/2037 764,472 XXX
36164S-AC-8 GCMGRO 2025 L.P C - CDO 3.C FE 618,532 618,532 618,532 618,532 12.349 12.502 JAJO 22,066 09/22/2025 09/21/2037 631,899 XXX
36173M-AA-4 GPIM 1 A - CDO O 3.C YE 3,737,477 3,737,477 7,381,351 3,737,477 1.500 1.503 JAJO 11,835 53,142 11/20/2018 12/15/2060 764,112 XXX
36173M-AA-4 GPIM 1 A - CDO 3.C YE 1,868,739 1,868,739 3,690,675 1,868,739 1.500 1.503 JAJO 5,918 25,945 12/17/2018 12/15/2060 382,056 XXX
36173M-AB-2 GPIM 1 B - CDO O 4.B YE 6,561,886 6,561,886 12,526,079 6,561,886 1.500 2.855 JAJO 20,779 98,428 11/20/2018 12/15/2060 1,337,621 XXX
36173M-AB-2 GPIM 1 B - CDO 4.B YE 3,473,940 3,473,940 6,631,454 3,473,940 1.500 2.855 JAJO 11,001 81,545 12/17/2018 12/15/2060 708,152 XXX
36321A-AP-8 GALXY 22RRR E3R - CDO 3.C FE 990,000 1,000,000 1,001,335 989,035 (965) 10.644 10.562 JAJO 22,766 83,760 03/24/2025 04/16/2034 272,519 XXX
37148B-AC-4 KLLM 4 ARR - CDO 1.A FE 3,004,500 3,000,000 3,006,900 2,983,738 (20,613) 5.314 4.993 JAJO 32,330 176,154 12/19/2024 07/20/2037 180,487 XXX
37149H-AN-6 KLLM 11 BR - CDO 1.C FE 5,000,500 5,000,000 5,011,153 4,975,886 (26,462) 5.684 5.462 JAJO 57,634 335,356 12/19/2024 10/20/2037 907,238 XXX
38178U-AJ-8 GOCAP 46(M) A2R - CDO 1.A FE 5,000,000 5,000,000 5,016,626 5,000,000 5.779 5.820 JAJO 56,987 288,950 03/28/2024 04/20/2037 200,351 XXX
38180B-AG-2 GCBSL 76B C - CDO C 1.F FE 1,000,000 1,000,000 1,001,670 1,000,000 5.758 5.534 JAJO 10,556 72,433 08/07/2024 10/26/2037 1,015,390 XXX
38180B-AG-2 GCBSL 76B C - CDO 1.F FE 4,500,000 4,500,000 4,507,517 4,500,000 5.758 5.534 JAJO 47,503 325,946 08/07/2024 10/26/2037 4,569,257 XXX
38181E-AJ-9 GOCAP 16RRR CR3 - CDO 1.F FE 250,000 250,000 249,510 250,000 6.465 6.306 FMAN 2,335 6,571 05/23/2025 08/09/2039 253,994 XXX
39310A-AN-0 GRLPK 1 ERR - CDO 3.A FE 1,999,720 2,000,000 1,969,241 1,998,767 (953) 8.608 8.451 JAJO 31,563 135,701 03/07/2025 01/25/2038 880,842 XXX
398079-BL-6 GWOLF II C2 - CDO 2.C FE 2,970,000 3,000,000 2,993,072 3,087,569 (12,380) 8.366 7.776 JAJO 54,380 269,044 03/12/2021 04/17/2034 1,977,875 XXX
39808G-AN-6 GWOLF II DR - CDO 3.C FE 5,092,500 5,250,000 5,181,998 5,260,953 (4,635) 11.216 11.235 JAJO 127,584 622,530 03/12/2021 04/17/2034 2,321,996 XXX
39808T-AE-8 GWOLF V DR - CDO 3.C FE 2,007,260 2,000,000 1,993,816 1,994,487 (12,773) 9.970 10.836 JAJO 36,555 213,988 01/14/2025 01/27/2031 2,048,579 XXX
39809B-AA-4 GWOLF VII D - CDO 3.C FE 3,697,494 3,750,000 3,752,471 3,748,493 (12,132) 10.074 10.087 JAJO 76,608 400,737 05/07/2021 10/20/2031 3,850,754 XXX
39809H-AA-1 GWOLF VI D - CDO 3.C FE 3,543,700 3,600,000 3,599,785 3,628,930 (15,945) 9.870 9.599 JAJO 65,139 378,197 05/05/2021 04/28/2031 3,120,897 XXX
39809J-AA-7 GWOLF 3RRR DR - CDO 3.C FE 5,472,335 5,500,000 5,450,047 5,622,368 (18,814) 11.039 10.468 JAJO 119,742 644,850 01/26/2022 04/22/2033 459,114 XXX
40190A-AA-1 GCFRF IV A1 - CDO 1.G PL 1,211,173 1,211,173 1,211,173 1,211,173 6.985 6.562 JAJO 21,621 11,504 09/22/2025 04/10/2038 168,279 XXX
40190A-AK-9 GCFRF IV B1 - CDO 2.B 302,793 302,793 302,793 302,793 8.985 8.582 JAJO 6,953 3,566 09/22/2025 04/10/2038 26,380 XXX
40190A-AN-3 GCFRF IV B2 - CDO 2.C PL 2,413,262 2,413,262 2,486,384 2,413,262 8.985 8.997 JAJO 55,414 28,424 09/18/2025 04/10/2038 2,418,683 XXX
40436X-AG-2 HLM 143 BR - CDO C 1.A FE 373,584 373,584 374,110 373,584 6.546 6.604 JAJO 4,959 26,834 06/28/2017 07/18/2029 113,450 XXX
413279-AJ-9 HPPK 1 C - CDO 1.F FE 3,500,000 3,500,000 3,515,933 3,500,000 5.834 5.579 JAJO 41,408 238,432 08/16/2024 10/20/2037 352,415 XXX
41757Q-AE-1 HARUS 2025-1 B - CDO 1.C FE 2,650,000 2,650,000 2,662,707 2,650,000 5.584 5.264 JAJO 30,009 79,135 03/13/2025 04/19/2038 740,085 XXX
439004-AJ-1 HOOK 1 C - CDO 1.E FE 250,000 250,000 250,810 250,000 6.510 5.894 JAJO 9,494 04/24/2025 07/26/2038 103 XXX
442913-AC-3 HLM 2024-21 B - CDO 1.C FE 9,700,000 9,700,000 9,716,217 9,700,000 5.655 5.292 JAJO 118,840 589,114 12/19/2024 10/15/2037 722,142 XXX
47047R-AQ-9 JTWN XVIII BR - CDO 1.B FE 3,952,073 3,950,000 3,953,693 3,925,370 (26,724) 5.708 5.439 JAJO 41,335 251,019 12/19/2024 07/25/2035 1,321,893 XXX
48250Q-AH-1 KKR 12RR ER2 - CDO 3.C FE 1,968,125 2,000,000 1,973,175 1,987,959 (13,801) 10.316 10.046 JAJO 44,703 218,904 04/02/2024 10/15/2030 68,682 XXX
48251D-AG-1 KKR 16 D2R - CDO 4.B FE 3,139,725 3,250,000 3,111,760 3,093,517 (8,557) 11.256 11.150 JAJO 74,181 386,081 06/16/2022 10/20/2034 790,792 XXX
48251G-AC-3 KKR 17R ER - CDO 4.A FE 4,703,925 4,750,000 4,473,747 4,859,755 (32,634) 11.556 9.759 JAJO 118,932 579,616 05/12/2021 04/17/2034 590,796 XXX
48252V-AA-3 KKR 22 E - CDO 3.C FE 2,933,130 3,000,000 2,975,938 3,043,321 (9,917) 10.146 9.825 JAJO 61,722 322,713 05/04/2021 07/21/2031 10,066 XXX
48252X-AA-9 KKR 23 E - CDO 3.C FE 10,350,257 10,700,000 10,193,527 10,703,583 (52,554) 10.146 10.104 JAJO 220,141 1,151,009 11/30/2021 10/20/2031 388,062 XXX
48253P-AE-7 KKR 26 ER - CDO 3.C FE 987,500 1,000,000 978,566 994,671 (6,953) 11.316 11.115 JAJO 24,518 119,591 07/21/2021 10/16/2034 170,333 XXX
48254D-AA-1 KKR 34 E - CDO 3.C FE 4,950,000 5,000,000 4,850,951 5,128,739 (15,954) 11.016 10.500 JAJO 119,342 582,747 06/04/2021 07/17/2034 293,732 XXX
48254M-AA-1 KKR 31 E - CDO 4.A FE 2,433,156 2,450,000 2,319,738 2,423,731 (15,689) 10.616 10.531 JAJO 52,741 275,192 09/16/2024 04/20/2034 701,493 XXX
48254T-AA-6 KKR 33 E - CDO 4.B FE 2,475,000 2,500,000 2,351,357 2,566,822 (7,723) 10.756 10.255 JAJO 54,527 284,347 05/07/2021 07/20/2034 214,796 XXX
48254W-AC-5 KKR 40 ER - CDO 3.C FE 712,500 712,500 670,420 712,500 11.134 10.822 JAJO 16,087 83,765 05/24/2024 10/20/2034 280,242 XXX
48254X-AA-7 KKR 36 E - CDO 3.C FE 3,754,500 3,750,000 3,529,453 3,743,497 (27,172) 11.446 11.173 JAJO 93,000 453,409 01/07/2022 10/16/2034 1,374,862 XXX
48255M-AA-0 KKR 41 E - CDO 3.C FE 1,003,800 1,000,000 937,610 1,002,012 (1,788) 10.582 10.522 JAJO 22,387 83,356 02/11/2025 04/16/2035 39,111 XXX
48255R-AE-1 KSTAT 1RR ER2 - CDO 3.A FE 1,000,000 1,000,000 952,837 1,000,000 9.634 9.770 JAJO 19,537 79,817 12/17/2024 07/21/2031 74,687 XXX
50200J-AJ-0 LCM 27 C - CDO O 1.F FE 2,246,625 2,250,000 2,261,072 2,332,415 (31,908) 6.105 4.465 JAJO 29,381 150,463 10/26/2018 07/16/2031 519,969 XXX
50200W-AD-4 LCM 28 C - CDO O 1.C FE 4,000,000 4,000,000 4,011,793 4,000,000 6.296 6.359 JAJO 51,068 274,573 10/16/2018 10/20/2030 1,084,377 XXX
55818T-AG-7 MDPK 14RR ER - CDO 3.C FE 5,910,640 6,145,000 5,960,769 6,052,294 (12,746) 9.919 9.994 JAJO 120,211 650,693 01/10/2025 10/22/2030 324,003 XXX
55819E-AE-4 MDPK XXXI ER - CDO 3.A FE 1,200,000 1,200,000 1,164,082 1,200,000 10.260 10.096 JAJO 23,940 131,150 05/30/2024 07/23/2037 69,839 XXX
55819G-BA-6 MDPK XXXIV BRR - CDO 1.B FE 3,707,673 3,700,000 3,708,371 3,685,849 (21,802) 5.694 5.468 JAJO 45,059 231,988 12/19/2024 10/16/2037 1,479,107 XXX
55819L-AE-8 MDPK XXXV ER - CDO 3.C FE 3,500,000 3,500,000 3,448,167 3,500,000 10.246 10.398 JAJO 72,718 380,037 03/12/2021 04/20/2032 35,711 XXX
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55819M-AN-6 MDPK XXXV A1R - CDO C 1.A FE 2,004,633 2,004,633 2,004,637 2,004,633 5.136 5.127 JAJO 20,878 56,237 06/26/2025 04/20/2032 34,656 XXX
55820E-AG-6 MDPK XXIX ER - CDO 3.A FE 2,000,000 2,000,000 1,970,208 2,000,000 9.734 9.558 JAJO 39,479 117,870 03/07/2025 03/25/2038 1,277,608 XXX
55821L-AL-8 MDPK 39R BR - CDO 1.C FE 5,003,489 5,000,000 5,002,500 4,969,777 (33,447) 5.607 5.341 JAJO 55,295 310,875 12/19/2024 10/22/2034 4,590,821 XXX
55822C-AA-1 MDPK 52 E - CDO 3.C FE 1,576,000 1,600,000 1,528,945 1,564,790 (8,232) 10.619 10.822 JAJO 33,509 180,779 09/17/2024 01/22/2035 667,708 XXX
566063-AA-1 MP20 XX E - CDO 4.A FE 3,663,000 3,700,000 3,711,906 3,688,695 (20,795) 11.231 9.848 JAJO 80,804 440,829 04/09/2021 04/24/2034 1,573,800 XXX
56607T-AQ-8 MP23 XXIII D2 - CDO 3.A FE 3,467,975 3,725,000 3,641,744 3,568,814 16,425 9.869 10.926 JAJO 72,503 392,551 03/15/2022 01/22/2035 1,508,721 XXX
63172D-AA-9 CFOZ 2019 A - CDO 2.A FE 774,299 774,299 696,497 774,299 3.980 3.999 FMAN 3,938 30,817 08/16/2019 08/31/2034 204 XXX
64130H-AY-7 NEUB 24 CR2 - CDO C 1.F FE 500,000 500,000 501,689 500,000 5.984 6.477 JAJO 6,068 32,746 08/08/2024 10/19/2038 69,976 XXX
64131Q-AQ-3 NEUB 26RR BR2 - CDO 1.C FE 7,100,000 7,100,000 7,111,893 7,100,000 5.620 5.307 JAJO 80,009 444,002 12/19/2024 10/18/2038 2,879,307 XXX
64132T-AW-3 NEUB 33 BR2 - CDO 1.C FE 4,100,000 4,100,000 4,119,626 4,100,000 5.594 5.634 JAJO 49,053 137,891 03/14/2025 04/18/2039 300,892 XXX
671060-AG-6 OCP 2024-35 C - CDO 1.F FE 4,000,000 4,000,000 4,013,564 4,000,000 5.858 5.625 JAJO 42,959 281,370 08/20/2024 10/26/2037 1,507,483 XXX
67111M-AA-4 OZLM XVII D - CDO 3.C FE 3,057,918 3,125,000 2,977,323 3,140,471 (35,880) 10.136 9.429 JAJO 64,230 335,843 06/22/2021 07/22/2030 873,143 XXX
67112E-AA-1 OZLM XXI D - CDO 3.C FE 2,346,188 2,425,000 2,219,235 2,454,904 (32,340) 9.686 8.701 JAJO 47,630 249,581 10/31/2018 01/20/2031 210,630 XXX
67112H-AA-4 OZLM XVIII E - CDO 3.C FE 1,602,645 1,650,000 1,524,080 1,676,212 (21,809) 9.666 8.543 JAJO 34,556 169,722 08/22/2018 04/15/2031 317,548 XXX
67121Q-AE-5 OFSBS 15 B - CDO 1.C FE 2,650,000 2,650,000 2,660,989 2,650,000 5.584 5.281 JAJO 30,009 89,677 03/13/2025 03/31/2038 76,282 XXX
67570Q-AP-6 OCP 2019-16 CR - CDO C 1.F FE 750,000 750,000 751,847 750,000 6.039 6.082 JAJO 10,442 49,339 03/08/2021 04/10/2033 174,652 XXX
67591X-AE-1 OCT38 38 DR - CDO 3.C FE 6,501,000 6,600,000 6,663,119 6,521,239 20,462 11.134 12.006 JAJO 149,016 877,936 08/06/2024 10/20/2037 6,775,687 XXX
675923-AA-4 OCT34 34 E1 - CDO 3.C FE 3,291,209 3,454,250 3,186,401 3,460,240 (2,087) 9.646 9.715 JAJO 67,565 354,114 04/27/2021 01/22/2030 938,678 XXX
67592A-AA-8 OCT39 39 E - CDO 3.C FE 2,091,541 2,200,000 2,169,721 2,202,219 (36,744) 9.896 9.523 JAJO 44,147 231,095 11/27/2018 10/21/2030 1,059,035 XXX
67592G-AE-7 OCT41 41 ER - CDO 3.C FE 1,990,400 2,000,000 1,913,781 2,056,789 (4,857) 11.296 10.859 JAJO 48,950 238,777 10/15/2021 10/15/2033 199,040 XXX
67707E-BY-9 OAKC 2 CR2 - CDO C 1.F FE 1,000,000 1,000,000 1,002,931 1,000,000 5.620 5.651 JAJO 11,240 47,827 12/18/2024 01/21/2038 192,922 XXX
69120U-AC-7 OR 21 C - CDO 1.F FE 250,000 250,000 249,984 250,000 6.265 6.129 JAJO 3,002 6,298 05/16/2025 07/24/2034 1,878 XXX
69121C-AL-6 OR 8R CR - CDO 1.F FE 250,000 250,000 250,516 250,000 6.265 6.098 JAJO 3,002 8,511 03/27/2025 04/24/2037 84,921 XXX
693979-AA-4 PPMC 7 A1 - CDO C 1.A FE 5,008,000 5,000,000 5,017,649 5,008,207 207 5.354 5.371 JAJO 54,288 145,789 06/24/2025 07/20/2037 114,509 XXX
69689G-AE-7 PLMRS 2018-1 DR - CDO 3.B FE 1,001,300 1,000,000 973,439 999,453 (1,847) 10.824 10.894 JAJO 21,950 84,906 03/24/2025 04/20/2037 186,491 XXX
69703L-AA-6 PLMRS 2024-2 A1 - CDO C 1.A FE 1,095,822 1,092,000 1,095,348 1,095,709 (113) 5.284 4.767 JAJO 11,702 31,454 06/27/2025 07/20/2037 73,801 XXX
74971J-AA-6 RRAM 16 D - CDO 3.C FE 1,352,208 1,350,000 1,331,954 1,349,434 372 10.416 10.082 JAJO 30,467 149,129 07/25/2024 07/15/2036 12,072 XXX
74979R-AJ-1 RRAM 5R DR - CDO 3.C FE 5,625,000 5,625,000 5,692,363 5,625,000 10.505 10.158 JAJO 128,024 626,413 04/19/2024 04/15/2039 5,766,201 XXX
74988G-AA-3 RRAM 38 D - CDO 3.C FE 2,000,000 2,000,000 1,968,579 2,000,000 8.405 7.864 JAJO 36,420 120,782 02/05/2025 04/16/2040 2,038,372 XXX
75010F-AA-4 RAD 9 ER - CDO 3.A FE 300,000 300,000 288,940 300,000 9.655 9.455 JAJO 6,275 23,516 12/19/2024 01/15/2038 7,180 XXX
75888H-AY-7 REG12 XII BRR - CDO 1.C FE 9,701,727 9,700,000 9,721,559 9,635,705 (73,709) 5.705 5.451 JAJO 119,890 608,147 12/19/2024 10/15/2037 329,289 XXX
75888T-AQ-8 REG16 16R BR - CDO 1.C FE 2,700,462 2,700,000 2,705,147 2,682,333 (18,043) 5.605 5.270 JAJO 32,787 166,541 12/19/2024 01/18/2033 345,033 XXX
77341A-AE-3 ROCKT 2025-1 B - CDO 1.C FE 2,574,000 2,600,000 2,605,778 2,563,913 (10,087) 5.505 5.401 JAJO 31,009 91,767 03/18/2025 03/31/2038 297,376 XXX
77342H-AA-5 ROCKT 2018-1 E - CDO 4.A FE 6,508,516 6,975,000 6,404,785 6,949,646 (55,581) 10.001 9.641 FMAN 81,380 739,286 12/17/2020 05/20/2031 62,706 XXX
77342L-AA-6 ROCKT 2018-2 E - CDO 4.A FE 6,271,425 6,450,000 5,898,403 6,355,246 2,217 10.146 10.180 JAJO 132,702 693,833 04/19/2022 10/20/2031 860,893 XXX
77587E-AJ-7 RMRK 2 D - CDO 3.C FE 379,313 425,000 402,122 391,408 4,330 10.370 12.977 JAJO 8,080 47,205 08/19/2022 07/25/2031 15,981 XXX
78109R-AJ-5 RRAM 2 DR - CDO 4.A FE 1,662,351 1,700,000 1,632,418 1,653,659 (7,361) 9.966 10.214 JAJO 36,709 180,036 10/03/2024 04/15/2036 676,158 XXX
82811R-BC-0 SLVRK 1-RR BRR - CDO 1.C FE 6,700,000 6,700,000 6,714,886 6,700,000 5.734 5.430 JAJO 77,909 421,863 12/19/2024 10/20/2037 1,163,078 XXX
82811R-BE-6 SLVRK 1-RR CRR - CDO 1.F FE 4,000,000 4,000,000 4,013,299 4,000,000 6.384 6.130 JAJO 51,785 278,147 12/19/2024 10/20/2037 1,269,963 XXX

83013M-AA-0
SIXTH STREET CLO 30 LTD. -
CDO 3.C FE 3,150,000 3,150,000 3,138,674 3,150,000 9.078 8.208 JAJO 112,004 07/02/2025 07/19/2038 3,214,618 XXX

85816L-AE-8 STCR 182 C - CDO O 1.B FE 3,000,200 3,000,000 3,011,062 3,068,510 (27,752) 6.436 5.414 FMAN 23,600 209,606 10/24/2018 08/18/2031 1,841,972 XXX
85816L-AG-3 STCR 182 D - CDO 2.B FE 3,482,500 3,500,000 3,501,857 3,489,357 2,525 7.536 7.517 FMAN 32,239 283,575 10/05/2018 08/18/2031 1,026,823 XXX
85816M-AA-4 STCR 182 E - CDO 4.A FE 6,651,438 6,975,000 5,814,378 6,878,308 (14,720) 10.336 10.351 FMAN 88,118 763,136 04/08/2021 08/18/2031 28,822 XXX
85816V-AC-0 STCR 2017-1 C - CDO C 1.A FE 991,250 1,000,000 1,005,010 1,021,672 4,516 6.066 4.846 JAJO 13,143 66,362 04/23/2018 10/15/2030 128,087 XXX
869504-AC-4 SPSS 2011-1 B - ABS C 2.B FE 115,070 115,072 114,125 115,073 — 7.680 7.804 MON 393 8,838 10/24/2011 11/15/2058 18,606 XXX
869504-AC-4 SPSS 2011-1 B - ABS 2.B FE 846,912 846,928 839,959 846,943 (1) 7.680 7.803 MON 2,891 65,044 10/24/2011 11/15/2058 136,943 XXX
87166X-AA-2 SYMP XX E - CDO 3.C FE 790,090 800,000 772,921 796,118 (6,189) 10.445 10.158 JAJO 17,873 88,700 03/12/2021 01/16/2032 56,949 XXX
87167V-AA-5 SYMP XXVI ER - CDO 4.C FE 2,000,000 2,000,000 1,851,638 2,000,000 11.646 11.302 JAJO 47,231 245,475 12/19/2024 04/20/2033 371,148 XXX
874779-AJ-0 TALPK 1R ER - CDO 3.C FE 1,650,000 1,650,000 1,649,967 1,650,000 9.884 9.385 JAJO 33,072 44,967 06/26/2025 07/20/2038 1,688,697 XXX
89623V-AN-1 CAVU 221R BR - CDO 1.C FE 6,300,000 6,300,000 6,306,806 6,300,000 5.707 5.435 JAJO 70,914 398,090 12/19/2024 10/22/2037 548,489 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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Asset-Backed Securities: Financial Asset-Backed Securities – Self-Liquidating, Other Financial Asset-Backed Securities – Self-Liquidating (Unaffiliated)

92325Q-AA-5 VENTR 32 A1 - CDO C 1.A FE 806,874 806,874 806,908 806,874 5.246 5.254 JAJO 8,583 23,474 06/26/2025 07/18/2031 19,402 XXX
92332B-AA-9 VENTR 43 E - CDO 3.C FE 1,697,850 1,750,000 1,390,897 1,747,234 (8,198) 11.316 10.179 JAJO 42,907 209,284 04/27/2021 04/15/2034 217,675 XXX
92332G-AA-8 VENTR 42 E - CDO 3.C FE 5,820,000 6,000,000 5,551,629 6,109,032 (22,520) 11.466 10.490 JAJO 149,060 726,671 03/15/2021 04/17/2034 28,709 XXX
92332J-AA-2 VENTR 37 E - CDO 3.C FE 1,003,065 1,050,000 705,978 1,045,381 (2,932) 11.116 10.468 JAJO 25,289 123,441 05/07/2021 07/15/2032 154,646 XXX
92332P-AA-8 VENTR 38 E - CDO 3.C FE 3,762,759 3,900,000 2,663,430 3,910,953 (5,314) 11.070 10.736 JAJO 75,552 458,632 06/30/2021 07/30/2032 425,857 XXX
92891F-AC-9 VOYA 2019-3 ER - CDO 3.C FE 992,301 1,000,000 1,005,137 991,749 (552) 10.643 10.752 JAJO 22,469 56,236 05/01/2025 10/18/2032 324,455 XXX
92917W-BS-6 VOYA 184RRR CR - CDO 1.F FE 4,500,000 4,500,000 4,515,271 4,500,000 7.163 5.629 JAJO 69,840 327,867 08/14/2024 10/15/2037 2,228,530 XXX
94949F-AN-3 WELF 222R BR - CDO 1.C FE 8,600,000 8,600,000 8,623,800 8,600,000 5.734 5.417 JAJO 100,002 546,572 12/19/2024 10/19/2037 879,802 XXX
97316V-AJ-5 WINDR 2021-4 E2 - CDO 3.C FE 2,750,000 2,750,000 2,577,518 2,750,000 10.546 10.699 JAJO 58,809 306,942 12/17/2021 01/22/2035 840,068 XXX
98887H-AQ-7 ZCLO3 3 CR - CDO 3.A FE 2,500,125 2,825,000 2,756,336 2,694,683 14,305 7.896 9.223 JAJO 48,331 239,888 07/08/2021 07/15/2031 1,048,576 XXX
1099999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs
(Unaffiliated) 647,678,838 654,085,448 654,925,919 653,873,668 (1,656,502) XXX XXX XXX 10,253,407 50,647,012 XXX XXX 205,269,914 XXX

00835A-AD-0 AFFRM 24B D - ABS 2.B FE 1,000,591 1,000,000 1,002,942 1,000,085 (449) 5.500 5.557 MON 2,444 55,000 12/19/2024 09/17/2029 479,335 XXX
00835A-AE-8 AFFRM 24B E - ABS 3.B FE 1,001,855 1,000,000 1,005,938 1,000,798 (977) 7.350 7.405 MON 3,267 73,500 12/19/2024 09/17/2029 557,159 XXX
04542B-MT-6 ABFC 2005-AQ1 A5 - RMBS O 1.A FM 1,557,718 1,523,330 1,488,624 1,514,470 (4,981) 4.688 4.219 MON 5,951 63,293 09/27/2018 03/25/2035 13,053 XXX
05551C-AA-3 BIBCARD 191 NOTES - ABS 1.G FE 12,971,903 12,971,903 12,611,194 12,971,903 3.500 3.515 JAJO 105,937 454,016 10/22/2019 01/07/2030 824,539 XXX

08866T-AB-8
BIB MERCHANT VOUCHER
RECEIVABLES LTD - A O 1.G FE 2,834,840 2,834,840 2,821,621 2,834,840 4.180 4.202 JAJO 27,649 118,496 03/02/2018 04/07/2028 300,031 XXX

10570N-AA-6 BRAVO 24CES1 A1A - RMBS 1.A FE 803,405 803,405 814,024 804,771 1,145 6.377 6.389 MON 4,269 51,233 04/30/2024 04/27/2054 2,888 XXX
10570P-AA-1 BRAVO 2024-CES2 A1A - RMBS 1.A 1,958,329 1,958,336 1,969,856 1,970,435 11,719 5.549 6.161 MON 9,056 117,724 12/19/2024 09/25/2054 12,582 XXX
10570P-AD-5 BRAVO 2024-CES2 A2 - RMBS 1.C 1,599,998 1,600,000 1,609,897 1,611,685 11,334 5.592 6.337 MON 7,456 89,472 12/19/2024 09/25/2054 116,748 XXX
10570P-AE-3 BRAVO 2024-CES2 A3 - RMBS 1.E 1,199,991 1,200,000 1,211,136 1,208,933 8,667 5.941 6.699 MON 5,941 71,292 12/19/2024 09/25/2054 7,345 XXX
12530M-AE-5 SORT 2021-1 A1 - ABS C 1.E FE 931,150 931,327 751,785 931,303 22 1.428 1.548 MON 633 14,210 03/10/2021 03/15/2061 943,649 XXX
12636S-AE-5 COOPR 25CES4 A3 - RMBS 1.F FE 5,717,831 5,718,000 5,722,589 5,717,825 (6) 5.497 6.244 MON 26,193 52,386 10/31/2025 11/25/2060 546,766 XXX
126673-P2-2 CWL 2005-4 MF1 - RMBS O 1.A FM 8,982,198 9,072,927 8,998,644 8,982,198 5.087 5.058 MON 38,462 366,721 09/27/2018 08/27/2035 14,416,468 XXX
126673-WE-8 CWL 2005-1 MF1 - RMBS O 1.A FM 38,391 37,884 37,738 37,884 106 5.456 MON 172 1,719 09/27/2018 06/25/2035 6,625,000 XXX
126685-AD-8 CWHEL 2005-C 2A - RMBS C 1.A FM 16,359 20,669 19,617 19,744 165 4.045 5.626 MON 39 952 04/20/2010 07/15/2035 1,016 XXX
126685-AF-3 CWHEL 2005-D 2A - RMBS C 1.A FM 10,233 12,792 12,010 12,092 111 4.055 5.698 MON 24 591 04/22/2010 11/15/2035 1,139 XXX
144539-AC-7 CARR 2006-NC5 A3 - RMBS O 1.A FM 10,649,339 11,866,800 10,811,972 10,649,339 11 — 3.996 4.517 MON 7,904 454,535 09/27/2018 10/27/2036 18,019,167 XXX
161546-FV-3 CFAB 2003-4 1A5 - RMBS O 1.A FM 481,718 475,878 468,948 480,877 (895) 5.916 4.762 MON 2,346 23,217 09/27/2018 07/25/2036 763 XXX
17309N-AG-6 CRMSI 2006-1 M1 - RMBS O 1.A FM 1,154,988 1,143,685 1,137,895 1,140,175 97 6.612 4.549 MON 6,302 50,987 09/27/2018 07/25/2036 59,103 XXX
19423D-AD-2 CASL 2018-A C - ABS O 2.B FE 1,073,066 1,073,307 1,069,598 1,073,192 3 5.500 5.565 MON 984 59,032 11/07/2018 12/26/2047 6,763 XXX
30191L-AC-3 FIGRE 25HE1 C - RMBS 1.G FE 121,474 120,750 122,242 121,443 (32) 6.029 5.746 MON 607 6,673 01/28/2025 01/25/2055 228 XXX
3133TD-6W-1 FSPC T-010 A5 - RMBS O 1.A 1,434 1,434 1,434 1,434 6.410 6.271 MON 8 84 04/01/2017 05/25/2029 1,671 XXX
31684F-AA-2 FIGRE 24HE5 A - RMBS 1.A FE 111,449 112,433 113,877 111,522 76 5.440 5.828 MON 102 6,116 11/06/2024 10/26/2054 333 XXX
31684F-AC-8 FIGRE 24HE5 C - RMBS 1.G FE 187,132 187,388 189,669 187,153 20 5.700 5.818 MON 178 10,681 10/10/2024 10/26/2054 555 XXX
31684G-AB-8 FIGRE 24HE3 B - RMBS 1.D FE 138,716 138,717 141,178 138,716 — 6.132 6.211 MON 142 8,506 07/11/2024 07/25/2054 470 XXX
31684H-AA-8 FIGRE 24HE1 A - RMBS 1.A FE 805,327 805,334 822,720 805,328 1 6.165 6.245 MON 827 49,649 03/19/2024 03/25/2054 788 XXX
316922-AA-1 FIGRE 25PF1 A - RMBS 1.A FE 2,198,176 2,198,243 2,230,398 2,198,171 (5) 5.758 5.784 MON 10,548 84,383 04/25/2025 06/25/2055 3,324 XXX
32028P-AF-2 FFML 2006-FF11 2A4 - RMBS O 1.A FM 4,019,216 4,213,373 4,037,404 4,019,216 4.326 4.600 MON 3,038 187,680 09/27/2018 08/25/2036 19,148,078 XXX
349941-AB-0 FFIN 2024-1 B - ABS 1.D FE 392,697 392,762 403,217 392,718 5 5.950 6.030 MON 1,039 23,369 03/25/2024 12/15/2049 126,948 XXX
36272N-AB-0 GSMBS 25HE1 M1 - RMBS 1.C FE 100,000 100,000 100,447 100,000 6.122 5.913 MON 102 2,576 07/24/2025 10/25/2055 206 XXX
38237B-AA-8 GOOD 2024-1 A - ABS 1.F FE 1,788,978 1,736,442 1,689,747 1,786,943 (1,956) 6.250 5.980 MON 3,316 108,528 12/19/2024 06/20/2057 12,382 XXX
39571M-AH-1 GSKY 2024-1 D - ABS 2.B FE 857,595 827,034 856,289 860,176 2,581 7.330 5.378 MON 1,010 20,207 08/28/2025 06/25/2059 13,304 XXX
39571N-AF-3 GSKY 2025-1 C - ABS 1.G FE 1,299,962 1,300,000 1,316,703 1,299,966 4 5.690 5.758 MON 1,233 55,478 03/19/2025 03/25/2060 20,087 XXX
39571X-AC-8 GSKY 2024-2 A3 - ABS 1.A FE 1,299,566 1,300,000 1,324,965 1,299,501 (71) 5.150 5.214 MON 1,116 66,950 12/19/2024 10/27/2059 5,568 XXX
46590U-AA-0 HENDR 182 A - ABS O 1.A FE 5,259,344 5,264,927 4,938,946 5,259,150 (1,712) 3.960 4.013 MON 9,266 207,912 10/04/2018 10/15/2075 871,763 XXX
46590U-AA-0 HENDR 182 A - ABS 1.A FE 3,157,297 3,164,710 2,968,765 3,158,210 (858) 3.960 4.031 MON 5,570 124,974 10/23/2018 10/15/2075 524,010 XXX
46590U-AB-8 HENDR 182 B - ABS O 2.A FE 384,197 384,321 350,695 384,131 (166) 4.700 4.756 MON 803 18,052 10/02/2018 10/15/2077 63,675 XXX
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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46616P-AB-9 HENDR 2011-1 B - ABS O 1.G FE 175,953 158,377 165,523 172,656 (889) 7.490 5.484 MON 527 11,862 12/06/2018 10/15/2058 722 XXX
46616Q-AA-9 HENDR 2011-2 A - ABS C 1.A FE 89,450 89,502 89,079 89,495 — 4.940 4.992 MON 197 4,421 12/01/2011 09/15/2056 504 XXX
46616V-AA-8 HENDR 2012-1 A - ABS O 1.A FE 5,299,654 5,256,917 5,098,420 5,334,607 (2,980) 4.210 4.042 MON 9,836 221,001 04/01/2017 02/16/2065 2,105,184 XXX
46616Y-AA-2 HENDR 2012-2 A - ABS C 1.A FE 853,753 859,259 804,543 856,503 261 3.840 3.955 MON 1,466 33,688 09/25/2012 10/15/2059 9,804 XXX
46617J-AA-4 HENDR 2013-2 A - ABS C 1.A FE 182,167 182,209 173,073 182,248 (4) 4.210 4.243 MON 341 7,799 07/23/2013 03/15/2062 1,106 XXX
46617L-AA-9 HENDR 133 A - ABS C 1.A FE 48,910 48,950 46,722 48,941 (19) 4.080 4.118 MON 89 1,992 10/10/2013 01/17/2073 3,470 XXX
46651T-AA-9 HENDR 2018-1 A - ABS O 1.A FE 1,859,361 1,911,095 1,735,380 1,870,006 570 3.740 4.085 MON 3,177 71,437 06/25/2018 10/17/2072 5,968 XXX
46651T-AB-7 HENDR 2018-1 B - ABS O 2.A FE 157,347 157,404 139,251 157,296 (69) 4.700 4.757 MON 329 7,387 03/13/2018 10/15/2074 492 XXX
46651T-AB-7 HENDR 2018-1 B - ABS 2.A FE 34,002 39,351 34,813 35,146 94 4.700 6.546 MON 82 1,847 04/13/2020 10/15/2074 123 XXX
55275R-AD-4 MABS 2006-NC3 A4 - RMBS O 1.A FM 4,004,551 8,546,688 4,097,923 4,004,551 4.166 9.019 MON 5,935 192,897 09/27/2018 10/25/2036 11,422,929 XXX
57643L-NW-2 MABS 2006-AB1 A3B - RMBS O 1.A FM 1,097,627 1,943,519 1,125,178 1,097,627 185,892 6.000 10.511 MON 9,718 63,446 09/27/2018 02/25/2036 2,279,051 XXX
61749H-AE-0 MSAC 2006-HE3 A2D - RMBS O 1.A FM 4,630,423 4,927,030 4,769,999 4,630,423 4.346 4.690 MON 3,569 219,058 09/27/2018 04/25/2036 12,262,914 XXX
61946G-AA-1 MSAIC 2017-2 A - ABS C 1.D FE 56,729 56,736 53,652 56,625 22 3.820 3.934 MON 66 2,167 10/17/2017 06/22/2043 376 XXX
63890B-AC-0 NAVSL 2018-E B - ABS O 1.B FE 5,619,647 5,620,000 5,547,725 5,619,927 27 4.440 4.482 MON 11,090 249,528 11/06/2018 12/15/2059 46,710 XXX
63940U-AD-6 NAVSL 2018-D B - ABS O 1.B FE 14,993,829 15,000,000 14,695,991 14,997,230 524 4.570 4.618 MON 30,467 685,500 10/18/2018 12/15/2059 96,431 XXX
63942B-AA-2 NAVSL 2021-A A - ABS C 1.A FE 57,271 57,279 52,628 57,272 — 0.840 0.848 MON 21 481 01/19/2021 05/15/2069 416 XXX
64032E-AJ-6 NSLT 2007-1 B2 - ABS 4.A FE 5,220,599 5,550,000 5,349,023 5,220,599 329,401 5.099 5.421 N/A 18,080 337,530 10/11/2018 08/25/2037 5,237,107 XXX
64034Y-AD-3 NSLT 2021-D C - ABS C 1.F FE 999,718 1,000,000 872,774 999,806 21 3.500 3.528 MON 1,069 35,000 10/21/2021 04/20/2062 33,132 XXX
67108S-AJ-7 ONDK 252 B - ABS 1.G FE 999,926 1,000,000 1,002,646 999,928 2 5.230 5.285 MON 2,324 4,939 11/05/2025 11/17/2032 52,492 XXX
682687-AB-4 ODART 2021-1 B - ABS C 1.A FE 1,111,992 1,112,366 1,110,918 1,111,249 (1,556) 1.260 1.700 MON 1,168 14,449 10/07/2021 07/14/2028 51,544 XXX
68269B-AC-2 OMFIT 2019-2 C - ABS C 1.E FE 999,784 1,000,000 971,060 998,851 266 3.660 3.724 MON 1,728 36,600 09/16/2019 10/14/2036 40,021 XXX
68269M-AA-2 OMFIT 2021-1 A1 - ABS C 1.A FE 2,499,341 2,500,000 2,432,999 2,499,859 121 1.550 1.561 MON 1,830 38,750 05/17/2021 06/16/2036 12,463 XXX
68269N-AB-8 OMFIT 2024-1 B - ABS 1.C FE 150,071 150,000 157,388 150,059 (7) 6.030 6.099 MON 427 9,045 04/25/2024 05/14/2041 82,500 XXX
70338C-10-9 PATRNL 2004-I A - ABS 1.G FE 981,432 1,161,457 1,168,218 1,146,447 8,016 6.673 7.346 MON 5,813 77,504 04/11/2012 05/04/2054 566,935 XXX
70338C-10-9 PATRNL 2004-I A - ABS O 1.G FE 643,147 761,121 765,551 742,521 9,814 6.673 7.871 MON 3,809 50,789 04/11/2012 05/04/2054 371,521 XXX
74937Y-AA-6 RCKT 25CES4 A1A - RMBS 1.A 1,817,922 1,817,953 1,844,085 1,823,271 5,349 5.811 6.430 MON 8,803 70,428 04/16/2025 04/26/2055 5,814 XXX
74939F-AB-3 RCKT 2024-CES4 A1B - RMBS 1.A 66,717 66,718 67,497 66,960 155 6.298 6.380 MON 350 4,202 05/16/2024 06/27/2044 129 XXX
749414-AA-6 RCKT 24CES7 A1A - RMBS 1.A 1,291,535 1,293,430 1,297,515 1,299,443 7,660 5.158 5.766 MON 5,560 66,715 12/19/2024 10/25/2044 7,226 XXX
749414-AD-0 RCKT 24CES7 A2 - RMBS 1.A 599,993 600,000 601,515 604,307 4,185 5.371 6.100 MON 2,686 32,226 12/19/2024 10/25/2044 60,962 XXX
749414-AE-8 RCKT 24CES7 A3 - RMBS 1.C 1,299,975 1,300,000 1,308,345 1,309,325 9,066 5.770 6.507 MON 6,251 75,010 12/19/2024 10/25/2044 133,187 XXX
749420-AC-9 RCKT 25CES3 A2 - RMBS 1.A 3,985,900 3,986,000 4,033,998 3,999,903 14,003 5.736 6.488 MON 6,351 171,478 03/21/2025 03/25/2055 167,233 XXX
749420-AD-7 RCKT 25CES3 A3 - RMBS 1.E 6,084,999 6,085,000 6,170,741 6,106,856 21,856 5.986 6.751 MON 10,118 273,186 03/21/2025 03/25/2055 647 XXX
759950-CV-8 RAMC 2004-2 AF6 - RMBS O 1.A FM 18,861 19,073 18,502 18,672 16 5.396 3.966 MON 86 664 04/01/2017 07/25/2034 5,000,000 XXX
759950-FZ-6 RAMC 2005-4 A5 - RMBS O 1.A FM 11,698,310 14,500,000 12,351,609 11,698,310 6.066 7.449 MON 73,298 424,959 09/27/2018 02/25/2036 11,771,608 XXX
78448P-AF-7 SMB 2015-A C - ABS O 1.A FE 16,111,822 16,000,000 15,992,598 16,012,120 (17,844) 4.500 4.507 MON 32,000 720,000 09/27/2018 10/15/2048 679,498 XXX
78475C-AA-3 SSI 251 A - ABS 1.G FE 97,056 97,057 98,223 97,045 (11) 6.150 6.199 JAJO 1,011 2,056 06/18/2025 07/27/2065 66,383 XXX
79589V-AB-0 GRADE 25LOC4 M1 - RMBS 1.D FE 100,000 100,000 100,215 100,000 6.032 6.170 MON 117 2,947 07/10/2025 06/25/2055 47 XXX
79589V-AP-9 GRADE 25LOC4 A1B - RMBS 1.A FE 443,824 443,824 444,529 443,824 5.582 5.709 MON 482 12,170 07/10/2025 06/25/2055 128 XXX
81377A-AD-4 SABR 2006-HE2 A2C - RMBS O 1.A FM 4,224,651 11,242,053 4,254,635 4,224,651 4.146 11.191 MON 7,769 120,201 09/27/2018 07/25/2036 9,917,261 XXX
83611X-AC-8 SVHE 2006-EQ2 A3 - RMBS O 1.A FM 6,121,613 8,440,926 6,175,095 6,121,613 4.006 5.524 MON 5,636 145,820 09/27/2018 01/25/2037 19,821,253 XXX
83715R-AG-7 SCSLC 2014 B - ABS O 1.A FE 13,055,649 12,846,887 12,928,507 13,233,644 (163,806) 5.639 3.085 MON 62,383 780,135 10/18/2018 08/01/2035 335,057 XXX
86745J-AA-5 SNVA 181 A - ABS C 1.F FE 609,088 609,218 588,668 608,431 (75) 4.870 4.893 JJ 13,269 29,669 10/26/2018 07/20/2048 23,186 XXX
86745J-AA-5 SNVA 181 A - ABS O 1.F FE 8,124,713 8,126,446 7,852,326 8,115,949 (1,006) 4.870 4.893 JJ 176,992 395,758 10/26/2018 07/20/2048 309,282 XXX
86773A-AA-9 SUNRN 243 A1 - ABS 1.E FE 720,537 720,526 709,935 720,556 13 5.490 5.526 JAJO 6,703 39,557 12/19/2024 10/30/2059 405 XXX
86773A-AB-7 SUNRN 243 A2 - ABS 1.E FE 3,158,568 3,160,216 3,070,839 3,158,820 205 5.880 5.929 JAJO 31,486 185,821 12/19/2024 10/30/2059 7,758 XXX
869507-AA-1 SPSS 2017-1 A - ABS 1.A FE 305,375 305,528 279,936 306,024 (23) 4.190 4.201 MON 569 12,802 02/09/2017 01/15/2071 696 XXX
88576V-AA-8 HENDR 2008-3 A1 - ABS O 1.A FE 736,809 629,121 700,361 713,673 (6,921) 8.000 4.823 MON 2,237 50,330 12/06/2018 06/15/2045 1,240 XXX
88576V-AA-8 HENDR 2008-3 A1 - ABS 1.A FE 170,191 187,797 209,063 187,021 57 8.000 8.248 MON 668 15,024 12/05/2008 06/15/2045 370 XXX
88576X-AA-4 HENDR 2010-1 A - ABS C 1.A FE 75,801 75,821 76,307 76,050 (166) 5.560 5.194 MON 187 4,678 04/15/2010 07/15/2059 1,310 XXX
88576X-AB-2 HENDR 2010-1 B - ABS C 1.A FE 88,516 88,558 89,561 88,670 (58) 9.310 9.343 MON 366 8,245 04/15/2010 07/15/2061 772 XXX
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Asset-Backed Securities: Financial Asset-Backed Securities – Not Self-Liquidating, Equity Backed Securities (Unaffiliated)

Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Lease-Backed Securities – Practical Expedient (Unaffiliated)

89182F-AA-7
TPMT 23CES2 A1A -
CMO/RMBS 1.A 500,633 490,816 496,927 499,908 (758) 7.294 6.953 MON 2,983 35,800 12/19/2024 10/25/2063 3,929 XXX

89182Q-AA-3 TPMT 24CES4 A1 - RMBS 1.A 1,577,522 1,578,030 1,579,715 1,587,098 9,274 5.122 5.709 MON 6,736 80,827 12/19/2024 09/25/2064 7,255 XXX
89182Q-AC-9 TPMT 24CES4 M1 - RMBS 1.E 699,998 700,000 702,204 705,168 5,013 5.573 6.318 MON 3,251 39,011 12/19/2024 09/25/2064 33,759 XXX
89183Q-AA-2 TPMT 24CES5 A1 - RMBS 1.A FE 1,419,884 1,419,901 1,422,106 1,428,594 8,435 5.167 5.763 MON 6,114 73,366 12/19/2024 09/25/2064 5,580 XXX
89183Q-AB-0 TPMT 24CES5 A2 - RMBS 1.D FE 3,332,959 3,333,000 3,336,036 3,357,342 23,659 5.202 5.940 MON 14,449 173,383 12/19/2024 09/25/2064 129,993 XXX
89183Q-AC-8 TPMT 24CES5 M1 - RMBS 1.G FE 3,332,898 3,333,000 3,349,027 3,357,715 24,065 5.601 6.351 MON 15,557 186,681 12/19/2024 09/25/2064 33,678 XXX
92839H-AA-4 VSTA 24CES1 A1 - RMBS 1.A FE 501,503 500,449 506,533 501,675 (14) 6.676 6.427 MON 2,784 32,238 04/14/2025 05/26/2054 6,831 XXX
92841Y-AA-3 VSTA 24CES2 A1 - RMBS 1.A FE 105,014 106,243 106,205 105,246 215 5.252 5.760 MON 465 5,580 11/19/2024 10/26/2054 390 XXX
1119999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Self-Liquidating, Other Financial Asset-Backed Securities –
Self-Liquidating (Unaffiliated) 221,351,980 240,785,801 220,398,551 221,844,082 (19,281) 515,293 XXX XXX XXX 914,809 9,750,280 XXX XXX 146,943,690 XXX
1209999999 – Subtotals – Financial Asset-Backed Securities – Self-
Liquidating 1,989,830,192 2,079,235,376 1,937,567,688 2,005,231,594 153,520 3,678,544 XXX XXX XXX 16,135,047 104,054,703 XXX XXX 1,185,612,814 XXX

C5170@-AA-6
LIGHTNING 2022-1 A FUNDED
- ABS 1.G 19,000,000 19,000,000 18,145,000 19,000,114 39 5.500 5.497 MS 348,333 947,329 02/18/2025 03/01/2037 1,501,731 1.000

C8854@-AA-3
THUNDERBIRD 2022-1 A
FUNDED - ABS 1.G 19,000,000 19,000,000 18,145,000 19,000,073 (14) 5.500 5.497 MS 348,333 946,703 02/18/2025 03/01/2037 1,501,731 1.000

1319999999 – Asset-Backed Securities: Financial Asset-Backed
Securities – Not Self-Liquidating, Equity Backed Securities (Unaffiliated) 38,000,000 38,000,000 36,290,000 38,000,186 25 XXX XXX XXX 696,667 1,894,032 XXX XXX 3,003,462 XXX
1409999999 – Subtotals – Financial Asset-Backed Securities – Not Self-
Liquidating 38,000,000 38,000,000 36,290,000 38,000,186 25 XXX XXX 696,667 1,894,032 XXX XXX 3,003,462 XXX

00037U-AD-2 AASET 183 A - ABS 2.C FE 3,183,430 3,183,430 3,189,494 3,183,430 4.460 4.501 MON 6,310 145,167 11/02/2018 12/15/2038 36,630
00038R-AA-4 AASET 2019-2 A - ABS 2.C FE 9,282 13,052 13,040 9,282 3.376 4.747 MON 18 441 09/25/2020 10/16/2039 214,174 1.000
00038R-AB-2 AASET 2019-2 B - ABS 4.A FE 164,353 513,554 506,846 164,353 4.458 13.928 MON 954 22,894 10/07/2019 10/16/2039 971,235
00255U-AA-3 AASET 2020-1 A - ABS 2.A FE 91,074 92,778 92,128 92,597 48 3.351 3.673 MON 138 3,109 02/24/2021 01/17/2040 6,071
01983K-AG-9 ALLO 241 A2 - ABS 1.G FE 250,000 250,000 253,772 250,000 — 5.940 6.014 MON 454 14,850 07/12/2024 07/20/2054 251,238 1.000
01983K-AH-7 ALLO 241 B - ABS 2.B FE 249,932 250,000 256,587 249,950 12 7.150 7.264 MON 546 17,875 07/12/2024 07/20/2054 251,490 1.000
01983K-AQ-7 ALLO 251 B - ABS 2.B FE 149,998 150,000 152,333 149,998 — 6.163 6.243 MON 282 6,600 03/27/2025 04/20/2055 150,770
12479M-AH-1 CBCI 161 A - ABS 1.F FE 2,488,893 2,488,893 2,253,603 2,488,893 5.250 5.284 JAJO 27,585 130,667 05/19/2016 07/16/2046 56,957
12479M-AJ-7 CBCI 161 B - ABS 2.B FE 10,400,000 10,400,000 7,943,790 10,400,000 7.500 7.570 JAJO 164,667 780,000 05/19/2016 07/16/2046 839,382
12510H-AF-7 CAUTO 2020-1 A6 - ABS 1.E FE 2,079,375 2,080,654 1,971,690 2,079,683 (589) 3.556 3.853 MON 3,523 79,064 01/15/2020 02/15/2050 2,043,655
12510H-BA-7 CAUTO 243 A2 - ABS 1.E FE 712,561 738,281 706,441 716,912 3,609 4.550 5.302 MON 1,493 33,498 09/27/2024 10/15/2054 721,789 1.000
12530M-AA-3 SORT 2020-1 A1 - ABS C 1.E FE 1,777,432 1,777,678 1,495,713 1,777,678 605 1.690 1.696 MON 1,335 29,965 07/14/2020 07/15/2060 160,844
14855M-AA-6 CLAST 2019-1 A - ABS C 2.A FE 71,744 71,744 70,309 71,744 — 3.967 4.000 MON 126 2,846 04/11/2019 04/15/2039 442
14856C-AA-7 CLAST 2018-1 A - ABS C 2.A FE 122,830 128,475 127,190 124,688 503 4.125 8.408 MON 236 5,300 03/24/2020 06/15/2043 103,484
14856C-AA-7 CLAST 2018-1 A - ABS 2.A FE 792,551 796,545 788,580 794,209 613 4.125 4.410 MON 1,460 32,857 12/03/2018 06/15/2043 5,575
14856G-AA-8 CLAST 2021-1 A - ABS C 1.F FE 14,983 14,983 14,856 14,983 — 3.474 3.500 MON 23 521 01/20/2021 01/15/2046 299
14856G-AA-8 CLAST 2021-1 A - ABS 1.F FE 59,931 59,933 59,424 59,932 — 3.474 3.500 MON 93 2,082 01/20/2021 01/15/2046 1,197
30605Y-AD-3 FLCON 171 B - ABS 1.F FE 13,697 13,716 13,716 13,716 4 6.300 6.423 MON 38 888 02/01/2017 02/15/2042 6,938
30610G-AA-1 FLCON 2019-1 A - ABS 1.F FE 171,737 172,209 171,349 171,920 28 3.597 3.731 MON 275 6,194 01/22/2021 09/15/2039 2,987
30610G-AA-1 FLCON 2019-1 A - ABS C 1.F FE 102,210 102,177 101,667 102,156 109 3.597 3.582 MON 163 3,675 03/17/2021 09/15/2039 15,529
440405-AE-8 HORZN 181 A - ABS C 2.C FE 445,277 543,684 538,425 445,277 4.458 5.443 MON 1,077 24,237 12/01/2020 12/15/2038 1,398,615
440405-AE-8 HORZN 181 A - ABS O 2.C FE 1,134,147 1,384,795 1,371,401 1,134,147 4.458 5.443 MON 2,744 61,734 11/16/2018 12/15/2038 3,562,356
46433@-AA-6 CLOUD HQ 2019-1 A2 - ABS 1.E PL 11,512,315 11,512,315 10,192,313 11,512,315 3.410 3.413 MON 32,714 399,272 02/19/2020 07/15/2040 965,782
46651N-AA-2 JOLAR 2019-1 A - ABS C 1.F FE 126,649 126,649 126,042 126,649 — 3.967 4.000 MON 223 5,024 05/17/2019 04/15/2044 843
46651N-AA-2 JOLAR 2019-1 A - ABS 1.F FE 304,641 303,957 302,502 304,287 (81) 3.967 3.945 MON 536 12,058 03/09/2021 04/15/2044 2,022
48244X-AA-0 KDAC 2017-1 A - ABS O 4.A FE 2,500,182 3,311,412 3,306,478 2,500,182 4.212 5.579 MON 6,199 139,477 12/03/2018 12/15/2042 12,515,745
48244X-AA-0 KDAC 2017-1 A - ABS 4.A FE 818,241 1,083,735 1,082,120 818,241 4.212 5.579 MON 2,029 45,647 02/23/2021 12/15/2042 4,096,062
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Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated)

62946A-AB-0 NPRL 2016-1 A2 - ABS O 2.A FE 5,695,097 5,393,421 5,339,276 5,421,378 (15,413) 5.438 5.296 MON 8,962 293,294 09/27/2018 04/20/2046 48,790
63943B-AB-9 NAVTR 2021-1 B - ABS 2.B FE 201,806 202,206 194,040 202,018 46 3.571 3.643 MON 321 7,221 11/18/2021 11/15/2046 119,456 1.000
67190A-AD-8 OAKIG 2021-1 A4 - ABS C 2.B FE 2,033,611 1,982,500 1,212,224 1,992,665 (11,053) 3.260 3.020 MON 1,975 64,630 06/08/2021 01/20/2051 1,968,667
72353P-AA-4 PION 1 A - ABS C 2.B FE 177,368 177,369 176,235 177,238 174 3.967 4.182 MON 313 7,036 05/23/2019 06/15/2044 152,538
78433X-AB-6 SALTT 211 A - ABS C 1.F FE 288,096 288,096 280,895 287,852 110 2.675 2.770 MON 343 7,707 10/18/2021 02/28/2033 42,166
85573L-AA-9 STARR 2019-1 A - ABS C 1.F FE 300,699 300,713 299,984 300,712 3 4.089 4.125 MON 547 12,296 04/12/2019 03/15/2044 294,576
86190B-AB-0 STR 2021-1 A2 - ABS C 1.A FE 244,264 244,375 206,945 244,301 9 2.960 2.983 MON 221 7,234 05/19/2021 06/20/2051 235,684
86212V-AE-4 STR 2018-1 A2 - ABS O 1.A FE 680,002 680,258 677,099 680,195 32 4.290 4.334 MON 892 29,183 10/12/2018 10/20/2048 669,518
86212V-AE-4 STR 2018-1 A2 - ABS 1.A FE 214,830 226,753 225,700 220,255 3,267 4.290 6.062 MON 297 9,728 04/16/2024 10/20/2048 223,173 1.000
86212V-AG-9 STR 2018-1 A4 - ABS C 1.C FE 991,371 938,333 926,184 952,110 (7,310) 4.740 3.919 MON 1,359 44,477 10/28/2020 10/20/2048 924,471
86212V-AG-9 STR 2018-1 A4 - ABS O 1.C FE 2,927,409 2,927,600 2,889,694 2,922,309 2,180 4.740 4.895 MON 4,240 138,768 10/12/2018 10/20/2048 2,884,348
86212V-AG-9 STR 2018-1 A4 - ABS 1.C FE 3,965,485 3,753,333 3,704,736 3,808,438 (29,239) 4.740 3.919 MON 5,436 177,908 10/28/2020 10/20/2048 3,697,883
86212X-AB-6 STR 2019-1 A2 - ABS C 1.A FE 469,203 469,209 401,346 468,318 20 3.650 3.713 MON 523 17,126 11/06/2019 11/22/2049 91,074
86212X-AG-5 STR 231 A2 - ABS 1.C FE 501,043 493,542 496,457 498,168 (1,723) 6.920 6.581 MON 1,044 34,153 04/11/2024 06/20/2053 490,521
86212X-AN-0 STR 241 A3 - ABS 1.C FE 98,760 99,167 100,241 98,884 74 5.930 6.102 MON 180 5,881 04/10/2024 05/20/2054 98,024 1.000
86212X-AP-5 STR 241 A4 - ABS 1.C FE 296,918 297,500 304,413 297,036 71 5.940 6.050 MON 540 17,672 04/18/2024 05/20/2054 291,058 1.000
87404L-AA-0 TLWND 2019-1 A - ABS 2.A FE 1,470,248 1,876,264 1,858,878 1,592,818 27,583 3.967 9.971 MON 3,308 74,431 06/23/2020 12/15/2044 14,872
87404L-AA-0 TLWND 2019-1 A - ABS C 2.A FE 102,955 102,956 102,002 111,520 (1,068) 3.967 1.279 MON 182 4,084 11/22/2019 12/15/2044 816
88315L-AL-2 TMCL 211 A - ABS C 1.F FE 127,458 153,333 144,338 140,273 3,645 1.680 5.943 MON 79 2,576 10/13/2022 02/20/2046 101,809
94354K-AA-8 WAAV 2019-1 A - ABS C 2.A FE 332,935 332,950 326,987 332,945 1 3.597 3.625 MON 532 11,976 09/30/2019 09/15/2044 208,918
94354K-AA-8 WAAV 2019-1 A - ABS 2.A FE 605,969 665,900 653,973 626,759 3,859 3.597 5.956 MON 1,065 23,952 06/17/2020 09/15/2044 5,130 1.000
1519999999 – Asset-Backed Securities: Non-Financial Asset-Backed
Securities – Practical Expedient, Lease-Backed Securities – Practical
Expedient (Unaffiliated) 61,472,994 63,170,425 57,623,457 61,133,411 (19,873) XXX XXX XXX 287,600 2,997,276 XXX XXX 40,945,602 XXX

