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STATEMENT AS OF MARCH 31, 2026 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 5,955,953,186 |.....covvevrieriiiririirienes [V 5,955,953,186 |............ 6,189,363,213
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 96,941,482 | [V 96,941,482 |............... 109,039,496
2.2 COMMON SLOCKS ....vuvuirieeetieiscesieteese ettt enens [eesssssssnees 404,151,515 [ [V 404,151,515 |..coocciennnne 456,670,721
3. Mortgage loans on real estate:
B FIFSEHENS .ottt e 931,282,536 |...coovieeieirieirieieae [V 931,282,536 |....ccvvvnenn 915,529,719
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
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
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 $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas [0 O 0 [ 0 forooiiis 32,422,950
5. Cash ($ ... 31,699,855 ), cash equivalents
[T 72,180,614 ) and short-term
investments (§ ... 16,169,572 ) oo e 120,050,041 120,050,041 |....ccvveneee 167,304,091
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoeeernenee 144,262,198 144,238,536 |................ 147,746,089
7. Derivatives ............... ...40,802,118 |.. ...40,802,118 |.. ... 41,757,243
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 688,827,572 688,827,572 692,302,385
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 6,301,226 |...cocvvviieciiricine (U 6,301,226 |....cvvvirinnne 7,437,846
10. Securities lending reinvested collateral assets . 88,341,391 |.. 88,341,391 |.. ..103,868,416
11.  Aggregate write-ins for iNVeSsted aSSetS ............ccceeeiriririririeieieeeene e [ 185,346 ..o 0 e 185,346 |..ccvvvvinnen 171,702
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 8,477,098,613 ..o 23,663 |..cennee 8,477,074,950 |............ 8,863,613,871
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 [ 62,782,331 |..ceririiiicnne 19,186 [...oovvienne 62,763,145 |..cvvvirnnee. 63,789,580
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............. (491,619,357)|..cvvecvne 9,081,941 |............. (500,701,297)|.............. (494,646,914)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 10,716,739 [ [0 10,716,739 | 8,114,318
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 rINSUIETS ...........ccocoeerurururureneneeeeeeeneseseneees freeicicsenes 705,421,904 [ 0 e 705,421,904 |................ 649,719,536
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 1,768,570 oo 0 Jo 1,768,570 |..cooovevnenen. 1,768,570
16.3 Other amounts receivable under reinsurance contracts ............ccooveeveees |oeveveevnenens 199,552,555 |...oovveveeeeeeeeeeeeeean 0 o 199,552,555 |.cooovernnne 136,420,274
17.  Amounts receivable relating to uninsured plans .............ccccoeeeeeeeeeceenenenins freveeeeiienens 4,262,578 |...covviiniiceinneiene 0 [ 4,262,578 |..cceveiinnne 4,220,500
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 2,747,404 |0 [ 2,747,404 |.coooveeee, 6,150,465
18.2 Net deferred tax asset )
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 3,610,735
20. Electronic data processing equipment and SOfWArE .............ocoeveueeeriririnies foereerenininnnereeneens 21 [ 21 [ [0 OO 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 ................ccccocovvvevieeiies foevreineinnnn 544,685 |....cooviiiieie (1 544,685 |........cocvvee 302,061
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 1,098,917 o 1,098,917 | [V 0
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 61,291,911 | 4,677,916 |.cooovvrennne 56,613,994 |................ 58,730,140
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 9,391,030,565 |............... 220,091,554 |............ 9,170,939,011 |........... 9,476,819,182
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 2,602,955,907 [.ovooevieiricircirie [V 2,602,955,901 |............ 2,792,595,213
28. Total (Lines 26 and 27) 11,993,986, 466 220,091,554 11,773,894,912 12,269,414,395
DETAILS OF WRITE-INS
1101. Derivative receivables ... | 185,346 ... [V R 185,346 ..o 171,702
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) 185,346 0 185,346 171,702
2501, Margin call collateral ... Lo, 48,719,691 |...oooooereerrceciennns 0 Joveeeerrrre 48,719,691 |...coovorcrrnens 56,386,699
2502. Miscellaneous aSSEtS ......ocooooioiioioicceeeeeeeeeeeee e o 10,247,283 | 4,677,916 |.coooveeee 5,569,367 |..cocovoeeiens 1,159,098
2503. Lifeline deposits receivable ... o 2,324,936 |...ooveveiicreee (01 A 2,324,936 |................... 1,184,343
2598. Summary of remaining write-ins for Line 25 from overflow page 0.
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 61,291,911 4,677,916 56,613,994 58,730,140




STATEMENT AS OF MARCH 31, 2026 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 $ ............ 5,106,773,322 lessS$ ooerrreereeerireeeens 0 included in Line 6.3
(including $ v 222,356,017  MOOCO RESEIVE) ......eevviiiiiiteteteiteeie ettt sttt |eesesesenes 5,106,773,322 |........... 5,213,513,977
2. Aggregate reserve for accident and health contracts (including $  ......coooeveveeicnininnnne 0 Modco Reserve) 122,042,155 |.. ..113,552,955
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 14,059,813  Modco RESerVe)............covucvveeeeeerceieeeeeeeeas 886,803,763 |.......c.c.e.... 843,793,655
4. Contract claims:
3 TSSOSO UPOTTRT PSRRI NORRRP 180,032,241 |............... 184,800,590
4.2 Accident and health 487,466,270 |........c.... 532,778,158
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
LY Lo [eTc) OO OSSOSO PRSPPI NORUPORRRON (3,142, 447)|.............. (3,462,434)
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 47,166 |oovoeeeeeee 164,312
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 $ ................ 22,784,939 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
SEIVICE ACE .ttt t ettt e e esesee e e e oo e s e e e e e e e 222 s e s e e e e a2 22 A SR e A eE SR SRR SRS A e A e A SRR e R A e RS E R A e A e s et es s nnnaes et essnnnnesesennas [ersicieaee i 23,527,984 |....ooeene 23,411,703
9.3 Other amounts payable on reinsurance, including $ .................
oY1= PSP U TSTSTUPPOPSTRSRPT) IOUTOROOOON 106,922,569 |................ 57,878,980
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 22,823,749 | 23,697,357
10. Commissions to agents due or accrued-life and annuity contracts $
S e 46,256,916 and deposit-type contract funds $  woeeeeeereeeneeecnneneee0 e e 63,727,292 |................. 61,961,001
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 1,763,283 |...cooeee 2,047,472
12.  General expenses due or accrued 28,922,660 |................. 37,098,210
13. Transfers to Separate Accounts due or accrued (net) (including $  c.coevvvvecncennee 304,114 accrued for expense
allowances recognized in reserves, net of reiNSUred alIOWANCES) ............c.oveueueueuiiriirieieieeeieee et ssnes [eeeeeeeeieeeeas 2,592,729 |...ooiin 1,434,123
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ...........cccvrueueueiiiieucieieiieeieie e sns [eeesee e 4,001 |..
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . .0 .
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16, UNEamed iNVESIMENE INCOIME .........iuiuiiiaiieiaiteieeeecee ettt s e e e s bbb sttt snae [ocieesieanienas 7,397,595 .o 7,480,748
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne 1,181,775
18.  Amounts held for agents' account, including $ .....cccccvvvvrennee 917,190 agents' credit balances .............ccccoueveruevereeveceerecens froeec 917,190
19.  Remittances and itemMS NOL AlIOCALEA ...........ccoviirieieieieieiceceee ettt s et s s se e e s s sesesesenens [oeneneeeeeieiene 122,586,835
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if not included above ... ..306,930 |.. ..304,701
22, Borrowed money $ ..oococeeeurrnireiieininnnnns 0 andinterestthereon $  ...occcovvivicccinninienne 0 .0 . ...0
23. Dividends to stockholders declared @and UNPEID ...............cccueiiiiiiiueietceeeeiee ettt e st sesesss s st et s sesessssssesssesesesesesens [oeseseseseseneneneseeeeesesanaens [0 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 131,759,238 |.oocene 134,901,524
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ... e 16,609,947 |...ccccvevenee 13,272,399
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ....ccceoeererererrirccens 0 )reinsurers ......... |oeeeeenenenns 383,847,754 ..o 389,984,494
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...29,213,365 |.. ... 33,427,318
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 ..........cccceeveenee. 40,764,760 |.. 44,257,488
24,09 PAYADIE fOr SECUIMEIES ........cuoueuieieieeeteeeeeeeeeie ettt eeae ettt es e as s sttt esesesss s s s s s et esesesessas s st esesesessssssasssasesesesessassnasas [ereseneensaseneeas 4,043,312 |.. ... 34,324,638
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ...88,341,391 |. ..103,868,416
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 190,012,113 160,007,032
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 8,047,288 ,942 8,132,477,130
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 2,602,955,901 |........... 2,792,595,213
28. Total liabilities (Lines 26 and 27) ... . 10,650,244,843 10,925,072,342
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 s 0 shares common (value included iNLine@ 29 $  ......ooovivrerrninccnne 0 ) e [ [0 0
36.2 s 80,000 shares preferred (value included inLine 30§ ...ccovvveccenennne 100,000 ) ..o oo 100,000 |...ovoveecieerieenns 100,000
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) 1,121,050,069 1,341,742,053
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 1,123,650, 069 1,344,342,053
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 11,773,894,912 12,269,414,395
DETAILS OF WRITE-INS
2501, Lifeling depoSits PAYADIE ..c.ciiiiiiiicciccce ettt ettt sttt ne e [eseneneeenas 82,747,282 |................. 62,016,366
2502. Unclaimed property ..... ...54,271,79% |. ... 48,213,733
2503. Margin call collateral ... ...40,408,165 |.. ... 39,920,537
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 12,584,873 | 9,856,396
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 190,012,113 160,007,032
3101, Deferred gain ON FEINSUFANCE ......ccoiiiieiieieieii ettt ettt ettt e sebenens [oeeesnennnnaeaas 355,218,545 |................ 360,762,638
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) 355,218,545 360,762,638
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 MARCH 31, 2026 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 .............ccccceoeveveeec v 343,036,873 |...ccveee. 323,772,767 |............ 1,405,887,841
2. Considerations for supplementary contracts with life contingencies..............ccccovvveveieveveveecceeeeeeeeee e 63,696 |...ooreceeinne 1,618,359 | 4,788,751
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .. 144,967,335 |.. ..105,305,269 |.. ..481,920,571
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,006,313)]|.. ... (2,882,641)|.. ..(10,828,331)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 94,421,549 |................ 76,438,834 |................ 282,677,100
7. Reserve adjustments on reiNSUranNCe CEAET ............ccccvevoviviviveveuieieeeeeeeieieseseess e es s e (89,536,746)|.............. (141,204,762)|.............. (286,692,276)
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 14,271,107 | 14,589,635 |................ 57,857,084
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 .. 7,063,090 2,571,620 20,223,811
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 512,280,591 380,209,081 1,955,834,551
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits .. ..
15.  Surrender benefits and withdrawals for life contracts ..................... . 165,215,606 |.. ..170,225,769 |.. ..670,256,574
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 4,945,537 |...ooovee 7,470,378 |.ooenene 25,817,234
18. Payments on supplementary contracts with life contingencies .............. | 1,923,101 | 1,498,440 |..ocoovneeee. 5,808,854
19. Increase in aggregate reserves for life and accident and health contracts ) (98,251,455) (108,617,330) (339,774,854)
20.  Totals (LINES 10 10 1) ..uuiiiiiucieeeeeieieseieeeeeeeeeseaseeese e eseseeeeeesseseseeesesssesesesesssssssesesesessssssssesesasnsnnnnssornennsesssnnns 207,000,781 [.oeveeeeenne 169,323,380 |............ 1,004,441,915
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 81,448,535 |....coceueeee 84,516,430 |....coone...... 341,095,232
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 1,853,097 |oeovoine 1,537,288 |...ocvevene 7,189,197
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 112,135,819 ..o 109,825,975 |..ocoveen 448,438,182
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 24,428,087 |................. 24,801,256 |...cccocveee. 97,885,729
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 2,222,522 | 2,598,668 |.. ... (1,468,318)
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (49,582,174)(................ (50,261,104)|.............. (197,393, 458)
27. Aggregate write-ins for deductions .... 1,016,131 1,146,118 6,817,956
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 380,522,798 343,488,011 1,707,006,435
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 131,757,798 |..ooee 36,721,070 |............... 248,828,116
30. Dividends to policyholders and refunds to members 129,345 94,571 580,187
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 131,628,448 |................. 36,626,499 |................ 248,247,929
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 3,506,342 (5,526,426) (19,320,952)
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) ........ccooveuevereieeeueuenens [oeeeeccecenes 128,122,106 |................. 42,152,925 |................ 267,568,881
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeecieene 756,367 (excluding taxes of $  ..eeeerereennene (812,990)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (770,858) (1,803,665) (23,098,947)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 127,351,248 40,349,260 244 469,934
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,344,342,053 1,098,294,095 1,098,294,095
37, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann 127,351,248 |................ 40,349,260 |................ 244,469,934
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..(46,284,618)]|.. ..6,655,628 |. ..(41,544 753)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccccoeevevvevevevereeeeeeeeeeieeeeeeseeeses e 116,328 [ s 588,004
40. Change in net deferred INCOME tAX ......c.eiiriririeieieieeeeee et ..(15,042,162)]|.. ..(57,802,857)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...23,520,414 |.. ...84,144,188
42. Change in liability for reinsurance in unauthorized and certified companies ............ ..8,964,926 |. ... 12,920,646
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:
L1028 == T I PSSR SO 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 FEINSUIANCE .............c.cceiveveveveeeeeeeeee e e (5,544,094)
52.  Dividends t0 SIOCKNOIAETS ...........c.iuiiiuiieriieciei ettt sttt ens et (267,000,000)
53. Aggregate write-ins for gains and losses in surplus 40,326 (31,577) (1,146,037)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (220,691,984) 59,487,585 246,047,958
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,123,650,069 1,157,781,680 1,344,342 053
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eeeieieetteree ettt ettt s et e e sessee e e seseses et e e s seseses et et e se s e e s et et s esee et ee et s s sensnteseses [ersesessnnnnnsnsen 5,258,437 |...ccoiine 2,524,529 |...coovee 19,979,467
08.302. MiSCEIIANBOUS TNCOME ...ttt e e ea s e eeeneeeaeeeenseennnaseneeneannaoeeeeeaeeeeaeenens 1,804,653 244 344
08,3003, ittt e oo et e e et e e e aa et e ean et e e et e e et e e aae e e e nneeeaneeeaaneeenneeeneeeanneeenneeenneeensneeens|tennne e e et e e e e e nnn e e e nneenaneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 7,063,090
2701. Funds withheld interest expense . 3,799,835
2702. REINSUIANCE BXPENSE ....erureeeeeriaeeeeetrerereseseeeesesesesessseasesesesssesessssesesssesesasssassssesessssssesnsesesssnsnssesesesssssnfosssssesssssssnsasses 368,798
2703. Gains released Trom IMR ...ttt n e e e enene 178,469
2798. Summary of remaining write-ins for Line 27 from overflow Page .............ccccueeveeeveiiveevereeeeeeeeeseeee e (3,330,972)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,016,131 1,146,118 6,817,956
5301. Amortization of PENSTON ..o D8, 302 i 35,868 [ (599,423)
5302. Amortization of other post-employment benefits .. ....(546,614)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvvereneenicnenienieneeneenieesdeerececeieeienieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 40,326 (31,577) (1,146,037)




STATEMENT AS OF MARCH 31, 2026 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 ........c...cuiieiiieiieiieieee ettt [eressinessneas 348,605,918 |................ 279,487,898 |............ 1,358,016,444
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 152,083,885 |................ 108,267,934 |..........c.... 503,874,314
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 107,329,751 121,308,870 379,798,549
4. TOtal (LINES 110 3) oottt 608,019,554 509,064,702 2,241,689,307
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiiieiicieteeeeeeee ettt besessnnns [oereseseannanas 451,527,998 |....cocoee..... 408,070,262 |............ 1,682,442 ,748
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (50,740,779) |- ececveeenene (49,635,853)|.............. (197,292,473)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............ccccoveveveveveccceeeceienens [oeeeeeeeneens 293,632,580 |................ 240,780,895 |............... 869,465,084
8. Dividends paid t0 POIICYNOIAETS .........c.cvovevveterieieiieeeeeie ettt ettt s ettt s s en s be s [eeeeesenee e nenees (190,642)|.......ccveenne (557,256) [....cceceeeeereinne 51,180
9. Federal and foreign income taxes paid (recovered) netof $ ... 2,389 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 46,658 (17,957,631) (32,493,236)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 694,275,814 580,700,418 2,322,173,304
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (86,256,260) (71,635,716) (80,483,997)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..491,756,999 |.. 373,574,621 1,529,525,064
12.2 Stocks .............. ...28,944,827 |.. ... (8,613)[. ... 66,466,241
12.3 Mortgage loans ... ... 35,013,158 |.. 29,016,867 |.. ..186,709,733
12,4 REAI ESAE ......eceeeeceii ettt ettt a e s e s s e b ens ettt esennntenetennnann | |oceeteene s 32,350,994 ..o (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 12,889,538 |..cooivvine 18,639,601 |....occveevene. 59,581,890
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (22 (5157 ) I (445,307) [.ecvvriccinenne (207,086)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 17,618,770 24,024,048 56,180,430
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieiieeeeieie ettt [oevereseaenna 618,572,119 | 444 801,217 |............ 1,898,256,271
13. Cost of investments acquired (long-term only):
LT = TR ROSIOROTR 274,191,287 | 245,660,390 |............ 1,250,949,562
1312 STOCKS ..ottt [res et 3,250,000 |....ccoovuennne 4,742,507 |...ooovvenene 14,925,565
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 50,763,669 |................ 36,510,352 |........conce 143,995,575
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 11,744 478 | 13,943,535 |...oociinee 87,760,868
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 30,294,970 556,407 0
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 370,244,404 301,413,192 1,497,631,570
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (3,512,347) (3,600,859) (14,223,166)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 251,840,062 146,988,884 414 847,867
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 ...ttt ensien | |oetines s 0 foeerienns 67,389,935 |.......ccconuee (83,056,235)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 43,010,109 |..ooveneeee (12,634,672)|.............. (159,319,898)
16.5 Dividends t0 SLOCKNOIAETS ..........oucuiuciiieiiieiiicie ettt naeseniens | [rneesineesnens 267,000,000 [..ooveeeeieiciene (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 11,152,040 (29,288,053) (69,355,381)
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 (212,837,851) 25,467,209 (311,731,514)
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. (47,254,050 |......ccnvc.. 100,820,377 |..covvveenne 22,632,355
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 167,304,091 |...ocoeeevene 144,671,736 |.ccoveeneee. 144,671,736
19.2 End of period (Line 18 plus Line 19.1) 120,050,041 245,492,113 167,304,091
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Principle Based Bond Definition ..o [oerereree s (01 66,560,234 |................. 66,560,234




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health

Fraternal

Other lines of business

Subtotal (LINES 1 throUGN 7) .....c.iiiiiiiiiiiii bbb

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended

To Date To Date December 31
................ 174,180,747 |................ 162,176,336 |............... 660,694,948
................ 152,037,105 |................157,017,863 |................617,157,877
................. 13,854,390 |................. 14,587,620 |................. 57,712,419
................... 3,393,001 [.cocveenen. 3,928,744 ... 15,458,876
................ 652,388,302 |................652,118,231 |............ 2,563,199, 175
................................. 0 [ 0 o0
................................. 0 [ 0 o0
................ 995,853,635 |................989,828,794 |...........3,914,223,295
................. 80,367,064 |................ 80,137,384 |.............. 266,181,898
1,076,220,698 1,069,966, 178 4,180,405, 193




STATEMENT AS OF MARCH 31, 2026 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
$48,091,779 and $100,131,741 as of March 31, 2026 and December 31, 2025 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 # 2026 2025
Net Income:
(1) RLI State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 127,351,248 § 244,469,934
(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 61 0 0 (48,091,779) (100,131,741)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 175443,027 $ 344,601,675
Surplus:
(5) RLI State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,123,650,069 $ 1,344,342,053
(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 _$ 1,123,650,069 $ 1,344,342,053

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 ("SSAP No. 26").

(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 March 31, 2026.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2026
financial statement presentation.

Going Concern
None



STATEMENT AS OF MARCH 31, 2026 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None

7.1



STATEMENT AS OF MARCH 31, 2026 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 March 31, 2026 due to intent to sell or
inability or lack of intent to hold to recovery.

(6] ()] (3)

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 $ 10,038,276  $ 2,800,181 $ — $ 7,238,095
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) $ 10,038,276  $ 2,800,181 § — § 7,238,095

(3) The following table discloses in detail the OTTI's that were recognized in the current reporting period in
accordance with asset-backed securities subject to SSAP No. 43 for the period January 1, 2026 to March 31,

2026.
M @ 3 @ (%) 0 ()]
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other-
Amortized Cost Present Value  Other-Than- Than- Date of Financial
Before Current of Projected Temporary Temporary Fair Value at Statement Where
CUSIP Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
69348RTCO $ 67,656 $ 58,316 § 9,340 $ 58316 § 58,317 3/31/2026
92914QAJ3 10,402 2,244 8,158 2,244 2,244 3/31/2026
92917EAC2 9,791 7,072 2,719 7,072 7,073 3/31/2026
Total $ 20,217

(4) The following table shows all impaired securities at March 31, 2026 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 $ 5,801,422
2. 12 Months or Longer  $ 250,753,723

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 383,548,698
2. 12 Months or Longer $  1,017,738,008

(5) 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.
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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.

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 $ 88,341,391

Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

Repurchase Agreements Transactions Accounted for as a Sale
None

Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

7.3



STATEMENT AS OF MARCH 31, 2026 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets
(1) Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

2026 6 7
1 2 3 4 5

Total

Total G/A Separate S/A Assets Increase/

. General Supporting Account (S/ Supporting Total Total From
Restricted Asset Category — ycqung S/A Activity A) G/A Activity (1 plus 3) Prior Year (D;fi;“;’ss?) G

G/A) (a) Restricted (b)

Assets

Subject to contractual
a. obligation for which
liability is not shown $ — — 3 — 8 — — 3 —  $ —
Collateral held under
b. security lending
agreements 97,691,303 — — — 97,691,303 112,341,549 (14,650,246)

Subject to repurchase
agreements — — — — —_ — —

d Subject to reverse
" repurchase agreements — — — — — _ _

Subject to dollar
repurchase agreements — — — — [ _

Subject to dollar
f. reverse repurchase
agreements — — — — - — —

Placed under option
contracts — — — — - — —

Letter stock or
h securities restricted as
" to sale-excluding
FHLB capital stock — — — _ . .

i. FHLB capital stock 33,358,200 — — — 33,358,200 31,367,600 1,990,600
j. On deposit with states 25,571,698 — — — 25,571,698 25,602,006 (30,308)

k. On deposit with other
* regulatory bodies — — — — _ _ .

Pledged as collateral to
1 FHLB (including
" assets backing funding
agreements) 1,047,913,283 — — — 1,047,913,283 994,603,713 53,309,570

Pledged as collateral
not captured in other
" categories 34,698,464 — — — 34,698,464 35,660,056 (961,592)

n. Other restricted assets — — — — — — _

Collateral assets
o. received and on
balance sheet — — — — — — _

Assets held under
p. modco reinsurance
agreements 238,154,498 — 1,704,247,846 —  1,942,402,344  2,062,896,049 (120,493,705)

Assets held under
q. funds withheld

reinsurance agreements 340,970,369 — — — 340,970,369 352,602,357 (11,631,988)
r Total Restricted Assets
* (Sum of a through q) $1,818,357,815 § — $1,704,247,846 $ — $3,522,605,661 $3,615,073,330 $ (92,467,669)

(a) Subset of column 1
(b) Subset of column 3
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2026
8 Percentage 12 13 14
10 11
Gross Admitted
Total (Admitted & Restricted to Amount
Total Admitted Nonadmitted) Total Reported Difference
Nonadmitted Restricted Restricted to Admitted in General from Annual
Restricted Asset Category Restricted (5 minus 8) Total Assets (c) Assets (d) Interrogatories Note and GI GI Ref
Subject to contractual
a. obligation for which liability is
not shown —  $ — 0.000 % 0.000 % XXX XXX XXX
p. Collateral held under security
* lending agreements — 97,691,303 0.815 % 0.830 % XXX XXX XXX
¢. Subject to repurchase
agreements — — 0.000 % 0.000 % XXX XXX XXX
d Subject to reverse repurchase
" agreements — — 0.000 % 0.000 % XXX XXX XXX
e Subject to dollar repurchase
* agreements — — 0.000 % 0.000 % XXX XXX XXX
£ Subject to dollar reverse
" repurchase agreements — — 0.000 % 0.000 % XXX XXX XXX
g. Placed under option contracts — — 0.000 % 0.000 % XXX XXX XXX
Letter stock or securities
h. restricted as to sale-excluding
FHLB capital stock — — 0.000 % 0.000 % XXX XXX XXX
i. FHLB capital stock — 33,358,200 0.278 % 0.283 % XXX XXX XXX
j- On deposit with states — 25,571,698 0.213 % 0217 % XXX XXX XXX
Kk On deposit with other
" regulatory bodies — — 0.000 % 0.000 % XXX XXX XXX
Pledged as collateral to FHLB
. (including assets backing
funding agreements) — 1,047,913,283 8.737 % 8.900 % XXX XXX XXX
m Pledged as collateral not
* captured in other categories — 34,698,464 0.289 % 0.295 % XXX XXX XXX
n.  Other restricted assets — — 0.000 % 0.000 % XXX XXX XXX
o Collateral assets received and
on balance sheet — — 0.000 % 0.000 % XXX XXX XXX
Assets held under modco
p- reinsurance agreements — 1,942,402,344 16.195 % 16.498 % XXX XXX XXX
Assets held under funds
q. withheld reinsurance
agreements — 340,970,369 2.843 % 2.896 % XXX XXX XXX
r Total Restricted Assets
* (Sum of a through q) $ — $ 3,522,605,660 29.370 % 29.919 % XXX XXX XXX

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28

(2) Detail of assets pledged as collateral not captured in other categories (contracts that share similar characteristics,

such as reinsurance (excluding modco/FWH) and derivatives, are reported in the aggregate)

Gross (Admitted & Nonadmitted) Restricted Percentage
2026 6 7 8 9 10
1 2 3 4 5
Gross
G/A Total (Admitted .
Total Supportin Separate S/A Assets Increase/ CE(::‘:L'C & 11: edsltl:ﬂlltcttee?i
Description of General g Account (S/  Supporting Total Total From (Decrease) Year Nonadmitte to Total
Assets Account (G/ S/A A) G/A (1 plus 3) Prior Year 5 mi 6 Admitted d) Admitted
A) Activity Restricted Activity (b) (5 minus 6) mitte Restricted mitte
Restricted Assets
(a) Assets to Total
Assets
Derivative
Pledged
Collateral $ 34,698,464 $ — 8§ — —  $34,698,464 $ 35,660,056 $ (961,592) § 34,698,464 0.289 % 0.295 %
Total (c) $ 34,698,464 $ — $ — —  $34,698,464 $ 35,660,056 $ (961,592) § 34,698,464 0.289 % 0.295 %
Amount of
Total pledged
under derivative
contracts $ 34,698,464 $ — 8 — 3 —  $34,698,464 $ 35,660,056 $ (961,592) $ 34,698,464 XXX XXX
Total Excluding
Derivative
Collateral (Total
minus Amt of
Total pledged
under derivative
contracts) $ — $ — $ — $ — $ — $ — $ — $ — XXX XXX

(a) Subset of column 1
(b) Subset of column 3

(c) Total Line for Columns 1 through 7 should equal 5L(1)m columns 1 through 7 respectively and Total Line for Columns 8 through 10 should equal 5L (1)m Columns

9 through 11 respectively

(3) Detail of other restricted assets (contracts that share similar characteristics, such as reinsurance (exclude modco/
FWH) and derivatives, are reported in the aggregate)

None
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(4) Collateral received and assets held under modco/FWH reinsurance agreements reflected as assets within the
reporting entity's financial statements

1 2 3 4 5 6 7 8
Book/ % of BACV
Adjusted Book/ Book/ to Total % of
C . Adjusted Adjusted
arrying C . C . Fair Val Fair Val Fair Val Assets BACYV to
arrying arrying air Value air Value air Value :
Assets Value (Admitted Total
Value Value Collateral Modco FWH .
(BACYV) and Admitted
Collateral (BACV) (BACV) Nonadmitted) Assets**
et Mndco dekkdk FWH dekdedk w
General Account
a. Cash, Cash Equivalents and Short-
Term Investments $ 40,408,165 $§ 12,664,332 § 5,554,581 § 40,408,165 $ 12,659,773 $ 5,554,581 0.624 % 0.639 %
b. Schedule D, Part 1 Section 1 — 145,373,850 290,754,446 — 134,070,051 257,176,874 4.644 % 4.756 %
c. Schedule D, Part 1 Section 2 — 57,683,522 44,661,342 — 56,971,719 43,819,384 1.090 % 1.116 %
d. Schedule D, Part 2, Section 1 — 3,000,000 — — 2,940,682 — 0.032 % 0.033 %
e. Schedule D, Part 2, section 2 — — — — — — — % — %
f. Schedule B — 13,995,025 — — 13,615,186 — 0.149 % 0.153 %
g. Schedule A — — — — — — — % — %
h. Schedule BA, Part 1 — 5,437,769 — — 4,917,682 — 0.058 % 0.059 %
i. Schedule DL, Part 1 88,341,391 — — 88,343,670 — — 0.941 % 0.963 %
j. Other — — — — — — — % — %
k. Total Assets
(atbtctdtetf+gthtity) $ 128,749,556  § 238,154,498 $340,970,369 $128,751,835 $225,175,092  $306,550,839 7.538 % 7.719 %
1. Percentage to Total FWH Assets
(including Modco) % % % % % % % %
1 2 3 4 5 6 7 8
Book/ % of BACV
Adjusted Book/ Book/ to Total
Carrying Adjusted Adjusted Assets % of
Assets Value Carrying Carrying (Admitted BACYV to
(BACYV) Value Value and Total
Collateral (BACYV) (BACYV) Fair Value Fair Value Fair Value Nonadmitted) Admitted
wE Modco **** FWH ###=% Collateral Modco FWH * Assets**
Separate Account:
m. Cash, Cash Equivalents and Short-
Term Investments $ — $ 4910971 $ — 8§ — $ 4910971 — 0.189 % 0.189 %
n. Schedule D, Part 1 Section 1 — 4,190,123 — — 4,190,123 — 0.161 % 0.161 %
0. Schedule D, Part 1, Section 2 — 59,837 — — 59,837 — 0.002 % 0.002 %
p. Schedule D, Part 2, Section 1 — 99,320 — — 99,320 — 0.004 % 0.004 %
q. Schedule D, Part 2, section 2 — 1,694,987,595 — — 1,694,987,595 — 65.118 % 65.118 %
r. Schedule B — — — — — — — % —%
s. Schedule A — — — — — — — % — %
t. Schedule BA, Part 1 — — — — — — — % — %
u. Schedule DL, Part 1 — — — — — — — % — %
v. Other — — — — — — — % — %
w. Total Assets
( mtn+ot+ptgtristttutv) $ — $1,704,247,846  $ — 8 — $1,704,247,846 $ — 65.474 % 65.474 %
x. Percentage to Total FWH Assets
(including Modco) % % % % % % % %

*k = Sum of Column 1, 2, and 3 divided by Asset Page, Line 26 (Column 1)
*w = Sum of Column 1, 2, and 3 divided by Asset Page, Line 27 (Column 1)
**k = Sum of Column 1, 2, and 3 divided by Asset Page, Line 26 (Column 3)
**w = Sum of Column 1, 2, and 3 divided by Asset Page, Line 27 (Column 3)
***k (Collateral BACV) should equal Note 5L(1) Column 1, Line o.

