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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,176,305,388 |....ccovvviiicrirrenn [V 6,176,305,388 |........... 6,553,820,297
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiriieiieueirerincieieeeissesesseete s sesseeae e seseee e sesnsssesens [orereecinecnenns 109,013,850 [..o.cvceevrereececerirrcene [V 109,013,850 |.....ccccvnenee 69,232,061
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 557,211,933 | [V 557,211,933 | 519,095,177
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 893,345,000 |....covieiieeiriieircieieae [V 893,345,000 |....cvvvneene 963,459,676
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 40,218,909 |..ooivicerceae [V 40,218,909 |......cocovueve. 41,613,235
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ...91,020,121 ), cash equivalents
[T 68,078,630 ) and short-term
investments ($  .......ccoe.ee. 132,574,114 ) e o 291,672,865 |....coevrieercirriirenes [V SR 291,672,865 |................ 144,671,736
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoeeernenee 150,896,680 150,869,815 |................ 161,973,003
7. Derivatives ............... ... 43,488,012 |.. ... 43,488,012 |.. ....53,336,367
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 676,467,736 676,467,736 679,207,260
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 9,948,496 |.......ovveiriirieiine (U 9,948,496 |........ccconne. 8,497,015
10. Securities lending reinvested collateral assets . 87,444,539 |.. 87,444,539 |.. ..116,785,846
11.  Aggregate write-ins for iNVested aSSEtS ...........coviueueeiiririririreeieeeeseseses |oereresieeeeenens 103,388 .o 0 o 103,388 |.oovoviiiieiine 243,157
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 9,036,116,796 |....coevevererennnne 26,865 |............ 9,036,089,931 |........... 9,311,934,830
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 66,464,328 |.......ccoeeriinenee 142,216 |..coovcrnee 66,322,112 | 67,659,654
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............. (458,358,910 .....cocvnene. 7,596,710 |....occoneee (465,955,619)].............. (535,277,962)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 8,500,995 |..oooviieeeeeee (01 PO 8,500,995 |...ccovivne 7,890,723
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 717,037,619 | (V1 717,037,619 |.coooveeeee 664,659,734
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 1,768,570 |.oveveeieeeiceieeieine (V1 1,768,570 |..cooovevnenen. 2,348,818
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveees fovveveeveennn. 168,372,385 |..ocvoveeeeeeeeeeeeeee (V1N 168,372,385 |................ 200,461,678
17.  Amounts receivable relating to uninsured plans .............ccccoeeeeeeeeeceenenenins freveeeeiienens 3,156,110 v (U 3,156,110 |oooveiiinne 2,458,962
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 7,495,849 ..o, (01 PO 7,495,849 |......coooe.. 24 154 756
18.2 Net deferred tax asset .. .. 143,255,752
19. Guaranty funds receivable or 0N deposit .............cccceeeevevevevereeeecereeeeeeeees Jrererennienenenene 3,260,913 ol 0 003,260,913 | 3,277,783
20. Electronic data processing equipment and software .............ccccoeveveiercncns frninniiinininiinn 03 B3 0 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 3,075,122 | (V1 3,075,122 |cveiere 27,358,272
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 1,105,041 .o 1,105,041 [ [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 68,958,141 |.covcivinne. 5,707,484 |......ccc..... 63,250,657 |..cccovrennnnne 51,683,409
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 9,997,362,241 |................ 211,315,865 |........... 9,786,046,376 |............ 9,971,866,410
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 2,804,886,795 |....coviiieeiirens [V 2,804,886,795 |........... 2,645,800, 163
28. Total (Lines 26 and 27) 12,802,249,036 211,315,865 12,590,933, 171 12,617,666,573
DETAILS OF WRITE-INS
1101. Derivative receivables ... [ 103,388 .o [V 103,388 .o 243,157
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 103,388 0 103,388 243,157
2501, Margin call collateral ... Lo, 59,779,479 [.covvooeerrcreriiriecrcnnnees 0 Joveeeerrrre 59,779,479 [.ovvvveere. 50,799,878
2502. Lifeline deposits receivable ... e 3,260,099 ..o [V 3,260,099 |...c.ccooveiis 877,733
2503. Miscellaneous assets ... e 5,918,563 |.....coovvrinne 5,707,484 |..ooovvviine. 211,079 [ 5,797
2598. Summary of remaining write-ins for Line 25 from overflow page ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 68,958, 141 5,707,484 63,250,657 51,683,409




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 5,211,810,810 eSS $ orrerrrrirririeireenne 0 included in Line 6.3
(including $ v 234,859,687 MOACO RESEIVE) ........ooceveeeiiieciieeieeeeieeee ettt nasssnassas |eeseie e 5,211,810,810 |............ 5,551,641,016
2. Aggregate reserve for accident and health contracts (including $  ......coooeveveeicnininnnne 0 Modco Reserve) 121,829,462 |.. 115,200,770
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 15,304,504 ModCO RESEIVE).........veveveeeeieiiieeeee e 980,965,423 |............ 1,003, 113,553
4. Contract claims:
B0 LI etttk b R e bbb bR h bbbttt bbb ettt b ettt [renenannnas 188,026,516 |.......cocne.. 192,346,367
4.2 Accident and health 601,302,396 |.............. 640,924,998
5. Policyholders’ dividends/refunds to members $ ........cccccceiirininnnnne 0 and coupons $ ....ccoceevvevrniccirininenne 0 due
BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMIOACO) .tttk h k£ R £t h bttt bbbttt be b [eo e (3,283,101) ..ccccvnnene (3,991,441)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including$ ............c.cccceeeveeeeee. 00 Modco) o [l 0
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cococeeuens forrorccni 75,726 |.ooooeee 189,536
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ................ 20,881,171 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
SEIVICE ACE ..ttt e e st s £t e e ee R e Rt £ e e A SR e AR £ s e e e AR e Attt st ee e s e st et s e s esenenenen e [eoe e 26,718,187 | 30,803,005
9.3 Other amounts payable on reinsurance, including $ .........ccccce.c.. 7,935,155 assumedand $ ..o 163,263,711
LoTT LY ST ST R PPRRSTSTSRTRPTRRY SRR 171,198,866 |........concc.... 8,660,264
9.4 Interest MaiNtENANCE RESEIVE .............c.cucviuieiieeisieeeteteteaee e et ettt et e et et et e et et et essss et s s et et esesesessssssasssesesesesessasesssssssesesesnanas [ereneeasnnanenas 22,785,567 |.coeeeeeeenne 15,186,848
10. Commissions to agents due or accrued-life and annuity contracts $
S e 34,060,825 and deposit-type contract funds $  .eoeeeeeennrieieiein 0 e [ 48,502,183 |........o.... 60,310,868
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 1,437,527 | 1,767,601
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiueueieeteeieteetetietetetatessateseesessesesessesesseseesetessesessasessasessssessssesessesesseteasasensasensssensssens [ressenenneseneans 31,175,206 |................. 27,246,931
13. Transfers to Separate Accounts due or accrued (net) (including $§  ................
allowances recognized in reserves, net of reiNSUred alIOWANCES) ............c.oveueueueuiiriirieieieeeieee et ssnes [eeeeeeeeieeeeas 1,087,832 |...covvne 1,535,109
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene (755,316)].. 13,855,225
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SS€S) ......c.cocev. feereevrerecenrnriicieenn 0 feoce
15.2 Net deferred tax ADIlity ..ottt et ettt ettt
16.  Unearned iNVEeSIMENT INCOME ............oiiiii e
17.  Amounts withheld or retained by reporting entity as agent or trustee ............ccccecvvveiiciiiicnn,
18.  Amounts held for agents' account, including $ .....cccevverencenne 733,583 agents' credit balances ..
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ...........c.ccccoeevvivieveeeeene . 302,440 |..
22. Borrowed money $ ... 7,339,000 and interest thereon $  ..coovevvevveeveeeees 1,002 i .. 7,346,062 |..
23. Dividends to stockholders declared and UNPAIA ...........ccooiiiiiiiiiieiie ettt ettt e neebesaeesseesaeesneesbeens [eeisesae st se e 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 143,407,164 |................ 161,907,269
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ... e 13,803,293 | 26,193,044
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oeeceeveeeenee 400,797,795 |....covveene 439,418,471
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ... 26,531,939 |.. ... 35,227,391
24,05 DIafts OUISTANAING ......c.cueuieieieieeeeeececeeeie ettt ettt et a s s st s et e s e s e s s s st s et et eseaessas s st esesesessssssssasasesesesesessssasssssasans [eeesenensaenseseseeeeeneneaeneaes [0 0
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s [0 0
24.07 FUNAS NEId UNAEI COMMSUIANGE ........c.cueuieiiiieetetctieiees et teteseaeas s s s et st eaetesessss s et e s esesesessssss s ssssasesesesessas s ssssasesesesessanasssasas|eeesenensaeseseeeeeeeneneaeeaes [0 0
24.08 Derivatives ..........cccceeeenne. 45,993,086 |.. 46,996,371
24.09 Payable for securities ........... ... 19,758,983 |....cooviee 3,771,386
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ... 87,444 539 |. ..116,785,846
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 166,100,537 163,073,620
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 8,454 ,563,078 8,873,572,315
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 2,804,886,7% |............ 2,645,800, 163
28. Total liabilities (Lines 26 and 27) ... . 11,259,449,874 11,519,372,479
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
32, SUIPIUS NOLES ....eeiiiiiiiiiiirie e
33.  Gross paid in and CONHDULEA SUMPIUS ..........eiiuiiiiiiieii ettt ettt e bt e sbe e b e et e e bt embeemeeeaeeeseesaeesaeenbeenbeens
34. Aggregate write-ins for special SUMPIUS fUNAS ..ottt ettt e et e e e ae e b e e e e e neeeneene
35, UNASSIGNEd fUNAS (SUIMPIUS) ...ttt ettt ettt et e st e e st e e et e ea e e b2 e s e e as e e as e e a e e ea e e em e e eseeeseese e s e enneenseenneaneeaneens
36. Less treasury stock, at cost:
36.1 e 0 shares common (value included in LINe 29 $  ......ccccovvievvriicinicineeas 0 ) i [ 0 [ 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes 0 ) e [ 100,000 |...ovoveecieerieenns 100,000
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,328,883,297 1,095,694,095
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 1,331,483,297 1,098,294,095
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,590,933, 171 12,617,666,573
DETAILS OF WRITE-INS
2501, Lifeling depoSits PAYADIE ..c.ciiiiiiiicciccce ettt ettt sttt ne e [eseneneeenas 67,601,871 |...cooe. 53,299,658
2502. Unclaimed property ..... ... 46,436,486 |. ... 44,088,033
2503. Margin call collateral ... ... 38,850,549 |. ...53,451,874
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 13,211,631 | 12,234,055
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 166,100,537 163,073,620
3101, Deferred gain ON FEINSUFANCE ......ccoiiiieiieieieii ettt ettt ettt e s e esebenens [oetesesennaenas 366,306,732 |....oocee. 383,349,549
G 107 P RO PR RPN
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 366,306,732 383,349,549
G ) RO OPP PR RPN
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeerc o 964,570,354 |........... 1,012,160,260 |............ 1,331,411,669
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,250,702 ..o 3,738,430 .o 4,352,878
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..322,990,913 |.. ..355,973,330 |.. ..503,076, 190
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (7,804,520)]|.. ... (6,875,890)]|.. ... (9,232,431)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 243,874,829 |.............. 222,681,852 |................ 298,269,334
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (186,255,231)].....cccnvceee (5,427,504)....ccnve.. (26,009,746)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 43,379,631 |...coooeee 45,138,023 |....ccocveene 60,116,677
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 14,125,139 5,465,897 7,471,950
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 1,397,131,817 1,632,854,399 2,169,456,519
10.  Death DENETIS ... 79,970,147
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ............cccovvvevererereureneeenens freeseseseeeeeeneenenenenennens 0 oo 5,000 |..
12, ANNUILY DENETIS ....vviicececeeee ettt ettt e sttt e e ettt es et ettt esensnseae st esensnsesetesesensnsnsesasanns 42,804,600
13. Disability benefits and benefits under accident and health contracts ................cocovueueveveeeccecueereenee. 564,862,130
14. Coupons, guaranteed annual pure endowments and similar benefits ............cccoocevennninnnnnnnicsfoeninil O 0.
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . ..653,961,414 |.. ..836,810,203
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 21,091,197 | 24,812,433 | 34,013,824
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 4,396,219 |.oooiee 5,240,800 |....ccocoeee..e 6,669,693
19. Increase in aggregate reserves for life and accident and health contracts (333,201,515) (463,132,959) (554,567,495)
20.  Totals (LINES 10 10 1) ..uuriiiiucieieeeieieseieieeeeeeesesseeeseeesesseessesseseseesse s esssesesesesnsssesesesessssssssesesassnnnesaornnnnsesesnnns 692,287,403 |............... 908,523,564 |............ 1,339,881,630
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiicete ettt b bbb bbbttt s s s s bt es e [ecsceeeennacaas 254,438,734 |................ 278,932,282 |................ 359,627,983
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 4,397,885 ..o 4,630,148 |..cococvrs 6,308,990
23. General insurance expenses and fraternal EXPENSES ..........ccccccveveveveveveueeereeeeeiereieeessessssneseesesesssenseeeeeeenenene 024,999,920 [, 296,516,162 |....ooeeee 400,986,718
24. Insurance taxes, licenses and fees, excluding federal iNcome taxes .............ccccceeveeeeeeveveverereeeeeeenefeeeeeeeee. 74,085,322 |, 70,040,005 | 97,862,687
25. Increase in loading on deferred and uncollected premiums .............ccccveveveveuccreeeeeiereveeeeeeeeeseeenenes fereseeeeeenenens (161,237 ) | 798,693 | 1,549,001
26. Net transfers to or (from) Separate Accounts net of reinsurance (189,848,267)
27. Aggregate write-ins for deductions .... 5,288,788 8,550, 165 5,702,368
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 1,210,588,270 1,428,288,386 2,022,071,110
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 186,543,546 |............... 204,566,012 |......ccoeenve 147,385,410
30. Dividends to policyholders and refunds to members 456,712 670,239 888,939
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans 186,086,834 |................ 203,895,774 |................ 146,496,471
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (10,530,985) (4,035,241) (30,316,093)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne 196,617,819 |..covevneee 207,931,015 |.....c....... 176,812,564
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (601,888) (excluding taxes of $  ...oeoveuveneee (1,647,042)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (8,733,817) (2,600,240) (14,304,286)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 187,884,002 205,330,775 162,508,278
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,098,294,095 1,446,526,519 1,446,526,519
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann 187,884,002 |............... 205,330,775 |oeeeneenne 162,508,278
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (7,867,038) ..5,757,994 ..(13,932,993)].. ..(40,562,451)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cccccoeveveievevereeeeeeeeeeeieeeeeeeeesesfeeeeeeeeenennn 988,918 | 886, 771 | 609,927
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et . . ..(26,537,814)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 15,281,632 |.. ..(20,872,315)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ... 12,389,751 |.. ... (4,828,485)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
£SO I =T I o S AESTOUROPUURTTOPRTOPRPROPIN 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.ceueueeiieieieeeeeeeeeeeeeeeie e e (17,042,817) .o (17,432,659) ... (23,243,447)
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (V1 S, (402,000,000)|.............. (402,000,000)
53. Aggregate write-ins for gains and losses in surplus (116,016) (89,782) 80,953
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 233,189,202 (242 ,166,268) (348,232,425)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,331,483,297 1,204,360,252 1,098,294 ,095
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eieietceereeceeieiete sttt es et ese e e e se e s e e e e e e e see et s es e e s eb et e s essensesesesss e nsetesessses [ensessnnnnnaneen 13,979,072 | 5,311,866 |...cccoeorneenene 7,146,774
08.302. MiSCEIIANBOUS TNCOME .......oveieeeeeeeeeee ettt e e e e e et e s ea e e eeeneeseaeetenseeeaeeneaenens foreeeneeseaeaeeananans 146,067 |..cooveeeee. 154,081 [l 325,176
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 14,125,139 5,465,897 7,471,950
2701. Gains released from IMR ......... 5,990,214 | 4374213 | 5,047,905
2702. Funds withheld interest expense . 5,433,479 10,217,292 |.. 13,605,112
2703. REINSUFANCE BXPENSE ...oeoeeeeevvtctceeeeeeee ettt ettt ettt et e sttt sss s s esss s e st esesess s ssssesesesesesnnessnssea|essnseseseseseananas 124,704 |....oovee 128,067 |..ooveeeeeeee 185,264
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (6,259,609)|....ccvcvenne (6,169,407)|...ccccncnveeee (13,135,913)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 5,288,788 8,550, 165 5,702,368
5301. AMOrtization Of PENSTON .oocooeiiieieieiieeeee et 107,605 .o 169,409 | 713,465
5302. Amortization of other post-employment benefits .. (223,621)]|.. (259,191)].. (632,512)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (116,016) (89,782) 80,953




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuriiirieiirieiricieeeieie ettt [eosesinesiinens 885,081,620 |............ 1,086,256,933 |............ 1,426,178,073
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 336,907,389 |.......cconuee 370,062,144 |................ 527,047,385
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 327,350,052 217,513,812 294,073,059
4. TOtal (LINES 110 3) oottt 1,549,339,061 1,673,832,890 2,247,298,517
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,145,525,885 |............ 1,253,585,251 |............ 1,835,726,302
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (144,231,268).............. (140,424 ,319).............. (190,433,604)
7. Commissions, expenses paid and aggregate write-ins for deductions ................ccccoeveieieveveveuccceeeens fererereeienns 682,141,202 |................ 634,034,045 |............... 853,125,844
8. Dividends paid t0 POIICYNOIAETS .........c.cvovevveterieieiieeeeeie ettt ettt s ettt s s en s be s [eeeeesenee e nenees (251,628) ..o 204,992 |..ooovie 1,045,278
9. Federal and foreign income taxes paid (recovered) netof $ .............. (4,690,840) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (29,438,821) (5,994,070) (14,941,772)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,653,745,371 1,741,405,899 2,484,522,048
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (104 ,406,309) (67,573,009) (237,223,531)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 1,021,001,825 1,452,173,052
12.2 Stocks .............. 1,048,915 1,452,037
12.3 Mortgage loans ... 102,865,034 150,536,105
12.4 Real estate ....... 285,229 |...oooeevenee 285,229
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 44,474,823 |................. 31,472,279 |....cooveveneee. 45,120,013
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (346,067 ) [...vcvoeeecececenns (727157 ] (62,846)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 55,317,028 34,310,721 41,747,714
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,448,288,063 |............ 1,190,951,767 |............ 1,691,251,305
13. Cost of investments acquired (long-term only):
LT = T PSSO ROPIURORRRO 897,743,360 |............... 851,845,868 |............ 1,112,431,680
1312 STOCKS ..ottt [res et 9,745,565 |.........cec..... 19,128,646 |..........c...... 19,131,646
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 75,780,291 |..oovvnnne 46,149,587 |...ovovvrinnee. 58,155,187
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 59,682,619 |......ccoocnnee. 41,918,585 |......ccoveenee. 92,096,090
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 1,451,481 49,127,624 9,875,335
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,044 ,403,316 1,008,170,310 1,291,689,938
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (11,101,031) (7,772,674) (10,767,861)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 414,985,778 190,554,132 410,329,229
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ......ooeieiii sttt [oressinessneans (75,710, 173) |- 225,332,661 |....ocoeenne. 83,056,235
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (22,148,130) [..eoveveeeenne (6,206,704)]......ccucnv... (13,719,018)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 402,000,000 |......ccconueee 402,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (65,720,036) 34,795,581 (3,760,992)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (163,578,339) (148,078,462) (336,423,775)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. 147,001,129 |....ccccevevee (25,097,339)...cocvnnee (163,318,077)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 144,671,736 |.ccoveeneee. 307,989,813 |....cccoenvee. 307,989,813
19.2 End of period (Line 18 plus Line 19.1) 291,672,865 282,892,474 144,671,736
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Principle Based Bond Definition ... [oereee s 66,560,234 |.....cocoveveieiees [0 RN 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 494,954,799 |................ 503,759,903 |............... 691,150,660
GIOUP T .. | 475,948,864 |................ 499,253,577 |..ovveenen 661,028,779
INIVIAUEI @NNUITIES ...t e 44,837,157 |.covcen 50,440,545 |......ccco.c... 67,009,202
GOUP @NMNUILIES ......vcvevieiiceeciete ettt ettt ettt st ae st e st et te et et e es et e s et eas et essssessssesessesessesessebesesensssensssensereeeseeeseneas 12,056,688 |................ 14,003,768 |................. 18,246,069
ACCIABNE & NEAIN ... e 1,924,218,864 |........... 2,071,614,317 |............ 2,757,705,252
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) .....vvieieieieiiiccectete ettt st se st eaes 2,952,016,371 |.ccoceneee 3,139,072,110 |............ 4,195, 139,961
DEPOSIt-LYPE CONFACES ......vveiiiieiiieieieieie ettt ettt s s s ese e sessssesens |eeseeseneeeneaene 80,777,441 ..o 300,564,895 |............... 340,868, 181
Total (Lines 8 and 9) 3,032,793,813 3,439,637,005 4,536,008, 142




STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices
The financial statements of ReliaStar Life Insurance Company (the "Company" or "RLI") are presented on the basis
of accounting practices prescribed or permitted by the Minnesota Department of Commerce.

The Minnesota Department of Commerce recognizes only statutory accounting practices prescribed or permitted by
the State of Minnesota for determining and reporting the financial condition and results of operations of an insurance
company and for determining its solvency under the Minnesota Insurance Law. The National Association of
Insurance Commissioners' (“NAIC”) Accounting Practices and Procedures Manual ("NAIC SAP") has been adopted
as a component of prescribed or permitted practices by the State of Minnesota. The Commissioner of the Minnesota
Department of Commerce has the right to permit other specific practices that deviate from prescribed practices.

The Company, with the explicit permission of the Minnesota Department of Commerce - Insurance Division,
utilizes a straight-line amortization method over the estimated life of the reinsured business of 25 years to calculate
the quarterly amortization on the deferred gain resulting from the January 4, 2021 reinsurance treaty with Security
Life of Denver Colorado (“SLD”), to determine the amount to be recognized as income, instead of on a net tax basis
as earnings emerge as required by NAIC Statement of Statutory Accounting Principles (“SSAP”) No. 61, Life,
Deposit-Type and Accident and Health Reinsurance (“SSAP No. 617). There is no impact to the Company’s total
capital and surplus as a result of this permitted practice. The Company’s net income was decreased by an estimated
$61,243,692 and $21,946,286 as of September 30, 2025 and December 31, 2024 respectively as a result of the
permitted practice. The Company’s risk-based capital would not have triggered a regulatory event had the Company
not used this permitted practice.

In the third quarter of 2022, the Company, with permission of the Minnesota Department of Commerce — Insurance
Division, reclassified $2,321,217,500 from “Aggregate write-ins for other than special surplus funds” to
“Unassigned funds” to defer on a prospective basis the net gain resulted from recapture and contemporaneous ceding
of in-force business, as part of the January 4, 2021, Individual Life Transaction. The net deferred gain is calculated
based on SSAP 61. The permitted practice had no impact on the Company’s net income or total capital and surplus.
The Company’s risk-based capital would not have triggered a regulatory event had the Company not used this
permitted practice.

F/S F/S
SSAP# Page Line # 2025 2024
Net Income:
(1) RLI State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 187,884,002 $ 162,508,278
(2) state prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(3) state permitted practices that are an increase/(decrease) from NAIC SAP:
Deferred gain amortization 61R 0 0 (61,243,692) (21,946,286)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 249,127,694 $ 184,454,564
Surplus:
(5) RLI State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,331,483,297 $ 1,098,294,095
(6) State prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(7) State permitted practices that are an increase/(decrease) from NAIC SAP:
None — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX _$ 1,331,483,297 $ 1,098,294,095

C. Accounting Policy
(2) Bonds not backed by other loans are stated at either amortized cost using the yield to worst method or the lower
of cost or fair market value. The Company does not have any SVO-Identified investments as defined in SSAP

No. 26, Bonds.

(6) Asset-backed securities are stated at either amortized cost or the lower of amortized cost or fair market value.
Amortized cost is determined using the interest method and includes anticipated prepayments. The prospective
adjustment method is used to determine the amortized cost for the majority of asset-backed securities. For
certain securities, the retrospective adjustments methodology is utilized, including agency and non-agency
pools.

The Company made no significant changes to its accounting policies or practices as of September 30, 2025.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2025
financial statement presentation.

D. Going Concern
None



STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

2. Accounting Changes and Corrections of Errors
In August 2023, the NAIC adopted revisions to Statement of Statutory Accounting Principles No. 26 (“SSAP 26”) and
Statement of Statutory Accounting Principles No. 43 (“SSAP 43”) to reflect accounting and reporting guidance under
Principles Based Bond Definition (“PBBD”) for qualified investments. As a result of these adoptions, investments
qualified as issuer credit obligation (“ICO”) are reported under SSAP 26; investments qualified as asset-backed security
(“ABS”) are reported under SSAP 43.

In March 2024, the NAIC adopted revisions to Statement of Statutory Accounting Principles No.21 (“SSAP 21”) to
reflect accounting and reporting guidance for investments that do not meet the requirements of PBBD, and for residual
tranches or interests/loss positions.

The adopted PBBD revisions to SSAP 26, SSAP 43, and SSAP 21 are effective on January 1, 2025. The aggregate book
adjusted carrying value for all securities reclassified off Schedule D-1 is ICO's of $56,437,872 and ABS' of $10,122,362.
The measurement basis for the transferred securities did not change. There is no change to the Company's net income or
capital and surplus.

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None

5. Investments
D. Asset-Backed Securities
(1) Prepayment assumptions for asset-backed securities are obtained from third party services, broker dealer survey
values or internal estimates.

(2) The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with asset-backed securities subject to SSAP No. 43 as of September 30, 2025 due to intent to sell
or inability or lack of intent to hold to recovery.

M 6) ®)
Amortized Cost Other-than-Temporary

Basis Before Impairment Recognized in Loss

Other-than-

Temporary (2a) (2b)

Impairment Interest Non-interest Fair Value

OTTI recognized 1st Quarter
a. Intent to sell $ 489,202 § 67,096 § — S 422,106
b. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — — —
c.  Total 1st Quarter (a+b) $ 489,202 § 67,096 § — 3 422,106

OTTI recognized 2nd Quarter
d. Intent to sell $ 155,678  § 19,290 § — S 136,388
e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — — —
f.  Total 2nd Quarter (d-+e) $ 155,678  § 19,290 § — § 136,388

OTTI recognized 3rd Quarter
g. Intent to sell $ 23814 $ 1,298  $ — 3 22,516
h.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — — —

i.  Total 3rd Quarter (g+h) $ 23,814 $ 1,208 § — 3 22,516

m. Annual Aggregate Total (c+f+i+l) $ 87,684 § —
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STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

)

(4)

)

The Company did not have any OTTTI's that were recognized in the current reporting period in accordance with
asset-backed securities subject to SSAP No. 43 for the period July 1, 2025 to September 30, 2025.

The following table shows all impaired securities at September 30, 2025 in the aggregate for which an OTTI has
not been recognized in earnings as a realized loss, including securities with a recognized OTTI for non-interest
related declines when a non-recognized interest related impairment remains:

a. Aggregate amount of unrealized losses:
1. Less than 12 Months $ 1,059,201
2. 12 Months or Longer  § 253,379,260

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months  § 79,549,821
2. 12 Months or Longer §  1,163,747,442

If the fair value of an asset-backed security is less than its amortized cost basis at the balance sheet date, the
Company determines whether the impairment is other-than-temporary. Amortized cost basis includes
adjustments made to the cost of an investment for accretion, amortization, collection of cash and previous OTTI
recognized as a realized loss.

The general categories of information that the Company considers in reaching the conclusion that an
impairment is other-than-temporary are as follows:

Intent to Sell - if the Company intends to sell the asset-backed security (that is, it has decided to sell the
security), an OTTI is considered to have occurred.

Intent and Ability to Hold - if the Company does not intend to sell the asset-backed security, the Company
determines whether it has the intent and ability to retain the investment in the security for a period of time
sufficient to recover the amortized cost basis. If the Company does not have the intent and ability to retain the
investment for the time sufficient to recover the amortized cost basis, an OTTI shall be considered to have
occurred.

Recovery of the Amortized Cost Basis - if the Company does not expect to recover the entire amortized cost
basis of the security, the Company would be unable to assert that it will recover its amortized cost basis even if
it does not intend to sell the security and the entity has the intent and ability to hold. Therefore, in those
situations, an OTTI shall be considered to have occurred. In assessing whether the entire amortized cost basis of
the security will be recovered, the Company compares the present value of cash flows expected to be collected
from the security with the amortized cost basis of the security. If present value of cash flows expected to be
collected is less than the amortized cost basis of the security, the entire amortized cost basis of the security will
not be recovered (that is, a non-interest related decline exists), and an OTTI shall be considered to have
occurred.

The Company conducts a thorough quarterly review of all asset-backed security holdings to conclude if the
amortized cost basis of those securities is recoverable. This review is documented at a detailed level and
encompasses numerous factors and assumptions. The overall credit tracking process yields a variety of key data
that supports the impairment decision making process. The review process and related assumptions are updated
quarterly based on trends in the marketplace.

As part of the quarterly review, the Company identifies securities whose ratio of credit enhancement to serious
delinquency does not exhibit ample protection against principal loss. Those securities are put through a more
detailed analysis which covers, among other factors, (a) an analysis of the underlying collateral characteristics;
(b) a review of the historical performance of the collateral in the deal; (c) structural analysis of the security; and
(d) cash flow scenario analysis.

The prospective adjustment method is used to determine the amortized cost for the majority of asset-backed
securities as well as securities that have experienced an OTTI. For certain securities, including Agency-backed
securities, the retrospective adjustment method is used to determine amortize cost.

The market values for asset-backed securities are obtained as follows:

1. For securities that are considered marketable - market values are received from third party pricing services
or by obtaining a bid price from brokerage firms engaged in the business of trading those securities.

2. For securities that were privately placed and for which no ready market exists - the Company establishes
fair market values using a matrix pricing system which considers key factors such as credit quality, industry
sector, size of the issuer and transaction structure. A limited portion of the private placement portfolio is
priced independently of the matrix system as described above.
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STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
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E. Dollar Repurchase Agreements and/or Securities Lending Transactions
3) Collateral Received

Fair Value

b) The fair value of that collateral and of the portion

of that collateral that it has sold or repledged $ 87,444,539

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) The Company may periodically enter into a reverse repurchase secured borrowing agreement as a temporary bridge
liquidity facility to better match operational cash flow needs. In such cases, the Company will pledge investment
grade corporate bonds to an approved dealer counterparty. As part of the agreement, the dealer will apply haircuts
depending on specific collateral characteristics, and only advance funds against the lendable value (i.e., over-
collateralized loan) of the collateral. The effective reverse repurchase borrowing rate will be market dependent, but
in line with similar short-term collateralized lending rates.

2) Type of Repo Trades Used
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Bilateral (YES/NO) YES YES YES
b. Tri-Party (YES/NO) NO NO NO
3) Original (Flow) & Residual Maturity
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount
1. Open — No Maturity $ — S — 8 —
2. Overnight — — —
3.2 Days to 1 Week — — —
4.>1 Week to 1 Month 200,020,983 164,963,549 15,466,000
5.> 1 Month to 3 Months — — 75,601,000
6.> 3 Months to 1 Year — — —
7.>1 Year — — —
b. Ending Balance
1. Open — No Maturity $ — $ — § —
2. Overnight — — —
3.2 Days to 1 Week — — —
4.>1 Week to 1 Month 150,245,554 — 7,339,000
5.> 1 Month to 3 Months — — —
6.>3 Months to 1 Year — — —
7.>1 Year — — —
(4)  No securities sold and/or acquired resulted in default.
5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount $ 200,020,983 § 164,963,549 § 91,067,000
b. Ending Balance 149,942,180 — 7,339,000
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Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

NONE

NAIC 1

NAIC 2

NAIC 3

ICO -FV $
ABS -FV

Preferred Stock — FV

Common Stock

Mortgage Loans — FV

Real Estate — FV

Derivatives — FV

Other Invested Assets — FV

Total Assets — FV
(Sum of a through h)

ENDING BALANCE

$ — $
7,339,000

$ 7,339,000

NAIC 4

NAIC 5

NAIC 6

8

DOES NOT
QUALIFY AS
ADMITTED

ICO-FV $
ABS -FV

Preferred Stock — FV

Common Stock

Mortgage Loans — FV

Real Estate - FV

Derivatives — FV

Other Invested Assets — FV

Total Assets — FV
(Sum of a through h)

Collateral Provided — Secured Borrowing

FIRST

QUARTER

SECOND
QUARTER

THIRD
QUARTER

Maximum Amount

1.Cash $

2.Securities (FV) 210,548,403

3.Securities (BACV)
4 Nonadmitted Subset (BACV)

Ending Balance
1.Cash $

XXX
XXX

2.Securities (FV) 155,337,884

3.Securities (BACV)
4.Nonadmitted Subset (BACV)

$ — 3
173,624,337
XXX
XXX

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

AMORTIZED FAIR
COST VALUE
Overnight and Continuous $ — 8 —
30 Days or Less — —
31 to 90 Days — _
> 90 Days 7,645,809 7,695,734

7.4

94,052,719
XXX
XXX

7,695,734

$




STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

®

Recognized Receivable for Return of Collateral
— Secured Borrowing

a. Maximum Amount

1.Cash

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

126,626 $

$

2.Securities (FV)

b. Ending Balance
1.Cash $
2.Securities (FV)

Recognized Liability to Return Collateral —

(10) Secured Borrowing (Total)

FIRST
QUARTER

SECOND
QUARTER

THIRD
QUARTER

a. Maximum Amount

1.Repo Securities Sold/Acquired with

Cash Collateral $ 200,020,983 § 164,963,549 § 91,067,000
2.Repo Securities Sold/Acquired with

Securities Collateral (FV)

b. Ending Balance

1.Repo Securities Sold/Acquired with
Cash Collateral $

2.Repo Securities Sold/Acquired with
Securities Collateral (FV) 150,245,554 — $ 7,339,000
Repurchase Agreements Transactions Accounted for as a Sale

None

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale

None

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

None

S. Aggregate Collateral Loans by Qualifying Investment Collateral
None

6. Joint Ventures, Partnerships and Limited Liability Companies
No significant change

7. Investment Income
No significant change

8. Derivative Instruments

A. Derivatives under SSAP No. 86-Derivatives
(8) None
B. Derivatives under SSAP No. 108-Derivatives Hedging Variable Annuity Guarantees

None

9. Income Taxes
In July 2025, the One Big Beautiful Bill Act (“OBBBA”) was signed into law, which includes changes to the Internal
Revenue Code. The Company is still assessing but does not anticipate that the OBBBA will result in a material impact to
surplus from these changes.
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STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries and Affiliates
D. Amounts Due To/From Related Parties
The Company has entered into a reciprocal loan agreement with Voya Financial, Inc. to promote efficient
management of cash and liquidity and to provide for unanticipated short-term cash requirements. As of
September 30, 2025, the Company had $ 130,091,346 outstanding receivable including principal and interest from
Voya Financial, Inc. and no outstanding payable, under a reciprocal loan agreement between the Company and Voya
Financial, Inc.

11. Debt
B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the FHLB of Des Moines. Through its membership, the Company has conducted
business activity (issued funding agreements) with the FHLB. It is part of the Company's strategy to utilize
these funds for spread lending purposes. The Company has determined the estimated maximum borrowing
capacity as $3,800,000,000. The Company has the ability to obtain funding from the FHLB based on a
percentage of the value of its assets and subject to the availability of eligible collateral. The limit across all
programs is 30% of the general and separate accounts total assets of the Company, one quarter in arrears.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3

Total General Separate
2+3 Account Accounts

(a) Membership Stock-Class A $ — 3 — 3 —

(b) Membership Stock-Class B 7,742,600 7,742,600 —

(c) Activity Stock 23,625,000 23,625,000 —

(d) Excess Stock — — —

(e) Aggregate Total (atb+c+d) 31,367,600 31,367,600 —

(f) Actual or estimated

Borrowing Capacity as

Determined by the Insurer $ 712,334,651 XXX XXX

2. Prior year-end 1 2 3

Total General Separate
2+3 Account Accounts

(a) Membership Stock-Class A § — $ — 3 —

(b) Membership Stock-Class B 8,033,900 8,033,900 —

(c) Activity Stock 23,625,000 23,625,000 —

(d) Excess Stock — — —

(e) Aggregate Total (a+b+c+d) 31,658,900 31,658,900 —

(f) Actual or estimated

Borrowing Capacity as

Determined by the Insurer $ 669,237,999 XXX XXX

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

1 2 3 4 5 6
6 months
Current Not Eligible to Less 1 to Less
Year Total for Less Than 6 Than 1 Than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3 to S Years
1. Class A $ — 3 — 3 — 3 — — 8§ —
2. Class B 7,742,600 7,742,600 — — — —
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STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of September 30, 2025

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

2. Current Year General Account

Total Collateral Pledged

3. Current Year Separate Accounts
Total Collateral Pledged

4. Prior year-end Total General and Separate Accounts

Total Collateral Pledged

b. Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate Accounts

Maximum Collateral Pledged (Lines 2+3)

2. Current Year General Account

Maximum Collateral Pledged

3. Current Year Separate Accounts

Maximum Collateral Pledged

4. Prior year-end Total General and Separate Accounts

Maximum Collateral Pledged

7.7

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
815,384,367 1,008,979,721 § 525,000,000
815,384,367 1,008,979,721 § 525,000,000
_ — _
769,747,608 989,738,493  § 525,000,000
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
815,384,367 1,008,979,721 § 525,000,000
815,384,367 1,008,979,721 § 525,000,000
— — _
884,448,241 1,057,500,822  § 525,000,000



STATEMENT AS OF September 30, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from FHLB
a. Amount as of September 30, 2025

1. Current Year

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 525,000,000 525,000,000 — 527,998,002
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — $ 527,998,002
2. Prior Year-end
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 525,000,000 525,000,000 — 528,345,130
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — 8 528,345,130
b. Maximum Amount During 2025
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 8 — —
2. Funding Agreements 525,000,000 525,000,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3)  § 525,000,000 $ 525,000,000 —

c. FHLB - Prepayment Obligations

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

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

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
The Company sponsors a non-contributory supplemental retirement non-qualified plan covering certain U.S.
employees. As of September 30, 2025, the Company accrued in accordance with actuarially determined amounts
with an offset to the pension cost accrual for the incremental asset amortization.

A summary of the net periodic benefit cost of the Company’s benefit plans are as follows at September 30, 2025 and
December 31, 2024:

(4) Components of net periodic benefit cost

Special or Contractual Benefits

Pension Benefits Postretirement Benefits Per SSAP No. 11
2025 2024 2025 2024 2025 2024

a. Service cost $ — 3 — — 3 — 8 — 3 —
b. Interest cost 643,343 868,151 68,158 99,178 — —
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 107,605 225,879 (204,885) (320,606) — —
f. Prior service cost or credit — — (18,737) (24,982) — —
g. Gain or loss recognized due to a

settlement or curtailment — — — — — —
h. Total net periodic benefit cost $ 750,948  $ 1,094,030 $ (155464) § (246410) $ — 3 —
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13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
No significant change

14. Liabilities, Contingencies, and Assessments
No significant change

15. Leases
No significant change

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk
No significant change

17. Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
None

18. Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant change

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
No significant change

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of

September 30, 2025:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a.  Assets at fair value
Bonds
Asset-Backed Securities — 5,655 — — 5,655
Total Bonds $ — 3 5,655 $ — 8 — 3 5,655
Preferred stock 2,843,406 1,031,767 32,965,815 — 36,840,988
Common stock 1,767,329 31,367,600 6,674,936 — 39,809,865
Other invested assets — 471,581 1,139,008 — 1,610,589
Derivatives assets
Equity contracts — 2,680,310 — — 2,680,310
Foreign exchange contracts — 124,861 — — 124,861
Interest rate contracts 371,706 38,982,350 — — 39,354,056
Total Derivatives $ 371,706  $ 41,787,521  $ — 8 — 3 42,159,227
Separate account assets 2,800,140,968 4,745,828 — — 2.,804,886,796
Total assets at fair value/NAV $ 2,805,123,409 $ 79,409,952 § 40,779,759 $ — $§ 2,925,313,120
b. Liabilities at fair value
Supplementary contracts and immediate annuities ~ $ — 8 — $ 35105499 $ — 3 35,105,499
Deposit type contracts — 380,992,017 — — 380,992,017
Derivatives liabilities
Equity contracts — 1,896,735 — — 1,896,735
Foreign exchange contracts — 331,279 — — 331,279
Interest rate contracts 192,753 38,879,670 — — 39,072,423
Total Derivatives $ 192,753  § 41,107,684 $ — 3 — 3 41,300,437

Total liabilities at fair value $ 192,753 § 422,099,701 § 35,105,499 § — $§ 457,397,953
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(2) The table below summarizes the changes in fair value of the Company’s assets and liabilities using significant
unobservable inputs (Level 3) during the reporting period of July 1, 2025 to September 30, 2025:

Total gains Total gains and
Beginning Transfers and (losses) (losses) Ending balance
balance at Transfers out of included in included in at September 30,
Description July 1,2025 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements

a.  Assets
Preferred Stock $ 32,633,176 $ — 3 — 8 — 3 332,639 § — 8 — 8 — 8 — 8 32,965,815
Common Stock 6,258,639 416,297 6,674,936
Other Invested Assets 3,984,983 — (3,984,983) — (32,269) 1,363,777 — — (192,500) 1,139,008
Total Assets $ 42876798 § —  $(3,984983) §$ — 3 716,667 $ 1,363,777 $ — S8 — $  (192,500) $ 40,779,759

b.  Liabilities
Supplementary contracts
and immediate annuities $ 36,838,538 $ — $ — $ — $ — $ — $ — S — $ (1,733,039) $ 35,105,499
Total Liabilities $ 36838538 § — 3 — 3 — 3 — s — s — s — 8 (1,733,039 S 35,105,499

Transfers out of Level 3 during the period of July 1, 2025 to September 30, 2025 are due to the variation in
inputs relied upon for valuation each quarter. Securities that are primarily valued using independent broker
quotes, when prices are not available from one of the commercial pricing services, are reflected as transfers into
Level 3. These securities are generally less liquid with very limited trading activity or where less transparency
exists corroborating the inputs to the valuation methodologies. When securities are valued using more widely
available information, the securities are transferred out of Level 3 and into Level 1 or 2, as appropriate.

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

Financial assets and liabilities recorded at fair value on the balance sheet are categorized as follows:
= Level 1 - Unadjusted quoted prices for identical assets or liabilities in an active market.

= Level 2 - Quoted prices in markets that are not active or inputs that are observable either directly or
indirectly for substantially the full term of the asset or liability. Level 2 inputs include the following:

*  Quoted prices for similar assets or liabilities in active markets;

*  Quoted prices for identical or similar assets or liabilities in non-active markets;

* Inputs other than quoted market prices that are observable; and

* Inputs that are derived principally from or corroborated by observable market data through correlation
or other means.

= Level 3 - Prices or valuation techniques that require inputs that are both unobservable and significant to the
overall fair value measurement. These valuations, whether derived internally or obtained from a third party,
use critical assumptions that are not widely available to estimate market participant expectations in valuing
the asset or liability.

(4) Fair values are based on quoted market prices when available. When market prices are not available, fair value
is generally estimated using discounted cash flow analyses, incorporating current market inputs for similar
financial instruments with comparable terms and credit quality (matrix pricing). In instances where there is little
or no market activity for the same or similar instruments, the Company estimates fair value using methods,
models and assumptions that management believes market participants would use to determine a current
transaction price. These valuation techniques involve some level of management estimation and judgment
which becomes significant with increasingly complex instruments or pricing models. Where appropriate,
adjustments are included to reflect the risk inherent in a particular methodology, model or input used.

Derivatives are carried at fair value, which is determined using the Company’s derivative accounting system in
conjunction with observable key financial data from third-party sources, such as yield curves, exchange rates,
S&P 500 Index prices, Secured Overnight Financing Rate ("SOFR") and Overnight Index Swap Rates ("OIS").
For those derivatives that are unable to be valued by the accounting system, the Company typically utilizes
values established by third-party brokers. Derivatives which qualify for special hedge accounting treatment are
reported in a manner that is consistent with the accounting for the hedged asset or liability.

(5) See Note 20A(1-4) for disclosures on derivative assets and liabilities.

B. Other Fair Value Disclosures
None
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C. Aggregate Fair Value Disclosures

The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of September 30, 2025:

Aggregate Fair Net Asset Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Issuer Credit Obligations $  3,528,636,720 $ 3,732,859,041 § 85,104,973 § 2,968,675259 $§ 474,856,488 $ — 3 —
Assets-Backed Securities 2,224,189,427 2,443,446,347 — 2,181,978,184 42,211,243 — —
Preferred stock 109,617,804 109,013,850 2,843,406 39,054,633 67,719,765 — —
Common stock 39,809,864 39,809,865 1,767,329 31,367,600 6,674,935 — —
Mortgage loans 871,136,207 893,345,000 — — 871,136,207 — —
Contract loans 150,869,815 150,869,815 — 150,869,815 — — —
Other invested assets 170,486,175 169,986,783 — 162,211,217 8,274,958 — —
Cash equivalents and short-term
investments 200,655,015 200,652,745 68,078,630 130,076,135 2,500,250 — —
Derivatives
Equity contracts 2,680,310 2,680,310 — 2,680,310 — — —
Foreign exchange contracts 1,853,911 1,451,437 — 1,853,911 — — —
Interest rate contracts 38,418,463 39,356,265 371,706 38,046,757 — — —
Separate account assets 2,804,886,796 2,804,886,796 2,800,140,968 4,745,828 — — —
Total Assets $ 10,143,240,507  $ 10,588,358,254  § 2,958,307,012 § 5,711,559,649  $1,473,373,846 $ — 3 —
Liabilities
Supplementary contracts and immediate
annuities $ 71,224,678  § 71,975,403  § — 3 — $ 71224678 § — S —
Deposit type contracts 911,463,977 908,990,019 — 911,463,977 — — —
Derivatives
Credit contracts 60,159 50,841 — 60,159 — — —
Equity contracts 1,896,735 1,896,735 — 1,896,735 — — —
Foreign exchange contracts 2,868,864 4,970,979 — 2,868,864 — — —
Interest rate contracts 59,054,057 39,074,531 194,121 58,859,936 — — —

Total Liabilities $ 1,046,568.470  $ 1,026,958,508 § 194,121 8 975,149,671 $ 71,224,678 § — 8 f—

D. Reasons Not Practicable to Estimate Fair Value
None

E. Investments measured using the NAV practical expedient pursuant to SSAP No. 100, Fair Value
None

21. Other Items
No significant change

22. Events Subsequent
Type I — Recognized Subsequent Events
The Company is not aware of any events occurring subsequent to September 30, 2025 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2025 through
November 11, 2025, the date the statutory financial statements were available to be issued.

Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to September 30, 2025 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2025 through
November 11, 2025, the date the statutory financial statements were available to be issued.

23. Reinsurance
No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act ("ACA")
None
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25. Change in Incurred Losses and Loss Adjustment Expenses

26.

27.

28.

29.

30.

31.

32.

33

34.

35.

36.

A. Changes in Incurred Losses and Loss Adjustment Expenses of prior years

Reserves as of December 31, 2024 were $732,201,812. As of September 30, 2025, $597,893,049 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $100,466,886 as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on group and individual health insurance, stop loss, group term life and disability lines of insurance.
Therefore, there has been a $33,841,877 favorable prior-year development since December 31, 2024. The change in
prior year related reserves is generally the result of ongoing analysis of recent loss development trends. Original
estimates are increased or decreased as additional information becomes known regarding individual claims. Included
in this change, the Company experienced no favorable prior year loss development on retrospectively rated policies.
However, the business to which it relates may be subject to premium adjustments.

As a result of a modified coinsurance reinsurance agreement on the Individual Excess Risk (IER) Stop Loss block of
business, the entire claim liability is held by the Company; while only twenty percent of the paid claims impact the
Company’s financials. After adjusting this claim liability for the reinsurance, the development for prior year reserves
is $17,089,911 favorable.

B. Significant Changes in Methodologies and Assumptions

None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
No significant change

Premium Deficiency Reserves
No significant change

Reserves for Life Contracts and Annuity Contracts
No significant change

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change

. Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change
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8.1
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]

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

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

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]

If the response to 3.2 is yes, provide a brief description of those changes.
New entity created and 0ne entity AISSOIVEA. ........cooiiiiiiii bbbt b bbb e s b e b e e bt et e bt e neen e
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covviiiiiiiueieriiiieiesse ettt besens Yes [ X] No [ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001108874

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ..............cccooiiiiiiiin. Yes[ 1 No[X]

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2024

]

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

12/31/2019

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

ABLB). .o 06/09/2021

By what department or departments?
Minnesota

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

statement filed With DEPAMMENTS? ............ooviiiieeeeeeeeee ettt ettt et e s e et e e e e e e e st e e e e e e e eae e e s et et eeesea e s s s seseseseseeneenneseseenananaens Yes[ ] No[ ] NATXI

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ............. Yes[ ] No[X]

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

Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

1 2

Affiliate Name

Location (City, State)

Voya Alternative Asset Management LLC .. . [New York, NY ..
Voya Financial Partners, LLC ....... Windsor, CT ...
Voya Financial Advisors, Inc. ... Windsor, CT
Voya Investment Management Co. LLC New York, NY
Voya Investment Management LLC ....... .. |Atlanta, GA ...
Voya Investments Distributor, LLC . |Scottsdale, AZ ..
Voya Investments, LLC ................ Scottsdale, AZ

Voya

Retirement Advisors, LLC

Windsor, CT

]
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16.

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

Investments in other pledged collateral Of $122,132,490 ........c.coioiieiiieieeieeiee ettt ettt s e et ese e s e s et ese st ese s ese s ese s es e e et esa s esensens

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

....59,080,673

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
207 g o[- $ .. 73,900,570 .. 42,670,193
PEFEITEA STOCK ...ttt ekttt sttt as e netenenene e sennsnenenesenenteneensse® ooiiririsiseseeeneneeneneeeesD P 0
Common Stock ... 517,402,070
Short-Term Investments .130,076,135

Mortgage Loans on Real Estate

LOLHLe e

All Other 66,245,442 63,554,506
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....621,606,120 ....153,702,904
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..cocveoiieuieeieeeeeeeeeeeeeee e eeeeeeeeeeeeeeeeeee D oo, 0 S 130,076,135
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]

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

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... .... 87,460,380
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .... 87,444 539
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 87,444,539

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........ccooooioeieeeieeieeeeeeeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Voya Investment Management LLC
BlackRock Financial Management, Inc. ..............
Global Atlantic Re LTD
Athene Asset Management LLC .
Blackstone Alternative Asset Management L.P. .....................
Pomona Management LLC ........ccccoevviriennnn.
Voya Investment Management Co. LLC
26North 1GA LP
Brookfield Asset Management Credit and Insurance Solutions Advisor, LLC
Apollo Insurance Solutions Group, LLC
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s INVested @SSEtS?............cccvueverriiieeiiereiiieeeie e Yes [ ] No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?.............ccccceuvvreeuerereieieeuenennns Yes [ ] No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108934 ... Voya Investment Management LLC MZJU01BGQ7J1KULQSB8Y

549300LVX I VJKE 13184

107105 ... BlackRock Financial Management, Inc. .........

Global Atlantic Re LTD

143161 . Athene Asset Management LLC .............. .. | 549300L3R6CAMA4YKNSY
107580 . .. |Blackstone Alternative Asset Management L.P. . | 549300R4EZHUBDUS3S67 ..
148269 . . |Pomona Management LLC ..........cccccceriennne 5493002H3LGBEMTJEQ2 ..
106494 Voya Investment Management Co. LLC L1XJESNMAQEGWXS 12J24
330509 ..o 26NOrth 1GA LP oo 254900NQY0Z47NPX71I39
Brookfield Asset Management Credit and Insurance Solutions
312792 . . |Advisor, LLC . | 254900H0HYXPYOMJBD5?2 ..
294320 . Apollo Insurance Solutions Group, LLC 549300L3R6CAMA4YKNS9

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:
75645@AB7_x000D_
78396*AS7_x000D_
G0226*AB7_x000D_
07086*AA0_x000D_

O T OO

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiie ettt ettt et et et et et e e e e e enean

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

Has the reporting entity self-designated PLGI securities? ...........

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

FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

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

January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.

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

in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? .............ccccoeoeienn.

8.2

Yes [

1 No[X]

Yes [ X] No[ ]

Yes [

Yes [

] No[X]

] No[X]



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 891,798,984

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 891,798,984
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 1,546,016
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 893,345,000
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 51.158 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 37.128 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

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

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




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

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

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

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

1. AlADaMA ..o AL e L o 9,391,9%7 |...............217,290 |.......... 23,164,852 |..cooevievieennnn 0 [ 32,774,108 | 0
2. AIBSKA .ot AK e L o 1,566,300 |................ 32,780 |.......... 12,239,941 | 0 o 13,839,021 | 0
3. Arizona ..... .. AZ ...16,552,132 |. ..28,349,165 |.. .45,083,077 |..
4. Arkansas .. .. AR 18,583,982 ....25,726,572 |.. .0
5. California .. ... CA 235,585,388 .. 373,262,225 |..
6. Colorado ...... ... CO 47,477,598 .69,953,486 |..
7. Connecticut .. . CT 18,409,611 .35,468,172 |..
8. Delaware ............. ... DE 5,347,178 .12,038,136 |..
9. District of Columbia . DC w0 ,499,255 | O [ 6,778,593 |..

. 118591.833 |.
112,592,195 |

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....
14. lllinois ...
15. Indiana.

.. 179,110,338 |..
.. 150,553,516 |..
...4,241,008 |..
...1,121,651 |..
.. 214,308,501 |..
....60,998,790 |..

pury

16. lowa ..... 1A .35,672,377 |..
17. Kansas . .. KS .. .26,892,523 |..
18, KENUCKY ...oveiiiceeieee e KY ool . 9,285,462 |.................494 197 |..........35,746,460 |..........ccooeee. O i 45,526,127
19, LOUISIANA ..o LA e b o 16,720,567 |...............300,219 |.......... 10,419,397 |....cccoevvvnnnnnnn O [ 27,440,182
20. Maing .ocoooovevvererereeeeeneeeeeeeeeeneseneeeieees. ME e L o 1,841,097 |. .. 2,789,269 |..
21.  Maryland ...29,756,205 |. ) ..21,617, .. .52,032,017 |..
22, MasSachuSEttS ...........coeeveueueueuciinirieeeeeeenne MA | L o 31,348,240 |............... 199,120 |.......... 38,877,791 | 0 e 70,425,152
23, MIChIgaN .o Ml e L o 29,924,035 |............3,930,164 |.......... 30,752,995 ..o 0 [ 64,607,194

...44,249,920 |. ..34,484,413 |.. .81,207,649 |..

24. Minnesota .

25.  Mississippi .. MS . oo 11,608,621 | oo 16,306,745 |
26, MISSOUN ..o MO oo b o 24,457,943 |............... 49,775 |.......... 45,081,058 |..........ccoveveenn 0 [ 69,588,776
27, MONANE ... MT oo b o 4,159,631 |..............400,4% |........... 3,022,950 |.....cccovvvevrean 0 o 7,583,078
28. Nebraska .. .. NE 6,973,875 |. ..11,975,205 |.. .18,952,505 |..
29. Nevada ........ . NV ... 11,800, 146 |. oo 17,771,213 | oo 31,852,901 |
30.  New Hampshire ...........ccoccccurininioccicinns NH [ b o 3,794,317 | 450 [ 13,153,506 |........cccoovvvveneen 0 o 16,948,272
31, NEW JEISEY ...oouiiiiiciciciseseec e N [l o 25,142,913 |............... 192,557 [......... 41,287,690 |.......cccvvvvevenenn 0 e 66,623,159
32, New Mexico . 2,321,792 |. ... 1,393,404 |.. .11,214,602 |..
33. New York ..... 4,777,835 |. 4,058,945 |.......coovovevrean 0 o 8,869,851 |..
34.  North Carolina .. 83,029,756 .. 120,415,735 |..
35.  North Dakota R ,627, . 2,147,066 .. 8,830,655 |..
36. OO ...ccueeee R ...37,871,763 |. 89,789,627 .. 130,206,340 |..
37.  Oklahoma . 7,290,569 |. 10,203,190 ... 17,440,971 |..

38. Oregon......... . . 7,229,388 |.
39. Pennsylvania ... ...35,195,379 |.
40. Rhode Island ....
41.  South Carolina .

....17,810,232 |..
.. 118,566,158 |..
....11,823,382 |..

... 11,204,247 .31,528,800 |..

OO OO O OO OoOOoOooo

42, South Dakota ... ... 3,608,222 |. ....2,356,999 ..5,986,816 |..
43. Tennessee ... 40,509,303 .58,809,748 |..
44, Texas ....... 162,209,491 .. 252,931,703 |..
45, Utah ..... 26,526,437 ....34,701,035 |..
46. Vermont . . ,163, . 31, . 1,792,339 |.. . ..8,987,273 |..
A7, VIFGINIA coveeeceeeceee e ,582,284 |......... 62,476,015 0 e 78,622,986
48, Washington .........cccoeveererieereeeereseeeeieienene ,034,603 |.......... 30,242,917 oo 0 e 43,235,604
49. West Virginia . ...5,583,784 |.. 0 s 7,505,538 |..
50. Wisconsin .... . . . ... 124, . ..87,144 166 |.. 0. 107,991,573 |..
51, WYOMING evieeininiiieeeieieieee e ,956 |........... 5,895,431 [..ocvoviiiine [V I 6,817,964
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e O e O L D D
53. Guam .............. .. GU ..154,39 |..
54.  Puerto Rico ...... .. PR ...1,891,532 |..
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 4,975,518 oo [0 (1 [ A 4,975,518 |...oovviiee 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 1,144,866 L0
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn (U SN 0 ..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .981,958,145 |. ..56,893,845 |.....1,918,555,054 |......cccceovevrnnnn O [ 2,957,407,044 |..
96. Plus Reinsurance Assumed. XXX e 56,342,667 |. ....1,504,091 PPN | I USRI 57,847,016 |..
97  Totals (All Business).... . .1,038,300,812 |. ..58,397,936 |..... 1,918,555,313 |...ooovvvviieen 0 3,015,254,061 |..
98. Less Reinsurance Ceded.........c.covvvrreeeencnenenenensforerees XX e 890,190,026 |........... 6,407,289 |..... 1,236,406,090 |....ccovevevrnnnn O [ 2,133,003,405
99. Totals (All Business) less Reinsurance Ceded XXX 148,110,786 51,990,647 682, 149,223 882,250,656 80,777,441
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX....... 1,206,256 |. ...5,400 |. 60 |.. 0 1,211,716 | 0
58002. ..oocviiiiiiiiens o XXX e oo oo [
58003.
58998. Summary of remaining write-ins for Line 58 from
OVEIfIOW PAGE ...vovrveiieiiercicirie e XXX [ (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,206,256 5,400 60 0 1,211,716 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveveieciiciecrecieeie e[ XXX e e [V [0 [V [0 [V PR 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer.............ccooveeeeeeeeieseees e 1
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 4
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Insurer/No
Entity Name n-insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
OneAmerica Investment Advisory Services LLC 81-3920167 IN
OneAmerica Retirement Services LLC 46-5378846 IN
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 sC
BenefitStore, LLC 27-3519176 sC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Voya Nongualified Plan Pay Services, LLC 39-2624681 DE
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 CcT
VIM Holdings LLC 88-3236443 DE
VIM SLP Holdings LLC 33-2315739 DE
VIM SLP Holdings Inc. 33-2337236 DE
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment I, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
VAAM (Cayman) Ltd. CYM
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 DE
Voya Multi-Strategy Opportunity Fund LLC DE
Voya CML GP LLC DE
Voya Pomona Holdings LLC 13-4152011 DE
Pomona G.P. Holdings LLC 13-4150600 DE
Opportunity Investor P Associates, L.P. DE
Opportunity Investor P, L.P. DE
Opportunity Investor P Secondary Associates, LLC DE
Opportunity Investor P Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP 13-4197230 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Associates VI, L.P. 26-1701070 DE
Pomona Capital VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Energy Partners US, L.P. DE
Pomona Associates VI, L.P. 37-1698452 DE
Pomona Energy Partners, L.P. DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates IV LLC 59-3794146 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Primary Associates V LLC 26-1939443 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Secondary Associates V LLC 13-4196882 DE
Pomona Associates V, LP 13-4197230 DE
Pomona Secondary Associates VI LLC 20-1779002 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Secondary Associates VII LLC 26-1668484 DE
Pomona Associates VII, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC 46-0666750 DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Pomona Voya (US) Holdings Co-Investment Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE
Pomona Voya (US) Holdings Associates Il LP DE
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

Insurer/No
Entity Name n-insurer FEIN NAIC State
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Pomona Voya (US) Holdings Associates V, LLC DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya Asia Pacific Associates, L.P. DE
Voya Pomona Asia Pacific G.P. Limited CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 06-0888148 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 CT
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIl - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings IX - PHOENIX LLC 99-1490642 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Oconee Real Estate Holdings XVII - CROSSINGS LLC 33-4830625 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Vova Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE
Voya Special Investments, Inc. 85-1775946 DE

12.1



€l

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL 46-2346314 Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL 57-1099948 Benefitfocus.com, Inc. . |Benefitfocus, Inc. . . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..|27-3519176 .. BenefitStore, LLC . . |Benefitfocus.com, Inc. .. .. |Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company ............ Ownership ..16.000 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company Ownership ..33.000 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Company Ownership ..44.800 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. . | Company ... . | Ownership.. ..|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |.. . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial,
Oconee Real Estate HoIdings VI1 - CANOPY LLC Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e LR I O R LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..10.130 ....|Voya Financial, Inc. ......ccccovvuunnnnnnn N0
Oconee Real Estate Holdings VII - CANOPY LLC
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e LR I O R LDE ] NIA....... Third Party Shareholders ................cc.... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..89.870 ....|Voya Financial, Inc. .......cccoevuunnnnnnn N0
Oconee Real Estate HoIdings IX - PHOENIX LLC Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 99-1490642 .. | .evvvvveviiine | errrrrrrniirinnn | e | s LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..51.000 ....|Voya Financial, Inc. .......cccoeeuunnnnnnn N0
Oconee Real Estate Holdings IX - PHOENIX LLC
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e 99-1490642 .. | .evvvvrvrinine | errrrrrrniirinnn | e | s LDE ] NIA....... Third Party Shareholders ................cc.... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.000 ....|Voya Financial, Inc. ......ccccoeeuunnnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .oovvvvviiiiiiiiiciieeine [ v i 99-3455416 .. [ ..oovevveiin | e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccueeerveriiiieiiieeiieens ..22.310 ....|Voya Financial, Inc. ......cccovrriunnnne N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | .eeeviiviiiinn | errerriiiiirinen | e | PP LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 3.080 .... |Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | .eeeviiviiiinn | errerriiiiirinen | e | PP LDE ] NIA....... Third Party Shareholders ................ccc... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..74.610 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn N0
Oconee Real Estate Holdings XVII - CROSSINGS Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 33-4830625 .. | ..eoocviiiin [ e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens ..10.000 ....|Voya Financial, Inc. ......cccovrriunnnne N0
Oconee Real Estate Holdings XVII - CROSSINGS
. 4832 ...|VOYA FINANCIAL ... 334830625 .. | .eeeevervrennn | eerernnnnnininnn | e [LLC i Third Party Shareholders .. Ownership ..90.000 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 81-3920167 .. OneAmerica Investment Advisory Services LLC . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 46-5378846 .. OneAmerica Retirement Services LLC ............ Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,
Opportunity Investor P Secondary
. 4832 ...|VOYA FINANCIAL ... Opportunity Investor P Associates, L.P. ..... Associates, LLC Management.... .}..0.000 .... |Voya Financial, vl N0
4832 ...|VOYA FINANCIAL ... Opportunity Investor P Associates, L.P. ..... Pomona G.P. Holdings LLC .. Management.... .. 0.000 .... |Voya Financial, N0 e
Opportunity Investor P Secondary Associates,
4832 ...|VOYA FINANCIAL LLC .... . . |Pomona G.P. Holdings LLC .. .. | Ownership.. .100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL . Opportunity Investor P, L.P . | Opportunity Investor P Associates, L.P. .. |Management. .| Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL ..|94-2695108 .. Pen-Cal Administrators, Inc .. |Voya Financial, Inc. ........ Ownership.. .|Voya Financial, ....NO..
. 4832 ...| VOYA FINANCIAL 13-4197230 Pomona Associates V, LP .. . |Pomona G.P. Holdings LLC .. Management. .| Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL 13-4197230 Pomona Associates V, LP .. .. |Pomona Secondary Associates V LLC . [Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL 20-1779011 Pomona Associates VI, LP . |Pomona G.P. Holdings LLC ............ Management. .| Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL 20-1779011 Pomona Associates VI, LP ... .. |Pomona Secondary Associates VI LLC . . [Management. . |Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. . |Pomona G.P. Holdings LLC ............... Management. .| Voya Financial, ....No..
4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. .. Pomona Secondary Associates VII LLC ........ Management.... .| Voya Financial, ....No
. 4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. Pomona G.P. Holdings LLC ...cccoveeeeeeeeeennns Management.... ..|Voya Financial, ....No
4832 ...|VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . . |Pomona Secondary Associates VIII, .. |Management. .. |Voya Financial, ....NO..
. 4832 ...[VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. ....... Third Party Shareholders ...........ccceen.. Ownership ..|Voya Financial, ... NO.
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4832 ... | VOYA FINANCIAL ..evvveennnnninninnniniinn | eeeeeeene cvvvnnnn] eeveeieiiics | s | v | e Pomona Capital Asia Limited ........ceeeeeennns HG...L) NIA....... Pomona Management LLC ........cccoeeuvvnnunnnnnnn ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... ..DE..... Company Management.... ..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Capital VII, L.P. . _NIA....... |Pomona Associates VII, L.P. . . [Management. . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE ] NIA....... ReliaStar Life Insurance Company . Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... LDE] e NIA....... Pomona Capital VII, L.P. ..... Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Energy Partners, L.P. .... . |Pomona Associates VII, L.P. . . [Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Europe Advisers Limited Pomona Europe, Ltd. ............ Management.... ... |Voya Financial,
L4832 ...|VOYA FINANCIAL .vvvvvvvnnnnnnnennnnnnnninnen | eeeeeeees vevveens| ceveeeeiieenns Pomona Europe, Ltd. .......... Pomona Management LLC Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 13-4150600 .. Pomona G.P. Holdings LLC . | Voya Pomona Holdings LLC Management. . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. .. . Pomona G.P. Holdings LLC .. Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. ........... LDE] e NIA....... Pomona Primary Associates IV LLC ............ Management.... .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 26-1939518 .. Pomona Investors V L.P. . |Pomona G.P. Holdings LLC . |Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 26-1939518 .. Pomona Investors V L.P. .. Pomona Primary Associates V LLC ............. Management.... ... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4149700 .. Pomona Management LLC .....ccoeeeeeeeeiieiiieeennns Voya Pomona Holdings LLC ... Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ..|59-3794146 .. Pomona Primary Associates IV LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1939443 .. Pomona Primary Associates V LLC . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4196882 .. Pomona Secondary Associates V LLC .... LDE] e NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL .. 20-1779002 .. Pomona Secondary Associates VI LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 26-1668484 .. Pomona Secondary Associates VII LLC .... . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership ..|Voya Financial,
4832 ...|VOYA FINANCIAL ... 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P.
4832 ... VOYA FINANCIAL ..o | eeeeieiee e 37-1513803 .. | .eeerriiienns LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management.........ccoeveeeeeeiiiiieeeeeneiden 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates |l LLC
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 37-1513803 .| ..eeevveennne LDE] NTA e | et Management.........ceveuveencreernneenenc e 0.000 .... [Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 16-1771993 .. LDE] e NIA....... Pomona G.P. Holdings LLC .. Ownership ..}.100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates 11
. 4832 ...| VOYA FINANCIAL . Pomona Voya (US) Holdings Associates Il LP L |LLC ... . | Management. .. | Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 261705523 .. | eeveeiiiiiiien | eereerenninnnnen | s | s LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management . |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 26-1705523 .. LDE] NIA e | e Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..vvvveennnninninniiiiiininin | eveeeenee cvvvnnnn] ceveeieiicn | s | i | e [ e LDE ] NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC|
L4832 .| VOYA FINANCIAL ..vvvveennnninninniiiiiininin | eveeeenee cvvvnnnn] ceveeieiicn | s | i | e [ e LDE ] NEA e | e Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
L4832 ...|VOYA FINANCIAL .eeveeeeiinieiiiiiiiiiiiiiinn | eeeeeeees eeeeeena| eeeeeeeeieees Pomona Voya (US) Holdings Associates V, LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. . |Pomona G.P. Holdings LLC .. Management. .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|.. Pomona Voya (US) Holdings Associates LLC . |Management.... . |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates |1 LLC|
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | e Associates L.P. ......eueeiimiiiiiiiie LDE] e NEA e | e Management.........ccoveeeememiiiiieneeeneiden 1.000 ....|Voya Financial, Inc. ......cccceeeeeeeeens N0 e
Pomona Voya (US) Holdings Co-Investment
. 4832 ...[VOYA FINANCIAL ....oeeeinmiiniinniiiin Jeveeeenne ] v | i | i | i Associates L.P. .....eeeeeiiiiiiiiiiiiiiiiiiiiiiinns LDEL s NIA....... Third Party Shareholders .........cceeeeeeenns Management........covvvvieiiiinniiiinnniniides 50.000 ....|Voya Financial, Inc. ......cccccccunnnnnnne. N0
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Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Associates L.P. .....oeueiiimiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........ooeeeeeeeiinniieeennnnd ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnee e N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates I, L.P. .o, LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates II,
B 1) N 1 N N [ I I Associates |1, L.P. ooeeeiiieiiieeeeeeeens LWDE s NIA....... O S Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen N0
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e L.P. .. LDE] e NIA....... Company .... Ownership ..21.980 ....|Voya Financial, N0 e
Pomona Voya (
. 4832 ... | VOYA FINANCIAL oveeeeeeeeeeeeeeeeeeeeeee | eeeeiieee e e | e . WDE s NIA....... Associates |1, L.P. woooeeeiiieiiiieieeeanes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..0.100 .... |Voya Financial, Inc. ......cccccceunnnnnee N0
Pomona Voya (US) Holdings Co-Investment |1,
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e L P LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..17.980 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccoeeuunnnnnne e N0 e
Pomona Voya (US) Holdings Associates IV,
B 1) N 1 N N [ E R I Pomona Voya (US) Holdings IV, L.P. ............ WDE s NIA....... O S Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen N0
L4832 ... | VOYA FINANCIAL ..evvveennnnniniininiiiiininn | eveeeeeee vvvvnens] ceveeieiics | s | i | e Pomona Voya (US) Holdings IV, L.P. ............ LDE ] NIA....... ReliaStar Life Insurance Company ............ Management...........cevvveveeeireennennnnsd ... 0.000 .... |Voya Financial, Inc. ......cccceevuuunnnnnnn vl N0
Voya Retirement Insurance and Annuity
L4832 ... | VOYA FINANCIAL ..evvvvennnnninninininiiiinn | eeeeeeeee wvvvnnnn] ceveveeiiics | s | i | e Pomona Voya (US) Holdings V L.P. ............... LDE] NIA....... COMPANY e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..33.300 ....|Voya Financial, Inc. ......ccccoevununnnnnn vl N0

Pomona
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings V L.P. .. P Ownership.. ..0.100 .... |Voya Financial,

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial,
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL Pomona Voya (US) Holdings V-A, L.P. ........... COMPANY e OWNErship..cooeeeeeeeeeeeeee e ..32.690 ....|Voya Financial,
Pomona Voya (US) Holdings Associates V,

. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... | Ownership ..0.100 .... |Voya Financial,

. |ReliaStar Life Insurance Company . .. | Ownership..
Pomona G.P. Holdings LLC Management....
Pomona Voya Asia Pacific Associates, LLC . |Management....
.. |Pomona G.P. Holdings LLC .. Ownership..
.|Voya Holdings Inc. . Ownership..

. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL

Pomona Voya (US) Holdings V-A, L.P. ..........
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, LLC ....
. |ReliaStar Life Insurance Company
ReliaStar Life Insurance Company of New York
. [53-0242530 .| .corrnnnnnnn 0001163710 .. [NYSE ..oriiiiiiiieiiiiiiiiiiiies | eereeeieeeeeeee et e e e e eeeeeeeeeeeeee AN DS........ ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
COMPANY e e e e e e e e e e e e Ownership..... ..53.700 ....|Voya Financial,
.. |ReliaStar Life Insurance Company . . | Ownership.. ..10.800 ....|Voya Financial,
.| Third Party Shareholders .. Ownership.. ..35.500 ....|Voya Financial,
. |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial,
Benefitfocus.com, Inc. .. Ownership .100.000 ...|Voya Financial,
Voya Investment Management Alternative

..27.250 ....|Voya Financial,
.}.. 0.000 .... |Voya Financial,
.}..0.000 .... |Voya Financial,

.100.000 ...|Voya Financial,
.100.000 ...|Voya Financial,

0001108874 .. [NYSE .

.|41-0451140 ..

. 4832 ...[VOYA FINANCIAL

. 4832 ...[VOYA FINANCIAL ..
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL ...

84-3548142 .. RiverRoch LLC .....ccvviviiiiiiiiiiiicciecce,
RiverRoch LLC
RiverRoch LLC ...
Security Life Assignment Corporation

Tango Health, Inc. ....cocovuvnvnnnnnnnnnnnne

L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens VAAM (Cayman) Ltd. .oooevveevieiiiiiiiiiiiiiieeeeees O NIA....... Assets LLC oooveeeeeeeiiiiiiieie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 87-2198755 .. VAAM GP LLC Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|93-1766128 .. VFI India Holdings LLC . |Voya Financial, Inc. . Ownership.. .}.100.000 ...|Voya Financial,

..76.000 ....|Voya Financial,
..24.000 ....|Voya Financial,
.100.000 ...|Voya Financial,

. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL ...
. 4832 ...[VOYA FINANCIAL

88-3236443 ..
88-3236443 ..
..[33-2315739 ..

VIM Holdings LLC
VIM Holdings LLC
VIM SLP Holdings LLC

Voya Holdings Inc. ....
Third Party Shareholders ..
. [VIM Holdings LLC

Ownership
Ownership
. | Ownership..

. 4832 ...[VOYA FINANCIAL ... 33-2337236 .. VIM SLP Holdings Inc. . . VIM Holdings LLC Ounership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e . Voya Global Services Private Limited ... | IND] NIA....... Voya Financial, Inc. ..... Ownership ..99.000 ....|Voya Financial,

. 4832 ... | VOYA FINANCIAL ..eevenenenees | evveveies e Voya Global Services Private Limited .......... |..IND....J ...... NIA....... VFI India Holdings LLC .. Ownership ..1.000 .... |Voya Financial,
Voya Alternative Asset Management Ireland Voya Investment Management Alternative

. 4832 ... | VOYA FINANCIAL ..vvvvnnnnnees | eveeeeene ] eeveeeiiiiiics | s | i | oo Limited wuuveeeeeeeiiiiiiiiiiiiiiiiiiiiee LRLLL NIA....... Assets LLC tovvveeeeeiiiiiiiieiieeeeeeeeeeeeeeee ONNErSNIP.ceeeeeeeieieeeeeeieeieeeeeeeee .100.000 ...|Voya Financial, Inc. ........ccccoeunnnunnn. N0
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Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-3863170 .. Voya Alternative Asset Management LLC ........ LDE] e NIA....... Assets LLC oooeeeeeeeeiiieieeeee OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ©.vvvvvvvveennveniiiiaavaaaas ...| 83-0965809 .. Voya Benefits Company, LLC ... LDE ] NIA....... Voya Holdings Inc. .................. . | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 86-1020892 .. Voya Capital, LLC ... . |Voya Investment Management LLC .. . [Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL Voya CML GP LLC . Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL Voya Custom Investments LLC .........cccccounnnee LDE] e NIA....... Voya Holdings Inc. .....cooeviieiiiiinininiinn, Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAM GP LLC Ownership.. .100.000 ...|Voya Financial,
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 . [VOYA FINANCIAL .oovvvieiiiieiniiiiieniie [ eveiiees i v [ v [ i | i [ LDE] NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|Voya Financial, Inc. ......cccovrrcuennne e N s
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
. 4832 ...[VOYA FINANCIAL (RNF) LP ... DE.....| ... NIA....... Ounership.. .100.000 ...|Voya Financial, Inc. ......cccovrruennne e N s
Voya Enhance
. 4832 ...| VOYA FINANCIAL Originator LLC DB NIA....... Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
. 4832 ...|VOYA FINANCIAL ..| 41-0945505 .. 0000073520 .. [NYSE ... . |Voya Financial Advisors, Inc. . LN NIA....... Voya Holdings Inc. .... | Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee e N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...| 06-1375177 .. 0000912650 .. [NYSE ....oevviiiiiiiieeeeieenes Voya Financial Partners, LLC ... LDE] e NIA....... COMPANY e Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnee e N0 e
. 4832 ...| VOYA FINANCIAL ...| 52-1222820 .. Voya Financial, Inc. .....ccceu.. LDE ] UIP....... Third Party Shareholders ..............c.cee... Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccevuuunnnnnnn vl N0
. 4832 ...|VOYA FINANCIAL ...| 86-1020893 .. . | Voya Funds Services, LLC LDE] e NIA....... Voya Capital, LLC ..ooeeeeeeeeeeieeiieeeeeeeees Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee e N0 e
. 4832 ...| VOYA FINANCIAL ..|02-0488491 .. Voya Holdings Inc. ........ L CTe] e UP....... Voya Financial, Inc. .............. .... | Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 04-3516284 .. Voya Institutional Plan Services, LLC ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 46-5416028 .. Voya Institutional Trust Company .. CT... .. | Voya Holdings Inc. Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 06-1465377 .. Voya Insurance Solutions, LLC .. .. CT. . |Voya Holdings Inc. ............ Ownership.. .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ..eeeeeeeiieiiiiieiiiiiiiiiinn | eeeeeeees weeeeene | eveeeeeeeeees Voya Investment Management (UK) Limited ...... ..GBR.... Voya Investment Management LLC .. . [Ownership.. .100.000 ...|Voya Financial,
Voya Investment Management Alternative Assets
. 4832 ...|VOYA FINANCIAL 13-4038444 | i | e | e LLC ettt ettt LDE] e NIA....... Voya Investment Management LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ... 06-0888148 .. 0000033670 .. [NYSE ....ovvvvievirererireeenns Voya Investment Management Co. LLC ............ LDE ] NIA....... Voya Investment Management LLC .. . [ Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...| 58-2361003 .. 0010542667 .. [NYSE ....oovvveieieiiieeieeeens Voya Investment Management LLC .................. LDE] e NIA....... Voya Holdings Inc. .......cccceeeeees Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 06-1440627 .. Voya Investment Trust Co. .....oevvvvvvvvvvvennnnns L CTe] e NIA....... Voya Investment Management Co. LLC .. Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 03-0485744 .. Voya Investments Distributor, LLC . |Voya Funds Services, LLC . Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ...|03-0402099 .. Voya Investments, LLC Voya Funds Services, LLC .... . | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC ............ee.eee . Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL v Voya Multi-Strategy Opportunity Fund LLC .... |..DE.....|...... NIA....... Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ..| 39-2624681 .. Voya Nonqualified Plan Pay Services, LLC .... |..DE.....|...... NIA....... Pen-Cal Administrators, Inc. .................. Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 52-2197204 .. Voya Payrol| Management, Inc. ........... .. |Voya Financial, Inc. ............. .... | Ownership.. .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL .eeveeeeiinieiiiiiiiiiiiiiinn | eeeeeeees eeeeeena| eeeeeeeeieees Voya Pomona Asia Pacific G.P. Limited o |--CYM.... Pomona Voya Asia Pacific Associates, L.P. |Ownership.. .100.000 ...|Voya Financial,
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Voya Pomona Asia Pacific Private Equity Co-
. 4832 .| VOYA FINANCIAL ...eeeennnnininiiin | eeeeeeeee wemeeeea | eeeeeee | s | e Invest | L.P. ..... e [ DE s NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management... .. 0.000 .... |Voya Financial, Inc. ......ccccceeuuunnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4152011 .| i | e | e Voya Pomona Holdings LLC .....cceeeeeeeeieeeeenns LDE] e NIA....... Assets LLC .ooeeeeeeeeeieeieee Management..........ooeeeeemieeniiiennnnnnsd .. 100.000 ...|Voya Financial, Inc. .......cccccceunnnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL . 13-4003969 .. | ..eeeiiiiiiiis | s Voya Realty Group LLC ... LDE] e NIA....... Assets LLC .... | Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee e N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..o | eeeeeieee e 22-1862786 .. | ..eeerrrreennn 0000028601 .. [NYSE .....oovvreeieeeeeeeeeennns Voya Retirement Advisors, LLC ........ccccuueeeee N NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee e N0 e
Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL .ooveveeeieeenieeeieenine [ eeeirees e 87-1885741 .| eeeeeveeece | e | e L LP e LDE] NIA....... VAAM GP LLC .o OWNEISNIP..eeeeeeerree e .100.000 ... |Voya Financial, InC. ....ccccovuvercunennne e N e
Voya Retirement Insurance and Annuity Company
. 4832 ...[VOYA FINANCIAL .eoveveeereeeiicenieeene [ e 86509 ....[71-0294708 ..| ............. 0000837010 .. [NYSE ..eeevieeiiierireeniies | eeriie et W CTe] s IA........ Voya Holdings INC. ....cceeevvuverivieriinienns OWNEISNIP..eeeveeerree e .100.000 ...|Voya Financial, InC. ....ccccocuvercunenne e N0 e

. 4832 ... | VOYA FINANCIAL ©..vvveeeeeeeees | evvviiies i 52-1317217 .| eevvvvvviiiin | vviviiiiiiiiinn | i Voya Services Company ..........cceeeeeeeeeeeennnnns L DE.... ... NIA....... Voya Financial, Inc. ....cccceeveeeeeiineann. ONNErSNIP. e .100.000 ...|Voya Financial, Inc. ........cccceeunnnnnnen N0
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. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 85-1775946 .. | ... Voya Special Investments, Inc. ........... LDE ] NIA....... Voya Financial, Inc. ......cccceeeeeens ... | Ownership ..0.200 .... |Voya Financial, Inc. ......... vl N0
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 85-1775946 .. Voya Special Investments, Inc. ........... LDE] e NIA....... ReliaStar Life Insurance Company .... | Ownership ..49.900 ....|Voya Financial, Inc. ......... CYES ] e s
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 851775946 .. | .ooeeiiiiiiiin | eeeeeeiiiiiiieen | e Voya Special Investments, Inc. .....cccccceeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..49.900 ....|Voya Financial, Inc. .......ccccceeuunnnnnee CYES ] e s
Asterisk | Explanation




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

T O
6 7 1 0 5 2 0 2 5 4 9 0 0
T A A AT R
6 7 1 0 5 2 0 2 5 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 0 5 2 0 2 5 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 1 0 5 2 0 2 5 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 0 5 2 0 2 5 4 4 8 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 1 0 5 2 0 2 5 4 4 9 0 0 0 0 8

0
0
0

0 3
0 3
0 3
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Additional Write-ins for Liabilities Line 25

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

1 2
Current December 31
Statement Date Prior Year
2504, MisCellaneous THaDiliTies ..oooeiiiiieeece ettt s s e e s s senenenens [erenensnnenenas 12,211,177 | 10,874,811
2505. Liability of pension benefits . .2,280,829 |... .2,280,829
2506. Derivative payable .................... ...519,444 | .. ... 947,092
2507.  Suspense and clearing account .................... ... 223,214 |... .... 154,355
2508. Liability of other post-employment DENefils ..o orereeeieeinens (2,023,033) (2,023,033)
2597. Summary of remaining write-ins for Line 25 from overflow page 13,211,631 12,234,055
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  MiSCEIIANBOUS EXPENSE ....ououeeieeeieeeeeceeeeeeecietetete ettt ea s s s e st esesesss s s sesesesens [orssessseseseseseanas (326, 770) ..o 889,862 |....coveeeenn. 915,483
2705.  Assumed modified COINSUrANCE FESEIVES ......cceooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e e eee e e e e eeeeeneeeseeseseeeen e eeneenen |oeeeeeeeeenn (5,932,839) ..o (7,059,269)...c.cvene. (14,051,396)
2797. Summary of remaining write-ins for Line 27 from overflow page (6,259,609) (6,169,407) (13,135,913)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 41,613,235 | 43,391,175
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
4. Total gain (I0SS) ON GISPOSAIS .......c.cveveveveuieieiieieteteteeeeeeete et es et easssas s e te s et et essas s st sesesesessasssssssesesesesesssssssssesesesesesssnsasssesas [eoesesesesnseseseeeeeaeieneeaes [ R 136,384
5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas [ R 285,229
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e 0
7. Deduct current year’s other than temporary impairment recognized .. 0]
8. Deduct CUITENt YEAr'S AEPIECIALION .........cvcvveeeececeeeete e ececeeteteeeeeeseaeee s s s sasaeeesesessssassesesesesssssessesessssssssesesasssasassssssssanssanansnnanns [oesesesasscsesesans 1,394,326 |......covvnn 1,629,095
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 40,218,909 |.ooviine 41,613,235
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 40,218,909 41,613,235
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovrirerirueuerereeninenisieeieeeenes feeeeeeeenns 963,459,676 |............ 1,061,531,985
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 72,784,577 | 55,030,413
2.2 Additional investment made after acquisition . el 2,995,714 | 3,124,774
3. Capitalized deferred INtEreSt NG OtNET .............ccocioviviiieeceeeceeeee et e eeee st et ettt ee e s esss e e et et et esess s et ssssetesesesesssesssssssssesesnns [resessesesesesesenseeananenenas (01 0
4. ACCTUAD OF GISCOUNT ...ttt £ttt a bt e s et s bbb et s ese et et esenanas [onsnansesennnanananaenas 9,297 | 18,053
5. Unrealized valuation INCrEASE/(AECIEASE) ..........ciuiiuiiiiitiiieiti ettt bbbt bbb bbbt bbbt bbbt bt bbbttt be bt [emeee et e e [0 0
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received 0N dISPOSAIS ...........ccueiiieiiieiiieiieeie ettt ettt esteeteete et eseeeseesseesseesseesseeseessesnsesnnesssesseesseesseensenns |eeseeneeeneennes 148,008,803 |oiiiiiiiias
8. Deduct amortization of premium and mortgage interest points and COMMItMENE FEES ........ccoovvvrieveeeieeiiriiieeeeeeeeeseiees oo 2,020 [ 2,861
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooeveieneiencnienenes foovmnee [0 0
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 1,548,249 (..o 829,645
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..893,345,000 |... ..963,459,676
12, Total valuation @lIOWANCE .............c.ociiiiii e s e e s e e e s e e e s s e aeaas [rR e R e e e [0 0
13, SUDLOLAl (LINE 11 PIUS LINE 12) ....eviiieiiieieieiei ettt sttt es et s et s s s sns st s ssnsnsesens [eoesnscicesees 893,345,000 |................ 963,459,676
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 893,345,000 963,459,676
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccocueueveveececeeeeeeeeeeeeaeteteseseesaeae et sessasassesesessssassesesenssanassesanas |eeesescseeseens 679,207,266 |............... 648,118,995
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 65,548,866 |................ 40,230,343
2.2 Additional investment made after CQUISITION ................ccueuruiiieiiieecietetet ittt ettt sesessn s s sneness |oeeeeeeneeeeeiene 27,583,315 | 56,742,685
3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiieeecteeieceee ettt ettt ea st s s se et ss et e sesesesesssesssesesesesesnns [eeseseeeseseeeaeaeseenenenenas [0 U 0
4. ACCIUAI OF GISCOUNL ......eeeeeeeecececee ettt ettt a ettt et e s e s e s s s s st eses e s s s s s sasas s et et esesess s s s sesesesesessanssasssesesesesnananas [eeeseseseseneaneneeeeas 131,543 [ 1,686
5. Unrealized valuation iNCrEASE/(ECIEASE) .............covcuevevereeeeeceeteeeeeeesecaetetesesesssaesesesesessssesesesesesssssassesesensssssssssasansssssesesssannssnaess [oesesssessscnes (39,980,681)|.....ccocnve. (14,831,489)
6. Total gain (loss) on disposals .................... . (663,419)
7.  Deduct amounts received 0N AISPOSAS ...........cccoveveieveveueeieeeeieieieteteasee sttt s et ess s s s sesesesesssssssssssesesessasannnns [oeeeeneneneeens 90,200,007 [ 45,120,013
8. Deduct amortization of premium, depreciation and proportional @MOTtIZAtION ...............cc.c.eveeeurueueieeeeeceeee e eeeeeeae e s eseaeae s feeeeeeeseseieeenenanns 959,960 |....cocvevrrenes 1,591,495
9. Total foreign exchange change in book/adjusted CArTYiNG VAIUE ..............cceueuruieieeivieiieteeceeeeeee e aeseseses s ssenns |eeeeeeeseeeaeieeeaes 550,854 |..coviine (220,550)
10. Deduct current year's other than temporary impairment r@COGNIZEA .............cccueueveveeecurueeeeeeeeceeeeeeeeeesae e e esessseeaesesesenssaeaesens |oeseseeesennneneaenens 997,932 oo 3,459,478
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..676,467,744 |... ..679,207,266
12.  Deduct total NONAdMIttEd @MOUNTS .........oiiiiiiie ettt b e b e e b e et e eneeeaeeeaeeeaeesseeseenseenseanseenseensenneanne [oseennenseeiseense e e e e e 0
13.  Statement value at end of current period (Line 11 minus Line 12) 676,467,744 679,207,266
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 7,142,147 487 |............ 7,546,721,313
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,008,724,804 |............ 1,159,488,200
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 16,625,040 |..........c..c.. 34,390,878
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 39,612,950 |..cooeennnene (27,036,443)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(12,297,939)... ..(29,433,238)
6. Deduct consideration for bonds and stocks disposed of . I 1,328,506,69 |............ 1,482,637,190
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 27,061,294 |................ 49,666,920
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 9,953,017 |.oovoieee (83,753,255)
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 7,046,930 |..ocoovevree 7,013,085
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 380,682 |.....ccove.... 1,087,227
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cocoevrrrrrreeeeriririeieeereeeeeesesienes [oeeeeens 6,842,531,123 |............ 7,142,147 ,487
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 6,842,531,123 7,142 147,487
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,572,772,343 | 152,235,698 |................ 237,374,560 |..coceoenneee (2,539,448)|............ 1,507,583,742 |............ 1,572,772,343 |............ 1,485,094,033 |............ 1,554,779, 366
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 1,991,694,053 |................. 96,432,701 |............... 114,160,004 |.......ccovvnveee. 4,764,269 |............ 2,061,943,495 |........... 1,991,694,053 |............ 1,978,731,019 |........... 2,111,865,363
B NAIC B () ittt bbbt b et been b s [er e 168,528,498 |................. 13,728,792 | 27,073,615 |...ocoocneee (4,012,110) |- cvecerenne 165,533,598 |............... 168,528,498 |................ 151,171,565 |...coceevvee. 160,930,278
4. INAIC 4 (@) ettt b et bbb £ a b £tk et bt b et b ettt b st et ettt enebe e eten [ren e 37,307,232 ..o 1,744,704 |.....covvnnn. 7,643,269 |................ (4,011,879)|.....cccoueee. 52,764,302 |......ocovecenne 37,307,232 ..o 27,396,789 |...cccovcunee 44,652,201
5. NAIC5 (a)... JO PSRN 6,986,618 |..coeoceeene [V 204,701 [ 2,084,802 |.ccurerinne 9,148,806 |...cvevreenee 6,986,618 |.cccveerinne 8,866,719 |.oeeee 14,886,196
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 42,216 0 7,215 (1) 42,216 42,216 35,000 42,216
7. Total ICO 3,777,330,961 264,141,895 386,463,364 (3,714,368) 3,797,016,159 3,777,330,961 3,651,295,124 3,887,155,620
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 2,305,407,692 278,618,671 283,239,301 |...occeveveenenn. 101,906 ... 2,325,927,468 |........... 2,305,407,692 |............ 2,300,888,968 |............ 2,454,071,421
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 142,635,157 |.....ccccuenee 16,093,385 |..coovvrenne. 11,646,449 154,425,334 142,635,157 146,577,366 177,643,585
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 45,660,804 |........coccvveeene. 229,59 |.....cccvieerrienn. 354,719 | 293,193 [, 45,259,241 |....cooeneee. 45,660,804 |................ 45,828,874 |....coenee. 46,296,954
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 30,018,288 |.......ccovveverenne 70,525 | 829,130 [.oevvereennn (230,731 oo 29,244,330 |.....coeeneeen. 30,018,288 |......ccceue 29,028,952 | 29,415,082
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 6,725,786 |....oocovecrrcrriciricine (U S 115,418 | 67,673 | 5,648,369 |......ccocuennvne 6,725,786 |....coovveunenene 6,678,041 .o 5,688,377
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 2,440,192 4,302 231 4,011,354 2,440,192 2,505,601 65,504
14.  Total ABS 2,532,887,919 295,016,479 296,185,248 (211,348) 2,564,516,096 2,532,887,919 2,531,507,802 2,713,180,923
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 29,680,175 |...ecveereiriireicine [V T [V [V 29,680,175 |ceeeennee 29,680,175 |ceerrennee 29,680,175 |oeererennee. 28,680,175
L 1 7Y (2SSOSR PSPRSTSTT SRR 78,881,667 |..cvveececeerirricicinns (RSN [V 452,001 [ 78,882,560 |.......ccccvuee 78,881,667 |...ccovvnneee. 79,333,668 |......ccconce. 40,551,862
17.
18.
19.
20.
21, Total Preferred STOCK ..o 108,561,854 0 0 451,995 108,562,759 108,561,854 109,013,849 69,232,061
22. Total ICO, ABS & Preferred Stock 6,418,780,734 559,158,374 682,648,612 (3,473,720) 6,470,095,014 6,418,780,734 6,291,816,775 6,669,568,604
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1 $ oo, 3,999,558 : NAIC2 $ .ooovevveernae. 2,497,981 ; NAIC3 $ oo 0 NAICA $ oo, 0 ; NAIC5 $ oo, 0 ; NAICE $uroreerereeeeenias 0




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 132,574,114 XXX 132,574,114 4,218,024 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 21,485,072 |.coeeeene 181,189,461
2. Cost of Short-term iNVESIMENTS ACQUINET ............ccooiiiieieeeeeeceece ettt ettt ae s s s s st eseas s s s s seseseasanas [ereneenen 21,060,983,566 |.......... 22,700,292,620
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 77,193 | 2,067,338
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens 48,714 | (48,714)
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cuiuieieieteteeeeceeeeeee et eteteae sttt et eseas s sttt esesesessa s s s sesesesesessasas s sesesesesssssnssssssesasans [oereseasssesessseannens 126,777 oo 6,047
6. Deduct consideration reCeived 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 20,950,147,208 |.......... 22,862,021,680
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 132,574,114 | 21,485,072
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 132,574,114 21,485,072
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiN@ 10, PrOT YEAI) ..........cccurveevieeiieeiseeiesesessesessesessesessssessesessssessssessssessesessssessesessesasassans fesssessseessseees 6,339,995
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............ceueiiiuieeeeeeiiieeeetetetetee e sese s tss et se s s sssseseses s s ssesese s s ssssesesessssssnsesesesssssssesesesasssansnsesesss | toebebesssnsstaseetanns 366,781
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 1,020,621

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,083,347
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 1,655,777
AATIOTHZAtION ...ttt s s s sS4ttt Shesbenees ettt 254,912
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AQJUSLEA CAITYING VAIUE .............c.ovveiviviiiiiieiieteieiie ettt essesete st ss s bbbt st be st ssss st et ese s s snsssebebessssnns | febebesssssnseees (9,914,954)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (2,505,075)
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes (2,505,075)
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......cc..iiiiiieieieteeie ettt ettt ea et e s et e e e e e e e eaeeeaeeeseeeseeaaeeseenbeenneans Sasesstesasessesaaesaesaeaaaeas 0
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ..........cocuiiiiiiiiieiiereee e s 0
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccveveveieeiies covrerereeieieeeens 249,861
3.14 Section 1, Column 18, prior year 3,060,507 ................. (2,810,646) ................. (2,810,646)
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveveveieeiiies covverereereeeeeens 249,861
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 3,060,507
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e (2,810,646) ................. (2,810,646)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 3,156,188
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 3,156,188
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 3,156,188
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et e et e st e b e e b e e seeans Saeesaeeaasesaeeaaesaeeaesaaeas 0
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

ILPT TR SERIES 2019-SURF CLASS C

12574# HC4 ......... CMBX.NA.B.AA i L . 7,000,000 [............ 7,047,856 |............ 6,695,745 [02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ..evvvvvrnnnnnnnnn fornnnniiiiiiiiiiiinn, 0 i, (25,316)| 44965L-AL-8 . [Adj % Due 2/11/2041 Mo-1 .....ooooves |1 oo o 7,047,856 |............ 6,721,061
KEY COMMERCIAL MORTGAGE TRUST
ISERIES 2020-S3 CLASS C 144A Adj %

000000000 .......... CUBX.NA.B.AA i L R, 3,500,000 |............ 3,482,332 |..ccvveennnn 2,799,582 | ..cviiiiiiiiiiins | e CDS: (CMBX.NA.8.AA) .eevvvvvrrinnnnns forniiiiiiiiiiiiiiinee [V 0 |49308V-AE-7 . [Due 9/16/2052 Mo-1 .......evvemmmmennnn |1 eiiiiiiiiiiiiiiiiiiiiiiiiiins |, 3,482,332 |..oooeenns 2,799,582
CAL| MORTGAGE TRUST SERIES 2019-
101C CLASS D 144A Adj % Due

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 4,000,000 |............ 4,010,336 [.......ee.. 3,515,684 (01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvviviinns foniiiiiiinnne (25,421)[cevnnnninnnnns (17,421) 129890-AL-3 . [3/10/2039 Mo=1 .....vvvvrvmmmmnnnnnnnnns |4 s foiiiininn, 4,035,757 |.uvvvvnnnns 3,533,105
MORGAN STANLEY CAPITAL | TRUST
SERIES 2018-MP CLASS A 144A Adj %

000000000 ... CMBX.NA.15.AAA ... 1. ...9,047,428 |............ 9,485,985 CDS: (CMBX.NA.15.AAA) ... .. 0 |61691D-AA-5 . [Due 7/11/2040 Mo-1 .... . ... 9,047,428 .... 9,485,985
WELLS FARGO COMMERCIA
SERIES 2015-L.C22 CLASS B Adj % Due

000000000 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiiiees T [ 12,208 [oveniiiiiinnnns 13,126 [oveniiiinnnnns 12,182 | coeeeeiiieeen | e CDS: (CMBX.NA.15.AAA) .oovvvriiiiins foniiiiiiiiiiiiiiinn, [O 0 | 94989T-BE-3 . [9/15/2058 Mo-1 ....cevvvvvrrrirrnennnnns | 1 s | 13,126 [ovvvvvnnninnnnns 12,182
BANK SERIES 2018-BN12 CLASS C Adj %

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 3,000,000 |............ 2,973,694 |.....oeens 2,661,089 |01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvvriiiens foniniiniinnne (25,421)[cevnnnninnnnns (17,421)| 06541K-BF-4 . [Due 5/15/2061 Mo-1 ......ooooeeeeeneens |1 o e, 2,999,115 [..oevinnes 2,678,510
PRIMA CAPITAL LTD SERIES 2019-RK1
ICLASS AG 144A 4% Due 4/15/2038 Mo-1

000000000 ... CMBX.NA.15.AAA ... 1. ...3,000,000 |... 3,053,388 |............ 2,717,159 CDS: (CMBX.NA.15.AAA) 0 | 74166G-AE-9 . .... 3,053,388 2,717,159

30,528, 160

27,887,426

(50,842)

(60, 158)

30,579,002

27,947,584
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e N A 21,598,293 | N A 21,591,645 ..o 3 [ 21,579,202 | 0 Jeeeeeeeeeeeeeeeieeees 0 o K 21,598,293
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen [V (O [V (O T (O T [0 O 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value............cccoevriernirneennc s, D0 N A [V DL N A [V D 0. SN OO 8,956,880 |.............. DO NN SRR | B TR D 0. SN NV 8,956,880
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns [V [V T [V [V TR [V TR [0 O 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Less: Positions Disposed of for Failing Effectiveness

(0711 - OO TP O PUPEIN RSSO [V [V T [V [V [V [V 0 fooerrrereemeereneeeeeen 0 e [0 0
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 6,648 XXX 12,443 XXX 7,922 XXX XXX 27,013
Ending Inventory 3 21,591,645 3 21,579,202 3 30,528, 160 0 3 30,528,160
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (2,505,075)
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (2,505,075)
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 43,488,012
Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (45,993,087)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 44,416,434

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (65,343,562)

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

Part A, SECHON 1, COIUMN 27 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 46,415,271

Part B, SECHON 1, COIUMN 20 .......c.cuiuiuiiiieteteeteisenite et te et ce bbbt te bbb e es bbb e et b bbb et s bbbttt b e bt nentnies nsnsesesssisnsnaetnas 14,600

Part D, SECHON 1, COIUMN 12 ...ttt esnss eeiessessetsenni 46,429,871

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 65,739,535 |....cooennee 53,371,195
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,182,426,649 |........... 2,679,662,611
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 63,854 | 160,361
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cceieuiieieeeteeeeeeeeieteteteteeease st e st e s eas s s st s esesesessasssassesesesesessssssasasssesesessssssasassssesesesnas [oeseaseseseeesenenens (472, 121) oo 19,686
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,179,679,287 |............ 2,667,474,318
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 68,078,630 |..ococveeenne 65,739,535
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 68,078,630 65,739,535
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
30322 . Woodland ... L 12/17/2024 ..
30385 . Petaluma ... .08/21/2025 ..
30395 . Berkeley . 09/03/2025 ..
30303 . Washington ... . 08/27/2024 .. 7 390,244
30387 . Jacksonvil le Beach . . 08/26/2025 .. .4,023,529
30330 . Chelmsford . 02/11/2025 ..
3029402 . Lansing . 07/22/2025 ..
30332 . Bridgewater . 02/21/2025 ..