038779-AB-0 ARBYS 2020-1 A2 - ABS 2.C FE 437,108 473,750 461,422 455,943 10,336 3.237 5.805 JAJO 2,598 15,335 02/14/2024 08/01/2050 470,023
05603C-AA-1 BSDCAP SNR27 - ABS 2.B PL 2,817,450 3,386,000 3,310,465 2,982,569 165,119 7.113 15.400 JAJO 60,210 175,048 08/08/2025 10/31/2027 3,449,525
14051L-AA-0 CAPST 241 A - ABS 1.A FE 1,800,000 1,800,000 1,799,995 1,800,000 5.084 4.594 MON 4,067 101,673 12/19/2024 10/16/2028 1,784,992 1.000

14990@-AA-9
CEAMER FINANCE III LLC -
ABS 2.B PL 5,155,813 5,155,813 5,311,137 5,155,813 6.790 6.795 MN 42,788 297,015 11/22/2024 11/15/2039 6,908 1.000

233046-AL-5 DNKN 2019-1 A23 - ABS 2.B FE 680,203 694,688 685,072 688,374 1,630 4.352 4.674 FMAN 3,443 30,233 04/06/2020 05/20/2049 677,836
25755T-AH-3 DPABS 2017-1 A23 - ABS C 2.A FE 282,000 282,000 280,382 282,000 4.118 4.139 JAJO 2,129 11,613 06/12/2017 07/25/2047 280,245
25755T-AH-3 DPABS 2017-1 A23 - ABS 2.A FE 236,763 235,000 233,652 235,389 (233) 4.118 4.027 JAJO 1,774 9,677 03/21/2019 07/25/2047 233,538
33830J-AE-5 GUYS 231 A2 - ABS 2.C FE 2,029,500 1,980,000 2,036,392 2,025,277 (4,223) 7.549 7.056 JAJO 27,403 74,735 05/21/2025 01/26/2054 1,914,703
40172G-AA-0 GP-OPP FD RNF A - ABS 1.G PL 59,842,000 59,842,000 59,730,814 59,842,000 6.389 6.205 FMAN 446,050 2,764,701 12/31/2024 01/21/2040 2,682,277 1.000

40172G-AB-8
GUGGENHEIM PARTNERS
OPPORTUNISTIC RATED 2.C PL 33,265,000 33,265,000 33,034,973 33,265,000 7.889 7.730 FMAN 306,164 1,877,810 12/31/2024 01/21/2040 33,265,000 1.000

40172G-AC-6 GP-OPP FD RNF C - ABS 3.C PL 21,295,000 21,295,000 21,035,265 21,295,000 8.889 8.749 FMAN 220,839 1,347,619 12/31/2024 01/21/2040 11,692,885 1.000
693342-AD-9 PCG 2022-A A4 - ABS C 1.A FE 249,992 250,000 222,083 247,200 (2,795) 4.451 4.543 JD 927 11,128 05/03/2022 12/01/2049 5,086
693342-AE-7 PCG 2022-A A5 - ABS 1.A FE 5,999,794 6,000,000 5,237,261 5,921,071 (78,799) 4.674 4.766 JD 23,370 280,440 05/03/2022 12/01/2053 776,211
693342-AK-3 PCG 2022-B A5 - ABS 1.A FE 8,249,223 8,250,000 7,686,502 8,250,050 (2,093) 5.099 5.099 JD 35,056 420,668 07/13/2022 06/01/2054 1,039,479
72703P-AC-7 PLNT 2019-1 A2 - ABS C 2.B FE 569,640 569,640 545,381 569,640 3.858 3.884 MJSD 1,587 21,977 11/20/2019 12/06/2049 34,733
72703P-AJ-2 PLNT 2025-1 AII - ABS 2.B FE 5,500,000 5,500,000 5,497,933 5,500,000 5.649 5.686 MJSD 13,809 12/05/2025 12/05/2055 5,228,195 1.000
83546D-AQ-1 SONIC 2021-1 A22 - ABS C 2.B FE 239,375 239,375 207,524 239,375 2.636 2.651 MON 193 6,310 07/29/2021 08/21/2051 225,912
83546D-AQ-1 SONIC 2021-1 A22 - ABS 2.B FE 114,954 143,625 124,514 120,416 3,230 2.636 6.209 MON 116 3,786 04/18/2024 08/21/2051 135,547
864300-AE-8 SUBWAY 2024-1 A23 - ABS 2.B FE 23,848,559 23,512,500 24,299,231 23,818,782 (26,151) 6.505 6.356 JAJO 259,163 1,529,488 11/07/2024 07/30/2054 23,894,872 1.000
864300-AL-2 SUBWAY 2024-3 A23 - ABS 2.B FE 484,211 495,000 490,783 485,133 806 5.914 6.276 JAJO 4,960 29,274 11/07/2024 07/30/2054 459,190
869509-AA-7 SPSS-121-A - ABS O 1.F FE 438,837 454,459 425,046 442,386 (53) 5.140 5.722 MON 1,431 23,014 03/07/2018 11/15/2052 92,647
87342R-AE-4 BELL 181 A22 - ABS O 2.B FE 6,905,625 6,905,625 6,918,697 6,905,625 4.940 4.970 FMAN 34,114 341,138 11/14/2018 11/25/2048 6,784,189
87342R-AE-4 BELL 181 A22 - ABS 2.B FE 1,905,000 1,905,000 1,908,606 1,905,000 4.940 4.970 FMAN 9,411 94,107 11/14/2018 11/25/2048 1,871,500
87342R-AJ-3 BELL 2021-1 A23 - ABS 2.B FE 198,592 245,625 215,572 207,750 5,312 2.542 5.902 FMAN 624 6,244 04/11/2024 08/25/2051 233,024
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SCHEDULE D - PART 1 - SECTION 2
Showing All Long-Term Bonds - Asset Backed Securities Owned December 31 of Current Year
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Asset-Backed Securities: Non-Financial Asset-Backed Securities – Full Analysis, Lease-Backed Securities – Full Analysis (Unaffiliated)

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $1,032,633,694 1B $188,880,385 1C $184,109,070 1D $62,566,022 1E $74,144,992 1F $118,110,934 1G $173,107,287
1B 2A $27,041,796 2B $83,875,266 2C $77,172,865
1C 3A $20,798,842 3B $18,010,279 3C $224,756,019
1D 4A $68,313,871 4B $25,661,778 4C $2,989,744
1E 5A $5,373,943 5B $ 5C $3,748,984
1F 6 $

87358A-AA-0
TACSEE 2 LIMITED CLASS A -
ABS 2.B PL 78,013 78,013 79,149 78,013 9.000 9.169 MON 312 6,979 12/10/2024 01/15/2028 2,456 1.000

87358A-AB-8
TACSEE 2 LIMITED CLASS E -
ABS 2.B 196,291 196,291 252,167 196,291 60.059 MON 12/10/2024 01/15/2028 152,280 1.000

88240T-AD-3 ERCOTT 2022 A4 - ABS 1.A FE 7,999,176 8,000,000 7,595,601 8,000,000 — 5.167 5.167 FA 172,233 413,360 06/08/2022 02/01/2052 1,218,134
88240T-AD-3 ERCOTT 2022 A4 - ABS C 1.A FE 249,974 250,000 237,363 250,000 5.167 5.167 FA 5,382 12,918 06/08/2022 02/01/2052 38,067
89255#-AA-9 VUMC 2018-1 LOAN - ABS O 1.F PL 29,725,470 29,725,470 26,482,273 29,725,470 4.920 4.971 MON 121,874 1,462,493 06/07/2018 07/01/2048 261,875
89255#-AA-9 VUMC 2018-1 LOAN - ABS 1.F PL 811,998 693,594 617,920 791,053 (4,365) 4.920 3.719 MON 2,844 34,126 02/18/2021 07/01/2048 6,110

92580@-AA-1
VICOF 3 TERM LOAN FUNDED -
ABS 1.F PL 14,690,582 14,690,582 14,512,812 14,690,582 4.000 5.010 MON 48,969 585,820 12/13/2022 11/30/2029 418,851

92581*-AA-2
VICOF 2 REFI TERM LOAN
FUNDED - ABS 1.E PL 9,602,222 9,626,288 9,577,242 9,624,266 3,317 4.000 4.316 MON 12,246 445,150 02/22/2022 02/20/2030 2,711,370

95058X-AL-2 WEN 211 A22 - ABS 2.B FE 78,149 95,499 85,158 81,502 2,036 2.775 6.079 MJSD 118 2,650 04/18/2024 06/15/2051 90,875
974153-AE-8 WSTOP 241 A2 - ABS 2.B FE 750,000 750,000 770,617 750,000 5.858 5.900 MJSD 3,173 44,179 11/19/2024 12/07/2054 716,897
BGH70H-7E-6 WOLFENT 2021-1 B - ABS 3.B PL 9,941,547 9,941,547 9,922,519 9,941,547 4.980 5.008 FMAN 206,287 371,317 03/19/2021 05/20/2045 46,092

BGHAET-AS-3
CEAMER FINANCE IV LLC -
ABS 2.B 7,250,000 7,250,000 7,250,000 7,250,000 6.269 MON 11/24/2025 12/15/2040 43,076 1.000

1539999999 – Asset-Backed Securities: Non-Financial Asset-Backed
Securities – Practical Expedient, Other Non-Financial Asset-Backed
Securities – Practical Expedient (Unaffiliated) 263,918,060 264,177,384 259,081,520 264,018,516 73,075 XXX XXX XXX 2,075,663 12,852,024 XXX XXX 102,944,601 XXX
1609999999 – Subtotals - Non-Financial Asset-Backed Securities –
Practical Expedient 325,391,054 327,347,810 316,704,977 325,151,927 53,202 XXX XXX XXX 2,363,263 15,849,300 XXX XXX 143,890,203 XXX

01627A-AA-6 ADC 2021-1 A2 - ABS 1.G FE 547,230 600,000 589,252 585,084 22,882 1.937 6.093 MON 517 11,622 05/08/2024 08/15/2046 600,969
01627A-AB-4 ADC 2021-1 B - ABS 2.B FE 89,398 100,000 98,205 97,118 4,378 2.482 7.342 MON 110 2,482 03/06/2024 08/15/2046 100,207
20469B-AB-3 CMDC 252 A2 - ABS 1.F FE 750,000 750,000 761,180 750,000 5.835 5.906 MON 729 37,198 02/11/2025 02/25/2050 753,647 1.000
78520E-AC-0 SDCP 221 A2 - ABS C 1.F FE 244,758 250,000 247,765 247,136 732 5.000 5.423 MON 382 12,500 07/01/2022 06/20/2047 251,042
78520E-AG-1 SDCP 241 A2 - ABS 1.F FE 247,036 250,000 252,741 247,931 547 6.000 6.361 MON 458 15,000 04/24/2024 04/20/2049 251,250 1.000
85236K-AF-9 SIDC 231 A2 - ABS 1.G FE 99,117 100,000 100,238 99,492 206 5.900 6.223 MON 98 5,900 02/15/2024 03/25/2048 100,492
85236K-AM-4 SIDC 241 A2 - ABS 1.G FE 4,718,995 4,750,000 4,809,003 4,728,970 5,720 5.900 6.128 MON 4,671 280,250 03/15/2024 03/25/2049 4,773,354 1.000
871044-AA-1 SWTCH 2024-1 A2 - ABS 1.G FE 4,956,120 5,000,000 5,049,602 4,970,228 8,023 6.280 6.573 MON 5,233 314,000 03/07/2024 03/25/2054 5,026,167 1.000
871044-AE-3 SWTCH 2024-2 A2 - ABS 1.G FE 11,067,608 11,500,000 11,533,581 11,186,105 78,165 5.436 6.394 MON 10,419 625,140 06/06/2024 06/25/2054 11,552,095
1719999999 – Asset-Backed Securities: Non-Financial Asset-Backed
Securities – Full Analysis, Lease-Backed Securities – Full Analysis
(Unaffiliated) 22,720,262 23,300,000 23,441,567 22,912,064 120,653 XXX XXX XXX 22,618 1,304,092 XXX XXX 23,409,221 XXX
1809999999 – Subtotals - Non-Financial Asset-Backed Securities – Full
Analysis 22,720,262 23,300,000 23,441,567 22,912,064 120,653 XXX XXX XXX 22,618 1,304,092 XXX XXX 23,409,221 XXX
1889999999 – Total – Asset-Backed Securities (Unaffiliated) 2,375,941,509 2,467,883,186 2,314,004,232 2,391,295,771 327,399 3,678,544 XXX XXX XXX 19,217,594 123,102,127 XXX XXX 1,355,915,700 XXX
1909999999 – Total – Asset-Backed Securities 2,375,941,509 2,467,883,186 2,314,004,232 2,391,295,771 327,399 3,678,544 XXX XXX XXX 19,217,594 123,102,127 XXX XXX 1,355,915,700 XXX
2009999999 – Total – Long-Term Bonds (Issuer Credit Obligations and
Asset-Backed Securities) 15,199,612,638 18,431,996,758 13,696,186,642 15,463,298,948 (150,480) 61,029,037 10,138,763 XXX XXX XXX 152,704,825 634,615,521 XXX XXX 16,270,694,587 XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing All PREFERRED STOCKS Owned December 31 of Current Year
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Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred
000000-00-0 ASSURED, INC. 813,074.000 7,228,228 8.890 7,228,228 3,999,999 471,583 471,583 2.B 01/16/2020

00489Q-30-0
ACRES COMMERCIAL
REALTY CORP 339,772.000 25 7,529,348 22.160 7,529,348 8,459,836 668,927 44,170 44,170 2.C PL 10/13/2023

020002-78-8 ALLSTATE CORP 33,173.000 25 872,450 26.300 872,450 831,997 61,163 15,291 (7,298) (7,298) 2.C FE 05/16/2023
020002-83-8 ALLSTATE CORP 35,065.000 25 736,014 20.990 736,014 779,611 44,708 11,177 (30,857) (30,857) 2.C FE 03/20/2020
02005N-BN-9 ALLY FINANCIAL INC 1,620,000.000 1,000 1,540,327 95.082 1,540,327 1,620,000 76,140 124,553 124,553 3.C FE 05/25/2021
038923-85-0 ARBOR REALTY TRUST INC 636,206.000 25 13,843,843 21.760 13,843,843 15,522,481 975,450 (635,639) (635,639) 2.A PL 12/31/2025
038923-86-8 ARBOR REALTY TRUST INC 4,655.000 25 78,576 16.880 78,576 77,324 5,439 1,252 1,252 2.A PL 05/21/2025
038923-87-6 ARBOR REALTY TRUST INC 144,530.000 25 2,464,237 17.050 2,464,237 3,478,603 225,062 (186,017) (186,017) 2.A PL 04/07/2025
03939A-10-7 ARCH CAPITAL GROUP LTD 44,845.000 25 911,250 20.320 911,250 1,085,939 61,101 (41,257) (41,257) 2.A FE 07/29/2022
03939A-40-4 ARCH CAPITAL GROUP LTD 291,912.000 25 4,877,850 16.710 4,877,850 7,297,800 332,050 (379,486) (379,486) 2.A FE 06/02/2021
03939A-40-4 ARCH CAPITAL GROUP LTD C 10,000.000 25 167,100 16.710 167,100 250,000 11,375 (13,000) (13,000) 2.A FE 06/02/2021

05461T-30-5
AXIS CAPITAL HOLDINGS
LTD 2,755.000 25 54,852 19.910 54,852 55,672 3,788 947 (1,488) (1,488) 2.C FE 08/04/2023

05554M-10-0
BIP BERMUDA HOLDINGS I
LTD 28,425.000 25 469,865 16.530 469,865 710,682 36,420 (7,248) (7,248) 2.C FE 01/12/2022

05973K-AB-3
BANCO MERCANTIL DEL
NORTE SA (CAYMAN ISL 400,000.000 1,000 392,664 98.166 392,664 400,000 26,500 33,648 33,648 3.C FE 11/17/2021

06055H-AH-6 BANK OF AMERICA CORP 440,000.000 1,000 458,458 104.195 458,458 440,000 14,737 18,458 18,458 2.B FE 04/24/2025

064058-AL-4
BANK OF NEW YORK
MELLON CORP 500,000.000 1,000 492,577 98.515 492,577 500,000 18,750 20,040 20,040 2.A FE 11/08/2021

10922N-70-7
BRIGHTHOUSE FINANCIAL
INC 8,932.000 25 110,935 12.420 110,935 223,300 12,002 (57,075) (57,075) 3.B FE 11/10/2020

12542R-80-3 CHS INC 32,001.000 25 811,065 25.345 811,065 869,257 60,002 (6,560) (6,560) 3.A 10/26/2018
172967-PE-5 CITIGROUP INC 1,440,000.000 1,000 1,509,868 104.852 1,509,868 1,442,212 109,800 9,627 9,627 3.A FE 09/14/2023
172967-PM-7 CITIGROUP INC 470,000.000 1,000 495,694 105.467 495,694 470,716 32,900 44 44 3.A FE 07/23/2024
17327C-AV-5 CITIGROUP INC 1,070,000.000 1,000 1,103,143 103.097 1,103,143 1,073,003 56,393 30,140 30,140 3.A FE 02/05/2025
17327C-BC-6 CITIGROUP INC 270,000.000 1,000 280,558 103.911 280,558 270,121 5,775 10,437 10,437 3.A FE 07/16/2025
19075Q-AD-4 COBANK ACB 5,750,000.000 1,000 5,628,339 97.884 5,628,339 5,750,000 244,375 61,094 154,773 154,773 2.B FE 12/02/2021
19075Q-AE-2 COBANK ACB C 250,000.000 1,000 250,711 100.284 250,711 250,000 16,125 4,031 (13) (13) 2.B FE 08/16/2022
200340-70-1 COMERICA INC 21,458.000 25 557,908 26.000 557,908 556,441 14,343 1,467 1,467 3.A FE 10/09/2025

23385H-AA-7
DAIRY FARMERS OF
AMERICA INC O 6,000,000.000 1,000 6,000,001 100.000 6,000,001 6,600,000 427,500 270,001 270,001 3.A FE 09/27/2018

29359U-10-9 ENSTAR GROUP LTD 48,296.000 25 1,142,200 23.650 1,142,200 1,264,271 84,518 170,726 170,726 2.C FE 10/22/2018
29452E-20-0 EQUITABLE HOLDINGS INC 7,165.000 25 144,948 20.230 144,948 164,252 9,404 (1,505) (1,505) 2.C FE 06/30/2020

30767E-AE-9
FARM CREDIT BANK OF
TEXAS 408,000.000 25 427,072 104.675 427,072 408,807 31,620 (1,405) (1,405) 2.B FE 05/23/2024

30767E-AF-6
FARM CREDIT BANK OF
TEXAS 250,000.000 1,000 257,707 103.083 257,707 250,000 7,486 7,707 7,707 2.B FE 07/08/2025

33616C-72-0 FIRST REPUBLIC BANK 580,000.000 25 116 — 116 5,800 (116) (116) 6. * 07/14/2021
33616C-74-6 FIRST REPUBLIC BANK 100,000.000 25 20 — 20 1,000 (40) (40) 6. * 01/28/2021
33616C-76-1 FIRST REPUBLIC BANK C 10,000.000 25 2 2 100 (2) (2) 6. * 09/09/2020
360271-30-8 FULTON FINANCIAL CORP 32,350.000 25 603,975 18.670 603,975 835,580 41,440 10,360 (31,380) (31,380) 3.A FE 05/05/2021

376536-88-4
GLADSTONE COMMERCIAL
CORP 20,501.000 25 424,781 20.720 424,781 512,525 30,752 4,510 4,510 2.C PL 06/21/2021

38141G-A3-8
GOLDMAN SACHS GROUP
INC 997,000.000 1,000 1,061,495 106.469 1,061,495 1,000,310 74,775 9,979 9,979 3.A FE 08/14/2023

38141G-A7-9
GOLDMAN SACHS GROUP
INC 1,100,000.000 1,000 1,164,412 105.856 1,164,412 1,100,525 82,500 16,876 16,876 3.A FE 04/16/2024

38741L-30-5
GRANITE POINT
MORTGAGE TRUST INC 705,913.000 25 14,238,265 20.170 14,238,265 17,494,042 1,228,771 308,837 1,954,264 1,954,264 3.A PL 04/09/2025
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42226B-30-3
NATIONAL HEALTHCARE
PROPERTIES INC 502.000 25 9,227 18.380 9,227 8,942 285 285 2.B FE 11/25/2025

48128A-AJ-2 JPMORGAN CHASE & CO 545,000.000 1,000 566,316 103.911 566,316 545,000 23,322 8,856 21,316 21,316 2.A FE 01/28/2025

48251K-20-9
KKR REAL ESTATE FINANCE
TRUST INC 26,659.000 25 485,994 18.230 485,994 665,058 42,250 (24,884) (24,884) 3.A PL 12/05/2025

514666-AM-8 LAND O LAKES INC O 6,000,000.000 1,000 5,520,000 92.000 5,520,000 6,240,000 435,000 458,598 458,598 3.B FE 09/27/2018
534187-88-5 LINCOLN NATIONAL CORP 44,784.000 25 1,202,450 26.850 1,202,450 1,191,007 100,764 (17,018) (17,018) 2.C FE 12/08/2022
534187-BR-9 LINCOLN NATIONAL CORP 500,000.000 1,000 535,035 107.007 535,035 522,013 46,250 (10,878) (10,878) 2.C FE 02/27/2024

55025L-20-7
LUMENT FINANCE TRUST
INC 183,163.000 25 3,740,188 20.420 3,740,188 4,459,559 360,422 (527,072) (527,072) 2.B PL 04/15/2025

55261F-86-4 M&T BANK CORP 45,713.000 25 1,219,623 26.680 1,219,623 1,164,476 61,337 3,460 3,460 2.C FE 12/22/2025
55261F-AL-8 M&T BANK CORP 500,000.000 1,000 500,117 100.023 500,117 513,060 36,520 3,281 3,281 2.C FE 12/10/2024
61762V-20-0 MORGAN STANLEY 50,500.000 25 1,275,630 25.260 1,275,630 1,313,132 91,202 22,988 1,515 1,515 2.C FE 08/10/2023
61762V-83-8 MORGAN STANLEY 18,000.000 25 470,160 26.120 470,160 453,838 29,813 7,453 (7,020) (7,020) 2.C FE 07/23/2024
61763E-20-7 MORGAN STANLEY 84,450.000 25 2,121,384 25.120 2,121,384 2,243,526 147,164 37,093 (1,689) (1,689) 2.C FE 02/27/2024

637870-20-5
NATIONAL STORAGE
AFFILIATES TRUST 42,000.000 25 882,420 21.010 882,420 1,042,860 63,000 (13,020) (13,020) 2.C FE 05/16/2019

64828T-70-6 RITHM CAPITAL CORP 41,308.000 25 1,017,416 24.630 1,017,416 1,014,071 3,345 3,345 2.C PL 12/17/2025
649604-86-5 ADAMAS TRUST INC 278,201.000 25 6,226,138 22.380 6,226,138 6,896,823 462,221 119,540 16,374 16,374 3.A PL 11/24/2025
665859-85-6 NORTHERN TRUST CORP 510,000.000 25 9,899,100 19.410 9,899,100 12,750,000 599,250 149,813 (346,800) (346,800) 2.A FE 10/29/2019
665859-85-6 NORTHERN TRUST CORP C 10,000.000 25 194,100 19.410 194,100 250,000 11,750 2,938 (6,800) (6,800) 2.A FE 10/29/2019

674001-30-0
BROOKFIELD OAKTREE
HOLDINGS LLC 20,873.000 25 437,916 20.980 437,916 534,197 34,571 (17,742) (17,742) 2.B FE 03/30/2022

674001-40-9
BROOKFIELD OAKTREE
HOLDINGS LLC 64,791.000 25 1,335,343 20.610 1,335,343 1,665,558 106,095 (10,367) (10,367) 2.B FE 01/18/2022

693475-BD-6
PNC FINANCIAL SERVICES
GROUP INC C 250,000.000 1,000 252,698 101.079 252,698 250,000 15,000 3,179 3,179 2.B FE 04/21/2022

74460W-42-0 PUBLIC STORAGE 30,000.000 25 478,800 15.960 478,800 750,000 30,000 (26,700) (26,700) 2.A FE 11/09/2021
74460W-48-7 PUBLIC STORAGE 20,000.000 25 313,000 15.650 313,000 500,000 19,500 (21,200) (21,200) 2.A FE 11/09/2020
74460W-53-7 PUBLIC STORAGE 30,000.000 25 491,700 16.390 491,700 750,000 30,938 (43,200) (43,200) 2.A FE 08/11/2020
74460W-55-2 PUBLIC STORAGE C 10,000.000 25 185,000 18.500 185,000 250,000 11,563 (9,500) (9,500) 1.G FE 06/08/2020
74460W-55-2 PUBLIC STORAGE 11,980.000 25 221,630 18.500 221,630 222,229 6,926 (599) (599) 1.G FE 09/02/2025
74460W-57-8 PUBLIC STORAGE 400,000.000 25 7,580,040 18.950 7,580,040 10,000,000 475,000 (499,960) (499,960) 2.A FE 12/11/2019
74460W-59-4 PUBLIC STORAGE 120,000.000 25 2,244,000 18.700 2,244,000 3,000,000 141,000 (113,400) (113,400) 2.A FE 11/05/2019
74460W-62-8 PUBLIC STORAGE 461,207.000 25 8,919,743 19.340 8,919,743 11,530,155 562,097 (816,336) (816,336) 2.A FE 09/06/2019
74460W-66-9 PUBLIC STORAGE O 15,447.000 25 312,338 20.220 312,338 368,256 19,502 (21,162) (21,162) 2.A FE 09/27/2018
75574U-88-7 READY CAPITAL CORP 180,734.000 25 2,524,854 13.970 2,524,854 4,281,333 269,782 73,423 (709,245) (709,245) 2.B PL 11/25/2025
78397D-AC-2 SBL HOLDINGS INC 230,000.000 1,000 218,198 94.869 218,198 230,000 14,950 17,968 17,968 3.B FE 06/17/2021
857477-CH-4 STATE STREET CORP 1,640,000.000 1,000 1,711,056 104.333 1,711,056 1,641,071 109,880 38,656 38,656 2.A FE 01/24/2024

87266M-20-6
TPG RE FINANCE TRUST
INC 75,108.000 25 1,351,944 18.000 1,351,944 1,800,425 116,348 (4,188) (4,188) 2.B PL 04/14/2025

879433-76-1
TELEPHONE AND DATA
SYSTEMS INC 44,400.000 25 844,488 19.020 844,488 1,110,429 66,600 79,032 79,032 3.C FE 08/20/2021

88224Q-30-5
TEXAS CAPITAL
BANCSHARES INC 22,644.000 25 454,918 20.090 454,918 563,864 32,551 15,624 15,624 3.C FE 03/03/2021

89832Q-69-5 TRUIST FINANCIAL CORP 49,600.000 25 951,824 19.190 951,824 1,240,468 58,900 (5,456) (5,456) 2.C FE 08/03/2020
89832Q-AD-1 TRUIST FINANCIAL CORP 4,000,000.000 1,000 4,010,940 100.273 4,010,940 4,000,000 266,760 32,618 32,618 2.C 07/22/2019
902973-AZ-9 US BANCORP C 100,000.000 1,000 100,226 100.225 100,226 100,000 5,300 1,624 1,624 2.B 02/02/2017
902973-AZ-9 US BANCORP O 7,000,000.000 1,000 7,015,785 100.225 7,015,785 7,017,500 371,000 113,659 113,659 2.B 09/27/2018
938824-30-7 WAFD INC 10,752.000 25 180,741 16.810 180,741 268,800 13,104 3,276 (1,613) (1,613) 2.C FE 02/01/2021
95002Y-AA-1 WELLS FARGO & CO 1,515,000.000 1,000 1,615,911 106.661 1,615,911 1,556,331 124,287 8,309 8,309 2.B FE 08/01/2023
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Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred

G16249-16-4
BROOKFIELD PROPERTY
PARTNERS LP 32,800.000 25 436,240 13.300 436,240 820,000 36,801 25,912 25,912 4.C FE 02/10/2020

G16252-26-7

BROOKFIELD
INFRASTRUCTURE
PARTNERS LP 45,600.000 25 763,800 16.750 763,800 1,140,000 58,425 (12,768) (12,768) 2.C FE 09/14/2020

G16258-23-1
BROOKFIELD RENEWABLE
PARTNERS LP 7,013.000 25 129,250 18.430 129,250 175,325 9,205 2,665 2,665 2.C FE 02/19/2020

G63801-10-7
NASSAU FINANCIAL GROUP,
L.P. 500.000 100,000 49,255,000 98,510.000 49,255,000 50,000,000 5,000,000 (135,000) (135,000) 4.C PL 12/22/2020

G68603-16-9 PARTNERRE LTD 290,000.000 25 4,959,000 17.100 4,959,000 7,250,000 353,438 237,800 237,800 2.B FE 03/09/2021

G7498P-12-7
RENAISSANCERE
HOLDINGS LTD 390,000.000 25 6,173,700 15.830 6,173,700 9,750,000 409,500 (276,900) (276,900) 2.B FE 07/07/2021

G7498P-12-7
RENAISSANCERE
HOLDINGS LTD C 10,000.000 25 158,300 15.830 158,300 250,000 10,500 (7,100) (7,100) 2.B FE 07/07/2021

4019999999 – Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred 219,824,533 XXX 219,824,533 250,341,512 16,407,535 851,459 (648,527) (648,527) XXX XXX

008252-82-7
AFFILIATED MANAGERS
GROUP INC 8,643.000 25 216,042 24.290 209,938 216,042 14,585 9 9 2.C FE 03/18/2024

008252-84-3
AFFILIATED MANAGERS
GROUP INC 23,600.000 25 590,000 16.970 400,492 590,000 28,025 78 2.C FE 09/17/2020

015857-80-8
ALGONQUIN POWER &
UTILITIES CORP 22,104.000 25 565,186 25.470 562,989 565,764 180 (578) (578) 3.A FE 12/31/2025

025932-80-7
AMERICAN FINANCIAL
GROUP INC 5,178.000 25 129,876 21.530 111,482 129,876 7,605 2.C FE 03/29/2022

025932-87-2
AMERICAN FINANCIAL
GROUP INC 8,083.000 25 202,075 20.750 167,722 202,075 11,367 947 2.B FE 05/21/2020

04621X-30-6 ASSURANT INC 28,000.000 25 700,003 19.435 544,180 700,400 36,750 7,758 (86) (86) 3.A FE 11/16/2020
11271L-10-2 BROOKFIELD FINANCE INC 30,800.000 25 770,000 16.490 507,892 770,000 35,613 7,419 2.B FE 10/08/2020
125896-85-2 CMS ENERGY CORP 14,914.000 25 372,850 22.660 337,951 376,010 21,905 4,624 295 295 2.C FE 08/04/2022
12621E-30-1 CNO FINANCIAL GROUP INC 17,600.000 25 440,000 19.000 334,400 440,000 22,550 2,255 3.A FE 11/18/2020

39808B-20-6
GREYSTONE SENIOR DEBT
OPPORTUNITY FUND P 410,344.000 25 10,188,842 24.830 10,188,842 10,258,600 692,455 324,001 (69,758) (69,758) 2.B PL 12/17/2021

647551-30-8
NEW MOUNTAIN FINANCE
CORP 6,283.000 25 159,516 25.500 160,217 159,516 9,719 2.C FE 04/21/2025

67111Q-50-3 OFS CREDIT COMPANY INC 14,091.000 25 348,576 25.170 354,673 348,576 26,562 2.B 04/16/2025

691543-80-5
OXFORD LANE CAPITAL
CORP 918.000 25 19,873 23.405 21,486 19,873 1,161 2.B PL 05/20/2025

691543-87-0
OXFORD LANE CAPITAL
CORP 10,373.000 25 237,935 24.300 252,064 237,935 18,286 2.B PL 04/16/2025

70476Q-20-9
PEARL DIVER CREDIT
COMPANY INC 70,411.000 25 1,733,047 25.244 1,777,427 1,733,047 142,051 2.B PL 04/16/2025

75574U-40-8 READY CAPITAL CORP 4,775.000 25 117,052 24.600 117,465 117,052 23 2.A PL 12/24/2025

759351-88-5
REINSURANCE GROUP OF
AMERICA INC 446,773.000 25 11,169,325 25.410 11,352,502 11,169,325 795,815 198,948 2.B FE 09/15/2022

842587-80-0 SOUTHERN CO 75,113.000 25 1,877,825 20.240 1,520,287 1,882,942 92,952 15,750 (141) (141) 2.B FE 02/02/2022
91529Y-60-1 UNUM GROUP 438.000 25 10,724 23.130 10,131 10,711 684 30 (1) (1) 3.A FE 10/12/2018

92535C-60-9
CARLYLE CREDIT INCOME
FUND 43,745.000 25 1,093,625 25.310 1,107,182 1,093,625 13,665 2.A PL 10/23/2025

4029999999 – Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred 30,942,373 XXX 30,039,322 31,021,370 1,971,774 561,992 (69,758) (502) (70,261) XXX XXX
4109999999 – Subtotals – Industrial and Miscellaneous (Unaffiliated) 250,766,906 XXX 249,863,855 281,362,881 18,379,308 1,413,451 (718,285) (502) (718,787) XXX XXX
4509999999 – Total Preferred Stocks 250,766,906 XXX 249,863,855 281,362,881 18,379,308 1,413,451 (718,285) (502) (718,787) XXX XXX
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1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $ 1B $ 1C $ 1D $ 1E $ 1F $ 1G $406,630
1B 2A $56,756,303 2B $70,473,104 2C $28,103,532
1C 3A $36,254,429 3B $5,849,133 3C $3,232,396
1D 4A $ 4B $ 4C $49,691,240
1E 5A $ 5B $ 5C $
1F 6 $138
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SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1

CUSIP Identification

2

Description

3

Restricted
Asset
Code

4

Number of
Shares

5

Book / Adjusted
Carrying Value

Fair Value 8

Actual Cost

Dividends Change in Book / Adjusted Carrying Value 16

Date Acquired

17

NAIC
Designation,

NAIC Designation
Modifier and SVO

Administrative
Symbol

6

Rate per Share
Used To Obtain

Fair Value

7

Fair Value

9

Declared but
Unpaid

10

Amount
Received During

Year

11

Nonadmitted
Declared But

Unpaid

12

Unrealized
Valuation
Increase /
(Decrease)

13

Current Year's
Other-Than-
Temporary
Impairment
Recognized

14

Total Change in
B./A.C.V.
(12-13)

15

Total Foreign
Exchange
Change in
B./A.C.V.

Industrial and Miscellaneous (Unaffiliated), Publicly Traded

Industrial and Miscellaneous (Unaffiliated), Other

Parent, Subsidiaries and Affiliates, Other

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $ 1B $ 1C $ 1D $ 1E $ 1F $ 1G $
1B 2A $ 2B $ 2C $
1C 3A $ 3B $ 3C $
1D 4A $ 4B $ 4C $
1E 5A $ 5B $ 5C $
1F 6 $

BGH9Z3-2U-4 FUSION BUYER LLC 115.000 4,063 35.334 4,063 3,048 1,016 1,016 06/06/2025 XXX
5019999999 – Industrial and Miscellaneous (Unaffiliated), Publicly Traded 4,063 XXX 4,063 3,048 1,016 1,016 XXX XXX

31340#-10-0
FEDERAL HOME LOAN BANK OF DES
MOINES O 34,051.000 3,405,100 100.000 3,405,100 3,405,100 204,166 04/24/2013 XXX

31340#-10-0
FEDERAL HOME LOAN BANK OF DES
MOINES RF 65,949.000 6,594,900 100.000 6,594,900 6,594,900 395,422 03/28/2018 XXX

5029999999 – Industrial and Miscellaneous (Unaffiliated), Other 10,000,000 XXX 10,000,000 10,000,000 599,588 XXX XXX
5109999999 – Subtotals – Industrial and Miscellaneous (Unaffiliated) 10,004,063 XXX 10,004,063 10,003,048 599,588 1,016 1,016 XXX XXX

000000-00-0
WILTON RESSURANCE LIFE COMPANY OF
NEW YORK O 550,000.000 423,719,210 770.400 423,719,210 489,682,856 30,000,000 1,718,592 1,718,592 09/27/2006 XXX

000000-00-0 TEXAS LIFE INSURANCE COMPANY O 684,016.000 245,854,959 359.430 245,854,959 125,634,465 40,000,000 12,926,785 12,926,785 03/02/2009 XXX
000000-00-0 WILCAC LIFE INSURANCE COMPANY O 21,830,865.000 247,337,272 11.330 247,337,272 318,193,008 30,000,000 (12,814,935) (12,814,935) 08/01/2014 XXX
000000-00-0 REDDING REASSURANCE COMPANY 3 O 65,250,000 25,252,296 25,252,296 07/01/2018 XXX
000000-00-0 REDDING REASSURANCE COMPANY 4 O 87,400,083 (11,067,645) (11,067,645) 11/01/2024 XXX
5929999999 – Parent, Subsidiaries and Affiliates, Other 916,911,441 XXX 916,911,441 1,086,160,412 100,000,000 16,015,093 16,015,093 XXX XXX
5979999999 – Subtotals – Parent, Subsidiaries and Affiliates 916,911,441 XXX 916,911,441 1,086,160,412 100,000,000 16,015,093 16,015,093 XXX XXX
5989999999 – Total Common Stocks 926,915,504 XXX 926,915,504 1,096,163,460 100,599,588 16,016,109 16,016,109 XXX XXX
5999999999 – Total Preferred and Common Stocks 1,177,682,410 XXX 1,176,779,359 1,377,526,341 1,413,451 118,978,896 15,297,824 15,297,321 XXX XXX
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1

CUSIP Identification

2

Description

3

Date Acquired

4

Name of Vendor

5

Number of Shares of
Stock

6

Actual Cost

7

Par Value

8

Paid for Accrued
Interest and Dividends

Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC)

Issuer Credit Obligations: Other U.S. Government Obligations (Not Exempt from RBC)

Issuer Credit Obligations: Municipal Bonds – General Obligations (Direct & Guaranteed)

Issuer Credit Obligations: Municipal Bonds – Special Revenue

Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

912803-GS-6 UNITED STATES TREASURY 01/07/2025 BARCLAYS CAPITAL INC. XXX 10,994,634 43,015,000
912803-HD-8 UNITED STATES TREASURY 06/17/2025 BCAP XXX 10,496,304 43,680,000
91282C-GQ-8 UNITED STATES TREASURY 03/13/2025 WELLS FARGO SECURITIES, LLC XXX 348,633 350,000 533
91282C-MG-3 UNITED STATES TREASURY 01/28/2025 BOFA SECURITIES, INC XXX 5,173,188 5,200,000
912834-F2-9 UNITED STATES TREASURY 02/01/2025 Unknown XXX (101,154)
912834-WJ-3 UNITED STATES TREASURY 02/01/2025 Unknown XXX (615,282)
912834-WR-5 UNITED STATES TREASURY 02/01/2025 Unknown XXX (213,062)
0019999999 – Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC) XXX 26,083,261 92,245,000 533

3130B5-CR-7 FEDERAL HOME LOAN BANKS 02/24/2025 RBC CAPITAL MARKETS, LLC XXX 2,500,000 2,500,000
3130B7-2Q-6 FEDERAL HOME LOAN BANKS 07/09/2025 RBC CAPITAL MARKETS, LLC XXX 2,500,000 2,500,000
3130B7-D2-7 FEDERAL HOME LOAN BANKS 07/30/2025 ACADEMY SECURITIES, INC. XXX 2,500,000 2,500,000
880591-EJ-7 TENNESSEE VALLEY AUTHORITY 04/09/2025 TD SECURITIES (USA) LLC XXX 2,569,765 3,000,000 9,635
880591-ES-7 TENNESSEE VALLEY AUTHORITY 04/09/2025 TD SECURITIES (USA) LLC XXX 1,555,781 2,000,000 5,903
880591-FC-1 TENNESSEE VALLEY AUTHORITY 10/30/2025 Santander US Capital Markets XXX 2,806,093 2,760,000 36,225
0029999999 – Issuer Credit Obligations: Other U.S. Government Obligations (Not Exempt from RBC) XXX 14,431,639 15,260,000 51,763

64966S-NJ-1 NEW YORK CITY 04/15/2025 RBC CAPITAL MARKETS, LLC XXX 5,000,000 5,000,000
938429-2T-3 WASHINGTON CNTY ORE SCH DIST NO 48J BEAV 05/14/2025 PIPER SANDLER & CO. XXX 669,180 2,000,000
0049999999 – Issuer Credit Obligations: Municipal Bonds – General Obligations (Direct & Guaranteed) XXX 5,669,180 7,000,000

25477G-XR-1 DISTRICT COLUMBIA INCOME TAX REV 05/01/2025 WELLS FARGO SECURITIES LLC XXX 1,500,000 1,500,000
54639T-DV-1 LOUISIANA PUB FACS AUTH LEASE REV 09/17/2025 RBC CAPITAL MARKETS XXX 1,807,855 1,750,000
57585B-PA-0 MASSACHUSETTS ST DEV FIN AGY REV 08/06/2025 GOLDMAN, SACHS & CO. XXX 2,199,735 2,250,000
645424-BP-6 NEW HOPE CULTURAL ED FACS FIN CORP TEX H 08/14/2025 GOLDMAN, SACHS & CO. XXX 2,861,018 2,750,000
677561-ML-3 OHIO ST HOSP FAC REV 08/13/2025 BARCLAYS CAPITAL INC XXX 117,331 115,000 537
677561-MM-1 OHIO ST HOSP FAC REV 08/13/2025 BARCLAYS CAPITAL INC FIXED INC XXX 1,203,943 1,180,000 5,507
762244-NJ-6 RHODE IS ST HEALTH & EDL BLDG CORP REV 08/22/2025 RBC CAPITAL MARKETS XXX 1,248,050 1,250,000 18,411
0059999999 – Issuer Credit Obligations: Municipal Bonds – Special Revenue XXX 10,937,932 10,795,000 24,455

22101@-AA-6 CORVIAS MGMT FEE BORROWER LLC 11/24/2025 DIRECT LOAN FUND XXX 2,500,000 2,500,000
00287Y-CB-3 ABBVIE INC 02/01/2025 Unknown XXX (35,433)
015271-BB-4 ALEXANDRIA REAL ESTATE EQUITIES INC 02/01/2025 Unknown XXX (26,932)
015271-BD-0 ALEXANDRIA REAL ESTATE EQUITIES INC 12/10/2025 CITADEL XXX 2,256,384 2,400,000 9,750
015271-BE-8 ALEXANDRIA REAL ESTATE EQUITIES INC 02/07/2025 Various XXX 9,986,850 10,000,000
01626P-AQ-9 ALIMENTATION COUCHE-TARD INC 02/01/2025 Unknown XXX (30,865)
018820-AE-0 ALLIANZ SE 08/19/2025 CITIGROUP GLOBAL MARKETS INC. XXX 400,176 400,000
02079K-BA-4 ALPHABET INC 11/03/2025 J.P. Morgan Securities LLC XXX 3,973,600 4,000,000
02557T-AF-6 AMERICAN ELECTRIC POWER COMPANY INC 09/23/2025 Various XXX 310,859 310,000
025676-AQ-0 AMERICAN NATIONAL GROUP INC 06/24/2025 WELLS FARGO SECURITIES LLC XXX 1,246,313 1,250,000
025676-AR-8 AMERICAN NATIONAL GROUP INC 08/19/2025 WELLS FARGO SECURITIES, LLC XXX 210,000 210,000
026874-DP-9 AMERICAN INTERNATIONAL GROUP INC 06/27/2025 JANE STREET CAPITAL, LLC XXX 7,907,515 9,500,000
02772A-AA-7 AMERICAN NATIONAL GROUP INC 01/28/2025 BANK OF AMERICA SECURITIES XXX 1,990,700 2,000,000 15,701
03115A-AC-7 AMFAM HOLDINGS INC 11/17/2025 Various XXX 397,780 625,000 6,742
031162-CF-5 AMGEN INC 02/01/2025 Unknown XXX (21,019)
031162-DT-4 AMGEN INC 02/01/2025 Unknown XXX (5,514)
036752-AU-7 ELEVANCE HEALTH INC 02/01/2025 Unknown XXX (37,122)
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Number of Shares of
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Actual Cost
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Par Value