***w (Collateral BACV) should equal Note 5L(1) Column 2, Line o.

**#**k (Modco BACV) should equal Note 5L(1) Column 1, Line p.

****w (Modco BACV) should equal Note 5L(1) Column 2, Line p.

**xx+k (FWH BACV) should equal Note 5L(1) Column 1, Line q.

*xxxkw (FWH BACV) should equal Note 5L(1) Column 2, Line q.
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9 10 11 12 13 14 15
Book/
Adjusted
Carrying
Value
Assets (BACYV) Related Party Code
FWH
Including
Modco 1 2 3 4 5 6
General Account
a. Cash, Cash Equivalents and Short-Term
Investments $18,218,912 $ — $ — $ — $ — $ — $ 18,218,912
b. Schedule D, Part 1 Section 1 436,128,296 — — — — — 436,128,296
c. Schedule D, Part 1 Section 2 102,344,864 — — 1,493,663 — — 100,851,201
d. Schedule D, Part 2, Section 1 3,000,000 — — — — — 3,000,000
e. Schedule D, Part 2, section 2 — — — — — — —
f. Schedule B 13,995,025 — — — — — 13,995,025
g. Schedule A — — — — — — —
h. Schedule BA, Part 1 5,437,769 — — — — — 5,437,769
i. Schedule DL, Part 1 — — — — — — —
j. Other — — — — — — —
k. Total Assets (a+tb+ctd+etf+g+h+itj)  $579,124,867 $ — S — $ 1,493,663 $ — $ — $577,631,204
1. Percentage to Total FWH Assets 100 % —% — % — % — % — % 100 %
9 10 11 12 13 14 15
Book/
Adjusted
Carrying
Value
Assets (BACYV) Related Party Code
FWH
Including
Modco 1 2 3 4 5 6
(including Modco)
Separate Account:
m. Cash, Cash Equivalents and Short-
Term Investments $ 4,910,971 $ — $ — $ — $ — $ — $ 4,910,971
n. Schedule D, Part 1 Section 1 4,190,123 — — — — — 4,190,123
0. Schedule D, Part 1 Section 2 59,837 — — — — — 59,837
p. Schedule D, Part 2, Section 1 99,320 — — — — — 99,320
q. Schedule D, Part 2, section 2 1,694,987,595 — — 1,239,637,903 — — 455,349,692
r. Schedule B — — — — — — —
s. Schedule A — — — — — — —
t. Schedule BA, Part 1 — — — — _ _ _
u. Schedule DL, Part 1 — — — — — — —
v. Other — — — — — — —
w. Total Assets
( mtntot+ptqtrtstttuty) $1,704,247,846  § — $ — $1,239,637,903 $ — $ — $464,609,943
x. Percentage to Total FWH Assets 100 % — % — % 73 % —% —% 27 %
1 2
% of Liability
to Total
Amount Liabilities#
y. Recognized Obligation to Return Collateral Asset (General Account) $128,749,556 1.60 %
z. Recognized Obligation to Return Collateral Asset (Separate Account) — — %
aa. Recognized Obligation for Modco assets (General Account) 234,159,016 291 %
bb. Recognized Obligation for Modco assets (Separate Account) 1,962,835,315 75.41 %
cc. Recognized Obligation for FWH (excluding Modco) assets (General Account) 341,739,816 425 %
dd. Recognized Obligation for FWH (excluding Modco) assets (Separate Account) — — %

# For lines y, aa and cc, Column 2 equals Column 1 divided by Liability Page,
Line 26 (Column 1)

# For lines z, bb and dd, Column 2 equals Column 1 divided by Liability
Page, Line 27 (Column 1)

(5) The Company does not have the collateral, modified coinsurance (Modco) or funds withheld reinsurance (FWH)
assets pledged for another purpose specific to the insurance reporting entity (not for the benefit of the reinsurer)

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
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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

No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates
No significant change

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

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year

(a) Membership Stock-Class A
(b) Membership Stock-Class B
(c) Activity Stock

(d) Excess Stock

(e) Aggregate Total (a+b+c+d)

(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer

2. Prior year-end

(a) Membership Stock-Class A
(b) Membership Stock-Class B
(c) Activity Stock

(d) Excess Stock

(e) Aggregate Total (at+b+c+d)

(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer

1 2
Total General Separate
2+3 Account Accounts
$ — 3 — 3 —
7,483,200 7,483,200 —
25,875,000 25,875,000 —
33,358,200 33,358,200 —
$ 753,481,038 XXX
1 2
Total General Separate
2+3 Account Accounts
$ — $ —  $ —
7,742,600 7,742,600 —
23,625,000 23,625,000 —
31,367,600 31,367,600 —
$709,869,520 XXX

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

Eligible for Redemption

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 $3,742,000,000. 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.

7.8

1 2 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 7,483,200 7,483,200 — — — —
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of March 31, 2026

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

7.9

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
850,613,373 1,047,913,283 § 575,000,000
850,613,373 1,047,913,283 § 575,000,000
_ — _
803,762,568 994,603,713 $ 525,000,000
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
850,613,373 1,047,913,283 § 575,000,000
850,613,373 1,047,913,283  § 575,000,000
— — _
803,762,568 994,603,713 $ 525,000,000
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(4) Borrowing from FHLB
a. Amount as of March 31, 2026

1. Current Year

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 575,000,000 575,000,000 — 577,223,020
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 575,000,000 $ 575,000,000 $ — 577,223,020
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 — 527,440,199
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — 8 527,440,199
b. Maximum Amount During 2026
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 8 — —
2. Funding Agreements 575,000,000 575,000,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3)  § 575,000,000 $ 575,000,000 —

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 March 31, 2026, 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 March 31, 2026 and
December 31, 2025:

(4) Components of net periodic benefit cost

Special or Contractual Benefits

Pension Benefits Postretirement Benefits Per SSAP No. 11
2026 2025 2026 2025 2026 2025

a. Service cost $ — 3 — — 3 — 8 — 3 —
b. Interest cost 196,348 857,791 18,673 90,877 — —
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 94,363 143,473 (47,791) (273,180) — —
f. Prior service cost or credit — — (6,246) (24,982) — —
g. Gain or loss recognized due to a

settlement or curtailment — — — — — —
h. Total net periodic benefit cost $ 290,711  $ 1,001,264  $ (35364) $ (207,285) $ — 3 —
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13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
D. Dividends Paid
On March 3, 2026, the Company declared an ordinary dividend in the amount of $267,000,000 which was paid to its sole
shareholder, Voya Holdings, on March 16, 2026.

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 March 31,

2026:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAYV) Total
a.  Assets at fair value
Bonds
Issuer Credit Obligations $ 10,394,362  $ — 3 — 3 — 3 10,394,362
Asset-Backed Securities — 1,238,110 — — 1,238,110
Total Bonds $ 10,394,362 § 1,238,110 § — 8 — 8 11,632,472
Preferred stock 2,618,012 1,014,596 32,355,903 — 35,988,511
Common stock 1,416,134 33,358,200 4,252,329 — 39,026,663
Other invested assets — 9,091,174 2,195,332 — 11,286,506
Derivatives assets
Equity contracts — 1,324,835 — — 1,324,835
Foreign exchange contracts — 251,421 — — 251,421
Interest rate contracts — 38,109,646 — — 38,109,646
Total Derivatives $ — S 39,685,902 $ — 3 — 3 39,685,902
Separate account assets 2,597,141,679 5,814,222 — — 2,602,955,901
Total assets at fair value/NAV $ 2,611,570,187 $ 90,202,204 § 38,803,564 $ — $ 2,740,575,955
b. Liabilities at fair value
Supplementary contracts and immediate annuities ~ $ — 3 — $ 31,933,969 $ — 3 31,933,969
Deposit type contracts — 243,489,046 — — 243,489,046
Derivatives liabilities
Equity contracts — 786,398 — — 786,398
Foreign exchange contracts — 197,651 — — 197,651
Interest rate contracts 512,032 36,021,237 — — 36,533,269
Total Derivatives $ 512,032 $ 37,005,286 $ — 8 — 3 37,517,318

Total liabilities at fair value $ 512,032 § 280,494,332 § 31933969 § — $ 312,940,333
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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 January 1, 2026 to March 31, 2026:

Beginning Total gains Total gains and

balance at Transfers and (losses) (losses) Ending balance

January 1, Transfers out of included in included in at March 31,
Description 2026 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements

a.  Assets
Preferred Stock $ 32,931,792 $ — 3 — 8 — 3 (575,889) $ — 8 — 8 — 8 — 8 32,355,903
Common Stock 6,612,060 (2,359,731) 4,252,329
Other Invested Assets 1,058,612 1,223,935 — 28 (271,939) 210,556 — — (25,860) 2,195,332
Total Assets $ 40,602,464 $ 1223935 § — 8 28 8 (3,207,559) $ 210,556 $ — S8 — S (25,860)  $ 38,803,564

b.  Liabilities
Supplementary contracts
and immediate annuities $ 33,198,761 $ — $ — $ — $ — $ — $ — S — $ (1,264,793) $ 31,933,968
Total Liabilities $ 33,198,761 § — 3 — 3 — 3 — s — s — s — S (1,264793) S 31,933,968

Transfers out of Level 3 during the period of January 1, 2026 to March 31, 2026 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



STATEMENT AS OF MARCH 31, 2026 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

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 March 31, 2026:

Aggregate Fair Net Asset Not Practicable
Type of Financial Instrument Value Carrying Value (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Issuer Credit Obligations $  3,156,943,015 § 3,422,843,759 § 85,045,497 § 2,642,324,623 $ 429,572,895 $ — 8 —
Assets-Backed Securities 2,305,498,950 2,533,109,428 — 2,129,207,631 176,291,319 — —
Preferred stock 97,225,409 96,941,482 2,618,012 24,823,974 69,783,423 — —
Common stock 39,026,663 39,026,662 1,416,134 33,358,200 4,252,329 — —
Mortgage loans 908,311,408 931,282,536 — — 908,311,408 — —
Contract loans 144,238,536 144,238,536 — 144,238,536 — — —
Other invested assets 179,877,116 183,592,247 — 163,857,256 16,019,860 — —
Cash equivalents and short-term
investments 88,345,627 88,350,187 72,180,614 16,165,013 — — —
Derivatives
Equity contracts 1,324,835 1,324,835 — 1,324,835 — — —
Foreign exchange contracts 2,365,314 1,365,891 — 2,365,314 — — —
Interest rate contracts 37,713,240 38,111,392 — 37,713,240 — — —
Separate account assets 2,602,955,901 2,602,955,901 2,597,141,679 5,814,222 — — —
Total Assets $ 9,563,826,014  $ 10,083,142,855  § 2,758,401,936 § 5,201,192,844  $1,604,231,234 $ — 3 —
Liabilities
Supplementary contracts and immediate
annuities $ 64,847,216  $ 66,091,698  $ — 8 — $ 64847216 $ — 8 —
Deposit type contracts 823,651,202 820,712,066 — 823,651,202 — — —
Derivatives
Credit contracts 44412 — — 44,412 — — —
Equity contracts 786,398 786,398 — 786,398 — — —
Foreign exchange contracts 1,844,262 3,444,570 — 1,844,262 — — —
Interest rate contracts 48,542,764 36,533,792 512,032 48,030,732 — — —

Total Liabilities $ 939,716,254  § 927,568,524  § 512,032 $ 874,357,006 $ 64,847,216 § — 3 —

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 March 31, 2026 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2026 through May 13, 2026,
the date the statutory financial statements were available to be issued.

Type 11 — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to March 31, 2026 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2026 through May 13, 2026,
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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26.

27.

28.

29.

30.

31.

32.

33

34.

35.

36.

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

Reserves as of December 31, 2025 were $653,555,304. As of March 31, 2026, $387,630,150 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $223,842,510 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 $42,082,644 favorable prior-year development since December 31, 2025. 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 $59,268,447 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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STATEMENT AS OF MARCH 31, 2026 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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STATEMENT AS OF MARCH 31, 2026 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 0
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 $34,698,464 ..........c.ccooiieiiiiieieieeeieee ettt ettt e e e s e e et e s e e s e e e s es et ese et ese s ese s esenseseseesesesesesens
Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... ....62,258,234
Does the reporting entity have any investments in parent, subsidiaries and affillates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.. 37,923,876 3. 37,578,803
Preferred Stock .... S 0
Common Stock 5. .365, 124,853
Short-Term Investments 5. ..15,000,000
Mortgage Loans on Real Estate .... . JS 0
All Other 3. 68,866,337
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 5. ....486,569,993
Total Investment in Parent included in Lines 13.21 to 13.26 above 5. 15,000,000
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccoeeiininirieieieieenns Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ 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:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccovevececucueeeeeeecceceeeeeeeeeeeaes $ e 88,343,670
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 88,341,391
15.3 Total payable for securities lending reported on the liability Page. ...........ccoeeveveveecueueieeeeeeceeee e ... 88,341,391

8.1
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STATEMENT AS OF MARCH 31, 2026 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 ... One Wall Street, New York, NY 10286 ........cccccooviiemnnnicninnrccienenne
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 16.1 during the current quarter? ..............cccccceeeenee. 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,
Global Atlantic Re LTD
Athene Asset Management LLC
Blackstone Alternative Asset Management L.P. ...............
Pomona Management LLC
Voya Investment Management Co. LLC
26NOT TN 1GA LP .ottt
Brookfield Asset Management Credit and Insurance Solutions Advisor, LLC
Apollo Insurance Solutions Group, LLC ..
16.5097 For those firms/individuals listed in the table for Question 16.5, 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 assets?...........c.cooveruereiriiiieereresieeeeee s Yes[ ] No[X] NAI
16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity's invested assets?...... Yes[ ] No[X] NAI
For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
108934 ... Voya Investment Management LLC

107105 .

143161 .
107580 ....
148269
106494 .
330509 .
312792 .
294320 ...

BlackRock Financial Management,
Global Atlantic Re LTD
Athene Asset Management LLC ..............
Blackstone Alternative Asset Management L.P. .....
Pomona Management LLC
. |Voya Investment Management Co. LLC

26North 1GA LP

Brookfield Asset Management Credit an
Apollo Insurance Solutions Group, LLC

nc.

(.1. Insurance Solutlons"Adwsor, LLC

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

If no, list exceptions:
5506 7#AF7
55067#AG5
55317KAB3

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..iiiiiiiiie ettt ettt et et et e e e eneas

8.2

Yes [ ]

Yes [ X ]

No [ X ]

No [

]

]

]
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19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

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

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. 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? ......... Yes[ 1 No[X]

8.3
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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 929,808, 196

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 $ 929,808, 196
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 $ 1,474,340
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 $ 931,282,536
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 41.190 %
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 30.469 %
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?

Outstanding
Date Lien Amount

Total 0
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STATEMENT AS OF MARCH 31, 2026 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
..... 00000 .....|..AA-3191255 . ..01/01/2026 .. |[Hannover Life Reassurance Company of America (Bermuda) Ltd. .BW OTH/G. ..0L. .|Reciprocal Jurisdiction...

..AA-3191255 .

..01/01/2026 ..

Hannover Life Reassurance Company of America (Bermuda) Ltd.

. |Reciprocal Jurisdiction




STATEMENT AS OF MARCH 31, 2026 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 Accident and
Health Insurance
Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo ISR 3,114,042 |......c.e..... 26,151 [, 8,997,957 [oeovievieiiieenn 0 e 12,138,150
2. AlASKA i AK o | ISR IRt 522,448 |................ 79,761 |........... 4,935,984 |....cooieviiiieenn 0 | 5,538,193
3. Arizona ..... . AZ .L 5,257,021 ... 8,432,042 |.. .13,837,935 |..
4. Arkansas .. .. AR .L .2,169,661 4,784,305 |.oooveeiinnenn O [ 7,043,463 |..
5. California .. CA .L 41,903,910 68,698,843 .. 112,896,616 |..
6. Colorado ...... .. CO .L 6,815,272 17,999,882 .24,824,058 |..
7. Connecticut .. . CT .L 5,102,469 3,956,821 .. 9,087,105 |..
8. Delaware ............. .. DE .L 2,176,857 |. ....1,341,734 .. 3,536,831 |..
9. District of Columbia . . DC .L ....328,798 |. ....3,254,099 ...3,601,414 |..
10. Florida .. .. FL .L ...16,697,816 |. 37,980,475 .57,833,366 |..
11. Georgia .. GA .L ... 11,157,083 |. 37,469,920 .49,604,221 |..
12.  Hawaii .. .. HI .L ....759,092 |. .. 43,390 ...1,170,746 |..
13. Idaho .... . ID .L ....927,107 |. 1,214,949 ...2,174,691 |..
14. lllinois ... L IL .L 25,706,521 51,989,826 .78,155,615 |..
15. Indiana . . IN .L .3,362,149 13,948,704 .17,348,884 |..
16. lowa ..... LA .L 3,727,202 8,294,880 .12,075,008 |..
17. Kansas . .. KS .L 2,536,223 ....1,151,753 |.. ...9,825,141 |..
18, KENLUCKY .. KY | ISR IR 2,597,009 |............... 149,868 |.......... 11,176,378 .o 0 | 13,923,256
19, LOUISIANA ..veveieeeeeeieciieie e LA | Lo e 4,514,983 |l 62,547 | 4,996,411 | 0 [ 9,573,942
20. Maine ....... .L 274,389 | O e 797,373 |..
21.  Maryland . .L ... 6,844,163 |.. .16,564,450 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA Lo e 9,429,216 |................ 60,635 |.......... 12,575,543 | 0 | 22,065,39%
23, MIChigan ......ccceoeeiiiiieiieee e MI Levoeoi e 9,565,537 |...............944 807 |.......... 11,554,984 | 0 o 22,065,328
24. Minnesota . .. MN .L ..10,370,399 |.. 11,166, 121 |..
25.  Mississippi .. MS .L ... 4,389,594 |.. .. 5,844,757 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO Lo e 7,910,788 | 21,333 | 15,736,926 |....oovoovvvevreeinns 0 | 23,669,047
27, MONEANA ..o MT Lo e 1,148,361 | 115,065 | 40,889 [ 0 [ 1,304,315
28. Nebraska .. . NE .L ..6,589,025 |..
29. Nevada ........ NV .L .. .12,489,602 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH Lo e 1,029,416 | 150 | 4,828,200 oo O [ 5,857,766
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ Lo v 7,636,028 |................ 64,538 |.......... 16,614,455 |.....ocoovvvviceeeenn 0 o 24,315,016
32.  New Mexico . .L ... 3,078,101 |.. .. 4,203,926 |..
33. New York ..... .Q .. 4,631,674 |..
34. North Carolina .. .L . .35,228,906 |..
35.  North Dakota .L 2,132,997 |. .. 2,645,813 |..
36.  OhiO ... .L ...12,290,779 |. .43,445,059 |..
37. Oklahoma . .L 2,119,235 |. .. 6,454,356 |..
38. Oregon ......... .L 2,120,164 |. ..5,315,850 |..
39. Pennsylvania ... .L .41,908,437 |..
40. Rhode Island .... .L ...4,619,005 ..
41.  South Carolina . .L .11,834,959 |..
42.  South Dakota ... .L .. 2,337,673 |..
43. Tennessee ... .L .16,145,979 |..
44, Texas ....... .L .83,951,374 |..
45. Utah ..... .L .11,370,722 |..
46. Vermont .L . .. 2,935,404 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s L ,013,408 |..........20,452,772 |.coooviviiiienn O [ 27,630,477
48.  Washington ........cccceerieuenieieeeieeeiee s Lo e 3,828,250 | 301,706 |........... 9,266,788 |.....c.ccovrvvennens 0 [ 13,396,745
49. West Virginia .L ...166,962 |. ...2,002,959 |..
50. Wisconsin .... .L ....84,334 |. . .34,384,812 |..
51, WYOMING wovoviriieiiieieieieieee e Lo e 265,844 |l 12,322 | 1,410,008 | O [ 1,678,175
52.  American Samoa .........ccoceereenieneneeneaeeens AS | N
53. Guam .............. .. GU .L
54.  Puerto Rico ...... .. PR .L
55.  U.S.Virgin Islands .........cccoccovveinnennennnnens VI e N
56. Northern Mariana Islands ....................ccc... MP  |......... N
57. Canada ........cccoceoeiennnne .. CAN N , .
58. Aggregate other alien .. o OT | ....335,640 |.
59.  Subtotal ....ocovviieeiiee e e, D 0. C N R 294,355,982
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 1,529,338 |..voveeeirieiine [0 (1 [ A 1,529,338 | 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....................feo..... XXX....... 420,488 |. 0. 420,488 |..
94.  Aggregate or other amounts not allocable by state o XXX e [ 0] 0 0.
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... . 296,305,809 |. .0]....... 956,020,551 |..
96.  Plus reinsurance assumed... XXX ...31,589,140 |. .. .0 f.........31,827,005 |..
97  Totals (all business)..... . XXX..... . 327,894,949 |. ...642,467,261 |.. .0.......987,847,556 |..
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX [ 268,748,410 |............1,391,471 |....... 369, 165,454 0 639,305,334
99. Totals (all business) less reinsurance ceded XXX 59, 146,539 16,093,876 273,301,807 0 348,542,222 80,367,064
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 0 ..335,821 |.. 0
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 335,640 0 181 0 335,821 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 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

11



STATEMENT AS OF MARCH 31, 2026 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 Nonqualified 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
Voya Investment Management LLC 58-2361003 DE
Voya Investment Management Co. LLC 06-0888148 DE
Voya Investment Trust Co. 06-1440627 CcT
Voya Investment Management (UK) Limited GBR
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Voya Realty Group LLC 13-4003969 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 VII, L.P. 26-1701070 DE
Pomona Capital VII, 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 |V 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 VIl 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 II, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment II, 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 IIl LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE
Pomona Voya (US) Holdings Associates Il LP DE
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 1V, 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 CcYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE

Pomona Voya Asia Pacific Associates, LLC DE



STATEMENT AS OF MARCH 31, 2026 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 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 Capital Asia Limited HKG

Pomona Europe, Ltd. GBR

Pomona Europe Advisers Limited GBR

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

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 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
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
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
Sconset Reinsurance Holdings LLC DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 CT
Voya Insurance Solutions, LLC 06-1465377 CT
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 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 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 Pomona Asia Pacific Private Equity Co-Invest | L.P. DE

Voya Financial Partners, LLC 06-1375177 DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Sconset Reinsurance Holdings LLC DE
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

Voya Phillippines Support Services Corporation PHL
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STATEMENT AS OF MARCH 31, 2026 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, N0
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial, N0 e
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, Inc.
. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. . | Company ... . | Ownership.. ..|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |.. . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial, Inc.
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 Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 99-3455416 .. | ..eeviiiiiiinn | eereriiiiiiiiinn | e [LLG e CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..22.310 ....|Voya Financial, Inc. ......ccccoeeuuunnnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | 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 ..evveeneneees | eeveeeies e 99-3455416 .. | PP LDE ] NIA....... Third Party Shareholders .................cc.. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..74.610 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn N0
Oconee Real Estate Holdings XVII - CROSSINGS Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 334830625 .. | .eeevvrrvrennn | eerrrnnnniininnn | e [LLC i CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..10.000 ....|Voya Financial, Inc. .......cccoeeuunnnnnnn N0
Oconee Real Estate Holdings XVII - CROSSINGS
. 4832 ...| VOYA FINANCIAL ..| 33-4830625 .. LLC .... .| Third Party Shareholders Ownership.. ..90.000 ....|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 81-3920167 .. OneAmerica Investment Advisory Services LLC . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 46-5378846 .. OneAmerica Retirement Services LLC ............ Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial, Inc.
Opportunity Investor P Secondary
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Associates, LLC Management.... .}..0.000 .... |Voya Financial, Inc.
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial, Inc.
Opportunity Investor P Secondary Associates,
4832 ... VOYA FINANCIAL ... | eveeieien e eeeeeeieeeeens LLC ettt ettt LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Opportunity Investor P, L.P. ............. LDE ] NIA....... Opportunity Investor P Associates, L.P. .. |Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL ..|94-2695108 .. Pen-Cal Administrators, Inc . |Voya Financial, Inc. ........ Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona G.P. Holdings LLC Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP Pomona Secondary Associates V LLC ........... Management.... .. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL .| 20-1779011 .. Pomona Associates VI, LP . |Pomona G.P. Holdings LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona Secondary Associates VI LLC .......... Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. .. Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. .. |Pomona Secondary Associates VII LLC Management. .. |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . . |Pomona G.P. Holdings LLC .. Management. ..|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates Management. .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. . ..|Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Capital Asia Limited .. . |Pomona Management LLC ... Ownership.. .100.000 ...|Voya Financial,
Voya Retirement Insurance an
4832 ... VOYA FINANCIAL ..o | eeeeeeiee e Pomona Capital VII, L.P. ...... LDE] e NIA....... Company Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ... | VOYA FINANCIAL ...vvveeeeieeeees | evviiiies s Pomona Capital VII, L.P. ...... L DE.... ... NIA....... Pomona Associates VII, L.P. . Management.... .}...0.000 .... |Voya Financial,
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L4832 ...

L4832 ...
L4832 ...

L4832 ...
L4832 ...

L4832 ...

L4832 ...

L4832 ...

. 4832 ...