30302 . Smyrna . 06/25/2024 ..
30390 . Memphis . . 09/25/2025 ..
30134 . Houston ... . 12/15/2021 ..
30135 . Houston ... . 12/15/2021 ..
30186 . Houston ... . 05/18/2022 ..
30188 . Houston ... . 05/18/2022 ..
30328 . Houston ... . 12/19/2024 ..

....3,107, 067

30391 . Humble . 08/22/2025 ..
30383 . Bridgewater .. . 08/19/2025 .. ....2,000,000 |... ....0)..
0599999. Mortgages in good standing - Commercial mortgages-all other 15,827,176 1,139,653 74 177,241
0899999. Total Mortgages in good standing 15,827,176 1,139,653 74,177,241
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 15,827,176 1,139,653 74,177,241
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign | Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
Phoenix JUURN FORR RN 10/16/2018 ....07/10/2025 ... 419,189 |. .. 419,189 |...
ROSEVILLE ... F FURR RN 08/13/2013 ....09/02/2025 ...6,173,321 .
TORRANCE .. JUURN PO R 08/06/2014 ....07/15/2025 ...4,591,943 |.
TORRANCE .. e e e 08/06/2014 ...07/14/2025

....07/11/2025 ...
....09/22/2025
...00/22/2025

.09/11/2025
.09/30/2025
.07/02/2025
....07/02/2025
....08/27/2025
...08/05/2025
12/17/2015 ....08/04/2025
12/17/2015 ...08/04/2025

JUUT IO R 10/16/2018

e 01/30/2019
01/30/2019
.06/22/2022 ..
.02/07/1997 ..
01/17/2012 ..
10/26/2012
05/16/2016
12/17/2015

Palmetto ..
Orlando ...
Or lando
Altamonte Springs
L[ TAWPA ..
. | LEAWOOD
. | LEANOOD ...
Jamestown ...
WOODLANDS ...
WOODLANDS ...

Coocoocooocoo0oo0oo0co0 o oo oo
Coocooco0oo0co0O0O0O0 00O oo

12/17/2015 ... ...... 08/08/2025

....324,528 |...
....252,646 |...
... 390,116 |...
.. 587,080 |...
319,528 |...vvviiieiinnns

Coocoocooocoo0oo0oo0co0 o oo oo

Coocoooocoo0oo0oo0co0 o oo oo




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
20279 . SPRING 12/17/2015 ....08/04/2025 ....215,489 |...
20280 . WOODLANDS ... 12/17/2015 ....08/04/2025 ... 627,899 |...
20282 ... COPPELL ... 12/17/2015 ....08/05/2025 .. 178,339 |...
20283 . SPRING ... 12/17/2015 .. .08/05/2025 118,888

20284 .
30246 .
20778 .

MANSF IELD
Garland ...
West Valley City ..
29988 . Cottonwood Heights
20492 . CHANTILLY

A2/17/2015 ..
.06/16/2023 ..
10/16/2018
10/27/2020
11/09/2016

.08/04/2025
.08/04/2025
....07/11/2025 ...
...09/10/2025
...08/01/2025 ...

.252,653
.1,200,000
....332,731 ...
.3,000,000 |...
.. 405,698 |...

clo oo oocoooo
colo oo oocoooo
cloococooocoooo

0199999. Mortgages closed by repayment 43,677,522 42,567,168

AIE

o
o

29101 BIRMINGHAM ... foiiieiis A O R 09/10/2014 ..o fovvnnnniiinn s | 961,853

28926 . PHOENIX ... JUUT RO R 04/01/2014 .. 1,645,434 |....
28955 . NOGALES ... JUUUR P R 12/06/2013
28956 . JUT O R 12/06/2013
20561 . SCOTTSDALE .. e 04/03/2017

[ PP R 05/14/2021

30020 . Tempe

30096 . Phoenix ... UV P R 09/17/2021
26814 . FOUNTAIN VALLEY .... [ PPN R 10/30/2013
27775 . LAKE FOREST ... .10/04/2005 ..

28033 .
28405 .
28491 .

L0S ANGELES
SANTA CLARITA .
COSTA MESA

.02/02/2007 ..
.04/28/2011 ..
09/15/2011

28562 . FOSTER CITY 01/20/2012
28832 . 02/26/2013
28835 . LOS ANGELES ... 02/26/2013
28850 . .. | SANTA MONICA .. 02/26/2013
28887 . . |LOS ANGELES ... 05/30/2013
28902 . LONG BEACH 06/26/2013

. 113 120 |...
109, 941
..21,055
17,41

28903 .
28912 .
28939 .
28044 .

THOUSAND OAKS ...
NEWPORT BEACH .
SANTA MONICA ..
SAN FRANCISCO .

06/19/2013
1073172013 ..
.12/06/2013 ..
.12/06/2013 ..

28945 . PLACENTI . .12/06/2013 .. .. 14,982
28946 . SAN DIEGO .12/06/2013 ..
28047 . SAN DIEGO ... 12/06/2013
28048 . EL CAJON .. 12/06/2013
28949 . STANTON ... 12/06/2013
28950 . SAN DIEGO 12/06/2013
28951 . LA MESA ... 12/06/2013
28986 . HIGHLAND PARK . 12/20/2013
29007 . SAN DIEGO ...... .05/09/2014 ..
20041 . WOODLAND HILLS .05/28/2014 ..
29068 . SACRAMENTO ..... .07/30/2014 ..

20082 .
20112 .
20129 .

RANCHO CORDOVA
SANTA MONICA
LA JOLLA

... 08/08/2014 ..
...11/05/2014 ..
06/01/2015

O 0O 0O 0O 0000000000000 O0OO0OODO0OO0DO0DO0OO0OODOODOOO OO0 O O O O
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29158 . SAN BERNARDINO ... 03/06/2015 ... 376,152 |...
20161 . LA PUENTE 03/06/2015 ...223,124 |...
29163 . EL MONTE . 03/06/2015
29165 . COVINA ... 03/06/2015

SAN FRANCISCO 04/01/2015 wuvvufevenennninns e | 2,615,070 |..vveeiieennnns [ o [V PP 0

o
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

29205 ... LOS ANGELES ... 05/01/2015 0. L0 L0 L0 L0 .0
29263 ... YORBA LINDA ... 12/15/2015 0. L0 L0 I L0 ...0
29314 ... CULVER CITY ... 12/08/2015 0. L0 L0 L0 L0 .0
29321 . ROSEVILLE ...... ... 01/05/2016 .. 0 0 .0 .0 0 0
29349 . CITY OF INDUSTRY ... 01/28/2016 .. 0 0 .0 L0f 0 0
29388 . REDONDO BEACH . .. 05/11/2016 .. 0 0 .0 .0 0 0
29462 . SAN DIEGO 08/03/2016 0. L0 L0 L0 L0 .0
29562 ... COVINA .... 04/03/2017 . . 0. L0 L0 I L0 ...0
29563 ... CARLSBAD .. 04/03/2017 ...5,679,532|.... 0. L0 L0 L0 L0 .0
29602 . San Francisco . 07/13/2017 0. L0 L0 I L0 ...0
29607 . Los Angeles ... 08/11/2017 0. L0 L0 L0 L0 .0
29630 . Rialto 11/01/2017 0. L0 L0 I L0 ...0
29674 . Rancho Cucamonga 01/31/2018 0. 0 0 L0 L0 .0
29732 . NORTHRIDGE 07/24/2018 0. L0 L0 I L0 ...0
29785 . Harbor City . 11/21/2018 .. 0 0 .0 L0f 0 0
29795 . Long Beach .12/14/2018 .. 0 0 .0 .0 0 0
29821 . Anaheim ... .03/28/2019 .. 0 0 .0 L0f 0 0
29825 . Antelope .. 04/26/2019 0. L0 L0 I L0 ...0
29987 . San Diego 11/19/2020 0. L0 L0 L0 L0 .0
30253 . Los Angeles ... 09/06/2023 0. L0 L0 I L0 ...0
30271 ... .. |Buena Park 02/06/2024 0. L0 L0 L0 L0 .0
2777502 . . | LAKE FOREST ... 08/24/2006 0. L0 L0 I L0 ...0
2915802 ... SAN BERNARDINO ... 03/06/2015 0. L0 L0 L0 L0 .0
2916102 .... LA PUENTE 03/06/2015 0. L0 L0 I L0 ...0
2916302 ... EL MONTE . 03/06/2015 0. L0 L0 L0 L0 .0
2916502 . .. | COVINA . .03/06/2015 .. 0 0 .0 .0 0 0
3004020 . .. | ANAHE IM .06/29/1990 .. 0 0 .0 L0f 0 0
3004030 . . | ANAHEIM .06/29/1990 .. 0 0 .0 .0 0 0
28829 . DENVER . .01/09/2013 .. 0 0 .0 L0f 0 0
29081 . PARKER . .07/29/2014 .. 0 0 .0 .0 0 0
29093 . BOULDER ... 12/24/2014 0. L0 L0 L0 L0 .0
29339 . ASPEN ... 01/06/2016 0. L0 L0 I L0 ...0
29708 . Denver . 06/28/2018 0. L0 L0 L0 L0 .0
29841 ... .. |Denver ... 09/25/2019 0. L0 L0 I L0 ...0
2909302 . .| BOULDER ... 11/23/2015 0. L0 L0 L0 L0 .0
28954 .... EAST HARTFORD . 12/06/2013 0. L0 L0 I L0 ...0
29045 . VERNON ... .07/15/2014 .. 0 0 .0 L0f 0 0
29050 . VERNON . .07/15/2014 .. 0 0 .0 .0 0 0
29051 . VERNON . .07/15/2014 .. 0 0 .0 L0f 0 0
29413 . STAMFORD .. ... 07/20/2016 .. 0 0 .0 .0 0 0
2880904 . . | WESTPORT 1271972012 .. 0 0 .0 L0f 0 0
2881004 .... ... | WESTPORT .. 12/19/2012 0. L0 L0 I L0 ...0
2881204 . . | NORWALK 12/19/2012 0. L0 L0 L0 L0 .0
28936 ... WASHINGTON .. 10/10/2013 0. L0 L0 I L0 ...0
28976 . WASHINGTON .. 12/05/2013 0. L0 L0 L0 L0 .0
29115 . WASHINGTON .. 10/31/2014 0. L0 L0 I L0 ...0
29377 . WASHINGTON .. 03/22/2016 0. L0 L0 L0 L0 .0
29359 . NEWARK 01/11/2016 0. L0 L0 I L0 ...0
29878 . Newark .... 12/18/2019 0. L0 L0 L0 L0 .0
29890 . Newark . .12/18/2019 .. 0 0 .0 .0 0 0
28730 . HOLLYWOOD ... 12/03/2012 0. 0. 0. 0. 0. .0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

28759 .
28762 .
28901 .
28021 .
28922 .
28927 .
28957 .
28958 .
28959 .
29109 .
20174 .
20176 .
20177 .
20178 .
20179 .
29180 .
20181 .
20182 .
29183 .
20184 .
29185 .
29186 .
20187 .
20188 .
20189 .
29190 .
20191 .
20192 .
29193 .
20194 .

20212 ...
20228 ...
29320 ...
2049% ...
20534 ...

20635 .
20801 .
29803 .
29850 .
20021 .
20047 .

20048 ...
20049 ...
290950 ....
20951 ...
20952 ...

30161 .
30207 .
30300 .
28604 .
20831 .

. |Palm Bay

ALTAMONTE SPGS ..

NEWPORT RICHEY
BRADENTON ......

WEST PALM BEACH ....
WEST PALM BEACH ....
WEST PALM BEACH ....

MIAMI
ST. AUGUSTINE .

ST. AUGUSTINE ....

JACKSONVILLE
JACKSONVILLE ..
ORANGE PARK .
JACKSONVILLE
PONTE VEDRA .
JACKSONVILLE ..
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE
JACKSONVILLE ..
JACKSONVILLE ..
ST. AUGUSTINE .
JACKSONVILLE ..
JACKSONVILLE
MIAMI
GREENACRES ..
MAITLAND ...
LAKE WORTH
CORAL GABLES ..

JACKSONVILLE BEACH ...

Palm Bay ..........
Daytona Beach .
Miami .....

Or lando
Orlando
Orlando ...
Orlando ...
Orlando ...
Orlando ...
Orlando .

Medley ....
Gainesville ...
BRUNSII I CK
Marietta ....

07/02/2012
07/02/2012
08/01/2013
.07/30/2013 ..
.07/30/2013 ..
.04/01/2014 ..
12/06/2013
12/06/2013
12/06/2013
01/02/2015
03/30/2015
03/30/2015
03/30/2015
03/30/2015
.03/30/2015 ..
.03/30/2015 ..
.03/30/2015 ..
03/30/2015

0.

121,382 ...
...71,401 ...

211,021 |....

03/30/2015
03/30/2015 510,893 |....
03/30/2015 ...422,042 ...

03/30/2015
03/30/2015
03/30/2015
03/30/2015
.03/30/2015 ..
.03/30/2015 ..
.03/30/2015 ..
.03/30/2015 ..
.03/30/2015 ..
05/08/2015
06/24/2015
01/13/2016
01/09/2017
02/08/2017
03/02/2017
.03/15/2019 ..
.01/30/2019 ..
... 08/01/2019 ..
... 01/16/2020 ..
.. 01/16/2020 ..
01/16/2020
01/16/2020
01/16/2020
01/16/2020
01/16/2020
03/10/2022
08/10/2022
07/08/2024
.04/20/2012 ..
06/06/2019
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

20979 .
28833 .
29609 .
20807 .
28862 .
28920 .
30037 .
20079 .
30077 .
20118 .
20083 .
20875 .
20880 .
20976 .
20893 .

2679804 .

28479 .
20453 .
20898 .
30304 .
20043 .
30057 .
30193 .
30238 .
30334 .
20705 .
20885 .
20999 .
28028 .
28924 .

28925 ...

28974 .
20454 .
20455 .
290619 .
20753 .
20857 .
20040 .
20041 .
20086 .
30196 .
30306 .
30338 .
2802802
29001 .
28866 .
29120 .
20131 .

20133 ...

20497 .

20544 ...

. | BEVERLY

. [NAGS HEAD ...

. | MORRISON ..

Morrow ...
HONOLULU ..
Honolulu
Nampa ...
CHICAGO
WARREN .
Chicago ...

INDIANAPOLIS ..
. |Evansville

WICHITA
Over land Park
Richmond
Louisville ..
Louisville ..
Kenner ...

FREDERICK

HYATTSVILLE ...

Ellicott City .
Beltsville ....

Livonia

Sterling Heights

Auburn Hills

Van Buren Touwnship ...

Waterford ...
Saint Paul
Sartell ...
Saint Paul
NAGS HEAD
CEDAR POINT .
NEWPORT
RALEIGH ...
CHARLOTTE
CHARLOTTE ...
Wilmington ..
Candler
Lincolnton
Graham .
Graham .
Char lotte

Hendersonville

Raleigh
Gastonia ....

ELKHORN ...

KINNELON ..
WYCKOFF ...

MIDLAND PARK ..

SUMMIT ...
HOBOKEN ...

08/27/2020
02/26/2013
07/21/2017
.01/24/2019 ..
.04/04/2013 ..
.08/23/2013 ..
12/14/2021
08/01/2014
10/06/2021
11/18/2014
10/23/2020
10/16/2019
10/16/2019
06/09/2020
11/01/2019 ..
12/19/2012 ..
.09/28/2011 ..
06/24/2016
10/28/2019
07/19/2024
05/25/2021
07/02/2021
06/14/2022
03/06/2023
02/07/2025
.04/20/2018 ..
... 1170172019 ..

A2/17/2020 ..
.12/27/2006 ..
.04/01/2014 ..
04/01/2014
11/26/2013
07/06/2016
07/06/2016
10/05/2017
08/31/2018
.09/25/2019 ..
.02/25/2020 ..
.02/25/2020 ..
.10/15/2020 ..
.07/14/2022 ..
08/01/2024
02/25/2025
06/03/2014
02/21/2014
05/08/2013
12/15/2014
12/16/2014
12/15/2014
.02/15/2017 ..
02/27/2017

0.
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

29605 . Morristown wovevvevriviinnninniiiininiennnns v N e [ 07/28/2017 L0 L0 L0 .0
29658 . New Milford 12/14/2017 L0 I L0 ...0
29810 . Livingston 03/27/2019 L0 L0 L0 .0
30000 . Wayne Tounship .11/09/2020 .. 0 .0 0 0
30004 . West Windsor .02/10/2021 .. 0 L0f 0 0
2881104 . WESTFIELD ... .12/19/2012 .. 0 .0 0 0
28391 ... LAS VEGAS ... 03/30/2011 L0 L0 L0 .0
29855 . Henderson .......oceeeveieeeeemmninneeeennn Jeemneeeeeeenen Ve [ [t 07/10/2019 L0 I L0 ...0
29861 . Sparks ..ovvevveiviiiiiniinneninineeeens Jevnneeeeeen Won e [ 08/01/2019 L0 L0 L0 .0
30029 . Las Vegas ... 04/27/2021 L0 I L0 ...0
30115 . Henderson ... 11/05/2021 L0 L0 L0 .0
30173 . Henderson ... 05/10/2022 L0 I L0 ...0
30184 . Las Vegas ... 06/09/2022 L0 L0 L0 .0
30263 . Las Vegas ... 02/02/2024 L0 I L0 ...0
20009 . WOODHAVEN .07/28/2014 .. 0 L0f 0 0
28705 . SCARSDALE 1272772012 .. 0 .0 0 0
28871 . NEW YORK .05/09/2013 .. ..12,053,899 |. 0 L0f 0 0
28914 . 08/27/2013 806,387 |.... L0 I L0 ...0
28915 . 08/27/2013 L0 L0 L0 .0
28916 . 08/27/2013 L0 I L0 ...0
28953 . 12/06/2013 L0 L0 L0 .0
29763 . Brooklyn .ooeeeeeeeeeeeeeeeeeeeeeeneeeeee Jeemmeeeeeeeen N e e [t 08/09/2018 L0 I L0 ...0
30352 . New York 04/03/2025 L0 L0 L0 .0
28561 . BROADVIEW HEIGHTS .... 05/03/2012 L0 I L0 ...0
28961 . CINCINNATI 12/06/2013 L0 L0 L0 .0
29242 . OLMSTEAD FALLS .12/28/2015 .. 0 .0 0 0
28919 . EUGENE . .08/13/2013 .. 0 L0f 0 0
29829 . Portland .. .04/08/2019 .. 0 .0 0 0
28379 . FRANKLIN PARK . .09/13/2011 .. 0 L0f 0 0
28716 . WILLOW GROVE .10/02/2012 .. 0 .0 0 0
28900 . HORSHAM 06/28/2013 L0 L0 L0 .0
28979 . NEW CASTLE .. 12/09/2013 L0 I L0 ...0
29046 . ALLENTOUN ... 09/11/2014 L0 L0 L0 .0
29149 . MECHANICSBURG ... 02/02/2015 L0 I L0 ...0
29150 . MECHANICSBURG ... 02/02/2015 L0 L0 L0 .0
29151 . LANCASTER ... 02/02/2015 L0 I L0 ...0
29152 . LANCASTER .02/02/2015 .. 0 L0f 0 0
29153 . CAMP HILL .02/02/2015 .. 0 .0 0 0
29156 . CAWP HILL ... .02/02/2015 .. 0 L0f 0 0
29524 . EAST UNION TONNSHIP ... 12/16/2016 .. 0 .0 0 0
29537 . JENKINS TOWNSHIP ... .01/25/2017 .. 0 L0f 0 0
29538 ... PITTSTON TOWNSHIP .. 01/25/2017 L0 I ... 236,762 ... L0 ...0
29539 ... JENKINS TOWNSHIP ... 01/25/2017 L0 L0 ... 267,422 |... L0 .0
29540 ... 01/25/2017 L0 I ... 243,575 |... L0 ...0
29664 . Hazleton ......oooovvvviiiiiiinnnnniiinnnns v PAec s e [ 01/11/2018 L0 L0 L0 .0
29755 . Warrington .....ocoevveieieeemniieeeeennien Jeerneeeeeeee PR e e 09/27/2018 L0 I L0 ...0
30032 . 34 1 O /. VO AR R 05/06/2021 L0 L0 L0 .0
30090 . EAST UNION TONNSHIP .. 10/22/2021 L0 I L0 ...0
30091 . PITTSTON TOWNSHIP .. 10/22/2021 L0 L0 L0 .0
30092 . HANOVER ........... .10/22/2021 .. 0 .0 0 0
30093 . JENKINS TOINSHIP ... 10/22/2021 0. 0. 0. .0
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SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

30094 . HANOVER ... 10/22/2021 ...2,369,129 |.... L0 L0 L0 .0
30095 . Hazleton .. 10/22/2021 L0 I L0 ...0
30172 . Pittsburgh .. 05/05/2022 L0 L0 L0 .0
30215 . Pittston . .10/20/2022 .. 0 .0 0 0
28923 . SPARTANBURG . .08/23/2013 .. 0 L0f 0 0
29836 . Lake Wylie .06/25/2019 .. 0 .0 0 0
29867 . Greenville .. 10/29/2019 L0 L0 L0 .0
29904 ... Char leston 01/02/2020 L0 I L0 ...0
29959 ... Mt. Pleasant .. 02/13/2020 L0 L0 L0 .0
28079 . MURFREESBORO .. 06/22/2007 L0 I L0 ...0
28763 . 09/28/2012 L0 L0 L0 .0
28858 . HOUSTON ... 02/27/2013 L0 I L0 ...0
28960 . VICTORIA . 12/06/2013 L0 L0 L0 .0
29325 . SAN ANTONIO . 09/01/2016 L0 I L0 ...0
29500 . HOUSTON ... ....05/31/2018 .. 0 L0f 0 0
29645 . Baytown ... ... 12/07/2017 .. 0 .0 0 0
29876 . Woodlands ...10/29/2019 .. 0 L0f 0 0
29879 . Baytown 11/06/2019 L0 I L0 ...0
30002 . Denton ... 12/18/2020 L0 L0 L0 .0
30219 . Kingwood .. 12/01/2022 L0 I L0 ...0
30244 . Gar land 06/27/2023 L0 L0 L0 .0
30262 . Grapevine ... 02/02/2024 L0 I L0 ...0
30274 . Granbury .. 02/13/2024 L0 L0 L0 .0
30367 . .. |Euless .... 06/11/2025 L0 I L0 ...0
2885802 . . | HOUSTON ... 02/04/2016 L0 L0 L0 .0
28905 . SANDY ... .07/19/2013 .. 0 .0 0 0
29366 . SALT LAKE CITY ... 01/28/2016 .. 0 L0f 0 0
294% . MURRAY .......... ... 11/09/2016 .. 0 .0 0 0
29546 . SALT LAKE CITY ... 03/01/2017 .. 0 L0f 0 0
30024 . Provo ... .08/17/2021 .. 0 .0 0 0
30052 . .. |Provo ... 05/26/2021 L0 L0 L0 .0
30076 . . |Lehi 09/27/2021 L0 I L0 ...0
30159 . .. |Taylorsville 04/11/2022 L0 L0 L0 .0
2954602 . .|Salt Lake City .. 05/01/2017 L0 I L0 ...0
28595 ... NORFOLK 04/03/2012 L0 L0 L0 .0
28741 . MC LEAN ... 06/01/2012 L0 I L0 ...0
28876 . RICHMOND .05/08/2013 .. 0 L0f 0 0
28952 . HAMPTON .12/06/2013 .. 0 .0 0 0
28962 . FAIRFAX ... .12/06/2013 .. 0 L0f 0 0
29105 . ARLINGTON HEIGHTS . ... 10/01/2014 .. 0 .0 0 0
29685 . Urbanna ... .02/15/2018 .. . 0 L0f 0 0
29686 . .. | Topping ... 02/15/2018 515 003 |.... L0 I L0 ...0
28761 . I SEATTLE v fevveeeeeeen WA e 06/01/2012 ...8,751,203 |.... L0 L0 L0 .0
28990 . BELLEVUE .oeeeeeeceeeeeeeeeeneeeeeenn Jeemmmneeeeeee WA e s e 09/10/2014 L0 I L0 ...0
20412 . LYNWOOD .evevviieeeeeviieeeccvviinees Jevvnineeeeeeee WA e [ 06/28/2016 L0 L0 L0 .0
29657 . O1YMPTA weeeeeeeeieeeeeeee e eeeeneees Jeemmeeeeeeeee WA e s 12/01/2017 L0 I L0 ...0
29920 . Seatac 01/30/2020 L0 L0 L0 .0
30142 . Woodinville . 03/02/2022 L0 I L0 ...0
30335 . Yakima .... 02/07/2025 L0 L0 L0 .0
28798 . HOWARD . 11/15/2012 .. 0 .0 0 0
29072 . HOWARD ... 07/28/2014 0. 0. 0. .0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0121 MILWAUKEE ..o i, L R R 02/20/2015 ..o fevvnnnniiinn s | 8,243,636 |.......ceeeeeeeeennn O e O [0 N O [0 N U (V) FO 158,050 [.vvvvvvvvnnniinnnnn 0 oo O e
2318 Lo WAUKESHA ....oveeiiiiiiiiiiiiiiiiiiiiiiiiiiias i Wl e v foees 02/11/2016 ..oofeeeeiiiiiins e e, 1,964,219 ... O i O [0 N O [0 N O [V P 22,046 |..ooovveiiiiiiii O o O
0299999. Mortgages with partial repayments 625,762,937 2,354 0 0 2,354 0 0 10,182,382
0599999 - Totals 669,440,459 2,412 0 0 2,412 0 42,451,413 52,749,550
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SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
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Admini- Date Type Actual Cost Additional for
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BALP20-00-6 HARVEST PARTNERS VII1 LP WILMINGTON . .| HARVEST PARTNERS VIII LP .... . ¢ eeeeeeenn [ 1172772019 ...511 .0 . .... 66,133 |... ...0.020
BALP20-04-8 . ..|NAUTIC PARTNERS IX KP ... WILMINGTON . NAUTIC PARTNERS IX KP ........ ..02/21/2020 . .8,833 [.. .0 237,860 0.130
BALP20-07-1 . ..|HELLMAN & FRIEDMAN CAP PTNS IX GRAND CAYMAN . HELLMAN & FRIEDMAN CAP PTNS IX ..04/07/2020 . 4,560 |.. .0 150,511 0.030
BALP20-08-9 . ..| VERITAS CAPITAL FUND VII LP . WILMINGTON . VERITAS CAPITAL FUND VII LP ..04/15/2020 . .. 68,59 |.. .0 . 99,714 0.050
BALP20-10-5 . .| VISTA FOUNDATION FUND IV ..... GRAND CAYMAN . VISTA FOUNDATION FUND IV .... ..07/24/2020 . 106,714 |.. .0 248,192 0.060
BALP20-13-9 .........| GREEN EQUITY INVESTORS VIII LP WILMINGTON . GREEN EQUITY INVESTORS VIII LP ..10/21/2020 . .. 23,197 |.. .0 867,149 0.100
BALP20-15-4 .........| GRYPHON PARTNERS VI LP .. WILMINGTON . GRYPHON PARTNERS VI LP .... ..12/18/2020 . 131,146 |.. .0 391,121 0.220
BALP20-16-2 . ..| STONEPEAK  INFRASTRUCTURE WILMINGTON . STONEPEAK  INFRASTRUCTURE F ..12/30/2020 . .. 11,565 |.. .0 735,758 0.020
BALP20-17-0 . .| SILVER LAKE PARTNERS VI LP .. WILMINGTON . SILVER LAKE PARTNERS VI LP .... ..01/06/2021 . .. 56,639 |.. .0 144,430 0.010
BALP20-18-8 . .|EQT IX (N02) USD SCSP LP ..... LUXEMBOURG . EQT IX (NO2) USD SCSP LP .... ..02/05/2021 . .. 22,653 |.. .0 114,070 0.030
BALP20-19-6 ARES CORPORATE OPP FUND VI LP . . [ WILMINGTON . .| ARES CORPORATE OPP FUND VI LP . . |-...08/01/2021 ... ...201,666 .0 . ... 238,652 |... ...0.040
BALP20-20-4 .........|NEW MOUNTAIN PARTNERS VI LP .... WILMINGTON . .| NEW MOUNTAIN PARTNERS VI LP ....03/10/2021 ... .0 ...635,729 |... ...0.040
BALP20-26-1 . ..| PEAK ROCK CAPITAL FUND II1 LP . WILMINGTON . PEAK ROCK CAPITAL FUND Il LP ..07/13/2021 . 178,130 |.. .0 556,070 0.100
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V .. LUXEMBOURG . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . .. 46,174 .. .0 736,075 0.050
BALP20-29-5 .........| THE RESOLUTE FUND V LP .... .. [NEW YORK ... ..| THE RESOLUTE FUND V LP .... . |-..-09/07/2021 ... .0 . ... 276,904 |... ...0.050
BALP20-32-9 ......... | CHARLESBANK EQUITY FUND X ... . | BOSTON .| CHARLESBANK EQUITY FUND X ... ....09/27/2021 ... .0 ... 760,053 |... ...0.090
BALP20-33-7 .| GENSTAR CAPITAL PARTNERS X WILMINGTON . GENSTAR CAPITAL PARTNERS X . ..10/04/2021 . .0 . 69,140 0.030
BALP20-34-5 ..|BERKSHIRE FUND X ............ .. | WILMINGTON . BERKSHIRE FUND X ........... .. 1171672021 . .0 843,698 0.110
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI ... . | GRAND CAYMAN . ...|ROARK CAPITAL PARTNERS VI .|-...01/03/2022 ... .... 189,461 .0 . ...676,942 |... ...0.060
BALP20-39-4 .........| THOMAS H. LEE EQUITY IX LP WILMINGTON . .| THOMAS H. LEE EQUITY IX LP ....01/14/2022 ... . 12,118 .0 ...296,928 |... ...0.070
BALP20-43-6 ..|KKR GLBL INFRASTRUCTURE INVEST IV . LUXEMBOURG . KKR GLBL INFRASTRUCTURE INVEST IV . ..04/21/2022 . 8,761 |.. .0 533,421 0.020
BALP20-44-4 ..|VERITAS CAPITAL CREDIT ............. WILMINGTON . VERITAS CAPITAL CREDIT .....eunnnn. ..05/20/2022 . . 175,097 |.. .0 547,067 0.410
BALP20-46-9 .........|NEW MOUNTAIN GUARDIAN IV BOC LLC WILMINGTON . NEW MOUNTAIN GUARDIAN 1V BDC LLC .. ..06/23/2022 . .0 525,000 0.160
BALP20-47-7 . ..| THE VERITAS CAPITAL FUND VIII LP WILMINGTON . THE VERITAS CAPITAL FUND VITI LP ..07/01/2022 . .0 358,239 0.020
BALP20-49-3 .. |HARVEST PARTNERS IX LP ....... WILMINGTON . HARVEST PARTNERS IX LP .... ..09/01/2022 . .0 959,342 0.030
BALP20-50-1 . ..|MERIT CAPITAL FUND VII LP ... Dover ..|MERIT CAPITAL FUND VII LP .|....09/01/2022 ... .0 ...806,932 |... ...0.440
BALP20-55-0 .........| ACCEL-KKR CREDIT PARTNERS || LP . WILMINGTON . .| ACCEL-KKR CREDIT PARTNERS |1 LP . ....03/10/2023 ... .0 . ...599,860 |... ...0.270
BALP20-56-8 . ..|Permira VIII ........ LUXEMBOURG . Permira VIII ........... ..03/20/2023 . .3 .0 ... 785,314 0.010
BALP20-58-4 .........|EQT X NO 2 USD SCSP LUXEMBOURG . EQT X NO 2 USD SCSP .. ..05/24/2023 . .3 .32, .0 1,129,963 0.040
BALP20-60-0 . ..| Audax Private Equity Fund VII1-A LP ... .. [WILMINGTON . ..|Audax Private Equity Fund VII-A LP .. .|....08/07/2023 ...|...... 3 .... 125,884 .0 1,082,469 |... ...0.130
BALP20-61-8 . .| GREEN EQUITY INVESTORS IX LP .. . [ WILMINGTON . .| GREEN EQUITY INVESTORS IX LP .. ....08/15/2023 ... |...... 3 .... 208,712 .0 . 1,022,656 |... ...0.040
BALP20-63-4 .........|Altor Fund VI STOCKHOLM .. Altor Fund VI ..08/22/2023 . .3 . 253,472 |.. .0 1,350, 160 0.080
BALP20-64-2 .. .| BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .| BROOKFIELD INFRASTRUCTURE FD V .. .|-...09/15/2023 ... ... 207,589 .0 . 1,311,405 |... ...0.010
BALP20-65-9 .. .|Global Infrastructure Partners V WILMINGTON ... .|Global Infrastructure Partners V .. ....00/28/2023 ... .0 2,142,012 |... ...0.040
BALP20-66-7 . ..|Francisco Partners VII LP ... GRAND CAYMAN . Francisco Partners VII LP .. ..11/08/2023 . .0 1,288,000 0.030
BALP20-68-3 . ..|Alpine Investors IX LP .... WILMINGTON . Alpine Investors IX LP ... ..12/15/2023 . .0 1,290,931 0.090
BALP20-72-5 .........|Silver Lake Partners VII LP . WILMINGTON . Silver Lake Partners VII LP ... ..01/04/2024 . .0 1,325,917 0.010
BALP20-73-3 .........|OceanSound Partners Fund |1 LI WILMINGTON . OceanSound Partners Fund |1 LP ..01/10/2024 . 0| ... 943,562 0.170
BALP20-74-1 ..|KAYNE SENIOR CREDIT V ... LOS ANGELES KAYNE SENIOR CREDIT V .. ..01/18/2024 . . .0 1,125,000 0.470
BALP20-75-8 . .|EQT Infrastructure VI LUXEMBOURG . EQT Infrastructure VI .. ..01/25/2024 . .3 .381,937 |.. .0 2,233,060 0.050
BALP20-76-6 . ..|Norwest Mezzanine Partners . WILMINGTON . Norwest Mezzanine Partners . ..02/02/2024 . .2 3,737 |.. .0 1,307,699 2.100
BALP20-81-6 . ..|H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . H.1.G. WHITEHORSE MIDDLE MARKE LP . ..04/15/2024 . .2 . 333,073 |.. .0 ... 863,379 1.340
BALP20-83-2 .........|Carlyle Credit Opportunities IIl LP WILMINGTON . Carlyle Credit Opportunities 111 LP . ..05/28/2024 . .2 . 285,209 |.. .0 1,099,042 0.040
BALP20-85-7 . ..|New Mountain Partners VII LP WILMINGTON . ..[New Mountain Partners VII LP .|....08/27/2024 ... 3 .... 189,670 .0 1,861,688 |... ...0.020
BALP20-90-7 . ..|TA XV-A LP LP WILMINGTON ... .| TA XV-A LP LP ....02/10/2025 ... |...... 3 ....300,000 .0 . 1,900,000 |... ...0.030
BALP20-91-5 .........|FRANCISCO PARTNERS AGILITY III LP .. GRAND CAYMAN . FRANCISCO PARTNERS AGILITY 111 LP . ..03/05/2025 . .3 .. 15,250 |.. .0 ... 474,250 0.030
BALP20-92-3 ..|FS EQUITY PARTNERS IX LP ..... WILMINGTON . FS EQUITY PARTNERS IX LP ....... ..03/20/2025 . .3 .0 2,335,716 0.230
BALP20-99-8 .. .| OLYMPUS GROWTH FUND VII1 LP . .. | WILMINGTON . ..|OLYMPUS GROWTH FUND VIII LP ... .|....07/02/2025 ... 3 .0 2,168,627 |... ...0.000
BALP21-00-4 Nautic Partners XI LP . [ WILMINGTON . .|Nautic Partners XI LP ....07/11/2025 ... 3 .0 . 1,725,721 |... ...0.000
BALP21-01-2 . ..|Peak Rock Capital Fund IV LP .. WILMINGTON . Peak Rock Capital Fund IV LP .. ..09/26/2025 . .3 .20 .0 2,471,171 0.000
BALP26-NA-6 . ..| 26N PRIVATE EQUITY PARTNERS | LP WILMINGTON . 26N PRIVATE EQUITY PARTNERS | LP ..03/25/2025 . .3 . 342,293 |.. .0 5,552,319 0.210
BALP95-74-3 ..[NAUTIC PARTNERS VIII LP ......... WILMINGTON . NAUTIC PARTNERS VIII LP ........ ..12/14/2016 . .3 . .0 . 54,430 0.100
BALP95-75-0 .........|GREEN EQUITY INVESTORS VII LP . WILMINGTON . GREEN EQUITY INVESTORS VII LP ..05/12/2017 . .3 .0 565, 181 0.090
BALP95-77-6 . .| HARVEST PARTNERS VII LP ...... WILMINGTON . HARVEST PARTNERS VII LP ..... ..09/28/2016 . .3 .0 299,694 0.110
BALP97-87-1 CHARLESBANK CAP PTNS IX LP .. BOSTON .| CHARLESBANK CAP PTNS IX LP . ...07/16/2018 ... 3 .0 .. ...407,3% |... ...0.070
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BALP97-98-8 ......... STONEPEAK INFRASTRUCTURE PTNRS 11 ... .. | WILMINGTON . ..| STONEPEAK INFRASTRUCTURE PTNRS [ 11 ... . |....02/22/2018 ... 0. ...640,837 |... ...0.080
BALP98-31-7 ......... MSOUTH EQUITY PARTNERS ... | WILMINGTON . ..|MSOUTH EQUITY PARTNERS . |--..09/06/2019 ... .0 ... 206,650 |... ...0.380
BALP98-32-5 .........BROOKFIELD INFRASTRUCTURE FUND IV LP . . | WILMINGTON .... .| BROOKFIELD INFRASTRUCTURE FUND IV LP ... ....00/13/2019 ... 0. ... 410,471 |... ...0.010
BALP98-42-4 ..|CLARION CAPITAL PARTNERS |11 .. GRAND CAYMAN . CLARION CAPITAL PARTNERS I11 .. ..06/21/2019 . 0| 211,810 0.440
BALP98-43-2 ..| GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ..07/03/2019 . .0 | 187,002 0.060
BALP98-45-7 ..| GENSTAR X OPPORTUNITIES | .. WILMINGTON . GENSTAR IX OPPORTUNITIES | . ..07/08/2019 . 0| . 73,001 0.070
BALP98-55-6 .........|VISTA EQUITY PARTNERS FUND VI GRAND CAYMAN . VISTA EQUITY PARTNERS FUND V ..01/24/2019 . .0 | 268,150 0.020
BALP98-56-4 .........|AMERICAN SECURITIES PARTNERS VI 1| WILMINGTON . AMERICAN SECURITIES PARTNERS VI || ..03/28/2019 . 0| 228,915 0.010
BALP98-58-0 . ..|FS EQUITY PARTNERS VI 11 WILMINGTON . ..|FS EQUITY PARTNERS VII1 . |-...04/25/2019 ... 0. ...319,018 |... ...0.140
BALP98-59-8 .........|EQT INFRASTRUCTURE IV LUXEMBOURG . .| EQT INFRASTRUCTURE 1V ....06/05/2019 ... .0 ...370,861 |... ...0.070
BALP98-62-2 .........|PEAK ROCK CAPITAL FUND 11 WILMINGTON . PEAK ROCK CAPITAL FUND Il ..01/31/2018 . .0 | 799,322 0.230
BALP98-63-0 .........| CLEARLAKE CAPITAL PARTNERS V WILMINGTON . CLEARLAKE CAPITAL PARTNERS V ..02/01/2018 . 0 . 96,285 0.020
BALP98-68-9 . ..|BRYNINOOD PARTNERS VIII .... WILMINGTON . BRYNIOOD PARTNERS VIII ... ..04/20/2018 . .0 | 114,657 0.570
BALP98-69-7 . ..|KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . KKR GLOBAL INFRASTRUCTURE INVEST 111 ..12/03/2018 . 0| 379,076 0.060
BALP98-75-4 .........|QUAD-C PARTNER IX .............. MINNEAPOLIS QUAD-C PARTNER X ...covvvvvnnnns ..04/26/2017 . .0 | . 78,548 0.180
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VII1 WILMINGTON . GENSTAR CAPITAL PTNRS VIII . ..04/28/2017 . 0| 319,662 0.270
BALP98-95-2 . .. | ENCAP ENERGY CAPITAL FUND XI .. HOUSTON .. ENCAP ENERGY CAPITAL FUND X1 . ..07/17/2017 . .0 | 258,116 0.030
BALP98-98-6 . ..|GENSTAR VI11 OPPORTUNITIES FUND WILMINGTON . GENSTAR VI11 OPPORTUNITIES FUND ..10/05/2017 . 0| 77,155 0.210
BALP99-10-9 .........[EQT INFRASTRUCTURE III .... LUXEMBOURG . EQT INFRASTRUCTURE I11 ... ..10/25/2017 . .0 | . 21,347 0.060
BALP99-16-6 . ..| K3 PRIVATE INVESTORS LP WILMINGTON . K3 PRIVATE INVESTORS LP ..07/18/2016 . 0| 132,030 0.240
BALP99-18-2 .........[VISTA EQUITY PARTNERS FUND GRAND CAYMAN . VISTA EQUITY PARTNERS FUND V ..06/28/2016 . .0 | 334,261 0.030
BALP99-22-4 . [HELLMAN & FRIEDMAN INVESTORS VI I .. | GRAND CAYMAN . HELLMAN & FRIEDMAN INVESTORS VI || ..09/01/2016 . 0| 516,500 0.120
BALP99-25-7 AMERICAN SECURITIES PARTNERS VI . [WILMINGTON ... AMERICAN SECURITIES PARTNERS VI ..01/19/2016 . .0 | 808,507 0.190
BALP99-55-4 .........|FFL CAPITAL PARTNERS IV LP SAN FRANCISCO ..|FFL CAPITAL PARTNERS IV LP . [--..03/25/2015 ... .0 ...302,771 |... ...0.650
BALP99-59-6 .........|BROOKFIELD INFRASTRUCTURE FND IIIB ... WILMINGTON . .| BROOKFIELD INFRASTRUCTURE FND I11B ... ....06/16/2016 ... 0. ...461,481 |... ...0.030
BALP99-68-7 . ..|METALMARK CAP PARTNERS |1 LP .. NEW YORK ... METALMARK CAP PARTNERS I LP .. 1271172014 . .3 0| 616,344 1.230
BALP99-74-5 .........|FS EQUITY PARTNERS VII LP . |LOS ANGELES .. ..|FS EQUITY PARTNERS VII LP . |....11/03/2014 ... 3 0. ... 184,244 |... ... 0.450
BALP99-76-0 . .| QUANTUM ENERGY PARTNERS V! LP HOUSTON .| QUANTUM ENERGY PARTNERS VI LP . |....02702/2015 ... 3 0. 0 [ 1,744,400 |... ..0.320
BALPRO-CK-0 .. .| BLACKROCK DIRECT LENDING FUND 2025-C LP WILMINGTON . .| BLACKROCK DIRECT LENDING FUND 2025-C LP ...08/28/2025 ...|...... 2 1,258,296 |... .0 .. ... 241,704 |...
1999999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non-Registered anate Funds) - Common Stocks - Unaffiliated 1,767,777 6,029,636 0 63,164,967
BALP20-94-9 ......... [Pomona Capital XI LP ....eveeeeeseereseseesesseseennesseseennannaseannns | [M...... DE.......... [Pomona Capital XI LP ....eveeeeeeeeeeserseseeesenenesnens Jooreornens ceeeeens |7 T N [ZR T [ 24,375,000
2099999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 625,000 0 24,375,000
BALP20-31-1 . ..|BAIN CAPITAL REAL ESTATE FUND 11 WILMINGTON . .DE.. BAIN CAPITAL REAL ESTATE FUND 11 ..09/22/2021 . .. 87,360 |.. .0 | 665,105
BALP20-51-9 .. .|Carlyle Realty Partners IX LP .... WILMINGTON . L DE.. Carlyle Realty Partners IX LP ... .. 1071172022 . 177,507 |.. 0| ...837,520
BALP20-57-6 . ..|Blackstone Real Estate Partner X WILMINGTON . .DE.. Blackstone Real Estate Partner X 03/24/2023 .0 | 1,562,112
BALP98-33-3 .| BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . L DE.. BLACKSTONE REAL ESTATE PARTNERS IX LP . ..09/23/2019 0| ... 427,422
BALP98-54-9 .. .| TPG REAL ESTATE PARTNERS I 11 ........... . | WILMINGTON . LDE.. .| TPG REAL ESTATE PARTNERS |1 ...00/17/2019 ... .0 .. ...779,708 |...
2199999. Interests in Joint Ventures, Partnerships or Limited L|ab|||ty Companies (Including Non-Registered anate Funds) - Real Estate - Unaffiliated 322,439 0 4,261,862
BALPAC-RE-2 .. ..|ACRE CREDIT PARTNERS || LP .. |WILMINGTON LDE.. .|ACRE CREDIT PARTNERS || LP . ..06/30/2025 ... .. .. 1,330,221 .0 .. 1,869,779 |...
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non- Reglstered Private Funds) - Mortgage Loans - Unaffiliated 0 1,330,221 0 1,869,779
‘SYMETRA LIFE INSURANCE SERIES 144A 6.55% Due 10/1/2085 A01‘ | |
87151K-AA-7 ......... SYMETRA LIFE INSURANCE SERIES 144A 6.55% Due 10/1/2055 AO1 ......... DES MOINES ....ocvvvvvnniiiiiniiniiiiiinnnnns foenes A e s 2.AFE ......|.... 07/17/2025 ... foeeeeee e i 2,005,835 |..ievuiiiiiiiiiiiiiiiiinnns [ P [0 T 0
2799999. Surplus Notes - Unaffiliated 2,005,835 0 0 0
44571A-10-4 .. .| HUNTER POINT CAPITAL GPFS NOTE LL . NEW YORK ... ....00/25/2025 ... .0 ... 1,530,646 |...
50205V-AE-9 .. .|L CATTERTON DIRECT LEND FUND A WILMINGTON . ...09/25/2025 ... I .. 1,355,288 |...
520493-AN-8 ......... |LEXINGTON NOTES ISSUER || F RESIDUAL Due 11/19/2036 JAJO15 . NEW YORK ... . ....09/25/2025 ... ... 1,000,943 |... 7,163,022 |...
92918W-AB-3 .. .| VOYA REIDF CLASS B SUB NOTES WILMINGTON . .| VOYA REIDF CLASS B SUB NOTES .. ...00/26/2025 ... .. 1,023,976 |... .. 455,356 |...
PSLO RATED FEEDER FUND |1 LP RESIDUAL Due 12/31/2099
BARE20-80-7 . .| PSLO RATED FEEDER FUND Il LP RESIDUAL Due 12/31/2099 MJSD31 WILMINGTON . MJSD31 ... ..09/25/2025 . 738,515
BAREBA-AS-1 BSI |1 GRADUATE CO-INVEST |11 LP WILMINGTON . .|BSI || GRADUATE CO-INVEST II1 LP .. ...09/25/2025 ... .. 112,501 |...
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BAREBA-M1-7 ......... VOYA BAM PC 2025 1 .o eeeee e e e e e e e e e WILMINGTON e eeeeeee e [eeeees DE.......... VOYA BAM PC 2025 1 oo eeeeee e eeeene e eeeenne eeennnns [T ....09/25/2025 ... [oeeiiit i e 1,520,000 [-eeeeeeenneieeemeiaeeeeens [0 N [V [V 0.000
BLUE OWL GP STAKES ATLAS |11 F RESIDUAL Due 9/11/2055
BAREBL-UE-6 .........|BLUE ONL GP STAKES ATLAS IIl F RESIDUAL Due 9/11/2055 JAJO30 ...... [NEW YORK . JAJOS0 ... ..09/11/2025 . .0
BAREPA-NT-0 . ..| PANTHEON SALUS SR CRE SECOND | Due 4/30/2034 MJSD18 .. . [ WILMINGTON . PANTHEON SALUS SR CRE SECOND | Due 4/30/2034 MJSD18 . ..09/25/2025 . .0
BAREPL-SH-7 .........| SPLASH PACE FINANCING | GRAND CAYMAN . ... SPLASH PACE FINANCING | eveeeeeeeieii e ....09/25/2025 ... .0 .
BAREPN-PK-9 ......... | 26N PENNYPACK BORROWNER TRUST ... WILMINGTON . ..| 26N PENNYPACK BORROWER TRUST .. ....09/25/2025 ... .0
BARESI-LC-9 .. .| SILICON HOLDINGS 2025-1 LLC .... NEW YORK ... | .| SILICON HOLDINGS 2025-1 LLC ... . .6. . ....09/25/2025 ... 0.
G2973#-AB-4 ......... AP CHIA ISSUER LLC APCHIA 0.01% Due 6/6/2079 Ann-1/30 ............... GRAND CAYMAN .....evvvvnniiiiiinninnniiinnnns foennns CYM......... | AP CHIA ISSUER LLC APCHIA 0.01% Due 6/6/2079 Ann-1/30 ... |....... 5B ........ ....09/30/2025 ... 0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 11,551,569 1,904,921 0 10,504,312 XXX
BARESS-ET-8 ......... [VOYA EMNMC RNF LP INTERESTS RESIDUAL Due 11/30/2030 MNSO ............. [WILMINGTON v [...... DE.......... [VOYA EMMC RNF LP INTERESTS RESIDUAL Due 11/30/2030 NSO . |........ 6. ... ]....00/25/2025 ... ...... 2o 637,139 | [ P [ 2,516,008 |.....ooeeiiinnnnn 4.980
4599999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Affiliated 637,139 0 0 2,516,003 XXX
6899999. Total - Unaffiliated 15,325, 182 9,587,217 0 79,800,920 XXX
6999999. Total - Affiliated 637,139 625,000 0 26,891,003 XXX
7099999 - Totals 15,962,320 10,212,217 0 106,691,923 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
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Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
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Identification Name or Description Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
BALP02-07-9 GREEN MOUNTAIN PARTNERS |11 LP QUECHEE ..... RETURN OF CAPITAL ... ....07/11/2002 ...|....07/17/2025 ...|. . .0 .. RV .0 .. 0. 0 ....0
BALP20-04-8 . NAUTIC PARTNERS IX KP ........... WILMINGTON . .|RETURN OF CAPITAL ....02/21/2020 . .08/27/2025 .. 0 .0 0 .0 .0 .0
BALP20-07-1 . HELLMAN & FRIEDMAN CAP PTNS IX GRAND CAYMAN . . | RETURN OF CAPITAL ....04/07/2020 . .09/19/2025 .. 0 .0 0 .0 .0 .0
BALP20-11-3 . KINDERHOOK CAPITAL FUND VI ..... WILMINGTON . .|RETURN OF CAPITAL ....07/31/2020 . .09/10/2025 .. 0 .0 0 .0 .0 .0
BALP20-12-1 MACQUARIE INFRASTRUCTURE PRTNS V . [ WILMINGTON ... ....|RETURN OF CAPITAL ... ....12/16/2020 ...|....08/07/2025 ...|. .0 .. .0 .. 0. 0 0 ....0
BALP20-13-9 GREEN EQUITY INVESTORS VIII LP WILMINGTON ... ....|RETURN OF CAPITAL ... ....10/21/2020 ...|....08/01/2025 ...|. .0 .. .0 .. 0. 0. 0] ....0
BALP20-14-7 . VERITAS CAPITAL CREDIT OPPS FUND WILMINGTON . .|RETURN OF CAPITAL ....11/20/2020 . .09/29/2025 .. 0 .0 0 .0 .0 .0
BALP20-16-2 . STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . .|RETURN OF CAPITAL ....12/30/2020 . .08/29/2025 .. 0 .0 .0 0 .0 .0 .0
BALP20-17-0 SILVER LAKE PARTNERS VI LP WILMINGTON ... ....|RETURN OF CAPITAL ... ....01/06/2021 ...|....09/26/2025 ...|. .0 .. .0 .0 .. 0. 0 0 ....0
BALP20-18-8 EQT IX (N02) USD SCSP LP LUXEMBOURG ... ... |RETURN OF CAPITAL ... ....02/05/2021 ...|....08/11/2025 ...|. .0 .. . .0 .. 0. 0. 0] ....0
BALP20-19-6 ..... |ARES CORPORATE OPP FUND VI LP . WILMINGTON . .|RETURN OF CAPITAL ....03/01/2021 . .09/23/2025 .. 0 .0 .0 0 .0 .0 .0
BALP20-20-4 ..... [NEW MOUNTAIN PARTNERS VI LP WILMINGTON . .|RETURN OF CAPITAL ....03/10/2021 . .07/09/2025 .. 0 .0 .0 0 .0 .0 .0
BALP20-22-0 THOMAS BRAVO FUND LP XIV LP WILMINGTON . .|RETURN OF CAPITAL ....04/15/2021 . .09/12/2025 .. . 0 .0 .0 0 .0 .0 .0
BALP20-26-1 PEAK ROCK CAPITAL FUND |11 LP . . | WILMINGTON . .|RETURN OF CAPITAL ....07/13/2021 . .09/29/2025 .. . 161,137 |.. 0 .0 .0 0 .0 .0 .0
BALP20-32-9 CHARLESBANK EQUITY FUND X ... . | BOSTON ... .| RETURN OF CAPITAL ....09/27/2021 . .08/29/2025 .. .. 140,985 |.. 0 .0 .0 0 .0 .0 .0
BALP20-33-7 GENSTAR CAPITAL PARTNERS X WILMINGTON . .|RETURN OF CAPITAL ....10/04/2021 . .09/17/2025 .. .3,619 |.. 0 .0 .0 0 .0 .0 .0
BALP20-35-2 TAXIV-ALP s . | GRAND CAYMAN . . | RETURN OF CAPITAL ....12/03/2021 . .09/16/2025 .. 76,475 |.. 0 .0 .0 0 .0 .0 .0
BALP20-36-0 . CVC CAPITAL PARTNERS LTD VIII LTD . .. |St Helier .. . | RETURN OF CAPITAL ....12/14/2021 . .08/28/2025 .. .2,21 .. 0 .0 .0 0 .0 202 .0
BALP20-37-8 ..... ROARK CAPITAL PARTNERS VI . | GRAND CAYMAN ... . | RETURN OF CAPITAL ... ...01/03/2022 ...|....08/13/2025 ...|......... 20,672 .0 .. .0 .. .0 .. .0 .. .0 .. .0
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BALP20-38-6 ..... MARANON SR CREDIT STRATEGIES FND X ... WILMINGTON .. ....|RETURN OF CAPITAL ... ....01/14/2022 ...|....08/28/2025 ...|....... 116,657 0. e L0 .0 [....... 116,657 |....... 116,657 |... L0 ...0
BALP20-39-4 THOMAS H. LEE EQUITY IX LP .......... WILMINGTON . .| RETURN OF CAPITAL ....01/14/2022 . .09/18/2025 .. 10,880 |.. 0 0 .0 10,880 |. . 10,880 .0 .0
BALP20-43-6 ..... [KKR GLBL INFRASTRUCTURE INVEST IV . LUXEMBOURG . . |RETURN OF CAPITAL ....04/21/2022 . .09/17/2025 .. 61,107 |.. 0 0 .0 61,107 |. .61,107 .0 .0
BALP20-46-9 ..... [NEW MOUNTAIN GUARDIAN IV BDC LLC WILMINGTON . .| RETURN OF CAPITAL ....06/23/2022 . .07/21/2025 .. 35,929 |.. 0 0 .0 35,929 |. . 35,929 .0 .0
BALP20-55-0 ..... [ACCEL-KKR CREDIT PARTNERS || LP . WILMINGTON . .| RETURN OF CAPITAL ....03/10/2023 . .08/11/2025 .. L7176 .. 0 0 .0 L7,176 |. 7,176 .0 .0
BALP20-58-4 ..... [EQT X NO 2 USD SCSP .. LUXEMBOURG . . |RETURN OF CAPITAL ....05/24/2023 . .07/09/2025 .. .1,782 .. 0 0 .0 . 1,782 |, 1,782 .0 .0
BALP20-59-2 TA Debt Fund V ...... WILMINGTON . .| RETURN OF CAPITAL ....06/28/2023 . .08/08/2025 .. 98,438 |.. 0 0 .0 98,438 |. . 98,438 .0 .0
BALP20-60-0 . Audax Private Equity Fund VII-A LP WILMINGTON . .| RETURN OF CAPITAL ....08/07/2023 . .08/25/2025 .. 57,162 |.. 0 0 .0 57,162 |. . 57,162 .0 .0
BALP20-61-8 ..... [GREEN EQUITY INVESTORS IX LP .. WILMINGTON . .| RETURN OF CAPITAL ....08/15/2023 . .09/30/2025 .. 50,978 |.. 0 0 .0 50,978 |. . 50,978 ....0 .0
BALP20-63-4 ..... [Altor Fund VI .................. STOCKHOLM .. . |RETURN OF CAPITAL ....08/22/2023 . .09/29/2025 .. 42,652 |.. 0 0 .0 42,652 |. . 47,330 . 4,678 .0
BALP20-64-2 ..... [BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .| RETURN OF CAPITAL ....09/15/2023 . .09/25/2025 .. 70,419 |.. 0 0 .0 70,419 |. . 70,419 ....0 .0
BALP20-65-9 ..... [Global Infrastructure Partners V WILMINGTON . .| RETURN OF CAPITAL ....00/28/2023 . .08/20/2025 .. 71,915 |.. 0 0 .0 71,915 |. . 71,915 .0 .0
BALP20-81-6 ..... [H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . .| RETURN OF CAPITAL ....04/15/2024 . .09/25/2025 .. 67,956 |.. 0 0 .0 67,956 |. . 67,956 .0 .0
BALP20-83-2 ..... [Carlyle Credit Opportunities Il LP . | WILMINGTON . .| RETURN OF CAPITAL ....05/28/2024 . .08/20/2025 .. 79,582 |.. 0 0 .0 79,582 |. . 79,582 .0 .0
BALP20-89-9 ..... [CVC Capital Partners IX ... St Helier .. . |RETURN OF CAPITAL ....12/10/2024 . .08/28/2025 .. 11,408 |.. 0 0 .0 11,408 |. . 12,349 .9 .0
BALP20-92-3 FS EQUITY PARTNERS IX LP . WILMINGTON ... ....| RETURN OF CAPITAL ... ....03/20/2025 ...|....07/11/2025 ...|. .77 0. 0. 0 AT e 0 ....0
BALP20-95-6 BERKSHIRE FUND XI LP .... WILMINGTON ... ....|RETURN OF CAPITAL ... ....06/09/2025 ...|....00/29/2025 ...|......... 43,576 0. 2)|... 0.l 38,434 ... L0 ...0
BALP95-74-3 ..... [NAUTIC PARTNERS VIII LP WILMINGTON . .| RETURN OF CAPITAL ....12/14/2016 . .08/27/2025 .. 31,916 |.. 0 .0 .0 31,916 |. .0 .0
BALP97-86-3 . GTCR FUND XI1 ...ccees WILMINGTON . .| RETURN OF CAPITAL ....05/04/2018 . .08/20/2025 .. ..653,161 |.. 0 0 .0 653,161 |. .0 .0
BALP97-98-8 STONEPEAK INFRASTRUCTURE PTNRS 11 ... .. | WILMINGTON ... ....|RETURN OF CAPITAL ... ....02/22/2018 ...|....08/20/2025 ...|......... 39,452 0. L0 w0 fonnnnll. 39,452 ... 0 ....0
BALP98-32-5 BROOKF IELD INFRASTRUCTURE FUND IV LP . | WILMINGTON ... ....|RETURN OF CAPITAL ... ....00/13/2019 ...|....00/23/2025 ...|......... 26,903 0. L0 o0 fnnnnl.. 26,908 |.... L0 ...0
BALP98-42-4 CLARION CAPITAL PARTNERS I11 .. GRAND CAYMAN . . |RETURN OF CAPITAL ....06/21/2019 . .07/08/2025 .. 80,577 |.. 0 0 .0 80,577 |. .0 .0
BALP98-43-2 GENSTAR CAPITAL PARTNERS IX WILMINGTON . .| RETURN OF CAPITAL ....07/03/2019 . .09/30/2025 .. ..148,164 |.. 0 0 .0 148,164 |. .0 .0
BALP98-45-7 ..... [GENSTAR IX OPPORTUNITIES | .. WILMINGTON . .| RETURN OF CAPITAL ....07/08/2019 . .09/30/2025 .. 84,025 |.. 0 0 .0 84,025 |. .0 .0
BALP98-49-9 ..... [AUDAX PRIVATE EQUITY VI-A LP WILMINGTON . .| RETURN OF CAPITAL ....08/29/2019 . .08/20/2025 .. .. 154,749 |.. 0 0 .0 154,749 |. .0 .0
BALP98-51-5 ..... [QUANTUM ENERGY PARTNERS VII ... WILMINGTON . .| RETURN OF CAPITAL ....05/28/2020 . .08/18/2025 .. 16,060 |.. 0 0 .0 .0 .0
BALP98-55-6 ..... [VISTA EQUITY PARTNERS FUND VII .. GRAND CAYMAN . . |RETURN OF CAPITAL ....01/24/2019 . .08/28/2025 .. 4,764 |.. 0 0 .0 .0 .0
BALP98-56-4 ..... [AMERICAN SECURITIES PARTNERS VIII . WILMINGTON . .| RETURN OF CAPITAL ....03/28/2019 . .09/11/2025 .. 1,661 |.. 0 0 .0 .0 .0
BALP98-59-8 ..... [EQT INFRASTRUCTURE IV .. LUXEMBOURG . . |RETURN OF CAPITAL ....06/05/2019 . .07/30/2025 .. 57,870 |.. 0 0 .0 .0 .0
BALP98-62-2 ..... [PEAK ROCK CAPITAL FUND | WILMINGTON . .| RETURN OF CAPITAL ....01/31/2018 . .07/29/2025 .. 15,169 |.. 0 0 .0 .0 .0
BALP98-63-0 ..... [CLEARLAKE CAPITAL PARTNERS V WILMINGTON . .| RETURN OF CAPITAL ....02/01/2018 . .08/28/2025 .. 30,478 |.. 0 0 .0 .0 .0
BALP98-65-5 ..... [PETERSHILL PRIVATE EQUITY LP ..... WILMINGTON . .| RETURN OF CAPITAL ....06/07/2018 . .09/10/2025 .. 15,619 |.. 0 0 .0 .0 .0
BALP98-69-7 ..... [KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . . |RETURN OF CAPITAL ....12/03/2018 . .09/29/2025 .. ..256,264 |.. 0 0 .0 .0 .0
BALP98-75-4 ..... [QUAD-C PARTNER IX ..... MINNEAPOL 1S .| RETURN OF CAPITAL ....04/26/2017 . .09/17/2025 .. ..140,036 |.. 0 0 .0 .0 .0
BALP98-87-9 ..... [GCG INVESTORS IV LP .. WILMINGTON . .| RETURN OF CAPITAL ....03/14/2017 . .07/14/2025 .. .2,123 .. 0 0 .0 .0 .0
BALP98-89-5 ..... [KAYNE SENIOR CREDIT FUND 111 .. Dover ..... .| RETURN OF CAPITAL ....05/30/2017 . .09/29/2025 .. 79,756 |.. 0 0 .0 .0 .0
BALP98-90-3 MARANON SR CREDIT STRATEGIES FND V ... .. | WILMINGTON . ....|RETURN OF CAPITAL ... ....00/21/2017 ...|....00/30/2025 ...|......... 34,668 0. L0 L0 L0 ...0
BALP98-95-2 ENCAP ENERGY CAPITAL FUND X1 .. . | HOUSTON ....|RETURN OF CAPITAL ... ....07/17/2017 ...|....07/09/2025 ...|.........43,116 0. L0 0 0 ....0
BALP98-96-0 ..... [INSIGHT VENTURE PTNRS X LP .. GRAND CAYMAN . . |RETURN OF CAPITAL ....04/17/2018 . .09/25/2025 .. 10,034 |.. 0 0 .0 0 .0
BALP99-10-9 ..... [EQT INFRASTRUCTURE III . LUXEMBOURG . . |RETURN OF CAPITAL ....10/25/2017 . .07/30/2025 .. L9018 ) 0 0 .0 6 .0
BALP99-11-7 ..... DYAL PARTNERS 1 PE .... .. | WILMINGTON .... ....|RETURN OF CAPITAL ... ....01/08/2016 ...|....07/28/2025 ...|. 0. L0 L0 0. ...0
BALP99-18-2 ..... VISTA EQUITY PARTNERS FUND VI . | GRAND CAYMAN ... . |RETURN OF CAPITAL ... ....06/28/2016 ...|....07/08/2025 ...|. 0. L0 ....0 0 ....0
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VIII . GRAND CAYMAN . . |RETURN OF CAPITAL ....09/01/2016 . .09/19/2025 .. 0 0 .0 .0 .0
BALP99-25-7 ..... [AMERICAN SECURITIES PARTNERS VII ... WILMINGTON ... .| RETURN OF CAPITAL ....01/19/2016 . .07/08/2025 .. 0 0 .0 .0 .0
BALP99-35-6 ..... INSIGHT VENT PTNS GWTH-BUYOUT FUND .. | GRAND CAYMAN . ... |RETURN OF CAPITAL ... ....05/11/2015 ...|....00/19/2025 ...|. 0. L0 L0 L0 ...0
BALP99-37-2 ..... ARCLIGHT ENERGY PARTNERS FUND VI ... . | WILMINGTON . ....| RETURN OF CAPITAL ... ....08/14/2015 ...|....08/19/2025 ...|. 0. L0 0 0 ....0
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON ... .|RETURN OF CAPITAL ....06/02/2014 . .09/11/2025 .. , . 0 0 .0 .0 .0
BALP99-54-7 INSIGHT VENTURE PARTNERS IX LP .. GRAND CAYMAN . . | RETURN OF CAPITAL ....03/24/2015 . .09/19/2025 .. ..507,935 |.. 0 0 .0 .0 .0
BALP99-59-6 ..... [BROOKFIELD INFRASTRUCTURE FND I11B WILMINGTON . .| RETURN OF CAPITAL ....05/16/2016 . .09/17/2025 .. ..134,587 |.. 0 0 .0 .0 .0
BALP99-75-2 ..... [NGP NATURAL RESOURCES XI LP . .. | IRVING .| RETURN OF CAPITAL ....11/06/2014 . .07/18/2025 .. ..452,921 |.. 0 0 .0 .0 .0
BALP99-76-0 ..... [QUANTUM ENERGY PARTNERS VI LP . . [HOUSTON .. .|RETURN OF CAPITAL ....02/02/2015 . .09/04/2025 .. 141,416 |.. 0 0 .0 .0 .0
BALPGR-AD-3 ..... [BSI |l GRADUATE CO-INVEST |11 LP WILMINGTON . JSALE Lo ....05/30/2025 . .09/24/2025 .. ..112,501 |.. 0 0 .0 .0 .0
BALPHP-SA-3 ..... HPS ASSET VALUE PLATFORM LP ......... .. | GRAND CAYMAN . .CYM........ | RETURN OF CAPITAL ...05/29/2025 ...|....00/29/2025 ...|......... 23,318 0. 0. 0. 0 .0

1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies

Unaffiliated

(Including Non-Registered Private Funds) - Common Stocks -

6,314,128

(5,142)

o

(5,142)

o

6,308,986

6,318,944

9,958
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BALP99-92-7 ..... POMONA CAP IX LP ..iieieeiieiieiiiiiaeeeenennaas WILMINGTON .ovvvveiiieiciiiiinneee Joenennnns DE......... RETURN OF CAPITAL ...oveevvveniaienennnnnns ....02/08/2018 ...]....09/25/2025 ...|..... 1,389,570 |..euneeeennn [ R [ R [ R [ R [ R 0 ... 1,389,570 |.... 1,389,570 |........cc..... [ R [ R [ TR 0
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -

Affiliated 1,389,570 0 0 0 1,389,570 1,389,570 0 0 0 0
BALP20-31-1 ..... BAIN CAPITAL REAL ESTATE FUND 11 .. WILMINGTON ... .. DE.........| RETURN OF CAPITAL ... ....09/22/2021 ...|....09/30/2025 ...|......... 17,253 .0 .. 0. 0 17,283 |.... 0 0. ....0
BALP20-51-9 ..... Carlyle Realty Partners IX LP WILMINGTON ... ....|RETURN OF CAPITAL ... ....10/11/2022 ...|....07/09/2025 ...|......... 17,434 .0 .. 0. o0 fe 17,434 ). 0] 0. ....0
BALP20-57-6 ..... Blackstone Real Estate Partner X ... . [ WILMINGTON ... ....|RETURN OF CAPITAL ... ....03/24/2023 ...|....09/10/2025 ...|.......... 1,284 .0 .. 0. 0 0 0. ....0
BALP20-69-1 Bain Capital Real Estate Fund |11 . WILMINGTON . .|RETURN OF CAPITAL ....12/18/2023 . .09/05/2025 .. 89,156 |.. 0 0 .0 .0 0 .0
BALP97-99-6 . | CARLYLE REALTY PARTNERS VIII LP .... WILMINGTON . .|RETURN OF CAPITAL ....12/04/2017 . .09/29/2025 .. 89,316 |.. 0 0 .0 .0 0 .0
BALP98-33-3 ..... BLACKSTONE REAL ESTATE PARTNERS IX LP ....... [WILMINGTON .... .|RETURN OF CAPITAL ... ....09/23/2019 ...|....09/10/2025 ...|. .0 .. 0. 0. 0. 0. .0
BALP98-54-9 ..... TPG REAL ESTATE PARTNERS I11 ..eoviivivvnnnnnns WILMINGTON RETURN OF CAPITAL ....09/17/2019 ...]....09/30/2025 ... 0 0 0 [ T 0

2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate Unaffiliated 317,507 0 0 0 0 0
BALP20-97-2 ..... [ OCONEE REAL ESTATE HOLDINGS XI1 . ... [WILMINGTON . L L DE......... | RETURN OF CAPITAL . .. |....05/23/2025 ...]....08/01/2025 ...]. .0 .. .0, .0, .0 .. ....0
2299999. Interests in Joint Ventures, Partnershlps or Limited Liability Companles (Including Non- Reglstered Private Funds) Real Estate - Affiliated 870,088 0 0 0 870,088 0 0 0
BALP98-60-6 ..... |OAKTREE REDF |1 FUND GRAND CAYMAN . ...CYM........ |RETURN OF CAPITAL . e |...05/28/2020 . .09/23/2025 ... |. ....830 .0 .. 0. 0 ....830 [.... 0 0. ....0
BALPAC-RE-2 . ACRE CREDIT PARTNERS |1 LP . WILMINGTON . ... DE.. .| RETURN OF CAPITAL . ...06/30/2025 ...]|.... 07/25/2025 ...|.........36,870 .0 .. .0 .. ...0)........ 36,870 |.... .0 .. .0 .. .0

2399999. Interests in Joint Ventures Partnerships or Limited Liability Companles (IncIudlng Non- Reglstered Private Funds) Mortgage Loans -

Unaffiliated 37,700 0 0 0 0 0 0 37,700 37,700 0 0 0 0
ALLIANZ SE SERIES 144A HYB  3.500% Perpet

018820-AA-8 ..o [ ereiiiiiiiiiiiiiiisi it snne | seeseesesese s aes feeeaneas DEU ...11/10/2020 ...|.... 09/04/2025 .. ]........ 996,500 |-.eeeeeenenns o PP 0 Joeeeernenena0 [0 | o PP 0].... 1,000,150 [....... 996,500 [eveieeennee. 0 e (3,650)|-....... (3,650)

2799999. Surplus Notes - Unaffiliated 996,500 0 0 1,000, 150 996,500 (3,650) (3,650)

44571A-10-4 HUNTER POINT CAPITAL GPFS NOTE LL ... NEIN YORK ... ...10/22/2024 ...[....09/24/2025 ...]........609,388 |....... 170,719 [.... 0] ..969,354 [....... 780,107 ... .(189,247)[.......(189,247)] ...
50205V-AE-9 ..... |L CATTERTON DIRECT LEND FUND A .. WILMINGTON . ..03/24/2025 ...]....09/25/2025 .. ..644,712 .. 0 0 644,712 L0 .0

529493-AN-8 ... |LEXINGTON NOTES ISSUER Il ...... NEI YORK ... ..12/04/2024 ... |....09/24/2025 ...|.....1,016,572 .. 0] 0 ,016,572 .0

92918I-AB-3 ... |VOYA REIDF CLASS B SUB NOTES .. WILMINGTON . 10/26/2021 .09/24/2025 .. ,444,953 |......(360,024)|. 0 1,084,929 . 360,024

BALP20-80-8 ..... |PGIM SR LOAN OPPORTUNITIES LP LP WILMINGTON . ..03/11/2025 .00/24/2025 .. .(209,686)|- 0 , 738,515 .209,686

BALPPA-NT-1 ... PANTHEON SALUS SR CRE SECOND 111 ... . | WILMINGTON .... ...06/18/2025 ...|....00/24/2025 ... |. (224,520)].... 0 [0 0 [ (224,520) [0 [ 852 |....... 650,427 |... .210,875 |...

PSLO RATED FEEDER FUND |1 LP RESIDUAL Due

BARE20-80-7 ..... 12/31/2099 MJSD31 WILMINGTON ... ....09/25/2025 ... [....09/30/2025 ...]........192, 0. L0 0 o0 [0 | 192,500 e 192,500 |...

BAREPN-PK-9 ..... |26N PENNYPACK BORROWER TRUST WILMINGTON . .. 12/27/2024 ....)....09/25/2025 .. ..301,394 |.. 0] 0 L0 301,394

BAREPL-SH-7 ..... SPLASH PACE FINANCING | GRAND CAYMAN . ....04/11/2025 ...|....09/25/2025 ...|....... 167,188 0. L0 L0 1188 |- 167,188 ...

BARESI-LC-O ..... SILICON HOLDINGS 2025-1 LLC . .. | NEW YORK . ....00/25/2025 ... [....09/26/2025 ...|..... 6,949,405 0 ... 0. 0. .. 6,949,405 |.... 6,949,405 |...

BAREBA-M1-7 ... VOYA BAM PC 2025 1 | WiLmnGTON . . |....05/30/2025 ...|....09/25/2025 ...]..... 1,353,750 0. 0. . R 2.0 |.... 1,353,750 |.... 1,353,750 [...

4499999. Residual Tranches or Interests with Underlylng Assets Having Characterlstlcs of Bonds - Unaffiliated 14,082,449 (623,511) 0 0 0 (623,511) 0| 13,288,161 | 13,879,499
BALP70-34-0 ..... [ VOYA ENMC RNF INTERESTS LP ..oovevveerrrearene TWILMINGTON +.veverveeeneiiceciiens | DE...cee. | |....09/16/2025 _..]....09/24/2025 ...|........ 832,040 |....... (39,937).c.veeeennes [ O [ TR 0. (39,937)].cvveeeeennens 0. 792,103 [....... 820,867

4599999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Affiliated 832,040 (39,937) 0 0 0 (39,937) 0 792,103 820,867

6899999. Total - Unaffiliated 21,748,284 (628,653) 0 0 0 (628,653) 0] 20,952,504 | 21,550,150 9,958 587,688 597,645 47,056
6999999. Total - Affiliated 3,091,698 (39,937) 0 0 0 (39,937) 0] 3,051,761 3,080,525 0 28,764 28,764 0
7099999 - Totals 24,839,982 (668,590) 0 0 0 (668,590) 0] 24,004,265 | 24,630,674 9,958 616,452 626,409 47,056
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912803-GU-1 STRIP PRINC  0.000% 08/15/53 ... [oeen 07/24/2025 MORGAN STANLEY & CO. INC. .ereiiiiiiiiiiiiiiiiiiisiieeiee it s s s e s e e s e ssessssessssssssssssssssnns [sasssssssssssssssssssssssssssssnnns [ooreeeeenennnnenennnnns 3,000,035 |. ... 12,274,600 |... A .
912803-GY-3 . ..|STRIP PRINC ~ 0.000% 02/15/54 . 08/12/2025 . 3,180,122 . 13,000,000 |. A
912803-HD-8 . ..| STRIP PRINC ~ 0.000% 08/15/54 . 09/02/2025 . 6,607,447 |. .28,000,000 |. A
912810-UK-2 . ..|US TREASURY N B 4.750% 05/15/85 . 08/08/2025 ..... . 40,774,844 |, .42,000,000 |. A
912810-UM-8 . ..|US TREASURY N B 4.750% 08/15/55 . 09/25/2025 . . 39,563,281 |. .40,000,000 |. A
91282C-NL-1 . ..|US TREASURY NB  3.750% 06/30/27 ......07/31/2025 . .. 6,464,529 |. ..6,481,500 |. A
91282C-NT-4 ......... US TREASURY NB  4.250% 08/15/35 ... P 08/19/2025 ..... ... 14,940,234 |. .... 15,000,000 |... AL
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 114,530,492 156,756,100
57582R-IN-7 ......... JMASSACHUSETTS ST SERIES F 3.277% 0B/01/48 .eveveuvesesesessesassssesessesesssessssessssesessessssesnssasens [ 09/30/2025 ..... JBANK OF AMERICA +..vuvovesesssesssesesssensssessesesseneseesesssesessesessesensssesessesessesesesensssensssensssens | TR T 88,000 [.....oevvvvnnnnnnnnnnnnnes 110,000 [oooeeeiiiiiiiiiiiiiiiee 1,202 [1.B FE ..........
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct and Guaranteed) 110,000 1,202 XXX
072024-NV-0 ... BAY AREA CA TOLL AUTH TOLL BRI ~ 7.043% 04/01/50 .. ...07/03/2025 ..... ..7,000,000 |...
783186-W-9 .........|RUTGERS NJ ST UNIV SERIES S 2.681% 05/01/46 ...... ...09/30/2025 ... 240,000 |...
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 9,759,928 7,240,000
30813#-AB-7 .........| GRIDFLEX GENERATION LLC  5.750% 12/31/30 ...eevvvriririiiiiiiiiiiiiiiiiiiisiiessseesessssssssssssssssessenennees [oane 09/30/2025 ... 125 |. ..8,445 |...
832748-AA-1 . .| SMOKY MOUNTAIN HOLDINGS LLC SMKUN ~ 6.090% 12/31/34 . 08/06/2025 ..700,000 |. 700,000 |.

832746-AB-9 ...

SMOKY MOUNTAIN HOLDINGS LLC SMKUN  5.770% 12/31/34 ....

08/06/2025 ...

..600,000 |.

..600,000 |...

0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating Entities (Unaffiliated)

1,300,125

1,308,445

03

0008N#-AA-2 ........
0008N#-AB-0 ........

00206R-DS-8 .
00751Y-AL-0 .
00766T-AE-0 .
02406P-BC-3 .
030401-AD-7 .
036752-BL-6 .
03743Q-AR-9 .
03743Q-BB-3 .
03836li-AC-7 .
04621X-A0-1 .
054989-AC-2 .
056476-AA-4 .
09062X-AD-5 .
12116L-AG-4 .
12527G-AD-5 .

125623-CF-5 ..
253393-AH-5 ..
278865-BA-7 .
410867-AH-8
42704L-AF-1
440327-AN-6 .
44571A-AD-6 .
446150-BF-0
46625H-JB-7
478165-AH-6 .
49271V-AD-2 .
501044-DG-3 .
581557-BC-8 .
58933Y-BT-1 .
505112-BT-9 .
60871R-AH-3 .
629377-D0-1 .
651639-AP-1 .
677050-A8-5 .
74762E-AJ-1

..|ATET INC  5.450% 03/01/47 ...ooovvnnriiiiaannnns
..| ADVANCE AUTO PARTS SERIES 144A  7.375% 08/01/33
..| AECOM SERIES 144A  6.000% 08/01/33 ..........ccunnes
.. | AMERICAN AXLE & MFG INC SERIES 144A  6.375% 10/15/32 .
..| AMERICAN WATER CAP CORP  6.593% 10/15/37
..|ELEVANCE HEALTH INC ~ 5.700% 09/15/55 ..
..| APA CORP  6.100% 02/15/35 ..
..| APA CORP  5.100% 09/01/40 ..
..|ESSENTIAL UTILITIES INC 4.2
.| ASSURANT INC ~ 5.550% 02/15/36 ........
.. | BAT CAPITAL CORP  7.079% 08/02/43
..|BX FRONTIER MEMBER | LLC BXFRONT

..|BIOGEN IDEC INC ~ 5.200% 09/15/45 ........eevveeiuninnns
..| BURFORD CAPITAL GLBL FIN SERIES 144A
..| CF INDUSTRIES INC ~ 4.950% 06/01/43 ..
12527G-AE-3 .........

..|CIGNA GROUP/THE ~ 4.800% 07/15/46
.. | DICKS SPORTING GOODS SERIES 144A  4.000% 10/01/29
.|ECOLAB INC SERIES WI ~ 3.950% 12/01/47 ...

..|HORACE MANN EDUCATORS CORP  4.700% 10/01/30 .....
.| HUNTER POINT CAPITAL GPFS NOTE HPCGP  9.088% 10/15/36

..| JOHNSON SC & SON INC SERIES 144A  4.750% 10/15/46
..|KEURIG DR PEPPER INC ~ 5.085% 05/25/48 .
..|KROGER CO  4.450% 02/01/47 .........
.. | MCKESSON CORP  4.883% 03/15/44 .
..|MERCK & CO INC ~ 5.700% 09/15/55 ...
..|MICRON TECHNOLOGY INC ~ 3.366% 11/01/41
..|MOLSON COORS BREWING CO  4.200% 07/15/46
..|NRG ENERGY INC SERIES 144A  6.000% 01/15/36 .
..|NEWMONT CORP  4.875% 03/15/42 ....................
.| OGLETHORPE POWER CORP SERIES WI ~ 4.500% 04/01/47 .

ACF TD HOLDINGS LLC  6.460% 05/30/31 ..eeeeuiiiiiieeiiiiiiiie ettt
ACF TD HOLDINGS LLC ACFTD  6.480% 05/30/31 ...

5.860% 12/30/60

7.500% 07/15/33

CF INDUSTRIES INC  5.375% 03/15/44 ..

HANOVER INSURANCE GROUP  5.500% 09/01/35 ...
HERC HOLDINGS INC SERIES 144A  7.000% 06/15/30 .

HUNTINGTON BANCSHARES ~ 6.141% 11/18/39
JP MORGAN CHASE & CO  5.600% 07/15/41

QUANTA SERVICES INC  3.050% 10/01/41

...... 07/07/2025 .....
R 09/25/2025 .....

o or21208
o o7/0972025

oo | 08/19/2025
o202

- 08/07/2025
...... 07/01/2024

L 07/03/2025 ...

07/17/2025
07/29/2025 .
07/15/2025 .
09/24/2025 .
09/09/2025 .
09/08/2025 .
09/16/2025 .
09/16/2025 .
07/10/2025
08/14/2025 .
07/30/2025 .
09/18/2025 .
08/20/2025 .
07/08/2025
07/22/2025 .

07/22/2025 .
07/22/2025 .
07/30/2025 .
07/03/2025 .
09/02/2025 .
07/03/2025 .
07/30/2025 .
09/24/2025 .
07/03/2025 .
07/30/2025 .

BANK OF AUERICA SECLRITIES LLC

SUSQUEHANNA F INANCI AL
GOLDMAN SACHS & CO. .....
HSBC SECURITIES USA INC.

JEFFERIES & COMPANY INC

PNC CAPITAL MARKETS LLC

JP MORGAN SECURITIES LTD ..

MORGAN STANLEY & C0. INC

1,200,000 |...
..200,000 |...

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

=
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749983-AE-2 RWE FINANCE US LLC SERIES 144A  5.875% 09/18/55 .....eeeeermmeiieeinniaeeeereniaeeeeennneeeeeennnneeeeens |eennnd 09/15/2025 ..... BARCLAYS CAPITAL . eeeeieeeeeeeee e e e e ee e e e e e s e e e ee e e e e e e emn e e e e eennnnneeeennnnneeeennnnnnneeeennnnns [seeernnnnaeeeeennnnaneeeennnnnaneee [oeernnnnneeeeennnnneneeens 998,580 |oooiiiiiiiiiiiiinis 1,000,000 |... .B .
75015%-AA-3 . .| REV PSH HOLDCO LLC REVPSH  6.190% 08/01/35 ... 08/01/2025 PRIVATE DIRECT ... Bz
754730-AK-5 . ..| RAYMOND JAMES FINANCIAL ~ 5.650% 09/11/55 09/09/2025 .....|BANK OF AMERICA .. .G FE
778296-AE-3 . ..|ROSS STORES INC ~ 5.450% 04/15/50 .. 07/11/2025 .....| JP MORGAN SECURITIES LTD LAFE ..
83007C-AF-9 . .| SOUTH BOW USA INFRA HLDS  5.584% 1 . 08/06/2025 .....|Tax Free Exchange .. .CFE ..
832696-AY-4 . ..| JM SMUCKER CO  6.500% 11/15/43 ............. 07/30/2025 . Various .......o.eeeees .BFE ..
84346L-AA-8 . .| SOUTHERN NATURAL GAS SERIES 144A  4.800% 03/15/47 ......09/18/2025 . KEYBANC CAPITAL MARKETS INC . LAFE ..
86765K-AG-4 SUNOCO LP SERIES 144A  5.875% 03/15/34 ...ooviiviiniiiiiiiiiiiiiiii e crnni s eennnes [anand 09/04/2025 ..... BARCLAYS CAPITAL A FE
871829-AY-3 SYSCO CORPORATION  4.850% 10/01/45 ... eeeeeee e ee et e e e e e e eenne e e eennnneeeeens |eennnd 07/09/2025 ..... CITIGROUP GLOBAL MARKETS .B FE
871829-BH-9 . ..| SYSCO CORPORATION ~ 4.450% 03/15/48 .. 07/17/2025 SUSQUEHANNA FINANCIAL GROUP . .BFE ..
872652-AB-8 . .| TPG OPERATING GROUP |1  5.375% 01/15/36 . ......09/09/2025 . MORGAN STANLEY ...... LAFE ..
893647-BZ-9 TRANSDIGM INC SERIES 144A  6.250% 01/31/34 ..evvviiiiiiiiiiiiiiiiie e [annnd 08/13/2025 ..... GOLDMAN SACHS & CO. .C FE
92764M-AB-0 VIPER ENERGY PARTNERS LL  5.700% 08/01/35 ..eveeeeeeeeeeeeeeeeeee e e eeee e e eee e e e e e eennns [eenand 07/09/2025 ..... GOLDMAN SACHS & CO. .C FE
960413-AY-8 . ..| WESTLAKE CHEMICAL CORP  2.875% 08/15/41 . 07/18/2025 .....| CITIGROUP GLOBAL MARKETS .BFE ..
96950F-AP-9 . .| WILLTAMS COMPANIES INC ~ 4.900% 01/15/45 . 07/17/2025 .....| BANK OF AMERICA .. .BFE ..
970648-AK-7 . ..|WILLIS NORTH AMERICA INC ~ 3.875% 09/15/49 . 07/15/2025 .....|Various ......... LAFE ..
000000-00-0 . ..|WOLVERINE TERMINALS ULC WOLTER 11.216% 04/15/28 .. 07/01/2025 .....|PRIVATE DIRECT ... .CFE ..
000000-00-0 . ..|WOLVERINE TERMINALS ULC WOLTER  0.000% 04/15/28 07/01/2025 .....|BANK OF NEW YORK .C FE
€9797@-AD-5 . .. |WOLVERINE TERMINALS ULC 11.862% 04/15/28 .. 09/30/2025 .....|Various ......... CZ.
C9797@-AE-3 . ..|WOLVERINE TERMINALS ULC  0.000% 04/15/28 .. 07/01/2025 PRIVATE DIRECT CZ.
C9797@-AF-0 . ..|WOLVERINE TERMINALS ULC WOLTER 10.500% 10/31/30 .. 09/30/2025 . BANK OF NEW YORK CZ.
C9797@-AF-0 . ..|WOLVERINE TERMINALS ULC WOLTER 10.500% 10/31/30 07/01/2025 Tax Free Exchange .. CZ.
06368L-8V-1 . ..|BANK OF MONTREAL SERIES 6 6.875% 11/26/85 ... 07/21/2025 . BMO CAPITAL MARKETS .C FE
112586-AB-8 . ..| BROOKFIELD ASSET MANAGEM  6.077% 09/15/55 . 09/04/2025 . WACHOVIA ...oovvniies .F FE
11271L-AP-7 . ..| BROOKFIELD FINANCE INC ~ 5.813% 03/03/55 . 07/15/2025 . BNP PARIBAS SECURITIES CORP . G ...
67077M-AX-6 . ..|NUTRIEN LTD  3.950% 05/13/50 ............... 07/16/2025 .....| OPPENNHEIMER ...... .B FE
C5793#-AS-2 . .. [MCCAIN FINANCE CANADA LTD MCCFOO  5.410% 08/06/34 08/06/2025 .....|PRIVATE DIRECT .G FE ..
034863-AR-1 . .| ANGLO AMERICAN CAPITAL SERIES 144A  4.750% 04/10/27 ......07/03/2025 . DIRECT .....cee .BFE ..
055451-BM-9 BHP BILLITON FIN USA LTD  5.750% 09/05/55 ...eeerreneeeeeeeneeeeeenneeeeeeene e e e eeenne e e e eeennneeeenn |ennad 09/02/2025 ..... BANK OF AMERICA .F FE
05571A-BB-0 BPCE SA SERIES 144A  6.915% 01/14/46 CITADEL .B FE
067316-AH-2 . ..| BACARDI LTD SERIES 144A  5.300% 05/15/48 SANTANDER US CAPITAL MARKETS .CFE ..
45262B-AL-7 . .| IMPERIAL BRANDS FIN PLC SERIES 144A  6.375% 07/01/55 . CITADEL .....oeunnn. .BFE ..
53944Y-AQ-6 LLOYDS BANKING GROUP PLC ~ 3.369% 12/14/46 BANK OF AMERICA .. 2,000,000 |... A FE
685218-AB-5 ORANGE SA  5.500% 02/06/44 DIRECT 3,500,000 |... A FE
78081B-AV-5 . ..|ROYALTY PHARMA PLC  5.950% 09/25/55 . JP MORGAN SECURITIES LTD .CFE ..
86960Y-AA-0 . .| SUZANO NETHERLANDS BV 5.500% 01/15/36 JP MORGAN SECURITIES LTD .. .CFE ..
92936M-AE-7 WPP FINANCE 2010  5.625% 11/15/43 SEAPORT GLOBAL SECURITIES LLC . s N s .B FE
000000-00-0 ......... THAMES WATER SUPER SENIOR 1SSU  9.750% 10/10/27 ...eiiviiiiiiiiiiiiiiieieiiiiie e eesvenineeeens feennnd 08/14/2025 ..... BANK OF NEW YORK ... 828,808 |. .. 854,441 |... CZ..
G8787G-AC-3 . .| THAMES WATER SUPER SENIOR ISSU  9.750% 10/10/27 ..... ......07/24/2025 . BANK OF NEW YORK .. 162,629 |. 243,471 |. CZ.
L5011#-AC-3 IMPALA TERMINALS INFRASTRUCTUR IMSARL — 6.330% 08/06/32 .......ccevvuuiiiiiunnniiiiiininniiiiinnnnininnens foeeees 08/05/2025 ..... PRIVATE DIRECT 800,000 |. ..800,000 |... BPL ..
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 97,808,888 100,202,257
36143L-25-3 ......... [ GA GLOBAL FUNDING TRUST SERIES 144A  5.900% 01/13/35 ..ivviviiviirierieriesiesiesiesiansensessassessaneannns J..... 09/09/2025 ..... TMORGAN STANLEY ...t veeteeseeseeseseseseseseseesesesesseseseeseeseseeseeseseesesseeseseesessessesnesseneas | RO TR 7,497,216 |.oevveniiiiiiinnnnnnns 7,200,000
0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 7,497,216 7,200,000
125276-AA-3 ......... [CFE FIBRA E SERIES 144A  5.875% 09/23/40 ..viiveiviisesseesiissesssssssessesseesessessessessessessessesseasenns J...... 09/11/2025 ..... [BANK OF AMERICA . vveeteeteseseseseeseeseeseeseeseeseseeseeseseesesseeseseseeseeseeneeseeseesesseeneenesseaseas | U TR 995,590 [...oiiiiiiiiiiiiiinnnns 1,000,000
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business Development Corps, Closed End Funds & REITS (Unaffiliated) 995,590 1,000,000

64788Y-AC-3

90138*-AA-4 .
90138*-AB-2 . .
90138*-AC0 .........