8

Paid for Accrued
Interest and Dividends

03761U-60-1 MIDCAP FINANCIAL INVESTMENT CORP 05/02/2025 Ladenburg Thalmann & Co. Inc. XXX 221,961 220,300
03881N-A*-8 ARBOR REALTY SR, INC. 11/26/2025 SEAPORTG XXX 896,875 1,025,000 21,924
03881N-AC-1 ARBOR REALTY SR INC 04/15/2025 PIPER SANDLER XXX 1,733,618 1,854,000 56,839
03881N-AG-2 ARBOR REALTY SR, INC. 05/29/2025 PIPER SANDLER XXX 722,948 759,000 8,539
038923-AQ-1 ARBOR REALTY TRUST INC 04/09/2025 PIPER SANDLER XXX 523,600 595,000 1,859
039483-BQ-4 ARCHER-DANIELS-MIDLAND CO 02/01/2025 Unknown XXX (48,200)
03990B-AB-7 ARES MANAGEMENT CORP 01/24/2025 Morgan Stanley & Co. LLC XXX 711,540 750,000 12,367
04686J-AM-3 ATHENE HOLDING LTD 07/09/2025 J.P. MORGAN SECURITIES LLC XXX 273,103 275,000 683
05523R-AE-7 BAE SYSTEMS PLC 10/29/2025 BCAP XXX 6,474,025 9,365,000 35,119
05571A-BA-2 BPCE SA 01/07/2025 CITIGROUP GLOBAL MARKETS INC. XXX 2,000,000 2,000,000
06055H-80-6 BANK OF AMERICA CORP 12/15/2025 Various XXX 342,372 486,075
06419G-EE-2 BANK OF NOVA SCOTIA 09/29/2025 SCOTIA CAPITAL (USA) INC. XXX 300,000 300,000
06738E-CS-2 BARCLAYS PLC 06/27/2025 JANE STREET CAPITAL, LLC XXX 8,034,806 7,860,000 142,329
06738E-DC-6 BARCLAYS PLC 02/19/2025 Various XXX 400,300 400,000
0778FP-AP-4 BELL TELEPHONE COMPANY OF CANADA OR BELL 02/12/2025 BOFA SECURITIES, INC XXX 470,000 470,000
0778FP-AQ-2 BELL TELEPHONE COMPANY OF CANADA OR BELL 02/12/2025 BOFA SECURITIES, INC XXX 570,000 570,000
08079K-AA-2 BELROSE FUNDING TRUST II 05/13/2025 Various XXX 11,552,162 11,500,000
08661U-AB-2 BETH ISRAEL DEACONESS MEDICAL CENTER INC 06/03/2025 RAYMOND JAMES & ASSOCIATES INC. XXX 60,194 100,000 1,309
09259E-AC-2 BLACKROCK TCP CAPITAL CORP 04/09/2025 Various XXX 973,083 995,000 24,630
09951L-AD-5 BOOZ ALLEN HAMILTON INC 03/11/2025 BANK OF AMERICA SECURITIES XXX 499,805 500,000
101137-AU-1 BOSTON SCIENTIFIC CORP 02/01/2025 Unknown XXX (50,129)
125896-BY-5 CMS ENERGY CORP 02/18/2025 J.P. MORGAN SECURITIES LLC XXX 510,000 510,000
12636Y-AD-4 CRH AMERICA FINANCE INC 02/01/2025 Unknown XXX (80,030)
12636Y-AG-7 CRH AMERICA FINANCE INC 06/27/2025 JANE STREET CAPITAL, LLC XXX 2,413,229 2,370,000 66,138
134429-BK-4 CAMPBELL'S CO 02/01/2025 Unknown XXX (60,049)
13607P-7Y-4 CANADIAN IMPERIAL BANK OF COMMERCE 07/07/2025 CITIGROUP GLOBAL MARKETS INC. XXX 400,000 400,000
136385-AY-7 CANADIAN NATURAL RESOURCES LTD 02/01/2025 Unknown XXX (83,350)
17259U-30-3 CION INVESTMENT CORP 05/30/2025 Ladenburg Thalmann & Co. Inc. XXX 568,590 577,250
17259U-AF-2 CION INVESTMENT CORP 12/11/2025 CION ARES DIVERSIFIED CREDIT FUND XXX 12,219,375 12,250,000
17289R-AB-2 CITADEL SECURITIES GLOBAL HOLDINGS LLC 06/11/2025 GOLDMAN, SACHS & CO. XXX 998,970 1,000,000
172967-NF-4 CITIGROUP INC 10/29/2025 BCAP XXX 6,362,698 8,530,000 121,791
20030N-DW-8 COMCAST CORP 02/01/2025 Unknown XXX (44,614)
209111-GP-2 CONSOLIDATED EDISON COMPANY OF NEW YORK 11/17/2025 J.P. Morgan Securities LLC XXX 3,739,913 3,750,000
21871X-AU-3 COREBRIDGE FINANCIAL INC 11/13/2025 Various XXX 250,187 250,000
224044-CP-0 COX COMMUNICATIONS INC 02/01/2025 Unknown XXX (68,344)
224044-CT-2 COX COMMUNICATIONS INC 10/09/2025 Morgan Stanley & Co. LLC XXX 3,278,934 3,600,000 65,395
224044-CV-7 COX COMMUNICATIONS INC 12/10/2025 Various XXX 8,383,468 9,100,000 78,474
225313-AT-2 CREDIT AGRICOLE SA 09/02/2025 CREDIT AGRICOLE SECURITIES (USA), INC. XXX 800,000 800,000
23381L-AA-2 DAI-ICHI LIFE INSURANCE CO LTD 01/08/2025 Various XXX 2,500,000 2,500,000
23879A-AA-5 DAVINCIRE HOLDINGS LTD 02/27/2025 Various XXX 2,351,911 2,350,000
23937P-AC-8 DAWSON LOGAN 2025-L5 LP 12/15/2025 DAWSON LOGAN 2025-L5 LP XXX 1,006,250 1,006,250
256677-AH-8 DOLLAR GENERAL CORP 01/22/2025 Various XXX 733,119 1,000,000 12,604
256677-AM-7 DOLLAR GENERAL CORP 01/24/2025 Santander US Capital Markets XXX 670,358 750,000 9,854
260543-DD-2 DOW CHEMICAL CO 02/01/2025 Unknown XXX (15,646)
29250N-BZ-7 ENBRIDGE INC 02/01/2025 Unknown XXX (57,987)
29273V-AW-0 ENERGY TRANSFER LP 02/01/2025 Unknown XXX 8,437
29273V-BF-6 ENERGY TRANSFER LP 06/27/2025 JANE STREET CAPITAL, LLC XXX 4,019,599 4,100,000 81,909
29359U-AD-1 ENSTAR GROUP LTD 03/12/2025 WELLS FARGO SECURITIES LLC XXX 1,100,000 1,100,000
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29364G-AS-2 ENTERGY CORP 11/04/2025 WELLS FARGO SECURITIES, LLC XXX 230,000 230,000
29366W-AG-1 ENTERGY MISSISSIPPI LLC 03/10/2025 GOLDMAN, SACHS & CO. XXX 249,908 250,000
299808-AJ-4 EVEREST REINSURANCE HOLDINGS INC 02/01/2025 Unknown XXX (102,910)
30161N-BQ-3 EXELON CORP 02/13/2025 BARCLAYS CAPITAL INC. XXX 340,000 340,000
30231G-AW-2 EXXON MOBIL CORP 10/29/2025 BCAP XXX 6,432,686 7,475,000 50,399
302635-AP-2 FS KKR CAPITAL CORP 08/21/2025 Various XXX 1,181,609 1,226,000 19,266
30303M-8X-3 META PLATFORMS INC 10/30/2025 Morgan Stanley XXX 264,515 265,000
30303M-8Y-1 META PLATFORMS INC 12/03/2025 Various XXX 8,919,996 9,050,000 42,830
30303M-AE-2 META PLATFORMS INC 10/30/2025 CGMI XXX 264,534 265,000
303901-BW-1 FAIRFAX FINANCIAL HOLDINGS LTD 05/15/2025 BANK OF AMERICA SECURITIES XXX 5,983,500 6,000,000
31575F-AC-0 FIDELIS INSURANCE HOLDINGS LTD 06/10/2025 WELLS FARGO SECURITIES LLC XXX 5,000,000 5,000,000
316500-AD-9 FIDUS INVESTMENT CORP 03/12/2025 Raymond James XXX 6,206,221 6,250,000
341081-GM-3 FLORIDA POWER & LIGHT CO 10/29/2025 Morgan Stanley XXX 4,986,850 5,000,000 21,347
341081-HB-6 FLORIDA POWER & LIGHT CO 12/02/2025 US BANCORP INVESTMENTS INC. XXX 1,399,453 1,410,000
34966X-AA-6 FORTITUDE GROUP HOLDINGS LLC 03/26/2025 WELLS FARGO SECURITIES LLC XXX 5,740,743 5,750,000
35243J-AA-9 FRANKLIN BSP REALTY TRUST, INC. 04/21/2025 RAYMOND JAMES/FI XXX 2,245,320 2,268,000
35671D-BC-8 FREEPORT-MCMORAN INC 02/01/2025 Unknown XXX (6,610)
376546-86-7 GLADSTONE INVESTMENT CORP 04/09/2025 Ladenburg Thalmann & Co. Inc. XXX 33,552 33,700
37677@-AA-0 GLAM MILHSG FEE LLC SENIOR 12/30/2025 Direct XXX — —
37959G-AF-4 GLOBAL ATLANTIC (FIN) CO 12/10/2025 MUFG SECURITIES AMERICAS INC. XXX 2,510,352 2,400,000 38,700
37959G-AH-0 GLOBAL ATLANTIC (FIN) CO 11/20/2025 WELLS FARGO SECURITIES LLC XXX 10,000,000 10,000,000
38141G-FD-1 GOLDMAN SACHS GROUP INC 02/18/2025 J.P. Morgan Securities LLC XXX 3,021,368 2,800,000 72,450
38982G-AA-4 GREAT AJAX OPERATING PARTNERSHIP LP 05/07/2025 Various XXX 554,520 566,000 10,114
390320-86-9 GREAT ELM CAPITAL CORP 11/25/2025 Various XXX 3,114,671 3,177,650
390320-87-7 GREAT ELM CAPITAL CORP 10/30/2025 Ladenburg Thalmann & Co. Inc. XXX 285,845 289,775
390320-88-5 GREAT ELM CAPITAL CORP 08/06/2025 Various XXX 138,025 136,775
403949-AS-9 HF SINCLAIR CORP 01/08/2025 BANK OF AMERICA SECURITIES XXX 2,486,875 2,500,000
41068X-AG-5 HA SUSTAINABLE INFRASTRUCTURE CAPITAL IN 11/13/2025 Various XXX 300,342 300,000
42218S-AH-1 HEALTH CARE SERVICE CORP MUT LEG RES CO 02/01/2025 Unknown XXX (118,995)
42218S-AM-0 HEALTH CARE SERVICE CORP MUT LEG RES CO 01/22/2025 J.P. Morgan Securities LLC XXX 732,315 750,000 4,651
425911-AA-2 HENNEMAN TRUST 06/24/2025 Various XXX 21,999,536 22,000,000
44045A-50-8 HORIZON TECHNOLOGY FINANCE CORP 05/08/2025 Ladenburg Thalmann & Co. Inc. XXX 59,208 61,625
448579-AW-2 HYATT HOTELS CORP 11/17/2025 Deutsche Bank XXX 1,999,160 2,000,000
456837-BT-9 ING GROEP NV 09/02/2025 BOFA SECURITIES, INC XXX 500,000 500,000
472140-AC-6 JBS USA HOLDING LUX SARL 01/06/2025 RBC CAPITAL MARKETS, LLC XXX 1,478,115 1,500,000
48251W-60-9 KKR & CO INC 05/21/2025 Various XXX 339,440 339,625
49271V-AK-6 KEURIG DR PEPPER INC 02/01/2025 Unknown XXX (47,878)
49456B-AW-1 KINDER MORGAN INC 02/01/2025 Unknown XXX (13,283)
50203U-AA-1 LBJ INFRASTRUCTURE GROUP LLC 09/25/2025 Various XXX 523,907 750,000 6,803
50212Y-AM-6 LPL HOLDINGS INC 02/24/2025 TRUIST SECURITIES, INC. XXX 1,247,288 1,250,000
502431-AV-1 L3HARRIS TECHNOLOGIES INC 06/27/2025 JANE STREET CAPITAL, LLC XXX 8,546,933 8,820,000 181,913
50247V-AC-3 LYB INTERNATIONAL FINANCE BV 02/01/2025 Unknown XXX (36,319)
52808#-AA-9 LEWIS-MCCHORDCOMMUNITIES LLC 07/23/2025 DIRECT LOAN FUND XXX 13,750,000 13,750,000
532457-BY-3 ELI LILLY AND CO 10/29/2025 BCAP XXX 3,906,175 6,565,000 67,702
539439-BF-5 LLOYDS BANKING GROUP PLC 10/28/2025 Various XXX 600,440 600,000
5528M@-AA-7 MGG ONSHORE FUNDING II LLC 05/29/2025 Not Available XXX 5,550,512 5,687,000
55336V-CD-0 MPLX LP 08/08/2025 Various XXX 4,961,876 5,050,000
55433@-AC-3 MOPAC ISSUER LLC 12/24/2025 Various XXX 2,903,055 2,903,055
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565130-AA-9 MAPLE GROVE FUNDING TRUST I 09/23/2025 CROSS XXX 9,357,647 13,250,000 68,917
56585A-BE-1 MARATHON PETROLEUM CORP 12/11/2025 Various XXX 2,334,725 2,863,000 25,376
570535-AX-2 MARKEL GROUP INC 02/01/2025 Unknown XXX (66,182)
571676-BC-8 MARS INC 10/29/2025 BCAP XXX 5,905,656 5,700,000 205,770
571748-BQ-4 MARSH & MCLENNAN COMPANIES INC 10/29/2025 BCAP XXX 6,371,917 9,725,000 105,759
571748-BT-8 MARSH & MCLENNAN COMPANIES INC 02/01/2025 Unknown XXX 86,872
573284-AX-4 MARTIN MARIETTA MATERIALS INC 02/01/2025 Unknown XXX (20,406)
585270-AE-1 MEIJI YASUDA LIFE INSURANCE CO 03/04/2025 Morgan Stanley & Co. LLC XXX 2,250,000 2,250,000
647551-AF-7 NEW MOUNTAIN FINANCE CORP 04/09/2025 JP MORGAN XXX 318,955 330,000 4,348
649604-83-2 NEW YORK MORTGAGE TRUST INC 05/14/2025 Ladenburg Thalmann & Co. Inc. XXX 2,237 2,300
651639-AV-8 NEWMONT CORPORATION 02/01/2025 Unknown XXX (47,623)
65339K-83-7 NEXTERA ENERGY CAPITAL HOLDINGS INC 05/12/2025 WELLS FARGO SECURITIES, LLC XXX 380,000 380,000
65339K-DF-4 NEXTERA ENERGY CAPITAL HOLDINGS INC 02/04/2025 Various XXX 783,322 780,000
654579-AP-6 NIPPON LIFE INSURANCE CO 04/24/2025 J.P. MORGAN SECURITIES LLC XXX 1,700,000 1,700,000
65535H-CC-1 NOMURA HOLDINGS INC 06/24/2025 NOMURA SECURITIES/FIXED INCOME XXX 200,000 200,000
65538X-AE-1 NOMURA INTERNATIONAL FD PTE LTD 03/01/2025 CORPORATE ACTION XXX 311,099
665501-AL-6 NORTHERN NATURAL GAS CO 02/01/2025 Unknown XXX (27,928)
666807-CM-2 NORTHROP GRUMMAN CORP 02/01/2025 Unknown XXX (17,761)
67077M-AX-6 NUTRIEN LTD 02/01/2025 Unknown XXX (41,594)
67077M-BB-3 NUTRIEN LTD 06/27/2025 JANE STREET CAPITAL, LLC XXX 8,563,430 8,655,000 129,681
67103B-70-4 OFS CAPITAL CORP 01/24/2025 Ladenburg Thalmann & Co. Inc. XXX 12,806 14,325
67401P-AE-8 OAKTREE SPECIALTY LENDING CORP 04/07/2025 Various XXX 800,524 828,000 5,979
68218W-AA-2 OMNIS FUNDING TRUST 11/05/2025 Various XXX 13,666,044 13,300,000 192,996
68233J-DA-9 ONCOR ELECTRIC DELIVERY COMPANY LLC 03/17/2025 CITIGROUP GLOBAL MARKETS INC. XXX 249,853 250,000
682680-CF-8 ONEOK INC 02/01/2025 Unknown XXX 21,090
684065-F*-1 ORANGE & ROCKLAND UTILITIES INC 09/16/2025 Mizuho Securities USA, Inc. XXX 8,000,000 8,000,000
68902V-AL-1 OTIS WORLDWIDE CORP 02/01/2025 Unknown XXX (13,719)
68902V-AM-9 OTIS WORLDWIDE CORP 02/01/2025 Unknown XXX (20,401)
690742-AQ-4 OWENS CORNING 01/23/2025 TRUIST SECURITIES, INC. XXX 993,060 1,000,000 6,446
69121J-AB-3 BLUE OWL TECHNOLOGY FINANCE CORP 05/12/2025 GOLDMAN SACHS AND CO. XXX 410,124 415,000 3,035
69181V-50-3 OXFORD SQUARE CAPITAL CORP 11/21/2025 Ladenburg Thalmann & Co. Inc. XXX 41,173 44,550
69181V-60-2 OXFORD SQUARE CAPITAL CORP 08/01/2025 LUCID PUBLIC XXX 5,389,491 5,477,125
694308-JJ-7 PACIFIC GAS AND ELECTRIC CO 02/01/2025 Unknown XXX 225
701094-AP-9 PARKER-HANNIFIN CORP 02/01/2025 Unknown XXX (69,963)
71742W-30-1 PHENIXFIN CORP 02/12/2025 Ladenburg Thalmann & Co. Inc. XXX 1,888 2,075
718547-AX-0 PHILLIPS 66 CO 01/22/2025 CITADEL XXX 1,848,420 2,000,000 40,333
718547-BA-9 PHILLIPS 66 CO 09/16/2025 Various XXX 220,616 220,000
73688F-AD-4 BCP INVESTMENT CORP. 10/10/2025 LUCID PUBLIC XXX 3,880,900 3,940,000
73688F-AE-2 BCP INVESTMENT CORP. 10/10/2025 WEDBUSH SECURITIES INC XXX 8,254,988 8,445,000
75574U-83-8 READY CAPITAL CORP 12/24/2025 Various XXX 2,128,070 2,252,225
75574U-AB-7 READY CAPITAL CORP 12/19/2025 Various XXX 995,821 1,229,000 26,529
755763-AC-3 READYCAP HOLDINGS LLC 04/10/2025 PIPER SANDLER XXX 1,638,000 1,820,000 38,903
755763-AE-9 READYCAP HOLDINGS LLC 05/15/2025 Various XXX 10,471,520 10,472,000 177
759351-AT-6 REINSURANCE GROUP OF AMERICA INC 02/26/2025 BANK OF AMERICA SECURITIES XXX 500,000 500,000
76720A-AV-8 RIO TINTO FINANCE (USA) PLC 10/29/2025 BCAP XXX 6,434,081 6,115,000 44,928
780082-AV-5 ROYAL BANK OF CANADA 06/04/2025 RBC CAPITAL MARKETS, LLC XXX 200,000 200,000
780082-AY-9 ROYAL BANK OF CANADA 09/15/2025 Various XXX 600,438 600,000
78081B-AV-5 ROYALTY PHARMA PLC 09/02/2025 J.P. Morgan Securities LLC XXX 10,923,936 11,400,000
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78163D-20-9 RUNWAY GROWTH FINANCE CORP 04/15/2025 Ladenburg Thalmann & Co. Inc. XXX 56,217 56,975
78163D-30-8 RUNWAY GROWTH FINANCE CORP 04/09/2025 Ladenburg Thalmann & Co. Inc. XXX 31,830 31,725
78590A-60-4 SACHEM CAPITAL CORP 11/24/2025 Ladenburg Thalmann & Co. Inc. XXX 54,100 56,650
78590A-70-3 SACHEM CAPITAL CORP 12/31/2025 Ladenburg Thalmann & Co. Inc. XXX 58,282 63,375
78590A-80-2 SACHEM CAPITAL CORP 12/31/2025 Ladenburg Thalmann & Co. Inc. XXX 31,253 33,950
78590A-87-7 SACHEM CAPITAL CORP 12/18/2025 Ladenburg Thalmann & Co. Inc. XXX 27,352 29,525
80349A-86-9 SARATOGA INVESTMENT CORP 04/09/2025 Ladenburg Thalmann & Co. Inc. XXX 34,210 34,225
80349A-87-7 SARATOGA INVESTMENT CORP 04/07/2025 Ladenburg Thalmann & Co. Inc. XXX 2,491 2,500
816300-AH-0 SELECTIVE INSURANCE GROUP INC 02/13/2025 Seaport Global Securities LLC XXX 917,370 1,000,000 24,337
816300-AJ-6 SELECTIVE INSURANCE GROUP INC 02/20/2025 GOLDMAN, SACHS & CO. XXX 749,835 750,000
822905-AC-9 SHELL FINANCE US INC 07/01/2025 ASSGN XXX 100,320 100,000
822905-AE-5 SHELL FINANCE US INC 07/01/2025 ASSGN XXX 8,878,686 8,750,000
822905-AG-0 SHELL FINANCE US INC 07/01/2025 ASSGN XXX 268,585 250,000
822905-AT-2 SHELL FINANCE US INC 12/08/2025 Unknown XXX 11,213,280 10,000,000 306,354
822905-AV-7 SHELL FINANCE US INC 12/08/2025 Unknown XXX 10,845,503 10,500,000 117,104
824348-BM-7 SHERWIN-WILLIAMS CO 02/01/2025 Unknown XXX (50,341)
832696-AZ-1 J M SMUCKER CO 01/23/2025 Various XXX 1,061,655 1,000,000 12,458
84857L-AE-1 SPIRE INC 11/18/2025 Various XXX 3,870,000 3,870,000
853254-DH-0 STANDARD CHARTERED PLC 11/04/2025 EUROCLEAR BANK SA/NV XXX 200,000 200,000
858119-BT-6 STEEL DYNAMICS INC 03/11/2025 Various XXX 2,190,776 2,250,000
858568-AC-2 STELLUS CAPITAL INVESTMENT CORP 03/25/2025 Raymond James XXX 7,007,288 7,080,000
87088Q-AB-0 SWISS RE SUBORDINATED FINANCE PLC 03/25/2025 Various XXX 3,599,724 3,600,000
87268L-AE-7 TR FINANCE LLC 03/20/2025 Unknown XXX 20,898,030 20,482,000 109,522
87612G-AN-1 TARGA RESOURCES CORP 02/24/2025 WELLS FARGO SECURITIES LLC XXX 1,496,715 1,500,000
87971M-CM-3 TELUS CORP 08/22/2025 Various XXX 630,926 620,000 4,511
87971M-CR-2 TELUS CORP 12/10/2025 Various XXX 390,203 390,000 7
89417E-AJ-8 TRAVELERS COMPANIES INC 02/01/2025 Unknown XXX (148,307)
89417E-AK-5 TRAVELERS COMPANIES INC 02/01/2025 Unknown XXX (72,675)
896442-60-5 TRINITY CAPITAL INC 10/13/2025 Various XXX 1,946,097 1,933,400
896442-70-4 TRINITY CAPITAL INC 10/13/2025 Various XXX 4,899,141 4,855,800
896442-AJ-9 TRINITY CAPITAL INC 06/26/2025 STIFEL NICOLAUS & COMPANY INC. XXX 5,305,246 5,361,000
902613-BE-7 UBS GROUP AG 01/28/2025 Various XXX 687,720 600,000 11,640
902613-BS-6 UBS GROUP AG 07/31/2025 UBS SECURITIES LLC XXX 200,000 200,000
913017-CJ-6 RTX CORP 02/01/2025 Unknown XXX (10,211)
91913Y-AT-7 VALERO ENERGY CORP 02/01/2025 Unknown XXX (5,351)
92259R-AA-3 VELOCITY COMMERCIAL CAPITAL LLC 11/17/2025 Various XXX 1,462,260 1,491,000 15,203
92345Y-AG-1 VERISK ANALYTICS INC 02/01/2025 Unknown XXX (120,872)
927804-GU-2 VIRGINIA ELECTRIC AND POWER CO 03/03/2025 TD SECURITIES (USA) LLC XXX 1,741,443 1,750,000
92857W-BX-7 VODAFONE GROUP PLC 09/04/2025 Various XXX 275,529 353,000 4,429
929160-AV-1 VULCAN MATERIALS CO 02/01/2025 Unknown XXX (89,271)
95000U-2Q-5 WELLS FARGO & CO 10/29/2025 BCAP XXX 6,492,571 8,265,000
95MSEN-9D-3 Invesco CLO Equity Fund V, LP 12/15/2025 Various XXX 6,962,077 7,104,160
962166-CB-8 WEYERHAEUSER CO 02/01/2025 Unknown XXX (34,510)
96524V-40-3 WHITEHORSE FINANCE INC 05/30/2025 Ladenburg Thalmann & Co. Inc. XXX 110,985 110,575
969457-CA-6 WILLIAMS COMPANIES INC 02/01/2025 Unknown XXX 17,511
970648-AK-7 WILLIS NORTH AMERICA INC 11/20/2025 J.P. Morgan Securities LLC XXX 1,687,500 2,250,000 15,984
98978V-AM-5 ZOETIS INC 02/01/2025 Unknown XXX (22,632)
BGH9R4-VY-1 STAG INDUSTRIAL OPERATING PARTNERS 03/25/2025 TD SECURITIES (USA) LLC XXX 2,000,000 2,000,000
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Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated)

Issuer Credit Obligations: Bonds Issued by Funds Representing Operating Entities (Unaffiliated)

Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

BGH9R7-5D-9 FREEPORT LNG DEVELOPMENT LP 03/27/2025 Mizuho Securities USA, Inc. XXX 5,750,000 5,750,000
BGH9RC-DA-5 KONINKLIJKE VOPAK NV 03/27/2025 CITIGROUP GLOBAL MARKETS INC. XXX 2,500,000 2,500,000
BGH9UA-MA-5 MIDCAP FUNDING XLVI TRUST 04/29/2025 DIRECT LOAN FUND XXX 2,500,000 2,500,000
BGH9XB-6J-9 DELAWARE LIFE GLOBAL FUNDING 06/17/2025 SMBC NIKKO SECURITIES AMERICA, INC. XXX 9,900,000 9,900,000
BGH9XV-4J-7 TERMINAL INVESTMENT LIMITED HOLDIN 06/26/2025 CITIGROUP GLOBAL MARKETS INC. XXX 21,000,000 21,000,000
BGH9ZJ-K1-3 TERMINAL INVESTMENT LIMITED HOLDIN 06/26/2025 CITIGROUP GLOBAL MARKETS INC. XXX 1,000,000 1,000,000
BGHADG-0E-4 SPIRE TENNESSEE INC 12/04/2025 U.S. BANCORP INVESTMENTS, INC. XXX 6,000,000 6,000,000
BGHADG-0F-1 SPIRE TENNESSEE INC 12/04/2025 U.S. BANCORP INVESTMENTS, INC. XXX 4,000,000 4,000,000
BGHAG4-FU-6 TOREADOR HOLDINGS LLC 12/15/2025 APOLLO GLOBAL SECURITIES LLC XXX 6,000,000 6,000,000
G2272@-AD-0 COLLER PRIVATE EQUITY BACKED NOTES & LOA 12/01/2025 Various XXX 1,039,332 1,039,332
G7586K-AC-9 RLGH FINANCE BERMUDA LTD 11/19/2025 Various XXX 852,550 850,000 95
N4578E-LV-8 ING GROEP NV 01/23/2025 Various XXX 629,200 600,000 9,200
0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) XXX 545,196,189 569,095,872 2,820,151

14989@-AA-2 CEAMER FIN 2 SR SEC NTS - ABS 11/15/2025 Direct XXX — —
376546-88-3 GLADSTONE INVESTMENT CORP 04/11/2025 Ladenburg Thalmann & Co. Inc. XXX 58,534 65,225
0129999999 – Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated) XXX 58,534 65,225

BGHAG1-VZ-3 CLIFFWATER CORPORATE LENDING FUND 12/10/2025 U.S. BANCORP INVESTMENTS, INC. XXX 21,300,000 21,300,000
691543-70-6 OXFORD LANE CAPITAL CORP 08/27/2025 Ladenburg Thalmann & Co. Inc. XXX 266,491 285,375
691543-85-4 OXFORD LANE CAPITAL CORP 11/25/2025 Various XXX 12,725,679 12,933,375
691543-86-2 OXFORD LANE CAPITAL CORP 08/29/2025 Various XXX 592,209 587,600
691543-88-8 OXFORD LANE CAPITAL CORP 11/05/2025 Ladenburg Thalmann & Co. Inc. XXX 31,239 32,550
0169999999 – Issuer Credit Obligations: Bonds Issued by Funds Representing Operating Entities (Unaffiliated) XXX 34,915,618 35,138,900

59220@-AA-6 METROPOLITAN LEVERED PARTNERS FUND 2025 12/15/2025 DIRECT FROM ISSUER XXX 2,344,405 2,392,250
05661@-AA-5 BP LPI A-1 LLC (Basepoint) 12/18/2025 BP LPI A-1 LLC (BASEPOINT) XXX 23,358,250 23,858,250
12690K-AB-1 DDTL Class B 09/10/2025 CVC STRUCTURED SOLUTIONS 2, LLC XXX 327,572 327,572
75575@-AA-3 Ready Term Holdings, LLC Senior Secured 01/02/2025 Ready Term Holdings, LLC XXX 1,018,736 1,018,736
78579#-AA-1 Sachem Capital Corporation Holdings, LLC 09/18/2025 Unmatched Counter Party XXX 9,007,530 9,160,200
92842B-AA-2 VISIO - BEACH PT MTG TR LLC 0.00 12/01/2025 INTERNAL XXX 8,900,000 8,900,000
0209999999 – Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated) XXX 44,956,492 45,657,007
0489999999 – Subtotal – Issuer Credit Obligations (Unaffiliated) XXX 682,248,845 775,257,005 2,896,902
0509999997 – Subtotals – Issuer Credit Obligations – Part 3 XXX 682,248,845 775,257,005 2,896,902
0509999998 – Summary item from Part 5 for Issuer Credit Obligations XXX 8,457,151 8,935,789 25,737
0509999999 – Subtotals – Issuer Credit Obligations XXX 690,705,995 784,192,794 2,922,638

38373A-TV-8 GNR 2009-068 ZC - CMO/RMBS 12/01/2025 Direct XXX 45,665 45,665
38374T-P4-0 GNR 2009-035 EZ - CMO/RMBS 05/01/2025 Direct XXX 54,714 54,714
38374T-Q2-3 GNR 2009-035 BZ - CMO/RMBS 12/01/2025 Direct XXX 42,320 42,320
38380K-HX-6 GNR 2017-164 GZ - CMO/RMBS 12/01/2025 Direct XXX 7,521 7,521
38381N-LU-0 GNR 2025-098 GZ - CMO/RMBS 12/01/2025 J.P. Morgan Securities LLC XXX 3,161,027 3,216,620 12,795
38383D-RP-5 GNR 2021-193 JZ - CMO/RMBS 12/01/2025 Direct XXX 13,656 13,656
38383V-8C-5 GNR 2023-023 ZC - CMO/RMBS 12/01/2025 Direct XXX 106,993 106,993
38383V-MM-7 GNR 2023-003 EZ - CMO/RMBS 12/01/2025 Direct XXX 42,222 42,222
38384D-DR-5 GNR 2023-154 Z - CMO/RMBS 12/01/2025 Direct XXX 485,043 485,043
38384D-MN-4 GNR 2023-163 BZ - CMO/RMBS 12/01/2025 Direct XXX 99,208 99,208
38384K-GJ-4 GNR 2024-045 BZ - CMO/RMBS 12/01/2025 Direct XXX 72,284 72,284
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities –Not/Partially Guaranteed (Not Exempt from RBC)

38384N-GE-9 GNR 2024-058 BZ - CMO/RMBS 12/01/2025 BNP PARIBAS SECURITIES CORP. XXX 2,936,026 3,078,716 5,841
38385G-CY-3 GNR 2025-080 ZA - CMO/RMBS 12/01/2025 J.P. Morgan Securities LLC XXX 9,041,180 10,193,536 29,562
38385H-4W-4 GNR 2025-203 Z - CMO/RMBS 12/10/2025 BNP PARIBAS SECURITIES CORP. XXX 5,912,997 6,052,972 12,947
1019999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities – Guaranteed (Exempt from RBC) XXX 22,020,856 23,511,470 61,145

38378B-WL-9 GNR 2012-079 Z - CMBS 12/01/2025 Direct XXX 13,229 13,229
1029999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities – Guaranteed (Exempt from RBC) XXX 13,229 13,229

3133TH-TM-9 FHR 2116 ZA - CMO/RMBS 12/01/2025 Direct XXX 185 185
3133TJ-DF-7 FHR 2122 ZE - CMO/RMBS 12/01/2025 Direct XXX 194 194
3136AE-4P-9 FNR 2013-71 ZA - CMO/RMBS 12/01/2025 Direct XXX 4,806 4,806
3136AW-5S-2 FNR 2017-52 KZ - CMO/RMBS 12/01/2025 Direct XXX 4,267 4,267
3136AX-NB-7 FNR 2017-59 DZ - CMO/RMBS 12/01/2025 Direct XXX 14,575 14,575
3136AX-YF-6 FNR 2017-61 GZ - CMO/RMBS 12/01/2025 Direct XXX 20,472 20,472
3136B0-EN-2 FNR 2017-102 PZ - CMO/RMBS 12/01/2025 Direct XXX 13,667 13,667
3136B0-JM-9 FNR 2017-107 GZ - CMO/RMBS 12/01/2025 Direct XXX 219,620 219,620
3136B0-K3-9 FNR 2018-10 BZ - CMO/RMBS 12/01/2025 Direct XXX 18,117 18,117
3136B0-VY-9 FNR 2018-8 DZ - CMO/RMBS 12/01/2025 Direct XXX 3,647 3,647
3136B1-6A-7 FNR 2018-37 ZD - CMO/RMBS 12/01/2025 Direct XXX 13,018 13,018
3136B1-HM-9 FNR 2018-15 ZG - CMO/RMBS 12/01/2025 Direct XXX 3,010 3,010
3136B1-T7-9 FNR 2018-38 VZ - CMO/RMBS 12/01/2025 Direct XXX 20,061 20,061
3136B2-7H-9 FNR 2018-72 ZB - CMO/RMBS 12/01/2025 Direct XXX 554,586 554,586
3136B2-K5-0 FNR 2018-68 DZ - CMO/RMBS 12/01/2025 Direct XXX 4,016 4,016
3136B2-UE-0 FNR 2018-55 LZ - CMO/RMBS 12/01/2025 Direct XXX 22,764 22,764
3136B2-YL-0 FNR 2018-54 LZ - CMO/RMBS 12/01/2025 Direct XXX 18,431 18,431
3136B3-BY-5 FNR 2018-75 ZU - CMO/RMBS 12/01/2025 Direct XXX 88,499 88,499
3136B3-CF-5 FNR 2018-75 KZ - CMO/RMBS 12/01/2025 Direct XXX 10,086 10,086
3136B3-DT-4 FNR 2018-73 BZ - CMO/RMBS 12/01/2025 Direct XXX 6,516 6,516
3136B3-MM-9 FNR 2018-84 ZA - CMO/RMBS 12/01/2025 Direct XXX 32,836 32,836
3136B3-MV-9 FNR 2018-84 ZD - CMO/RMBS 12/01/2025 Direct XXX 93,870 93,870
3136B3-PT-1 FNR 2018-88 MZ - CMO/RMBS 12/01/2025 Direct XXX 175,971 175,971
3136BM-BQ-0 FNR 2022-12 DZ - CMO/RMBS 12/01/2025 Direct XXX 66,222 66,222
3136BN-GM-2 FNR 2022-46 CZ - CMO/RMBS 12/01/2025 Direct XXX 51,399 51,399
3136BN-NX-0 FNR 2022-37 ZK - CMO/RMBS 12/01/2025 Direct XXX 154,197 154,197
3136BQ-MT-3 FNR 2023-42 CZ - CMO/RMBS 12/01/2025 Cantor Fitzgerald XXX 2,573,576 2,574,342 816
3136BR-GB-7 FNR 2024-9 GZ - CMO/RMBS 12/01/2025 Direct XXX 59,047 59,047
3136BS-QQ-1 FNR 2024-43 MZ - CMO/RMBS 12/01/2025 Direct XXX 476,636 476,636
3136BS-US-2 FNR 2024-53 AZ - CMO/RMBS 12/01/2025 Direct XXX 829,394 829,394
3136BS-WF-8 FNR 2024-51 HZ - CMO/RMBS 12/01/2025 Direct XXX 28,208 28,208
3136BT-U6-8 FNR 2024-95 ZU - CMO/RMBS 12/01/2025 Direct XXX 82,724 82,724
3136BT-ZC-0 FNR 2024-91 BZ - CMO/RMBS 12/01/2025 Direct XXX 231,135 231,135
3136BU-YD-6 FNR 2025-2 CZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 2,110,254 2,112,792 5,414
3136BV-L3-0 FNR 2025-35 UZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 10,844,422 10,887,964 33,468
3136BV-RB-6 FNR 2025-26 BZ - CMO/RMBS 12/01/2025 Morgan Stanley & Co. LLC XXX 1,237,674 1,302,518 5,729
3136BV-V3-9 FNR 2025-29 CZ - CMO/RMBS 12/01/2025 STONEX FINANCIAL INC. XXX 3,591,883 3,889,726 12,662
3136BW-EU-6 FNR 2025-45 TZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 3,765,521 3,783,986 14,670
3136BW-TY-2 FNR 2025-51 Z - CMO/RMBS 12/01/2025 Morgan Stanley & Co. LLC XXX 5,238,603 5,652,994 8,441
3136BW-UP-9 FNR 2025-50 BZ - CMO/RMBS 12/10/2025 Santander US Capital Markets XXX 4,108,699 4,111,268 8,794
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3137A0-3H-6 FHR 3680 ZA - CMO/RMBS 12/01/2025 Direct XXX 911 911
3137AR-M3-7 FHR 4057 ZC - CMO/RMBS 12/01/2025 Direct XXX 3,567 3,567
3137B2-G3-8 FHR 4206 LZ - CMO/RMBS 12/01/2025 Direct XXX 18,661 18,661
3137BM-XU-5 FHR 4553 PZ - CMO/RMBS 12/01/2025 Direct XXX 154,978 154,978
3137BR-DQ-5 FHR 4609 QZ - CMO/RMBS 12/01/2025 Direct XXX 9,761 9,761
3137BX-N4-0 FHR 4675 EZ - CMO/RMBS 12/01/2025 Direct XXX 65,094 65,094
3137FC-4R-2 FHR 4738 LZ - CMO/RMBS 12/01/2025 Direct XXX 7,681 7,681
3137FC-CD-4 FHR 4740 CZ - CMO/RMBS 12/01/2025 Direct XXX 21,475 21,475
3137FC-PQ-1 FHR 4752 PZ - CMO/RMBS 12/01/2025 Direct XXX 7,503 7,503
3137FD-DG-4 FHR 4750 KZ - CMO/RMBS 12/01/2025 Direct XXX 2,150 2,150
3137FJ-C2-3 FHR 4833 VZ - CMO/RMBS 12/01/2025 Direct XXX 52,634 52,634
3137H5-FH-5 FHR 5190 CZ - CMO/RMBS 12/01/2025 Direct XXX 13,600 13,600
3137H5-J4-0 FHR 5197 AZ - CMO/RMBS 12/01/2025 Direct XXX 13,600 13,600
3137H5-VT-1 FHR 5189 ZT - CMO/RMBS 12/01/2025 Direct XXX 20,399 20,399
3137H6-6A-8 FHR 5201 MZ - CMO/RMBS 12/01/2025 Direct XXX 49,666 49,666
3137H7-6A-6 FHR 5220 DZ - CMO/RMBS 12/01/2025 Direct XXX 90,639 90,639
3137HA-RC-2 FHR 5348 HZ - CMO/RMBS 12/01/2025 Direct XXX 465,284 465,284
3137HB-D3-5 FHR 5369 AZ - CMO/RMBS 12/01/2025 Direct XXX 32,741 32,741
3137HB-XZ-2 FHR 5386 HZ - CMO/RMBS 12/01/2025 Direct XXX 88,571 88,571
3137HD-GP-9 FHR 5423 BZ - CMO/RMBS 12/01/2025 Mizuho Securities USA, Inc. XXX 2,708,159 2,748,496 5,722
3137HD-GZ-7 FHR 5419 EZ - CMO/RMBS 12/01/2025 Direct XXX 159,673 159,673
3137HD-QK-9 FHR 5427 EZ - CMO/RMBS 12/01/2025 GOLDMAN, SACHS & CO. XXX 150,716 139,813 7
3137HH-NJ-6 FHR 5483 GZ - CMO/RMBS 12/01/2025 BARCLAYS CAPITAL INC XXX 1,003,170 1,061,250 4,101
3137HH-ZU-8 FHR 5496 EZ - CMO/RMBS 12/01/2025 J.P. Morgan Securities LLC XXX 2,489,046 2,641,020 8,947
3137HJ-E3-7 FHR 5504 DZ - CMO/RMBS 12/01/2025 Mizuho Securities USA, Inc. XXX 7,084,581 7,303,617 21,417
3137HJ-PH-4 FHR 5507 EZ - CMO/RMBS 12/01/2025 WELLS FARGO SECURITIES LLC XXX 10,566,198 10,616,699 28,617
3137HK-WX-8 FHR 5524 NZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 15,686,315 15,688,659 75,000
3137HK-Y6-5 FHR 5538 MZ - CMO/RMBS 12/01/2025 WELLS FARGO SECURITIES LLC XXX 1,286,358 1,300,884 3,141
3137HL-5E-8 FHR 5536 HZ - CMO/RMBS 12/01/2025 J.P. Morgan Securities LLC XXX 619,844 659,856 2,376
3137HL-GQ-9 FHR 5534 TZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 2,657,027 2,669,991 10,299
3137HL-KU-5 FHR 5550 Z - CMO/RMBS 12/01/2025 BNP PARIBAS SECURITIES CORP. XXX 1,895,061 2,065,056 3,070
3137HM-PC-8 FHR 5565 WZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 2,513,408 2,525,802 4,957
3137HM-YE-4 FH-5580H-UZ - CMO/RMBS 12/01/2025 BMO Capital Markets Corp. XXX 2,925,104 2,946,922 3,394
3137HN-WB-0 FHR 5600 Z - CMO/RMBS 12/01/2025 CITIGROUP GLOBAL MARKETS INC. XXX 10,060,126 10,335,595 42,708
3137HP-6T-5 FHR 5605 LZ - CMO/RMBS 12/01/2025 BNP PARIBAS SECURITIES CORP. XXX 1,721,380 1,758,021 7,219
3137HP-EK-5 FHR 5612 DZ - CMO/RMBS 12/01/2025 WELLS FARGO SECURITIES LLC XXX 10,414,279 10,492,615 43,085
31392D-BS-0 FNR 2002-33 Z - CMO/RMBS 12/01/2025 Direct XXX 1,487 1,487
31393R-CX-6 FHR 2617J ZU - CMO/RMBS 12/01/2025 Direct XXX 4,856 4,856
31394C-2J-0 FNR 0523A ZC - CMO/RMBS 12/01/2025 Direct XXX 1,151 1,151
31394L-J9-4 FHR 2691G ZH - CMO/RMBS 12/01/2025 Direct XXX 5,288 5,288
31394R-HL-6 FHR 2750 ZN - CMO/RMBS 12/01/2025 Direct XXX 3,060 3,060
31394R-LX-5 FHR 2752 GZ - CMO/RMBS 12/01/2025 Direct XXX 6,602 6,602
31395C-QX-2 FHR 2825 PZ - CMO/RMBS 12/01/2025 Direct XXX 4,442 4,442
31397C-WG-0 FHR 3239 ZE - CMO/RMBS 12/01/2025 Direct XXX 1,840 1,840
31397N-WX-9 FNR 2009-30 Z - CMO/RMBS 12/01/2025 Direct XXX 3,058 3,058
31398F-5A-5 FNR 2009-99 HZ - CMO/RMBS 12/01/2025 Direct XXX 399 399
31398F-VY-4 FNR 2009-95 PZ - CMO/RMBS 12/01/2025 Direct XXX 7,544 7,544
31398F-YE-5 FNR 2009-93 VZ - CMO/RMBS 12/01/2025 Direct XXX 1,159 1,159
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities Not/Partially Guaranteed (Not Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

31398G-BZ-1 FNR 2009-102 EZ - CMO/RMBS 12/01/2025 Direct XXX 292 292
31398G-MM-8 FNR 2009-115 HZ - CMO/RMBS 12/01/2025 Direct XXX 417 417
31398G-TW-9 FNR 2009-109 LZ - CMO/RMBS 12/01/2025 Direct XXX 1,672 1,672
31398G-U7-2 FNR 2010-4 GZ - CMO/RMBS 12/01/2025 Direct XXX 421 421
31398G-Y4-5 FNR 2010-10 BZ - CMO/RMBS 12/01/2025 Direct XXX 1,632 1,632
31398L-YL-6 FHR 3623 CZ - CMO/RMBS 12/01/2025 Direct XXX 1,764 1,764
31398M-YC-4 FNR 2010-19 Z - CMO/RMBS 12/01/2025 Direct XXX 1,396 1,396
31398M-ZX-7 FNR 2010-23 LZ - CMO/RMBS 12/01/2025 Direct XXX 1,848 1,848
35563P-7G-8 SCRT 2022-1 MBU - CMO/RMBS 12/01/2025 Direct XXX 26,768 26,768
35563P-DT-3 SCRT 2018-1 HT - CMO/RMBS 06/01/2025 Direct XXX 115 115
35563P-DV-8 SCRT 2018-1 HB - CMO/RMBS 06/01/2025 Direct XXX 9,612 9,612
35563P-EA-3 SCRT 2018-1 MB - CMO/RMBS 06/01/2025 Direct XXX 5,208 5,208
35563P-GH-6 SCRT 2018-3 MB - CMO/RMBS 06/01/2025 Direct XXX 3,122 3,122
35563P-GK-9 SCRT 2018-3 MZ - CMO/RMBS 12/01/2025 Direct XXX 422,828 422,828
35563P-HD-4 SCRT 2018-4 HZ - CMO/RMBS 12/01/2025 Direct XXX 548,829 548,829
35563P-HG-7 SCRT 2018-4 MB - CMO/RMBS 12/01/2025 Direct XXX 69,785 69,785
35563P-HJ-1 SCRT 2018-4 MZ - CMO/RMBS 12/01/2025 Direct XXX 88,242 88,242
60637G-KN-8 MISSOURI HOUSING DEVELOPMENT COMMISSION 06/25/2025 RAYMOND JAMES & ASSOCIATES INC. XXX 8,500,000 8,500,000
1039999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities –Not/Partially Guaranteed (Not Exempt from RBC) XXX 121,577,008 123,595,485 354,053

3140J1-RZ-3 FN BL8603 - CMBS/RMBS 07/01/2025 Various XXX (4,022) —
3140NY-2D-2 FN BZ4371 - CMBS/RMBS 06/18/2025 PERSHING LLC XXX 621,375 600,000 3,079
1049999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities Not/Partially Guaranteed (Not Exempt from RBC) XXX 617,353 600,000 3,079

02149C-AD-3 CWALT 2006-41CB 1A4 - CMO/RMBS 05/01/2025 Direct XXX 1 1
10571J-AE-6 BRAVO 25NQM8 A3 - RMBS 08/25/2025 J.P. MORGAN SECURITIES LLC XXX 1,699,978 1,700,000 7,126
12543P-AC-7 CWHL 2006-21 A3 - CMO/RMBS 04/01/2025 Direct XXX 330 330
12544D-AX-7 CWHL 2007-14 A22 - CMO/RMBS 04/01/2025 Direct XXX 338 338
12636S-AE-5 COOPR 25CES4 A3 - RMBS 10/31/2025 BARCLAYS CAPITAL INC. XXX 5,717,831 5,718,000 30,559
161935-AG-6 CHASE 255 A5 - RMBS 05/08/2025 J.P. Morgan Securities LLC XXX 1,221,976 1,250,000 5,833
170255-AN-3 CWHL 2007-1 A4 - CMO/RMBS 08/01/2025 Direct XXX 398 398
20775H-5N-9 CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 01/23/2025 RBC CAPITAL MARKETS, LLC XXX 2,000,000 2,000,000
20775J-BK-4 CONNECTICUT ST HSG FIN AUTH HSG MTG FIN 05/29/2025 WELLS FARGO SECURITIES LLC XXX 1,000,000 1,000,000
22757X-AE-6 CROSS 25H8 A3 - RMBS 10/31/2025 GS XXX 4,999,995 5,000,000 30,801
22758Y-AD-5 CROSS 25H10 A2 - RMBS 12/12/2025 JPM XXX 2,399,955 2,400,000 7,353
246395-R7-4 DELAWARE ST HSG AUTH REV 05/12/2025 J.P. Morgan Securities LLC XXX 1,099,625 1,100,000
281914-AC-5 EFMT 25INV2 A3 - RMBS 04/28/2025 BARCLAYS CAPITAL INC. XXX 2,299,978 2,300,000 12,952
30191L-AC-3 FIGRE 25HE1 C - RMBS 01/28/2025 GOLDMAN, SACHS & CO. XXX 150,900 150,000
316922-AA-1 FIGRE 25PF1 A - RMBS 04/25/2025 GOLDMAN SACHS & CO. XXX 2,599,920 2,600,000 14,555
36272N-AB-0 GSMBS 25HE1 M1 - RMBS 07/24/2025 GOLDMAN, SACHS & CO. XXX 100,000 100,000
45130B-CG-6 IDAHO HOUSING AND FINANCE ASSOCIATION 07/23/2025 RBC CAPITAL MARKETS, LLC XXX 1,000,000 1,000,000
45203M-XD-8 ILLINOIS HSG DEV AUTH REV 12/18/2025 CROSS XXX 1,568,393 1,560,000 21,304
50206R-AA-5 LHOME 25RTL2 A1 - RMBS 04/28/2025 NOMURA SECURITIES/FIXED INCOME XXX 499,991 500,000
57419U-PV-4 COMMUNITY DEVELOPMENT ADMINISTRATION MAR 02/12/2025 J.P. Morgan Securities LLC XXX 1,500,000 1,500,000
57419U-VG-0 COMMUNITY DEVELOPMENT ADMINISTRATION MAR 05/21/2025 BANK OF AMERICA SECURITIES XXX 2,250,000 2,250,000
60637G-JH-3 MISSOURI HOUSING DEVELOPMENT COMMISSION 03/27/2025 STIFEL NICOLAUS & COMPANY INC. XXX 500,000 500,000
60637G-ME-6 MISSOURI HOUSING DEVELOPMENT COMMISSION 09/10/2025 STIFEL NICOLAUS & COMPANY INC. XXX 1,250,000 1,250,000
617941-AE-9 MSRM 25NQM2 A3 - RMBS 03/19/2025 MORGAN STANLEY & CO. LLC XXX 2,999,994 3,000,000 13,734

E14.8

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

Annual Statement for the Year 2025 of the WILTON REASSURANCE COMPANY



...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

............................................................................................................................................................................................................................................................................................................................................................................ ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

............................................................................................................................................................................................................................................................................................................................................................................ ...................................... ...................................... ......................................

...................................... ....................................................................................................................................................................................... ....................................................................................................... ...................................... ...................................... ...................................... ......................................

1

CUSIP Identification

2

Description

3

Date Acquired

4

Name of Vendor

5

Number of Shares of
Stock

6

Actual Cost

7

Par Value

8

Paid for Accrued
Interest and Dividends

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated)

617955-AC-3 MSRM 25NQ10 A1 - RMBS 12/10/2025 Morgan Stanley XXX 3,099,993 3,100,000 12,783
617955-AF-6 MSRM 25NQ10 A2 - RMBS 12/10/2025 MORGAN STANLEY CO XXX 1,999,997 2,000,000 8,574
67120Q-AC-0 OBX 2025-NQM4 A3 - RMBS 03/11/2025 BNP PARIBAS SEC CORP/BOND XXX 1,999,973 2,000,000 13,748
67121D-AB-0 OBX 25NQM7 A2 - RMBS 04/24/2025 BMO CAPITAL MARKETS CORP XXX 2,399,992 2,400,000 10,758
67448Y-AE-4 OBX 25NQM3 A3 - RMBS 02/19/2025 BARCLAYS CAPITAL INC XXX 849,992 850,000 2,811
67756U-DP-0 OHIO HOUSING FINANCE AGENCY 07/17/2025 BANK OF AMERICA SECURITIES XXX 1,000,000 1,000,000
70879Q-V8-3 PENNSYLVANIA HSG FIN AGY SINGLE FAMILY M 06/11/2025 BANK OF AMERICA SECURITIES XXX 10,500,000 10,500,000
73015F-AK-2 PMTLT 25INV7 A10 - RMBS 07/11/2025 GOLDMAN, SACHS & CO. XXX 1,742,495 1,750,000 4,958
74937Y-AA-6 RCKT 25CES4 A1A - RMBS 04/16/2025 CITIGROUP GLOBAL MARKETS INC. XXX 2,099,964 2,100,000 7,796
749420-AC-9 RCKT 25CES3 A2 - RMBS 03/21/2025 BOFA SECURITIES, INC XXX 3,985,900 3,986,000 16,513
749420-AD-7 RCKT 25CES3 A3 - RMBS 03/21/2025 BOFA SECURITIES, INC XXX 6,084,999 6,085,000 26,307
761136-AJ-9 RAST 2007-A1 A9 - CMO/RMBS 02/01/2025 Direct XXX 225 225
79589V-AB-0 GRADE 25LOC4 M1 - RMBS 07/10/2025 GOLDMAN, SACHS & CO. XXX 100,000 100,000
79589V-AP-9 GRADE 25LOC4 A1B - RMBS 07/10/2025 GOLDMAN, SACHS & CO. XXX 500,000 500,000
81749Y-AH-4 SEMT 256 A8 - RMBS 06/10/2025 Morgan Stanley & Co. LLC XXX 1,197,685 1,250,000 3,247
81880N-AC-8 SGR 251 A1 - RMBS 12/11/2025 GS XXX 2,399,996 2,400,000 5,438
83756L-CU-7 SOUTH DAKOTA HOUSING DEVELOPMENT AUTHORI 05/30/2025 WELLS FARGO SECURITIES LLC XXX 1,000,000 1,000,000
924928-AC-8 VERUS 253 A3 - RMBS 04/15/2025 J.P. MORGAN SECURITIES LLC XXX 1,299,995 1,300,000 4,709
92541F-AF-6 VERUS 2510 M1 - RMBS 10/31/2025 WELLS FARGO SECURITIES, LLC XXX 5,299,942 5,300,000 28,712
92839H-AA-4 VSTA 24CES1 A1 - RMBS 04/14/2025 BANK OF AMERICA SECURITIES XXX 76,475 75,806 197
1059999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) XXX 84,497,224 84,576,097 290,767

05606F-AL-7 BX 2019-OC11 D - CMBS 10/09/2025 Various XXX 4,519,935 4,775,000 9,885
05606F-AN-3 BX 2019-OC11 E - CMBS 10/28/2025 PERFORMANCE TRUST CAP. XXX 2,604,429 2,815,000 3,400
05609W-AL-7 BX 2022-IND D - CMBS 03/11/2025 J.P. MORGAN SECURITIES LLC XXX 704,379 703,500 3,493
05619T-AA-6 BX 25ARIA A - CMBS 12/09/2025 JPM XXX 5,000,000 5,000,000 20,264
05619T-AC-2 BX 25ARIA B - CMBS 12/09/2025 JP MORGAN SECURITIES INC. XXX 5,000,000 5,000,000 20,852
05625A-AE-1 BLP 24INDS C - CMBS 03/11/2025 WELLS FARGO SECURITIES, LLC XXX 1,728,363 1,731,610 7,459
12433B-AE-7 BX 24MDHS C - CMBS 03/11/2025 J.P. MORGAN SECURITIES LLC XXX 1,267,148 1,269,131 5,599
12433C-AE-5 BX 2024-AIRC C - CMBS 03/11/2025 GOLDMAN SACHS & CO. XXX 3,335,391 3,325,000 15,936
12433F-AE-8 BX 2025-SPOT C - CMBS 03/20/2025 WELLS FARGO SECURITIES, LLC XXX 179,550 180,000
12433H-AG-9 BX 2025-BCAT - CMBS 08/22/2025 BOFA SECURITIES, INC XXX 4,011,250 4,000,000 4,667
266895-AE-1 DURST 25151 C - CMBS 10/31/2025 Various XXX 5,800,667 5,675,000 1,836
266895-AG-6 DURST 25151 D - CMBS 10/31/2025 BOFA SECURITIES, INC XXX 5,167,773 5,000,000 1,886
290154-AG-8 ELP 25ELP D - CMBS 11/10/2025 Various XXX 3,851,805 3,850,000 11,617
48555N-AA-5 KAPT 251 A - ABS 04/28/2025 TRUIST SECURITIES, INC. XXX 4,499,697 4,500,000
67021H-AA-4 NRTH 24PARK A - CMBS 01/01/2025 Unknown XXX 84
67120U-AE-7 NYC 253BP C - CMBS 03/13/2025 BOFA SECURITIES, INC XXX 1,144,250 1,150,000 2,972
69403W-AG-2 PACBEA 2006 - A AG - ABS 11/01/2025 Unknown XXX 1,090,939 1,309,177
74970W-AG-5 ROCC 2024-CNTR D - CMBS 10/28/2025 Various XXX 3,531,719 3,373,000 17,742
78348L-AG-5 RWC COMMERCIAL MORTGAGE 2025-1 TRUST - C 09/29/2025 NOMURA SECURITIES/FIXED INCOME XXX 99,871 100,000 156
78449R-AL-9 SLG 2021-OVA E - CMBS 11/04/2025 AMHERST PIERPONT SECURITIES XXX 641,049 745,000 236
897764-AE-6 TRTX 25FL6 B - CMBS 03/12/2025 GOLDMAN, SACHS & CO. XXX 249,375 250,000
92987L-AJ-6 WHARF 2025-DC D - CMBS 09/04/2025 BARCLAYS CAPITAL INC. XXX 1,064,519 1,025,000 778
95003Y-AC-6 WFCM 24GRP B - CMBS 01/01/2025 Unknown XXX (344)
1079999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) XXX 55,492,108 55,776,417 128,519

001210-AQ-6 AGL 19R A1R - CDO 06/27/2025 NOMURA SECURITIES/FIXED INCOME XXX 5,000,000 5,000,000
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020529-AB-9 ALP B - ABS 09/09/2025 Unmatched Counter Party XXX 4,465,000 4,465,000
03770W-AE-1 APID XLVIII B - CDO 03/18/2025 BNYM/NATIXIS XXX 997,000 1,000,000 8,500
03771P-AA-3 APID 51 E - CDO 03/28/2025 GOLDMAN SACHS AND CO. XXX 1,986,000 2,000,000 30,997
03990J-AA-2 ARES 9 E - CDO 03/03/2025 NOMURA SECURITIES INTL., FIXED I XXX 1,800,000 1,800,000
039940-AE-1 ARES 67R ER - CDO 01/21/2025 NOMURA SECURITIES INTL., FIXED I XXX 1,150,000 1,150,000
04009F-AG-4 ARES 52RR ERR - CDO 01/24/2025 SOCGEN XXX 2,000,000 2,000,000 11,613
04016K-AG-4 ARES 41RR ER - CDO 03/18/2025 DEUTSCHE BANK ALEX BROWN XXX 994,700 1,000,000 19,799
05874X-AL-3 BALLY 14 AAR - CDO 06/26/2025 Morgan Stanley XXX 5,017,500 5,000,000 52,571
06761N-AE-5 BMM 2018-I COM - CDO 01/01/2025 CORPORATE ACTION XXX (714,448) (285,552)
06762U-AA-6 BABSN 213 E - CDO 03/04/2025 BAIRD, ROBERT W XXX 391,480 400,000 5,353
07132J-BE-3 BATLN US A2R - CDO 01/01/2025 Unknown XXX (2,479)
08179K-AN-3 BSP 28R AR - CDO 06/26/2025 GS XXX 1,204,200 1,200,000 12,550
081931-AA-5 BSP 39 E - CDO 01/31/2025 MIZUHO_SECURITIES XXX 1,200,000 1,200,000
12598Y-AA-6 CIFC 233 A - CDO 06/27/2025 DBSI XXX 1,066,635 1,063,000 12,132
14314F-AY-4 CGMS 173RR A1R - CDO 06/24/2025 BCAP XXX 5,017,500 5,000,000 51,183
15032G-AJ-3 CEDF 8RR ERR - CDO 01/27/2025 Jefferies Company XXX 995,000 1,000,000
15033K-AG-9 CEDF XII ERR - CDO 03/11/2025 BAIRD ROBERT W & CO XXX 1,375,800 1,400,000 2,184
15673U-AE-7 CERB 2025-1A C - ABS 06/10/2025 WELLS FARGO SECURITIES LLC XXX 100,000 100,000
17181N-AC-8 CIFC 2018-I A1R - CDO 06/30/2025 BCAP XXX 3,008,250 3,000,000 34,468
26246A-AE-6 DRSLF 86 ER - CDO 03/04/2025 Various XXX 1,214,468 1,225,000 30,188
28621Y-AS-4 AWPT 2011R BR - CDO 01/01/2025 Unknown XXX (71)
28622E-AW-8 AWPT 2113R BR - CDO 02/04/2025 GOLDMAN SACHS CO. LLC XXX 10,000,000 10,000,000
29004F-AE-1 ELM40 40 C - CDO 03/21/2025 WELLS FARGO SECURITIES, LLC XXX 5,000,000 5,000,000
29005D-AA-3 ELM42 42 A - CDO 06/26/2025 DBSI XXX 4,013,000 4,000,000 13,146
29246A-AL-4 EMPWR 221R A1R - CDO 06/24/2025 BCAP XXX 5,016,250 5,000,000 51,092
36164S-AB-0 GCMGCS-25LP-B - CDO 09/22/2025 Various XXX 751,842 751,842
36164S-AC-8 GCMGRO 2025 L.P C - CDO 09/22/2025 GCMGRO 2025 L.P C - CDO XXX 618,532 618,532
36321A-AP-8 GALXY 22RRR E3R - CDO 03/24/2025 RAYMOND JAMES/FI XXX 990,000 1,000,000 20,887
38181E-AJ-9 GOCAP 16RRR CR3 - CDO 05/23/2025 NATIXIS SECURITIES AMERICAS LLC XXX 250,000 250,000
39310A-AN-0 GRLPK 1RR ERR - CDO 03/07/2025 Various XXX 1,999,720 2,000,000 1,958
39808T-AE-8 GWOLF V DR - CDO 01/14/2025 ROYAL BANK OF CANADA XXX 2,007,260 2,000,000 48,915
39810M-AE-9 GSTNE B - CDO 05/08/2025 WELLS FARGO SECURITIES LLC XXX 249,375 250,000
40190A-AA-1 GCFRF IV A1 - CDO 09/22/2025 DIRECT LOAN FUND XXX 1,211,173 1,211,173
40190A-AK-9 GCFRF IV B1 - CDO 09/22/2025 DIRECT LOAN FUND XXX 302,793 302,793
40190A-AN-3 GCFRF IV B2 - CDO 09/18/2025 EAGLE XXX 2,413,262 2,413,262
41757Q-AE-1 HARUS 251 B - CDO 03/13/2025 Unknown XXX 2,650,000 2,650,000
439004-AJ-1 HOOK 1 C - CDO 04/24/2025 BANK OF AMERICA SECURITIES XXX 250,000 250,000
442913-AC-3 HLM 2024-21 B - CDO 01/01/2025 Unknown XXX (2,641)
48255M-AA-0 KKR 41 E - CDO 02/11/2025 DEUTSCHE BANK ALEX BROWN XXX 1,003,800 1,000,000 8,557
55818T-AG-7 MDPK 14RR ER - CDO 01/10/2025 SMBC NIKKO SECURITIES AMERICA, INC. XXX 19,996 20,000 493
55819M-AN-6 MDPK XXXV A1R - CDO 06/26/2025 BCAP XXX 2,241,532 2,241,532 23,033
55820E-AG-6 MDPK 29RR ER - CDO 03/07/2025 NOMURA SECURITIES INTL., FIXED I XXX 2,000,000 2,000,000
64132T-AW-3 NEUB 33RR BR2 - CDO 03/14/2025 J.P. MORGAN SECURITIES LLC XXX 4,100,000 4,100,000
67121Q-AE-5 OFSBS 15 B - CDO 03/13/2025 GOLDMAN SACHS & CO. XXX 2,650,000 2,650,000
69120U-AC-7 OR 21 C - CDO 05/16/2025 SG AMERICAS SECURITIES, LLC XXX 250,000 250,000
69121C-AL-6 OR 8R CR - CDO 03/27/2025 NATIXIS SECURITIES AMERICAS LLC XXX 250,000 250,000
693979-AA-4 PPMC 7 A1 - CDO 06/24/2025 JPM XXX 5,008,000 5,000,000 53,409
69689G-AE-7 PLMRS 2018-1 DR - CDO 03/24/2025 BAIRD ROBERT W & CO XXX 1,001,300 1,000,000 19,658
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CUSIP Identification

2

Description

3

Date Acquired

4

Name of Vendor

5

Number of Shares of
Stock

6

Actual Cost

7

Par Value

8

Paid for Accrued
Interest and Dividends

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Other Financial Asset-Backed Securities – Self-Liquidating (Unaffiliated)

Asset-Backed Securities: Financial Asset-Backed – Not Self-Liquidating, Equity Backed Securities (Unaffiliated)

Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated)

Asset-Backed Securities: Non-Financial Asset-Backed Securities – Full Analysis, Lease-Backed Securities – Full Analysis (Unaffiliated)

Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred

69703L-AA-6 PLMRS 242 A1 - CDO 06/27/2025 CGMI XXX 1,095,822 1,092,000 12,038
74988G-AA-3 RRAM 38 D - CDO 02/05/2025 Citi Bank XXX 2,000,000 2,000,000
77341A-AE-3 ROCKT 251 B - CDO 03/18/2025 PERSHING LLC XXX 2,574,000 2,600,000 2,538
83013M-AA-0 SIXTH STREET CLO 30 LTD. - CDO 07/02/2025 BNP Paribas XXX 3,150,000 3,150,000
874779-AJ-0 TALPK 1R ER - CDO 06/26/2025 Bank of America Merrill Lynch XXX 1,650,000 1,650,000
89623V-AN-1 CAVU 221R BR - CDO 02/01/2025 Unknown XXX 65,789
92325Q-AA-5 VENTR 32 A1 - CDO 06/26/2025 BCAP XXX 1,519,074 1,519,074 16,633
92891F-AC-9 VOYA 2019-3 ER - CDO 05/01/2025 PERSHING LLC XXX 992,301 1,000,000
1099999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated) XXX 107,498,117 107,937,655 604,495

39571M-AH-1 GSKY 2024-1 D - ABS 08/28/2025 BARCLAYS CAPITAL INC. XXX 995,765 960,280 782
39571N-AF-3 GSKY 251 C - ABS 03/19/2025 MORGAN STANLEY & CO. LLC XXX 1,299,962 1,300,000
67108S-AJ-7 ONDK 252 B - ABS 11/05/2025 J.P. MORGAN SECURITIES LLC XXX 999,926 1,000,000
78475C-AA-3 SSI 251 A - ABS 06/18/2025 BARCLAYS CAPITAL INC XXX 99,999 100,000
1119999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Other Financial Asset-Backed Securities – Self-Liquidating (Unaffiliated) XXX 3,395,652 3,360,280 782

C5170@-AA-6 LIGHTNING 2022-1 A FUNDED - ABS 02/18/2025 DIRECT LOAN FUND XXX 2,616,536 2,616,536
C8854@-AA-3 THUNDERBIRD 2022-1 A FUNDED - ABS 02/18/2025 DIRECT LOAN FUND XXX 2,566,863 2,566,863
1319999999 – Asset-Backed Securities: Financial Asset-Backed – Not Self-Liquidating, Equity Backed Securities (Unaffiliated) XXX 5,183,399 5,183,399