...|VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
...| VOYA FINANCIAL
...|VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL
...| VOYA FINANCIAL
...| VOYA FINANCIAL
..| VOYA FINANCIAL
..| VOYA FINANCIAL ...
..| VOYA FINANCIAL ...
..| VOYA FINANCIAL ...

..| VOYA FINANCIAL ...

...|VOYA FINANCIAL ...
..| VOYA FINANCIAL ...

..| VOYA FINANCIAL

..| VOYA FINANCIAL

..| VOYA FINANCIAL

VOYA FINANCIAL

VOYA FINANCIAL ...
VOYA FINANCIAL ...

VOYA FINANCIAL
VOYA FINANCIAL

VOYA FINANCIAL

...| VOYA FINANCIAL

...|VOYA FINANCIAL ...
..| VOYA FINANCIAL
..| VOYA FINANCIAL ...

VOYA FINANCIAL

VOYA FINANCIAL

VOYA FINANCIAL

.| 20-0585365 ..
20-0585365 ..

26-1668484 ..
46-0666750 ..
36-4577583 ..
37-1513803 ..
37-1513803 ..

16-1771993 ..

26-1705350 ..

26-1705523 ..

26-1705523 ..
20-0554145 ..

Pomona Energy Partners US, L.P.

Pomona Energy Partners, L.P. ....
Pomona Europe Advisers Limited

Pomona Europe, Ltd. ....
Pomona G.P. Holdings LLC
Pomona Investors [V, L.P.
Pomona Investors IV, L.P.
Pomona Investors V L.P.
Pomona Investors V L.P.
Pomona Management LLC ....
Pomona Primary Associates IV LLC ..
Pomona Primary Associates V LLC ...
Pomona Secondary Associates V LLC
Pomona Secondary Associates VI LLC ..
Pomona Secondary Associates VII LLC ....
Pomona Secondary Associates VIII, LLC
Pomona Voya (US) Holdings Associates Il LLC

Pomona Voya (US) Holdings Associates II, L.P.

Pomona Voya (US) Holdings Associates

Pomona Voya (US) Holdings Associates
Pomona Voya (US) Holdings Associates

Pomona Voya (US) Holdings Associates IV, L.P.

Pomona Voya (US) Holdings Associates LLC ....
Pomona Voya (US) Holdings Associates V, L.P.

Pomona Voya Holdings Associates V, LLC
Pomona Voya
Pomona Voya

Pomona Voya Holdings Co-Investment

Holdings Associates, L.P. .. [..
Holdings Associates, L.P. .. |..

Associates L.P. ......eeeeiimiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates L.P. ......eeeeiiiiiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates L.P. ......eeeeiimiiiiiiie .. DE.....
Pomona Voya (US) Holdings Co-Investment
Associates |1, L.P. ooeeeeiieiiieeeeeeeans ..DE.....
Pomona Voya (US) Holdings Co-Investment
Associates 11, L.P. ..ocooiiiniiiiiiiiiciiceann, ..DE.....

. |Pomona Capital VII, L.P. .....
. |Pomona Associates VII, L.P. .
. |Pomona Europe, Ltd. ...
.. |Pomona Management LLC ...
.. | Voya Pomona Holdings LLC

. |Pomona G.P. Holdings LLC ..
.. |Pomona Primary Associates IV LLC .

. |Pomona G.P. Holdings LLC
.. |Pomona Primary Associates V LLC

. | Voya Pomona Holdings LLC
. |Pomona G.P.
. |Pomona G.P.
. |Pomona G.P.
. |Pomona G.P.

. |Pomona G.P. Holdings LLC ..

Holdings LLC
Holdings LLC
Holdings LLC
Holdings LLC
Holdings LLC ..
Holdings LLC ..
Holdings LLC ..

Pomona G.P.
Pomona G.P.
Pomona G.P.

Pomona G.P. Holdings LLC ..
Pomona Voya (US) Holdings Associates

Pomona G.P. Holdings LLC ..
Pomona G.P. Holdings LLC ..
Pomona Voya (US) Holdings Associates 11

LLC e
Pomona G.P. Holdings LLC

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates IV LLC

Pomona G.P. Holdings LLC ..

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates V, LLC|

Pomona G.P. Holdings LLC ..

Pomona Voya (US) Holdings Associates LLC .
Pomona Voya (US) Holdings Associates |l LLC

Third Party Shareholders

Pomona G.P. Holdings LLC

Pomona G.P. Holdings LLC
Pomona Voya (US) Holdings Associates II,
L.

. [Management.

Management.... ... 0.000 ....
Ownership .100.000 ...
Management..........cevvvveveeerieeeenennnidns 0.000 ....
Management..........cevvvveveeerieeeenennnidns 0.000 ....
Ownership ..}.100.000 ...
Management. .. 0.000 ....
Management.... ... 0.000 ....
Management..........ooeeeeemieeniiiennnnnnsd ... 1.000 ....
Management..........ooeeeeemieeniiiennnnnnsd ...50.000 ...
Management..........coeveeemieimiiinnnnnnns ...49.000 ....
Management..........ooeeeeemeiiiiiinnnnnnnd ... 0.000 ....

Management

..0.000 ....

. [Management. 0.000

. [Management. 0.000 .
Ownership.. 100.000
Management. 0.000
Management. 0.000

. |Management. 0.000
Management. 0.000 .
Management. 0.000 .
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership.. 100.000
Ownership
Ownership .
Ownership .100.000 ...
Management.... .. 0.000 ....
Management..........coeeeeeeemiiiiieeeneneides 0.000 ....
Ownership ..}.100.000 ...
Management.... .. 0.000 ....
Management.......c.cooevieiiieiinnninn fonn 0.000 ....
OWNership.....ccoeeiuiiieeiiiiiieeeeee .100.000 ...
Management..........covveeeeemiiieieeneeneiden 0.000 ....

.. 0.000 ....

Voya Financial,

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

Voya Financial,
Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,
Voya Financial,
Voya Financial,
Voya Financial,

Voya Financial,

Voya Financial,

.|Voya Financial,

Voya Financial,
Voya Financial,

Voya Financial,

E55555555555555858%8

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 ... Pomona Capital VII, L.P. ............ ReliaStar Life Insurance Company . Management.... .. 0.000 .... |Voya Financial, .
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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) *
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo L P LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccceiunnnnnnee N0 e
Pomona Voya (US) Holdings Co-Investment |1 Pomona Voya (US) Holdings Co-Investment
B N0 N 1 N R [ I I L e WDE s NIA....... Associates |1, L.P. woooeeeiiieiiieeieeenes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee WNO e
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..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......ccccceeunnnnnnee N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings IV, L.P. .. DE.....[...... NIA....... Company .... Management.... .. 0.000 .... |Voya Financial, N0 e
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings IV, L.P. .. DE.....|...... NIA....... Management.... .}.. 0.000 .... |Voya Financial, WNO e
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings IV, L.P. .. LDE ] NIA....... ReliaStar Life Insurance Company .... Management.... ..0.000 .... |Voya Financial, N0
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..33.300 ....|Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ LPe Ownership ..0.100 .... |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...  VOYA FINANCIAL ..o | eeeeeenne ] e | i | e | oo Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..32.690 ....|Voya Financial, Inc.
Pomona Voya (US) Holdings Associates V,
4832 .../ VOYA FINANCIAL eeveeeeeeeeeeeeeeeeeeeee | eeeeiiee e e | e | e Pomona Voya (US) Holdings V-A, L.P. ........... WDE s NIA....... O S OWNErship..coeeeeeeeeeeeeeee e ..0.100 .... |Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... LDE ] NIA....... ReliaStar Life Insurance Company ............ Ownership ..}..27.250 ....|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. . . |Pomona G.P. Holdings LLC Management. ..0.000 .... |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Pomona Voya Asia Pacific Associates, L.P. ... [.. .. |Pomona Voya Asia Pacific Associates, LLC . |Management. ..0.000 .... |Voya Financial, Inc.
4832 ...|VOYA FINANCIAL . . . Pomona Voya Asia Pacific Associates, LLC .... . |Pomona G.P. Holdings LLC .. Ownership.. .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... . [41-0451140 .. 0001108874 .. [NYSE . . |ReliaStar Life Insurance Company ............... Voya Holdings Inc. ........... Ownership .100.000 ...|Voya Financial, Inc.
ReliaStar Life Insurance Company of New York
. 4832 ...|VOYA FINANCIAL ... . [53-0242530 .. 0001163710 .. [NYSE . AN DS........ ReliaStar Life Insurance Company .... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 84-1437826 .. Security Life Assignment Corporation ... 00| e NIA....... Voya Financial, Inc. .......ccccceeens Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL .. Sconset Reinsurance Holdings LLC ........ COMPANY e Ownership..... ..24.240 ....|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL . Sconset Reinsurance Holdings LLC . |ReliaStar Life Insurance Company . . | Ownership.. ..16.160 ....|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 26-2060323 .. Tango Health, Inc. ....ccccconinnninnnnnnnnne Benefitfocus.com, Inc. .....ccee... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
4832 .../ VOYA FINANCIAL .oeveeeeeeeeeeeeeeieeeieee | eeeeeieee v e, VAAM (Cayman) Ltd. .. Assets LLC ovenvieeieee e Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 87-2198755 .. VAAM GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 93-1766128 .. VFI India Holdings LLC Voya Financial, Inc. .....cccooeeiiiiiiniiinis Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 88-3236443 .. VIM Holdings LLC Voya Holdings Inc. ........... Ownership ..|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ...NIA.......| Third Party Shareholders Ownership.. ..|Voya Financial, Inc. .
. 4832 ...[VOYA FINANCIAL ... 33-2315739 .. VIM SLP Holdings LLC ... LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 33-2337236 .. VIM SLP Holdings Inc. .....ccoeveeeeeeeenens LDE] e NIA....... VIM Holdings LLC Ownership ..|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Voya Global Services Private Limited . |Voya Financial, Inc. . Ownership.. ..|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... Voya Global Services Private Limited ........ VFI India Holdings LLC .. Ownership . |Voya Financial, Inc.
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
L4832 .. [VOYA FINANCIAL .ooeveeeiieeeireenieeenn [ eeeeiees e | e | e | e | e Limited oo SIRL) NIA....... AsSetS LLC .evveeieeiiiieeiee e OWNEISNIP..eeeveeerreeeree e .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ... 13-3863170 .. Voya Alternative Asset Management LLC ........ Assets LLC Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 83-0965809 .. . Voya Benefits Company, LLC . . | Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 86-1020892 .. 000088286 . |Voya Capital, LLC ... . |Voya Investment Management LLC .... . [Ownership.. ..}.100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL J IR Voya CML GP LLC ...... . |Voya Alternative Asset Management LLC Ownership.. .100.000 ...|Voya Financial, Inc.
. 4832 ...[VOYA FINANCIAL ... 27-2278894 .. Voya Custom Investments LLC .. Voya Holdings Inc. . Ownership..... .100.000 ...[Voya Financial, Inc.
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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 Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAMM GP LLC oo ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 . [VOYA FINANCIAL .oovvvieiiiieiiiiiiiiniie [ evviiees i v [ i [ i | i [ LDE] NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|Voya Financial, Inc. ......cccovrruennne N0
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL .oveviieiiiniiieeiiieens [ eeviiees | e | i [ i | (RNF) LP e LDE] NIA s ] e OWNErship....ccueeerveriiiieiiieeiieens .100.000 ...|Voya Financial, Inc. ......cccouvrrunnnne N0
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
. 4832 ...| VOYA FINANCIAL cod] e | i | s Originator LLC v | DE] s NIA....... .... | Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn N0
4832 ...|VOYA FINANCIAL ..| 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. . LN NIA....... Voya Holdings Inc. .... | Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnee N0 e
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ...| 06-1375177 .. 0000912650 .. [NYSE ....oevveieiieeieeeeieennns Voya Financial Partners, LLC ... LDE] e NIA....... COMPANY e Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0 e
. 4832 ...| VOYA FINANCIAL ...| 52-1222820 .. Voya Financial, Inc. .....cccuee. LDE ] UIP....... Third Party Shareholders ................cc.... Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn N0
4832 ...|VOYA FINANCIAL ...| 86-1020893 .. . | Voya Funds Services, LLC LDE] e NIA....... Voya Capital, LLC ..ooeeeeeeeeeeiiiiieeeeeeeees Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnee N0 e
. 4832 ...| VOYA FINANCIAL ..|02-0488491 .. Voya Holdings Inc. ........ L CTe] e UP....... Voya Financial, Inc. .............. .... | Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn 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 .| Voya Holdings Inc. Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 06-1465377 .. Voya Insurance Solutions, LLC . Voya Holdings Inc. .....ccoevveeiiieiinninnnnnns Ownership.. .100.000 ...|Voya Financial,
4832 ... VOYA FINANCIAL ..o | eeeeieien ] e Voya Investment Management (UK) Limited ...... LGBR....]...... NIA....... Voya Investment Management LLC ............... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
Voya Investment Management Alternative Assets
4832 ...|VOYA FINANCIAL 13-4038444 .| s | e LLC ettt ettt . Voya Investment Management LLC ............... OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 06-0888148 .. 0000033670 .. Voya Investment Management Co. LLC ............ Voya Investment Management LLC .. . [Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 58-2361003 .. 0010542667 .. Voya Investment Management LLC ... . |VIM Holdings LLC ........ccceeeenns . | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 06-1440627 .. Voya Investment Trust Co. .... .. |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,
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Multi-Strategy Opportunity Fund LLC .... . |Voya Alternative Asset Management LLC ..... Ownership.. .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 39-2624681 .. Voya Nonqualified Plan Pay Services, LLC .... . |Pen-Cal Administrators, Inc. ....... .. | Ownership.. .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|52-2197204 .. Voya Payrol | Management, Inc. .......cccoeeennns Voya Financial, Inc. .....cccceeeeiininninnns Ownership.. .100.000 ...|Voya Financial,
Voya Philippines Support Services
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Corporation ....coeeeeeeeeieiiiiiiieiieeeeeeee LPHLLL NIA....... Voya Financial, Inc. .....cccceeeeiininninnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..99.990 ....|Voya Financial, Inc. ......ccccevuuuunnnnnn N0
4832 ... VOYA FINANCIAL ... | ereeeenne ] e | i | e | oo Voya Pomona Asia Pacific G.P. Limited ........ O] NIA....... Pomona Voya Asia Pacific Associates, L.P. |OWnership........ccccouuemmmmuunvnnnnnnnnns .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
4832 ...  VOYA FINANCIAL ..o | eemeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen N0 e
Voya Pomona Asia Pacific Private Equity Co-
4832 ...  VOYA FINANCIAL ..o | eemeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4152011 | s | e | e Voya Pomona Holdings LLC .....ccoeeeeeieiieiieenns LDE] e NIA....... Assets LLC oooeeeeeeeeeiiieeee Management..........ceeeeeeeeiieiiiennnnnns .. 100.000 ...|Voya Financial, Inc. .......cccccceunnnnnee N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeeeiiiiiiie | e | e Voya Realty Group LLC .....oovvvviviiiiiiiiiiiiinees LDE] e NIA....... Assets LLC oooeeeeeeeeeiiieeee OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..| 22-1862786 .. Voya Retirement Advisors, LLC .. LN NIA....... COMPANY e Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Renewable Energy Infrastructure De
L4832 ...[VOYA FINANCIAL .ooveveeeieeenieeeieenne [ eeeiiees e 87-1885741 .. LR e LDE] NIA....... VAAM GP LLC e OWNEISNIP..eeeveeesree e .100.000 ...|Voya Financial, InC. ....ccccovvvercunennne N0 e
. 4832 ...|VOYA FINANCIAL .| 71-0294708 .. Voya Holdings Inc. .....cooeeviiiiiiiiiiiniinn, Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 52-1317217 .. Voya Services Company . |Voya Financial, Inc. Ownership.. 100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. . |Voya Financial, Inc. ............ Ownership.. .0.200 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 85-1775946 .. Voya Special Investments, Inc. .....cccceeeeenns .. ReliaStar Life Insurance Company .. Ownership.. ..49.900 ....|Voya Financial,
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STATEMENT AS OF MARCH 31, 2026 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) *
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 851775946 .. | .eovviiiiiiiin | eeeeeeiniiinieee | e Voya Special Investments, Inc. .....cccccceeeens LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..49.900 ....|Voya Financial, Inc. .......ccccceuunnnnee YES ]
[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2026 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:

O 0RO
6 7 1 0 5 2 0 2 6 4 9 0 0
T R AT
6 7 1 0 5 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 0 5 2 0 2 6 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 6 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 0 5 2 0 2 6 4 4 8 0 0
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 6 4 4 9 0 0

0

o
—

0 1
0 1
0 1
0 1
0 1
0 1

o o
I — E—

14



STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, MisCellaneous THaDiliTies ..oooeiiiiieeece ettt s s e e s s senenenens [erenensnnenenas 10,352,301 oo 7,342,390
2505. Liability of pension benefits . 2,880,252 2,880,252
2506.  DErivative PAYADIE ..oociiieieiieceieecece ettt ettt ettt et et ettt et et e e et e e et eneetereetereeseteesereenetennaren [orereesesesereseseas 653,538 |... 890,434
2507. Suspense and clearing account .................... 175,201 [ 219,739
2508. Liability of other post-employment DENefils ..o orereeeieeinens (1,476,419)|...ocvvee. (1,476,419)
2597. Summary of remaining write-ins for Line 25 from overflow page 12,584,873 9,856,396
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 ....o.ouveeeveececiceeeceeieie ettt s e s s s s s esssnssasssesesesesesnanas |oresesesesesssnnans 165,001 | 27,859 |, 62,576
2705.  Assumed modified COINSUrANCE FESEIVES ......cceooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e e eee e e e e eeeeeneeeseeseseeeen e eeneenen |oeeeeeeeeenn (3,495,972) | (3,791,437) e (8,974,016)
2797. Summary of remaining write-ins for Line 27 from overflow page (3,330,972) (3,763,578) (8,911,440)
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STATEMENT AS OF MARCH 31, 2026 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 32,422,950 |....ooooneee. 41,613,235
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 ........cveveveuiuieieieiieteteteteeeee ettt etese e s s st e s et eseasass s s s sesesesesessssssassesesesesssssnasssesesesessssannannas |eoeeesesenesnnannnenas (71,957) [ 0

5. Deduct amounts reCeived ON AISPOSAIS ..............ccceueueveveeceeeeeeteeeeeeeeeeteteseseesesesesesesassesesesessassssesesassssssssesssasssssassesesasssasssssnns eesessscscsesees 32,350,994 | 0

6. Total foreign exchange change in book/adjusted Carrying ValUe ............cccoiuiiiiiiiiieiieieeeee e ne e snne s [eeneesnesnneeniesnnesneseesnss 0 i 0

7. Deduct current year’s other than temporary impairment recognized .. .7,331,183

8. Deduct CUITENt YEAr'S AEPIECIATION .........c.cveveveveececeieceiie ettt a ettt e s e s ess s s st s et esesessass s s st esesesessssnasseseseseanas [oeseseseseseseaeaeseeseneneeas (V1 1,859,102

9. Book/adjusted carrying value at the end of current period (LINES 142+3+4-5+6-7-8) ........ccocveveveveuereeieereeeieieieeeeeeeeeeseiesenes [oeeeeeeeeeseeeieeeneeneeeneeas (U1 S 32,422,950
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) 0 32,422,950

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 ..........ccovovriverireueereininenisieeeeeenes e 915,529,719 ..o 963,459,676

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 48,179,227 (..o 139,234,577
2.2 Additional investment made after acquisition . el 2,584,442 |.................. 4,760,998

3. Capitalized deferred interest and other .............

4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooeveieneiencnienenes foovmnee [0 0
10. Deduct current year’s other than temporary impairment rECOGNIZEM .........c.oeiieirieirniirieesee et ssenes [ereseseeese e (V1 1,548,249
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..915,529,719
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......

14.  Deduct total nonadmitted @MOUNLS .............ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 931,282,536 915,529,719
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 692,302,394 |......ccoec.. 679,207,266

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.cviiieieeeecececcceee ettt ettt s st eseseaesssn s s sesesesessansnnns |oeeeseeessaeaeaene 1,785,535 ..o 93,668,864
2.2 Additional investment made after acquisition . U PO 9,958,943 |.....covenve. 32,699,304

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. ACCTUAI OF QISCOUNT ...ttt ettt ettt seae et et s s sa s e et eses s s sesese s s es s ssseses s s s snsssesesassssssssesessansnsssesasssassssesssasananansns |eeesssscseeesneansncnas 18,436 | 158,490

5. Unrealized valuation INCrEASE/(AECIEASE) ...........c.cvcveveviriieeieeieeteteseseeee et e e setesesessse s ssssesesetesessss s st esesesesesessss s ssssesesesesessansssans |oeeeeseseneaeaens (2,086,940)......cccnvne (42,294,451)

6. Total gain (I0SS) ON AISPOSAIS ........c.cucuiuieieieteteeeeceeeeeie et et ete ettt esese s sttt et esesesea s s s s et et et esessssas s sesesesesesssssnssssesesans [oeseseeneseseseseaeaens 370,684 |....ooiene 1,058,598

7. Deduct amounts received on disposals . i [ 12,889,538 |.covierinne 70,372,068

8. Deduct amortization of premium, depreciation and proportional @MOMZAtON ...................cccueuiuiuieieieeeieeieieteeeee et oot 115,873 [ 1,368,725

9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (106,635)[....cccvvvrcrnnne 543,050
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cocrueueveeeeeeuceeeeieeeececeeteeeesssese e sesenenaesesesesenenanaees |eeeeseseeesseenneenes 409,426 |......ccoovvvinnne. 997,932
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..688,827,579 |... ..692,302,39%4
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13. Statement value at end of current period (Line 11 minus Line 12) 688,827,579 692,302,394

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 6,755,073,446 |............ 7,142,147 ,487

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 285,653,919 |............ 1,403,535,663

3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 4,064,168 |......ccevnenee 26,986,323

4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (44,660,317)|..cccvceeenne (5,980,491)

5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 1,308,440 |... ..(11,285,780)

6. Deduct consideration for bonds and stocks disposed of . [ 529,943,450 |............ 1,757,872,923

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 10,287,652 |................. 42,064,199

8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (1,860,489) ... 10,494,262

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 3,330,871 [.ceeee 11,409,690
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 1,028,992 |... 522,794
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cocoevrrrrrreeeeriririeieeereeeeeesesienes [oeeeeens 6,457,046,186 |............ 6,755,073,446
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) 6,457,046, 186 6,755,073,446
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STATEMENT AS OF MARCH 31, 2026 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 [ 1,421,007,037 |............... 129,176,597 |.....coveeee. 173,977,449 |.......cocoeee. 4,993,875 |............ 1,381,200,060 |.....ooveeereeeeeneneeennenn 0 oo [V 1,421,007,037
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,961,352,450 |........co.cc. 72,979,258 |................ 138,920,360 |................ (22,482,961)|............ 1,872,928,387 oo 0 [ [V S 1,961,352,450
B NAIC B () et bbbttt et [ e 140,175,938 |..covvivrinne. 9,639,760 |......cccence.e. 16,473,223 |.ooeene 15,934,474 |............... 149,276,949 ..o 0 o, [V O 140,175,938
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 26,215,882 | 862,357 oo 986,110 |..ovvoveevrcicies (587,178 ... 25,504,951 | 0 o [V 26,215,882
5. NAIC5 (a)... JO PSRN 2,862,976 |.....ccoeveeerne 83,861 | [V 2,115,103 |....coovrne 5,061,940 |0 e [V 2,862,976
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 35,000 0 0 0 35,000 0 35,000
7. Total ICO 3,551,649,283 212,741,833 330,357, 142 (26,688) 3,434,007,286 0 3,551,649,283
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 2,399,565,635 82,380,985 189,147,103 (4,801,210)]..c.e.... 2,287,998,307 |[.oeeeeeeeeeneecrrnnnens 0 o0 2,399,565,635
9. NAIC 2 ettt b bbbt b et a et h e bt b et b et bt bt bt et e e eaesennes [e s 161,817,627 13,323,957 | 23,388,588 |...c.cvviiieine 666,284 |.............. 152,419,280 161,817,627
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 35,661,960 |.......cccovvvrnene. 262,731 | 324211 | (847,288)|....ccvvuvenne 34,753,192 | 0 o [V 35,661,960
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 43,104,360 |..cvviiieciciiricieinne [ 515,122 |..cocoeinn (1,087,961)|..........c...c. 41,501,277 | O [ [V 43,104,360
T2, NAIC B bbbt bbbt b ettt [srre e 18,207,709 |..eoveiciccicns (1 763,885 |...ooooveeee (4,308,039)|......cccvuenve 13,135,785 | 0 [ [V 18,207,709
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 3,332,580 0 22,800 (8,194) 3,301,586 0 3,332,580
14.  Total ABS 2,661,689,871 95,967,673 214,161,709 (10,386,408) 2,533,109,427 0 2,661,689,871
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 29,680,175 |...ecveereiriireicine [V T [V [V 29,680,175 | oeeveeeeecrerrnereeeen 0 [ [V 29,680,175
1B, INAIC 2 .ttt bt bt e b bt bt b £ b bt e bt ekttt ekt b et bttt eae e e [sere s 79,359,309 |.....ooovvinne 5,840,629 |........o...... 17,240,652 |......covveveieene (697,991) ..o 67,261,295 | 0 o [V 79,359,309
17.
18.
19.
20, INAIC B ..ottt h bbb et h ekt h et bt bt b et et h e e et ettt b et et n et 12 0 0 (12) 0 0 12
21, Total Preferred STOCK ..o 109,039,496 5,840,629 17,240,652 (698,003) 96,941,470 0 109,039,496
22. Total ICO, ABS & Preferred Stock 6,322,378,650 314,550,135 561,759,503 (11,111,099) 6,064,058, 183 0 6,322,378,650

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAICT $ oo, 9,993,955 : NAIC2 $ ocovvvvvennenn. 1,169,572 : NAIC 3 $

0 NAIC4 S

................. 0 ; NAIC5 $




STATEMENT AS OF MARCH 31, 2026 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 16,169,572 XXX 16,169,572 360,732 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 PIIOT YEAT .......c.ccvovveieveeeeeeeeeeeeiete ettt ettt eseseassssesssesesesens |eseseseeseaneeeseeeseneneneeaen (V1N S 21,485,072
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 2,326,187,047 |.......... 22,917,301,598
3. ACCTUAN OF GISCOUNL ...eeeeeiecertetete e iesctee et e s aeeeeees e eaeseeeees e eseseseeee e e seseeeeeee2 e s e s esesee e e aeseseeeees e anseseseses s ssseses et esssnsesnsesessnnas [oeieteessnasiciceseananas 2,200 | 70,640
4. Unrealized valuation iNCrEASE/(UECIEASE) ...........ccvevevivivirereteeiaieeteteteteteteseaeeesesssesesesesesssses st esesesesesessss et st asasesesesessassssssesesesesens [eoesenenensnesseeesessneneneenes [V 48,714
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [V 113,901
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 2,310,019,675 |.......... 22,939,019,925
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) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 16,169,572 .o 0
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) 16,169,572 0
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STATEMENT AS OF MARCH 31, 2026 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 (LINE 10, PrOT YEAI) .........c.c.oveeiveriuiiiiieiteseietseesesesessssssssese s s sssse st sssssssebesessssnsssesesessnsns | ssssssssseesanns (2,500,245)
Cost paid/(consideration reCiVEd) ON AAGItIONS ...........ccc.eiiiiriueueiiiiiceetete ettt sttt st ses bbb st ssses b e s s ssseses bbb s e ses b e bt s snseses et ssssnsnsebebasansnne | frtstsetesesneneanees 132,569
Unrealized ValUuAtion iNCTEASE/(UECTEASE) ............c.cvvueueuereiieeesesesesstseseseses s sassesesesssssssesese s ss s sesese s s ssseses et st ssss s e s et s s s ses et et s s e se s et et ssssnsesesesesns | ebessstssietenisnenes 462,638
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiiiiitiitiiie ettt bbb bbb b bt E bt b e R b b€ b e bRt b e bt bbb e bbbttt bbb s
Considerations received/(paid) ON tEMMINGHIONS ...........oiiiii ettt e et e et et e e et e e e e es e et e e et et e s eneene e e enean
44T 7251 o PPN

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in boOK/AdJUSLEA CAITYING VAIUE .............c.cueviieiieieeeiiieeieiete ittt ettt es et s s sesesesnnae eattsseetesasnenes 2,083,447
Book/adjusted carrying value at end of current period (LINES 142+3+4+5-8+T+849) ......ccceiiiiiriririiiiiiiisiieteteiieesete et ss sttt ss bbb ssensnse | tsteesessenteeesierenas 37,359
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 11)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

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
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 [............ 7,043,333 |oovvveennnns 6,712,995 [02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ..evvvvvrnnnnnnnnn fornnnniiiiiiiiiiiinn, 0 i, (26,403)| 44965L-AL-8 . [Adj % Due 2/11/2041 Mo-1 .....ooooees |1 oo e, 7,043,333 [..ovvvnnnns 6,739,398
KEY COMMERCIAL MORTGAGE TRUST
ISERIES 2020-S3 CLASS C 144A Adj %

000000000 .......... CUBX.NA.B.AA i L R, 3,500,000 |............ 3,484,621 |............ 2,841,429 |02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) .eevvvvvrrinnnnns forniiiiiiiiiiiiiiinee [V 0 |49308V-AE-7 . [Due 9/16/2052 Mo-1 .......evvemmmmennnn |1 eiiiiiiiiiiiiiiiiiiiiiiiiiins |, 3,484,621 |............ 2,841,429
CAL| MORTGAGE TRUST SERIES 2019-
101C CLASS D 144A Adj % Due

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 4,000,000 |............ 4,032,016 |............ 3,633,809 (01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvrriiiens forniiiiiiiiiiiiiiiae [V FO (9,005) [ 129890-AL-3 . [3/10/2039 Mo=1 .....eevummmmniniiiiiins |3 s [, 4,032,016 |............ 3,642,814
MORGAN STANLEY CAPITAL | TRUST
SERIES 2018-MP CLASS A 144A Adj %

000000000 ... CMBX.NA.15.AAA ... 1. 10,000,000 |... ...9,958,518 |............ 9,244,272 |01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) ... .. 0 |61691D-AA-5 . |Due 7/11/2040 Mo-1 . . ....9,958,518 ... 0,244,272
BANK SERIES 2018-BN

12574409 .......... CVBX.NA.15.AAA ..o L R, 3,000,000 |....cennnns 2,099,476 |............ 2,739,233 |01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oevviiiiiiins foniiiiiiiiiiiie [V F (9,005) [ 06541K-BF-4 . [Due 5/15/2061 Mo-1 ......ooooeeeerneins |1 o [ 2,999,476 |............ 2,748,238
PRIMA CAPITAL LTD SERIES 2019-RK1
ICLASS AG 144A 4% Due 4/15/2038 Mo-1

000000000 ... CMBX.NA.15.AAA ... 1. ....2,760,061 |01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) 0 | 74166G-AE-9 . ... 3,042,047 .2,760,061

9999999999 - Totals

30,560,911

27,931,799

(44,413

30,560,911

27,976,212
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STATEMENT AS OF MARCH 31, 2026 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

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4

Total Replication

(Synthetic Asset)
Transactions

Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning inventory

Add: Opened or acquired transactions

Add: Increases in replication (synthetic asset)

transactions statement value.............