..| 26N PENNYPACK  BORWER TRUST CL
.| 26N PENNYPACK BORROWER TRUST T

NEW PARKING TOPCO LLC 01/31/30 R 07/31/2025 BANK OF NEW YORK .
PRIVATE DIRECT ...
PRIVATE DIRECT

PRIVATE DIRECT ...

02/28/45
02/28/45 ..
26N PENNYPACK BORROWER TRUST T 02/28/45

... 6,987 [.
..515,480 |.
33,106 |
.. 25,480 |.

... 6,987 |..
515,480 |.
33,106 |
.. 25,480 |...

0189999999. Subtotal -

Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated)

581,053

581,053

04273T-AB-4 .
10463N-AB-4 .
143180-AA-4 .
143180-AB-2 .
23709*-AA-4

..| ARRIVIA 12/31/28 R 07/01/2025 CORPORATE ACTIONS ..
.| BRADSHAW INTERNATIONAL INC REVOLVING COMMITMENT 10/21/26 08/21/2025 . PRIVATE DIRECT
..| CARLYLE CREDIT OPP Il PRIV SE TERM LOAN 09/15/38 ... 09/26/2025 . PRIVATE DIRECT

.| CARLYLE CREDIT OPP Il PRIV SE TERM LOAN 09/15/38 09/26/2025 . PRIVATE DIRECT

CLOUDHQ LLC TERM LOAN 02/28/30 ..... 09/22/2025 ... PRIVATE DIRECT ...
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359909-A*-9 F3 INVESTMENTS VI RATED FEEDER Term Loan 04/01/34 . eeen e 09/17/2025 ..... PRIVATE DIRECT ...
45682*-AA-8 . ..| INFRAPARK PARENT LLC TERM LOAN 05/01/30 .. 07/01/2025 PRIVATE DIRECT L
45682*-AB-6 . ..| INFRAPARK PARENT LLC TERM LOAN 05/01/30 .. 08/29/2025 . PRIVATE DIRECT L ..
49368*-AA-1 . ..| KEYSTONE TERMINAL HOLDINGS LLC TERM LOAN 10/03/31 07/25/2025 . EXCHANGED ... L ..
T47450-AA-1 . .| QTS FAYETTEVILLE | DC1-2 LLC 1/20/28 ............. 09/25/2025 . PRIVATE DIREC L ..
L

RED CEDAR HOLDINGS B LP FUNDED TERM LOAN 08/10/32 .
.| SILICON INVESTOR 25 1 LLC Delayed Draw 03/30/62
CLOUDHQ LLC TERM LOAN 02/28/30

09/23/2025 . PRIVATE DIRECT
.......00/26/2025 . PRIVATE DIRECT
...... 07/01/2025 .....[PRIVATE DIRECT ...

756456-AA-9 .
82706*-AA-3 .
000000-00-0

-...(616.930)] .

o (591.930)|.

000000-00-0 INFRAPARK PARENT LLC TERM LOAN 05/01/30 e [ 07/01/2025 ..... PRIVATE DIRECT .. (3,041,394) . .. (8,072,115) ...
000000-00-0 . ..|PV MEDIUS LLC TERM LOAN 04/07/31 ... 07/01/2025 ... [BANK OF NEW YORK 0| ... 13,475 |.
000000-00-0 . ..|KEYSTONE TERMINAL HOLDINGS LLC TERM LOAN 10/03/31 ......07/24/2025 .....|PRIVATE DIRECT ... 125,000 |.
000000-00-0 F3 INVESTMENTS VI RATED FEEDER TERM LOAN 04/01/34 woviiiiiiiiii e [ 08/07/2025 ..... PRIVATE DIRECT ... ..306,043 |...

o |- 00/25/2025 ... | PRIVATE DIRECT ...
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000000-00-0 SL ENERGY POWER PLANT | FINANC TERM 09/19/27 .
000000-00-0 . ..| FONTANA HLDGS SVF Il FINCO LP TERM 04/29/29 ... 09/09/2025 . PRIVATE DIRECT ,888,955 |. 0 E
000000-00-0 . ..| FONTANA HLDGS GS SVF Il FIN LP TERM 04/29/29 . 09/09/2025 . PRIVATE DIRECT .. 957,626 |. 0 E
G6418#-AA-0 . ..|NEO ENERGY UPSTREAM UK LTD 06/30/31 .covvennnnnn 07/29/2025 . PRIVATE DIRECT ,189,930 |. 0
G9005#-AA-3 . .| SPLASH PACE FINANCING | CL A TERM LOAN 05/20/61 09/15/2025 . PRIVATE DIRECT ..837,726 |. 0 L ..
G9005#-AB-1 . ..| SPLASH PACE FINANCING | CL B TERM LOAN 05/20/61 09/15/2025 . PRIVATE DIRECT 25,909 0 L ..
G9005#-AC-9 . ..| SPLASH PACE FINANCING | CL C 05/20/61 ..... 09/15/2025 . PRIVATE DIRECT 76,120 .0 L ..
P3761*-AA-4 . ..|ENERGIA MAYAKAN S DE RL DE CV 03/20/31 07/02/2025 . PRIVATE DIRECT .. 813,252 .. 813,262 |. .0 L
000000-00-0 . ..| KERROBERT FUELS INC TERM LOAN 03/12/27 07/01/2025 .....|PRIVATE DIRECT ,666,667)|. .(1,666,667)). 0
C4927#-AA-3 . .. | KERROBERT FUELS INC TERM LOAN 03/12/27 ... 08/29/2025 . Various ......... ,698,460 |. 1,698,460 0
(6418#-AB-8 . ..|NEO ENERGY UPSTREAM UK LTD TERM LOAN 06/30/31 07/29/2025 . PRIVATE DIRECT .. 144,220 |. 144,220 0
G7225@-AB-1 . ..| PREMIER MODULAR GROUP ACQUISIT 08/08/29 .. 09/23/2025 . PRIVATE DIRECT ,127,083 |. 1,127,083 0 L
(82920-AA-9 . ..| SOUTHERN PALM COMPANY FUNDED 09/15/34 .. 09/15/2025 . PRIVATE DIRECT ,955,000 |. 1,955,000 0
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) ,581,929 27,602,183 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) ,143,221 302,000,038 1,615,575
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 143,221 302,000,038 1,615,575
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX

0509999999. Total - Issuer Credit Obligations 143,221 302,000,038 1,615,575
3618KP-QB-7 .........[GNMA POOL DJ3150  6.000% 08/20/85 ......iviirrriniiiiiiiiiieiiiiiiie e eren e reanaes e 08/19/2025 ..... MORGAN STANLEY & CO. INC. .. 77,167,823 ... A
3618L6-TV-1 . ..| GNMA POOL DK6864  6.000% 02/20/65 08/25/2025 . DAIWA SECURITIES . ... 69,980 |. A
3618L6-V2-2 . ..| GNVMA POOL DK6933  6.000% 06/20/65 08/25/2025 . DAIWA SECURITIES . 353,199 |. A
3618L6-VA-4 . ..| GNMA POOL DK6909  6.000% 05/20/65 08/25/2025 . DAIWA SECURITIES . A
3618L6-VZ-9 . ..| GNMA POOL DK6932  6.000% 07/20/65 08/25/2025 . DAIWA SECURITIES . A
3618L6-WP-0 . ..| GNMA POOL DK6954  6.000% 06/20/65 08/25/2025 . DAIWA SECURITIES . A
3618LE-V5-8 . ..| GNMA POOL DL3336  6.000% 06/20/65 08/25/2025 . DAIWA SECURITIES . A
3618LE-VE-9 . ..| GNMA POOL DL3313  6.000% 07/20/65 08/25/2025 . DAIWA SECURITIES . A
3618LE-W-8 . ..| GNMA POOL DL3361  6.000% 11/20/63 08/25/2025 . DAIWA SECURITIES . A
3618LE-YH-9 . ..| GNVA POOL DL3412  6.000% 10/20/64 .. 08/25/2025 . DAIWA SECURITIES . A
3618LE-ZW-5 . ..| GNMA POOL DL3457  6.000% 08/20/65 08/25/2025 . DAIWA SECURITIES . A
3618LE-ZY-1 . ..| GNMA POOL DL3459  6.000% 06/20/65 08/25/2025 . DAIWA SECURITIES . A
3618LL-H2-5 . ..| GNVA POOL DL8349  6.000% 01/20/65 DAIWA SECURITIES . A
3618LL-HQ-2 . ..| GNMA POOL DL8339  6.000% 07/20/65 A DAIWA SECURITIES ... ,462, A
3618LX-HB-9 ......... GNMA POOL DM7426 ~ 5.500% 08/20/55 .......ccvvuuiiiiiiiminiiiiiiiiieeeciiiis e eesni e eennnneeees [eanand 09/02/2025 BANK OF OKLAHOMA FINACIAL SECU 1,955,471 |... A
3618LX-HF-0 ......... GNMA POOL DM7430  5.500% 09/20/55 .......eeeerenneeeemmnnnaeeeemnnaeeeeemnnneeeeemennaeeeeennnnaeneeennnnaes |eennad 09/02/2025 BANK OF OKLAHOMA FINACIAL SECU ... 1,412,712 |... AL
3618NN-B9-0 . ..| GNMA POOL DI4564  5.500% 09/20/55 ... BREAN CAPITAL LLC. ......... A
38379R-CB-7 . .. | GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z  3.000% 07/16/57 N Interest Capitalization A
38381B-D8-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5 CLASS BO  0.000% 12/20/39 .... N R 07/31/2025 ..... DUNCAN-WILLTAMS INC . A
38383B-FA-5 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2025-156 CLASS SM  8.284% 09/20/65 .... N . 09/15/2025 ..... BMO CAPITAL MARKETS .. 23,259,762 |... AL
38384C-SU-4 .. .| GOVERNMENT NATIONAL MORTGAGE SERIES 2023-120 CLASS KZ  6.000% 08/20/53 . ......07/24/2025 . BNP PARIBAS SECURITIES CORP . 9,241,344 |. A
38384C-SU-4 .. GOVERNMENT NATIONAL MORTGAGE SERIES 2023-120 CLASS KZ  6.000% 08/20/53 ...evvueiveerennnnraernnnnnaes Jeennnd 09/01/2025 ..... Interest Capitalization ...... ... 92,644 |... AL

1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 140,158,778 136,703,011

383766-25-8 ......... [ GOVERNVENT NAT[ONAL MORTGAGE SERIES 2011 103 CLASS Z  3.73%% 12/16/51 ..oovoveveeeeeeccneicsesaeaeaees ]......09/01/2025 ... [ Interest CapitaliZalion «..eococssssceeouneersssseeseaeoearaesesessseasesosasarsesessaseseeosesasaessaraes Joeoeasassessessssneosasssassesn |osssrsneseennnsasnsasaeees 13,606 [.vvveeeeeeeiiiiiaennees 13,606
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38376G-4U-1 GOVERNMENT NATIONAL MORTGAGE SERIES 2011 121 CLASS Z  3.450% 08/16/51 ..oeeeveeeeeeieieeeeeeniieeeeen [eennd 09/01/2025 Interest Capitalization ........cooeeeiiiiiiiiii i e e e e e e e e e e rnnn e e eerne [oeeeeennn e e e e rrne e e e rrnnaaes [eeeeennn e e e aennes 8,855 |. 1.A ... .
38376G-W5-5 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86 CLASS Z  3.642% 04/16/53 . 09/01/2025 . Interest Capitalization 1.A
38378B-AP-4 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2011 164 CLASS Z  3.470% 07/16/53 .. 09/01/2025 . Interest Capitalization 1.A
38378B-SWI-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z  3.457% 09/16/53 . 09/01/2025 . Interest Capitalization 1.A
38378K-R8-4 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.732% 01/16/55 . 09/01/2025 . Interest Capitalization 1.A
38378N-F8-1 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC ~ 3.480% 09/16/55 .. 09/01/2025 . Interest Capitalization 1.A
38378N-HX-4 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2013-179 CLASS Z  2.885% 01/16/55 09/01/2025 . Interest Capitalization 1.A
38378N-TE-3 GOVERNMENT NATIONAL MORTGAGE SERIES 2014-14 CLASS Z  3.627% 11/16/53 ...covvvvviiiiiiiiiiiiiiinineens feennd 09/01/2025 Interest Capitalization ... 1.A ...
38378N-11J-8 GOVERNMENT NATIONAL MORTGAGE SERIES 2014-17 CLASS ZA  3.531% 05/16/55 ...ceevvveeeieeininieeeeeennaes eennd 09/01/2025 Interest Capitalization ... 1.A ...
38379K-F8-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z  3.250% 03/16/57 09/01/2025 . Interest Capitalization 1.A
38379%K-J6-6 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.911% 07/16/57 .. 09/01/2025 . Interest Capitalization 1.A
38379R-YD-9 GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-69 CLASS Z  2.500% 07/16/59 ....evvvvvvrvvnnniiiiiiinnnenes fovnnd 09/01/2025 Interest Capitalization ... 1A ...
38379U-AH-9 GOVERNMENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE ~ 3.000% 01/16/57 ....eeveevrreneeeeenniiiieeeenn eennd 09/01/2025 Interest Capitalization ... 1.A ...
38379U-NX-0 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z ~ 3.006% 03/16/58 . 09/01/2025 . Interest Capitalization 1.A
38379U-X2-7 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2016-158 CLASS Z  2.800% 06/16/58 09/01/2025 . Interest Capitalization 1.A
38380M-6D-8 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z ~ 3.000% 12/16/60 . 09/01/2025 . Interest Capitalization 1.A
38380M-YW-5 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 . 09/01/2025 . Interest Capitalization 1.A
38380N-MF-3 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-109 CLASS Z  2.600% 04/16/60 09/01/2025 . Interest Capitalization 1.A
38380P-PY-4 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2020-88 CLASS Z  2.650% 04/16/60 . 09/01/2025 . Interest Capitalization 1.A
38380P-YJ-7 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2020-111 CLASS Z  2.750% 09/15/62 09/01/2025 . Interest Capitalization 1.A
38380R-4R-8 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-60 CLASS Z  1.750% 05/16/63 . 09/01/2025 . Interest Capitalization 1.A
38380R-V3-1 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-71 CLASS Z  1.820% 10/16/62 . 09/01/2025 . Interest Capitalization 1.A
38381D-BE-9 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-70 CLASS Z  1.750% 04/16/63 . 09/01/2025 . Interest Capitalization 1.A
38381D-BS-8 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-079 CLASS Z  1.750% 08/16/63 09/01/2025 . Interest Capitalization 1.A
38381D-DV-9 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-80 CLASS Z  1.500% 12/16/62 . 09/01/2025 . Interest Capitalization 1.A
38381D-ES-5 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-88 CLASS Z ~ 1.830% 09/16/62 . 09/01/2025 . Interest Capitalization 1.A
38381D-KR-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-100 CLASS Z  1.750% 06/16/63 09/01/2025 . Interest Capitalization 1.A
38381D-MA-5 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 21-106 CLASS Z  1.830% 04/16/63 .. 09/01/2025 . Interest Capitalization 1.A
38381D-0K-9 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-109 CLASS Z = 1.500% 12/16/62 .eevvenreeernenaeeeeeenniieeeeen feennd 09/01/2025 Interest Capitalization ... 1.A ...
38381D-SC-5 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-101 CLASS Z  1.750% 04/16/63 Interest Capitalization ... 1A ...
38381D-UA-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-129 CLASS Z  1.750% 06/16/63 .. Interest Capitalization 1.A
38381D-XA-3 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-133 CLASS Z  1.800% 07/16/63 .. Interest Capitalization 1.A
38381D-YB-0 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-127 CLASS Z  2.000% 10/16/63 Interest Capitalization ... 1.A ...
38381E-3II-6 GOVERNMENT NATIONAL AGENCY SERIES 2022-53 CLASS Z  2.000% 06/16/64 . Interest Capitalization ... 1A ...
38381E-7D-4 . ..| GOVERNMENT NATIONAL AGENCY SERIES 22-73 CLASS Z  2.000% 07/16/64 ... Interest Capitalization 1.A
38381E-8F-8 . .| GOVERNMENT NATIONAL AGENCY SERIES 2022-91 CLASS Z  2.000% 07/16/64 Interest Capitalization 1.A
38381E-F2-9 GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 .........eeveveennenaeeeeennnnees |-.....09/01/2025 ... Interest Capitalization ... 1.A ...
38381E-J8-2 GOVERNMENT NATIONAL AGENCY SERIES 2022-26 CLASS Z ~ 1.500% 02/16/64 ..........cvvvvviinnnniiiiinnnnnnnnnns founnnd 09/01/2025 ..... Interest Capitalization ... 1A ...
38381E-XG-8 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 . 09/01/2025 . Interest Capitalization 1.A
38381H-Js-1 GOVERNMENT NATIONAL MORTGAGE SERIES 2022-109 CLASS LZ  2.250% 08/16/64 ........cooeevivvvnnniieiiinnnns |ounnsd 09/01/2025 ..... Interest Capitalization . 1.4 ...
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - A ency Commercial Mortgage-Backed Securltles Guaranteed (Exempt from RBC) 1 550,793
3136A0-XL-9 .........|FANNIE MAE SERIES 2015-89 CLASS AZ ~ 3.500% 12/25/45 ... PO 09/01/2025 ..... Interest Capitalization ... 42,603 |. A
3136AR-4K-1 . .| FANNIE MAE SERIES 2016-26 CLASS KO  0.000% 11/25/42 07/29/2025 . Various ..708,366 |. A
3136AR-VY-1 FANNIE MAE SERIES 2016-17 CLASS KZ ~ 3.000% 04/25/46 ........ccovvuniiiiiiiiiiiiiiiiiiineecciiieeeeceiiins feannnd 09/01/2025 ..... Interest Capitalization ... 25,792 | A
3136B3-06-0 FANNIE MAE SERIES 2019-6 CLASS GZ  4.000% 03/25/59 ...cevvuuueeeeiiniaeeeeennneeeeeeenneeeeeennnneeeeens |eennnd 09/01/2025 Interest Capitalization ... .. 27,004 |. AL
3136B7-EA-5 . ..| FANNIE MAE SERIES 2019-64 CLASS AZ ~ 3.500% 11/25/59 09/01/2025 . Interest Capitalization A
3136BA-B4-5 . .| FANNIE MAE SERIES 2020-49 CLASS CZ  2.000% 07/25/50 09/01/2025 . Interest Capitalization A
3136BL-M3-1 FANNIE MAE SERIES 2022-7 CLASS ZG  3.000% 02/25/52 ....ccevvvuniiiiiiiniiiiiiiiiineeeceiineeecevnieeees fevnnnd 09/01/2025 ..... Interest Capitalization ... A
3136BR-X3-6 FANNIE MAE SERIES 2024-20 CLASS HZ ~ 5.500% 05/25/54 .......ccceemmmeiieeeemniieeeeeenne e eeeeneeeeeeennn |eennnd 08/13/2025 ..... INTL FCSTONE FINANCIA INC ... AL
3136BR-X3-6 . ..| FANNIE MAE SERIES 2024-20 CLASS HZ ~ 5.500% 05/25/54 09/01/2025 . Interest Capitalization ... A
3136BT-A8-6 . ..|FANNIE MAE SERIES 2024-86 CLASS FA  5.806% 12/25/54 07/07/2025 CITIGROUP GLOBAL MARKETS A
3137BS-SU-8 . ..|FREDDIE MAC SERIES 4634 CLASS ZM  5.000% 11/15/56 .. 09/01/2025 . Interest Capitalization A
3137F5-B7-3 . ..| FREDDIE MAC SERIES 4792 CLASS KO  0.000% 07/15/43 07/31/2025 . DUNCAN-WILLIAMS INC .. A
3137FD-BN-1 . .| FREDDIE MAC SERIES 4745 CLASS CZ  3.500% 01/15/48 09/01/2025 . Interest Capitalization A
A
AL

'. FREDDIE MAC SERIES 4994 CLASS AZ

FREDDIE MAC SERIES 5481 CLASS FA

2.000% 06/25/50
5.756% 12/25/54 ...

09/01/2025 .

07/01/2025

Interest Capitalization

CITIGROUP GLOBAL MARKETS ..
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3137HH-SQ-5 ......... |[FREDDIE MAC SERIES 5478 CLASS JZ = 5.500% 11/25/54 ....ceeeeeeeiieeeiieieeeeeeeee e e eeeenne e eee e 08/18/2025 JP MORGAN SECURITIES LTD .. AL .
3137HH-8Q-5 ......... |[FREDDIE MAC SERIES 5478 CLASS JZ  5.500% 11/25/54 09/01/2025 . Interest Capitalization ... A
3137HJ-4M-6 . ..|FREDDIE MAC SERIES 5495 CLASS ZC  5.500% 01/25/55 09/29/2025 . BNP PARIBAS SECURITIES CORP . A
3137HJ-PH-4 ......... |FREDDIE MAC SERIES 5507 CLASS EZ  6.000% 02/25/55 07/29/2025 . MORGAN STANLEY & CO. INC. A
3137HJ-PH-4 .........|FREDDIE MAC SERIES 5507 CLASS EZ  6.000% 02/25/55 09/01/2025 . Interest Capitalization ... A
3137H.-6B-3 . ..| FREDDIE MAC SERIES 5535 CLASS DZ  6.000% 05/25/55 08/01/2025 ROBERT W. BAIRD & CO. INC. A
3137H.-6B-3 . ..| FREDDIE MAC SERIES 5535 CLASS DZ  6.000% 05/25/55 ......09/01/2025 . Interest Capitalization A
31397R-H3-3 ......... |FREDDIE MAC SERIES 3417 CLASS EO  0.000% 11/15/36 .. A - 07/31/2025 ..... DUNCAN-WILLTAMS INC N . A
31418F-DA-2 FNMA POOL MA5496  5.000% 10/01/54 . .oeeeeeeeeeeeie e eeeee e e e e e e e eeen e e e eennne e e eennnn |eenand 08/14/2025 ..... WACHOVIA 5,583,357 |. 5,683,936 |... AL
31418F-E3-7 . .| FNMA POOL MA5553  5.500% 12/01/54 07/07/2025 JP MORGAN SECURITIES LTD . 14,804,491 |. . 14,881,223 |. A
31418F-ED-5 . ..| FNMA POOL MA5531  5.500% 11/01/54 ......07/29/2025 . DEUTSCHE BANK SECURITIES .. 2,971,188 |. 2,986,705 |. A
31418F-KP-1 ......... FNMA POOL MAS701  6.000% 05/01/55 .....voiiiiiniiiiiiiiiiie e eennnaes [ennnd 07/30/2025 ..... CITIGROUP GLOBAL MARKETS ....eevvuuniiiiiriiiesiiniis e s eisiis s s s esaii e e e ssaas s s e sssans s s s s nnnnnsssannnnns [oessnnnnnssesennnnnnnessnnnnnnenees Jornniinnnnennnnn 5,875,809 |. 5,793,880 |... A
31418F-LR-6 ......... FNMA POOL MA5735 ~ 5.500% 08/01/55 .....cevveieieeieniaeeeeeeeiee e e eeeene e e e eeene e e e eennna e e eeennnneeeeens |eenaad 07/22/2025 ..... MORGAN STANLEY & CO. INC. 5,897,629 |. 5,928,196 |... AL
31418F-MK-0 . .| FNMA POOL MAS761  6.000% 07/01/55 ... iievuunniiiiiuunniiiiiiuiiiiiisennsesiresnissssressnsssssesnnssssenes foones 07/24/2025 ..... Var ious ... 12,084,225 |. .. 11,943,100 |... AL
1039999999 Subtotal Asset-Backed Securltles Financial Asset-Backed - Self- L|qU|dat|ng A 91,197,165 902,271,214

16160U-AH-8

16162U-AG-8 .
36272M-AS-5 .
36272X-AS-1
73015E-AL-3
73015F-AL-0 .
81749V-AH-0 . .
817490-AG-0 .........

..| CHASE MORTGAGE FINANCE CORPO SERIES 2025-8 CLASS A5 144A
.| GS MORTGAGE BACKED SECURITIES SERIES 2025 PJ7 CLASS A17 144A

..| PMT LOAN TRUST SERIES 2025-INV7 CLASS A11 144
.| SEQUOTA MORTGAGE TRUST SERIES 2025-7 CLASS A8 144A

CHASE MORTGAGE FINANCE CORPORA SERIES 2025-9 CLASS ASA 144A  5.500% 06/25/56 .
6.000% 06/25/56 ...
5.500% 12/25/55 .
GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ8 CLASS A17 144A  5.500% 02/25/56 ....
PMT LOAN TRUST SERIES 2025-INV8 CLASS A11 144  5.500% 07/25/56 ...
5.500% 06/25/56 ...
5.500% 08/25/55

5.500% 09/25/55 .

SEQUOIA MORTGAGE TRUST SERIES 2025-8A7 CLASS A7 144A

. ..... 09/18/2025 ..... GOLDMAN SACHS & CO. ...

ency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC

...... 08/07/2025 .....[JP MORGAN SECURITIES LTD .
.| JP MORGAN SECURITIES LTD
GOLDMAN SACHS & CO. ...

...... 08/06/2025 .....[BANK OF AMERICA
.| GOLDMAN SACHS & CO.
.| BANK OF AMERICA ..
WACHOVIA ...........

1,000,000 |...

1,250,000 |...

1059999999.

Subtotal -

Asset-Backed Securities - Financial Asset- Backed Self- L|qU|dat|ng Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated)

9,791 ,128

10,050,000

36459D-CN-9 .
36459T-BII-5 .

GAM RESECURITIZATION TRUST SERIES 2022-FRR3 CLASS AK89 14
GAM RESECURITIZATION TRUST SERIES 21-FRR2 CLASS AK78 144A

0.000% 01/27/52 .
2.879% 09/27/51 .

PERFORMANCE TRUST CAP PARTNERS .
PERFORMANCE TRUST CAP PARTNERS .

.. 113,176 |.
118,290 |.

.. 140,000 |...
.. 130,000 |...

o =

1079999999. .Subtotal

Asset-Backed Securities - Financial Asset-Backed - Self Liquidating - Non Agency Commercial Mortgage-Backed Securltles (Unaffiliated)

231,466

270,000

15675M-AE-3 .........
00177G-BE-0 .........
05684G-AY-2 .
05874i-AQ-4 .
06759J-BC-1 .
09630P-AQ-6 .
15033P-AW-3 .
24460X-AS-9 .
24460X-AU-4 .
26246G-AU-7 .
56575U-AL-4 .
675955-AE-8 .
69688F-AU-4 .
773663-AM-1 .
87190M-AN-8 .
97316L-AN-8 .
973385-AE-7 . .
000000-00-0 .........
929086-AA-6

929086-AB-4 .
929086-AC-2 . .
929086-AD-0 .........

..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2023-2A CLASS CR 144A
..|BALLYROCK LTD SERIES 2022-19A CLASS BR 144A
..|BABSON CLO LTD SERIES 2019-1A CLASS CR2 144A
.. | BLUEMOUNTAIN CLO LTD SERIES 2021-28A CLASS AR 144A
..| CEDAR FUNDING LTD SERIES 2023-17A CLASS CR 144A
.. | DEERPATH CAPITAL CLO LTD SERIES 2021-2A CLASS BR 144A
.. | DEERPATH CAPITAL CLO LTD SERIES 2021-2A CLASS CR 144A
..|DRYDEN SENIOR LOAN FUND SERIES 2021-87A CLASS CR 144A
.. | MARANON LOAN FUNDING LTD SERIES 2025-1A CLASS C 144A
..| OCTAGON 78 LTD SERIES 2025-3A CLASS C 144A
..|PALMER SQUARE CLO LTD SERIES 2021-3A CLASS CR 144A
..|ROCKLAND PARK CLO LTD SERIES 2021-1A CLASS CR 144A
..| TOW CLO 2021 2 LTD SERIES 2021-2A CLASS CR 144A

..|WIND RIVER CLO LTD SERIES 2017-3A CLASS CR2 144A

.| WINDHILL CLO LTD SERIES 2025-1A CLASS C 144A

..| VOYA BAM PC 2025 1 CL B
.| VOYA BAM PC 2025 1 CL C

CERBERUS SERIES 2025-3A CLASS C 144A  6.167% 10/15/37 ...ovvviviiiiiiiiiiiiiiiiiiceciie e
AMERICAN MONEY MANAGEMENT SERIES 2022-25A CLASS CR2 144A

6.134% 07/18/38

6.218% 04/20/35 ...
6.168% 10/15/38 .
6.068% 03/31/38 .
6.325% 07/20/38 ......
6.187% 10/15/37 .
6.787% 10/15/37 .
6.167% 08/20/38 .
6.372% 10/15/37
6.057% 10/20/38 ..........
6.199% 10/15/38
6.138% 07/20/38 ..
6.319% 10/24/38 ...
6.488% 04/15/35
6.532% 10/22/37 .
AP ALKAIOS LUXEMBOURG SARL
VOYA BAM PC 2025 1 CL A

5.250% 12/31/60
5.979% 07/25/38 ..
6.419% 07/25/38
7.119% 07/25/38

...... 08/26/2025 ... [NATIXIS ©.eeeriiiiiitee e
...... 09/10/2025 Mizuho Securities USA Inc ...
07/23/2025 . Mizuho Securities USA Inc
08/15/2025 . JP MORGAN SECURITIES LTD ..
09/29/2025 . CITIGROUP GLOBAL MARKETS ..
07/03/2025 . DEUTSCHE BANK SECURITIES ..
07/07/2025 JEFFERIES & COMPANY INC ...
07/28/2025 . GREENSLEDGE CAPITAL MARKETS .
07/28/2025 . GREENSLEDGE CAPITAL MARKETS .
07/25/2025 . NOMURA SECURITIES
08/21/2025 . WACHOVIA .....
07/14/2025 . WACHOVIA .....
07/31/2025 . JP MORGAN SECURITIES LTD
07/25/2025 . CITIGROUP GLOBAL MARKETS
08/01/2025 JEFFERIES & COMPANY INC
07/23/2025 . MORGAN STANLEY & CO. INC
.......00/26/2025 . NATIXIS ..eoveeenns
...... 09/05/2025 PRIVATE DIRECT ...
...... 07/09/2025 PRIVATE DIRECT ...
PRIVATE DIRECT
PRIVATE DIRECT

875,000 | .
286,125 |
113750 |.

m

m
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VOYA BAM PC 2025 1 CL D 8.319% 07/25/38 .. PRIVATE DIRECT ... .. 133,000 |... L
920086-AE-8 ......... VOYA BAM PC 2025 1 CL E 11.819% 07/25/38 .. PRIVATE DIRECT ... .. 105,350 |... (A
92908@-AF-5 . ..| VOYA BAM PC 2025 1 CL F15.319% 07/25/38 . PRIVATE DIRECT . .. ... 70,525 |... L e
1099999999 Subtotal Asset-Backed Securities - FlnanC|aI Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 31,019,063 31,019,063 XXX
929140-AJ-3 ......... JVOYA CLO LTD SERIES 2015-1A CLASS ER 144A 12.241% 01/18/29 ..uiivivivevesieesieesssssssenasssnasnsnanans [ 07/18/2025 ..... [1nterest CapitaliZation ..ouiieeeeseoseseseesssssnseseseesesessesessesesssessssessesessssesessesessssesesessases | PO TP 4,302 |ooeeiiiiiiiiiiiee 4,302 6. FE ...........
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Affiliated) 4,302 4,302 XXX
020529-AA-1 ......... JALP CFO 2025 LP  7.002% 07/15/87 .viveviieessseessssesessessssssessenessssessssssessesessssessesensssessssesesnas [ 08/05/2025 ..... JPRIVATE DIRECT ....euvoussesssesssesssesessesessesessssessesesessssessesessssessssessssessssesensesesesensssensssens | T R 2,500,000 |..ooooiiiiiiiiiinnnns 2,500,000 |..ooeiiiiiiiiiii 1.GFE ..........
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020529-AB-9 ALP CFO 2025 LP  9.437% 07/15/37 P AP 08/05/2025 ..... PRIVATE DIRECT ... U U s N ..500,000 |... 2.C FE
05682D-AB-1 . ..|BAIN CAP GLOB DIR L FD Il RN A BCGD  6.320% 06/20/36 . 07/11/2025 .....| PRIVATE DIRECT N N ..660, N 660,000 |. 1.GPL ..
05682D-AD-7 . .| BAIN CAP GLOB DIR L FD Il RN A BCGD  9.070% 06/20/36 . 07/11/2025 .....|PRIVATE DIRECT 2.CPL ..
09531*-AA-7 . ..|BLUE OWL GP STAKES FD IIl FBN BOGSAF  6.120% 09/11/55 09/12/2025 . PRIVATE DIRECT 1.GPL ..
09531*-AB-5 . ..|BLUE OWL GP STAKES FD IIl FBN BOGSAF  7.900% 09/11/55 09/12/2025 . PRIVATE DIRECT 2.CPL ..
26113*-AC-3 . ..| DYAL CAPITAL PARTNERS IV LP SE PE15861 5.940% 08/22/45 09/04/2025 . PRIVATE DIRECT 1.FPL ..
261138-AC-1 . .| DYAL CAPITAL PARTNERS IV LP SE PE15861  5.940% 08/22/45 ......09/04/2025 . PRIVATE DIRECT 1.FPL ..
44571A-AA-2 HUNTER POINT CAPITAL GPFS NOTE HPCGP  7.338% 10/15/36 R 08/26/2025 PRIVATE DIRECT ... 1TFPL s
50205V-AA-7 L CATTERTON DIRECT LEND FUND A LCDLF  7.568% 01/15/38 ....ceevuniiieeiniieeeeeeniieeeeeeneneeeeeennnees eennnd 09/15/2025 PRIVATE DIRECT ... 1.GPL et
50205V-AB-5 . ..|L CATTERTON DIRECT LEND FUND B LCOLF  9.318% 01/15/38 09/15/2025 . PRIVATE DIRECT 2.CPL ..
50205V-AC-3 . ..|L CATTERTON DIRECT LEND FUND C LCDLF 12.318% 01/15/38 ......09/15/2025 . PRIVATE DIRECT 3.CPL ..
520493-AE-8 ......... LEXINGTON NOTES ISSUER |1 LLC  7.168% 12/04/36 P 09/24/2025 ..... PRIVATE DIRECT ... 1.F PL
529493-AG-3 ......... LEXINGTON NOTES ISSUER |1 D LEXII  8.818% 12/04/36 .....ceeeeevuuiiieiennnneeeeennnnneeeennnnnneeeeennnns Jennnd 08/28/2025 ..... PRIVATE DIRECT 2BPL ..........
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 12,284,376 12,284,376
31745#-AA-9 .........[FCI 2019-1 NOTE 2019-1  5.750% 10/24/29 . U R 07/01/2025 ..... Interest Capitalization ... . ..(20,592)]...
476681-AE-1 . ..| JERSEY MIKES FUNDING LLC SERIES 2025 1A CLAS ......07/17/2025 .....| GUGGENHEIM CAPITAL MARKETS
000000-00-0 . ..|ALP CFO 2025 LP ALPCF  7.092% 07/15/37 ..... 09/23/2025 . PRIVATE DIRECT ...
000000-00-0 . ..|ALP CFO 2025 LP ALPCF  9.437% 07/15/37 ..... ......09/23/2025 . PRIVATE DIRECT
45605P-BD-9 ......... INDUSTRIAL DPR FUNDING LTD SERIES 2025-3 CLASS NT 144A  5.930% 07/15/35 i 09/03/2025 ..... PRIVATE DIRECT . i I
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - FuII Analysis - Other Non- Flnanmal Asset-Backed Securities Securities - Full Analysis (Unaﬁlllated) a 779,408 a 779,408
1889999999. Total - Asset-Backed Securities (Unaffiliated) 295,012,177 292,927,865 735,101 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 4,302 4,302 0 XXX
1909999997. Total - Asset-Backed Securities - Part 3 295,016,479 292,932, 167 735,101 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 295,016,479 292,932, 167 735,101 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 555,159,700 594,932,205 2,350,676 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
SB1YQ7-21-4 ......... THIRD POINT INVESTORS LIMITED ....uuuuuuiuiiiiiiiiniiiiii i [eeeee 07/22/2025 ..... MITSUBISHI UFJ SECS USA .vvveeiiiiiiiiiiiiiiiiii i snnnni s s s ennnns s snnnnnnssens [oesnnnnnnnnesennnnnns: 87,085,000 |ovvvviiiiiiiiiinnnnns 2,500,000 [ouuniiiiirniiiirriinieeereeni o [
SBVYBW-43-6 ......... MALIBU LIFE HOLDINGS LTD ..eeruuueeeennnuusaeennnnnsseeennnnnssenennnsnsaesnnnnnnsssennnnnnssesernnnnnseeeennnnnaes |oennns 09/12/2025 ..... TaX Free EXChaNGe ......eeceessusseeeeuuuusseeeernnssasaeennnnnsssaeennnsnssseennnnnsseennnnnnsseseennnnnseseennnnnneeee [reeenrnnneseerennnnnes 87,089,000 |ourriiiiiiiiiiiiiinnnns 2,500,000 |oeeiiiiiiiiiiiiie e, 0] torreiieiieeees
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 5,000,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 5,000,000 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 5,000,000 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 5,000,000 XXX 0 XXX
6009999999 - Totals 560, 159,700 XXX 2,350,676 XXX
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..912803-GU-1 |STRIP PRINC  0.000% 08/15/53 .. . 07/29/2025 . | CITADEL 361 | 12,274,600 |........ 3,000,035 |.... [V RN | I R 2,003 | 0 2,003 0 e 3,002,128 |.. ...94,223 |.... . 08/15/2053 . (1
..912803-GY-3 |STRIP PRINC ~ 0.000% 02/15/54 .. . 09/08/2025 . | MORGAN STANLEY & C0. INC. 3,357,023 .13,000,000 ..3,180,122 |. 0 11,365 |. 0 0| .3,191,487 . 165,536 |. .. 0 |. 02/15/2054 . (1.
..912803-HD-8 |STRIP PRINC ~ 0.000% 08/15/54 .. . 09/05/2025 . | Various ... . 6,891,773 .28,000,000 ..6,607,447 |. 0| 15,365 |. 0 0| .6,622,812 . 268,91 ..0 |. 08/15/2054 . (1.
..912810-UK-2 |US TREASURY N B 4.750% 05/15/56 . 08/14/2025 . | Various 41,127,930 .42,000,000 40,774,844 |. 0| .523 | 0 0| 40,775,367 . 352,563 |. 390,878 |. 05/15/2056 . |1.
..912810-UM-8 |US TREASURY N B 4.750% 08/15/55 . 09/29/2025 . | Various 31,756,367 .32,000,000 .31,400,844 |. .0 . 168 | 0 0| 31,500,012 . 256,355 |. 101,712 |. 08/15/2085 . [1.
..91282C-AB-7 |US TREASURY NB  0.250% 07/31/25 . . 07/31/2025 . |Maturity .. . 4,010,000 ..4,010,000 ..3,612,237 |. .3,921,115 0 0| 24,010,000 |oeeeeeeeeinnnn 0 feveeiiiiiiens 0l .21,023 |. 07/31/2025 . [1.
..91282C-NT-4 | US TREASURY NB  4.250% 08/15/35 . ... |. 08/19/2025 . [CITIGROUP GLOBAL MARKETS ....... [.cccceeiiiiiiiiiins foonns 14,923,828 |....... 15,000,000 |....... 14,940,234 |.... 0 PO (I PP | N (SRR | B RO 14,940,234 |.. . (16,406) |.... .. 8,662 |. 08/15/2035 . [1.
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 105, 163,272 146,284,600 103,614,763 3,921,115 0 118,399 0 118,399 0 104,042,040 0 1,121,232 1,121,232 531,275 XXX XXX
CHILE ELECTRICITY LUX SERIES 144A  6.010%
. 168820-AA-7 |01/20/33 ooooiiiiiiiii . 07/20/2025 . | Redemption 100.0000 . , 0 , . 01/20/2033 . [1.F FE ....
.. 195325-DP-7 |REPUBLIC OF COLOMBIA  4.500% 03/15/29 ....... |. 09/08/2025 . |Various .... 671,000 0. . (11,736) |.... s . 03/15/2029 . [3.A FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction Securities 688,500 0 (11,736) (11,736) 30,660 XXX XXX
..20772K-00-5 [ CONNECTICUT ST SERIES A 4.160% 06/15/32 ... |. 09/30/2025 . [HILLTOP SECURITIES +..vevereereres fooreneaenerceneaes foerereee 259,563 [oiiierene 260,000 0].....260,000 |....c...eeeeeen0 v [CX70) (437) |oveeeerennns 8,593 |. 06/15/2032 . |[1.C FE ....
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 259,563 260,000 260,000 260,000 0 0 0 0 0 260,000 0 (437) (437) 8,593 XXX XXX
ALABAMA ECON SETTLEVENT AUTH B SERIES B BANK OF AMERICA SECURITIES LLC
..01026C-AD-3 [4.263% 09/15/32 ....covvvrnniiiiiiiiniieciiies . 09/09/2025 . | .evinnieiiiiiiee e e [ees 2,999,430 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..eeeeeeennnns 0 e (VO 0 | (VO 0 fnns 3,000,000 |...ceevrennnns [V (570) fevvvvvvnnns (570) [cvvvvnnnnnn 126,114 |. 09/15/2032 . [1.G FE .
BAY AREA CA TOLL AUTH TOLL BRI ~ 7.043%
..072024-NV-0 | 04/01/50 .eevvvviiriiiiiiiiiiiiiiiieiieeeeeeeeeeeees . 07/08/2025 . | Various .......ceeeeuvvmnnnnnnnnnnns forveerennnnnnnnnnnns fonn 13,495,330 |....... 10,500,000 |....... 14,593,108 |........ 9,552,505 |............... [V R (35,797) |-oeeeeeeeenns (U - (35,797) |-oeeeeeeeens [V R 14,312,283 |.oevvviiinnnns 0 f..... (816,953) |...... (816,953) |........... 445,078 |. 04/01/2050 . |1.D FE .
GENEVA DEV CORP REVENUE SERIES A 4.518%
L372A7P-BQ-7 | 09/01/45 oo . 09/01/2025 . | Call 100.0000 ...ovvvvvuninnn foereeeeeeeieieeeeees e, 40,000 f[o.vevrennen 40,000 |............ 46,204 |............ 45,241 foiiiiiinnn, 0 s (192) |vevvevinnnnns (U (172 1 P 0 s 45,049 [..oooeeiinnns (U (5,049) |......... (5,049) |............. 1,807 |. 09/01/2045 . |1.G FE ....
LOS ANGELES CNTY CA PUBLIC WKS  7.488%
. S44T3E-NT-7 | 08/01/33 wevvvviiiiiiiiiiiiiiiieeeeeeceeeeceeeeees . 08/01/2025 . | Call 100.0000 ....uvvvvvnnnnn ferereeiiiiniiieenns Jeeeeennnn5,0000 [oeiiinnnnnn 5,000 [onneennnnnnn 6,022 [ninninnnnnn 5,638 [eniiiiiiinnnn 0 [ [0 R [V ST [0 0 e 5,568 |...cooeeiiinnn [V (568) [vvvvrrnnns (1521 374 |. 08/01/2033 . [1.B FE ....
MAINE ST HLTH & HGR EDUCTNL FA SERIES B
..560425-3P-3 |6.667% 07/01/39 . 08/11/2025 . | Call 116.1624 ... . 07/01/2039 . (1.B FE ....
MINNESOTA ST HSG FIN
..60416T-RS-9 | 07/01/41 ...vvvviiiiiiiiiiiiiiiiiiiiiis . 08/01/2025 . | Call 100.0000 ........evvees . 07/01/2041 . (1.B FE ....
PANHANDLE TX ECON DEV CORP LEA  3.985%
..69848A-AA-6 | 07/15/48 ... . 07/15/2025 . | Redemption 100.0000 ....... . 07/15/2048 . (1.D FE ....
WASHINGTON
.. 93976A-AH-5 07/01/40 ..vvvvvvvvrniiiiiiiiiiiiiiiiiiiiiiiiiiiinnns . 07/01/2025 . | Call 100.0000 ...vvvvuennnnnn Joeeeieieiiieiiieeies |eveeeieees 5,000 f....cceee... 5,000 J.oeeeennns 6,045 |............. 5,866 |.....oeee. 0 Joeeeeeeenns (X)) T 0 Joeeeeeeenns (X)) T 0 Joeeeeieeenn 5,823 |..ooeiiieinnn 0 foennnnn (823) |..vvvvenens (823) |.evvveriennnnns 340 |. 07/01/2040 . [2.A FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 16,907,754 13,866,931 18,054,784 12,996,795 0 (38,311) 0 (38,311) 0 17,800, 121 0 (892,367) (892,367) 642,252 XXX XXX
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/36 ............ . 09/30/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 326,841 | 326,841 |........... 326,841 |........... 326,841 [..eiiiinnnnns 0 e (VO 0 | (VO 0 s 326,841 | (VN 0 | [V 10,353 |. 12/31/2035 . |2.B PL
ATLANTA FALCONS CO STADIUM LLC  3.590%
047748-AA-0 | 09/01/82 ooovviiiiiiiiiiii . 09/01/2025 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 1,635 [oennnnnne 1,635 |oveeeennes 1,635 [oevveennnnns 1,635 [cvveiieinnnns 0 e (VO 0 | (VO 0 e 1,635 |oooeeeieennnns (VN 0 | [V 59 |. 09/01/2042 . [1.G PL .
BIF 111 HOLTWOOD HOLDCO BORRON ~ 7.750%
..06637*-AA-8 | 02/15/33 ..oooeiiiiiiiii . 08/15/2025 . | Redemption 100.0000 ....... ... 67,238 ...67,238 ...67,238 |............67,238 |.... ..67,238 |.. . 02/15/2033 .
..07387#-AA-2 |BEAR SWAMP FINANCE LP  4.890% 10/08/26 . 09/30/2025 . | Redemption 100.0000 . .3,710 .3,710 3,710 | .3,692 |. 3,710 . 10/08/2026 .
..07387#-AA-2 |BEAR SWAMP FINANCE LP  4.890% 10/08/26 . 07/01/2025 . | Redemption 100.0000 . ... 849 .849 .849 |. ....845 |. X ....849 . 10/08/2026 .
..007023-AG-0 |BOEING CO THE ~ 8.625% 11/15/31 .. . 09/12/2025 . | J.P. MORGAN SECURITIES INC ..... |.... ..1,554,401 |........ 1,205,000 |........ 1,896,537 |........1,606,886 |...............0 |....... (25,038) |.eeveveennnnnnn 0 forennnn (25,088) [onnennninnnnnnn 0 o 1,581,849 |. . 11/15/2081 .
BRAVES STADIUM COMPANY LLC STADIUM
..10567@-AA-0 |LLC  3.770% 09/30/41 ..coooeviiiiiiiiiiiiinns . 09/30/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 1,719 | 1,719 | 1,719 o 1,719 [ [V (VR [V (VR [V 1,719 [ (VO [V [V 65 [. 09/30/2041 . |2.A PL
CHICAGO PARKING METERS LLC  5.070% 12/30/33
LAB7885-A#-9 | .eeiiiiiiiii . 09/30/2025 . |Various ........ccceeeeevemnnnnnnnns forveeeeniiniinieiees forinnnn 114,103 |........... 114,103 |........... 114,103 |........... 114,103 |ooovveieeeens [V (VR [V (VR [V R 114,103 |t (VO [V [V 4,339 |. 12/30/2033 . |2.B PL
CHICAGO PARKING METERS LLC ~ 4.930% 12/30/25
L 167885-A-1 | .eoeeeiiiiiiiiii . 09/30/2025 . | Call 100.0000 ...ovvveeevnnnn Jooeeeiiiiiiiieeeeens e 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |..oceeieneenns [V (VR [V (VR [V R 2,500,000 [.coeeiiiiennns (VO [V [V 92,438 |. 12/30/2025 . |2.B PL ....
CONTINENTAL WIND SERIES 144A  6.000%
.212168-AA-6 | 02/28/33 .....oooiiiiiii . 08/31/2025 . |Various ..........eeeeeeeemmnnnnnnns forveeeennnnnninnnees forvnnnn 105,677 |.......... 105,677 |........... 107,579 |oeeeeeeeen 107,138 |oovvviiiieeens [V R (1,461) [oovvennnnnnnnne [V R (1,461) [oovvennnnnnnnne [V R 105,677 |ovevvvevvnnnee (VO [V [V 6,341 |. 02/28/2033 . [2.B FE ....
8POINT3 SOLAR INVESTCO 1 LLC ~ 4.680%
..28258#-AA-4 | 11/30/35 ..ooooiiiiiiiiiiiii . 08/31/2025 . | Various .......cceceeereennnnnnnnnns foreeeeiiiiiiiiiiiies fornnnnnns 195,448 |........... 195,448 |........... 195,448 |........... 195,447 |l [ P | PP [ P 1, [ PP 195,448 |............... [\ [ PP [ 9,147 |. 11/30/2035 . |2.CPL ....
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..20252B-AA-7 | ENBRIDGE PIPELINES SOUTHE  3.980% 06/30/40 . 07/09/2025 . |Various ..........cccevevvvvvvvviinns Joovevennnnnninnnnnns o, (37) [ (37) [ (37) [erveemnemnnnennn (34) [t O o) o0 e B) [l 0 e (7)) FEPPRRRRR | N FSURRRRRRRN | B RO | ) R 2,072 |. 06/30/2040 . |1.G PL .
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%
..34107@-AA-7 | 08/15/38 ...ovvviiiiiiiiiiiiiiieeiieeieeeeeee e . 08/15/2025 . | Redemption .. 1,306 |. 08/15/2038 . 2.B PL
..39813#-AB-7 |GRIDFLEX GENERATION LLC  5.750% 12/31/30 ... (. 09/30/2025 . |Redemption 4,133 |. 12/31/2030 . |3.A PL
..39813#-AB-7 |GRIDFLEX GENERATION LLC  5.750% 12/31/30 ... (. 07/24/2025 . | Redemption .. 2,644 |. 12/31/2030 . [3.B PL
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51
CAB2B5B-AA-T | eeeeiiiiiiiiiieeee . 09/15/2025 . |Redemption ~ 100.0000 ....... [ceeeeeeeeeeeeeennnnn fornnnnnnn 60,157 foiiiiiinnni80,157  [ounninnnnnni80,157 [oiinnni80,157 [0 0 e 0 i 0 [0 s (100 YA R | B AU | B IS | B RN 1,354 |. 03/15/2051 . |2.A PL
..52678@-AB-6 |LERADO INVESTMENTS LLC ~ 6.290% 03/31/36 .... [. 09/30/2025 . |Redemption ~ 100.0000 ....... |.ccoeerrennnnnnnnns |oeeeeee. 104,810 |, 104,810 |, 104,810 [oeeeeennnn 104,810 fouvnviviiinnnnn O o0 0 0 il 0 s 104,810 [ovvvvvvvvvnnnnn 0 foniiiiiinnns 0 el 0 4,944 . 03/31/2036 . |2.B PL
MAPLELEAF MIDSTREAM INVESTMENT  4.560%
..56540#-AA-3 100/30/25 ......ooeiiiiiiiii . 08/01/2025 . |Redemption ~ 100.0000 ....... [eeeevrerrrernnnnnns fornnnn.2,582,573 [........ 2,682,573 |........ 2,476,324 |........2,546,616 |...............0 |.........35,957 |.ooorrrrnnnnnn0 [ornnnnnnn 35,957 foiiiiiinnnnnnn 0 foinnns 2,582,573 |ovvvvvinnnnnnn 0 [0 [0 126,271 |. 09/30/2025 . [4.A PL
MILLENNIUM PIPELINE CO LLC  5.330% 06/30/27
L BO0A0F-AA-D [ . 07/26/2025 . | Var ious 3,532 |. 06/30/2027 . |1.G PL .
..71953*-AA-6 | PIBB MEMBER LLC PIBBMEM  6.410% 12/20/49 .. |. 09/22/2025 . |Redemption ...748 |. 12/20/2049 . (2.B PL .
RENEWABLE POWER GENERATION LLC ~ 4.110%
..75974@-AA-0 |03/31/35 ... . 09/30/2025 . | Redemption . 03/31/2035 . |2.B PL
SABINE PASS .
.. 785502-C*-5 | 09/15/37 .oooeiiiiiiiiiiii . 09/15/2025 . | Redemption . 09/15/2037 . [2.A FE ....
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%
..82340%-AA-5 |04/30/32 ... . 07/30/2025 . | Redemption . 04/30/2032 . (2.B FE ....
SHEPHERDS FL. .
..82340%-AB-3 | 04/30/32 .....oooiiiiiiiii . 07/30/2025 . | Various ... 0 . 04/30/2032 . (1.B FE ..
..88104#-AA-4 | TERRAFORM UTILITY SOLAR X  4.590% 08/31/40 [. 09/30/2025 . |Various ... 0| . 08/31/2040 . |2.CPL ..
..02838@-AA-1 |VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. . 09/30/2025 . | Redemption .0 . . 10/14/2049 . [1.F PL ..
..92980*-AB-7 | W2W FINANCE LLC ~ 4.600% 01/31/32 ............. . 09/30/2025 . | Redemption 0 . 01/31/2032 . (2.B PL ..
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
. K7017#-AA-8 108/01/30 . 09/30/2025 . | Various . 08/01/2030 . [2.A FE ..
..P3753#-AA-0 | ERGON PERU SAC ~ 4.870% 06/30/34 . . 07/26/2025 . | Redemption . 06/30/2034 . |2.C PL ..
GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36
..03974@-AA-4 . |- 09/30/2025 . |Redemption ...224 |. 03/31/2036 . 2.B PL ...
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 . . 08/15/2025 . | Redemption .. 1,790 |. 11/15/2032 . [2.C FE ...
..R6236*-AA-2 | NORSPAN LNG VIII AS  4.660% 03/30/32 ... . 09/30/2025 . | Redemption .. 162,781 ... 162,781 .. 162,781 |0 0 el 0, .. 7,586 |. 03/30/2032 . [2.C PL ...
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Op
Entities (Unaffiliated) 9,142,918 9,386,237 0 9,170, 366 420,011 XXX XXX
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... . 08/15/2025 . |Various ..........cccceevrrvrvrrnnns 301,852 |...........301,862 |[........... 301,852 0 Jooeeeeen (1,301) |0 e 301,852 [ooeeieeeeennnn 0 0 0 [ 14,340 |. 02/15/2042 . (1.G PL ...
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%
..00802#-AA-4 1 03/22/35 ..o . 09/22/2025 . | Various 193,822 |...........193,822 |........... 193,773 0 Jooveeeeeendd |0 i, 193,822 . 03/22/2035 . [2.A FE ...
..01185%-AA-3 | ALASKA VENTURES LLC  4.670% 06/30/33 ........ . 09/30/2025 . | Various .. 201,368 201,368 |.... .0 . .201,368 |.. . 06/30/2033 . |2.C PL ...
..037430-AH-1 | APA CORP SERIES 144A  5.100% 09/01/40 . . 09/16/2025 . | Tax Free Exchange .. 241,305 ..241,665 |. 0 . 09/01/2040 . [2.C FE ...
..037430-A0-1 | APA CORP SERIES 144A  6.100% 02/15/35 ....... . 09/16/2025 . | Tax Free Exchange . 993,140 |.... .0 . . 02/15/2085 . [2.C FE ...
UNION PACIFIC CORP SER A-1  3.930% 02/23/26
L05577@-AP-5 | .eeeeiiiiiiii . 08/23/2025 . |Redemption ~ 100.0000 ....... |oeeeeerriiiiiiininnn fornennnnns 67,712 [oeeeennnnnn67,712 [ 67,712 |oveeeeeeenn 67,707 v 0 [ B el 0 8 0 i, . 02/23/2026 . (1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26
..05577@-A0-3 |... . |- 08/23/2025 . |Redemption .. 31,864 ...31,864 |.... . 02/23/2026 .
..09062X-AD-5 |BI . . .. |- 09/12/2025 . |Various . 7,077,100 .7,763,611 . 09/15/2045 .
BURLINGTN NORTH SANTA FE SERIES MTNA  6.530%
..121890-AB-6 | 07/15/37 .. |- 09/12/2025 . | J.P. MORGAN SECURITIES INC . 1,167,420 . . 07/15/2037 .
..125238-AA-9 | CC TUGS LLC TUGS LLC  6.400% 09/30/30 ....... . 09/30/2025 . | Various ........ccceeeunnnnnnnnnnnns .. 123,067 oo 123,067 ). . 09/30/2030 .
..127055-AM-3 | CABOT CORP  5.000% 06/30/32 .....evvvvvvvvvnnnns . 08/14/2025 . | SRIDGE PARTNERS 503,450 |.......... 500,000 |...........496,650 |...........497,349 |.............i 0 feeeeennnnnn 184 [0 [ 184 0 497,533 . 06/30/2032 .
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 14855W-AA-4 | CLASS A 6.500% 07/31/36 ....evvvvvrrrvvnnnnnnns . 09/15/2025 . |Paydown ..........ooeviiiiiiiiinnns 114,640 |...........114,640 [........... 11,729 |oeeeeennn 112,666 |oveevvveennnnnn 0 foeennnn 1,975 il 0 1,975 |0 i, 114,640 . 07/31/2036 . [1.F PL ...
CHARTER COMM OPT LLC CAP SERIES WI  6.484%
..161175-BA-1 | 10/23/45 . 09/12/2025 . | J.P. MORGAN SECURITIES INC ..... |oeeevvvvrrvvrrnnnnns founnns 3,005,700 |........3,000,000 |........ 3,119,490 |.... P O 3,100,531 ... 174,528 |. 10/23/2045 . [2.C FE
..185508-A@-7 | CLECO POWER LLC  4.330% 05/15/27 .. . 09/03/2025 . | Various .........ccccceiiininnnnnns 11,126,976 |.......11,200,000 |....... 11,220,560 |.... L0 s 11,204,488 |.. ...387,968 |. 05/15/2027 . [1.G ........
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..20030N-BB-6 | COMCAST CORP  6.400% 03/01/40 ................. . 07/08/2025 . |MERRILL LYNCH .... .... 750,000 950,016 |...........899,335 |.... ... (3,048) | ... (3,048) ... ....896,287 |0 | (97,287) | (97,237) . 03/01/2040 . (1.G FE ....
..210385-AD-2 | CONSTELLATION EN GEN LLC ~ 6.125% 01/15/34 . . 09/09/2025 . | MORGAN STANLEY ... ..5,700,000 ..6,030,822 |. .6,026,831 .. (20,708) | (20,708) . .6,006,123 . 230,361 . 01/15/2034 . [2.A FE ....
..25470D-BZ-1 |DISCOVERY COMMUNICATIONS ~ 6.350% 06/01/40 .. [. 09/11/2025 . | MORGAN STANLEY & CO. INC. ...... |eeereernrennnnnns |- 6,195,000 ... 7,000,000 |........ 7,415,399 |.... . (3,417) ). BN |0 e 7,411,982 |.. ... (1,216,982) . 06/01/2040 . 3.B FE ....

DIVERSIFIED ABS PHASE VIII LLC  7.076%
.. 255128-A*-2 | 06/31/44 ..eeviiiiii . 09/29/2025 . |Redemption 100.0000 ..oooes feurieiiiiiiiies et 22,875 |occnnnens 22,875 |............ 22,875 |............ 22,875 |ccurieennn. 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 22,875 |.ccveeeennn. [ IR [V OSTR 0
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLAS!

. 05/31/2044 . |1.F FE ....

..20512V-AA-7 |A 7.500% 11/28/39 .. |- 09/28/2025 . | Redemption 100.0000 . . , .. . 11/28/2039 . [2.A FE ..

..256746-AJ-7 |DOLLAR TREE INC ~ 2.650% 12/01/31 .. . |- 07/08/2025 . | MERRILL LYNCH . . ...... 1,003,649 |.... .1,003,422 |.. .....(128,632) . 12/01/2031 . |2.B FE ....

..278642-AY-9 |EBAY INC  2.600% 05/10/31 . |- 07/08/2025 . [MERRILL LYNCH .... .... 800,000 ... 813,008 |...........808,893 |.... ....808,289 [.oiiiiiin0 |l (95,777) o (95,777) . 05/10/2031 . |2.A FE ...

..278865-BA-7 | ECOLAB INC SERIES WI ~ 3.950% 12/01/47 . . 07/08/2025 . [Various ...... ..5,548,000 ..5,567,561 .2,775,259 |. .5,567,385 (608,772) |.. . 12/01/2047 . [1.G FE ..

..30161N-AS-0 | EXELON CORP SERIES WI ~ 5.100% 06/15/45 . 07/08/2025 . [ DEUTSCHE BANK . . 3,138,660 ..3,500,000 ..3,527,465 |. .3,522,8% |. . 3,522,5% ......(383,936) .. . 06/15/2045 . [2.B FE ..

..302445-AE-1 | TELEDYNE FLIR LLC  2.500% 08/01/30 .......... . 07/08/2025 . [MERRILL LYNCH .... ..899,740 |........ 1,000,000 |........ 1,008,490 |........ 1,005,538 |.... 1,005,100 |...............0 [......(105,360) |...... (105,360) ....23,472 |. 08/01/2030 . [2.B FE .
FLNG LIQUEFACTION 2 LLC SERIES 144A  4.125%

.. 33072P-AA=T | 03/31/38 oo . 09/30/2025 . |Redemption 100.0000 ..ooee forreeeieiiiiiinens i (29,524) |........... (29,524) [.oeeeenvnne (29,524) ... (29,524) [.evveeniinnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeeenns (29,524) |.eeeeniiiiannnn (U IO 0 foreeeieiinnns [V FOPO 188 |. 03/31/2038 . |2.B FE ....
FOOT LOCKER INC SERIES 144A  4.000% 10/01/29

.. 344849-AA-2 | ... . 09/09/2025 . [Tax Free Exchange .. 194,885 ..191,285 |. . 10/01/2029 . [4.A FE ..

.. 34959-AH-1 | FOR o . 07/08/2025 . [ MERRILL LYNCH . 2,730,064 .3,454,074 |.... . 06/15/2046 . [2.B FE .

HA FEDERAL FUNDING [1 TRUST  3.430% 08/01/35

..404624-AA-1 | ... . 08/01/2025 . [Various ... .. 328,764 328,764 328,764 |.... . 08/01/2035 . [1.D ........
HER b

..42703N-AA-9 | 06/15/30 . 07/01/2025 . [ Tax Free Exchange .......ccccoees |ovniiineenniiiiins Joeennns 170,000 |.......... 170,000 |.......... 170,000 [oeeeeeeeenninnens 0 foreeeiiens 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 170,000 f..ooeeennnnnes [ IR [V OSTR 0 [, 496 |. 06/15/2030 . |3.C FE ....
HUDSON' TRANSMISSION PARTNERS L TRANSMISSION

..44416%-AB-2 |PARTN  4.420% 05/31/33 ....eevveiienniiienen. . 08/31/2025 . |Redemption 100.0000 ..oooe feuremieeiiiin el 275,671 |..eeeeeees 275,671 |........... 275,671 |.......c.. 275,669 |....oeeennnnes 0 foreriieinins P O 0 foeeiiiinis P O 0 [ 275,671 |.eveeeeeenns [ IR [V OSTRR [ PR 9,138 |. 05/31/2033 . |1.G PL ....
HUDSON' TRANSMISSION PARTNERS L TRANSMISSION

..44416*-AE-6 |PARTN  4.440% 11/30/32 ...ccuvviiiiiiiiiiees . 08/31/2025 . |Redemption 100.0000 ...ooe feueemiiiiin e 1,642 |oeeeeeeen. 1,642 ... 1,642 [ 1,428 oo 0 fooeeeennns 214 [ 0 foeeeennes 214 [ 0 [ 1,642 [ooeeeennnis [ IR [V O, (O O 55 [. 11/30/2032 . |1.G PL ....
HUDSON' TRANSMISSION PARTNERS L TRANSMISSION

..44416%-AF-3 |PARTN  4.440% 11/30/32 ...covvviiiiiiiiiiees . 08/31/2025 . |Redemption 100.0000 ..o feuremiei e 1,643 |oeeeeeeenn. 1,643 [oooooeeiis 1,643 [ooooeeeeis 1,659 [oeeeeeniis 0 fooeeeennns (16) [oeeeeeniiaens 0 foeeeennes (16) [eeeeeniiaens 0 [ 1,643 [oeeeeennnns [ IR [V OSTR (O O 55 [. 11/30/2032 . |1.G PL ...

HUDSON TRANSMISSION PARTNERS L 4.440%

..44416*-AG-1 | 11/30/32 . 08/31/2025 . |Redemption 100.0000 ....... L. 9719 | ...9,857 |.. ...332 |. 11/30/2082 . |1.G PL ....

..44569*-BQ-3 |HUNT OIL CO  4.080% 11/12/26 . .. |- 0870172025 . |Redemption 100.0000 ....... .5,800,028 |.... .6,233,333 |. 145,763 |. 11/12/2026 . (3.C ........
ITR CONCESSION CO LLC SERIES 144A  4.197%

..450636-AA-3 | 07/15/25 oo . 07/15/2025 . [Various .......ccceeeevveereeencinns foonnnineeennniiins oo 8,500,000 |........ 8,500,000 |........ 8,495,779 |........ 8,499,537 |.....ooeennns 0 foreeeans 483 [oveiiieanns 0 foreeians LK I R 0 foueeees 8,500,000 |....vvverennns (U IO 0 foreeeieiinnns [V IO 356,745 . 07/15/2025 . |2.B FE ...
INDUSTRIAL DPR FUNDING LTD SERIES 2022-2A

..45605P-BA-5 | CLASS 1 144A  4.600% 04/15/27 ............... . 07/15/2025 . [Paydown .....covuviiiiiiiiiiiiieens foeniiiieeeenniiies e 46,875 [.occonnns 46,875 |............ 46,875 |............ 46,875 |ovviiiennn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 46,875 |.oooiiiiiennn (U IO 0 foreeeieiinnns [ PP 1,617 |. 04/15/2027 . [2.B FE ....
INSIGHT ENTERPRS SERIES 144A  6.625%

..457650-AC-7 | 05/15/32 ... . 07/29/2025 . [ JANE STREET CAPITAL .. 169,410 . 165,000 . 165,000 |. . 165,000 |. 165,000 ..4,410 | 7,743 |. 05/15/2032 . |3.C FE .

..45866F-AK-0 | INTERCONT INE -100% . |- 07/08/2025 . |MERRILL LYNCH .......... R .. 445,545 . 500,000 ..495,805 |. ..497,257 | .497,469 . (51,924) | 5,950 |. 06/15/2030 . [1.G FE .

..464330-AA-6 | ISKANDAR VENTURES LLC ~ 3.410% 06/15/39 ..... . 09/15/2025 . |Redemption 100.0000 . ..8,319 ....8,319 ....8,319 | .8,332 | L8319 |0 0 [ ...189 . 06/15/2039 . |1.E PL ....

..46625H-J8~7 | JP MORGAN CHASE & CO  5.600% 07/15/41 . . 09/12/2025 . [ J.P. MORGAN SECLRITIES INC 1,871,227 ..1,300,000 1,505,247 |. . 1,457,830 |. . 1,453,687 . (82,460) | .48,736 |. 07/15/2041 . |1.F FE ....

.. 46625H-JU-5 | JP MORGAN CHASE & CO  4.850% 02/01/44 .. . 08/20/2025 . [BANK OF NEW YORK .. 139,203 . 150,000 ..155,213 |. ..154,083 |. .154,007 . (14,714) | 7,679 |. 02/01/2044 . |1.F FE .

..470328-AR-2 | JAVES CAMPBELL CO LLC  3.500% 09/30/25 ..... . 09/30/2025 . Maturity ..500,000 .... 500,000 .... 500,000 |[.......... 500,000 |.... 500,000 |.. R 13,125 |. 09/30/2025 . |2.A ........
LINCOLN ELECTRIC HOLDINGS INC. ~ 3.150%

..53350#-AA-0 | 08/20/25 ...ceeniiiiiiiiee e . 08/20/2025 . [Maturity ......oooooiiiiiiiiiiiiiis i e 700,000 |.......... 700,000 |.......... 700,000 |.......... 700,000 |...ccennneenns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 700,000 |...ccnnieenns [ IR [V OSTR [V IO 22,050 |. 08/20/2025 . [2.A ........
LION INDUSTRIAL PROPERTIES LP  4.100%

..586218-AH-9 | 02/15/27 .ooneniiiiiiie s . 09/30/2025 . [BANK OF NEW YORK ........ccccoiir Joovniiemneeniiiins oo 9,084 |.......... 100,000 |.......... 100,000 |.......... 100,000 f..eeeeennnnnes 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 100,000 . 02/15/2027 . |2.A ........
LION INDUSTRIAL PROPERTIES LP  4.100%

..586218-AJ-5 | 04/17/21 oo . 09/30/2025 . [BANK OF NEW YORK ... .... 900,000 .... 900,000 |[.......... 900,000 |.... .0 | 900,000 |.. . 04/17/2027 . |2.A ........

..55317X-A*-0 |MNR ABS ISSUER | LLC MNR ~ 8.121% 12/15/38 . |. 09/15/2025 . |Various 316,258 316,258 |........... .0 . . 12/15/2038 . |1.G PL ....
WARNERMEDIA HOLDINGS INC SERIES WI  5.141%

..55003V-BE-2 | 03/15/52 ....vvviiiiiiiiiiie i .. |- 07/08/2025 . |Various .......ccoeevveeriinininaens foeeeenniiiiinnenns 8,720 L [V PO 0 ... | 0| .. , ieeennnn.8,720 . 03/15/2052 . |3.A FE ....

..581557-BC-8 | MCKESSON CORP  4.883% 03/15/44 .. . 07/08/2025 . | Var ious . 6,602,089 ..6,950,000 L1777 .3,577,152 |. (1,815) . . (1,815) R . 7,150,458 (548,369) |...... (548,369) |.. . 03/15/2044 . |2.A FE ....

..505112-BT-9 | MICRON TECHNOLOGY INC ~ 3.366% 11/01/41 ..... . 07/08/2025 . [Various .........cceeevuveereeeniins fooninnnennennniinns oo 6,642,785 |........ 7,600,000 |........ 7,777,997 |........ 3,884,399 |.... ... (2,064) |. . (2,064) |0 [ 7,764,573 |.. ... (1,121,788) ... (1,121,788) . 11/01/2041 . |2.C FE ....

NARRAGANSETT ELECTRIC SERIES 144A  3.395%
..631005-BJ-3 ] 04/09/30 oooiivviiiiiiiiiiiiieee e . 09/09/2025 . [MORGAN STANLEY .......cvveveeiinnr Jovvinniiiiiiiiiiiins Jovinnnes 204,267 f........... 305,000 |........... 309,418 |........... 307,413 [ovveeeennnnns 0 forreeennn. (RALD] O [ PO (2D O 0 forreeenn. 307,099 f..vererennnnn 0l... (12,832))....... (12,832) |..ovveeennn. 9,521 |. 04/09/2030 . [1.G FE ....
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..64079*-AB-8 |NEPTUNE REG TRANS  6.210% 06/30/27 .. . 09/30/2025 . | Redemption 100.0000 . 136,265 140,820 |...........138,431 ... (2,165) |. 0 el (2,165) ... .0 ....136,265 |.. RN | ) F 6,346 |. 06/30/2027 . [1.F PL ....
..651639-AP-1 | NEWMONT CORP  4.875% 03/15/42 .. |- 07/08/2025 . |Various ............ ..3,900,000 ..4,862,713 |. . 3,555,241 .. (15,490) |. 0 (15,490) 0| .4,760,325 (304,230) | 130,108 |. 03/15/2042 . [2.A FE ....
..665772-CT-4 | NORTHERN STATES PWR MINN ~ 2.250% 04/01/31 . 09/09/2025 . | MORGAN STANLEY ..1,000,000 . ..997,279 |. ... 282 | 0 .. 282 0| .997,561 . (86,551) |. .21,188 |. 04/01/2031 . [1.E FE ....
..682680-BIi-2 | ONEOK INC ~ 4.200% 03/15/45 .... . 07/08/2025 . |MERRILL LYNCH . ..1,000,000 . 797,867 |.. 2,333 0 2,333 0| . 800,200 . (60,690) |. .34,300 |. 03/15/2045 . [2.B FE ....

OTIS WORLDWIDE CORP SERIES Wl

..B8902V-AK-3 | 02/15/30 .eeouviiiiiiiiiiiiiee e . 07/08/2025 . [MERRILL LYNCH ....oovvvviiiieiiiis Jooiiiieeeeiiiiiees |0, 916,880 el 1,000,000 |........ 1,015,620 |........ 1,009,819 |....ooeeennnnns 0 foeeeenns [§:13:)) P 0 s (858) |-euvvveeraannn 0 foueeees 1,008,961 |...ovveeennnne 0 [...... (92,081) L081) ferveennns 23,085 |. 02/15/2030 . [2.B FE ....
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694500-AA-6 | 02/28/37 ..ot . 09/28/2025 . |Redemption 100.0000 ..oooe forreeeeeiiiiiiiens i 218,251 |...eeeis 218,251 |........... 218,251 |........... 218,251 LV N | ) AP | B OO 218,251 [.vveeeenns (U IO U O 0 foreiinnns 10,219 |. 02/28/2037 . [1.E PL ..
..718172-CS-6 | PHILIP MORRIS INTL INC ~ 1.750% 11/01/30 .... |. 09/12/2025 . |MORGAN STANLEY ... ..886,690 |........ 1,000,000 , ..........003,643 |.... .0 |. oennne....994,373 ). . . 11/01/2030 . |1.F FE ...
..T4762E-AJ-1 | QUANTA SERVICES INC ~ 3.050% 10/01/41 ... . 07/08/2025 . [Various ......... ..4,750,000 ..4,699,258 |. .3,961,549 |. 0 .4,705,3%4 . 10/01/2041 . |2.B FE ....
..83007C-AE-2 |6297782 LLC SERIES 144A  5.584% 10/01/34 ... |. 08/06/2025 . |Tax Free Exchange ................ |oeceeeiinieeeiis .o 1,000,000 ... 1,000,000 |........ 1,000,000 |.... .0 | 1,000,000 |.. . 10/01/2034 . [2.C FE .
STANDARD INDUSTRIES INC SERIES 144A  5.000%
..853496-AC-1 | 02/15/27 oooveeeiiiiiiee s . 08/21/2025 . |Redemption 100.0000 . ...80,000 .. 73,119 | .0 |. ...0 [ . 02/15/2027 . |3.B FE ....
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . |. 09/30/2025 . |Various ... 46,189 46,189 |. 0 0 . 09/30/2040 . |2.B PL ....
..89255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |. 09/01/2025 . |Various ... 10,562 10,562 |. 0 0 . 07/01/2048 . [1.F PL ..
..918620-AB-0 | VC 3 LS 2021 LP 2021 LP  4.750% 10/15/41 ... |. 09/15/2025 . | Redemption 100.0000 . ...92,638 ...92,638 |.... .0 . .0 . . 10/15/2041 . [2.B PL .
VERIZON COMMUNICATIONS SERIES WI ~ 4.862%
.. 92343V-CK-8 | 08/21/46 ..eevniiiiiieeiiiiiiie e . 07/08/2025 . [ MERRILL LYNCH ..1,200,000 ..1,156,289 |........ 1,163,111 . . (106,694) |...... (106,694) . 08/21/2046 . [2.A FE ..
..927804-FE-9 | VIRGINIA ELEC & POWER CO  6.350% 11/30/37 . |. 08/20/2025 . |BANK OF NEW YORK ... ... 300,000 386,588 |...........360,381 ....368,385 |. . (32,989) |....... (32,939) . 11/30/2037 . [2.A FE .
WABASH VALLEY POWER ASSOCIATIO PONIER ASSOC
..92066*-AG-4 |6.140% 01/31/28 .. |- 07/3172025 . |Various ... ..189,268 |.. .189,273 . 01/31/2028 .
..931427-AC-2 | WALGREENS BOOTS ALLI . .| 08/28/2025 . (Call .3,195,353 |.... .3,183,110 |.. . 11/18/2044 .
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..973148-AA-3 | 3.670% 12/18/34 ...ooovvniiiiiiiiiiiiiiiees . 09/30/2025 . [Various .......ccceeeiuveiiaeiinnns 40,648 |0 [ 478 Ll 0 [ T8 0 41,126 . 12/18/2034 . |1.F PL ....

. 12/01/2036 . |1.G FE ...

..976656-BZ-0 | WISCONSIN ELECTRIC POWER ~ 5.700% 12/01/36 .. |. 09/12/2025 . | J.P. MORGAN SECURITIES INC
WOLVERINE POWER SUPPLY COOPERA POWER SUPPLY

.3,477,968 |.. . 3,457,845

..97806*-AG-7 |CO  3.830% 09/10/45 .....evveviiiiiiiiiienns . 09/10/2025 . |Redemption 100.0000 . ....8,333 |.... ...8,333 |.. . 09/10/2045 . |1.F ........

..C9797@-AA-1 | WOLVERINE TERMINALS ULC 10.500% 10/31/30 ... [. 07/01/2025 .| Tax Free Exchange . 1,454,401 .1,655,848 |.. . 10/31/2030 . |4.A PL ...
WOLVERINE TERMINALS ULC WOLTER 20.000%

..CO797@-AB-9 | 04/15/26 .....evvviieieiiiiiee e . 07/16/2025 . [PRIVATE DIRECT .....ovvviieeiiins Jooniniieeeeniiiies foeeiiins 10,686 |oovviiiieinns [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreieiiiiiins (U IO 0 [ 10,686 |........ 10,686 |............ 95,046 |. 04/15/2026 . [2.C PL ....
WOLVERINE TERMINALS ULC WOLTER 20.000%

..CO797@-AC-7 |03/31/26 .o . 0773172025 . [PRIVATE DIRECT .....vvvvviiiiiins Jooinnnneeeniiiiies oo 184,111 [ [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 . 03/31/2026 . |2.C PL ....
AGNICO-EAGLE MINES LIMITED MINES LIMITED

..008474-D*-6 | 4.640% 06/29/27 ...ccovuvrriiiieiiiiiiiieeiis . 0773172025 . [Various .........cccevveereeenniinns fovnnieeeenniiiines fooniininnns 310 | [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 . 06/29/2027 . |2.A FE ....

AGNICO-EAGLE MINES LIMITED MINES LIMITED

..008474-De-4 | 4.740% 06/29/29 . 07/16/2025 . [Call 0.0000 ... ... 20,968 ....0 [ . 06/29/2029 . |2.A FE ....

..06417X-AE-1 | BANK OF NOVA SCOTIA ~ 2.450% 02/02/32 ........ |. 09/09/2025 . |MORGAN STANLEY . 2,659,770 2,612,344 |.... ...0 [ . 02/02/2032 . |1.F FE ...

..11271L-AE-2 | BROOKFIELD FINANCE INC ~ 4.350% 04/15/30 .... |. 09/09/2025 . |MORGAN STANLEY ... ..250,115 ..249,860 |.... ....0 [ . 04/15/2030 . |1.G FE .

..11271L-AP-7 | BROOKFIELD FINANCE INC ~ 5.813% 03/03/55 .... |. 09/04/2025 . | WACHOVIA .0 . . 03/03/2055 . [1.G ........
MOSAIC FOREST MANAGEMENT LTD P 6.160%

..CO847%-AB-9 | 08/30/25 ...oeeeiiiiiieeiie e . 08/30/2025 . [Maturity ......oooooiiiiiiiiiiiiiis e | 7,000,000 |........ 7,000,000 |........ 7,144,031 |........ 7,036,400 0 foeeees 7,000,000 |...ovverennnnen [ IR [V OSTR (O O 430,002 |. 08/30/2025 . |2.A PL ....
ANGLO AMERICAN CAPITAL SERIES 144A  4.750%

..034863-AR-1 | 04/10/27 oo . 07/08/2025 . [Various .........cceeeeuveeeeeeecinns fooniiiieeeeeiiies oo 4,140,966 |........ 4,000,000 |........ 4,425,920 |........ 3,679,809 0 foeeees 4,160,028 |............... 0 [...... (19,057) |....... (19,087) |.......... 129,174 |. 04/10/2027 . (2.B FE ....
AUTO METRO PUERTO RICO SERIES 144A  6.750%

..05330K-AA-3 | 06/30/35 ..cueeriiiieeeiiiiee e . 09/30/2025 . [Various .........cceeevueeeeeeeiiinns foeniiineeeeeiiiins e 119,250 |........... 119,250 |.......... 18,137 | 118,356 |.......eeee.. 0 fooeeeennns 894 [t 0 foeeeennes 894 [, 0 [ 119,250 |.eeeveeeenns [ IR [V OSTR [ PR 6,087 |. 06/30/2035 . |2.B FE ....
BIB CENTRAL AVERICAN CARD REC  3.500%

..05851C-AA-3 | 01/07/30 weeeveeeniiiiiiieeiee e, . 07/07/2025 . [Various .........ceeeevueeeeeeeeiinns foenniineeeeeiiiies foeennnns 351,797 |eeees 351,797 | 351,797 |........... 351,797 oeeeeeennns 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeeennns 351,797 |oeeneeennns [ IR [V OSTR [ PR 9,235 |. 01/07/2030 . [1.G FE ....
FIEMEX ENERGIA - BANC AC SERIES 144A  7.250%

..05974E-AA-8 | 01/31/41 oo . 07/31/2025 . |Redemption 100.0000 ...ooe. feuvemieii e 3,743 ... 3,743 e 3,919 ... 3,918 [, 0 [ (175) |oeiieeene 0 [ [REE) ] R 0 [ 3,743 |l (O IO 0 foreeieinnies 0 [, 236 |. 01/31/2041 .|2.C FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE

. 08866T-AA-0 | 4.080% 04/07/27 ....oevveeniiiiiiieeeiiiieeee, . 07/07/2025 . |Redemption 100.0000 ..oooes feurieiieiiiiiies et 48,662 |............ 48,662 |............ 48,662 |............ 48,662 |............... [V ORI [ IR 0 foreiiiiniis (O IR 0 foeeiennns 48,662 |.....ceeeeeens [ IR [V O, [ R 1,489 |. 04/07/2027 .|1.G FE ....

BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE
. 08866T-AB-8 |4.180% 04/07/28 ....eevveeeiiiieeeeeiiiaeee, . 07/07/2025 . |Redemption 100.0000 ..ooees fouveeeeeeiiiiieees foniee 81,790 |........... 81,790 |............ 81,790 |............ 81,790 |..ooeennnnens 0 [t 0 loeeeeinees [ OO, 0 loeeeeines 0 [ 81,790 ..o 0 loeeeeiee 0 [, 0 foeeeennnns 2,564 |. 04/07/2028 . [1.G FE ....
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COMISION FEDERAL DE ELECTRICID FEDERAL DE
..200447-A*-1 |ELECT  4.390% 09/29/36 ...........ceeeeeeeennns . 09/29/2025 . |Various ........ceeevvvnnnnnnnnnnnns forenneniinniiininns foii, 315,000 [oveeeeenns 315,000 |........... 315,000 |........... 315,000 |...oooeeeenns 0 e (VO 0 | (VO 0 s 315,000 [..ooeiieeennnn (VN 0 | [V 13,829 |. 09/29/2036 . [2.B ........

GC TREASURY CENTRE CO SERIES 144A  4.300%

..36830B-AC-9 |03/18/51 ... . 09/12/2025 . | Call 82.1260 ... ..615,938 ... 750,000 |........... 615,938 |...........738,864 [.... .739,024 |. (123,086) . 03/18/2051 . [2.C FE ..

..53044Y-AU-7 | LLOYDS BANK . . .. |- 08/14/2025 . | MILLENNIUM ADVISORS ..501,740 .... 500,000 .... 500,000 |.......... 500,000 |.... 500,000 |.. ...1,740 . 08/11/2033 . [1.G FE ..
NATIONAL AUSTRALIA BANK SERIES 144A  3.930%

..632525-AS-0 |08/02/34 ...ccooviiiiiiiiiiiiis .. |- 09/09/2025 . [MORGAN STANLEY ... .. 487,015 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. (12,985) . 08/02/2034 . [1.G FE ..

..685218-AB-5 |ORANGE SA  5.500% 02/06/44 . . |- 07/08/2025 . | Various . 7,309,750 ..7,000,000 .. 7,967,434 |........ 3,933,578 |.... .7,850,952 |.. (541,202) . 02/06/2044 . [2.A FE ..
SUZANO AUSTRIA GMBH SERIES WI ~ 6.000%

..BB964N-AF-9 | 01/15/29 ..ooovviiiiiiiiii . 09/04/2025 . | Various .......ceeeevunnnnnnnnnnnnnns fovvernnnninniniinns fornn 4,139,400 |........ 4,000,000 |........ 4,159,480 |........ 4,072,324 |l [V R (11,975) [eevevrrennnns (U - (11,975) [cevvvrrennnens 0 fnns 4,060,350 [...ccceeeennnnn [V 79,050 |........ 79,050 . 01/15/2029 . [2.C FE ....
SWEIHAN PV POWER CO PJSC SERIES 144A  3.625%

..870674-AA-6 |01/31/49 ..ooooviiiiiiiiii . 07/31/2025 . | Redemption 100.0000 ....... 605 [oiiiiiiinns 4,605 |............. 4,605 |............. 4,605 |............... 0 e (VO 0 | (VO 0 e 4,605 |..oooeeeennnnn (VN 0 | [V 167 |. 01/31/2049 . |2.A FE ....
THAIOIL TRSRY CENTER SERIES 144A  5.375%

..88322Y-AD-3 | 11/20/48 ....covvvviiiiiiiiiiiiiiiiieiieeeeee . 09/15/2025 . | Various . . ........ 1,535,937 |.... 191,755 .. . 11/20/2048 . [2.C FE ..

..902613-AT-5 |UBS GROUP AG SERIES 144A  4.988% 08/05/33 .. [. 08/14/2025 . | GOLDMAN SACHS & CO. . 500,000 . 500,000 |. . 500,000 |. .0 500,000 .25, . 08/05/2033 . [1.F FE ..

..BIN24P-iv-8 | FUTBOL CLUB BARCELONA ~ 7.850% 09/01/25 ..... . 09/01/2025 . |Maturity ..... 1,219,948 ..1,112,865 |. 1,078,646 |. 0 1,112,865 . .97,09 |. 09/01/2025 . [3.B PL ..

..E5444#-AL-8 |FUTBOL CLUB BARCELONA  6.250% 09/01/25 ..... . 09/01/2025 . |Maturity .....oeeeeemmenmnininiiiiins fevniiiiiiiiiiiiinns feeee...1,219,948 [l 1,219,948 |........ 1,125,156 |........1,078,646 |.... 0 o0 [l 46,510 [l 1,125,156 |.........94,792 |0 el 94,792 e, ...202,901 |. 09/01/2025 . [3.B PL ..
CAYMAN UNIVERSE HOLDINGS LLC  3.800%

..G1981%-AA-2 109/30/45 ......ooooiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... .... 106,057 .... 106,057 |.......... 106,057 |.... 106,057 |.. .. 3,023 |. 09/30/2045 . [1.D PL ....

..G2973#-AA-6 | AP CHIA ISSUER LLC APCHIA  7.250% 05/23/50 |. 08/08/2025 . |Redemption 100.0000 ....... 159,663 |... 159,663 |.... 0| . 05/23/2050 . (1.G PL ....

..G2973#-AB-4 | AP CHIA ISSUER LLC APCHIA  0.010% 06/06/79 . 09/30/2025 . |Sale .......ccevvvrrereeereevenennenns Jooveeeeieeeiinnnnnns foeeennn 24,095 |, 24,095 |..eooeeenns 24,095 [oueveeeiiiiiinnnnn 0 e 0 el 0 0 0 e 0 024,005 [0 0 0 [ 0 [ 5.B Gl ...
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS

..G3R238-AD-5 |2.940% 09/30/40 ......oooeeiiiiiiiiiiiiiii, . 09/30/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 69,126 |............ 69,126 |............ 55,800 |..oceeeennns 56,983 |....cooeiinnns [V R 2,143 |l [V R 2,143 |l [V R 69,126 |...cooeeeeenns (VO [V [V 2,032 |. 09/30/2040 . |1.C FE ....
OEC FINANCE LTD SERIES REGS ~ 7.000% 10/21/25

LGBTTAR-AA-E | oo . 07/29/2025 . |Call  1.6884 ..ot fernnnniniiiiiiiiiens forieennn 4,163 [l 246,562 [ouiiiii 4163 [ 7106 0 [V 2,943 |......... (2,943) [cevvnnininnnnne [V 7,106 |oeeeeveennnnnns 0 foeeenee (2,943) |t (2,943) [ceennniiiiiiinnee 0 [ 10/21/2025 . |6. * .......
ODEBRECHT HOLDCO FIN LTD SERIES REGS ~ 0.000%

..GB714U-AA-8 | 09/10/58 ....oevvvviiiiiiiiiiiiiiiiieieeeeeeeee s . 07/29/2025 . |Call  0.0853 ....eeevvvvennn fernnnnnnnininiiiinns foriiin 77 219,528 [l 77 el 10 0 [V K72 I (7 S (V1 109 [ [V (32) |ovvveennnnns [c7 ) S 0 . 09/10/2058 . |6. * .......
LA BUFA WIND SAPI DE CV WIND SAPI DE CV

..P7003*-AA-3 |6.770% 09/30/37 ....evvvrvvrrrnrnnnnnnnnninnnnnnnnns . 09/30/2025 . | Various . . . 09/30/2037 . (3.B PL .

..P9208#-AA-8 | TRABAJOS MARITIMOS SA  4.510% 12/15/28 ..... . 09/15/2025 . | Redemption .... 120,000 .... 120,000 |.... 120,000 |.. . 12/15/2028 . [2.C ........
ELECTRANET PTY LTD PTY LTD  3.440% 08/18/25

L QB393%-AL-5 | .erriiiiei e . 08/18/2025 . |Maturity .. 1,500,000 ..1,500,000 |........ N .1,500,000 |.. . 08/18/2025 . (2.B ........

..06646*-AA-7 |NEW TERMINAL FINANCING CO  3.730% 09/14/25 |. 09/14/2025 . |Maturity .. . 400,000 . 400,000 |. . 400,000 |. .0 400,000 . 09/14/2025 . (2.

..Q7450@-AE-0 | PERTH AIRPORT PTY LTD ~ 3.500% 07/09/25 ..... . 07/09/2025 . |Maturity .. . 300,000 . 300,000 |. . 300,000 |. .0 300,000 . 07/09/2025 . (2.

..08513*-AA-3 | SKYCITY AUSTRALIA PTY LTD  5.050% 03/15/28 |. 09/15/2025 . |Cal | 100.7061 .. 1,741,726 ..2,043,804 |. .1,619,325 |. .0 .2,056,103 . 03/15/2028 . |2

..Y5008*-AA-2 | KNAUSEN HOLDINGS LLC  5.690% 07/15/27 ....... . 07/15/2025 . | Various [ IO e 41,250 .. .. ...0 ] 0. .0 .. .. 41,250 .0 . 07/15/2027 . |2

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 147,194,302 151,085, 991 154,427,434 123,518,464 0 313,675 317,816 (4,141) 505,208 155,018,915 (7,724, 40 XXX
IBERIA LINEAS AEREAS DE ESPANA  4.790% |

.. 45082D-AA-5 | 01/15/36 ..oevvvviiiiiiiiiiiiiiiiiiiieiii e . 07/15/2025 . | Redemption 100.0000 ...oeee founeiiiiiiiiiiiii oo 6,406 |............. 6,406 |............. 6,406 |............. 6,406 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 6,406 . 01/15/2036 . [1.G PL ....

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 6,406 6,406 6,406 6,406 0 0 0 0 0 6,406 XXX XXX

..49427R-AL-6 JKILROY REALTY LP__ 4.375% 10/01/25 ............ . 09/18/2025 . JCal | 100.0000 ............... | TR A 1,000,000 |........ 1,000,000 |........ 1,038,047 |........ 1,002,440 |............... [ P (2,440) ..ot [ (2,440) ..ot [ 1,000,000 . 10/01/2025 . [2.C FE ....

0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business

Development Corps, Closed End Funds & REITS (Unaffiliated) 1,000,000 1,000,000 1,038,047 1,002,440 0 (2,440) 0 (2,440) 0 1,000,000 XXX XXX
..00265*-AA-8 | ASF ARMADA LP TERM LOAN 06/25/29 ... |. 09/05/2025 . |Redemption 100.0000 ....oun fornnmniiiiiii foeeens 158,471 |...eeeeeeee 168,471 |........... 168,471 |ovvveiiiiiiienns (V2 0 e (VO 0 | (VO 0 s 158,471 . 06/25/2029 . [1.G PL ....

CLOYES INC INITIAL TERM LOAN
..55317K-AB-3 | 02/17/28 ...
..742778-AB-2 | PRISMA GRAPH
RIDGENOOD FUND 111 KINGS QUAY
L. 76623#-AA-1 | 10/28/27 oo, . 09/30/2025 . |Redemption 100.0000 ..oooe feuveeiieiiiin el 152,895 |........... 152,895 |........... 148,691 |........... 150,204 |.......ceeee 0 foeeeenns 2,691 [, 0 foeeeenns 2,691 [t 0 foeeeenns 152,895 [....oooenniis [ IR [V O, 0 [ 10,262 |. 10/28/2027 . |2.B PL ....
26N PENNYPACK  BORWER TRUST CL
..90138%-AA-4 | 02/28/45 oeuvveieeeeeiiiiieeeeeeee . 08/09/2025 . |Redemption 100.0000 ..ooee foueeeeeeeiiiieee fonn (70,087) |.......... (70,087) |.......... (70,087)|........... (35,542) |.oeeennneens 0 [, 0 loeeeeiee 0 [, 0 loeeeeiine 0 foeeenn. (70,087) |..eeeenennneees [\ OO 0 [, 0 loveeeeiiae. 0 |. 02/28/2045 . |1.G Z .....