01983K-AQ-7 ALLO 251 B - ABS 03/27/2025 Morgan Stanley & Co. LLC XXX 149,998 150,000
05603C-AA-1 BSDCAP SNR27 - ABS 08/08/2025 Various XXX 2,817,450 3,386,000 10,950
14990@-AA-9 CEAMER FINANCE III LLC - ABS 11/17/2025 Direct XXX — —
33830J-AE-5 GUYS 231 A2 - ABS 05/21/2025 BANK OF AMERICA SECURITIES XXX 2,039,750 1,990,000 11,267
40172G-AA-0 GP-OPP FD RNF A - ABS 03/01/2025 CORPORATE ACTION XXX 59,842,000 59,842,000
40172G-AB-8 GUGGENHEIM PARTNERS OPPORTUNISTIC RATED 03/01/2025 CORPORATE ACTION XXX 33,265,000 33,265,000
40172G-AC-6 GP-OPP FD RNF C - ABS 03/01/2025 CORPORATE ACTION XXX 21,295,000 21,295,000
72703P-AJ-2 PLNT 2025-1 AII - ABS 12/05/2025 GUGGENHEIM SECURITIES, LLC XXX 5,500,000 5,500,000
92581*-AA-2 VICOF 2 REFI TERM LOAN FUNDED - ABS 04/21/2025 Direct XXX — —
BGH9JH-A5-7 GP-OPP FD RNF B - ABS 03/01/2025 CORPORATE ACTION XXX (17,642,000) (17,642,000)
BGH9JH-AJ-7 GP-OPP FD RNF A - ABS 03/01/2025 CORPORATE ACTION XXX (59,990,000) (59,990,000)
BGH9JH-BT-4 GP-OPP FD RNF C - ABS 03/01/2025 CORPORATE ACTION XXX (17,642,000) (17,642,000)
BGH9JH-CM-8 GP-OPP FD RNF D - ABS 03/01/2025 CORPORATE ACTION XXX (12,350,000) (12,350,000)
BGHAET-AS-3 CEAMER FINANCE IV LLC - ABS 11/24/2025 DIRECT LOAN FUND XXX 7,250,000 7,250,000
1539999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated) XXX 24,535,199 25,054,000 22,217

20469B-AB-3 CMDC 252 A2 - ABS 02/11/2025 GUGGENHEIM SECURITIES, LLC XXX 750,000 750,000
1719999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities – Full Analysis, Lease-Backed Securities – Full Analysis (Unaffiliated) XXX 750,000 750,000
1889999999 – Subtotal – Asset-Backed Securities (Unaffiliated) XXX 425,580,145 430,358,033 1,465,058
1909999997 – Subtotals – Asset-Backed Securities – Part 3 XXX 425,580,145 430,358,033 1,465,058
1909999998 – Summary item from Part 5 for Asset-Backed Securities XXX 8,941,547 8,986,981 32,631
1909999999 – Subtotals – Asset-Backed Securities XXX 434,521,692 439,345,014 1,497,688
2009999999 – Subtotals – Issuer Credit Obligations and Asset-Backed Securities XXX 1,125,227,687 1,223,537,808 4,420,327

038923-85-0 ARBOR REALTY TRUST INC 12/31/2025 Various 36,509.000 782,402
038923-86-8 ARBOR REALTY TRUST INC 05/21/2025 Ladenburg Thalmann & Co. Inc. 8,709.000 145,649
038923-87-6 ARBOR REALTY TRUST INC 04/07/2025 Ladenburg Thalmann & Co. Inc. 13,259.000 230,929
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Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred

Common Stocks: Industrial and Miscellaneous (Unaffiliated), Publicly Traded

Common Stocks: Parent, Subsidiaries and Affiliates, Other

17327C-AV-5 CITIGROUP INC 02/05/2025 Various 1,070,000.000 1,073,003
17327C-BC-6 CITIGROUP INC 07/16/2025 Various 270,000.000 270,121
200340-70-1 COMERICA INC 10/09/2025 Various 21,458.000 556,441
30767E-AF-6 FARM CREDIT BANK OF TEXAS 07/08/2025 MORGAN STANLEY & CO. LLC 250,000.000 250,000
38741L-30-5 GRANITE POINT MORTGAGE TRUST INC 04/09/2025 Ladenburg Thalmann & Co. Inc. 9,136.000 153,113
42226B-30-3 NATIONAL HEALTHCARE PROPERTIES INC 11/25/2025 Ladenburg Thalmann & Co. Inc. 502.000 8,942
48251K-20-9 KKR REAL ESTATE FINANCE TRUST INC 12/05/2025 Ladenburg Thalmann & Co. Inc. 1,730.000 30,657
55025L-20-7 LUMENT FINANCE TRUST INC 04/15/2025 Ladenburg Thalmann & Co. Inc. 183.000 3,827
55261F-86-4 M&T BANK CORP 12/22/2025 J.P. MORGAN SECURITIES LLC 13,000.000 346,651
64828T-70-6 RITHM CAPITAL CORP 12/17/2025 Ladenburg Thalmann & Co. Inc. 41,308.000 1,014,071
649604-86-5 ADAMAS TRUST INC 11/24/2025 Various 10,142.000 224,007
74460W-55-2 PUBLIC STORAGE 09/02/2025 PERSHING LLC 11,980.000 222,229
75574U-88-7 READY CAPITAL CORP 11/25/2025 Various 24,206.000 375,898
87266M-20-6 TPG RE FINANCE TRUST INC 04/14/2025 Ladenburg Thalmann & Co. Inc. 2,562.000 43,049
4019999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred XXX 5,730,989 XXX

015857-80-8 ALGONQUIN POWER & UTILITIES CORP 12/31/2025 Various 22,104.000 565,764
06055H-AH-6 BANK OF AMERICA CORP 04/24/2025 BOFA SECURITIES, INC 440,000.000 440,000
48128A-AJ-2 JPMORGAN CHASE & CO 01/28/2025 J.P. MORGAN SECURITIES LLC 620,000.000 620,000
647551-30-8 NEW MOUNTAIN FINANCE CORP 04/21/2025 Ladenburg Thalmann & Co. Inc. 7,449.000 189,091
67111Q-50-3 OFS CREDIT COMPANY INC 04/16/2025 Ladenburg Thalmann & Co. Inc. 3,803.000 93,890
691543-80-5 OXFORD LANE CAPITAL CORP 05/20/2025 Ladenburg Thalmann & Co. Inc. 504.000 11,280
691543-87-0 OXFORD LANE CAPITAL CORP 04/16/2025 Ladenburg Thalmann & Co. Inc. 409.000 9,632
70476Q-20-9 PEARL DIVER CREDIT COMPANY INC 04/16/2025 Ladenburg Thalmann & Co. Inc. 7,321.000 180,120
75574U-40-8 READY CAPITAL CORP 12/24/2025 Various 4,775.000 117,052
91529Y-60-1 UNUM GROUP 05/01/2025 JEFFERIES LLC 110
92535C-60-9 CARLYLE CREDIT INCOME FUND 10/23/2025 LUCID PUBLIC 44,000.000 1,100,000
4029999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred XXX 3,326,940 XXX
4509999997 – Subtotals – Preferred Stocks – Part 3 XXX 9,057,929 XXX
4509999998 – Summary item from Part 5 for Preferred Stocks XXX 2,396,544 XXX
4509999999 – Subtotals – Preferred Stocks XXX 11,454,473 XXX

BGH9Z3-2U-4 FUSION BUYER LLC 06/06/2025 ASSGN 115.000 3,048 XXX
5019999999 – Common Stocks: Industrial and Miscellaneous (Unaffiliated), Publicly Traded XXX 3,048 XXX

000000-00-0 REDDING REASSURANCE COMPANY 4 LLC 12/31/2025 DIRECT 11,067,645 XXX
5929999999 – Common Stocks: Parent, Subsidiaries and Affiliates, Other XXX 11,067,645 XXX
5989999997 – Subtotals – Common Stocks – Part 3 XXX 11,070,693 XXX
5989999998 – Summary item from Part 5 for Common Stocks XXX 30,990 XXX
5989999999 – Subtotals – Common Stocks XXX 11,101,682 XXX
5999999999 – Subtotals – Preferred and Common Stocks XXX 22,556,156 XXX
6009999999 – Totals XXX 1,147,783,843 XXX 4,420,327
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Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC)

Issuer Credit Obligations: Other U.S. Government Obligations (Not Exempt from RBC)

Issuer Credit Obligations: Non-U.S. Sovereign Jurisdiction Securities

Issuer Credit Obligations: Municipal Bonds – General Obligations (Direct & Guaranteed)

911759-KZ-0

US DEPARTMENT OF
HOUSING AND URBAN
DEVEL 08/01/2025 Call @ 100.00 XXX 17,000 17,000 17,000 17,000 17,000 762 08/01/2030

912828-ZL-7 UNITED STATES TREASURY 04/30/2025 Maturity @ 100.00 XXX 1,130,000 1,130,000 1,133,094 1,130,135 (208) (208) 1,130,000 2,119 04/30/2025
91282C-AZ-4 UNITED STATES TREASURY 11/30/2025 Maturity @ 100.00 XXX 3,500,000 3,500,000 3,398,566 3,476,444 23,556 23,556 3,500,000 13,125 11/30/2025
91282C-GA-3 UNITED STATES TREASURY 12/15/2025 Maturity @ 100.00 XXX 2,600,000 2,600,000 2,600,313 2,600,128 (128) (128) 2,600,000 104,000 12/15/2025
912834-F2-9 UNITED STATES TREASURY 02/01/2025 XXX (8,296) 8,296 8,296 11/15/2052
912834-WJ-3 UNITED STATES TREASURY 02/01/2025 XXX (40,415) 40,415 40,415 11/15/2050
912834-WR-5 UNITED STATES TREASURY 02/01/2025 XXX (13,948) 13,948 13,948 02/15/2051
0019999999 – Issuer Credit Obligations: U.S. Government Obligations (Exempt
from RBC) XXX 7,247,000 7,247,000 7,148,973 7,161,049 85,878 85,878 7,247,000 120,005 XXX

3130B3-VL-4
FEDERAL HOME LOAN
BANKS 08/25/2025 Call @ 100.00 XXX 2,500,000 2,500,000 2,500,000 2,500,000 2,500,000 114,000 11/25/2044

3133ER-NA-5
FEDERAL FARM CREDIT
BANKS FUNDING CORP 09/17/2025 Call @ 100.00 XXX 1,500,000 1,500,000 1,500,000 1,500,000 1,500,000 102,008 08/01/2044

0029999999 – Issuer Credit Obligations: Other U.S. Government Obligations (Not
Exempt from RBC) XXX 4,000,000 4,000,000 4,000,000 4,000,000 4,000,000 216,008 XXX

155431-AA-7
CENTRAL STORAGE
SAFETY PROJECT TRUST 11/01/2025 Paydown XXX 1,366,016 1,366,016 1,414,829 1,400,890 (34,874) (34,874) 1,366,016 41,177 02/01/2038

195325-BR-5
COLOMBIA, REPUBLIC OF
(GOVERNMENT) 09/08/2025 ASSGN XXX 1,568,945 1,949,000 1,573,476 1,573,779 6,450 6,450 1,580,229 (11,284) (11,284) 113,286 02/26/2044

195325-CU-7
COLOMBIA, REPUBLIC OF
(GOVERNMENT) 09/03/2025

TENDER/PURCHASE
OFFER XXX 8,716,688 12,136,000 8,942,513 8,944,569 43,781 43,781 8,988,350 (271,662) (271,662) 414,984 06/15/2045

195325-DL-6
COLOMBIA, REPUBLIC OF
(GOVERNMENT) 09/03/2025

TENDER/PURCHASE
OFFER XXX 2,002,463 2,010,000 1,938,429 1,939,313 20,134 20,134 1,959,447 43,015 43,015 67,719 04/25/2027

46513J-B4-2
ISRAEL, STATE OF
(GOVERNMENT) 03/17/2025 Jefferies LLC XXX 2,683,450 3,740,000 2,733,173 2,733,711 3,643 3,643 2,737,354 (53,904) (53,904) 102,655 07/03/2050

71654Q-CG-5 PETROLEOS MEXICANOS 10/01/2025 Call @ 100.00 XXX 607,700 590,000 601,800 593,673 (1,192) (1,192) 592,481 (2,481) (2,481) 59,519 03/13/2027
0039999999 – Issuer Credit Obligations: Non-U.S. Sovereign Jurisdiction
Securities XXX 16,945,261 21,791,016 17,204,221 17,185,936 37,941 37,941 17,223,877 (296,316) (296,316) 799,340 XXX

03667P-ER-9
ANTELOPE VALLEY CALIF
CMNTY COLLEGE DIST 02/15/2025 Call @ 61.34 XXX 920,124 1,500,000 701,805 1,485,735 14,265 14,265 1,500,000 (579,876) (579,876) 08/01/2036

247029-EB-3
DELL RAPIDS S D SCH DIST
NO 49-3 06/01/2025 Maturity @ 100.00 XXX 322,244 322,244 322,244 322,244 322,244 9,748 06/01/2025

373384-L5-3 GEORGIA ST 02/01/2025 Maturity @ 100.00 XXX 4,065,000 4,065,000 4,046,992 4,064,840 160 160 4,065,000 77,235 02/01/2025
452152-FP-1 ILLINOIS ST 06/01/2025 Paydown XXX 497,546 497,546 508,285 504,618 (7,073) (7,073) 497,546 1 1 12,688 06/01/2033

592112-TN-6
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C 10/27/2025 ICE SEC CLEAR LLC XXX 253,625 250,000 254,413 251,778 (398) (398) 251,380 2,245 2,245 13,250 07/01/2036

736688-FN-7
PORTLAND ORE CMNTY
COLLEGE DIST 06/02/2025 Call @ 100.00 XXX 95,000 95,000 100,410 96,693 (281) (281) 96,412 (1,412) (1,412) 2,285 06/01/2027

796711-C3-1
SAN BERNARDINO CALIF
CITY UNI SCH DIST 10/27/2025

STIFEL NICOLAUS &
COMPANY INC. XXX 247,750 250,000 249,063 249,237 25 25 249,262 (1,512) (1,512) 12,417 08/01/2042

983068-7D-3 WYLIE TEX INDPT SCH DIST 08/15/2025 Call @ 42.29 XXX 69,785 165,000 51,503 68,069 1,716 1,716 69,785 08/15/2046
983068-7U-5 WYLIE TEX INDPT SCH DIST 08/15/2025 Call @ 48.08 XXX 57,696 120,000 42,739 56,296 1,400 1,400 57,696 08/15/2043
0049999999 – Issuer Credit Obligations: Municipal Bonds – General Obligations
(Direct & Guaranteed) XXX 6,528,770 7,264,790 6,277,453 7,099,510 9,815 9,815 7,109,325 (580,555) (580,555) 127,622 XXX
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Issuer Credit Obligations: Municipal Bonds – Special Revenue

02765U-DV-3
AMERICAN MUN PWR OHIO
INC REV 02/18/2025 Call @ 100.00 XXX 15,000 15,000 22,500 21,649 (19) (19) 21,630 (6,630) (6,630) 562 02/15/2050

088518-CL-7 BEXAR CNTY TEX REV 08/15/2025 Call @ 100.00 XXX 595,000 595,000 711,977 668,964 (5,042) (5,042) 663,922 (68,922) (68,922) 41,531 08/15/2032

13032U-MN-5
CALIFORNIA HEALTH FACS
FING AUTH REV 03/17/2025 FIRST HORIZON BANK XXX 2,091,941 2,185,000 2,185,303 2,185,306 23 23 2,185,329 (93,388) (93,388) 33,261 11/01/2044

13033L-4M-6
CALIFORNIA HEALTH FACS
FING AUTH REV 03/17/2025

J.P. MORGAN
SECURITIES LLC XXX 465,450 500,000 476,002 476,028 179 179 476,207 (10,757) (10,757) 9,858 10/01/2044

130795-S4-0
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV 06/02/2025 Call @ 100.00 XXX 55,000 55,000 65,719 62,997 (161) (161) 62,837 (7,837) (7,837) 1,760 06/01/2039

130795-Z6-7
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV 05/15/2025 Call @ 100.00 XXX 10,000 10,000 13,500 12,630 (42) (42) 12,587 (2,587) (2,587) 378 05/15/2040

13080S-L9-3
CALIFORNIA STATEWIDE
CMNTYS DEV AUTH REV 08/15/2025 Call @ 100.00 XXX 5,000 5,000 5,000 5,000 5,000 357 08/15/2047

155498-MQ-8
CENTRAL TEXAS REGIONAL
MOBILITY AUTHORIT 12/16/2025 Call @ 87.09 XXX 870,950 1,000,000 782,030 804,664 9,382 9,382 814,045 56,905 56,905 46,185 01/01/2041

155839-DL-4
CENTRAL WASH UNIV SYS
REV 06/16/2025

J.P. Morgan Securities
LLC XXX 322,167 300,000 328,800 324,745 (457) (457) 324,288 (2,121) (2,121) 13,089 05/01/2040

196711-LY-9 COLORADO ST CTFS PARTN 09/15/2025 Call @ 100.00 XXX 75,000 75,000 92,903 82,322 (1,008) (1,008) 81,314 (6,314) (6,314) 4,688 09/15/2029

249182-LT-1
DENVER COLO CITY & CNTY
ARPT REV 11/24/2025

STIFEL NICOLAUS &
COMPANY INC. XXX 8,251,760 8,000,000 8,705,920 8,307,706 (66,503) (66,503) 8,241,204 10,556 10,556 393,333 12/01/2037

346845-AG-5
FORT BENNING FAMILY
CMNTYS LLC 07/15/2025 Paydown XXX 21,535 21,535 22,073 22,033 (498) (498) 21,535 987 01/15/2051

462466-FY-4
IOWA FIN AUTH HEALTH
FACS REV 03/17/2025

TRUIST SECURITIES,
INC. XXX 3,219,011 3,330,000 3,350,967 3,350,460 (3,638) (3,638) 3,346,822 (127,811) (127,811) 78,810 08/15/2037

50207#-AA-0 LMH FEE 12/21/2025 Paydown XXX 69,277 69,277 69,596 69,394 (118) (118) 69,277 5,066 06/21/2048
537445-QF-8 LITTLE ROCK ARK SWR REV 04/01/2025 Call @ 100.00 XXX 250,000 250,000 281,413 251,341 (1,341) (1,341) 250,000 6,250 10/01/2033

575898-CS-8
MASSACHUSETTS ST PORT
AUTH SPL FACS REV 07/01/2025 Call @ 100.00 XXX 575,000 575,000 660,468 624,765 (3,323) (3,323) 621,442 (46,442) (46,442) 35,662 07/01/2031

57604P-5P-5
MASSACHUSETTS ST WTR
POLLUTN ABATEMENT T 08/01/2025 Call @ 100.00 XXX 300,000 300,000 305,849 305,846 (135) (135) 305,711 (5,711) (5,711) 15,576 08/01/2040

57604T-EU-6
MASSACHUSETTS ST
TRANSN FD REV 03/17/2025

RBC CAPITAL MARKETS,
LLC XXX 2,490,922 2,665,000 2,665,533 2,665,524 (58) (58) 2,665,466 (174,544) (174,544) 31,684 06/01/2046

645790-KF-2
NEW JERSEY HEALTH CARE
FACS FING AUTH RE 03/17/2025

JANNEY MONTGOMERY
SCOTT INC XXX 1,621,627 1,665,000 1,666,595 1,666,595 (129) (129) 1,666,466 (44,840) (44,840) 47,545 07/01/2040

64971M-4P-4
NEW YORK N Y CITY
TRANSITIONAL FIN AUTH 02/01/2025 Reclassification XXX 1,272,600 1,215,000 1,272,678 1,272,600 1,272,600 08/01/2037

64972H-RB-0
NEW YORK N Y CITY
TRANSITIONAL FIN AUTH 07/15/2025 Call @ 100.00 XXX 125,000 125,000 170,576 160,328 (872) (872) 159,456 (34,456) (34,456) 8,535 07/15/2040

64989K-LP-9
NEW YORK ST PWR AUTH
IAM COML PAPER 3/A2 11/17/2025 Call @ 100.00 XXX 15,000 15,000 19,875 18,933 (217) (217) 18,716 (3,716) (3,716) 886 11/15/2037

64990F-MV-3
NEW YORK STATE
DORMITORY AUTHORITY 03/15/2025 Call @ 100.00 XXX 160,000 160,000 164,849 164,844 (36) (36) 164,808 (4,808) (4,808) 4,342 03/15/2039

650035-TD-0
NEW YORK ST URBAN DEV
CORP REV 03/15/2025 Call @ 100.00 XXX 90,000 90,000 93,645 93,640 (28) (28) 93,613 (3,613) (3,613) 2,597 03/15/2039

660043-AG-5
NORTH HUDSON SEW
AUTH N J GROSS REV LEAS 06/02/2025 Call @ 100.00 XXX 410,000 410,000 433,374 424,491 (690) (690) 423,801 (13,801) (13,801) 10,754 06/01/2032

677561-KX-9 OHIO ST HOSP FAC REV 08/13/2025 Adjustment XXX 1,321,274 1,295,000 1,362,741 1,325,760 (4,486) (4,486) 1,321,274 57,843 01/01/2046

67884X-BR-7
OKLAHOMA DEV FIN AUTH
HEALTH SYS REV 03/17/2025 PERSHING LLC XXX 482,775 500,000 496,833 496,842 53 53 496,895 (14,120) (14,120) 11,833 08/15/2038
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Issuer Credit Obligations: Project Finance Bonds Issued by Operating Entities (Unaffiliated)

Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

765418-FX-1
RICHMOND VA MET AUTH
EXPWY REV 07/15/2025 Call @ 100.00 XXX 250,000 250,000 278,293 266,232 (1,183) (1,183) 265,049 (15,049) (15,049) 12,805 07/15/2031

79765R-TK-5
SAN FRANCISCO CALIF
CITY & CNTY PUB UTIL 06/12/2025 Call @ 103.99 XXX 259,965 250,000 312,830 298,534 (966) (966) 297,567 (37,602) (37,602) 9,208 11/01/2040

914119-F8-0
UNIVERSITY CINCINNATI
OHIO GEN RCPTS 03/17/2025 U.S. Bank XXX 716,336 755,000 756,831 756,810 (145) (145) 756,665 (40,329) (40,329) 8,976 06/01/2042

93730P-AJ-5
WASHINGTON BIOMEDICAL
RESH FACS 3 WASH L 07/01/2025 Call @ 100.00 XXX 105,000 105,000 124,131 115,174 (827) (827) 114,347 (9,347) (9,347) 6,737 07/01/2030

0059999999 – Issuer Credit Obligations: Municipal Bonds – Special Revenue XXX 26,512,591 26,785,812 27,898,805 27,302,157 (82,282) (82,282) 27,219,874 (707,284) (707,284) 901,096 XXX

00164T-AD-0 AMCEST 2007 A A2 - ABS 07/15/2025 Paydown XXX 9,819 9,819 10,542 10,469 (650) (650) 9,819 450 01/15/2053
05178T-AA-9 AURMIL 2011A I1 - ABS 07/15/2025 Paydown XXX 43,183 43,183 43,067 43,077 106 106 43,183 1,963 07/15/2034
14066A-AA-7 CPMRK 2006A A1 - ABS 07/10/2025 Paydown XXX 65,302 65,302 76,350 74,835 (9,533) (9,533) 65,302 — — 3,027 07/10/2051

14070E-AA-3
CPMRK 2008A-1A A1A -
ABS 12/10/2025 Paydown XXX 24,119 24,119 30,866 29,853 (5,734) (5,734) 24,119 — — 911 07/10/2055

14070E-AC-9
CPMRK 2009A-1A A1A -
ABS 12/10/2025 Paydown XXX 2,481 2,481 2,860 2,792 (311) (311) 2,481 — — 109 07/10/2055

36186E-AA-7 GMACN 2003A CTF - ABS 12/10/2025 Paydown XXX 77,613 77,613 90,304 86,827 (9,214) (9,214) 77,613 — — 2,650 10/10/2041
36188A-AA-3 GMACN 2008A CTF - ABS 12/01/2025 Paydown XXX 13,731 13,731 13,724 13,724 7 7 13,731 546 04/10/2047
38011W-AA-4 GMACN 2002A CTF - ABS 12/10/2025 Paydown XXX 206,840 206,840 249,721 236,924 (30,083) (30,083) 206,840 — — 7,754 05/10/2037

38012D-AB-3
GMAC COMMERICAL
MILIARTY HSG TR XIX - CM 12/10/2025 Paydown XXX 18,778 18,778 20,088 19,320 (542) (542) 18,778 — — 561 05/10/2050

38013A-AB-8 GMACN 2011A CTF - ABS 12/10/2025 Paydown XXX 14,126 14,126 14,125 14,125 1 1 14,126 — — 432 05/10/2050
47232X-AA-6 JMHT 2010-A A - ABS 12/10/2025 Paydown XXX 12,131 12,131 11,871 11,925 206 206 12,131 — — 447 06/10/2055
59524E-AB-8 MIDATL 2005 2 - ABS 08/01/2025 Paydown XXX 6,020 6,020 7,505 7,314 (1,295) (1,295) 6,020 231 08/01/2050
59524E-AC-6 MIDATL 2005 3 - ABS 08/01/2025 Paydown XXX 46,538 46,538 45,294 44,814 1,724 1,724 46,538 — — 1,822 08/01/2050

677071-AW-2
OHANA MILITARY CMNTYS
LLC - RMBS 10/01/2025 Paydown XXX 3,987 3,987 4,353 4,303 (315) (315) 3,987 — — 160 10/01/2051

0069999999 – Issuer Credit Obligations: Project Finance Bonds Issued by
Operating Entities (Unaffiliated) XXX 544,668 544,668 620,670 600,302 (55,634) (55,634) 544,668 — — 21,064 XXX

00032@-AC-4
LENDLEASE AAFHHC PRA
REV FUNDED 04/03/2025 Call @ 100.00 XXX 870 04/01/2026

00083Y-AA-3 ACC GROUP HSG LLC 07/15/2025 Paydown XXX 16,538 16,538 19,991 19,431 (2,893) (2,893) 16,538 792 07/15/2054
00130H-CK-9 AES CORP 03/28/2025 PERSHING LLC XXX 202,200 200,000 200,081 200,080 (3) (3) 200,077 2,123 2,123 13,089 01/15/2055

00130H-CL-7 AES CORP 11/12/2025
BNP PARIBAS SEC
CORP/BOND XXX 451,823 467,000 466,786 466,793 60 60 466,853 (15,031) (15,031) 30,383 07/15/2055

001957-BD-0 AT&T CORP 06/18/2025 Deutsche Bank XXX 2,230,916 1,885,000 2,256,851 2,207,586 (18,236) (18,236) 2,189,350 41,566 41,566 98,504 11/15/2031
00287Y-CB-3 ABBVIE INC 02/01/2025 XXX 463 (463) (463) 11/21/2049

00289L-AA-3
ATLANTICA TRANSMISION
SUR SA 10/31/2025 Paydown XXX 116,128 116,128 128,670 126,035 (9,907) (9,907) 116,128 6,103 04/30/2043

00489Q-AA-0
ACRES COMMERCIAL
REALTY CORP 05/07/2025 Various XXX 4,453,104 4,609,000 4,602,825 4,605,664 677 677 4,606,340 (153,236) (153,236) 193,294 08/15/2026

00802#-AA-4 AEROSTAR HOLDINGS LLC 09/22/2025 Paydown XXX 272,039 272,040 230,298 242,527 29,513 29,513 272,040 (1) (1) 11,884 03/22/2035

008252-85-0
AFFILIATED MANAGERS
GROUP INC 04/14/2025

J.P. MORGAN
SECURITIES LLC XXX 312,881 370,825 371,675 370,951 (81) (81) 370,870 (57,989) (57,989) 2,302 03/30/2059

008474-E#-1
AGNICO EAGLE MINES
LIMITED 09/29/2025 CitiGroup XXX 25,661,936 24,900,000 24,900,000 24,900,000 24,900,000 761,936 761,936 576,435 04/05/2033

015271-BB-4
ALEXANDRIA REAL ESTATE
EQUITIES INC 02/01/2025 XXX 196 (196) (196) 04/15/2053
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015857-AH-8
ALGONQUIN POWER &
UTILITIES CORP 04/11/2025 Various XXX 1,230,604 1,310,000 1,310,392 1,310,171 (23) (23) 1,310,148 (79,545) (79,545) 44,549 01/18/2082

01626P-AQ-9
ALIMENTATION COUCHE-
TARD INC 02/01/2025 XXX 297 (297) (297) 05/13/2051

021361-AD-2 ALTAGAS LTD 03/28/2025 PERSHING LLC XXX 444,375 450,000 449,964 449,905 (52) (52) 449,853 (5,478) (5,478) 16,920 10/15/2054

02209S-BD-4 ALTRIA GROUP INC 08/13/2025
J.P. Morgan Securities
LLC XXX 1,258,129 1,240,000 1,236,491 1,238,350 228 228 1,238,577 19,551 19,551 59,520 02/14/2029

023551-AM-6 HESS CORP 04/15/2025 Susquehanna Fin. Grp. XXX 1,256,019 1,145,000 1,313,367 1,250,127 (2,929) (2,929) 1,247,198 8,821 8,821 47,816 03/15/2033

025537-AZ-4
AMERICAN ELECTRIC
POWER COMPANY INC 03/28/2025 PERSHING LLC XXX 823,365 810,000 810,000 810,000 810,000 13,365 13,365 16,814 12/15/2054

025537-BA-8
AMERICAN ELECTRIC
POWER COMPANY INC 03/28/2025 PERSHING LLC XXX 887,835 870,000 870,031 870,020 (4) (4) 870,017 17,818 17,818 17,804 12/15/2054

025676-AM-9
AMERICAN NATIONAL
GROUP INC 07/29/2025 Various XXX 13,191,370 13,150,000 13,327,095 13,197,265 (10,017) (10,017) 13,187,248 4,122 4,122 375,947 06/15/2027

025676-AN-7
AMERICAN NATIONAL
GROUP INC 06/24/2025 Various XXX 3,282,775 3,250,000 3,248,473 3,248,536 61 61 3,248,597 34,178 34,178 89,884 10/01/2029

029163-AD-4
MUNICH RE AMERICA
CORP 01/15/2025

STONEX FINANCIAL
INC. XXX 14,677,460 14,000,000 16,969,134 14,804,322 (16,413) (16,413) 14,787,910 (110,450) (110,450) 89,814 12/15/2026

03076C-AH-9
AMERIPRISE FINANCIAL
INC 04/30/2025

GOLDMAN, SACHS &
CO. XXX 490,835 500,000 502,085 500,366 (79) (79) 500,287 (9,452) (9,452) 9,024 09/15/2026

031162-CF-5 AMGEN INC 02/01/2025 XXX 354 (354) (354) 06/15/2051
031162-DT-4 AMGEN INC 02/01/2025 XXX (9) 9 9 03/02/2053
036752-AU-7 ELEVANCE HEALTH INC 02/01/2025 XXX 259 (259) (259) 05/15/2052
037389-AK-9 AON CORP 04/16/2025 Various XXX 2,618,750 2,500,000 2,537,500 2,524,370 (3,356) (3,356) 2,521,013 97,737 97,737 162,733 01/01/2027

037411-AY-1 APACHE CORP 01/14/2025
MIZUHO SECURITIES
USA INC. XXX 6,624,600 7,500,000 7,477,380 7,481,516 24 24 7,481,539 (856,939) (856,939) 178,281 02/01/2042

03761U-60-1
MIDCAP FINANCIAL
INVESTMENT CORP 12/16/2025

Ladenburg Thalmann &
Co. Inc. XXX 27,991 27,500 27,785 27,706 (141) (141) 27,566 425 425 1,408 12/15/2028

03761U-AH-9
MIDCAP FINANCIAL
INVESTMENT CORP 04/30/2025 IMPERIAL CAPITAL XXX 42,041 43,000 37,840 40,722 398 398 41,119 922 922 1,437 07/16/2026

03769M-20-5
APOLLO GLOBAL
MANAGEMENT INC 03/27/2025

J.P. MORGAN
SECURITIES LLC XXX 600,196 575,000 575,000 575,000 575,000 25,196 25,196 10,961 09/15/2053

03769M-AA-4
APOLLO GLOBAL
MANAGEMENT INC 12/18/2025

J.P. Morgan Securities
LLC XXX 4,262,961 3,866,000 3,987,818 3,977,656 (9,835) (9,835) 3,967,821 295,140 295,140 269,734 11/15/2033

03881N-AA-5 ARBOR REALTY SR, INC. 10/02/2025 Oppenheimer XXX 61,263 65,000 52,813 56,242 1,429 1,429 57,671 3,591 3,591 2,465 12/30/2028
03881N-AC-1 ARBOR REALTY SR INC 10/02/2025 Various XXX 354,390 346,000 328,140 89,434 3,006 3,006 331,479 22,911 22,911 27,778 10/15/2027
038923-AQ-1 ARBOR REALTY TRUST INC 10/01/2025 Various XXX 480,006 497,000 419,109 453,380 13,678 13,678 467,059 12,948 12,948 23,187 03/15/2027
038923-AW-8 ARBOR REALTY TRUST INC 09/09/2025 Various XXX 207,757 210,000 191,363 199,485 4,922 4,922 204,407 3,350 3,350 8,507 04/30/2026
038923-BA-5 ARBOR REALTY TRUST INC 08/01/2025 Various XXX 274,460 273,000 260,201 268,501 2,182 2,182 270,683 3,777 3,777 14,511 08/01/2025

039483-BQ-4
ARCHER-DANIELS-
MIDLAND CO 02/01/2025 XXX 403 (403) (403) 03/15/2049

04010L-BB-8 ARES CAPITAL CORP 12/16/2025

SMBC NIKKO
SECURITIES AMERICA,
INC. XXX 38,193 40,000 31,250 34,225 1,454 1,454 35,680 2,513 2,513 1,156 06/15/2028

04018V-AA-1 ARES FINANCE CO III LLC 03/12/2025 BOFA SECURITIES, INC XXX 1,143,326 1,180,000 1,182,047 1,180,702 (90) (90) 1,180,612 (37,286) (37,286) 9,870 06/30/2051
04250G-AB-9 ARMYHW 153B 3B 06/15/2025 Call @ 100.00 XXX 100,000 100,000 100,000 100,000 100,000 2,875 06/15/2050

04621X-AJ-7 ASSURANT INC 08/13/2025
U.S. BANCORP
INVESTMENTS, INC. XXX 4,200,921 4,150,000 4,134,106 4,143,990 1,071 1,071 4,145,061 55,859 55,859 179,061 03/27/2028

048677-AB-4
ATLANTIC MARINE CORPS
CMNTYS LLC 12/01/2025 Paydown XXX 4,035 4,035 3,662 3,674 361 361 4,035 163 12/01/2050
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048677-AC-2
ATLANTIC MARINE CORPS
CMNTYS LLC 12/01/2025 Paydown XXX 9,174 9,174 9,603 9,483 (309) (309) 9,174 373 12/01/2050

048677-AD-0
ATLANTIC MARINE CORPS
CMNTYS LLC 12/01/2025 Paydown XXX 34,439 34,439 34,207 34,241 198 198 34,439 — — 1,429 12/01/2050

048677-AE-8
ATLANTIC MARINE CORPS
CMNTYS LLC 12/01/2025 Paydown XXX 14,275 14,275 12,411 12,783 1,493 1,493 14,275 — — 602 12/01/2051

052528-AM-8
AUSTRALIA AND NEW
ZEALAND BANKING GROUP 06/11/2025

NOMURA SECURITIES
INTL INC XXX 216,498 250,000 202,203 205,810 2,816 2,816 208,626 7,871 7,871 3,516 11/25/2035

053611-AJ-8 AVERY DENNISON CORP 08/13/2025 BARCLAYS CAPITAL INC XXX 2,029,720 2,000,000 1,990,000 1,995,483 654 654 1,996,137 33,583 33,583 67,167 12/06/2028
054536-AA-5 AXA FINANCIAL INC. 12/15/2025 Various XXX 6,529,890 5,500,000 7,639,500 6,598,463 (110,593) (110,593) 6,487,870 42,020 42,020 343,164 12/15/2030
054536-AC-1 AXA SA 04/23/2025 IMPERIAL CAPITAL LLC XXX 10,519,875 9,750,000 10,609,170 10,271,089 (13,061) (13,061) 10,258,028 261,847 261,847 218,392 12/29/2049

054561-AN-5 EQUITABLE HOLDINGS INC 11/24/2025
GOLDMAN, SACHS &
CO. XXX 4,021,720 4,000,000 4,000,000 4,000,000 4,000,000 21,720 21,720 233,680 02/15/2029

05490L-AA-7 BCBSM INC 05/01/2025 Maturity @ 100.00 XXX 500,000 500,000 481,865 498,995 1,005 1,005 500,000 9,475 05/01/2025

05565A-M3-4 BNP PARIBAS SA 03/28/2025
MARKETAXESS
CORPORATION XXX 1,342,510 1,300,000 1,300,000 1,300,000 1,300,000 42,510 42,510 62,689 12/31/2049

05565A-S2-0 BNP PARIBAS SA 03/28/2025
BNP PARIBAS
SECURITIES BOND XXX 642,060 600,000 623,790 614,903 (1,144) (1,144) 613,759 28,301 28,301 20,504 12/29/2049

05565Q-DW-5 BP CAPITAL MARKETS PLC 03/28/2025 PERSHING LLC XXX 1,054,463 1,030,000 1,030,000 1,030,000 1,030,000 24,463 24,463 38,569 12/29/2049
05602X-JC-3 BNP PARIBAS SA 03/28/2025 GOLDMAN SACHS & CO. XXX 1,002,500 1,000,000 1,004,160 1,004,134 (46) (46) 1,004,088 (1,588) (1,588) 40,972 12/31/2049

05964H-BH-7 BANCO SANTANDER SA 03/28/2025
MORGAN STANLEY &
CO. LLC XXX 416,072 400,000 400,000 400,000 400,000 16,072 16,072 13,333 12/29/2049

05971K-AQ-2 BANCO SANTANDER SA 03/28/2025
BROADCORT CAPITAL
CORP FIXED I XXX 460,444 400,000 400,000 400,000 400,000 60,444 60,444 13,796 12/29/2049

06051G-HP-7 BANK OF AMERICA CORP 01/27/2025
NATIONAL FINANCIAL
SERVICES CO XXX 3,804,554 3,569,000 2,997,960 3,413,983 4,229 4,229 3,418,212 386,342 386,342 34,317 06/15/2027

06051G-HU-6 BANK OF AMERICA CORP 08/07/2025
GOLDMAN, SACHS &
CO. XXX 4,329,613 5,000,000 4,288,749 4,329,279 17,405 17,405 4,346,684 (17,072) (17,072) 151,367 04/23/2040

06368L-5Q-5 BANK OF MONTREAL 03/28/2025 PERSHING LLC XXX 1,056,025 1,060,000 1,069,500 1,069,432 (160) (160) 1,069,273 (13,248) (13,248) 26,868 11/26/2084
06368L-Q5-8 BANK OF MONTREAL 03/28/2025 PERSHING LLC XXX 610,860 600,000 606,560 605,754 (273) (273) 605,481 5,379 5,379 16,042 05/26/2084
064159-8S-8 BANK OF NOVA SCOTIA 03/28/2025 PERSHING LLC XXX 1,254,840 1,200,000 1,200,000 1,200,000 1,200,000 54,840 54,840 44,275 10/27/2082

064227-AC-5
BANK OF NT BUTTERFIELD
& SON LTD 06/16/2025 Call @ 100.00 XXX 9,690,000 9,690,000 9,690,000 9,690,000 9,690,000 254,363 06/15/2030

06738E-BD-6 BARCLAYS PLC 07/10/2025
HSBC Securities (USA),
Inc. XXX 4,536,765 4,500,000 4,500,000 4,500,000 4,500,000 36,765 36,765 146,053 05/16/2029

06738E-BX-2 BARCLAYS PLC 03/28/2025 UBS SECURITIES LLC XXX 1,239,060 1,200,000 1,200,000 1,200,000 1,200,000 39,060 39,060 28,000 12/29/2049

06738E-DC-6 BARCLAYS PLC 03/28/2025
DEUTSCHE BANK
SECURITIES, INC. XXX 98,210 100,000 100,250 — — 100,250 (2,040) (2,040) 763 12/29/2049

070101-D*-8
BASIN ELECTRIC POWER
COOPERATIVE I 12/17/2025 Redemption @ 100.00 XXX 1,224,444 1,224,444 1,518,834 1,462,288 (10,723) (10,723) 1,451,566 (227,121) (227,121) 50,202 12/17/2038

0778FP-AP-4

BELL TELEPHONE
COMPANY OF CANADA OR
BELL 03/28/2025 PERSHING LLC XXX 125,313 125,000 125,000 125,000 313 313 1,026 09/15/2055

0778FP-AQ-2

BELL TELEPHONE
COMPANY OF CANADA OR
BELL 03/28/2025 PERSHING LLC XXX 300,150 300,000 300,000 300,000 150 150 2,508 09/15/2055

09257W-AE-0
BLACKSTONE MORTGAGE
TRUST INC 04/28/2025 Various XXX 1,552,169 1,596,000 1,316,008 1,427,085 13,665 13,665 1,440,750 111,419 111,419 42,768 03/15/2027

09261H-AD-9
BLACKSTONE PRIVATE
CREDIT FUND 12/16/2025 Various XXX 1,737,685 1,788,000 1,502,538 1,645,622 51,978 51,978 1,697,600 40,085 40,085 36,657 12/15/2026
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09261X-AG-7
BLACKSTONE SECURED
LENDING FUND 05/23/2025 JP MORGAN XXX 129,482 141,000 109,862 119,587 2,017 2,017 121,604 7,877 7,877 2,646 09/30/2028

101137-AU-1 BOSTON SCIENTIFIC CORP 02/01/2025 XXX 934 (934) (934) 03/01/2049

11041R-AL-2
BAE SYSTEMS FINANCE
INC 10/27/2025 Various XXX 2,116,050 2,000,000 2,594,346 2,167,657 (50,455) (50,455) 2,117,201 (1,151) (1,151) 191,667 07/01/2027

11271L-AC-6 BROOKFIELD FINANCE INC 05/28/2025
U.S. BANCORP
INVESTMENTS, INC. XXX 783,944 800,000 764,738 787,276 1,598 1,598 788,874 (4,930) (4,930) 26,347 01/25/2028

11276B-AA-7

BROOKFIELD
INFRASTRUCTURE
FINANCE ULC 03/28/2025 PERSHING LLC XXX 227,125 230,000 230,000 230,000 230,000 (2,875) (2,875) 5,261 03/15/2055

12189T-AA-2
BURLINGTON NORTHERN
SANTA FE LLC 04/14/2025

GOLDMAN, SACHS &
CO. XXX 1,738,998 1,712,000 1,777,535 1,740,409 (8,400) (8,400) 1,732,009 6,989 6,989 39,947 12/15/2025

12201P-AB-2
BURLINGTON RESOURCES
LLC 10/27/2025

FHN FINANCIAL
SECURITIES CORP XXX 1,145,330 1,000,000 1,316,712 1,169,679 (18,634) (18,634) 1,151,045 (5,715) (5,715) 86,600 08/15/2031

12505#-AA-9
CCHM PROPERTY
HOLDINGS LP 12/31/2025 Paydown XXX 260,504 260,504 284,348 273,889 (13,385) (13,385) 260,504 48,248 09/30/2031

12505B-AD-2 CBRE SERVICES INC 05/28/2025 Call @ 100.00 XXX 250,267 250,000 248,100 249,741 88 88 249,829 171 171 9,306 03/01/2026

12636Y-AD-4
CRH AMERICA FINANCE
INC 02/01/2025 XXX 910 (910) (910) 04/04/2048

126650-EG-1 CVS HEALTH CORP 03/28/2025 PERSHING LLC XXX 379,050 380,000 381,015 381,010 (18) (18) 380,992 (1,942) (1,942) 7,909 12/10/2054

134011-AJ-4
CAMP PENDLETON &
QUANTICO HOUSING LLC 04/01/2025 Call @ 100.00 XXX 20,000 20,000 17,088 17,453 9 9 17,462 2,538 2,538 557 10/01/2050

134429-BK-4 CAMPBELL'S CO 02/01/2025 XXX 3,214 (3,214) (3,214) 04/24/2050

136385-AY-7
CANADIAN NATURAL
RESOURCES LTD 02/01/2025 XXX 782 (782) (782) 06/01/2047

13645R-BG-8
CANADIAN PACIFIC
RAILWAY CO 03/28/2025 BOFA SECURITIES, INC XXX 717,340 1,000,000 994,780 995,395 51 51 995,446 (278,106) (278,106) 9,917 12/02/2041

140501-AE-7
CAPITAL SOUTHWEST
CORP 07/14/2025 Oppenheimer XXX 99,495 99,000 97,515 97,578 118 118 97,696 1,799 1,799 3,481 11/15/2029

144141-CU-0
DUKE ENERGY PROGRESS
LLC 04/30/2025

GOLDMAN, SACHS &
CO. XXX 1,844,300 1,734,000 1,802,250 1,795,230 (1,820) (1,820) 1,793,411 50,889 50,889 66,675 09/15/2033

15135B-AT-8 CENTENE CORP 11/19/2025 CITADEL XXX 1,188,112 1,231,000 1,133,062 1,150,947 12,599 12,599 1,163,547 24,565 24,565 52,980 12/15/2029
15189T-BH-9 CENTERPOINT ENERGY INC 03/28/2025 PERSHING LLC XXX 294,843 290,000 290,000 290,000 290,000 4,843 4,843 12,800 02/15/2055
15189T-BP-1 CENTERPOINT ENERGY INC 03/28/2025 PERSHING LLC XXX 572,982 580,000 578,743 578,773 43 43 578,815 (5,833) (5,833) 16,300 05/15/2055

15189W-AH-3
CENTERPOINT ENERGY
RESOURCES CORP 03/18/2025 BOFA SECURITIES, INC XXX 664,017 646,000 682,226 682,194 (307) (307) 681,888 (17,871) (17,871) 25,614 01/15/2041

15189X-AT-5
CENTERPOINT ENERGY
HOUSTON ELECTRIC LLC 10/01/2025 Call @ 85.27 XXX 795,560 933,000 819,816 819,898 1,898 1,898 821,795 (26,236) (26,236) 46,812 02/01/2049

161175-AZ-7

CHARTER
COMMUNICATIONS
OPERATING LLC 10/30/2025

GOLDMAN, SACHS &
CO. XXX 2,610,250 2,500,000 2,686,643 2,635,551 (8,240) (8,240) 2,627,311 (17,061) (17,061) 163,147 10/23/2035

17248R-AJ-5 AT&T MOBILITY LLC 05/23/2025 Deutsche Bank XXX 5,028,481 4,615,000 4,994,076 4,945,320 (14,981) (14,981) 4,930,340 98,142 98,142 142,108 12/15/2031

17259U-30-3 CION INVESTMENT CORP 08/11/2025
Ladenburg Thalmann &
Co. Inc. XXX 152 150 149 100 — — 149 2 2 6 12/30/2029

172967-KU-4 CITIGROUP INC 04/14/2025 CITADEL XXX 2,920,830 3,000,000 2,827,710 2,870,676 9,520 9,520 2,880,197 40,633 40,633 89,375 07/25/2028
17305H-AA-6 CITIGROUP CAPITAL III 03/28/2025 PERSHING LLC XXX 471,750 425,000 439,875 439,426 (191) (191) 439,235 32,515 32,515 10,802 12/01/2036

19238V-B@-3
COGECO
COMMUNICATIONS INC 06/16/2025 Maturity @ 100.00 XXX 25,000,000 25,000,000 24,604,055 24,974,151 25,849 25,849 25,000,000 537,500 06/16/2025

20030N-DW-8 COMCAST CORP 02/01/2025 XXX 593 (593) (593) 11/01/2063

21684A-AC-0
COOPERATIEVE RABOBANK
UA 06/11/2025

BANK OF AMERICA
SECURITIES XXX 2,997,660 3,000,000 2,894,876 2,966,402 25,254 25,254 2,991,656 6,004 6,004 112,292 08/04/2025
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21871X-AP-4
COREBRIDGE FINANCIAL
INC 03/28/2025 PERSHING LLC XXX 1,530,450 1,500,000 1,494,429 1,494,536 16 16 1,494,552 35,898 35,898 30,365 12/15/2052

22101@-AA-8
CORVIAS MGMT FEE
BORROWER LLC 07/01/2025 Paydown XXX 144,150 144,150 144,150 144,171 (21) (21) 144,150 8,694 01/01/2044

224044-CP-0
COX COMMUNICATIONS
INC 02/01/2025 XXX 998 (998) (998) 06/15/2051

225655-20-8
CRESCENT CAPITAL BDC
INC 01/17/2025 Various XXX 3,593,473 3,671,975 3,693,907 3,671,475 19 19 3,671,493 (78,020) (78,020) 05/25/2026

247361-ZX-9 DELTA AIR LINES INC 05/01/2025 Maturity @ 100.00 XXX 4,500,000 4,500,000 4,500,000 4,500,000 4,500,000 157,500 05/01/2025

25470D-AT-6
DISCOVERY
COMMUNICATIONS LLC 06/30/2025 Call @ 73.97 XXX 17,381,799 23,142,000 23,113,998 23,117,595 283 283 23,117,878 (5,998,583) (5,998,583) 1,191,889 09/20/2047

25470D-BH-1
DISCOVERY
COMMUNICATIONS LLC 06/30/2025 Call @ 66.77 XXX 10,509,311 15,500,000 11,807,125 11,880,890 28,579 28,579 11,909,469 (1,560,119) (1,560,119) 610,430 05/15/2050

25654#-AB-8 DODGER TICKETS LLC 03/31/2025 Paydown XXX 547,525 547,526 608,552 585,211 (37,686) (37,686) 547,526 (1) (1) 33,235 03/31/2032
260543-DD-2 DOW CHEMICAL CO 02/01/2025 XXX 457 (457) (457) 11/15/2050
26441C-CG-8 DUKE ENERGY CORP 03/28/2025 PERSHING LLC XXX 405,608 405,000 406,679 406,637 (29) (29) 406,608 (1,000) (1,000) 15,891 09/01/2054

268317-AZ-7
ELECTRICITE DE FRANCE
SA 06/11/2025

J.P. Morgan Securities
LLC XXX 2,057,040 2,000,000 1,997,920 1,998,029 72 72 1,998,100 58,940 58,940 76,028 04/22/2034

26931@-AA-5 EXTELL - HARD ROCK NYC 09/01/2025 Paydown XXX 437,538 437,538 437,538 437,538 437,538 13,126 03/01/2050
281020-AZ-0 EDISON INTERNATIONAL 03/13/2025 BOFA SECURITIES, INC XXX 413,927 430,000 430,000 430,000 430,000 (16,073) (16,073) 8,372 06/15/2054
290408-AB-9 ELWOOD ENERGY LLC 04/07/2025 Various XXX 36,751 36,751 41,161 37,860 (699) (699) 37,162 (411) (411) 2,317 07/05/2026
29250N-AW-5 ENBRIDGE INC 03/28/2025 PERSHING LLC XXX 241,938 245,000 246,508 245,256 (66) (66) 245,191 (3,253) (3,253) 8,932 03/01/2078
29250N-BC-8 ENBRIDGE INC 07/08/2025 PERSHING LLC XXX 568,832 570,000 571,027 570,636 (53) (53) 570,583 (1,752) (1,752) 32,229 07/15/2080
29250N-BN-4 ENBRIDGE INC 03/28/2025 PERSHING LLC XXX 691,050 680,000 680,000 680,000 680,000 11,050 11,050 35,662 01/15/2083
29250N-BT-1 ENBRIDGE INC 03/28/2025 PERSHING LLC XXX 441,080 400,000 400,000 400,000 400,000 41,080 41,080 24,178 01/15/2084
29250N-BZ-7 ENBRIDGE INC 02/01/2025 XXX (382) 382 382 11/15/2053
29250N-CF-0 ENBRIDGE INC 03/28/2025 PERSHING LLC XXX 660,563 650,000 650,363 650,350 (6) (6) 650,344 10,219 10,219 12,220 06/27/2054
29250N-CG-8 ENBRIDGE INC 03/28/2025 PERSHING LLC XXX 349,775 340,000 340,000 340,000 340,000 9,775 9,775 13,652 03/15/2055

292554-A#-9
ENCORE CAPITAL GROUP
INC. 03/12/2025 Various XXX 4,867 08/11/2024

29273V-AM-2 ENERGY TRANSFER LP 03/28/2025 PERSHING LLC XXX 1,820,700 1,800,000 1,788,080 1,788,526 40 40 1,788,566 32,134 32,134 48,450 12/29/2049
29273V-AW-0 ENERGY TRANSFER LP 02/01/2025 XXX (55) 55 55 05/15/2054
29273V-AX-8 ENERGY TRANSFER LP 03/28/2025 PERSHING LLC XXX 538,815 510,000 510,000 510,000 510,000 28,815 28,815 15,413 05/15/2054

29359U-AB-5 ENSTAR GROUP LTD 12/10/2025
U.S. BANCORP
INVESTMENTS, INC. XXX 9,052,560 9,000,000 8,964,900 8,982,467 3,427 3,427 8,985,894 66,666 66,666 457,875 06/01/2029

29360A-AB-6 ENSTAR FINANCE LLC 03/28/2025 PERSHING LLC XXX 612,675 630,000 631,118 630,493 (57) (57) 630,436 (17,761) (17,761) 24,640 01/15/2042
29364G-AQ-6 ENTERGY CORP 03/28/2025 PERSHING LLC XXX 512,070 505,000 505,000 505,000 505,000 7,070 7,070 11,994 12/01/2054

29977G-AA-0
EVERBANK FINANCIAL
CORP 07/02/2025 Maturity @ 100.00 XXX 200,000 200,000 200,000 200,000 200,000 11,500 07/02/2025

299808-AJ-4
EVEREST REINSURANCE
HOLDINGS INC 02/01/2025 XXX 2,181 (2,181) (2,181) 10/15/2052

30034W-AE-6 EVERGY INC 03/28/2025 PERSHING LLC XXX 463,655 470,000 470,352 470,347 (14) (14) 470,333 (6,678) (6,678) 10,071 06/01/2055

30190A-20-3 F&G ANNUITIES & LIFE INC 03/27/2025
J.P. MORGAN
SECURITIES LLC XXX 404,141 394,875 394,875 394,875 394,875 9,266 9,266 8,982 12/15/2053

302635-AF-4 FS KKR CAPITAL CORP 03/17/2025 Call @ 100.00 XXX 31,000,000 31,000,000 31,000,000 31,000,000 31,000,000 898,677 05/15/2025
30306V-A#-6 FLNG LIQUEFACTION 3 LLC 12/31/2025 Paydown XXX 146,400 146,400 146,400 146,400 146,400 5,475 06/30/2039
316500-AC-1 FIDUS INVESTMENT CORP 02/03/2025 Various XXX 715,201 755,000 708,409 731,972 1,083 1,083 733,056 (17,854) (17,854) 4,725 11/15/2026
316500-AD-9 FIDUS INVESTMENT CORP 12/17/2025 Various XXX 2,456,069 2,466,000 2,448,727 1,593 1,593 2,450,319 5,750 5,750 88,695 03/19/2030

341081-FD-4
FLORIDA POWER & LIGHT
CO 08/07/2025

Morgan Stanley & Co.
LLC XXX 993,920 1,000,000 1,001,280 1,001,259 (32) (32) 1,001,227 (7,307) (7,307) 53,521 02/01/2041
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341099-CN-7 DUKE ENERGY FLORIDA LLC 03/19/2025 BOFA SECURITIES, INC XXX 2,514,521 2,453,000 2,608,265 2,608,082 (1,302) (1,302) 2,606,780 (92,259) (92,259) 65,062 04/01/2040

346845-AK-6
FORT BENNING FAMILY
CMNTYS LLC 07/15/2025 Paydown XXX 29,431 29,431 38,342 36,877 (7,445) (7,445) 29,431 — — 1,349 01/15/2051

347508-AA-1
FORT KNOX MILITARY
HOUSING PRIVATIZATION 12/15/2025 Paydown XXX 17,848 17,848 16,194 16,524 1,324 1,324 17,848 — — 567 02/15/2052

347508-AC-7
FORT KNOX MILITARY
HOUSING PRIVATIZATION 12/15/2025 Paydown XXX 13,435 13,435 12,454 12,654 781 781 13,435 — — 434 02/15/2052

35671D-BC-8 FREEPORT-MCMORAN INC 02/01/2025 XXX 52 (52) (52) 03/15/2043

361448-BC-6 GATX CORP 11/24/2025
J.P. Morgan Securities
LLC XXX 2,519,400 2,500,000 2,500,000 2,500,000 2,500,000 19,400 19,400 119,438 11/07/2028

361448-BE-2 GATX CORP 05/28/2025
CITIGROUP GLOBAL
MARKETS INC. XXX 497,525 500,000 499,940 500,001 — — 500,001 (2,476) (2,476) 15,536 04/01/2029

36190C-AA-5 GNL QUINTERO SA 07/31/2025 Paydown XXX 246,960 246,960 243,256 245,423 1,537 1,537 246,960 8,583 07/31/2029
36244*-AA-8 CTL - BOND BUILDING (DC) 12/10/2025 Paydown XXX 204,412 204,412 204,412 204,412 204,412 3,728 09/10/2029

36321P-AE-0
GALAXY PIPELINE ASSETS
BIDCO LTD 09/30/2025 Paydown XXX 166,800 166,800 166,800 166,800 166,800 3,691 09/30/2040

37269#-AB-0
GEORGETOWN 11TH AVE
BR LLC CLASS B 07/15/2025 Paydown XXX 60,075 60,075 60,075 60,075 60,075 1,607 07/15/2046

37362@-AA-0
GEORGIA TRANSMISSION
CORP 12/30/2025 Paydown XXX 640,000 640,000 695,071 669,460 (29,460) (29,460) 640,000 — — 27,505 06/30/2030

37513#-AB-4 GIES LLC 11/05/2025 Paydown XXX 2,721,973 2,721,973 2,721,973 2,721,973 2,721,973 71,737 02/07/2032

376535-88-6
GLADSTONE CAPITAL
CORP 05/05/2025

Ladenburg Thalmann &
Co. Inc. XXX 503,598 489,600 482,308 484,005 304 304 484,309 19,289 19,289 9,416 09/01/2028