Less: Closed or disposed of transactions.

Less: Positions disposed of for failing effectiveness

30,563,548

30,563,548

o1 (=Y TSSOSO SOSSRP R RPTTURY NSRRI [V [V T 0 ooeereeeemerreeneeeeeeen 0 0 oo 0 0 fooerrrereemeereneeeeeen 0 e (O 0
Less: Decreases in replication (synthetic asset)

transactions statement value XXX 6,153 XXX XXX XXX XXX 6,153
Ending inventory 3 30,560,911 0 0 0 3 30,560,911
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STATEMENT AS OF MARCH 31, 2026 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 T4 . ...ttt eseeete s seeeseeeeeeeeseseseeeeeeeeseaeaseeee e e se e s e e e e et e e e s e aeE e e e e s eEseseEee e e s eeaeanseeebesesasananns  eisbetesssassireesinns 37,359
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 ettt s e eas s st s esessassna s s sssesesesesnnnsnensneneneniees s 37,359
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 40,802,119
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 (40,764,760)
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 42,113,264

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 (51,927,712)

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 50,204,326

Part B, SECHON 1, COIUMIN 20 .......c.iuititiieieieetetieres ettt e see s st te et s es bbbt e ee b s e £ eeeh e b b et ee e bbb st te bbb et eeebebes febebisisnsneesstsssnneneennas 0

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 50,204,326

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2026 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, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 106,205,014 |................. 65,739,535

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 438,978,844 |........... 1,550,909,794

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 25,064 | 64,681

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.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 380 | (472,121)

6. Deduct consideration received ON ISPOSAIS ............c...cviviueuiueriiieieeeeieietetesesees e esese et sesee et et esesesesesessssesssssesesesesessssasasesasaseses [oeeeessnsennas 473,028,688 |............ 1,510,036,874

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 72,180,614 | 106,205,014
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) 72,180,614 106,205,014
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STATEMENT AS OF MARCH 31, 2026 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 Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
5780 Powers Ferry Road - Building
........................................... Atlanta ..oooooeeeeeeiiiiiinnn foveeeeeennnn GGl 02/06/2026 .. | Freestone Powers Ferry LLC ..........|..... 52,252,777 |.................0 [..... 32,422,950 |........oeeveennn fovevvninnninnnnnn0 Joveeeeeiiieennnn0 o0 0 .1, 32,422,950 .....32,350,994 |0 )L (71,957)) L (71,957). L (169, 534)............. 499, 006
0199999. Property disposed 52,252,777 0 32,422,950 0 0 0 0 0 32,422,950 32,350,994 0 (71,957). (71,957) (169,534) 499,006

0399999 - Totals 52,262,777

o

32,422,950 0 0 0 0

o

32,422,950 32,350,994 0 (71,957) (71,957) (169,534) 499,006
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STATEMENT AS OF MARCH 31, 2026 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
30320 . Moreno Valley .. L 11/14/2024 .. .. 15,687,742
30433 . Lake Forest . 03/06/2026 .. ...22,389,865
30437 . San Diego . 02/24/2026 .. .9,200,000
30303 . Washington ... . 08/27/2024 .. . 7,390,244
30426 . Tal lahassee .. .01/28/2026 .. ....3,469,805 |... ....6,660,746
30442 . . 02/24/2026 .. ....8,075,000 |... .. 15,900,000
30330 . Chelmsford ... . 02/11/2025 .. 1,734,375
30357 . Kansas City . 06/05/2025 ..
30332 . Bridgewater . 02/21/2025 .. .
30435 . Reno ..... . 03/09/2026 .. .2,770,137
30430 . Parma .... . 02/06/2026 .. ....1,864,286 |...
30328 . Houston . . 12/19/2024 .. 0.
30391 . Humble ... . 08/22/2025 .. .. 0.
30447 .. Carrollton 03/24/2026 .....ooevn foeriiiiiiiiiiiiiee 5878 s 15,000,000
0599999. Mortgages in good standing - commercial mortgages-all other 48,179,227 2,584,442 153,347,859
0899999. Total mortgages in good standing 48,179,227 2,584,442 153,347,859
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

153,347,859

3399999 - Totals 48,179,227 2,584,442
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

28033 . LOS ANGELES . .02/02/2007 .. ..02/27/2026 .40,000 |. 0 0 .0 .0 0 .0
20347 . LOS ANGELES 12/22/2015 .. .01/12/2026 0 0 .0 .0 0 0
30126 . Vacaville 12/09/2021 ....01/02/2026 .... 0. 0. 0. ..0.. 0. .0
30226 . Hawthorne ... 12/09/2022 ....02/02/2026 0. ..0f. ..0f. 0. 0. .0
29339 L. [ASPEN e [ 0 e 01/06/2016 ....02/10/202%6 ... 0. 0. 0. ..0.. 0. .0
30230 . Newington ....ooooovrnnnniinnii o Cleiiis s s [ 02/02/2023 ....02/26/2026 0. ..0f. ..0f. 0. 0. ...0
29359 . o N 1 SRR (SRR AR 01/11/2016 ....01/29/2026 0. 0. 0. ..0.. 0. .0
30227 . [0 LT U PPN | ISR IPPPUPPPIP N 12/20/2022 ....03/30/2026 0. ..0f. ..0f. V) IO, 0. .0
30238 . Van Buren Township ......oocevveevvnvvennn fevvnnnnneeennen Ml o e 03/06/2023 ....02/23/2026 0. 0. 0. 03,778,235 | . . 0. .0
28391 . LAS VEGAS ..eveiiiiiiiiiiiiiiiis fevveevvveneeeeee Weniiiiiis s s s 03/30/2011 ....03/30/2026 0. ..0f. ..0f. 0. 236,672 |. ....239,453 |... 0. .0
30325 . Houston ....ooovvvveeniiiiiniinniniiiiiinnnns Jonnnneceeness Wevvnnnnininnnns fooeeenes veeeeens oo 11/22/2024 ...01/30/2026 ... 0. .01, .01, ..0]..........2,000,000 |. .2,000,000 ... .01, .0
0199999. Mortgages closed by repayment 0 0 0 0 25,165,406 25,263,715 0 0
29101 BIRMINGHAM ....vvvvvviviiiiiiiiiiiiiiiiiiinns fervninniininnnnn, A O R 09/10/2014 0 0 0 0 0 0
28926 . PHOENIX ... 04/01/2014 0. .0 .0 0. 0. ...0
28955 . NOGALES .12/06/2013 .. 0 0 .0 .0 0 0
28956 . NOGALES ... .12/06/2013 .. 0 0 .0 .0 0 0
20561 . SCOTTSDALE .. 04/03/2017 0. .01, .01, 0. .01, .0
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STATEMENT AS OF MARCH 31, 2026 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

30020 . Tempe 05/14/2021 ...1,786,719 |.... L0 L0 L0 .0
30096 . Phoenix ... 09/17/2021 .. 1,622,720 |.... L0 I L0 ...0
26814 . FOUNTAIN VALLEY .... 10/30/2013 L0 L0 L0 .0
21775 . LAKE FOREST ... .10/04/2005 .. 0 .0 0 0
28405 . SANTA CLARITA . .04/28/2011 .. 0 L0f 0 0
28491 . COSTA MESA .. .09/15/2011 .. 0 .0 0 0
28562 . FOSTER CITY ... 01/20/2012 L0 L0 L0 .0
28832 . 02/26/2013 L0 I L0 ...0
28835 . LOS ANGELES 02/26/2013 L0 L0 L0 .0
28850 . .. | SANTA MONICA .. 02/26/2013 L0 I L0 ...0
28887 . . [LOS ANGELES ... 05/30/2013 L0 L0 L0 .0
28902 . LONG BEACH 06/26/2013 L0 I L0 ...0
28903 . THOUSAND OAKS . 06/19/2013 L0 L0 .o114.821 | L0 .0
28912 . NEWPORT BEACH ... 10/31/2013 L0 I . 112,438 (... L0 ...0
28939 . SANTA MONICA .. .12/06/2013 .. 0 L0f 0 0
28944 . SAN FRANCISCO . .12/06/2013 .. 0 .0 0 0
28945 . PLACENTI .... .12/06/2013 .. 0 L0f 0 0
28946 . SAN DIEGO ... 12/06/2013 L0 I L0 ...0
28947 . SAN DIEGO ... 12/06/2013 L0 L0 L0 .0
28948 . EL CAJON .... 12/06/2013 L0 I L0 ...0
28949 . 12/06/2013 L0 L0 L0 .0
28950 . 12/06/2013 L0 I L0 ...0
28951 . 12/06/2013 L0 L0 L0 .0
28986 . HIGHLAND PARK . 12/20/2013 L0 I L0 ...0
29007 . SAN DIEGO 05/09/2014 L0 L0 L0 .0
29041 . WOODLAND HILLS .05/28/2014 .. 0 .0 0 0
29068 . SACRAMENTO .. .07/30/2014 .. 0 L0f 0 0
29082 . RANCHO CORDOVA 08/08/2014 .. 0 .0 0 0
29112 . SANTA MONICA .. .11/05/2014 .. 0 L0f 0 0
29129 . LA JOLLA .... 06/01/2015 .. 0 .0 0 0
29158 . SAN BERNARDINO ... 03/06/2015 L0 L0 ....383,642 |... L0 .0
29161 . LA PUENTE ... 03/06/2015 L0 I .. 227,567 |... L0 ...0
29163 . EL MONTE .... 03/06/2015 L0 L0 L0 .0
29165 . 03/06/2015 L0 I L0 ...0
29204 . SAN FRANCISCO . 04/01/2015 L0 L0 L0 .0
29205 ... LOS ANGELES ... 05/01/2015 L0 I L0 ...0
29321 . ROSEVILLE ...... ... 01/05/2016 .. 0 L0f 0 0
29349 . CITY OF INDUSTRY ... 01/28/2016 .. 0 .0 0 0
29462 . SAN DIEGO ... ... 08/03/2016 .. 0 L0f 0 0
29562 . COVINA . .04/03/2017 .. 0 .0 0 0
29563 . CARLSBAD .. .04/03/2017 .. 0 L0f 0 0
29602 . San Francisco . 07/13/2017 L0 I L0 ...0
29607 . Los Angeles .....eevevviviinnnnnninvnnnnnnns fevvnnneneennnenn CAecenis e [ 08/11/2017 L0 L0 L0 .0
29630 . Rialto .oeeeeeeeieeeceeie e eeceeneeeeen Jeenneeeeeeeee CAec e s 11/01/2017 L0 I L0 ...0
29674 . Rancho CuUCamoNga ........c..veevuveevuneenns fooneennneenneens CAunccncciees oo i e 01/31/2018 0 W0 L0 .0
29732 . NORTHRIDGE .....eeeeeeeenneeeemmnnnneeeenn Jeemmmneeeeemnns CAececcc e s e 07/24/2018 L0 I L0 ...0
29785 . Harbor City ... 11/21/2018 . L0 L0 L0 .0
29795 . Long Beach 12/14/2018 413,847 |.... L0 I L0 ...0
29821 . Anaheim ... 03/28/2019 401,719 |.... L0 L0 L0 .0
29825 . Antelope .. .04/26/2019 .. .. 828,211 . 0 .0 0 0
29987 . San Diego ... 11/19/2020 ..1,333,5% [.... 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2026 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
30253 . Los Angeles ... 09/06/2023 ... 7,574,275 |.... 0.
30271 . Buena Park 02/06/2024 ieeeeee... 1,956,081 ...
30414 . Redondo Beach .... 12/09/2025 ..ooi [ e [ 10,500,000 |....
30424 . Paramount ... .12/18/2025 .. . 10,000,000 |.

2777502 .
2915802 .
2916102 ....
2916302 ....
2916502 ....
3004020 ....
3004030 ...

28829 .
20081 .
290093 .
29708 .
20841 .

2909302 .
28954 ...

20045 .
29050 .
20051 .
20413 .

2880904 ...
2881004 ....
2881204 .

28936 .
28976 .
20115 .
20377 .
20878 .
29890 .
28730 .
28759 .
28762 .
28901 .
28021 .
28922 .
28927 .
28957 .
28958 .
28959 .
29109 .
20174 .
20176 .
20177 .
20178 .
20179 .
29180 .
20181 .
20182 .
29183 .

.. | LAKE FOREST
. | SAN BERNARDINO

. [ NORWALK

LA PUENTE
EL MONTE .
COVINA ....
ANAHEIN ...
ANAHEIM ...
DENVER ...
PARKER ...
BOULDER ...
Denver .
Denver .
BOULDER ...
EAST HARTFORD .
VERNON ...
VERNON ...
VERNON ...
STAMFORD ..
WESTPORT ..
WESTPORT ..

WASHINGTON
WASHINGTON ..
WASHINGTON ..
WASHINGTON ..
Newark ....
Newark ....
HOLLYW00D
ALTAMONTE SPGS ..

WELL INGTON ..
ORLANDO
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

03/06/2015
03/06/2015
03/06/2015
06/29/1990
06/29/1990
01/09/2013
07/29/2014
12/24/2014

12/19/2012

12/18/2019
12/03/2012
07/02/2012
07/02/2012

e 08/01/2013

07/30/2013

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

.08/24/2006 ..
.03/06/2015 ..

06/28/2018 ..
.09/25/2019 ..
.11/23/2015 ..
JURT RPN R 12/06/2013
oo e e [ 07/15/2014
JUR RPN R 07/15/2014
oo e e [ 07/15/2014
R RO R 07/20/2016
R IR TU R 12/19/2012

[ PPN R 12/19/2012

10/10/2013 ..
.12/05/2013 ..
1073172014 ..
.03/22/2016 ..
.12/18/2019 ..

.07/30/2013 ..
.04/01/2014 ..
.12/06/2013 ..
.12/06/2013 ..
.12/06/2013 ..

.03/30/2015 ..

191,207 |....
858,897 |....
536,810 |....
.. 528,630 |.
...194.274 ...

...1,508,405 |....

O 0O 0 00 0000000000000 ODO0OODODOOODOODODOODODOODODOODOOODOOOOOO OO O O D

0O 0O 0O 00 0000000000000 O0O0O0O0O0OO0DO0O0DO0DO0OODO0OOODODO0OODOODOOO0O0 OO0 O OO O O O

0 0O 0O 0000 0000000000000 O0O0O0O0O0O0DO0O0DO0DOODO0OOODO0OODODOODOOOO OO O OO O O

O 0O 000 0000000000000 ODO0OODODOOODOODODOODODOODODOODOOODOOOOOO OO O OO

0 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0ODO0O0DO0DO0OODO0OOODODO0OODOOOOOO OO0 O OO O O O
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SCHEDULE B - PART 3

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

20875 .
20880 .
20893 .

2679804 .

28479 ...

20453 .
20898 .
30304 .
20043 .
30057 .
30193 .

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
29184 . JACKSONVILLE 03/30/2015 .. 470,348 |.... 0. L0 L0 L0 L0 .0
29185 . JACKSONVILLE 03/30/2015 ...388,549 [.... 0. L0 L0 I L0 ...0
29186 . JACKSONVILLE 03/30/2015 .. 501,028 |.... 0. L0 L0 L0 L0 .0
29187 . JACKSONVILLE .. .08/30/2015 .. ...296,524 |. 0 0 .0 .0 0 0
29188 . JACKSONVILLE .. .03/3072015 .. 289,366 0 0 .0 L0f 0 0
29189 . JACKSONVILLE .. .08/30/2015 .. .. 462,577 0 0 .0 .0 0 0
29190 . JACKSONVILLE 03/30/2015 261,759 |.... 0. L0 L0 L0 L0 .0
29191 . JACKSONVILLE 03/30/2015 241,207 |.... 0. L0 L0 I L0 ...0
29192 . ST. AUGUSTINE .... 03/30/2015 401,028 |.... 0. L0 L0 L0 L0 .0
29193 ... JACKSONVILLE 03/30/2015 0. L0 L0 I L0 ...0
29194 ... JACKSONVILLE 03/30/2015 0. L0 L0 L0 L0 .0
29212 ... MIAMI 05/08/2015 0. L0 L0 I L0 ...0
29320 ... MAITLAND . e e 01/13/2016 0. L0 L0 L0 L0 .0
2949 ... LAKE WORTH 01/09/2017 0. L0 L0 I L0 ...0
29534 . CORAL GABLES .. ... 02/08/2017 .. 0 0 .0 L0f 0 0
29535 . JACKSONVILLE BEACH .08/02/2017 .. 0 0 .0 .0 0 0
29803 . Daytona Beach .... .01/30/72019 .. 0 0 .0 L0f 0 0
29850 . Miami JUURN FORR RN 08/01/2019 0. L0 L0 I L0 ...0
29921 ... Orlando ... PR FOR R RN 01/16/2020 0. L0 L0 L0 L0 .0
29947 ... Orlando ... JUPRN PO R 01/16/2020 0. L0 L0 I L0 ...0
29948 ... Orlando ... PR FOR R RN 01/16/2020 0. L0 L0 L0 L0 .0
29949 ... Orlando ... JUPRN PO R 01/16/2020 0. L0 L0 I L0 ...0
29950 ... Orlando ... PR FOR R RN 01/16/2020 0. L0 L0 L0 L0 .0
29951 ... Orlando ... [ FP I 01/16/2020 0. L0 L0 I L0 ...0
29952 . Orlando ... 01/16/2020 0. L0 L0 L0 L0 .0
30207 . Medley .... .08/10/2022 .. 0 0 .0 .0 0 0
30300 . Gainesville .07/08/2024 .. 0 0 .0 L0f 0 0
28604 . BRUNSI I CK .04/20/2012 .. 0 0 .0 .0 0 0
20831 . Marietta . ... 06/06/2019 .. 0 0 .0 L0f 0 0
29979 . Morrow . .08/27/2020 .. 0 0 .0 .0 0 0
28833 . HONOLULU .. 02/26/2013 0. L0 L0 L0 L0 .0
29609 . Honolulu 07/27/2017 0. L0 L0 I L0 ...0
29807 . Nampa ... 01/24/2019 0. L0 L0 L0 L0 .0
28862 . CHICAGO ... 04/04/2013 0. L0 L0 I L0 ...0
28920 . WARREN ... 08/23/2013 0. L0 L0 L0 L0 .0
30037 . Chicago 12/14/2021 0. L0 L0 I L0 ...0
29079 . INDIANAPOL IS ... 08/01/2014 .. 0 0 .0 L0f 0 0
30077 . . |Evansville ... 10/06/2021 .. 0 0 .0 .0 0 0
29983 . Over land Par: ...10/23/2020 .. 0 0 .0 L0f 0 0
0 0 .0 .0 0 0
0 0 .0 L0f 0 0
0. L0 L0 I L0 ...0
0. L0 L0 L0 L0 .0
0. L0 L0 I L0 ...0
0. L0 L0 L0 L0 .0
0. L0 L0 I L0 ...0
0. L0 L0 L0 L0 .0
0. L0 L0 I L0 ...0
0. L0 L0 L0 L0 .0
0 0 .0 .0 0 0
0. 0. 0. 0. 0. .0

30334 ...

. |BEVERLY ...

Richmond ..
Louisville
Kenner

FREDERICK
HYATTSVILLE ...
Ellicott City .
Beltsville ..
Livonia ...
Sterling Heights ...
Auburn Hills ..
Waterford ...

11/01/2019
12/19/2012
09/28/2011
06/24/2016

[ PPN R 10/28/2019

07/19/2024
05/25/2021
07/02/2021

02/07/2025

... 10/16/2019 ..
.. 1071672019 ..

.06/14/2022 ..
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

30000 .
30004 .
2881104 .

20855 ...

20861 .
30029 .
30115 .
30173 .
30184 .

Wayne Township
West Windsor
WESTFIELD ...
Henderson ...
Sparks
Las Vegas ...
Henderson ...
Henderson
Las Vegas

02/10/2021
12/19/2012
07/10/2019
08/01/2019
04/27/2021
11/05/2021

.11/09/2020 ..

.05/10/2022 ..
.06/09/2022 ..

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
29705 . Saint Paul .. 04/20/2018 ...2,825,345|.... 0.
29885 . Sartel | 11/01/2019 ...1,909,921 |.... 0.
29999 . Saint Paul .. 12/17/2020 ..1,483,340 |.... 0.
28028 . NAGS HEAD ... .12/27/2006 .. 0
28924 . CEDAR POINT . .04/01/2014 .. 0
28925 . NEWPORT ... .04/01/2014 .. 0
28974 . RALEIGH ... 11/25/2013 0.
20454 ... CHARLOTTE ... 07/06/2016 0.
20455 ... CHARLOTTE ... 07/06/2016 0.
29619 . Wilmington .. 10/05/2017 0.
29753 . Candler 08/31/2018 0.
29857 . Lincolnton .. 09/25/2019 0.
29940 . 02/25/2020 0.
29941 . 02/25/2020 0.
29986 . Char lotte ... .10/15/2020 .. 0
30196 . Hendersonville .07/14/2022 .. 0
30306 . Raleigh ... .08/01/2024 .. 0
30338 . .. |Gastonia . 02/25/2025 0.
2802802 . . |NAGS HEAD ... 06/03/2014 0.
29001 ... . 02/21/2014 0.
28866 . . [ MORRISON .. 05/08/2013 0.
29120 . KINNELON .. 12/15/2014 0.
29131 . 12/15/2014 0.
29133 . MIDLAND PARK .. 12/15/2014 0.
20497 ... SUMIT ... 02/15/2017 0.
29544 . HOBOKEN ... .02/27/2017 .. 0
29605 . Morristown .. ... 07/28/2017 .. 0
29658 . New Milford 12/14/2017 .. 0
29810 . Livingston .03/27/2019 .. 0
0
0.
0.
0.
0.
0.
0.
0
0
0

30263 .
20009 .
28705 .
28871 .
28914 .
28915 .
28916 .
28963 .
29763 .
30352 .
30411 .
30418 .
28561 .

. | NEW YORK ...

Las Vegas
WOODHAVEN
SCARSDALE

Brooklyn ....
New York ....
Middletown
Staten Island .
BROADVIEW HEIGHTS ...

05/09/2013
08/27/2013
08/27/2013
08/27/2013
12/06/2013
08/09/2018
04/03/2025
12/17/2025

05/03/2012

.02/02/2024 ..
.07/28/2014 ..
A2/2172012 ..

.12/16/2025 ..