. 02/17/2028 .
. 07/29/2027 .

. 4,969
.6,279 |..

. 09/30/2025 . |Redemption 100.0000 .

E . 4,969
. |- 09/30/2025 . | Redemption 100.0000 .......

....6,2719

.4,888 |.
...6,122 |....
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26N PENNYPACK BORIER TRUST CL
.. 90138%-AA-4 [ 02/28/45 ..oovveiiiiiiiii . 08/09/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 125,228 |oeeennnnnn 125,228 |....ooeeees 125,228 |....ooeeeen 43,188 |...cevvnnnnnnns [ PR (VN P [ PR (VN P (U 125,228 . 02/28/2045 . |1.G PL ....
26N PENNYPACK BORIER TRUST CL
..90138*-AA-4 | 02/28/45 ... . 07/01/2025 . | Redemption 100.0000 ....... ... 70,087 ...70,087 ...70,087 |.... ..70,087 |.. . 02/28/2045 . |1.G Z .....
26N PENNYPA(
.. 90138%-AA-4 [ 02/28/45 ..oevvvniiiiiii . 09/15/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 243,103 |...oovenens 243,103 |........... 243,103 |.......oeens 98,334 [ooiiiiinnnnns [ PR (VN P [ PR (1 P (U R 243,103 . 02/28/2045 . |1.G PL ....
26N PENNYPACK BORROWER TRUST T
.. 90138%-AB-2 [02/28/45 ...oevvvniiiiiii i . 08/09/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i (4,501) [oeevrrnnnnns (4,501) ... (4,501) |............ [ 5) ) R [ PR (VN P [ PR (VN P 0 s (4,501) |.eevvnnnnns (VN P [ PO [V N 0 | 02/28/2045 .|12.C Z .....
26N PENNYPACK BORROWER TRUST T
..90138%-AB-2 [02/28/45 ...oovvvniiiiiiii . 08/09/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn it 4,937 |oeeeiiiinnn 4,937 foooiiiinnnnns 4,937 | (3,213) [oeeeviiiinnnns [ PR (VN P [ PR (VN P [V P 4,937 [ooeiiiiiinnnns (1 P [ PO [V 236 |. 02/28/2045 . |2.C PL ....
26N PENNYPACK BORROWER TRUST T
..90138%-AB-2 [02/28/45 ...eevvvniiiiiii . 07/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiinn s 4,501 [oeeiiiinns 4,501 | 4,501 | (U P [ PR (VN P [ PR (VN P (U1 O 4,501 [ooeiiiiiinnnns (1 P [ PO [V 38 | 02/28/2045 .|12.C Z .....
26N PENNYPACK BORROWER TRUST T
.. 90138%-AB-2 [02/28/45 ...oevvvniiiiiii . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 15,613 [..oooeeeeees 15,613 |ooeveeennnns 15,613 |ovveeeiiiiiinnnns (U P [ PR (VN P [ PR (1 P (U P 15,613 |oeeeiiiinnnn (1 P [ PO [V 387 |. 02/28/2045 . |2.C PL ....
26N PENNYPACK BORROWER TRUST T
..90138%-AC-0 [02/28/45 ...oevvvniiiiiiiiiiiieiii . 08/12/2025 . |Redemption 100.0000 ....... foeeeeiiiiiiiiiiiienn i (3,464) |oevvvvrnnns (3,464) [..ovvnnnnnn (3,464) [...uvnnnnnnn (RIVET0 [ PR (VN P [ PR (VN P 0 s (3,464) |..covvnnnnnnnns (1 P [ PO [V N 0 | 02/28/2045 .|13.C Z .....
26N PENNYPACK BORROWER TRUST T
..90138%-AC-0 [02/28/45 ...oovvvniiiiiiiiiiieiii . 08/12/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiin i 3,800 [oiiiiiinnnns 3,800 |..eevunnnnns 3,800 |ievviiniiiinnns o7 2 IO [ PR (VN P [ PR (VN P [V P 3,800 |ovueuiiiiinnnn (1 P [ PO [V 262 |. 02/28/2045 . |3.C PL ....
26N PENNYPACK BORROWER TRUST T
..90138%-AC-0 [02/28/45 ...eevvvniiiiiiiiiiiecii . 07/01/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiinn s 3,464 |............ 3,464 |............. 3,464 |............. 1,757 | [ PR (VN P [ PR (VN P (U1 O 3,464 |....ooovnnnnnns (1 P [ PO [V 43 |. 02/28/2045 . [3.C Z .....
26N PENNYPACK BORROWER TRUST T
..90138%-AC-0 [02/28/45 ...eevvvniiiiiiiiiiiecii . 09/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,016 |............ 12,016 [oeeeennneee 12,016 [oeeeennee 4,861 |oooennnnnnnnns [ PR (VN P [ PR (1 P (U P 12,016 |oeeeiiinnnnnn (1 P [ PO [V 420 |. 02/28/2045 . |3.C PL ....
WELLS CONCRETE PRODUCTS INC 07/16/29
L 949730-AA=3 | cereeee e . 09/30/2025 . | Redemption 100.0000 ....... ...18,392 [.... . 07/16/2029 . |3.CPL ....
CIDER SOLAR CONSTRUCTION OMWNER
L.BIN2SU-BM-9 [07/30/28 .evvviiiiiiiiiiiiiiiie e . 08/04/2025 . | BANK OF NEW YORK .......ccovvevves Jovnnnrrrrmnnnnnnns foenes 4,950,000 |........ 5,000,000 |........ 4,900,000 |........ 4,900,000 |eevuuniiinnnns [ PR (VN P [ PR (VN P (U . 4,900,000 |..cevuunnnnnns [V P 50,000 |........ 50,000 |.eeunnnnns 361,146 |. 07/30/2028 .|3.B Z .....
PREMIER MODULAR GROUP ACQUISIT TERM LOAN
LGT1274#-AA-3 [ 08/07/29 ..eevviiiiiiiiiiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 23,680 |............ 23,680 |............ 2,511 [ 22,101 | [ PR (VN P [ PR [V PO L[V 22,512 [ 1,168 [oooeiiiiennnnns (U 1,168 [..ooceeeenen 2,025 |. 08/07/2029 . [3.A PL ....
INTERSERVE GROUP HOLDINGS LTD FACILITY C
LGA910#-AI-0 [ 12/31/27 cevveiiiiii e . 09/09/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 11,300 [ooieeeenens 11,3900 |oeeeennnnns 10,626 |............ 10,535 |oovveeninins [ PR (VN P [ PR [V O 90 s 10,626 |oveennnnnens (- PO [V P (- PO 0 |. 12/31/2027 .|5.B GI ....
INTERSERVE GROUP HOLDINGS LTD FACILITY D
LG4910#-AY=6 [ 12/31/27 \ivvveniiiiiiiiiiiiiiiiii s . 09/09/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 174,088 |.......... 174,088 |........... 169,980 |.......... 161,031 [oooiiiiinnnnns [ 0 o [U [ PP 8,949 [........... 169,980 |.......... 4,108 |oooiiiiinnnnns (U 4,108 |oveiiiiiiiinnnns 0 |. 12/31/2027 . 15.B Gl ....
0189999999. Subtotal - Issuer Credit Obligations - Bank Loans - Issued (Unaffiliated) 5,905,219 5,955,219 5,844,361 5,415,133 0 3,237 0 3,237 9,449 5,849,179 6,040 50,000 56,040 391,266 XXX XXX
..00263#-AA-6 | ASF HARBOR LP 05/21/29 .. ... |- 09/30/2025 . | Redemption 100.0000 ....... N . 770,180 . 767,870 |...........767,927 |.... .. . .0 770,180 |.. 41,432 |. 05/21/2029 . [2.A PL ..
..04273T-AB-4 | ARRIVIA 12/31/28 . . 07/01/2025 . | Redemption 100.0000 . N 10,994 10,99 |. 0. 0 10,994 206 |. 12/31/2028 . |3.A PL ..
..05648E-AB-2 |BAD BOY LLC TERM LOAN . 09/18/2025 . | Redemption 100.0000 ....... ... 6,266 ... 6,141 .0 ...6,266 |.. . 11/09/2029 . |4.A PL ..
BRADSHAII INTERNATIONAL INC TERM LOAN
L 10463N-AC-2 [ 10721727 v . 09/30/2025 . | Redemption 100.0000 .....c. forreiiiiiiiiiiiiiiin e 5,59 | 5,504 [.....ooeeens 5,454 [.oooiiinnnn 5,515 |0 79 i 0 79 k0 e 5,59 |oooeiiiiiinnnnn (1 P [ PO [V 432 . 10/21/2027 . (3.B PL ....
CPC/CIRTEC HOLDINGS INC USD TERM LOAN
L 126521-AG-2 [ 01/30/29 ovvvvniiiiiiie e . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 10,375 [.oooeeennens 10,375 |oeeeennnnnns 10,038 |............ 10,122 | (U P 23 | (U P S (U P 10,375 |oeeniiiiinnnnn (1 P [ PO [V 718 |. 01/30/2029 . |3.B PL ....
INNOVATIVE REFRIGERATION SYSTE
L A457858-AB-0 [ 12/27/29 ..oovveiiiiiiiii . 09/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 12,500 [.ooeeeennnns 12,500 |oeeeeennnnns 12,500 |oveveennnnns 12,500 |oeeeeenininnns [ PR (VN P [ PR (1 P (U P 12,500 |oveeniiiinnnnn (1 P [ PO [V F 1,245 |. 12/27/2029 . |2.B PL ....
POWERGRID SERVICES ACQUISITION TERM LOAN
.. 73940B-AC-9 [09/21/28 ...vvvvriiiiiiiiiiiiiiiii e . 07/01/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiieenn o 2,406,250 |........ 2,406,250 |........ 2,382,188 |........ 2,389,487 |...ccvvnnnnnnns (U . 16,763 [ooeieiiinnnnns (U . 16,763 [ooeiiiiinnnnns (U . 2,406,250 |........oeenn.. (1 P [ PO [V O 169,601 |. 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
.. 73940B-AD-7 [09/21/28 ..ovvvniiiiiiiiiiieiiiii e . 07/01/2025 . | Redemption 100.0000 ....... foereeeiiiiiiiiiieenn o 3,032,916 |........ 3,032,916 |........ 2,971,879 |........ 2,976,638 |........ounn.n. (U . 56,278 |oeeeniiiiinnns (U . 56,278 |oeeeeiiiiinns (U . 3,032,916 [....ccevvunnnns (1 P [ PO (VI F 213,586 |. 09/21/2028 . |2.C PL ....
RIDGEWOOD FUND IV KINGS QUAY
..76624%-AA-4 110/28/27 .. |- 09/30/2025 . | Redemption 100.0000 ....... ... 83,002 ...83,002 ...80,719 |............60,211 |.... ..83,002 |.. 5,623 |. 10/28/2027 . |2.B PL ..
..89378X-AH-7 | TRANSNETWORK LLC 12/29/30 . . |- 09/30/2025 . | Redemption 100.0000 ....... TR IS 3,087 ... 3,087 e 3,087 f....llll. 3,083 ..l ...3,087 |.. ...212 |. 12/29/2030 . |4.B FE ..
TWIN BROOK CAP FNDG X111 WSPV
..901398-AA-1 [10/18/28 ....eeeeeeee e . 08/07/2025 . | Redemption 100.0000 ....cee feoreeeeenniiieeeeen e 5,957,514 |........ 5,957,514 |........ 5,957,514 |........ 5,957,514 [..cccoeennnnnns [ PO (VI PO [ PO (VI PO (U I 5,957,514 [..cceeennnnnnns (VI PO [ PO 0 |oeeenens 282,379 |. 10/18/2028 . |1.E PL ....
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 [10/18/28 .....eeeerruniieeiinnnieaaeeennnneeeeeennns . 08/07/2025 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiiiiiinn e 3,163,130 |[........ 3,163,130 |........ 3,163,130 |........ 3,163,130 |...covveuunnnns (U T [V PP (U I [V PP (U 3,163,130 |eevvennieens [V PP (U I 0 Joeennnens 150,945 |. 10/18/2028 . [1.E PL ....
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..BAN11G-8E-5 | X-CHEM INC X-CHEM INC 12/11/721 ... . 07/01/2025 . | Redemption 100.0000 ...oeee founnminiiiiiiiiiis oo 7,500 |o.eeennnnnne 7,500 | 7,405 |l 7,442 oo [V 59 [ [V 59 [ [V 7,500 |eeveveeennnns (VO [V [V 516 |. 12/11/2027 . [4.B FE ....
KEYSTONE TERMINAL HOLDINGS LLC
.BIN279-R6-2 | 10/03/31 .ovvviiiiiiiiiiiiiiiieeceeeeeeeeeeeeees . 07/25/2025 . | EXCHANGED .......cooevveeiininiiiiin ferniiiiiiiiiiiiiiins feeeee 2,500,000 |........ 2,500,000 |........ 2,491,735 |........ 2,491,854 |............... [V 482 |oveeiiiiiiees [V R 482 |oveeiiiiiiees [V R 2,492,336 |...oooeieennnnn [V R 7,664 |.......... 7,664 |........... 100,312 |. 10/03/2031 . [2.A Z .....
INEOS UK E&P HOLDINGS LTD TERM LOAN
..GA780#-AA-5 | 12/31/29 ... . 07/01/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 307,556 |........... 307,556 |........... 301,615 |.oooeeeeiiiiins (VR [V R 591 | [V R 591 | [V R 307,556 |....cooeeennnnn (VO [V [V 6,628 |. 12/31/2029 . [3.A Z .....
SPLASH PACE FINANCING | CL A TERM LOAN
..G005#-AA-3 | 05/20/61 ....ovvviiiiiiiiiiiiiiiiiiieeeeeeeeeee s . 07/01/2025 . | Redemption 100.0000 ...oeen founnmiiiiiiiiiiiin oo 8,750 |.unnnnnnn 8,750 |...oooeeiis 8,750 |oeoveeiiiiiiiins (VR [V (VR [V (VR [V 8,750 |eevvvvvnnnnnns (VO [V [V 35 |. 05/20/2061 . [1.A FE .
SPLASH PACE FINANCING | CL A TERM LOAN
..G005#-AA-3 | 05/20/61 ....oevvviiiiiiiiiiiiiiiieieiieeeeeeee e . 07/21/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiin oo 62,879 |[............ 62,879 |............ 62,879 |l (VO [V (VR [V (VR [V R 62,879 |...ooooeeeens (VO [V [V 232 |. 05/20/2061 . |1.A Z .....
SPLASH PACE FINANCING | CL A TERM LOAN
..G005#-AA-3 | 05/20/61 ....ovvvviiiiiiiiiiiiiiiieceieeeeee s . 09/22/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 73,027 |o.eeennnneen 73,027 |oeeennnnnne 73,027 |ooeiiiiiiiinnnns (VR [V (VR [V (VR [V R 73,027 |ooeeeeieenns (VO [V [V 224 |. 05/20/2061 . |1.A PL .
SPLASH PACE FINANCING | CL B TERM LOAN
..G9005#-AB-1 |05/20/61 .....eevvviiiiiiiiiiiiiiiiieiiicceeeceeeeees . 07/01/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 21 21 |, P2 I PO (VR [V (VR [V (VR (V1 P20 T (VO [V [V 1 |. 05/20/2061 . |1.F FE .
SPLASH PACE FINANCING | CL B TERM LOAN
..G9005#-AB-1 |05/20/61 .....evvvvviiiiiiiiiiiiiiiiiiiecceeceeeeees . 07/21/2025 . | Redemption 100.0000 ....eew feunemmmmmnnnnnnininn forieenn 1,945 01,045 L1945 L0 0 0 el O o0 0 e 1,045 | (VO [V [V 18 |. 05/20/2061 . |1.F Z .....
SPLASH PACE FINANCING | CL B TERM LOAN
..G9005#-AB-1 |05/20/61 ... . 09/22/2025 . | Redemption 100.0000 ....... . 05/20/2061 . [1.F PL .
SPLASH PACE FINANCING | CL C
..GY005#-AC-9 | 05/20/61 ....evvvviiiiiiiiiiiiiiiiiieiieeeeeeeeeeeees . 07/01/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 20,875 [....oeeeee. 20,875 |........... 20,875 |.ooooiiiiiiinns (VR [V (VR [V (VR [V R 20,875 . 05/20/2061 . |2.B FE
ARQIVA FINANCING NO 2 LTD TERM LOAN
..G0567@-AA-4 103/30/28 ... . 07/03/2025 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 4,776,275 |........ 4,776,275 |........ 4,406,864 |........4,313,283 [.....ccconnnn0 e 71,031 |0 | 71,931 |l 111,586 e, 4,496,800 . 03/30/2028 . [3.C ........
PREMIER MoDU
..G7225@-AB-1 |08/08/29 ......eevvviiiiiiiiiiiiiiiiiiieeeeeeeeeeees . 09/30/2025 . | Redemption 100.0000 ...oeee founnminiiiiiiiii foeeieis 8,975 |ieeiiiinnnns 8,975 ...l 8,382 |.eeevieiiieen 0 | 0 i 485 [0 485 0 8,866 |............ 109 |l [V 109 |t 203 |. 08/08/2029 . |3.A PL
SVF 11 FINCO (CAYMAN) LP TERM LOAN
..G7741@-AA-8 | 12/17/25 ... . 09/30/2025 . |Various ... ..1,965,024 |........ 1,965,024 |........ 1,965,024 |........1,965,024 |........cceeeta0 Joeeeiininin 0 o0 i 0 o0 s 1,965,024 |.. . 12/17/2025 . [1.F PL .
SOUTHERN PAL!
..682920-AA-9 09/15/34 ...ooiiiiiiiiiii . 08/28/2025 . | Redemption 100.0000 ....oee foeeiniiiiiiiiiiiinn oo 1,305,573 |........ 1,305,578 |........ 1,305,578 [....evnnnnnnneeee [V Y | I A 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 1,305,573 |[........e.eeee 0 fooeiinnnnnees [ PP [ 54,282 |. 09/15/2034 . [1.G Z .....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 26,502,717 26,502,717 26,028,068 24,128,571 177,477 0 177,477 111,586 26,215,469 279,584 7,664 287,248 1,455,341 XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 312,757,231 354,533,881 319,335, 181 181,098,888 579,245 329,552 249,693 626,243 320,049,312 185,420 (7,477,499) | (7,292,079) 9,401,173 XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX
0509999997. Total - Issuer Credit Obligations - Part 4 312,757,231 354,533,881 319,335, 181 181,098,888 579,245 329,552 249,693 626,243 320,049,312 185,420 (7,477,499) | (7,292,079) 9,401,173 XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 312,757,231 354,533,881 319,335, 181 181,098,888 579,245 329,552 249,693 626,243 320,049,312 185,420 (7,477,499) | (7,292,079) 9,401,173 XXX
..3618JD-UF-2 | GNMA POOL DE7782  5.500% 11/20/54 . . 09/01/2025 . | Paydoun . 23,495 |. 0 .50 0| .0 0| . 11/20/2054 . [1.A .
..3618KE-3Y-7 |GNMA POOL DH6215  5.500% 12/20/54 . . 09/01/2025 . | Paydoun ... L0 0 .4 0| 0 L0 . 12/20/2054 . [1.A .
..3618KP-0B-7 |GNMA POOL DJ3150  6.000% 08/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 . (1,483) 0| 0 . 489,590 |. . 08/20/2065 . [1.A .
..3618KP-0B-7 |GNMA POOL DJ3150  6.000% 08/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 . (433) 0| 0 0| . 08/20/2065 . [1.A .
..3618L6-TV-1 |GNMA POOL DK6864  6.000% 02/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 (1) 0| .0 . 02/20/2065 . 1.A .
..3618L6-TV-1 |GNMA POOL DK6864  6.000% 02/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 .0 0| .0 . 02/20/2065 . [1.A .
..3618L6-V2-2 | GNMA POOL DK6933  6.000% 06/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 0| 0 . 06/20/2065 . [1.A .
..3618L6-V2-2 | GNMA POOL DK6933  6.000% 06/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 0| 0 . 06/20/2065 . [1.A .
..3618L6-VA-4 | GNMA POOL DK6909  6.000% 05/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 0| 0 . 05/20/2065 . [1.A .
..3618L6-VA-4 | GNMA POOL DK6909  6.000% 05/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 0| 0 . 05/20/2065 . [1.A .
..3618L6-VZ-9 | GNMA POOL DK6932  6.000% 07/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 0| 0 . 07/20/2065 . [1.A .
..3618L6-VZ-9 |GNMA POOL DK6932  6.000% 07/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 0| 0 8 |. 07/20/2065 . |1.A .
..3618L6-IIP-0 | GNMA POOL DK6954  6.000% 06/20/65 . . |- 09715/2025 . |BMO CAPITAL MARKETS .. 0. .0 . 0 . 06/20/2065 . [1.A ........
..3618L6-1IP-0 | GNMA POOL DK6954  6.000% 06/20/65 . . |- 09/01/2025 . | Paydoun 0. .0 . 0 . 06/20/2065 . [1.A ........
..3618LE-V5-8 |GNMA POOL DL3336  6.000% 06/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 0| . 06/20/2065 . [1.A .
..3618LE-V5-8 |GNMA POOL DL3336  6.000% 06/20/65 . . 09/01/2025 . |Paydoun ............... 0| 0 0| . 06/20/2065 . [1.A .
..3618LE-VE-9 |GNMA POOL DL3313  6.000% 07/20/65 . . |- 09715/2025 . |BMO CAPITAL MARKETS .. 0. .0 . 0 . 07/20/2065 . [1.A ........
..3618LE-VE-9 |GNMA POOL DL3313  6.000% 07/20/65 . . |- 09/01/2025 . | Paydoun 0. .0 . 0 . 07/20/2065 . [1.A ........
..3618LE-Ii-8 | GNMA POOL DL3361  6.000% 11/20/63 . . 09/15/2025 . | BMO CAPITAL MARKETS 0| 0 0| . 11/20/2063 . [1.A .
..3618LE-1Ii-8 | GNMA POOL DL3361  6.000% 11/20/63 . . 09/01/2025 . | Paydown .0 .. .0 .. .0 .. . 11/20/2063 . [1.A ........
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..3618LE-YH-9 |GNMA POOL DL3412  6.000% 10/20/64 . 09/15/2025 . | BMO CAPITAL MARKETS .. ()]s . 10/20/2064 .
..3618LE-YH-9 |GNMA POOL DL3412  6.000% 10/20/64 . 09/01/2025 . |Paydoun ............... . 10/20/2064 .
..3618LE-ZW-5 |GNMA POOL DL3457  6.000% 08/20/65 . . 09/15/2025 . | BMO CAPITAL MARKETS . 08/20/2065 .
..3618LE-ZI-5 |GNMA POOL DL3457  6.000% 08/20/65 . . 09/01/2025 . | Paydoun ... . 08/20/2065 .
..3618LE-ZY-1 |GNMA POOL DL3459  6.000% 06/20/65 . . 09/15/2025 . | BMO CAPITAL . 06/20/2065 .
..3618LE-ZY-1 |GNMA POOL DL3459  6.000% 06/20/65 . . 09/01/2025 . |Paydoun ............... . 06/20/2065 .

. 01/20/2065 .
. 01/20/2065 .
. 07/20/2065 .

..3618LL-H2-5 | GNVA POOL DL8349  6.000% 01/20/65 .

9

5

5

1

1

5 . 09/15/2025 . [BMO CAPITAL MARKETS

..3618LL-H2-5 | GNVA POOL DL8349  6.000% 01/20/65 .

2

2

4

3

7

. |- 09/01/2025 . | Paydoun
. 09/15/2025 . [BMO CAPITAL MARKETS ..

1483497 |

..3618LL-Ha-2 | GNMA POOL DL8339  6.000% 07/20/65 . . 1,488,883

cocoococoocoocoocococoocoo
cocoococoocoocoocococoocoo

..3618LL-Ha-2 | GNMA POOL DL8339  6.000% 07/20/65 . . 09/01/2025 . |Paydown ... ... 623 .623 3 |. 07/20/2065 .

..362020-KL-4 | GNMA |1 POOL 002999  7.500% 11/20/30 . 09/01/2025 . [Paydown . . 11/20/2030 .

..36202F-BA-3 | GNMA 11 POOL 004533  5.000% 09/20/39 ........ |. 09/01/2025 . | Paydoun ... . 09/20/2039 .

..36202F-HX-7 | GNMA |1 POOL 004746  4.500% 07/20/40 ........ . 09/01/2025 . |Paydown 0 0 [ 2,602 . 07/20/2040 .
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-32

..383742-J6-1 | CLASS SN 3.389% 04/16/38 ..........c..ce.... . 09/16/2025 . [Paydown ......cccvviiiiiiiiiiiiiins i e 0 0 0 foeeiieies 0 . 04/16/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-23

..383742-XQ-1 | CLASS SL  5.096% 03/16/38 .. .. |- 09/16/2025 . | Paydoun ... . 03/16/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-35

..383742-Y3-1 | CLASS SN 2.151% 04/20/38 ...........eeeeeeen. . 09/20/2025 . | Paydown . 04/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-57

..38374B-CE-1 | CLASS SB  3.814% 07/16/33 .. .. |- 09/16/2025 . | Paydoun ... . 07/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE

..38374C-DT-5 | CLASS SA  7.302% 09/16/33 ......cceeunvnennnn. . 09/16/2025 . [Paydown ......cccuviiiiiiiiiiiiiiies i e 11,5620 | 11,662 08,006 | 8770 [0 2,792 |oeeieiiies 0 foeeennns 2,792 . 09/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-2

..38374D-00-5 |CLASS SV 2.259% 01/16/38 ... .. [- 0971672025 . [Paydown ........eeeieeeiiiiiiieens e L0 el 0 e 22,612 21,857 0 [ (21,857) | .. (21,857) ... . 01/16/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE

..38374E-6P-7 |CLASS SB  4.778% 12/16/33 ......coeeennnnieies . 09/16/2025 . [Paydown ......cccuviiiiiiiiiiiiiiins e |l 5,148 05,148 02,808 |l 3,491 |0 1,656 |ocenneeenn. 0 foeeennns 1,656 . 12/16/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-39

..38374G-TF-9 | CLASS EA  0.000% 05/16/34 .........ceveennnnis . 09/01/2025 . [Paydown ......cccuviiiiiiiiiiiiiiies s e 24,550 |...eeeel 24,550 |..o...... 19,783 |............ 20,508 |....oveeennnn. 0 foeeennes 4,043 | 0 foeeennns 4,043 ool 0 foeeeennns 24,550 |...oveeeennn. [ IR [V OSTR (O PO 0 . 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004 39

..38374G-VF-6 | CLASS SB  2.93% 05/16/34 ............cceee . 09/16/2025 . [Paydown ......cccvviiiiiiiiiiiiiins i e, 0 [t 0 |oeeeiiees 2,351 |, 3,220 |, 0 foeenes [(37220) 0 foeeees [(37220) ) 0 foeeiieies (L IO [ IR [V O, [ PR 1,888 |. 05/16/2034 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-8

..38374K-KX-0 | CLASS SB  2.551% 01/20/36 .....ccunnnniennnn. . 09/20/2025 . [Paydown ......cccveiiiiiiiiiiiiiins i [ 0 [t [V A -2 802 [oeeeeennis 0 foeeeennns (892) ferveraeeannnns 0 [ (892) ferveraaeannnns 0 foeeiieies (L IO [ IR [V OSTR 0 [, 307 |. 01/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-45

..38374L-GA-3 | CLASS DI 2.559% 06/16/35 .......ccevvreeennnn. . 09/16/2025 . [Paydown ......cccvviiiiiiiiiiiiiins i e, 0 [t [V PO 10,262 |............ 10,262 |............... 0 fo.oos (10,262) |......oeee. 0 fo.oos (10,262) |.......cc.... 0 foeeiieies (L IO [ IR [V O, [ PR 2,061 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005 45

..38374L-GU-9 |CLASS DK 4.956% 06/16/35 ..........eeeeeeee. . 09/16/2025 . [Paydown ......cccvviiiiiiiiiiiiiies s e 42,476 |............ 42,476 |............ 41,021 |............ 44,254 |............... 0 foeeees (1,778) [evveeeeenns 0 foeeees (1,778) [eveeeeenns 0 foeeeennns 42,476 |...ooeeeennn. [ IR [V OSTR [ PR 1,227 . 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-21

..38374M-6J-3 | CLASS CS 13.731% 05/20/36 .......ccevvveennnnee . 09/20/2025 . [Paydown ......cccvviiiiiiiiiiiiiens s e 13,607 |............ 13,607 |oeeeeennnes 8,741 |l 9,301 [eeiiiiiiiis 0 foeeennes 4,305 [oeeeeiiinnns 0 foeeennns 4,305 [ooeiiiiiiinns 0 foeeeennns 13,607 [oeeeeennns [ IR [V O, [ PR 1,175 . 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-7

..38374M-IIX-3 | CLASS SI  2.060% 02/20/36 ........cceeurrnennn . 09/20/2025 . [Paydown ......cccveiiiiiiiiiiiiiins i [ 0 [t 0 |oeeeiiees 9,082 |...oeeeeen. 10,799 |...ceeeee. 0 fo.oos (10,799) |...eerreenn. 0 fo.oos (10,799) |..eeerraeen. 0 foeeiieies (L IO [ IR [V OSTR [ PR 1,941 (. 02/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-10

..38374M-ZL-6 | CLASS SM  2.001% 03/20/36 .......oeeeeuunrnnnnn . 09/20/2025 . [Paydown ......cccveiiiiiiiiiiiiiins i [ 0 [t 0 |oeeeiiees 2,850 |oooeennnens 3,326 | 0 foeenes (3,326) |..cuvreennnn 0 foeeees (3,326) |..cuvveennnn 0 foeeiieies (L IO [ IR [V O, 0 [, 506 |. 03/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-45

..38374V-JT-7 |CLASS SD  1.951% 06/20/39 ........cceueeeennn. . 09/20/2025 . [Paydown ......cccveiiiiiiiiiiiiiins i [ 0 [t 0 |oeeeiiees 3,028 |..coeenineens 3,284 | 0 foeenes (3,284) |euvveeaennns 0 foeeees (3,234) |euvveeaannnns 0 foeeiieies (L IO [ IR [V OSTR 0 [, 655 [. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-50

..38374V-Y7-8 |CLASS PS  1.951% 06/20/39 ........cceeeeennn. . 09/20/2025 . [Paydown ......cccveiiiiiiiiiiiiiins i [ 0 [t [V A 79 | 2T 0 foeeeennns [CZ3 1) I R (276) |- 0 foeeiieies (L IO [ IR [V OSTR 0 [, 246 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-54

..38374V-ZT-9 |CLASS US  2.03% 04/16/39 .......coeeeeennnnins . 09/16/2025 . [Paydown ......cccuvviiiiiiiiiiiiiins s |, 0 [, [V A 606 |....coeveeennn. 606 |....eeennnn. 0 [ (606) |-evvveeeannnnn 0 [ (606) |-evvvveeannnnn 0 foeeeieiies (L IO (O IO 0 foreeieinnies 0 [, 263 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-14

..38374X-AG-0 | CLASS NJ  6.500% 03/20/39 ...........eeeennn. . 09/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiies s e, (I OO [V 451 [ X IO 0 [ [ R 0 [ (393) ferveraeeannnnns 0 [l [V IO [ IR [V O, 0 [t 213 |. 08/20/2039 . |1.A ........

GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H24
..38375B-GQ-9 | CLASS FI  1.574% 10/20/60 ........eeeeeennn..... . 09/01/2025 . [Paydown .....oeecuveeeeeeiiiiiiieeees oo e, 0 [, 0 oo 5,451 |..oveeeee. 4,645 |....uoe.... 0 [ (4,327) .o 318 |......... (4,645) ... 0 fovreeeeiine 0 oo 0 loeeeeiee 0 [, 0 foeeeennnns 2,225 |. 10/20/2060 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H27
..38375B-JL-7 |CLASS FI  1.361% 12/20/60 ........eevvvvrrnnnnn . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U FO, 1,959 [ooiiiinnnnns 2,267 |oeeeeieeeenns 0 fens (1,865) [c.vvvnnnnene 402 |........ (2,267) |evvennrnnnnns [ (VN (1 P [ PO [V 461 |. 12/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.554% 04/20/61 . . 09/01/2025 . | Paydown ... ..10,305 |............10,101 . 04/20/2061 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375C-TM-2 [CLASS SA  2.389% 04/16/42 ........ovvvvvrnnnnn . 09/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeeiii [V (U FO, 8,593 [............ 10,107 . 04/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-69
..38375J-AV-7 [CLASS SC = 2.221% 12/20/36 .......cevvvnnrrnannnn . 09/20/2025 . |Paydomn ...ccvvunniriiiiiiiiniiiiiinn fenneeeeiiies feeeeeeeiii [V (U P 235 [ 285 |oeiiiiiiienns 0 s (257 PO (U (22157 [ (VN (VN P [ PO [V 95 . 12/20/2036 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-11
..38375J-PB-5 [CLASS SA  2.551% 03/20/37 .....ccvvvvnvvrinnnnnn . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U P 663 |....covvnnnns TA3 |eveeiiiiiinnns 0 s QLX) P (U (LX) . [ (VN (1 P [ PO [V 347 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
..38375J-RII-7 [CLASS SK  8.268% 03/20/37 ...evvvnrevvvinnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 54,289 |.ooennnn 54,289 |............ 49,661 |............ 50,663 |.......eeunnnne (U 3,626 |...covvnnnnnnns (U 3,626 |..ccvvnnnnnnnn (U P 54,289 |...cccvvnnnnnns (1 P [ PO [V F 2,762 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-40
..38375K-B4-3 [CLASS SJ  8.834% 07/16/37 ...ovvvvrvvvvinnnnnnns . 09/16/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiinn fereeereiiees o 1,367 e 1,367 |oeeeeeniniinnns <07 PN (-T2 P (U P 690 |oveiniiiiinnns (U P 690 |oveiiiiiinnns (U1 O 1,367 [ooeeiiieiinnnn (1 P [ PO [V 76 |. 07/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-37
..38375K-LS-9 |CLASS U0 0.000% 06/16/37 .....cevvvenrrrrrnnnnn . 09/16/2025 . |Paydomn .....evuuiiiiiininiiiiiiins fenneeeeiiies feeeeens 20,027 fooeerenne 20,027 |..occevnnnns 17,592 |oeveennnnns 18,061 [ooeiiiiinnnnns (U 1,967 [oooiiiiinnnnnns (U 1,967 [oooeiiiiinnnnns (U P 20,027 |oeeeenieeees (1 P [ PO [V N 0 |. 06/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-56
..38375L-NQ-9 [CLASS SY  2.381% 10/20/37 ..evvvvnnivvinnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U FO, 9,163 |oovvvennnnns 10,249 |............... [V R (10,249) | (U - (10,249) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 1,692 |. 10/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-76
..38375L-U2-4 [CLASS KZ  5.500% 11/20/37 ..evvvnvivviinnnnnnnns . 09/01/2025 . |Paydomn ...cevuuniiiiiiiiniiiiiiins forineeeriniiees [ 7,762 fooeiviinnnnns 7,762 |oveeeennnnns 9,207 [oeeiiiinnnnns 9,064 |............... 0 fens (1,303) |-eeeeeeeeens (U . (1,303) |+evveeninannns (U1 O 7,762 |oeeiiiiiinnnn (1 P [ PO [V 286 |. 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC = 2.251% 02/20/38 .......cevvvunrrnennn . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fereeeiiiies feeeeeeeiii [V (U P 488 |..ooeiiiienns 576 |ovvvererinnnns 0 s (576) [cevvvvnnnnnnnns (U (576) [cennreernnnnns [ (VN (1 P [ PO [V 117 [. 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  2.151% 02/20/38 ......evvvvvvviinnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeiiii [V (U FO, 1,243 | 1,457 |oveiiiiiinnns 0 fens (1,457) |eeeeeeeees (U . (1,457) |vvveninnnnns [ (VN (1 P [ PO [V 232 (. 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 |VLASS NTS ~ 2.221% 05/20/38 ......evvvvvvirnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U P [5572 F [ L PO 0 s [(RL2) (U [(RE3 ) PO [ (VN (1 P [ PO [V 196 |. 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
.. 38375U-SH-4 [H22 CLASS JI  1.313% 11/20/64 ................. . 08/01/2025 . |Paydomn ...cevvunnvviiiiiiiiiiiiiiinn feniineeeeiiiinees feeeeeeiiiiis [V (U FO, 5,619 |vvennnnnns 4,672 |oooeeeeees [V R (3,474)|.......... 1,198 |........ (4,672) |evvennnnnnnn [ (VN (1 P [ PO [V F 2,394 |. 11/20/2064 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H11
..38375U-WS-5 [CLASS EI  2.149% 04/20/66 .........ccevvvvnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U F 67,157 |oerrnnnnnns 66,975 |............... [V R (740 ) (U - (66,975) [cunvnrivennnnns [ (VN (1 P [ PO [V PO 26,762 |. 04/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  1.989% 04/16/39 ......evvvvvrvirnnnnns . 09/16/2025 . |Paydomn ....ceveuniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeii [V (U P G I PO 2 O 0 s [0 83 |oeiinns (0] E [ (VN (1 P [ PO [V 247 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZA-0 [CLASS SC  1.839% 09/16/39 .......evvvvrvrrrnnnnn . 09/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenieeeiiiies feeiciii [V (U FO, 7,528 |oeeeeennnns 8,883 |............l 0 fens (8,883) [c.uvvvvvnnnnnn (U . (8,883) [cunevvinnnnns [ (VN (1 P [ PO [V F 1,312 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  1.939% 09/16/39 .......evvvnvrrrnnnn . 09/16/2025 . |Paydomn ....ceveuniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeii [V (U FO, 1,665 |ovvenennne 1,981 [oveiiiiiinns 0 fens (1,981) fouvvnininnnnnns (U . (1,981) [oeiiiiinnnnns [ (VN (1 P [ PO [V 378 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  2.501% 09/20/39 ......cevvvnvrrnnnnn . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiniiiiiinn feneeeeeiiies feeeeeeiii [V (U P 593 [oeiiiiiiiiinnns (5330 I 0 s ({510 (U (651) [ouneievinnnnns [ (VN (1 P [ PO [V 107 . 09/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-61
..38376F-BM-3 [CLASS GS  1.801% 08/20/39 ......oeevvvvvnnnnnnns . 09/20/2025 . | Paydoun . 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
..38376K-YF-2 |[CLASS JS  2.151% 09/20/39 . . 09/20/2025 . | Paydown ... . 09/20/2039 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376L-H-4 |[CLASS S  2.401% 06/20/41 ...oevvvvrviirnnnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiniiiiiinn fenieeeciiiies feeeeeeeiii [V (U FO, 5,085 |eevvinnnnnns 5,807 . 06/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H12
..38376R-BG-0 |CLASS BI  1.944% 05/20/65 . . 09/01/2025 . | Paydown ... . 05/20/2065 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376R-02-5 |CLASS BI  0.044% 06/20/66 ..........0ovvvrrnnnnn . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U P 525 [ooeiiiiiiiiinnns 944 . 06/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H09
..38376R-TB-2 |CLASS JI  2.015% 04/20/66 .. . 09/01/2025 . | Paydown ... .. 14,590 |.... .. 15,553 |.... . 04/20/2066 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38376T-24-7 [CLASS SP 2.239% 01/16/39 .......cevvvunrirnnnns . 09/16/2025 . |Paydomn ...ecevuniiiiiiiiiiiiiniiiins Jonineriiiiinens foeneieeiiiiians [ (U PP 5,268 |...unnnns 6,548 . 01/16/2039 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-68
..38376U-02-8 [CLASS SB  1.902% 05/20/47 .....cevvvvvvvnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U F 14,948 |..ooennnnns 18,648 [...ovvvvnnnnnns [V R (18,648) [.evvvvvernnnnns (U - (18,648) . 05/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-26
..38376V-RR-0 [CLASS WS  2.000% 02/20/40 . . 09/20/2025 . | Paydown ... ...(5,385) . ..(5,385) [... . 02/20/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376Y-T8-4 [CLASS SH  1.921% 07/20/38 .......evvvvvvvinnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fereeeiiiies feeeeeeeiii [V (U FO, 2,356 [.ooocennnnns 2,735 [ [V R (2,735) |eeeeeeees [V A (2,735) |evvenninienns [ (VN (1 P [ PO [V 409 |. 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-43
..38376Y-TE-1 [CLASS QS 1.431% 04/20/40 .........eovvvrvnnnn . 09/20/2025 . |Paydomn ...ccvvunniriiiiiiiiniiiiiinn fenneeeeiiies feeeeeeeiii [V (U FO, 4,661 |oooevennnnnns 5,675 |..ooeeeeeens 0 fens (5,675) |.eeeeeeeeen (U . (5,675) |evvenninnnnns [ (VN (VN P [ PO [V 633 |. 04/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-68
..38377G-ZP-7 [CLASS GS  2.289% 12/16/39 ......cevvvnvrrnnnnn . 09/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeieii [V (U FO, 4,821 | 3,89 [ [V R (3,8%) |..cceeeeeennn [V A (3,895) |vvvenniiinnns [ (VN (1 P [ PO [V 836 |. 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-113
..38377J-4Y-6 |CLASS SP 2.389% 02/16/40 ........evvvvvrnnnnnn . 09/16/2025 . |Paydomn ....ceveuniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeii [V (U FO, 1,359 [ 1,610 [ 0 fens (1,610) feuvvvernnnnnnne (U . (1,610) [oenneiiinnnnns [ (VN (1 P [ PO [V 500 |. 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-111
..38377J-M8-3 [CLASS SA  2.401% 09/20/40 ......eevvvvvvvrnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fereeeiiiies feeeeeeeiii [V (U FO, 1,652 [oiviiiiinnns 1,728 o 0 fens (1,723) |eeeeeeeees (U . (1,723) |eeveeeiene [ (VN (1 P [ PO [V 237 |. 09/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-116
..38377L-M-1 [CLASS NS 2.389% 09/16/40 ........ouvvrvrrnnnnn . 09/16/2025 . |Paydomn ....cevuniiiiiiiiiiniiiiiinn feieeeeiiiies feeeeeeiii [V (U FO, 2,546 |.....coennnns 316 |l 0 fens (3,116) [euvvvrnnnnnnnns (U . (3,116) [oenneiiinnnnns [ (VN (1 P [ PO [V 654 |. 09/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  1.901% 05/20/40 .......evvvvvvvrnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U FO, 1,506 |oveveniennns 1,731 [ 0 fens (1,731) o (U . (1,731) o [ (VN (1 P [ PO [V 935 . 05/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-151
..38377N-MM-3 | CLASS SM  1.819% 11/16/40 ......cevvvnrrrnnnnn . 09/16/2025 . |Paydomn ....ceveuniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeii [V (U FO, 1,376 | 1,624 |oeeeieinnnnes 0 fens (1,624) |..coeeeeen (U . (1,624) |evvvnnnnnnne [ (VN (1 P [ PO [V 200 |. 11/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-54
..38377U-L9-7 [CLASS SC  0.631% 04/20/41 .....ovvvenvviinnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 12,976 |.....oeeeees 12,976 |ooevennnnnns 12,261 |oevennnnnns 12,578 |oeeeeiininns (U P 398 | (U P 398 | (U P 12,976 | (1 P [ PO [V 32 |[. 04/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 2.401% 04/20/41 ...oovvvvvviiinnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeiiii [V (U FO, 3,304 [oooiiinnnnns 3,749 [oeennnnnnnns [V R (3,749) |.oeeeeeeees [V A (3,749) |evvenninnnn [ (VN (1 P [ PO [V 709 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 .....evvvvvinnnnnnnnns . 09/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenieeeeeiiies feeeeeeens 57,787 |oceeeeene 57,787 |eeernnnnnn 34,057 [...ccvvennns 34,659 [....ooevinnnnns [V PR 28,129 | [V P 28,129 | (U P 57,787 |ovevveineenes (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-72
..38377W-GA-6 [CLASS SA  1.089%% 05/16/41 ......vvvvvvnnnnnnnns . 09/16/2025 . | Paydown . 05/16/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-122
..38377Y-DD-9 |CLASS EI'  4.000% 09/16/26 .........euvrvvrrnnnnn . 09/01/2025 . | Paydoun . 09/16/2026 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 36
..38378D-XV-2 [CLASS LS  2.421% 03/20/42 ........covvvvvrennn . 09/20/2025 . | Paydown . 03/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-10
..38378F-BM-1 [CLASS TS 1.981% 01/20/43 ....oevvvvriinnnnnnns . 09/20/2025 . | Paydoun . 01/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-4N-3 [ 124 CLASS KS  1.951% 10/20/42 ................. . 09/20/2025 . | Paydown . 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-37
..38378J-MX-7 [CLASS SB  1.969% 03/16/43 ......evvvviiviinnnnns . 09/16/2025 . | Paydoun . 03/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-190
..38378P-Ni-4 [CLASS SA  1.901% 12/20/43 ....oovvveriiiiinnnnns . 09/20/2025 . | Paydoun . 12/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-189
..38378P-WJ-3 [CLASS Pl 5.000% 06/16/43 . . 09/01/2025 . | Paydown ... . 06/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378V-LC-7 [CLASS ES  1.889% 07/16/43 .....vvvvvvvvnnnnnnns . 09/16/2025 . | Paydoun . 07/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-135
..383781I-6A-6 | CLASS BS  1.939% 09/16/43 . . 09/16/2025 . | Paydown ... . 09/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378II-HG-1 [ CLASS PS 10.390% 08/16/43 ........evvvvvvinnnnns . 09/16/2025 . | Paydoun . 08/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-114
..38378\-JU-8 |CLASS FS  8.984% 08/20/43 . . 09/20/2025 . | Paydown ... . 08/20/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378\-N5-8 [CLASS PS  1.889% 09/16/43 ......evvvvviiiinnnnns . 09/16/2025 . | Paydoun . 09/16/2043 . |1.A ........
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GOVERNMENT NATIONAL MORTGAG SERIES 2013-129
..38378\-T4-5 [CLASS DS 1.901% 04/20/43 ........ovvvvvvinnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feneeeeeiiies feeeeeeeii [V (U FO, 1,791 | 2,134 . 04/20/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-36
..38379A-WZ-9 [CLASS SJ  1.936% 03/16/44 . . 09/16/2025 . | Paydown ... ....6,922 [.... . 03/16/2044 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379B-GA-0 [CLASS MS  1.936% 04/16/44 .........evvvvinnnnns . 09/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiies feeeeeiii [V (U FO, 5,147 | 6,052 . 04/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 |CLASS S  1.339% 07/16/44 .....ovvvvvrirrnnnnnnns . 09/16/2025 . |Paydomn ....cevuniiiiiiiiiiniiiiiinn feieeeeiiiies feeeeeeiii [V (U FO, 4,947 |oooeviinnnnns 6,497 |l 0 fens (6,497) |.oeeeeeeeen (U . (6,497) |eevennnnnnns [ (VN (VN P [ PO [V 752 |. 07/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-99
..38379D-CX-0 |CLASS S  1.351% 06/20/44 .....oovvvvvvvvnnnnnnns . 09/20/2025 . |Paydomn ....cuvunveiiiiiniiiiniiiiinn fereeneeeeeiiinneees [0 fon 00 10,630 e 18,757 [0 [ (18757) [0 [ (13,757) [eueniiiinnnnns [ (VN (1 P [ PO [V F 1,275 |. 06/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-131
..38379E-2A-9 [CLASS JS  1.939% 09/16/44 .........evvvvvrnnn . 09/16/2025 . |Paydoun .....eeuviriiiiiiniiiiiiiinn foveeneeeeiiiiinneees [0 fon 00 il 19,316 |l 20,668 [ 0 [ (20,668) [0 [ (20,668) [c.vueevernnnns [ (VN (1 P [ PO [V F 2,306 |. 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-14
..38379H-6H-3 |CLASS A1 6.000% 10/16/44 ........eevvvvvinnnnns . 09/01/2025 . |Paydonn ...ccevunviiiiiinnninriiinns foveinneeeeniiineees foveiiin 0 Lo 00 e 12,236 | 9,650 [ 0 [ (9,650) [0 e (9,650) |.eevvennnnnne [ (VN (1 P [ PO [V F 2,274 |. 10/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZH-1 | 185 CLASS Bl ~ 5.500% 12/20/44 ................. . 09/01/2025 . |Paydomn ...cceuunvieiiinninniniiiinnn Jovvenneeeeiiniineees oo 00 L 00 o 9,154 08,333 [0 e (8,333) [0 (8,333) |evvenninnnns [ (VN (1 P [ PO [V F 1,288 | 12/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-16
..38379J-SZ-5 [CLASS MS  1.350% 02/20/45 ......cevvvnvvvrnnnnn . 09/20/2025 . |Paydomn ...ccevunviiiiiininineiiinns fevienneeeeiininneees [0 Lo 00 e 6,449 |l 8271 [0 [ (827 [0 (8,271) [eeuneiiinnnnnn [ (VN (1 P [ PO [V 829 |. 02/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 | 183 CLASS C  2.800% 09/16/57 ......ceevvvvennns . 09/01/2025 . |Paydomn ....cvvunviiriiininniiiiiinnn Joveeneeeeeenineees [ 19,145 L 19,145 17,318 17,998 [0 [ 10152 0 1,152 | (U P 19,145 | (1 P [ PO [V 343 . 09/16/2057 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H09
..38380L-EX-7 [CLASS LI ~ 0.398% 03/20/68 .......ccevvvvunnnnnns . 09/01/2025 . |Paydonn ...ccvvunviviiiinininiiiinnn Jovvinneeeeiiineees [0 [ 00 e 7,946 | 8,854 0 [l (6,258) |l 2,597 (8,855) |vvvvnnniianns [ (VN (1 P [ PO [V F 1,212 |. 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H18
..38380L-MZ-3 |CLASS GI  1.646% 10/20/68 .............ccvvvnnns . 09/01/2025 . |Paydoun ....cevunviviiiiiinniniiiiinn feveeneeeeeiiiinneees [0 fon 00 i 15,827 19,580 [ 0 [ (19,580) [0 [ (19,580) [covvnrvvennnnns [ (VN (1 P [ PO [V F 2,953 |. 10/20/2068 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-192
..38380T-6V-3 [CLASS SA  1.950% 12/20/47 .....oevvvnvvvvnnnnnns . 09/20/2025 . |Paydomn ....eeuenieiiiiniinniniiiiinn feveeneeeeeiiinneees [0 fon 00 . 27,320 |nennnl 30,942 [ 0 (30,942) [0 [ (30,942) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V F 2,419 |. 12/20/2047 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H04
..38380V-PF-2 [CLASS JI  2.264% 03/20/68 ............ccevnnnnns . 09/01/2025 . |Paydonn ....ceuvnviriiiininiiniiinnn Jevveineeeeiininnnes oo 00 [ 00 1l 108,278 |l 107,467 el 0l (107,467) o0 e (107,467) [...oovvvennnnnn [ (VN (1 P [ PO [V PO 35,800 |. 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-D8-4 [CLASS BO  0.000% 12/20/39 ......evvvvvvvvnnnnnns . 09/01/2025 . |Paydonn ...ccevuniviiriiininiiiinnn feveeneeeevinineees ool A9 [ 1419 01,086 | O e 0 [ 333 0 [ 333 | (U1 O 1,419 | (1 P [ PO [V N 0 | 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-98
..38381Y-DH-4 [CLASS HS  1.850% 08/20/49 .......evvvvvvirnnnnns . 09/20/2025 . |Paydomn ...cevvenviiiiiininineiiinnn fereneeeeeiinineees [0 L 00 0 3,083 |l 3718 0 [ (B718) [0 e (3,718) [eeeniiiinnnnnn [ (VN (1 P [ PO [V 350 |. 08/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-123
..38382A-JU-0 [CLASS SL  1.900% 10/20/49 ......evvvvvvvnnnnnns . 09/20/2025 . |Paydomn ....eeuunveiiiiniiniiniiiiinn feveeneeeeeiiinneees [0 fn 00 76,370 e 85,179 o0 [ (85,179) [0 [ (85,179) [cuvvvevinnnnns [ (VN (1 P [ PO [V F 8,942 |. 10/20/2049 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-153
..38382B-SG-9 [CLASS IJ  5.000% 06/20/47 ....evvvvvvvvnnnnnnnns . 09/01/2025 . |Paydoun ....ceuunveriiiiiiniiiiiiiinn foveeneeeeeiiinneees [0 fon 00 21,611 21,001 [0 [ (21,000) [0 [ (21,001) founeniiiinnnnns [ (VN (1 P [ PO [V F 3,993 . 06/20/2047 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-189
..38382M-FL-8 [CLASS IN  4.500% 06/20/50 ......evvvvvvvvnnnnnns . 09/01/2025 . |Paydonn ....cevvniriiiininiiiiiinnn Jevveineeeeiiiinnnes oo 00 [ 00 [l 227,626 ).l 224,458 il 0 el (224,458) (0 e (224,458) |...covvnnnnnnns [ (VN (1 P [ PO [V PO 30,511 |. 06/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-6Z-1 [CLASS 10 0.110% 05/20/73 ...ovvvvivvinnnnnnnnns . 09/01/2025 . |Paydoun .....euunvvriiiinininiiiiiins foveeneeeeeiiinneees foveiviiin 00 fon 00 e 12,156 |nnnnla 15,085 [ 0 e (15,085) [0 [ (15,085) [cennniivinnnnns [ (VN (1 P [ PO [V 746 |. 05/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-H19
..38382Y-KD-4 [CLASS 10 0.012% 11/20/71 . 09/01/2025 . | Paydown ... .. (27,646) |... . 11/20/2071 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38382Y-TG-8 [CLASS CI  1.866% 04/20/72 ...evvvvvvinnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U F 62,749 |.....ooennns 76,730 |ovvvervrnnnnnns [V R (76,730) [cvvvvvrernnnns (U - (76,730) [ouvenrevennnnns [ (VN (1 P [ PO [V PO 15,675 |. 04/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-213
..38383L-C2-4 [CLASS ES  1.506% 10/20/47 . . 09/01/2025 . |Paydomn ...ccevuenvriiiiinniiniiiinn Jevieneeeeiininnnes fooneeeieiienn 00 [ 00 [ 15,233 | 15,457 [0 e (15,457) | .. (15,457) |... . 10/20/2047 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..383831-4D-5 [CLASS SE  1.911% 03/20/53 ....cevvvnnriiiinnnnns . 09/20/2025 . |Paydomn ...ccvvunniiiiiiiiiniiiiiinn fenieeeciiiies feeeeeeeiii [V (U F 46,654 |............ 46,654 |............... [V R (46,654) ... (U - (46,654) |....oovvnnnnnns [ (VN (1 P [ PO [V PO 10,623 |. 03/20/2083 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2023-65
..38384A-GH-0 |CLASS ED  3.723% 05/20/53 . . 09/20/2025 . | Paydown ... ...27,539 |. . 05/20/2063 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38384A-05-5 [CLASS S  3.322% 06/20/53 .......ccceuviiiiinnnns . 09/20/2025 . |Paydomn ...eeeveniiiiiiiiiiiniiiiiins Joinnnniiiininens foeneeenens 68,388 |............ 68,388 |.ccooeen. 61,592 [...oooeeeens 62,029 [.iiiveennnnnns (U 6,360 |.oooiiiinnnnns [U 6,360 |.ooiiiiinnnnns [V 68,388 |..........e... 0 | (U [ AP 1,462 |. 06/20/2053 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2023-89
..38384B-ML-2 |CLASS CS  3.405% 06/20/53 ......evvvvvvvvnnnnns . 09/20/2025 . |Paydoun ..........ceeeeeiiiiiiininnns feniininiiiiiiiiiens feiiiii 56,906 [....evnnnnns 56,906 |[....ceeeee 51,811 |eveieeees 52,249 fovviiiinnnnns 0 |eeeenns 4,658 ...l 0 eeeeenn 4,658 . 06/20/2053 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-11
..38384C-C5-6 | CLASS FJ  5.489% 08/20/53 ... .. |- 09/20/2025 . |Paydoun ... 311,499 312,083 |.... .. 228 | .. 228 ... . 08/20/2053 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
.. 38384J-Ch-4 |CLASS FC  5.382% 10/20/63 ......vvvvvvvvvnnnnns . 09/20/2025 . |Paydown ......ooevviiiieiiiiiiiiiines foviiininiiiiiiinns fonnn.... 183,987 ..., 183,987 |........... 183,901 |........... 183,395 |...oovvvvrennnn forninnnnnnns 593 |oiviiriiiinnes 0 Joeeeeeeenns 593 . 10/20/2053 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 96,106,663 94,362, 180 96,494,581 2,289,648 0 (1,008,959) 6,981 (1,015,940) XXX XXX
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 119
..38376G-35-7 |CLASS 10  0.126% 08/16/51 .. |- 09/01/2025 . |Paydown ... - (12))... . 08/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SEl 61
..38378B-AX-7 |CLASS Z  3.764% 04/16/53 ...........cceeeetn . 09/01/2025 . |Paydown .......cooeveeeeneniiinnnnnns fonnnnnnnnnnininnnnn o 1,689 i 1,650 [ 1,508 [ 1,859 |0 100 |l 0 e 100 . 04/16/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 |CLASS Z ~ 3.489%% 12/16/51 .... . 09/01/2025 . | Paydoun ... . 12/16/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38378B-DK-2 |CLASS Z  3.500% 08/16/52 .......cevvvvrrrennnns . 09/01/2025 . |Paydoun .......cooeeeeeeiiniinninnins [ fonnnn2,002 [ 2,002 [oiiiiinnn 1,928 o 1,942 L0 B0 [0 60 |ooeeeieens 0 e 2,002 |oooeeeiennnnn (VN 0 | [V 47 . 08/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 |CLASS Z  3.250% 01/16/52 ..........ceeeeennnns . 09/01/2025 . |Paydown .......oooeeeeeiniiniinnnnnns fonnniininiiiiiinnn o 91,196 i 91,196 [nnnnnllll 87,237 [nnnllllll 87,652 [0 3008 0 [ 3,544 [, 0 s 91,19 |.oooeeeennnnns (VN 0 | [V 2,218 |. 01/16/2052 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 86
..38378B-YH-6 |CLASS Z  3.062% 12/16/53 ............ceeennn . 09/01/2025 . |Paydown .......oooeveeenininnnnnnnnns fonnnnninniniininns 9,115 L9116 [ 8,692 [ 7,983 0 1182 0 [ 1,152 [oeeiiiiiinnns 0 e 9,15 |l (VN 0 | [V 186 |. 12/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-89
..38378N-61i-8 |CLASS B 3.500% 01/16/57 .....eevvvvvvvvrnnnnes . 09/01/2025 . |Paydoun ........ooevveieiininnnininns [ fonnnn 2,148 L 2,148 [ 2,075 2,095 [0 B3 [l 0 X IO 0 e 2,148 | (VN 0 | [V 50 . 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-110
..38378X-GC-9 |CLASS B 3.100% 01/16/57 .....evvvvvvvvvvnnnnnns . 09/01/2025 . |Paydown .......cooeveeeniiiniinnnnnns foniniiiiiiiiiiinns oo 27,606 ...l 27,606 |....nnnlll 26,128 .nnllllllli26,324 |0 1,282 |0 [, 1,282 [oeeeiiiiinnns 0 s 27,606 |.ooooeeennnnns (VN 0 | [V 570 |. 01/16/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-124
..38378X-LE-9 |CLASS DY ~ 3.500% 05/16/54 .......cccuvvvvnnnnnns . 09/01/2025 . |Paydoun .......cooeveeeiiiiiininnnnns fonnnnnnniininiinnnn 8,731 [l 8731 8,268 [l 8,440 0 20T 0 [ P22 I PO 0 e 8,731 |ovvrriiininns (VN 0 | [V 204 |. 05/16/2064 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150
..38378X-SZ-5 |CLASS ZC  3.400% 07/16/56 .............cceeens . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 31,403 |............ 31,403 [oeennnnnne 20,912 [oueinnnnnes 30,523 [ouviiiiinnnns 0 s 880 [....vvuunnnnnns [V ST 880 [....evvunnnnnnn 0 s 31,403 [ooiiiiiinnns (VN 0 | [V 712 |. 07/16/2086 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
.. 38379K-3R-7 |CLASS C  3.000% 07/16/57 .....cevvvvvrvrrnnnnnes . 09/01/2025 . |Paydoun ........cooeeeeiiiiiiiinnnins feniiniiiiiiiiiiinns feiiiin 13,687 [oeennnnne 13,687 |ovvveeenns 12,648 |............ 13,083 | 0 s 654 |ooeiiiiiiinns [V ST 654 |ooeiiiiiiinns 0 s 13,687 [ovvvvirivinnns (VN 0 | [V 271 |. 07/16/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 |CLASS B 3.000% 06/16/57 .......evvvvvvvvvvnnns . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 14,846 |............ 14,846 |............ 13,887 [ovvvnnnnee 14,272 |l 0 s 574 |eveveiiiiinnns [V ST 574 |eveeeiiiiinnns 0 s 14,846 [..oovvvvvnnnnns (VN 0 | [V 207 |. 06/16/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-109
..38379K-VE-5 |CLASS C  3.000% 01/16/52 ......ccevvvvrrrnnnnns . 09/01/2025 . |Paydoun ........cooeeeeiiiiiiiinnnins feniiniiiiiiiiiiinns feiiiin 57,878 [oeuennns 57,878 |t 57,027 | 57,413 | 0 s 464 |oveeiiiiinnns [V ST 464 |oveviiiiiinns 0 s 57,878 |oeeeeeeeennnns (VN 0 | [V 1,180 |. 01/16/2052 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-142
..38379R-3T-8 |CLASS B 3.000% 11/16/59 ......evvvvvrrrrnnnnns . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 2,269 |........... 22,269 |oeeerrnnnns 21,350 |ooeeeennns 21,545 [oiiiiiiinnns 0 s [ PO, [V ST [ PO, 0 s 2,269 [ooeiiiiiinnns (VN 0 | [V 442 |. 1171672089 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-89
..38379R-ZG-1 |CLASS B 3.000% 07/16/59 ......cevvvvvvvvrnnnns . 09/01/2025 . |Paydown .........coeveieiiiiiinnnnnns foveiiiiiiiiiiiiiins feiiiinn 120,898 |[........... 120,898 |........... 115,574 |.......... 17,815 |ovveeeeenes 0 |eeeenns 3,083 |..oeeeeeeenns 0 eeeeenn 3,083 |.ooeeeeeenns 0 s 120,898 |.....ooeees (VN 0 | [V 2,407 |. 07/16/2089 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-26
..38379U-EG-7 |CLASS C  3.000% 02/16/58 .......eevvvvrrrrnnnns . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 2,136 |........n 2,136 [ooeennnnn 21,104 |............ 21,448 |.............L 0 s [31:1: 0 [V ST [31:1: 0 0 s 2,136 [ooeeiiiiinnnn (VN 0 | [V 428 |. 02/16/2068 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-24
..38379U-FV-3 |CLASS 10  0.628% 09/16/57 .......covvvvvereeens . 09/01/2025 . |Paydoun ........ccoeeeeiiieiiiiiinnns foniiniiiiiiiiiiiins foiiii, [ 0 [ 1471 [ 1,4% | [V R (1,494) |l [V A (1,494) |l 0 e (U O (VN 0 | [V 230 |. 09/16/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-65
..38379U-QX-7 |CLASS C  3.000% 01/16/58 ......cevvvvvvvvrnnnes . 09/01/2025 . |Paydoun ........ccoeeieiiiiiiniinnnns foniiiiiiiiiiiiiinns feiiiin 22,586 |............ 22,586 [.ccunnnnne 21,434 |...ooeee AR 2 i I PO 0 s VECTN [V ST VECTN 0 s 22,586 [..cooeeiiinnnnn (VN 0 | [V 423 1. 01/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-8
..38380M-F5-5 |CLASS Z ~ 2.500% 11/16/60 ...........eevvvvvnnnns . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiiinnnns feniiniiiiiiiiieiins feiiiinn 25,243 |..ennnnnn 25,243 |oeeviennns 21,587 |l 22,135 [ 0 |eeeenns 3,108 [ovveiiiiinnnns 0 eeeeenn 3,108 [ovveiiininnnns 0 s 25,243 |o.vvviiiiinnnns (VN 0 | [V 421 . 11/16/2060 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-63
..38380R-2H-2 |CLASS BD  1.500% 04/16/61 .......eeevvverrrnne. . 09/01/2025 . |Paydown .....ooeeeeeeiiiiiiiiiiiiiees foveiiiiiiiiiiiiiiies foiiiiinin, 3,962 |ieeeeren.. 3,962 [coounnnnn. 3,308 |...ooeeennns 3,364 [.ocoiinnnnnnn. 0 Joeeeeeeennn 598 |oivieriiiinnns 0 Joeeeeeeennn 58 |oiviriiiiinnnes 0 Joeeeeeenennn 3,962 |.oeeeiiiennnn [ 0 Joeeeeeiiieenn [ 40 |. 04/16/2061 . [1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 540,277 540,277 516,487 520,316 0 19,961 0 19,961 0 540,277 0 0 0 11,453 XXX XXX
FANNIE MAE CAS SERIES 2019-HRP SERIES 2019~ |
..20754P-AC-4 | HRP1 CLASS M2 144A  6.620% 11/26/39 ......... . 09/25/2025 . |Paydown .....ooeeeiiiiiiiiiiiiiiiiees feveiiiiiiiiiiiiiiies foieinn, 471,993 |........... 471,993 |........... 463,715 |........... 467,126 |......ooe [V PO 4,867 [ooounnnnnnns [V PO 4,867 [oooinnnnnn. [ PO 471,993 |..vvvvvvnnnnnns [ 0 Jooeeeiiieeenn [ 19,832 |. 11/25/2039 . [1.B FE ....
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FANNIE MAE CAS SERIES 2018-C05 SERIES 16-CO1
..30711X-BU-7 |CLASS 2M2 11.421% 08/25/28 ......eevvvvvvrnnnnns . 09/25/2025 . |Paydomn ...covvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeees 13,621 |[ooooeeennnns 13,621 |ovevvennnnns 14,285 |oovenennnns 13,940 |ooooeeeiiis 0 s (319) |vvvveriiinnns (U (319) |+ ovvvvinnns (U P 13,621 |oeeniiiiiinnn (1 P 0 . 08/25/2028 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017-
..30711X-GN-8 [ CO2 CLASS 2M2C  8.120% 09/25/29 . ... |- 09/25/2025 . |Paydown ... .0 0 w0 ] . 09/25/2029 . |1.A ........
..3128M6-M6-2 |FHLMC GOLD POOL G04581  6.500% 08, . 09/01/2025 . | Paydoun . 0 0| 0| . 08/01/2038 . |1.A .
..312929-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... |. 09/01/2025 . |Paydoun . 0 0| 0| . 11/01/2038 . |1.A .
..31292K-2X-4 |FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |. 09/01/2025 . |Paydoun . 0 0| 0| . 08/01/2040 . |1.A .
..312939-WA-5 |FHLMC GOLD POOL A91541  5.000% 03/01/40 .... |. 09/01/2025 . |Paydoun ... .0 w0 ] w0 ] . 03/01/2040 . |1.A ........
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |. 09/01/2025 . |Paydoun ... 0. o0 |- o0 ). . 07/01/2040 . |1.A ........
..312941-UN-5 [FHLMC GOLD POOL A93297  5.000% 08/01/40 .... |. 09/01/2025 . |Paydoun . 0 0| 0| . 08/01/2040 . |1.A .
..312941-VL-8 [FHLMC GOLD POOL A93319  5.000% 08/01/40 .... |. 09/01/2025 . |Paydoun . 0 0| 0| . 08/01/2040 . |1.A .
..312942-M2-8 |FHLMC GOLD POOL A93977  4.500% 09/01/40 .... |. 09/01/2025 . |Paydoun ... .0 0 .0 . 09/01/2040 . |1.A ........
..31297A-ZR-8 |FHLMC POOL A23452  5.500% 06/01/34 ........... . 09/01/2025 . | Paydoun 0 0 0 . 06/01/2034 . |1.A ........
FREDDIE MAC STRIPS SERIES 311 CLASS S1
.. 31325U-RK-4 [ 1.463% 08/15/43 .covveeeeeeeeiee e . 09/15/2025 . | Paydoun 0 [ (VI IO (VI PO 0 . 08/15/2043 . |1.A ........
FREDDIE MAC STRIP SERIES 329 CLASS C3
..31325V-HF-4 |4.500% 06/15/39 .. . 09/01/2025 . | Paydoun . .. (29,669) |. .0 . 06/15/2039 . |1.A .
..3132DI-EE-9 [ FHLMC POOL SD8233  5.000% 07/01/52 . 09/01/2025 . | Paydoun . (4,864) |. .252,533 . 07/01/2052 . |1.A .
..31326F-BF-3 |FHLMC POOL Q01838  4.000% 06/01/41 .. . 09/01/2025 . | Paydown ... L2274 . 06/01/2041 . |1.A ........
FREDDIE MAC STRIP SERIES 308 CLASS PO
..3132HT-M9-4 [0.000% 07/15/43 . 09/01/2025 . | Paydown ... . 07/15/2043 . |1.A ........
FREDDIE MAC STRIP SEI
L 3132HT-QK-5 [2.671% 08/15/43 ..eeeeieeeeeie e . 09/15/2025 . |Paydomn .cevveuneeeeerniineeeeennnn Jeeeeeeenniieeeee fereeeeen 19,8700 [ 19,3700 i 21,562 e 22,135 [ 0 e (2,766) [0 [ (2,766) [.ooeeeeeennnnnn 0 Joeeeeees 19,370 |oveeeeeeennnn (VI PO [ PO [V AU 309 |. 08/15/2043 . |1.A ........
FREDDIE MAC STRIP SERIES 321 CLASS V4
.. 3132HT-ZX-7 [2.000% 12/15/43 . 09/15/2025 . | Paydown ... .. (11,969) |... . 12/15/2043 . |1.A ........
FREDDIE MAC STRIP SEI
L 3132HU-BW-2 [2.502% 08/15/44 ..o . 09/15/2025 . |Paydomn .eeeveuneeeeernineeeennnnn Jeeeeeeeeniieeeee foreeeeen 39,256 [ooiiiiilll 839,256 |innnl. 44,051 | 45,137 O e (5,88 [0 [ (5,881) [ceeeeennnnnn 0 Joeeeeees 39,256 [...ccevvnunnnns (VI PO [ PO [V AU 638 |. 08/15/2044 . |1.A ........
FREDDIE MAC STRIP SERIES 332 CLASS V1
.. 3132HU-CJ-0 [2.502% 08/15/44 ...covvveeeeeeiieeeeeeeeee e . 09/15/2025 . |Paydomn .cevveeeeeeenniieeeeeeennn Jeeeeeeennneeeee foeeeeeenn b 47 AT | ATBT | 4914 [0 e (497 [0 e (497) |+ eeeeeeeens [V IO 4,417 |t (VI PO [ PO [V PO 76 |. 08/15/2044 . |1.A ........
..31335B-7G-5 |FHLMC GOLD POOL G61795  4.000% 06/01/47 .... |. 09/01/2025 . [Paydown .......cccevvuevvvrvvnnnnnns foovevvvvninniins | 40,990 |eenennt 40,990 [oenennnn 41,848 [l 41,848 o0 e (858) |l 0 e [R:5515) ) PO (U P 40,990 |.....covvnnnnns (1 P [ PO [V F 1,005 |. 06/01/2047 . |1.A ........
FREDDIE MAC SERIES 2344 CLASS Q0  0.000%
L.313399-AL-1 [08/15/31 evveiiiiiiiiii i . 09/15/2025 . |Paydonn ...ccvveniviiiininniiiiiinnn feviineeeeiiinenes ool 5,774 B TTA 05,288 | BT [0 e 357 [0 [ 357 |oeiiiiiins (U1 O 5,774 |oovvviinnnnnnns (1 P [ PO [V N 0 |. 08/15/2031 . |1.A ........
FREDDIE MAC SERIES 2412 CLASS GS  9.266%
L 3133D-YW-2 [ 02/15/32 i . 09/15/2025 . |Paydomn .....ouunvviiiiininniiiiiiinn Joveeneeeeiiiiinneees [ 4,685 il 4,685 i 08,066 [ 3,386 [0 [ 1,209 0 1,299 |oeiiiiiinns (U1 O 4,685 |....ccevnnnnnns (1 P [ PO [V 288 |. 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 2390 CLASS SD  3.563%
L31339L-89-2 [ 12/15/31 i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U P LT 109 [ovniiiiiinnns 0 s [RLVS) ) (U [ 1015 PO [ (VN (1 P [ PO [V 111 [ 1271572031 . [1.A ........
FREDDIE MAC SERIES 2389 CLASS SI  3.264%
LBB3M-EX-2 [ 06/15/31 wevveiiiiiin . 09/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiinn feninneeeiiiiees feeeeiiiiis [V (U P 171 [ LEL3 0 s [REL) S (U (174) [eeeeeieiinnnnns [ (VN (1 P [ PO [V 89 |. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2408 CLASS SM  3.613%
LO133OM-LE-6 [ 01/15/32 v . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V [ 3B | 31 [ 0 s (K20 AT (U P (K11 P [ (VN (1 P [ PO [V 25 [. 01/15/2032 . [1.A ........
FREDDIE MAC STRIP SERIES 406 CLASS F33
..313303-JA-0 |5.656% 10/25/53 .. . 09/25/2025 . | Paydown ... 135,979 135,958 |.... . 10/25/2063 . |1.A ........
FREDDIE MAC STRIP
..313303-L6-6 |5.080% 05/25/54 .....ovvvnniiiiiiiiiiiiiiiiis . 09/25/2025 . |Paydomn ......eeviiiiiininiiiiiinnnn foeeeeeeeiiiiineeees [ 159,952 il 169,952 |........... 169,952 |...........159,396 |.....ccooeeenn0 oovennninnn 856 |ovviiiininnnn 0 e 856 |0 i 159,952 . 05/25/2054 . |1.A ........
FREDDIE MAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [5.230% 05/25/54 ... . 09/25/2025 . |Paydoun ......evviiiiiiiniiiiiiiins foveeeeeeniiiinenees oo 1,156,986 [l 1,156,986 |........ 1,157,609 |........1,152,786 |.......coooeenn |ooeeennnnn4,200 |ooeeeennnennnn 0 4,200 |oceeeennnnnn 0 e 1,156,986 |.. . 05/25/2054 . |1.A ........
FHLMC STRUCTURED P/
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 ........ccvvvvvnnnnnns . 09/01/2025 . |Paydomn .....euunviiiiiiiiniiiiiinnn Jevviineeeiiiiinenes oo 6,656 [l 6,656 |...ooennnn 6,821 |ooveveeeen 6,749 |0 e (92) [t 0 e (92) [l 0 e 6,656 |...oiiiiiinnnn (1 P [ PO [V 288 |. 01/25/2028 . |1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
..3133TJ-SA-2 |03/15/29 ... . 09/01/2025 . | Paydown ... .3,255 |.. . 03/15/2029 . |1.A ........
FREDDIE MAC
L 3133TP-TY-5 [09/15/30 tevvvvnniiiiiiiiiiiiiiiiiicecciiiieeees . 09/15/2025 . |Paydomn ...cevvunniiiiiiiiiiiiiiiiins Joinnniniiiiinens foenieneiiiiinns [ [ o 57 | 64 [iiiinnnnnns 0 Joeeeeeennn (64) [cvvennnnnnnnns [ U (64) |.eevvnninnnns [ 0 Jovvennennns 0 | (U [ o 26 |. 09/15/2030 . |1.A ........
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FREDDIE MAC SERIES 2319 CLASS SE  2.810%
L 3133TT-6D-9 [06/15/31 covveeiiiiiiiiin e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U P 286 |..ooeiennnnnns 207 |evevereeennnns 0 s (277) [ernnnnnnnnnnnns (U (V220 ) A [ (VN (1 P [ PO [V 100 . 05/15/2031 . [1.A ........
FREDDIE MAC SERIES 2323 CLASS UC  0.800%
..3133TU-F8-6 |10/15/28 ... . 09/15/2025 . | Paydown ... . 10/15/2028 . |1.A ........
FREDDIE MAC .
L 3133TV=3Y-0 [06/15/31 wevveiiiiiiiee e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U P 22 | 272 R 0 s (272 (U (222) |oevvviinns [ (VN (1 P [ PO [V 113 |. 06/15/2031 . |1.A ........
FANNIE MAE SERIES 2000-44 CLASS SC  3.979%
L 313688-FO-7 [ 12/25/30 vvvviiiiiiiii . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V [ L L PO 12 [ 0 s (12) forvnnnnninnnns (U P (12) | [ (VN (VN P [ PO [V 14 . 12/25/2030 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 1998-W5 CLASS B2
..3135QU-IIF-8 [ 144A  6.500% 07/25/28 .......ccevvvvnnniiinnnnn . 07/01/2025 . |Paydomn ...cevvunviiiiiiniiiiiiiinnn fereneeeeeiiieees [ 6,034 [............ 6,034 |.ooieiins 6,047 |eevennnnnns 6,047 |l 0 s (13) fervnnnnnnnnnnns (U P (R P [V P 6,034 [....coovnnnnnns (1 P [ PO [V 229 (. 07/25/2028 . [1.A ........
FANNIE MAE STRIP SERIES 281 CLASS 2 9.000%
L 31364H-N8-6 [ 11/25/26 .evveviiiiiiiiiceiei . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V [ N A PO A 0 e (0] R [ R (0] P [ (VN (1 P [ PO [V 12 | 11/25/2026 . |1.A ........
FANNIE MAE STRIP SERIES 308 CLASS 2 7.500%
..31364J-X4-0 [09/25/30 ..evvvvinniiiiiiii e . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V [ LV PO L[V 0 s (10) oo (U P [ (0] [ (VN (1 P [ PO [V N 6 | 09/25/2030 . |1.A ........
FANNIE MAE SERIES 2011-99 CLASS MS  1.530%
L3136AT-LU-2 [ 10725741 v . 09/25/2025 . | Paydoun . 10/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-160 CLASS SM  1.040%
L 3136AT-VV-4 [ 04/25/39 i . 09/25/2025 . | Paydoun . 04/25/2039 . |1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  2.046%
L 3136A2-3M-3 [01/25/42 .ovvvviiiiiii . 09/25/2025 . | Paydoun . 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-13 CLASS PS  1.530%
L 3136A3-VE-8 [ 03/25/41 i . 09/25/2025 . | Paydoun . 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-24 CLASS SA  2.116%
.3136A4-DX-4 [09/25/41 .oovviniiiiiiii . 09/25/2025 . | Paydoun . 09/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-19 CLASS SA  1.980%
L 3136A4-NB-1 [03/25/42 ..ooiviiiiiiiii s . 09/25/2025 . | Paydoun . 03/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-39 CLASS SK  2.030%
. 3136A4-P9-4 [ 04/25/42 ...ooovveiiiiiii . 09/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-35 CLASS HS  2.030%
L 3136AE-NH-5 [04/25/42 ..o . 09/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-33 CLASS SA  1.480%
.. 3136A5-ON-9 [04/25/42 ...covvviiiiiiii . 09/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS HS  1.980%
. 3136A5-UN-4 [ 04/25/42 ...coovveiiiiiii . 09/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS KE ~ 4.000%
..3136A5-UU-8 [04/25/42 ...covvveiiiiiii . 09/01/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-54 CLASS GI  4.500%
L 3136A5-2D-1 [ 02/25/41 vivviiiiiiiii . 09/01/2025 . | Paydown . 02/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-63 CLASS AS  2.029%
L 3136A6-TY=0 [06/25/42 .oevvveeiiiiiiiic v . 09/25/2025 . | Paydoun . 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-75 CLASS Bl  5.000%
..3136A6-V3-5 |07/25/27 ... . 09/01/2025 . | Paydown ... . 07/25/2027 . |1.A ........
FANNIE MAE .
L3136AT-LR-1 [ 07/25/42 v . 09/25/2025 . | Paydoun . 07/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-83 CLASS SQ
..3136A7-YL-0 |08/25/42 ... . 09/25/2025 . |Paydown ... . 08/25/2042 . |1.A ........
FANNIE MAE .
..3136A8-NN-6 [ 09/25/42 ....oovvviiiiiiiiiiieeici s . 09/25/2025 . | Paydoun . 09/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-111 CLASS SB
..3136A9-EU-8 |10/25/42 ... . 09/25/2025 . |Paydown ... . 10/25/2042 . |1.A ........
FANNIE MAE .
L 3136AA-HY-4 [12/25/42 ..iiiiiiiiiiiii . 09/25/2025 . | Paydoun . 12/25/2042 . |1.A ........
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FANNIE MAE SERIES 2012-152 CLASS PB  3.500%
L 3136AA-P7-4 [ 01/25/43 ovvvieiiiiiiii . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 151,243 |o..eeennens 151,243 |........... 165,525 |........... 153,339 [ouvviiininnne 0 fens (2,006) |...ceeeeeennnnn (U . (2,096) |.eevvennnnnnns (U 161,243 [.ooooennnnnnnns (1 P [ PO [V F 3,409 . 01/25/2043 . [1.A ........
FANNIE MAE SERIES 2013-5 CLASS IN  3.500%
..3136AB-D6-7 |02/25/33 ... . 09/01/2025 . | Paydown ... ...15,168 |............ 11,331 . (11,331) |... .. 2,99 |.02/25/2033 . [1.A ........
FANNIE MAE
L 3136AD-Y7-8 [06/25/43 ..oiiiiiiiiie s . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U F 13,107 f[oeeennnnnns 16,551 |ooeeeeeeiiin 0 v (15,851) [enniiiiiiinnnnn 0 o (15,851) |oovvvvennnnnns [ (VN (1 P [ PO [V F 2,002 |. 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-55 CLASS Al 3.000%
L B13BAE-QT-7 [ 06/25/33 v . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 27,930 [.ooeeevennns 22,353 [0 [ (22,353) |0 | (22,353) [coeevviinnnnnn [ (VN (VN P [ PO [V F 5,147 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-73 CLASS SB  1.730%
L 3136AF-RV-8 [ 07/25/43 .ovvvviiiiiiii . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U F 12,097 |oeeennnnnns 13,878 [ovvvvveeinnnnn 0 [ (13,878) |0 | (13,878) [cevneeeeinnnnns [ (VN (1 P [ PO [V F 1,571 | 07/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO 0.000%
L 3136AG-EK-4 [09/25/43 ...oovviiiiiiiii s . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 46,507 |............ 46,507 |............ 34,908 |............ 34,473 oo [V A 12,084 o [V A 12,084 o (U P 46,507 |eevvnnninenns (1 P [ PO [V N 0 | 09/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-111 CLASS BA  3.000%
L 3136AG-NA-0 [ 11725733 v . 09/01/2025 . |Paydomn ...ccvveneiiiiinininiiiiinn Jeinneeeiiiieees o 180,679 |.......... 180,679 |o.eeennnnn. 173,626 |oevvennnnn. 175,987 [ooeiiiiinnnnns (U 4,691 | (U 4,691 | (U 180,679 [.oeveevvnnnnns (1 P [ PO [V F 3,516 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS A0 0.000%
L 3136AG-YK-2 [ 10725743 v . 09/25/2025 . |Paydomn .....ouuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees o 104,396 |........... 104,396 |............ 74,222 | 73,690 |...covvennnnnns (U . 30,706 |oeeeenniiiennns (U . 30,706 |oeevenniiiennns (U 104,396 |oeeevniieinnnnn (1 P [ PO [V N 0 | 10/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-121 CLASS SA  1.623%
LO136AH-EV-8 [ 12/25/43 i . 09/25/2025 . |Paydomn .....evunniiiiiiiiiiiiniiiinn feneeeeiiiies feeeeeeeii [V (U F 98,987 |.......... 116,136 [ooovvvvennnnns 0 ... (116,136) [covvvvvernnnnns 0 |oueeen (116,136) [...ooevveennnn [ (VN (1 P [ PO [V PO 18,225 |. 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS W  5.550%
L 3136AJ-YU-4 [ 04725744 oo . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiieiiiiins fereeereiiiees [ 5,120 [eeiiiinns 5120 |oeieiins 5,761 |ovveeennnnnns 5,568 |....coeeeennn 0 s (447) |vevviirinnnas (U (447) |oevviinns (U1 O 5,120 [ooeiiiinnnnnns (1 P [ PO [V 192 |. 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-15 CLASS PO 0.000%
L 3136AJ-ZD-1 [04/25/44 oo . 09/01/2025 . |Paydomn ...cevuuvviiiiniiiiiiiiiiinn foreneeeeiiiieees [ 43,432 |.....ooeeens 43,432 ... 35,621 [..ocovvennns 35,560 |...cevvnnnnnnns (U 7,872 [ooeeiiiiiinnnns (U 7,872 [oeeeiiiiiinnnns (U P 43,432 | (1 P [ PO [V N 0 | 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2015-34 CLASS EI  6.000%
L 3136AN-3D-7 [ 06/25/45 ...oovveniiiiii . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 28,703 |....covvnnns 24,439 [oiiiiinnnnnn. [V R (24,439) [covvvvnnnnnnns (U - (20X ) N [ (VN (1 P [ PO [V F 5,515 |. 06/25/2045 . [1.A ........
FANNIE MAE SERIES 2016-6 CLASS SA  1.580%
..3136A0-4A-5 [02/25/46 .....evvnniiiiiiiiiiieii . 09/25/2025 . |Paydomn .....evunniiiiiiiiiiiiniiiinn feneeeeiiiies feeeeeeeii [V (U F 15,803 |oevveennnnns 18,249 |............... [V R (18,249) | (U - (18,249) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 2,184 |. 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2015-77 CLASS GS  1.779%
..3136A0-GD-6 [ 10/25/45 ....ovvvnniiiiiiii . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U F 67,879 |oeerennnnns 76,843 |l [V R (76,843) |.eevvvvvnennnns (U - (76,843) [cevnievinnnnns [ (VN (1 P [ PO [V PO 11,268 |. 10/25/2045 . [1.A ........
FANNIE MAE SERIES 2016-19 CLASS SC  1.630%
. 3136AR-ZV-3 [ 04/25/46 .....evvnniiiiiiiiiiieii . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U F 31,202 [.ooviieennns 36,964 |........eeens [V R (36,964) |....coeeennnn (U - (36,964) |...ccvvvnnnnnnn [ (VN (1 P [ PO [V F 6,437 |. 04/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-24 CLASS 10  6.000%
. 3136AS-HL-3 [06/25/46 ...oovvvniiiiiiiiii i . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U F 19,513 |ovveennnnns 18,063 [ovvvvvvnnnnnns [V R (18,083) [evvvvrvrnnnns (U - (18,083) [cevvnrevrnnnnns [ (VN (1 P [ PO [V F 3,079 |. 05/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-55 CLASS SC  1.530%
L 3136AT-HZ-0 [08/25/46 .ovvvviiiiiiieeieii e . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U F 30,685 |............ 34,978 |..oooeeeis [V R (34,978) |..coeeeeens (U - (34,978) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 2,959 |. 08/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-62 CLASS GS  1.630%
L 313BAT-VI-1 [ 00/25/46 . . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U FO, 7,433 [oooiiiinnnnns 8,905 |...........l 0 fens (8,905) |..ceeeeeennnn (U . (8,905) |.vvveennninnne [ (VN (1 P [ PO [V F 1,508 |. 09/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-82 CLASS SH  1.629%
L 3136AU-AT-8 [ 11725746 oovveeiiiiieee . 09/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeiiii [V (U F 87,120 |ouueennnnns 102,064 |...cevvvvnnnnns 0 ... (102,084) |......cconn 0 |oueeen (102,064) |..evvnnrennnne [ (VN (1 P [ PO [V PO 14,680 . 11/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-83 CLASS BS  1.630%
L 3136AU-DM-0 [ 11725746 oevveniiiiiieeeeee e . 09/25/2025 . |Paydonn ....cevuniiiiiiiiiiiniiiinn fereeeeeiiies feeiiiii [V (U F 28,137 [ 28,247 |ooooeeeen [V R (28,247) |.eeeeeeeenn (U - (28,247) . 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-79 CLASS SA  1.629%
..3136AU-HU-8 | 11/25/46 ... . 09/25/2025 . |Paydomn .....euunveiiiiininniniiiinnn fevvenneeeeiiiineees o 00 [ 00 |l 145,828 |nnll 170,966 fonnnnnnnll 0 [ (170,966) [...evvvvveennnn 0 fonnes (170,966) |... . 11/25/2046 . |1.A ........
FANNIE MAE
L 3136AU-MG-3 [ 12/25/46 ..ovvveiiiiiii . 09/25/2025 . |Paydonn .....euueveriiiiiiniiniiiins Jeviineeeeeiiinnees fooneeeiiiienn 00 [ 00 [ 8,612 | 10,196 [0 e (10,196) [eevvvvevennns (U - (10,196) . 12/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-109 CLASS 10
..3136B0-0X-7 |01/25/38 ... . 09/01/2025 . | Paydown ... .. (26,392) |... . 01/25/2038 . |1.A ........
FANNIE MAE
..3136B4-FN-3 [04/25/49 ....oovvvniiiiiiiiiic s . 09/25/2025 . |Paydonn .....euuveiiiiiiiniiiiiiiinn fereeneeeeeiiinneees [0 fon 00 20,721 e 25,095 [0 e (25,095) [0 [ (25,095) . 04/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-18 CLASS SE
..3136B4-PQ-5 |05/25/49 ... . 09/25/2025 . |Paydown ... . 05/25/2049 . |1.A ........
FANNIE MAE
..3136B4-RX-8 [05/25/49 ... .cevuiiiiiiiiiiiiiiiiii s . 09/25/2025 . | Paydoun . 05/25/2049 . |1.A ........
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FANNIE MAE SERIES 2019-35 CLASS SE  1.679%
L 3136B5-GM-1 [07/25/49 ovvvvniiiiii . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U PO 100,822 |.......... 118,664 |....oeevenenes 0 ... (118,664) [...evvvvrnnnns 0 |oueeen (118,664) [.....ccevvnnnnn [ (VN (1 P [ PO [V PO 18,567 |. 07/25/2049 . [1.A ........
FANNIE MAE SERIES 2019-59 CLASS SA  1.580%
..3136B6-LA-9 | 10/25/49 ... .. |- 09/25/2025 . | Paydoun ... ...38,463 |............46,426 |...............0 [....... (46,426) |. .. (46,426) |... . 10/25/2049 . |1.A ........
FANNIE MAE .
..3136BA-HR-8 [ 06/25/50 ...evvnniiiiiiiiiiieiiii e . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U F 28,737 |oeevieiinnns 2,873 |ooeeeieieens [V R (22,873) |.eeeeeeeennn (U - (22,873) |.eevvvvnnnnnns [ (VN (1 P [ PO [V F 3,527 |. 06/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-52 CLASS 1A 5.500%
. 3136BB-FF-4 [08/25/48 ...ovvvniiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U PO 119,499 |.......... 100,604 |......eeveeenns 0 ... (100,604) [...eevvvrennnes 0 |oueeen (100,604) [......ccvvnnnns [ (VN (VN P [ PO [V P 24,174 |. 08/25/2048 . |1.A ........
FANNIE MAE SERIES 2020-75 CLASS YI  4.000%
L.3136BC-JA-9 [ 11/25/50 ovvveniiiiiiiiiiiicie e . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V (U F 76,087 |oeeveennnnne 73,963 [ovviiiiiinnns [V R (73,953) |.oeeeeeeenns (U - (73,953) |.ovvvvvnnnnnns [ (VN (1 P [ PO [V PO 10,996 |. 11/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-94 CLASS GI  3.500%
. 3136BD-NA-2 [ 01/25/51 ovvveniiiiiiiiieieciii e . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V [V IO 107,879 |oveennnnns 116,683 |...ovvveeeenns 0 ... (116,653) |...ceeeeennnn 0 |oueeen (116,653) |vevvnneennns [ (VN (1 P [ PO [V PO 18,873 |. 01/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-33 CLASS DI 3.500%
L 3136BH-UU-1 [06/25/41 ovveeniiiiiiieec . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U F 54,676 |............ 48,077 |ovevevvrnnnnnns [V R (48,077) [cevvvvvernnnnns (U - (48,077) [ceunnriiennnnns [ (VN (1 P [ PO [V F 9,182 |. 06/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-75 CLASS ID  4.000%
L 3136BU-X3-4 [ 11/25/51 covveiiiiii . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 60,654 |............ 59,632 [ovvvviiiinnns [V R (59,632) |-.eeeeeeennnn (U - (59,632) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 8,346 |. 11/25/2051 . |1.A ........
FANNIE MAE SERIES 2022-10 CLASS SB  1.344%
L 3136BL-4E-7 [ 06/25/58 .vviviiiiiiiii . 09/25/2025 . |Paydomn .....evunniiiiiiiiiiiiniiiinn feneeeeiiiies feeeeeeeii [V (U PO 167,921 |.oooeeenens 182,892 |.............. 0 ... (182,892) |.....ceeennn 0 |oueeen (182,892) |vvvvnnnnnns [ (VN (1 P [ PO [V PO 19,743 |. 05/25/2058 . |1.A ........
FANNIE MAE SERIES 2022-33 CLASS SA  1.244%
L 3136BM-3Y-2 [09/25/38 ..oevviiiiiiiii . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U F 47,306 |......ceenn. 60,49 |............... [V R (60,499) |............... (U - (60,499) |...cevvnnnnnnne [ (VN (1 P [ PO [V F 9,560 |. 09/25/2038 . |1.A ........
FANNIE MAE SERIES 2022-50 CLASS SB  1.644%
L 3136BN-HO-0 [ 03/25/41 v . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U F 81,064 |.oevvennnnn. 81,064 |...oovvvrnnnns [V R (81,064) [evvvvvvrnnnns (U - (81,064) [cevvnevvvnnnnns [ (VN (1 P [ PO [V PO 11,603 . 03/25/2041 . [1.A ........
FANNIE MAE SERIES 2022-37 CLASS SA 144A
COT36BN-LT-1 [ 1.744% 07/25/52 ..ovvvviniiiiiiiceeecceiie . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U PO 144,848 |.......... 168,986 |.......ceveenns 0 ... (168,986) [....evvvrennns 0 |oueeen (168,986) [.......cvvvnnnn [ (VN (1 P [ PO [V PO 28,784 |. 07/25/2052 . |1.A ........
FANNIE MAE SERIES 2024-23 CLASS FA  5.456%
.. 3136BR-SP-3 [06/25/54 ...covvviiiiiiiiie s . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiiniiiiiiiin Jeneeeeiiieees [ 194,485 |........... 194,485 |........... 194,606 |........... 194,089 |....covvennnnns (U P 395 | (U P 395 | (U 194,485 |[......oovennnns (1 P [ PO [V F 7,038 |. 05/25/2054 . |1.A ........
FANNIE MAE SERIES 2024-54 CLASS FE  5.456%
..3136BS-SF-3 [08/25/54 ...eevvviiiiiiii . 09/25/2025 . |Paydomn ....ceveniriiiiiiiiiiiiiiinn feneeeeiiiinees foes 1,125,068 |........ 1,125,068 |........ 1,125,068 |........ 1,122,454 |...ooovvnennnns (U 2,615 | (U 2,615 | (U . 1,125,068 |..eevveeinnnnn (1 P [ PO [V PO 42,069 |. 08/25/2054 . |1.A ........
FANNIE MAE SERIES 2024-86 CLASS FA  5.806%
L 3136BT-A8-6 [ 12/25/54 ..oovveiiiiiiii s . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 114,398 |........... 114,398 |........... 114,809 [ovveiiiiiinnnnns (V2 0 s (R0 (U (411) [oeeiiiinnnns (U R 114,398 | (1 P [ PO [V F 1,005 | 12/25/2054 . |1.A ........
FANNIE MAE STRIP SERIES 327 CLASS 1 0.000%
L 3136FA-RT-9 [00/25/32 i . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 19,879 |[..ooeevenens 19,879 |oeveeennnns 18,022 |ovvveennnnns 18,421 |ovveeiinnnne (U 1,458 | (U 1,458 | (U P 19,879 |oeiiiiiinnnn (1 P [ PO [V N 0 |. 09/25/2032 . |1.A ........
FANNIE MAE STRIP SERIES 366 CLASS 8 5.000%
L3136FC-AB-3 [ 10/25/35 .ovvvviiiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U FO, 2,459 |[..oooiinnnnns 2,113 | 0 fens (2, 13) | (U . (2,113) |eveeeieienns [ (VN (1 P [ PO [V 439 . 10/25/2035 . [1.A ........
FANNIE MAE STRIP SERIES 356 CLASS 18  6.000%
L 3186FC-ON-9 [ 12/25/34 i . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U P [T 850 |ovvveiiiiinnnns 0 s [£ST0D ) (U <1510 PR [ (VN (1 P [ PO [V 350 |. 12/25/2034 . |1.A ........
FANNIE MAE STRIP SERIES 372 CLASS 1 0.000%
L 3136FC-T2-2 [08/25/36 .evvvvieiiiiiiiieiicii e . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiniiiiiiien fereeeriniies [ 6,910 [..occennnnns 6,910 |t 6,00 s 6,214 | (U P 696 |oevuniiiiinnns (U P 696 |oevuiiiiinnnn (U1 O 6,910 |oiiiiinnnnn (1 P [ PO [V N 0 |. 08/25/2036 . |1.A ........
FANNIE MAE STRIP SERIES 365 CLASS 9  5.500%
L 3136FC-2J-8 [01/25/36 ovvveniiiiiiiiieeiee e . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U P 736 |ooeveeennnnnnns 622 |ovviiiiiinnns 0 s (772 (U ({224 [ (VN (1 P [ PO [V 128 |. 01/25/2036 . |1.A ........