376546-80-0
GLADSTONE INVESTMENT
CORP 01/08/2025

Ladenburg Thalmann &
Co. Inc. XXX 231,687 234,225 234,225 234,225 234,225 (2,538) (2,538) 05/01/2026

376546-86-7
GLADSTONE INVESTMENT
CORP 12/23/2025

Ladenburg Thalmann &
Co. Inc. XXX 87,690 85,225 84,456 84,460 113 113 84,572 3,118 3,118 5,681 02/01/2030

37677@-AA-0
GLAM MILHSG FEE LLC
SENIOR 12/20/2025 Paydown XXX 717,068 717,068 717,068 717,068 717,068 — — 35,102 12/30/2051

37677@-AB-8
GLAM MILHSG FEE LLC
SUB 12/30/2025 Redemption @ 100.00 XXX 128,601 128,601 128,601 128,601 128,601 — — 10,166 06/30/2045

37677@-AD-4
GLAM MILHSG FEE LLC
SENIOR-2 5.10 12/30/2025 Paydown XXX 488,182 488,182 488,182 488,182 488,182 — — 29,462 12/30/2059

37677@-AE-2
GLAM 3 MILHSG FEE LLC
SENIOR 12/30/2025 Paydown XXX 176,354 176,354 176,354 176,354 176,354 — — 5,303 12/30/2050

37677@-AF-9
GLAM 3 MILHSG FEE LLC
SUB 12/30/2025 Paydown XXX 13,146 13,146 13,146 13,146 13,146 — — 716 12/30/2050

37959G-AC-1 GLOBAL ATLANTIC (FIN) CO 02/06/2025 UBS SECURITIES LLC XXX 1,227,138 1,270,000 1,274,290 1,271,556 (98) (98) 1,271,458 (44,320) (44,320) 18,570 10/15/2051

38141G-CU-6
GOLDMAN SACHS GROUP
INC 02/18/2025

J.P. Morgan Securities
LLC XXX 7,202,048 6,750,000 7,249,230 7,192,588 (5,849) (5,849) 7,186,739 15,308 15,308 211,313 02/15/2033

390320-80-2 GREAT ELM CAPITAL CORP 09/30/2025 Various XXX 86,449 86,225 84,436 84,781 288 288 85,069 1,381 1,381 5,395 09/30/2028

390320-87-7 GREAT ELM CAPITAL CORP 12/16/2025
Ladenburg Thalmann &
Co. Inc. XXX 27,837 27,500 26,818 26,848 104 104 26,952 885 885 1,670 12/31/2029

390320-88-5 GREAT ELM CAPITAL CORP 08/13/2025
Ladenburg Thalmann &
Co. Inc. XXX 21,624 21,275 20,807 20,845 43 43 20,888 736 736 794 04/30/2029

39121J-A@-9 GREAT RIVER ENERGY 07/01/2025 Paydown XXX 1,185,185 1,185,185 1,291,932 1,208,969 (23,784) (23,784) 1,185,185 71,822 07/01/2026

404280-EH-8 HSBC HOLDINGS PLC 03/28/2025
MORGAN STANLEY &
CO. LLC XXX 401,724 400,000 400,000 400,000 400,000 1,724 1,724 15,201 12/29/2049

404280-EJ-4 HSBC HOLDINGS PLC 03/28/2025 BOFA SECURITIES, INC XXX 800,184 800,000 802,445 802,387 (46) (46) 802,341 (2,157) (2,157) 30,734 12/31/2049
40480*-AA-3 HS WILDCAT LLC 10/25/2025 Paydown XXX 8,257 8,257 8,257 8,257 8,257 210 12/31/2050
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410867-AA-3
HANOVER INSURANCE
GROUP INC 10/15/2025 Maturity @ 100.00 XXX 12,270,000 12,270,000 14,980,603 12,564,091 (294,091) (294,091) 12,270,000 935,588 10/15/2025

42218S-AH-1
HEALTH CARE SERVICE
CORP MUT LEG RES CO 02/01/2025 XXX 2,367 (2,367) (2,367) 06/01/2050

427096-AH-5 HERCULES CAPITAL INC 10/14/2025

SMBC NIKKO
SECURITIES AMERICA,
INC. XXX 534,100 545,000 455,655 503,941 18,269 18,269 522,210 11,890 11,890 15,459 09/16/2026

44045A-50-8
HORIZON TECHNOLOGY
FINANCE CORP 12/10/2025

Ladenburg Thalmann &
Co. Inc. XXX 1,695 1,700 1,537 1,608 30 30 1,639 56 56 80 06/15/2027

44329H-AT-1 HP CMNTYS LLC 09/15/2025 Paydown XXX 10,225 10,225 11,661 11,142 (918) (918) 10,225 457 09/15/2034

44563@-AE-5
HUNT MH BORROWER LLC
FEE II 12/01/2025 Paydown XXX 333,660 333,660 333,660 333,660 333,660 15,756 12/01/2055

44563@-AF-2 HUNT FEE III 2021-1 12/01/2025 Paydown XXX 31,993 31,993 32,737 32,730 (737) (737) 31,993 1,509 12/01/2055
44563@-AG-0 HUNT FEE III 2021-2 12/01/2025 Paydown XXX 47,941 47,941 47,841 47,850 91 91 47,941 2,244 12/01/2055
44563@-AH-8 HUNT FEE IV 2023 12/01/2025 Paydown XXX 307,994 307,994 307,994 307,994 307,994 — — 14,525 12/01/2055
448579-AG-7 HYATT HOTELS CORP 11/17/2025 CITADEL XXX 2,001,540 2,000,000 1,997,320 1,998,927 239 239 1,999,166 2,374 2,374 102,813 09/15/2028
456837-AM-5 ING GROEP NV 07/10/2025 JEFFERIES LLC XXX 6,198,326 6,200,000 6,178,796 6,190,912 1,178 1,178 6,192,089 6,237 6,237 218,628 10/02/2028

456866-AL-6
TRANE TECHNOLOGIES CO
LLC 06/02/2025 Maturity @ 100.00 XXX 52,000 52,000 58,307 52,379 (379) (379) 52,000 1,872 06/01/2025

459200-JR-3
INTERNATIONAL BUSINESS
MACHINES CORP 04/30/2025

SMBC NIKKO
SECURITIES AMERICA,
INC. XXX 983,820 1,000,000 994,690 998,776 190 190 998,966 (15,146) (15,146) 25,117 01/27/2027

478165-AF-0 S C JOHNSON & SON INC 12/09/2025
FHN FINANCIAL
SECURITIES CORP XXX 4,992,725 4,750,000 5,572,995 5,273,483 (52,092) (52,092) 5,221,392 (228,667) (228,667) 360,373 02/15/2033

479281-AA-5

JOHNSONVILLE
AERODERIVATIVE
COMBUSTION T 10/01/2025 Paydown XXX 9,284 9,284 9,284 9,284 9,284 — — 352 10/01/2054

48251W-60-9 KKR & CO INC 12/09/2025 Various XXX 36,626 35,725 35,725 35,725 901 901 1,249 06/01/2065

487312-AA-8
KEENAN FT DETRICK
ENERGY LLC 11/15/2025 Paydown XXX 10,768 10,768 9,392 10,087 682 682 10,768 — — 495 05/15/2033

49271V-AK-6 KEURIG DR PEPPER INC 02/01/2025 XXX 792 (792) (792) 05/01/2050
49456B-AW-1 KINDER MORGAN INC 02/01/2025 XXX 177 (177) (177) 08/01/2052
50208@-AA-1 LMH FEE II 12/21/2025 Paydown XXX 790,578 790,578 790,578 790,578 790,578 17,195 06/21/2048
50208@-AB-9 LMH FEE II-2 12/21/2025 Paydown XXX 97,600 97,600 97,600 97,600 97,600 2,147 06/21/2048

50247V-AC-3
LYB INTERNATIONAL
FINANCE BV 02/01/2025 XXX 381 (381) (381) 03/15/2044

534187-BL-2 LINCOLN NATIONAL CORP 05/23/2025
TENDER/PURCHASE
OFFER XXX 10,466,927 13,589,000 11,036,170 11,037,538 18,394 18,394 11,055,931 (589,004) (589,004) 270,836 06/15/2050

539439-AM-1
LLOYDS BANKING GROUP
PLC 12/10/2025 Maturity @ 100.00 XXX 24,185,000 24,185,000 24,564,052 24,233,518 (48,518) (48,518) 24,185,000 1,108,157 12/10/2025

541098-AB-5 BCP INVESTMENT CORP 12/17/2025 Various XXX 5,474,271 5,579,000 5,467,420 5,534,602 4,879 4,879 5,539,481 (65,210) (65,210) 125,368 10/30/2026

55608J-AN-8 MACQUARIE GROUP LTD 08/13/2025
DAIWA CAPITAL
MARKETS AMERICA INC XXX 6,644,022 6,600,000 6,600,000 6,600,000 6,600,000 44,022 44,022 270,475 03/27/2029

55608J-AP-3 MACQUARIE GROUP LTD 12/10/2025 Various XXX 10,155,310 10,000,000 10,000,000 10,000,000 10,000,000 155,310 155,310 693,995 01/15/2030

55616*-AA-8
CTL - MACYS (MOONACHIE
NJ) 12/15/2025 Paydown XXX 61,178 61,178 61,178 61,178 61,178 — — 2,038 03/15/2037

55903V-BE-2
WARNERMEDIA HOLDINGS
INC 06/30/2025 Call @ 71.10 XXX 5,765,312 7,921,000 6,077,942 6,078,756 12,226 12,226 6,090,982 (394,778) (394,778) 402,765 03/15/2052

55903V-BW-2
WARNERMEDIA HOLDINGS
INC 09/12/2025 BOFA SECURITIES, INC XXX 3,837,785 4,666,000 3,811,281 3,825,793 19,811 19,811 3,831,963 5,822 5,822 235,633 03/15/2042
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56081*-AA-2
MLB INFRASTRUCTURE
FACILITY 12/10/2025 Paydown XXX 100,131 100,131 100,131 100,131 100,131 — — 2,592 12/10/2043

570535-AX-2 MARKEL GROUP INC 02/01/2025 XXX 958 (958) (958) 05/07/2052

571748-BT-8
MARSH & MCLENNAN
COMPANIES INC 02/01/2025 XXX 28 (28) (28) 03/15/2053

571903-BD-4
MARRIOTT
INTERNATIONAL INC 05/01/2025 Maturity @ 100.00 XXX 106,000 106,000 108,711 106,152 (152) (152) 106,000 3,048 05/01/2025

573284-AX-4
MARTIN MARIETTA
MATERIALS INC 02/01/2025 XXX 1,057 (1,057) (1,057) 07/15/2051

585270-AD-3
MEIJI YASUDA LIFE
INSURANCE CO 03/07/2025

WELLS FARGO
SECURITIES LLC XXX 198,500 200,000 200,900 200,879 (13) (13) 200,866 (2,366) (2,366) 5,768 09/11/2054

59156R-BS-6 METLIFE INC 11/19/2025
BROADCORT CAPITAL
CORP FIXED I XXX 782,256 650,000 878,604 801,957 (13,111) (13,111) 788,846 (6,591) (6,591) 67,140 04/08/2068

59190#-AA-0
METROPOLITAN
FINANCING VII, LLC 12/31/2025 Redemption @ 100.00 XXX 1,202,573 1,202,573 1,181,528 1,195,218 4,593 4,593 1,199,811 2,762 2,762 79,641 02/12/2026

592838-AA-4
MEXICO GENERADORA DE
ENERGIA S DE RL DE 12/06/2025 Paydown XXX 136,159 136,159 135,648 135,852 307 307 136,159 5,617 12/06/2032

59833C-AC-6
MIDWEST CONNECTOR
CAPITAL COMPANY LLC 11/24/2025 BARCLAYS CAPITAL INC XXX 1,004,820 1,000,000 1,007,500 1,003,996 (824) (824) 1,003,172 1,648 1,648 53,188 04/01/2029

60040#-AB-8
MILLENNIUM PIPELINE
COMPANY LLC 12/30/2025 Paydown XXX 372,851 370,076 400,928 389,924 (19,848) (19,848) 370,076 2,776 2,776 22,151 06/30/2032

606822-CE-2
MITSUBISHI UFJ FINANCIAL
GROUP INC 05/28/2025

J.P. Morgan Securities
LLC XXX 494,085 500,000 500,000 500,000 500,000 (5,915) (5,915) 12,467 04/19/2028

61774A-A*-4
MORGAN STANLEY DIRECT
LENDING FUND 06/16/2025 Redemption @ 100.00 XXX 3,640,000 3,640,000 3,640,000 3,640,000 3,640,000 231,307 09/13/2028

641423-BZ-0 NEVADA POWER CO 03/18/2025 BOFA SECURITIES, INC XXX 654,192 666,000 673,042 673,040 (15) (15) 673,025 (18,833) (18,833) 18,297 09/15/2040

64318@-AA-9
NEW CARDINALS STADIUM
LLC 06/30/2025 Paydown XXX 738,750 738,750 805,553 779,530 (40,780) (40,780) 738,750 45,654 06/30/2032

649604-AG-0 ADAMAS TRUST INC 12/11/2025 Various XXX 102,161 103,000 103,000 103,000 103,000 (839) (839) 5,678 04/30/2026
651639-AV-8 NEWMONT CORPORATION 02/01/2025 XXX (278) 278 278 06/09/2044

65339K-CW-8
NEXTERA ENERGY CAPITAL
HOLDINGS INC 03/28/2025 PERSHING LLC XXX 993,475 980,000 980,000 980,000 980,000 13,475 13,475 38,302 09/01/2054

65473P-AR-6 NISOURCE INC 03/28/2025 PERSHING LLC XXX 844,691 830,000 830,000 830,000 830,000 14,691 14,691 19,228 11/30/2054

65538X-AE-1
NOMURA INTERNATIONAL
FD PTE LTD 03/01/2025 XXX 473 (473) (473) 12/15/2067

656531-AD-2 EQUINOR ASA 11/15/2025 Maturity @ 100.00 XXX 60,000 60,000 76,313 61,873 (1,873) (1,873) 60,000 4,290 11/15/2025

665501-AL-6
NORTHERN NATURAL GAS
CO 07/02/2025 XXX 351 (243) (243) 01/15/2049

665772-CP-2
NORTHERN STATES POWER
CO 12/19/2025

TENDER/PURCHASE
OFFER XXX 597,150 750,000 745,515 746,284 115 115 746,399 (149,249) (149,249) 29,925 05/15/2046

666807-CM-2
NORTHROP GRUMMAN
CORP 02/01/2025 XXX (53) 53 53 06/01/2054

67059T-AH-8 NUSTAR LOGISTICS LP 06/05/2025
GOLDMAN, SACHS &
CO. XXX 102,250 100,000 111,000 106,940 (502) (502) 106,437 (4,187) (4,187) 4,339 10/01/2030

67077M-AX-6 NUTRIEN LTD 02/01/2025 XXX 702 (702) (702) 05/13/2050
67103B-70-4 OFS CAPITAL CORP 11/19/2025 Various XXX 16,773 17,700 17,700 17,700 17,700 (927) (927) 700 10/31/2028

677071-AK-8
OHANA MILITARY
COMMUNITIES LLC 10/01/2025 Paydown XXX 47,314 47,314 43,812 44,500 2,814 2,814 47,314 — — 2,096 10/01/2051

677071-AU-6 OHANA 2007A I - ABS 10/01/2025 Paydown XXX 57,927 57,927 51,962 53,220 4,707 4,707 57,927 2,619 10/01/2051
677071-AV-4 OHANA 2007A II - ABS 10/01/2025 Paydown XXX 10,125 10,125 9,633 9,739 386 386 10,125 469 10/01/2051
682680-CF-8 ONEOK INC 02/01/2025 XXX 156 (156) (156) 11/01/2054
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68902V-AL-1 OTIS WORLDWIDE CORP 02/01/2025 XXX 1,354 (1,354) (1,354) 02/15/2040
68902V-AM-9 OTIS WORLDWIDE CORP 02/01/2025 XXX 512 (512) (512) 02/15/2050

691205-AA-6
BLUE OWL TECHNOLOGY
FINANCE CORP 05/30/2025 Various XXX 12,203,674 12,205,000 12,023,315 12,184,223 16,274 16,274 12,200,497 3,177 3,177 324,958 06/30/2025

69120V-AF-8
BLUE OWL CREDIT INCOME
CORP 05/09/2025 Various XXX 561,388 570,000 509,958 538,509 4,513 4,513 543,022 18,366 18,366 19,204 02/08/2027

69120V-AM-3
BLUE OWL CREDIT INCOME
CORP 09/10/2025 Various XXX 391,132 400,000 344,989 371,632 8,596 8,596 380,227 10,905 10,905 10,301 09/23/2026

69121K-AB-0 BLUE OWL CAPITAL CORP 03/30/2025 Maturity @ 100.00 XXX 55,000 55,000 51,544 54,564 436 436 55,000 — — 1,100 03/30/2025
69121K-AE-4 BLUE OWL CAPITAL CORP 04/30/2025 Oppenheimer XXX 42,748 44,000 37,265 40,975 623 623 41,598 1,150 1,150 1,188 07/15/2026
69121K-AF-1 BLUE OWL CAPITAL CORP 12/16/2025 Various XXX 454,724 475,000 395,818 435,102 8,154 8,154 443,256 11,468 11,468 11,048 01/15/2027

69181V-30-5
OXFORD SQUARE CAPITAL
CORP 09/19/2025 Various XXX 1,817,826 1,817,825 1,756,118 1,796,727 10,853 10,853 1,807,580 10,246 10,246 89,404 04/30/2026

69181V-50-3
OXFORD SQUARE CAPITAL
CORP 12/23/2025

Ladenburg Thalmann &
Co. Inc. XXX 13,278 13,650 13,388 13,505 33 33 13,537 (260) (260) 654 07/31/2028

69331V-AA-4
PECO ENERGY CAPITAL
TRUST III 06/16/2025 MKTX XXX 1,573,215 1,500,000 1,569,514 1,521,376 (2,717) (2,717) 1,518,659 54,556 54,556 69,803 04/06/2028

69403W-AE-7 PACBEA 2006 - A AE - ABS 07/15/2025 Paydown XXX 5,133 5,133 4,777 4,848 285 285 5,133 218 07/15/2051
69403W-AG-2 PACBEA 2006 - A AG - ABS 11/01/2025 Paydown XXX 1,090,939 1,309,177 1,091,592 1,090,939 1,090,939 07/15/2051

694308-JJ-7
PACIFIC GAS AND
ELECTRIC CO 02/01/2025 XXX 1,314 (1,314) (1,314) 08/01/2050

701094-AP-9 PARKER-HANNIFIN CORP 02/01/2025 XXX 870 (870) (870) 06/14/2049

708062-AD-6
PENNANTPARK
INVESTMENT CORP 11/03/2025 Various XXX 2,969,473 3,075,000 2,995,116 3,038,026 14,451 14,451 3,052,477 (83,004) (83,004) 83,129 11/01/2026

71742W-30-1 PHENIXFIN CORP 08/18/2025
Ladenburg Thalmann &
Co. Inc. XXX 8,250 8,750 8,750 8,750 8,750 (501) (501) 345 11/01/2028

73102Q-AA-4 POLAR TANKERS INC 11/10/2025 Paydown XXX 805,951 805,951 900,795 866,515 (60,564) (60,564) 805,951 36,147 05/10/2037
73688F-AC-6 BCP INVESTMENT CORP 11/13/2025 Various XXX 26,709,025 26,723,000 26,121,733 26,547,217 110,990 110,990 26,658,206 50,819 50,819 1,327,383 04/30/2026
73688F-AD-4 BCP INVESTMENT CORP 12/17/2025 Raymond James XXX 744,868 737,000 725,945 378 378 726,323 18,545 18,545 6,188 10/15/2028

74251V-AA-0
PRINCIPAL FINANCIAL
GROUP INC 03/18/2025

WELLS FARGO
SECURITIES, LLC XXX 799,298 750,000 825,672 825,533 (971) (971) 824,562 (25,264) (25,264) 19,410 10/15/2036

745332-CC-8 PUGET SOUND ENERGY INC 03/18/2025
KEYBANC CAPITAL
MARKETS INC XXX 973,820 961,000 990,214 990,198 (233) (233) 989,965 (16,145) (16,145) 37,543 07/15/2040

747262-AM-5 QVC INC 09/29/2025 Various XXX 2,855,000 6,500,000 2,502,500 5,971,544 7,537 3,476,581 (3,469,044) 2,502,500 352,500 352,500 353,281 03/15/2043

74728G-AE-0
QBE INSURANCE GROUP
LTD 05/12/2025 Various XXX 10,500,000 10,500,000 10,594,469 10,507,710 (7,710) (7,710) 10,500,000 308,438 12/29/2049

74992*-AG-0 RXR REALTY LLC 07/02/2025 Call @ 100.00 XXX 6,000,000 6,000,000 5,748,240 5,968,970 28,608 28,608 5,997,577 2,423 2,423 416,875 07/17/2025

75513E-CC-3 RTX CORP 02/13/2025
MARKETAXESS
CORPORATION XXX 600,090 750,000 744,413 745,595 17 17 745,612 (145,522) (145,522) 5,163 12/15/2044

75574U-60-6 READY CAPITAL CORP 02/20/2025 Various XXX 922,345 918,675 912,909 913,150 697 697 913,846 8,499 8,499 13,206 02/15/2026
75574U-AC-5 READY CAPITAL CORP 02/20/2025 PIPER SANDLER XXX 163,000 163,000 153,220 160,774 1,010 1,010 161,784 1,216 1,216 3,162 04/30/2025
755763-AC-3 READYCAP HOLDINGS LLC 10/01/2025 Various XXX 368,990 378,000 340,200 11,092 11,092 351,292 17,697 17,697 16,133 10/20/2026

75968N-AE-1
RENAISSANCERE
HOLDINGS LTD 12/18/2025

Santander US Capital
Markets XXX 4,153,925 3,967,000 3,889,485 3,896,252 6,421 6,421 3,902,673 251,252 251,252 236,973 06/05/2033

76202@-AA-2
CTL - HOME DEPOT
TREXLERTOWN PA 12/15/2025 Paydown XXX 28,923 28,923 28,923 28,923 28,923 — — 1,000 01/15/2039

775109-BP-5
ROGERS
COMMUNICATIONS INC 07/18/2025

TENDER/PURCHASE
OFFER XXX 3,628,343 4,910,000 3,673,760 3,674,486 13,336 13,336 3,687,822 (59,479) (59,479) 125,150 11/15/2049

78163D-20-9
RUNWAY GROWTH
FINANCE CORP 05/01/2025 Adjustment XXX 1 — — 1 (1) (1) 07/28/2027
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78163D-30-8
RUNWAY GROWTH
FINANCE CORP 12/23/2025

Ladenburg Thalmann &
Co. Inc. XXX 50,006 48,950 48,223 48,482 93 93 48,575 1,431 1,431 2,239 12/31/2027

78397D-AA-6 SBL HOLDINGS INC 03/28/2025 PERSHING LLC XXX 394,000 400,000 400,000 400,000 400,000 (6,000) (6,000) 10,733 12/29/2049
78409V-AB-0 S&P GLOBAL INC 04/15/2025 CITADEL XXX 3,301,800 3,000,000 3,273,510 3,256,241 (3,988) (3,988) 3,252,253 49,547 49,547 82,421 11/15/2037

785592-A*-7
SABINE PASS
LIQUEFACTION 09/15/2025 Paydown XXX 95,147 95,147 95,147 95,147 95,147 4,757 09/15/2037

78590A-40-6 SACHEM CAPITAL CORP 09/30/2025 Maturity @ 25.00 XXX 304,000 304,000 286,596 299,451 67,335 67,335 366,786 (62,786) (62,786) 17,670 09/30/2025

80349A-80-2
SARATOGA INVESTMENT
CORP 12/16/2025 Various XXX 726,860 742,575 728,669 733,860 2,746 2,746 736,607 (9,746) (9,746) 17,057 04/30/2027

80349A-86-9
SARATOGA INVESTMENT
CORP 12/23/2025

Ladenburg Thalmann &
Co. Inc. XXX 390,212 382,350 375,468 377,354 856 856 378,209 12,002 12,002 18,601 04/15/2028

80349A-87-7
SARATOGA INVESTMENT
CORP 12/16/2025 Various XXX 557,521 548,275 537,310 541,056 1,469 1,469 542,524 14,997 14,997 27,620 12/31/2027

80349A-AF-6
SARATOGA INVESTMENT
CORP 12/17/2025 Various XXX 1,198,455 1,235,000 1,226,565 1,231,021 1,615 1,615 1,232,636 (34,181) (34,181) 65,057 02/28/2027

808513-BD-6 CHARLES SCHWAB CORP 06/02/2025 Call @ 100.00 XXX 750,000 750,000 750,000 750,000 750,000 20,156 12/29/2049
816851-BM-0 SEMPRA 04/11/2025 UBS SECURITIES LLC XXX 952,750 1,030,000 1,030,245 1,030,104 (13) (13) 1,030,092 (77,342) (77,342) 22,778 04/01/2052
816851-BS-7 SEMPRA 03/28/2025 PERSHING LLC XXX 1,628,028 1,640,000 1,636,939 1,637,392 132 132 1,637,523 (9,495) (9,495) 56,375 10/01/2054

822582-AD-4
SHELL INTERNATIONAL
FINANCE BV 12/08/2025 Susquehanna Fin. Grp. XXX 15,009,985 13,500,000 15,129,315 15,033,688 (61,983) (61,983) 14,971,705 38,280 38,280 734,807 12/15/2038

822582-AN-2
SHELL INTERNATIONAL
FINANCE BV 12/08/2025 Unknown XXX 10,856,003 10,500,000 12,263,664 11,850,065 (59,847) (59,847) 11,790,218 (934,216) (934,216) 694,604 03/25/2040

822582-BE-1
SHELL INTERNATIONAL
FINANCE BV 07/01/2025 Adjustment XXX 100,420 100,000 100,320 100,225 (12) (12) 100,213 207 207 2,063 05/11/2035

822582-BQ-4
SHELL INTERNATIONAL
FINANCE BV 07/01/2025 Adjustment XXX 8,887,436 8,750,000 8,881,688 8,864,156 (2,500) (2,500) 8,861,656 25,780 25,780 175,000 05/10/2046

822582-CH-3
SHELL INTERNATIONAL
FINANCE BV 07/01/2025 Adjustment XXX 268,835 250,000 268,585 267,168 (350) (350) 266,818 2,017 2,017 8,125 04/06/2050

822905-AC-9 SHELL FINANCE US INC 07/01/2025 Adjustment XXX (1) 13 13 (4,125) 05/11/2035
822905-AE-5 SHELL FINANCE US INC 07/01/2025 Adjustment XXX (529) 3,029 3,029 (350,000) 05/10/2046
822905-AG-0 SHELL FINANCE US INC 07/01/2025 Adjustment XXX (107) 458 458 (8,125) 04/06/2050
824348-BM-7 SHERWIN-WILLIAMS CO 02/01/2025 XXX 1,337 (1,337) (1,337) 05/15/2050
83368R-AM-4 SOCIETE GENERALE SA 07/10/2025 Various XXX 22,110,045 22,000,000 21,942,800 21,975,746 3,105 3,105 21,978,851 131,194 131,194 850,250 09/14/2028

83370R-AC-2 SOCIETE GENERALE SA 03/28/2025
SG AMERICAS
SECURITIES, LLC XXX 633,510 600,000 647,250 630,392 (2,349) (2,349) 628,043 5,467 5,467 20,000 12/29/2049

83371G-AA-9 SOCIETE GENERALE SA 03/28/2025

BNY
MELLON/BARCLAYS
BANK PLC FIRM XXX 216,820 200,000 200,000 200,000 200,000 16,820 16,820 7,556 12/29/2049

83416W-AA-1 SOLAR STAR FUNDING LLC 12/30/2025 Paydown XXX 447,647 447,647 456,443 453,526 (5,880) (5,880) 447,647 21,049 06/30/2035

836720-AF-9
SOUTH BOW CANADIAN
INFRASTRUCTURE HOLDIN 03/28/2025 PERSHING LLC XXX 162,128 160,000 160,544 160,516 (21) (21) 160,495 1,633 1,633 7,218 03/01/2055

836720-AH-5
SOUTH BOW CANADIAN
INFRASTRUCTURE HOLDIN 03/28/2025 PERSHING LLC XXX 262,860 260,000 262,866 262,802 (46) (46) 262,756 104 104 11,538 03/01/2055

853254-BX-7
STANDARD CHARTERED
PLC 12/05/2025

MORGAN STANLEY &
CO. LLC XXX 187,476 200,000 200,000 200,000 200,000 (12,524) (12,524) 13,300 12/29/2049

853254-DA-5
STANDARD CHARTERED
PLC 03/28/2025 BOFA SECURITIES, INC XXX 619,560 600,000 600,000 600,000 600,000 19,560 19,560 26,513 12/29/2049

858568-AB-4
STELLUS CAPITAL
INVESTMENT CORP 12/31/2025 Call @ 100.00 XXX 255,000 255,000 226,443 243,880 7,692 7,692 251,572 3,428 3,428 12,567 03/30/2026

858568-AC-2
STELLUS CAPITAL
INVESTMENT CORP 04/01/2025 Raymond James XXX 171,428 171,000 169,244 1 1 169,245 2,183 2,183 34 04/01/2030
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86668@-AA-8 SCA 2019-1 A 12/15/2025 Paydown XXX 88,547 88,547 88,547 88,548 — — 88,547 2,745 12/15/2027
86887Q-20-8 SURO CAPITAL CORP 12/26/2025 Various XXX 4,656,271 4,693,625 4,593,423 4,649,388 12,866 12,866 4,662,254 (5,983) (5,983) 157,965 12/30/2026

87089N-AA-8
SWISS RE FINANCE
LUXEMBOURG SA 12/10/2025

BANK OF AMERICA
SECURITIES XXX 7,556,250 7,500,000 7,551,500 7,524,911 (5,102) (5,102) 7,519,808 36,442 36,442 446,875 04/02/2049

872652-10-2
TPG OPERATING GROUP II
LP 04/14/2025 Various XXX 696,437 696,550 696,550 696,550 696,550 (113) (113) 12,103 03/15/2064

87302@-AB-6
TCFC PC LEASECO LP 2022
REFI 11/05/2025 Paydown XXX 141,985 141,985 141,985 141,985 141,985 — — 4,462 11/05/2057

87302@-AC-4
TCFC PC LEASECO LP 2022
DDL 11/05/2025 Paydown XXX 12,385 12,385 12,385 12,385 12,385 — — 383 11/05/2057

87612B-BL-5
TARGA RESOURCES
PARTNERS LP 07/15/2025 Call @ 100.00 XXX 825,000 825,000 819,070 821,003 792 792 821,794 3,206 3,206 53,625 07/15/2027

88104K-10-5
TERRA PROPERTY TRUST
INC 12/31/2025 Various XXX 1,560,740 1,647,050 1,614,109 1,636,196 6,522 6,522 1,642,717 (81,977) (81,977) 74,877 06/30/2026

884903-AY-1 THOMSON REUTERS CORP 03/20/2025 Unknown XXX 20,898,030 20,482,000 21,191,845 20,997,480 (7,830) (7,830) 20,989,650 (91,620) (91,620) 723,982 08/15/2035

88731E-AJ-9
TIME WARNER CABLE
ENTERPRISES LLC 10/30/2025

Morgan Stanley & Co.
LLC XXX 8,016,222 6,882,000 9,182,797 8,327,217 (114,341) (114,341) 8,212,876 (196,653) (196,653) 746,076 07/15/2033

89117F-8Z-5 TORONTO-DOMINION BANK 03/28/2025 PERSHING LLC XXX 1,037,700 1,000,000 1,000,450 1,000,279 (22) (22) 1,000,257 37,443 37,443 33,854 10/31/2082
89356B-AE-8 TRANSCANADA TRUST 07/22/2025 Various XXX 1,244,189 1,270,000 1,289,091 1,280,215 (1,078) (1,078) 1,279,137 (34,948) (34,948) 53,162 09/15/2079
89356B-AG-3 TRANSCANADA TRUST 11/05/2025 Various XXX 2,061,823 2,102,000 2,073,044 2,072,815 (47) (47) 2,072,769 (10,946) (10,946) 120,427 03/07/2082

89417E-AJ-8
TRAVELERS COMPANIES
INC 02/01/2025 XXX (88) 88 88 08/01/2043

89417E-AK-5
TRAVELERS COMPANIES
INC 02/01/2025 XXX 19 (19) (19) 08/25/2045

896442-50-6 TRINITY CAPITAL INC 01/16/2025 Various XXX 511,475 511,475 531,247 511,472 3 3 511,475 1,498 01/16/2025

896442-60-5 TRINITY CAPITAL INC 12/23/2025
Ladenburg Thalmann &
Co. Inc. XXX 42,405 42,125 42,883 (557) (557) 42,327 78 78 2,398 03/30/2029

896442-AE-0 TRINITY CAPITAL INC 02/26/2025 Redemption @ 100.00 XXX 15,404,000 15,404,000 14,999,799 15,326,524 13,929 13,929 15,340,453 63,547 63,547 4,982,387 12/11/2025
896442-AG-5 TRINITY CAPITAL INC 04/30/2025 Various XXX 1,370,650 1,410,000 1,373,656 1,393,219 3,057 3,057 1,396,276 (25,626) (25,626) 42,114 08/24/2026
896442-AJ-9 TRINITY CAPITAL INC 12/16/2025 Various XXX 510,736 493,000 487,873 186 186 488,059 22,677 22,677 7,091 07/03/2030

902133-AG-2
TYCO ELECTRONICS
GROUP SA 12/18/2025

SMBC NIKKO
SECURITIES AMERICA,
INC. XXX 11,799,400 10,000,000 13,265,870 12,478,995 (142,014) (142,014) 12,336,981 (537,581) (537,581) 866,875 10/01/2037

902613-BN-7 UBS GROUP AG 03/28/2025
MORGAN STANLEY &
CO. LLC XXX 797,288 800,000 801,000 800,906 (75) (75) 800,831 (3,543) (3,543) 30,444 12/29/2049

90983V-AA-1 UNITED COMMUNITIES LLC 09/15/2025 Paydown XXX 2,832 2,832 2,393 2,481 351 351 2,832 119 09/15/2051

911684-88-4
UNITED STATES CELLULAR
CORP 03/31/2025

J.P. MORGAN
SECURITIES LLC XXX 501,348 569,850 569,723 569,655 (4) (4) 569,651 (68,303) (68,303) 2,573 06/01/2070

913017-CJ-6 RTX CORP 02/01/2025 XXX 402 (402) (402) 11/01/2046
91913Y-AT-7 VALERO ENERGY CORP 02/01/2025 XXX 440 (440) (440) 03/15/2045
92345Y-AG-1 VERISK ANALYTICS INC 02/01/2025 XXX 1,345 (1,345) (1,345) 05/15/2050

92556H-AB-3 PARAMOUNT GLOBAL 09/26/2025
J.P. MORGAN
SECURITIES LLC XXX 12,079,358 12,250,000 12,009,410 12,098,667 16,256 16,256 12,114,923 (35,565) (35,565) 731,019 01/15/2031

927804-FB-5
VIRGINIA ELECTRIC AND
POWER CO 03/03/2025

SG AMERICAS
SECURITIES, LLC XXX 1,854,003 1,750,000 1,820,700 1,816,068 (643) (643) 1,815,425 38,578 38,578 31,792 05/15/2037

929160-AV-1 VULCAN MATERIALS CO 02/01/2025 XXX 746 (746) (746) 06/15/2047

93042#-AA-9
CTL - WALGREENS
(LAMBERTVILLE MI) 12/15/2025 Paydown XXX 43,984 35,963 35,963 35,964 (1) (1) 35,963 8,020 8,020 3,315 06/30/2033

931422-AK-5 WALGREEN CO 08/28/2025 Various XXX 9,587,453 10,715,000 10,720,560 10,719,437 (246) (246) 10,719,191 (1,131,739) (1,131,739) 864,947 09/15/2042
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931427-AC-2
WALGREENS BOOTS
ALLIANCE INC 08/28/2025 Various XXX 14,806,619 14,775,000 15,716,906 15,554,369 (17,058) (17,058) 15,537,311 (743,532) (743,532) 564,440 11/18/2044

931427-AT-5
WALGREENS BOOTS
ALLIANCE INC 08/28/2025 Call @ 87.12 XXX 1,872,994 2,150,000 1,559,611 1,577,732 6,070 6,070 1,583,802 289,192 289,192 76,642 04/15/2050

94980V-AG-3 WELLS FARGO BANK NA 12/09/2025 Various XXX 12,684,380 12,000,000 12,141,720 12,131,648 (7,022) (7,022) 12,124,627 559,753 559,753 864,072 08/26/2036
95829T-AA-3 WESTERN GROUP HSG LP 09/15/2025 Paydown XXX 41,742 41,742 43,200 43,034 (1,292) (1,292) 41,742 2,124 03/15/2057
962166-CB-8 WEYERHAEUSER CO 02/01/2025 XXX 813 (813) (813) 03/09/2052

96524V-40-3 WHITEHORSE FINANCE INC 10/17/2025
Ladenburg Thalmann &
Co. Inc. XXX 3,419 3,375 3,320 3,333 7 7 3,340 79 79 176 09/15/2028

96928*-CF-2 CTL - WALGREENS POOL II 12/15/2025 Paydown XXX 29,186 29,186 28,265 28,640 546 546 29,186 — — 1,084 06/15/2034

96928*-DD-6
CTL - WALGREENS (BETHEL
PARK PA) 12/15/2025 Paydown XXX 30,286 31,720 31,720 31,721 — — 31,720 (1,435) (1,435) 1,141 10/15/2034

96928*-EH-6
CTL - DELHAIZE
(WILLIAMSBURG VA) 12/25/2025 Paydown XXX 87,182 87,182 87,182 87,182 87,182 — — 2,590 10/15/2031

969457-CA-6 WILLIAMS COMPANIES INC 02/01/2025 XXX 285 (285) (285) 08/15/2052

983024-AL-4 WYETH LLC 04/15/2025
Morgan Stanley & Co.
LLC XXX 2,103,120 2,000,000 2,174,840 2,160,920 (3,144) (3,144) 2,157,776 (54,656) (54,656) 80,333 02/15/2036

98978V-AM-5 ZOETIS INC 02/01/2025 XXX 621 (621) (621) 09/12/2047

9AMBDK-UF-7
LOGAN RIDGE FIN CV
5.250% 4/01/32 12/05/2025 Various XXX 344,741 344,751 320,618 325,855 502 502 326,357 18,384 18,384 9,080 04/01/2032

BGH6SJ-PN-4
UNIVERSE ISSUER LLC
INTERESTS 01/01/2025

UNIVERSE ISSUER LLC
INTERESTS XXX 616,210 6,600 607,200 616,210 616,210 09/30/2045

D1706C-KE-3 COMMERZBANK AG 03/28/2025
MIDLGB22 HSBC BK
LONDON XXX 603,210 600,000 600,000 600,000 600,000 3,210 3,210 21,625 12/31/2049

F1876N-BV-3 CNP ASSURANCES SA 12/19/2025

JANE STREET
EXECUTION SERVICES
LLC XXX 746,488 800,000 803,500 802,296 (340) (340) 801,956 (55,468) (55,468) 47,125 12/29/2049

G5361W-AB-0
LANCASHIRE HOLDINGS
LTD 09/11/2025

MLILGB3LECL MRL LY
INTL LONDON XXX 1,186,800 1,200,000 1,207,000 1,204,809 (466) (466) 1,204,342 (17,542) (17,542) 66,938 09/18/2041

G7S40C-AG-8 ROTHESAY LIFE PLC 09/26/2025 Barclays XXX 1,369,690 1,400,000 1,400,200 1,400,088 (28) (28) 1,400,060 (30,370) (30,370) 65,785 12/29/2049

G7S40C-AJ-2 ROTHESAY LIFE PLC 03/28/2025
MIDLGB22 HSBC BK
LONDON XXX 625,434 600,000 600,000 600,000 600,000 25,434 25,434 23,333 09/11/2034

N4578E-LM-8 ING GROEP NV 03/28/2025

JANE STREET
EXECUTION SERVICES
LLC XXX 514,205 500,000 500,000 500,000 500,000 14,205 14,205 14,063 12/29/2049

N4578E-LV-8 ING GROEP NV 03/28/2025 GOLDMAN SACHS & CO. XXX 421,540 400,000 400,000 400,000 400,000 21,540 21,540 12,000 12/29/2049

N4578E-MC-9 ING GROEP NV 03/28/2025

JANE STREET
EXECUTION SERVICES
LLC XXX 710,297 700,000 700,875 700,843 (15) (15) 700,828 9,469 9,469 19,031 12/29/2049

N7338@-AC-5
RED ELECTRICA DE
ESPANA FIN BV 10/19/2025 Maturity @ 100.00 XXX 12,760,000 12,760,000 13,861,335 12,879,458 (119,458) (119,458) 12,760,000 677,556 10/19/2025

P00173-AA-5
ATLANTICA TRANSMISION
SUR SA 10/31/2025 Paydown XXX 49,565 49,565 54,917 53,789 (4,224) (4,224) 49,565 2,605 04/30/2043

P4909L-AA-8 GNL QUINTERO SA 07/31/2025 Paydown XXX 365,971 365,971 360,482 363,722 2,250 2,250 365,971 12,719 07/31/2029

P9367R-AG-6
TRANSPORTADORA DE GAS
DEL PERU SA 04/30/2025 Paydown XXX 778,000 778,000 760,573 772,851 5,149 5,149 778,000 16,533 04/30/2028

T6827#-AA-1
GUGGENHEIM NSA NAPOLI-
MIRABELLA TR 10/01/2025 Paydown XXX 1,130,591 1,130,591 1,130,591 1,130,591 1,130,591 57,315 10/01/2045

T6827#-AB-9
GUGG NSA NAPOLI-
MIRABELLA TR ADDON 10/01/2025 Paydown XXX 53,460 53,460 53,460 53,460 53,460 10/01/2045

W94240-RW-5 SWEDBANK AB 03/28/2025 UBS SECURITIES LLC XXX 621,240 600,000 600,000 600,000 600,000 21,240 21,240 25,058 12/29/2049
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Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated)

W9T10Z-ZQ-1
SVENSKA
HANDELSBANKEN AB 11/05/2025

BNP PARIBAS SEC -
PARIS XXX 379,080 400,000 400,000 400,000 400,000 (20,920) (20,920) 31,983 12/29/2049

0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) XXX 738,054,344 750,272,006 756,915,616 746,875,653 (808,706) 3,476,581 (4,285,287) 747,588,690 (10,039,027) (10,039,027) 35,154,770 XXX

00037U-AE-0 AASET 183 B - ABS 01/01/2025 AASET 183 B - ABS XXX 1,080,205 5,401,025 1,080,205 1,080,205 1,080,205 12/15/2038
00037U-AF-7 AASET 183 C - ABS 01/01/2025 AASET 183 C - ABS XXX 110,179 2,203,590 110,179 110,179 110,179 12/15/2038

00221@-AA-9
CTL - ARKANSAS STATE
UNIVERSITY 12/20/2025 Paydown XXX 78,203 78,203 78,984 78,847 (644) (644) 78,203 — — 1,944 08/20/2043

009098-A*-5
CTL - AMAZON FORT
WORTH FUNDED 12/10/2025 Paydown XXX 209,327 209,327 209,327 209,327 209,327 — — 5,160 11/10/2039

00909D-AA-1
AIR CANADA PASS
THROUGH TRUST 2020-2A - 10/01/2025 Paydown XXX 201,144 201,144 201,144 201,144 201,144 7,920 10/01/2030

00910G-A*-4
CTL - AMZN S BERNARDINO
A-1 12/10/2025 Paydown XXX 204,609 202,444 203,493 203,343 (899) (899) 202,444 2,165 2,165 6,198 03/10/2041

023761-AA-7
AMERICAN AIRLINES 2017-
1 CLASS AA PASS T 08/15/2025 Paydown XXX 4,750 4,750 4,845 4,807 (57) (57) 4,750 130 08/15/2030

02376U-AA-3
AMERICAN AIRLINES 2016-
1 PASS THROUGH TR 07/15/2025 Paydown XXX 4,748 4,748 4,783 4,771 (24) (24) 4,748 127 07/15/2029

023771-R9-1
AMERICAN AIRLINES INC
PASS THROUGH CERTI 10/15/2025 Paydown XXX 74,009 74,009 74,009 74,009 74,009 — — 1,664 04/15/2030

02378A-AA-5
AMERICAN AIRLINES 2017-
1 PASS THROUGH TR 08/15/2025 Paydown XXX 71,250 71,250 71,250 71,250 71,250 2,138 08/15/2030

04248N-AA-1 ARMYHW 2005 1A - ABS 12/15/2025 Paydown XXX 26,547 26,547 28,458 28,436 (1,888) (1,888) 26,547 — — 1,105 06/15/2050

11044M-AA-4
BRITISH AIRWAYS PASS
THROUGH CERTIFICATE 11/17/2025 Paydown XXX 3,960,601 3,960,601 3,979,161 3,973,705 (13,103) (13,103) 3,960,601 — — 169,753 05/15/2034

126650-BS-8
CVSPAS 2009-B CFT -
CMBS 07/10/2025 Paydown XXX 226,860 226,860 265,517 249,681 (22,820) (22,820) 226,860 — — 5,712 01/10/2032

126650-BS-8
CVSPAS 2009-B CFT -
CMBS 12/10/2025 Paydown XXX 168,215 168,215 196,879 183,782 (15,567) (15,567) 168,215 — — 3,170 01/10/2032

12702*-AA-4
CTL - CVS LEASE PASS
THROUGH TRUST 12/10/2025 Paydown XXX 397,832 397,832 397,832 397,832 397,832 — — 8,456 10/10/2039

12717@-AA-5
CTL - CVS PASS-THROUGH
TRUST 12/10/2025 Paydown XXX 143,244 143,244 143,244 143,244 143,244 — — 3,013 11/10/2041

14988#-AA-1
CEAMER FINANCE LLC -
ABS 11/01/2025 Paydown XXX 1,518,200 1,518,200 1,487,836 1,502,345 15,855 15,855 1,518,200 — — 11,031 03/22/2031

14989@-AA-2
CEAMER FIN 2 SR SEC NTS
- ABS 11/03/2025 Paydown XXX 587,548 587,548 587,548 587,548 587,548 29,935 05/15/2038

347469-AA-6
FORT JACKSON HSG LLC -
ABS 11/15/2025 Paydown XXX 8,978 8,978 8,978 8,978 8,978 478 11/15/2055

376546-88-3
GLADSTONE INVESTMENT
CORP 12/16/2025 Various XXX 21,574 22,675 20,396 246 246 20,642 932 932 602 11/01/2028

48255K-AA-4
KKR CORE SR SECURED
NOTES - ABS 08/15/2025 Various XXX 465,122 465,122 465,122 465,122 465,122 18,280 08/12/2031

72349C-AB-8 CCIPT 2009-1 A2 - ABS 12/01/2025 Paydown XXX 120,000 120,000 152,552 128,743 (8,743) (8,743) 120,000 5,850 08/15/2030

84858W-AA-4
SPIRIT AIRLINES CLASS AA
PASS THROUGH CE 08/15/2025 Paydown XXX 4,833 4,833 4,845 4,842 (8) (8) 4,833 — — 122 08/15/2031

89656C-AA-1 TRL 2010-1 NTS - ABS 10/28/2025 Various XXX 1,624,815 1,624,815 1,684,603 1,650,569 (6,132) (6,132) 1,644,437 (19,622) (19,622) 69,462 10/16/2040

909319-AA-3
UNITED AIRLINES PASS
THROUGH TRUST 2013- 08/15/2025 Various XXX 2,038,730 2,038,730 1,961,778 2,011,682 27,048 27,048 2,038,730 85,494 02/15/2027

90931C-AA-6 UAL AA - ABS 08/25/2025 Paydown XXX 4,625 4,625 4,891 4,786 (161) (161) 4,625 144 02/25/2033
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Issuer Credit Obligations: Bonds Issued by Funds Representing Operating Entities (Unaffiliated)

Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated)

Issuer Credit Obligations: Other Issuer Credit Obligations (Unaffiliated)

90931M-AA-4
UNITED AIRLINES 2016-1
PASS THROUGH TRUS 07/07/2025 Paydown XXX 26,383 26,383 26,383 26,383 26,383 683 01/07/2030

90932Q-AA-4
UNITED AIRLINES 2014-2
PASS THROUGH TRUS 09/03/2025 Paydown XXX 458,205 458,205 430,145 440,176 18,029 18,029 458,205 — — 12,878 03/03/2028

BGH58D-JL-2
CTL - ARKANSAS STATE
UNIVERSITY 12/20/2025 Paydown XXX 4,742 4,030 4,186 4,169 (139) (139) 4,030 712 712 670 08/20/2043

BGH5TU-1X-4
CTL - AMAZON FORT
WORTH FUNDED 12/10/2025 Paydown XXX 11,705 7,169 8,271 8,097 (892) (892) 7,205 4,501 4,501 1,316 11/10/2039

G1981*-AA-2
CTL - CAYMAN UNIVERSE
HOLDINGS LLC 12/31/2025 Paydown XXX 2,090,066 2,090,066 2,070,835 2,072,688 17,378 17,378 2,090,066 — — 60,709 09/30/2045

0129999999 – Issuer Credit Obligations: Single Entity Backed Obligations
(Unaffiliated) XXX 15,947,250 22,355,168 15,967,679 15,930,689 7,477 7,477 15,958,562 (11,312) (11,312) 514,144 XXX

691543-70-6
OXFORD LANE CAPITAL
CORP 07/10/2025

Ladenburg Thalmann &
Co. Inc. XXX 47 50 46 47 — — 47 — — 2 03/31/2031

691543-85-4
OXFORD LANE CAPITAL
CORP 07/14/2025

Ladenburg Thalmann &
Co. Inc. XXX 11,238 11,175 10,983 9 9 10,992 246 246 297 02/29/2032

691543-86-2
OXFORD LANE CAPITAL
CORP 07/17/2025

Ladenburg Thalmann &
Co. Inc. XXX 2,239 2,175 2,224 (6) (6) 2,217 21 21 95 06/30/2030

691543-88-8
OXFORD LANE CAPITAL
CORP 12/22/2025

Ladenburg Thalmann &
Co. Inc. XXX 66,463 69,400 68,184 68,949 19 19 68,968 (2,506) (2,506) 39 01/31/2027

0169999999 – Issuer Credit Obligations: Bonds Issued by Funds Representing
Operating Entities (Unaffiliated) XXX 79,986 82,800 81,437 68,996 22 22 82,225 (2,238) (2,238) 432 XXX

44956*-AB-8
IEQ CAPITAL, LLC 1 LIEN
DELAYED DRAW TER 08/15/2025 Various XXX 1,818,185 1,818,185 1,801,424 1,806,518 1,814 1,814 1,808,332 9,854 9,854 147,545 12/22/2028

44956*-AA-0
IEQ CAPITAL, LLC 1
LIENTERM LOAN 08/15/2025 Various XXX 7,903,704 7,903,704 7,757,979 7,821,011 12,853 12,853 7,833,864 69,840 69,840 707,073 12/22/2028

000000-00-0
Metropolitan Leverage
Partners Fund VII 09/18/2025 Redemption @ 100.00 XXX 1,580,937 1,580,937 1,580,937 1,580,937 1,580,937 118,622 03/11/2027

05603Q-AC-6
BR Financial Holdings, LLC
Term Loan 8/2 02/26/2025 Redemption @ 100.00 XXX 2,030,329 2,030,329 1,980,044 1,997,254 1,881 1,881 1,999,135 31,194 31,194 62,483 08/18/2027

10637#-AA-4
BREAKWATER CREDIT
OPPORTUNITIES FUND II 08/29/2025 Various XXX 1,044,364 1,044,364 1,033,921 1,044,364 1,304 1,304 1,044,364 79,491 08/29/2025

94847K-AA-3 WEDGEWOOD INC. 12/30/2025 Redemption @ 100.00 XXX 2,880,303 2,878,788 2,851,515 2,863,882 1,943 1,943 2,865,825 14,478 14,478 318,514 06/30/2027

9TERM7-2L-7
BREAKWATER CREDIT
0.00001% 6/30/25 06/30/2025 Various XXX 344,082 344,082 340,642 343,653 335 335 343,988 94 94 12,545 06/30/2025

BGH736-PL-1 FRANCHISE 1L TL 06/06/2025 ASSGN XXX 3,048 294,127 174,638 174,638 174,638 (171,590) (171,590) 12,858 03/10/2026

BGH745-KW-3
CCRR PARENT INC 1L TLB
CL 12/31/2025 Redemption @ 100.00 XXX 1,000 1,000 995 998 — — 998 2 2 57 03/06/2028

0209999999 – Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated) XXX 17,605,952 17,895,516 17,522,094 17,633,254 20,130 20,130 17,652,080 (46,128) (46,128) 1,459,189 XXX

06761N-AE-5 BMM 2018-I COM - CDO 11/01/2025 Adjustment XXX 1,569 01/15/2031
06761U-AF-6 BMM 2019-I CO1 - CDO 12/31/2020 Direct XXX 7,686 10/15/2031

292554-A#-9
ENCORE CAPITAL GROUP
INC. 03/01/2025 Paydown XXX 50,000 50,000 50,000 08/11/2024

470170-AD-3 NCBJ 2016-1 A - ABS 10/07/2025 Redemption @ 100.00 XXX 112,902 112,902 112,902 112,902 112,902 3,997 01/08/2027
91529Y-60-1 UNUM GROUP 05/01/2025 Adjustment XXX 110 110 110 110 06/15/2058

BGH6MC-PS-4
US FOODS INC 1L TLB
APRIL 2020 CL 09/01/2025 Redemption @ 100.00 XXX 105,528 04/24/2025
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities – Guaranteed (Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Residential Mortgage-Backed Securities Not/Partially Guaranteed (Not Exempt from RBC)

0269999999 – Issuer Credit Obligations: Other Issuer Credit Obligations
(Unaffiliated) XXX 163,012 112,902 112,902 112,902 110 110 113,012 50,000 50,000 118,780 XXX
0489999999 – Subtotal – Issuer Credit Obligations (Unaffiliated) XXX 833,628,834 858,351,676 853,749,849 843,970,448 (785,249) 3,476,581 (4,261,830) 844,739,313 (11,632,860) (11,632,860) 39,432,450 XXX
0509999997 – Subtotals – Issuer Credit Obligations – Part 4 XXX 833,628,834 858,351,676 853,749,849 843,970,448 (785,249) 3,476,581 (4,261,830) 844,739,313 (11,632,860) (11,632,860) 39,432,450 XXX
0509999998 – Summary item from Part 5 for Issuer Credit Obligations XXX 9,074,329 8,935,789 8,457,151 15,966 15,966 8,473,117 601,212 601,212 214,705 XXX
0509999999 – Subtotals – Issuer Credit Obligations XXX 842,703,163 867,287,465 862,207,000 843,970,448 (769,283) 3,476,581 (4,245,864) 853,212,430 (11,031,648) (11,031,648) 39,647,156 XXX

38373A-UC-8
GNR 2009-068 ZH -
CMO/RMBS 12/01/2025 Paydown XXX 153,119 153,119 155,026 153,132 (14) (14) 153,119 — — 4,549 08/16/2039

38373A-UY-0
GNR 2009-068 ZD -
CMO/RMBS 12/01/2025 Paydown XXX 59,356 59,356 60,916 59,384 (28) (28) 59,356 — — 1,948 08/16/2039

38374F-P6-5 GNR 0418B Z - CMO/RMBS 12/01/2025 Paydown XXX 69,350 69,350 79,557 75,051 (5,701) (5,701) 69,350 1,681 03/16/2034

38374F-PZ-1
GNR 2004-011 ZH -
CMO/RMBS 12/01/2025 Paydown XXX 28,740 28,740 31,375 30,242 (1,502) (1,502) 28,740 — — 709 02/16/2034

38374T-P4-0
GNR 2009-035 EZ -
CMO/RMBS 12/01/2025 Paydown XXX 249,504 249,504 270,888 255,361 (5,857) (5,857) 249,504 — — 11,593 05/20/2039

38374T-Q9-8
GNR 2009-035 ZN -
CMO/RMBS 12/01/2025 Paydown XXX 33,668 33,668 34,759 33,821 (154) (154) 33,668 933 05/16/2039

38374U-E8-0
GNR 2009-043 HZ -
CMO/RMBS 12/01/2025 Paydown XXX 38,534 38,534 39,077 38,609 (75) (75) 38,534 1,147 06/20/2039

38374V-VT-3
GNR 2009-053 ZB -
CMO/RMBS 12/01/2025 Paydown XXX 41,026 41,026 42,221 41,314 (288) (288) 41,026 1,349 07/16/2039

38376C-RQ-4
GNR 2009-077 ZB -
CMO/RMBS 12/01/2025 Paydown XXX 59,273 59,273 60,067 59,287 (14) (14) 59,273 1,700 09/16/2039

38380K-AQ-8
GNR 2017-174 HZ -
CMO/RMBS 12/01/2025 Paydown XXX 10,722 10,722 10,126 10,213 510 510 10,722 — — 181 11/20/2047

38380K-DT-9
GNR 2017-176 BZ -
CMO/RMBS 12/01/2025 Paydown XXX 18,193 18,193 18,154 18,158 35 35 18,193 — — 349 11/20/2047

38381A-XG-6
GNR 2018-154 Z -
CMO/RMBS 12/01/2025 Paydown XXX 30,865 30,865 30,353 30,578 287 287 30,865 — — 646 11/20/2048

1019999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Agency Residential Mortgage-Backed Securities – Guaranteed
(Exempt from RBC) XXX 792,349 792,349 832,519 805,149 (12,800) (12,800) 792,349 — — 26,786 XXX