=~
>

coocoocooocooooo

0O 0O 0O 00 0000000000000 O0O0O0O0O0OO0DO0O0DO0DO0OODO0OOODODO0OODOODOOO0O0 OO0 O OO O O O
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...5,331 ...
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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

28961 . CINCINNATI .. 12/06/2013 ... 71,456 |.... L0 L0 L0 .0
28919 . 08/13/2013 L0 I L0 ...0
29829 . Portland 04/08/2019 L0 L0 L0 .0
28379 . FRANKLIN PARK . .09/13/2011 .. 0 .0 0 0
28716 . . | WILLOW GROVE .10/02/2012 .. 0 L0f 0 0
28900 . HORSHAM ... .06/28/2013 .. 0 .0 0 0
28979 . NEW CASTLE .. 12/09/2013 L0 L0 L0 .0
29046 . ALLENTOWN 09/11/2014 L0 I L0 ...0
29149 . MECHANICSBURG ... 02/02/2015 L0 L0 L0 .0
29150 . MECHANICSBURG ... 02/02/2015 L0 I L0 ...0
29151 . LANCASTER 02/02/2015 L0 L0 L0 .0
29152 ... LANCASTER ... 02/02/2015 L0 I L0 ...0
29153 ... CAWP HILL ... 02/02/2015 L0 L0 L0 .0
29156 . CAMP HILL 02/02/2015 L0 I L0 ...0
29524 . EAST UNION TONNSHIP 12/16/2016 .. 0 L0f 0 0
29537 . JENKINS TONNSHIP .01/25/2017 .. 0 .0 0 0
29538 . PITTSTON TOWNSHIP .. .01/25/2017 .. 0 L0f 0 0
29539 ... JENKINS TONNSHIP ... 01/25/2017 L0 I ... 272,001 |... L0 ...0
29540 . HANOVER ... 01/25/2017 L0 L0 .. 247,746 |... L0 .0
29664 . Hazleton .......coovmeiineeemniiieeccenies e PAe e et 01/11/2018 L0 I L0 ...0
29755 . Warrington ......coovveiviiviiinninnnnniinnns v PAo e 09/27/2018 L0 L0 L0 .0
30032 . Exton 05/06/2021 L0 I L0 ...0
30090 . EAST UNION TONNSHIP .. 10/22/2021 L0 L0 L0 .0
30091 . . |PITTSTON TOWNSHIP ... 10/22/2021 L0 I . L0 ...0
30092 . HANOVER 10/22/2021 L0 L0 ....136 339 ... L0 .0
30093 . JENKINS TONNSHIP 1072272021 .. 0 .0 ..57,332 0 0
30094 . HANOVER 1072272021 .. 0 L0f ..77,619 0 0
30095 . Hazleton .. 1072272021 .. 0 .0 0 0
30172 . Pittsburgh .05/05/2022 .. 0 L0f 0 0
30215 . Pittston . .10/20/2022 .. 0 .0 0 0
28923 . SPARTANBURG . 08/23/2013 L0 L0 L0 .0
29836 . Lake Wylie .. 06/25/2019 L0 I L0 ...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
29801 . Johnson City .. .03/15/2019 .. 0 L0f 0 0
30161 . . [ Johnson City .03/10/2022 .. 0 .0 0 0
28763 . AUSTIN ... .09/28/2012 .. 0 L0f 0 0
28960 . VICTORIA . .12/06/2013 .. 0 .0 0 0
29325 . SAN ANTONIO . 09/01/2016 .. 0 L0f 0 0
29500 . HOUSTON 05/31/2018 L0 I L0 ...0
29645 . Baytown 12/07/2017 L0 L0 L0 .0
29876 . Woodlands ... 10/29/2019 L0 I L0 ...0
29879 . Baytown ... 11/06/2019 L0 L0 L0 .0
30002 . Denton ... 12/18/2020 L0 I L0 ...0
30244 . Gar land 06/27/2023 L0 L0 L0 .0
30262 . Grapevine ... 02/02/2024 L0 I L0 ...0
30367 . Euless . 06/11/2025 L0 L0 L0 .0
28905 . SANDY ... .07/19/2013 .. 0 .0 0 0
29366 . SALT LAKE CITY ..... 01/28/2016 0. 0. 0. .0
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

20496 .... MURRAY 11/09/2016 0. 0. 0. 0 0. .0
20546 ... SALT LAKE CITY .. 03/01/2017 0. ..0f. ..0f. 0 0. .0
30024 . Provo ... 03/17/2021 0. 0. 0. 0 0. .0
30052 . Provo .05/26/2021 .. 0 0 .0 0 0 0
30076 . . |Lehi ... .09/27/2021 .. 0 0 .0 0 0 0
30159 . .. [Taylorsville .04/11/2022 .. 0 0 .0 0 0 0
2954602 . .|Salt Lake City .. 05/01/2017 0. 0. 0. 0 0. .0
28595 . NORFOLK ... 04/03/2012 0. .0} ..0f. 0 0. .0
28741 . .. [MC LEAN ... 06/01/2012 0. 0. 0. 0 0. .0
28876 ... . | RICHUOND .. 05/08/2013 0. ..0f. ..0f. 0 0. .0
28952 ... HAMPTON ... 12/06/2013 0. 0. 0. 0 0. .0
28%62 . FAIRFAX ... 12/06/2013 0. .0} ..0f. 0 0. .0
20685 . Urbanna ... 02/15/2018 0. 0. 0. .0 0. .0
20686 . Topping 02/15/2018 0. ..0f. ..0f. .0 0. .0
30383 . Bridgewater . .08/19/2025 .. 0 0 .0 0 0 0
28761 . . | SEATTLE ... 06/01/2012 .. 0 0 .0 0 0 0
28990 . BELLEVUE . ...09/10/2014 .. 0 0 .0 0 0 0
20412 . LYNIOOD ... 06/28/2016 0. ..0f. ..0f. 0 0. .0
20657 . Olympia ... 12/01/2017 0. 0. 0. 0 0. .0
29020 . Seatac .... 01/30/2020 0. ..0f. ..0f. 0 0. ...0
30142 . . [Woodinville . 03/02/2022 0. 0. 0. 0 0. .0
30335 . 02/07/2025 . 0. ..0f. ..0f. 0 0. .0
28798 . 11/15/2012 ...1,358,689 [.... 0. 0. 0. 0 0. .0
20072 . HOWARD ... 07/28/2014 767,692 |.... 0. ..0f. ..0f. 0 0. .0
20121 . MILWAUKEE . 02/20/2015 ...7,068,382 |.... 0. 0. 0. 0 0. .0
20318 . WAUKESHA . 02/11/2016 ...1,876,465 |.... .0]... .0].. .. .0].. 0 . 0]. .0
0299999. Mortgages W|th partial repayments 590, 140,033 2,306 0 0 2 306 0 9,749,442 0 0
0599999 - Totals 615,403,748 2,306 0 0 2,306 25,165,406 35,013, 158 0 0
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BALP20-00-6 HARVEST PARTNERS VII1 LP WILMINGTON . .|HARVEST PARTNERS VIII LP .... . eeeeenn |22 1172772019 L ....1,635 0. ....66,09 |.. ...0.016
BALP20-04-8 . ..|NAUTIC PARTNERS IX KP ... WILMINGTON . NAUTIC PARTNERS IX KP ..... ..02/21/2020 . 19,455 |.. 0| 190,468 0.130
BALP20-10-5 . ..| VISTA FOUNDATION FUND 1V .. GRAND CAYMAN . VISTA FOUNDATION FUND IV ... ..07/24/2020 . .. 25,191 |.. .0 | 223,000 0.060
BALP20-13-9 .........| GREEN EQUITY INVESTORS VII WILMINGTON . GREEN EQUITY INVESTORS VIII . ..10/21/2020 . .. 15,416 |.. 0| 904,267 0.100
BALP20-14-7 . ..| VERITAS CAPITAL CREDIT OPPS FUND WILMINGTON . VERITAS CAPITAL CREDIT OPPS FUND .. 11/20/2020 . .. 93,750 |.. .0 | 854,945 1.370
BALP20-15-4 .........| GRYPHON PARTNERS VI LP ............. WILMINGTON . GRYPHON PARTNERS VI LP ............ ..12/18/2020 . 125,704 |.. 0| 424,349 0.220
BALP20-16-2 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . STONEPEAK INFRASTRUCTURE FUND IV LP . ..12/30/2020 . .8,8% |.. .0 | 809,058 0.020
BALP20-17-0 . ..|SILVER LAKE PARTNERS VI LP .. WILMINGTON . SILVER LAKE PARTNERS VI LP .... ..01/06/2021 . 7,897 |.. 0| 172,692 0.010
BALP20-18-8 . ..|EQT IX (NO2) USD SCSP LP ..... LUXEMBOURG . EQT IX (NO2) USD SCSP LP .... ..02/05/2021 . .9,523 |.. .0 | 113,235 0.030
BALP20-19-6 . ..| ARES CORPORATE OPP FUND VI LP . WILMINGTON . ARES CORPORATE OPP FUND VI LP . ..03/01/2021 . 42,771 .. 0| 229,086 0.040
BALP20-23-8 .........| THOMAS BRAVO DISCOVER LP Il LP .... WILMINGTON . ..| THOMAS BRAVO DISCOVER LP 11 LP . . |....06/11/2021 ... ....3,029 0. ...115,454 |... ...0.050
BALP20-24-6 .........|VSS STRUCTURED CAPITAL LP IV LP .... WILMINGTON . .| VS STRUCTURED CAPITAL LP IV LP . ....07/01/2021 ... .0 ...891,208 |... ...0.430
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V .. LUXEMBOURG . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . .0 | 720,995 0.050
BALP20-29-5 ..| THE RESOLUTE FUND V LP . NEW YORK THE RESOLUTE FUND V LP ... ..00/07/2021 . 0| ... 132,241 0.050
BALP20-32-9 .........| CHARLESBANK EQUITY FUND X ... . | BOSTON ..| CHARLESBANK EQUITY FUND X . |....09727/2021 ... ... 173,647 0. ,036,268 |... ...0.09
BALP20-33-7 .........|GENSTAR CAPITAL PARTNERS X .. WILMINGTON . .| GENSTAR CAPITAL PARTNERS X .... ....10/04/2021 ... ....9,28 .0 ...209,063 |... ...0.030
BALP20-34-5 .........|BERKSHIRE FUND X ............ .. | WILMINGTON . BERKSHIRE FUND X ........... .. 11/16/2021 . ..82,778 |.. .0 | 716,332 0.110
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI . | GRAND CAYMAN . ROARK CAPITAL PARTNERS VI ..01/03/2022 . .190,064 |.. 0| 506,775 0.060
BALP20-39-4 .........|THOMAS H. LEE EQUITY IX LP .. WILMINGTON ... ..| THOMAS H. LEE EQUITY IX LP . . |....01714/2022 ... 0. ...278,962 |... ...0.070
BALP20-42-8 .........|CLEARLAKE CAPITAL PARTNERS VII LP .... WILMINGTON . .| CLEARLAKE CAPITAL PARTNERS VII LP .... ....04/21/2022 ... .0 ...519,384 |... ...0.020
BALP20-43-6 ..|KKR GLBL INFRASTRUCTURE INVEST IV . LUXEMBOURG . KKR GLBL INFRASTRUCTURE INVEST IV . ..04/21/2022 . .9,0% |.. .0 | 346,326 0.020
BALP20-45-1 ..| THOMA BRAVO FUND XV LP ............. WILMINGTON . THOMA BRAVO FUND XV LP ............ ..06/02/2022 . 114,637 |.. 0| 240,570 0.030
BALP20-47-7 . ..| THE VERITAS CAPITAL FUND VIII LP WILMINGTON . THE VERITAS CAPITAL FUND VIII LP ..07/01/2022 . .312,832 |.. .0 | ... 171,894 0.020
BALP20-48-5 .........[HG SATURN 3 A LP ......cceeeees ST. PETER POF HG SATURN 3 A LP ...evvvnnneee ..07/01/2022 . . 0| , 174,675 0.030
BALP20-50-1 ..|MERIT CAPITAL FUND VII LP ... DOVER ....... MERIT CAPITAL FUND VII LP .. ..00/01/2022 . . .0 | .. 524,205 0.440
BALP20-55-0 ..| ACCEL-KKR CREDIT PARTNERS |1 LP . WILMINGTON . ACCEL-KKR CREDIT PARTNERS |1 LP . ..03/10/2023 ... 115,274 |.. 0| 157,209 0.280
BALP20-56-8 . ..|PERMIRA VIII ........ LUXEMBOURG . PERMIRA VI ........... ..03/20/2023 ... . 166,745 |.. .0 | 642,552 0.010
BALP20-58-4 .........|EQT X NO 2 USD SCSP LUXEMBOURG . EQT X NO 2 USD SCSP ..05/24/2023 . .. 46,670 |.. 0| 956,702 0.040
BALP20-59-2 ..|TADEBT FUND V ...... WILMINGTON . TADEBT FUND V ........ ..06/28/2023 . .150,000 |.. .0 | 895,313 0.160
BALP20-61-8 . ..| GREEN EQUITY INVESTORS IX LP .. . [ WILMINGTON . ..| GREEN EQUITY INVESTORS IX LP . |--..08/15/2023 ... .. 169,600 .0 ...857,450 |... ...0.040
BALP20-62-6 . ..|APOLLO INVESTMENT FUND X .. WILMINGTON . .| APOLLO INVESTMENT FUND X .... ....08/14/2023 ... 0. ,283,171 |... ...0.020
BALP20-63-4 .........| ALTOR FUND VI STOCKHOLM .. ALTOR FUND VI ..08/22/2023 . 0| ,192,353 0.080
BALP20-64-2 .........|BROOKFIELD INFRASTRUCTURE FD V .. | WILMINGTON . ..| BROOKFIELD INFRASTRUCTURE FD V .. . |-...00/15/2023 ... ... 121,762 0. ...960,458 |... ...0.010
BALP20-65-9 .........| GLOBAL INFRASTRUCTURE PARTNERS V ... . [WILMINGTON ... .| GLOBAL INFRASTRUCTURE PARTNERS V .. ....00/28/2023 ... ....260,863 .0 1,927,110 |... ...0.040
BALP20-66-7 . ..|FRANCISCO PARTNERS VII LP ...... GRAND CAYMAN . FRANCISCO PARTNERS VII LP ...... ..11/08/2023 . .3 .164,000 |.. .0 | ...902,000 0.030
BALP20-67-5 . ..| GENSTAR CAPITAL PARTNERS XI LP WILMINGTON . GENSTAR CAPITAL PARTNERS XI LP .. 11/07/2023 . .3 ..20,742 |.. 0| 2,156,254 0.020
BALP20-68-3 . ..|ALPINE INVESTORS IX LP .... WILMINGTON . ALPINE [NVESTORS IX LP . .. 12/15/2023 . .3 .215,349 |.. .0 | 1,075,582 0.090
BALP20-72-5 .........|SILVER LAKE PARTNERS VII LP . WILMINGTON . SILVER LAKE PARTNERS V11 ..01/04/2024 . .3 .570,250 |.. 0| ... 499,385 0.010
BALP20-75-8 . ..|EQT INFRASTRUCTURE VI ........ LUXEMBOURG . EQT INFRASTRUCTURE VI ........ ..01/25/2024 . .3 . 182,377 |.. .0 | 2,063,636 0.050
BALP20-76-6 . ..| NORNEST MEZZANINE PARTNERS V LP . WILMINGTON . NORWEST MEZZANINE PARTNERS V LP . ..02/02/2024 . .2 .381,739 |.. 0| ... 708,358 2.100
BALP20-77-4 . ..| CLAYTON DUBILIER & RICE FUND XII LP GRAND CAYMAN . CLAYTON DUBILIER & RICE FUND XII LP . ..02/07/2024 . .3 . .0 | 1,688,473 0.010
BALP20-78-2 . ..| THE RESOLUTE FUND VI LP ............ NEW YORK ... THE RESOLUTE FUND VI LP ... ..03/01/2024 . .3 . . 0| 1,071,468 0.030
BALP20-81-6 . ..|H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . H.1.G. WHITEHORSE MIDDLE MARKE LP . ..04/15/2024 . .2 . 284,414 |.. .0 | ...614,740 1.330
BALP20-83-2 .........|CARLYLE CREDIT OPPORTUNITIES |11 LP WILMINGTON . CARLYLE CREDIT OPPORTUNITIES 11 LP . ..05/28/2024 . .2 . 159,244 |.. 0| ... 947,807 0.040
BALP20-86-5 . ..|KPS SPECIAL SITUATIONS FUND VI LP TORONTO ...|KPS SPECIAL SITUATIONS FUND VI LP . |....00/19/2024 ... 3 0. 2,159,583 |... ...0.030
BALP20-90-7 . ..|TA XV-A LP WILMINGTON ... .| TA XV-A LP ....02/10/2025 ... 3 .0 1,700,000 |... ...0.030
BALP20-91-5 .........|FRANCISCO PARTNERS AGILITY II1 LP .. GRAND CAYMAN . FRANCISCO PARTNERS AGILITY I11 LP . ..03/05/2025 . .3 .0 | ... 374,250 0.030
BALP20-92-3 ..|FS EQUITY PARTNERS IX LP ....... WILMINGTON . FS EQUITY PARTNERS IX LP ....... ..03/20/2025 . .3 0| 2,074,310 0.210
BALP20-93-1 .........[HIG CAPITAL PARTNERS VII-A LP . WILMINGTON . ..|HIG CAPITAL PARTNERS VII-A LP ... . |....03/28/2025 ... 3 0. ...578,125 |... ...0.040
BALP20-95-6 .........|BERKSHIRE FUND XI LP WILMINGTON . .| BERKSHIRE FUND XI LP ....06/09/2025 ... 3 .0 .. 1,957,375 |... ...0.080
BALP20-99-8 .........|OLYMPUS GROWTH FUND VIII LP . WILMINGTON . OLYMPUS GROWTH FUND VIII LP ..07/02/2025 . .3 .0 | 2,151,631 0.120
BALP21-01-2 . .| PEAK ROCK CAPITAL FUND IV LP WILMINGTON . PEAK ROCK CAPITAL FUND IV LP .. ..09/26/2025 . .3 .0 | 2,384,818 0.070
BALP21-02-0 THOMA BRAVO DISCOVER FUND V LP ... WILMINGTON . ..| THOMA BRAVO DISCOVER FUND V LP .. . |-...10/07/2025 ...|...... 3 .0 1,019,030 |... ...0.030
BALP21-04-6 ......... HG SATURN 4 A LP ST. PETER PORT . .|HG SATURN 4 A LP ....12/18/2025 ... |...... 3 .0 1,865,625 |... ...0.020
BALP21-06-1 ..|KPS SPECIAL SITUATIONS MID-CAP |1 LP . TORONTO ... KPS SPECIAL SITUATIONS MID-CAP |1 LP ..02/21/2026 . .3 .0 | ...517,472 0.000
BALP95-75-0 .. .| GREEN EQUITY INVESTORS VII LP WILMINGTON . .| GREEN EQUITY INVESTORS VII LP ...05/12/2017 ... 3 .0 . ...558,197 |... ...0.09




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1'€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acqwsmon Encumbrances Investment Ownership
BALP95-79-2 .........|SILVER OAK SVS PARTNERS III LP ... WILMINGTON . .| SILVER 0AK SVS PARTNERS |11 LP .. ....11/21/2016 ... ... 740,655 |... ... 2.290
BALP97-87-1 ..| CHARLESBANK CAP PTNS IX LP ..... BOSTON ... CHARLESBANK CAP PTNS IX LP ....... ..07/16/2018 . 488,776 0.070
BALP97-98-8 . ..| STONEPEAK INFRASTRUCTURE PTNRS 111 WILMINGTON . STONEPEAK INFRASTRUCTURE PTNRS |11 ..02/22/2018 . 493,075 0.080
BALP98-31-7 . ..|MSOUTH EQUITY PARTNERS .........eunnnns WILMINGTON . MSOUTH EQUITY PARTNERS ............... ..09/06/2019 . 258,815 0.380
BALP98-32-5 .. | BROOKFIELD INFRASTRUCTURE FUND IV LP . WILMINGTON . BROOKFIELD INFRASTRUCTURE FUND IV LP ..09/13/2019 . 398,315 0.010
BALP98-43-2 .. | GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ... ..07/03/2019 . 188,007 0.060
BALP98-45-7 .| GENSTAR IX OPPORTUNITIES | .. WILMINGTON . GENSTAR IX OPPORTUNITIES I .... ..07/08/2019 . . 76,573 0.070
BALP98-55-6 .........|VISTA EQUITY PARTNERS FUND VII GRAND CAYMAN . VISTA EQUITY PARTNERS FUND VII .. ..01/24/2019 . 259,638 0.020
BALP98-56-4 .........| AMERICAN SECURITIES PARTNERS VI WILMINGTON . AMERICAN SECURITIES PARTNERS VIII . ..03/28/2019 . 227,984 0.010
BALP98-57-2 .........| APOLLO HYBRID VALUE FUND WILMINGTON . .. | APOLLO HYBRID VALUE FUND .|....03/29/2019 ... ... 488,033 |... ...0.160
BALP98-58-0 . ..|FS EQUITY PARTNERS VII1 WILMINGTON . .| FS EQUITY PARTNERS VIII .. ....04/25/2019 ... ...312,824 |... ...0.140
BALP98-59-8 ..|EQT INFRASTRUCTURE 1V ... LUXEMBOURG . EQT INFRASTRUCTURE IV .. ..06/05/2019 . 472,330 0.070
BALP98-68-9 . .| BRYNWOOD PARTNERS VIII . . | WILMINGTON . ..|BRYNWOOD PARTNERS VIII ... . |-..-04/20/2018 ... ...110,846 |... ...0.570
BALP98-69-7 KKR GLOBAL INFRASTRUCTURE INVEST I11 GRAND CAYMAN . ..|KKR GLOBAL INFRASTRUCTURE INVEST 111 ....12/03/2018 ... ...215,837 |... ...0.060
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VIII .. WILMINGTON . GENSTAR CAPITAL PTNRS VIII .... ..04/28/2017 . 342,947 0.270
BALP98-94-5 .. |NEW MOUNTAIN PARTNERS V ...... WILMINGTON . NEW MOUNTAIN PARTNERS V ........ ..11/29/2017 . . 68,991 0.010
BALP98-98-6 . ..| GENSTAR V111 OPPORTUNITIES FUND | WILMINGTON . .| GENSTAR VIII OPPORTUNITIES FUND | ... . |-..-10/05/2017 ... ... 81,352 |... ...0.210
BALP99-10-9 .........|EQT INFRASTRUCTURE |11 . LUXEMBOURG . ..|EQT INFRASTRUCTURE 11 . ....10/25/2017 ... o 14,377 .. ...0.060
BALP99-11-7 . ..|DYAL PARTNERS II1 PE .... WILMINGTON . DYAL PARTNERS |11 PE ... ..01/08/2016 . 767,511 0.070
BALP99-18-2 .. .| VISTA EQUITY PARTNERS FUND VI . GRAND CAYMAN . VISTA EQUITY PARTNERS FUND VI ... ..06/28/2016 . 320,807 0.030
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VII1 GRAND CAYMAN . HELLMAN & FRIEDMAN INVESTORS VIII . ..09/01/2016 . 514,825 0.120
BALP99-25-7 .. | AMERICAN SECURITIES PARTNERS VII ... WILMINGTON . AMERICAN SECURITIES PARTNERS VII .. ..01/19/2016 . 676,564 0.200
BALP99-59-6 ..|BROOKFIELD INFRASTRUCTURE FND I11B WILMINGTON . BROOKFIELD INFRASTRUCTURE FND |11B ..05/16/2016 . 459,528 0.030
BALP99-68-7 . ..|METALMARK CAP PARTNERS |1 LP ... | NEW YORK ... .. |METALMARK CAP PARTNERS |1 LP L. 1271172014 L ...617,618 |... ... 1.220
BALP99-74-5 .. .| FS EQUITY PARTNERS VII LP . . |LOS ANGELES ..|FS EQUITY PARTNERS VII LP .|....11/03/2014 ... ... 254,099 |... ...0.470
BALPHP-SA-3 .. .| HPS ASSET VALUE PLATFORM LP GRAND CAYMAN . .|HPS ASSET VALUE PLATFORM LP . ...05/29/2025 ... ...611,864 |... 1.130
1999999. Interests in joint ventures, partnerships or limited liability companles (|nclud|ng non- reglstered private funds) common stocks - unaffllated 58,924,355
BALP20-31-1 . ..|BAIN CAPITAL REAL ESTATE FUND |1 WILMINGTON . .|BAIN CAPITAL REAL ESTATE FUND I1 . .|....09/22/2021 ... ...523,686 |...
BALP20-51-9 .. .| CARLYLE REALTY PARTNERS IX LP .... WILMINGTON . ..|CARLYLE REALTY PARTNERS IX LP ... 1071172022 ... ....116,132 ...681,882 |...
BALP20-53-5 ......... WILMINGTON . ..|TPG IV LP L 12/22/2022 ... .. 158,560 ... 1,072,028 |...
BALP20-57-6 . .. | BLACKSTONE REAL ESTATE PARTNER X WILMINGTON . ..|BLACKSTONE REAL ESTATE PARTNER X .. .|-...03/24/2023 ... .. 1,632,137 |...
BALP97-99-6 .........|CARLYLE REALTY PARTNERS VIII LP . [ WILMINGTON . .| CARLYLE REALTY PARTNERS VIII LP ....12/04/2017 ... 2,404,998 |...
BALP98-33-3 ..|BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . BLACKSTONE REAL ESTATE PARTNERS IX LP . ..09/23/2019 . ... 420,589
BALP98-54-9 . .| TPG REAL ESTATE PARTNERS |11 . WILMINGTON . TPG REAL ESTATE PARTNERS 11 . ..09/17/2019 . 759,253
BALPFO-RG-6 . .| FORGE REAL ESTATE PARTNERS V LP WILMINGTON . .| FORGE REAL ESTATE PARTNERS V L ...12/05/2024 ... ... 726,362 |...

2199999. Interests in joint ventures, partnerships or limited liability companles (including non- reg|stered private funds) - real estate - unaffiliated 459,505 8,120,935

BALP20-70-9 ......... |OCONEE REAL ESTATE HOLDINGS IV .uvveeieeeiiiiieeeeeiieee e |WILMINGTON .................................... | ....... DE.......... |OCONEE REAL ESTATE HOLDINGS IV .vveeeeeeeiiiiieeeeie | ................... |....11/17/2023 464,569 ..o 0 [ 0

2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 464,569 0 0

BALPAC-RE-2 ......... |ACRE CREDIT PARTNERS |1 LP ...uvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiias |WILMINGTON .................................... | ....... DE.......... |ACRE CREDIT PARTNERS |1 LP ...ueveeeiiiiiiiiiiiiiiiiiiiiiiinnses | ................... |....06/30/2025 231,898 | [ 1,698,216
2399999. Interests in joint ventures, partnerships or limited Iiability companies (including non-registered private funds) - mortgage loans - unaffiliated 0 231,893 0 1,698,216

‘ASG RESECURITIZATION TRUST SERIES 2012 1 CLASS M36 14AA Adj % Due ‘ ‘ASG RESECURITIZATION TRUST SERIES 2012 1 CLASS M36 14AA ‘

....... 1.A ........|....01/23/2026 | eevieeeeeeennnnns 1,565,162 [0 e

002136-BL0 ......... 4/28/2036 .e.itiistei st WILMINGTON oeeeieeesiseeiseenesiensiens foerenes DE..oocenns Adj % DUE 4/28/2036 ..eveveiirieiiiiiee et 0 [,
2999999. Capital notes - unaffiliated 1,565, 162 0
BAREAS-CE-2 .........| ASCENT 2026 -1 ASCENT_26-1 Due 12/31/2055 Mo-15 WILMINGTON . .| ASCENT 2026 -1 ASCENT_26-1 Due 12/31/2055 Mo-15 ........... ...01/15/2026 ... .85,564 |...

BARERE-NW-3 ..
44571A-10-4 ..

.| RENEW 11 FINANCIAL PACE RNWFCP Due 12/30/2061 Sched .

. OAKLAND ..
.| HUNTER POINT CAPITAL GPFS NOTE Due 10/15/2036 JAJO1S ...

NEW YORK

RENEW 11 FINANCIAL PACE RNWFCP Due 12/30/2061 Sched .