FANNIE MAE STRIP SERIES 370 CLASS 1 0.000%

..3136FE-AA-0 | 06/25/36 ... . 09/01/2025 . [Paydown . . 06/25/2036 . |1.A .

..31371L-KY-4 | FNMA POOL 25! .500% . . 09/01/2025 . [Paydown . . 03/01/2034 . |1.A . .

..31371M-JF-5 | FNVA POOL 255962  5.500% 10/01/35 ... . 09/01/2025 . |Paydown ... . 10/01/2035 . [1.A ........
FREDDIE MAC SERIES 3709 CLASS PO 0.000%

..3137A0-U3-7 | 08/15/40 ... . 09/01/2025 . |Paydown ... . 08/15/2040 . [1.A ........
FREDDIE MAC 0614

.. 3137A2-X4-8 | 11/15/40 oo . 09/01/2025 . | Paydown . 11715/2040 . |1.A ........
FREDDIE MAC SERIES 3770 CLASS GA  4.500%

..3137A4-LJ-4 1 10/15/40 ... . 09/01/2025 . |Paydown ... . 10/15/2040 . [1.A ........

FREDDIE MAC .963)
.. 3137AS-AY-0 JO1/15/41 ooeeeiiiiiieiiiiiie e . 09/15/2025 . [Paydown ....oovvovveiiiiiiiiiiiiiens Joviiiiiiiiiiiiies i 0 forrriiiiiiinnns 0 Jooeeeinnns 1,944 .ol 2,260 |..oooiiinnnnns 0 fo.... (2,260) )..uvvenennnn 0 Joeennn (2,260) )..uvvenenn [ N 0 oeeeiiiiinn [V PPN [V 0 foeeeiiiiinns 373 |. 01/15/2041 . J1.A ........
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FREDDIE MAC SERIES 3797 CLASS SA  1.993%
LSI3TAS-AZ-T [ 01/15/41 e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U P 875 |oiviiiinnnns 1,043 . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  2.003%
..3137A6-AT-9 |01/15/41 ... . 09/15/2025 . | Paydown ... 4,159 . 01/15/2041 . |1.A ........
FREDDIE MAC .
L 3137AA-M2-6 [ 05/15/41 Lovvviiiiiii . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 16,717 |oeeeens 16,717 [oeeeeenne 18,357 |ovevennnnnns 18,054 . 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3886 CLASS AS  1.433%
L3137AC-06-9 [07/15/41 ovveiiiiiiiii i . 09/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn feninneeeiiiies feeeeeiiii [V (U FO, 3,501 |ooveneinnnns 3,797 |ooeeeeeeeis 0 fens (3,797) |eeeeeeeees (U . (3,797) |eevenninnenns [ (VN (VN P [ PO [V 497 |. 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3934 CLASS SA  1.913%
L 3137AG-AN-0 [ 07/15/41 ovveiiiiiiii . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U F 13,057 |ovevennnnnns 14,953 [oiinninnne [V R (14,953) |..coeeeeennns (U - (14,953) |..ovvvennnnnnns [ (VN (1 P [ PO [V F 1,711 [. 07/15/2041 . [1.A ........
FREDDIE MAC SERIES 3958 CLASS AS  2.064%
LISTA-BC-T [ 11715741 e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U FO, 9,893 [............ 1,327 |l [V R (11,327) [cvvvveieennns (U - (11,327) [eniiiiinnnns [ (VN (1 P [ PO [V F 1,499 |. 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 3137AK-BF-4 [ 06/15/41 ovveiiiiiiiiiii e . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U FO, 5,005 |oveerennnnns 3,956 [..ccounnnnnnnn [V R (3,956) |...oeeeeennnnn [V A (3,956) |.evvvnnninnnnns [ (VN (1 P [ PO [V 955 . 06/15/2041 . [1.A ........
FREDDIE MAC SERIES 3998 CLASS CS  2.013%
COISTAL-HT-T [ 02/15742 i . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 7774 | 8,670 [uvvvvunnnnnns 0 fens (8,670) [c.vvvvvrnnnnnns (U . (8,670) [cvvevvrnnnnnn [ (VN (1 P [ PO [V 971 |. 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4028 CLASS SN 2.163%
LABTAP-DV-9 [02/15/32 i . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 8,284 | 8,807 [oevvuvininnns 0 fens (8,807) [cuvvvrrrnnnnnnn (U . (8,807) [cvnevvrnnnnnn [ (VN (1 P [ PO [V F 2,872 | 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 4040 CLASS TO  0.000%
L137AQ-TH-5 [03/15/37 v . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 50,828 |........... 50,828 |............ 44477 .o 45,157 |oovviiiinnns (U 5,671 [ooeeiiiiininnns (U 5,671 [ooeeiiiiiinnnns (U P 50,828 |.eevunniinns (1 P [ PO [V N 0 |. 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L 3137AQ-UP-1 [ 06/15/42 i . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 84,103 [............ 84,103 |............ 91,200 |.....cevnens 89,304 |..........el 0 fens (5,200) |-eeeeeeeeenns (U . (5,200) |.evvvennnnnns (U P 84,103 |ovvveenennns (1 P [ PO [V F 2,196 |. 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4086 CLASS ST  1.513%
L3137AR-UB-T [ 07/15/42 v . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 3,044 |........e.ent 3,372 [ [V R (3,372) |.eeeeeeeeen [V A (3,372) |evveninainns [ (VN (1 P [ PO [V 368 |. 07/15/2042 . |1.A ........
FREDDIE MAC SERIES 4087 CLASS SD  1.063%
L3137AS-BL-4 [07/15/42 v . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 5,361 |oeverinnnnns 6,959 [...ccccnnnnnnn [V R (6,959) |...coeeeennnn [V A (6,959) |.vvvvnnninnne [ (VN (1 P [ PO [V 815 |. 07/15/2042 . |1.A ........
FREDDIE MAE SERIES 4098 CLASS PI  4.000%
LO13TAT-TE-6 [ 04715742 v . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U F 11,585 |oovveennnnns 10,838 [ovvvvvvinnnnns [V R (10,838) [cevvvvvrrnnnns (U - (10,838) [cevevrevennnnns [ (VN (1 P [ PO [V F 2,156 |. 04/15/2042 . |1.A ........
FREDDIE MAE SERIES 4097 CLASS KS  1.713%
LB137AT-LS-9 [09/15/31 v . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U FO, 1,743 | K 72 [V R (2,269) ... 263 |..ooennnn (2,532) [.eovvvvnnnnnnns [ (VN (1 P [ PO [V F 2,469 |. 09/15/2031 . [1.A ........
FREDDIE MAC SERIES 4103 CLASS SN 1.563%
L 3137AU-B3-2 [ 00/15/42 i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U F 14,220 |oeeeennnnns 16,986 [....evvvvnnnes [V R (16,986) [vvvvvrernnnns (U - (16,986) [c.vneevvnnnnns [ (VN (1 P [ PO [V F 1,345 |. 09/15/2042 . |1.A ........
FREDDIE MAC SERIES 4139 CLASS SA  1.663%
LOISTAN-YE-9 [12/15/42 i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U F 11,335 | 13,414 | [V R (13,414) ...l (U - (13,414) |.oovvninnnns [ (VN (1 P [ PO [V F 1,486 | 12/15/2042 . |1.A ........
FREDDIE MAC SERIES 4176 CLASS Cl  3.500%
. 3137B0-N9-1 [03/15/28 ovvveniiiiiiiiiceciii e . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U FO, 3241 [ [ I O, 0 s (931) |vevvvvrinnnns (U (931) |oevvvvnnns [ (VN (1 P [ PO [V F 1,467 |. 03/15/2028 . |1.A ........
FREDDIE MAC SERIES 4245 CLASS AS  1.513%
L3137B3-WH-7 [ 08/15/43 ovveeiiiiii . 09/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiinn feninneeeiiiiees feeeeiiiiis [V (U FO, 7,282 [oeeiiiiinnnns 8,326 ...l 0 fens (8,326) |..ceeeeeennnn (U . (8,326) |.evvvnnnannns [ (VN (1 P [ PO [V 777 |. 08/15/2043 . |1.A ........
FREDDIE MAC SERIES 4255 CLASS CS  1.613%
L 3137B5-FI-8 [ 06/15/35 vvviiiiiiii . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U F 41,102 [.ooeeeeenns 49,560 |......oeeeennn [V R (49,560) |.....cceennnnnn (U - (49,560) . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 4286 CLASS SN 1.513%
..3137B6-V3-2 |12/15/43 ... . 09/15/2025 . | Paydown ... .. (7,751) ). L (7,751) |... . 12/15/2043 . |1.A ........
FREDDIE MAC .
L 3137B6-Y0-8 [ 12/15/43 e . 09/01/2025 . |Paydonn .....euunvvriiiinnniiiiiinnn Jovneineeeeiiniinnees foenennn.. 69,947 .....69,047 |............66,001 |............66,929 |...............0 [ 3,019 | (U 3,019 . 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4296 CLASS CS  0.912%
..3137B7-BP-3 |07/15/36 ... . 09/15/2025 . | Paydown ... ... (704) . ... (704) ... . 07/15/2036 . |1.A ........
FREDDIE MAC .000¢%
L 3137B7-MD-8 [ 07/15/39 ovvviiiiiiiiiieecee . 09/15/2025 . |Paydomn ...ccvvvnniriiiiniiiiiiriiinn fenieeeeiiiiees feeeeeens 61,874 |............ 61,874 | 58,106 |.eevvennnnn. 60,418 |oeveeiiinnns (U 1,456 |oeeeenenninnns (U 1,456 |oveeeennnnns (U P 61,874 | (1 P [ PO [V N 0 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 4338 CLASS ZX  4.250%
..3137BB-2P-4 |05/15/44 ... . 09/01/2025 . | Paydown ... .... 476,088 .. (35,242) |... .. 476,088 |.. . 05/15/2044 . |1.A ........
FREDDIE MAC .
. 3137BF-DA-6 [01/15/41 Lovvviiiiiiiiiiiiiiiiiii s . 09/15/2025 . |Paydomn ..ieevueiiiiiiiiiniiiiiiiins Joviinnneriiiiininees foreeeiiinnns TA75 oeeeiiins TAT5 |t 7,514 | 7,752 |ooeeieieeennn [ PO (276) [cvvnnnnnnnnnn [U (276) |oveeiiiinnnnns (U TAT5 [, 0 | (U [ o 46 |. 01/15/2041 . |1.A ........
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FREDDIE MAC SERIES 4476 CLASS IL  6.000%
L 3137BU-BH-2 [ 06/15/37 v . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 37,892 [oovvieennns R,311 | [V R (32,311) | (U - (32,311) |oeeviiiins [ (VN (1 P [ PO [V F 6,709 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 4485 CLASS SA  1.663%
..3137BJ-Q5-5 |06/15/45 ... . 09/15/2025 . |Paydonn ...ccevvnnvviiiininniniiiinnn Jeieneeeeiiiiinnees fooneneiiiienn 00 [ 00 [ 14,848 | 17,340 [0 e (17,340) |. .. (17,340) |... .. 1,448 |. 06/15/2045 . [1.A ........
FREDDIE MAC .
L 3137BP-NT-2 [ 05/15/46 oovveniiiiiiiieeeccei e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U F 31,941 [...oeeeies 34,444 foiinnnnnn. [V R (34,444) [covvvvnnnnnnnns (U - (34,444) ...oovvnnnnnns [ (VN (1 P [ PO [V F 4,905 |. 05/15/2046 . [1.A ........
FREDDIE MAC SERIES 4612 CLASS KZ  2.500%
..3137BR-S8-9 [09/15/46 ....evvviiiiiiiiiiiiiiii . 09/15/2025 . |Paydomn ..covvunniiiiiiiiiiieiiiinn feenneeeeeiiies feeeees 88,191 [........... 88,191 |.eenns 78,757 |evernnnnns 79,968 |......oeunnnnnn (U 8,223 |viiiiinns (U 8,223 |viiiiinns (U P 88,191 | (VN P [ PO [V F 1,466 |. 09/15/2046 . |1.A ........
FREDDIE MAC SERIES 5052 CLASS 10  3.500%
LOISTFT-HE-8 [ 12/25/50 i . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V (U F 74,061 |oeveennnnns 70,891 |oevveiiiiinnns [V R (70,891) [cevvvvvernnnns (U - (70,891) [ceveniiiinnnnns [ (VN (1 P [ PO [V PO 10,079 |. 12/25/2050 . [1.A ........
FREDDIE MAC SERIES 4751 CLASS SB  1.763%
L 3137FD-B8-4 [ 01/15/39 ovvvviiiiiiiiiiieiiii . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U F 27,8% |.....cevnnns 33,421 [, [V R (33,421) |.ooeeeeees (U - (33,421) |ooevvvinnnnns [ (VN (1 P [ PO [V F 5,394 [. 01/15/2039 . [1.A ........
FREDDIE MAC SERIES 5083 CLASS LI  3.500%
3137FF-RC-3 [08/25/49 ...covvvniiiiiiiiiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U PO 223,789 |........... 220,528 |...evvninnnnnne 0 ... (220,528) [..vvvvvnnnnnnnn 0 |oueeen (220,528) |....cvvvnnnnnne [ (VN (1 P [ PO [V PO 29,616 |. 08/25/2049 . |1.A ........
FREDDIE MAC SERIES 4851 CLASS MS ~ 1.613%
L 3137FK-AV=8 [ 08/15/57 evveniiiiiiiiiiiiiiii e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U F 49,464 |............ 57,326 |oeeeiiieennnn [V R (57,326) |-.eeeeeeennnn (U - (57,326) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 5,562 |. 08/15/2057 . [1.A ........
FREDDIE MAC SERIES 4853 CLASS SG  1.613%
L3137FK-TE-5 [04/15/38 ovvveniiiiiii e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U F 18,679 [oeinne 2,185 | [V R (22,185) |.oeeeeeennns (U - (22,185) |.eevvvnnnnnnns [ (VN (1 P [ PO [V F 4,187 |. 04/15/2038 . |1.A ........
FREDDIE MAC SERIES 4993 CLASS Al 144A
.. 3137FU-4I-1 [4.000% 07/25/40 ...ovvvniiiinniniiiiiiiiieeeees . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U F 46,842 |............ 40,720 |.oeeeeeinenns [V R (40,720) [vvvvvvennnnnns (U - (40,720) [ouunnivinnnnns [ (VN (1 P [ PO [V F 8,618 |. 07/25/2040 . [1.A ........
FREDDIE MAC SERIES 3721 CLASS SB  1.514%
..3137GA-DJ-3 [09/15/40 .evvvnniiiiiiiiiieiii . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U F 11,679 [oernne 13,865 |............... [V R (13,865) [vevvvrernnnns (U - (13,865) [cevvnievrnnnnns [ (VN (1 P [ PO [V F 2,128 |. 09/15/2040 . |1.A ........
FREDDIE MAC SERIES 5116 CLASS Bl ~ 4.000%
L 3137HO-JE-9 [01/25/50 ovvviniiiiiiinieecee . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 88,320 |.......eeen. 87,584 |............l [V R (87,584) [cevvvvvennnnns (U - (87,584) [cevvviivinnnnnn [ (VN (1 P [ PO [V PO 11,659 |. 01/25/2050 . |1.A ........
FREDDIE MAC SERIES 5122 CLASS IY  3.500%
LI3THISAX-4 (07725751 v . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V (U F 93,082 |.....cevnnnn 87,421 |l [V R (87,421) |cvvvvvvrenanns (U - (87,421) [cevvniiinnnnns [ (VN (1 P [ PO [V PO 11,927 |. 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5127 CLASS M1 3.000%
LBTHISFH-4 [07/25/51 (v . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U F 48,382 |.....cvvnnnn 48,680 |..eeevvirnnnnns [V R (48,680) [evvvvrrrnnnns (U - (48,680) [c.vvneevernnnns [ (VN (1 P [ PO [V F 6,309 |. 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS NI 3.500%
LABTHASNG-2 [ 12/25/51 i . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U PO 134,880 |ovevennnnn. 136,279 | 0 ... (136,279) |...oeeeeennn 0 |oueeen (136,279) |vvvvnnnnnne [ (VN (1 P [ PO [V PO 17,627 |. 12/25/2051 . [1.A ........
FREDDIE MAC SERIES 5217 CLASS ClI  6.000%
.. 3137HE-8Q-9 [07/25/49 ...ovvvniiiiiiiiin i . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U PO 189,665 |........... 164,204 |............... 0 ... (164,294) [...vvvvnnnnnne 0 |oueeen (164,204) |....cvvvnnnnnns [ (VN (1 P [ PO [V PO 34,554 |. 07/25/2049 . [1.A ........
FREDDIE MAC SERIES 5440 CLASS FH  5.456%
L313THD-YA-2 [ 07/25/54 v . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 845,557 |........... 845,557 |........... 845,557 |.......eenn 843,831 [.....covuunnnnn (U 1,725 | (U 1,725 | (U 845,557 [...cccevunnnnns (1 P [ PO [V PO 31,363 |. 07/25/2054 . |1.A ........
FREDDIE MAC SERIES 5481 CLASS FA  5.756%
.. 3137HH-02-0 [ 12/25/54 . 09/25/2025 . | Paydown ... 0 e (947) | 0 w0 ] . 12/25/2054 . |1.A ........
..3138AH-6L-5 |FNMA POOL Al4474  5.000% 07/01/41 . . |- 09/01/2025 . | Paydown ... 0. o0 |- o0 ] . 07/01/2041 . |1.A ........
..3138AL-PG-6 |FNMA POOL A16722  4.500% 07/01/41 . . |- 09/01/2025 . | Paydown ... .0 w0 ] w0 ] . 07/01/2041 . |1.A ........
..3138EN-S8-3 [FNMA POOL AL5942  5.000% 07/01/44 . . 09/01/2025 . | Paydoun . 0 0| 0| . 07/01/2044 . |1.A .
..3138ET-PS-9 [FNMA POOL AL8532  3.426% 06/01/45 . . 09/01/2025 . | Paydoun . 0 0| 0| . 06/01/2045 . |1.A .
..3138WF-CS-3 [FNMA POOL AS5480  4.500% 07/01/45 . ... |- 0970172025 . [Paydown ... 0. 0. 0. . 07/01/2045 . |1.A ........
FANNIE MAE SERIES 2002-7 CLASS SB  4.130%
L B31392B-2K-1 [ 02/25/28 .o . 09/25/2025 . |Paydomn .eeevveneeeeenniieeeeeennn Jerneeeeeeeneees e [V (U PO L3 I AU M9 | (U [ ) (U [RREC) ) [ (VI IO (VI PO [ PO [V AU 100 |. 02/25/2028 . [1.A ........
FANNIE MAE SERIES 2002-10 CLASS QT  6.837%
L 31392B-6S-0 [ 10/25/31 ovveieeeeeee e . 09/25/2025 . |Paydomn .cevvuueeeeeniniieeeeeennin feeeeeeeenneeeee [ereeeeeennnn 2,554 |iiens 2,554 |.ooooooiinnns 1,672 | 1,851 |oeeeeeieeeee 0 Joeeeeees 703 |eeeeeeeeeenns (V1 PO 703 |eeeeeeeeeenns [V IO 2,554 |oocoiiiiiinnnn (VI PO [ PO [V AU 115 |. 10/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-72 CLASS NZ  6.000%
L B1392B-GI-0 [ 12/25/31 e . 09/01/2025 . |Paydomn oeevveuneeeeenniieeeeeennnn fereeeeeeennieeeee [ereeeeeennnn KT VA RO 3ATT |eees 3,725 |oeeeeeeennnns 3,595 [oooiiiiiiiinnns (U [ 1) ) O (U (418) [ceeeeeennnnnn [V IO KT VA PO (VI PO [ PO [V AU 128 | 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-79 CLASS BA  7.000%
L 31392B-MM-5 [ 03/25/45 ... . 09/01/2025 . |Paydomn .cevveeneeeeenniieeeeeennnn fereeeeeeeenieeeee [ereeeeeenaas 9,682 [...cceeeenne 9,682 |eeerinnnns 9,700 |eerrennnnns 9,694 [.....ccoennnens 0 foeeeeees (13) |eeeeeeeeeenes 0 e (13) |eeeeeeeeeenes [V PO 9,682 |..covvnnnnnnns (VI PO [ PO [V PO 450 |. 03/25/2045 . |1.A ........
FANNIE MAE SERIES 2002-14 CLASS 10 0.299%
L 313920-AX=2 [01/25/42 .o . 09/01/2025 . |Paydomn .ceevueneeeeennieeeeeeennn Jeeneeeeeeeneeee e [V [ PO [ PO (U1 PP [ PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 439 . 01/25/2042 . [1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  3.580%
.. 31392C-P9-9 [05/25/32 ..iiiiiuiiiiiiieiiie e e . 09/25/2025 . |Paydomn .eeevuuusserrrnniinaeerenns Jornnnnnerennnnnnaes feaneeeeeennnans [ [ U PP 76 |eeeennanaaeenes KL T [V N (39) |oevemmeraennes (U N (39) |oevenmaeaennes [ 0 |oeerminaaeees [V PP (U T [ PP 57 |. 05/25/2032 . |1.A ........
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FANNIE MAE SERIES 2002-21 CLASS SD  3.629%
.. 31392C-RB-2 [04/25/32 ..oiiiiiiiiiiiii s . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U P P 161 el 0 s (LD (U (161) [oeeeeevinnnnns [ (VN (1 P [ PO [V 146 |. 04/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-63 CLASS SN 3.529%
..31392E-D3-1 | 10/25/32 ... .. |- 09/25/2025 . | Paydoun ... (198) . 10/25/2032 . |1.A ........
FANNIE MAE .630¢%
LO1392E-GM-6 [ 09/25/32 i . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U P 171 [ 150 [ouvveniiiinnns 0 s [T (U [QECI0) ) PO [ (VN (1 P [ PO [V 152 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-58 CLASS SW  3.629%
L 31392E-NB-2 [ 00/25/32 i . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V [ 2 PP L2 O 0 s (48) [cvvvvvnnnnnnnn (U P (271 P [ (VN (VN P [ PO [V 140 |. 09/25/2032 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2002-W9 CLASS 10
.. 31392E-80-4 [0.930% 08/25/42 ....evvvvnniiiiiiiiiiiiiiiiis . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V F 1,000 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-59 CLASS CS  3.529%
L1B92E-TZ-3 [00/25/32 i . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U P 162 |oveeeieeiiinns L1720 IO 0 s [1:73 ) (U (172 ) O [ (VN (1 P [ PO [V 76 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS X1 ~ 0.497%
L1392E-VX-5 [02/25/44 i . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U P 363 |.oiiiiiiins L1720 IO 0 s (173 (U (172 ) O [ (VN (1 P [ PO [V 398 |. 02/25/2044 . |1.A ........
FANNIE MAE SERIES 2002-90 CLASS ST  1.000%
L 31392G-EF-8 [ 08/25/32 .evvvviiiiiiiii . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U P 128 | 101 |l 0 s (101) [orvnnnnnnnnnnns (U (101) feuneiiiinnnnns [ (VN (1 P [ PO [V 34 |. 08/25/2032 . |1.A ........
FREDDIE MAC SERIES 2463 CLASS Z  6.000%
L 31392U-U4-2 [ 06/15/32 ovvveniiiiiiiieeeee e . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiniiiiies fereeereniiees o 5,677 |fooiiiiinnnnns 5,677 |veerennnnns 5,913 [oooiiiiinnns 5,862 |.....ooeeennn 0 s (1) (U [QECE) ) PO [V P 5,677 |oeriiiiinnnn (1 P [ PO [V 228 |. 06/15/2032 . |1.A ........
FREDDIE MAC SERIES 2458 CLASS SE  3.514%
L 31392P-BR-2 [01/15/32 covveiiiiiiiiin e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V [ 49 [, 54 |l 0 s (54) [oovvnnnnnnnnns (U P (54) |vvvenininns [ (VN (1 P [ PO [V 22 [.01/15/2032 . [1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
.. 31393C-2C-0 [06/25/33 .evvvveniiiiiiiiie i . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 2,33 | P N 2,784 | 2,673 | 0 s (338) |vevverrnnnnns (U (338) |.eevvvnnnnnns (U1 O P T N (1 P [ PO [V 91 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-67 CLASS WA  9.549%
L 31393D-NX-5 [ 01/25/32 evvviiiiiiiii e . 09/25/2025 . |Paydomn .....uuuviiiiiiiiiieiiiiins fereeeereiiees [ 3,813 [eeiiiinne 3,813 |iiiiinns 4,989 |.....coeenens 4,806 |............... 0 s (993) |vvvvvvrnnnnnns (U (993) |.ovvvvnnnnnns [V P 3,813 [t (1 P [ PO [V 253 [. 01/25/2032 . [1.A ........
FANNIE MAE SERIES 2003-87 CLASS SL  4.630%
L 31893E-8D-7 [ 07/25/33 vvviiiiiiiiiii . 09/25/2025 . |Paydomn .....vuunriiiiiiniiiieiiiiinn foreeeeeiiiees [ 4,619 [eeeeene 4,619 |.oeeenns 5,040 |oeeueinnnnns 4,979 [ 0 s (360) [cevvvnnnnnnnnns (U [R<ICI0) N PO [V P 4,619 [oooiiinnnnnnns (1 P [ PO [V 142 . 07/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-71 CLASS DS 1.509%
L 31393E-KS-7 [ 08/25/33 viiiiiiiiiiii . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 23,021 |oeeeennnnns 23,021 [ooiieiiennns 20,924 |............ 21,918 | (U 1,103 [oooeiiiiinnnnns (U 1,103 [oooeiiiiinnnnns (U P 23,021 [oooiiiiiinnnnns (1 P [ PO [V 222 . 08/25/2033 . [1.A ........
FREDDIE MAC SERIES 2577 CLASS SN 0.550%
L 31393L-ED-1 [ 02/15/83 i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V [ oL 86 [cvvvrirninnnns 0 s (86) |.eeeeeeeeennns (U P [R:15) ) O [ (VN (1 P [ PO [V 30 |. 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2003-116 CLASS S  5.160%
L 31303T-48-2 [ 11/25/33 oiviiiiiiiiiiie . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiniiiiiiinn ferieeereiiees [ 2,307 e 2,307 |eeeiiins 1,855 |oeiiiinns 2,047 | (U P LIV FO (U P LIV (U1 O 2,307 [ooeiiiiiinnnns (1 P [ PO [V 80 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-126 CLASS IB  0.050%
..31393U-CF-8 [ 12/25/33 .. . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U P L O 89 [ 0 s (89) [cevvvvnnnnnnnnn (U P (89) |vvvvnninnnnns [ (VN (1 P [ PO [V 21 | 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-47 CLASS Ul 5.500%
.. 31393Y-D6-9 [06/25/34 ..oevvveiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V [ F£: T PO 70 [oeeiininnnnnns 0 s [0 R (U P [0} [ (VN (1 P [ PO [V 47 | 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-28 CLASS QM  2.680%
L31393Y-EY-7 [01/25/34 i . 09/25/2025 . | Paydoun . 01/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-46 CLASS ST  1.150%
..31393Y-04-0 [05/25/34 ..oovvvniiiiiiiie s . 09/25/2025 . | Paydoun . 05/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-43 CLASS S  5.117%
..31393Y-TH-8 |06/25/34 ... .. |- 09/25/2025 . | Paydoun ... . 06/25/2034 . |1.A ........
FANNIE MAE .
L 31304A-E4-4 [ 12/25/33 ooiiiiiiii s . 09/01/2025 . | Paydoun . 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA
.. 31394A-J7-2 |00/25/34 ... . 09/01/2025 . | Paydown ... . 09/25/2034 . |1.A ........
FANNIE MAE .000¢%
.. 31394A-NQ-5 [08/25/34 .oevviiiiiiiiii . 09/01/2025 . | Paydoun . 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl  5.000%
.. 31394A-NR-3 | 08/25/34 ... .. |- 09/01/2025 . | Paydoun ... . 08/25/2034 . |1.A ........
FANNIE MAE .
.. 31394A-70-2 [04/25/34 . iiiiviniiiiiiiii s . 09/01/2025 . |Paydomn ...ecevuniiiiiiiiiiiiiiiiiins Joinnniriiiiinens foeneieeiiiiians [ 0 Joveriiniiinns XX J: I N, [ PO (758) [cvvennnnnnnnns [U (758) |oueeniiiinnnnns [ 0 Jovvennennns 0 | (U [ 269 |. 04/25/2034 . |1.A ........
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FANNIE MAE SERIES 2004-71 CLASS Ul 5.000%
.. 31304A-Z8-8 [02/25/34 ...oeiiiiiiiiii s . 09/01/2025 . |Paydomn ...ccvvuneriiiinininiiiiinn Jeenneeeeiiineees oo 00 [ 00 e 1,182 | 99T [ 0 s (951) |vevvverennnns (U (951) |oevvrnnnnnns [ (VN (1 P [ PO [V 327 |. 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-30 CLASS SP 4.260%
.. 31394C-5T-5 | 11/25/33 ... .. |- 09/25/2025 . | Paydoun ... . 11/25/2033 . |1.A ........
FANNIE MAE .
.. 31394C-JG-8 [03/25/35 ..oiiviiiiiiiiii s . 09/25/2025 . |Paydomn ....cvuunviriiiininiiiiiiinn Jeinneeeeiiniineees oo 0 [ 00 e LT79 | 1TT9 0 fens (1,779) fervvniinnnnnns (U . (1,779) [eeiiiiinnnnns [ (VN (1 P [ PO [V 457 |. 03/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-29 CLASS SD  2.280%
.. 31394D-FH-8 [04/25/35 ...civiiiiiiiiiiie s . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U P 396 |ooiiiiiiins 3% |oeeeeiiiiennns 0 s () PO (U (396) |.oevvvvnnnnnns [ (VN (VN P [ PO [V 117 [. 04/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-59 CLASS UA  3.230%
L 31394E-ST-6 [ 07/25/35 vvvviiiiiiiiiee . 09/25/2025 . |Paydomn ...covvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeees 13,441 [ 13,441 | 12,161 | 13,234 [ (U P 207 e (U P 207 e (U P 13,441 | (1 P [ PO [V 276 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-93 CLASS SH  4.443%
L 31304F-4L-6 [ 10/25/35 oiiiiiiiiii . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins ferneeeeeiiees [ 3,946 [oeerennnn 3,946 .....coennnns 1,501 | 2,005 |iiiiiiiinns (U 1,941 | (U 1,941 |, (U1 O 3,946 |...coovnnnnnnns (1 P [ PO [V 121 . 10/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DM 7.993%
L 31394F-DT-9 [ 07/25/35 ovvviiiiiiiiie e . 09/25/2025 . |Paydomn ...cvvueiiiiiiiiiiiiriiinn fenieeeeeiiies feeeeeeens 30,747 | 30,747 |.ooeeennnnns 30,903 |....cevennns 31,426 |l 0 s (679) [cevvvnnnnnnnnns (U [(-745) ) PR (U P 30,747 oeeernnen (1 P [ PO [V F 1,627 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DI 1.530%
L 31394F-DV-4 [ 07/25/35 ovvvviiiiiiiii e . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U P 500 |..oceieinnnnnns 500 |oveveriiiinnns 0 s (500) [vvvvnnnnnnnnns (U [SI0[0) ) PO [ (VN (1 P [ PO [V 126 | 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-90 CLASS AS  2.230%
L31394F-IB-7 [ 10725735 i . 09/25/2025 . |Paydomn .....evunniiiiiiiiiiiiniiiinn feneeeeiiiies feeeeeeeii [V (U FO, 1,787 [ooeeiiinnnnns 1,787 [ 0 fens (1,787) feuvvninnnnnnns (U . (1,787) [eeiiiinnnnnn [ (VN (1 P [ PO [V 353 . 10/25/2035 . [1.A ........
FREDDIE MAC SERIES 2682 CLASS SB  5.695%
L 31394K-KV-5 [ 10/15/33 ovvveniiiiiiiieeecci e . 09/15/2025 . |Paydomn ....evuunviiiiiiininiiiiins fereeereiiieees o 1,304 [oooiiinnnns 1,304 | 726 |oooveiiinnns 813 | (U P 491 | (U P 491 | (U1 O 1,304 | (1 P [ PO [V 49 . 10/15/2033 . [1.A ........
FANNIE MAE SERIES 2005-102 CLASS DS 7.507%
L31394U-HT-2 [ 11725735 i . 09/25/2025 . |Paydomn ...ccevunniiiiiiiiiniiiiiiinn ferineeeeiiies feeeeeiinin 266 [ooiiiiiiiinnnns 266 |...ocovniiiiinns [ N (U P (U P 266 |oeeeniiiiinnns (U P 266 |oeeeiiiiiinns [ PR 266 |oeeuiiienns (1 P [ PO [V 13 . 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-100 CLASS S  2.246%
L 31394U-QF-2 [ 11725735 v . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U FO, 3,761 |oeveeennnnnns 4,234 [, [V R (4,234) [cnnnnnnnnnnnns [V A (4,238) [.covvvnnnnnnnns [ (VN (1 P [ PO [V 987 |. 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SV 7.455%
L31304V-EU-0 [ 11725735 i . 09/25/2025 . |Paydomn ...ccvuueiiiiiiiiiiiniiiinn feneeeeniiiees feeeeeens 16,260 |.......oeens 16,260 |............ 16,050 |............ 16,405 |............... 0 s (145) |vevvvrrinnnns (U (145) |.ovvviinns (U P 16,260 |ovvennieiennnnn (1 P [ PO [V 829 |. 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SW  2.130%
LO134V-EV-8 [ 11725735 i . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U P L (0]: 0 O LEE T T 0 s (164) [covvnnnnnnnnnns L [RVK) ) . [ (VN (1 P [ PO [V 260 |. 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP 7.287%
..31394V-JJ-0 [01/25/36 .evvvneiiiiiiiiiieiiii e . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiiieiiiiinn fereneeereiiiees [ 2,987 |oeeeiiiinns 2,987 | 2,465 |.....covnnnns 2,662 |iiiiiiinnns (U P 325 | (U P 325 | (U1 O 2,987 [ooeiiiiiinnnns (1 P [ PO [V 147 . 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2005-120 CLASS IL  2.010%
L. 31304V-KK-5 [01/25/36 .evvvneiiiiiiiiiiiiciii e . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U P F LY R M50 0 s (445) |.vevveniinnnns (U (445) |.oovvvinnns [ (VN (1 P [ PO [V 217 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS HK  0.000%
..31394V-V5-6 [ 03/25/36 ....evvvnniiiiiiiiii i . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 20,051 [ 20,051 |..ooceeenens 18,516 ... 18,779 [ooeeiiiiinnnnns (U 1,271 [ooeeiiiinnnns (U 1,271 [ooeiiiiiiinnns (U P 20,051 |eveeiis (1 P [ PO [V N 0 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS NS  1.670%
L 31394V-76-0 [03/25/36 ..eevvviniiiiiii e . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U P HI | 72 I A, 0 s (528) |vvvvvrrnnnnns (U (528) |.oevvvvnnnnnns [ (VN (1 P [ PO [V 364 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2781 CLASS SA  5.328%
.. 31304X-DP-8 [ 04/15/34 .oovvvniiiiiii . 09/15/2025 . | Paydoun . 04/15/2034 . |1.A ........
FREDDIE MAC SERIES 2802 CLASS SL  5.298%
.. 31394Y-QJ-6 [ 04/15/32 .ooivvvniiiiiiii . 09/15/2025 . | Paydoun . 04/15/2032 . |1.A ........
FREDDIE MAC SERIES 2795 CLASS ST  1.750%
..31394Y-VB-7 |12/15/32 ... .. |- 09/15/2025 . | Paydoun ... . 12/15/2032 . |1.A ........
FANNIE MAE .500¢%
L. 31395A-JY=2 [06/15/34 .evveniiiiiiiiieeii . 09/01/2025 . | Paydoun . 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 2.223%
..31395B-TT-0 |03/25/36 ... .. |- 09/25/2025 . | Paydoun ... . 03/25/2036 . |1.A ........
FANNIE MAE .507¢
L 31395B-VI-0 [ 03/25/36 ..vvvvviiiiiiiiii e . 09/25/2025 . | Paydoun . 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2828 CLASS GF  8.500%
.. 31395C-80-5 |06/15/34 ... . 09/15/2025 . | Paydown ... . 06/15/2034 . |1.A ........
FREDDIE MAC .645)
.. 31395C-Y5-4 [02/15/33 .iiivviniiiiiiiiiii i . 09/15/2025 . | Paydown . 02/15/2033 . |1.A ........
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FANNIE MAE SERIES 2006-31 CLASS SX  2.246%
.. 31395D-AP-4 [ 05/25/36 ...eevvrnniiiiiiiie s . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U FO, 7,510 |ooeeeinnnnns /5 (VI R | B AP (3 (1)) AR | B FP () (1S A | I SN (VN (1 P 0 . 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-36 CLASS SA
.. 31395D-PQ-6 |05/25/36 ... . 09/25/2025 . |Paydown ... . 05/25/2036 . |1.A ........
FANNIE MAE .
.. 31395D-84-2 [03/25/36 ...evvvnnniiiiiiiie e . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U P T8 | L2 I PO, 0 s (728) [cuvvnnnnnnnnnns (U (728) [oeeneiiinnnnns [ (VN (1 P [ PO [V 413 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-50 CLASS IJ  2.130%
L 31395D-UE-7 [06/25/36 ..evvvviiiiiiiiieeiiii e . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U FO, 1,673 | 1,760 [ooeennnnnnnnns 0 fens (1,760) [oovvvvnnnnnnnns (U . (1,760) [oeeneevinnnnns [ (VN (VN P [ PO [V 332 [. 06/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-50 CLASS KS  7.810%
.. 31398D-UU-1 [06/25/36 .evvvneeiiiiiiieeiiei e . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins fereeereiiieees [ 1,788 |oveeeennnns LI I 1,129 | 1,240 |oveeennnnnnns (U P [ R (U P [T R [V P 1,788 [oeeeiieiinnnn (1 P [ PO [V 92 |[. 06/25/2036 . |1.A ........
FREDDIE MAC SERIES 2906 CLASS SN 7.324%
L31395K-V0-1 [ 12/15/34 i . 09/15/2025 . |Paydomn ...covvvnniriiiiiiiiiiriiinn fenieeeeeiiiees feeeeens 12,858 |[..oocevenens 12,858 |ooveveennnnns 7,927 |oveeiennns 8,417 | (U 4441 | (U 4441 | (U P 12,858 |oeeniiiiiinnnn (1 P [ PO [V 627 |. 12/15/2034 . |1.A ........
FREDDIE MAC SERIES 2934 CLASS EJ  5.000%
L. 31395M-CV-9 [09/15/34 .oovviiiiiiiiiiiie . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 12,398 [o.oeeenee 12,398 |ooeeennnnns 13,605 |oveveennnnns 13,404 |l 0 fens (1,008) [cvvvvvvnnnnnnnn (U . (1,008) [o.nneeeernnnnns (U P 12,398 |ooveiis (1 P [ PO [V 426 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2922 CLASS A 6.000%
L 31395M-U3-1 [ 02/15/35 v . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U P 759 | 789 |oveiiiiiiiinns 0 s (759) |+vvvevrrnnnnns (U (WA ) [ (VN (1 P [ PO [V 199 |. 02/15/2035 . |1.A ........
FANNIE MAE SERIES 2006-62 CLASS ST  7.000%
.. 31395N-6U-6 [ 04/25/36 ...oovvvnniiiiiiiiiiiiiii e . 09/25/2025 . |Paydomn .....vuunriiiiiiniiiieiiiiinn foreeeeeiiiees [ 4,380 [ooeiiiennne 4,380 |ieeeinnnnnns 4,976 |oeevennnnnns 4,848 ...l 0 s (467) [cevvnnnnnnnnnns (U (467) [ceeeeevinnnnns [V P 4,380 [...coovnnnnnnns (1 P [ PO [V 205 |. 04/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS PO 0.000%
L 31398N-AP-2 [ 06/25/36 .evvvnniiiiiiiie e . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 1,08 |eens 1,008 |oveeiiiiiinns 2 B 321 s (U P VL LA P (U P VL LA T (U1 O 1,08 [ooeeieiiiinnnnn (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS IS 2.130%
L 31395N-BF-3 [06/25/36 ...evvvniiiiiiiieiiiii e . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U P 568 |.....cevnninns 582 |ovviiiiiiiinns 0 s (572 1 FO (U [(52:70 ) [ (VN (1 P [ PO [V 545 . 06/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-56 CLASS 0G ~ 0.000%
L 31395N-XW-2 [ 07/25/36 ovvveeieiiiieeecee i . 09/25/2025 . | Paydoun . 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS SG  2.116%
L 31395N-XY=8 [ 07/25/36 ovvveniiiiiiiieeeiee e . 09/25/2025 . | Paydoun . 07/25/2036 . |1.A ........
FANNIE MAE STRIP SERIES 410 CLASS C  3.000%
.. 31395Q-CP-3 [ 04/25/27 .cvvvviiiiiiiiiec i . 09/01/2025 . | Paydoun . 04/25/2027 . |1.A ........
FREDDIE MAC SERIES 2980 CLASS SL  2.213%
L 31395U-F6-3 [ 11/15/34 oovveniiiiiiiiiiei . 09/15/2025 . | Paydoun . 11/15/2034 . |1.A ........
FREDDIE MAC SERIES 2979 CLASS SJ  7.462%
L 31398U-NF-4 [ 05/15/35 ovvviiiiiiiiic i . 09/15/2025 . | Paydoun . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3001 CLASS HP  4.054%
L. 313950-A3-1 [ 06/15/35 ovvviiiiiiiii . 09/15/2025 . | Paydoun . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3006 CLASS YS  6.760%
L 313950-TB-3 [ 07/15/35 ovvveiiiiiiiiiiceecee e . 09/15/2025 . | Paydoun . 07/15/2035 . |1.A ........
FREDDIE MAC SERIES 3049 CLASS PS  5.414%
.. 31396C-XS-4 [ 10/15/35 oevvvniiiiiiiiiiiieiii e . 09/15/2025 . | Paydoun . 10/15/2035 . |1.A ........
FREDDIE MAC SERIES 3074 CLASS 0A  0.000%
L 31396F-NH-2 [ 11715735 ovveeiiiiii . 09/01/2025 . | Paydoun . 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3092 CLASS MS  7.325%
.. 31396F-TX-1 | 12/15/36 ... . 09/15/2025 . | Paydown ... . 12/15/2036 . |1.A ........
FREDDIE MAC .
.31396G-CR-0 [ 12/15/35 ovvvriiiiiiiie e . 09/01/2025 . | Paydoun . 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3102 CLASS AS  7.540%
.. 31396H-5C-9 | 11/15/35 ... . 09/15/2025 . | Paydown ... . 11/15/2035 . |1.A ........
FREDDIE MAC .
L. 31396H-H5-1 [02/15/36 .evvvniiiiiiiiiicecii e . 09/15/2025 . | Paydoun . 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3122 CLASS PT  1.070%
..31396J-LJ-2 |03/15/36 ... . 09/15/2025 . | Paydown ... . 03/15/2036 . |1.A ........
FREDDIE MAC .
..31396J-XL-4 [04/15/36 ..ovvvnniiiiiiiiiiiii i . 09/15/2025 . |Paydomn ...cevvunniiiiiiiiiiiiiiiiins Joinnniniiiiinens foenieneiiiiinns [ (U PP 3,701 Jivveennnnnns 3,701 oo 0 feenns (3,701) fouvvennnnnnnns [ U (3,701) foueniiiinnnnns [ 0 Jovvennennns 0 | (U [ 669 |. 04/15/2036 . [1.A ........
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FANNIE MAE SERIES 2006-95 CLASS ST 2.146%
.. 31396K-4U-3 [ 10/25/36 ...ovvvriiiiiiiieiiiii e . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U FO, 1,496 |oeeenns 1,777 . 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-72 CLASS TN  2.730%
..31396K-JY-9 |08/25/36 ... .. |- 09/25/2025 . | Paydown ... 2,786 ... . 08/25/2036 . |1.A ........
FANNIE MAE .190%
.. 31396K-N2-4 [ 09/25/36 ...evvvvnniiiiiiniiiiiiii s . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U FO, 4,419 [.ooooinnnnns 4,531 . 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-114 CLASS SE  1.420%
L 31396L-3N-8 [ 12/25/36 .evvvviiiiiii . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V [ [CIV N (7 IO 0 s (97) fervvvvnninnnnns (U P (CSZ0 ) P [ (VN (VN P [ PO [V 28 | 12/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-99 CLASS AS  2.103%
L 31396L-A0-3 [ 10/25/36 .evvvniiiiiii e . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U FO, 9,542 |............ 10,713 [onnnniininnns [V R (10,713) [eevvverernnnns (U - (10,713) [euvnriiinnnnns [ (VN (1 P [ PO [V F 1,756 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA  2.103%
L 31396L-HY-9 [ 10725736 ovvveniiiiiii e . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U FO, 5,866 |.....eunnnnn. 6,562 |............... 0 fens (6,562) |...ceeeeennnnn (U . (6,562) |.evvvnnninnnnns [ (VN (1 P [ PO [V F 1,056 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-115 CLASS IE  2.170%
L 31396L-T3-4 [ 12/25/36 .vvvvviiiiiiiii e . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U FO, 1,212 | 1,309 [ovviiiiininns 0 fens (1,300) |.eeeeeeeeens (U . (1,309) |+evveeninnnnns [ (VN (1 P [ PO [V 304 |. 12/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  2.200%
L 31396L-XH-8 [ 11/25/36 ovvveniiiiiiiec . 09/25/2025 . |Paydomn .....evuuiiriiiiiiiiiiniiiinn fenneeeiiiins feeeeieii [V (U P 897 | [S133 0 s (951) |vvveerinnnnns (U (951) |oevvrnnnnnns [ (VN (1 P [ PO [V 140 |. 11/25/2036 . |1.A ........
FREDDIE MAC SERIES 3138 CLASS SC  2.213%
L3139BN-TL-4 [ 04/15/36 ovvveniiiiiii e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U P L7 I LY P 0 s (474) |vvvvviiinnnns (U (YL [ (VN (1 P [ PO [V 246 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3140 CLASS X0  0.000%
L3139BN-EP-7 [ 03/15/36 ovvviniiiiiii e . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 4,592 | 4,592 oooiiinnnns 3,970 |oveiiiinnnns 4,103 | (U P 489 | (U P 489 | (U1 O 4,592 [oeeiiiiiiinnnn (1 P [ PO [V N 0 |. 03/15/2036 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS SA  1.929%
L 31396P-2-0 [ 03/25/37 v . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V [ 72 PO 61 [ 0 s ({111 AR (U P ({11 [ (VN (1 P [ PO [V 10 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
L 31396P-3X-7 [ 03/25/37 vvviiiiiiiiii . 09/25/2025 . |Paydomn .....euuviiiiiiiiiieiiiiins ferieeereiiiees [ 1,331 [oiiiiennnns 1,331 | 1,088 |oeveiinnnns 1,061 [oooeiiiiinnnnns (U P 210 |oeeieiiienns (U P (V1 P [V P 1,331 | (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-18 CLASS SB  2.280%
L. 31396P-5X-5 [03/25/37 evvvriiiiiiiii e . 09/25/2025 . |Paydomn .....evunniiiiiiiiiiiiniiiinn feneeeeiiiies feeeeeeeii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 168 |[. 03/25/2037 . [1.A ........
FANNIE MAE SERIES 2009-59 CLASS HB  5.000%
.. 31396Q-RH-4 [ 08/25/39 ...evvvviiiiiiiiin e . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 3,499 | 3,49 [.....ooeeens 3,848 |ievennnnnns 3,772 |eeeeeeeee, 0 s (P21 (U (K1 . (U1 O 3,499 [oooiiiiiinnnnn (1 P [ PO [V 117 . 08/25/2039 . [1.A ........
FREDDIE MAC SERIES 3150 CLASS SA  2.163%
L 31396R-DF-1 [ 05/15/36 .evvvniiiiiiiiiieeieii e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U P 882 |...ciiviins 934 |l 0 s (934) |vvvvvriinnnns (U (934) |.ovvvvinnns [ (VN (1 P [ PO [V 655 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3149 CLASS SM  2.163%
.. 31396R-J9-9 [05/15/36 .evvvnniiiiiiiiiie i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U FO, 7,014 | 8,207 |.eeeeeeeenns 0 fens (8,207) [cuvvvvvrnnnnnns (U . (8,207) [euunevvrnnnnnn [ (VN (1 P [ PO [V F 1,449 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3153 CLASS JS 10.667%
L 31396R-L2-1 [06/15/36 ovvveniiiiiii e . 09/15/2025 . |Paydomn ...cevuuniiiiiiiiinieiiiiins foreeereiiieees [ 8,936 [...ooeeeenn 8,936 |....oevnnns 10,484 |..oeennnnns 10,640 [oovevennnnnees 0 fens (1,704) foovvnnnnnnnnns (U . (1,704) [oeeniiiinnnnnn (U1 O 8,936 [....covvnnnnns (1 P [ PO [V 636 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3184 CLASS CD  0.000%
L31396U-IG-1 [ 11715735 v . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiieiiiiins fereeereiiiees [ 5,658 [.cccoeeen. 5,658 |.oeeerns 4115 | 4,564 |.....ocevnnnnns (U 1,004 | (U 1,004 | (U1 O 5,658 [..ccovvnnnnnns (1 P [ PO [V N 0 | 11/15/2035 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 [ 1.980% 05/25/37 ...ovvvvniiiiiiiiiiiiiiiieeeees . 09/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeiiii [V (U P 696 |.....oevnnnnnnns [C1e72 A 0 s (72 P (U (692) |.oevvvvnnnnnnns [ (VN (1 P [ PO [V 161 [. 05/25/2037 . [1.A ........
FANNIE MAE SERIES 2007-30 CLASS LI 1.970%
L31396V-GU-6 [ 04/25/37 .ovvvviiiiiiii e . 09/25/2025 . | Paydoun . 04/25/2037 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-28 CLASS FD
..31396V-LI-6 |6.262% 01/25/36 .. .. | 09/25/2025 . | Paydown ... . 01/25/2036 . |1.A ........
FANNIE MAE SERIES . 296
L31396V-RN-0 [ 12/25/32 i . 09/25/2025 . | Paydoun . 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO
..31396W-JS-6 | 06/25/36 ... . 09/01/2025 . | Paydown ... . 06/25/2036 . |1.A ........
FANNIE MAE .
L 31396W-PG-5 [ 07/25/37 ovvveiiiiiiie e . 09/25/2025 . | Paydoun . 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-66 CLASS SD
.. 313%6W-ZA-7 |07/25/37 ... . 09/25/2025 . |Paydown ... . 07/25/2037 . |1.A ........
FANNIE MAE .
L. 31396X-UM=7 [08/25/37 ivvvvniiiiiiiiiiiiiiii i . 09/25/2025 . |Paydomn ...ceeveeiiiiiiiiiiiiniiiiins Joiinineiiiiiinnes foeeneeeiiiians 881 |......ccennns 881 |iioiiiiiiinns LY 664 |....coooennns [ U AL [ U AL I [ U 881 | 0 | (U [ o 65 |. 08/25/2037 . |1.A ........
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FANNIE MAE SERIES 2007-92 CLASS KS  2.030%
L 31396X-NU-2 [ 09/25/37 v . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U FO, 2,477 | 2,177 . 09/25/2037 . |1.A ........
FANNIE MAE SERIES 2008-15 CLASS SX  5.167%
..31396Y-C4-2 |03/25/38 ... . 09/25/2025 . |Paydown ... L 4139 . 03/25/2038 . |1.A ........
FANNIE MAE .800¢%
L 31396Y-FA-5 [02/25/38 ..oevvviiiiiiii . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U FO, 7,961 |ooeeeinnns 9,237 . 02/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-20 CLASS SP 4.325%
L. 31396Y-TY-8 [03/25/38 ..eevvveniiiiiiiiei i . 09/25/2025 . |Paydomn .....vvueiiiiiiniiiiiiiiiinn feneeeeiiiees feeeeeeeens 24,462 |............ 24,462 |............ 13,834 |oeeeennnnns 13,719 | (U . 10,743 [ooeiiiiinnnnns (U . 10,743 [ooeiiiiinnnnns (U P 24,462 |.....coevnnnnns (VN P [ PO [V 722 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-11 CLASS SA  1.830%
L 31396Y-UN-0 [03/25/38 .ovvvviiiiiiiii i . 09/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feneeeeeiiies feeeiiii [V (U FO, 1,709 |oeeeiinnns 1,920 |l [V R (1,920) |...ooeeeees [V A (1,929) |vvvenninnnnns [ (VN (1 P [ PO [V 397 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-18 CLASS SC  1.396%
L 31396Y-IV-0 [03/25/38 ..oevvveniiiiiiiie i . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U FO, 1,363 | 1,617 [, 0 fens (1,617) feuvrninnnnnnns (U . (1,617) [oeeiiiiinnnnns [ (VN (1 P [ PO [V 225 . 03/25/2038 . [1.A ........
FREDDIE MAC SERIES 3213 CLASS LS ~ 3.294%
L 31397A-ZX-4 [09/15/36 ovvviiiiiiiii e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U P (S T R A [V 0 s (WAL (U (WA (1)) [ (VN (1 P [ PO [V 171 [. 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3211 CLASS SO  0.000%
L.31397B-AA-9 [09/15/36 .evvvniiiiiiii i . 09/15/2025 . |Paydomn ...cevuunieiiiiiiniiiiiiinn fereeereiiiees [ 5,782 |veeiiiinnn 5,782 | 4,900 |oeeveinnnnns 5,035 [oooeiiiiinnnnns (U P TAT e (U P TAT e [V P 5,782 [ooviiiiiinnnns (1 P [ PO [V N 0 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3219 CLASS SA  2.163%
L 31397B-GX-3 [09/15/36 .evvvniiiiiiii e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 1,601 [oooiieennnnns L) I PO 0 fens (1,751) founnnininnnnns (U . (1,751) [oiiiiinnnnnn [ (VN (1 P [ PO [V 324 (. 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3218 CLASS AS  2.093%
L 31397B-HF-1 [09/15/36 v . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U FO, 1,161 [ooeiiennnnnns 1,824 |l [V R (1,324) |l [V A (1,324) |oeeveinne [ (VN (1 P [ PO [V 327 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS SN 12.882%
L 31397B-K2-6 [ 01/15/32 ovvveiiiiiiin i . 09/15/2025 . |Paydomn ...ccvvvnniriiiiniiiiiiriiinn fenieeeeiiiiees feeeeeens 18,077 |oveeeennnnns 18,077 [oeeerinne 18,8% [.oeeeenee 19,364 |............... 0 fens (1,287) [eovnnnninnnnnne (U . (1,287) [oeeiiiinnnnnn (U P 18,077 [ooeieiiinnnnnns (1 P [ PO [V F 1,424 1. 01/15/2032 . |1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  8.526%
L31397B-W7-2 [ 10715736 wevveiiiiiii e . 09/15/2025 . |Paydomn ...covvvnniiiiiiiiiiiiiiinn ferneeeiiiiees feeeeeeens 10,108 |ooeveennnnns 10,108 [oeeennnnee 3,837 |oeveieinns 3,525 [ooviiiiiiiinnns (U 6,584 |....cooenn (U 6,584 | (U P 10,108 [.ooevevvnnnnnns (1 P [ PO [V 572 |. 10/15/2036 . |1.A ........
FREDDIE MAC SERIES 3228 CLASS OE  0.000%
..31397C-3J-6 [05/15/36 .evvvnriiiiiiiiiieeiiii e . 09/15/2025 . |Paydomn ...covvvnniiiiiiiiiiiiiiinn ferneeeiiiiees feeeeeeens 16,391 [...oooeeeees 16,391 |ooeeeennnns 10,722 |oeeeennnnns 11,662 [ooeeeiiinnnnnn (U 4,730 |eeeiiiinnns (U 4,730 |oeeiiiinns (U P 16,391 | (1 P [ PO [V N 0 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3240 CLASS S  2.133%
L 31397C-GH-6 [ 11/15/36 wovveeiiiiiiiieecii . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U FO, 7,850 |veeeinnnnns 8,879 |l 0 fens (8,879) [c.vvvvvnnnnnnn (U . (8,879) [cunivvinnnnnn [ (VN (1 P [ PO [V F 1,406 |. 11/15/2036 . |[1.A ........
FREDDIE MAC SERIES 3235 CLASS SA  1.463%
L31397C-ME-6 [ 11/15/36 wovveniiiiiiiii i . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U FO, 1,647 |oeennnnnn 1,647 [oveeeiiinnnns 0 fens (1,647) [oovvennnnnnnnns (U . (1,647) [ceeiiinnnnnn [ (VN (1 P [ PO [V 261 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3255 CLASS SA  2.233%
LO1397E-AG-0 [ 12715736 v . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V (U FO, 2,749 |..ooooennnnns 3,003 |...oeeeeenns 0 fens (3,003) |.oeeeeeeennns (U . (3,003) |.evvenninnnnns [ (VN (1 P [ PO [V 499 . 12/15/2036 . [1.A ........
FREDDIE MAC SERIES 3287 CLASS SE  2.213%
L 31397G-TA-2 [ 03/15/37 v . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U FO, 4,731 | 4734 [, [V R (4,734) |.ooeeeeees [V A (4,734) |eeveienne [ (VN (1 P [ PO [V 796 |. 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS ES  1.594%
L 31397H-DE-5 [ 06/15/37 ovveiiiiiiiin e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiieiiiinn fenineeeiiiies feeeeiiii [V [ P 45 |l 0 s (15 O (U P (157 P [ (VN (1 P [ PO [V N 7 | 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS HS  2.254%
L 31397H-DT-2 [ 06/15/37 v . 09/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiinn feninneeeiiiiees feeeeiiiiis [V (U P L R % I F 0 s (2% ) PO (U (293) |oovvvennnnnns [ (VN (1 P [ PO [V 46 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 31397-VU-5 [ 07/15/37 v . 09/01/2025 . | Paydoun . 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2008-62 CLASS FB  5.420%
..31397L-X3-8 |07/25/38 ... .. | 09/25/2025 . | Paydown ... . 07/25/2038 . |1.A ........
FANNIE MAE .690%
L 31397M-XL-6 [ 10725738 ovvveiiiiiiii e . 09/25/2025 . |Paydomn ...c.ovueniiiiiiiiiiiiiiiinn ferineeeiiiiies feeeeeeeiinan 495 | 495 [oeiiiiiiiinnns 520 |ooiiiiiiiins 509 |oevviiiiiiinns 0 s (L) T (U P (R P [ PR 495 [t (1 P [ PO [V 19 |. 10/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-56 CLASS Al 1.430%
..31397N-7G-4 |07/25/49 ... .. |- 09/25/2025 . | Paydoun ... . 07/25/2049 . |1.A ........
FANNIE MAE .180%
L31397N-FK-6 [ 03/25/39 i . 09/25/2025 . | Paydoun . 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS QI  5.500%
.. 31397N-FS-9 |03/25/39 ... .. |- 09/01/2025 . | Paydoun ... . 03/25/2039 . |1.A ........
FANNIE MAE .000¢%
L 31397N-MG-7 [08/25/38 ovvviniiiiiiiii i . 09/01/2025 . |Paydomn ...eevuuniiiiiiiiiniiiiiiiins Joveineieriiiiinniees forieeiiinnns 9,588 |............ 9,588 |..ccooein. 5,564 [............. 6,063 |...covvnnnnnnns (U 3,525 [....oiiiiinnnns [U 3,525 [....oiiiiinnnns (U 9,588 [...ccvuunnnns 0 | (U [ 0 |. 08/25/2038 . |1.A ........
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FREDDIE MAC SERIES 3397 CLASS SQ  1.483%
L 31397P-MB-3 [ 12/15/37 v . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 3,386 |eeevennnnnns 3,996 [.cconnnnnnn [V R (3,996) |.evvvennnnnns 0 . 12/15/2037 . |1.A ........
FREDDIE MAC SERIES 3408 CLASS BI ~ 1.774%
..31397P-U7-3 |01/15/38 ... . 09/15/2025 . | Paydown ... . 01/15/2038 . |1.A ........
FANNIE MAE .
.313970-CE-6 [ 01/25/41 ovvveniiiiiiiiiiiici . 09/25/2025 . | Paydoun . 01/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-15 CLASS SA  2.589%
L 313970-WH-7 [ 03/25/41 i . 09/25/2025 . | Paydoun . 03/25/2041 . |1.A ........
FREDDIE MAC SERIES 3419 CLASS SA  1.943%
L 31397R-5W-2 [ 02/15/38 vvviiiiiiii e . 09/15/2025 . | Paydown . 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS EO  0.000%
L 31397R-H3-3 [ 11715736 v . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 9% e 996 |...ocevvnnnnnns 805 |..iviiiiiniiiis (U P (U P 192 | (U P 192 | [ PR 9% [...ccvvvnnnnns (1 P [ PO [V N 0 | 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS YS  5.067%
L 31397R-LC-8 [ 02/15/38 ovvviniiiiiii e . 09/15/2025 . |Paydomn ...ccvvvnniriiiiniiiiiiriiinn fenieeeeiiiiees feeeeeens 54,260 |......en..n. 54,260 |............ 61,064 |..oevennnnn. 62,857 | 0 fens (8,59) |...cceeeennnn (U . (8,596) |.evvvnnnnnnnn (U P 54,260 |.....ccovnnnnns (1 P [ PO [V F 1,842 |. 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3443 CLASS SE  1.244%
L31397T-TF-3 [ 03/15/37 v . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 8,322 [ 10,405 |............... [V R (10,405) [eevvvvrrnnnnns (U - (10,405) [ovvvvvvennnnns [ (VN (1 P [ PO [V F 1,344 |. 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3449 CLASS MT  4.487%
L 31397T-HI-4 [07/15/34 v . 09/15/2025 . |Paydomn ....evvuniiiiiiiiinieiiiiien fereeereiiiees [ 2,304 [oeeiininns 2,304 [.ooooeennnns 2,238 [ooiiiinnnnns 2,184 | (U P 121 [ (U P 121 [ [V P 2,304 [oooiiiiiinnnns (1 P [ PO [V 68 |. 07/15/2034 . |1.A ........
FANNIE MAE SERIES 2011-57 CLASS SE  1.580%
L31397U-MT-1 [ 07725741 v . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U FO, 1,360 |oeeeniinnnns 1,788 [ 0 fens (1,788) [euvvvnnnnnnnnnn (U . (1,788) [oeeneeivinnnnnn [ (VN (1 P [ PO [V 335 [. 07/25/2041 . [1.A ........
FANNIE MAE SERIES 2011-63 CLASS DS 1.450%
L 31397U-SN-0 [07/25/41 v . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V (U P 628 |.....ovvvnnnnnns 672 |oveeeiiiiinnns 0 s ({773 R (U ({7772 ) [ (VN (1 P [ PO [V 99 |[. 07/25/2041 . |1.A ........
FREDDIE MAC SERIES 3460 CLASS AY  5.000%
L 313970-4B-8 [ 06/15/38 ..vvvniiiiiiiiiiiiiii . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 25,042 |oeeennnnns 25,082 | 26,357 |.oevvennnnns 26,170 |ovvvevvrnnnnnns 0 fens (1,128) [ouvvniiinnnnnns (U . (1,128) [oeeniiiinnnnns (U P 25,042 [.oooiiiinnnnnns (1 P [ PO [V 834 |. 06/15/2038 . |1.A ........
FREDDIE MAC SERIES 3485 CLASS SQ  2.064%
LB1397W-ZL-2 [ 07/15/36 v . 09/15/2025 . |Paydomn ...ccvvvnniriiiiiiiiieiiiinn feneeeeiiiies feeeeeeiiii [V (U FO, 6,042 |oeviinnnnns 6,745 |.............L 0 fens (6,745) |..ceeeeeen (U . (6,745) |evvvennnnnnnn [ (VN (1 P [ PO [V F 1,101 [. 07/15/2036 . [1.A ........
FREDDIE MAC SERIES 3480 CLASS BE ~ 5.500%
L. 31397Y-61-6 [ 08/15/38 ..vvvviiiiiiiiiiiiii . 09/01/2025 . |Paydomn ....cvuuniiiiiiiiiieiiiiins fereeereiiiees [ 5,586 [.ccoeeirinn 5,586 |.eeeunnnnns 6,058 |.coeuunnnnns 5,981 |l 0 s (394) |vvvvvveiinnns (U (394) |.ovvvninnns (U1 O 5,586 [....ccovvunnnns (1 P [ PO [V 207 |. 08/15/2038 . |1.A ........
FREDDIE MAC SERIES 3501 CLASS SC  1.364%
L 31397Y-SN-2 [01/15/39 ovveiiiiiiii e . 09/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiniiiins fenineeeeiiiiees feeneeii [V (U P 265 | A I PO, 0 s [E7R 0 (U (674 ) AR [ (VN (1 P [ PO [V 73 | 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 3556 CLASS FA  5.397%
L 31398E-K2-9 [ 07/15/37 wevveiiiiiiiiiiiieiii . 09/15/2025 . |Paydomn ....evuunviiiiiiininiiiiins fereeereiiieees o 4,745 |oeeeiiiine 4,745 |.oooooeennnns 4,932 [.oooiiinnnnns 4,850 | 0 s [R1V5) 1 (U (10157 1 PO (U1 O 4,745 |t (1 P [ PO [V 170 [. 07/15/2037 . [1.A ........
FANNIE MAE SERIES 2009-78 CLASS KI  6.000%
L 31398F-LK-5 [ 10725739 iviviiiiiiiii . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U FO, 3,916 |evvennnnnns 3,684 |l 0 fens (3,684) |...cceeeennnn (U . (3,684) |..evvnnnnnn [ (VN (1 P [ PO [V 657 |. 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-87 CLASS YS  1.680%
L 31398F-R5-2 [ 11/25/39 oiivviiiiiiiiii . 09/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn fenneeeiiiies feeieii [V (U FO, 1,629 |oeiiinns 1,907 [oevvvvininnnns 0 fens (1,907) feuvvvnnnnnnnnns (U . (1,907) foueniiiinnnnnn [ (VN (1 P [ PO [V 275 | 11/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-94 CLASS FX  5.041%
L 31398F-V7-3 [ 02/25/38 .o . 09/25/2025 . |Paydomn .....euuviiiiiiniiiniiiiinn foreeeeeiiiees [ 1,151 | 1,161 | 989 |..oviiiiinns 964 |...coovnnnnns (U P 187 [oeeeiiiiiiinnns (U P 187 [ooeeiiiiininnns (U1 O 1,151 [ (1 P [ PO [V 38 |. 02/25/2038 . |1.A ........
FANNIE MAE SERIES 2010-5 CLASS 0A  0.000%
..31398G-G6-0 [ 02/25/40 ...oevvvnniiiiiiiiii i . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 47,194 |oeennns 47,194 |............ 30,687 |oeevennnnnns 31,824 |.ooovvninnnnns (U . 15,370 [ooeeiiiiinnnnns (U . 15,370 [ooeeiiiiinnnnns (U P LY [T R (1 P [ PO [V N 0 | 02/25/2040 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS CO  0.000%
..31398J-VY-6 |05/15/38 ... . 09/01/2025 . | Paydown ... . 05/15/2038 . |1.A ........
FREDDIE MAC .000¢%
.. 31398J-W3-3 [04/15/36 .evvvnriiiiiiiiiieeiei s . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 11,918 |[.......eeees 11,918 | 8,233 [.ooevinnnnnn 8,740 |oeeviinnnnnnns (U 3,179 | (U 3,179 | (U P 11,918 | (1 P [ PO [V N 0 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS GO  0.000%
..31398J-W7-4 |07/15/38 ... . 09/01/2025 . | Paydown ... . 07/15/2038 . |1.A ........
FREDDIE MAC .
..31398J-YB-3 [08/15/35 ..evvvniiiiiiiiiiieiiii e . 09/15/2025 . | Paydoun . 08/15/2035 . |1.A ........
FREDDIE MAC SERIES 3616 CLASS B 5.000%
..31398L-G0-5 |12/15/39 ... . 09/01/2025 . | Paydown ... . 12/15/2039 . |1.A ........
FREDDIE MAC . 864¢
L 3139BL-NY=0 [12/15/39 ivvvviiiiiiiiiiiiii i . 09/15/2025 . | Paydown . 12/15/2039 . |1.A ........




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

¥¢'603

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE SERIES 2010-26 CLASS PO 0.000%
L 31398M-DH-6 | 11/25/36 oooveieeeieieiiii . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 3,288 |l 3,233 [oooiiinnnnns 2,501 |l 2,560 |..oooeeeeens 0 s 7K [V ST [ZE ) 0 e 3,233 [oviiiiiiiinnns (VN 0 | [V 0 | 11/25/2036 . |1.A ........

FANNIE MAE SERIES 2010-95 CLASS SB
..31398N-EY-6 | 09/25/40 ...

. 09/25/2040 . [1.A ........

. 09/25/2025 . |Paydown ... L 1,097 )

FANNIE MAE .

.. 31398N-JX-3 | 09/25/40 ....ovvviiiiiiiiiiie e . 09/25/2025 . [Paydown ....cooiviiiiieniiiiiiiiens fiiieneeeiiiens e 00 e 0 | 8,987 | 10,043 . 09/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-100 CLASS CS  2.180%

.. 31398N-KB-9 | 09/25/40 ......vvvviiiiiiiiiieiie . 09/25/2025 . [Paydown .....ooouiiiiiiiiiiiiiiiens foeiiieeeeeiiins | [ O 0 | 14,218 | 15,875 . 09/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-110 CLASS SB  1.530%

.. 31398N-L2-8 | 10/25/40 .o . 09/25/2025 . [Paydown .....cooviiiiiiiiiiiiiiiens i | [ O 0 | 2,581 | 3,038 . 10/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%

.. 31398P-UU-1 | 05/25/40 ... . 09/0172025 . [Paydown ....coouviiiiieniiiiiiiiens fiiieieeeiiiiens i 3,405 f.oeeoennns 3,405 |....ooeenn. 3,710 | 3,592 . 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-67 CLASS SC  1.330%

.. 31398R-HM-0 | 06/25/40 ... . 09/25/2025 . [Paydown .....coouiiiiiiiiiiiiiiinens i |, [V O 0 | 1,974 [ 1,974 [ 0 foueeees (1,978) e 0 fnns (1,978) e 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 353 | 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-56 CLASS SA  1.950%

.. 31398R-J8-9 | 06/25/40 ... . 09/25/2025 . [Paydown .....ooouiiiiiiiiiiiiiiiens foeiiieeeeeiiins | [ O 0 | 3,740 |ooeeeiiinens 4,266 [oooeeiinninnns 0 foueeees (4,266) |..uvvenennnnn 0 fnns (4,266) |..uvveeennnnn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V PO 707 |. 06/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC  0.090%

.. 31398R-LT-0 | 05/25/40 .....vvvvieeiiiiiiiieieiiiiee i . 09/25/2025 . [Paydown .....cooiiiiiiiiiiiiiiiiiees i [ 55,398 [..eeeienn. 55,393 [oieiiinns 54,601 |............ 56,768 |...ccccuvvennn 0 foueeees (1,375) | oo 0 fnns (1,375) oo 0 foreeianns 55,398 [oeeieiiiinns (U IO 0 foreeeieiinnns (U PO 45 [. 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-59 CLASS SD  1.300%

.. 31398R-MQ-5 | 06/25/40 .t . 09/25/2025 . |Paydown . 06/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-142 CLASS SC  2.130%

.. 313988KH-2 | 12/25/40 ... . 09/25/2025 . |Paydown . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-134 CLASS SV 1.550%

.. 313988-MC-4 | 12/25/40 ... . 09/25/2025 . |Paydown . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-139 CLASS SB  1.530%

.. 313988-XB-4 | 12/25/40 ....evviiiiiiiiiii . 09/25/2025 . |Paydown . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-68 CLASS SC  2.010%

.. 31398T-GX-3 | 07/25/40 .covvivieieeeiiiiiiee e . 09/25/2025 . |Paydown . 07/25/2040 . [1.A ........
FREDDIE MAC SERIES 3662 CLASS ZB  5.500%

..31398V-SY-3 | 08/15/36 . 09/01/2025 . |Paydown ... . 08/15/2036 . [1.A ........

..31404R-YS-0 | FNMA POOL 776621  5.500% 04/01/34 . . 09/01/2025 . [Paydown . . 04/01/2034 . |1.A .

..31406G-Y6-0 | FNVA POOL 809933  6.421% 03/01/35 . . 09/01/2025 . [Paydown . . 03/01/2035 . |1.A .

..31407C-K9-7 | FNMA POOL 826620  6.110% 08/01/35 ... . |- 09/01/2025 . |Paydoun ... . 08/01/2035 . [1.A ........

..31407K-T7-4 | FNVA POOL 833174  6.967% 09/01/35 .... . |- 0970172025 . | Paydown ... . 09/01/2035 . [1.A ........

..3140MQ-B5-7 | FNMA POOL BV9959  4.000% 06/01/52 . . 09/01/2025 . [Paydown . . 06/01/2052 . |1.A .

..3140Q7-EN-3 | FNVA POOL CA0148  4.500% 08/01/47 . . 09/01/2025 . [Paydown . . 08/01/2047 . |1.A .

..3140XH-JK-4 | FNMA POOL FS2065  4.000% 06/01/52 . . |- 09/01/2025 . | Paydoun ... . 06/01/2082 . |1.A ........

..3140XH-NB-9 | FNVA POOL FS2185 ~ 4.000% 06/01/52 . . |- 09/01/2025 . | Paydoun ... . 06/01/2052 . [1.A ........

..31410K-CE-2 | FNMA POOL 889369  6.000% 02/01/38 . . 09/01/2025 . [Paydown . . 02/01/2038 . |1.A .

..31410K-NG-5 | FNVA POOL 889691  6.000% 07/01/38 . . 09/01/2025 . [Paydown . . 07/01/2038 . |1.A .

..31413C-F5-3 | FNVA POOL 941288  6.000% 07/01/37 . . 09/01/2025 . (Paydown . . 07/01/2037 . |1.A .

..31414A-EQ-1 | FNVA POOL 960143  6.000% 11/01/37 . . 09/01/2025 . [Paydown . . 11/01/2037 . |1.A .

..31414B-NC-0 | FNVA POOL 961287  6.000% 01/01/38 . . 09/01/2025 . [Paydown . K . 01/01/2038 . |1.A .

..314158-D4-8 | FNVA POOL 981723  5.500% 07/01/38 . . 09/01/2025 . [Paydown . .21 2 .20 | . 07/01/2038 . |1.A .

..31418A-HY-7 | FNVA POOL MA1146  4.000% 08/01/42 . . 09/01/2025 . (Paydown . .. 121,184 ..121,184 124,214 ). . 08/01/2042 . |1.A .

..31418A-XZ-6 | FNVA POOL MA1595 ~ 4.000% 09/01/33 . . 09/01/2025 . [Paydown . ..8,777 8,711 .9,412 | . 09/01/2033 . |1.A .

..31418E-E6-3 | FNVA POOL MA4656  4.500% 07/01/52 . . 09/01/2025 . (Paydown . ..229,112 ..229,112 ..225,483 |. . K . . 07/01/2082 . |1.A .

..31418E-GK-0 | FNVA POOL MA4701  4.500% 08/01/52 . . 09/01/2025 . [Paydown . .. 148,377 ..148,377 ..148,470 |. ..148,407 |. .148,377 . 08/01/2052 . |1.A .

..31418E-JF-8 | FNVA POOL MA4761  5.000% 09/01/52 . . 09/01/2025 . [Paydown . .. 186,765 . 186,765 . 188,108 |. ..187,915 |. 186,765 . 09/01/2052 . |1.A .

..31418E-KU-3 | FNMA POOL MA4806  5.000% 11/01/52 . . 09/01/2025 . [Paydown . 87,611 87,611 86,121 |. 86,251 . 11/01/2082 . |1.A .

..31418F-AW-7 | FNMA POOL MA5420  5.500% 07/01/54 . . 09/01/2025 . (Paydown . .. 308,927 ..398,927 ..307,602 |. .0 . 07/01/2054 . |1.A .

..31418F-DA-2 | FNVA POOL MA5496  5.000% 10/01/54 . . 09/01/2025 . [Paydown . .34,923 34,923 34,305 |. . 10/01/2054 . |1.A .

..31418F-E3-7 |FNVMA POOL MA5553  5.500% 12/01/54 . . 09/01/2025 . [Paydown . ..251,108 ..251,108 ..249,813 |. .251,108 . 12/01/2054 . |1.A .

..31418F-ED-5 | FNVA POOL MA5531 5.500% 11/01/54 .... . 09/01/2025 . [Paydoun ... ... 48,685 ...48,685 ...48,432 |.... ..48,685 |.. . 11/01/2054 . {1.A ........
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..31418F-KP-1 | FNMA POOL MA5701  6.000% 05/01/55 ... . |- 09/01/2025 . [Paydown ... .. 122,469 .. 122,469 . . L0 .. (1,732) | 122,469 |.. .0 ...884 |. 05/01/2085 .
..31418F-LR-6 |FNMA POOL MA5735 5.500% 06/01/55 . . 09/01/2025 . | Paydoun . 99,063 99,063 98,553 |. 0| 511 99,063 643 |. 06/01/2055 .
..31418F-M FNMA POOL MA5761  6.000% 07/01/55 . . 09/01/2025 . | Paydoun . .. 289,041 ..289,041 ..292,457 |. .0 .(3,415) | .289,041 2,121 |. 07/01/2085 .

.41 (. 07/01/2040 .
.64 . 05/01/2040 .
.46 . 07/01/2040 .
.32 |. 08/01/2040 .
....87 |. 08/01/2040 .
....56 |. 08/01/2040 .
...91 | 08/01/2040 .

1,309 |.
1,897 |.
.1,508 |.

926 |.
.3,047 |....

1,238 .1,319 | (T |
(146) |.
. (66) .
. (65) [.
.. (123) ).
.. (78) )

... (176) ).

.1,238
1,751
.1,533
.861
.2,924 ..
.1,882 |..
2,730 |..

. 09/01/2025 . [Paydown .
. 09/01/2025 . | Paydown .
. 09/01/2025 . [Paydown .
. 09/01/2025 . | Paydown .
. 09/01/2025 . |Paydoun ...

..1,238
..31418U-BS-2 | FNMA POOL AD6348  5.500% 05/01/40 .
..31418V-3A-8 | FNVA POOL AD7992  4.500% 07/01/40 .
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 .
..31418X-EK-0 | FNVA POOL AD9137 ~ 4.500% 08/01/40 . .
..31419B-SY-2 | FNVA POOL AE1434  4.500% 08/01/40 . . |- 09/01/2025 . | Paydoun ...
..31419C-R4-7 | FNVA POOL AE2306  5.000% 08/01/40 . . 09/01/2025 . |Paydown .

6

K-0
..314188-4V-8 | FNVA POOL AD5335  5.000% 07/01/40 .

2

8

cocoococoococoococoo
cocoococoococoococoo

1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

Gc'so4

RBC) 10,482,879 10,482,879 13,906,402 12,219,030 0 (3,624,989) 272 (3,625,261) 0 10,482,879 0 0 0 876,985 XXX XXX

FREDDIE MAC MULTIFAMILY SERIES KW03 CLASS X1

..3137FA-QF-8 |0.906% 06/25/27 .....cceeuvrrieieeeeiiiieeeens . 09/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiies i e 0 foeeeeiiiies 0 |oeeeiies 1116 o 524 |oeeiiiiies 0 [ (524) fovveraeennnnns 0 [ (524) fovvernaennns 0 foeeeeeies (L IO [ IR [V OSTRR 0 [, 186 |. 06/25/2027 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES KIR3 CLASS X

..3137FB-AK-2 |0.187% 08/25/27 .....ooveeeniiiiiieeeiiiieeeen, . 09/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins i | 0 [t 0 |oeeeiiees 6,813 |....cceeees 3,105 [oeeiiiieens 0 foeeees (3,105) |..uerraeen. 0 foeeees (3,105) |..uerraenn 0 foeeiieies (L IO [ IR [V O, 0 [, 895 |. 08/25/2027 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES K106 CLASS X1

3137FR-WV-1 | 1.437% 01/25/30 oooeenniiiiieiceiieeees . 09/01/2025 . [Paydown ......ccuviiiiiiiiiiiiiiins s e, 0 [t 0 |oeeeiiees 4734 | 3,145 | 0 foeenes (3,145) |..ceenneee. 0 foeeees (3,145) |..ceenrieeen. 0 foeeiieies (L IO [ IR [V O, 0 [, 463 |. 01/25/2030 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES KLU3 CLASS XI

..3137H0-H7-6 |2.071% 01/25/31 woeveeeeiiiieeeeeiieeee . 09/01/2025 . [Paydown ......eccuveeeeeeiiiiiieeees oo | 0 foereeeiinnnes 0 oo 14,965 |............. 9,768 |....ceee. 0 f...... (9,768) |............... 0 f...... (9,768) |............... 0 [ 0 Joueeeiiie 0 foueeeeinnes 0 fooreeeennes 0 foeeeennnes 1,525 |. 01/25/2081 . [1.A ........

1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from

RBC) 0 0 27,628 16,542 0 (16,542) 0 (16,542) 0 0 0 0 0 3,069 XXX XXX

COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-

..02147F-AQ-9 | 18CB CLASS A6 11.510% 07/25/36 ................ . 09/25/2025 . [Paydown .....cooiiiiiiiiiiiiiiiiees i | L 45 | PG 207 foeeiiaeinnis 0 foreeeans 187 |oeeeeiiiins 0 foreeians 187 oo [V OO 464 oeeeeennnns (U IO 0 foreeeieiinnns (U PO 33 [. 07/25/2036 . | 1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB

..02147R-AF-7 | CLASS 1A6  6.000% 08/25/36 ........cccveurnnns . 09/0172025 . [Paydown ....coouvviiiieiiiiiiiienns foiiieieeeiiiiees i 1,838 |oveiieenn. 1,841 [ 1,438 [oeeeennnis 1,573 [oeeiieeinnis 0 foreeeans 260 | 0 foreeians 260 | 0 foreiiianns 1,833 [oeeeeiinis (U IO 0 foreeeieiinnns (U PO 80 |. 08/25/2036 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-

..02147R-AT-7 | 230B CLASS 2A6 11.310% 08/25/36 .............. . 08/25/2025 . [Paydown .....coovviiiiiiiiiiiiiiens foeiiieeeeeniiies |, (U PO (238) [oeeeeiniinnnns (X)) (119) forvereeenns 0 foreeeans M9 | 0 foreeians M9 | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PO 7 | 08/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24

..02151G-AB-3 | CLASS A2 16.069% 10/25/37 .......ccevvuuvrnnnnn . 09/25/2025 . [Paydown .....coouiiiiiiiiiiiiiiinens i |, (L PO 6,835 |..ccoiinis 3,052 |..vviiinnn 4,280 [oooeiiiiinnnn 0 foueeees (4,280) |..cnviieannnn 0 fnns (4,280) |..cnviieannnn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 279 |. 10/25/2037 . |1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007

..02151N-AF-9 | 18CB CLASS 1A6 13.366% 08/25/37 .............. . 08/25/2025 . [Paydown .....occuvviiiiiiiiiiiiiiens foiiieeeeeniiiens i 1,681 | 576 foveeeiiiiiens XU I IO 0 foeeeens 1,339 [ 0 foreeeenns 1,339 [ 0 foreiiianns 1,681 [ (U IO 0 foreeeieiinnns [V FOPO 206 |. 08/25/2037 . |1.A FM ....
AMERICAN HOME MORTGAGE INVESTM SERIES 2005 2

..02660T-EL-3 | CLASS 1A2  4.971% 09/25/45 ........ccovernnnnns . 09/25/2025 . [Paydown .....oocuviiiiiiiiiiiiiiiens fiieeeeeeiiiens e 1,743 | 1,266 [ooeeeiiiiinns 851 [oveieinns 114 [ 0 foreeeans 602 |....ceeenn. 0 foreeians 602 |....cceeenn. 0 foreiiianns 1,743 foeeeeeinis (U IO 0 foreeeieiinnns (U PO 54 |. 09/25/2045 . |5.B FM ....
ARROYO MORTGAGE TRUST SERIES 2019-2 CLASS A3

..042858-AC-4 | 144A  3.800% 04/25/49 .....ooevivrriiieiiinnnns . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 12,13 | 12,134 | 11,308 | 12,134 | 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 12,134 | (U IO 0 foreeeieiinnns [V FOPO 303 [. 04/25/2049 . |1.A ........
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-6

..059487-AA-6 | CLASS CB1 ~ 4.922% 07/25/46 .........ceeevnnnnne . 09/25/2025 . [Paydown .....coviiiiiiiiiiiiiiiiees i | 733 foiieiannn 1,092 [, 832 [iiiiiiiiis 834 [ 0 foeeeenns (101) | 0 s (101) | [V OO 733 foreeeiiiinns (U IO 0 foreeeieiinnns (U PO 35 [. 07/25/2046 . | 1.A FM ...
BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1

..059496-AC-3 | CLASS 2A1  5.165% 04/25/37 .....cvvvvveeennnnns . 09/0172025 . [Paydown ....coouviiiiieniiiiiiiiens fiiieieeeiiiiens i 1,001 | 1,001 | 763 [oveerieeinnns 708 | 0 foreeeans 203 [oeeeiiiinns 0 foreeians 203 [oeeiiieinns 0 foreiiianns 1,001 [onneeeeenns (U IO 0 foreeeieiinnns (U PO 36 |. 04/25/2037 . [1.A FM ...
BANK OF AVERICA FUNDING CORPOR SERIES 2006-2

..05949Q-BG-9 | CLASS 4A1  9.983% 03/25/36 ........eevvernnnnnes . 09/25/2025 . [Paydown .....occuviiiiiiiiiiiiiiiins fiieeeeeiiiees e 3775 |oeeeeenns 4,987 |oeeiiiiies 2,563 |.veiiennnn 3,493 | 0 foreeeans -7 S 0 foreeians -7 S 0 foreiiianns 3,775 |eeeeiiiiennn (U IO 0 foreeeieiinnns [V FOPO 315 [. 03/25/2036 . |1.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2006-1

..05951V-AV-1 | CLASS6AT  4.630% 12/20/46 ........ccovunvnnennn . 09/22/2025 . [Paydown .....oouvviiiiiiiiiiiiiiens fiiiiieeeniiiees i 1,284 |, 1,284 [ 1,101 e 1,121 [ 0 foreeeans 164 | 0 foreeians 164 | 0 foreiiianns 1,284 [ (U IO 0 foreeeieiinnns (U PO 35 [. 12/20/2046 . | 1.A FM ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5

..059523-AX-8 | CLASS 7A1  4.795% 07/25/47 ....ccvuvvveeennnnn . 09/0172025 . [Paydown ....covviviiiiieiiiiiiiiiens foiiiieeeeniiies |, [ O 4,872 | 3,065 |oeeiuiiinns 3,515 |, 0 foreennn (3,515) |.eeiiiien [V R (3,515) | 0 [ (U IO (U IO 0 forreeieiinins 0 foreeiiiiinns 178 |. 07/25/2047 . |3.C FM ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5

..059523-AY-6 | CLASS 7A2 17.588% 07/25/47 ....ceeveuvvvnennnn. . 09/0172025 . [Paydown ....covviviiiiieiiiiiiiiiens foiiiieeeeniiies |, [V PO 312 [ 236 [oeeiiieiiins LI 0 foeeeenns (308) |-vvvvvrraannn 0 s (308) |-nvvvvrraannn 0 [ (U IO (U IO 0 forreeieiinins (U PO 26 | 07/25/2047 . [5.A FM ....

BANC OF AMERICA ALTERNATIVE LO SERIES 2006-8
..06050A-AA-1 | CLASS 1A1  1.540% 11/25/36 ...ooeevevvveennnnn. . 09/25/2025 . [Paydown ....ooooovviiiiiiiiiiiiiies i i, [ PO O v 455 iiiiiiiinnnn 951 fooiiiiiiinnns 0 forreeenn. (551) forvenraninnns [ PO (551) forverranannns [ N 0 oeeeiiiiinn [V PPN [V 0 foeeeiiiiiins 389 |[. 11/25/2036 . |5.B GI ....
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BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-AB-5 |CLASS A2 12.347% 02/25/37 .....cevvvvvvvvnnnnns . 09/25/2025 . |Paydoun .........oooeeiiiiiiiiiiiiins feniiniiiiiiiiiiinns feiiiii, 5,988 [eeiiiiennns 5,453 |[oinnnnnn 4,301 [ 4,643 [ooonnnnnnnnns 0 |eeeenns 1,345 [oveiiiiiiines 0 eeeeenn 1,345 [oveieiiiinnns 0 e 5,988 |...cooeiiinnnn (VN 0 | [V 216 |. 02/25/2037 . [1.A FM ....

BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4

..07378R-AQ-2 | CLASS A5 ~ 3.528% 02/25/37 . . 09/25/2025 . |Paydown ... ...558 |... . 02/25/2037 . |5.B FE ....