38373M-6D-7 GNR 2009-027 Z - CMBS 12/01/2025 Paydown XXX 1,580 1,580 1,580 1,580 1,580 46 01/16/2051
38373M-HM-5 GNR 2003-83 Z - CMBS 12/01/2025 Paydown XXX 6,558 6,558 7,493 6,918 (360) (360) 6,558 — — 186 09/16/2044
38373M-KL-3 GNR 2003-109 Z - CMBS 12/01/2025 Paydown XXX 50,639 50,639 58,392 53,239 (2,600) (2,600) 50,639 — — 1,577 11/16/2043
38373M-WW-6 GNR 2007-013 Z - CMBS 12/01/2025 Paydown XXX 547 547 523 537 10 10 547 — — 15 09/16/2048
38373V-T8-3 GNR 2002-83 Z - CMBS 01/01/2025 Paydown XXX (581) (581) (581) 10/16/2042
38374L-Q5-3 GNR 2005-067 Z - CMBS 12/01/2025 Paydown XXX 620 620 595 607 13 13 620 — — 16 08/16/2045
38376G-UP-3 GNR 2010-100 Z - CMBS 12/01/2025 Paydown XXX 4,655 4,655 4,104 4,329 326 326 4,655 109 10/16/2052
83162C-PK-3 SBAP 2005-20 B A - ABS 03/01/2025 Various XXX 12,864 12,864 13,597 12,910 (46) (46) 12,864 318 03/01/2025
83162C-SD-6 SBAP 2008-20K A - ABS 11/01/2025 Paydown XXX 44,198 44,198 44,198 44,202 (4) (4) 44,198 — — 2,220 11/01/2028
83162C-SE-4 SBAP 2008-20L A - ABS 12/01/2025 Paydown XXX 1 12/01/2028
1029999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Agency Commercial Mortgage-Backed Securities – Guaranteed
(Exempt from RBC) XXX 121,079 121,660 130,481 124,320 (2,661) (2,661) 121,660 (581) (581) 4,489 XXX

31293L-WX-8 FH C23362 - RMBS 12/01/2025 Paydown XXX 13,355 13,355 14,857 13,782 (427) (427) 13,355 — — 475 03/01/2029
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3132DT-FB-1 FH SD5562 - RMBS 12/01/2025 Paydown XXX 35,473 35,473 35,301 35,303 170 170 35,473 — — 1,290 05/01/2054
3132E0-BY-7 FH SD3655 - RMBS 12/01/2025 Paydown XXX 184,909 184,909 176,776 176,815 8,094 8,094 184,909 — — 5,148 08/01/2053
31339W-NA-0 FHR 2439A LH - CMO/RMBS 12/01/2025 Paydown XXX 24,427 24,427 27,690 27,015 (2,588) (2,588) 24,427 740 04/15/2032
3133TH-K8-9 FHR 2103 PS - CMO/RMBS 12/01/2025 Paydown XXX 19,740 19,740 22,062 20,646 (906) (906) 19,740 — — 681 12/15/2028
3133TH-TM-9 FHR 2116 ZA - CMO/RMBS 12/02/2025 Paydown XXX 4,039 4,039 4,105 4,055 24 24 4,079 (40) (40) 83 01/15/2029
3133TJ-DF-7 FHR 2122 ZE - CMO/RMBS 12/02/2025 Paydown XXX 3,226 3,226 3,269 3,232 36 36 3,267 (41) (41) 71 02/15/2029
3133TL-K5-6 FHR 2175 TH - CMO/RMBS 12/01/2025 Paydown XXX 4,837 4,837 4,911 4,849 (12) (12) 4,837 — — 95 07/15/2029

3136A1-C8-6
FNR 2011-101 NB -
CMO/RMBS 12/01/2025 Paydown XXX 10,675 10,675 10,675 10,675 10,675 217 10/25/2041

3136AE-4P-9
FNR 2013-71 ZA -
CMO/RMBS 12/02/2025 Paydown XXX 44,525 44,525 43,031 44,014 511 511 44,525 — — 830 07/25/2043

3136AW-5S-2
FNR 2017-52 KZ -
CMO/RMBS 12/02/2025 Paydown XXX 16,830 16,830 16,535 16,604 226 226 16,830 — — 348 07/25/2047

3136AW-HZ-3
FNR 2017-39 CY -
CMO/RMBS 12/01/2025 Paydown XXX 83,942 83,942 78,342 77,978 5,964 5,964 83,942 1,525 05/25/2047

3136AX-NB-7
FNR 2017-59 DZ -
CMO/RMBS 12/02/2025 Paydown XXX 147,048 147,048 144,621 145,596 1,452 1,452 147,048 — — 1,559 08/25/2047

3136AX-YF-6
FNR 2017-61 GZ -
CMO/RMBS 12/02/2025 Paydown XXX 131,467 131,467 128,584 128,598 2,869 2,869 131,467 1,719 08/25/2047

3136AY-XG-3
FNR 2017-94 DY -
CMO/RMBS 12/01/2025 Paydown XXX 5,793 5,793 5,645 5,701 93 93 5,793 — — 120 11/25/2047

3136B0-VY-9
FNR 2018-8 DZ -
CMO/RMBS 12/02/2025 Paydown XXX 21,648 21,648 21,279 21,385 263 263 21,648 — — 400 02/25/2048

3136B1-6A-7
FNR 2018-37 ZD -
CMO/RMBS 12/02/2025 Paydown XXX 54,984 54,984 54,607 54,474 510 510 54,984 — — 1,428 06/25/2048

3136B1-HM-9
FNR 2018-15 ZG -
CMO/RMBS 12/02/2025 Paydown XXX 17,935 17,935 17,685 17,735 200 200 17,935 — — 332 03/25/2048

3136B1-T7-9
FNR 2018-38 VZ -
CMO/RMBS 12/02/2025 Paydown XXX 142,285 142,285 142,246 142,152 133 133 142,285 — — 3,312 06/25/2048

3136B2-K5-0
FNR 2018-68 DZ -
CMO/RMBS 12/02/2025 Paydown XXX 29,851 29,851 29,016 29,085 766 766 29,851 — — 711 09/25/2048

3136B2-UE-0
FNR 2018-55 LZ -
CMO/RMBS 12/02/2025 Paydown XXX 224,587 224,587 204,514 204,954 19,633 19,633 224,587 5,801 08/25/2048

3136B2-YL-0
FNR 2018-54 LZ -
CMO/RMBS 12/02/2025 Paydown XXX 102,447 102,447 96,988 96,329 6,118 6,118 102,447 — — 1,983 08/25/2048

3136B3-CF-5
FNR 2018-75 KZ -
CMO/RMBS 12/02/2025 Paydown XXX 146,010 146,010 133,994 132,940 13,070 13,070 146,010 — — 3,063 10/25/2048

3136B3-DT-4
FNR 2018-73 BZ -
CMO/RMBS 12/02/2025 Paydown XXX 38,350 38,350 36,367 36,311 2,039 2,039 38,350 — — 590 10/25/2048

3136B3-MM-9
FNR 2018-84 ZA -
CMO/RMBS 12/02/2025 Paydown XXX 144,242 144,242 129,494 133,591 10,652 10,652 144,242 2,815 11/25/2048

3136B3-MV-9
FNR 2018-84 ZD -
CMO/RMBS 12/02/2025 Paydown XXX 462,659 462,659 417,858 427,544 35,115 35,115 462,659 — — 11,654 11/25/2048

3136BT-U6-8
FNR 2024-95 ZU -
CMO/RMBS 12/02/2025 Paydown XXX 594,832 594,832 592,299 592,303 2,529 2,529 594,832 — — 28,658 12/25/2054

3136BV-L3-0
FNR 2025-35 UZ -
CMO/RMBS 12/02/2025 Paydown XXX 3,647,666 3,647,666 3,633,042 32,901 32,901 3,665,943 (18,277) (18,277) 84,874 05/25/2055

3136BW-EU-6
FNR 2025-45 TZ -
CMO/RMBS 12/02/2025 Paydown XXX 867,226 867,226 862,956 4,271 4,271 867,226 17,751 06/25/2055

3136FC-WG-7 FNS 361 PO - CMO/RMBS 12/01/2025 Paydown XXX 8,187 8,187 7,037 7,088 1,098 1,098 8,187 09/25/2035
3137A0-3H-6 FHR 3680 ZA - CMO/RMBS 12/02/2025 Paydown XXX 7,654 7,654 7,523 7,544 110 110 7,654 — — 167 06/15/2040
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3137AR-M3-7 FHR 4057 ZC - CMO/RMBS 12/02/2025 Paydown XXX 30,221 30,221 29,952 30,134 87 87 30,221 — — 577 06/15/2042
3137FC-4R-2 FHR 4738 LZ - CMO/RMBS 12/02/2025 Paydown XXX 60,942 60,942 57,668 58,894 2,049 2,049 60,942 — — 854 12/15/2047
3137FC-CD-4 FHR 4740 CZ - CMO/RMBS 12/02/2025 Paydown XXX 140,879 140,879 132,155 136,333 4,546 4,546 140,879 — — 2,347 12/15/2047
3137FD-DG-4 FHR 4750 KZ - CMO/RMBS 12/02/2025 Paydown XXX 16,096 16,096 16,084 16,081 15 15 16,096 — — 329 01/15/2048
3137FJ-C2-3 FHR 4833 VZ - CMO/RMBS 12/02/2025 Paydown XXX 306,023 318,147 309,221 308,539 9,608 9,608 318,147 (12,124) (12,124) 7,483 09/15/2048
3137HB-ZW-7 FHR 5389 ZU - CMO/RMBS 05/27/2025 Paydown XXX 240,203 240,203 239,152 239,164 1,039 1,039 240,203 — — 3,985 03/25/2054
3137HD-QK-9 FHR 5427 EZ - CMO/RMBS 08/01/2025 Adjustment XXX 10,902 10,902 (10,902) (10,902) 07/25/2054
3137HL-GQ-9 FHR 5534 TZ - CMO/RMBS 12/02/2025 Paydown XXX 860,323 860,323 856,118 4,204 4,204 860,323 — — 19,454 05/25/2055
3137HM-PC-8 FHR 5565 WZ - CMO/RMBS 12/02/2025 Paydown XXX 526,847 526,847 524,251 2,596 2,596 526,847 — — 7,645 08/25/2055
3137HM-YE-4 FH-5580H-UZ - CMO/RMBS 12/02/2025 Paydown XXX 1,282,652 1,282,652 1,273,131 9,521 9,521 1,282,652 — — 13,197 09/25/2055
31388J-TR-6 FN 606360 - RMBS 12/01/2025 Paydown XXX 758 758 844 781 (23) (23) 758 — — 22 10/01/2031

313921-6F-0
FNW 2001-W3 A -
CMO/RMBS 12/01/2025 Paydown XXX 5,899 5,899 6,009 4,921 978 978 5,899 — — 82 09/25/2041

31392D-BS-0
FNR 2002-33 Z -
CMO/RMBS 12/02/2025 Paydown XXX 12,397 12,397 12,736 12,528 (130) (130) 12,397 — — 301 06/25/2032

31392T-W5-2 FHR 2478B EJ - CMO/RMBS 12/01/2025 Paydown XXX 19,193 19,193 21,266 20,718 (1,525) (1,525) 19,193 — — 616 08/15/2032

31392U-XE-9
FHR 2500B MC -
CMO/RMBS 12/01/2025 Paydown XXX 6,074 6,074 6,731 6,538 (464) (464) 6,074 90 09/15/2032

31393D-DR-9
FNR 0358C PG -
CMO/RMBS 12/01/2025 Paydown XXX 50,165 50,165 54,322 53,150 (2,984) (2,984) 50,165 — — 1,627 07/25/2033

31393R-CX-6 FHR 2617J ZU - CMO/RMBS 12/02/2025 Paydown XXX 53,538 53,539 60,144 59,777 (6,238) (6,238) 53,539 — — 1,459 05/15/2033

31393U-A6-0
FNW 2003-W19 A7 -
CMO/RMBS 12/01/2025 Paydown XXX 65,611 65,611 73,275 70,508 (4,898) (4,898) 65,611 — — 1,860 11/25/2043

31393W-3S-6 FHR 2650A PB - CMO/RMBS 12/01/2025 Paydown XXX 110,769 110,769 127,993 117,399 (6,630) (6,630) 110,769 2,850 07/15/2033

31393X-7A-9
FNGT 2004-T2 A1 -
CMO/RMBS 12/01/2025 Paydown XXX 10,889 10,889 10,971 10,939 (50) (50) 10,889 — — 207 11/25/2043

31393X-GH-4
FNW 2004-W2 1A -
CMO/RMBS 12/01/2025 Paydown XXX 3,993 3,993 4,023 4,000 (7) (7) 3,993 — — 75 02/25/2044

31394A-LV-6
FNW 2004-W10 A6 -
CMO/RMBS 12/01/2025 Paydown XXX 44,116 44,116 49,370 48,643 (4,527) (4,527) 44,116 1,160 08/25/2034

31394C-2J-0 FNR 0523A ZC - CMO/RMBS 12/02/2025 Paydown XXX 11,283 11,283 11,407 11,330 (46) (46) 11,283 — — 361 04/25/2035

31394C-A2-8
FNR 2005-14 MG -
CMO/RMBS 12/01/2025 Paydown XXX 55,662 55,662 60,762 59,236 (3,574) (3,574) 55,662 — — 1,516 03/25/2035

31394L-EG-3 FHR 2691 MG - CMO/RMBS 12/01/2025 Paydown XXX 39,944 39,944 43,438 42,227 (2,283) (2,283) 39,944 — — 902 10/15/2033

31394L-J9-4
FHR 2691G ZH -
CMO/RMBS 12/02/2025 Paydown XXX 64,925 64,925 76,037 68,883 (2,848) (2,848) 66,035 (1,110) (1,110) 2,047 10/15/2033

31394N-ZK-7 FHR 2737B YE - CMO/RMBS 12/01/2025 Paydown XXX 27,534 27,534 29,987 29,318 (1,784) (1,784) 27,534 — — 724 01/15/2034
31394P-DZ-3 FHR 2738 QG - CMO/RMBS 12/01/2025 Paydown XXX 52,978 52,978 57,605 57,857 (4,878) (4,878) 52,978 — — 1,463 01/15/2034
31394R-HL-6 FHR 2750 ZN - CMO/RMBS 12/02/2025 Paydown XXX 39,556 39,556 46,905 42,766 (2,569) (2,569) 40,196 (641) (641) 1,109 02/15/2034
31394R-LX-5 FHR 2752 GZ - CMO/RMBS 12/02/2025 Paydown XXX 70,611 70,611 85,371 75,234 (3,265) (3,265) 71,969 (1,358) (1,358) 1,916 02/15/2034

31394V-YH-7
FNR 2006-4 ME -
CMO/RMBS 12/01/2025 Paydown XXX 38,734 38,734 46,311 42,198 (3,464) (3,464) 38,734 1,429 02/25/2036

31395B-XZ-1
FNR 2006-25 B -
CMO/RMBS 12/01/2025 Paydown XXX 9,107 9,107 10,157 9,188 (81) (81) 9,107 — — 212 04/25/2026

31395C-QX-2 FHR 2825 PZ - CMO/RMBS 12/02/2025 Paydown XXX 39,806 39,806 40,207 39,890 (84) (84) 39,806 — — 1,228 07/15/2034
31395C-XH-9 FHR 2827 PG - CMO/RMBS 12/01/2025 Paydown XXX 47,209 47,209 55,772 50,680 (3,471) (3,471) 47,209 1,511 07/15/2034
31395E-6F-9 FHR 2847 PG - CMO/RMBS 12/01/2025 Paydown XXX 26,887 26,887 31,344 29,916 (3,029) (3,029) 26,887 721 08/15/2034
31395H-WC-0 FHR 2893 PE - CMO/RMBS 12/01/2025 Paydown XXX 38,329 38,329 41,960 41,268 (2,939) (2,939) 38,329 1,035 11/15/2034

31395R-G9-3
FHR 2966A NE -
CMO/RMBS 12/01/2025 Paydown XXX 55,316 55,316 60,118 60,054 (4,738) (4,738) 55,316 — — 1,412 04/15/2035
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31395U-KP-5 FHR 2978 JG - CMO/RMBS 12/01/2025 Paydown XXX 13,099 13,099 12,914 12,994 105 105 13,099 — — 257 05/15/2035
31396G-K4-2 FHR 3104 QE - CMO/RMBS 12/01/2025 Paydown XXX 41,423 41,423 45,149 44,829 (3,406) (3,406) 41,423 — — 1,117 01/15/2036
31396H-MW-6 FHR 3110 HE - CMO/RMBS 12/01/2025 Paydown XXX 35,573 35,573 41,276 39,049 (3,476) (3,476) 35,573 1,067 02/15/2036
31396J-ND-3 FHR 3131 ME - CMO/RMBS 12/01/2025 Paydown XXX 24,266 24,266 26,933 26,022 (1,756) (1,756) 24,266 692 03/15/2036
31397B-CM-1 FHR 3212 PE - CMO/RMBS 12/01/2025 Paydown XXX 48,161 48,161 53,140 54,871 (6,711) (6,711) 48,161 1,390 09/15/2036
31397C-WG-0 FHR 3239 ZE - CMO/RMBS 12/02/2025 Paydown XXX 11,713 11,713 11,805 11,771 (58) (58) 11,713 — — 385 11/15/2036

31397M-2E-6
FNR 2009-3 CD -
CMO/RMBS 12/01/2025 Paydown XXX 35,287 35,287 39,599 38,734 (3,447) (3,447) 35,287 1,152 02/25/2049

31397N-WX-9
FNR 2009-30 Z -
CMO/RMBS 12/02/2025 Paydown XXX 21,670 21,670 21,639 21,610 60 60 21,670 — — 701 05/25/2039

31398F-5A-5
FNR 2009-99 HZ -
CMO/RMBS 12/02/2025 Paydown XXX 3,123 3,123 3,063 3,061 63 63 3,123 — — 127 12/25/2039

31398F-VY-4
FNR 2009-95 PZ -
CMO/RMBS 12/02/2025 Paydown XXX 52,175 52,175 53,942 52,325 (150) (150) 52,175 — — 1,899 11/25/2039

31398F-YE-5
FNR 2009-93 VZ -
CMO/RMBS 12/02/2025 Paydown XXX 9,651 9,651 8,909 8,985 666 666 9,651 — — 263 11/25/2039

31398G-BZ-1
FNR 2009-102 EZ -
CMO/RMBS 12/02/2025 Paydown XXX 2,244 2,244 2,199 2,193 51 51 2,244 — — 91 12/25/2039

31398G-MM-8
FNR 2009-115 HZ -
CMO/RMBS 12/02/2025 Paydown XXX 3,132 3,132 3,068 3,060 72 72 3,132 — — 127 01/25/2040

31398G-TW-9
FNR 2009-109 LZ -
CMO/RMBS 12/02/2025 Paydown XXX 8,986 8,986 8,615 8,650 336 336 8,986 — — 332 01/25/2040

31398G-U7-2
FNR 2010-4 GZ -
CMO/RMBS 12/02/2025 Paydown XXX 3,296 3,296 3,225 3,231 64 64 3,296 — — 134 02/25/2040

31398G-Y4-5
FNR 2010-10 BZ -
CMO/RMBS 12/02/2025 Paydown XXX 15,089 15,089 14,761 14,921 168 168 15,089 379 02/25/2040

31398L-YL-6 FHR 3623 CZ - CMO/RMBS 12/02/2025 Paydown XXX 17,447 17,833 17,394 17,642 191 191 17,833 (386) (386) 559 01/15/2040

31398M-YC-4
FNR 2010-19 Z -
CMO/RMBS 12/02/2025 Paydown XXX 13,413 13,413 13,207 13,293 120 120 13,413 — — 381 03/25/2040

31398M-ZX-7
FNR 2010-23 LZ -
CMO/RMBS 12/02/2025 Paydown XXX 17,387 17,387 17,164 17,267 120 120 17,387 — — 480 03/25/2040

31402C-V5-8 FN 725236 - RMBS 12/01/2025 Paydown XXX 204 204 219 215 (11) (11) 204 5 03/01/2034
3140FX-EC-2 FN BF0130 - RMBS 12/01/2025 Paydown XXX 8,738 8,738 8,691 8,690 47 47 8,738 — — 172 08/01/2056
3140Q9-DP-5 FN CA1909 - RMBS 12/01/2025 Paydown XXX 1,034,473 1,034,473 1,061,385 1,087,510 (53,037) (53,037) 1,034,473 — — 24,969 06/01/2048
3140QP-SS-7 FN CB4128 - RMBS 12/01/2025 Paydown XXX 88,972 88,972 86,150 86,221 2,750 2,750 88,972 2,414 07/01/2052
31410C-VS-8 FN 885425 - RMBS 12/01/2025 Paydown XXX 5 5 5 5 — — 5 — 06/01/2036
31411A-2E-4 FN 902673 - RMBS 12/01/2025 Paydown XXX 1,732 1,732 1,718 1,704 27 27 1,732 — — 24 12/01/2036
31411D-A3-3 FN 904626 - RMBS 12/01/2025 Paydown XXX 129 129 133 135 (7) (7) 129 3 12/01/2036
31411G-UY-6 FN 907899 - RMBS 12/01/2025 Paydown XXX 688 688 706 696 (8) (8) 688 16 01/01/2037
31418C-3J-1 FN MA3500 - RMBS 12/01/2025 Paydown XXX 15,569 15,569 15,487 15,384 185 185 15,569 337 10/01/2048
31418C-TP-9 FN MA3257 - RMBS 12/01/2025 Paydown XXX 2,519 2,519 2,567 2,627 (109) (109) 2,519 — — 45 01/01/2048
31418F-BM-8 FN MA5443 - RMBS 12/01/2025 Paydown XXX 87,473 87,473 85,361 85,395 2,078 2,078 87,473 — — 2,651 08/01/2054
31419H-QD-7 FN AE6751 - RMBS 07/25/2025 Paydown XXX 72,554 72,554 78,119 78,865 (6,311) (6,311) 72,554 1,884 10/01/2040

35563P-7G-8
SCRT 2022-1 MBU -
CMO/RMBS 12/02/2025 Paydown XXX 26,768 26,768 17,067 17,582 9,186 9,186 26,768 — — 479 11/25/2061

35563P-DT-3
SCRT 2018-1 HT -
CMO/RMBS 12/02/2025 Paydown XXX 9,110 8,879 8,428 8,663 216 216 8,879 231 231 130 05/25/2057

35563P-DV-8
SCRT 2018-1 HB -
CMO/RMBS 06/02/2025 Paydown XXX 24,108 9,612 8,543 9,046 567 567 9,612 14,495 14,495 117 05/25/2057
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Agency Commercial Mortgage-Backed Securities Not/Partially Guaranteed (Not Exempt from RBC)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Residential Mortgage-Backed Securities (Unaffiliated)

35563P-DY-2
SCRT 2018-1 MT -
CMO/RMBS 12/02/2025 Paydown XXX 9,146 8,913 8,542 8,664 248 248 8,913 234 234 132 05/25/2057

35563P-EA-3
SCRT 2018-1 MB -
CMO/RMBS 06/02/2025 Paydown XXX 20,644 5,208 4,661 4,929 280 280 5,208 15,436 15,436 38 05/25/2057

35563P-GH-6
SCRT 2018-3 MB -
CMO/RMBS 06/02/2025 Paydown XXX 11,308 3,122 2,943 2,993 129 129 3,122 8,187 8,187 29 08/27/2057

35563P-HG-7
SCRT 2018-4 MB -
CMO/RMBS 12/02/2025 Paydown XXX 80,204 69,785 62,668 65,064 4,721 4,721 69,785 10,419 10,419 1,292 03/25/2058

1039999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Agency Residential Mortgage-Backed Securities Not/Partially
Guaranteed (Not Exempt from RBC) XXX 13,577,799 13,541,307 13,517,501 6,367,187 56,990 56,990 13,573,675 4,125 4,125 308,516 XXX

3132Y6-DU-8 FH WE1015 - CMBS/RMBS 12/01/2025 Paydown XXX 23,597 23,597 23,073 23,140 458 458 23,597 — — 431 01/01/2039
3132Y7-GN-9 FH WE2005 - CMBS/RMBS 12/01/2025 Paydown XXX 200,917 200,917 189,883 193,868 7,049 7,049 200,917 3,480 09/01/2033
313637-VQ-0 FN 109623 - CMBS/RMBS 12/01/2025 Paydown XXX 6,991 6,991 7,240 7,168 (178) (178) 6,991 167 09/01/2048
31377U-6D-0 FN 387968 - CMBS/RMBS 12/26/2025 Paydown XXX 954,119 954,119 973,798 966,150 (12,031) (12,031) 954,119 53,673 08/01/2048
3137HA-MK-9 FRETE ML-17 A - CMBS 12/01/2025 Paydown XXX 24,341 24,341 19,244 19,535 4,806 4,806 24,341 — — 406 04/25/2043
3138L6-PW-2 FN AM5836 - CMBS/RMBS 12/01/2025 Paydown XXX 5,860 5,860 5,926 5,860 — — 5,860 131 04/01/2032
3138L9-4A-7 FN AM8916 - CMBS/RMBS 12/01/2025 Paydown XXX 1,638 1,638 1,573 1,460 178 178 1,638 — — 42 06/01/2035
3138L9-L6-7 FN AM8448 - CMBS/RMBS 12/01/2025 Paydown XXX 1,781 1,781 1,776 1,774 7 7 1,781 — — 47 05/01/2045
3138LA-CG-2 FN AM9070 - CMBS/RMBS 12/01/2025 Paydown XXX 3,112 3,112 2,972 3,034 78 78 3,112 — — 104 08/01/2045
3138LC-QA-6 FN AN0448 - CMBS/RMBS 12/01/2025 Paydown XXX 4,412 4,412 4,503 4,440 (28) (28) 4,412 94 01/01/2046
3138LL-MU-6 FN AN7570 - CMBS/RMBS 12/01/2025 Paydown XXX 1,918 1,918 1,919 1,914 4 4 1,918 33 02/01/2033
3138LM-K6-9 FN AN8416 - CMBS/RMBS 12/01/2025 Paydown XXX 9,562 9,562 9,563 9,535 27 27 9,562 — — 197 02/01/2048
3138LN-G7-0 FN AN9221 - CMBS/RMBS 09/25/2025 Paydown XXX 300,000 300,000 301,781 300,178 (178) (178) 300,000 8,350 05/01/2033
3138LN-RL-7 FN AN9490 - CMBS/RMBS 12/01/2025 Paydown XXX 4,528 4,528 4,576 4,553 (25) (25) 4,528 — — 101 09/01/2048
3140HR-6G-3 FN BL0870 - CMBS/RMBS 12/01/2025 Paydown XXX 166,572 166,572 169,956 168,682 (2,110) (2,110) 166,572 3,916 12/01/2048
3140HR-N2-5 FN BL0408 - CMBS/RMBS 12/01/2025 Paydown XXX 19,074 19,074 19,277 19,113 (39) (39) 19,074 435 11/01/2038
3140HR-PV-9 FN BL0435 - CMBS/RMBS 12/01/2025 Paydown XXX 77,644 77,644 78,080 77,934 (290) (290) 77,644 1,790 06/01/2044
3140HR-YH-0 FN BL0711 - CMBS/RMBS 12/01/2025 Paydown XXX 19,084 19,084 19,565 19,362 (279) (279) 19,084 — — 456 11/01/2038
3140HS-CK-5 FN BL0973 - CMBS/RMBS 12/01/2025 Paydown XXX 19,469 19,469 19,639 19,485 (16) (16) 19,469 458 12/01/2033
3140HS-U4-1 FN BL1502 - CMBS/RMBS 12/01/2025 Paydown XXX 120,903 120,903 123,095 122,630 (1,727) (1,727) 120,903 2,692 02/01/2049
3140HS-W5-6 FN BL1567 - CMBS/RMBS 12/01/2025 Paydown XXX 4,055 4,055 4,078 4,055 — — 4,055 — — 80 02/01/2029
3140HT-YC-7 FN BL2506 - CMBS/RMBS 12/01/2025 Paydown XXX 9,759 9,759 7,669 7,757 2,002 2,002 9,759 206 05/01/2049
3140HT-YD-5 FN BL2507 - CMBS/RMBS 12/01/2025 Paydown XXX 16,004 16,004 12,577 12,722 3,283 3,283 16,004 — — 338 05/01/2049
3140HV-C9-3 FN BL3695 - CMBS/RMBS 12/01/2025 Paydown XXX 9,873 9,873 9,978 9,937 (64) (64) 9,873 — — 188 08/01/2049
3140J0-7C-8 FN BL8090 - CMBS/RMBS 12/01/2025 Paydown XXX 21,770 21,770 14,017 14,308 7,462 7,462 21,770 240 09/01/2050
3140J1-RZ-3 FN BL8603 - CMBS/RMBS 12/01/2025 Paydown XXX 77,453 77,453 50,077 51,111 26,342 26,342 77,453 883 10/01/2050
3140J2-6Z-4 FN BL9887 - CMBS/RMBS 12/01/2025 Paydown XXX 138,183 138,183 92,383 94,073 44,110 44,110 138,183 1,685 01/01/2051
3140LE-V5-3 FN BS4235 - CMBS/RMBS 12/01/2025 Paydown XXX 4,432 4,432 4,557 4,511 (80) (80) 4,432 — — 63 12/01/2036
3140LM-AS-8 FN BS9916 - CMBS/RMBS 12/01/2025 Paydown XXX 11,245 11,245 11,477 11,445 (200) (200) 11,245 — — 401 12/01/2048
3140NY-2D-2 FN BZ4371 - CMBS/RMBS 12/01/2025 Paydown XXX 1,111 1,111 1,151 (40) (40) 1,111 20 07/01/2052
1049999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Agency Commercial Mortgage-Backed Securities Not/Partially
Guaranteed (Not Exempt from RBC) XXX 2,259,410 2,259,410 2,185,403 2,179,737 78,523 78,523 2,259,410 — — 81,109 XXX

02149C-AD-3
CWALT 2006-41CB 1A4 -
CMO/RMBS 12/01/2025 Paydown XXX 29,964 30,062 15,760 19,064 14,303 3,305 10,998 30,062 (98) (98) 991 01/26/2037

03466H-AC-7 AOMT 243 A3 - RMBS 12/01/2025 Paydown XXX 10,216 10,216 9,902 9,944 271 271 10,216 — — 283 11/26/2068
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034932-AC-7 AOMT 2024-12 A3 - RMBS 12/01/2025 Paydown XXX 42,989 42,989 42,989 42,995 (6) (6) 42,989 — — 1,392 10/25/2069
034943-AB-6 AOMT 244 A2 - RMBS 12/01/2025 Paydown XXX 48,416 48,416 48,416 48,482 (66) (66) 48,416 1,582 01/25/2069

05946X-S6-1
BAFC 2005-7 3A1 -
CMO/RMBS 12/01/2025 Paydown XXX 96,198 96,198 100,984 98,365 (2,166) (2,166) 96,198 — — 4,502 11/25/2035

05946X-Z3-0
BAFC 2005-8 3A3 -
CMO/RMBS 03/31/2025 Various XXX 32,200 32,648 33,924 32,873 (25) (25) 32,848 (649) (649) 589 01/25/2036

05949T-AX-7
BAFC 2006-1 123 -
CMO/RMBS 03/31/2025 Various XXX 96,635 96,871 91,362 93,325 341 341 93,666 2,969 2,969 1,837 01/25/2036

05952H-CD-9
BOAMS 2007-1 217 -
CMO/RMBS 12/01/2025 Paydown XXX 6,156 8,740 8,079 8,095 644 644 8,740 (2,583) (2,583) 287 01/25/2037

10567M-AA-3 BRAVO 23NQM8 A1 - RMBS 12/01/2025 Paydown XXX 46,679 46,679 47,007 46,940 (261) (261) 46,679 — — 1,680 10/25/2063
10569L-AA-3 BRAVO 24NQM3 A1 - RMBS 12/01/2025 Paydown XXX 182,323 182,323 182,320 182,253 69 69 182,323 6,009 03/25/2064
10570N-AA-6 BRAVO 24CES1 A1A - RMBS 09/01/2025 Paydown XXX 230,821 230,821 230,821 230,885 (64) (64) 230,821 — — 6,315 04/27/2054
10570P-AA-1 BRAVO 24CES2 A1A - RMBS 07/01/2025 Paydown XXX 244,618 244,618 244,617 244,665 (47) (47) 244,618 — — 6,196 09/25/2054
10571J-AE-6 BRAVO 25NQM8 A3 - RMBS 12/01/2025 Paydown XXX 137,178 137,178 137,176 2 2 137,178 — — 1,647 06/25/2065
105925-AC-5 BRAVO 24NQM5 A3 - RMBS 12/01/2025 Paydown XXX 50,386 50,386 50,385 50,378 8 8 50,386 — — 1,565 06/25/2064

12543P-AC-7
CWHL 2006-21 A3 -
CMO/RMBS 07/01/2025 Paydown XXX 637 594 248 347 346 99 247 594 44 44 25 02/25/2037

12544D-AX-7
CWHL 2007-14 A22 -
CMO/RMBS 12/01/2025 Paydown XXX 88,009 94,962 54,179 60,150 40,783 5,971 34,812 94,962 (6,953) (6,953) 3,181 09/25/2037

12553X-AD-5
CIM 2018-INV1 A4 -
CMO/RMBS 12/01/2025 Paydown XXX 56,358 56,359 56,020 55,830 529 529 56,359 — — 1,246 08/25/2048

12567A-AG-2
CMALT 2007-A3 1A7 -
CMO/RMBS 12/01/2025 Paydown XXX 145,689 191,086 183,075 186,498 4,588 4,588 191,086 (45,397) (45,397) 4,765 03/25/2037

12627H-AK-6 CSAB 2006-2 A6A - RMBS 12/01/2025 Paydown XXX 154,436 154,436 46,794 48,161 107,641 1,366 106,275 154,436 — — 545 09/25/2036

126378-AE-8
CSMC 2007-1 A2A -
CMO/RMBS 11/01/2025 Paydown XXX 55,577 55,577 10,252 15,175 45,325 4,924 40,402 55,577 — — 301 02/25/2037

12654P-AA-6
CSMC 2018-RPL9 A1 -
RMBS 12/01/2025 Paydown XXX 69,755 69,755 69,853 69,755 69,755 — — 1,556 09/25/2057

12665L-AB-0 COLT 2024-2 A2 - RMBS 12/01/2025 Paydown XXX 40,215 40,215 40,214 40,194 20 20 40,215 1,393 04/25/2069

12667G-JJ-3
CWALT 2005-11CB 2A6 -
CMO/RMBS 12/01/2025 Paydown XXX 177,638 183,081 183,542 123,714 59,367 59,367 183,081 (5,443) (5,443) 4,792 06/25/2035

12668A-2M-6
CWALT 2005-70CB A3 -
CMO/RMBS 12/01/2025 Paydown XXX 81,241 80,814 56,181 59,378 24,633 3,197 21,436 80,814 428 428 2,147 12/25/2035

12668A-Z3-2
CWALT 2005-65CB 2A3 -
CMO/RMBS 12/01/2025 Paydown XXX 124,867 118,953 91,705 97,875 27,248 6,169 21,078 118,953 5,914 5,914 3,929 12/25/2035

126694-TX-6
CWHL 2005-30 A8 -
CMO/RMBS 03/31/2025 Various XXX 57,469 96,544 91,596 62,974 (1,166) (1,166) 61,808 (4,339) (4,339) 1,764 01/25/2036

14070A-AA-1
CPMRK 2007A NT -
ABS/MBS 12/10/2025 Paydown XXX 23,522 23,522 23,207 23,257 266 266 23,522 — — 780 10/10/2052

16160N-AC-5 CHASE 24RPL4 A1B - RMBS 12/01/2025 Paydown XXX 166,415 166,415 151,879 151,865 14,550 14,550 166,415 — — 3,092 12/26/2064

16163Y-AE-4
CHASE 2016-1 M4 -
CMO/RMBS 12/01/2025 Paydown XXX 219,222 219,222 209,890 214,576 4,646 4,646 219,222 — — 4,518 04/25/2045

161929-AS-3 CHASE 2024-2 A9 - RMBS 12/01/2025 Paydown XXX 292,073 292,073 291,616 291,648 424 424 292,073 11,003 02/25/2055

170255-AN-3
CWHL 2007-1 A4 -
CMO/RMBS 10/01/2025 Paydown XXX — 1 1 1 1 — 1 1 (1) (1) — 03/25/2037

17309A-AA-7
CMALT 2006-A1 1A1 -
CMO/RMBS 12/01/2025 Paydown XXX 8,244 9,191 7,973 8,193 997 997 9,191 (947) (947) 304 04/25/2036

17309A-AD-1
CMALT 2006-A1 1A4 -
CMO/RMBS 12/01/2025 Paydown XXX 72,371 80,683 78,783 80,235 448 448 80,683 (8,312) (8,312) 2,667 04/25/2036
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196479-6Y-0
COLORADO HOUSING AND
FINANCE AUTHORITY 12/01/2025 Various XXX 35,469 35,469 35,469 35,469 35,469 560 08/01/2037

196479-C3-1
COLORADO HOUSING AND
FINANCE AUTHORITY 12/01/2025 Call @ 100.00 XXX 28,069 28,069 28,069 28,069 28,069 213 09/01/2047

19648G-CR-1
COLORADO HOUSING AND
FINANCE AUTHORITY 03/03/2025 Call @ 100.00 XXX 135,000 135,000 135,000 135,000 135,000 392 05/01/2042

19648G-KU-5
COLORADO HOUSING AND
FINANCE AUTHORITY 11/03/2025 Call @ 100.00 XXX 30,000 30,000 30,000 30,000 30,000 1,716 05/01/2046

19648W-AA-5
COLORADO HSG & FIN
AUTH MULTIFAMILY TAX- 12/26/2025 Call @ 100.00 XXX 15,284 15,284 15,284 15,284 15,284 307 07/01/2036

225458-5R-5
CSFB 2005-9 2A1 -
CMO/RMBS 12/01/2025 Paydown XXX 99,384 99,384 50,520 50,971 48,865 451 48,413 99,384 — — 3,975 10/25/2035

225458-F7-8
CSFB 2005-7 2A4 -
CMO/RMBS 12/01/2025 Paydown XXX 91,974 92,233 43,797 46,248 48,436 2,451 45,984 92,233 (258) (258) 2,241 08/25/2035

22757C-AE-2 CROSS 24H7 A3 - RMBS 12/01/2025 Paydown XXX 145,552 145,552 145,550 145,591 (39) (39) 145,552 5,078 11/25/2069
22757X-AE-6 CROSS 25H8 A3 - RMBS 12/01/2025 Paydown XXX 174,200 174,200 174,200 — — 174,200 — — 1,326 11/25/2070
281914-AC-5 EFMT 25INV2 A3 - RMBS 12/01/2025 Paydown XXX 163,221 163,221 163,219 2 2 163,221 3,513 05/26/2070
30191L-AC-3 FIGRE 25HE1 C - RMBS 07/25/2025 Paydown XXX 16,000 16,000 16,096 (96) (96) 16,000 — — 264 01/25/2055

31574X-AC-2
EFMT 2021-1 A3 -
CMO/RMBS 12/01/2025 Paydown XXX 7,794 7,794 7,800 7,809 (15) (15) 7,794 — — 41 02/25/2066

31684F-AA-2 FIGRE 24HE5 A - RMBS 07/25/2025 Paydown XXX 17,293 17,293 17,141 17,141 152 152 17,293 — — 326 10/26/2054
31684F-AC-8 FIGRE 24HE5 C - RMBS 07/25/2025 Paydown XXX 28,821 28,821 28,782 28,782 39 39 28,821 570 10/26/2054
31684G-AB-8 FIGRE 24HE3 B - RMBS 07/25/2025 Paydown XXX 24,697 24,697 24,697 24,697 — — 24,697 — — 518 07/25/2054
31684H-AA-8 FIGRE 24HE1 A - RMBS 09/25/2025 Paydown XXX 190,628 190,628 190,626 190,626 2 2 190,628 — — 4,968 03/25/2054
316922-AA-1 FIGRE 25PF1 A - RMBS 07/25/2025 Paydown XXX 161,786 161,786 161,781 5 5 161,786 — — 1,624 06/25/2055

34074M-5Z-0
FLORIDA HOUSING
FINANCE CORPORATION 07/01/2025 Call @ 100.00 XXX 10,000 10,000 9,943 9,944 1 1 9,945 55 55 620 07/01/2044

3622E8-AC-9
GSAA 2006-15 F3A -
CMO/RMBS 12/01/2025 Paydown XXX 129,215 129,215 68,198 47,203 82,581 569 82,012 129,215 — — 698 09/25/2036

362341-ST-7 GSAA 2005-12 AF5 - RMBS 12/01/2025 Paydown XXX 540,416 540,416 371,941 384,403 168,475 12,462 156,013 540,416 — — 10,419 09/25/2035
36249B-AD-2 GSAA 2007-7 A4 - RMBS 12/26/2025 Various XXX 46,768 49,310 42,657 48,527 207 207 48,734 (1,966) (1,966) 427 07/25/2037
36831C-AB-8 GCAT 24NQM2 A2 - RMBS 12/01/2025 Paydown XXX 25,791 25,791 25,791 25,799 (8) (8) 25,791 848 06/25/2059
36831C-AC-6 GCAT 24NQM2 A3 - RMBS 12/01/2025 Paydown XXX 25,791 25,791 25,791 25,798 (7) (7) 25,791 862 06/25/2059

37353P-LV-9
GEORGIA ST HSG & FIN
AUTH REV 04/01/2025 Call @ 100.00 XXX 170,000 170,000 170,000 170,000 170,000 1,002 12/01/2048

412493-AG-3
HARFORD CNTY MD
ECONOMIC DEV REV 12/15/2025 Call @ 100.00 XXX 65,000 65,000 65,000 65,000 65,000 4,940 12/15/2039

437920-AE-1
HOMES 2024-AFC2 A3 -
RMBS 12/01/2025 Paydown XXX 49,992 49,992 49,991 50,013 (22) (22) 49,992 — — 1,930 10/27/2059

45129Y-3V-6
IDAHO HOUSING AND
FINANCE ASSOCIATION 10/01/2025 Call @ 100.00 XXX 185,000 185,000 184,417 184,443 10 10 184,452 548 548 8,062 07/01/2038

45129Y-3W-4
IDAHO HOUSING AND
FINANCE ASSOCIATION 10/01/2025 Call @ 100.00 XXX 135,000 135,000 133,268 133,323 17 17 133,341 1,659 1,659 6,069 07/01/2043

45129Y-4D-5
IDAHO HOUSING AND
FINANCE ASSOCIATION 11/03/2025 Call @ 100.00 XXX 220,000 220,000 220,000 220,000 220,000 8,717 01/01/2054

45129Y-5P-7
IDAHO HOUSING AND
FINANCE ASSOCIATION 10/01/2025 Call @ 100.00 XXX 125,000 125,000 125,000 125,000 125,000 4,908 07/01/2049

45129Y-6S-0
IDAHO HOUSING AND
FINANCE ASSOCIATION 11/03/2025 Call @ 100.00 XXX 385,000 385,000 385,000 385,000 385,000 14,452 07/01/2049

45203L-CX-9
ILLINOIS HSG DEV AUTH
MULTIFAMILY HSG RE 12/29/2025 Call @ 100.00 XXX 12,447 12,447 13,427 13,250 (32) (32) 13,218 (771) (771) 210 06/01/2036
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45203M-YF-2
ILLINOIS HSG DEV AUTH
REV 10/01/2025 Call @ 100.00 XXX 40,000 40,000 40,000 40,000 40,000 2,001 10/01/2049

45254N-JW-8 IMM 2004-6 2A - RMBS 12/01/2025 Paydown XXX 233,603 233,603 246,676 242,561 (8,958) (8,958) 233,603 — — 4,314 10/25/2034
45256V-AA-5 IMSA 2006-2 A11 - RMBS 12/26/2025 Paydown XXX 262,162 264,715 255,977 255,977 8,737 8,737 264,715 (2,553) (2,553) 5,508 08/25/2036

46627M-AU-1
JPALT 2005-S1 2A9 -
CMO/RMBS 11/01/2025 Paydown XXX 85,239 100,532 72,365 76,927 28,167 4,562 23,605 100,532 (15,293) (15,293) 2,955 12/25/2035

46654W-BS-9
JPMMT 221 A15 -
CMO/RMBS 12/01/2025 Paydown XXX 14,914 14,914 14,332 14,360 555 555 14,914 192 07/25/2052

46659A-AU-8
JPMMT 2024-11 A9A -
RMBS 12/01/2025 Paydown XXX 293,219 293,219 291,569 291,567 1,651 1,651 293,219 — — 11,566 04/26/2055

496444-AA-8
KINGSPORT TENN HSG &
REDEV AUTH MULTIFAM 12/26/2025 Call @ 100.00 XXX 14,879 14,879 15,108 15,049 (6) (6) 15,043 (164) (164) 299 01/01/2037

552747-AC-1 MFRA 2021-INV1 A3 - RMBS 12/01/2025 Paydown XXX 17,126 17,126 17,146 17,130 (4) (4) 17,126 — — 116 01/25/2056

57586N-3F-6

MASSACHUSETTS
HOUSING FINANCE
AGENCY 11/26/2025 Various XXX 15,895 15,895 15,895 15,895 15,895 — — 496 01/01/2039

59020U-AB-1
MLMI 2004-A1 2A1 -
CMO/RMBS 03/31/2025 Various XXX 20,435 21,416 20,365 20,942 34 34 20,975 (541) (541) 453 02/25/2034

592114-AC-6
METROPOLITAN GOVT
NASHVILLE & DAVIDSON C 12/26/2025 Call @ 100.00 XXX 1,066 1,066 1,066 1,066 1,066 20 07/01/2045

59982D-AA-7
MCMLT 2024-RS2 A1 -
CMO/RMBS 12/01/2025 Paydown XXX 153,472 153,472 139,290 140,344 13,132 13,132 153,476 (4) (4) 3,376 09/03/2069

60416S-PZ-7
MINNESOTA HOUSING
FINANCE AGENCY 12/01/2025 Call @ 100.00 XXX 30,000 30,000 30,000 30,000 30,000 688 07/01/2037

60637B-WJ-5
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 11/03/2025 Call @ 100.00 XXX 10,000 10,000 7,815 7,896 55 55 7,952 2,048 2,048 300 11/01/2044

60637B-WL-0
MISSOURI ST HSG DEV
COMMN SINGLE FAMILY 11/03/2025 Call @ 100.00 XXX 15,000 15,000 11,289 11,386 66 66 11,452 3,548 3,548 458 11/01/2049

617941-AE-9 MSRM 25NQM2 A3 - RMBS 12/01/2025 Paydown XXX 315,496 315,496 315,495 1 1 315,496 — — 8,183 01/27/2070

647201-ZS-4
NEW MEXICO MTG FIN
AUTH 05/01/2025 Paydown XXX (8,684) (8,684) (8,816) — — (8,816) 8,816 8,816 (128) 09/01/2048

67118L-AD-3
OBX 22NQM9 A3 -
CMO/RMBS 12/12/2025 Paydown XXX 78,676 78,676 79,044 79,257 (581) (581) 78,676 — — 4,748 08/25/2062

67118T-AA-2 OBX 24-NQM4 A1 - RMBS 12/01/2025 Paydown XXX 108,232 108,232 108,777 108,778 (546) (546) 108,232 — — 3,789 01/25/2064
67118T-AB-0 OBX 24-NQM4 A2 - RMBS 12/01/2025 Paydown XXX 40,586 40,586 40,797 40,927 (341) (341) 40,586 1,457 01/25/2064
67118X-AB-1 OBX 24NQM6 A2 - RMBS 12/01/2025 Paydown XXX 23,556 23,556 23,555 23,525 31 31 23,556 786 02/25/2064
67118X-AC-9 OBX 24NQM6 A3 - RMBS 12/01/2025 Paydown XXX 47,111 47,111 47,111 47,114 (3) (3) 47,111 — — 1,607 02/25/2064
67119E-AB-2 OBX 24NQ11 A2 - RMBS 12/01/2025 Paydown XXX 63,876 63,876 63,875 63,908 (32) (32) 63,876 2,184 06/25/2064
67119F-AB-9 OBX 24NQM7 A2 - RMBS 12/01/2025 Paydown XXX 26,666 26,666 26,666 26,674 (7) (7) 26,666 953 03/25/2064
67119F-AC-7 OBX 24NQM7 A3 - RMBS 12/01/2025 Paydown XXX 26,666 26,666 26,666 26,674 (7) (7) 26,666 976 03/25/2064
67119M-AC-2 OBX 24NM10 A3 - RMBS 12/01/2025 Paydown XXX 305,711 305,711 305,707 305,882 (171) (171) 305,711 — — 12,278 05/27/2064
67120G-AE-8 OBX 24NQ16 A3 - RMBS 12/01/2025 Paydown XXX 170,447 170,447 170,447 170,490 (42) (42) 170,447 — — 5,826 10/27/2064
67120Q-AC-0 OBX 2025-NQM4 A3 - RMBS 12/01/2025 Paydown XXX 422,615 422,615 422,609 6 6 422,615 — — 13,546 02/25/2055
67121D-AB-0 OBX 25NQM7 A2 - RMBS 12/01/2025 Paydown XXX 432,980 432,980 432,978 2 2 432,980 — — 10,713 05/25/2055

67389M-AE-1
OAKS 2015-1 A5 -
CMO/RMBS 12/01/2025 Paydown XXX 1,424 1,424 1,412 1,408 16 16 1,424 — — 29 04/25/2046

673911-AD-5 OBX 24NQ17 A2 - RMBS 12/01/2025 Paydown XXX 60,059 60,059 60,059 60,070 (11) (11) 60,059 2,326 11/25/2064
673911-AE-3 OBX 24NQ17 A3 - RMBS 12/01/2025 Paydown XXX 120,118 120,118 120,117 120,406 (288) (288) 120,118 — — 4,773 11/25/2064
67448N-AB-4 OBX 24NQM5 A2 - RMBS 12/01/2025 Paydown XXX 63,150 63,150 63,480 64,006 (856) (856) 63,150 2,132 01/25/2064
67448N-AC-2 OBX 24NQM5 A3 - RMBS 12/01/2025 Paydown XXX 63,150 63,150 64,145 64,010 (860) (860) 63,150 2,166 01/25/2064
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67448Y-AE-4 OBX 25NQM3 A3 - RMBS 12/01/2025 Paydown XXX 148,473 148,473 148,472 1 1 148,473 4,912 12/26/2064

67449C-AB-7
OBX 2023-NQM10 A2 -
RMBS 12/01/2025 Paydown XXX 56,485 56,485 56,785 56,807 (322) (322) 56,485 2,126 10/25/2063

67449D-AC-3 OBX 24NQ15 A3 - RMBS 12/01/2025 Paydown XXX 126,055 126,055 126,054 126,081 (27) (27) 126,055 4,391 10/27/2064

67756Q-5Q-6
OHIO HOUSING FINANCE
AGENCY 12/01/2025 Call @ 100.00 XXX 85,000 85,000 85,000 85,000 85,000 4,145 09/01/2053

67756U-BC-1
OHIO HOUSING FINANCE
AGENCY 12/01/2025 Call @ 100.00 XXX 10,000 10,000 10,000 10,000 10,000 380 09/01/2049

67756U-BD-9
OHIO HOUSING FINANCE
AGENCY 12/01/2025 Call @ 100.00 XXX 25,000 25,000 25,000 25,000 25,000 960 09/01/2054

682906-BM-3
ONTARIO CALIF
MULTIFAMILY REV 12/26/2025 Call @ 100.00 XXX 12,331 12,331 12,331 12,331 12,331 230 04/01/2036

684906-HL-7
ORANGE CNTY FLA HSG
FIN AUTH MULTIFAMILY 12/26/2025 Call @ 100.00 XXX 31,624 31,624 31,624 31,624 31,624 — — 679 01/01/2035

74389B-AA-9 PFMT 2024-1 A1 - RMBS 12/01/2025 Paydown XXX 255,459 255,459 249,951 249,965 5,494 5,494 255,459 — — 8,587 12/28/2054

74390F-AA-7
PRPM 2024-RCF6 A1 -
RMBS 12/25/2025 Paydown XXX 280,681 280,681 271,596 271,629 9,052 9,052 280,681 — — 6,860 10/27/2064

74922L-AG-8
RALI 2006-QS16 A7 -
CMO/RMBS 12/01/2025 Paydown XXX 115,716 191,384 161,246 164,071 30,137 2,825 27,312 191,384 (75,667) (75,667) 6,327 11/25/2036

74929C-CG-9
RBSSP 2010-2 132 -
CMO/RMBS 01/01/2025

RBSSP 2010-2 132 -
CMO/RMBS XXX 755,968 758,217 750,784 755,968 755,968 04/26/2036

74929G-AF-4
RBSSP 2010-5 2A2 -
CMO/RMBS 01/01/2025

RBSSP 2010-5 2A2 -
CMO/RMBS XXX 1,256,997 2,037,767 1,256,997 1,256,997 1,256,997 09/28/2037

74937Y-AA-6 RCKT 25CES4 A1A - RMBS 07/01/2025 Paydown XXX 70,038 70,038 70,037 1 1 70,038 711 04/26/2055

74939F-AB-3
RCKT 2024-CES4 A1B -
RMBS 09/01/2025 Paydown XXX 19,214 19,214 19,214 19,239 (25) (25) 19,214 — — 540 06/27/2044

749414-AA-6 RCKT 24CES7 A1A - RMBS 07/01/2025 Paydown XXX 265,852 265,852 265,462 265,513 339 339 265,852 5,075 10/25/2044

749580-AD-8
RFMSI 2007-S5 A4 -
CMO/RMBS 12/01/2025 Paydown XXX 98,438 115,491 109,759 112,575 2,916 2,916 115,491 (17,053) (17,053) 3,734 05/25/2037

74958A-AJ-3
RFMSI 2006-S7 A9 -
CMO/RMBS 12/01/2025 Paydown XXX 52,744 80,707 75,374 79,739 3,855 2,887 968 80,707 (27,963) (27,963) 2,239 08/25/2036

75114T-AC-5
RALI 2006-QS5 A3 -
CMO/RMBS 12/01/2025 Paydown XXX 88,268 91,008 84,110 87,369 3,639 3,639 91,008 (2,740) (2,740) 2,714 05/25/2036

761136-AJ-9
RAST 2007-A1 A9 -
CMO/RMBS 03/31/2025

MIZUHO SECURITIES
USA INC. XXX 90,544 303,840 222,653 109,649 (5,274) (5,274) 104,376 (13,831) (13,831) 3,846 03/25/2037

762009-AR-9
RFMSI 2007-S6 116 -
CMO/RMBS 12/01/2025 Paydown XXX 62,259 54,726 45,928 52,843 8,553 6,670 1,883 54,726 7,533 7,533 1,616 06/25/2037

79589V-AP-9 GRADE 25LOC4 A1B - RMBS 07/25/2025 Paydown XXX 11,887 11,887 11,887 11,887 23 06/25/2055

79765P-DW-0
SAN FRANCISCO CALIF
CITY & CNTY MULTIFAM 12/26/2025 Call @ 100.00 XXX 45,530 45,530 33,847 34,508 281 281 34,789 10,740 10,740 606 07/01/2039

81743C-AV-7 SEMT 2024-5 A20 - RMBS 12/01/2025 Paydown XXX 133,931 133,931 132,215 132,133 1,798 1,798 133,931 — — 4,382 06/25/2054
81746Q-AG-6 SEMT 182 A7 - CMO/RMBS 12/01/2025 Paydown XXX 40,664 40,664 40,566 40,569 95 95 40,664 837 02/25/2048

86359B-LE-9
SARM 2004-1 4A1 -
CMO/RMBS 03/31/2025 Various XXX 27,107 28,834 27,708 29,424 (69) (69) 29,355 (2,248) (2,248) 526 03/25/2034

86359B-UF-6
SASC 2004-11XS A5B -
RMBS 12/01/2025 Paydown XXX 42,790 42,790 42,801 42,296 494 494 42,790 — — 967 06/25/2034

88275L-AA-4
TEXAS ST DEPT HSG &
CMNTY AFFAIRS MULTIF 12/26/2025 Call @ 100.00 XXX 3,249 3,249 3,505 3,436 (7) (7) 3,429 (180) (180) 63 08/01/2036

89182F-AA-7
TPMT 23CES2 A1A -
CMO/RMBS 07/01/2025 Paydown XXX 149,342 149,342 152,329 152,339 (2,997) (2,997) 149,342 3,940 10/25/2063

89182Q-AA-3 TPMT 24CES4 A1 - RMBS 07/01/2025 Paydown XXX 306,645 306,645 306,546 306,605 40 40 306,645 5,446 09/25/2064
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated)

89183G-AB-2 TPMT 244 A1B - RMBS 12/01/2025 Paydown XXX 44,144 44,144 42,995 43,058 1,086 1,086 44,144 — — 1,113 10/27/2064
89183Q-AA-2 TPMT 24CES5 A1 - RMBS 07/01/2025 Paydown XXX 272,926 272,927 272,923 272,976 (50) (50) 272,927 — — 5,127 09/25/2064

89439H-AA-4
TRAVIS CNTY TEX HSG FIN
CORP MULTIFAMILY 12/29/2025 Call @ 100.00 XXX 1,535 1,535 1,535 1,535 1,535 37 06/01/2037

924928-AC-8 VERUS 2025-3 A3 - RMBS 12/01/2025 Paydown XXX 170,749 170,749 170,748 1 1 170,749 — — 4,420 05/27/2070

92539D-AC-2
VERUS 2023-2 A3 -
CMO/RMBS 12/01/2025 Paydown XXX 19,745 19,745 19,843 19,889 (145) (145) 19,745 737 03/26/2068