.| HUNTER POINT CAPITAL GPFS NOTE Due 10/15/2036 JAJO15 .....
PSLO RATED FEEDER FUND I LP RESIDUAL Due 12/31/2099

..12/18/2025 .
...09/25/2025 ...

o o olo

BARE20-80-7 .........|PSLO RATED FEEDER FUND || LP RESIDUAL Due 12/31/2099 MJSD31 WILMINGTON . MJSD31 ... .6. ..09/25/2025 . . .100,000 |.. 0
BAREBI-DI-3 . ..[BID IV NOTE ISSUER LP BIDIV Due 12/31/2046 Sched ..... WILMINGTON . BID IV NOTE ISSUER LP BIDIV Due 12/31/2046 Sched .. .6. . 12/17/2025 . . 11,182 . 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 ....... |........6. ... ...09/25/2025 ... ....200,000 .0 .
BARETH-IR-1 ......... THIRD PT INS SOL FD | LLC THIRDPI Due 12/31/2035 Sched ............... NEW YORK e, THIRD PT INS SOL FD | LLC THIRDPI Due 12/31/2035 Sched .. |........ 6. ........ ... 12/30/2025 o eeeee e e 0 foeeieeiie. 375,000 .oeeeeiiiiiiieeeeeiie 0
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BARETP-GA-2 TPG AG ABC STRUCTURED NOTE I TPGAG Due 12/31/2079 Mo-31 . . [ WILMINGTON . ..|TPG AG ABC STRUCTURED NOTE || TPGAG Due 12/31/2079 Mo-31 . ....10/08/2025 ... .. 10,000 ...0.000
300188-AE-9 . .| WATERCRESS FINANCIAL GROUP LLC WATERC  0.000% 03/31/46 . .. | DES MOINES . .| WATERCRESS FINANCIAL GROUP LLC WATERC  0.000% 03/31/46 . |.... ...03/27/2026 ... , .0 .0 . 5 0.000
5599999. ReS|duaI tranches or interests with underlying assets having characteristics of bonds - unaffili 112 845 1,474,461 0 0 XXX
VOYA REIDF CLASS B SUB NOTES RESIDUAL Due 10/1/2030 Sched
92918II-AB-3 . .| VOYA REIDF CLASS B SUB NOTES RESIDUAL Due 10/1/2030 Sched .. WILMINGTON . . ....09/25/2025 ... .. 105,718 .0 . ...0.000
BARESS-ET-8 . .| VOYA EMNMC RNF LP INTERESTS RESIDUAL Due 11/30/2030 NN30 WILMINGTON . .| VOYA EMMC RNF LP INTERESTS RESIDUAL Due 11/30/2030 MN30 . ...09/25/2025 ... .0 .. ...0.000
5699999. ReS|duaI tranches or interests with underlying assets havmg characteristics of bonds - affiliated 0 131,573 0
7899999. Total - unaffiliated 1,785,535 9,362,801 0 68,743,506 XXX
7999999. Total - affiliated 0 596, 142 0 0 XXX
8099999 - Totals 1,785,535 9,958,943 0 68,743,506 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
BALP20-00-6 HARVEST PARTNERS VIII LP . WILMINGTON ... ....|RETURN OF CAPITAL ... ....11/27/2019 ...]....02/02/2026 ...|. .0 .. 0. 0 0 . 0. ....0
BALP20-01-4 . TAXITI-A s GRAND CAYMAN . . | RETURN OF CAPITAL ....12/16/2019 . .01/08/2026 .. . 0 0 .0 .0 .0 0 .0
BALP20-04-8 ..... [NAUTIC PARTNERS IX KP .. WILMINGTON . .|RETURN OF CAPITAL ....02/21/2020 . .03/12/2026 .. . 378,018 |.. 0 0 .0 .0 .0 0 .0
BALP20-05-5 ..... |ARCLIGHT ENERGY PARTNERS WILMINGTON . .|RETURN OF CAPITAL ....02/25/2020 . .03/24/2026 .. L2118 .. 0 0 .0 .0 .0 0 .0
BALP20-12-1 MACQUARIE INFRASTRUCTURE PRTNS V WILMINGTON . .|RETURN OF CAPITAL ....12/16/2020 . .02/09/2026 .. ....678 |.. 0 0 .0 .0 .0 0 .0
BALP20-14-7 ..... |VERITAS CAPITAL CREDIT OPPS FUND WILMINGTON . .|RETURN OF CAPITAL ....11/20/2020 . .03/31/2026 .. 37,499 |.. 0 0 .0 .0 .0 0 .0
BALP20-15-4 ..... |GRYPHON PARTNERS VI LP . WILMINGTON . .|RETURN OF CAPITAL ....12/18/2020 . .01/23/2026 .. ..157,740 |.. 0 0 .0 .0 .0 0 .0
BALP20-18-8 . EQT IX (NO2) USD SCSP LP .. LUXEMBOURG . . | RETURN OF CAPITAL ....02/05/2021 . .01/07/2026 .. 22,305 |.. 0 0 .0 .0 .0 0 .0
BALP20-19-6 . ARES CORPORATE OPP FUND VI LP . WILMINGTON . .|RETURN OF CAPITAL ....03/01/2021 . .01/12/2026 .. 16,341 |.. 0 0 .0 .0 .0 0 .0
BALP20-23-8 THOMAS BRAVO DISCOVER LP I11 LP . WILMINGTON . .|RETURN OF CAPITAL ....06/11/2021 . .01/21/2026 .. 18,761 |.. 0 0 .0 .0 .0 0 .0
BALP20-26-1 PEAK ROCK CAPITAL FUND 11 LP . WILMINGTON . .|RETURN OF CAPITAL ....07/13/2021 . .03/02/2026 .. 12,275 |.. 0 0 .0 .0 .0 0 .0
BALP20-28-7 . EQT INFRASTRUCTURE EQT V .... LUXEMBOURG . . | RETURN OF CAPITAL ....08/13/2021 . .03/24/2026 .. 49,651 |.. 0 0 .0 .0 .0 0 .0
BALP20-33-7 GENSTAR CAPITAL PARTNERS X WILMINGTON . .|RETURN OF CAPITAL ....10/04/2021 . .03/26/2026 .. ..160,625 |.. 0 0 .0 .0 .0 0 .0
BALP20-35-2 TAXIV-ALP e GRAND CAYMAN . . | RETURN OF CAPITAL ....12/03/2021 . .03/25/2026 .. 0 0 .0 .0 .0 0 .0
BALP20-38-6 ..... MARANON SR CREDIT STRATEGIES FND X ... WILMINGTON ... ....|RETURN OF CAPITAL ... ....01/14/2022 ...|....03/26/2026 ...|. .0 .. 0. 0 0 . 0. ....0
BALP20-39-4 THOMAS H. LEE EQUITY IX LP WILMINGTON ... ....|RETURN OF CAPITAL ... ....01/14/2022 ...|....01/28/2026 ...|. .0 .. 0. 0. 0] 0l 0. ....0
BALP20-43-6 ..... |KKR GLBL INFRASTRUCTURE INVEST IV . .. | LUXEMBOURG . . | RETURN OF CAPITAL ....04/21/2022 . .03/25/2026 .. 0 0 .0 .0 0 0 .0
BALP20-46-9 ..... |NEW MOUNTAIN GUARDIAN IV BOC LLC . [ WILMINGTON . .|RETURN OF CAPITAL ....06/23/2022 . .01/20/2026 .. 0 0 .0 .0 0 .0
BALP20-47-7 THE VERITAS CAPITAL FUND VITI LP .. .. | WILMINGTON ... ....|RETURN OF CAPITAL ... ....07/01/2022 ...|....03/12/2026 ...|. .0 .. 0. 0 0 0. ....0
BALP20-50-1 MERIT CAPITAL FUND VII LP . | DOVER ....|RETURN OF CAPITAL ... ....09/01/2022 ...|....01/05/2026 ...|. .0 .. 0. 0. 0] 0. ....0
BALP20-55-0 ..... |ACCEL-KKR CREDIT PARTNERS || LP . WILMINGTON . .|RETURN OF CAPITAL ....03/10/2023 . .02/13/2026 .. 0 0 .0 .0 0 .0
BALP20-56-8 . PERMIRA VITT weveeeeiieiiiiinns LUXEMBOURG . . | RETURN OF CAPITAL ....03/20/2023 . .03/12/2026 .. 0 0 .0 .0 0 .0
BALP20-61-8 ..... GREEN EQUITY INVESTORS IX LP .. . | WILMINGTON ... .| RETURN OF CAPITAL ... ...08/15/2023 ...|....03/31/2026 ...|. .0 .. .0 .. .0 .. .0 .. .0 .. .0




€'e03

STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

BALPPE-AC4 ...

PEACHTREE CREDIT FUND IV Q L.P.

WILMINGTON .

- |RETURN OF CAPITAL .

..10/09/2025 .

..02/18/2026 ...|.

..129,630

o

129, 630

129,630 |...

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted |Change in Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
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BALP20-62-6 APOLLO INVESTMENT FUND X WILMINGTON ... ....|RETURN OF CAPITAL ... ...08/14/2023 ...|....01/28/2026 ...|.........61,974 0 .0 .. o0 [ 61,974 ). 0] ....0
BALP20-64-2 ..... |BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .|RETURN OF CAPITAL ...09/15/2023 . .03/30/2026 .. 27,145 |.. 0 0 .0 27,145 |. .0 .0
BALP20-74-1 KAYNE SENIOR CREDIT V .. LOS ANGELES .|RETURN OF CAPITAL ...01/18/2024 . .03/24/2026 .. 12,433 |.. 0 0 .0 12,433 |. .0 .0
BALP20-75-8 . EQT INFRASTRUCTURE VI . LUXEMBOURG . . | RETURN OF CAPITAL ...01/25/2024 . .03/09/2026 .. 27,018 |.. 0 0 .0 27,018 |. .0 .0
BALP20-76-6 . NORWEST MEZZANINE PARTNE WILMINGTON . .|RETURN OF CAPITAL ...02/02/2024 . .01/08/2026 .. 15,005 |.. 0 0 .0 15,005 |. .0 .0
BALP20-77-4 . CLAYTON DUBILIER & RICE FUND XII LP .. GRAND CAYMAN . . | RETURN OF CAPITAL ...02/07/2024 . .02/18/2026 .. 22,197 |.. 0 0 .0 .0 .0
BALP20-78-2 . THE RESOLUTE FUND VI LP .............. NEW YORK ... .|RETURN OF CAPITAL ...03/01/2024 . .02/12/2026 .. ....980 |.. 0 0 .0 .0 .0
BALP20-81-6 ..... |H.I.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . .|RETURN OF CAPITAL ...04/15/2024 . .03/30/2026 .. 33,544 |.. 0 0 .0 .0 .0
BALP20-83-2 ..... |CARLYLE CREDIT OPPORTUNITIES 111 LP WILMINGTON . .|RETURN OF CAPITAL ...05/28/2024 . .03/03/2026 .. 83,721 |.. 0 0 .0 .0 .0
BALP20-84-0 . H.1.G ADVANTAGE BUYOUT FUND Il LP . WILMINGTON . .|RETURN OF CAPITAL ...06/27/2024 . .01/21/2026 .. 92,466 |.. 0 0 .0 .0 .0
BALP20-99-8 OLYMPUS GROWTH FUND VITI LP ... WILMINGTON . .|RETURN OF CAPITAL ...07/02/2025 . .03/12/2026 .. .3,696 |.. 0 0 .0 .0 .0
BALP21-01-2 . PEAK ROCK CAPITAL FUND IV LP WILMINGTON . .|RETURN OF CAPITAL ...09/26/2025 . .02/12/2026 .. 213 .. 0 0 .0 .0 .0
BALP21-03-8 . KKR GLOBAL INFRASTRUCTURE INVESTO! GRAND CAYMAN . . | RETURN OF CAPITAL ...11/13/2025 . .03/30/2026 .. ,677 |.. 0 0 .0 .0 .0
BALP95-79-2 ..... [SILVER OAK SVS PARTNERS III LP .. WILMINGTON . .|RETURN OF CAPITAL ...11/21/2016 . .01/21/2026 .. ..582,968 |.. 0 0 .0 .0 .0
BALP98-31-7 . MSOUTH EQUITY PARTNERS ............. WILMINGTON . .|RETURN OF CAPITAL ...09/06/2019 . .03/04/2026 .. ..296,633 |.. 0 0 .0 .0 .0
BALP98-32-5 BROOKF IELD INFRASTRUCTURE FUND IV LP . [ WILMINGTON ... ....|RETURN OF CAPITAL ... ...09/13/2019 ...|....03/25/2026 ...|....... 160,063 0 .0 .. ....0 0 ....0
BALP98-43-2 GENSTAR CAPITAL PARTNERS IX ... WILMINGTON ... ....|RETURN OF CAPITAL ... ...07/03/2019 ...|....03/18/2026 ...|......... 16,990 0 .0 .. 0. 0] ....0
BALP98-49-9 ..... [AUDAX PRIVATE EQUITY VI-A LP .. WILMINGTON . .|RETURN OF CAPITAL ...08/29/2019 . .03/26/2026 .. 56,978 |.. 0 0 .0 . 964 0 .0
BALP98-56-4 ..... |AMERICAN SECURITIES PARTNERS VIII . WILMINGTON . .|RETURN OF CAPITAL ...03/28/2019 . .01/23/2026 .. 4,024 |.. 0 0 .0 .0 .0 .0
BALP98-57-2 APOLLO HYBRID VALUE FUND .. | WILMINGTON ... ....|RETURN OF CAPITAL ... ...03/29/2019 ...|....02/12/20%6 ...|......... 26,679 0 .0 .. .0 .. 0 0l 0. ....0
BALP98-59-8 EQT INFRASTRUCTURE IV . | LUXEMBOURG .... ... |RETURN OF CAPITAL ... ...06/05/2019 ...|....01/21/2026 ...|.......... 1,403 0 .0 .. ....0 0] 0. ....0
BALP98-68-9 . BRYNWOOD PARTNERS VIII ... WILMINGTON . .|RETURN OF CAPITAL ...04/20/2018 . .02/25/2026 .. .1,876,661 |.. 0 0 .0 .0 0 .0
BALP98-69-7 . KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . . | RETURN OF CAPITAL ...12/03/2018 . .03/25/2026 .. .2,234 |.. 0 0 .0 .0 0 .0
BALP98-87-9 . GCG INVESTORS IV LP .....ccueenns WILMINGTON . .|RETURN OF CAPITAL ...03/14/2017 . .02/09/2026 .. 53,818 |.. .0 0 .0 .0 0 .0
BALP98-88-7 . GREAT HILL EQUITY PARTNERS VI . WILMINGTON . .|RETURN OF CAPITAL ...10/30/2017 . .01/08/2026 .. .7,228 |.. .0 0 .0 .0 0 .0
BALP98-89-5 ..... |KAYNE SENIOR CREDIT FUND 111 ..... DOVER ..... .|RETURN OF CAPITAL ...05/30/2017 . .03/24/2026 .. 91,652 |.. 0 0 .0 .0 0 .0
BALP98-90-3 ..... |MARANON SR CREDIT STRATEGIES FND V WILMINGTON . .|RETURN OF CAPITAL ...09/21/2017 . .03/25/2026 .. 65,943 |.. 0 0 .0 .0 0 .0
BALP98-93-7 APOLLO INVESTMENT FUND IX ...... WILMINGTON . .|RETURN OF CAPITAL ...03/15/2019 . .03/09/2026 .. ..127,266 |.. 0 0 .0 .0 0 .0
BALP98-95-2 . ENCAP ENERGY CAPITAL FUND XI HOUSTON .. .| RETURN OF CAPITAL ...07/17/2017 . .03/03/2026 .. 51,566 |.. 0 0 .0 .0 0 .0
BALP98-96-0 . INSIGHT VENTURE PTNRS X LP GRAND CAYMAN . . | RETURN OF CAPITAL ...04/17/2018 . .03/19/2026 .. ...803 0 0 .0 .0 0 .0
BALP99-11-7 . DYAL PARTNERS |11 PE ....... WILMINGTON ... .|RETURN OF CAPITAL ...01/08/2016 . .03/24/2026 .. 50,008 0 0 .0 .0 0 .0
BALP99-18-2 ..... |VISTA EQUITY PARTNERS FUND VI . GRAND CAYMAN . . | RETURN OF CAPITAL ...06/28/2016 . .02/06/2026 .. ..176,400 |.. 0 0 .0 .0 0 .0
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VIII . GRAND CAYMAN . . | RETURN OF CAPITAL ...09/01/2016 . .01/06/2026 .. 7,874 |.. 0 0 .0 .0 0 .0
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON ... .| RETURN OF CAPITAL ...06/02/2014 . .03/04/2026 .. 94,930 |.. 0 0 .0 .0 0 .0
BALP99-54-7 INSIGHT VENTURE PARTNERS IX LP GRAND CAYMAN . . | RETURN OF CAPITAL ...03/24/2015 . .02/04/2026 .. 60,661 |.. 0 0 .0 .0 0 .0
BALP99-55-4 FFL CAPITAL PARTNERS IV LP ....... SAN FRANCISCO .|RETURN OF CAPITAL ...03/25/2015 . .01/30/2026 .. ..450,216 |.. 0 0 .0 .0 0 .0
BALP99-59-6 BROOKFIELD INFRASTRUCTURE FND I11B ... .. | WILMINGTON ... ....|RETURN OF CAPITAL ... ...05/16/2016 ...|....03/27/2026 ...|.........98,847 0 .0 .. 0. 0] 0. ....0
BALP99-68-7 METALMARK CAP PARTNERS Il LP .. . |NEW YORK . ....|RETURN OF CAPITAL ... ...12/11/2014 ...]....01/09/2026 ...|......... 17,834 0 .0 .. 0 0 0. ....0
BALP99-75-2 ..... [NGP NATURAL RESOURCES X! LP . IRVING ... .| RETURN OF CAPITAL ...11/05/2014 . .03/31/2026 .. 43,614 |.. 0 0 .0 .0 0 .0
BALP99-76-0 . QUANTUM ENERGY PARTNERS VI LP . HOUSTON . .| RETURN OF CAPITAL ..02/02/2015 . .02/13/2026 .. .. 113,153 |.. 0 0 .0 .0 0 .0
BALPHP-SA-3 ..... HPS ASSET VALUE PLATFORM LP . GRAND CAYMAN . | RETURN OF CAPITAL .. ..05/29/2025 ...|....03/20/2026 ...|......... 94,202 0 .0 .. .0 .. .0 .. .0 .. ....0
1999999. Interests in joint ventures, partnershlps or limited liability companies (|nc|ud|ng non-registered pnvate funds) - common stocks - unaff|l|ated 6,490,644 0 0 0 64 4 0
BALP20-31-1 BAIN CAPITAL REAL ESTATE FUND I . WILMINGTON ... JUT IO .. |RETURN OF CAPITAL ... e |-...09/22/2021 ...)....08/25/2026 ...|.......... 4,337 0 .0 .. 0. 0] 0. ....0
BALP20-51-9 ..... |CARLYLE REALTY PARTNERS IX LP . WILMINGTON . .|RETURN OF CAPITAL ...10/11/2022 . .02/02/2026 .. 76,452 |.. 0 0 .0 .0 0 .0
BALP20-57-6 . BLACKSTONE REAL ESTATE PARTNER WILMINGTON . .|RETURN OF CAPITAL ...03/24/2023 . .03/12/2026 .. 12,879 |.. 0 0 .0 .0 0 .0
BALP97-99-6 CARLYLE REALTY PARTNERS VIII LP .... WILMINGTON . .|RETURN OF CAPITAL ...12/04/2017 . .03/27/2026 .. . 100,162 |.. 0 0 .0 .0 0 .0
BALP98-33-3 BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . .|RETURN OF CAPITAL ...09/23/2019 . .03/12/2026 .. .. 133,897 |.. .0 0 .0 .0 .0
BALP99-57-0 INVESCO US VALUE ADD FUND IV LP .... WILMINGTON . L[ SALE ..... ..04/28/2015 . .03/31/2026 .. .. (24,187)). 0 .0 .0 .. 21,674 .0
BALPRE-01-7 . KIRKWOOD TOWER LLC ....cevvennnnnn WILMINGTON . .| SALE ..... .. 12/22/2025 . .02/19/2026 .. .0 0 .0 .0 . 303,034 .0
BALP98-54-9 ..... TPG REAL ESTATE PARTNERS 11 . . [FORT WORTH . .| RETURN OF CAPITAL ....09/17/2019 ...|....02/27/2026 ...|. , 0. .0 .. .0, .0, ....0
2199999. Interests in joint ventures, partnershlps or limited liability companle (|nclud|ng non-registered prlvate funds) - real estate - unafflllated 255,726 (24,187) 0 0 0 0
BALP98-60-6 OAKTREE REDF |1 FUND GRAND CAYMAN . . ... |RETURN OF CAPITAL . oo |....05/28/2020 ...|....03/24/2026 ...|. .0 .. 0 0 ....0
BALPAC-RE-2 . ACRE CREDIT PARTNERS || LP WILMINGTON . .|RETURN OF CAPITAL ..06/30/2025 . .01/26/2026 .. ..107,429 |.. 0 .0 .0 .0
.0 .. .0, .0
0 0 0

2399999. Interests in joint ventures, partnershlps or limited liability companles (|nclud|ng non-registered prlvate funds) - mortgage loans - unafflllated

237,889

o

237,889

237,889
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ASG RESECURITIZATION TRUST SERIES 2012 1
00213G-BL-0 ..... CLASS M36 14AA Adj % Due 4/28/2036 ........... WILMINGTON ©.ovvviiiieiiiiiiieees Jovvnnnnns DE......... RETURN OF CAPITAL ..ovvvivviiiiiniiiiinnnnns ....01/23/2026 ...|....03/01/2026 ...|.......... 9,156 |.eevvvennns [V N [V N [V N [V RN [V N [V N 9,156 |.......... 9,156 |ovveniiiinnnnn [V RN [V RN [V N
SKANDINAVISKA ENSKILDA BANKEN FIt % Due
SBMCCW-TO-2 ..... 12/31/2079 MN4 ... ... | STOCKHOLM . . |....11/19/2025 ...|....01/12/2026 ...|..... 5,149,938 0. .0 ... . L0 ... ....0.... 5,149,938 |.... 5,194,950 |...............0 |........ 45,012 |........ 45,012 |........ 65,625
2999999. Capital notes - unaffiliated 5,159,094 0 0 0 0 0 0 5,159,094 | 5,204,106 65,625
VOYA BAM PC 2025 1 RESIDUAL Due 7/25/2038
BAREBA-M1-7 ..... JAJ023 e WILMINGTON .evveeeeeceenieeeee Joeeennans DE......... RETURN OF CAPITAL .eeeeeeeeeeeieeeeeeennnns ....09/25/2025 ...|....03/02/2026 ...|........ 207,399 [..oeeeeeninnnns [V IR [V IR [V IR [V PR [V IR [V — 207,399 |....... 207,399 |eeereees [V PR [V IR [V IR
PANTHEON SALUS SR CRE SECOND | 0.000%
BAREPA-NT-O ..... 04/30/34 .. WILMINGTON .ovvvveiiieiciiiiinneee Joenennnns DE......... RETURN OF CAPITAL ...oveevvveniaienennnnnns ....09/25/2025 ...|....02/24/2026 ...|......... 52,016 |.evvvenees [ R [ R [ R [ R [ R [/ 52,016 |........ 52,016 [....covvnnnnnns [ R [ R [ TR
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 259,415 0 0 0 0 0 0 259,415 259,415 0 0 0
VOYA CLO LTD SERIES 2018-1A CLASS SUB 144A
92917B-AC-8 ..... 0.000% 04/19/31 ovvveiiiiiiiiieiieciii s GRAND CAYMAN ...evvvveniieininins Jovvnnnnns CYM........ RETURN OF CAPITAL ..ovvvivviiiiiniiiiinnnnns ....12/31/2022 ...)....03/31/2026 ...|......... 14,951 | [V N [V N [V N [V RN [V N [V 14,951 |........ 14,951 | [V RN [V RN [V N
VOYA EMMC RNF LP INTERESTS RESIDUAL  0.000%
BARESS-ET-8 ..... 11730730 e WILMINGTON ©.evvvviiieiiiiiiieees Jovvnnnnns DE......... RETURN OF CAPITAL ..ovvvvvviiiniiiiiinnnnns ....09/25/2025 ...|....02/27/2026 ...|......... 25,860 |..evvnnnnnnns [V N [V N [V N [V RN [V N [V 25,860 |........ 25,860 [..oeeeevunnnnns [V RN [V RN [V N
VOYA REIDF CLASS B SUB NOTES RESIDUAL
92918I-AB-3 ..... 0.000% 10/01/30 ...oivvvvvnnniiiiiiiiiiiiiinnnnns WILMINGTON ..vvvvveniiiiiiiininees Jovvennnns DE......... RETURN OF CAPITAL ...oovivvvvvnnniiiiiinnnnns ....09/25/2025 ...]....03/05/2026 ...|......... 99,462 [.......ouunnnns [ [ [ [ [ [/ 99,462 |........ 99,462 |....ouunnnnnnns [ [ [ T
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 140,273 0 0 0 0 0 0 140,273 140,273 0 0 0
7899999. Total - unaffiliated 12,402,768 (24,187) 0 0 0 (24,187) 0 12,378,582 12,749,265 964 369,719 370,684 65,625
7999999. Total - affiliated 140,273 0 0 0 0 0 0 140,273 140,273 0 0 0
8099999 - Totals 12,543,041 (24,187) 0 0 0 (24,187) 0 12,518,855 12,889,538 964 369,719 370,684 65,625
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912810-WP-1 ......... US TREASURY N B 4.626% 11/15/55 ..uvvveeeeeiiiiiiee e o, 01/30/2026 ..... LT OO ROy OOy UUPPUPYUUUUUTI FEOTTOPTUUUUURRROPURY 20,727 422 e 31,000,000

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 29,727,422 31,000,000

03079#-AF-5 ......... [DALRYMPLE BAY  4.187% 12/02/30 .vvveeeesescesesesesesesesissnesssese s sesesesesessae s s eeeeenesas s [..... 01/01/20%6 ... TBANK OF NEW YORK ....eeeeeeeesesssasseseeuseeesesesasaeasssseeessenenesamasasessesneneseaeasasesesseesennnsasases |ouessessesessnnonnsnsessssnsnennnes |onseseonnsssesssesesasanes 143,260 | 143,260

03

0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities (unaffiliated) 143,260 143,260

00287Y-8D-0 ... ABBVIE INC ~ 4.875% 11/14/48 .. R R 02/20/2026 MORGAN STANLEY & C0. INC. ... 1,151,875 [ 1,250,000 |...
007903-BG-1 . ..| ADVANCED MICRO DEVICES ~ 4.393% . 03/26/2026 . CITADEL ......... 1,650,340 2,000,000
027710-2A-1 . .| AMERICAN NATIONAL GF SERIES 144A  5.550% 01/28/30 03/05/2026 . MERRILL LYNCH .. 6,114,060 6,000,000
027710-2€-3 . .| AMERICAN NATIONAL GF SERIES 144A  4.875% 01/23/31 .. 03/05/2026 . MERRILL LYNCH .. 5,943,000 6,000,000

03028P-AF-3 AMERICAN TRANMISSION CO SERIES 144A  5.750% 04/01/56 .. ..... 03/05/2026 ..... WACHOVIA 747,315 |. 750,000 |...

032095-AS-0 AMPHENOL CORP  5.375% 11/15/54 .veviiiiiiiiiiiiiie i e 03/26/2026 ..... CITADEL 1,904,020 [..ovvvieeiiiiiiinens 2,000,000 |...
036936-AA-0 . ..| AP KONA HOLDINGS LLC ~ 6.375% 05/28/61 . PRIVATE DIRECT .10,000,000 | .10,000,000 |
037833-D0-9 . .| APPLE INC  3.750% 09/12/47 ............... E MORGAN STANLEY 3,542,467 |. 4,450,000
07177M-AN-3 BAXALTA INC SERIES WI  5.250% 06/23/45 .. JUU R 03/26/2026 ..... CITADEL 1,848,220 [..oeveeeeiniiiie. 2,000,000 |...
11135F-CS-8 BROADCOM INC  3.750% 02/15/51 P 02/20/2026 ..... e O P R 1,159,170 |ooeiiiiiieiiiies 1,500,000 |...
12636Y-AK-8 . ..| CRH AMERICA FINANCE INC  5.600% 02/09/56 CITADEL ............

254687-FZ-4 . .| WALT DISNEY COMPANY THE ~ 3.600% 01/13/51 .. E MORGAN STANLEY

26884T-AS-1 ERAC USA FINANCE LLC SERIES 144A  4.200% 11/01/46 .. J RO 03/26/2026 ..... CITADEL

203661-AG-1 ENTERGY MISSISSIPPI LLC  5.800% 04/15/55 ..eeouvviiiieiiiiiiiiieecciiiiic e [ 03/26/2026 ..... CITADEL

30813#-AB-7 . .| GRIDFLEX GENERATION LLC ~ 6.278% 12/31/30 .. 03/31/2026 . BANK OF NEW YORK

.. HONEYWELL AEROSPACE INC SERIES 144A  5.622% 03/16/46

43849R-AH-8 . . 03/10/2026 MORGAN STANLEY & C0. INC
43849R-AJ-4 ......... |HONEYWELL AEROSPACE INC SERIES 144A  5.732% 03/16/56 .. 03/26/2026 .....[CITADEL ............
44571A-AB-0 . ..|HUNTER POINT CAPITAL GPFS NOTE HPCGP  7.170% 10/15/36 01/21/2026 .....PRIVATE DIRECT
44571A-AE-4 . .| HUNTER POINT CAPITAL GPFS NOTE HPCGP  8.438% 10/15/36 01/21/2026 .....[PRIVATE DIRECT

.. IDAHO POWER CO SERIES MTN ~ 5.800% 04/01/54 ... 03/26/2026 . .

45138L-BJ-1 . . CITADEL ...
46124H-AH-9 . .| INTUIT INC ~ 5.500% 08/15/53 .. 03/26/2026 . CITADEL .
482480-AN-0 . ..|KLA CORP  5.250% 07/15/62 .. 03/26/2026 . CITADEL .
494550-BII-5 . .| KINDER MORGAN ENER PART  5.400% 03/26/2026 . CITADEL ...

KINDER MORGAN INC ~ 5.050% 02/15/46 ..
.| LAM RESEARCH CORP  4.875% 03/15/49 ..
.| NOVARTIS CAPITAL CORP  5.700% 03/18/56

49456B-AJ-0 .
512807-AT-5 .

01/12/2026
03/26/2026 .

MORGAN STANLEY
CITADEL ...
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66989H-BL-1 . 03/26/2026 . CITADEL .

670346-AW-5 . ..|NUCOR CORP  3.850% 04/01/52 .............. 03/26/2026 . CITADEL ...

67124C-AA-1 . ..| OAK EAGLE ACQUIRECO INC SERIES 144A  7.250% 07/01/33 . 03/24/2026 . JP MORGAN SECURITIES LTD

681919-BT-2 . .| OMNICOM GROUP INC ~ 3.375% 03/01/41 ................ ......01/15/2026 .....|Tax Free Exchange .....

681919-BU-9 OMNICOM GROUP INC SERIES W1 5.400% 10/01/48 ....evvvviiiieiiiiiiiieciiiiice e oo 01/13/2026 ..... Tax Free Exchange

68233J-DJ-0 ONCOR ELECTRIC DELIVERY SERIES 144A  5.900% 03/15/56 ....vvvveeeeeeiiiiiieieeiiiieeceeiiee e e 03/26/2026 CITADEL ...

T47525-AK-9 . .| QUALCOMM INCORPORATED  4.800% 05/20/45 03/26/2026 . CITADEL .

83444M-AS-0 . .| SOLVENTUM CORP  5.900% 04/30/54 ......... ......03/26/2026 . CITADEL ...

83617@-AA-7 SOUND PT STR CAP FD Il RLP A SPSCFR  5.970% 06/30/34 .....evvvviieiiiiiiiieiiiiicceeeeiieeeeeens oo 03/30/2026 ..... PRIVATE DIRECT ...