BEAR STEARNS ASSET BACKED SEC 4

..07378R-AQ-2 |CLASS A5 3.528% 02/25/37 .....ccevvvvraerannns . 07/25/2025 . [Paydown .....cooviiiieiiiiiiiiiiens feniiieeeeeniiies |, [V O 0 | 1,368 [oveeeennns 1,569 [oveeeeiinns 0 foueeees (1,569) |..cvviinnnnn 0 fnns (1,569) |..ovviinanne 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 276 |. 02/25/2037 . |5.C FE ....
BEAR STEARNS ASSET BACKED SECU SERIES 2003-

..07384Y-NA-0 | AC5 CLASS A5  5.250% 10/25/33 ................. . 09/0172025 . [Paydown ....coovviiiiieiiiiiiiienns foiiieeeeeiiiiees i 2,180 |oeiiennn. 2,180 |.oociieens 2,166 |....cevnens 2,169 [ 0 forreeeiinns LRI 0 forreeiiinns LRI R 0 foreiiianns 2,180 [oeeeieiiinns (U IO 0 foreeeieiinnns (U O 77 | 10/25/2033 . [1.A FM ...
BEAR STEARNS ALT A TRUST SERIES 2004-3 CLASS

..07386H-GG-0 | A1 4.912% 04/25/34 ......oooviiiiiiiiiiaiiis . 09/25/2025 . [Paydown .....oouviiiiiiiiiiiiiiiiens fiiieeeeniiiens i 4,760 |orreeennnn 4760 | 4,760 |..coonnnnenn 4724 | 0 foreeeeiiinnns F A IO 0 forreeeiiinnns F A RO 0 foreiiianns 4,760 [oveeeeeinnnns (U IO 0 foreeeieiinnns [V FOPO 153 |. 04/25/2034 . [1.A FM ...
BEAR STEARNS ASSET BACKED SECU SERIES 2006-

..07387U-CE-9 | AC1 CLASS 1A1  6.250% 02/25/36 ................ . 0970172025 . [Paydown ....cooviiiieiiiiiiiiiiiees foeniiiieeeeeiiies | 728 |, 728 o 374 [ 27 foeeiiaiianns 0 foreeeans 501 | 0 foreeians 501 | [V OO 728 | (U IO 0 foreeeieiinnns (U PO 12 |. 02/25/2036 . |1.A FM ...
BEAR STEARNS ASSET BACKED SEC SERIES 2007-ACS

..07388B-AF-9 | CLASS A6 2.279% 07/25/37 ...cevvvvnnvnnnnnnn. . 08/25/2025 . [Paydown .....coovviiiiiiiiiiiiiiens foeiiiieeeeiiies |, [V O [V O 751 [ [V IO 0 foeeeenns (751) | 0 s (751) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U PO 69 |. 07/25/2037 . (6. FE .....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4

..07388I-AB-2 | CLASS A2 17.740% 07/25/36 ......eeveerunnnnnnns . 09/25/2025 . [Paydown .....ocouvviiiiiiiiiiiiiiiens fiiieeeeiiiens i 3,408 f............ 3,972 | 4,008 |..cocuiinens 4,498 |, 0 foueeees (1,000) fouvvrrenannnns 0 fnns (1,00) fouvverenannnns 0 foreiiianns 3,408 |..oooiiiienn (U IO 0 foreeeieiinnns [V PO 415 [. 07/25/2036 . |4.C FM ...
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-ARS

..07401N-AP-4 | CLASS 2A1  4.652% 01/25/37 ....ccevvvvveeennnnns . 09/25/2025 . [Paydown .....ooouvviiiiiiiiiiiiiiiens fiiieeeeniiiees i 8,182 |eerrenn. 8,182 | 7,79 oo 7,939 |, 0 foreeeans PZ I 0 forreeianns PZ I 0 foreiiianns 8,182 [oeeeeeininns (U IO 0 foreeeieiinnns [V FOPO 198 |. 01/25/2037 . [1.A FM ...
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9

..10638D-AA-8 | CLASS A1 144A  5.000% 09/25/64 ................ . 09/25/2025 . [Paydown .....cooiviiiiiiiiiiiiieins Joeiiieeeeeiies | 16,448 |............ 16,448 |............ 16,114 [............ 15,995 |...oooeeinins 0 foreeeans L7 R 0 foreeians L7 S 0 foreeianns 16,448 |..ooooennnns (U IO 0 foreeeieiinnns [V FOPO 489 . 09/25/2064 . |1.A FE ....
CIM TRUST SERIES 2018-INV1 CLASS A4 144A

.. 12553X-AD-5 |4.000% 08/25/48 .......cccvvvviieiiiiiiiiiaeeiis . 09/0172025 . [Paydown ....coovviiiiieiiiiiiiieens foiiieeeeiiiiees i 3,460 f............. 3,460 |....ccoeeens 3,428 |..oeeennn. 3411 [ 0 foreeeeiinnns 50 | 0 forreeeiinns 50 | 0 foreiiianns 3,460 |...oouniieenn (U IO 0 foreeeieiinnns (U PO 97 | 08/25/2048 . [1.A ........
CIM TRUST SERIES 2018-INV1 CLASS A14 144

.. 12553X-AP-8 | 4.000% 08/25/48 .......cccuvvviieeiiiiiiiiaiiiis . 09/0172025 . [Paydown ....ccovuuviiiiiiiiiiiiiieens Joeniiieeeeniiiies e 14,766 |............ 14,766 |...ccnnene 14,864 |............ 14,917 | 0 foeeeenns (151) | 0 s (151) | 0 foreeianns 14,766 |..ooeeennnnnns (U IO 0 foreeeieiinnns [V FOPO 415 [. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3 4.000%

.. 12554T-AC-5 | 05/25/49 ....ovvvvieiiiiiiiiieiieee e . 09/0172025 . [Paydown ....coouviiiieeiiiiiiiiiens foiiiieeeeiiiiees i 5,650 f[oeooooennnn 5,650 |..ccciiinins 5,980 |..oooiiinnnns 6,142 [ 0 foeeeenns (493) fovvvvrerannns 0 s (493) forvvrrerannns 0 foreiiianns 5,650 |..ooiiiiiinnnn (U IO 0 foreeeieiinnns [V FOPO 156 |. 05/25/2049 . [1.A ........
CIM TRUST SERIES 2019-INV1 CLASS A1 144A

.. 12555D-AA-3 | 4.000% 02/25/49 ........oevviiiiiiiiiiiiiiiiies . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 13,470 |o.oeeeeenn. 13,470 |.eeeeens 14,163 |.....ovees 14,827 | 0 foueeees (1,357) |oeeiiiianne 0 fnns (1,357) oo 0 foreeianns 13,470 [oeeeeeinnnns (U IO 0 foreeeieiinnns [V FOPO 351 [. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS B1 144A

.. 12555D-AR-6 | 4.500% 02/25/49 ........eovviiiiiiiiiiiiiiiiieens . 09/0172025 . [Paydown ....coovuiviiiiiiiiiiiiiinens Joeniiieeeenniiies | 12,23 [ 12,289 [oveeeennn. 11,817 [ 11,879 [ 0 foreeeans 360 | 0 foreeians 360 | 0 foreeianns 12,280 i, (U IO 0 foreeeieiinnns [V FOPO 363 [. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J1 CLASS 1A2 144A

.. 125560-AB-0 | 3.500% 08/25/49 ........eevviiiiiiiiiiaiiiiiiies . 09/0172025 . [Paydown ....coouviiiiieniiiiiiiiens fiiieieeeiiiiens i 7,492 | 7,492 |............. 7,85 |oeiiiiinns 7,831 [ 0 foeeeenns (339) forveraarinnns 0 s (339) forveraerannns 0 foreiiianns 7492 | (U IO 0 foreeeieiinnns [V FOPO 192 |. 08/25/2049 . [1.A ........
CIM TRUST SERIES 2019-INV3 144A  3.500%

.. 12057L-AC-9 | 08/25/49 ......vviiiiiiiiiiiiieiie i . 09/0172025 . [Paydown ....coouviiiiieiiiiiiiiiens foiiiieeeiiiiees i 7,348 o 7,348 | 7,525 |vieaannnn 7,574 |oeeiiiiins 0 foeeeenns (226) fovveraaaannns 0 s (226) fovveraanannns 0 foreiiianns 7,348 | (U IO 0 foreeeieiinnns [V FOPO 173 |. 08/25/2049 . [1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144

.. 12557L-A0-8 |3.500% 08/25/49 .......evvviiiiiiiiiiiieiiiiies . 09/0172025 . [Paydown ....coouviiiiieniiiiiiiiens fiiieieeeiiiiens i 2,449 |l 2,449 ... 2,484 | 2,494 |, 0 foreeeans (44) | 0 foreeians (44) | 0 foreiiianns 2,489 |, (U IO 0 foreeeieiinnns (U PO 58 | 08/25/2049 . [1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144

.. 12560A-AN-4 13.000% 04/25/50 ....ccouvrriieeeiiiiiiiieeniiis . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiiiens Jooniiieeeenniiies e 1,776 o 1,775 | 12,419 |l 12,443 |.ooeeeenns 0 foeeeenns (668) |-vvvvveraannnn 0 s (668) |-vvvveraannnn 0 foreeianns 775 [ (U IO 0 foreeeieiinnns [V FOPO 239 | 04/25/2050 . |1.A ........
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7

.. 12566X-AL-2 | CLASS 2A2 14.140% 07/25/37 ....ccevvvvveeennnnns . 07/25/2025 . [Paydown .....coovviieiieniiiiiiiees foeniiineeeniiies | 24 e 433 | 325 |, 385 [oveeiieinns 0 foeeeenns (150) |+ ovvvveenaannn 0 s (RS [V OO 234 o (U IO 0 foreeeieiinnns (U PO 33 [. 07/25/2037 . |1.A FM ...
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7

.. 12566X-AL-2 | CLASS 2A2 14.140% 07/25/37 ... . 08/25/2025 . |Paydown ... . 07/25/2037 . |1.B FM ....
CITIMORTGAGE ALTERNATIVE LOAN §|

.. 12566X-AL-2 | CLASS 2A2 14.140% 07/25/37 ....ccevvvvvreennnnns . 09/25/2025 . [Paydown .....ooouiiiiiiiiiiiiiieies i | 21 Joiiiees 7 oreeiiiinns P2 200 [oveiieiinns 0 foreeeans () IO 0 foreeians () P [V OO 21 foeeeiiis (U IO 0 foreeeieiinnns (U PO 32 [.07/25/2037 . |1.F FM ...
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1

.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 . . 09/01/2025 . |Paydown ... .9,707 |.. . 06/25/2047 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES V

..12646X-AY-8 | CLASS B3 144A  3.397% 05/25/43 ................ . 09/0172025 . [Paydown ....coouviiiiieiiiiiiiieens foiiieieeeiiiiees i 4,148 oo 4,148 | 4,019 |l 4,083 |ooiiiiiinn 0 forreeeiinns 95 | 0 forreeeiinnns 95 | 0 foreiiianns 4,148 | (U IO 0 foreeeieiinnns (U PO 95 [. 05/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VRS

..12647V-AZ-8 | CLASS B3 144A  3.623% 10/25/43 . 09/01/2025 . |Paydown ... .1,454 ). . 10/25/2043 . |1.A ........

CREDIT SUISSE MORTGAGE TRUST SERIES
..12648A-BA-7 | CLASS B3 144A  3.606% 11/25/43 ................ . 09/01/2025 . [Paydown .....ooovveviieiiiiiiiiiiens foviiiiiiiiiiiiiies i 3,027 foiiiiiinnnns 3,027 Joiioineens 2,965 |...oeennn. 2,967 |oiiiiiinnnns 0 foreeiinnnns 60 |.oooininnns 0 foreeiinnnns 60 |.oooinnnnnn 0 foeeeennns 3,027 oo [V PPN [V [V PPN 67 |. 11/25/2043 . [1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 |CLASS A2 144A  3.804% 04/25/44 ................ . 09/01/2025 . |Paydomn ....evuuniiviiiiniiiiiiiinnn ferieneeereniieees [ 1,107 |oeeeenns 1,107 fooeiiiinnnnns 175 | 1,185 [ovveiiiiinns 0 s [W£:) 1 (U P (£ ) [V P 1,107 [ooeeeiieiinnnn (1 P [ PO [V 28 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..126484-BD-6 | CLASS B3 144A  3.804% 04/25/44 . 09/01/2025 . | Paydown ... ... 1,205 ... 1,208 ... .1,205 .. . 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 3
..12648T-AS-8 |CLASS B3 144A  3.995% 07/25/44 ................ . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 2,4% [ooeeeeennn P I 2,436 [..oooeennnnns .72 [ PO FE TN P [ PR FE TN PP (U1 O 2,4% |...coovnnnnnnns (1 P [ PO [V 67 | 07/25/2044 . |1.A ........
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2004~
..12667F-WU-5 |27CB CLASS A1  6.000% 12/25/34 ................ . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiiins foreeeeriiiiees [ 4112 | 4,057 |oeeiinns 3,592 [ooiiiiinnnns 3,524 oooeiiiiinnnnns (U P 588 |ovviiiiiiins (U P 588 |oveiiiiiiiins [V P 4112 [t (VN P [ PO [V 160 . 12/25/2034 . [1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 [CLASS 2A2  4.772% 05/25/35 .....vvvvvvnnnnnnnns . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins fereeereiiieees [ 1,819 | 1,819 | 1,204 |oeeeinnnne 1,345 | (U P YL R (U P YL 3 R [V P 1,819 [ (1 P [ PO [V 58 |. 05/25/2035 . |3.B FM
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 [CLASS 2A2  4.772% 05/25/35 .....ovvvvvnnnnnnnns . 07/25/2025 . |Paydomn ...ccvvvnniveiiiniiiiiiiiinn fonieeeeiiiiees feenneeeens 12,030 [ooveinnnnns 12,080 Joevevennnns 7,963 |oeeeieins 8,892 | (U 3187 v (U 3187 v (U P 12,030 |oveeniiiiinnnnn (1 P [ PO [V 324 . 05/25/2035 . [4.A FM
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-GA-5 | 19CB CLASS A2  7.542% 06/25/35 .........uuunn.. . 09/25/2025 . |Paydomn .....uuuviiiiiiiiiiiiiiiinn foreeereiiees o 2,660 [...occevnnnns 1,864 |oeeeennnnnns 1,408 |oeeenrinnns 1,430 | (U 1,230 |oeeeiniiinns (U 1,230 |oeeeiiiiinne (U1 O 2,660 |ouueniiiiiinnnn (1 P [ PO [V 169 |. 06/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 |23CB CLASS A3 8.051% 07/25/35 ......cvvunnnnnn . 09/25/2025 . |Paydomn .....euuviiiiiiiiiieiiiiins ferieeereiiiees [ 1,517 s 1,576 |oeeeennnns 1,140 |oennne 1,292 | (U P 22 (U P 22 [V P 1,517 [ (1 P [ PO [V 80 |. 07/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-TM-5 |26CB CLASS A1 4.772% 07/25/36 .............e. . 09/25/2025 . |Paydomn .....euunviiiiiiiiiiiiiiiiinn ferieeeeeeiiiees [ 1,762 |ooeeeennnnnns 1,803 |oeveeennns 1,260 |oeeeiinnns 1,118 [oeeiiiinnnns (U P 644 |t (U P 644 | [V P 1,762 [ooeeeiieiinnnns (1 P [ PO [V 58 |. 07/25/2035 . |[1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ...oevvviiiiiniiiniiiiiinnnns . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V PO (LT L3N PO 67 [oriiiininnnne 0 s ({707 TR (U P ({70 ) [ (VN (1 P [ PO [V N 4 | 11/25/2035 . |1.A FM ...
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ...oevvvviiiinininiiiininnnns . 08/01/2025 . |Paydomn ...cevvvnniviiiiiiiiiiiiiiins feriinneeeiiiiees feeeeeiiiii [V PO L (N PO 2 PP (1o O 0 s [ O (U P ({15 P [ (VN (1 P [ PO [V N 4 | 11/25/2035 . |1.C FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ....evvviviiininiiiiiiiiinnnns . 08/01/2025 . |Paydomn ...ccvvvnnvviiiiiiiniiiiiiinn feninneeeiiiies feeeeeniiiiis [V O 164 | M5 | 104 [, 0 s [V (U (104) [oeenniiiinnnnns [ (VN (1 P [ PO [V N 6 | 11/25/2035 . |[1.D FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ....evvvviiiinininiiiiiinnnns . 07/01/72025 . |Paydomn ..covvveeeiiiiiiiiieiiiins feneneeeeiiiiees feeeneeeens 55,129 |oeeens 55,093 [............ 38,538 |.....ceunnnn 34,898 |......ovnunnnnn (U PR 20,231 |ooiiiiins (U PR 20,231 | (U P 55,129 [oooiiiiinnnnnns (1 P [ PO [V F 1,721 |. 11/25/2035 . [3.A FM
COUNTRYWIDE HOME LOANS SERIES 2003-56 CLASS
.. 12669F-AU-7 [3A7B  6.306% 12/25/33 .....eeviiiiiiiinniiiiins . 09/01/2025 . |Paydomn ...cevuunvviiiiniiiiiiiiiiinn foreeeeeeiiiieees [l 22,225 |..oooovnnnns 2,25 |oeeiiiiene 22,553 |ieeiiiiins 28,04 | 0 s (817) [euvvrnnnnnnnns (U [E-110 ) (U P 22,225 |ooeiiiiiiinnnn (1 P [ PO [V 912 |. 12/25/2033 . |1.A FM .
COUNTRYWIDE HOME LOANS SERIES 2004-J2 CLASS
.. 12669F-RB-1 [A8  5.500% 03/25/34 .......coivviiinnniiiiininnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 24,211 e 24,211 |oooeeinnnnns 21,967 [..ocvvnnnnns 22,753 [ooeiiiiiinnnnns (U 1,519 | (U 1,519 | (U P 28,211 [ooeiiiiinnnnnns (1 P [ PO [V 890 |. 03/25/2034 . |1.A FM .
COUNTRYWIDE HOME LOANS SERIES 2004-29 CLASS
..12669G-JB-8 |2A1  4.932% 02/25/35 ....oovviviiiniiiiiiiis . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins ferneeeeeiiees [ 1,311 | 1,311 | 1,169 |oveennns 1,282 | [ PO 80 [oeeriiiiinnnns [ PR 80 [oeeriiiiinnnns (U1 O 1,31 [ (1 P [ PO [V 43 . 02/25/2035 . [2.C FM
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1
..16158R-AC-0 |CLASS A3 144A  4.000% 04/25/49 ................ . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 1,031 | 1,081 | 1,071 [ooeiiennnnnns 1,104 [oeeeeinennns 0 s (72) feuvninnnnnnnns (U P (72) | (U1 O 1,031 [ (1 P [ PO [V 28 | 04/25/2049 . |1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019-
..16159G-AC-3 |ATR2 CLASS A3 144A  3.500% 07/25/49 ......... . 09/01/2025 . |Paydomn ...cevuuniiiiiiiinieiiiiinn foreeeeeriiees [ 6,360 [..oceennnnns 6,360 |..oennn 6,532 [...ccvvnnnnns 6,549 [....cccnnnnnnn 0 s (117 (U (188) [cvvvnrevinnnnns (U1 O 6,360 |oueniiiiiinnnn (1 P [ PO [V 148 |. 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
..16159W-AJ-3 |CLASS A5 144A  3.500% 03/25/50 ........eeunn.n. . 09/01/2025 . |Paydomn .....vuuvviiiiniiniiiiiiiinn foreeneeeiiiieen [ 25,33 |.....eeees 25,334 [oeeeiiine 25,676 |.......eenn. 25,688 |............... 0 s (70 PO (U [R50 (U P 25,334 |ooeiiiiiiinnn (1 P [ PO [V 622 |. 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
..161591-BH-6 | CLASS A15 144A  3.500% 03/25/50 .............. . 09/01/2025 . | Paydoun . 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2024-1
..16160D-AA-1 | CLASS A2 144A  6.500% 01/25/55 .. . |- 09/01/2025 . | Paydown ... . 01/25/2085 . |1.A ........
CHASEFLEX TRUST SERIES 2006-2 CLAS:
.. 16165M-AD-0 [4.472% 09/25/36 ......cevvuvriiriirniiiiiiiiiinnnns . 09/25/2025 . | Paydoun . 09/25/2036 . |1.A FN .
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 |CLASS 1A4A  4.327% 10/25/35 ... ... |- 09/01/2025 . | Paydoun ... . 10/25/2035 . |[1.A FN .
CITIGROUP MORTGAGE LOAN TRUST SEf
..17323\1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 09/01/2025 . | Paydoun . 06/25/2058 . |1.A ........
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
..19688L-AA-0 |4.550% 04/25/67 .. . 09/01/2025 . | Paydown ... . 04/25/2067 . |1.A FE .
FIRST NATIONWIDE Ti
.. 22540W-EE-6 [4A2  3.678% 09/25/31 . 09/25/2025 . |Paydomn ...ccevuniiiiiiiiiiiiiiiiiins Joinnnnniiiinens foenieeeiiiiians [ [ U P [ P JU [U [ I (U T 0 o [ 0 Jovvennennns 0 | (U [ 3 |. 09/25/2031 . |5.B GI
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CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-9
..225458-5U-8 | CLASS 4A1  7.777% 10/25/36 ...ovvvvnnnnnnnnnnnnn . 09/25/2025 . |Paydoun .........oooeiiiiiiiiiiniiins feniiniiiiiiiiiiiens feiiii, L7y O, LL7.7 A F) L PO 13- N A 0 e (10 O 0 e (10 O 0 e MUT e (VN 0 | [V 22 |.10/25/2035 . [1.A FM ....

DEUTSCHE ALT A SECURITIES INC SERIES 2007-3
..25151K-AC-3 | CLASS 2A1  5.022% 10/25/47 ...
ELLINGTON FINANCIAL MORTGAGE T

. 10/25/2047 . |1.A FM ...

. 09/25/2025 . |Paydown ...

..267951-AA-9 | RM1 CLASS A1A 144A  5.000% 05/25/55 ......... . 08/25/2025 . [Paydown .....ocovvvieiiiiiiiiiiiieens foiieeeeeiiiiens 9,268 9,208 |l 8726 |l 0 | 0 foreeeans 533 [oreeiaiiinnnns 0 forreeieeenin 833 |0 e 9,258 [ (U IO 0 foreeeieiinnns [V FOPO 120 |. 05/25/2055 . [1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024~

..268431-AA-1 | RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 08/25/2025 . [Paydown .....cccevveiiiiiiiiiiiiiens fineeeeeiiiees oo 3,852 |0 8,552 . 3,265 | 3,267 |, 0 foreeeans ST R 0 forreeeeeneen 285 |0 [ 3,852 [ (U IO 0 foreeeieiinnns [V PO 118 | 07/25/2054 . |1.A FE ...
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024~

..26845E-AA-1 | RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 09/25/2025 . [Paydown .....cooiviiiiiiiiiiiiieens Jeiiieeeeeiies | 49,338 |.oeeiiennn 49,336 |.eeeinnnns 46,299 |............ 46,303 |.oviiiiennn 0 foeeeens 3,034 [oeiiiiiinns 0 foeeeenns 3,034 [ 0 foreeianns 49,336 [.cvvieiiennn (U IO 0 foreeeieiinnns [ PP 1,822 (. 12/25/2054 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2

..31572Y-AA-6 | CLASS A1 144A  4.200% 04/25/67 ................ . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 13,186 |[............ 13,186 [ooeeeennnnns 13,182 | 13,363 |.oooiiiinnnne 0 foeeeenns (A7) | 0 s (A7) | 0 foreeianns 13,186 [oooeeeennnnns (U IO 0 foreeeieiinnns [V FOPO 383 |[. 04/25/2067 . |1.A ........
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1

..33616L-AN-0 | CLASS A5 144A  2.881% 04/25/50 ................ . 09/0172025 . [Paydown ....cooviviiiieiiiiiiiiieens Joeniiiieeeeeniiies s 25,264 |.ccuieenn 25,264 | 24,805 |............ 25,967 |ocviiiiaennnn 0 foeeeenns (703) |- oevvvveeaannnn 0 s (703) |-eevvvveraannnn 0 foreeianns 25,264 |..ovieeeennns (U IO 0 foreeeieiinnns [V FOPO 462 |. 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS

..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .....oevvivinnnnnnnnnn . 09/0172025 . [Paydown ....ccovuuviiiiiiiiiiiiiieens Joeniiieeeeniiiies e 37,145 | 37,145 |............ 35,709 |............ 35,354 [oveiieiiinns 0 foeeeens 1,791 |, 0 foeeeenns 1,791 |, 0 foreeianns 37,145 | (U IO 0 foreeeieiinnns [V PO 907 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS

..33850R-AG-7 | A7 144A  3.500% 10/25/47 ....ccevvveiieennnnnns . 09/0172025 . [Paydown ....coovuviiiiiiiiiiiiiinens Joeniiiieeeeeniiies e 26,203 |.occiienn 26,293 |oiiiiinnns 25,945 [ 25,817 |oooiiiiiennnn 0 foreeeans 478 e 0 forreeianns LTI AR 0 foreeianns 26,203 |.vvieeiennne (U IO 0 foreeeieiinnns [V FOPO 614 [. 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS

..33850T-AN-8 | A13 144A  3.500% 03/25/48 ........cccuvvvennnn. . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 17,508 |...oeeeenn. 17,508 [ooeeeeennnns 16,957 |.oooennens 16,965 |...ccveeennn. 0 foreeeans 543 [ 0 foreeians LI R 0 foreeianns 17,508 [ooeeeeeninnes (U IO 0 foreeeieiinnns [V FOPO 401 . 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-6RR CLASS

..33851F-BQ-9 |B2 144A  4.907% 10/25/48 .........ocevvnnnnnns . 09/0172025 . [Paydown ....coovuiviiiiiiiiiiiiiinens Joeniiieeeenniiies | 14,14 | 14,14 | 13,887 [oeereennns 13,887 [oveveeeinnns 0 foreeeans 226 [oveiieiinnns 0 foreeians 226 [oveiiieinnns 0 foreeianns 14,14 [ (U IO 0 foreeeieiinnns [V FOPO 431 [. 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV

..33851G-AZ-8 | CLASS AX4 144  0.500% 08/25/51 ................ . 09/01/2025 . [Paydown ....coviviiiiieiiiiiiiiiens feiiiieeeeiiiies | [ O [V PO 139,464 |..vveiieiinnns [V IO 0 f..... (139,464) [.ooeeenninnnn 0 f..... (139,464) [..oeeennnnnnn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 14,295 |. 08/25/2051 . [1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV

..33851G-BF-1 | CLASS AX17 14 0.150% 08/25/51 ................ . 09/0172025 . [Paydown ....coviiviiiiieiiiiiiiiiees foiiiieeeeniiies | [V O 0 | 3,021 | 3,083 [coeiiiiiiinns 0 foueeees (3,083) |..cvviiaannn 0 fnns (3,083) |..cvvrieannn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 583 |. 08/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS

..33851H-AC-7 | A3 144A  4.000% 04/25/48 ...........cceeunrnennn . 0970172025 . [Paydown ....cooviiiieiiiiiiiiiiiees foeniiiieeeeeiiies | 340 | 340 [ M3 | 342 | 0 forreeeiinns (2] FOPPOTR 0 forreeeiinnns (2] FEPPTR [V OO 340 [oeeeiiiiins (U IO 0 foreeeieiinnns [ PO 8 . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS

..33851H-AP-8 | A14 144A  3.500% 04/25/48 .........ccvveeennn. . 09/0172025 . [Paydown ....coovuiviiiiiiiiiiiiiinens Joeniiieeeenniiies | 25,055 |..ccceeenn 25,055 ..o 24,542 | 24,627 |oeniiiinnnn 0 foreeeans 428 foveiieinns 0 foreeians 428 foeeiieenns 0 foreeianns 25,085 [..uveieiennne (U IO 0 foreeeieiinnns [V FOPO 566 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV

..33851Y-AC-0 | CLASS A3 144A  3.000% 03/25/50 ................ . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 12,471 o 12,471 |l 12,752 | 12,782 | 0 foeeeenns (312) forrrraeinns 0 s (312) forrrraainns 0 foreeianns 12,471 [oeeeeis (U IO 0 foreeeieiinnns [V FOPO 245 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV

..33852A-AR-8 | CLASS A15 144  3.500% 10/25/49 ................ . 09/0172025 . [Paydown ....coouviiiieeiiiiiiiieens [ i 1,874 | 1,874 | 1,916 [oooeennns 1,928 | 0 foreeeans (50) |oenvrreniaannn 0 foreeians (50) |oenvvivenaannn 0 foreiiianns 1,874 | (U IO 0 foreeeieiinnns (U PO 45 [. 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS

..33852B-AJ-4 | A9 144A  3.500% 12/25/49 .......cccvviiiiiiinnnns . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiinens Joeniiiieeeeniiiies e 19,022 ... 19,022 |.oeeeeees 19,371 |l 19,476 |...cvveeenn. 0 foeeeenns [E5) ) R 0 s [E5) ) R 0 foreeianns 19,022 i (U IO 0 foreeeieiinnns [V FOPO 484 [. 12/25/2049 . |1.A ........
GCAT SERIES 2022-NQM2 CLASS A1 144A  4.210%

..36169K-AA-4 | 02/25/67 ..cvevvriieieiiiiiiee e . 09/0172025 . [Paydown ....ccovvviiiiiiiiiiiiiiiens Jooniiieeeenniiies e 24,188 |............ 24,188 |............ 24,075 ... 24,354 ooeiiiinns 0 foeeeenns (187) |+ 0 s (187) |+ 0 foreeianns 24,188 | (U IO 0 foreeeieiinnns [V FOPO 660 |. 02/25/2067 . [1.A ........
GSR MORTGAGE LOAN TRUST SERIES 2003-10 CLASS

..36228F-XX-9 | 1A1  5.580% 10/25/33 .....oovveiiiiiiiiiiiiis . 09/01/2025 . | Paydown . 10/25/2033 . [1.A FM ...

GSR MORTGAGE LOAN TRUST SERIES 2003-13 CLASS
..36228F-YZ-3 | 1A2  5.504% 10/25/33 .
GSR MORTGAGE LOAN THUST S
..362341-XE-4 | 5A1  4.480% 11/25/35 ..oveveieiiiiiiiies . 09/0172025 . [Paydown ....coouvviiiieiiiiiiiienns foiiieieeeiiiiees i 5,85 [ 2,743 i 2,352 |iiiiannn 2,150 [oeeiiiiiinn 0 foeeeens 3,709 [oiiiiiiiins 0 foreeeenns 3,709 [oiiiiiiiinnn 0 foreiiianns 5,859 | (U IO 0 foreeeieiinnns [V FOPO 258 [. 11/25/2035 . |1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
.. 36242D-7K-3 | 8A1  4.772% 06/25/35 .

. 09/01/2025 . |Paydown ... . 10/25/2033 . [1.A FM ...

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

. 09/25/2025 . |Paydown ...

GS MORTGAGE-BACKED SECUHI PJ2
..36257L-AA-5 | CLASS A1 144A  4.000% 11/25/49 ................ . 09/0172025 . [Paydown ....coouvviiiieiiiiiiiienns foiiieieeeiiiiees i 7,494 | 7,49 ...l 7,787 foeeeeennns 7,90 [oeeiiiiiinns 0 foeeeenns (456) fovvvrreeannnns 0 s (456) [vvvrrenannns 0 foreiiianns 7,494 | (U IO 0 foreeeieiinnns [V FOPO 200 [. 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3

..36257Q-AA-4 | CLASS A1 144A  3.500% 03/25/50 . . 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SEH

PJS
.. 36257Q-A0-9 | CLASS B1 144A  3.971% 03/25/80 ................ . 09/01/2025 . [Paydown .....ooovveeieeiiiiiiiiiinns foviiiiiiiiiiiiiies i 3,321 foiiiiinnns 3,321 fovvrrrrnn. 3,475 J.ooveennn. 3,447 | 0 forreeenn. (126) .o [ PO (126) .o 0 foeeeennns 3,321 |ooeiiiiiien [V PPN [V [V PPN 87 |. 03/25/2050 . 1.A ........

. 09/01/2025 . |Paydown ...
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GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AR-7 |CLASS B2 144A  3.971% 03/25/50 ........euuvn.n. . 09/01/2025 . |Paydomn ...cevuuniiiiiiiininiiiiinn foreeereriiees [ 6,774 |.oooevennnnns 6,774 | 7,085 |oveeeeinns 7,005 | 0 s (231) |veeeeiiinnnns (U (231) |oevvennnins [V P 6,774 | (1 P [ PO [V 177 [. 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 [CLASS A1 144A  3.500% 05/25/50 . . 09/01/2025 . | Paydown ... ... 1,351 L 1,440 1,351 . 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SEH PJ1
..36258F-AH-2 |CLASS A8 144A  3.500% 05/25/50 ..........e...e. . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 5,404 |............ 5,404 |............. 5,545 [ooiiiinnnnns 5,569 [..cccoinnnnnn 0 s (166) [cvvvvrennnnnnns (U (166) [cvvereernnnnns (U1 O 5,404 |....ooovnnnnnns (1 P [ PO [V 125 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 | CLASS A2 144A  3.000% 01/25/51 ............eee . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 20,245 |oeeennnnnns 20,245 |............ 21,409 |......oeeens 21,585 |l 0 fens (1,341) |l (U . (1,341) | (U P 20,245 [oooiiiiinnnnnns (VN P [ PO [V 391 |. 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ5
..36260D-AD-2 [CLASS A4  3.000% 03/27/51 ..evvvvnnvvriinnnnnnns . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiniiiiins fereeereiiiees [ 7,298 |oeeiiiinne 7,208 [oiiiiinnnns 7,598 |oeeerinnnns 7,637 |oeeeeeeeeens 0 s (344) |vvvveriinnns (U (344) |.ovvviinnns [V P 7,298 [ooiiiiiiinnnns (1 P [ PO [V 161 |. 03/27/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ... . 09/01/2025 . |Paydomn ....evuunviiiiiininiiiiiinnn forineeereiiiees [ 8,835 [ceiiiiinns 8,835 | 9,366 |.covunnnnnnn 9,470 |l 0 s (635) |+vevverrennnnns (U () (U1 O 8,835 [.ocoviiinnnnns (1 P [ PO [V 205 |. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2
..36262J-AU-9 | CLASS AX1 144A  0.551% 02/25/52 .............. . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U PO 177,124 oo (V2 0 ... (177,124) |l 0 |oueeen (177,124) | [ (VN (1 P [ PO [V PO 19,319 |. 02/25/2052 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 .......ceuunn.n. . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 20,065 |........... 20,065 |............ 16,760 |............ 16,832 |ovvveeniininnns (U I X (U 3,233 [oooiiiiiiinnnns (U P 20,065 |.oeevennnnnns (1 P [ PO [V 329 . 02/26/2052 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 ............... . 09/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeereiiieees [ 2,971 oo 2,971 | AT 2,557 [ooeiiiiiiinnnns (U P 3L R (U P 3L R [V P 2,971 [ (1 P [ PO [V 50 |. 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-
..36268S-AC-3 [LTV2 CLASS A3 144A  4.000% 12/25/52 ......... . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 179,008 |.......... 179,008 |ovevennnnns 172,295 |...ooeeeens 172,345 | (U 6,662 [....coevrnnnnnn (U 6,662 [.....oevvvnnnnn (U 179,008 |...ocevvvnnnnns (1 P [ PO [V F 4,664 | 12/25/2052 . |1.B ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 ................ . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 33,426 |oeeuunnnnnn 33,426 |............ 3,773 [ovvvininnns 32,629 [.ooiiiiinnnnnn (U P FEZA P (U P FE A P (U P 33,426 |...cccvvnnnnnns (1 P [ PO [V F 1,361 |. 01/25/2054 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ1
..36271D-AA-5 |CLASS A1 144A  6.000% 06/25/55 ................ . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 30,658 |........... 30,658 |............ 30,619 |.oovvvniniiiene (U P [ PO L [ PR 3B | (U P 30,658 |.eevunniinns (1 P [ PO [V F 1,038 |. 06/25/2055 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 .......evunnnnn. . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 52,936 |oeeenrnns 52,936 [oooeeeeennn 49,479 |............ 49,440 |....oovvinnnnns (U 3,49 |.ooevinnnnns (U 3,49 | (U P 52,936 [....ccevnnnnnns (1 P [ PO [V 892 |. 08/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/83 .............. . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 57,746 |............ 57,746 |.......eenn. 56,806 |...evunnnnn. 56,834 |.....cevunnnnnn (U P 912 | (U P 912 | (U P 57,746 |covvnnnnnnn (1 P [ PO [V F 2,046 |. 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 ..............e. . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 5,329 |iiiiiis 5,329 [oiiiiinnnns 5,307 |oveirinnnns 5,312 [ooiiiiiiinnnns [ O L 1A [ R L 1A (U1 O 5,329 [oooeiiiiiinnnnn (1 P [ PO [V 135 | 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .............. . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 18,504 |............ 18,504 |o.ooveennnns 18,645 |..ooeennnnns 18,735 |l 0 s (231) |veveeriinnnns (U (231) |oevvennnnns (U P 18,504 |oeeeiiiinnnnn (1 P [ PO [V 493 . 06/25/2059 . [1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AG-4 |CLASS A21 144A  4.500% 02/25/59 ..........euunn . 09/01/2025 . |Paydomn ...ccvvueniriiiiiiiiiieiiiins feerineeeeiiiies feeeneeeeiiians 196 [ LT O 188 [oeeeiiiiininnns 185 |ovveiiiine [ O 12 | [ R 12 | [ PR L ECICT PN (1 P [ PO [V N 6 | 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AJ-8 |CLASS A22 144A  4.000% 02/25/59 ..........euun. . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans 196 [ LT O 185 |ovveeiniiine 180 [oooeiiiiinnnnns [ O L7 O [ R L7 O [ PR L ECICT PN (1 P [ PO [V N 5 |. 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418W-AQ-2 |CLASS A32 144A  4.000% 02/25/59 ..........euun. . 09/01/2025 . |Paydonn ...cevvunniriiiiiiiiiiiiiiins feerineeeiiiiies feeeeeeiiinn 71 | 171 [oeeiiinens LI LI F [ PO 21 | [ PO 21 | [ PR LV B PR (1 P [ PO [V N 5 |. 02/25/2059 . |1.A ........
GREENPOINT MORTGAGE FUNDING TR SERIES 2006-
..39539G-AB-8 [OH1 CLASS A2 4.732% 01/25/37 ......ccvvvunnnn. . 09/25/2025 . | Paydoun . 01/25/2037 . |[1.AFN ...

HARBORVIEN MORTGAGE LOAN TRUST SERIES 2006-14
41162N-AC-1 | CLASS 2A1A  4.548% 01/25/47 ...
HARBORVIEN MORTGAGE LOAN TRUST §
..41164L-AB-5 | CLASS 2A1A  4.593% 05/25/38 ......cceviunrinnnns . 09/25/2025 . |Paydown
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 | CLASS A1A  4.630% 09/19/37 .
INPERIAL FUND LLC SERIES 2022 NQ
..45276K-AA-5 | 144A  4.380% 05/25/67 .....ceevveuvvvinnenannnns . 09/0172025 . [Paydown ....cooviviiiieiiiiiiiiieens Joeniiiieeeeeniiies s 14,904 |............ 14,904 ...l 14,904 ...l 15,139 | 0 foeeeenns (X)) SR 0 s (X)) SR 0 foreeianns 14,904 |...eveeenns (U IO 0 foreeeieiinnns [V FOPO 422 | 05/25/2067 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS
..46591F-AZ-7 |B2 144A  4.446% 11/25/49 .

CHASE MORTGAGE F INANCE CORPO
..46591H-AA-8 | CLASS M1 5.622% 04/25/47 ..oovevvivvveenannnn. . 09/25/2025 . [Paydown ......oooovviiiiiiiiiiiiiies Joviiiiiiiiiiiiiies i 1,120 f.oeeenn. 1,120 | 1,120 foooeennnnns 11,061 [oveeeeennnns [ O 58 |iiiiiiienn 0 foreeeinnns 58 |iiiiiiiienn 0 foeieennn. 11,120 fooeeeeennnnes [V PPN [V 0 foeeeiiiiinns 413 |. 04/25/2047 . |1.C FE ....

. 09/19/2025 . |Paydown ... . 01/25/2047 . |1.A FM ...

. 05/25/2038 . |3.A FM ...

. 09/19/2037 . [1.A FM ...

. 09/19/2025 . |Paydown ...

. 09/01/2025 . |Paydown ... . 11/25/2049 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS
.. 46591K-AC-7 |A3 144A  3.500% 03/25/50 ...cevvvvnvvvivnnnnnnns . 09/01/2025 . |Paydomn ....evuuniiviiiiniiiiiiiinnn ferieneeereniieees [ 1,800 |oeevennnnns 1,800 [ooeveenenns 1,904 |oeeiinnns 1,950 [ovvvvvviennnnns 0 s [T (U [QECI0) ) PO [V P 1,800 [oreieiinnnns (1 P [ PO [V 42 . 03/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BQ-3 |CLASS B1 144A  4.351% 05/25/50 .. . |- 09/01/2025 . | Paydoun ... ... 9,843 09,325 [.... .9,843 |.. . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46591N-BH-9 | CLASS A15 144  3.500% 06/25/50 ........oevn..e. . 09/01/2025 . |Paydomn ....cvuunviiiiiininiiniiinnn Jeeineeeiiiinnes [ 5,2320 [l I 7 5,564 |[.......cennnn 6,329 [..ooovienniennn O e (1,007) [ O o (1,097) [0 e 5,232 |ooeeiiiiiinnnnn (1 P [ PO [V 123 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
..46591X-AJ-4 A5 144A  3.000% 01/25/51 ....ovvvvvivnnnnnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 31,443 |onns 31,443 | 32,800 |......cennns R,511 | 0 fens (1,068) [covvvennnnnnnns (U . (1,088) [cnneeevennnnns (U P 31,443 [.oooooiinnnnnns (VN P [ PO [V 644 1. 01/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-AE-4 [A3X 144A  0.500% 08/25/50 .....coeevvvvvnnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V (U FO, 8,004 |.uunnnn. 10,101 foueeinnnnnnns [V R (10,101) [ouvvvvnnnnnnnns (U - (10,101) [.oovvvvennnnnns [ (VN (1 P [ PO [V F 2,202 |. 08/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 [A15 144A  3.500% 08/25/50 .....evvvvvvivvnnnnnns . 09/01/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiins feeeeereiiiees [ 4,205 | 4,205 [..oooeeennns 4,609 |.eevennnnnns 4,666 |............... 0 s [E7R 0 (U (674 ) AR (U1 O 4,295 |oeeiiiiiinnnnn (1 P [ PO [V 103 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-3 CLASS
.. 46592K-BS-0 [AX4 144A  0.300% 07/25/51 ...oevvvivvinnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn feneeeeeiiies feereeiiii [V (U FO, 6,789 |.eueennnnns 7119 | 0 fens (7,119) feuvnniiininnns (U . (7,119) o [ (VN (1 P [ PO [V F 1,121 |. 07/25/2051 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2021-5 CLASS
..46592L-BL-3 [AX1 144A  0.333% 08/25/51 ..eevvvvnvviinnnnnnns . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 23,151 [ 23,900 |oeeeiiinnnnns [V R (23,900) |-.eeeeeeennnns (U - (23,900) [..evvvvnnnnnnns [ (VN (1 P [ PO [V F 3,156 |. 08/25/2051 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-AC-0 A3 144A  2.500% 02/25/52 .....cevvvvnniiiiinnnnns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 29,885 |....ooennn 29,885 |............ 23,675 |.oovvinennns 23,702 |ooviiiiiinns (U 6,183 [oeiiiiiinnnns (U 6,183 [oeiiiiiinnnns (U P 29,885 [....ccovvnnnnns (1 P [ PO [V 493 . 02/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cevvuunvvvrnnnnnn . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 14,943 |............ 14,943 |............ 12,496 |ooeveennnnn. 12,451 | (U 2,491 | (U 2,491 | (U P 14,943 | (1 P [ PO [V 246 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 [A15 144A  2.500% 04/25/52 ......cevvvnvviinnnnn . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 19,699 [............ 19,699 |o.ooeeennnns 16,501 |[oeeeeneeene 16,436 |ooevvenninnnns (U 3,263 |oeiiiinins (U 3,263 |oeiiiiins (U P 19,699 |..oovvennnns (1 P [ PO [V 328 |. 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2005-A1 CLASS
..466247-LP-6 |3A1  5.545% 02/25/35 .....cceiviinniiiiiiiiis . 09/01/2025 . |Paydomn ...ccvvunniviiiiiniiiiiiiins feerineeneiiies feeeeeeiiian N P L I R T84 | 807 [ouvvrinnnnnnn 0 s (60 O (U P (K527 PO [ PR FLE T . (1 P [ PO [V 28 | 02/25/2035 . |1.A FN .
JP MORGAN ALTERNATIVE LOAN TRU SERIES 2005-A2
..46627M-BY-2 | CLASS 4A1  5.284% 01/25/36 ......evvvvvvrnnnnns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 83,009 ... 94,924 |............ 63,854 |.......eeen. 71,357 |oevviiiinns (U . 11,652 [oooeiiiiinnnnns (U . 11,652 [ooeiiiiinnnnns (U P 83,009 |eevvuunrienns (1 P [ PO [V F 3,504 |. 01/25/2036 . |5.C FM
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 [ 1A5 144A  3.379% 10/25/46 ......ovvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 34,152 | 34,152 [oeeeiiinne 34,359 [.oeeienne 34,368 [ovvviiiininns 0 s (206) [vvvvnnnnnnnnns (U [FZ015) ) PO (U P 34,152 [oooiiiiiiinnnns (1 P [ PO [V 743 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 [ 1A7 144A  3.500% 08/25/47 ......ceevvvvvnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 23,052 |oeeeennnnns 23,052 [oeeeeenne 21,347 [ 20,885 |.....ovvunnnnne (U 2,167 [ooeeiiiiinnnnns (U 2,167 [oooeiiiiinnnnns (U P 23,052 [.ooeiiiiinnnnns (1 P [ PO [V 539 |. 08/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 |A8 144A  3.446% 01/25/47 ..oovvvvvvviinnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 19,242 | 19,242 |..........e. 19,192 |oeeennnnns 19174 o [ PO (-7 PO [ PO (-7 PO (U P 19,242 oo (1 P [ PO [V 439 (. 01/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 |A7 144A  3.500% 05/25/47 ......evvvvvvvnnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 19,898 |[.....oevnens 19,898 |.oeveennnns 19,739 |oveeinnns 19,673 |ovvveeniinnnns (U P 26 |.ooeiiiiinns (U P 26 |.ooeiiiiinnnns (U P 19,898 |oeeniiiiiinnnn (1 P [ PO [V 461 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.644% 05/25/47 .....coevvvnnviviinnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 16,438 |............ 16,438 |oooeveennnns 16,381 [oeeenne 16,381 [oooeiiiiinnnnns [ PR [ A [ PO -7 A (U P 16,438 |oeeniiiinnnn (1 P [ PO [V 397 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 ........ccevvvunnenns . 09/01/2025 . |Paydomn ...ccvvuniriiiiiiiiiiiiiinn fenieeeeciiiens feeeeeeens 10,813 [.ooeeennens 10,813 [oeernnne 10,718 [oenne 10,668 [.....ccvvvnnnns (U P 145 | (U P 145 | (U P 10,813 |oveeniiiiinnn (1 P [ PO [V 251 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 |A7 144A  3.500% 11/25/48 .......covvvvvnnnnnns . 09/01/2025 . | Paydoun . 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLAS!
..46648U-A0-7 | AX1 144A  0.374% 11/25/48 .. .. |- 09/01/2025 . | Paydoun ... . 11/25/2048 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERI
..46649T-AG-1 | A7 144A  3.500% 09/25/48 ......ccovvvvvvnnnnnnns . 09/01/2025 . | Paydoun . 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AC-2 [A3 144A  4.000% 05/25/49 .... . 09/01/2025 . | Paydown ... . 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46650M-BG-1 B2 144A  4.028% 01/25/49 .....ovvvvvviirnnnnnnns . 09/01/2025 . | Paydoun . 01/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AC-6 [A3 144A  4.000% 08/25/49 .... . 09/01/2025 . | Paydown ... . 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46650T-AX-0 [B1 144A  4.449% 08/25/49 ......ccevvnvviiiinnnnns . 09/01/2025 . |Paydomn ...ceeveniiiiiiiiiiiiiiiiins Joininniiiiinnees foeneeeeens 14,088 |............ 14,088 |............ 14,767 ..o 14,607 [..vveneens [ PO (519) |ovvrvrrreennes [U (519) |.oevvennnnnnns [V 14,088 |.eiiiiinnnn 0 | (U [ 410 |. 08/25/2049 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 | CLASS B1 144A  4.678% 12/25/49 ................ . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 253,501 |..oeveenns 253,501 |........... 272,935 |oeeennnnns 270,034 [..oeuvinnnnnnne [V R (16,532) |-.oeeeeeeennnn (U - (16,532) |..evvvvnnnnnnns (U R 253,501 [.ooeeieennnnnns (1 P [ PO [V F 7,989 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.678% 12/25/49 .. . |- 09/01/2025 . | Paydoun ... ... 63,375 ...63,375 ...67,516 |............66,901 ..63,375 |.. . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651B-AC-4 |A3 144A  3.500% 12/25/49 ......ccvvvnviviinnnnns . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiieiiiiinn feeneeereiiieees [ 3,002 [eeiiiinnns 3,092 [..oocoennnns 3,329 [ooiiiiinnnns 3,501 [ 0 s (498) |vvvvvrrrnnnnns (U (498) |..ovvvvnnnnnnns (U1 O 3,002 [ooiiiiiiinnnns (1 P [ PO [V 70 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AR-1 [A15 144A  3.500% 12/25/49 ......covvvnvvvrnnnnn . 09/01/2025 . |Paydomn ....evvuniiiiiiiniiiiiiiinnn forineeereiiieees [ 2,062 [oceeiiinns 2,062 |ieiiinnnnns 2,061 |ooeeeennnnnns 2,062 |oieiiininns [ PR (VN P [ PR (VN P [V P 2,062 |...ccovvnnnnnns (VN P [ PO [V 47 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AC-0 |CLASS A3 144A  3.500% 02/25/50 .........eunn... . 09/01/2025 . |Paydomn ....evuunviiiiiinininiiiiins fereeeeeiiieees o 3,767 |fooeeviinnnnns 3,767 |oveerennnnns 3,888 |...couunnnnn 3,931 [ 0 s (164) [covvnnnnnnnnnns (U (164) [oevnniieinnnnns [V P 3,767 |oeeeieiinnnnn (1 P [ PO [V 93 . 02/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AR-7 | CLASS A15144A  3.500% 02/25/50 ........euunn.n. . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 12,243 | 12,243 |......ooeees 12,329 [ooooeeeenens 12,361 |l 0 s [RATA] (U (M7) [eeeeiiiiinnnns (U P 12,243 oo (1 P [ PO [V 302 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AZ-9 |CLASS B1A 144  3.210% 02/25/50 .......euvvnneen . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 23,765 |oeeuennnnnn 23,765 |...coovnnnns 22,071 [oooveennnnns 22,360 |..ocevnnnnnnnns (U 1,405 |oveeeennnnns (U 1,405 |oveeeininnns (U P 23,765 |[..ooevvvnnnnnns (1 P [ PO [V 525 . 02/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-HYB1
..46651F-AS-0 |CLASS B2 144A  4.946% 10/25/49 ................ . 09/01/2025 . |Paydomn ...ccvvuniiiiiiniininiiiiinn Jernneeeiiiieees o 17,724 |........... 17,724 |.......... 110,084 |..eeennnnn. 115,728 [oeiiiiinnnnns (U 1,996 |ovveeiiiinnns (U 1,996 |oveeeiiiiinnns (U N7,724 o (1 P [ PO [V F 4,112 | 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AC-3 |A3 144A  3.459% 02/25/50 .........evvnrvrrnnnnnn . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiniiiiinn fereeereiiiees o 2,067 fooiiiiiinnnns 2,067 |eeiinnns 2,156 |ooeeeennnnnns 2,177 |, 0 s (110) [orvvnnnnnnnnnns (U (110) [ounniriinnnnns [V P 2,067 |oeeniiiiiinnnn (1 P [ PO [V 48 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-AC-1 |CLASS A3 144A  3.500% 03/25/50 .........eunn.n. . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 10,639 |[.....ceeeens 10,639 |ooveveennnnns A I (U P (U . 10,639 [ooeiiiiinnnnns (U . 10,639 [ooeiiiiinnnnns (U P 10,639 |oveeniiiinnnn (1 P [ PO [V 277 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BQ-9 |CLASS B1 144A  4.335% 03/25/50 ................ . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 34,773 |eeennnnns 34,773 |oovvvinnnnns 37,360 |.....coennnn 37,277 |veeeeeenens [V R (2,504) |..coeeeeeenns [V A (2,504) |eevennnnnnns (U P 34,773 [ooeeeiiiinnnnns (1 P [ PO [V F 1,070 |. 03/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BT-3 | CLASS B2 144A  4.335% 03/25/50 ................ . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 23,182 |oeienns 23,182 |ooiiinnnnns 24,616 |............ 24,603 |............... [V R (1,422) |.ocoeeeees [V A (1,422) |oevvennnine (U P 23,182 [oooiiiiinnnnnns (1 P [ PO [V 713 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-AJ-1 | A5 144A  3.500% 06/25/50 ....evvnvvvvivnnnnnnnns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 38,505 |...eeeenns 38,505 |....covvnnns 40,269 |............ 40,679 |............... 0 fens (2,174) |eeeeeeeeel (U . (2,174) |eeveiane (U P 38,505 [.....cevvnnnnns (1 P [ PO [V 871 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 [B1 144A  3.821% 06/25/50 ......oevvvvvvnnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 10,943 [o.neeee 10,943 |ooeevennnnns 11,058 |.....eeeeeee 11,024 |............... 0 s [£:1 1] U (U P [R:11 ) O (U P 10,943 |ooviiinnns (1 P [ PO [V 274 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 | A5 144A  3.500% 05/25/50 ....cevvvnvvvivvnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 17,257 |.oooeeneenns 17,257 |oveeennnnns 17,605 |............ 17,726 ovvvennnnnnnns 0 s (3] P (U (469) |...cvvvnnnnnnns (U P 17,257 o (1 P [ PO [V 411 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 |A3 144A  3.000% 03/25/51 ...oevvvviviiinnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 12,437 oo 12,437 |oeeennnns 13,081 |oveeennnnnns 13,085 |............... 0 s (649) |.vevvvrrnnnnns (U (L (U P 12,437 |eeviiees (1 P [ PO [V 250 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-BII-9 [A15 144A  3.000% 03/25/51 ...ovvvvvvvvinnnnnnnns . 09/01/2025 . | Paydoun . 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-CC-2 [AX4 144A  0.400% 03/25/51 ..oovvvvnvvvinnnnnnns . 09/01/2025 . | Paydoun . 03/25/2051 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-5 CLASS
..46653J-BM-2 [A15 144A  3.000% 12/25/50 ....oevvvvvvvvnnnnnnns . 09/01/2025 . | Paydown . 12/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV2
..46653L-BT-2 |CLASS A15 144  3.000% 11/25/50 .......eeeneeeee . 09/01/2025 . | Paydoun . 11/25/2050 . |1.A ........

JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLAS
..46653P-BQ-9 | AX1 144A  0.133% 10/25/51 .. .. |- 09/01/2025 . | Paydoun ...
JP MORGAN MORTGAGE TRUST SERI

. 10/25/2051 . |1.A FE ...

..46654T-BQ-0 | A15 144A  2.500% 06/25/52 .......ccecuvvvennnnnn . 09/01/2025 . | Paydown . 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS

..46654U-AC-9 | A3 144A  2.500% 08/25/52 .... . 09/01/2025 . |Paydown ... . 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI

..46654V-AB-9 | CLASS A2 144A  2.774% 05/25/52 ................ . 09/01/2025 . | Paydown . 05/25/2052 . |1.E ........

JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AD-5 | CLASS AX1 144 0.430% 05/25/52 ..
JP MORGAN MORTGAGE TRUST SERIES 20
..46655G-AB-1 | A2 144A  3.500% 10/25/52 ....vvvvvieiiiuvvennnn . 09/01/2025 . [Paydown .....oovivveeeiiiiiiiiiiies Jovviiiiiiiiiiiiiies Joeeiiins 25,280 |...cooueen. 25,280 |............ 24,008 |............ 24,007 J..covveennnnn 0 foeeennn. 1,278 [ 0 feeennn. 1,278 [, 0 foeieennn. 25,280 f..oorriiennn [V PPN [V 0 foeeeiiiiinns 574 |. 10/25/2052 . |1.A ........

. 05/25/2052 . |1.C FE ....

. |- 0970172025 . | Paydown ...
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JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......ovvvvivnnnnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 25,280 |oeeeennnnns 25,280 |....covnnnns 23,269 | 23,272 oeeeiiiiinnnnnn (U 2,008 [oeeiiiiinnnnns (U 2,008 [ooeiiiiinnnnns (U P 25,280 [...cccvvnnnnnns (1 P [ PO [V 492 (. 10/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-6 CLASS
..46655K-AD-8 [A3 144A  3.000% 11/25/52 .... . 09/01/2025 . | Paydown ... . 11/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46656D-AF-8 |A2 144A  5.500% 07/25/53 ...covvvnnviininnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 48,060 |............ 48,060 |.eeeunnnnn. 47,399 | LY < I (U P £ TA P (U P £ TA P (U P 48,060 |....ouunnnnns (1 P [ PO [V F 1,714 . 07/25/2083 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cevvvniiviinnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 76,054 |........... 76,054 |............ 75,341 [ 75,099 [.ooiiiiinnnnnns (U P 956 |..icevrnnnnns (U P 956 |..ocivvnnnnns (U P 76,054 |ooeveinnnns (VN P [ PO [V F 2,724 |. 10/25/2053 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-AV-3 [A9A 144A  5.500% 03/25/55 .....cevvvnnvriinnnnn . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 18,219 |[....ooeeeees 18,219 |oeeeennnns 18,045 |o.oveennnnns 17,968 [ooeiiiiinnnnns (U P 251 | (U P 251 | (U P 18,219 |oiiiiiinnn (1 P [ PO [V 696 |. 03/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 .........euunnn. . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 70,968 |............ 70,968 |oeevunnnnn. 69,260 |............ 69,253 |.....ccevnnnnnn (U 1,714 [oinns (U 1,714 [oenins (U P 70,968 |..oooverienns (1 P [ PO [V F 2,679 |. 04/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AC-2 A3 144A  6.000% 11/25/54 .....oevvvvvnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 15,495 |............ 15,495 |............ 15,427 |oeeeennnnns 16,359 [.oovvivennnnnns (U P KT PO (U P KT O (U P 15,495 |oooviinnns (1 P [ PO [V 624 |. 11/25/2054 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AD-0 [A4 144A  6.000% 11/25/54 .....coevvvvvnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 41,320 |oeeennnnnns 41,320 |.ooeeennnnns 41,106 |oeeeennnnnns 40,936 |.....oevnnnnnns (U P 384 | (U P 384 | (U P 41,320 [oooeiiiinnnnnns (1 P [ PO [V F 1,664 | 11/25/2054 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AP-3 [A11 144A  5.606% 11/25/54 ......ccevvvvvnnnnnnns . 09/25/2025 . |Paydomn ...ccvuueiiiiiiiiiiiniiiinn feneeeeniiiees feeeeeens 30,990 |.eeeennnnns 30,990 |....coennnns 30,990 |...ccovennns 30,943 [oooiiiiinnnnns [ PR LY P [ PR LY R (U P 30,990 [....covvnnnnnns (1 P [ PO [V F 1,169 | 11/25/2054 . |1.A ........
LEHVAN MORTGAGE TRUST SERIES 2007-1 CLASS 2A2
..52521F-AE-7 [2.358% 02/25/37 ...covvvviiieiiiiiiieeeeciiiis . 08/25/2025 . |Paydomn ...ccvvueniiiiiiiiiniiiiiiinn fenineeeeiiies feeeeeiiii [V [ FC VI 80 [ovviriininnnns 0 s (80) |oeeeeeeeeenns (U P (<[00 O [ (VN (1 P [ PO [V 12 |. 02/25/2037 . |5.B GI ....
LEHVAN XS TRUST SERIES 2007-7N CLASS 1A1A
..52524G-AA-0 [4.712% 06/25/47 ..oovvvniiiiiiiiiiceiiiieeees . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 211,504 f........... 211,499 |........... 189,734 |........... 159,087 [oeviivinnnnns [ PR 52,417 |oovviiiis (U PR 52,417 |oovviiiins (U R 211,504 | (1 P [ PO [V F 5,309 . 06/25/2047 . [1.A FM ....
MASTR ASSET SECURITIZATION TRU SERIES 2003-12
..55265K-3T-4 [CLASS 3A7  5.250% 12/25/33 ....ovvvvivnnnnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 12,288 |..ooeeeenens 12,288 |ooeveennnnns 12,730 |ovevennnnns 12,581 |l 0 s (2% ) PO (U (293) |ooevvennnnns (U P 12,288 |oeeniiiiinnnn (1 P [ PO [V 428 |. 12/25/2033 . |1.A FM ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 [4.000% 05/25/67 ...eevvviiviinnnniiiiiniiieieeens . 09/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiniiiiins fereeereiiiees [ 8,239 [eeiiiinns 8,239 [..ooceennnns 8,060 [euriiennns 8,206 |....cuvuunnnnnn [ O [T F [ R [T F [V P 8,239 [ooiiiiiiinnnns (1 P [ PO [V 221 |. 05/25/2067 . |1.A ........
MASTR ALTERNATIVE LOANS TRUST SERIES 2005-1
..576434-D8-4 | CLASS 2A1  6.000% 02/25/35 .......eevvvvvnnnnnns . 09/01/2025 . |Paydomn ...covuuniiiiiinininiiiinnn feinneeeiiiiees o L I L3 I [ R |l 0 e ()] R [ R [ PO [ L3I R (1 P [ PO [V N 2 |. 02/25/2035 . |1.A FM ....
MELLO MORTGAGE CAPITAL ACCEPTA SERIES 2021-
..585495-CA-0 [MTG1 CLASS AX1 144  0.143% 04/25/51 ......... . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U F 41,586 |......ceenn. 43,582 [ovviiiiinnnns [V R (43,582) |..ooeeeeennnnn (U - (43,582) |..cevvvnnnnnnns [ (VN (1 P [ PO [V F 6,203 |. 04/25/2051 . |[1.A FE ....
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 |MTG2 CLASS A9 144  4.314% 10/25/48 ........... . 08/01/2025 . |Paydomn ....evuunviiiiiiniiiiiiiinnn foreneeeeeiiiineees [ 4,552 | 4,552 |ooiiiiiinnnns 4,591 [oooiiiinnnnns 4,577 |ooeeeeeeees 0 s (53 (U P (55 FE (U1 O 4,552 |oeeiiiiiinnnnn (1 P [ PO [V 122 |. 10/25/2048 . |1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 2003-H
..589920-6M-5 [CLASS A1 4.912% 01/25/29 .....covvvvnvernnnnn . 09/25/2025 . |Paydomn ...ccevunniiiiiiiiiniiiiiiinn ferineeeeiiies feeeeeiinin 900 foooiiiiiiiinnnns 900 |.oeiiirnennnns 900 |..oevvrvnnnnnns 888 |ouviiiiiinns [ O LT PO [ R LT PO [ PR 900 |oevvriinieeeens (1 P [ PO [V 25 [. 01/25/2029 . [5.B FM ....
MLCC MORGAGE INVESTORS INC SERIES 2004-C
..50020U-DN-2 [CLASS A1 5.246% 07/25/29 .....cevvvvnieinnnnn . 09/25/2025 . |Paydonn ...c.evuuniiiiiiiiiiiiniiiinn ferineeeeiiies feeeeeeiinan i/ F P72 P 280 |ooiiiiiiins 205 s [ PO 7 P [ PR 7 A [ PR 7 R (1 P [ PO [V N 9 |. 07/25/2029 . |1.A FM ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... . 09/01/2025 . |Paydomn ...ccvvuniriiiiiiiiiiiiiinn fenieeeeciiiens feeeeeeens 48,845 |............ 48,845 |............ 44,382 |............ 44,202 |...ooviinnnnnn (U 4,643 | (U 4,643 | (U P 48,845 |.....coovnnnnns (1 P [ PO [V F 1,022 |. 03/25/2052 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..64830B-AZ-0 |CLASS B2 144A  4.000% 08/27/57 ......eeevvennen . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 11,208 |[.ooeeeeeeens 11,208 |..........ee 10,790 [oeeennnne 10,933 |ovveiniiiens (U P 275 | (U P 275 | (U P 11,208 |oeeniiiinnnn (1 P [ PO [V 298 |. 08/27/2057 .|1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [NQM3 CLASS A1 144A  3.900% 04/25/62 ......... . 09/01/2025 . | Paydown ... . 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-INV1
..67098A-AC-3 |CLASS A3 144A  4.500% 11/25/48 ................ . 09/01/2025 . | Paydoun . 11/25/2048 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 [CLASS [A9 14  3.500% 10/25/59 ... .. |- 09/01/2025 . | Paydoun ... . 10/25/20589 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20
..67113A-BH-2 |CLASS B1A 144  6.505% 10/25/59 ................ . 09/01/2025 . | Paydoun . 10/25/20589 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 .. . |- 09/01/2025 . | Paydoun ... . 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ..........ce.... . 09/01/2025 . |Paydomn ...ceeveniiiiiiiiiiiiiiiiins Joininniiiiinnees foeneeeeens 33,381 oot 33,381 [..iiieeenns 34,101 [..oooeeenens 34,395 [iiiinnnnnns 0 feenns [VAED ] [ U (1,014) [ [V 33,381 [.ooiiiininnnns 0 | (U [ 969 |. 06/25/2059 . [1.A ........
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ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 2,541 | 22,541 |oeeiiine 20,344 |............ 20,303 |.oiiiiiiinnnnns (U 2,239 [oooiiiiiinnnnns (U 2,239 [oooiiiiiinnnnns (U P 2,54 [t (1 P [ PO [V 316 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 .... . 09/01/2025 . |Paydonn .....evunvviriiininiiiiiinnn fevnenneeeeeiniineees foeneen 98,1100 [ 98,110 i 94,247 | 94,463 [0 [ 3,647 |. . 01/25/2063 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERI S
..67116W-AP-4 [A14 1447 2.500% 02/25/52 .....cevvvnnvrrnnnnn . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 36,925 |o.eeennn 36,925 [........... 31,374 | 31,485 |..ooovvinnnnnns (U 5,440 . 02/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 | CLASS A1 144A  4.000% 10/25/52 ................ . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 56,033 |.....coennn 56,033 |[....coevnens 50,430 [....covvnnns 50,624 |....covvennnnns (U 5,410 . 10/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 |CLASS 1A3 144  4.000% 01/25/59 .......euvvnneen . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiiiiniiiinn feneeereiiiees o 8,614 |[............ 8,614 |....occ... 8,675 |.vvvennnnnns 8,737 |oeeeeeeeenns 0 s (123) . 01/25/2089 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ...oevvnvriiiinnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 40,092 |...oennnnns 40,092 |.....coeeens 36,760 |oeevennnnnns 36,786 |ouevunniiiennns (U 3,307 . 11/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-6 CLASS
..67647F-AA-2 | A1 144A  3.500% 05/25/52 ......eevvvvvirvnnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 74,956 |oeeeennnnn. 74,956 |............ 71,349 [..oooeneenns 71,367 |oveeeninninns (U 3,590 . 05/25/2052 . |1.A ........
PHH ALTERNATIVE MORTGAGE TRUST SERIES 2007-2
..69337H-AT-8 |CLASS 2P0  0.000% 05/25/37 .....evvvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniviiiiiniiiiiiiins feerineeneiiies feeeeeeiiian 164 [oeeiiiiiiiinnns 154 | [ (L3 [ PR LV [ PO L1V [ PR 154 s (1 P [ PO [V N 0 | 05/25/2037 . |1.AFN ....
PNC MORTGAGE SECURITIES CORP SERIES 1999-10
..69348R-TC-0 |CLASS DB1  7.431% 11/25/29 .....oevvvriiinnnnnns . 09/02/2025 . |Paydomn ....evuuniiiiiiiinieiiiiins ferneeereiiiees o 9,812 [oeiiiine 3,778 |evereinnnns 3,646 |.oouunnnnnn. 3,654 [.oooiiiinnnnns (U 6,158 [ooeiiiiiinnnns (U 6,158 [ooeiiiiiinnnns [V P 9,812 [oooiiiiiinnnns (1 P [ PO [V F 1,435 |. 11/25/2029 . |5.A FM ...
PSNMC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 [3.000% 11/25/50 ...eevvviiiiirniniiiiiiiiieeeeens . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 15,633 [ooeienne 15,633 |ooeeeennnnns 16,200 |............ 16,283 |............... 0 s ({00 (U [(CISI0) ) PR (U P 15,633 |oevviinins (1 P [ PO [V 315 |. 11/25/2050 . |1.A ........
PSMC 2020 1 TRUST SERIES 2020-1 CLASS A1 144A
..693684-AA-0 [3.500% 01/25/50 ..eevvvnniiiiiiiiiiiiiiiiiieeees . 09/01/2025 . |Paydomn ....evuuniiiiiiiiiniiiiiiien fereeeereniiees o 7,789 fooeiiiinnnnns 7,789 |eeeinns 8,105 |vvvennnnnns 8,207 |l 0 s [E101:) ) (U [RS1025) ) PO (U1 O 7,789 |oeeiiiiiinnnn (1 P [ PO [V 182 |. 01/25/2050 . |1.A ........
PSMC 2019 2 TRUST SERIES 2019-2 CLASS AX1
..69374X-BC-3 [ 144A  0.148% 10/25/49 ......evvvivvinnnnninnnnns . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U FO, 5,714 | 5,793 [oooiiiinnnnns [V R (5,793) |.eeeeeeeeenn [V A (5,793) |vvvenninnnnns [ (VN (1 P [ PO [V F 1,311 |. 10/25/2049 . |[1.A FE ....
PSNC 2018 1 TRUST SERIES 2019-3 CLASS A12
..69375B-AM-9 [ 144A  3.481% 11/25/49 ....oovvvviiiiinnnns . 09/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeereiiieees [ 2,882 [eeiiiiins 2,882 |iiiinnnns 2,899 [.....coeeeens 2,887 | 0 e [£5)] R [ R (551 PO [V P 2,882 [.oooiiinnnnnns (1 P [ PO [V 68 | 11/25/2049 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 ....cevvvveneiiiiiiniieeiiiininns . 09/01/2025 . |Paydomn ...ccvvuniiiiiiiiniiiiiiinn Jeneeeiiiieees o 177,100 |.......... 177,100 |.......... 177,006 |ooeeennnnn. 178,951 |oovvveiennnnns 0 fens (1,852) |.oeeeeeeeens (U . (1,852) |vvveeninnnnns (U 177,100 [ooeevevnnnnnns (1 P [ PO [V F 6,170 |. 08/25/2057 . [1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .......eevnnnnnn . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 3,363 [oeeiiiiinne 3,363 [.....coennnnn 3,512 [oiiiiinnnnns 3,530 [ooiniiinnns 0 s (L7 (U (167) [oenneeeinnnnns (U1 O 3,363 [oooiiiiinnnnns (1 P [ PO [V 67 |. 02/25/2050 . |1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 |QS14 CLASS A5 18.704% 11/25/36 .......euvn...ee . 08/25/2025 . |Paydomn ...cevvueniiiiiiiiiiiniiiinn feerineeeeiiies feeeeeeiiian 810 [oviiviinnnns 3,360 |iiieinnnnnns 2,592 [oooiiiiinnnns 3472 |l 0 fens (2,361) |eeeeeeeens (U . (2,361) |evvennnnnnnns [ PR 810 |evvreiinnes (1 P [ PO [V 365 |. 11/25/2036 . |4.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 |QS14 CLASS A5 18.704% 11/25/36 .......eunn...e. . 09/25/2025 . |Paydomn ...ccevunniiiiiiiiiniiiiiiinn ferineeeeiiies feeeeeiinin 882 [iiiiiiinnns 1,421 | 1,006 |oeeeinnenns 1,32 |l 0 s (459) |vvvvvvinnnnns (U (IS [ PR 882 |iviiiiiieees (1 P [ PO [V 188 . 11/25/2036 . [4.B FM ....
RCKT MORTGAGE TRUST SERIES 2019-1 CLASS A1
.. 749357-AA-7 | 144A  3.500% 09/25/49 ......cevvvvriiiinnnnnns . 09/01/2025 . |Paydomn ....evuuneiiiiiiiiniiiiiiinn forneeereiiiees o 5,011 [oiiiinnnins 5,011 |oenns 5,282 |.oooviennnnns 5,336 [.ccooennnnnnns 0 s (725 O (U (7557 (U1 O 5,011 | (1 P [ PO [V 108 [. 09/25/2049 . [1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 09/01/2025 . |Paydomn ...ccvvuniriiiiiiiiiiiiiinn fenieeeeciiiens feeeeeeens 29,163 |..eeeennnnnn 29,163 |............ 29,822 | 30,079 |..ooeeeeenns 0 s (915) |veveeiiennens (U (915) | ovvvennns (U P 29,163 [....ccvvvnnnnns (1 P [ PO [V 567 |. 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST SERIES 2022-3 CLASS A1
.. T4938X-CA-5 [144A  3.000% 05/25/52 .....cevvvvvvrivnnnnnnnnnns . 09/01/2025 . | Paydoun . 05/25/2052 . |1.A ........

RESIDENTIAL ACCREDIT LOANS INC SERIES 2007-
..75116C-AA-4 | QS6 CLASS A1 4.601% 04/25/37 ...
RESIDENTIAL ACCREDIT LOANS INC SER
..76110H-2X-6 | S5 CLASS A1  4.672% 04/25/35 ................. . 09/25/2025 . |Paydown
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005~
..761118-0M-3 | Q05 CLASS A1 5.153% 01/25/46 ...
SLM STUDENT LOAN TRUST 2010-1 SERI
.. T8445X-AA-4 | CLASS A 4.870% 12/31/32 ..cevvviieiiiiiiiens . 09/25/2025 . [Paydown .....oooiiiiiiiiiiiiiiiiees s | 281 Jis 21 [ 233 | P23 B 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V OO X1 O (U IO 0 foreeeieiinnns [ PO 8 | 12/31/2032 . |6. FE .....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..B1743A-AG-4 | 144A  3.500% 12/25/49
SEQUOIA MORTGAGE TRUST SERI
..B1743X-AA-7 14.888% 04/19/27 ..ovveeviiiiiieiiiiiiiiiiiianns . 09/19/2025 . [Paydown ....ooovivviiiiiiiiiiiiiies Joviiiiiiiiiiiiiies i 11,965 f.oeee... 11,965 |...oovveens 11,965 |...oovveens 11,850 foveiieiinnns 0 foeeeennn. 15 | 0 foeeeennn. 15 | 0 foeieennn. 11,965 [ooeeeennnnnes [V PPN [V 0 foeeeiiiiinns 340 |. 04/19/2027 . |1.A FM ....

. 09/25/2025 . |Paydown ... . 04/25/2037 . |[1.A FM ...

. 04/25/2035 . [1.A FM ...

. 01/25/2046 . [1.A FM ...

. |- 09/01/2025 . | Paydoun ...

. 09/01/2025 . |Paydown ... . 12/25/2049 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 [ 144A  3.500% 07/25/43 ...covvvvniiiiiinneees . 09/01/2025 . |Paydomn ....evuuniriiiiiininiiiiinn forineeeriiiiees [ 9,470 [oeeeirnne 9,470 |ieeviinns 9,808 |...cuunnnnnn 9,782 |.ooeeeeeens 0 s (312) |veveeiiinnns (U (312) |oevvriiins [V P 9,470 [.ooevvinnnnnnns (1 P [ PO [V 221 |. 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 | 144A  3.500% 07/25/47 . 09/01/2025 . | Paydown ... .8,669 |.. . 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81745X-AU-1 | A19 1444  3.500% 07/25/47 . 09/01/2025 . |Paydomn ...ccvvueniriiiiiniiiiiiiiins ferrineereiiiies feeeeeeiinans (<1070 I [C107J R 595 [oiiiiiiiiiinnns 594 foeiiiiiiiinnns [ PR - P [ PR - PO [ PR (<1075 F (1 P [ PO [V 15 | 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [ A1 144A  4.000% 08/25/47 .......cevvvvnnnrnnnnnn . 09/01/2025 . |Paydomn ....evuuniiviiiiniiiiiiiinnn ferieneeereniieees [ 1,788 |oveeeennnns LI I 1,906 |ovevenennns 2,182 |l 0 s (394) |vevvvrniinnns (U (394) |.ovvvvinnns [V P 1,788 [oeeeiieiinnnn (VN P [ PO [V 53 . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....vvvvvvnnnnnnnns . 09/01/2025 . |Paydomn ....cvuunviiiiiiiininiiiiies fereeeeeiiiees [ 5,689 [.......ce.. 5,689 |.coeeirnn 5,818 |.uennns 6,117 [oiiiinnnnns 0 s (428) |vvvverrnnnnnns (U (72 [V P 5,689 [....ccovvnnnnns (1 P [ PO [V 168 . 08/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..oovvvvvvvviinnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 14,183 |[.....ooeeees 14,183 |ooveeennnns 14,395 |......ceeens 14,533 [ 0 s (350) |+vvvverrrnnnns (U (350) |.eevvvnnnnnnns (U P 14,183 | (1 P [ PO [V 360 |. 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..81746K-AN-4 [A13 144A  3.500% 02/25/47 ....oovvvnnvvvvnnnnnns . 09/01/2025 . |Paydomn ...covvvniiiiiiiiiiieiiiins fereeeeeiiiees feeeeeeens 49,508 |............ 49,508 |............ 46,886 |............ 46,591 |..ooovvinnnnnns (U 2,917 v (U 2,917 v (U P 49,508 |.......covnnnns (1 P [ PO [V F 1,111 [. 02/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......oevvvvvvivnnnnnnnnns . 09/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiiins foreeeeriiiiees [ 4,69 [............ 4,696 |..oennnn 4,685 |.oeuunnnnnns 4,687 |ooevvennnnnns [ PR (eI PO [ PR LI O [V P 4,69 |....cccvvnnnnns (1 P [ PO [V 109 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..81746II-AN-8 [A13 144A  4.500% 08/25/48 ......evvvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...covvunieiiiiiiiniiiiiinn ferieeeeeiiiees feeeeeeens 11,786 |oeeeennnnns 11,786 [oeeennnnne 1,877 oo 12,064 |............... 0 s [24:) ] R (U [V2£:) ) . (U P 11,786 [.ooeeevennnnnns (1 P [ PO [V 353 . 08/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 | A1 144A  4.500% 08/25/49 .......ccoevvvvvnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 23,808 |............ 23,808 |............ 24,749 |............ 20,148 |l [V R (5,340) |..ooveeeeennn [V A (5,340) |.evveennnnnns (U P 23,808 |..eovuiniinns (1 P [ PO [V 700 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 ......evvvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...cevuuniiiriiiiiiiniiiiinn fereeereiiieees o 1477 e 1477 e 1,484 |oeeenne 1,491 [, 0 s (L) T (U P (R P (U1 O 1477 foeeeeiiiiiinnns (1 P [ PO [V 38 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........ccvvvvvnnnnnns . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 13,547 |oeeinne 13,547 |oveennnnnnns 13,504 |ooeeennnnns 13,487 |oeeeenininns [ PO (5] I PO [ PO (5] I PO (U P 13,547 |ovviniens (1 P [ PO [V 325 . 06/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 A1 144A  4.000% 09/25/49 .......ccevvvvvrnnnnnnne . 09/01/2025 . |Paydonn ...ccvvueniriiiiiniiiiiiiiins ferrineeeeiiies feeeeeeeinans 82 | 892 | [ R M3 |l 0 s (620 A (U P (51) |vvreneiniins [ PR L1720 (1 P [ PO [V 24 |. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .......evvvvvvvrnnnnns . 09/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiiiiiins feerineeeeiiies feeeneeeeiinans AT F 207 | 200 |ooiiiiiiins 87 | [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns [ PR AT R (1 P [ PO [V N 8 | 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-EJ-6 [B1B 144A  4.500% 09/25/49 .......eevvvvvvinnnnns . 09/01/2025 . |Paydomn ...cevuuniiiiiiiiiininiiiiinn foeeereiiiees [ 6,036 |[......covnnnn 6,036 |..oonnnnnnn 6,390 |ieriinnnns 6,310 |l 0 s (274) |vevvviiinanns (U (L)) . (U1 O 6,036 |oeeniiiiinnnn (1 P [ PO [V 181 [. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ....oovvvvriiiiinnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiiiniiiiiiinn ferieeeeeiiies foeeeeeens 14,879 |.....ooeeees 14,879 |oeeeennnns 15,505 |oovveennnnns 16,548 |l 0 s (669) [..vvvvvrnnnnnns (U [(CICIE) N PO (U P 14,879 |oeeiiiinnnnn (1 P [ PO [V 344 (. 11/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnrvirivnnnnnnnns . 09/01/2025 . |Paydomn ...covvunniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 15,063 |......oeeens 15,063 |ooevveennnns 15,695 |oooveennnnns 15,823 |.............. 0 s (760) [.vvvvnnnnnnnnns (U (760) [oevneeernnnnns (U P 15,063 |ovveeieiiinnn (1 P [ PO [V 351 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....cevvvnrvvrirnnnnnnens . 09/01/2025 . | Paydoun . 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-4 CLASS
..81748R-AV-9 [A20 144A  2.500% 11/25/50 ...oovvnrvvvvvnnnnnnns . 09/01/2025 . | Paydown . 11/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-6 CLASS
..81748Y-BD-3 |A103 144A  0.500% 10/25/51 ......ccevvvnnnnnnnns . 09/01/2025 . | Paydoun . 10/25/2051 . |[1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 | 144A  5.000% 01/25/53 . 09/01/2025 . | Paydown ... . 01/25/2063 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI 4
..81749H-AD-0 [144A  6.000% 03/25/54 .......evvvvvinnnnnrnnnnns . 09/01/2025 . | Paydoun . 03/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-10 CLASS
..817490-AV-0 |A20 144A  5.500% 11/25/54 ... . 09/01/2025 . | Paydown ... . 11/25/2054 . |1.A ........
SOLVE FUNDING TRUST SERIES 20
.. 83444E-AA-7 [ 144A  6.500% 07/25/55 ....evvvviiiininnniiiins . 09/25/2025 . |Paydomn .....evuniiiiiiniiiiiiiiinn fereeeeriiies feeeeeeens 13,916 |............ 13,916 |ooovvnennnns 13,481 |ovveiiiiiiiinnns (U P (U P 436 | (U P 436 | (U P 13,916 |oveeeiiiinnnnn (1 P [ PO [V 72 | 07/25/2085 . |2.B FE
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 | CLASS A1 144A  1.920% 11/25/66 .. . 09/01/2025 . | Paydown ... . 11/25/2066 . |1.A FE .
STRUCTURED ASSET SECURITIES CO SER
..863572-UD-3 [CLASS B1  6.500% 07/25/28 .........ccvvvvnnnnnns . 07/01/2025 . |Paydomn ...eevveniiiiiiiiiiiiiiiiins Joviinieiiiiiiiinines foreeeiiinnn 2,086 [......ceeenns 2,086 |..cooeenns Y 2,067 |.oeevennnnns [ U 20 i [ 20 i (U 2,086 |oiiiiinnnn 0 | (U [ o 79 |. 07/25/2028 . |2.B FM ....
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STRUCTURED ASSET SECURITIES CO SERIES 1998-6
..863572-UD-3 |CLASS B1  6.500% 07/25/28 ...................... . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 3475 |oveeieenns 3,475 o 3,409 [oonnnnnnnn 3,442 [, 0 e 33 [ 0 e 33 [ 0 e 3475 | (VN 0 | [V 155 . 07/25/2028 . |2.C FM ....

AMORTIZING RESIDENTIAL COLLATE SERIES 2001~
..86358R-ND-5 | BC6W CLASS A 5.365% 10/25/31 ...
VERUS SECURITIZATION TRUST SERIES

.. 159 .159 ... 158 |.... ... 159 |.. . 10/25/2031 . [1.A FM ...

. 09/25/2025 . |Paydown ...

.. 92538N-AA-5 | CLASS A1 144A  4.474% 04/25/67 ................ . 09/0172025 . [Paydown ....coveviiiiiiiiiiiiiiiens fiiieeeeeiiees e 825,991 [........... 825,991 |...........825,986 |........... 838,371 | 0 foon (12,380) |..ovvvveennnn 0 foon (12,380) |..ovvveeennnn 0 foeeeenns 825,901 [oooieiiiiiis (U IO 0 foreeeieiinnns 0 foreeinnns 27,619 |. 04/25/2067 . [1.A ........
VERUS SECURITIZATION TRUST SERIES 2021-7

..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 ................ . 09/0172025 . [Paydown ....ccovuuviiiiiiiiiiiiiieens Joeniiieeeeniiiies e 47,700 |............ 47,700 |oeeiinenn 42,989 [ 43,944 oo 0 foeeeens 3,755 [ceeiiiiiiins 0 foeeeenns 3,755 [ceeiiiiiinns 0 foreeianns 47,700 oo (U IO 0 foreeeieiinnns [V PO 616 |. 10/25/2066 . [1.A ........
WAMU MORTGAGE PASS-THROUGH CER SERIES 2003-S5

..929227-2G-0 | CLASS 1A4  5.500% 06/25/33 ........eevveeennnne . 09/0172025 . [Paydown ....coouvviiiiieiiiiiiiieens foiiieeeeeiiiiees i 1,069 |.ooonneens 1,089 [.ooocoennns 1,121 [ 1,125 [ 0 foreeeans (58) |oenvvrvnnaannn 0 forreeianns (58) |oenvvvvnnaannn 0 foreiiianns 1,069 [.ovveeeeennns (U IO 0 foreeeieiinnns (U PO 39 [. 06/25/2033 . |3.B FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

..92022F-4G-0 | AR14 CLASS 2A2  5.051% 12/25/35 ............... . 0970172025 . [Paydown ....cooviiiieiiiiiiiiiiiees foeniiiieeeeeiiies | L1 AP 898 i (U PP [V IO 0 foreeeans 898 | 0 foreeians 898 | [V OO 898 |.ciiiiins (U IO 0 foreeeieiinnns (U PO 29 [. 12/25/2035 . | 1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

..92922F-4V-7 | AR13 CLASS A1C3  5.000% 10/25/45 ............. . 09/25/2025 . [Paydown .....cooiviiiiiiiiiiiiieens Joeiiieeeeeiiies | 20,504 |oociiienn 20,504 |............ 20,700 [ooeeeennnne 20,872 |oiiiiiannn 0 foeeeenns (368) |-vvvvvnraannn 0 s (368) |-vvvveeraannn 0 foreeianns 20,504 |..vviiiiennns (U IO 0 foreeeieiinnns [V FOPO 628 |[. 10/25/2045 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 05-AR2

.. 92022F-D2-1 | CLASS 2A1A  4.892% 01/25/45 .........cccunvns . 09/25/2025 . [Paydown .....oooiiiiiiiiiiiiiiiiees i | 2 I AR 313 [ 313 [ 310 [oveieeeinis 0 foreeeiiiinnns [ IO [ OO [ IO [V OO RIS (U IO 0 foreeeieiinnns (U O 11 |. 01/25/2045 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

.. 92022F-J5-8 | AR6 CLASS 2A1C  4.951% 04/25/45 ............... . 09/25/2025 . [Paydown .....oocuvviiiiiiiiiiiiiiiens fiiieeeeiiiens i 1,743 | 1,743 foeeeeniis 1,681 e 1,734 [ 0 foreeeiiiinnns [ IO [ OO [ IO 0 foreiiianns 1,743 foeeeeeinis (U IO 0 foreeeieiinnns (U PO 57 | 04/25/2045 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

.. 92922F-82-5 | AR8 CLASS 2AB3  4.992% 07/25/45 ............... . 09/25/2025 . [Paydown .....ooouvviiiiiiiiiiiiiiinns fiiieeeeiiiens i 1,879 | 1,879 [ 1,847 foeeeennis 1,509 [oveeieiinnis 0 foreeeans 370 | 0 foreeians 370 | 0 foreiiianns 1,879 [ (U IO 0 foreeeieiinnns (U PO 58 | 07/25/2045 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

..92022F-U5-5 | AR9 CLASS A1B  5.040% 07/25/45 ................ . 09/25/2025 . [Paydown .....oocuviiiiiiiiiiiiiiiens fiieeeeeeiiiens e 1,446 | 1,446 ..o 1,446 ..o 1,448 [oeeeeeinnis 0 forreeeiinns ()] FUPTTTRN 0 forreeeiinnns ()] FEPPTRTRN 0 foreiiianns 1,446 |oooeeeennnnns (U IO 0 foreeeieiinnns (U PO 51 | 07/25/2045 . [1.G FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~

.. 92022F-IIE-4 | AR9 CLASS A1  5.277% 08/25/34 .........c.euee. . 09/0172025 . [Paydown ....coouviiiiieiiiiiiiieens foiiieieeeiiiiens i 8,287 |foereiinnns 8,237 |eviiiinns 8,170 [overeennns 8,234 | 0 foreeeiiiinnns [ PPN [ OO [ PPN 0 foreiiianns 8,237 |eeiiiiiinn (U IO 0 foreeeieiinnns [V FOPO 352 | 08/25/2034 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~

..92922F-XM-5 | CB3 CLASS 2A  6.500% 10/25/34 ................. . 0970172025 . [Paydown ....coovuviiiiiieiiiiiiiiees Joeniiiieeeeniiies | L5 T RO [LX 74 PR L2 I 449 | 0 foreeeans (12) | 0 forreeianns (12) | [V OO [T IO (U IO 0 foreeeieiinnns (U PO 19 | 10/25/2034 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~

..92022F-ZF-8 | AR12 CLASS A2A  5.052% 10/25/44 ............... . 09/25/2025 . [Paydown .....ooouvviiiiiiiiiiiiiiiens fiieeeeeiiiees i 3,190 [ 3,190 | 3,190 | [ V{V ) IO 0 forreeeiinnns 20 | 0 forreeeiiinns 20 | 0 foreiiianns 3,190 | (U IO 0 foreeeieiinnns [V FOPO 108 | 10/25/2044 . |1.A FM ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 2006-

..92925D-AA-8 | AR17 CLASS 1A 5.023% 12/25/46 ................ . 09/0172025 . [Paydown ....coouviiiieeiiiiiiiieens [ i 2,282 foiiiinns 2,520 |eiieennnn 1,969 [oeeeeennns 2,077 eeeiiiiinnn 0 foreeeans 204 [ 0 foreeians 204 [ 0 foreiiianns 2,282 | (U IO 0 foreeeieiinnns (U PO 73 | 12/25/2046 . [1.A FM ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 07-0A2

..933635-AA-2 | CLASS 1A 4.853% 03/25/47 ....ccovnnvrieenannnn . 09/0172025 . [Paydown ....coouviiiieeiiiiiiiiinns foiiiiieeeiiiiees i 5,001 [ 4,809 | 3,977 |eeeeiiinns 4,000 [ooeeiiiiinnnns 0 foeeeens 1,091 |, 0 foreeeenns 1,091 |, 0 foreiiianns 5,001 | (U IO 0 foreeeieiinnns [V FOPO 172 |. 03/25/2047 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19

..933638-AC-2 | CLASS 1A1B  4.883% 01/25/47 ......cocunnneenn . 09/0172025 . [Paydown ....coouviiiieeiiiiiiiieens [ i 1,592 | 1,337 [, [SIU RO [V IO 0 foeeeens 1,592 [oveeiiiinnnns 0 foreeeenns 1,592 [oeeeiiiiiins 0 foreiiianns 1,592 [oeeeeiiiinns (U IO 0 foreeeieiinnns (U PO 58 | 01/25/2047 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2007-

..93364B-AA-8 | OAS CLASS 1A 5.000% 06/25/47 ................. . 09/0172025 . [Paydown ....coouviiiiieniiiiiiiinns foiiieieeeiiiiees i 8,373 [oeieiiiiis 8,373 v 7,220 |oeeeiiinnns 7,480 [ooeeeiiiinnns 0 foreeeans 893 [oveiiiiinins 0 foreeians 893 [oveeiieiins 0 foreiiianns 8,373 | (U IO 0 foreeeieiinnns [V FOPO 197 |. 06/25/2047 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4

..939336-6D-0 | CLASS (B9  6.000% 06/25/35 .......cevvvereannnnn . 09/25/2025 . |Paydown . 06/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR9

..930346-AB-8 |CLASS 2A  4.993% 11/25/46 ......cevvvveeennnnns . 09/01/2025 . | Paydown . 11/25/2046 . [1.A FM ...

WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-5
..93034F-AA-0 | CLASS CB1  4.672% 07/25/35 ...
WASHINGTON MUTUAL MORTGAGE PA SE

. 09/25/2025 . |Paydown ... . 07/25/2035 . |[1.A FM ...

..93934F-BU-5 | CLASS 4CB  7.000% 08/25/35 ......ccevvveeeannnne . 09/01/2025 . | Paydown . 08/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-8

..93934F-CF-7 | CLASS 1A2  5.500% 10/25/35 ... . 09/01/2025 . |Paydown ... . 10/25/2035 . |5.B FM ....
WASHINGTON MUTUAL MORTGAGE PA Si

..93934F-GJ-5 | CLASS 3CB1  6.000% 11/25/35 ....evvvvveennnnns . 09/01/2025 . | Paydown . 11/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2006-1
..93934FKK-7 | CLASS 2CB1  7.000% 02/25/36 ...
WASHINGTON MUTUAL MORTGAGE PAS

.. 939355-BR-3 | OA3 CLASS 4A2  4.853% 04/25/47 ......ccennn... . 09/01/2025 . [Paydown

. 09/01/2025 . |Paydown ... . 02/25/2036 . |1.A FM ...