92539Y-AB-8
VERUS 2023-7 A2 -
CMO/RMBS 12/01/2025 Paydown XXX 18,954 18,954 19,549 19,489 (535) (535) 18,954 799 10/25/2068

92540H-AC-0 VERUS 2024-5 A3 - RMBS 12/01/2025 Paydown XXX 354,487 354,487 355,465 355,350 (863) (863) 354,487 — — 13,862 06/25/2069
92839H-AA-4 VSTA 24CES1 A1 - RMBS 11/01/2025 Paydown XXX 260,431 260,431 260,926 240,493 (595) (595) 260,431 8,845 05/26/2054
92841Y-AA-3 VSTA 24CES2 A1 - RMBS 07/01/2025 Paydown XXX 20,486 20,486 20,250 20,253 234 234 20,486 404 10/26/2054

933637-AJ-9
WAMU 2006-AR18 3A3 -
CMO/RMBS 03/31/2025 Various XXX 115,543 141,121 67,738 101,159 1,153 1,153 102,313 13,231 13,231 1,636 01/25/2037

93934F-DF-6
WMALT 2005-8 3C1 -
CMO/RMBS 12/01/2025 Various XXX 70,144 97,870 76,251 58,745 4,551 4,551 63,297 6,848 6,848 1,166 10/25/2035

93935H-AH-0 WMALT 2006-7 A5 - RMBS 03/31/2025 Various XXX 144,431 529,174 307,583 149,092 1,933 1,933 151,026 (6,595) (6,595) 2,097 09/25/2036
97652Q-AC-3 WIN 142 A3 - CMO/RMBS 12/01/2025 Paydown XXX 653 653 662 683 (30) (30) 653 8 09/20/2044
1059999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) XXX 16,319,157 17,987,190 16,038,600 13,513,327 796,676 57,909 738,767 16,497,327 (178,170) (178,170) 402,879 XXX

055731-AJ-2 BSPDF 2021-FL1 D - CMBS 12/15/2025 Paydown XXX 100,000 100,000 100,000 100,000 100,000 7,206 10/15/2036

05604F-AL-9 BWAY 2013-1515 C - CMBS 09/19/2025
WELLS FARGO
SECURITIES, LLC XXX 788,730 862,000 836,140 859,524 2,476 2,476 862,000 (73,270) (73,270) 24,013 03/10/2033

05604F-AN-5 BWAY 2013-1515 D - CMBS 09/19/2025
WELLS FARGO
SECURITIES, LLC XXX 1,071,000 1,200,000 1,145,719 1,195,127 4,873 4,873 1,200,000 (129,000) (129,000) 35,242 03/10/2033

056083-AL-2 BXP 2017-GM D - CMBS 09/19/2025 BOFA SECURITIES, INC XXX 14,443,359 15,000,000 14,199,316 14,742,368 68,023 68,023 14,810,391 (367,032) (367,032) 420,965 06/15/2039
05609V-AN-5 BX 2021-VOLT E - CMBS 12/15/2025 Paydown XXX 1,484,000 1,484,000 1,484,000 1,484,000 1,484,000 94,463 09/15/2036
05613Q-AA-8 BX 2024-AIR2 A - CMBS 04/15/2025 Paydown XXX 132,665 132,665 132,665 132,665 132,665 — — 2,598 10/15/2041
05613Q-AC-4 BX 2024-AIR2 B - CMBS 04/15/2025 Paydown XXX 53,066 53,066 53,033 53,025 41 41 53,066 — — 1,093 10/15/2041
05613Q-AE-0 BX 2024-AIR2 C - CMBS 04/15/2025 Paydown XXX 32,656 32,656 32,656 32,656 32,656 722 10/15/2041
05625A-AE-1 BLP 24INDS C - CMBS 12/15/2025 Paydown XXX 168,213 168,213 167,898 315 315 168,213 — — 8,687 03/15/2041
12433B-AE-7 BX 24MDHS C - CMBS 12/15/2025 Paydown XXX 118,400 118,400 118,215 185 185 118,400 — — 3,545 05/15/2041
12433C-AE-5 BX 2024-AIRC C - CMBS 07/15/2025 Paydown XXX 260,005 260,005 260,548 47,700 (509) (509) 260,005 — — 5,972 08/15/2041
12433F-AE-8 BX 2025-SPOT C - CMBS 11/15/2025 Paydown XXX 16,804 16,804 16,762 42 42 16,804 670 04/16/2040
12433H-AG-9 BX 2025-BCAT - CMBS 09/15/2025 Paydown XXX 166,861 166,861 167,330 (469) (469) 166,861 — — 878 08/15/2042
12510H-BA-7 CAUTO 243 A2 - ABS 05/15/2025 Paydown XXX 1,563 1,563 1,508 1,510 53 53 1,563 9 10/15/2054

12592L-BP-6
COMM 2014-CCRE20 C -
CMBS 12/01/2025 Paydown XXX 103,278 103,278 104,565 98,193 5,085 5,085 103,278 — — 3,452 11/12/2047

12592M-BQ-2 COMM 2014-LC17 C - CMBS 01/10/2025 Various XXX 571,178 571,178 565,823 568,422 2,757 2,757 571,178 — — 2,216 10/11/2047
12592T-AN-5 COMM 2015-3BP E - CMBS 02/12/2025 Paydown XXX 7,228,000 7,228,000 6,872,812 7,215,577 12,423 12,423 7,228,000 40,312 02/12/2035

12593A-BE-4
COMM 2015-CCRE23 C -
CMBS 05/12/2025 Paydown XXX 1,050,000 1,050,000 1,040,735 1,044,059 5,941 5,941 1,050,000 16,438 05/12/2048

12625K-AN-5
COMM 2013-CCRE8 C -
CMBS 03/12/2025 Paydown XXX 100,000 100,000 93,656 99,986 14 14 100,000 880 06/12/2046

126281-BB-9 CSAIL 2015-C1 XA - CMBS 12/17/2025 Paydown XXX 95,140 411 (411) (411) 1,109 04/15/2050
14069B-AA-2 CPMRK 2007A A1 - CMBS 12/10/2025 Paydown XXX 12,574 12,574 12,047 12,111 463 463 12,574 — — 395 02/10/2052

17320Q-AG-4
CGCMT 2013-375P B -
CMBS 03/12/2025 Paydown XXX 250,000 250,000 243,242 250,211 (211) (211) 250,000 2,198 05/11/2035
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17322V-AX-4
CGCMT 2014-GC23 C -
CMBS 01/13/2025 Paydown XXX 974,119 974,119 1,003,287 977,443 (3,324) (3,324) 974,119 — — 3,564 07/10/2047

17323V-BF-1
CGCMT 2015-GC29 XA -
CMBS 05/12/2025 Paydown XXX 104,909 2,995 04/10/2048

200474-BH-6 COMM 2015-LC19 C - CMBS 12/01/2025 Paydown XXX 445,827 445,827 476,591 445,827 445,827 15,818 02/12/2048
35563C-AA-6 FMMHR 2015-R1 1A - CMBS 12/25/2025 Paydown XXX 276,539 276,539 299,461 293,968 (17,429) (17,429) 276,539 — — 7,327 11/26/2055
35563C-AD-0 FMMHR 2015-R1 1B - CMBS 12/25/2025 Paydown XXX 362,332 362,332 407,676 405,956 (43,624) (43,624) 362,332 — — 9,601 11/26/2055
35563C-AJ-7 FMMHR 2015-R1 2A - CMBS 12/25/2025 Paydown XXX 215,761 215,761 229,958 227,311 (11,550) (11,550) 215,761 — — 4,991 10/25/2052
35563C-AM-0 FMMHR 2015-R1 2B - CMBS 12/25/2025 Paydown XXX 62,767 62,767 67,509 66,534 (3,767) (3,767) 62,767 — — 1,504 10/25/2052
35563C-AS-7 FMMHR 2015-R1 3A - CMBS 12/25/2025 Paydown XXX 19,931 19,931 22,574 22,188 (2,257) (2,257) 19,931 — — 495 11/25/2052
35563C-AV-0 FMMHR 2015-R1 3B - CMBS 12/25/2025 Paydown XXX 126,231 126,231 137,055 135,249 (9,018) (9,018) 126,231 — — 3,137 11/25/2052
35563C-AY-4 FMMHR 2015-R1 3C - CMBS 12/25/2025 Paydown XXX 13,287 13,287 13,287 13,287 13,287 — — 441 11/25/2052
36186Y-AF-2 GMACN 2007A CTF - CMBS 12/10/2025 Paydown XXX 6,306 6,306 6,962 6,890 (584) (584) 6,306 — — 211 08/10/2052
36191Y-AE-8 GSMS 2011-GC5 AS - CMBS 12/01/2025 Paydown XXX 359,526 359,526 398,276 363,391 (3,866) (3,866) 359,526 11,780 08/12/2044

36197V-AA-6 GSMS 2013-PEMB A - CMBS 12/03/2025
WELLS FARGO
SECURITIES LLC XXX 4,166,980 5,696,000 4,994,327 5,620,317 75,683 75,683 5,696,000 (1,529,020) (1,529,020) 191,254 03/07/2033

36250P-AJ-4 GSMS 2015-GC32 B - CMBS 07/11/2025 Paydown XXX 2,000,000 2,000,000 2,021,875 1,999,932 68 68 2,000,000 51,992 07/10/2048
36250P-AL-9 GSMS 2015-GC32 C - CMBS 07/11/2025 Paydown XXX 125,000 125,000 135,430 125,578 (578) (578) 125,000 3,257 07/10/2048
36262M-AE-8 GSMS 2021-IP C - CMBS 10/15/2025 Paydown XXX 1,050,000 1,050,000 1,050,000 1,050,000 1,050,000 53,029 10/15/2036
36265X-AG-6 GSMS 22ECI D - CMBS 05/15/2025 Paydown XXX 2,250,000 2,250,000 2,244,374 2,234,277 15,723 15,723 2,250,000 80,443 08/15/2039
38011X-AA-2 GMACN 2003A CTF - CMBS 12/10/2025 Paydown XXX 36,402 36,402 39,885 38,568 (2,166) (2,166) 36,402 1,252 09/10/2036
44217N-AJ-5 HGMT 2015-HGLR B - CMBS 02/01/2025 Various XXX 3,000,000 3,000,000 2,707,628 2,962,318 37,682 37,682 3,000,000 15,930 03/05/2037
44421M-AJ-9 HY 2019-55HY D - CMBS 09/22/2025 GOLDMAN SACHS & CO. XXX 4,458,765 5,000,000 4,407,813 4,663,526 44,441 44,441 4,707,967 (249,202) (249,202) 120,982 12/12/2041
45378Y-AL-8 IPT 2018-INDP B - CMBS 06/12/2025 Paydown XXX 1,000,000 1,000,000 980,313 995,785 4,215 4,215 1,000,000 19,555 07/10/2035
45378Y-AQ-7 IPT 2018-INDP D - CMBS 06/12/2025 Paydown XXX 10,600,000 10,600,000 10,599,875 10,589,463 10,537 10,537 10,600,000 230,868 07/10/2035

465972-AE-7
JPMCC 2022-DATA C -
CMBS 11/03/2025

J.P. MORGAN
SECURITIES LLC XXX 3,593,125 4,000,000 3,590,170 3,677,531 3,477 3,477 3,681,008 (87,883) (87,883) 147,060 06/12/2042

46642E-BE-5 JPMBB 2014-C21 C - CMBS 08/15/2025 Paydown XXX 1,114,295 1,114,295 1,138,367 1,114,692 (396) (396) 1,114,295 — — 20,370 08/16/2047
50202K-AJ-5 LCCM 2021-FL2 D - CMBS 02/18/2025 Paydown XXX 100,000 100,000 100,000 100,000 100,000 1,269 12/15/2038
50219Q-AC-8 LNSTR 2016-4 A2 - CMBS 04/10/2025 Paydown XXX 75,879 75,879 73,592 75,879 75,879 — — 635 03/12/2049

55316P-AL-1 MKT 2020-525M E - CMBS 05/29/2025
MORGAN STANLEY &
CO. LLC XXX 11,866,500 16,200,000 11,767,781 13,557,674 132,376 132,376 13,690,051 (1,823,551) (1,823,551) 238,189 02/12/2040

61761D-AH-5 MSBAM 2012-C6 C - CMBS 01/01/2025 Paydown XXX 157,308 157,308 156,546 140,726 16,582 16,582 157,308 1,251 11/17/2045
61762T-AK-2 MSBAM 2013-C11 C - CMBS 03/07/2025 BOFA SECURITIES, INC XXX 107,970 1,799,493 129,332 35,990 93,342 93,342 129,332 (21,362) (21,362) 10,066 08/17/2046

61764X-BC-8
MSBAM 2015-C21 55B -
CMBS 11/01/2025 Paydown XXX 220,835 224,086 219,044 221,844 2,241 2,241 224,086 (3,251) (3,251) 5,594 03/17/2048

61765D-AX-6 MSC 2015-MS1 B - CMBS 12/01/2025 Paydown XXX 112,746 112,746 112,280 112,563 183 183 112,746 4,598 05/15/2048

61766E-BD-6
MSBAM 2016-C29 A3 -
CMBS 12/01/2025 Paydown XXX 338,876 338,876 342,256 338,906 (30) (30) 338,876 — — 8,426 05/17/2049

67021H-AA-4
NRTH 24PARK A -
CMBS/CMO 10/15/2025 Paydown XXX 5,000,000 5,000,000 5,002,249 5,001,264 (1,264) (1,264) 5,000,000 251,520 03/15/2039

68275C-AD-0 FB FB 2005-1 B - CMBS 06/10/2025 Paydown XXX 672,000 672,000 582,120 666,206 5,794 5,794 672,000 17,882 08/10/2035
68275C-AE-8 FB FB 2005-1 C - CMBS 06/10/2025 Paydown XXX 478,000 478,000 408,093 475,029 2,971 2,971 478,000 12,782 08/10/2035
69403W-AG-2 PACBEA 2006 - A AG - ABS 07/15/2025 Paydown XXX 22,745 22,745 18,965 18,954 3,792 3,792 22,745 — — 973 07/15/2051

78413M-AE-8
SFAVE 2015-5AVE A2B -
CMBS 03/31/2025 XXX (3,453) 01/08/2043

78432W-AJ-2 SFO 2021-555 E - CMBS 09/22/2025
J.P. MORGAN
SECURITIES LLC XXX 2,440,625 2,500,000 2,500,000 2,500,000 2,500,000 (59,375) (59,375) 143,812 05/17/2038

78485W-AG-4 STWD 2019-FL1 C - CMBS 05/15/2025 Paydown XXX 150,000 150,000 144,000 152,538 (2,538) (2,538) 150,000 4,024 07/15/2038
92890K-BF-1 WFRBS 2014-C22 B - CMBS 01/27/2025 BOFA SECURITIES, INC XXX 1,372,500 1,500,000 1,544,946 1,504,903 (295) (295) 1,504,608 (132,108) (132,108) 10,320 09/17/2057
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated)

94989H-AZ-3
WFCM 2015-NXS1 XA -
CMBS 04/17/2025 Paydown XXX 529,334 60,942 (60,942) (60,942) 11,412 05/15/2048

94989V-AJ-8 WFCM 2015-NXS3 B - CMBS 09/17/2025 Paydown XXX 3,000,000 3,000,000 3,048,164 3,000,968 (968) (968) 3,000,000 102,270 09/17/2057
95000A-AU-1 WFCM 2015-P2 A4 - CMBS 10/20/2025 Paydown XXX 5,000,000 5,000,000 4,726,312 4,882,990 117,010 117,010 5,000,000 151,267 12/17/2048
95000A-BA-4 WFCM 2015-P2 C - CMBS 11/18/2025 Paydown XXX 2,110,000 2,110,000 2,110,165 2,104,354 5,646 5,646 2,110,000 91,322 12/17/2048

98162J-AG-1 WPT 2017-WWP B - CMBS 12/03/2025
CITIGROUP GLOBAL
MARKETS INC. XXX 710,625 2,000,000 1,560,240 1,680,136 93,090 93,090 1,773,226 (1,062,601) (1,062,601) 73,529 11/13/2036

1079999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) XXX 98,346,153 109,086,719 99,896,828 102,599,443 93,342 508,004 601,346 103,883,808 (5,537,654) (5,537,654) 2,808,606 XXX

001202-AA-8 AGL 14 E - CDO 03/21/2025 Paydown XXX 850,000 850,000 850,000 850,000 850,000 40,652 12/02/2034
00120C-AA-6 AGL 12 E - CDO 11/04/2025 Call @ 100.00 XXX 475,000 475,000 475,000 475,000 475,000 53,854 07/20/2034
00144F-AA-1 AIMCO 14 E - CDO 10/08/2025 Call @ 100.00 XXX 2,500,000 2,500,000 2,482,000 2,557,526 (5,257) (5,257) 2,552,269 (52,269) (52,269) 253,994 04/20/2034
00851R-AA-8 AGL 11 E - CDO 09/26/2025 Call @ 100.00 XXX 3,312,500 3,312,500 3,295,938 3,316,739 (18,040) (18,040) 3,298,699 13,801 13,801 350,489 04/17/2034
016269-AC-6 ALINE 1 C - CDO 02/06/2025 Paydown XXX 3,675,000 3,675,000 3,652,950 3,844,434 (169,434) (169,434) 3,675,000 74,209 07/21/2031
03329D-AA-7 ANCHC 17 E - CDO 02/27/2025 Paydown XXX 6,237,500 6,237,500 6,174,750 6,386,091 (148,591) (148,591) 6,237,500 272,846 07/15/2034
03330M-AE-6 ANCHF 6R E - CDO 08/18/2025 Call @ 100.00 XXX 1,835,644 1,835,644 1,777,454 1,799,130 4,240 4,240 1,803,370 32,274 32,274 102,340 07/25/2036
03331L-AA-5 ANCHC 21 E - CDO 01/22/2025 Paydown XXX 1,750,000 1,750,000 1,671,025 1,698,452 51,548 51,548 1,750,000 54,691 10/20/2034
03767G-AA-9 APID XXIX D - CDO 03/27/2025 BOFA SECURITIES, INC XXX 6,903,450 6,900,000 6,605,250 6,888,360 8,596 8,596 6,896,956 6,494 6,494 295,478 07/25/2030
04009F-AE-9 ARES LII ER - CDO 02/11/2025 Paydown XXX 2,000,000 2,000,000 1,992,000 1,994,173 5,827 5,827 2,000,000 69,589 04/22/2031
04009G-AU-1 ARES LIII BR - CDO 12/09/2025 Call @ 100.00 XXX 7,900,000 7,900,000 7,900,000 7,900,000 7,900,000 543,337 10/24/2036
04015H-AL-1 ARES XXXIV ER - CDO 09/04/2025 Call @ 100.00 XXX 5,525,000 5,525,000 5,467,244 5,545,637 (29,763) (29,763) 5,515,875 9,125 9,125 568,771 04/18/2033
04016N-AZ-6 ARES XLIV DR - CDO 08/13/2025 Call @ 100.00 XXX 300,000 300,000 296,625 295,826 2,546 2,546 298,372 1,628 1,628 29,015 04/17/2034

04017X-AA-8 ARES LIV E - CDO 07/01/2025

NOMURA
SECURITIES/FIXED
INCOME XXX 4,978,731 4,975,000 4,977,488 4,967,372 (13,892) (13,892) 4,953,480 25,252 25,252 431,708 10/15/2032

04943A-AG-4 ATCLO VIII C - CDO 10/16/2025 Paydown XXX 280,334 280,334 280,334 280,334 280,334 20,452 01/16/2030

04965T-AA-9 ATRM XLII E - CDO 03/27/2025
MORGAN STANLEY &
CO. LLC XXX 5,498,868 5,526,500 5,444,991 5,555,023 (22,154) (22,154) 5,532,869 (34,001) (34,001) 258,642 11/21/2030

06759K-AE-5 BABSN 2019-I ER - CDO 10/07/2025 Call @ 100.00 XXX 1,200,000 1,200,000 1,177,500 1,189,136 (998) (998) 1,188,137 11,863 11,863 136,931 04/16/2035
06760Q-AG-4 BMM 2017-1R DR - CDO 01/21/2025 Paydown XXX 430,484 430,484 422,173 432,479 (1,995) (1,995) 430,484 14,895 01/20/2034
06760Y-AA-0 BABSN 184 E - CDO 08/15/2025 Call @ 100.00 XXX 4,880,000 4,880,000 4,849,369 5,054,474 (44,293) (44,293) 5,010,181 (130,181) (130,181) 431,809 10/15/2030
06761N-AE-5 BMM 2018-I COM - CDO 01/01/2025 XXX (22,685) 22,685 22,685 01/15/2031
06761N-AF-2 BMM 2018-I D - CDO 12/01/2025 Paydown XXX 77,125 01/15/2031
07132J-BE-3 BATLN US A2R - CDO 12/18/2025 Redemption @ 100.00 XXX 2,500,000 2,500,000 2,494,510 2,494,364 (17,569) (17,569) 2,476,796 23,204 23,204 178,676 01/24/2035
07134V-AA-3 BATLN XX E - CDO 03/05/2025 Paydown XXX 5,000,000 5,000,000 4,950,000 5,077,433 (77,433) (77,433) 5,000,000 222,359 07/15/2034
08182E-AA-0 BSP VI-B E - CDO 03/21/2025 Paydown XXX 3,200,000 3,200,000 3,168,000 3,103,162 96,838 96,838 3,200,000 162,574 07/20/2034
08186X-AA-4 BSP XXIII E - CDO 07/18/2025 Paydown XXX 4,500,000 4,500,000 4,436,550 4,535,713 (35,713) (35,713) 4,500,000 378,906 04/25/2034
09631E-AG-2 BLUEM XXXII D - CDO 01/23/2025 Paydown XXX 3,000,000 3,000,000 3,000,000 3,000,000 3,000,000 69,077 10/16/2034
09631F-AA-2 BLUEM XXXII E - CDO 01/23/2025 Paydown XXX 4,000,000 4,000,000 3,960,000 3,761,838 238,162 238,162 4,000,000 127,658 10/16/2034
12511T-AJ-2 CBAMR 2021-15 E - CDO 02/20/2025 Paydown XXX 1,300,000 1,300,000 1,291,875 1,289,846 10,154 10,154 1,300,000 56,243 01/15/2036
12549R-AG-8 CIFC 2014-III ER2 - CDO 03/26/2025 Paydown XXX 1,928,000 1,928,000 1,864,087 1,938,237 (10,237) (10,237) 1,928,000 90,104 10/22/2031
12555G-AE-8 CIFC 2019-V DR - CDO 09/04/2025 Call @ 100.00 XXX 1,025,000 1,025,000 1,019,875 1,026,142 (1,348) (1,348) 1,024,794 206 206 105,475 01/16/2035
13875M-AE-6 CANYC 2021-3 C - CDO 08/14/2025 Call @ 100.00 XXX 4,000,000 4,000,000 4,000,000 4,000,000 4,000,000 231,019 07/17/2034
14312G-AC-2 CGMS 123RR DR2 - CDO 07/24/2025 Paydown XXX 1,425,000 1,425,000 1,327,031 1,361,361 63,639 63,639 1,425,000 120,478 01/14/2032
143134-AA-2 CGMS 2021-6 E - CDO 01/06/2025 Paydown XXX 4,125,000 4,125,000 4,083,750 4,132,854 (7,854) (7,854) 4,125,000 108,205 07/17/2034
14314T-AA-6 CGMS 2014-4-R D - CDO 09/03/2025 Call @ 100.00 XXX 3,250,000 3,250,000 3,250,000 3,250,000 3,250,000 300,458 07/15/2030
14315M-AA-0 CGMS 2014-3-R D - CDO 07/14/2025 Paydown XXX 3,350,000 3,350,000 3,350,000 3,350,000 3,350,000 239,875 07/28/2031
14316D-AA-9 CGMS 2019-1 D - CDO 08/22/2025 Call @ 100.00 XXX 3,985,000 3,985,000 3,894,499 3,996,987 (23,519) (23,519) 3,973,468 11,532 11,532 383,159 04/21/2031
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150322-AG-0 CEDF 4RR ERR - CDO 01/09/2025 Various XXX 6,000,000 6,000,000 5,940,000 6,123,733 (123,733) (123,733) 6,000,000 149,472 07/24/2034
15032C-AE-3 CEDF VI ERR - CDO 10/20/2025 Paydown XXX 6,875,000 6,875,000 6,737,500 7,044,580 (169,580) (169,580) 6,875,000 789,600 04/20/2034
17182H-AA-4 CIFC 2018-IV D - CDO 02/06/2025 Paydown XXX 6,970,000 6,970,000 6,862,275 7,003,341 (33,341) (33,341) 6,970,000 233,054 10/17/2031
19736W-AQ-3 CECLO 30 D - CDO 10/24/2025 Paydown XXX 3,000,000 3,000,000 3,000,603 3,111,621 (111,621) (111,621) 3,000,000 259,855 01/20/2034
22615M-AS-1 DEN14 XIV CR - CDO 03/18/2025 Paydown XXX 4,500,000 4,500,000 4,500,000 4,500,000 4,500,000 129,824 10/23/2031
26245T-AA-4 DRSLF 58 E - CDO 03/05/2025 Paydown XXX 1,825,000 1,825,000 1,701,813 1,800,670 24,330 24,330 1,825,000 71,470 07/17/2031
36173M-AA-4 GPIM 1 A - CDO 10/15/2025 Paydown XXX 4,501,888 4,495,307 4,495,307 4,495,307 4,495,307 6,581 6,581 52,068 12/15/2060
36173M-AB-2 GPIM 1 B - CDO 01/15/2025 Paydown XXX 180,558 180,558 180,558 180,558 180,558 — — 677 12/15/2060
36320W-AQ-9 GALXY XXI CR - CDO 09/10/2025 Call @ 100.00 XXX 4,000,000 4,000,000 3,940,000 4,170,145 (37,781) (37,781) 4,132,364 (132,364) (132,364) 230,230 04/21/2031
38138A-AA-0 GLM 3 E - CDO 02/20/2025 Paydown XXX 3,500,000 3,500,000 3,314,175 3,486,137 13,863 13,863 3,500,000 104,138 04/22/2030
38138E-AA-2 GLM 5 E - CDO 08/20/2025 Call @ 100.00 XXX 5,000,000 5,000,000 4,755,000 4,989,493 (421) (421) 4,989,072 10,928 10,928 399,763 10/20/2032
39809T-AQ-0 GWOLF IV CR - CDO 08/19/2025 Call @ 100.00 XXX 2,000,000 2,000,000 2,001,800 2,078,903 (6,370) (6,370) 2,072,533 (72,533) (72,533) 141,327 04/17/2034
39810J-AG-1 GWOLF IV DR - CDO 08/19/2025 Call @ 100.00 XXX 3,000,000 3,000,000 2,913,630 3,001,029 (3,931) (3,931) 2,997,098 2,902 2,902 293,845 04/17/2034
40170F-AA-4 GPIM 2018-1 A1 - CDO 07/15/2025 Paydown XXX 5,660,490 5,660,490 5,660,490 5,660,490 5,660,490 — — 162,281 01/15/2031
40436X-AG-2 HLM 143 BR - CDO 10/20/2025 Paydown XXX 626,416 626,416 626,416 626,416 626,416 43,345 07/18/2029
44989M-AA-2 IPL SN - CDO 08/11/2025 Paydown XXX 750,000 750,000 750,000 750,000 750,000 39,880 07/02/2029
47047Q-AA-6 JTWN 12 D - CDO 09/04/2025 Call @ 100.00 XXX 3,975,000 3,975,000 3,830,730 3,966,755 (19,734) (19,734) 3,947,021 27,979 27,979 408,933 04/20/2032
48252U-AL-1 KKR 25 CR - CDO 03/07/2025 CORPORATE ACTION XXX 4,525,000 4,525,000 4,525,000 4,525,000 4,525,000 127,461 07/17/2034
48253A-AD-2 KKR 25 ER - CDO 03/07/2025 Paydown XXX 5,500,000 5,500,000 5,431,250 5,651,732 (151,732) (151,732) 5,500,000 251,490 07/17/2034
50188H-AC-5 LCM XVIII ER - CDO 09/25/2025 BAIRD, ROBERT W XXX 1,381,707 1,925,000 1,925,000 1,925,000 1,925,000 (543,293) (543,293) 192,578 04/21/2031
50200Q-AA-3 LCM 28 E - CDO 09/25/2025 GOLDMAN SACHS & CO. XXX 2,029,869 3,040,000 2,996,650 3,034,671 (4,614) (4,614) 3,030,057 (1,000,188) (1,000,188) 298,381 10/20/2030
55819M-AN-6 MDPK XXXV A1R - CDO 10/20/2025 Paydown XXX 236,898 236,898 236,898 236,898 6,109 04/20/2032
55819V-AG-1 MDPK XXII ER - CDO 01/09/2025 Paydown XXX 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 27,753 01/18/2033
55820E-AA-9 MDPK 29 E - CDO 03/25/2025 Paydown XXX 3,950,000 3,950,000 3,950,000 3,950,000 3,950,000 181,313 10/18/2030
55820J-BN-9 MDPK XXI C2R - CDO 09/04/2025 Call @ 100.00 XXX 2,500,000 2,500,000 2,500,000 2,500,000 2,500,000 220,582 10/15/2032
55820X-AA-7 MDPK XXVII D - CDO 03/14/2025 Paydown XXX 2,500,000 2,500,000 2,397,500 2,512,969 (12,969) (12,969) 2,500,000 97,619 04/22/2030
55821C-AE-4 ATRM 40R CR2 - CDO 09/12/2025 Call @ 100.00 XXX 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 52,921 05/28/2030
55821M-AA-0 MDPK XXXVIII E - CDO 10/08/2025 Call @ 100.00 XXX 2,000,000 2,000,000 2,000,000 2,000,000 2,000,000 210,677 07/17/2034
59801N-AA-4 MIDO 8 E - CDO 02/14/2025 Paydown XXX 6,515,000 6,515,000 6,205,125 6,621,468 (106,468) (106,468) 6,515,000 165,637 02/20/2031
59802N-AA-3 MIDO IX E - CDO 08/06/2025 Call @ 100.00 XXX 2,150,000 2,150,000 2,128,500 2,236,520 (20,655) (20,655) 2,215,865 (65,865) (65,865) 184,719 07/21/2031
62848G-AA-8 MYERS 1 E - CDO 06/26/2025 GOLDMAN SACHS & CO. XXX 1,650,000 1,650,000 1,650,000 1,650,000 1,650,000 116,045 10/20/2030
63172D-AA-9 CFOZ 2019 A - CDO 11/15/2025 Paydown XXX 504,796 504,796 504,796 504,796 504,796 11,779 08/31/2034
67590A-BT-8 OCT14 14RR A2R - CDO 08/28/2025 Various XXX 400,000 400,000 400,000 400,000 400,000 16,342 07/16/2029
67590R-BA-2 OCTLF 1409R B1R - CDO 07/30/2025 Call @ 100.00 XXX 10,000,000 10,000,000 10,000,000 10,000,000 10,000,000 447,592 11/18/2031
67591R-AA-2 OCT35 35 D - CDO 08/19/2025 Call @ 100.00 XXX 2,050,000 2,050,000 1,952,645 2,048,970 (516) (516) 2,048,455 1,545 1,545 169,384 01/21/2031
67591W-AA-1 OCT37 37 D - CDO 06/27/2025 Paydown XXX 4,250,000 4,250,000 4,250,000 4,250,000 4,250,000 291,607 07/25/2030
67707C-AU-2 OAKC X-R CR - CDO 03/11/2025 Paydown XXX 4,100,000 4,100,000 4,100,000 4,100,000 4,100,000 108,656 04/20/2034
67707E-BC-7 OAKC 2 CR - CDO 01/09/2025 Call @ 100.00 XXX 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 15,731 04/21/2034
67707F-AG-6 OAKC 2 ER - CDO 01/09/2025 Paydown XXX 1,100,000 1,100,000 1,094,500 1,101,462 (1,462) (1,462) 1,100,000 27,473 04/21/2034
67707L-AJ-7 OAKC 10 C - CDO 08/15/2025 Call @ 100.00 XXX 6,000,000 6,000,000 6,000,000 6,000,000 6,000,000 339,026 01/18/2036
69121B-AG-9 OR 7 B2 - CDO 03/03/2025 Paydown XXX 500,000 500,000 497,750 497,990 2,010 2,010 500,000 10,151 07/20/2033
69700T-AA-2 PFIXD 2019-1 A - CDO 09/19/2025 Various XXX 1,895,040 1,895,040 1,895,040 1,895,040 1,895,040 75,953 04/20/2037
70017K-AN-9 PAIA 2017-1 A2R - CDO 10/10/2025 Call @ 100.00 XXX 1,900,000 1,900,000 1,895,725 1,895,645 (9,233) (9,233) 1,886,412 13,588 13,588 107,417 02/14/2034
75887T-AN-6 REGT7 VII ER2 - CDO 10/09/2025 Call @ 100.00 XXX 5,000,000 5,000,000 4,962,500 5,069,461 (18,851) (18,851) 5,050,610 (50,610) (50,610) 446,359 06/20/2034
77340H-AE-9 ROCKT 2017-2 ER - CDO 11/07/2025 Call @ 100.00 XXX 2,850,000 2,850,000 2,554,455 2,645,953 39,955 39,955 2,685,908 164,092 164,092 333,794 10/15/2029
78109A-AE-3 RRAM 1 D1B - CDO 03/04/2025 Paydown XXX 650,000 650,000 628,768 626,413 23,587 23,587 650,000 28,175 07/16/2035
81124M-AA-0 SCUL XXVIII E - CDO 02/06/2025 Paydown XXX 1,800,000 1,800,000 1,752,750 1,749,478 50,522 50,522 1,800,000 64,157 01/22/2035
83012K-AE-7 SIXST XIX C - CDO 08/12/2025 Call @ 100.00 XXX 3,430,000 3,430,000 3,430,000 3,430,000 3,430,000 186,939 07/20/2034
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Other Financial Asset-Backed Securities – Self-Liquidating (Unaffiliated)

85816H-AA-5 STCR 221 E - CDO 04/15/2025 Paydown XXX 2,250,000 2,250,000 2,137,500 2,147,928 102,072 102,072 2,250,000 141,515 04/16/2035
869504-AC-4 SPSS 2011-1 B - ABS 11/15/2025 Paydown XXX 75,899 75,899 75,898 75,900 (1) (1) 75,899 — — 2,753 11/15/2058
87166R-DJ-3 SYMP XXI CR - CDO 02/21/2025 Paydown XXX 2,300,000 2,300,000 2,300,000 2,300,000 2,300,000 57,411 07/15/2032
87168B-AG-5 SYMP XXVIII C - CDO 12/05/2025 Redemption @ 100.00 XXX 1,000,000 1,000,000 1,000,000 1,000,000 1,000,000 75,778 10/23/2034
87231B-AE-3 TFLAT 2017-1 B - CDO 05/07/2025 Call @ 100.00 XXX 2,700,000 2,700,000 2,695,950 2,740,009 9,457 9,457 2,749,466 (49,466) (49,466) 79,464 11/18/2030
87250A-AN-1 SIXST XIII CR - CDO 02/11/2025 Paydown XXX 2,700,000 2,700,000 2,700,000 2,700,000 2,700,000 61,915 04/17/2034
87250G-AE-8 SIXST XII ER - CDO 12/09/2025 Call @ 100.00 XXX 1,300,000 1,300,000 1,301,300 1,298,595 (117) (117) 1,298,478 1,522 1,522 164,294 07/17/2034
88432C-BK-1 WINDR 2014-1 ER - CDO 10/20/2025 Paydown XXX 1,700,000 1,700,000 1,570,375 1,638,045 61,955 61,955 1,700,000 189,698 07/18/2031
88432U-AE-6 WINDR 2018-3 B - CDO 05/21/2025 Paydown XXX 9,500,000 9,500,000 9,500,000 9,500,000 9,500,000 357,604 01/21/2031
88432U-AG-1 WINDR 2018-3 C - CDO 05/21/2025 Paydown XXX 4,250,000 4,250,000 4,250,000 4,250,000 4,250,000 171,243 01/21/2031
88432W-AA-0 WINDR 2018-1 E - CDO 10/09/2025 Call @ 100.00 XXX 700,000 700,000 672,700 692,059 6,094 6,094 698,153 1,847 1,847 70,827 07/15/2030
88433L-AA-3 WINDR 2018-2 E - CDO 07/25/2025 Paydown XXX 1,375,000 1,375,000 1,358,896 1,376,763 (1,763) (1,763) 1,375,000 112,570 07/15/2030
89300K-AA-3 WELF VII E - CDO 10/27/2025 Paydown XXX 1,725,000 1,725,000 1,575,500 1,627,845 97,155 97,155 1,725,000 211,646 04/25/2034
92325Q-AA-5 VENTR 32 A1 - CDO 10/20/2025 Paydown XXX 712,199 712,199 712,199 712,199 16,890 07/18/2031
92557R-AA-2 VIBR VIII D - CDO 07/02/2025 Paydown XXX 2,571,800 2,571,800 2,521,899 2,657,877 (86,077) (86,077) 2,571,800 188,994 01/20/2031
92916Y-AA-3 INGIM 2013-2 DR - CDO 01/29/2025 Deutsche Bank XXX 1,200,000 1,200,000 993,281 1,097,109 924 924 1,098,033 101,967 101,967 33,877 04/25/2031
94949H-AC-3 WELF 2020-1 D - CDO 10/06/2025 Call @ 100.00 XXX 1,250,000 1,250,000 1,234,375 1,271,902 (10,939) (10,939) 1,260,964 (10,964) (10,964) 146,936 04/15/2033
95023A-AE-0 WELF 2021-2 C - CDO 08/19/2025 Call @ 100.00 XXX 1,250,000 1,250,000 1,250,000 1,250,000 1,250,000 74,942 07/17/2034
1099999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated) XXX 292,413,072 293,980,366 289,807,289 293,761,214 (623,837) (623,837) 294,086,474 (1,673,402) (1,673,402) 17,337,034 XXX

00442E-AF-2 ACE 2006-NC3 A2B - RMBS 03/31/2025 Various XXX 147,428 571,861 138,991 139,029 2,171 2,171 141,200 6,228 6,228 1,636 12/25/2036
04542B-MT-6 ABFC 2005-AQ1 A5 - RMBS 12/01/2025 Paydown XXX 384,290 384,290 392,966 383,312 978 978 384,290 8,675 03/25/2035
05551C-AA-3 BIBCARD 191 NOTES - ABS 10/07/2025 Paydown XXX 2,782,997 2,782,997 2,782,997 2,782,997 2,782,997 — — 61,143 01/07/2030

08866T-AB-8
BIB MERCHANT VOUCHER
RECEIVABLES LTD - A 10/07/2025 Paydown XXX 1,053,951 1,053,951 1,053,951 1,053,951 1,053,951 — — 27,678 04/07/2028

10570N-AA-6 BRAVO 24CES1 A1A - RMBS 12/01/2025 Paydown XXX 60,721 60,721 60,721 60,738 (17) (17) 60,721 3,537 04/27/2054

10570P-AA-1
BRAVO 2024-CES2 A1A -
RMBS 12/01/2025 Paydown XXX 221,235 221,235 221,234 221,277 (43) (43) 221,235 — — 11,163 09/25/2054

12464Y-AA-7
CBASS 2007-CB5 A1 -
RMBS 03/31/2025 Various XXX 70,809 117,440 70,810 72,742 984 984 73,726 (2,917) (2,917) 414 04/25/2037

12479M-AH-1 CBCI 161 A - ABS 04/15/2025 Paydown XXX 47,470 47,470 47,470 47,470 47,470 623 07/16/2046
12530M-AE-5 SORT 2021-1 A1 - ABS 12/15/2025 Paydown XXX 11,120 11,120 11,118 11,120 1 1 11,120 — — 142 03/15/2061
126673-P2-2 CWL 2005-4 MF1 - RMBS 12/01/2025 Paydown XXX 3,126,772 3,126,773 3,095,505 3,095,505 31,268 31,268 3,126,773 — — 69,166 08/27/2035
126673-WE-8 CWL 2005-1 MF1 - RMBS 12/01/2025 Paydown XXX 1,667,683 1,667,683 1,690,011 1,663,002 4,681 4,681 1,667,683 — — 37,726 06/25/2035
126673-ZU-9 CWL 2005-3 AF6 - RMBS 04/01/2025 Paydown XXX 1 1 1 1 1 — 07/25/2035
126685-AD-8 CWHEL 2005-C 2A - RMBS 12/15/2025 Paydown XXX 5,786 5,786 4,579 5,481 305 305 5,786 — — 147 07/15/2035
126685-AF-3 CWHEL 2005-D 2A - RMBS 12/15/2025 Paydown XXX 2,774 2,774 2,219 2,598 176 176 2,774 — — 70 11/15/2035
144539-AC-7 CARR 2006-NC5 A3 - RMBS 12/26/2025 Paydown XXX 1,139,477 1,139,478 1,022,574 1,022,585 116,892 — 116,892 1,139,478 — — 26,193 10/27/2036
14686J-AC-4 CRVNA 2022-P2 A3 - ABS 09/10/2025 Various XXX 282,162 282,162 282,130 282,157 6 6 282,162 — — 4,375 04/12/2027
161546-FV-3 CFAB 2003-4 1A5 - RMBS 12/01/2025 Paydown XXX 103,431 103,431 104,700 104,712 (1,281) (1,281) 103,431 — — 2,632 07/25/2036
17309N-AG-6 CRMSI 2006-1 M1 - RMBS 12/01/2025 Paydown XXX 1,400,391 1,400,391 1,414,231 1,395,565 4,826 4,826 1,400,391 34,196 07/25/2036
19423D-AD-2 CASL 2018-A C - ABS 12/25/2025 Paydown XXX 548,995 548,994 548,871 548,934 61 61 548,994 — — 18,106 12/26/2047
30191L-AC-3 FIGRE 25HE1 C - RMBS 12/01/2025 Paydown XXX 13,250 13,250 13,330 (80) (80) 13,250 — — 602 01/25/2055
31684F-AA-2 FIGRE 24HE5 A - RMBS 12/25/2025 Paydown XXX 13,957 13,957 13,835 13,834 123 123 13,957 — — 621 10/26/2054
31684F-AC-8 FIGRE 24HE5 C - RMBS 12/25/2025 Paydown XXX 23,262 23,262 23,230 23,230 32 32 23,262 — — 1,085 10/26/2054
31684G-AB-8 FIGRE 24HE3 B - RMBS 12/25/2025 Paydown XXX 18,019 18,019 18,019 18,019 — — 18,019 903 07/25/2054
31684H-AA-8 FIGRE 24HE1 A - RMBS 12/25/2025 Paydown XXX 54,876 54,876 54,876 54,876 1 1 54,876 — — 3,100 03/25/2054
316922-AA-1 FIGRE 25PF1 A - RMBS 12/01/2025 Paydown XXX 239,971 239,971 239,963 7 7 239,971 — — 6,906 06/25/2055
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32028P-AF-2
FFML 2006-FF11 2A4 -
RMBS 12/26/2025 Paydown XXX 705,180 705,180 672,685 672,685 32,495 32,495 705,180 — — 18,643 08/25/2036

349941-AB-0 FFIN 2024-1 B - ABS 12/15/2025 Paydown XXX 107,238 107,238 107,220 107,224 13 13 107,238 3,233 12/15/2049
38237B-AA-8 GOOD 2024-1 A - ABS 12/20/2025 Paydown XXX 179,386 179,386 184,813 184,805 (5,419) (5,419) 179,386 — — 5,980 06/20/2057
39571M-AH-1 GSKY 2024-1 D - ABS 12/25/2025 Paydown XXX 133,246 133,246 138,170 (4,924) (4,924) 133,246 1,999 06/25/2059

44328B-AD-0
HASC 2006-HE2 2A2 -
RMBS 03/11/2025 Various XXX 119,463 476,513 141,947 141,947 1,202 1,202 143,149 (23,686) (23,686) 1,764 12/25/2036

45073D-AA-6 IXIS 2007-HE1 A1 - RMBS 03/11/2025 Various XXX 95,251 457,031 135,510 135,510 1,782 1,782 137,292 (42,041) (42,041) 1,277 05/25/2037
46590U-AA-0 HENDR 182 A - ABS 12/15/2025 Paydown XXX 824,341 824,341 823,070 823,392 949 949 824,341 — — 16,860 10/15/2075
46590U-AB-8 HENDR 182 B - ABS 12/15/2025 Paydown XXX 37,583 37,583 37,571 37,581 2 2 37,583 — — 873 10/15/2077
46616P-AB-9 HENDR 2011-1 B - ABS 12/15/2025 Paydown XXX 19,367 19,367 21,516 21,221 (1,855) (1,855) 19,367 758 10/15/2058
46616Q-AA-9 HENDR 2011-2 A - ABS 12/15/2025 Paydown XXX 9,660 9,660 9,655 9,660 1 1 9,660 — — 218 09/15/2056
46616V-AA-8 HENDR 2012-1 A - ABS 12/15/2025 Paydown XXX 665,818 665,818 671,231 676,035 (10,217) (10,217) 665,818 — — 13,054 02/16/2065
46616Y-AA-2 HENDR 2012-2 A - ABS 12/15/2025 Paydown XXX 86,894 86,894 86,337 86,597 297 297 86,894 — — 1,422 10/15/2059
46617J-AA-4 HENDR 2013-2 A - ABS 12/15/2025 Paydown XXX 18,551 18,551 18,547 18,556 (4) (4) 18,551 — — 242 03/15/2062
46617L-AA-9 HENDR 133 A - ABS 12/15/2025 Paydown XXX 6,164 6,164 6,159 6,166 (1) (1) 6,164 120 01/17/2073
46651T-AA-9 HENDR 2018-1 A - ABS 12/15/2025 Paydown XXX 141,376 141,376 137,549 138,295 3,082 3,082 141,376 — — 2,582 10/17/2072
46651T-AB-7 HENDR 2018-1 B - ABS 12/15/2025 Paydown XXX 14,555 14,555 14,155 14,234 321 321 14,555 343 10/15/2074
55275R-AD-4 MABS 2006-NC3 A4 - RMBS 12/26/2025 Paydown XXX 392,591 392,591 183,949 183,949 208,643 208,643 392,591 — — 4,539 10/25/2036

57643L-NW-2
MABS 2006-AB1 A3B -
RMBS 12/01/2025 Paydown XXX 87,217 87,217 54,461 57,599 32,756 3,138 29,618 87,217 — — 1,563 02/25/2036

61749H-AE-0
MSAC 2006-HE3 A2D -
RMBS 12/26/2025 Paydown XXX 623,923 623,923 586,363 586,363 37,560 37,560 623,923 — — 13,509 04/25/2036

61946G-AA-1 MSAIC 2017-2 A - ABS 12/20/2025 Paydown XXX 11,307 11,307 11,306 11,296 11 11 11,307 — — 235 06/22/2043
63942B-AA-2 NAVSL 2021-A A - ABS 12/15/2025 Paydown XXX 17,535 17,535 17,532 17,532 2 2 17,535 — — 77 05/15/2069
64032E-AJ-6 NSLT 2007-1 B2 - ABS 06/24/2025 Call @ 100.00 XXX 400,000 400,000 365,000 400,000 400,000 8,807 08/25/2037
682687-AB-4 ODART 2021-1 B - ABS 12/14/2025 Paydown XXX 137,634 137,634 137,588 137,604 30 30 137,634 — — 1,295 07/14/2028
70338C-10-9 PATRNL 2004-I A - ABS 08/04/2025 Paydown XXX 1,166,583 1,166,583 985,763 1,135,370 31,213 31,213 1,166,583 — — 36,760 05/04/2054
74937Y-AA-6 RCKT 25CES4 A1A - RMBS 12/01/2025 Paydown XXX 212,009 212,009 212,005 4 4 212,009 — — 6,351 04/26/2055

74939F-AB-3
RCKT 2024-CES4 A1B -
RMBS 12/01/2025 Paydown XXX 6,832 6,832 6,832 6,841 (9) (9) 6,832 396 06/27/2044

749414-AA-6 RCKT 24CES7 A1A - RMBS 12/01/2025 Paydown XXX 269,842 269,842 269,447 269,499 344 344 269,842 — — 11,591 10/25/2044
759950-CV-8 RAMC 2004-2 AF6 - RMBS 12/01/2025 Paydown XXX 7,067 7,067 6,989 6,913 155 155 7,067 — — 159 07/25/2034
78475C-AA-3 SSI 251 A - ABS 10/30/2025 Paydown XXX 2,943 2,943 2,943 — — 2,943 40 07/27/2065
79589V-AP-9 GRADE 25LOC4 A1B - RMBS 12/25/2025 Paydown XXX 44,289 44,289 44,289 44,289 — — 723 06/25/2055

81377A-AD-4
SABR 2006-HE2 A2C -
RMBS 12/26/2025 Paydown XXX 366,459 366,459 137,712 137,712 228,747 228,747 366,459 — — 2,860 07/25/2036

83611X-AC-8 SVHE 2006-EQ2 A3 - RMBS 12/26/2025 Paydown XXX 629,378 629,378 456,444 456,444 172,934 172,934 629,378 — — 6,671 01/25/2037
83715R-AG-7 SCSLC 2014 B - ABS 12/01/2025 Paydown XXX 5,424,746 5,424,746 5,512,898 5,657,228 (232,482) (232,482) 5,424,746 — — 170,544 08/01/2035
86745J-AA-5 SNVA 181 A - ABS 07/20/2025 Paydown XXX 385,456 385,456 385,374 385,006 450 450 385,456 — — 13,670 07/20/2048
86773A-AA-9 SUNRN 243 A1 - ABS 10/30/2025 Paydown XXX 42,915 42,915 42,915 42,916 (1) (1) 42,915 1,441 10/30/2059
86773A-AB-7 SUNRN 243 A2 - ABS 10/30/2025 Paydown XXX 36,810 36,810 36,790 36,791 19 19 36,810 — — 1,657 10/30/2059
869507-AA-1 SPSS 2017-1 A - ABS 12/15/2025 Paydown XXX 13,089 13,089 13,082 13,111 (22) (22) 13,089 260 01/15/2071
88576V-AA-8 HENDR 2008-3 A1 - ABS 12/15/2025 Paydown XXX 90,168 90,168 100,111 100,173 (10,004) (10,004) 90,168 — — 4,141 06/15/2045
88576X-AA-4 HENDR 2010-1 A - ABS 12/15/2025 Paydown XXX 45,236 45,236 45,224 45,447 (210) (210) 45,236 — — 907 07/15/2059
88576X-AB-2 HENDR 2010-1 B - ABS 12/15/2025 Paydown XXX 52,836 52,836 52,810 52,937 (101) (101) 52,836 2,679 07/15/2061

89182F-AA-7
TPMT 23CES2 A1A -
CMO/RMBS 12/01/2025 Paydown XXX 120,770 120,770 123,185 123,194 (2,424) (2,424) 120,770 — — 7,216 10/25/2063

89182Q-AA-3 TPMT 24CES4 A1 - RMBS 12/01/2025 Paydown XXX 286,389 286,389 286,296 286,351 37 37 286,389 — — 12,231 09/25/2064
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Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Lease-Backed Securities – Practical Expedient (Unaffiliated)

89183Q-AA-2 TPMT 24CES5 A1 - RMBS 12/01/2025 Paydown XXX 214,949 214,949 214,946 214,988 (39) (39) 214,949 9,157 09/25/2064
92839H-AA-4 VSTA 24CES1 A1 - RMBS 12/01/2025 Paydown XXX 26,352 26,352 26,407 23,619 (65) (65) 26,352 1,698 05/26/2054
92841Y-AA-3 VSTA 24CES2 A1 - RMBS 12/01/2025 Paydown XXX 16,306 16,306 16,118 16,120 186 186 16,306 — — 698 10/26/2054
1119999999 – Asset-Backed Securities: Financial Asset-Backed – Self-
Liquidating, Other Financial Asset-Backed Securities – Self-Liquidating
(Unaffiliated) XXX 27,716,530 28,906,425 26,849,244 26,482,039 646,547 3,138 643,409 27,778,947 (62,417) (62,417) 712,083 XXX

00037U-AD-2 AASET 183 A - ABS 12/15/2025 Paydown XXX 3,623,479 3,623,479 3,623,479 3,623,479 3,623,479 — — 67,056 12/15/2038
00038R-AA-4 AASET 2019-2 A - ABS 12/16/2025 Paydown XXX 130,163 130,163 92,559 92,559 37,604 37,604 130,163 — — 2,112 10/16/2039
00038R-AB-2 AASET 2019-2 B - ABS 12/16/2025 Paydown XXX 2,129,545 2,129,545 681,518 681,518 1,448,026 1,448,026 2,129,545 41,614 10/16/2039
00255U-AA-3 AASET 2020-1 A - ABS 12/15/2025 Paydown XXX 102,013 102,013 100,140 101,761 252 252 102,013 — — 1,620 01/17/2040
009349-AX-9 ALS 2016-1 AR - ABS 01/10/2025 Paydown XXX 148 05/15/2034
03770F-AE-8 AASET 141R CR - ABS 05/15/2025 Various XXX 183,212 183,212 21,509 21,509 58,249 58,249 79,758 103,454 103,454 11,818 01/15/2043
04546K-AA-6 AASET 2018-2 A - ABS 05/16/2025 Paydown XXX 6,706,512 6,706,512 5,549,638 5,543,722 1,162,790 1,162,790 6,706,512 76,232 11/18/2038
12479M-AH-1 CBCI 161 A - ABS 10/15/2025 Paydown XXX 112,488 112,488 112,488 112,488 112,488 — — 3,730 07/16/2046
12510H-AF-7 CAUTO 2020-1 A6 - ABS 12/15/2025 Paydown XXX 10,645 10,645 10,638 10,643 2 2 10,645 — — 208 02/15/2050
12510H-BA-7 CAUTO 243 A2 - ABS 12/15/2025 Paydown XXX 7,813 7,812 7,540 7,548 264 264 7,812 — — 222 10/15/2054
12530M-AA-3 SORT 2020-1 A1 - ABS 12/15/2025 Paydown XXX 21,226 21,226 21,223 21,219 7 7 21,226 — — 293 07/15/2060
14855M-AA-6 CLAST 2019-1 A - ABS 12/15/2025 Paydown XXX 53,766 53,766 53,766 53,766 — — 53,766 — — 965 04/15/2039
14856C-AA-7 CLAST 2018-1 A - ABS 11/15/2025 Paydown XXX 314,488 314,488 311,211 312,056 2,433 2,433 314,488 — — 4,491 06/15/2043
14856G-AA-8 CLAST 2021-1 A - ABS 12/15/2025 Paydown XXX 290,615 290,613 290,605 290,608 6 6 290,613 2 2 3,663 01/15/2046
14856G-AB-6 CLAST 2021-1 B - ABS 08/15/2025 Paydown XXX 238,579 238,579 238,572 238,675 (96) (96) 238,579 — — 4,992 01/15/2046
30605Y-AB-7 FLCON 171 A - ABS 11/17/2025 Paydown XXX 153,345 153,626 154,165 153,735 (109) (109) 153,626 (281) (281) 4,370 02/15/2042
30605Y-AD-3 FLCON 171 B - ABS 12/15/2025 Paydown XXX 35,313 35,313 35,264 35,301 12 12 35,313 — — 1,778 02/15/2042
30610G-AA-1 FLCON 2019-1 A - ABS 12/15/2025 Paydown XXX 450,951 450,951 450,230 450,386 565 565 450,951 — — 7,591 09/15/2039
440405-AE-8 HORZN 181 A - ABS 12/15/2025 Paydown XXX 1,723,714 1,723,714 1,411,722 1,411,722 311,992 311,992 1,723,714 30,831 12/15/2038
44040J-AA-6 HORZN 2019-2 A - ABS 03/28/2025 Various XXX 925,381 969,418 969,395 969,408 1 1 969,409 (44,028) (44,028) 9,543 11/15/2039
46433@-AA-6 CLOUD HQ 2019-1 A2 - ABS 12/01/2025 Paydown XXX 204,724 211,487 211,487 211,487 211,487 (6,763) (6,763) 3,980 07/15/2040
46651N-AA-2 JOLAR 2019-1 A - ABS 12/15/2025 Paydown XXX 67,470 67,470 67,577 67,535 (64) (64) 67,470 — — 1,558 04/15/2044
48244X-AA-0 KDAC 2017-1 A - ABS 12/15/2025 Paydown XXX 2,846,721 2,846,721 2,149,331 2,149,331 697,390 697,390 2,846,721 — — 41,637 12/15/2042
55283L-AA-3 MAPSL 191 A - ABS 07/28/2025 Paydown XXX 1,267,400 1,267,400 1,265,004 1,266,075 1,325 1,325 1,267,400 — — 32,711 03/15/2044
62946A-AB-0 NPRL 2016-1 A2 - ABS 12/20/2025 Paydown XXX 1,106,579 1,106,579 1,168,474 1,116,200 (9,621) (9,621) 1,106,579 58,431 04/20/2046
63943B-AB-9 NAVTR 2021-1 B - ABS 12/15/2025 Paydown XXX 33,737 33,737 33,670 33,698 39 39 33,737 667 11/15/2046
67190A-AD-8 OAKIG 2021-1 A4 - ABS 10/20/2025 Paydown XXX 8,333 8,333 8,548 8,432 (98) (98) 8,333 125 01/20/2051
72353P-AA-4 PION 1 A - ABS 12/15/2025 Various XXX 596,729 613,691 613,688 613,648 43 43 613,691 (16,962) (16,962) 4,182 06/15/2044
78433X-AB-6 SALTT 211 A - ABS 12/15/2025 Paydown XXX 119,023 119,023 119,023 118,953 70 70 119,023 1,074 02/28/2033
80306A-AA-8 SAPA 2018-1 A - ABS 08/27/2025 Paydown XXX 727,488 727,488 535,722 535,722 191,766 191,766 727,488 — — 11,082 12/15/2040
85573L-AA-9 STARR 2019-1 A - ABS 12/15/2025 Paydown XXX 90,872 90,872 90,868 90,870 1 1 90,872 — — 2,473 03/15/2044
86190B-AB-0 STR 2021-1 A2 - ABS 12/20/2025 Paydown XXX 1,250 1,250 1,249 1,250 — — 1,250 — — 20 06/20/2051
86212V-AE-4 STR 2018-1 A2 - ABS 12/20/2025 Paydown XXX 10,000 10,000 9,866 9,891 109 109 10,000 — — 232 10/20/2048
86212V-AG-9 STR 2018-1 A4 - ABS 12/20/2025 Paydown XXX 81,200 81,200 84,024 82,359 (1,159) (1,159) 81,200 — — 2,085 10/20/2048
86212X-AB-6 STR 2019-1 A2 - ABS 12/20/2025 Paydown XXX 2,500 2,500 2,500 2,498 2 2 2,500 — — 49 11/22/2049
86212X-AG-5 STR 231 A2 - ABS 12/20/2025 Paydown XXX 2,500 2,500 2,538 2,532 (32) (32) 2,500 — — 94 06/20/2053
86212X-AN-0 STR 241 A3 - ABS 12/20/2025 Paydown XXX 500 500 498 498 2 2 500 16 05/20/2054
86212X-AP-5 STR 241 A4 - ABS 12/20/2025 Paydown XXX 1,500 1,500 1,497 1,497 3 3 1,500 48 05/20/2054
87404L-AA-0 TLWND 2019-1 A - ABS 12/15/2025 Paydown XXX 355,672 355,672 282,709 301,510 54,162 54,162 355,672 — — 10,670 12/15/2044
88315L-AL-2 TMCL 211 A - ABS 12/20/2025 Paydown XXX 20,000 20,000 16,625 17,821 2,179 2,179 20,000 — — 182 02/20/2046
886065-AA-9 TBOLT 2018 A - ABS 03/28/2025 Various XXX 470,816 475,055 475,045 475,055 — — 475,055 (4,239) (4,239) 5,520 09/15/2038
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Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated)