836176-AB-5 SOUND PT STR CAP FD Il R LP B SPSCFR  8.460% 06/30/34 ......evvveiieeiiiiiiiceiieeeeeiieeeceen e 03/30/2026 ..... PRIVATE DIRECT ...

83617@-AC-3 . ..| SOUND PT STR CAP FD |11 R LP C SPSCFR 10.710% 06/30/34 03/30/2026 . PRIVATE DIRECT

858119-BP-4 . ..| STEEL DYNAMICS INC ~ 3.250% 10/15/50 ... 03/26/2026 . CITADEL ... E
87612G-AD-3 . ..| TARGA RESOURCES CORP  6.500% 02/15/53 . 03/26/2026 . Various ... E
88431#-AA-8 . ..| THIRD PT INS SOL FD | LLC CL A THIRDPI ~ 7.490% 07/10/37 03/30/2026 . PRIVATE DIRECT

88431#-AB-6 . ..| THIRD PT INS SOL FD | LLC CL B THIRDPI ~ 9.090% 07/10/37 03/30/2026 . PRIVATE DIRECT L
88431#-AC-4 . ..|THIRD PT INS SOL FD | LLC CL C THIRDPI 11.340% 07/10/37 03/30/2026 . PRIVATE DIRECT

90353T-AQ-3 . .. | UBER TECHNOLOGIES INC ~ 5.350% 09/15/54 .. 03/26/2026 . CITADEL ... E
92537N-AC-2 ......... | VERTIV HOLDINGS CO  5.800% 03/15/56 03/26/2026 . CITADEL . E ..
925524-AX-8 . ..|CBS CORP  6.875% 04/30/36 ................ 03/27/2026 . 1250_200_ E ..
02376E-AA-9 . .| AMERICAN AIRLINES 2026-1B AAL  5.610% 04/15/31 03/11/2026 .....[PRIVATE DIRECT ... E ..
86333#-AD-5 . ..|STRIPE INC SER D STIPE  5.800% 03/26/36 .......... 03/11/2026 ..... [PRIVATE DIRECT E ..
05653*-AA-7 . ..|BX FRONTIER MEMBER |1 LLC BXFRO  6.100% 12/31/60 03/24/2026 . PRIVATE DIRECT E ..
097976-AD-5 . ..|WOLVERINE TERMINALS ULC 11.531% 04/15/28 ........ 03/31/2026 . BANK OF NEW YORK L ..
09797@-AF-0 . ..|WOLVERINE TERMINALS ULC WOLTER 10.500% 10/31/30 03/31/2026 . BANK OF NEW YORK L ..
055451-BF-4 . ..|BHP BILLITON FIN USA LTD ~ 5.500% 09/08/53 .......... ......03/26/2026 . CITADEL ...vvveeennnns E..
066750-CS-9 ......... BANQUE FED CRED MUTUEL SERIES 144A  5.106% 01/15/36 JUUR 01/07/2026 ..... JP MORGAN SECURITIES LTD .. R J 1,000,000 f..oooeenniiiiiiennnns 1,000,000 |... E
21987B-BH-0 ......... CODELCO INC SERIES 144A  6.300% 09/08/53 .....evvreriiiuuvuiiiiiiiiiiiiiiiiiiiiiiieisiiiiiieeissiiieieeeses e 01/27/202%6 ..... SANTANDER US CAPITAL MARKETS ...iiiiissseiieeiiisiiiieeiiitiitieeeiiit et e e e sttt e e ettt e e e st eeesiies eeiiiiieesesiiiereessssiiieaenes |oeeiiiiiieeianiieieeens 509,395 [..iiiiiiiiiiiiiiiiiies 500,000 E .
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25241M-AA-5 DHAFRAH PV2 ENERGY COMPA SERIES 144A  5.794% 06/30/53 N 01/08/2026 HSBC SECURITIES USA INC. .eeeeeeieeeiena e e e eeette e e e eeme e e e e eeene e e e e emnnneeeeeennnaeeeeennnnnneeeennnnnnes [eeernnnnaneeeennnnnneeeennnnannes [oeeennnnneneeennnnnnnes 1,000,000 |oooeiiiiiiiiiiiinns 1,000,000 |... 1.G FE
50205M-AN-9 . .. | LGENERGYSOLUTION SERIES 144A  5.875% 04/02/36 .. 03/25/2026 . CITIGROUP GLOBAL MARKETS 2.BFE ..
767201-AT-3 . ..|RIO TINTO FIN USA LTD ~ 2.750% 11/02/51 ........... 03/26/2026 . CITADEL ©evevveeeeeeeennn 1.F FE ..
980236-A0-6 . ..| WOODSIDE FINANCE LTD SERIES 144A  4.500% 03/04/29 02/03/2026 . BANK OF AMERICA SECURITIES LLC 2.AFE ..
K3753*-AA-9 . ..| COPENHAGEN INFRASTRUCTURE PART COINPA  6.220% 02/18/ 02/18/2026 .....|PRIVATE DIRECT ... 1.F FE ..
08866T-AC-6 . .|BIB MERCHANT VOUCHER RECEIVABL BIB_17-1  5.660% 01/07/36 02/06/2026 .....|PRIVATE DIRECT 1.G FE ..
G2979*-AC-0 . ..| AP CASPIAN ISSUER LLC APCAS  7.000% 03/31/56 ...... ......03/13/2026 .....|PRIVATE DIRECT ... 2.CFE ..
SBS87S-L5-7 ......... THAMES WATER SUPER SENIOR 1SSU  9.750% 10/10/27 .. P 01/01/2026 ..... Tax_Free Exchange .. I I 4BFE ..
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 117,844,303
464288-64-6 .........| ISHARES 1-5Y INV GRADE CORP ETF .....ceuuniiiiiiiiiiiiiiiiii e srnna e eennanes [eead 01/30/2026 ..... MORGAN STANLEY ... ... 0.000 |.... . 65,949 |...
466410-83-7 . .| JPMORGAN ULTRA-SHORT INCOME ETF . 01/30/2026 .| MORGAN STANLEY . 0.000 |. 68,512 |.
922060-40-9 . .. | VANGUARD S/T CORP BOND ETF ..... MORGAN STANLEY ... N ... 0.000 |.... ... 43,657 |...
0149999999 Subtotal issuer credit obligations - SVO-identified bond exchange traded funds - falr value 15 767,198 178,118
09581C-AE-1 ......... [BLUE OWIL CREDIT INCOME SERIES 144A  5.900% 05/23/28 .....eieeeerieeeisseeriasiasiasisssassesneeanasens J...... 01/28/2026 ..... [BANK OF AMERICA SECURITIES LLC ..vvveeseesiesiessesiesiesiessessessessessessessessessessessessessessessessesnenars Joreersersessersssnossessessesuerees |oovesuereesuessesnesns 5,073,115 |ovvveiiiiiiiiiinns 5,000,000
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 5,073,115 5,000,000
23709*-AA-4 . .| CLOUDHQ LLC TERM LOAN 02/28/30 .. 03/20/2026 . PRIVATE DIRECT ... ..576,912 |. 576,912 |.
55067#-AF-7 . ..|LUX CREDIT CONSULTANTS LLC 04/29/: 03/31/2026 . BANK OF NEW YORK 137,324 |.
55067#-AG-5 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 03/31/2026 . BANK OF NEW YORK 14,625 |.
64788Y-AC-3 . .| NEW PARKING TOPCO LLC 01/31/30 ..... 01/30/2026 BANK OF NEW YORK ..6,99 |.
G6418#-AA-0 . .|NEO ENERGY UPSTREAM UK LTD 06/30/31 . ......03/31/2026 . PRIVATE DIRECT ... ,967,812 |.
G7225@-AB-1 . ..| PREMIER MODULAR GROUP ACQUISIT 08/08/29 .vuieeeeieuuiaeaeeeenia e e e eernnn e e e ernnn e ereennnaes [eneeas 01/09/2026 ..... PRIVATE DIRECT ... 448,050 |...
0189999999 Subtotal issuer credit obligations - bank loans - issued (unaffiliated) ,151,722
04010*-AA-8 . .| ARES 2\D PBN FIN CO IV LLC A TERM LOAN 04/14/39 03/23/2026 . PRIVATE DIRECT ,143,004 |. 1.GPL ..
04010*-AB-6 . ..| ARES 2\D PBN FIN CO IV LLC B TERM LOAN 04/14/39 .. 03/23/2026 . PRIVATE DIRECT ..582,1% |. 2.CPL ..
04010*-AC-4 . ..| ARES 2\D PBN FIN CO IV LLC C TERM LOAN 04/14/39 03/23/2026 . PRIVATE DIRECT .. 164,534 |. 3.BPL
12815C-AA-1 . .| ASCENT 2026 -1 TERM LOAN 12/31/85 ... 03/20/2026 . PRIVATE DIRECT 772,189 |. 1.AZ
12815C-AB-9 . ..| ASCENT 2026 -1 TERM LOAN 12/31/55 . 03/20/2026 . PRIVATE DIRECT 322,216 |. 1.A2Z
12815C-AC-7 . ..| ASCENT 2026 -1 TERM LOAN 12/31/85 . 03/20/2026 . PRIVATE DIRECT 192,475 |. 1BZ
12815C-AD-5 . .. | ASCENT 2026 -1 TERM LOAN 12/31/55 . 03/20/2026 . PRIVATE DIRECT 585,446 |. 1.FZ
12815C-AE-3 . ..| ASCENT 2026 -1 TERM LOAN 12/31/85 . 03/20/2026 . PRIVATE DIRECT 162,376 |. 2BZ
12815C-AF-0 . .| ASCENT 2026 -1 TERM LOAN 12/31/55 . 03/20/2026 . PRIVATE DIRECT 120,297 | 3.BZ
12815C-AG-8 . .| ASCENT 2026 -1 TERM LOAN 12/31/85 ... 03/20/2026 . PRIVATE DIRECT .. 184,456 |. 4B1Z
218776-AA-2 . ..| COREWEAVE COMPUTE ACQUISITION TERM 08/21/30 03/11/2026 PRIVATE DIRECT ,048,513 |. 3.BPL
300188-AA-7 . .| WATERCRESS FINANCIAL GROUP LLC TERM LOAN 03/31/46 . 03/27/2026 . PRIVATE DIRECT 362,027 |. 1.62Z
300188-AB-5 WATERCRESS FINANCIAL GROUP LLC TERM LOAN 03/31/46 ... 03/27/2026 ..... PRIVATE DIRECT ... ... 34,514 |... 202 ...
300188-AC-3 WATERCRESS FINANCIAL GROUP LLC 03/31/46 03/27/202%6 ..... PRIVATE DIRECT ... . 32,776 ... 3.0Z ...
300188-AD-1 . ..| WATERCRESS FINANCIAL GROUP LLC TERM LOAN 03/31/46 . ......08/27/2026 . PRIVATE DIRECT 13,408 |. 402 .
359909-A*-9 . .|F3 INVESTMENTS VI RATED FEEDER TERM LOAN 04/01/34 ..... 01/08/2026 PRIVATE DIRECT 94,148 |. 2.CFE
38387K-AB-4 GPC FUNDING | MASTER FUND LP TERM 10715740 e e 03/09/2026 ..... PRIVATE DIRECT ... ... 58,929 |... 1.G PL
38387K-AD-0 GPC FUNDING | MASTER FUND LP TERM 10/15/40 covvveiiiiiii e e 03/09/2026 PRIVATE DIRECT ... .. 23,571 |... 2.BPL
T47450-AA-1 . ..| QTS FAYETTEVILLE | DC1-2 LLC 11/20/28 ....... PRIVATE DIRECT 63,575 |. 1.EPL ..
78510@-AA-5 . .| SL ENERGY POWER PLANT | FINANC TERM 09/19/27 . . PRIVATE DIRECT .. 249,465 |. 3.BPL
000000-00-0 PV MEDIUS LLC SPRING EDUCATION TERM LOAN 04/07/31 . U 03/31/2026 ..... BANK OF NEW YORK U .41 N L 41118 4BZ ...
000000-00-0 ......... NAVITAS PETROLEUM HOLDINGS LLC TERM 09/30/32 .... R 01/20/2026 ..... PRIVATE DIRECT ... R I ,840 000 |. ,840,000 |... 3AZ ..
04019%-AA-9 . ..| ARES PBN FINANCE CO V LLC TERM LOAN 12/09/40 . ......03/23/2026 .....|PRIVATE DIRECT N N ,587,089 |. ,587,089 |. 1.G FE
G0409#-AA-4 . ..| AP HIGHLANDS CO-INVEST LP 10/16/28 ... ..... 01/01/2026 .....|PRIVATE DIRECT 79,472 |. 3.APL ..
G29708-AA-1 . ..| AP HIGHLANDS HOLDINGS LP 10/16/28 ... .. 01/01/2026 .....|PRIVATE DIRECT 129,991 |. 3.APL ..
P3761*-AA-4 . ..|ENERGIA MAYAKAN S DE RL DE CV 03/20/31 03/05/2026 . PRIVATE DIRECT ... ,029,889 |. 2BFPL ..
C4927#-AA-3 . .| KERROBERT FUELS INC TERM LOAN 03/12/27 ......02/28/2026 . BANK OF NEW YORK ... 45,525 |. 4.APL ..
(82920-AA-9 . .| SOUTHERN PALM COMPANY FUNDED 09/15/34 T P 03/23/202%6 ..... PRIVATE DIRECT N I .. 1,453,500 |... 1.G FE
0209999999 Subtotal issuer credit obligations - bank loans - acquired (unaffiliated) 16 455,289 16,406,699 0
0489999999. Total - issuer credit obligations (unaffiliated) 181,595,617 173,724,102 1,343,353
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 181,595,617 173,724,102 1,343,353
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0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 181,595,617 173,724,102 1,343,353 XXX
38384C-SU-4 ......... | GOVERNMENT NATIONAL MORTGAGE SERIES 2023-120 CLASS KZ  6.000% 08/20/53 ......cceeevemuiereernnnnaneeaen feennnd 03/01/2026 ..... Interest Capitalization ... . 1.A ...
38384U-PC-7 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2024-132 CLASS SA  2.227% 08/20/64 . 03/24/2026 .....|BMO CAPITAL MARKETS ..... 1.A
383856-CQ-0 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2025-80 CLASS DZ  5.000% 05/20/55 .....cevvuieeeeeennunnsaeeennns |-.....03/01/2026 ..... Interest Capitalization ... 1.A ...

¢'v04

1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - guaranteed (exempt from RBC)
38376G-25-8 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2011 103 CLASS Z ~ 3.737% 12/16/51 ..o |-.....08/01/2026 ..... Interest Capitalization ...
.| GOVERNMENT NATIONAL MORTGAGE SERIES 2011 121 CLASS Z  3.450% 08/16/51 ..

38376G-4U-1 . . 03/01/2026 .| Interest Capitalization
383766-15-5 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86 CLASS Z ~ 3.728% 04/16/53 . 03/01/2026 .....[ Interest Capitalization
38378B-AP-4 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2011 164 CLASS Z ~ 3.470% 07/16/53 03/01/2026 .....[ Interest Capitalization
38378B-CP-2 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2 CLASS Z ~ 3.490% 12/16/51 .. 01/29/2026 .....[1350_100_WRETOALI .....
38378B-SII-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z ~ 3.457% 09/16/53 . 03/01/2026 .....[ Interest Capitalization
38378K-R8-4 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.801% 01/16/55 . 03/01/2026 .....[ Interest Capitalization
38378N-F8-1 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC  3.480% 09/16/55 .. .| Interest Capitalization K
3B378N-HX-4 . .| GOVERNVENT NATIONAL MORTGAGE SERIES 2013-179 CLASS Z  2.929% 01/16/55 .| Interest Capitalization ..202,708 |.

38378N-TE-3 GOVERNMENT NATIONAL MORTGAGE SERIES 2014-14 CLASS Z  3.613% 11/16/53 .... ..... 03/01/2026 Interest Capitalization ... 140,880 |.
38379K-F8-6 GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z  3.250% 03/16/57 ..eeeeevvrveeieeeiiiiiieeeeiis oo 03/01/2026 ..... Interest Capitalization ... ... 26,336 |.
3837%K-J6-6 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.912% 07/16/57 .. .| Interest Capitalization 34,390 |.

38379R-CB-7 . '. GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z  3.000% 07/16/57

.| Interest Capitalization 22,557 |.

38379R-YD-9 GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-69 CLASS Z ~ 2.500% 07/16/59 .... ..... 03/01/2026 Interest Capitalization ... ... 14,745 |.
38379U-AH-9 GOVERNMENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE  3.000% 01/16/57 .....ooeveeriiiiieiiiiiienees oo 03/01/2026 ..... Interest Capitalization ... ... 13,519 |.
38379U-NX-0 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z ~ 3.007% 03/16/58 . 03/01/2026 .....[ Interest Capitalization 17,217 |.

03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026
03/01/2026

.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2016-158 CLASS Z  2.800% 06/16/58
..| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 .
..| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 .
.. | GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-109 CLASS Z  2.600% 04/16/60
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2020-88 CLASS Z  2.650% 04/16/60 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2020-111 CLASS Z ~ 2.750% 09/15/62
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-60 CLASS Z  1.750% 05/16/63 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-71 CLASS Z  1.820% 10/16/62 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-70 CLASS Z  1.750% 04/16/63 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-079 CLASS Z  1.750% 08/16/63
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-80 CLASS Z  1.500% 12/16/62 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-88 CLASS Z  1.830% 09/16/62 .
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-100 CLASS Z  1.750% 06/16/63
.| GOVERNMENT NATIONAL MORTGAGE SERIES 21-106 CLASS Z  1.830% 04/16/63 ..

38379U-X2-7 .
38380M-6D-8 .
38380M-YW-5 .
3838ON-MF-3 .
38380P-PY-4 .
38380P-YJ-7 .
38380R-4R-8 .
38380R-V3-1 .
38381D-BE-9 .
383810-BS-8 .
383810-DV-9 .
38381D-ES-5 .
38381D-KR-0 .
38381D-MA-5 .

65,406 |.
32,134 |.
74,186 |.
22,697 |.
24,269 |.
20,891 |.
25,671 |.
27,191 |.
14,262 |.
23,735 |.
22,924 |.
39,898 |.
42,414 |,
34,427 |.

..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization
..| Interest Capitalization
.| Interest Capitalization

383810-0K-9 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-109 CLASS Z  1.500% 12/16/62 .. JUR I 03/01/2026 ..... Interest Capitalization ... ... 16,067 |.
383810-SC-5 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-101 CLASS Z  1.750% 04/16/63 P 03/01/2026 ..... Interest Capitalization ... ... 28,727 |.
38381D-UA-6 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-129 CLASS Z  1.750% 06/16/63 .. 03/01/2026 .....[ Interest Capitalization 18,933 |.
383810-XA-3 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-133 CLASS Z ~ 1.800% 07/16/63 .. 03/01/2026 .....[ Interest Capitalization 24,397 |.

383810-YB-0 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-127 CLASS Z  2.000% 10/16/63 RO R 03/01/2026 ..... Interest Capitalization ... ... 10,041 |.
38381E-3W-6 GOVERNMENT NATIONAL AGENCY SERIES 2022-53 CLASS Z  2.000% 06/16/64 . R 03/01/2026 ..... Interest Capitalization ... ... 53,618 |.
38381E-7D-4 . .. | GOVERNMENT NATIONAL AGENCY SERIES 22-73 CLASS Z  2.000% 07/16/64 ... 03/01/2026 .....[ Interest Capitalization

38381E-8F-8 . .| GOVERNMENT NATIONAL AGENCY SERIES 2022-91 CLASS Z  2.000% 07/16/64 ......03/01/2026 .....| Interest Capitalization

38381E-F2-9 GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 . JUU 03/01/2026 ..... Interest Capitalization ...

38381E-J8-2 GOVERNMENT NATIONAL AGENCY SERIES 2022-26 CLASS Z  1.500% 02/16/64 ... R 03/01/2026 ..... Interest Capitalization ...

38381E-XG-8 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 . 03/01/2026 .....[ Interest Capitalization

rrrrrrrrrrr e e e e

38381H-JS-1 GOVERNMENT NATIONAL MORTGAGE SERIES 2022-109 CLASS LZ  2.250% 08/16/64 . . .03/01/2026 Interest Capitalization ...

,873,828

> |
2
S
[
=

1029999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency commercial mortgage-backed securities - guaranteed (exempt from RBC)

31339D-DF-2 ......... [FREDDIE MAC SERIES 2420 CLASS NZ ~ 6.500% 02/15/32 o 01/29/2026 ..... 1350_100_WRETOAL | .. 305,574 |... 1A ...
3136A0-XL-9 .........|FANNIE MAE SERIES 2015-89 CLASS AZ ~ 3.500% 12/25/45 ......08/01/2026 .....| Interest Capitalization 43,354 |. 1.A
3136B3-06-0 ......... FANNIE MAE SERIES 2019-6 CLASS GZ  4.000% 03/25/59 ....vvvvevereesuenienienieniessesiesiesiesiesiesenen Jovend 03/01/2026 ..... Interest Capitalization ... .. 27,549 |... 1A ...
3136B7-EA-5 ........ FANNIE MAE SERIES 2019-64 CLASS AZ  3.500% 11/25/59 ...veeveeueeueaueaneaneaneaneasenneaneeneenesneaneaneane |oeened 03/01/2026 ..... Interest Capitalization ... 15,410 |... 1A ...
3136BA-B4-5 .........|FANNIE MAE SERIES 2020-49 CLASS CZ  2.000% 07/25/50 ......03/01/2026 .....| Interest Capitalization 4,193 |. 1.A
3136BL-M3-1 ......... FANNIE MAE SERIES 2022-7 CLASS ZG  3.000% 02/25/52 ....ivesuesuesuesussuessesussessssssssessessssssssnnsnnse |reesea 03/01/2026 ... Interest Capitalization ... 19,514 ... 1A ...
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3136BP-MA-6 FANNIE MAE SERIES 2022-75 CLASS AZ = 5.500% 12/25/52 ....cceeeeemeuaeieemnniaeeeeennieeeeeeenneeeeeennnnns |eenand 03/01/2026 ..... Interest Capitalization ... U ... 20,449 |. .
3136BP-NP-2 . .. |[FANNIE MAE SERIES 2022-87 CLASS BZ ~ 5.500% 12/25/52 03/01/2026 .....| Interest Capitalization N N 20,449 |.
3136BR-X3-6 . ..| FANNIE MAE SERIES 2024-20 CLASS HZ ~ 5.500% 05/25/54 03/01/2026 .....| Interest Capitalization
3136BT-XJ-7 . ..| FANNIE MAE SERIES 2024-90 CLASS BZ ~ 5.000% 11/25/53 03/01/2026 .| Interest Capitalization
3136BU-5J-5 . .. |FANNIE MAE SERIES 2025-16 CLASS ZA  5.500% 03/25/55 03/01/2026 .....| Interest Capitalization
3136BU-5J-5 . .. |[FANNIE MAE SERIES 2025-16 CLASS ZA  5.500% 03/25/55 01/29/2026 .....|1350_100_WRETOALI .....
3136BU-PN-6 . .| FANNIE MAE SERIES 2024-103 CLASS GZ  5.500% 01/25/55 . ......03/01/2026 Interest Capitalization
3136BU-PN-6 FANNIE MAE SERIES 2024-103 CLASS GZ  5.500% 01/25/55 .... T 01/29/202%6 ..... 1350_100_WRETOAL |
3137BS-SU-8 FREDDIE MAC SERIES 4634 CLASS ZM  5.000% 11/15/56 .. N - 03/01/2026 ..... Interest Capitalization ...
3137FD-BN-1 . .| FREDDIE MAC SERIES 4745 CLASS CZ  3.500% 01/15/48 03/01/2026 .....| Interest Capitalization

rrrrrrrrrrrrr 2>

3137FU-B6-0 . .| FREDDIE MAC SERIES 4994 CLASS AZ  2.000% 06/25/50 ......03/01/2026 .....[ Interest Capitalization

3137H9-U9-8 FREDDIE MAC SERIES 5296 CLASS MZ ~ 5.500% 02/25/53 ........uuuuuumuummmnnnnininn oo 03/01/2026 ..... Interest Capitalization ... . .
3137H9-U9-8 . ..| FREDDIE MAC SERIES 5296 CLASS MZ ~ 5.500% 02/25/53 ........ceevvvuvrmmmrieniininieeenieieeiinniseessessennenens fornees 01/29/20%6 ... 1350_100_WRETOAL 12 192,885 |. .. 11,909,773 |...
3137HH-SQ-5 ......... | FREDDIE MAC SERIES 5478 CLASS JZ ~ 5.500% 11/25/54 03/01/2026 Interest Capitalization .. 148,758 |. .. 148,758 |.
3137HH-SQ-5 ......... | FREDDIE MAC SERIES 5478 CLASS JZ  5.500% 11/25/54 01/29/2026 .....[1350_100_WRETOALI ..... 10,176,184 |. .10,128,081 |.
3137HJ-4L-8 . ..| FREDDIE MAC SERIES 5495 CLASS ZA  5.500% 01/25/56 03/01/2026 .....| Interest Capitalization .. 69,547 ... 69,547 |.
3137HJ-41-6 . ..| FREDDIE MAC SERIES 5495 CLASS ZC  5.500% 01/25/55 03/01/2026 .....| Interest Capitalization 100,825 100,825 |.
3137HJ-PH-4 ......... | FREDDIE MAC SERIES 5507 CLASS EZ  6.000% 02/25/55 03/01/2026 .....| Interest Capitalization 175,178 175,178 |.
3137HJ-RR-0 . ..| FREDDIE MAC SERIES 5501 CLASS NZ  5.500% 02/25/55 03/01/2026 .....| Interest Capitalization . 19,631 19,631 |.
3137THJ-RR-0 . ..| FREDDIE MAC SERIES 5501 CLASS NZ  5.500% 02/25/56 01/29/2026 .....|1350_100_WRETOALI ..... 2,167,251 2,136,711
3137HL-6B-3 . ..|FREDDIE MAC SERIES 5535 CLASS DZ ~ 6.000% 05/25/55 03/01/2026 .....| Interest Capitalization 117,522 117,522
3137HL-6B-3 . ..|FREDDIE MAC SERIES 5535 CLASS DZ  6.000% 05/25/55 01/29/2026 . 1350_100_WRETOALI ..... 7,277,284 7,007,601
31398V-SY-3 . ..| FREDDIE MAC SERIES 3662 CLASS 7B 5.500% 08/15/36 ......01/29/2026 . 1350_100_WRETOAL | 283,494 .. 272,669 |.
31418F-R8-2 . .| FNMA POOL MA5910  5.500% 12/01/55 ... ..... 01/01/2026 .....[BANK OF AMERICA .. (60,284) (59,641)|.
3142J6-Cli-1 . .. | FHLMC POOL RQ0084  5.000% 01/01/56 .. 01/01/2026 .....[TD SECURITIES USA K .. (23,215) (23,335)].
1039999999. Subtotal asset-backed securities - financial asset-backed securities - self—l|qU|dat|ng agency reS|dentiaI mortgage-backed securities - not/partially guaranteed (not exempt from R 48,786,852 48,002,412 202 955

058933-AT-9 ......... BANC OF AMERICA FUNDING CORPO SERIES 2006 D CLASS 6A1  3.826% 05/20/36 ........ccooeeeeeeeerenennnnnnnns | 01/23/20%6 ..... BANK OF AMERICA SECURITIES LLC ..o [renssnssssssssssssssssssnssssnnnees [oeeeeennennennnnnnnnnns 1,287,192 [ 1,432,177 | 3,512 |1.
16165T-AY-9 ......... CHASEFLEX TRUST SERIES 2005 2 CLASS 1A2  6.500% 06/25/35 R R 01/23/2026 BANK OF AMERICA SECURITIES LLC ... 13,142 (1.
45660L-GE-3 . ..| INDYMAC INDX MORTGAGE LOAN T SERIES 2005 AR6 CLASS 2A2  4.453% 04/25/35 01/23/2026 . BANK OF AMERICA SECURITIES LLC .10,000 (1.
46631J-AA-6 . .| JP MORGAN MORTGAGE TRUST SERIES 2007 A4 CLASS 1A1  4.624% 06/25/37 . BANK OF AMERICA SECURITIES LLC 5,214 |1.
751150-AA-1 RESIDENTIAL ACCREDIT LOANS IN SERIES 06 Q07 CLASS 1A1  4.366% 09/25/46 BANK OF AMERICA SECURITIES LLC .. 1,368,417 |.ovvvveiiiiiiiieeenes 1,695,106 |... 1.
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 8,155,277 11,130,840

08164F-AU-5 .........| BENCHVARK MORTGAGE TRUST SERIES 2026-B42 CLASS B 6.290% 03/15/59 R DEUTSCHE BANK .. .. 1,080,000 |...