. 04/25/2047 . [1.A FM ....
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WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR7
..93035D-AA-4 | CLASS A1A  5.073% 09/25/46 .........eevvvvvnnns . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 2,230 |eeeerinnnnns 2,396 [oonnnnnne 1,71 [, 1,940 [ovvvvrnnnnnns 0 s P22 I PO, [V ST P22 I PO, 0 e 2,230 |ooeeiiiiniennn (VN 0 | [V 50 |[. 09/25/2046 . |1.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-8
..93035E-AC-8 | CLASS A3A  4.118% 10/25/36 .... . 09/01/2025 . | Paydoun ... ....2,426 ... 1,265 |.... 2,42 |.. . 10/25/2036 . [1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS
..93035F-AC-5 |CLASS 2A  5.113% 08/25/46 ........cccvvvnnnnne . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenininiiiiiiiiiinns feiiiii, 1,307 |l 2,90 |...oooeens 1,844 |ooeeennnns 1,783 [oveeiiiiiinns 0 s (448) |.vevvverennnns (U (448) |.vvvvverennnns 0 e 1,307 [oveiiiininnns (VN 0 | [V 69 . 08/25/2046 . |3.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93035Y-AA-8 |CLASS A1 4.472% 12/25/36 ......vvvvvvvvvvnnnnns . 09/25/2025 . |Paydoun ..........coeeiiiiiiiiiiniins fenniiniiiiiiiiiinns feiiiii, 1,803 |t 1,803 |oeveennnens 1,064 |ooeevvveeinnnns 972 |eveveiiiiinnns 0 s 831 [ [V ST 831 [ 0 e 1,803 [ovviviiiiinns (VO 0 | [V 29 | 12/25/2036 . [1.A FM ....
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ................ . 09/01/2025 . |Paydoun ........cooeeeeiiiieiiinninns feveiiiiiiiiiiiiiins feiiiiin, 8,510 [ccounnnnnnn 8,510 |............ 9,020 |............. 9,131 |l 0 s ({740 (U ({740 0 e 8,510 |ouvvvvrrninnns (VN 0 | [V 172 [. 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AS-5 |CLASS A17 144A  3.000% 05/25/50 .............. . 09/01/2025 . |Paydoun .........ooeeeiiiiiiiiinniins fenniniiiiiiiiiiinns feiiiiii 6,808 [............. 6,808 |............ 7,162 |oooeeeeens 7,239 [oooiiinnnnns 0 s (431) |veveveiinnnns (U (431) |veeeeriinnnns 0 e 6,808 |.....ovvvrnnns (VN 0 | [V 138 . 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005-
..94982P-AA-7 | AR7 CLASS 1A1  6.065% 05/25/35 ................ . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenininiiiiiiiiiinns feiiiii, 1,882 [ 1,832 |oeeeiiennns 1,79 |oveeeenns 1,847 oeeeiiiinnnns 0 s (15) feuvvnnnnnnnnns [V ST (15) feuvvnnnnnnnnns 0 e 1,882 |t (VN 0 | [V 68 . 05/25/2035 . |[1.A FM ...
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AA-9 | CLASS A1 144A  3.500% 07/25/49 ................ . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 1,724 ... 1,724 |eeeeenes 1,79 |oveeennns 1,825 [ovviiiiinnnns 0 s (101) [orvnnnnnnnnnnns (U (101) [orvnnnnnnnnnnns 0 e 1,724 ool (VN 0 | [V 40 (. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AS-0 | CLASS A17 144A  3.500% 07/25/49 .............. . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 1,49 |oennnnn. 1,49% |............. 1,49 |............ 1,501 [oovveiiiinnns 0 e (0] R 0 e (0] R 0 e 1,49 |l (VN 0 | [V 35 |. 07/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2006~
..94983J-AC-6 | AR1 CLASS 2A1  6.327% 03/25/36 ................ . 09/01/2025 . |Paydoun ........cooeeeiiiieiiiinniins fenniiniiiiiiiiiiins feiiiiin, 1,363 [oeennnnnne 1,666 [..oovvnnnnne 1,34 | 1,648 [oveiiiiiiinns 0 s (1) (U (152 0 e 1,363 |oooeeeeeenenns (VN 0 | [V 70 . 03/25/2036 . |1.A FM ...
WELLS FARGO MORTGAGE BACKED SE SERIES 2007-7
..94985J-CD-0 |CLASS AP0 0.000% 06/25/37 .......evvvvunnnnnnns . 09/01/2025 . |Paydoun .........coeeeeiiiiiiiinniins feniiiiiiiiiiiiiiins feiiiii, 1,634 [oennnnnne 1,843 |oeeviiiiinnnns 454 1 550 |ovvviriiiinnes 0 |eeeenns 1,084 [onnnnnnnnne 0 eeeeenn 1,084 [oennnnnnnns 0 e 1,634 |t (VN 0 | [V 0 |. 06/25/2037 . |1.A FM ....
WELLS FARGO MORTGAGE BACKED SERIES 2018-1
..94989U-AA-9 | CLASS A1 144A  3.500% 07/25/47 ................ . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiinnnnns feniniiiiiiiiiiiiins feiiiiin, 9,576 |ovvvrrrnnns 9,576 |............. 8,856 |............. 8,6% |.............. 0 s 880 [...uvvuunnnnnns [V ST 880 [....evvunnnnnns 0 e 9,576 |..ooeeeeeennn (VN 0 | [V 216 |. 07/25/2047 . (1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-1
..95001T-AA-3 | CLASS A1 144A  3.920% 11/25/48 ................ . 09/01/2025 . |Paydoun .........ooeeeeiiiiiiiinninns feniniiniiiiiiiiinns feiiiiin, 1,305 [ 1,35 |l 1,39 |l 1,407 [oeeveviiennnns 0 s (12) forvnnnnninnnns [V ST (12) forvnnnnninnnns 0 e 1,305 |t (VN 0 | [V 40 . 11/25/2048 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 13,879 [oennnnne 13,879 |............ 14,220 |............ 14,274 ... 0 s (395) |vvvvernnnnnnns (U (395) |vvvvrrnnnnnnns 0 s 13,879 [ovveviininnns (VN 0 | [V 252 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .............. . 09/01/2025 . |Paydoun .........ooeeeiiiiiiiiinniins fonniniiiiiiiiiiiins feiiiiin, A 7,682 |............ 8,007 [ouvvvennnnes 8,047 |l 0 s (365) |+vvvverrennnns (U (365) |+vvverernnnnnns 0 e 7,682 |oeveiiiiinnns (VN 0 | [V 163 . 06/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2021-
..95003F-AV=5 | INV2 CLASS A101 14  0.640% 09/25/51 ......... . 09/01/2025 . |Paydoun ........cooeeeeiiiiiiiiiinnns foniniiiiiiiiiiiiins feii, [ [ 212,637 [oveeniiiininnnns (V2 0 ... (212,837) |-eeeeeeeeen 0 ... (212,837) |-eeeeeeeeen 0 e (U O (VN 0 | [V 22,320 . 09/25/2051 . |1.A FE ....
WELL FARGO MORTGAGE BACKED S SERIES 2022-INV1
..95003N-AB-2 | CLASS A2 144A  3.000% 03/25/52 ................ . 09/01/2025 . |Paydown ......ooeeeeiiiiiiiiiiiiiiees fevviiiiiiiiiiiiiiins foiiinns 40,069 |............ 40,089 |............ 36,476 |............ 36,501 |..ooeeeeeenn 0 Jooeeeennn 3,568 |....oeeennn 0 Jooeeeennn 3,568 |...ooeeen 0 Joeeeeeennn 40,069 |.......oee.... [ 0 Joeeeeeiieenn [ 786 |. 03/25/2052 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 5,536,830 5,554,164 6,222,372 5,495,055 0 (709,423) 0 (709,423) 0 5,536,830 0 0 0 263,542 XXX XXX
BLP COMMERCIAL MORTGAGE TRUST SERIES 2023-IND
..055531-AE-7 |CLASS C  6.841% 03/15/40 ..........ceeeeennn . 08/15/2025 . |Paydoun ..........oeeeeeiiiiinininnns foniiiiiiiiiiiiiiins feiiiin 2,204 ...l 32,204 |oeerennns RA28 [ 31,516 |l 0 s 689 [...cccvnnnnns [V ST [C1:1 T 0 s 32,204 [oeeiiiiiinnns (VN 0 | [V 1,626 |. 03/15/2040 . [1.A ........
BPR TRUST SERIES 2021-WILL CLASS A 144A
..05591V-AA-3 |6.014% 06/15/38 ......evvvvvrvrrrrinniinnininiinnnns . 09/15/2025 . |Paydoun .........cooeeeeiiiiiniiinnns foninniiiiiiiiiiinns feiiiin 52,331 |l 52,331 |oeeriennns 52,331 [oeiinnnns 51,818 |oevvriiiiinnns 0 s 514 | [V ST 514 | 0 s 7251 Y A (VN 0 | [V 2,223 |. 06/15/2038 . |1.A FE ....
BX TRUST SERIES 2022-PSB CLASS C 144A
..05606D-AE-8 |7.847% 08/15/39 ....cevvvviiriiiiiiiiiiiiiiiiiiinas . 07/15/2025 . |Paydoun ..........oooeieiiiniiiinnnns foneiiniiiiniiiiinns fonen 1,750,000 |........ 1,750,000 |........ 1,738,416 |........ 1,699,781 |............... [V R 50,219 |............... [V R 50,219 |............... 0 fnns 1,750,000 |...evvvvvnnnnns (VN 0 | [V 82,707 |. 08/15/2039 . [1.A ........
BANC OF AMERICA COMMERCIAL M SERIES 2017-BNK3
..06427D-AC-7 |CLASS D 144A  3.250% 02/15/50 ......cceeennnnns . 07/21/2025 . | BMO CAPITAL MARKETS .......ccovvr fevvvvvrmrnnnnnnnnnns founnns 1,109,375 |........ 1,250,000 |.......... 816,861 |........ 1,012,917 |l [V R 37,220 |ooeeeenennns [V R 37,220 |ooeeieiennns 0 fnns 1,050,137 |oooeeeeeennns (U 59,238 |......... 59,238 |............ 26,068 |. 02/15/2050 . [2.A ........
BANK SERIES 2017-BNK8 CLASS XA  0.841%
..06650A-AF-4 | 11/15/50 ..evvvriiiiiiiiiiiiiiiiiiiiiieciceieeeees . 09/01/2025 . |Paydoun ........ccoeeeeiiiiiiiiiinins fonniiiiiiiiiiiiiins feeiii, [ 0 [ 1,907 [oevvvvnnnnns 1,064 [ooevveenennnns 0 fens (1,064) [o.ovvnnnnnnnns (U . (1,064) [oovvvnnnnnnnns 0 e (U O (VN 0 | [V 330 |. 11/15/2080 . [1.A FE ....
BENCHWARK MORTGAGE TRUST SERIES 2020-B18
..08163A-BM-4 | CLASS AGND 144 ~ 3.744% 07/15/53 ........eeueeee . 07/01/2025 . |Paydoun ........coooeeeeiieniiiinnnns foniniiiiiiiiiiiinns fonens 1,500,000 |........ 1,500,000 |........ 1,509,569 |........ 1,503,683 |[....cvvvnnnnne 0 fnns (3,683) |..ceeeeeennns (U . (3,683) |..ceeeeeennnn 0 fnns 1,500,000 |...evvvvvvnnnns (VO 0 e [V 32,760 |. 07/15/2053 . |1.A ........
BX TRUST SERIES 2021-SDMF CLASS E 144A
.. 12434C-AN-4 15.851% 09/15/34 ....ooooeeiiiiiiiii . 08/15/2025 . |Paydoun .........ocoeeeeiiiiiiininnns foniiiiiiiiiiiiiiins feiiiiinn 20,917 [oeennnnnne 20,917 foennnnne 20,145 |............ 20,143 | 0 s FEL 3 0 s FAL 3 [V TR 20,917 |oeeeeeeeeens (VO 0 | U 852 |. 09/15/2034 . [1.A ........
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD!
.. 12515H-BJ-3 | CLASS XA  0.911% 08/15/50 .. |. 09/01/2025 . [Paydown ... . 08/15/2050 . [1.A FE ....
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COMM MORTGAGE TRUST SERIES 2015-PC1 CLASS B
.. 12593G-AJ-1 [4.540% 07/10/50 ..evvvnniiiiinnniiiiiiiiieeeens . 08/01/2025 . |Paydomn ...ccvvvnnviiiiinininiiiiinn Jonneeeeiiineees o 319,470 |........... 319,470 |........... 322,055 |o.euuunnnns 319,726 [.evvnnnnnnnne 0 s (256) |vvvvvrrennnnns (U (256) |.oevvvennnnnns (U 319,470 . 07/10/2050 . |1.A ........
COMM MORTGAGE TRUST SERIES 2015-CR24 CLASS B
.. 12593J-BJ-4 [4.364% 08/10/48 . 09/01/2025 . | Paydown ... ..618,023 618,023 628,212 |...........619,584 |.... .618,023 |.. . 08/10/2048 . |1.A ........
COMM MORTGAGE TRUST
.. 12503P-AZ-5 [4.679% 08/10/48 .....viivviiiiiiiiiiiieeeeiae . 07/07/2025 . |MERRILL LYNCH ..eevviiiiiiiinines Jovneneeeiiininnees foens 1,481,250 |........ 1,500,000 |........ 1,611,408 |........ 1,502,042 |ooevvennnne (U 4,211 | (U 4,211 | (U . 1,506,313 . 08/10/2048 . |1.A ........
COMM MORTGAGE TRUST SERIES 2015-CR25 CLASS B
.. 12503P-AZ-5 [4.679% 08/10/48 .....oiivviiiieiiiiieeeceiae . 08/01/2025 . |Paydonn ...cevvvnnerriiininiiiiiiinn Joneeeeiiiiinnees foees 6,500,000 |........ 6,500,000 |........ 6,562,910 |........ 6,511,290 [.....ovvvnnenee [V R (11,290) [cevvvvvenennns (U - (11,290) [ounnniiinnnnns (U . 6,500,000 . 08/10/2048 . |1.A ........
CSAIL COMMERCIAL MORTGAGE TRUS SERIES 2015-C2
.. 12634N-AY-4 [CLASS B 4.208% 06/15/57 ....evvvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...cevveniriiiiniininiiiiinn feneeeeiiiinees foes 1,044,850 |........ 1,044,850 |........ 1,008,547 |........ 1,034,442 |....oooneennnns (U . 10,408 [oooeiviinnnnns (U . 10,408 [ooiivvinnnnns (U . 1,044,850 |oeeenieiinnnnn (1 P [ PO [V PO 32,780 |. 06/15/2057 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-Cl
.. 17200Y-Al-8 [CLASS XA 1.980% 05/10/49 ......ceevvvvvvnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U F 29,072 |..ooviennnnns 8,612 |l 0 fens (8,612) [cuvvvvvnnnnnnne (U . (8,612) [cunivvinnnnnn [ (VN (1 P [ PO [V F 6,197 |. 05/10/2049 . |1.A FE .
CITIGROUP COMMERCIAL MORTGAGE SERIES 2015-P1
.. 17324D-AX-2 |CLASS B 4.357% 09/15/48 .......evvvvvvrvnnnnnns . 08/01/2025 . |Paydomn ...ccvvenneviiiiiiniieiiiinn feineeeiiiiinnees foes 1,000,000 |........ 1,000,000 |........ 1,018,149 |........ 1,003,856 |............... 0 fens (3,856) |..ceeeeeeennnn (U . (3,856) |.eevvenninnns (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V PO 26,777 |. 09/15/2048 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P7
.. 17325H-BU-7 [CLASS XA  1.225% 04/14/50 ......ovvvvvvvinnnnnns . 08/01/2025 . |Paydomn ...ccvvennirriiiiiiiiiiiiiinn feninneeeiiiies feeeneeiiii [V (U FO, 2,284 |.oooviiiinnnnnns 969 |ovvviiiiinnnns 0 s (969) |+vvvvvrrrnnnns (U (969) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V 339 . 04/14/2050 . [1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-B1
..17326C-BE-3 [CLASS XA  0.849% 08/15/50 ....evvvvvvivnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniriiiiniiiiiiiiinn fennneeeiiiies feeeniiii [V (U P (S 7/ 335 | 0 s (335) |vvvveriennnns (U [R5 [ (VN (1 P [ PO [V 108 |. 08/15/2050 . [1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
..17326D-AJ-1 |CLASS XA 1.000% 09/15/50 .......cevunrrrrrnnnnn . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U P 791 | 360 |oveveriiinnnns 0 s (360) [cevvvnnnnnnnnns (U [R<ICI0) N PO [ (VN (1 P [ PO [V 118 . 09/15/2050 . [1.D FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 [CLASS XA  1.122% 10/12/50 ...evvvivvinnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U P 900 |..oevvrvnnnnnns Y4 I PO, 0 s (1)) R (U (4] ) [ (VN (1 P [ PO [V 143 |. 10/12/2050 . |[1.A FE ....
GS MORTGAGE SECURITIES TRUST SERIES 2016-GS3
..36251P-AF-1 [CLASS XA  1.283% 10/10/49 .....covvvvivnnnnnnnns . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U F 71,023 [.oovieinnnns 24,885 |............... [V R (PZ0:1:5) ) U (U - (24,885) |...covvvnnnnnnn [ (VN (1 P [ PO [V PO 12,863 |. 10/10/2049 . |[1.A FE ....
GAM RESECURITIZATION TRUST SERIES 22-FRR3
.. 36459D-BQ-3 |CLASS AK47 144A  0.389% 05/27/48 ............. . 07/01/72025 . |Paydonn ...cevvennivriiininnieiiiinn foineeeiiiiiinnees foens 2,000,000 |........ 2,000,000 |........ 1,850,985 |........ 1,983,658 |.oevveniinnnns [V A 16,342 |ovveeniiiinns [V A 16,342 |ovveeninnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V F 7,293 |. 05/27/2048 . [1.C FE ....
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36459D-BS-9 | CLASS BK47 14 0.000% 05/27/48 ................ . 07/01/2025 . |Paydomn ...cevvenneriiiininiiniiiins foneeeeiiiinees foes 1,500,000 |........ 1,500,000 |........ 1,333,810 |........ 1,482,033 |oovvveniinns (U . 17,967 [ooeiiiiinnnnns (U . 17,967 [oooeiiiiinnnnns (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V N 0 |. 05/27/2048 .|1.D FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AL-0 |CLASS AK49 144A  1.350% 09/27/51 ............. . 07/01/2025 . |Paydomn ...cevvenneriiiinininiiiiinn Jeneeeeiininees foens 2,750,000 |........ 2,750,000 |........ 2,719,139 |........ 2,739,910 |.oeeevnennnnnns (U . 10,090 [ooviiiiinnnnns (U . 10,090 [ooeiiiiinnnnns (U . 2,750,000 |..eevuunnnnnns (1 P [ PO [V PO 29,731 |. 09/27/2051 . |1.A FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AN-6 | CLASS BK49 144A  1.348% 09/27/51 ............. . 07/01/2025 . |Paydomn ...cevvenneriiiininiiniiiins foneeeeiiiinees foes 4,000,000 |........ 4,000,000 |........ 3,920,254 |........ 3,980,135 |..covvvennnnnns (U . 19,865 [oooiiiiinnnnns (U . 19,865 [oooiiiiinnnnns (U . 4,000,000 [oeuiriiennnnn (1 P [ PO [V PO 42,816 |. 09/27/2051 . |1.C FE .
HOSPITALITY INVESTORS TRUST SERIES 2022-HI32
.. 40442A-AA-7 | CLASS A 144A  6.541% 07/15/39 .....evvvrrnnnnnn . 09/15/2025 . |Paydomn ...ccvvenniiiiiiiininiiiiinn Jeneeeeiiiieees foeneeein 661,540 |........... 661,540 |........... 658,226 |........... 711,943 [ [V R (50,403) |..oeeeeeennnn (U - (50,403) |...cvvvnnnnnnnn (U RN 661,540 |......eennnnens (1 P [ PO [V PO 29,653 |. 07/15/2039 . [1.A ........
COMMERCIAL MORTGAGE PASS THR SERIES 2022-LPF2
..449652-AE-6 |CLASS C 144A  7.643% 10/15/39 ......cevvunnnnn. . 07/15/2025 . |Paydonn ...cevvvneviiiinininiiiiinn Jeineeeeiiiinees foes 7,500,000 |........ 7,500,000 |........ 7,481,061 |........ 7,378,042 |..ooovvinnnnnns (U - 121,958 [oiiiiinnnnns (U - 121,958 [oiiiiinnnnns (U . 7,500,000 [oeeuiiiiinnnnn (1 P [ PO (VI P, 345,447 |. 10/15/2039 . [1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 |C13 CLASS D 144A  4.115% 01/15/46 ............ . 09/01/2025 . |Paydomn ...ccvvuniriiiiiiiiiiiiiinn fenieeeeciiiens feeeeeeens 23,261 |oeeennnnnns 23,261 |.ooeeennnnns 2,712 [ 23,254 |ooiiiiiinnnnns [ PR A P [ PR A P (U P 23,261 [ooeiiiinnnnnns (1 P [ PO [V 624 |. 01/15/2046 . |1.A ........
JPNBB COMMERCIAL MORTAGE SECUR SERIES 2015-
..46644F-AJ-0 [C28 CLASS B 3.986% 10/15/48 .........cceee . 08/01/2025 . |Paydomn ...cevvvnneviiiiiiiiiiiiiins ferniineneiiiinees feen 2,176,922 |........ 2,176,922 |........ 2,143,423 |........ 2,171,655 |..oovvvennnnnns (U 5,266 |...covvnnnnnnns (U 5,266 |...covvnnnnnnns (U . 2,176,922 |....ccovvennnns (1 P [ PO [V PO 57,808 |. 10/15/2048 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2018-
..46645II-BE-2 |WPT CKASS DFX 144A  5.350% 07/05/33 ......... |. 09/25/2025 . |PERFORMANCE TRUST CAP PARTNERS .. 275,000 .... 500,000 505,142 |...........500,487 |.... .500,311 . 07/05/2033 . |1.A ........
JP MORGAN CHASE COMMERCIAL SERIES 2019-ICON
..46650R-AL-0 [CLASS D 144A  5.038% 01/05/34 ..........eunnnn. . 07/01/2025 . |Paydomn ...cevvenneriiiinininiiiiinn Jeneeeeiininees foens 2,500,000 |........ 2,500,000 |........ 2,407,414 |........ 2,499,604 |............... (U P 3% |.iiieiiins (U P 3% |.iiiiiiinns (U . 2,500,000 . 01/05/2034 . |1.A ........
JP MORGAN CHASE COMMERCIAL SERIES 2019-MFP
..46651M-AL-0 [CLASS D 144A  5.858% 07/15/36 ... . 09/15/2025 . | Paydown ... .. 101,096 .... 101,096 ...88,777 |...........101,926 |.... ... 101,09 |.. . 07/15/2036 . |2.B FE
JP MORTGAGE CHASE COMMERCIAL SERIE: M
..46652R-AL-8 [CLASS D 144A  7.498% 10/15/33 .......cevvvvnnn. . 08/15/2025 . |Paydomn ...ccvvenniviiiiininiiiiiiinn feineeeiiiiinees foes 4,000,000 |........ 4,000,000 |........ 4,025,723 |........ 3,990,419 [ocoiiiiinnnnns (U 9,581 i (U 9,581 | (U . 4,000,000 [oeuiriiennnnn (1 P [ PO (VI F 201,557 |. 10/15/2033 . |2.C FE
KEY COMMERCIAL MORTGAGE TRUST SERIES 2020-S3
..49308V-AF-4 |CLASS X 144A  1.707% 09/16/52 ... . 09/01/2025 . | Paydown ... ...0 .0 ... 77,206 |............50,079 |.... .0 . ..8,005 |. 09/16/2052 . [1.A FE .
MORGAN STANLEY BAML TRUST SERIES 2
..61765T-AL-7 [CLASS B 4.581% 10/15/48 .......ccovvvunnnnnnnns . 07/07/2025 . |MERRILL LYNCH ...oovvvvivvvnnnnnnne Jonnniniiinninnnnes foenns 1,481,250 |........ 1,500,000 |........ 1,514,491 |........ 1,503,976 |..ovvenniinnns (U 2,814 | [U 2,814 | [ U 1,506,789 . 10/15/2048 . |1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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MORGAN STANLEY BAML TRUST SERIES 2015-C25
..61765T-AL-7 |CLASS B 4.581% 10/15/48 .......coevvrrriinnins . 09/01/2025 . |Paydoun .........cooeeeiiiiiiiiinnnns foniiiniiiiiiiiiinns fonen 6,500,000 |........ 6,500,000 |........ 6,562,793 |[........ 6,517,228 |.....ovvvnnnnne [V R (17,228) [cvvvvvvennnnns [V R (17,228) [cvvvvvvennenns 0 fnns 6,500,000 |......ceeennns (VN 0 | [V 222,704 . 10/15/2048 . |1.A ........
RLGH TR 2021 TROT SERIES 21-TROT CLASS C
..74969C-AL-1 |5.578% 04/15/36 . 07/15/2025 . |Paydoun ..........oooeeeiiiniiiinnins foniiiiniiiiiiiiiins fonen 3,000,000 |........ 3,000,000 |........ 3,010,243 |........2,986,200 [.....ovvvnnnnnn0 fooeeeenn 13,750 o0 | 13,750 [0 fonees 3,000,000 |.. .. 101,697 |. 04/15/2036 . [1.A ........
VNMC FINANCE LLC SERI
..91835R-AE-0 |6.050% 06/16/36 ......evvvvvvummnnnnnnnnninnnnnnnnns . 09/18/2025 . |Paydoun .........coeeiiiiiiiiiiiiinns feniiiiniiiiiiiiiens feiiiiin 39,770 [overennnnns 39,770 [oennnnnne 39,770 |l 39,747 |l 0 e 23 [ 0 e 23 [ 0 s 39,770 |veeeeeienns (VN 0 | [V 1,717 |. 06/16/2036 . |1.C FE .
WP GLIMCHER MALL TRUST SERIES 2015-1iPG CLASS
..92030V-AA-2 | A 144A  3.516% 06/05/35 ...........ceeeeeennns . 07/01/2025 . |Paydoun ........cooeeeiiiieiiiinnnnns fonininiiiiiiiiiiins fonens 3,500,000 |........ 3,500,000 |........ 3,444,862 |........ 3,492,439 |...eennnnnnnnnn 0 |eeeenns 7,961 [oeneiininnnnns 0 eeeeenn 7,961 [oouneiiiinnnnns 0 fnns 3,500,000 [..eeeeiiiinnnn (VO 0 | [V 72,469 |. 06/05/2035 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989E-AL-1 |LC20 CLASS C  4.056% 04/15/50 ................. . 09/01/2025 . |Paydoun .........cooeeeiiieiiiinnnnns foniniiiiiiiiiiiiins feennn 1,285,534 |........ 1,285,534 |........ 1,260,731 |........ 1,283,680 |............... 0 |eeeenns 1,854 [ovveiiiiinns 0 eeeeenn 1,854 [ovveiiiiiinns 0 fnns 1,285,534 |....ovvinnnnns (VN 0 | [V 38,974 |. 04/15/2050 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989H-BJ-8 |NXS1 CLASS C  3.848% 05/15/48 ................. . 09/01/2025 . |Paydoun .........cooeeiiiiiiiiinnnins feniiniiiiiiiiieiins foennn 2,022,169 |........ 2,022,169 |........ 1,985,608 |........ 2,019,086 |............... 0 |eeeenns 3,102 |.ooeeeeees 0 eeeeenn 3,102 |, 0 fnns 2,022,169 |....oevvvnnnnns (VN 0 | [V 51,808 |. 05/15/2048 . [1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..9498ON-AL-1 | C30 CLASS D 144A  4.957% 09/15/58 ............ . 09/01/2025 . |Paydown .........coeeeeeiiiiiinnninns foniiiiiiiiiiiiiiins feiiiinn 650,000 |.......... 650,000 |.......... 619,086 |........... 641,654 [.....oounnnnne 0 |eeeenns 8,346 |.............. 0 eeeeenn 8,346 |.............L 0 eeeeenn 650,000 |.....oeeeennns (VN 0 | [V 21,270 |. 09/15/2058 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
.. 9498ON-BK-2 | C30 CLASS B 4.400% 09/15/58 ........cevvvnens . 07/01/2025 . |Paydown ........cooeeeieeiiiinnnnnnns foniiiiiiiiiiiiiinns foiiiinn 900,000 |.......... 900,000 |........... 913,692 [........... 902,012 [ouvviinnnnnne 0 fens (2,012) |.oeeeeeeees (U . (2,012) |.oeeeeeees 0 eeeeenn 900,000 |..ooevverennnns (VN 0 | [V 23,100 |. 09/15/2058 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989T-BE-3 |LC22 CLASS B 4.842% 09/15/58 ... . 09/01/2025 . |Paydoun .........cooeeeiiiiiiiiinnnns foniiiniiiiiiiiiinns fonen 2,370,701 |........ 2,370,701 |........ 2,412,019 [........ 2,380,140 [ooevnvnnnnnnne [V R (9,439) [cnvnnnnnnnnnnn [V A (9,439) [cvvnnnnnnnnnnn 0 fnns 2,370,701 [oeeeiiiiiennnn (VN 0 | [V 82,474 1. 09/15/2058 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989V-AJ-8 |NXS3 CLASS B 4.560% 09/15/57 ................. . 09/01/2025 . |Paydoun .........cooeeeiiiiiiiiinnins foniiiiiiiiiiiiiiins fonnns 1,000,000 |........ 1,000,000 |........... 952,717 [evvnnnnnne 991,154 [oeevvinnnnnns 0 |eeeenns 8,846 [....uvvnnnnnns 0 eeeeenn 8,846 [....uuvvnnnnns 0 fnns 1,000,000 |...eevvvvrnnnns (VN 0 | [V 34,000 |. 09/15/2057 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989V-AK-5 |NXS3 CLASS C  4.560% 09/15/57 .........ceennnn . 09/01/2025 . |Paydoun .........cooeeeiiiiiiiiinnins fonininiiiiiiiiiinns fonen 9,761,000 |[........ 9,761,000 |........ 9,335,625 |........ 9,647,209 [....evvnnnnnnne [V R 13,791 | [V R 13,791 | 0 fnns 9,761,000 |..ceevereeennns (VN 0 | [V 332,752 |. 09/15/2057 . [1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2018-
..95001N-AC-2 |C45 CLASS D 144A  3.000% 06/15/51 ............ . 08/07/2025 . | GOLDMAN SACHS & CO. .....evvvvvvns fovvvvvvnnnnnnininnns fornnnnnns 622,500 |[.......... 750,000 |........... 647,942 |........... 689,248 |..........eee. 0 |eeeenns 8,479 |l 0 eeeeenn 8,479 |l 0 i 697,727 |.oeoeeieeennnn 0 f...... (75,227) |....... (75,227) |.eeeeenn 15,438 |. 06/15/2061 . [2.C ........
HGI CRE CLO LTD SERIES 2021-FL1 CLASS AS 144A
.. 40441L-AC-0 |5.661% 06/16/36 ......vvvvvvvnnnnnnnnnnininiinnnnnns . 08/16/2025 . |Paydown .........coooveiiiiiiiiiinins fonniiiniiiiiiiiinns fonen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,996,205 |............... 0 |eeeenns 3,79 |l 0 eeeeenn 3,79 |l 0 fnns 3,000,000 |...cevrrennnns (VN 0 | [V 111,336 |. 06/16/2036 . [1.A FE .
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
.. T41660-AE-7 ]3.250% 12/25/50 ..oooveeiiiiiiiiiiiiiiiiiiiiiiiis . 09/20/2025 . |Paydown .......oeeeeeiiiiiiiiiiiiiies fovvviiiiiiiiiiiiiies foviiiinnns 8,888 [............. 8,888 |............ 8,624 |............. 8,854 | 0 Joeeeeeeeeens 34 | 0 Joeeeeeeeeenn 34 | 0 Joeeeeieeenn 8,888 |.....couvennns [ 0 Joeeeeeiieenn [ 193 |. 12/25/2050 . |2.B FE .
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 79,058,051 79,588,676 78,363,068 79,061,330 0 288,625 0 288,625 0 79,349,953 0 (291,902) (291,902) 2,464,801 XXX XXX
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
.. 12809#-AA-2 |4.150% 06/17/35 ...orvvvvviiiiiiiiiiiiiiiiiiiiiieas . 07/18/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins feniiiiiiiiiiiiiinns foiiiin 10,544 |...oooeees 10,544 |............ 12,889 |l (V2 [V R [25<75) 1 R [V A [275) 1 R 0 s 10,544 |l (VN 0 | [V 73 |. 06/17/2035 . |1.A FE ....
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
.. 12809#-AA-2 |4.150% 06/17/35 ...ovvvvvviiiiiiiiiiiiiiiiiiiiiinas . 09/25/2025 . |Paydoun .........cooeeiiiiiiiiiniiins feniiniiiiiiiiiiinns feiiiin 1,415 [ 1,415 |........... 13,953 [ (V2 [V R (2,538) |.oeeeeeeeens [V A (2,538) |.oeeeeeeeenns 0 s 11,415 [, (VN 0 | [V 146 . 06/17/2035 . |1.A PL .
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
..12809#-AB-0 |0.001% 06/23/35 .....evvvvvvvrrrrrririiriiiininnnns . 07/18/2025 . |Paydoun ........cooeveeiiiiniiinninns feniniiiiiiiiiiiiins feiiiiin 1,301 [ 1,301 | 845 |ooviiiiiiiiiiiins (V2 0 s 546 |oeveiiiiiinns [V ST 546 |ovvviiiiiinns 0 e 1,301 |l (VN 0 | [V 0 | 06/23/2035 . |1.D FE ....
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
..12809#-AB-0 |0.001% 06/23/35 .....evvvvvvvvrrririririiiiininnnns . 09/25/2025 . |Paydown .........cooeeiiiiiiiiiiiiins fenniiiniiiiiiiiinns feiiiii, 1,606 |............. 1,506 |ovevvvveennnnnns 915 |ovviiiiiiiiiiinns (V2 0 s [ I O, [V ST [ I O, 0 e 1,806 [o.ovvvnvnnnnnns (VN 0 | [V 0 | 06/23/2035 . |1.D PL ....
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
..12809#-AC-8 |0.001% 06/23/35 ....eevvvvvvvrrririiiiiiiiiiiiinnns . 07/18/2025 . |Paydoun ........cooeveeiiiiniiinninns feniniiiiiiiiiiiiins feiiiiin 1,035 [oeeennnnnne 1,085 |oveeiiiiiinnns 439 | (V2 0 s 5% |oveviriiiinnnns [V ST 5% |oveviriiiinnns 0 e 1,035 |oooeeeenenes (VN 0 | [V 0 |. 06/23/2035 . |1.G FE ....
CASCADE MH ASSET TRUST CMHAT_2 CMHAT_2025-P1
..12809#-AC-8 |0.001% 06/23/35 ....eevvvvvvrrrrririiiiriiiiiinnnns . 09/25/2025 . |Paydown .........cooeeiiiiiiiiiininns feniiiiiiieiiiiiinns feiiiii, 1,120 ...l 1,120 |oeeeeeiiinnnns LY P (V2 0 s 645 |ooeviiiiiinnns [V ST 645 |oooeiiiiiinns 0 e 1,120 [oeeeiiinnnnns (VN 0 | [V 0 | 06/23/2035 . |1.G PL ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2012-3A
.. 14312E-AS-2 | CLASS BR2 144A  6.782% 01/14/32 .............. . 07/14/2025 . |Paydoun .........cooeveiiiiiiiiininns foniniinininiiiiinns fonens 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,963,204 [......eennnnee 0 fens 36,79 |oeevvrirrinnns 0 fnns 36,79 |ovevvrrrrnnnns 0 fnns 2,000,000 |..ocevvreennns (VN 0 | [V 103,615 |. 01/14/2032 . [1.F FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2014-
..14316C-AG-8 |4RA CLASS A2 144A  6.180% 07/15/30 .......... . 09/03/2025 . |Paydoun ..........ooeeeiiiiiiiiiinnns feniiiiiiiiiiiiiiens foeens 1,000,000 |........ 1,000,000 |........... 994,095 |........... 982,108 |............... 0 fens 17,892 [ovveiiinnnnns 0 fnns 17,892 [ovveeiinnnnns 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 56,115 |. 07/15/2030 . |1.A FE ....
CERBERUS SERIES 2023-3A CLASS B 144A  7.668%
.. 15675C-AC-9 | 09/13/35 ..ooeeiiiiiii . 09/18/2025 . |Paydoun ..........ooeeiiiiiiiiiinnins feniiiniiiiiiiiiiins foeens 2,750,000 |........ 2,750,000 |........ 2,800,892 |[........ 2,793,632 |.....ooeeennn [V R [EXNCX7) R (U - [EXNCX7) R 0 fnns 2,750,000 [.oeeeiiiiinnnn (VO 0 e [V 199,230 |. 09/13/2035 . |1.C FE ....
DIAMETER CREDIT FUNDING SERIES 2019-2A CLASS
.. 25263Y-AA-4 | A 144A  3.940% 01/25/38 .......cooeeiiieeininnns . 07/25/2025 . |Paydoun ..........cooeeeiiiiiiiiinnns fonniiniiiiiiiiiinns fonnn 1,000,000 |........ 1,000,000 |........ 1,000,000 |[........... 999,982 |....ovvvvinnns 0 e B | [V OO B | 0 s 1,000,000 |...eevvvvvnnnns (VO 0 | [V 39,400 |. 01/25/2038 . |1.A FE .
LCM LTD PARTNERSHIP SERIES 22A CLASS BR 144A
..50189G-AH-5 |6.587% 10/20/28 . 07/21/2025 . | Paydoun ... .. 384,133 384,133 384,133 |.......... 378,077 |.... .384,133 |.. . 10/20/2028 . [1.C FE .
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OCTAGON LOAN FUNDING LTD SERIES 2014-1A CLASS
..67500R-BE-4 [CRR 144A  6.647% 11/18/31 ...viivvrnnnnnnnnns . 07/30/2025 . |Paydomn ...cevveneriiiininiieiiiins Jeneeeeiiiinees foes 1,000,000 |........ 1,000,000 |........... 990,3% |........... 979,666 |.....coeeeenne [V PR 20,334 | [V P 20,334 | (U . 1,000,000 |.....ccvvnnnnns (1 P [ PO [V PO 48,290 |. 11/18/2031 . |1.F FE ....
AMERICAN MONEY MANAGEMENT SERIES 2022-25A
..00177G-AS-0 |CLASS CR 144A  6.318% 04/15/35 .. . |- 09/25/2025 . |Paydoun ... .. 750,000 .... 150,000 ..e. 750,000 |...........745,521 ... 750,000 |.. . 04/15/2035 . |1.F FE ....
AMERICAN MONEY MANAGEMENT SERIES 2
..00177J-B0-7 |CLASS CR2 144A  6.722% 04/17/35 ........ccuuunn . 07/17/2025 . |Paydonn ...cevvenniviiiininineiiiinn Joineeeeiiiinnees foeees 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,460,375 |...covvnnnnnnns [V PR 39,625 |....cevunnnnnns (U PR 39,625 |....cevnennnnns (U . 4,500,000 |....oeunnnnnnnn (1 P [ PO (VI P, 232,436 |. 04/17/2035 . [1.F FE ....
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2023-2A
..05684G-AG-1 |CLASS C1 144A  7.629% 07/18/36 ........ccee . 08/08/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn feneeeeiiiinees foes 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,926,172 |..covvvennnnnns (U . 73,828 |oeeeniiiinnns (U . 73,828 |oeeeniiiiinnns (U . 5,000,000 [oeurieiiennnnn (VN P [ PO (VI F 314,335 |. 07/18/2036 . [1.F FE ....
BALLYROCK LTD SERIES 2022-19A CLASS B 144A
..0587411-AG-6 |6.675% 04/20/35 ...oevvnniiiiiiiiiieeii . 08/28/2025 . |Paydomn ....ceveniiiiiiiiiniiiiiiinn Jeneeeeiiiinees foes 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,470,834 |ooevvennnnne (U . 29,166 |o.eevnniiiinnns (U . 29,166 |..eevnniriennns (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 87,289 |. 04/20/2035 . |1.F FE ....
BABSON CLO LTD SERIES 2023-2A CLASS B2 144A
..06763F-AF-7 [5.980% 07/20/36 ...evvvvriiiiniiniiiiiniieeeeens . 09/18/2025 . |Paydomn ...ccvveniriiiiiiniiiiiiinn feneeeeiiiees fees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 999,385 [.iiiiinnnnns (U P 615 | (U P 615 | (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V PO 54,484 |. 07/20/2036 . [1.C FE ....
BENEFIT STREET PARTNERS CLO LT SERIES 2020-
..08182F-AU-3 |20A CLASS CR 144A  6.630% 07/15/34 ........... . 08/22/2025 . |Paydomn ...cevvenieiiiiniininiiiiins feneneeiiiinees foes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,964,359 [....covvnnnnnns [V P 35,641 |.oooiiiinnnnnns (U P 35,641 |.oooiiiiinnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO (VI P, 115,885 |. 07/15/2034 . [1.F FE ....
BENEFIT STREET PARTNERS CLO LT SERIES 2020-
..08186U-AQ-5 |22A CLASS CR 144A  6.575% 04/20/35 ........... . 07/21/2025 . |Paydonn ...ccvveniviiiininineiiiinn feinneeeeiiiinees foes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 979,620 |.......eeunnnn. (U . 20,380 |oeeeenniiiinns (U . 20,380 |oeeeenniiiinns (U . 1,000,000 |.....ccvvnnnnns (1 P [ PO [V P 50,388 |. 04/20/2035 . |1.F FE ....
BENEFIT STREET PARTNERS CLO LT SERIES 2021-
. 08186V-AE-0 |23A CLASS B1 144A  6.193% 04/25/34 ........... . 07/16/2025 . |Paydonn ...ccevenniviiiinininiiiiinn Jeneeeeiiiinees foens 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,454,200 |.......covnnnns (U . 45,800 |oeeenniiiinnns (U . 45,800 |oeeeuniiiinnns (U . 2,500,000 |...counnnnnns (1 P [ PO (VI P, 115,903 |. 04/25/2034 . |1.C FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2021-8A
..143120-AE-3 |CLASS C 144A  6.680% 10/15/34 .........cceeeees . 09/11/2025 . |Paydomn ...ccvveniviiiiniiniiiiiiins feneeeeiinieees foes 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,942,79% |.ooiiiinnnnnns (U . 57,206 |oeuenniiiinnns (U . 57,206 |oveeenniiiinnns (U . 3,000,000 [oeuriiiiennnnn (1 P [ PO (VI P, 186,256 |. 10/15/2034 . [1.F FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2021-9A
.. 14317K-AE-4 |CLASS C 144A  6.587% 10/20/34 .......cceee . 07/25/2025 . |Paydomn ...ccvvennevriiininineiiiinn Jeneeeeiininnees foes 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,453,601 |.....cevvnnnnns [V PR 46,399 |.....oovnnnnnns (U PR 46,399 |.....oovnnnnnns (U . 2,500,000 |...counnnennns (1 P [ PO (VI P, 128,027 |. 10/20/2034 . [1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2019-80A CLASS
.. 262450-AU-2 |CR 144A  6.472% 01/17/33 ..ovvveniiiiiinnnns . 09/09/2025 . |Paydomn ...cevvenniriiiininiiiiiiinn Jeneeeeiiiinnees foes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 982,120 [....ccvvnnnnnne (U . 17,880 [.oovvvvennnnnns (U . 17,880 |.oovvvvennnnnns (U . 1,000,000 |.....ccvvnnnnns (1 P [ PO [V PO 59,465 |. 01/17/2033 . [1.F FE ....
HARRIMAN PARK CLO SERIES 2020-1A CLASS CR
LAI3717-AW-9 [ 144A 6.537% 04/20/34 oovvviiniiiiii . 07/09/2025 . |Paydomn ...ccvvennieriiinniniieiiiins Joineeeeiiiinees foenes 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,945,863 |........oevnens [ PR 54,137 |ooviiiiins (U PR 54,137 |ooviiiiins (U . 3,000,000 [oeuriiiiennnnn (1 P [ PO (VI P, 143,817 |. 04/20/2034 . [1.F FE ....
INVESCO CLO 2022 2 LTD SERIES 2022-2A CLASS B
.. 46145X-AE-6 | 144A  6.475% 07/20/35 ..oovvvnnriiiiniiiiiins . 08/15/2025 . |Paydoun ....evuunviriiiiiiiiiiiiinnn foreeieneiiiiineees o 10,000,000 |...... 10,000,000 |...... 10,000,000 |........ 9,728,710 |oevvvenrnnnnn (U - 271,290 |oeeeeeniinnnne (U - 271,290 |oeveeeniinnnne 0 |oueeen 10,000,000 |.....oeuvnnnens (1 P [ PO (VI P, 541,263 |. 07/20/2035 . |1.C FE ....
INVESCO CLO LTD SERIES 2021-3A CLASS C 144A
.. 46146J-AE-6 |6.594% 10/22/34 .....oevvveniiiiiiiiiieiiiiis . 09/26/2025 . |Paydomn ...ccvveniviiiininiiiiiiinn feneeeeiiiinees fees 5,000,000 |........ 5,000,000 |........ 4,633,500 |........ 4,653,659 |...........een. (U - 346,341 [..ooviinnnnnnns (U - 346,341 [..ooviinnnnnnns (U . 5,000,000 [oeuiiiiennnnn (1 P [ PO (VI F 313,019 |. 10/22/2034 . |1.F FE ....
MADISON PARK FUNDING LTD SERIES 2016-21A
..55820J-BJ-8 |CLASS BRR 144A  6.779% 10/15/32 .............. . 09/04/2025 . |Paydomn ...ccvvenniriiiinnnniieiiiinn Joiineeeeeiniinnees foens 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,467,125 |ovvvennnne [V P 32,875 |oiiiiiiins (U P 32,875 |oiviiiiins (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 92,524 |. 10/15/2032 . [1.F FE ....
NEUBERGER BERMAN CLO LTD SERIES 2019-32A
..64132D-AN-8 |CLASS CR 144A  6.287% 01/20/32 ....covvnvnnnnnn . 07/14/2025 . |Paydonn ...ccevennvviiiinnniieiiiinn Joeineeeeiiiiinnees foenes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,965,867 [.coevvvvnnnnns [V PR 34,133 | (U PR 34,133 | (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 94,326 |. 01/20/2032 . [1.F FE ....
OHA LOAN FUNDING LTD SERIES 2015-1A CLASS CR3
..67109-DG-6 | 144A  6.637% 01/19/37 ..eeviiviiiinniiiiiinnnnns . 09/10/2025 . |Paydomn ...cceveniriiiiiiniiiiiiinn feneeeeiiiinees fees 1,500,000 |........ 1,500,000 |........ 1,437,105 |........ 1,422,526 |.....covvnnnnnn (U . TTAT4 o, (U . TTAT4 o, (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 90,387 |. 01/19/2037 . |1.F FE ....
OCP CLO LTD SERIES 2016-11A CLASS B2 144A
..67110D-BG-1 |5.905% 04/26/36 ......cevvnvivvvnnnnnniiiiinnnnnns . 07/10/2025 . |Paydomn ...cevvennevriiinininniiiinn Jeineeeeiiiinnees foes 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,042 |........ceeeens 0 s (7 (U P (79 P (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V PO 41,663 |. 04/26/2036 . |1.B FE ....
OAK HILL CREDIT PARTNERS SERIES 2022-12A
..67115T-AQ-0 |CLASS CR 144A  7.325% 07/20/36 ..........u..... . 07/21/2025 . |Paydonn ...ccvveniviiiiiiiniieiiiinn feeneeeiiiiinees foes 2,750,000 |........ 2,750,000 |........ 2,750,000 |........ 2,708,346 |.......euunnnn. (U PR 41,654 |..oooovnnnnnnns (U PR 41,654 |..oooovinnnnnns (U . 2,750,000 . 07/20/2036 . |1.F FE ....
OAKTREE CLO LTD SERIES 2022-1A CLASS C 144A
..67402L-AJ-5 [7.111% 05/15/33 . 07/08/2025 . |Paydonn ...covvenniviiiininiieiiiins Joneneiiiinnes foees 1,000,000 |........ 1,000,000 |........ 1,000,000 |...........965,061 |..cooevrrnnnnn 0 Joennnnn 34,949 |0 34,949 |0 e 1,000,000 |.. . 05/15/2033 . |1.E FE ....
0SD CLO 2023 27 LTD St
..B7570K-AE-4 [ 144A  6.518% 07/16/35 ....coovvvvvnnniiiiinnnnns . 08/15/2025 . |Paydomn ...ccvvenniviiiiininiiiiiiinn feineeeiiiiinees foes 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,494,023 [....coovveennn0 [l 5,977 [0 el 5,977 o0 e 1,500,000 . 07/16/2035 . |1.E FE ....
OCTAGON INVESTMENT PARTNERS XI SERIES 12-1A
..67590A-BV-3 [CLASS BRR 144A  6.679% 07/15/29 . . 08/28/2025 . |Paydomn ....cuvunieiiiiiiniieiiiinn feneeeeiiiees fees 1,000,000 |........ 1,000,000 978,125 |...........968,685 |.............ea0 |oeennnnn 31,315 |0 31,315 |0 e 1,000,000 |.. . 07/15/2029 . |[1.A FE ....
PALMER SQUARE CLO LTD SERIES 2021-
..6968BF-AE-0 [ 144A  6.529% 01/15/35 ...ovvvvvniiiiiiiees . 08/14/2025 . |Paydonn ...ccevenneviiiinnniiniiiinn Joeineeeiiiiiinnees foees 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,922,260 |......ccevnnnns (U . 77,740 |oeeeniinnnns (U . 77,740 |oeeeniinnnnns (U . 4,000,000 [oeuiriiennnnn (1 P [ PO (VI P, 222,497 |. 01/15/2035 . [1.F FE ....
PALMER SQUARE CLO LTD SERIES 2021-3A CLASS D
..69688F-AG-5 | 144A  7.530% 01/15/35 . 08/14/2025 . |Paydomn ...ccvvvnivriiinnniiiiiiinn Joiineeeeiiiiinnees foenes 1,000,000 |........ 1,000,000 |........ 1,000,000 |...........979,848 |........eeeeen0 20,183 |oeiiiiiiiinnn 0 20,183 [0 e 1,000,000 |.. .64,044 |. 01/15/2035 . [2.C FE ....
PALMER SQUARE CLO LTD SERIE!
..696890-AE-5 [144A  6.375% 04/20/35 . .ievvuiiiiiiiiiinnnnns . 09/18/2025 . |Paydomn ...ecuueiiiiiiiiiiniiiiiiins Joniniriiiinnnes foenns 5,500,000 |........ 5,500,000 |........ 5,500,000 |........ 5,393,067 |...............0 |....... 106,933 |...............0 |....... 106,933 |...............0 |........ 5,500,000 |.....ccoeeneens 0 | (U 0 Joeennnns 326,259 |. 04/20/2035 . [1.F FE ....
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PALMER SQUARE CLO LTD SERIES 2022-1A CLASS D
..696890-AG-0 | 144A  7.375% 04/20/35 ...oooeviiiiiiiiiiiiiis . 09/18/2025 . |Paydoun ..........ooeeeiiiiiiiiiinins feniiiiiiiiiiiiiinns fonens 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,362,377 [ovvvrnnnnnnnns [V R 137,623 |oovvvviiinnens [V R 137,623 |oovvvviinnnns 0 fnns 2,500,000 [..eeeeiiiinnnn (VN 0 | [V 171,355 |. 04/20/2035 . |2.C FE ....
PALMER SQUARE CLO LTD SERIES 2019-1A CLASS BR
..69700G-AN-2 | 144A  6.495% 11/14/34 .. |- 0971172025 . [Paydoun ........eeeiiiiiiiiiiiiiiiinn feeeeeieeeeeeeeeeees e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,955,527 |.... BTS00 [ 44T [0 3,000,000 |.. ...166,295 |. 11/14/2034 . [1.F FE ....
PALMER SQUARE LOAN FUNDING
..69702H-AE-8 |CLASS B 144A  6.320% 10/15/29 ................. . 08/20/2025 . |Paydoun ..........oooeeiiiiiiiiiinnns feniiiiiiiiiiiiiiins foeen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,962,975 [...oevnnnnnnnn [V R 37,025 |..oooeeeens [V R 37,025 |..oooeeiens 0 fnns 2,000,000 |..ocevrrennnns (VN 0 | [V 109,991 |. 10/15/2029 . |1.A FE ....
ROCKLAND PARK CLO LTD SERIES 2021-1A CLASS B
..773663-AC-3 144 6.237% 04/20/34 .....oooveeeieeeiiieee . 08/14/2025 . |Paydown .......ooeeviiieiiiiiiiiiiees Joeviiiiiiiiiiiiiins fouens 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 980,255 [......ovnnennes 0 e 19,745 | 0 e 19,745 | 0 Joeeennn 1,000,000 |.....eevveeees [ 0 Joeeeeeiieenn [ 51,983 |. 04/20/2034 . |1.C FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 82,161,144 82,161,144 81,747,761 80,351,856 0 1,779,773 82,161,144 0 0 0 4,604,351 XXX XXX
VOYA CLO LTD SERIES 2014-2A CLASS CR 144A
.. 92012V-AU-9 |8.091% 04/17/30 ...ovvvvvvvrrnniiiiiiiiiiiiiiiinanns . 09/25/2025 . |Paydown ..........ooeeiiiiiiiiininnns feniininiiiiiiiiiins foiiin 814,000 |[.......... 814,000 |.......... 818,576 |........... 804,650 |............... 0 |eeeenns 9,350 |ovreiiiiiiinnn 0 [ 9,380 [nniiiiiiinnnnn 0 s 814,000 |..coeveeeeennns (VO 0 | [V 63,633 |. 04/17/2030 . |1.E FE ....
VOYA CLO LTD SERIES 2014-2A CLASS BRR 144A
..92012V-BE-4 |6.641% 04/17/30 . 09/25/2025 . |Paydoun ..........oooeeiiiiiiiiinnins feniiiiiiiiniiiiiins feeen 4,000,000 |........ 4,000,000 |........ 3,981,378 |........ 3,930,521 69,479 |0 [ 89,479 [0 4,000,000 |.. . 04/17/2030 . [1.A FE ....
VOYA CLO LTD SERIES
.. 92014N-AQ-4 |6.941% 01/18/29 ...oovvvvviiriiiiiiiiiiiiiiiiiiees . 09/29/2025 . |Paydown ..........ooeeiiiiiiiinninnns feniiiiniiiiiiiiiens foiiiii 170,908 |.......... 170,908 |.......... 170,758 |.......... 168,411 |ooeevenennnnns 0 |eeeenns 2,496 |0 [ 2,496 [0 s 170,908 |....evvvvvnnes (VN 0 | [V 10,542 |. 01/18/2029 . [1.A FE ....
VOYA CLO LTD SERIES 2014-1A CLASS A2R2 144A
.. 92015P-AM-7 |6.084% 04/18/31 .....ovvviviriiiiiiiiiiiiiniiiininns . 09/16/2025 . |Paydown ..........ooeeieeiiiiinnninns foniniiiiniiiiiiiins foniiinn 415,000 [oveeereens 415,000 |........... 415,000 |........... 408,375 [.uveniinnnnnns 0 |eeeenns 6,625 |......ooeeeiinn 0 [ernnnnnnnn8,625 [oiniiiiiiinnnn 0 L 415,000 |.oooeeiiiennnn (VN 0 | [V 23,610 |. 04/18/2031 . |1.A FE ....
VOYA CLO LTD SERIES 2014-1A CLASS BR2 144A
..92015P-AP-0 |6.491% 04/18/31 ..oovvviiiiiiiiiiiiiiiiiiiiiieieees . 09/16/2025 . |Paydoun ..........oooeeeiiiiiiiiinnns foniiiiniiiiiiiiinns foeen 1,201,000 |........ 1,201,000 |........ 1,177,190 |........ 172,171 | [V R 28,829 |.........eels [V R 28,829 |..........els 0 fnns 1,201,000 |..evvvvrvnnnnns (VN 0 | [V 72,782 |. 04/18/2031 . |1.D FE ....
VOYA CLO LTD SERIES 2014-1A CLASS CR2 144A
..92015P-AR-6 | 7.391% 04/18/31 ..oovvviiriiiiiiiiiiiiiiiiiieiiees . 09/16/2025 . |Paydown ..........ooeeeeiiiiiiinninns foniiiiiiiiiiiiiiins foiiiin 223,000 [oveeerennns 223,000 fo..eeeenne. 223,000 [........... 219,465 |.....ovvnnnnnne 0 |eeeenns 3,535 [ooiiiiinnns 0 eeeeenn 3,535 [ooiiiininnns 0 s 223,000 [.ooeeiiiiinnnn (VN 0 | [V 15,369 |. 04/18/2031 . [2.C FE ....
VOYA CLO LTD SERIES 2014-1A CLASS DR2 144A
..92017E-AA-6 | 10.591% 04/18/31 ..ooovrririiiiiiiiiiis . 09/16/2025 . |Paydown ..........ooeeeeiiiiiiinnnnns foniiiiniiiiiiiiiens foiiinnn 208,000 |.......... 208,000 |.......... 208,000 |........... 204,761 |l 0 |eeeenns 3,230 [ 0 eeeeenn 3,230 [ 0 eeeeenn 208,000 |..ooeeveenennns (VN 0 | [V 20,492 |. 04/18/2031 . |4.A FE ....
VOYA CLO LTD SERIES 2014-1A CLASS ER2 144A
. 92017E-AC-2 | 12.944% 04/18/31 .ooooeieiiiiiiiiii . 09/18/2025 . |Paydoun .........cooeieiiiiiiniiinnns fonieiiiiiiiiiiiiens feiiiiin JLCTR X (V1 10,257 |............ 10,257 |l 0 |eeeenns 6,596 |............... 0 eeeeenn 6,596 |............... 0 s 16,853 [..vvvvvvvnnnnns (VN 0 | [V 2,027 |. 04/18/2031 . [5.A FE ....
VOYA CLO LTD SERIES 2014-2A CLASS DR 144A
..92013B-AG-3 | 10.884% 04/17/30 ...oevvvvviriiriiiiiiiiiiiiiiinees . 09/25/2025 . |Paydown ..........coeeiiiiiiiiinninns foniniiiiiiiiiiiiens foiiiin 604,000 |.......... 604,000 |.......... 607,147 |........... 597,178 |.oooeeeeees 0 |eeeenns 6,822 |............... 0 eeeeenn 6,822 |............... 0 eeeeenn 604,000 |....ooeeeennns (VN 0 | [V 63,045 |. 04/17/2030 . |4.A FE ....
VOYA CLO LTD SERIES 2015-1A CLASS DR 144A
..929140-AG-9 | 10.241% 01/18/29 ...oooovviiiiiiiiiiiiiiis . 09/26/2025 . |Paydoun ..........coeeieiiiiiiinninns foniniiiiiiiiiiiinns feiiinn 237,000 [oeeeerenns 237,000 |........... 237,306 [......oe... P70 V(I 0 |eeeenns 2,824 | 0 eeeeenn 2,824 | 0 e 237,000 [.ooeeeiiiinnnn (VN 0 | [V 23,458 |. 01/18/2029 . |2.C FE ....
VOYA CLO LTD SERIES 2016-3A CLASS BR2 144A
..92916H-BC-6 |6.579% 10/18/31 ...ovvvvviiiiiiiiiiiiiiiiiiiiiinnns . 09/25/2025 . |Paydoun ..........oooeeiiiiiiiiiinins feniniiiiiiniiiiiins feen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,986,184 |............... 0 fens 13,816 [ovvviiinnnnnns 0 fnns 13,816 [ovvvvvinnnnnns 0 fnns 2,000,000 |..ocevvreennns (VN 0 | [V 126,128 |. 10/18/2031 . [1.F FE ....
VOYA CLO LTD SERIES 2018-3A CLASS CR2 144A
.. 92917K-All-4 16.668% 10/15/31 ...ovvvviiiiiiiiiiiiiiis . 09/30/2025 . |Paydoun ..........coeeiiiiiiiiiinnins fonniiiiiiiiiiiiiins feeen 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,969,260 [......ovvnnnens 0 fens 30,740 |ovvvviiiiinnnns 0 fnns 30,740 |ovvviviiiinnnns 0 fnns 5,000,000 |...cceereennns (VN 0 | [V 326,543 |. 10/15/2031 . [1.F FE ....
VOYA CLO LTD SERIES 2020-1A CLASS CR 144A
.. 92918E-AQ-0 |6.679% 07/16/34 ...vvvvvvvvvrnriiiiiiiiiiiiiininnns . 09/04/2025 . |Paydown .......eeeeeiiiiiiiiiiiiiiees Joviviiiiiiiiiiiiiies fones 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,946,008 [....oovvenneens 0 oeeeenn 53,997 |oovieeiieenn. 0 oeeeennn 53,997 |ooveiiiienn. 0 Joeeennn 3,000,000 |...eevereennns [ 0 Joeeeeeiieenn [ 181,803 |. 07/16/2034 . [1.F FE ....
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 17,889,761 17,872,908 17,848,612 17,651,412 0 238,348 0 238,348 0 17,889,761 0 0 0 1,186,864 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  4.492% 01/25/37 ...coovvvveeennnnnns . 09/25/2025 . |Paydoun .........ooeeiiiiiiiiiiniinns feniiiiniiiiiiiiiins feiiii, 10,123 [oeeeneene 10,123 |............ 6,157 |l 5,777 |oeeeeeeiniins 0 |eeeenns L 0 eeeeenn L 0 s 10,123 [oveiiiiiinnns (VN 0 | [V 141 (. 01/25/2037 . |1.A FM ...
AXMF SERIES 25 SBRR1 CLASS A 144A  5.980%
.. 00249H-AA-1 | 04/27/58 .ooovveeiiiiiiiiiiiiie . 09/27/2025 . |Paydoun .........oooeeiiiiiiiiininnns feniiiniiiiiiiiiinns foiiiiin, 8,927 |ivevriinnns 8,927 |............ 8,839 |l (V2 0 e 88 |l 0 e 88 ..o 0 e 8,927 |.ooeeiiiinnnn (VN 0 | [V 125 . 04/27/2058 . |1.G FE ....
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-W-5 15.007% 12/25/35 .oooveeeieieiiiiieieeee . 09/25/2025 . |Paydoun .........cooeeiiiiiiiiiniiins feniiniiiiiiiiiiinns feiiiin 59,377 |l 59,377 |ooeennnnnn 49,757 |.oeeeeeinn 55,152 [ovvviiiinnnnns 0 |eeeenns 4,225 [ 0 eeeeenn 4,225 [ 0 s 59,377 [eeeiiiiiiinnn (VN 0 | [V 1,009 |. 12/25/2035 . [1.A FM ....
AMERIQUEST MORTGAGE SECURITIES SERIES 2003 11
..030728-LN-3 | CLASS AV2  5.012% 11/25/33 ....oevvvvvvirinnns . 09/25/2025 . |Paydown .........cooeeiiiiiiiiiininns feniiiiiiieiiiiiinns feiiiii, 2,327 |eeeerrnnnnns 2,327 |foveeninnnne 2,327 [oeeennnnnne 2,343 [ 0 s (16) oo [V ST () 0 e 2,327 |oeeeiiiieennnn (VN 0 | [V 84 [ 11/25/2033 . |1.A FM ...
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1 5.322% 11/25/34 ................. . 09/25/2025 . |Paydoun .........ooeeiiiiiiiininiinns feneeiiniieiiiiiinns foiiiin 24,680 [...oeeennne. 24,680 [.....eeenn. 23,638 |............ 24,309 [ooiiiiiinnnnns 0 s 70 T 0 s 70 T 0 e 24,680 |oooooeeeennns (VO 0 | U 688 |. 11/256/2034 . |1.A FM ...
CREDIT-BASED ASSET SERVICING SERIES 2004-CB4
.. 124890-JR-6 | CLASS M1 6.274% 05/25/35 .......vvvvvvvvnnnnnns . 09/01/2025 . |Paydown .........ooeeeiiiiiiiiiniiins fonniiiniiiiiiiiines feiiiiin, 4,847 |oveeeiinnns 4,847 | [V (V2 0 eeeennn 4,847 |l 0 eeennnn 4,847 |l 0 e 4,847 oo (VO 0 | [V 30 . 05/25/2035 . |[1.A FM ...
COUNTRYWIDE ASSET-BACKED CERT SERIES 2005-13
..126670-GR-3 | CLASS AF4  5.805% 04/25/36 ......cevvvvvveeenees . 09/01/2025 . |Paydown .....oeeeveieiiiiiiiiiiiiiees fovviiiiiiiiiiiiiiies foiiinnns 235,588 |........... 231,107 |........... 191,657 |........... 190,840 |...evvvveeenes 0 oo 4748 ..o 0 oo 4748 ..o [V PO 235,588 |.....ovvvnnnes [ 0 Jooeeeiiieeenn [ 7,316 ). 04/25/2036 . [1.A FM ....
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COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11  11.512% 05/25/36 .............. . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins fereeereiiieees [ 1,289 [ooiiiinnnnns 1,231 | 768 |oveeeeiiiinnnnns 847 | (U P M3 | (U P M3 | [V P 1,289 |oevevinens (1 P [ PO [V 95 |[. 05/25/2036 . [1.A FM ....
CENTEX HOME EQUITY SERIES 2002-A CLASS AV
.. 152314-EQ-9 [4.572% 01/25/32 .. . 09/25/2025 . |Paydown ... ... 3,213 .3,213 .. . 01/25/2032 . |[1.A FN ...
CHASE FUNDING MORT!
..161546-EF-9 [CLASS 2A2  4.932% 11/25/32 ...ovvvvvvviinnnnnnns . 09/25/2025 . |Paydomn .....euuviiiiiiniiiiiiiiinn foreneeeriniees i 3,597 | 3,597 [ooiiiiiinnnns 3,597 [oeviiiinnnnns 3,574 [ooeiiiiiinnnnns [ O AT [ R AT (U1 O 3,597 [oveiiiiiinnnns (1 P [ PO [V 128 | 11/25/2032 . |[1.A FM ...
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-9
.. 17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ....oevvvvvrrnnnnn . 09/01/2025 . |Paydonn ...ccvvuniiiiiiniiiiiiiiinn fereeeeeiiiees feeeeeen 15,029 [ooeennne 15,209 |ooveenennnns 14,709 |ooveennnnns 16,040 [o.vevevnnnnnee 0 fens (1,011) fornnnininnnnns (U . [ AR D) (U P 15,029 |oevvvinnnnns (VN P [ PO [V 619 |. 11/25/2035 . |[1.A FM ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268M-AC-0 [CLASS B 144A  3.990% 09/25/45 ...........ceuuns . 09/25/2025 . |Paydomn ...covvueiiiiiiiiiiiiiiiinn feneeeeeiiies feeeees 67,174 |............ 67,174 |oeeeennnnns 67,127 |oeernnnnns 67,147 |oeeeinnnnne [ PO P [ PO P (U P 67,174 |ooovreen (1 P [ PO [V F 1,792 |. 09/25/2045 . |1.B FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-AGS
..20269D-AC-9 [CLASS B 144A  3.580% 02/25/44 ................. . 09/25/2025 . |Paydomn ....ovvveniiiiiiniiniiiiiinn fenieeeeeiiies feeeeeeens 15,128 [ooeeiine 15,128 |oeeeennnns 15,12 | 15,116 [ooeiiiiinnnnns [ PR A P [ PR A P (U P 15,128 | (1 P [ PO [V 373 |. 02/25/2044 . |1.B FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2001-
..22540A-7C-6 |HE17 CLASS AIO  3.728% 01/25/32 .............. . 09/25/2025 . |Paydomn ....cevueniiiiiiniiiiiiiiiinn fenneeeiiiies feeeeiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 2 |. 01/25/2032 . |1.C FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2001-
..22540A-7C-6 |HE17 CLASS AIO  3.728% 01/25/32 .............. . 08/25/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiiinn fenneeeeiiies feeeiiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 10 |. 01/25/2032 . |2.A FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-4
.. 225458-PN-2 | CLASS 2A1  4.672% 06/25/35 ....cevvvnriiinnnnns . 09/25/2025 . |Paydomn .....uuunviiiiiiniiiiiiiiinn fereeereiiiees [ 8,997 [oeeiiiiinn 9,042 [........eeens 6,315 |t 5,545 [oooiiiiiinnnnns (U 3,452 [oooiiiiiinnnnns (U 3,452 [oooiiiiiiinnnns [V P 8,997 [.ooiiiininnnns (1 P [ PO [V 288 |. 06/25/2035 . |1.A FM ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-12
..225470-SE-4 |CLASS DX2  6.000% 01/25/36 .....oevvvvvvnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiriiiiiiiiiiiiinn ferineeeeiiies feeeeeiiii [V (U P 197 | F 72 I PO, 0 s (K721 A (U (321) |oevvvvnnnnns [ (VN (1 P [ PO [V 310 |. 01/25/2036 . |5.B Gl ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-2
..225470-ZN-6 |CLASS DX  6.000% 03/25/36 ......evvvvvvvvnnnnnns . 09/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins fereeeeiiiies feeeeiiii [V (U FO, 1,218 | 1,162 [oevveeeeinnnes 0 fens (1,162) [oovvnnninnnnns (U . [ 72 1 [ (VN (1 P [ PO [V 392 . 03/25/2036 . [5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-6
.. 22942J-AU-7 [CLASS DX  6.500% 07/25/36 ....evvvvvvvvvnnnnnnns . 09/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiiins feninneeeiiiies feeeeeiii [V (U P 803 |..oeviiiiins (7 I PO, 0 s (78] (U (971) [oeniiiiinnnns [ (VN (1 P [ PO [V 595 |. 07/25/2036 . [5.B GI ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 [A23 144A  2.791% 11/20/51 ..ovvvenniiiiiinnnnnns . 08/20/2025 . |Paydomn ....evuuniiiiiiiiiiiiiiiiiinn fereeeeeiiiees [ 3,750 [oeeiiiinns 3,750 |eieiinns 3,750 |veeeinnns 3,750 |vviiiiins [ PR (VN P [ PR (VN P [V P 3,750 [ooeeiiiininnnns (1 P [ PO [V 79 |. 11/20/2051 . |2.B FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  4.752% 10/25/36 .............. . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins ferneeeeeiiees [ 4,224 |l 4,224 |............. 2,998 [....ocovnnnnn 2,950 [oooiiiiiiinnnns (U 1,274 oo (U 1,274 oo (U1 O 4,224 | (1 P [ PO [V 84 |. 10/25/2036 . |[1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2006-19 CLASS
.. 362244-AA-3 | AT 4.452% 12/25/36 ....oevvnniiiiiiiiieina . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 123,907 |........... 123,907 |...coevenens 43,647 |....covvnenn 36,949 [..ooiiiinnnnns [V P 86,959 |......oeennn [ P 86,959 |......coeenns (U R 123,907 |oeeeiiiiinnnn (1 P [ PO [V F 1,141 |. 12/25/2036 . |[1.A FM ...
GSAA HOME EQUITY TRUST SERIES 2007-4 CLASS A2
..3622EB-AB-4 [4.672% 03/25/37 ..covvvvnniiiiiiiiiieeiiiiis . 09/25/2025 . |Paydomn ....ovvveniiiiiiniiniiiiiinn fenieeeeeiiies feeeeeeens 30,462 |.....onnnnn. 30,462 |............ 10,386 [ooeeeennee 8,896 |...evunnnnnn (U . 21,566 |oeeeniiiinnns (U . 21,566 |oeeuniiiinnns (U P 30,462 |......ccvnnnnns (1 P [ PO [V 237 |. 03/25/2037 . |1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2006-1 CLASS A2
..362341-23-6 [4.712% 01/25/36 ..oovvvnniieiiiiiieiiiiieeees . 09/25/2025 . |Paydomn ....ceuuniiiiiiiiiniiiiiiinn Jeneeeeiiieees [ 104,337 |........... 104,337 |..ooeevennns 39,492 | 30,382 |ooviiiiinnnnns [V AR 73,995 |.iiiiiiiinns [V A 73,995 |ooiiiiiiinnns (U R 104,337 |oeeniiieiinnnn (1 P [ PO [V F 1,170 |. 01/25/2036 . [1.A FM ....
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2
..362351-AB-4 [4.632% 12/25/46 .......ovvuniiiiiiiiiiiiiiis . 09/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins ferneeeeeiiees [ 3,550 [oeiiiiinne 3,550 [..iiiiinnnns 1,368 |oveeiinnnns 1,123 | (U 2,428 | (U 2,428 | (U1 O 3,850 [ooeeiiiiiinnnns (1 P [ PO [V 34 . 12/25/2046 . |[1.A FM ...
GSMPS MORTGAGE LOAN TRUST SERIES 2005-RP2
.. 36242D-T5-2 |CLASS 1AF 144A  4.622% 03/25/35 .........ceuee. . 09/25/2025 . |Paydonn ....cevueiiiiiiiiiiiiiiiinn feneeeeniiies feeeeeeeens 37,085 [ 37,085 |............ 34,313 [oeeiiiens 35,379 [oeiiiiiinnnnns (U 1,706 [oooeiiiennnnnns (U 1,706 [oooeiiiinnnnnns (U P 37,085 |evvvniniens (1 P [ PO [V F 1,220 |. 03/25/2035 . |[1.A FM ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 |CLASS A 144A  2.100% 05/20/48 ................. . 09/20/2025 . |Paydomn ...cevvunniiiiiiiiiiieiiiinn ferieeeeeiiies feeeeeeens 18,278 |[.oovvivnnnns 18,278 [oeeennnnne 18,270 |o..ueeneenne 18,271 [ [ PR A P [ PR A P (U P 18,278 |oveeniieiinnnnn (1 P [ PO [V 253 . 05/20/2048 . [1.D FE ....
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-BL-4 [B1 144A  6.977% 03/25/55 .... . 09/01/2025 . | Paydown ... . 03/25/2085 . |1.A ........
LCSS FINANCING LLC SERIES 2018- A
..50200X-AA-8 [4.700% 12/15/62 .....vvviiviininiiiiiiniiieeeens . 09/15/2025 . | Paydoun . 12/15/2062 . |1.A FE ....
LEXINGTON NOTES ISSUER Il LLC  7.168%
..529403-AE-8 | 12/04/36 ... . 08/22/2025 . | BANK OF NEW YORK ... . 12/04/2036 . |[1.F Z .....
LEXINGTON N .
.. 520493-AG-3 [12/04/36 ...ovvvriiiiiiiiie e . 08/28/2025 . | BANK OF NEW YORK . 12/04/2036 . |2.B PL ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 .. . 09/20/2025 . | Paydown ... . 07/20/2047 . |1.D FE ....
MFFFT SERIES 2022- . 350
L 59565H-AX=3 | .eeriiiiiiiii e . 09/14/2025 . |Paydomn ...eevueniiiiiiniininiiiinns Joveinineiiiiiiineees foneeneens 619,906 |........... 619,906 |........... 619,906 |........... 619,598 [......ccoennns [ U 308 e [ U 308 e [U N 619,906 |......cooeeens [ 0 Jooeeeeiiieenn [ 22,713 |. 05/14/2033 . |1.F PL ....
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MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 ................. . 09/20/2025 . |Paydoun ..........ceeeeeiiiiiiininnns feniininiiiiiiiiiens feiiiii 26,747 |ovvrnnnnnnn 26,747 |onnnnnnn 26,718 |oeevreennns 26,722 |oeeeieeeennnn 0 e 25 [oiiininnnns 0 e 25 [oiiininnnns 0 s 26,747 |eeeeeeeeees (VN 0 | [V 664 |. 07/20/2043 . (1.D FE ....
MORGAN STANLEY DEAN WITTER CAP SERIES 2003-
..61745M-P-9 |NC3 CLASS M1 5.630% 03/25/33 ... .. |- 09/25/2025 . |Paydoun ... . 03/25/2033 . [1.A FM ....
MOSAIC SOLAR LOANS LLC SERIES 2019 A
..61045L-AA-1 | 144A  2.880% 09/20/40 ........evvvvvvvvrnnnnnnnns . 09/20/2025 . |Paydoun .........oooviiiiiiiiiinnnnns fovniiiiiiiniiiiinn foni 8,847 il 8,847 [lllllll..8,850 |............. 8,840 | 0 e (3] R [V FOUUUUUURUURRRN /) FOUU P | N FOOPOPPPE - 18- Y SN (VN 0 | [V 170 |. 09/20/2040 . |1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 |4.370% 12/21/43 ...ooooeeiiiiiiii . 09/20/2025 . |Paydoun .........ccoeeeiiiiiiiiinnnns feniiniiiiiiiiiiiins feiiii 28,42 |........... 28,422 |oeevreenns 28,442 |........e. 28,438 | 0 s (16) oo [V ST (16) |ooeeeeeeeens 0 s 28,422 [oooiiiiiinnn (VO 0 | [V 830 |. 12/21/2043 . (1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61046F-AA-3 | 144A  4.010% 06/22/43 .....oovvvvvvvvirrinnnnnnns . 09/20/2025 . |Paydoun ..........ceeeeeiiiiiiininnns feniininiiiiiiiiiens feiiiii 1,818 |........... 11,818 |oveeeeens 11,802 [o.oeveeneeee 11,805 [ovvviiiinnnnns 0 e LT R 0 e LT R 0 s 1,818 [ (VN 0 | [V 317 |. 06/22/2043 . (1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 |A 144A  4.200% 02/22/44 .......eevvvvnnnnnnnnnnne . 09/20/2025 . |Paydoun ..........coeeeiiiiiiiiinnnns feniiniiiiiiiiiiiins feiiiin 50,280 [o.vvennnnns 50,280 [...evennne 4,820 |............ 45,668 |............... 0 |eeeenns 4,612 |l 0 eeeeenn 4,612 |l 0 s 50,280 |oeoeiiriennns (VN 0 | [V 1,418 |. 02/22/2044 . [1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 | 144A  3.100% 04/20/46 .........evvvvrrvvvnnnnnnns . 09/20/2025 . |Paydoun .........cooeeeiiiiiiiiinnnns fennininiiiiiiiiiens foiiiin 17,006 |............ 17,006 |......cee... 16,844 |............ 16,855 |............... 0 s 161 [V ST 161 0 s 17,006 [.ooeeeeeeennnns (VN 0 | [V 355 |. 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.090% 04/22/47 ......ooovvveiiiininiinis . 09/20/2025 . |Paydown ..........ooeeiiiiiiiinnnnnns fenniiiiiiiiiiiiiins feiiin 146,719 [o..oeeeeee 146,719 |........... 122,373 |......... 124,730 |ooeeeeeens [V R 21,989 |l [V R 21,989 | 0 s 146,719 |t (VN 0 | [V 2,036 |. 04/22/2047 . [1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B
..61947D-AB-5 | 144A  2.060% 12/20/46 ......covvvvvvvvvrnrnnnnns . 09/20/2025 . |Paydoun ..........ooeeiiiiiiiiiiiinns feniiniiiiiiiiiiinns feiiiiin, 8111 [ L I PO 8,058 |............. 8,062 |............... 0 e 49 [ 0 e 49 [, 0 e L PN (VN 0 | [V 110 |. 12/20/2046 . |1.E FE ....
PGIM SENIOR LOAN OPP FUND 1 C PSLOMF
..69437#-AA-2 16.520% 07/07/31 ..ovvvvvvinirnniiiiiiiniiiniiiinnnns . 09/30/2025 . | Redemption 100.0000 ....ouw fornnmniiiiii s 1,443,750 |........ 1,443,750 |........ 1,441,434 |........ 1,205,648 |.......eeeeee 0 |eeeenns 1,900 [oeeennnnnnnns 0 eeeeenn 1,900 [oeeennnnnnnne 0 fnns 1,443,750 |oovvvvvnnnnnnns (VN 0 | [V 45,774 |. 07/07/2031 .|2.C PL
PGIM SENIOR LOAN OPP FUND 1 C PSLOMF
..69437#-AB-0 |7.494% 07/07/31 .oovvvvviiiiiiiiiiiiiiiiiiieieieees . 09/30/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 288,750 |oveeeeeenns 288,750 |........... 288,228 |........... 259,077 [ovvevnnnnnnnne 0 s LXK A, [V ST LXK A, 0 e 288,750 |..ooeeiiiennnn (VN 0 | [V 9,469 |. 07/07/2031 .|3.B PL
POINT SECURITIZATION TRUST SERIES 2025-1
..73072D0-AA-9 | CLASS A1 144A  6.250% 06/25/55 ................ . 09/25/2025 . |Paydoun ..........coeeiiiiiiiiiiniins fenniiniiiiiiiiiinns feiiiii, 5,754 |oeeeriinnns 5,754 |[oooiinnnne 5,687 |.eeeeiiiieiins (V2 0 e 67 | 0 e 67 | 0 e 5,754 |ooeeiiiiinnnn (VN 0 | [V 97 |. 06/25/2055 . |1.G FE ....
POPULAR ABS MORTGAGE PASS T SERIES 2005-3
..73316P-DS-6 | CLASS M1~ 3.419% 07/25/35 ......vvvvvvvvvnnnnnns . 09/01/2025 . |Paydown .........ooeeeieieiiiininnnns foviniiiiiiiiiiiiins feiiiiin 121,967 [oeeeenee. 121,97 |........... 120,314 |........... 121,344 |l 0 s (37X PO, [V ST (37X A, 0 s 121,967 |oooeeeeennens (VN 0 | [V 2,818 |. 07/25/2035 . [1.A FM ....
RENAISSANCE HOME EQUITY LOAN SERIES 2005-3
..75970N-BE-6 | CLASS AF4  5.140% 11/25/35 ....oevvvvvvernnnens . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fonniiiiiiiiiiiiiens feiiiin 60,021 [............ 60,021 |............ 59,927 [ovvvvennnne 60,189 |..eeevvrrnnnns 0 s (168) [cuvvveernnnnnns (U (168) [cvvvvevennnnnns 0 s 60,021 |...........et (VN 0 | [V 2,441 |. 11/25/2035 . [1.A FM ....
SABAL ISSUER 2025-1 LLC SERIES 2025-1A CLASS
..785170-AA-2 | A 144A  6.280% 11/01/60 ........ooeeeeeeennns . 07/30/2025 . |Paydoun .........coeeeeiiiiiiiiinnnns foniininiiiiiiiiinns feiiiin 44,683 |............ 44,683 |....ennnnnen 4161 | (V2 0 s L7 P, [V ST L7 P, 0 s 44,683 [oooeiiiiinnnn (VN 0 | [V 756 |. 11/01/2060 . [1.G FE ....
LEHMAN XS TRUST SERIES 2005-2 CLASS 2A4
..86359D-MZ-7 |5.670% 08/25/35 ...ooovvvviiiiiiiiiiiiiiie . 08/01/2025 . |Paydoun ........coeeeeiiiiiiniinnnins foniniiiiiiiiiiiiins feiiiiiiin, M5 o, L7 T L3 I 667 [.uerniinnnnns 0 s (272 (U (222 P 0 e M5 (VN 0 | [V 12 |. 08/25/2035 . |1.A FM ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..B6744T-AB-2 | 144A  2.010% 07/20/48 ......vvvvvvvnnnnnnnnnnnnns . 09/20/2025 . |Paydoun ..........ooeeiiiiiiiiinninns fenininiiniiiiiiinns feiiiii, 7,949 |oeeiiiiinns 7,949 [onnnnnn. 7,936 [oooiinnnne 8,19 |.............. 0 s (225 1 PO (U (225 1 PO 0 e 7,949 | (VN 0 | [V 104 (. 07/20/2048 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2022-B CLASS A 144A
..86744V-AA-9 15.000% 08/20/49 ......cevvvrriiiiiiiiiiiiiiiiiiaeas . 09/20/2025 . |Paydoun ..........ooeeiiiiiiiiiiiinns feniniiiiiiiiiiiinns feiiiii, 4,881 [ooiinnnne 4,881 ...l 4,848 |............. 4,94 [, 0 s (63) [cevvvrnnnnnnnn [V ST (63) [cevvvnnnnnnnnns 0 e -3 I O (VN 0 | [V 164 (. 08/20/2049 . |1.G FE ....
SUNNOVA HLS V111 SERIES 2022-A CLASS B 144A
..B6745A-AB-2 |3.130% 02/22/49 ...coooviiiiiiiiiiiiie . 09/20/2025 . |Paydoun .........cooeeiiiiiiiiiiiinns feniniiiiieiiiiiinns feiiiii, 4,851 |oeeeeeennns 4,851 |............ 4742 [ 4,904 [ooooinnnnnns 0 s (650 A [V ST (650 A 0 e 4,851 | (VN 0 | [V 102 (. 02/22/2049 . |1.G FE .
SUTTONPARK STRUCTURED SETTLEME SERIES 2017-1A
..869507-AA-1 | CLASS A 144A  4.190% 01/15/71 .....evvvvvnnnns . 09/15/2025 . |Paydoun ..........oeeeeiiiiiiiinninns fenniiiiiiiiiiiiiins foiiiiin, 3,085 [eviviennns 3,085 |............. 3,160 |...ceeennns 3,131 | 0 s (3 [V ST (46) [cvvvvvnnnnnnnn 0 e 3,085 |ooeeeeeeennnn (VN 0 | [V 116 |. 01/15/2071 . |1.A FE .
UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A
..91528A-AA-7 16.500% 10/25/39 . 09/01/2025 . | Paydoun ... ...47,015 ...46,804 |.... . 10/25/2039 . (2.B FE ....
UNLOCK HEA TRUST SER
..91528B-AA-5 |6.760% 07/25/41 ..oovvvvviiiiiiiiiiiiiiiiiiiieiees . 09/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins fenininiiiiiiiiiinns feiiiii, 3,464 |oeeiiinnns 3,464 |.eeennnnnn. 3,438 [ (V2 [V OO 26 [oeiiiiniinnns 0 e P O 0 e 3,464 | (VN 0 | [V 58 . 07/25/2041 . |2.B FE ....
VOYA REIDF CLASS A SENIOR NOTE ~ 7.422%
..92918W-AA-5 | 10/01/30 ... . 09/01/2025 . | Redemption 100.0000 ....... . 10/01/2030 . (2.B PL ....
WAMU ASSET
..93363X-AD-5 |CLASS 2A3  4.442% 07/25/47 ...............o. . 09/25/2025 . |Paydoun .........ooeeiiiiiiiiiiiinins foiiiiiiiii, . 07/25/2047 . (1.A FM ...
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..50082-AA-5 | A 144A  4.340% 03/20/43 . 09/20/2025 . | Paydoun ... o . 03/20/2043 . [1.D FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 4,209,962 4,203,475 3,922,207 3,456,098 0 291,286 0 291,286 0 4,207,789 0 2,173 2,173 122,707 XXX XXX
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VOYA EMMC REVOLV PROM NOTES CL  9.105%
.. 920098-AA-5 | 11/30/34 oooviiiiiiiiiiiiiiiie . 08/29/2025 . | Redemption 100.0000 ....ewe fooviiiiiiiiiiiiiiies foeiienn 17,120 |............ 17,120 Jooeeeeeeeees 17,120 |............ 15,565 ..o 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 17,120 |ovvvvvevnnnnnes [ 0 Joeeeeeiieenn [ 1,397 |. 11/30/2034 . [2.C PL ....
1129999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Affiliated) 17,120 17,120 17,120 15,565 0 0 0 0 0 17,120 0 0 0 1,397 XXX XXX

START LTD SERIES 2018-1 CLASS A 144A  4.089%
..85572R-AA-7 | 05/15/43 ... . 09/15/2025 . |Paydown .

.. 1,193 |. 05/15/2043 . |1.F FE ....

1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -

Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 46,464 46,464 46,122 47,146 0 (682) 0 (682) 0 46,464 0 0 0 1,193 XXX XXX

J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS

..46620V-AA-2 | A 144A  3.530% 09/15/72 ...coooveeeeiiiieinnnnns . 09/15/2025 . |Paydoun .........coeeeeeiiiiiiiinnnns foniiiiniiieiiiiinns foiiiin 20,383 |........... 29,383 |oeerirenns 29,589 [....veeneeee 20,571 | 0 s (117 0 s (G117 0 s 20,383 [oeiiiiiiinnnn (VN 0 | [V 695 |. 09/15/2072 . [1.A FE ....
J G WENTWORTH XLI11 LLC SERIES 2019-1A CLASS

..46650X-AA-1 | A 144A  3.820% 0B/17/71 .oooeeeeeeiiiiienennns . 09/15/2025 . |Paydoun .........cooevieiiiiiiiiinnns fonniniiiiiiiiiiiins foiiiin 12,215 |oeeeeeens 12,215 |........... 12,312 |l 12,308 |..oooeeeeenns 0 s [£) ) O [V ST (93) [ouvvvnnnnnnnnns 0 s 12,215 | (VN 0 | [V 310 |. 08/17/2071 . [1.A FE ....
J G WENTWORTH XLI| LLC SERIES 2018-1A CLASS A

..46651T-AA-9 | 144A  3.740% 10/17/72 ..ovvvvrnnnnnnnninnnnnnnns . 09/15/2025 . |Paydoun .........oooeeiiiiiiiiiniinns foniiniiniiiiiiiiens foiiiin 45,160 . 10/17/2072 . (1.A FE ....
HEL10S ISSUER LLC SERIES 2018-1A CLASS A 144A

..86745J-AA-5 |4.870% 07/20/48 .. |- 07/20/2025 . |Paydoun ... .. 30,598 . 07/20/2048 . [1.F FE ....
SUNRUN NEPTUNE [ SSUER

..86773C-AA-5 | CLASS A 144A  6.270% 02/01/55 .......eeennne. . 0773072025 . [Paydown .....oovovveeeieiiiiiiiiiins Jovviiiiiiieiiiiiies e 12,456 |........... 12,456 |............ 12,450 |....ooonen 12,450 J..oovveennnnn. [V 6 | [V [ FPPPPPPPOOR 0 foeieennn. 12,456 |..oveeennn. [\ PPN [V 0 foreeiiiiinnnns 586 |. 02/01/2055 . |1.F FE ....

€¥'603

1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient

(Unaffiliated) 129,812 129,812 131,048 130,992 0 (1,180) 0 (1,180) 0 129,812 0 0 0 4,240 XXX XXX

SUNRUN ISSUER SERIES 2025-1A CLASS A2A 144A |

..86771P-AB-6 [6.410% 04/30/60 .....oeeeevmnuiieeinnninaaaeeannns . 07/30/2025 . | Paydomn ..eeeveuueeerennnnaneeeenns Jornnnneeeennnnnnes [raneeeeenennns 676 [.eeiiiiiiinnnns 676 |oeeeeiiiriaennns 675 |ieeirnniaiaeenes 0 Joeenniareeens (U T 0 Joeeeanraeenes (U T 0 Joeeeniareeenes [U PO 676 |eevvnniaaenns 0 Joeeeniaraeenes (U T [ PP 21 |. 04/30/2060 . |1.F FE ....

1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full

Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 676 676 675 0 0 0 0 0 0 676 0 0 0 21 XXX XXX

DRIVEN BRANDS FUNDING LLC SERIES 2022-1A

..26209X-AF-8 |CLASS A2 144A  7.393% 10/20/52 ....cevvuunnnnne . 07/20/2025 . | Paydown ... . 10/20/2052 . |2.C FE ....

..31745%-AA-9 |FCI 2019-1 NOTE 2019-1  5.750% 10/24/29 .... |. 09/01/2025 . |Paydoun ... . 10/24/2029 . |[1.EPL .
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2

..33830J-AE-5 [ 144A  7.549% 01/26/54 ...oovvvvniiiiiinnnees . 07/25/2025 . |Paydomn ...cevuuniviiiininniniiiinns feviineeereniineees [ 2,500 [ooeiiiinns 2,500 |iieiiinns 2,500 |eieeiinnnnns 2,506 |.ieiiinnnnnns [ O ({7 PO [ R ({7 PO (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 142 |. 01/26/2054 . |2.C FE ....
GODDARD FUNDING LLC SERIES 2022-1 CLASS A2

..380241-AA-7 [ 144A  6.864% 10/30/52 ...oevvvviiinnnnniiniiinnn . 07/30/2025 . |Paydomn ....cvuuneiiiiiiiiiieiiiiins fereneeereiiiees o 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,499 [ooooiiiinnnnns [ PR LI PO [ PR L PO (U1 O 7,500 |oeeeniiiiinnnn (1 P [ PO [V 386 |. 10/30/2052 . |2.C FE ....
PLANET FITNESS MASTER ISSUER SERIES 2019-1A

..72703P-AC-7 |CLASS A2 144A  3.858% 12/05/49 ................ . 09/05/2025 . |Paydomn ....evuunririiiiiiiiniiiinns forineeeriniieees o 2,500 [oooiiiinne 2,500 |iieiinnns 2,500 |iieiiinnnns 2,510 | (U P (R[] (U P [ (0] (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 72 | 12/05/2049 . |2.B FE ....
SERVPRO MASTER ISSUER LLC SERIES 2024-1A

..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ................ . 07/25/2025 . |Paydomn ....cvuunieiiiiiinieiiiinnn fevineeereiiieees [ 1,875 | 1,875 | 1,875 | 1,880 [oooiiiiiinnnnns [ O (551 PO [ R (551 PO (U1 O 1,875 [ (1 P [ PO [V 87 |. 01/25/2054 . |2.C FE ....
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A

..86745N-AA-6 | 144A  3.350% 02/01/55 ..oovvveeniiriiiiins . 07/30/2025 . |Paydomn ....cvuuniiiiiiiiiniiiiiiinn foreeeriniieees o 9,329 |t 9,329 [oiiiiinnnns 9,286 |.eeevunnnnnnn [P [ PO 31 | [ PR 31 | (U1 O 9,329 [ooeiiiiiiinnnn (1 P [ PO [V 234 . 02/01/2055 . [1.D FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A

..867450-AA-9 [2.580% 04/28/56 .....evvnvviiiiiiiiiiiiiieees . 07/30/2025 . |Paydomn ....evuuneiiiiiiiinieiiiiins feeeereiiiees o 9,309 [oeiiiinne 9,309 [...ocoennnns 9,296 |[....ccvvnnnns 9,298 [.oeiiiiiinnnns [ O L L O [ R L L O (U1 O 9,309 [.covviiinnnnns (1 P [ PO [V 180 . 04/28/2056 . [1.D FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2

..86772F-AA-9 |CLASS A 144A  3.610% 02/01/55 .......ccevvenen . 07/30/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeeeens 24,488 |............ 24,488 |............ 24,090 |.....ceennns 28,275 |ooeiiiiinnnnnn (U P 213 | (U P 213 | (U P 24,488 |........oeennnt (1 P [ PO [V 663 |. 02/01/2055 . |1.F FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A

..86772R-AA-3 |CLASS A 144A  4.750% 07/30/57 ...evvvvvvrnnnnns . 07/30/2025 . |Paydomn ...covvunniiiiiiiiiiiieiiiinn feneeeeiiiies feeeeeeens 16,744 |............ 16,744 |..oooennnnns 16,608 |............ 16,644 |..ooevnnnnnnne (U P 100 [ooeeiiiiinnnnns (U P 100 [ooeeiiiiinnnnns (U P 16,744 e (1 P [ PO [V 597 |. 07/30/2057 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A

..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ......ceeeveen . 07/30/2025 . |Paydomn ....cvuunviiiiiiiinieiiiiins fereeereiiiees o 6,531 [eeiiiiine 6,531 | 6,406 |.......enn.n. 6,419 | (U P LK O (U P LR K I O (U1 O 6,531 [ooiiiiiiinnnns (1 P [ PO [V 282 |. 01/30/2059 . |1.G FE ....
VIVINT SOLAR FINANCING LLC SERIES 2020-1A

.. 92855H-AA-3 |CLASS A 144A  2.210% 07/31/51 ...evivinnnnnns . 07/30/2025 . |Paydomn ...covvvnniiiiiiniiiiiiiiinn fenieeeeeiiiees feeeeeeens 64,472 |......e...nn 64,472 |............ 64,203 |..........n. 64,309 |....covvnnnnnns (U P LK IO (U1 P LK I O (U P 64,472 [...cccvvnnnnnns (VN P [ PO [V FO 1,425 |. 07/31/2051 . |1.G FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l 1

..95058X-AE-8 [144A  3.884% 03/15/48 .....cooviiiinnnniiiinns . 09/15/2025 . |Paydomn ...eevueiiiiiiiiiiiiiiiiiins Joviineeeriiiiinneees forneeniinnns 2,800 |............ 2,890 |.oeeennn. 2,878 |.ennnnns 2,884 |t U {2 U {2 (U 2,800 [..ocovunnnnnns 0 o U [ 84 |. 03/15/2048 .|2.B FE ....
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WENDYS FUNDING LLC SERIES 2019-1A CLASS A2!1
..95058X-AH-1 | 144A  4.080% 06/15/49 ........evvvvvvvvvnnnnnnnns . 09/15/2025 . |Paydoun .........coeeeeeiiiiiiiinnnns foniiiiniiieiiiiinns foiiiin 15,070 [.eevnnnnee 15,070 |ooevvveenes 14,484 |l (V2 0 s 585 |oiviiiiiiinnns [V ST 585 |ovviiiiiiinnns 0 s 15,070 [ovvvvvvvvnnnns (VN 0 | [V 154 |. 06/15/2049 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 [144A  2.775% 06/15/51 ..ovveveverrcerrceenee . 09/15/2025 . |Paydomn ...ceevrceenceereeeineies |oeeeeneieneinnes foeenenenens 2,501 [ooeeriecen. 2,501 [ocerenn 2,501 [ooeereeenne 2,501 [orveeieenne 0 [ U 0 foorrin U [V 2,501 [ooeeerieene U (U (U 52 |. 06/15/2051 . [2.B FE ...
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2!1
..95058X-AP-3 | 144A  4.535% 03/15/52 ..ooovviiiiiiiiiiiiiinennn . 09/15/2025 . |Paydoun ..........oeeeeiiiiiiiinninns fenniiiiiiiiiiiiiins foiiiiin, 3,156 [oeveereennns 3,156 |t 3,156 |ooeeeeens 3,154 [ 0 e P 0 | 2 0 e 3,156 |ooeeeeeennn (VN 0 | [V 107 |. 03/15/2052 . |2.B FE ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98020H-AA-0 [ 144A  3.238% 07/30/51 .voeeeeeeeinriinenes . 07/30/2025 . [Paydomn ...eevuceenceeneieineies |ooeeeieinieinnes oo 2,500 [oevrieen. 2,500 e 2,500 [eveeenn. 2,501 [oevereieines (U [§1) (U [§1) (U 2,500 |evvererrnnne U IO (U (U 61 | 07/30/2051 . [2.B FE ....
ALTERA INFRAST VOYAGER HOLDING AL INVH
..G0226%-AA-9 6.820% 12/19/39 ....ovvviiiiiiiiiiiiiiiiiiiieiees . 08/31/2025 . | Redemption 100.0000 ....ewe fooviiiiiiiiiiiiiiies foeiienn R73 e 2,737 |ooennnnnnnn 2,737 oo R,737 oo 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn L7 KT N [ 0 Joeeeeeiieenn [ 2,032 |. 12/19/2039 . |2.B PL ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 264,093 264,093 262,514 249,379 0 230 0 230 0 264,093 0 0 0 8,032
1889999999. Total - Asset-Backed Securities (Unaffiliated) 278,536,851 277,333,840 281,640,865 183,837,392 0 (2,981,900) 7,253 (2,989, 153) 0 278,278,367 0 258,485 258,485 9,400,728
1899999999. Total - Asset-Backed Securities (Affiliated) 17,906,881 17,890,028 17,865,732 17,666,977 0 238,348 0 238,348 0 17,906,881 0 0 0 1,188,261
1909999997. Total - Asset-Backed Securities - Part 4 296,443,732 295,223,868 299,506,597 201,504,369 0 (2,743,552) 7,253 (2,750,805) 0 296,185,248 0 258,485 258,485 10,588,989
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 296,443,732 295,223,868 299,506,597 201,504,369 0 (2,743,552) 7,253 (2,750,805) 0 296,185,248 0 258,485 258,485 10,588,989
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 609,200,963 649,757,749 618,841,778 382,603,257 0 (2,164,307) 336,805 (2,501, 112) 626,243 616,234,560 186,420 (7,219,014)| (7,033,594) 19,990, 162
4509999997. Total - Preferred Stocks - Part 4 0 0 0 0 0 0 0 0 0 0 0 0 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
..G4289T-11-1 | HARBOUR ENERGY PLC . 09/01/2025 . | Various 679,567.000 |...... 2,104,360 |oooooeiiieiiiiiins e 3,860,237 |........2,173,682 |[..... 22 v RN | B Y | B R 1,324,299 .. (1,666,660) |... (1,755,877) |...........178,423
..8B1YQ7-21-4 | THIRD POINT INVESTORS LIMITED ... . 09/12/2025 . | Tax Free Exchange ... 87,535.000 |...... 2,500,000 J..oooiiiiiiiiiiins e 2,500,000 [.ooeeeeieeeeeeen 0 e 0 ... P I P 0 ..2,500,000 |...oooeeeeennn 0 i, [ PP 0 |...
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,604,360 6,360,237 2,173,682 1,324,299 0 0 1,324,299 362,255 6,360,237 (89,217)| (1,666,660) [ (1,755,877) 178,423 XXX XXX
5989999997. Total - Common Stocks - Part 4 4,604, 360 6,360,237 2,173,682 1,324,299 0 0 1,324,299 362, 255 6,360,237 (89,217)| (1,666,660) | (1,755,877) 178,423 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 4,604, 360 6,360,237 2,173,682 1,324,299 0 0 1,324,299 362, 255 6,360,237 (89,217)| (1,666,660) | (1,755,877) 178,423 XXX XXX
5999999999. Total - Preferred and Common Stocks 4,604,360 6,360,237 2,173,682 1,324,299 0 0 1,324,299 362,255 6,360,237 (89,217)| (1,666,660)| (1,755,877) 178,423 XXX XXX
6009999999 - Totals 613,805,323 625,202,015 384,776,939 1,324,299 (2,164,307) 336,805 (1,176,813) 988,498 622,594,797 96,203 (8,885,674) | (8,789,471) 20, 168,585 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0TC OPTION CALL
BOUGHT, 0CT25 SPX C @|Equity Index Annuity Goldman Sachs .0CT25 SPX C @
5815.26 ..eevvvninnns Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 10/15/2024 |. 10/15/2025 |............ 161 |.......... 938,177 [6815.26  |eeeeennnn 79,635 |ueeeeeeeeennnn [V O [V 143,131 [ o 143,131 |......... 127,551 [ [V (59,561)]-vvueeeeennnnnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, 0CT25 SPX C @|Equity Index Annuity Wells Fargo Bank, .0CT25 SPX C @
5705.45 .... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index ... KB1H1DSPRFMYMCUFXTO9 [. 10/31/2024 |. 10/31/2025 |.... .... 976,265 [5705.45 ... 172,536 | ... ... 172,536 |......... 141,458 |. LV (64,768)|..
0TC OPTION
BOUGHT, NOV25 SPX C @|Equity Index Annuity .NOV25 SPX C @
5870.62 .eeevvneeeenee Liabilities ..c...un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2024 |. 11/17/2025 |............ 122 [ o 714,34915870.62  |.......... 62,506 |....ooeeeeennnnn [V O [V RIUSN0K) [ A 105,088 |.......... 95,653 |.eevvneeaeeee [V (46,496)].... e eeeeennnnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, DEC25 SPX C @|Equity Index Annuity .DEC25 SPX C @
6047.15 ..oovviiie Liabilities ........... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 12/02/2024 |. 12/01/2025 |............ 12f.......... 678,213[6047.15  |......... 56,020 |..uuuniiiinnnnn [V PR Oferenes 79,657 [.eveeeeeees [ 79,657 [ouunnn..en 81,520 [coiiiiiiinnnnns (U R (42,015))0eveiiiinnnnns [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, DEC25 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .DEC25 SPX C @
6074.08 ...eeeeeeeennnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeienniis KB1H1DSPRFMYMCUFXTO9  |. 12/16/2024 |. 12/15/2025 |............ 137 .......... 834,53116074.08 |[.......... 70,852 |oueeeeeeeennnn [V O (V)] S TVA T P AR RS- 108,571 [oeeeeeiiinees [V (53,139))ceeeeeeeennnnn (U S [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, DEC25 SPX C @|Equity Index Annuity Goldman Sachs .DEC25 SPX C @
5881.63 ...oevvvniiinnn Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28 | 12/31/2024 |. 12/31/2025 |............ 146 .......... 856,841(5881.63 |.......... 72,550 |ovveniiiiiinnnn [V PR Of....... 131,008 |.ooeeeeinnn Jeveennns 131,008 |......... 113,386 [...oevvvennnnnns (U R (54,263))c0unniiinnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, JAN26 SPX C @|Equity Index Annuity VWells Fargo Bank, .JAN26 SPX C @
5949.91 ..oiiiiiinns Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXT09  |. 01/15/2025 |. 01/15/2026 |.............. (S I 572,030 [6949.91 |t ()] N 48,451 |ooeveeee (V)] N 82,187 [.eveeeees o 82,187 | 67,984 [.cceieeiiinnnnn [V (34,248)..eeeeeenennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, FEB26 SPX C @|Equity Index Annuity Wells Fargo Bank, .FEB26 SPX C @
6040.53 ...oovviinns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiiiis KB1H1DSPRFMYMCUFXT09  |. 01/31/2025 |. 02/02/2026 |............ 109 |.......... 660,197 6040.53  [oceeiiiiiinnnns Oferens 54,466 |...oovnniinnnn Oferenes 86,999 |..coovnnnnt [ 86,999 [.......... 68,448 [.......ccevnnnnn (U R (35,915))evveiiiiinnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, FEB26 SPX C @|Equity Index Annuity Goldman Sachs .FEB26 SPX C @
6129.58 .... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 02/18/2025 |. 02/17/2026 |.... ....836,903[6129.58
0TC OPTION
BOUGHT, MAR26 SPX C @|Equity Index Annuity Wells Fargo Bank, .MAR26 SPX C @
S5778.15 oo, Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO09  |. 03/04/2025 |. 03/02/2026 |.............. T 444,027 15778.15 [ Oferens 39,874 |.eevviiiiin Oferenes 81,697 [.eveeeeeees [ 81,697 |.......... 64,891 [..oooviiiinnnns (U R (23,067)[..ccvvvnnnnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, MAR26 SPX C @|Equity Index Annuity .MAR26 SPX C @
5675.12 ooeeeiieees Liabilities ........... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/17/2025 |. 03/16/2026 |............ 148 .......... 839,210 6675.12  |eeeeiiiies ()] N T4,270 [oeeeeeiannnns [V RVAH 177 [ 178,022 |......... 138,948 [..ooeeeiiines [V (40,196)[....ccvvvnnnnnen (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, MAR26 SPX C @|Equity Index Annuity Wells Fargo Bank, .MAR26 SPX C @
5611.85 ..oovvveiiiins Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXT09  |. 03/31/2025 |. 03/31/2026 |............ 148 1.......... 829,720[5611.85  |...eeiennns Oferens 74,094 |.ooveniininns (U R 183,459 | .evvvvnns [ 183,459 |......... 146,514 [....ocovvnennens (U R [ETARL) . [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, APR26 SPX C @|Equity Index Annuity .APR26 SPX C @
5396.63 ....ccevvnunnnnnn Liabilities ..c....n... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/15/2025 |. 04/15/2026 |............ 177 |.......... 953,04315396.63  [oceeeeeeiinnnns ()] N 94,227 |evvaeeaeene [V 256,585 | .oevvvninns [ernns 256,585 |......... 205,729 |.eeveeeeeeenee [V (43,370)].ceneeeeeeennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, APR26 SPX C @|Equity Index Annuity .APR26 SPX C @
5569.06 ........eunnenn Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/30/2025 |. 04/30/2026 |............ 15].......... 639,9035569.06  [o...eeeeeiennns Oferens 62,589 |...ovvnniiiinnn (U R 150,014 [ .o s 150,014 |........ 113,661 |oevveeene (U R (26,236)].0vvuneeeennnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, MAY26 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .MAY26 SPX C @
5958.38 ....ccerinnnnns Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 05/15/2026 |............ 152 [oeeenees 904,4885958.38  |ieeeeiiiiieens ()] N 80,319 [ [V 148,672 [.eeeneeeees oo 148,672 .......... 98,583 |..evvieeeeee [V (30,280))-+vueeeeeeennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUN26 SPX C @|Equity Index Annuity Goldman Sachs .JUN26 SPX C @
5935.94 ... . [Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 06/02/2025 |. 06/01/2026 |.... .... 530,080 [5935.94 ....90,650 | ...
0TC OPTION
BOUGHT, JUN26 SPX C @|Equity Index Annuity .JUN26 SPX C @
6033.11 oo Liabilities ........... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/16/2025 |. 06/15/2026 |............ 177 |....... 1,067,745[6033.11  [occeeeeeiinnnns (V)] N 93,428 |.cevvieeeenee [V 167,599 [.eevneeens oo 167,599 |........ 101,378 |oeeeeeeeeeee [V (27,207 [V S [V [ 0001 .oeeeneeeee
0TC OPTION CALL
BOUGHT, JUN26 SPX C @|Equity Index Annuity .JUN26 SPX C @

6204.95 ..ttt Liabilities ........... Exhibit 5 ... [Equity/Index |BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 06/30/2025 |. 06/30/2026 |.............. 2 ... 446,468 [6204.95 ...l [V P, 38,4450 [V PN 59,203 |..cieeees e 59,203 ).......... 30,448 .0 [V P (9,690)f..0vveeeennnnns [0 0] coennneee 0001 ...ovveeeee
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

0TC OPTION CALL

BOUGHT, JUL26 SPX C @|Equity Index Annuity .JUL26 SPX C @

6243.76 ...covvenenn Liabilities ......un... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/15/2025 |. 07/15/2026 |............ 137 .......... 852,546 16243.76  |oeeeiieeiiinnnns ()] N 74,018 [ [V 110,298 [.eveneeees o 110,298 |.......... 51,889 [ceieeiiinnnnn [V [QENCIL)) (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, JUL26 SPX C @|Equity Index Annuity JPMORGAN CHASE .JUL26 SPX C @

6339.39 .... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 07/31/2025 |. 07/31/2026 |.... ... 476,811(6339.39 ....56,444 ... 0] (6,710)..