Asset-Backed Securities: Non-Financial Asset-Backed Securities – Full Analysis, Lease-Backed Securities – Full Analysis (Unaffiliated)

94353W-AA-3 WAAV 171 A - ABS 07/15/2025 Paydown XXX 254,852 254,852 254,851 252,020 2,832 2,832 254,852 — — 8,751 11/15/2042
94354K-AA-8 WAAV 2019-1 A - ABS 12/15/2025 Paydown XXX 270,199 270,199 253,984 258,566 11,633 11,633 270,199 — — 5,504 09/15/2044
1519999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities –
Practical Expedient, Lease-Backed Securities – Practical Expedient (Unaffiliated) XXX 25,753,313 25,825,593 21,784,441 21,749,550 3,972,579 3,972,579 25,722,130 31,183 31,183 464,365 XXX

009349-AR-2 ALS 2016-1 D1 - ABS 05/01/2025 ALS 2016-1 D1 - ABS XXX 219,902 353,937 131,754 219,902 219,902 12/16/2041
009349-AU-5 ALS 2016-1 D2 - ABS 01/01/2025 ALS 2016-1 D2 - ABS XXX 42 67 22 42 42 12/16/2041
03789X-AE-8 DIN 2019-1 A22 - ABS 06/17/2025 Paydown XXX 12,188,300 12,177,000 12,171,555 12,175,442 1,558 1,558 12,177,000 11,300 11,300 295,431 06/07/2049
038779-AB-0 ARBYS 2020-1 A2 - ABS 10/30/2025 Paydown XXX 5,000 5,000 4,613 4,703 297 297 5,000 101 08/01/2050

04301Y-AA-1 ARTEMIS 2018-1 CN - ABS 01/01/2025
ARTEMIS 2018-1 CN -
ABS XXX 16 16,463,342 16 16 16 12/17/2068

14990@-AA-9
CEAMER FINANCE III LLC -
ABS 11/15/2025 Paydown XXX 594,187 594,187 594,187 594,187 594,187 — — 13,448 11/15/2039

233046-AK-7 DNKN 2019-1 A22 - ABS 11/06/2025 Paydown XXX 710,625 710,625 683,449 692,045 8,378 8,378 700,423 10,202 10,202 27,359 05/20/2049
233046-AL-5 DNKN 2019-1 A23 - ABS 11/20/2025 Paydown XXX 7,410 7,410 7,256 7,325 85 85 7,410 202 05/20/2049
33830J-AE-5 GUYS 231 A2 - ABS 10/25/2025 Paydown XXX 10,000 10,000 10,250 (250) (250) 10,000 283 01/26/2054

683453-AA-2
OP-IG FD ALTERNATIVE
INVT CO LLC - ABS 03/01/2025 Adjustment XXX (1,722,507) (1,722,507) (1,722,507) (1,057,049) 11/08/2067

72703P-AC-7 PLNT 2019-1 A2 - ABS 12/05/2025 Paydown XXX 6,060 6,060 6,060 6,060 6,060 146 12/06/2049
82323M-AA-7 SAIL 2018-1 CN - ABS 01/01/2025 SAIL 2018-1 CN - ABS XXX — 189,289 — — — 09/15/2065
83546D-AQ-1 SONIC 2021-1 A22 - ABS 12/20/2025 Paydown XXX 4,000 4,000 3,701 3,724 276 276 4,000 57 08/21/2051
864300-AE-8 SUBWAY 2024-1 A23 - ABS 10/30/2025 Paydown XXX 237,500 237,500 240,895 240,858 (3,358) (3,358) 237,500 9,656 07/30/2054
864300-AL-2 SUBWAY 2024-3 A23 - ABS 10/30/2025 Paydown XXX 5,000 5,000 4,891 4,892 108 108 5,000 185 07/30/2054
869509-AA-7 SPSS-121-A - ABS 12/15/2025 Paydown XXX 80,107 80,107 77,353 77,988 2,119 2,119 80,107 — — 2,754 11/15/2052

87358A-AA-0
TACSEE 2 LIMITED CLASS A
- ABS 12/15/2025 Paydown XXX 142,430 142,430 142,430 142,430 142,430 — — 11,652 01/15/2028

89255#-AA-9 VUMC 2018-1 LOAN - ABS 12/01/2025 Paydown XXX 143,306 143,306 143,864 143,786 (480) (480) 143,306 — — 4,113 07/01/2048

92580@-AA-1
VICOF 3 TERM LOAN
FUNDED - ABS 11/20/2025 Paydown XXX 4,816,928 4,816,928 4,816,928 4,816,928 4,816,928 — — 137,208 11/30/2029

92581*-AA-2
VICOF 2 REFI TERM LOAN
FUNDED - ABS 11/20/2025 Paydown XXX 3,700,088 3,700,088 3,690,838 3,698,036 2,052 2,052 3,700,088 — — 68,193 02/20/2030

95058X-AE-8 WEN 2018-1 A22 - ABS 10/27/2025 Various XXX 458,295 464,924 443,040 456,166 2,153 2,153 458,319 (24) (24) 15,646 03/16/2048
95058X-AL-2 WEN 211 A22 - ABS 12/15/2025 Paydown XXX 1,000 1,000 819 832 168 168 1,000 — — 17 06/15/2051
97770*-AA-2 WOLFENT 2021-1 A - ABS 06/20/2025 Paydown XXX 49,232 49,232 49,232 49,232 49,232 481 05/20/2045

97770*-AB-0 WOLFENT 2021-1 B - ABS 01/01/2025
WOLFENT 2021-1 B -
ABS XXX 500,000 500,000 500,000 500,000 500,000 05/20/2045

99LNPQ-MY-7
Metropolitan Financing VI
Senior Secured 12/01/2025 Redemption @ 100.00 XXX 512 08/02/2024

BGH70H-7E-6 WOLFENT 2021-1 B - ABS 08/20/2025 Paydown XXX 4,058,453 4,058,453 4,058,453 4,058,453 4,058,453 — — 130,030 05/20/2045
1539999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities –
Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical
Expedient (Unaffiliated) XXX 26,215,376 44,719,885 27,781,606 27,893,049 13,106 13,106 27,916,405 (1,701,029) (1,701,029) (339,576) XXX

92212K-AB-2 VDC 2020-1 A2 - ABS 09/08/2025 Call @ 100.00 XXX 250,000 250,000 233,096 242,172 7,615 7,615 249,787 213 213 3,004 09/15/2045
1719999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities –
Full Analysis, Lease-Backed Securities – Full Analysis (Unaffiliated) XXX 250,000 250,000 233,096 242,172 7,615 7,615 249,787 213 213 3,004 XXX
1889999999 – Subtotal – Asset-Backed Securities (Unaffiliated) XXX 503,764,238 537,470,904 499,057,008 495,717,187 93,342 5,440,741 61,047 5,473,036 512,881,970 (9,117,732) (9,117,732) 21,809,295 XXX
1909999997 – Subtotals – Asset-Backed Securities – Part 4 XXX 503,764,238 537,470,904 499,057,008 495,717,187 93,342 5,440,741 61,047 5,473,036 512,881,970 (9,117,732) (9,117,732) 21,809,295 XXX
1909999998 – Summary item from Part 5 for Asset-Backed Securities XXX 8,983,530 8,986,981 8,941,547 5,094 5,094 8,946,640 36,889 36,889 348,402 XXX
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Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred

1909999999 – Subtotals – Asset-Backed Securities XXX 512,747,768 546,457,885 507,998,555 495,717,187 93,342 5,445,835 61,047 5,478,130 521,828,611 (9,080,843) (9,080,843) 22,157,696 XXX
2009999999 – Subtotals – Issuer Credit Obligations and Asset-Backed Securities

XXX 1,355,450,931
1,413,745,350 1,370,205,555 1,339,687,635

93,342 4,676,552 3,537,628 1,232,266
1,375,041,041

(20,112,491) (20,112,491) 61,804,852 XXX

020002-78-8 ALLSTATE CORP 04/14/2025
J.P. MORGAN
SECURITIES LLC 5,121.000 133,670 128,025 135,809 (7,784) (7,784) 128,025 5,645 5,645 4,721 XXX

020002-83-8 ALLSTATE CORP 04/14/2025
J.P. MORGAN
SECURITIES LLC 4,584.000 92,635 114,600 100,252 14,348 14,348 114,600 (21,965) (21,965) 2,922 XXX

02005N-BM-1 ALLY FINANCIAL INC 02/06/2025
BNP PARIBAS SEC
CORP/BOND 510,000.000 497,753 510,000 475,915 34,085 34,085 510,000 (12,247) (12,247) XXX

02665T-86-8 AMERICAN HOMES 4 RENT 04/14/2025
J.P. MORGAN
SECURITIES LLC 18,075.000 421,382 476,362 441,392 34,971 34,971 476,362 (54,981) (54,981) 7,061 XXX

038923-86-8 ARBOR REALTY TRUST INC 09/26/2025
Ladenburg Thalmann &
Co. Inc. 4,233.000 77,196 71,226 3,338 (437) (437) 71,226 5,970 5,970 3,377 XXX

038923-87-6 ARBOR REALTY TRUST INC 10/02/2025 Various 24,440.000 456,784 611,000 450,429 160,571 160,571 611,000 (154,216) (154,216) 29,213 XXX

03939A-10-7 ARCH CAPITAL GROUP LTD 03/27/2025
J.P. MORGAN
SECURITIES LLC 10,000.000 208,188 230,021 212,400 17,621 17,621 230,021 (21,833) (21,833) 3,406 XXX

05461T-30-5
AXIS CAPITAL HOLDINGS
LTD 03/27/2025

J.P. MORGAN
SECURITIES LLC 7,245.000 151,868 145,772 148,160 (2,388) (2,388) 145,772 6,095 6,095 2,490 XXX

060505-19-5 BANK OF AMERICA CORP 03/27/2025 Various 45,489.000 1,135,409 1,179,633 1,123,578 56,054 56,054 1,179,633 (44,224) (44,224) 16,703 XXX

10922N-70-7
BRIGHTHOUSE FINANCIAL
INC 12/11/2025

J.P. MORGAN
SECURITIES LLC 39,868.000 522,180 996,700 749,917 246,783 246,783 996,700 (474,520) (474,520) 45,014 XXX

12542R-80-3 CHS INC 04/14/2025
J.P. MORGAN
SECURITIES LLC 16,534.000 420,583 454,127 422,444 31,684 31,684 454,127 (33,545) (33,545) 7,750 XXX

172967-PE-5 CITIGROUP INC 03/28/2025 PERSHING LLC 830,000.000 873,777 832,936 864,722 (31,786) (31,786) 832,936 40,841 40,841 15,822 XXX
172967-PK-1 CITIGROUP INC 02/07/2025 HSBC SECURITIES INC. 245,000.000 253,617 245,000 249,551 (4,551) (4,551) 245,000 8,617 8,617 XXX

172967-PM-7 CITIGROUP INC 03/31/2025
MORGAN STANLEY &
CO. LLC 500,000.000 521,347 500,276 527,288 (27,011) (27,011) 500,276 21,071 21,071 8,750 XXX

174610-AQ-8
CITIZENS FINANCIAL
GROUP INC 03/28/2025 PERSHING LLC 420,000.000 426,195 420,000 416,950 3,050 3,050 420,000 6,195 6,195 8,502 XXX

19075Q-86-2 COBANK ACB 01/02/2025 Call @ 100.00 29,465.000 2,946,500 2,995,593 2,946,500 49,093 49,093 2,995,593 (49,093) (49,093) 45,671 XXX

29452E-20-0 EQUITABLE HOLDINGS INC 03/27/2025
J.P. MORGAN
SECURITIES LLC 10,000.000 207,377 229,242 204,400 24,842 24,842 229,242 (21,865) (21,865) 3,281 XXX

38141G-A7-9
GOLDMAN SACHS GROUP
INC 03/28/2025 PERSHING LLC 350,000.000 376,906 350,000 365,125 (15,125) (15,125) 350,000 26,906 26,906 XXX

48251K-20-9
KKR REAL ESTATE FINANCE
TRUST INC 12/16/2025 Various 4,948.000 93,552 81,726 74,438 (11,692) (11,692) 81,726 11,826 11,826 3,150 XXX

50149X-AA-2 KUVARE US HOLDINGS INC 02/10/2025
Seaport Global
Securities LLC

3,540,000.000
3,605,738 3,540,000 3,544,425 (4,425) (4,425) 3,540,000 65,738 65,738 XXX

534187-88-5 LINCOLN NATIONAL CORP 03/27/2025
J.P. MORGAN
SECURITIES LLC 40,000.000 1,065,282 1,017,078 1,089,200 (72,122) (72,122) 1,017,078 48,205 48,205 22,500 XXX

55261F-86-4 M&T BANK CORP 03/27/2025
J.P. MORGAN
SECURITIES LLC 6,087.000 161,764 152,175 161,792 (9,617) (9,617) 152,175 9,589 9,589 2,853 XXX

61761J-40-6 MORGAN STANLEY 08/22/2025 Various 55,350.000 1,383,691 1,474,450 1,384,857 89,593 89,593 1,474,450 (90,759) (90,759) 52,869 XXX

61762V-20-0 MORGAN STANLEY 03/27/2025
J.P. MORGAN
SECURITIES LLC 10,000.000 255,295 269,127 252,300 16,827 16,827 269,127 (13,832) (13,832) 4,552 XXX

61762V-83-8 MORGAN STANLEY 03/28/2025
J.P. MORGAN
SECURITIES LLC 13,587.000 353,971 339,675 360,191 (20,516) (20,516) 339,675 14,296 14,296 5,626 XXX

75574U-88-7 READY CAPITAL CORP 11/26/2025
Ladenburg Thalmann &
Co. Inc. 22.000 322 550 402 148 148 550 (228) (228) 36 XXX
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Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred

7591EP-70-4 REGIONS FINANCIAL CORP 03/27/2025
J.P. MORGAN
SECURITIES LLC 3,297.000 80,225 82,425 79,985 2,440 2,440 82,425 (2,200) (2,200) 1,175 XXX

783892-20-1 SCE TRUST VII 03/24/2025 Various 42,800.000 1,002,664 1,070,000 1,106,380 (36,380) (36,380) 1,070,000 (67,336) (67,336) 20,063 XXX

78397D-AC-2 SBL HOLDINGS INC 11/07/2025
DAIWA CAPITAL
MARKETS AMERICA 750,000.000 748,188 750,000 652,924 97,076 97,076 750,000 (1,813) (1,813) 24,375 XXX

80620A-20-8 SCE TRUST VIII 03/18/2025 Various 26,632.000 604,429 665,800 677,252 (11,452) (11,452) 665,800 (61,371) (61,371) 11,568 XXX

808513-BK-0 CHARLES SCHWAB CORP 03/28/2025 Various
1,969,000.000

1,934,326 1,969,000 1,904,407 64,593 64,593 1,969,000 (34,674) (34,674) 7,690 XXX

808513-CB-9 CHARLES SCHWAB CORP 06/03/2025
BNP PARIBAS
SECURITIES CORP.

3,250,000.000
3,251,354 3,250,000 3,154,977 95,023 95,023 3,250,000 1,354 1,354 81,250 XXX

857477-CH-4 STATE STREET CORP 04/11/2025 Sumridge Partners 300,000.000 298,619 300,000 305,927 (5,927) (5,927) 300,000 (1,381) (1,381) 5,025 XXX

87266M-20-6
TPG RE FINANCE TRUST
INC 12/22/2025

Ladenburg Thalmann &
Co. Inc. 31,942.000 594,190 798,550 578,150 220,400 220,400 798,550 (204,360) (204,360) 37,908 XXX

949746-RN-3 WELLS FARGO & CO 06/16/2025 Call @ 100.00 131,000.000 131,000 134,111 130,763 382 (145) 237 131,000 3,848 XXX
95002Y-AA-1 WELLS FARGO & CO 01/01/2025 Adjustment (8,769) XXX

95082P-30-3
WESCO INTERNATIONAL
INC 04/14/2025

J.P. MORGAN
SECURITIES LLC 39,900.000 1,008,464 1,167,476 1,018,248 149,228 149,228 1,167,476 (159,012) (159,012) 26,496 XXX

4019999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated),
Perpetual Preferred XXX 26,296,439 XXX 27,552,656 26,314,790 1,147,596 (145) 1,147,451 27,549,544 (1,253,105) (1,253,105) 506,899 XXX

008252-82-7
AFFILIATED MANAGERS
GROUP INC 04/14/2025

J.P. MORGAN
SECURITIES LLC 9,849.000 236,573 246,225 246,225 246,225 (9,652) (9,652) 1,309 XXX

025932-80-7
AMERICAN FINANCIAL
GROUP INC 04/14/2025

J.P. MORGAN
SECURITIES LLC 15,972.000 342,106 399,300 399,300 399,300 (57,194) (57,194) 5,865 XXX

025932-87-2
AMERICAN FINANCIAL
GROUP INC 03/27/2025

J.P. MORGAN
SECURITIES LLC 8,659.000 184,126 216,475 216,475 216,475 (32,349) (32,349) 3,044 XXX

125896-85-2 CMS ENERGY CORP 04/14/2025 Various 18,155.000 406,682 444,413 442,931 (189) (189) 442,743 (36,061) (36,061) 8,632 XXX
48128A-AJ-2 JPMORGAN CHASE & CO 01/28/2025 Jefferies LLC 75,000.000 75,300 75,000 75,000 300 300 XXX

647551-30-8
NEW MOUNTAIN FINANCE
CORP 12/31/2025

Ladenburg Thalmann &
Co. Inc. 1,166.000 29,790 29,575 29,575 215 215 1,804 XXX

67111Q-50-3 OFS CREDIT COMPANY INC 09/08/2025
Ladenburg Thalmann &
Co. Inc. 40.000 1,015 990 990 990 25 25 53 XXX

70476Q-20-9
PEARL DIVER CREDIT
COMPANY INC 08/29/2025

Ladenburg Thalmann &
Co. Inc. 285.000 7,225 7,011 7,011 7,011 214 214 362 XXX

75574U-40-8 READY CAPITAL CORP 04/01/2025 Various 23,341.000 569,372 564,998 564,998 564,998 4,375 4,375 8,911 XXX

759351-88-5
REINSURANCE GROUP OF
AMERICA INC 03/27/2025

J.P. MORGAN
SECURITIES LLC 8,130.000 210,751 203,250 203,250 203,250 7,501 7,501 3,620 XXX

842587-80-0 SOUTHERN CO 04/14/2025 Jefferies LLC 12,799.000 258,274 319,975 319,975 319,975 (61,701) (61,701) 3,960 XXX
896442-50-6 TRINITY CAPITAL INC 01/16/2025 Various 166,957.000 4,173,925 4,215,115 4,215,115 4,215,115 (41,190) (41,190) 12,227 XXX

911684-70-2
UNITED STATES CELLULAR
CORP 02/06/2025

J.P. MORGAN
SECURITIES LLC 23,200.000 554,722 580,528 580,073 (12) (12) 580,061 (25,339) (25,339) XXX

911684-80-1
UNITED STATES CELLULAR
CORP 04/14/2025

J.P. MORGAN
SECURITIES LLC 38,800.000 826,990 970,000 970,000 970,000 (143,010) (143,010) 7,720 XXX

91529Y-60-1 UNUM GROUP 04/14/2025
J.P. MORGAN
SECURITIES LLC 25,092.000 608,422 625,564 674,111 8,712 8,712 682,823 (74,401) (74,401) 9,168 XXX

92535C-60-9
CARLYLE CREDIT INCOME
FUND 12/24/2025

Ladenburg Thalmann &
Co. Inc. 255.000 6,437 6,375 6,375 62 62 63 XXX

4029999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated),
Redeemable Preferred XXX 8,491,710 XXX 8,904,793 8,840,453 8,511 8,511 8,959,915 (468,205) (468,205) 66,737 XXX
4509999997 – Subtotals – Preferred Stocks – Part 4 XXX 34,788,149 XXX 36,457,449 35,155,243 1,147,596 8,366 1,155,962 36,509,459 (1,721,310) (1,721,310) 573,635 XXX
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Common Stocks: Industrial and Miscellaneous (Unaffiliated), Publicly Traded

Common Stocks: Parent, Subsidiaries and Affiliates, Other

4509999998 – Summary item from Part 5 for Preferred Stocks XXX 2,427,645 XXX 2,396,544 2,396,544 31,101 31,101 37,570 XXX
4509999999 – Subtotals – Preferred Stocks XXX 37,215,794 XXX 38,853,993 35,155,243 1,147,596 8,366 1,155,962 38,906,003 (1,690,209) (1,690,209) 611,205 XXX

81730H-10-9 SENTINELONE CL A ORD 01/14/2025
SIDCO/VIRTU
AMERICAS 1,022.000 22,684 XXX 25,530 22,688 2,841 2,841 25,530 (2,846) (2,846) XXX

5019999999 – Common Stocks: Industrial and Miscellaneous (Unaffiliated),
Publicly Traded XXX 22,684 XXX 25,530 22,688 2,841 2,841 25,530 (2,846) (2,846) XXX

000000-00-0
REDDING REASSURANCE
COMPANY 3 LLC 12/23/2025 RETURN OF CAPITAL 25,000,000 XXX 25,000,000 25,000,000 XXX

000000-00-0
REDDING REASSURANCE
COMPANY 3 LLC 12/31/2025 DIRECT 252,296 XXX 252,296 252,296 XXX

5929999999 – Common Stocks: Parent, Subsidiaries and Affiliates, Other XXX 25,252,296 XXX 25,252,296 25,252,296 XXX
5989999997 – Subtotals – Common Stocks – Part 4 XXX 25,274,980 XXX 25,277,826 22,688 2,841 2,841 25,277,826 (2,846) (2,846) XXX
5989999998 – Summary item from Part 5 for Common Stocks XXX 31,265 XXX 30,990 30,990 275 275 XXX
5989999999 – Subtotals – Common Stocks XXX 25,306,245 XXX 25,308,815 22,688 2,841 2,841 25,308,815 (2,571) (2,571) XXX
5999999999 – Subtotals – Preferred and Common Stocks XXX 62,522,038 XXX 64,162,808 35,177,931 1,150,437 8,366 1,158,804 64,214,818 (1,692,780) (1,692,780) 611,205 XXX
6009999999 – Totals

XXX 1,417,972,969 XXX
1,434,368,362 1,374,865,566

1,243,779 4,684,919 3,537,628 2,391,069
1,439,255,859

(21,805,271) (21,805,271) 62,416,057 XXX

E15.35
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Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated)

Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated)

Issuer Credit Obligations: Other Issuer Credit Obligations (Unaffiliated)

064159-8X-7 BANK OF NOVA SCOTIA 01/23/2025
SCOTIA CAPITAL
(USA) INC. 03/28/2025 PERSHING LLC 600,000 600,000 597,000 600,000 (3,000) (3,000) 7,350

06738E-DC-6 BARCLAYS PLC 02/18/2025
BARCLAYS
CAPITAL INC. 03/28/2025

DEUTSCHE BANK
SECURITIES, INC. 400,000 400,000 392,840 400,000 (7,160) (7,160) 3,050

12665G-10-5 CAPITAL SOUTHWEST CORP 04/10/2025

Ladenburg
Thalmann & Co.
Inc. 09/08/2025 Various 30,750 31,172 31,421 30,878 (293) (293) 543 543 831

29452E-AD-3 EQUITABLE HOLDINGS INC 03/12/2025

CITIGROUP
GLOBAL MARKETS
INC. 03/28/2025 PERSHING LLC 580,000 580,000 575,650 580,000 (4,350) (4,350) 540

376535-88-6 GLADSTONE CAPITAL CORP 04/09/2025

Ladenburg
Thalmann & Co.
Inc. 05/05/2025

Ladenburg
Thalmann & Co.
Inc. 7,025 7,026 7,236 7,026 — — 209 209

390320-80-2 GREAT ELM CAPITAL CORP 04/25/2025

Ladenburg
Thalmann & Co.
Inc. 09/30/2025 Call @ 25.00 65,025 65,813 65,025 65,027 (786) (786) (2) (2) 3,987

55354L-AA-7 MSD INVESTMENT CORP 03/26/2025 JP MORGAN 12/16/2025 JP MORGAN 2,243,000 2,219,628 2,249,976 2,222,476 2,848 2,848 27,500 27,500 99,299

55903V-BU-6
WARNERMEDIA HOLDINGS
INC 06/30/2025 Unknown 09/12/2025

BOFA SECURITIES,
INC 1,107,000 851,246 870,379 852,056 810 810 18,323 18,323 28,455 16,599

585270-AE-1
MEIJI YASUDA LIFE
INSURANCE CO 03/04/2025

MORGAN STANLEY
& CO. LLC 03/28/2025 PERSHING LLC 400,000 400,000 399,000 400,000 (1,000) (1,000) 1,288

59156R-CQ-9 METLIFE INC 03/11/2025
BOFA SECURITIES,
INC 03/28/2025 PERSHING LLC 260,000 260,000 260,650 260,000 650 650 826

649604-83-2
NEW YORK MORTGAGE
TRUST INC 04/14/2025

Ladenburg
Thalmann & Co.
Inc. 05/01/2025

Ladenburg
Thalmann & Co.
Inc. 11,925 11,286 11,906 11,291 6 6 614 614

65339K-DE-7
NEXTERA ENERGY CAPITAL
HOLDINGS INC 02/04/2025 Various 03/28/2025 PERSHING LLC 640,000 640,909 643,200 640,890 (19) (19) 2,310 2,310 6,233

69181V-30-5
OXFORD SQUARE CAPITAL
CORP 04/08/2025

Ladenburg
Thalmann & Co.
Inc. 09/19/2025 Call @ 25.00 26,250 25,964 26,250 26,087 123 123 163 163 1,084

755763-AC-3 READYCAP HOLDINGS LLC 04/09/2025 PIPER SANDLER 09/30/2025 Various 430,000 387,000 419,354 399,601 12,601 12,601 19,753 19,753 18,301 9,138

759351-AT-6
REINSURANCE GROUP OF
AMERICA INC 02/26/2025 Various 03/28/2025 PERSHING LLC 460,000 460,563 452,640 460,560 (2) (2) (7,920) (7,920) 2,379

842587-86-7 SOUTHERN CO 01/08/2025
MORGAN STANLEY
& CO. LLC 03/28/2025 Various 590,000 590,000 603,243 590,000 13,243 13,243 6,605

89116C-4H-7 TORONTO-DOMINION BANK 09/12/2025
TD SECURITIES
(USA) LLC 09/30/2025

RBC CAPITAL
MARKETS, LLC 200,000 200,000 200,520 200,000 520 520 282

896442-60-5 TRINITY CAPITAL INC 03/06/2025

Ladenburg
Thalmann & Co.
Inc. 12/15/2025

Ladenburg
Thalmann & Co.
Inc. 38,025 38,677 38,265 38,205 (471) (471) 60 60 2,164

H4414S-AT-9 JULIUS BAER GRUPPE AG 02/11/2025
GOLDMAN SACHS
& CO. 03/28/2025

Deutsche Bank
London 400,000 400,000 398,340 400,000 (1,660) (1,660) 3,417

0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) 8,489,000 8,169,281 8,242,894 8,184,098 14,817 14,817 58,795 58,795 186,092 25,737

55037L-AA-2 LUNRR 2020-1 A - ABS 02/18/2020 Various 09/01/2025 Paydown 549,666 549,666 549,666
0129999999 – Issuer Credit Obligations: Single Entity Backed Obligations (Unaffiliated) 549,666 549,666 549,666

BGH50W-RS-4
GOMEX ENERGY OFFSHORE
1L PIK ASSET 06/02/2025 Various 12/31/2025

Redemption @
100.00 166,789 7,869 2,917 9,018 1,149 1,149 (6,102) (6,102) 28,614

0209999999 – Issuer Credit Obligations: Bank Loans – Acquired (Unaffiliated) 166,789 7,869 2,917 9,018 1,149 1,149 (6,102) (6,102) 28,614

98389B-87-8 XCEL ENERGY INC 09/29/2025
MORGAN STANLEY
& CO. LLC 12/08/2025

J.P. MORGAN
SECURITIES LLC 280,000 280,000 278,853 280,000 (1,147) (1,147)
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Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated)

Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs (Unaffiliated)

Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-Financial Asset-Backed Securities – Practical Expedient (Unaffiliated)

Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred

Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred

Common Stocks: Industrial and Miscellaneous (Unaffiliated), Publicly Traded

0269999999 – Issuer Credit Obligations: Other Issuer Credit Obligations (Unaffiliated) 280,000 280,000 278,853 280,000 (1,147) (1,147)
0489999999 – Subtotal – Issuer Credit Obligations (Unaffiliated) 8,935,789 8,457,151 9,074,329 8,473,117 15,966 15,966 601,212 601,212 214,705 25,737
0509999998 – Subtotal – Issuer Credit Obligations 8,935,789 8,457,151 9,074,329 8,473,117 15,966 15,966 601,212 601,212 214,705 25,737

05608R-AJ-4 BX 2021-ARIA D - CMBS 03/18/2025
J.P. MORGAN
SECURITIES LLC 12/15/2025 Paydown 165,000 164,484 165,000 165,000 516 516 7,874 116

05608R-AL-9 BX 2021-ARIA E - CMBS 08/28/2025 Various 12/15/2025 Paydown 4,650,000 4,652,063 4,650,000 4,650,000 (2,063) (2,063) 135,809 14,175

55316V-AG-9 MHC 2021-MHC D - CMBS 03/17/2025
J.P. MORGAN
SECURITIES LLC 12/15/2025 Paydown 852,000 850,935 852,000 852,000 1,065 1,065 38,745 428

1079999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency Commercial
Mortgage-Backed Securities (Unaffiliated) 5,667,000 5,667,482 5,667,000 5,667,000 (482) (482) 182,427 14,719

00120C-AA-6 AGL 12 E - CDO 04/23/2025 Various 11/04/2025 Call @ 100.00 600,000 588,876 600,000 586,473 (2,403) (2,403) 13,527 13,527 41,749 5,144
04015H-AL-1 ARES XXXIV ER - CDO 04/24/2025 PERSHING LLC 09/04/2025 Call @ 100.00 1,000,000 983,500 1,000,000 983,000 (500) (500) 17,000 17,000 44,358 2,531

21623R-AA-1 COOK 1 E - CDO 05/01/2025
Wells Fargo
Securities, LLC 12/05/2025 Call @ 100.00 1,000,000 988,150 1,000,000 996,616 8,466 8,466 3,384 3,384 63,634 4,142

39809T-AQ-0 GWOLF IV CR - CDO 06/02/2025
JP MORGAN
SECURITIES INC. 08/19/2025 Call @ 100.00 570,000 570,633 570,000 570,645 12 12 (645) (645) 16,105 6,095

1099999999 – Asset-Backed Securities: Financial Asset-Backed – Self-Liquidating, Non-Agency – CLOs/CBOs/CDOs
(Unaffiliated) 3,170,000 3,131,159 3,170,000 3,136,734 5,576 5,576 33,266 33,266 165,845 17,912

683453-AA-2
OP-IG FD ALTERNATIVE INVT
CO LLC - ABS 03/01/2025 Various 03/01/2025 Adjustment 149,981 142,906 146,530 142,906 3,624 3,624 129

1539999999 – Asset-Backed Securities: Non-Financial Asset-Backed Securities – Practical Expedient, Other Non-
Financial Asset-Backed Securities – Practical Expedient (Unaffiliated) 149,981 142,906 146,530 142,906 3,624 3,624 129
1889999999 – Subtotal - Asset-Backed Securities (Unaffiliated) 8,986,981 8,941,547 8,983,530 8,946,640 5,094 5,094 36,889 36,889 348,402 32,631
1909999998 – Subtotal - Asset-Backed Securities 8,986,981 8,941,547 8,983,530 8,946,640 5,094 5,094 36,889 36,889 348,402 32,631
2009999999 – Subtotals – Issuer Credit Obligations and Asset-Backed Securities 17,922,770 17,398,697 18,057,859 17,419,757 21,060 21,060 638,102 638,102 563,107 58,367

038923-86-8 ARBOR REALTY TRUST INC 02/21/2025

Ladenburg
Thalmann & Co.
Inc. 08/12/2025

Ladenburg
Thalmann & Co.
Inc. 1,892 32,264 33,695 32,264 1,432 1,432 1,478

06055H-AK-9 BANK OF AMERICA CORP 07/21/2025
BOFA SECURITIES,
INC 12/11/2025 Various 480,000 480,000 487,050 480,000 7,050 7,050 4,472

48251K-20-9
KKR REAL ESTATE FINANCE
TRUST INC 04/15/2025

Ladenburg
Thalmann & Co.
Inc. 06/02/2025 SEAPORTG 19,480 366,795 370,120 366,795 3,325 3,325 8,214

55261F-84-9 M&T BANK CORP 10/28/2025
RBC CAPITAL
MARKETS, LLC 12/22/2025

J.P. MORGAN
SECURITIES LLC 13,200 330,000 332,399 330,000 2,399 2,399 2,620

4019999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Perpetual Preferred XXX 1,209,059 1,223,264 1,209,059 14,206 14,206 16,784

064058-84-5
BANK OF NEW YORK MELLON
CORP 03/07/2025

MORGAN STANLEY
& CO. LLC 04/01/2025 Various 13,200 330,000 334,840 330,000 4,840 4,840

647551-30-8
NEW MOUNTAIN FINANCE
CORP 04/10/2025

Ladenburg
Thalmann & Co.
Inc. 12/31/2025 Various 13,103 332,071 333,375 332,071 1,304 1,304 16,890

75574U-40-8 READY CAPITAL CORP 03/12/2025 Various 04/02/2025 Various 17,756 427,443 437,706 427,443 10,264 10,264

92535C-50-0
CARLYLE CREDIT INCOME
FUND 04/07/2025

Ladenburg
Thalmann & Co.
Inc. 11/03/2025 Various 3,908 97,971 98,460 97,971 488 488 3,896

4029999999 – Preferred Stocks: Industrial and Miscellaneous (Unaffiliated), Redeemable Preferred XXX 1,187,485 1,204,380 1,187,485 16,895 16,895 20,786
4509999998 – Subtotals – Preferred Stocks XXX 2,396,544 2,427,645 2,396,544 31,101 31,101 37,570
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1

CUSIP
Identification

2

Description

3

Date
Acquired

4

Name of Vendor

5

Disposal
Date

6

Name of Purchaser

7

Par Value
(Bonds) or
Number of

Shares (Stock)

8

Actual Cost

9

Consideration

10

Book /
Adjusted
Carrying
Value at
Disposal

Change in Book / Adjusted Carrying Value 16

Foreign
Exchange

Gain (Loss)
on Disposal

17

Realized Gain
(Loss) on
Disposal

18

Total Gain
(Loss) on
Disposal

19

Interest and
Dividends
Received

During Year

20

Paid for
Accrued

Interest and
Dividends

11

Unrealized
Valuation
Increase /
(Decrease)

12

Current Year's
(Amortization)

/ Accretion

13

Current Year's
Other-Than-
Temporary
Impairment
Recognized

14

Total Change
in B./A.C.V.
(11+12-13)

15

Total Foreign
Exchange
Change in
B./A.C.V.

73688F-20-1 BCP INVESTMENT ORD 12/05/2025

AMERICAN STOCK
TRANSFER TRUST
CO 12/05/2025

NATIONAL
FINANCIAL
SERVICES CO 2,382 30,990 31,265 30,990 275 275

5019999999 – Common Stocks: Industrial and Miscellaneous (Unaffiliated), Publicly Traded XXX 30,990 31,265 30,990 275 275
5989999998 – Subtotals – Common Stocks XXX 30,990 31,265 30,990 275 275
5999999999 – Subtotals – Preferred and Common Stocks XXX 2,427,534 2,458,910 2,427,534 31,376 31,376 37,570
6009999999 – Totals XXX 19,826,231 20,516,768 19,847,291 21,060 21,060 669,478 669,478 600,677 58,367
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1. Total amount of goodwill nonadmitted $

..................................... ......................................................................................................................................... .............................................. ............................ .............................................. .............................................. .............................................. ............................................. .............................................

..................................... ......................................................................................................................................... .............................................. ............................ .............................................. .............................................. .............................................. ............................................. .............................................

..................................... ......................................................................................................................................... .............................................. ............................ .............................................. .............................................. .............................................. ............................................. .............................................

........................................................................................................................................................................................................................................................................................................ .............................................. .............................................. ............................................. .............................................

..................................... ......................................................................................................................................... .............................................. ............................ .............................................. .............................................. .............................................. ............................................. .............................................

..................................... ......................................................................................................................................... .............................................. ............................ .............................................. .............................................. .............................................. ............................................. .............................................

........................................................................................................................................................................................................................................................................................................ .............................................. .............................................. ............................................. .............................................

........................................................................................................................................................................................................................................................................................................ .............................................. .............................................. ............................................. .............................................

SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1

CUSIP Identification

2

Description Name of Subsidiary, Controlled or Affiliated
Company

3

NAIC Company
Code

4

ID Number

5

NAIC Valuation
Method

6

Book/Adjusted Carrying
Value

7

Total Amount of Goodwill
Included in Book/Adjusted

Carrying Value

8

Nonadmitted Amount

Stock of Such Company Owned by Insurer on
Statement Date

9

Number of Shares

10

% of Outstanding
Common Stocks, U.S. Life Insurer

Common Stocks, Other Affiliates

........................................................................................................................................................................................................................................................................................................................................................ ........................................................................................................................................

SCHEDULE D - PART 6 - SECTION 2
1

CUSIP Identification

2

Name of Lower-Tier Company

3

Name of Company Listed in Section 1 Which Controls
Lower-Tier Company

4

Total Amount of Goodwill Included in
Amount Shown in Column 7, Section 1

Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5

Number of Shares

6

% of Outstanding

000000-00-0 WILTON REASSURANCE LIFE COMPANY OF NEW YORK 60704 95-1516991 8bi 423,719,210 99,296,538 2,822,179 550,000.000 100.000
000000-00-0 TEXAS LIFE INSURANCE COMPANY 69396 74-0940890 8bi 245,854,959 684,016.000 100.000
000000-00-0 WILCAC LIFE INSURANCE COMPANY 62413 36-0947200 8bi 247,337,272 21,830,865.000 100.000
1299999 – Common Stocks, U.S. Life Insurer 916,911,441 99,296,538 2,822,179 XXX XXX

000000-00-0 REDDING REASSURANCE COMPANY 3 LLC 16399 82-5159810 8bi
000000-00-0 REDDING REASSURANCE COMPANY 4 LLC 17705 99-5125547 8bi
1899999 – Subtotals – Common Stocks 916,911,441 99,296,538 2,822,179 XXX XXX
1999999 – Totals – Preferred and Common Stocks 916,911,441 99,296,538 2,822,179 XXX XXX

0399999 – Totals – Preferred and Common Stocks XXX XXX

NONE
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1

Description

2

Restricted
Asset
Code

3

Date Acquired

4

Name of Vendor

5

Maturity Date

6

Book /
Adjusted

Carrying Value

Change In Book / Adjusted Carrying Value 11

Par Value

12

Actual Cost

Interest 19

Paid for
Accrued
Interest

7

Unrealized
Valuation
Increase /
(Decrease)

8

Current Year’s
(Amortization)

/ Accretion

9

Current Year’s
Other-Than-
Temporary
Impairment
Recognized

10

Total Foreign
Exchange
Change in
B./A.C.V.

13

Interest
Income Due
and Accrued

Dec 31 of
Current Year

14

Non-Admitted
Due and
Accrued

15

Rate of

16

Effective
Rate of

17

When Paid

18

Amount
Received

During Year
Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $ 1B $ 1C $ 1D $ 1E $9,449,025 1F $ 1G $
1B 2A $43,638 2B $219,610 2C $
1C 3A $ 3B $ 3C $
1D 4A $ 4B $ 4C $
1E 5A $ 5B $ 5C $
1F 6 $

READY CAPITAL CORP 11/14/2025 Various 02/15/2026 43,638 195 43,800 43,443 471 5.750 8.865 JAJO
ACRES COMMERCIAL REALTY CORP 11/12/2025 COLLIERS SECURITIES 08/15/2026 219,610 930 224,000 218,680 4,866 5.750 9.050 FA 3,148
LENDLEASE AAFHHC PRA REV
FUNDED 12/16/2025 Various 04/01/2026 9,449,025 9,449,025 9,449,025 52,164 6.625 6.625 MON 235,476
0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) 9,712,273 1,125 9,716,825 9,711,148 57,500 XXX XXX XXX 235,476 3,148
0489999999 – Subtotals – Issuer Credit Obligations (Unaffiliated) 9,712,273 1,125 9,716,825 9,711,148 57,500 XXX XXX XXX 235,476 3,148
0509999999 – Subtotals – Issuer Credit Obligations 9,712,273 1,125 9,716,825 9,711,148 57,500 XXX XXX XXX 235,476 3,148
7689999999 – Total Short-Term Investments (Unaffiliated) 9,712,273 1,125 9,716,825 9,711,148 57,500 XXX XXX XXX 235,476 3,148
7709999999 – Total Short-Term Investments 9,712,273 1,125 9,716,825 9,711,148 57,500 XXX XXX XXX 235,476 3,148
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............................................................................................................................................................................................................................................................................................................................................................................................. ......................... ......................... ......................... .................. ......................... ......................... ......................... ......................... ......................... ......................... ......................... .........................

.................................................. ........................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................

.................................................. ........................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................................

1

Description

2

Description of Item(s)
Hedged, Used for Income
Generation or Replicated

3

Schedule /
Exhibit

Identifier

4

Type(s) of
Risk(s) (a)

5

Exchange, Counterparty or
Central Clearing-house

6

Trade Date

7

Date of
Maturity or
Expiration

8

Number of
Contracts

9

Notional
Amount

10

Strike Price, Rate or
Index Received (Paid)

11

Cumulative
Prior Year(s)
Initial Cost of
Undiscounted

Premium
(Received)

Paid

12

Current Year
Initial Cost of
Undiscounted

Premium
(Received)

Paid

13

Current Year
Income

14

Book /
Adjusted

Carrying Value

15

Code

16

Fair Value

17

Unrealized
Valuation
Increase /
(Decrease)

18

Total Foreign
Exchange
Change in
B./A.C.V.

19

Current Year’s
(Amort-

ization) /
Accretion

20

Adjustment to
Carrying Value

of Hedged
Item

21

Potential
Exposure

22

Credit Quality
of Reference

Entity

23

Hedge
Effectiveness
At Inception
and at Year-

end (b)
Swaps, Hedging Other, Interest Rate

(a) Code Description of Hedged Risk(s)

(b) Code Financial, Economic Impact of the Hedge at the End of the Reporting Period

FSWP: USD 1.525000 12/1/2051 Reserve Hedge Exhibit 5 Interest Rate PNC 11/19/2021 12/01/2051 1 100,000,000 4.117225025 / 1.592 — — (3,121,783) (36,896,761) (36,896,761) (85,861) — — — 2,545,446
FSWP: USD 1.592000 12/1/2051 Reserve Hedge Exhibit 5 Interest Rate USB 11/19/2021 12/01/2051 1 175,000,000 4.117225025 / 1.382 — — (5,345,871) (63,603,007) (63,603,007) (1,310,532) — — — 4,454,530
FSWP: USD 1.382000 12/1/2061 Reserve Hedge Exhibit 5 Interest Rate USB 11/19/2021 12/01/2061 1 375,000,000 4.150174055 / 1.525 — — — (111,671,825) (111,671,825) (21,989,075) — — — 11,237,052
FSWP: USD 1.634000 12/1/2051 Reserve Hedge Exhibit 5 Interest Rate S-BNSDV 11/22/2021 12/01/2051 1 100,000,000 4.117225025 / 1.634 — — (3,012,783) (35,987,643) (35,987,643) (737,543) — — — 2,545,446
SWP: OIS 3.413000 9/1/2053 SOF Reserve Hedge Exhibit 5 Interest Rate BANK OF NOVA SCOTIA 08/30/2023 09/01/2053 1 400,000,000 3.998676315 / 3.413 — — (4,504,683) (40,598,171) (40,598,171) (10,695,771) — — — 10,520,083

SWP: OIS 3.349000 9/1/2053 SOF Reserve Hedge Exhibit 5 Interest Rate
PNC FINANCIAL SERVICES
GROUP INC 08/30/2023 09/01/2053 1 200,000,000 3.998676315 / 3.349 — — (2,381,764) (23,559,814) (23,559,814) (5,452,214) — — — 5,260,041

REC 3.057 / PAY US-SOFR 5/20/2025 Reserve Hedge Exhibit 5 Interest Rate Wells Fargo 12/19/2024 05/20/2055 1 500,000,000 3.807982304 / 3.057 — — (3,206,583) (83,615,328) (83,615,328) (23,427,728) — — — 13,551,591
1119999999 – Swaps, Hedging Other, Interest Rate — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
1169999999 – Swaps, Subtotal - Hedging Other — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
1359999999 – Subtotal - Interest Rate — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
1409999999 – Subtotal - Total Swaps — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
1709999999 – Subtotal - Hedging Other — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
1759999999 – Totals — — (21,573,467) (395,932,549) XXX (395,932,549) (63,698,724) — — — 50,114,189 XXX XXX
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(E-20) Schedule DB - Part A - Section 2

NONE

(E-20) Schedule DB - Part A - Section 2 - Description of Hedged Risk(s)

NONE

(E-20) Schedule DB - Part A - Section 2 - Financial or Economic Impact of the Hedge

NONE

(E-21) Schedule DB - Part B - Section 1

NONE

(E-21) Schedule DB - Part B - Section 1 - Broker Name

NONE

(E-21) Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)

NONE

(E-21) Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge

NONE

(E-22) Schedule DB - Part B - Section 2

NONE

(E-22) Schedule DB - Part B - Section 2 - Description of Hedged Risk(s)

NONE

(E-22) Schedule DB - Part B - Section 2 - Financial or Economic Impact of the Hedge

NONE
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1

Description of Exchange, Counterparty or Central Clearinghouse

2

Master
Agreement

(Y or N)

3

Credit Support
Annex (Y or N)

Counterparty Offset Book / Adjusted Carrying Value Fair Value 12

Potential Exposure

13

Off-Balance Sheet
Exposure

4

Fair Value of
Acceptable Collateral

5

Present Value of
Financing Premium

6

Contracts With Book /
Adjusted Carrying

Value > 0

7

Contracts With Book /
Adjusted Carrying

Value < 0

8

Exposure Net of
Collateral

9

Contracts With Fair
Value > 0

10

Contracts With Fair
Value < 0

11

Exposure Net of
Collateral

Over-The-Counter, Total NAIC 2 Designation
BANK OF NOVA SCOTIA Y N (40,598,171) — (40,598,171) — 10,520,083
PNC Y N (36,896,761) — (36,896,761) — 2,545,446
PNC FINANCIAL SERVIC Y N (23,559,814) — (23,559,814) — 5,260,041
S-BNSDV Y N (35,987,643) — (35,987,643) — 2,545,446
USB Y N (175,274,832) — (175,274,832) — 15,691,582
Wells Fargo Y N (83,615,328) — (83,615,328) — 13,551,591
0399999999 – Over-The-Counter, Total NAIC 2 Designation (395,932,549) — (395,932,549) — 50,114,189
0999999999 – Gross Totals (395,932,549) — (395,932,549) — 50,114,189
1. Offset per SSAP No. 64 XXX XXX XXX XXX XXX XXX
2. Net after right of offset per SSAP No. 64 (395,932,549) XXX XXX XXX XXX XXX XXX
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Collateral Pledged by Reporting Entity
1

Exchange, Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book / Adjusted
Carrying Value

8

Maturity Date

9

Type of Margin
(I, V or IV)

Collateral Pledged to Reporting Entity

........................................................................................................................................................................................................................................................................................................................................................................................................................ ..................................... ..................................... ..................................... .....................................

1

Exchange, Counterparty or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP Identification

4

Description

5

Fair Value

6

Par Value

7

Book / Adjusted
Carrying Value

8

Maturity Date

9

Type of Margin
(I, V or IV)

BANK OF NOVA SCOTIA L3I9ZG2KFGXZ61BMYR72 Cash CSHBNS-IH-2 BANK OF NOVA SCOTIA CASH COLLATERA 77,810,000 77,810,000 77,810,000 12/31/2049 IV
PNC BANK, N.A. AD6GFRVSDT01YPT1CS68 Cash CSHPNC-UY-5 PNC BANK NA CASH COLLATERAL 60,490,000 60,490,000 60,490,000 12/31/2049 IV
U.S. BANK, N.A. 6BYL5QZYBDK8S7L73M02 Cash CSHUSB-JB-4 US BANK CASH COLLATERAL 193,050,000 193,050,000 193,050,000 12/31/2049 IV
Wells Fargo Bank, N.A. KB1H1DSPRFMYMCUFXT09 Cash CSHWFG-TG-1 WACHOVIA OTC CASH COLLATERAL 83,420,000 83,420,000 83,420,000 12/31/2049 IV
0199999999 – Total Collateral Pledged by Reporting Entity 414,770,000 414,770,000 414,770,000 XXX XXX

0299999999 – Total Collateral Pledged to Reporting Entity XXX XXX XXXNONE
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(E-25) Schedule DB - Part E

NONE

(E-26) Schedule DL - Part 1

NONE

(E-26) Schedule DL - Part 1 - General Interrogatories

NONE

(E-27) Schedule DL - Part 2

NONE

(E-27) Schedule DL - Part 2 - General Interrogatories

NONE
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1

Depository

2

Restricted
Asset
Code

3

Rate of
Interest

4

Amount of
Interest

Received
During Year

5

Amount of
Interest
Accrued

December 31
of Current Year

6

Balance

7

*
Open Depositories

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. 4. 7. 10.
2. 5. 8. 11.
3. 6. 9. 12.

Citibank – New York, NY 195,488,737 XXX
Federal Home Loan Bank – Indianapolis, IN 1,854,053 XXX
Key Bank – Cleveland, OH 546,143 35,462,869 XXX
M&T Bank – Buffalo, NY 682,275 50,513,543 XXX
US Bank – Minneapolis, MN 120,818 XXX
Wells Fargo Bank – Philadelphia, PA 1,114,976 26,608,655 XXX
State Deposits – 270,813 XXX
0199998 – Deposits in depositories that do not exceed allowable limits in any one
depository (See Instructions)-open depositories XXX
0199999 – Totals – Open Depositories 2,343,394 310,319,488 XXX
0399999 – Total Cash on Deposit 2,343,394 310,319,488 XXX
0599999 – Total Cash 2,343,394 310,319,488 XXX

January 379,106,381 April 293,889,571 July 352,824,837 October 321,496,587
February 228,996,397 May 305,680,384 August 418,670,208 November 396,091,921
March 282,253,279 June 320,000,787 September 294,863,510 December 310,319,488
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SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned December 31 of Current Year

1

CUSIP Identification

2

Description

3

Restricted Asset Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7

Book / Adjusted
Carrying Value

8

Amount of Interest
Due and Accrued

9

Amount Received
During Year

Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC)

Issuer Credit Obligations: Corporate Bonds (Unaffiliated)

Sweep Accounts

Exempt Money Market Mutual Funds – as Identified by SVO

All Other Money Market Mutual Funds

1. Line
Number Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

1A 1A $15,040,483 1B $ 1C $ 1D $ 1E $ 1F $ 1G $
1B 2A $26,431 2B $ 2C $
1C 3A $ 3B $ 3C $
1D 4A $ 4B $ 4C $
1E 5A $ 5B $ 5C $
1F 6 $

XXX UNITED STATES TREASURY 12/04/2025 01/02/2026 15,040,483 40,952
0019999999 – Issuer Credit Obligations: U.S. Government Obligations (Exempt from RBC) 15,040,483 40,952

XXX READY CAPITAL CORP 12/31/2025 5.750 02/15/2026 26,431 259 85
0089999999 – Issuer Credit Obligations: Corporate Bonds (Unaffiliated) 26,431 259 85
0489999999 – Total – Issuer Credit Obligations (Unaffiliated) 15,066,915 259 41,037
0509999999 – Total Issuer Credit Obligations 15,066,915 259 41,037

XXX BNY CASH RESERVE FUND C 12/31/2025 2.400 14,364,085 44,404
XXX U.S. BANK MONEY MARKET ACCOUNT FUND 12/01/2025 19,177,216 857

8109999999 – Sweep Accounts 33,541,301 45,260

31846V-41-9 FIRST AMER:TRS OBG V SD 07/02/2025 3.460 XXX 280,000 847 11,263
38142B-50-0 GOLDMAN:FS TRS I INST C 12/31/2025 3.560 XXX 2,192,499 6,107 11,511
38142B-50-0 GOLDMAN:FS TRS I INST 12/02/2025 3.560 XXX 3,262 10 132
61747C-58-2 MORG STAN I LQ:TRS I 12/31/2025 3.570 XXX 265,104,458 609,263 505,811
8209999999 – Exempt Money Market Mutual Funds – as Identified by SVO 267,580,220 616,227 528,717

31846V-62-5 FIRST AMER:INS PRM OBL Z C 12/29/2025 3.500 XXX 7,434,296 17,751 14,288
8309999999 – All Other Money Market Mutual Funds 7,434,296 17,751 14,288
8589999999 – Total Cash Equivalents (Unaffiliated) 323,622,732 634,237 629,302
8609999999 – Total Cash Equivalents 323,622,732 634,237 629,302
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SCHEDULE E - PART 3 - SPECIAL DEPOSITS

States, Etc.

1

Type of
Deposit

2

Purpose of Deposit

Deposits For the Benefit of All
Policyholders All Other Special Deposits

3

Book/Adjusted
Carrying Value

4

Fair Value

5

Book/Adjusted
Carrying Value

6

Fair Value
1.
2.
3.
4.
5.
6.
7.
8.
9.
10.
11.
12.
13.
14.
15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31.
32.
33.
34.
35.
36.
37.
38.
39.
40.
41.
42.
43.
44.
45.
46.
47.
48.
49.
50.
51.
52.
53.
54.
55.
56.
57.
58.
59.
Details of Write-Ins

5801.

5802.
5803.

5898.

5899.

Alabama AL
Alaska AK
Arizona AZ
Arkansas AR O Life Insurance 309,820 312,223
California CA
Colorado CO
Connecticut CT
Delaware DE
District of Columbia DC
Florida FL
Georgia GA ICO Life Insurance 50,018 52,320
Hawaii HI
Idaho ID
Illinois IL
Indiana IN
Iowa IA
Kansas KS
Kentucky KY
Louisiana LA
Maine ME
Maryland MD
Massachusetts MA
Michigan MI
Minnesota MN O Life Insurance 5,836,554 5,969,268
Mississippi MS
Missouri MO
Montana MT
Nebraska NE
Nevada NV
New Hampshire NH
New Jersey NJ
New Mexico NM ICO Life Insurance 523,383 529,744
New York NY
North Carolina NC O Life Insurance 449,437 452,165
North Dakota ND
Ohio OH
Oklahoma OK
Oregon OR
Pennsylvania PA
Rhode Island RI
South Carolina SC
South Dakota SD
Tennessee TN
Texas TX
Utah UT
Vermont VT
Virginia VA
Washington WA
West Virginia WV
Wisconsin WI
Wyoming WY
American Samoa AS
Guam GU
Puerto Rico PR
US Virgin Islands VI
Northern Mariana Islands MP
Canada CAN
Aggregate alien and other OT XXX XXX 347,097,427 293,769,241
Totals XXX XXX 7,169,212 7,315,719 347,097,427 293,769,241

Credit for Reinsurance Trust (WRNY)
REG 114 Reinsurance with WRNY 119,569,836 113,064,875
Trust supporting assumed
reinsurance business (Transamerica
Financial-NY) REG 114 Reinsurance with Transamerica Financial -NY 227,527,591 180,704,366

Summary of remaining write-ins for
Line 58 from overflow page XXX XXX
Totals (Lines 5801 through 5803 plus
5898) (Line 58 above) XXX XXX 347,097,427 293,769,241
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