0TC OPTION

BOUGHT, AUG26 SPX C @|Equity Index Annuity .AUG26 SPX C @

6449.8 ... Liabilities ..c...un... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/15/2025 |.08/17/2026 |.............. T . 473,55316449.8  [eeeeeiiinnns ()] N 39,305 |eeveneeeeees (V)] 50,345 | .ooevvnin [ 50,345 |.......... 15,966 |...ocevnnnnnnnns (V)] N (4,927)]eeeeeeeennnnnn (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, AUG26 SPX C @|Equity Index Annuity .AUG26 SPX C @

6460.26 .....oeunnnne Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/29/2025 |. 08/31/2026 |.............. 70 [einne 451,59116460.26  [oooooiiiiiiinnns Oferens 37,843 |ooevieiin Oferenes 48,407 [.evenneeees o 48,407 |.......... 13,863 [.oovviiiiinnnns Ofeienes (3,300)f.euneeeinnnnnn [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

BOUGHT, SEP26 SPX C @|Equity Index Annuity VWells Fargo Bank, .SEP26 SPX C @

6615.28 ..oovvennee Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeienniis KB1H1DSPRFMYMCUFXTO9  |. 09/15/2025 |. 09/15/2026 |............ 13 .......... 744,886 16615.28  |..eeeeeiieens ()] N 61,602 [c.ceeeeeeeennns (V)] 67,302 [.eveneeens o 67,302 |..eunneeeen 8,281 | (V)] N (2,582)]ccveeneeaeenns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, SEP26 SPX C @|Equity Index Annuity .SEP26 SPX C @

6688.46 .....ooeiiiienn Liabilities .......un.. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 09/30/2025 |. 09/30/2026 |.............. 69 ...t 460,05216688.46 |......cceeeeens (V)] 39,597 |.ivvviiiinns (V)] KLEY P 38,752 |uuunnnnnnns [(EL) [ [0 (U] O cevvennnns 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 428,158 1,070,025 0 2,680,309 [ XXX 2,680,309 1,944,202 0 (719, 121) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 428,158 1,070,025 0 2,680,309 [ XXX 2,680,309 1,944,202 0 (719, 121) 0 0] XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 428,158 1,070,025 0 2,680,309 [ XXX 2,680,309 1,944,202 0 (719, 121) 0 0] XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 428,158 1,070,025 0 2,680,309 | XXX 2,680,309 1,944,202 0 (719, 121) 0 0] XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

0TC OPTION CALL

WRITTEN, 0CT25 SPX C |Equity Index Annuity Goldman Sachs .0CT25 SPX C @

@6133.94 ... Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 10/15/2024 |. 10/15/2025 |............ 161 |.......... 938,177 16133.944 ... (47,268)....cccevnnnnnns [V O [V (92,091)] +eevvvenn ferneees (92,091)|........ (85,177 (V)] N 35,354 |..ooeiiiinns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, 0CT25 SPX C |Equity Index Annuity Wells Fargo Bank, .0CT25 SPX C @

@ 6018.11 .ooeeiiinnnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXT09  |. 10/31/2024 |. 10/31/2025 |............ 71 |.......... 976,26516018.11 ... (52,133)).cevvnieiinnnn [V PR 0f...... (119,904)( .evveneees [ (119,904)|......... (99,631)]cvveniiiinnnnns Ofeienes 38,992 | [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, NOV25 SPX C |Equity Index Annuity Wells Fargo Bank, .NOV25 SPX C @

@6199.96 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiiniiis KB1H1DSPRFMYMCUFXTO9  |. 11/15/2024 |. 11/17/2025 |............ 122 [ o 714,34916199.96 [........ (36,860)].ccvvvunees [V O [V (66,990) .evvneeeen foeeeennne (66,990)f......... (63,206)[..ccvvvnnnnnnn (V)] N 21,419 |oeeeeeeeee (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, DEC25 SPX C |Equity Index Annuity .DEC25 SPX C @

@ 6386.4 .. ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index |Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 12/02/2024 |.12/01/2025 |.... .... 678,213 16386.4 ..(32,215), ...(45,439)]..........n .. ...(49,450)|. 0o 24161 |l O [ O 0001

0TC OPTION

WRITTEN, DEC25 SPX C |Equity Index Annuity Wells Fargo Bank, .DEC25 SPX C @

@ 6390.54 .............. Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeieniiis KB1H1DSPRFMYMCUFXTO9  |. 12/16/2024 |. 12/15/2025 |............ 137 .......... 834,53116390.54 ... (42,645))...eueeeeenn [V O [V (58,245)] .eevvvnnns fennns (58,245),......... (64,241)].ceeeeeeennnnns (V)] N 31,983 |.eeeeiiieeeee (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, DEC25 SPX C |Equity Index Annuity Goldman Sachs .DEC25 SPX C @

@ 6191.59 ......envneees Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS28 | 12/31/2024 |. 12/31/2025 |............ 146 .......... 856,84116191.59 ... (43,562)]...0uuneeeinnnn [V PR Of....... (90,010) vevnneeees o (90,010))......... (VA IEK)) Ofeienes 32,582 |oeeviiiiiis [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JAN26 SPX C |Equity Index Annuity Wells Fargo Bank, .JAN26 SPX C @

@6271.21 s Liabilities ..c....... Exhibit 5 ... |Equity/Index [N. A. .......coo.... KB1H1DSPREMYMCUFXTO9 |. 01/15/2025 |. 01/15/2026 |.............. S 572,030 16271.21  fiiieeieeeees [0 (28,830)f--cceveeennnnnns [ (54,829)] .ccvvvnnnns fonnnnns (54,829)|......... (46,378)[--cceeeeennnnnns ()] 20,379 |.eeeiieieeees [ O covvennnns 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

0TC OPTION CALL

WRITTEN, FEB26 SPX C |Equity Index Annuity VWells Fargo Bank .FEB26 SPX C @

@ 6368.53 ...evunnnneeen Liabilities ......un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9 |. 01/31/2025 [. 02/02/2026 |............ 109 |.......... 660,197 [6368.53  |eeeeeeeeeennnns [V (31,628))-ceueeeeennnnn [V (56,276).eevneeees foeeeenne (56,276)......... (45,505))-+vueeeeennnnnn (V)] N 20,853 |.eeveieeeeee (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, FEB26 SPX C |Equity Index Annuity Goldman Sachs .FEB26 SPX C @

@ 6445.25 .... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/18/2025 |. 02/17/2026 |.... .... 836,903 |6445.25 (41,492)|... (64,816) ... ... (64,816)|.........(48,858)]. 0.

0TC OPTION CALI

WRITTEN, MAR26 SPX C |Equity Index Annuity VWells Fargo Bank .MAR26 SPX C @

@ 6083.81 ..o Liabilities ..c...un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 03/04/2025 |. 03/02/2026 |.............. T e 444,027 16083.81  [oeeeeieeiiiennns [V (25,088)[..ccevnnnnnnnns [V (60,835) .eeeneeees foeeeeenee (60,835)f......... (50,261)[-ccceeeennnnnns (V)] N 14,513 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, MAR26 SPX C |Equity Index Annuity .MAR26 SPX C @

@ 5967.39 .....ccevennnn Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/17/2025 |. 03/16/2026 |............ 148 1.......... 839,210[5967.39 | Of...... (48,766)[.......c0unnnnn. 0f...... (134,421)] ceevevin fevnnnnn (134,421)....... (112,047)f..eiiiiiinnnns Ofeienes 26,393 |.oevniiiiee [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAR26 SPX C |Equity Index Annuity VWells Fargo Bank .MAR26 SPX C @

@ 5898.62 ... Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeienniis KB1H1DSPRFMYMCUFXTO9  |. 03/31/2025 [. 03/31/2026 |............ 148.......... 829,720[5898.62  |.eeeeeiiiieens [V (48,290)-..u e 0f...... (145,635)] ...covvnnns founnnnn (145,635)|....... (121,556)...ceeeeeeennnn (V)] N 24,211 | (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, APR26 SPX C |Equity Index Annuity .APR26 SPX C @

@ 5745.79 ....ocevnnnnnn Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 04/15/2025 |. 04/15/2026 |............ 77 |.......... 953,04315745.79  [oeeiiiiiiinnnns (U R (58,746)[.....cccvnnnnnne 0f...... (200,794) cevvnnenns [ (200,794)....... (169,087)[....ccvvvnnnnnne Ofeienes 27,039 |eoveineiiens [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, APR26 SPX C |Equity Index Annuity .APR26 SPX C @

@ 5860.88 .......cevnnn Liabilities ........... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2025 |. 04/30/2026 |............ 15.......... 639,90315860.88  [oceeeieeieinnnns [V (42,682)...ueeeeeeennnn 0f...... (120,392)] ..covvvnnns feennnnn (120,392)|......... (95,602)-.ueeeeennnnn (V)] N 17,891 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, MAY26 SPX C |Equity Index Annuity Wells Fargo Bank, .MAY26 SPX C @

@ 6272.39 ...ooviieennns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO09  |. 05/16/2025 |. 05/15/2026 |............ 152 [ 904,488 [6272.39  |...ieeeeieenns (U R (50,561)[...cccvvnnnnnnns 0f...... (109,323)] ..eevvvnnnn fvnnnns (109,323).....n... (VAYL7)) . Ofeienes 19,030 [ooovviiiiinnnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JUN26 SPX C |Equity Index Annuity Goldman Sachs .JIN26 SPX C @

@ 6249.95 .... .... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 06/02/2025 |.06/01/2026 |.... .... 530,080 [6249.95 (30,209)|... ...(67,589)] ... ....(67,589)|.........(47,339)]. 0.

0TC OPTION CALL

WRITTEN, JUN26 SPX C |Equity Index Annuity .JUN26 SPX C @

@ 6347.44 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/16/2025 |. 06/15/2026 |............ 177 |....... 1,067,745(6347.44  |oceeiiiiiinnnns (U R (58,940))..0uuniiinnnnns 0f...... [QPATRPX)) U R (123,123)..cn. (81,347).cevvvinnnnns Ofeienes 17,164 [ [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JUN26 SPX C |Equity Index Annuity .JUN26 SPX C @

@ 6530.09 ....eeennneeen Liabilities ........... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/30/2025 |. 06/30/2026 |.............. T2 oes 446,468 16530.09  |.eeeeeiiiieens [V (23,681)[..ccceveennnnnns [V (41,435)] .ccvvnenns [ (41,435)|......... (23,728))ceeeeeeeennnns (U 5,969 |ceuuueeeeennnnnn (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUL26 SPX C |Equity Index Annuity .JUL26 SPX C @

@6578.43 .....eennn Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/15/2025 |. 07/15/2026 |............ 137 ... 852,546 16578.43  [oeeiiiiiiinnnns (U R (45,049))..0evniiinnnnns (U R (76,153)[ veveneeeees oo (76,153)|........ (40,608)[......ccununnnnn [N R 9,503 [cuvueiiiinnnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JUL26 SPX C |Equity Index Annuity JPMORGAN CHASE .JUL26 SPX C @

@ 6679.18 ..o Liabilities ..c....n... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/31/2025 |. 07/31/2026 |.............. T . 476,81116679.18  |ooeeeeeeennnnns [V (24,079)]-eeeeeeeennnnn [V (37,993)] .cevvvenns fernens (37,993)......... (17,939))- e (U L1728 I (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, AUG26 SPX C |Equity Index Annuity .AUG26 SPX C @

@ 6797.3797 ........... Liabilities ........... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.08/15/2025 |.08/17/2026 |.............. FE T . 473,553 16797.3797  [eeeeiiiiiiinnnns (U R (23,536))vvveveeennnnns (U R (32,814)] cevvvvenn [ (32,814)f......... (12,229))0eveieiiinnnns [N R 2,950 [ouuuniiiiinnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, AUG26 SPX C |Equity Index Annuity .AUG26 SPX C @

@ 6806.53 .............. Liabilities ..c....n... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/29/2025 |. 08/31/2026 |.............. 70 [ 451,59116806.53  [oceeieeiiiinnns [V (22,665)]-..-eeeeeennnnn [V (31,874) ceeeeeees o (31,874)|........ (11,185)[.ceeeeeenees (U 1,976 |oeeeeeiies (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, SEP26 SPX C |Equity Index Annuity Wells Fargo Bank, .SEP26 SPX C @

@ 6970.52 ....ounnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXT09  |. 09/15/2025 |. 09/15/2026 |............ 13 .......... 744,886 16970.52  |.....ceeeeennn (U R (36,648)[.....cccvnnnnnns (U R (42,013)] ... (42,013).......... ((C1R-7/0)) R [N R 1,506 [.oeveeiiinns [ (VN IR 1111 IR,

0TC OPTION CALL

WRITTEN, SEP26 SPX C |Equity Index Annuity .SEP26 SPX C @

@ 7048.79 ...oeiiennn. Liabilities ..c...unnns Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/30/2025 |. 09/30/2026 |.............. [ 460,052|7048.79  |iiiiiiiieeens [l (24,130)]-ceuueeeeeennns [l (28,741)] e evvvvnnns fonnees (28,741 389 | [ [ T [ [ T 0001 ..oennneees
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (254,683 (665,015) 0 (1,896,735)] XXX (1,896,735 (1,448,395) 0 439,385 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (254,683 (665,015) 0 (1,896,735)] XXX (1,896,735 (1,448,395) 0 439,385 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (254,683 (665,015) 0 (1,896,735)] XXX (1,896,735 (1,448,395) 0 439,385 0 0] XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (254,683) (665,015) 0  (1,89,735) XXX (1,896,735)  (1,448,395) 0 439,385 0 0 XXX XXX
CL INTEREST RATE SIAP, oE Growp 1 1 1 T  Jee FSHP: 018
REC SOFRRATE.USD, PAY [Cash Flow Hedge on INTEREST RISK| Inc. /Morgan Stanle; 3.190000 13-
SOFRRATE.USD .......... [Floating Rate Asset . . |& Co. LLC ........... LCZTXYGSLJUHFXXNXDBS |. 04/21/2023 |.04/13/2027 |....coevvveeii? |ouuees 1,500,000 [APR-2027 ... (34,560)]... ...9,290 .| (1007100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY |mortgage derivative Inc./Morgan Stanley 4.166650 25-
SOFRRATE.USD .......... Products woveveveevens D=1 woviiiiins e & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B |- 09/27/2023 |. 09/25/2033 |....eveeneve L 15,000,000 [SEP-2033 SOF  |v.vevvvennnnes 0 |oveverveeneees 0 o 34,352 [ O [ (720,449 O [ 0 foeieiiees O o 0 [ 212,06 | ..o (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet eeeeen SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.295800 25-
SOFRRATE.USD .......... Products .oveereevens D=1 wovieieeies e & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 09/29/2023 |. 07/25/2028 |....vvnveves 11.....260,000,000 JJUL-2028 SOF  |..evevnenee. 0 |oveeereeeeens O v 254,673 [ O [ (7,088,175)f..cveveveens O feeeieeeies 0 oo 0 o O e 2,182,753 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.155200 25-
SOFRRATE.USD .......... Products wevevervevers D=1 woiiiiis e & Co. LLC wvernee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 10/25/2041 |....vvenene L 15,000,000 [0CT-2041 SOF  |vuvevvvvrnnee 0 |oveveveeeneees 0 o 82,397 [ 0 [ (590,805)f...v s O foveeiiieiins 0 Joreiieiieees 0 o 0 [ 300,744 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.184400 25-
SOFRRATE.USD .......... Products .ovvevereevers D=1 wovieieies e & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 09/29/2023 |. 06/25/2033 |....veveeveves L 25,000,000 [JUN-2033 SOF  [coveuvevrnnee 0 |overeveeieees O v 54,808 [ 0 [ (1,223,880 veveveveens 0 foveveeereriaees O e 0 e 0 [ 347,755 | v (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.217200 25-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevenee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 07/25/2030 |.v..vevnaene Ll 113,000,000 [JUL-2030 SOF  [ovveveunene 0 verereeerieees 0 206,026 [ O [ (4,547,054)] e O eeeiieen O Lo O e 0 o 1,240,323 | v (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226600 25-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC voveenes WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 03/25/2030 |.v..veveveee L 40,000,000 [AR-2030 SOF  [..vevevrnenee 0 verereeeeees O v 68,925 o 0 [ (1,541,849 0 Jovereieieieees O oo O e 0 [ 423,553 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.182000 25-
SOFRRATE.USD .......... [products .... . |& Co. LLC ........... LCZ7XYGSLJUHFXXNXDBS |. 09/29/2023 |.09/25/2033 |.... R 1 20,000,000 [SEP-2033 SO (983,652)|.... 282,697 .| (1007100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.637840 25-
SOFRRATE.USD .......... Products .oveervevers D=1 woveeieies e & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 01/30/2024 |. 01/25/2034 |....eveeveee L 7,000,000 [UAN-2034 SOF  [.vvvevnenene 0 verereeieens O v 38,974 [ O [ o (68,159 +vvevevevenns O Jovereieieiees O v O oo 0 [ 100,992 | vovennee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.812500 15-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B . 03/27/2024 |. 03/15/2031 |....evnnene L 25,000,000 [AR-2031 SOF  [.oveveviuennee 0 eevverereees O v 106,083 [ 0 [ (582,655 eveveiens O [ooeieieinins O foeiieiieees O o 0 [ 292,017 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.641070 15-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD8B |- 07/31/2024 |. 08/15/2029 |....veveeveves L 60,000,000 [AUG-2029 SOF  |vuvevvnvnnnnes 0 verereeieees 0 317,803 [ 0 [ (762,288)..cvvveeeees O [ 0 o 0 e 0 e 590,681 | .vevee. (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.042940 25-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B |, 12/19/2024 |. 12/25/2027 |....vevenee L 22,789,000 [DEC-2027 SOF  |-veuveveneanene 0 verevveeneees 0 o 58,029 v O [ (358,502)f..vvvevevens O foveieiiieens 0 foeiieiieees O o 0 fe 170,370 | wvevnee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.047100 15-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD8B |- 12/19/2024 |. 12/15/2027 |...evevenvevee L 17,211,000 [PEC-2027 SOF  |vvevvvennnnne 0 |overereeieens O o 43,228 [ 0 [ (267,609)]...vveveveees O feoreieeiiiens O [ 0 e 0 o 127,878 | vvevnee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.158880 15-
SOFRRATE.USD .......... Products wevevervevens D=1 woiiiiis e & Co. LLC wvevnes LCZ7XYGSLJUHFXXNXD8B . 12/19/2024 |. 12/15/2025 |.....veeeee L 35,010,706 [EC-2025 SOF ~ |............ (685 0 o 46,418 [ QL5 P— (11,613)fveeveeeens O [ 0 o518 o O e 79,879 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanle; 4.145959 25
SOFRRATE.USD .......... [products .... . |& Co. LLC ........... LCZ7XYGSLJUHFXXNXDBS |. 12/19/2024 |.01/25/2026 |....cveverreiid |ovee 30,009,596 |JAN-2026 SOF ....(22,663),... .| (1007100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.087600 25-
SOFRRATE.USD .......... products .oocoeereienes D=1 oiiiiins [eeieiies 4 Co. LLC e LCZ7XYGSLJUHFXXNXD8B _|. 12/20/2024 |. 06/25/2026 |.....cveveues i1 95,500,000 |JJUN-2026 SOF  |.......... (3,356)].....cceeren 0.0, 183,628 ... (1,629) ..o (274, 115) e O | 0 e 1,660 foeseinicnn 0 [ 409,161 | .ooouvee. (100/100) ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.080000 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS7OXFZUOY219  |. 12/20/2024 |. 07/25/2026 |............... 1f...... 50,000,000 [JUL-2026 SOF ~ |........cceee.. 22 PO [ . 99,740 |veeeeeennn LA PP IR (173,014)f...cceeeenees [V PO [V [R10)) P [V 225,892 | ....ceeeen (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.126000 25-
SOFRRATE.USD .......... |products .... .. |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 02/12/2025 |.02/25/2028 |.... [ I IO 40,000,000 [FEB-2028 SO N (762,579)f... 310,192 .| (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: USD
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.874460 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC .evveeennns LCZ7XYGSLJUHFXXNXD88  |. 05/20/2025 |. 05/25/2035 |............... 1f...... 20,000,000 [MAY-2035 SOF  [ceeeeeeeeennnnns (U [ . KYAL S [V PR (494,819))....eeeecennnn [V PO [V [V PO [V 310,722 | .ooeeennns (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Group oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.543360 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 07/08/2025 |. 07/25/2030 |............... 1f..... 25,000,000 |JUL-2030 SOF  [.eeevrevvrnnnnns [ [V . 47,10 [ooeeeenis [V PR S (248,090))...unveeeeennnn [V O [ [V R (U R 274,408 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.713000 15-
SOFRRATE.USD .......... products ............... D1 i e & Co. LLC ..evveennns LCZ7XYGSLJUHFXXNXD88 |. 08/19/2025 |. 08/15/2035 |............... 1f...... 15,000,000 JAUG-2035 SOF  [....ceeeevennnns [ [ 11,153 [t [ TR (158,334)]-.uuueeeeeenn [ T [ [ T [l 235,737 | .ooeeennnn (100/100) .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (5,170 2,776 1,768,061 102 | XXX (20,915,860 0 0 2,374 0 8,212,023 | XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 674,400 9/23/2026  |........... 1,230 oo [0 9,644 1........ (30,600) .eenneeeees o (28,767)]..ccvvvnnnnns [V . [RXTr0[0)) R [V R [N R 3,340 | .ooeeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |.eeeeeeeenee LV I [V 1,607 |eeeennnns (5,100) +evveevvvnn Joevmnnnnns (4,795)]- v [ . (13,950)f..cceeeeeenns [V PO [V 557 | weveiiinnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 112,400 [9/23/2026  |..eeeenrnnnnnn LV PN [0 1,607 |oeevennnns (5,100) +evveeeeenn Joevennnnns [CIE)] P [V . [REHCT1) [V R [ R 557 | weeeeiinen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 337,200 (9/23/2026  |eeeeennnnnnns (RIS P [V 4,82 |......... [RETIVV)) (R R (14,384)...ccceeenennnns [ . (41,850)f...ceeeenennnns [V PO (U 1,670 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 224,800 (9/23/2028  |eeeeeeennnnns L[V PN [0 3,089 [........ (10,200)f +evneeeenn foevennnnns (6,318)[....cccvvnnnnnns [V . (27,900)f...ccvvvnnnnnns [V R [N R 1,941 el (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |.... .... 112,400 19/23/2028 .. 1,5451..........(5,100) ... ...(13,950)|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 449,600 9/23/2028  |..eeeenns -7V PN [0 6,178 |......... (20,400)( vevnneeees o (12,636)[.....cccvvnnnnns [V . (55,800)f.....cccvnnnnnns [V R [N R 3,883 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 124,200 [12/15/2026  |oeeeeennnennee U5t [V PO 614 1......... [QIUR:755)) R (8,439)-cveeeeeeennnn [ . (1)) PO [V PO [V [ER]) (R (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 372,600 [12/15/2026  |.....eennnnnns X R [0 1,843 (......... (31,275)] cevvvvnn [ (25,318)[.eeeeiinnnnns [V . (28,155)[..eveeciinnnnns [V R [N R 2,048 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 745,200 [12/15/2026  |oeeeeennnnnnns 870 [eeeeeniees [V 3,686 |......... [(C751510)) I (50,636).....ccvvnnnnnns [ . (56,310)f..cceeevnennnns [V PO (U 4,09 | ...coevnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |............... L 244,300 |11/23/2028  |.......... [RN3:10)) A (V) P FE - [ :510)) U [RETETE) R [V . (18,770)]..ccvvvennnns [V R [N R 2,168 [ ..oeennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L P 610,750 |11/23/2028  |.......... (9,200)feeeeeennns [V 1,991 |......... [(CZ2R75)) I (38,433).ceveeeeeennn [ . (46,925)]..cveeeeeeennnn [V PO (U 5,420 ..ooevnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security D-1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |...............1oeeiies 3,053,750 |11/23/2028 . (46,000)] (311,875)] ... (192,167)]... . (234,625).... .[(100/100) .....
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1 2 6 7 9 10 11 12 13 14 15 17 18 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized | Foreign of at Inception
Income Maturity Index Premium Premium Current Adjusted Valuation | Exchange Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... International W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |......cceeeeenn 1 feenees 1,465,800 [11/23/2028  |......... (22,080)... e eeeeveenn O o 4,779 |....... (149,700 .evvvneeee foeeeeennn (92,240)) e [V (112,620)f e eeeeeeeeee O e O e 13,009 | .eevennens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .. . International W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |.... ... 122,150 |11/23/2028 ... (1,840)) ..398 ...l (12,475) .een (9,385)).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... . 10/19/2016 |. 11/10/2026 |...eeeeneeeennn 1 e 738,720 (11/10/2026  |......... (10,290 eeeeeveeen O o 2,927 |oeeeennns (69,080) +evvveevens foeeennnnn (59,320t [ . (56,310))-. e eeeeveeeeee O Jeeeeieeeeeeen O [ 3,806 | ....oeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... Citibank, N.A. .... . 10/19/2016 . 11/10/2026 |......eveveenn 1 fennnnns 369,360 (11/10/2026  |.......... [KTRL)) PO | K 1,464 (......... (34,515)] cevvvneees foeeeeennn(29,660)].cuveneenn [V . (28,155)).eeveevvneenn O v O [ 1,048 ...oeenees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... . 10/19/2016 |. 11/10/2026 |...eeeeneeeennn 1 e 123,120 [11/10/2026  |.......... [QIYAL)| FRT | IS 488 |......... (11,505)] .eeveeeeenn foeeeennnn (9,887t [ . (9,385)]-vvneeeeeeeenn O e O e 649 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... Citibank, N.A. .... . 10/19/2016 . 11/10/2026 |........coooeen 1 fennnnnns 1,477,440 [11/10/2026  |......... (P02 10) R | FR 5,854 |....... (138,060)] ..eevvvnnn |ouvnnnn (118,640)]..ccevvennneeees [V I (112,620)f..ceevvveeee O v O [ FAYC 1N . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... Citibank, N.A. .... . 11/01/2016 |. 02/20/2027 |....eeeeeveeenn e 305,750 2/20/2027  |eeeeennnn (5,563)]-+vuneeeeennnn O oo 1,066 |......... (30,813) veeeeevens |oeeennnn (25,846)..eees [ . (23,463)].cevveeeeeennn O e O [ 1,804 ...t (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... Citibank, N.A. .... . 11/01/2016 . 02/20/2027 |......evvveenn 1 feennnns 305,750 2/20/2027  |..eeeenns [ESTTE)) PO | K 1,066 |......... (30,813) veveeeeeenn |oeeeennn(25,846)..ne [V . (23,463)...cvvnveeeennnc O feeriiiiiiii O s 1,804 ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .. . International W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |.... .... 105,800 |12/8/2028 ...(13,950)|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2|HZNBBBKS528 | 11/18/2016 |. 12/08/2028 |.......ceevvenn 1 fennnnnnns 317,400 [12/8/2028  |...........n. (945)..evveieeeennn O s 4,634 |......... (35,100) +evveeeeenn foereennna(26,913) e [V . (41,850))...cevvvveeeen O Joveiiieeeeen O [ 2,835 coeeeinnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2IHZNBBBKS528 | 11/18/2016 |. 12/08/2028 |......ceeeeeenn 1 [ 529,000 (12/8/2028 |.......... (1,575)[ceeeeeeeeee O | 7,728 |......... (58,500)( +eeneeeens foeeennnnn (44,854) it [ . (69,750). e eeeeeneeee O Jeveeieeeeeeen O [ 4,725 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2|HZNBBBKS528 | 11/18/2016 |. 12/08/2028 |........eevvenn 1 fennnnnnns 105,800 |12/8/2028  |[............ [R<]115) R | RPN 1,645 |........ (11,700)] «eeeeeveenn ferreeeeen (8,971)] e [V . (13,950)f..evvvvvneenen O Joveiieieees O [ 945 | ...l (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..eveeeeveeennn 1 e 127,180 [2/27/2029  |........... 2,495 |eeeeeeeee O [ 940 [.......... (7,445)] cevveeees oo (B90))-eeeeeee [ . (9,385)]-vvveeeeeeenen O oo O e 1175 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |....evenvvennn 1 fennnns 635,900 2/27/2029  |.......... 12,475 [ 0 s 4,700 |......... (37,225)] wevvvneeae foeeeeeeea (3,851 [V . (46,925))...cvvnvveiennnn O foeriiiiiiie O s 5,875 wooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..eveeeevveennn 1 e 635,900 2/27/2029  |eeeeennnn 12,475 [ O | 4,700 |......... (37,225)] cevvvennees feeeeeeeen (3,451 [ . (46,925)].cvveeeeeeennn O e O [ 5,875| .ievirnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/06/2016 [. 02/27/2029 |....evvnvvvvnnn 1 [ 254,360 [2/27/2029  |........... 4,990 |oeevneniieeennn O [ 1,879 | (14,890) e | (1,380)f [V . (18,770)]..eeeeeeeeeeeeen O [ O | 2,350 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..evveeeeeeenn 1 [ 2,162,060 [2/27/2029 |.......... 42,415 oo O [ 15,978 |....... (126,565)( .evvvneeeee foeeeeennn (11, 734) e [V (159,545)]..cevveeeeeenn O e 0 et 19,973 covveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 . 09/13/2027 |....evvnvvvennn 1 feinnns 1,683,300 [9/13/2027 (104,175)...ceevvneeeen O e 24,697 |......... (79,200) +vvveeeeenn |oeeeennn(60,479).cneee 0fuennns [P0 I 1)) R | KRN | RN 1,763 | ..eeeee (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 . 09/13/2027 |.....eveeeeee 1 feenies 2,356,620 19/13/2027 (145,845)).. oo eeeveeeee O e 34,576 |....... (110,880)] ..ovvvvvnn Jevennnns (84,670)cccvvnnnnnnnees 0...... (292,950)] +eevvmneeeeeen O feeiiiiiiiie 0 et 16,469 | ... (100/100) .....




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

9903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |. 09/13/2027 9/13/2027  |eeeeneii(62,505). e O [ 14,818 |......... (47,520)] .cevvnnnnes foneeeenn(36,287 ) e O e (125,550)-+- e eeeeeveen O e O el 7,058 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .. . Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |.... 7/26/2027 . (148,240)|..... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 7/26/2027  |eeeeeee e (3, 735) e O [ [QF) . 9,245 | .oviiiiii | 8,583 [ O [ (4,360)[..cceeevneeeee O Jeeeeieieeeenn O [ 809 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |. 07/26/2027 7/26/2027 oo (41,085) i O [ (1,321)......... 101,695 [.evneeeeens | 93,975 [ 0 e (47,960)..vvvvvvevrennnn O e O [ 5,802 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 7/26/2027  |eeeeeee e (33,615) e O [ (1,081)]..cccnnnn 83,205 |..eevvunnnn ferneeeenn 76,889 oo O [ (39,240)].cevveeeeeeens O e O [ 4584 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |eeeeeieiiiiinnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 8/17/2027 | 16,590 [ O [ 8,250 [......... (23,625)] .oeeeeeeee v 4,669 | 0 [ (65,695))....vvvvvvreenn O e 0 [ 6,208 | ol (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |.eeeviiiiinnnnnninnnnns G5GSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 8/17/2027 e 21,330 [ O [ 10,607 |......... (30,375)] cevvvnnnees foeeeeeeenn 5,874 | O [ (84,465)[.....ceeeeeeeeen O | O [0 8,097 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |eeeeeeieiiininnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 8/17/2027 oo 2,370 [ O [ 179 [ (3,375) weveeeeeees o883 | O e (9,385)].cvveveeeeennn O e O 900 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .. . . GBGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |.... 8/17/2027 ...(97,875)] ... . (272,165)|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 1073172027 |eeeeeeieiieenn 0 | O e 8,274 |........ (14,600 +vvvveeeenn fornnnnnnnn 18,067 |eeeeeiiiiiii 0 o (75,080)]....ceeeeeeeeeen O ferniiiiiiiiinns 0 e 7,670 | s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 1073172027  |eeeeeeeeeenni 120 e O [ 24,823 |......... (43,800)(..evveeeee foreeennn . 54,170 | 0 e (225,240)]..cevvveeeeeen O feiiiiiiiee 0 e 28,010 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO09  |. 10/04/2017 |. 10/31/2027 1073172027 |eeeeeieiiieeenn B e O e 1,034 .......... (1,825) o feriiin 2,267 | 0 e (9,385)].cvveneveeennn O oo O e 999 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXT09  |. 10/04/2017 |. 10/31/2027 1073172027 |eoeeeeeeeeeena 85 | O e 7,240 |......... (12,775) weveeeeees o 15,799 [ 0 e (65,695)[...ceeeevveeee O Jeeeeeieeeeee O [l 6,711 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1073172029 ooeeeriiennnn 120 |oceenieee O e 25,137 |eueennnns (43,800)( +vvvveeenns fornnnnnn 148,016 |oeeeeenneennnnn 0 (225,240)]....ccoeeeeeeenn O e 0 e 32,219 | e, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1073172029 |eeeeeeeeeeni 40 | O e 8,379 |.ennn.. (14,600)( ..eveevenn foveennnnnn 49,839 [ 0 e (75,080)].ccevveeeeeeee O [ 0 e 10,740 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1073172029 feoeeeiivieenn 5 | O e 7,382 e (12, 775) e e 317 [ 0 e (65,695)| .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1073172029 |ooeeeeeeeieeeen B e O e 1,047 [ (1,825)] cevveenees feeeeeeeenna 6,167 |t O e (9,385)]-vvveeeeeeeenn O oo O [ 1,342 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[. 03/14/2030 14-MAR-2030  [.......... 36,450 |....oevereenn. O s 16,724 |.......... 84,750 [.eveneeeenn [oeeeennn 192,067 [onncciiinnn 0 o (93,850)..vvvvvvvvvnnnnn O e O [ 15,102 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 01/25/2018 |. 03/14/2030 14-MAR-2030  |..........65,610|.c.eceeeeeenn. Ofeceinns 30,103 ......... 152,550 | .oovveenes [ 345,721 | O (168,930)f- ..o vevveeeeeeee O O el 27,183 e (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......cevveeenn 1 feeeeenne 286,200 [14-MAR-2030  |....cee.nnn 7,290 [eeeeeeennnenn 0 o 3,345 | 16,950 [.evveeevnn Joevennnnns 38,413 | [V (18,770)] e eevveeeeeee O [ 0 e 3,020 ..oevvnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .. . Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |.... ... 572,400 |14-MAR-2030 ... 14,580 ..6,690|... ...(37,540)|.... ...6,041 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2030 |......cevveeenn 1 feeeennee 143,100 [14-MAR-2030  |........... 3,645 |.coveeeeeeeenn O e 1,672 e L IYE [ 19,207 [ooeeeeeeiinns [ . (9,385)]-vvveeeeeeenen O e O [ 1,510 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2027 |.....eevvvvvnn 1 feeinnns 428,760 [14-MAR-2027  |.......... 10,395 [ 0 i 4,908 |.......... 24,885 |.coeennen [ 35,09 |..covviis [V . (28,155)).eeveevvneenn O v O [ 2,583 | cooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2027 |....eeeeevvennn 1 e 857,520 [14-MAR-2027  |.......... 20,790 |oveeeeeeeneenn 0 oo 9,816 |.......... LT (V) (R I 70,198 [oeeeeeneees [ . (56,310))-. e eeeeveeeeee O Jeeeeieeeeeeen O [ 5,167 wevvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 . 03/14/2027 |.....eevvvvvnnn 1 feeinnnns 142,920 [14-MAR-2027  |........... 3,465 |..evveneeeennn O e, 1,636 (........... 8,295 | evveeeees oo 11,700 |ooeveeis [V . [ESIRC ) R | I R | RN 861 ...oeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |......cceeeeenn 1 feenees 1,168,600 [29-JUN-2030  |.......... 10,800 |-evvveeeeeeennn O [ 22,088 |.......... (6,400)..vveeeeenn Joevmnnnnnn 59,524 |.coveiins [V (139,500)]- e eeeeeveeen O e O [ 12,732 ceveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 . 06/29/2030 |........ccceennd feeeinnns 116,860 [29-JUN-2030  |........... 1,080 |oevveeneeeeennn O [ 2,209 |.ceeuninnnns [(CZ10)) (SRR RN 5,952 |ouvuiiiiiinnnn [V . (13,950))...evvvvvneeeen O Joveiiieeeeen O [ 1,273 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .. . Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |.... ... 350,580 [29-JUN-2030 ...(41,850)|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 . 06/29/2030 |.........cccennd feeiinnnns 701,160 [29-JUN-2030  |.eeennnnne (VN R | I 13,288 |vvvennnns (3,840) .evvnnnens o S TA N RN [V . [R:X7r/0[0)) KRR 1 PR | R, 7,639 cooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |......ceveeeene 1 feeerennee 467,440 [29-JUN-2030  |.....ee.enn 4,320 |.ceveeeeeeenn O e 8,835 |.......... [1510)) R A 23,810 |oveuneeeeennnnn [ . (55,800)[-.eeeeevveeee O Jeeeeieeeeeenn O [ 5,008| .ooevvnnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |...........ccod feennens 2,358,720 |27-MAR-2028  |.......... [E321]0)) A 1 46,112 |....... (108,780)] - +eevevvnn Jovennnnns (36,748)[.....cccvvnnnnns [V I (292,950)]...cvvvneeeeen O e 0 s 18,612 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |.......eeeveeed feunnnnnnes 112,320 [27-MAR-2028  |............ [0[0)) TR | N ISR 2,196 |.......... (5,180) .evveeevenn Joevennnnnn (1,750 [ . (13,950)f-- oo eeeeeeeeee O Jeeeeeeeeee O et 886 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |........coeeend feunnnnnnns 336,960 [27-MAR-2028  |............ [(CI010)) FOPRRR | R 6,587 |......... (15,540)] «evvvnnnees o (5,250)].cvveeeeeennnnn [V . (41,850))...cevvvveeeen O Joveiiieeeeen O [ 2,659 .ooeeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |.03/27/2028 |........eceevee |eunnnns 1,010,880 [27-MAR-2028  |.......... (1,800)]ccvvveeeeeeenn O [ 19,762 |......... [I00)) R R (15,749)..ceeeenenns [V (125,550)- e eeeeeeeen O e 0 e 7,976 weveennnns (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |....cevvvvnnnn 1] 1,615,770 [17-8EP-2031  |.......... (7,085)[....cunnnnns O ferees 10,459 |....... (134,355)] cevneennes Joveneeenn 11,895 [ 0 e [QFZV1)) R | ERRN | AR 19,735 .| (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |...ceeeeeeeecad |oeeninnens 372,870 [17-SEP-2031  |.......... (1,635)[ e O | 2,414 ......... (31,005)[ .eeeeeeenn foeeemnnnnns 2,745 |eeeeeeeee [ . (28,155)[.eeeeeeeeeeee O Jeeeeieeeeeee O [ 4,554 .......... (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |....ovvvvvvenen T |oviinnnnns 372,870 (17-SEP-2031  |.......... (1,635)[...evvnnns O fereees 2,414 )......... (31,005)[ +evneeeens [oeveinnnnns 2,745 |oevnieiiinnnn [V . (28,155)).eevvevvneeen O v O [ 4,554 .......... (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 |. 07/17/2019 |. 09/17/2031 |......ceeveeeead|eennnnnns 124,290 |[17-SEP-2031  [............. (545)]-cevvmeeeeeeenn O et 805]......... (10,335)] cevvvnnnnee foeeeieiinnnnns 915 | [ (9,385)]--vvuneeeeeeena O e O s 1,518 oo (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |....cevvvneeeed feunnnns 1,276,740 [02-DEC-2030  |-........(51,930)].cccvvrunnenns 0 foreeeeeeennn 118 83,790 [ o 94,918 | O | (78,480)].cevvveeeeeen O [ O e 14,523 (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP:  AUD/USD
AUD/USD 02-DEC-2030 . |AFS Security .. - LLC .. 17331LVCZKQKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |.... .... 283,720 |02-DEC-2030 ...(17,440)|.... .| (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... LLC wereeeieeeeeiees 17331LVCZKQKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |....cevvvueeeeed |eunnnnns 4,359,370 |02-DEC-2030 ... (177,312))ueeeecce 0 fieeeeennn. 404 ].........286,097 [..oenenenn [oeeeennn 324,092 [ 0 (267,966)[....ccvvveeeeeee O fovneeieeeennen 0 e, 49,586 | .. (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: EUR/USD
EUR/USD 22-MAR-2032 . | AFS Security .......... | N 17331LVCZKOKX5T7XV54  |. 03/08/2022 |. 03/22/2032 |......eevvneeend |vnnnnns 3,265,800 [22-MAR-2032  |.........(49,080)(......ccvrunnnns [V . 31,889 |....... (267,450)].....cevvnn |ornnnn. (220,008)...ceveeeneenn O [ (418,500)[.....cevveeeeee O fevnnniiiniinnnnn O Joeeennnn 41,565 | Loeeeeeils (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: EUR/USD
EUR/USD 30-0CT-2027 . | AFS Security .......... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 10/13/2022 |. 10/30/2027 |....cevveueeeeed feunnnnnnes 488,100 [30-0CT-2027  |.........(14,325)].ccceneennneeees [V 1,079 |.........(99,400)] .covvnnn feueeen (107,134)cceeeeeeeee O [ (69,750).eeeeeevveeee O Joeeeiieeeeee O [l 3,522 (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: EUR/USD
EUR/USD 30-0CT-2027 . | AFS Security .......... | N 17331LVCZKQKX5T7XVS4  |. 10/13/2022 |. 10/30/2027 |......evvnveeeed founnnnnnns 976,200 [30-0CT-2027  |.........(28,650)[.....ccevvennnn. [0 2,158 |....... (198,800)] ...cevvunnn feunnnn. (214,268)].ccevneneeeenn O e (139,500))....vveevvnene O Jovviiiiieenen O [ 7,043 | o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 . 06/05/2031 |...evveeeeeenn 1 [ 3,211,800 [05-JUN-2031  |.........(52,189)[....ccevrreennes [ . 36,819 |....... (313,200)] .....cevvne Jornnnnn (247, 811)|cceecennee e O [ (418,500)[....cevvveeeeeee O v 0. 38,280 | s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 . 06/05/2031 |...evvvenvvvenn 1 feunnnnns 7,494,200 |05-JUN-2031  [....... (121,775))cceuvnnriinnnn [V . 85,911 |....... (730,800)] ....evvvvnn Jovvnnnn (578,225)...cvvviieeen O [ [ECZ(R<10[0)) AR | FORRRRPPRP | FPPR - ¢ I 23 I R, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .. . BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 . 06/05/2031 |...eeeeeeeeenn 1 [ 2,151,600 [05-JUN-2031 . (279,000).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 . 06/05/2031 |....evvevvvnnn 1 fennins 4,841,100 [05-JUN-2031  |.........(54,884)[......cceueennns [V . 52,231 ....... (446,400)( .....cooeen [oreeenn (372,151 0 e (627,750)....cevvvneeeee O v 0 el 57,699 | Lol (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: CAD/USD
CAD/USD 10-JUL-2034 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/06/2024 |.07/10/2034 |......eeeeeeeend feeees 2,922,695 [10-JUL-2034  |........ (10,179)].ccevrrenrnneens [ . 14,610 |oeeeene 47,892 [ e e 20,780 [ 0 e (93,548)].cevveeeeeeenn O [ 0 [ 43,303 | e (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 04/09/2025 |. 10/10/2027 |......ccevvenesd |ovrinnnnns 379,533 110-0CT-2027  [ooovrvvvvnnneenn 0 e (5,483).......... (1,460)|.........(20,403)] ..ccvvvunnn feurnneeen(21,904)] e O [ (14,920)..vvvvvvnennn O v O [l 2,702 (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 04/09/2025 |. 10/10/2027 |...eeeeeeeenad |ovveinnnnns 54,218 [10-0CT-2027  |-eeeeeeveeeeeen O e (784 (209 (2,915)] e Jeeeeeee e (3, 180) e O e (2,131 O e O [ 386 | (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 04/09/2025 |. 10/10/2027 |......cevvvenead |ovvinnnnns 108,438 [10-0CT-2027  |.eeeveevvvvennnn O i (1,567)[ccvvveens (A17)]neee e (5,830)] e | (6,259 O [ (4,263)].c0veneeeeeenn O e O el 772 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 10/10/2027 |..eveeuvveennn 1 oo 359,957 [10-0CT-2027  [eeeeeeeeeeeeeen O | (2,019)]+.neeeeeenn (275)]e e (4,593) e o (2,630 O e (2,578)- v O e O [ 2,563 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 10/10/2027 |.....evvnvvvvend feiiinns 51,422 10-0CT-2027  [.eeevvvveeneeenn O fueins [2:15)) AR .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 10/10/2027 |..eveeuveeennn 1 e 102,845 [10-0CT-2027  |oeevveeeeeeeenn O [ (ST e (T (1,312) e e (T O e (785)]-eeeeeeeeneeee O e O [ 782 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2025 |. 10/10/2027 |...eevvnvvvvnnn 1 fennnns 170,297 [10-0CT-2027  |oeeevvevreeeena O [ (654)].vvvneevennn (12)] il B84 [ ot 1,672 | O 1,288 [ O i O e 1,212 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... N A s KB1H1DSPREMYMCUFXTO9 ). 07/22/2025 |. 10/10/2027 |...evvveeneeed foeeieenns 24,328 |10-00T-2027  [...eeeeveveeeee O enniinees (93)]---eeeeemmmns (@) eemmmmeeeeeee 83 [ o 289 e O 177 | O fee O 178 (100/100) .....
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO09  |. 07/22/2025 |. 10/10/2027 |............... L} 48,656 [10-0CT-2027  |oeeveuunreennne [ [QE:70) E (1)) . L7 [ I 478 e [V PO 354 | [V PO [V 46| ..o (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .. .. |D-1........... | Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 08/12/2025 |. 10/10/2027 |.... ... 171,812 10-0CT-2027 .| (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 |. 08/12/2025 |. 10/10/2027 |........c...... L P 601,343 [10-0CT-2027  |..eeevvennnnnnns ()] N (4,008)....ccevnee (151} 904 |.eevvne [ 4,006 [..oeeeeennnnnns [V 4,907 [ceeeeeeenninnns [V PO (U 4,281 oo (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D1 s Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 |. 08/12/2025 |. 10/10/2027 |............... 1 85,906 [10-0CT-2027  |.....eovieenns [ (572)).cvvenniianns (224 T 129 | [ [TL N [ (L [0 [l 612 ..oeeennls (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (889,128 (17,371), 778,429 (3,313,126) XXX (808,532 0 (8,314,052) 0 0 869,453 [ XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (894,298 (14,59) 2,546,490 (3,313,024) XXX (21,724,392 0 (8,314,052) 2,374 0 9,081,476 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: OIS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 2.670000 09-
SOFRRATE.USD .......... Retirement Products . |D-1 ... | vevnnnniiinnnnns & Co. LLC .evvreenns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 06/09/2032 |............... 1f.... 250,000,000 [JUN-2032  |eeeeiiieeeeeee (U [V (467,112)f..... 11,731,206 |...coevvne |oveee 11,731,206 |..... (5,014,501)[...cccvvnnnnnnns [V [V PO 0f..... 3,234,552 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK|LLC/Morgan Stanley 3. 147500 09-
SOFRRATE.USD .......... Retirement Products . |D-1 .....oooo|eemmnnnnnnnnnns & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/09/2033 |............... 1f.... 275,000,000 [MAR-2033  |...eeeiiiiinne [ [V IO (356,3%4)|...... 8,357,623 | ..cevvnnnnn [ennnnn 8,357,623 |..... (4,456,768)[.......cc0nnnnn. [ [V PR 0f..... 3,751,467 | .......... 0002 .oovvvnnnnns
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle:
SOFRRATE.USD .......... |Products .... . TR .. |& Co. LLC ........... WAMBYERMS70XFZUOY219 |. 05/22/2023 |.09/30/2029 |.... ...281,020 |...... 1,121,488 [..oeeeenns o 1,121,488 |....... (578, 114)|. 0. 141,638
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 0.692500 22-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2030 |.......eeuv.... 1f..... 30,000,000 MAY-2030  [oeeeriiiiinnnns [ [V IO (742,720)|..... (3,785,650)(..eunneees [nnne (3,785,650)...... 1,437,508 |...ccvvvnnnnnnns [ [V R (U R 323,243 [ .oveennnns 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet eeenn..SHP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.961500 22-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2050 |............... 1f...... 20,000,000 [MAY-2050  |oieeeeeinnnnns (U [V (208,055)|... (10,389,821)]........... ... (10,389,821).......... 93,411 |oeeeeeeeeee [V [V PO [V 496,564 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 0.610000 22-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2030 |.......eeuv.... 1f..... 37,000,000 MAY-2030  [oeeeiiiiiiinnns [ [V IO (901,948)|...... (4,550,961)] .oevvvnnnnn fennnn (4,550,961)f...... 1,759,088 |.....cevvnnnnnns [ [V R (U R 398,667 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.608700 22-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC .evvveenns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2030 |.......eenn.... 1f...... 22,000,000 MAY-2030  [eieeeeeennnnns (U [V (536,465)|..... (2,707,208) ceevveeees |oneee (2,707,208)...... 1,046,089 |....ccvvvnnnnnns [V [V PO [V 237,045 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 1.625300 01-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/01/2028 |............... 1ot 7,727,273 MAR-2028  |eeeeeene [ [V . 159,889 |......... 359,279 | eoevevin [ 359,279 |....... (257,008)[...ueeeeennnnns [ [V R Ofienns 60,094 [ .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.618800 01-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/01/2028 |............... L} . 5,909,091 MAR-2028 ~ [...cceerinnnnnns (U [ . 122,520 |......... 275,626 [ .evveneees foeeeenne 275,626 |....... (196,778)].ceevvennnnes [V [V PO (V)] 45,954 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 1.612200 01-
SOFRRATE.USD .......... |Products .... . N .. |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 05/22/2023 |.03/01/2028 |....ceevveeeenad|orennns 6,545,454 |MAR-2028 ...135,998 |.........306,301 | ... ....306,301 |....... (218,247)|. 0.
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/01/2028 |............... 1 VAP VCH R 212,803 |....... (151,587)[...ceeeeeeeennnn [V [V PO (V)] 35,349 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/01/2028 |............... 1 331,940 | .oeeenii [ 331,940 |....... (236,467)[......ccevvnnnns [ [V R Ofienns 55,145 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.602860 01-

SOFRRATE.USD .......... Products ............... D-1 e s & Co. LC ........... WAMBYERMS70XFZUOY219 _|. 05/22/2023 |. 03/01/2028 |............... L1 P 4,545 455 MAR-2028  |............... O, 0fcneeen. 9%.721......... 213,684 |...ccveees o 213,684 |....... (151,833).....cvveee. O, 0f i, 0. 35,349) ... 0002 ............
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet [ [ | | . SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.603400 01-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeveves L 4,545,454 MAR-208  |.eeeeeurinnene (1) L S 94,705 |......... PARN:.: ) DR 213,628 |....... (151,818).vevvvenne (1) (L] S (1) R 35,349 | .oveee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.604350 01-
SOFRRATE.USD .......... [Products .... . reens .. |& Co. LLC ........... WAMYERMSTOXFZUOY219 [.05/22/2023 |.03/01/2028 |.....ccervevvrd fovurnnee 4,545,455 |IAR-2028 ...213,59 ... 213,529 | (151,790). 0.
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeveves 1| d,545, 454 MAR-2028  |eieeeieeeea O e O e 94,384 |........ 212,502 [ cvevevenes [ 212,502 |....... (151,503)[..vcovevenenne (1) (L] S (1) R 35,349 | .oveee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vveees 1 146,123 |...... 1,061,879 [.eoveeens [ovnne 1,061,879 |....... (367,767)]-vvevevenenen (1] (L] (1] 102,748 | vceenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveevevee L 8,314,721 JN-2022  |eereienane (1) L S 153,362 |...... 1,114,230 | o o 1,114,230 |....... (386,102)[...0.vevennene (1) (L] S (o) - 107,885 | v.voveneen 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510700 23-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvunevs L - 6,928,934 [JN-2032 [ (1] (L S 127,805 |......... 928,566 | .. foenenins 928,566 |....... (321,755 v (1] (L] (1) 89,904 | ooenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.520200 23-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveevees L 8,116,751 [UN-2032  [eoveeeerenene (1) L S 149,298 |...... 1,083,153 |.cvvvenens forne 1,083,153 |....... (376,581)[...c.ccvennnne (1) (L] S () 105,317 | vveveeee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | || | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.526300 23
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vveeeve L - 7,720, 8120N-2022  |eeeiene (1] (L) S 141,760 |...... 1,027,508 |.cveveeen v 1,027,508 |....... (358,009)[...c.eveneene (1] (L] (1) - 100,179 | wvevnene 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.637500 05-
SOFRRATE.USD .......... [Products .... . e .. |& Co. LLC ........... WAMBYERMSTOXFZUOY219 [.05/22/2023 |.11/05/2031 |.... R 1 67,819,000 [Nov-2031 .0 ... (1,236,420)].....(7,728,993)] ..cvevnns fonnen (7,728,993)|....... 3,09, 119 |. L0f. 837,597
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.291900 14-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 04/12/2023 |. 04/14/2028 |....vvneee L 21,000,000 [APR-2028  [oeoeiiinnne (1] (L S 168,239 |.v.vnene 33,422 | e o 33,42 |....... (457 ,634)..cvevrenne (1] (L] (1] 167,333 | cveeenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.297500 14-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WAMBYERMSTOXFZUOY219 . 04/12/2023 |. 04/14/2028 |....veveeveves L 21,000,000 [APR-2028  [eeeoieriinene (1) (L I 167,471 ... 30,581 [ cvevevees forrenean 30,581 |....... (456,889)......cvennene (1) (L] S () 167,333 | e 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.120390 08~
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/04/2023 |. 05/08/2028 |.....veeeve L 16,015,000 MAY-2028  |eeveiriennnns (1] (L S 145,489 |.......... 89,460 | ..cvevenee ferrerenn 89,460 |....... (372,504 (1] (L] (1] 129,253 | e 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.983130 11-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2025 |.............. L 65,000,000 [0CT-2025 SOF  [..veuvvinnee (1) L S 254,200 |........... 15,166 | overvevens forreennes 15,166 |....... (350,390)..vevreeeene (1) (L] S (1) R 56,420 | oo 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.501300 11-
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2033 |...vevuvnene L 15,000,000 [0CT-2033 SOF  |v.vevvvvnnnes (1] (L S 17,992 |.....(1,001,388)] ...vevvnes fonne (1,001,388)|....... (519,387)[..venveveiiene (1] (L] (1] 212,604 | e 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.496700 11-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2033 |....vvenveves L 15,000,000 [0CT-2033 SOF  |vuvevvevennnes (1) L S 18,340 |....... TR I (996,564)|........ (519,620)....vcvreeene (1) (L] S () 212,604 | .oveevee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.274990 11-
SOFRRATE.USD .......... Products .o.oeveeene. D1 e .o |& Co. LLC e LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2053 |...eveuuene L - 7,417,647 |0CT-2053 SOF  |vvevevnnnes (1] (L S 20,597 |....... (408,918) ... (408,918)........ (10,860)[..vvvvveneene (1] (L] (1] 196,425
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.095000 10-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voverrnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....eeveevenee L 48,000,000 [APR-2031 SOF  [..vevvrnnnee (1) L S 146,373 |.....(1,650,483)| ..vevvnvene [onne (1,650,483)|....... (1,530, 419)]. ..o (1) (L] S () 564,320 | ..oovenenn 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge OV Group oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC v LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....evenene L 28,500,000 (977,829) cvvvvens [eaen (977,829)......... (908,893)[...c.evenene (1] (L] (1] 335,065 | ..oovenene 0002 ..ooneee
CL INTEREST RATE SWAP, [Cash flow hedge OV Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.219100 02-
SOFRRATE.USD .......... Products ....cooeevee. D1 e | e 4 Co. LLC toveennens LCZ7XYGSLJUHFXXNXD88 _|. 04/30/2024 |. 05/02/2034 |.............. L1 15,000,000 |MAY-2034 SOF  |..vevvennnnes (] P [ 30,476 |....... (789,847)[ vevvvenes |oaanes (789,847)....... (520,518)[...cevevinanns (] P [ N o) P 219,838 | ..oeee. 0002 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: OIS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.160000 09-
SOFRRATE.USD .......... Retirement Products . |D-1 ... | vevnnniiinnnnns & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/13/2024 |. 03/09/2033 |............... 1f.... 275,000,000 [MAR-2033 SOF  |eeeveunnennee (U [ . (14,428)|...... 3,163,315 | .oevvvnnnns fennnnn 3,163,315 |...... 5,158,728 |.ccvvneeeene [V [V PO 0f..... 3,751,467 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK|LLC/Morgan Stanley 4. 148000 09-
SOFRRATE.USD .......... |Retirement Products . |D-1 . |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 05/13/2024 |.06/09/2032 |.... P I 250,000,000 [JUN-2032 SOF . ...(39,393)|...... 4,060,334 | ..ccevnnnnn fennnnn 4,060,334 |...... 5,919,044 |. 0 O e O 3,234,552
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.237500 23-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC .evveeennns LCZ7XYGSLJUHFXXNXD88  |. 09/19/2024 |. 09/23/2034 |............... 1f...... 30,000,000 [SEP-2034 SOF  [......ceevnnnnnn (U [V (206,981)....... (T, 728)[ v [ (711,723)|...... 1,138,162 |..cceeveennnnees [V [V PO [V 449,657 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Group oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 10/29/2024 |. 10/31/2034 |............... 1f..... 30,000,000 [0CT-2034 SOF  |....evvvvvvnne O Jovvevvnnnnnenen 0 [l 133,699 | (511,661)] cevvneenns [oeennns (511,661)f..... (1,090,835)[....cccvvnnnnnne [ [V R (U R 452,255 [ ......nens 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.954340 25
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC cevvveennns LCZ7XYGSLJUHFXXNXD88  |. 11/21/2024 |. 11/25/2029 |............... ... 6,000,000 NOV-2029 SOF  [......ccevvnnnns [V [ . 22,980 |....... (144,426)] ...covvnnns |ounnnnn (144,426)........ (161,104)]...ccvveennnnnes [V [V PO (V)] 61,160 | .......... 0002 .eovvennnnns
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.062819 26-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 12/19/2024 |. 11/26/2029 |............... 1f..... 18,306,914 [NOV-2029 SOF  |......... (29,582)..cuvvniieiinnnn [V . (56,200)f......... 500,919 [.evveneeees o 500,919 |......... LYFIR - R [N R LIV PO Of....... 186,670 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.051715 15-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 12/19/2024 |. 12/15/2033 |............... 1|t 9,550,531 |DEC-2033 SOF  |.......... 28,075 |oveeeeeeeeennnn [ . (27,530)f......... 382,349 | .ooevvi [ 382,349 |......... 338,566 [......cevnnnnnnn (V)] N (2,335)]ceeeeeeeenes [V 136,857 [ .evvennnns 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.085457 15-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 12/19/2024 |. 08/15/2033 |............... 1f..... 53,624,000 [AUG-2033 SOF ~ |......... (90,416)[......ccvvnnnnns [V IO (160,062)|...... 1,941,858 [..oeeeeenns | 1,941,858 |...... 1,905,355 [cevnniiiinnnnns [N R 7,809 [ceiiiiiiinnnnns (U RN 752,623 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226225 08-
SOFRRATE.USD .......... |Products .... . |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 12/19/2024 |. 12/08/2032 |.... U I O 18,480,658 |DEC-2032 SOF .. (199,961) (850,709 ... (850,709)....... (657,785)|. 0. 247,850
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.136890 14-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 02/12/2025 |. 02/14/2030 |............... 1f..... 25,000,000 [FEB-2030 SOF  [cevvvrvvvvnnnnns [ [V . 49,510 |....... (853,133)] cevvevens [oevnnns (853,133)|....... (853,133)]..cvvvenininns [ [V R (U R 261,548 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Group eeenn..SHP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.286250 08-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 04/04/2025 |. 04/08/2032 |............... 1f...... 25,000,000 [APR-2032 SOF  [...eeeeeeenennns (U [V (118,450)....... (177,855)[ cevveneees [ (177,655)|....... (177,855)[.. e [V [V PO [V 319,326 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.768100 15
SOFRRATE.USD .......... Products ............... D1 i i & Co. LLC ...ceeennns LCZ7XYGSLJUHFXXNXD88 |. 04/11/2025 |. 04/15/2032 |............... ... 30,000,000 |APR-2032 SOF  |.......ccevennns [ [ 86,514 ....... (642,704)..covnnninn |ounnnen (642,704)....... (642,704))....coevvinnnnns [ [0 U] 383,754 | .......... 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (291,884) 0 (1,642,382) 102,681 [ XXX 102,681 (387,783) 0 28,706 0 22,814,561 XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... ... 1,277,000 [29-NOV-2028  |............ (WE1)) E—— [ . 14,287 |.......... 14,933 [ v o 14,933 |.......... 84,183 |......... (93,849)...eeeeeeenn [V PO (V)] 11,363 oeneneens 0004 ...oeeennnee
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... 1f...... 1,277,000 [29-NOV-2028  |............ (A1) A [V . 14,287 |.......... 14,933 [.eveeeeees o 14,933 |...oennnns 84,183 |......... (93,850)f...cevevnnnnnns [V R Ofienns 11,363 woeeeeees 0004 ....oennnnnn
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... L} . 3,320,200 [29-NOV-2028  |.......... (1,950)[..cceeeenennns [ . 37,146 |.......... 38,826 [..vuuniiees foeeeaeeee 38,826 |........ 218,876 |....... (244,010)]- 22 eeeeeeenen [V PO (V)] 29,544 .......... 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY SIIAP, CSWAP: |- Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... |BA ............ CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UK5573  |. 03/27/2024 |. 08/07/2029 |.......eunn.... 1f...... 4,500,617 [07-AUG-2029  |......eeeeenne [ [V . (23,107)f....... (299,999)( ..vveeeens o (299,999),......... (41,735)|....... (331,235)]..ccvvnennnns [V R Ofienns 4,182 ... 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY SWAP, CSWAP: |- Limited Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... |BA ............ Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 03/06/2025 |. 08/08/2029 |............... L P 638,550 08-AUG-2029  |.......eeunnnnns [ (999))-.enenenen (3,162)f......... (31,280) ceeeneees o (31,280)f.......... (3,600)|........ (26,681)]cccvveenns [V PO (U 6,271 weveennnns 0004 ...oeeennnee
Foreign Currency Hedge CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |- Limited CORPORATE & . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... . |Currency..... INVESTMENT BANK ... 1VUV7VQFKU0QSJ21A208  |. 09/22/2025 |. 08/08/2029 |...............1]....... 1,118,878 |08-AUG-2029 T (2,583) L (53) 2,668 ... ...2,668 ... .69 . .5 0. TP
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (3,450) (3,582), 39,398 (259,919 XXX (259,919) 341,976 (784,443) 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (295,334) (3,582) (1,602,984) (157,238)] XXX (157,238) (45,807), (784,443) 28,706 0 22,928,272 | XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CDS SELL, CDS: CITIGROWP GLOBAL | | | et CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DB-C ...... CREDIT RISK |MARKETS INC. ....... MBNUM2BPBDO7JBLYG310  |. 02/17/2021 |. 10/17/2057 |............... 1f...... 4,260,767 [(CMBX.NA.8.AR) |......... (25,000)f....ccevvnnnnnns [V . 51,7382 | (V) SRR R (25,316)[...cevevnnnnnns [V O [ [V R 0f..... 4,260,767 (1 ........ 0003 ..ovvvnnnnns
.............. CDS:
CDS SELL, CDS: CDS: (OVBX.NA.15.ARR), JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.AAR), ... .| CREDIT RISK |SECURITIES LLC .... OK3VKCDYPDANNGQDGK18 |. 01/25/2022 |. 11/18/2064 |...............1|.....c. 4,999,4411) .. L (42,406)]..cevveeen 0f.. (25,421)] cevvvnnnnns (17,821 [V PO Ofiieeennnn 3,450 |oeeeeeeeeenn 0] 4,999,441 (1 ........ 0003 .evvvennnnns
(DS SELL, CDS: JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.AAR), e | DB-C ...... CREDIT RISK | SECURITIES LLC .... OK3MKCDYPDANNGQDGK18 |. 01/25/2022 |. 11/18/2064 |............... |} 4,99.44) ... (42,406)]...00vvvvnnnnnns [ 18,968 |......... (25,421)] cevvvnnnne fonnnnns A7, 4210 [0 Ofiiiinnnns 3,450 |uuuniiiinnnnns 0f..... 4,999,441 (1 ........ 0003 ..ovvvnnnnns
1189999999. Subtotal - Swaps - Replication - Credit Default (109,812 0 89,648 (50,842)) XXX (60, 158 0 0 6,900 0 14,259,649 | XXX XXX
1229999999. Subtotal - Swaps - Replication (109,812 0 89,648 (50,842)) XXX (60,158 0 0 6,900 0 14,259,649 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate (297,054 2,776 125,679 102,783 | XXX (20,813,179 (387,783) 0 31,080 0 31,026,584 | XXX XXX
1369999999. Total Swaps - Credit Default (109,812 0 89,648 (50,842)) XXX (60,158 0 0 6,900 0 14,259,649 | XXX XXX
1379999999. Total Swaps - Foreign Exchange (892,578 (20,953) 817,827 (3,573,045) XXX (1,068,451 341,976 (9,098,495 0 0 983,164 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (1,299,444 (18,177) 1,033, 154 (3,521,104) XXX (21,941,788 (45,807), (9,0098,49% 37,980 0 46,269,397 | XXX XXX
Foreign Currency Hedge Morgan Stanley
CURRENCY FORWARD, - Limited Capital Services
EUR/USD Partnerships/Alte .... |BA ......... Currency..... LLC . 17331LVCZKOKX5T7XV54  |. 07/24/2025 |. 10/27/2025 |......oevveeeee |ounnnnns 4,582,084 |. o EURZUSD [ O e O e 0 022 33,938 33,938 | 1,101 |2 32,836 [ O e O [ 6,281 0004 ...oeeennnee
Foreign Currency Hedge Morgan
CURRENCY FORWARD, - Limited Capital Services
GBP/USD ...oevvvviinnns Partnerships/Alte .... |BA ......... Currency..... | N 17331LVCZKQKX5T7XV54  |. 09/09/2025 |. 11/19/2025 |............... L 610,435 |.......... GBP/USD |.eevvvnnnee [ [V PR [N R 5,504 | .o e 5,504 |..couunins 882 [ 4,622 |cuueeiiiiinnnn [V R [N R 1,130 s 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
EUR/USD ..o Partnerships/Alte .... |BA ......... Currency..... No A s KB1H1DSPRFMYMCUFXTO09  |. 09/26/2025 |. 12/01/2025 |............... L} 7,342,021 ).......... EUR/USD |..eeeeeennnes (U [V O (V)] N 14,060 [..ooeeeeenn Joevennnnns 14,060 |.......... 12,331 [oeeees 1,729 [t [V PO (V)] 15,130 | wevnnnnens 0004 ...oeeennnee
Cash flow hedge
FD COMMIT, UMBS 30YR|mortgage derivative INTEREST RISK|Barclays Bank, PLC [ [ UNBS  30YR
TBA(REG A) .eevvrnnnnnne Products ............... D1 i e [ GSGSEF7VJP5170UK5573  |. 08/21/2025 |. 10/14/2025 |............... 1f..... 40,000,000 [TBA(REG A)  [oeeriiinnnnns [ [V PR Of....... 371,706 [ .eeeeeennn | 371,706 |........ 371,706 [.oovvveennnnns [ [V R Ofienns 39,169 | .......... 0002 .oovvvnnnnne
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|Barclays Bank, PLC | | MBS 30YR
TBA(REG A) .. |Products . . G5GSEF7VJP5170UK5573  |. 09/10/2025 |. 10/14/2025 |.. TBA(REG A) . (192,783)|.......
L0]..
L0]..
L0]..

0

0

1439999999.

Subtotal -

0 0 0 232,455 232,455 193,267 39,187 0 0 145,874
1479999999. Subtotal - Forwards 0 0 0 232,455 | XXX 232,455 193,267 39,187 0 0 145,874
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (894,298 (14,595) 2,546,490 (3,313,024) XXX (21,724,392 0 (8,314,052 2,374 0 9,081,476
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0
1709999999. Subtotal - Hedging Other (121,859 401,428 (1,602,984 858,791 | XXX 858,791 643,267 (745,256 (251,030 0 23,074,146
1719999999. Subtotal - Replication (109,812 0 89,648 (50,842) XXX (60, 158 0 0 6,900 0 14,259,649
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0
1759999999 - Totals (1,125,969 386,833 1,033, 154 (2,505,075) XXX (20,925,759 643,267 (9,059,308 (241,756) 0 46,415,271

Description of Hedged Risk(s)

@ |
[

Code |
[




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

.. |Economic hedge of liability products
0002 ... .. | Economic hedge of bond portfolio
.. |Reduce credit exposure .............
0004 ..covvernnnns Reduce currency exposure
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge

of ltem(s) Gain Margin Effectiveness

Hedged, Date of (Loss) Used| Cumulative Gain at

Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception

Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Cash Flow Hedge- QM- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUS ...eenn |oveeiiiienes 73 |oeeees 73,000,000 [FUTURE SEP 25 ........ Products ............... [0 P Rate........... . 12/15/2025 [ ooiiiiiiii SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3266 |....... 95.9575 [..ooeennnnn (1,369)].ceveeeeeiiiiinnnes [V A [ P [V A [ 249,861 |........ 249,861 |............ 14,600 10003 .....ceevvvene|ieninnnnns 2,500

1609999999. Subtotal - Short Futures - Hedging Other (1,369) 0 0 0 0 249,861 249,861 14,600 XXX XXX
1649999999. Subtotal - Short Futures (1,369) 0 0 0 0 249,861 249,861 14,600 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (1,369) 0 0 0 0 249,861 249,861 14,600 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (1,369). 0 0 0 0 249,861 249,861 14,600 XXX XXX

1203

nning Cumulative Ending

Broker Name Cash Balance Cash Change Cash Balance

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0003 ..eevneeannns ool o1 0 ool 21T B oo ) I PPN
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 0 0 0 0 (1,369) 0 14, 60!
Barclays Bank, PLC .....oviiiiiiiiiiiiiiiiiin i G5GSEF7VJP5170UK5573 . L0 (648,002)]..cvvvvnirirnnnnniininnnnnn 0 e 401,728 | oo (492,752) ...0
BNP Paribas .........uoeeeeemmuiieeeeeeie e eeeee e e e ROMUWSFPUBMPROBKS5P83 . 0. (2,701,311 e 0 0. 836,276 | (2,150,288) [ eeeeeeeeeeeenieeeeenn O [0 259,140 [ 0
Citibank, N.A. .oooveiiiiiiiinnnns ST0DZWZTFF2TWEFATE .. |eeevveees Yorrriinnn [ Yoo s 1,472,591 |.. (641,309) e 207,012 o 0
CITIGROUP GLOBAL MARKETS INC. . . MBNUM2BPBDO7JBLYG310 . |. ] .. (25,316) . 4,260,767 |.. . 4,260,767
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . . 1VUV7VQFKUOQSJ21A208 . |. .0 . (31,293) ...51,326 |.. ...0
Goldman Sachs International . W22LROWP2|HZNBBBK528 . .0 ... . (750,114) . 110,505 |.. ...0
JP MORGAN SECURITIES LLC .. OK3VIKCDYPDANN6QDGK 18 . .0 . (50,841)[... .. (34,843) ..9,948,042
JPMORGAN CHASE BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7 . |. .0 . (37,993)... .. (37,993) 0
Morgan Stanley Capital Services LI .. |7331LVCZKQKX5T7XV54 . |. .0 (565,650)... . (541,410) ...0
Societe Generale ............ . 02RNE8IBXP4ROTDBPU4T . |. .0 (208,934)|... .. (92,311)). . ...0
Wells Fargo Bank, N. A. ... KB 1H1DSPRFMYMCUFXT09 . 0. ... (824,891) (749,085)[.oeeeeeeieeee. 382,265 |ovvvvviiiiiiinnnnnnn 65,144 | 65,144
0299999999. Total NAIC 1 Designation 1,472,591 4,503,453 (7,111,308) 233,073 5,434,084 (5,546,664) 400,716 14,273,953

) 0 38,984,559 (38,881,779) 102,780 38,982,350 (59,795,529) 0 31,026,584 31,026,584

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded

0999999999 - Gross Totals

1,472,591

43,488,012

(45,993,087)

400,716

46,429,871

335,853 44,416,434 (65,343,562) 45,315,137
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 43,488,012 (45,993,087)
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)
Barclays Bank, PLC ......ccoiiiiii GBGSEF7VJP5170UK5573 .. 000000-00-0 ....ceee [ CASH e e 450,000 [.evvveveeneiiiiiiiiiinanns 450,000 [.evvveeennniieiiiiiininnns 450,000 |...

BNP Paribas
Goldman Sachs International
Morgan Stanley & Co. LLC .....

. ROMUNSFPUBMPROBKSP83 ..
W22LROWP2[HZNBB6KS28 .. | Cash...
9R7GPTSO7KV3UQJZQ078 .. | TREASURY BOND

000000-00-0 ..
000000-00-0
912810-RK-6

.1,390,000 |...
430,000
.2,507,012

.1,390,000 |...
... 430,000
.3,500,000

.1,390,000
430,000 |...
.2,968,290 |...

CASH ..
Treasury Bond Coupon Rate:

.02/15/2045

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. 02079K-AF-4 Treasury Bond Coupon Rate: 2.05 .. 222,945 391,676 326,604 |....08/15/2050 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 02079K-AF-4 Treasury Bond Coupon Rate: 2.05 .. 630,868 .1,108,324 924,191 |....08/15/2080 ..
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 491674-BL-0 Treasury Bond Coupon Rate: 4.375 . . 67,318 ..78,335 . 87,107 |....10/01/2045 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 491674-BL-0 Treasury Bond Coupon Rate: 4.375 . 190,488 221,665 246,486 |....10/01/2045 ..
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 512807-AW-8 Treasury Bond Coupon Rate: 2.875 . 173,476 261,117 233,366 |....06/15/2050 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 512807-AW-8 Treasury Bond Coupon Rate: 2.875 . 490,886 738,883 660,356 |....06/15/2050 ..
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 539830-BD-0 Treasury Bond Coupon Rate: .1,279,482 1,566,703 .1,850,397 |....08/01/2045 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 539830-BD-0 Treasury Bond Coupon Rate: . .3,620,549 .4,433,207 .5,236,064 |....03/01/2045 ..
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ... [585065-BU-9 ... Treasury Bond Coupon Rate: 4.625 . ... 839,618 |... ...913,910 |... 1,009,423 |....03/15/2045 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. . | 585055-BU-9 ... Treasury Bond Coupon Rate: 4.625 . .2,375,864 |... .2,586,090 |... .3,111,036 |....03/15/2045 ...
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 594918-Cli- Treasury Bond Coupon Rate: 163,673 261,117 223,517 |....09/15/2050 ..

2
2

LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 594918-Cli- Treasury Bond Coupon Rate: 463,144 738,883 632,486 |....09/15/2050 ..

o1,

CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ... [70450Y-AJ-2 ... Treasury Bond Coupon Rate: .. 183,644 |... .. 261,17 | ... 241,706 |....06/01/2050 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. . | 70450Y-AJ-2 ... Treasury Bond Coupon Rate: 3.25 ... 519,658 |... .. 738,883 |... ... 683,955 |....06/01/2050 ...].
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 718172-AC-3 Treasury Bond Coupon Rate: .1,098,920 979,190 .1,180,004 |....05/16/2038 ..

[N
PR

LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 718172-AC-3 Treasury Bond Coupon Rate: .3,109,610 .2,770,810 .3,339,054 |....05/16/2038 ..

CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ... [ 79466L-AK-0 Treasury Bond Coupon Rate: ... 288,061 |... ... 391,676 |... ...07/15/2041 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. . | 79466L-AK-0 Treasury Bond Coupon Rate: ...815,126 |... .1,108,324 |... 1,061,083 |....07/15/2041 ...].
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912810-8J-8 Treasury Bond Coupon Rate: .3,333,324 .5,222,344 .3,349,270 |....08/15/2049 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 912810-SJ-8 Treasury Bond Coupon Rate: .9,432,301 .. 14,777,656 .9,477,423 |....08/15/2049 ..

LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 94106B-AD-3
. WAMGYERMS70XFZUOY219 .. | TREASURY BOND 94106B-AD-3
LCZ7XYGSLJUHFXXNXDBS .. | Cash... .. | 000000-00-0

341,821
967,251
. 15,600,451

... 522,234
1,477,766
.. 15,600,451

479,001 |....01/15/2052 ..
.1,365,428 |....01/15/2052
15,609,451 |...

CME Group Inc./Morgan Stanley & Co.
LCH/Morgan Stanley & Co. LLC ...
CME Group Inc./Morgan Stanley & Co.

Treasury Bond Coupon Rate:
Treasury Bond Coupon Rate:
CASH ..

PRPRORRRNDOIDWENNRRWPRORN AR NRN
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GG aA

LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZUQY219 .. | Cash .._|000000-00-0 CASH . 44,170,028 .. 44,170,028 .. 44,170,028 |...
0199999999 - Total 95,164,519 107,099,479 101, 190,709
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

Barclays Bank, PLC ......cccviiiiiiiiiiiii G5GSEF7VJP5170UK5573 .. 000000-00-0 ...evvee [CASH vttt [ee e 328,000 |.eeeeiiiiiieeeiiiiees 328,000

Barclays Bank, PLC . ... GBGSEF7VJP5I70UKS573 .. .. |000000-00-0 ........ .... 28,000 |... .... 28,000 |...
Citibank, N.A. ...... ... STODZWZTFF32THEFATS ... . [912826-MJ-7 ... Treasury Bond Coupon Rate: -99 . ... 440,100 |... ... 433,921 |...
Citibank, N.A. . .... S70DZWZTFF32THEFAT6 ... 000000-00-0 .. CASH .. .. 338,493 |... .. 338,493 |...
Citibank, N.A . S70DZWZ7FF32TWEFATSG ... 000000-00-0 CASH 272,122 272,122
Citibank, N.A . 570DZWZTFF32TWEFATSG ... 000000-00-0 CASH 312,990 312,990
Citibank, N.A. . . S70DZWZTFF32TWEFATSG ... 000000-00-0 CASH 115,064 115,064
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 CASH .3,062,049 .3,062,049
LCH/Morgan Stanley & Co. LLC ... . WAMGYERMS70XFZUOY219 .. 000000-00-0 CASH . 36,663,832 .. 36,663,832

0299999999 - Total 41,560,650 41,554,472 XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Restricted [Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0489999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Unaffiliated) 0 0 XXX
0499999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) - (Affiliated) 0 0 XXX
0509999999. Total - Issuer Credit Obligations (Schedule D, Part 1, Section 1 type) 0 0 XXX
34535K-AC-2 ......... | FORD CREDIT AUTO OWNER TRUST FO = USD ...ccevvnnniiiiinnniiiiiinnnneeeeensnneeeeennnns | e, | .......... TAFE e L 1,501,524 |.ovveeiiiiiiiiiiiiin, 1,500,000 |....... 11/16/2026 .......
1049999999. Subtotal - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - Financial Asset-Backed
- Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt
from RBC) 1,501,524 1,500,000 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 1,501,524 1,500,000 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 1,501,524 1,500,000 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 1,501,524 1,500,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .. .| FORDL_24-B - USD . JLAFE . ... 362,232 ... ... 362,134 |....... 02/17/20%6 .......
000000-00-0 .........| GMCAR_24-3 - USD .... AFE L ....213,443 |.... ....213,380 |....... 02/17/2026 .......
000000-00-0 .........| HART_24-B - USD .. .... 296,395 |.... .... 296,329 |....... 05/15/202%6 .......
000000-00-0 HART_25-A - USD .. . 859,327 .859,000 09/15/2026
000000-00-0 .........| PILOT_24-1 - USD .... . 192,397 . 192,261 03/20/2026
000000-00-0 ... .| VALET_25-1 - USD . .990,920 .990,320 10/20/2026
000000-00-0 BANK OF MONTREAL - USD ... CFE .. . 1,050,235 . 1,050,000 03/03/2026
000000-00-0 .........| CANADIAN IMPERIAL BANK OF COMME - USD 1FFE L. 1,151,697 . 1,150,000 04/06/2026
000000-00-0 .........| SWEDBANK AB - USD .CFE .. . 1,150,328 . 1,150,000 03/04/2026
000000-00-0 TOTALENERGIES CAPITAL SA - USD .. GFE .. . 1,697,257 . 1,697,317 10/14/2025
000000-00-0 .........| WESTPAC BANKING CORP - USD CFE .. . 1,201,253 . 1,200,000 01/16/2026
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 4.3 - USD BFE .. 11,100,000 11,100,000 01/05/2026
000000-00-0 ........| CITIGROUP GLOBAL MARKETS INC. S - USD ccieeieeieeieens [ 2B FE ] 4,300,000 [oovoviiiiiiiinne 4,300,000 |....... 01/05/2026 .......
9509999999 Subtotal Short-Term Invested Assets (Schedule DA, Part 1 type) 24,555,485 24,550,742 XXX
379931-AC-2 GMCAR_24-2 = USD .eeiiiiieeeeeiiiiiee e e e snneeeeessiineeeeessnnnees | e A FE e 88,939 | 88,930 . 1/17/2025 ...
44934F-AC-9 [ HALST_24-B = USD ..eeeieiiiiiieceeiieiee et eeeiieeeeeeenns | i e LAFE ... 100,802 |, 100,782 .. 12/15/2025 .......
06050F-QM-7 BANK OF AMERICA NA = USD ....oeeiieiiiiiiiieiiiiiieeeeeiiiieeeeeiiieeeeesninneneeeens | s [ WO FE 1,200,279 v, 1,200,000 ... 10/23/2025 .......
06745G-CH-2 ... | BARCLAYS BANK PLC (NEW YORK BRA - USD 12/31/2025
05593D-F8-1 ...| BNP PARIBAS (NEW YORK BRANCH) = USD ......evveeeeeiiiiieeeeiiiieeeeesiieeeeeennnnns [ e LEFE e [ 1,101,420 [, 1,100,000 ... 03/04/20%6 .......
22536lI-KJ-4 ...| CREDIT INDUSTRIEL ET COMMERCIAL = USD .....coeeeemiiiiieeiiiiieeeeiiiieeeeeeens [ | LEFE 000,635 foeeeeeeieiiieennl.2900,000 ... 02/06/2026 .......
22536lI-KS-4 ...| CREDIT INDUSTRIEL ET COMMERCIAL - USD 03/03/2026
40435R-VV-0 ... | HSBC BANK USA NA = USD ..o eeeeiieeeeeeinieees [ eesss [ TDFE 550,150 [l 550,000 ... 1072172025 .......
51501Y-ZN-5 ... | LANDESBANK BADEN WUERTTEMBERG ( = USD ......cceovviuvieeienininiiinnenininnnnennnsnnnns | i oo n O FE . 1,250,958 o, 1,250,000 ... 01/16/2026 .......
60683D-N6-2 .| MITSUBISHI UFJ TRUST AND BANKIN - USD .. 01/07/2026
60710T-E9-8 MIZUHO BANK LTD (NEW YORK BRANC - USD .. reeevveeeeenneeen... 1,150,044 L 02/25/20%6 .......
60710T-YU-9 MIZUHO BANK LTD (NEW YORK BRANG — USD ...ovviiiiiciciccicennne [ e TEFE e [, 1,200,108 SRR 1,200,000 ....... 10/15/2025 .......
86565G-JU-5 .| SUMITOMO MITSUI BANKING CORP (N - USD .. . 1,250,763 . 1,250,000 01/22/2026
86564P-2P-5 SUMITOMO MITSUI TRUST BANK LTD = USD ... | e, [ LEFE e L 1,201,583 [ooeeiiiiiieieene 1,200,000 |....... 01/20/2026 .......
86959T-KQ-8 SVENSKA HANDELSBANKEN AB  (NEW Y = USD ...oueiiiiiiiiiiiiiiiiiiiiiiiiiiniinns | e [ O FE e 1,200,585 [o.eeiiiiiiiiiiiiinnn 1,200,000 |....... 01/21/20%6 .......
38346L-XG-6 .| GOTHAM FUNDING - USD ...698,711 10/16/2025
24422C-X7-3 JOHN DEERE FINANCIAL INC - USD 1 598,728 1 598,848 10/07/2025
8010M2-X7-2 .........[ SANOFI - USD . 1,548,767 . 1,548,879 10/07/2025
8010M2-X7-2 SANOFI - USD . 949,244 . 949,313 10/07/2025
85520P-Mii-3 STARBIRD FUNDING CORP - USD ... .950,287 .950,000 11/17/2025
BYM3VZ-3R-1 CITIGROUP GLOBAL MARKETS INC. S - USD . 7,300,000 . 7,300,000 11/04/2025
BYMBAC-A4-1 HSBC SECURITIES (USA) INC. SLRP - USD .. . 5,504,847 . 5,504,847 10/01/2025
BYMBAC-A6-6 .........[ J.P. MORGAN SECURITIES LLC SLRP - USD . 4,291,200 . 4,291,200 10/01/2025
BYMBAC-AQ-2 ......... RBC DOMINION SECURITIES INC. SL - USD .. . 4,615,190 . 4,615,190 10/01/2025
BYMBAS-FY-7 ......... TD SECURITIES (USA) LLC SLRPIG - USD ... 19,887,038 |.... 19,887,038 |....... 10/01/2025 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 61,403,372 61,393,797 XXX
9999999999 - Totals 87,460,380 87,444,539 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ (29,365,050) Book/Adjusted Carrying Value $ ... (29,341,307)
2. Average balance for the year ~ Fair Value $ 115,958,269  Book/Adjusted Carrying Value $ ... 115,925,217
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC deS|gnat|on
NAIC1 § .......... 44,857,500 NAIC2 § ........... 42,587,038 NAIC3 $ ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

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

9 - Totals

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

E12



STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America, N. A. ... Charlotte, NC ..coooovecivne | 1..0.000 | O e 0 [ (52,264,762)|........ (48,353,410)]........ (35,888,599)]..
JPMorgan Chase Bank, N.A. ..... Columbus, OH .......cccccoovmevieis [ ...3.340 |........... 1,248,965 |.........cocveveeeen 0 [ 18,788,884 |.......... 29,634,442 |.......... 19,693,080 |..
The Bank of New York Mellon .. New York, NY ....cccooooovivivieies [ ...0.800 |..oeeeeee 650,747 [ 0 [ 60,458,390 |.......... 72,314,204 |.......... 94,512,739 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD .. ..3.640 |.. . ...9,883,973 |.. ... (216,234)].. ...3,564,754 |.
Royal Bank of Canada ............. Toronto, Ontario ...ococeveeee ovveeveee e 0,000 oo 0 e 0 e 8,651,852 |............ 8,668,791 |........... 8,763,348 |.
Federal Home Loan Bank of Des
MOTNES oo, Des Moines, 1A .ooooeeeveeceeis oo .3.210 3,359 [ O 360,122 |.coveeen. 353,620 |..covevnn. 346,598 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 31,251 26,574 28,200
0199999. Totals - Open Depositories XXX XXX 1,908,254 0 45,909,710 62,427,987 91,020,121
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX XXX 1,908,254 0 45,909,710 62,427,987 91,020, 121
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

1,908,254

45,909,710

62,427,987

91,020, 121

E13
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STATEMENT AS OF SEPTEMBER 30, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

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

...................... TREASURY BILL 4.ttt ettt ettt ettt ettt e bt e b et e et e bt b e bt e e b€ e eh e ek e e ek e e sben e st ene st ebe st ebentenesenennanenesrenesrenesnenennerenne |eeseenenrnennnes [oeseaenees 09/20/2025 tiiiiiien |oenesienesenenerenanenes8.250 |ooiiiiiies 10/02/2025 toviiiie foonireniieniieiieieneeene 3,999,558 [oiiiiiiiiiiienienisisennenns 0 foveiiieniisiisiensenesenene 884
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 3,999,558 0 884
...................... [ TERRITORIAL BANK OF AMERICAN ......veveoseiseieseeseeseoseeseeseesessesssssessessssssosesssesseseeseesseseenesnessessssssssessesseseessessessensessenseseesessessessanes | anosnssnssessneoes Joveessenees 08/15/2020 wovvevvene Jovveseessoreereereensonense 0.000 JooverreereesT2/15/2025 oververee foeseesresnesnesnonsereenseneensenseB0,000 |oreoresresuesresrorsesenersensenoneene 0 fooreeesessenessessessessoseoneesseneecees 0
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 50,000 0 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 4,049,558 0 884
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999999. Total - Issuer Credit Obligations 4,049,558 0 884
31846V-41-9 ....... FIRST AMERICAN TREASURY OBL MONEY MARKET MUTUAL FUND 11/16/2018 .........
94975H-29-6 ........ [WELLS FARGO TREASURY PLUS MONEY MARKET MUTUAL FUND .. 11/16/2018 . 233 |
857492-86-2 ....... STATE ST TR PL MM-PREM 09/30/2025 .......... . . 269,691
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 64,029,072 269,957
8589999999. Total Cash Equivalents (Unaffiliated) 68,078,630 269,957

0 0 0

8599999999. Total Cash Equivalents (Affiliated)

68,078,630 269,957 98,783

8609999999 - Total Cash Equivalents
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