08164F-Al-1 ......... BENCHWARK MORTGAGE TRUST SERIES 2026-B42 CLASS C  6.290% 03/15/59 .......evvvvvvvivmnniniiiiiiiiiiiniinnn [oeend 02/23/2026 ..... DEUTSCHE BANK .. 801,000 ...

08164F-AY-7 BENCHWARK MORTGAGE TRUST SERIES 2026-B42 CLASS D 6.290% 03/15/59 ......eevvvvmmmmmmnninnniininniiiniinnn oo 02/23/2026 ... DEUTSCHE BANK .. , K ..228,000 |...

08164F-BA-8 . .| BENCHMARK MORTGAGE TRUST SERIES 2026-B42 CLASS E  6.290% 03/15/59 .. 02/23/2026 . DEUTSCHE BANK .. 345,517 |. 400,000 |.

.. 174,000 |...
2,633,000

08164F-BC-4 BENCHWARK MORTGAGE TRUST SERIES 2026-B42 CLASS F 4.000% 03/15/59 DEUTSCHE BANK . ... 64,850 |.
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatmg non-agency commercial mortgage -backed securities (unaffiliated) 2,568, 165

021488-AC-8 . ..| COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 33CB CLASS 2A1  6.000% 11/25/36 ....ooeeeennrriiiaeiaiiiines | 01/23/2026 BANK OF AMERICA SECURITIES LLC . 1,939,730 |.
12645V-AY-3 . ..|CREDIT SUISSE MORTGAGE TRUST SERIES 2011 12R CLASS 2A2 144A  4.125% 02/27/37 01/23/2026 . BANK OF AMERICA SECURITIES LLC
14320T-AA-8 . ..| CARLYLE DIRECT LENDING CLO LLC SERIES 2026-1A CLASS A1 144A  5.318% 04/18/38 .. 03/19/2026 . MORGAN STANLEY & C0. INC. ...
03165U-AS-7 . .. | AVERICAN MONEY MANAGEMENT SERIES 2024 30A CLASS CR 144A  5.343% 04/15/39 ..... 01/29/2026 . MORGAN STANLEY & CO. INC.
056920-All-1 . ..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2024 1A CLASS CR 144A  5.421% 04/16/39 03/04/2026 . Mizuho Securities USA Inc
06763)-AS-4 . .| BABSON CLO LTD SERIES 2023-4A CLASS CR 144A  5.355% 01/20/39 ........cccunnenns ......02/05/2026 . SANTANDER US CAPITAL MARKETS
08183T-AE-8 BENEFIT STREET PARTNERS CLO LD SERIES 2026 49A CLASS C 144A  5.518% 04/18/39 .. R R 03/06/2026 ..... Mizuho Securities USA Inc
26254H-AS-9 ......... | DRYDEN SENIOR LOAN FUND SERIES 2026 114A CLASS C2 144A  5.720% 04/20/39 ... B 03/06/2026 ..... SANTANDER US CAPITAL MARKETS
20001L-BE-0 . ..| ELMWOOD CLO Il LTD SERIES 2019-2A CLASS D1RR 144A  6.720% 10/20/37 . ..|BANK OF AMERICA SECURITIES LLC
36321B-AU-5 . .| GALAXY CLO LTD SERIES 2017-24A CLASS BR2 144A  5.372% 04/15/37 ... ..|BANK OF AMERICA ..........
461466-BC-5 INVESCO CLO LTD SERIES 2023-1A CLASS CR2 144A  5.421% 04/22/37 ....ovveennriiiiieeiiiiiieeeeiieeeee |-....02/06/2026 ... CIBC OPPENHEIMER CORP ...
63943L-AG-6 NAVESINK CLO LIMITED SERIES 2026-5A CLASS C 144A  5.522% 03/31/39 .. MORGAN STANLEY & CO. INC. ...
63943L-AJ-0 . .|NAVESINK CLO LIMITED SERIES 2026-5A CLASS D1 144A  6.722% 03/31/39 . MORGAN STANLEY & C0. INC.

63944A-AG-9 . .. NAVESINK CLO LIMITED SERIES 2026 GA CLASS C 144A  5.522% 04/15/37 .. E MORGAN STANLEY & CO. INC.
83012Y-AG-2 SIXTH STREET CLO XVI LTD SERIES 2026-32A CLASS C 144A  1.950% 04/21/39 . JUR I 03/11/2026 ..... CITIGROUP GLOBAL MARKETS .. U JU , K ,
897930-AA-1 ......... TRUPS FINANCIALS NOTE SECURITI SERIES 2026-1A CLASS A1 144A  5.423% 01/15/38 ...oevvevviinvnnreiiaen oo 02/13/2026 ..... BANK OF AMERICA ... eeseeeteeittt ettt ettt ettt ettt et ettt e et es bttt e e e eitb bt eeeesiins [obbeteesaeitteteeseattetaeeanns [oiiieieesaaiieeaeea 1,000,000 fooveeiiiiiiiiiiinnns 1,000,000

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (unaffiliated) 17,694,519 19,744,428
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92920X-AN-1 ......... VOYA CLO LTD SERIES 2024-7A CLASS D1 144A  6.520% 01/20/38 ......ccvvuuieieermnnnaareernennaeaeennnnnaanee |oennnd 01/15/2026 ..... BANK OF AMERICA SECURITIES LLC ...ieeeeuuusieernnnnnsernnnnnnssaennnnnsssaernnnnsssannnnnnnnseennnnnnnssesnnnnnasss [seennnnnnsseennnnnnsseennnnnnnseeee |oernnnnasseennnnnaneees 1,499,010 |oeeiiiiiiiiieneeees 1,500,000 2.C FE
1,499,010 1,500,000

1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (affiliated)
056820-AB-1 ......... BAIN CAP GLOB DIR L FD Il RN A BCGD  6.320% 06/20/36 .... [ 01/02/2026 ..... PRIVATE DIRECT ...

056820-AD-7 . ..|BAIN CAP GLOB DIR L FD I RN A BCGD  8.893% 06/20/36 . 01/02/2026 ..... PRIVATE DIRECT
088910-AA-1 . ..|BID IV NOTE ISSUER LP BIDIV  5.000% 12/31/46 ... 03/23/2026 . PRIVATE DIRECT
088910-AB-9 . ..|BID IV NOTE ISSUER LP BIDIV ~ 6.000% 12/31/46 03/23/2026 . PRIVATE DIRECT
088916-AC-7 . ..|BID IV NOTE ISSUER LP BIDIV ~ 7.000% 12/31/46 ... 03/23/2026 . PRIVATE DIRECT
44571A-AA-2 . ..|HUNTER POINT CAPITAL GPFS NOTE HPCGP  7.100% 10/15/36 01/21/2026 .....PRIVATE DIRECT
44571A-AD-6 . ..|HUNTER POINT CAPITAL GPFS NOTE HPCGP  8.850% 10/15/36 01/21/2026 .....[PRIVATE DIRECT
529493-AC-2 .. |[LEXINGTON NOTES ISSUER |1 LLC LEXII ~ 6.040% 12/04/36 . 03/27/2026 . PRIVATE DIRECT
69437#-AA-2 . ..|PGIM SENIOR LOAN OPP FUND I C PSLOMF  7.835% 07/07/31 .. 02/25/2026 . DIRECT ..
69437#-AB-0 . ..|PGIM SENIOR LOAN OPP FUND I C PSLOMF  8.536% 07/07/31 .. 02/25/2026 . DIRECT .....
698656-AA-5 . ..|PANTHEON SALUS SR CRE SECOND | PANTHEON  7.039% 04/30/34 03/27/2026 . PRIVATE DIRECT
698656-AB-3 . ..|PANTHEON SALUS SR CRE SECOND | PANTHEON ~ 8.76%% 04/30/34 03/27/2026 . PRIVATE DIRECT
89238R-AA-5 . ..| TPG AG ABC STRUCTURED NOTE Il TPGAG  6.500% 03/30/35 . 02/23/2026 . DIRECT .....
89238R-AB-3 . ..| TPG AG ABC STRUCTURED NOTE |1 TPGAG  8.000% 03/30/35 . ......02/23/2026 . DIRECT .....
929086-AA-6 . ..|VOYA BAM PC 2025 1 CL A 5.790% 07/25/38 ................. .. 01/01/2026 PRIVATE DIRECT
93364A-AB-8 . .| WAMU MORTGAGE PASS THROUGH SERIES 2007 OA3 CLASS 2A  4.336% 04/25/47 . ......01/23/2026 . BANK OF AMERICA SECURITIES LLC
G9012T-AA-4 RENEW || FINANCIAL PACE RNIFCP  5.250% 12/30/81 ....coveeeeiiiiiieiiiiiiiieeeieee e e 03/12/2026 ..... PRIVATE DIRECT

690127-AB-2 RENEW |1 FINANCIAL PACE RNIFCP
G9012T-AC-0 . ..|RENEW 11 FINANCIAL PACE RNHFCP
L8043#-AA-3 . .| SLF VI-L HOLDING D SCSP SLF VI-L

8781M#-AA-7 ....... SLIF VI-L HOLDINGS D LP SLIFVI

6.700% 12/30/61
7.250% 12/30/61 ..

6.335% 09/30/34
6.650% 09/30/34 .....

...... 03/12/2026

03/12/2026 .
03/05/2026 .
.03/05/2026 ..... PRIVATE DIRECT ...

PRIVATE DIRECT ...
PRIVATE DIRECT
PRIVATE DIRECT

300,000 |
70,000 |

,528,665 |.
857,168 |.
... 26,476 |.
78,545 |.
.. 479,675 |.
799,458 |.

.. 430,494 |...
70,210 |.
55,761 |.
16,728 |.
27,881 |.
783,259 |.
391,630 |.
772,485 |.
750,000 |
150,000 |.
500,000 |
300,000 |
70,000 |.
20,000 |.
568,360 |
,650,009 |.
857,168 |...
... 26,476 |...
78,545 |.
479,675 |.
.. 799,458 |...
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1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 8,676,795 8,798,229
929098-AA-5 ... VOYA EMMC REVOLV PROM NOTES CL  8.484% 11/30/34 . ...03/06/2026 ..... DIRECT .. ... 89,487 |. ... 89,487 |...
92918II-AA-5 .........[VOYA REIDF CLASS A SENIOR NOTE  8.487% 10/01/30 .. ......03/04/2026 .....|DIRECT .. 246,676 . .. 246,676 |...
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (affiliated) 336,163 336,163 0 XXX
00188M-AB-1 ......... [ AP BOSPHORUS HOLDINGS LTD ABPSHD  6.270% 12/15/37 .vviveiviiseesiesiasiesiessessssiessesserssssssssseesnaneas J...... 01/28/2026 ..... [PRIVATE DIRECT .. .viuviuseesesesesesesseesesseseeseesesesseossesessessesssesessessessessessesssssessessessseseses Joreessersessersesuossessessesuerees |ooueseereesuesseruesns 5,000,000 fo.oiiiiiiinnniiiiinnns 5,000,000 fo.uiiiiiiiiiiiiiiiiiiinieees 02.CPL ..........
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 5,000,000 5,000,000 0 XXX
1889999999. Total - asset-backed securities (unaffiliated) 94,132,500 97,437,701 299,389 XXX
1899999999. Total - asset-backed securities (affiliated) 1,835,173 1,836,163 24,412 XXX
1909999997. Total - asset-backed securities - Part 3 95,967,673 99,273,864 323,801 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 95,967,673 99,273,864 323,801 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 277,563,290 272,997,966 1,667,154 XXX
65339K-AV-2 . NEXTERA ENERGY CAPITAL  4.800% 12/01/77 . .. 01/01/2026 . 5,000,000.000 |. 4,840,629 |.

833636-A0-6 .........[SOCIEDAD QUIMICA Y MINER SERIES 144A HYB . . ......01/14/2026 ...1,000,000.000 f...eevvvnniriinnnnnnns 1,000,000 .

4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable preferred 5,840,629

4509999997. Total - preferred stocks - Part 3 5,840,629

4509999998. Total - preferred stocks - Part 5 XXX

4509999999. Total - preferred stocks 5,840,629

313400-10-5 ... ..|FEDERAL HOME_LOAN BANK DES MOINES - COMMON STOCK .. . | DIRECT +.0022,500.000 foooiiiiiiiiiniiiinns 2,250,000 |..eevvniiiiiiiiiniiiiiiiiiniinies feeeinnnrrininnseeieeneeeenn0 | i
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 2,250,000 XXX
5989999997. Total - common stocks - Part 3 2,250,000 XXX
5989999998. Total - common stocks - Part 5 XXX XXX
5989999999. Total - common stocks 2,250,000 XXX
5999999999. Total - preferred and common stocks 8,090,629 XXX 20,000 XXX
6009999999 - Totals 285,653,919 XXX 1,687,154 XXX
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..912810-UP-1 | US TREASURY N B 4.625% 11/15/55 ............. . 02/17/2026 . | Various ........cceceeeeneennnnnnnns foveeeeeeennineieenns founns 53,370,977 |....... 55,000,000 |....... 53,024,434 |....... 23,297,288 |.....oeeeennens [V PP 1,309 |oovveeeiennnnns [V PP 1,309 |oovvveeeeennnns [ 53,026,019 |........ce.... 0 [...... 344,958 |....... 344,958 |........... 523,123 |. 11/15/2085 . [1.A ........
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 53,870,977 55,000,000 53,024,434 23,297,288 0 1,309 0 1,309 0 53,026,019 0 344,958 344,958 523,123 XXX XXX
CHILE ELECTRICITY LUX SERIES 144A  6.010%
.. 168820-AA-7 |01/20/33 oooveiiiiiiiiii . 01/20/2026 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 17,500 |[...oennneee 17,500 |.eevveeens 17,501 [oeeennneee 17,500 [oovveennnnnnns 0 e (VO 0 | (VO 0 s 17,500 [ovvvvvvvnnnnns (VN 0 | [V 526 |. 01/20/2033 . [1.F FE ....
CORPORACION NACIONAL DEL COBRE SERIES 144A
..21987B-BC-1 |3.750% 01/15/31 .. |- 01/28/2026 . [HSBC SECURITIES USA INC. .. .........480,000 |.......... 500,000 |... ..o 499,544 | .eeee.....499,551 . 01/15/2031 . |2.A FE
..279158-AN-9 | ECOPETROL SA  6.875% 04/29/30 ... .. |- 02/19/2026 . | JEFFERIES & COMPANY INC ........ |oeevevevviviiiinnnns feunee 2,028,000 |........ 2,000,000 |........ 1,982,240 |........ 1,990,816 |.....cceeeeeens0 e 262 |0 [ 282 [0 s 1,991,068 |.. . 04/29/2030 . |3.B FE
ISRAEL ELECTRIC CORP LTD SERIES REGS ~ 4.250%

..465077-AL-9 | 08/14/28 ...ooenniiiiiii . 02/05/2026 . [Various .......ceceeecueeieeeeniins Joeeeiiiieeeeeiiins |oeeae 3,392,976 |........ 3,425,000 |........ 3,388,108 |........ 3,414,071 |, 0 [ M5 [ 0 foeeeennes M5 [ 0 foeeees 3,414,486 |............... 0 [...... (21,510) |....... (21,510) |-oeeees 70,760 |. 08/14/2028 . |2.A FE ....
PERUSAHAAN LISTRIK NEGARA PT F SERIES 144A

S04

..71568P-AH-2 |6.250% 01/25/49 .. . 01/29/2026 . | 1350_100_WRETOALI .. .. 6,276,703 ..6,105,000 ..6,061,838 |. .6,068, 144 |.. .6,068,198 . 208,505 |....... 208,505 .. .195,021 |. 01/25/2049 . [2.B FE

..900123-CB-4 |REPUBLIC OF TURKEY 4. . 02/19/2026 . | STANDARD CHARTERED B/ . 4,608,000 ..6,000,000 .. 4,357,500 |. .4,591,781 . 4,597,458 10,542 |. 10,542 |.. 100,750 |. 04/16/2043 . [3.C FE

..BRWPXT-V8-9 | INTERCHILE SA SERIES REGS  4.500% 06/30/56 |. 02/19/2026 . | GOLDMAN SACHS & CO. ........ R .. |........ 170,700 |.......... 200,000 |.......... 171,100 |...........172,028 |.... ... 172,120 .. ... (1,420) ...l (1,420) .. 1,250 |. 06/30/2056 . [2.A FE ....

0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 16,973,879 18,247,500 16,477,367 16,753,884 16,760,381 0 213,498 213,498 420,807 XXX XXX
CONTRA COSTA CA CMNTY CLG DIST  6.504%

.. 212204-FA-4 | 08/01/34 oovvvviiiiiiiiiiiiiiiieiieeee . 02/09/2026 . | WELLS FARGO .... 350,000 407,230 |...........383,825 [.... .383,265 |.. .. (5,461)|........ (5,461) 11,951 |. 08/01/2034 . [1.B FE

..57582R-IN-7 | MASSACHUSETTS ST SERIES F 3.277% 06/01/46 |. 02/09/2026 . | WELLS FARGO .... .... 110,000 .. 110,000 |.......... 110,000 |.... 110,000 |.. . (21,530) |....... (21,530) ...691 |. 06/01/2046 . [1.B FE

MET GOVT NASHVILLE & DAVIDSON ~ 5.707%

.. 592112-DR-4 | 07/01/34 oovvvvviiiiiiiiiiiiiiiiiieeeeeeeeeeeeee . 02/06/2026 . | MORGAN KEEGAN RAYMOND JAMES ... |.......cccccccvennn [ooee..... 109,329 |.......... 105,000 |.......... 118,112 |.......... 112,107 |oovveeeenennns [ PP (LY [ AP (LY [V P 111,960 [........ee.e.e. 0 [....... (2,631) |........ (2,631) |..ooeeennns 3,629 |. 07/01/2034 . |1.B FE ....
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 575,603 565,000 635,342 605,932 0 (707) 0 (707) 0 605,225 0 (29,622) (29,622) 16,271 XXX XXX

ALASKA ST HSG FIN CORP MTGE RE SERIES C

..01170R-RF-1 |5.542% 06/01/39 ......oooeviiiiiiiiiinninnn, . 02/06/2026 . | WELLS FARGO ......coovvvvrrrrinnnnns fovvevniiiiiiiiiiinns founnene 1,321,346 |........ 1,300,000 |........ 1,315,938 |........ 1,313,640 |.....oeeeneeee [V R (L) [V R (L) [V R 1,313,434 |...oevennnnnee [V R 7,912 |oeeennne 7,912 |l 13,609 |. 06/01/2039 . [1.A FE ....
AUSTIN TX ELEC UTILITY SYS REV ~ 5.570%

.052414-MF-3 | 11/15/30 oovveviiiiiiiiiiiiiiiiieieeeeee . 02/06/2026 . |HILLTOP SECURITIES ... fevveeviiiiiiiiiiiins fevnennnnns N7 | 70,000 |............ 76,627 |..coeeeennn 72,697 |ooooiiiiinins [V (94) [oovvnnnnnnnnne [V R (94) [oovenvnnnnnnns [V R 72,604 |...ooooeeens [V (827) [vvvvvennne (€720 R 910 |. 11/15/2030 . [1.D FE ....
DALLAS CONVENTION CENTER HOTEL ~ 7.088%

.. 235417-AA-0 | 01/01/42 .oovvviiiiiiiiiiiiiiiiiiieeeeeeeeee . 01/01/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 25,000 [o.eeennnnnen 25,000 [oeeeennnnee 31,778 |eveeeeeeens 20,840 |..oooeeiiinns [V R (4,840) |.oooeeeeeenns [V R (4,840) |.oooeeeeeenns [V R 25,000 |ooeeeiiinnnns (VO [V [V 886 |. 01/01/2042 . |2.A FE ....
DENVER CO PUBLIC SCHS COPS SERIES B 7.017%

L 240218-AK-4 | 12/15/37 oo . 02/09/2026 . |RBC CAPITAL MARKETS ........coove. fevvvvnnniiiniiiinnns founnnne 1,955,153 |........ 1,700,000 |........ 2,163,142 |........ 2,007,898 |........ceennn [V R (3,839) |.oooeeeeenens [V R (3,839) |.ooeeeeeeeenns [V R 2,004,059 |....oovvvennnne 0 f...... (48,906) |....... (48,906) [.....ccen.. 18,225 |. 12/15/2087 . [1.C FE ....
DIST OF COLUMBIA WTR & SWR AUT SERIES A

.. 254845-G0-7 |5.522% 10/01/44 ... . 03/10/2026 . | JP MORGAN CHASE ..........ccoevvie fovvvvnniiiniiiiiinns feunene 1,019,490 |........ 1,020,000 |........ 1,213,826 |........ 1,168,922 |........eeeeee [V R (1,909) |.ooeeeeeenens [V R (1,909) |.ooeeeeeeeens [V R 1,167,013 |..oevvennnnens 0 f..... (147,523) |...... (147,523) [...vveneeeee 25,033 . 10/01/2044 . |1.C FE ....
GENEVA DEV CORP REVENUE SERIES A 4.518%

L3TATP-BQ-7 | 09/01/45 o . 03/11/2026 . | MORGAN STANLEY BANK NA ......ccc. foeeevevvviininiinnns founnene 2,508,748 |........ 2,505,000 |........ 2,8%,162 |........ 2,820,073 [oeevinnnnnnnne [V R (3,567) |.ceeeeeeeeenns [V R (3,567) |.eeeeeeeeeenns [V R 2,816,507 [.occeeeeennnns 0 f..... (312,759) |...... (312,759) |......eeee 60,046 |. 09/01/2045 . [1.G FE ....
JEA FL ELEC SYS REVENUE SERIES F  6.406%

..46613C-1G-6 | 10/01/34 .oovvviiiiiiiiiiiiiiieiieeeeeeee . 02/09/2026 . |HILLTOP SECURITIES . .. 132,135 125,000 146,284 |.......... 137,101 |.... .. (241))]. L (241) ) 136,860 |.. ...(4,725)|.........(4,725) . 10/01/2034 . [1.F FE ..

..46613P-XS-0 | JEA FL WTR & SWR REVENUE  6.210% 10/01/33 . [. 02/06/2026 . |HILLTOP SECURITIES . .. 316,959 .... 300,000 378,938 |...........339,616 [.... ... (893) ] ... (893) ... .338,722 |. . (21,763) |....... (21,763) . 10/01/2033 . (1.B FE .
KENTUCKY ST ECON DEV FIN AUTH SERIES B

L A9127K-CH-1 | 4.471% 12/01/31 Lovvviiiiiiiiiiiiiiiiiiiiiis . 02/09/2026 . | BANK OF AMERICA ......ovvvnnnnnnnnn fovvmnnnnnnnniiininns fovninnnns 205,062 |.......... 300,000 |........... 302,376 |........... 300,539 [....uvunnnnnnen 0 s (30) forvvvrnnnnnnnns [V ST (30) [orvvvvnnnnnnnns 0 s 300,509 |.....oceeennnnn (U (5,447) | (5,447) . 12/01/2031 . (1.E FE ....

KENTUCKY ST ECON DEV FIN AUTH SERIES B
..49127K-CJ-7 | 4.191% 12/01/32
LOS ANGELES CNTY CA

.300,457 .. . 12/01/2032 . |1.E FE ...

. 02/09/2026 . [BANK OF AMERICA .. .. 292,572 ... 300,000 302,130 |...........300,484 |.... .. (7,885)|........ (7,885)

L SA4TE-NT-7 | 08/01/33 v . 02/09/2026 . [BANK OF AMERICA ........coeevininns Joonnmnnnnaeniiiiins oo 108,876 |.......... 100,000 |[........... 120,444 |........... 1,278 | 0 foeeeenns (260) |-oevvvveeaannnn 0 s [P N 0 foeeeenne 11,018 [ 0 [ (2,137) foeenee (2,437) oo 3,931 |. 08/01/2033 . [1.B FE ....
MASSACHUSETTS ST EDUCTNL FING SERIES A

..57563R-SU-4 |4.949% 07/01/38 ..eovenniiiiiiieiiiiiceeceis . 02/09/2026 . [RBC CAPITAL MARKETS ........cooens |eminminnnenniiins |oeene 1,302,325 |........ 1,320,000 |........ 1,320,000 |........ 1,320,000 [..oeeveernnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 1,320,000 [oooeeeeennnns 0 [...... (17,675) |....... (17,675) |.eenvnnns 39,740 |.07/01/2038 . [1.C FE ....
NEW YORK CITY NY TRANSITIONAL SERIES E-2

..64971W-TE-0 |3.300% 02/01/29 ...ocovuvrriiiiiiiiiiiiiieeiiis . 01/12/2026 . [ J.P. MORGAN SECURITIES INC ..... |eeeveeereeiiinins | 1,197,845 |........ 1,220,000 |........ 1,178,213 |........ 1,179,714 | 0 foreeeans ST 0 foreeians ST R 0 foueeees 1,180,109 |...ovveeeennns 0 [ 17,736 |........ 17,736 foeeeennnnns 18,117 . 02/01/2029 . |1.A FE ....
OREGON ST DEPT OF ADMIN SVCS L SERIES B

..68607V-3T-0 |4.041% 04/01/34 ..ooovviiiiiiiiiiiiiiiiieeeis . 02/06/2026 . [ MORGAN STANLEY BANK NA ........o. |oeeiivieininiiins | 1,264,956 |........ 1,205,000 |........ 1,205,000 |........ 1,205,000 [oeoeeiiunnnenns 0 forreeieiinnns (U IO 0 forreeiiiinins (U IO 0 foueeees 1,205,000 [ooveeeeennnes 0 [...... (30,044)|....... (30,044) |............ 18,607 . 04/01/2034 . |1.C FE ...
PANHANDLE TX ECON DEV CORP LEA  3.985%

..69848A-AA-6 | 07/15/48 ..ot . 01/15/2026 . | Redemption 100.0000 ..oeee foureeiniiiiiiiiiies Lo 22,361 | 22,361 [veeeennne 21,826 |............ 21,884 | 0 forreeianns LA AT 0 foreeians LA AP 0 foreeeanns 22,361 [erieeeens (U IO 0 forreeieiinnns [V OO 446 |. 07/15/2048 .|1.D FE ...

PUBLIC PWiR GENERATION AGY NE R 7.242%
L T44434-Cli-9 1 01/01/41 ovveeeeiiiiiieeie . 01/01/2026 . |Redemption 100.0000 ..ooees forvireiiiiiiiiiiiies foiiien 25,000 f........... 25,000 f............ 28,965 |............ 28,082 |...cooveennnn. 0 f.... (3,082) ..uvvennnnnn 0 feenns (3,082) )..cuvvennnnnn 0 foeeeennn. 25,000 J...oounneennn [V PPN [V 0 foeeeiiiiiins 905 |. 01/01/2041 . |1.F FE ....
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RUTGERS NJ ST UNIV SERIES S  2.681% 05/01/46
L 783186-UV-9 | oeeee . 02/06/2026 . | WELLS FARGO 240,000 .... 168,778 |........... 169,374 |.... .0 . .0 ... 169,628 .. .(1,299) |.... . 05/01/2046 . [1.E FE ..
..838530-NL-3 | SOUTH JERSEY NJ PORT CORP  7.365% 01/01/40 . 02/06/2026 . | MORGAN STANLEY BANK NA ... ..1,380,000 ..1,616,969 |........ 1,554,412 |.... .0 . 0 eeenn.. 1,552,759 .. .31,205 |.... . 01/01/2040 . [2.A FE ..
SUMTER LANDING FL CDD RECREATI  5.050%
..86657M-AY=2 | 10/01/38 ...evvvrrrirriiiiiiiiiiiiiiiiieiniieenaaeaes . 02/06/2026 . |PIPER JAFFRAY & CO . .. 183,276 .... 185,000 185,560 |.......... 185,000 |.... .0 . o0 eveeeenn.. 185,000 |.. . (1,724)|........ (1,724) . 10/01/2038 . [1.D FE ..
..955116-BP-2 | W PALM BEACH FL SERIES A 3.998% 10/01/35 . |. 02/06/2026 . |BANK OF AMERICA .... o |..... 1,644,664 |........1,720,000 ..1,696,073 |........ 1,703,730 |.... .. . 0. .. .0 ........1,703,931 |.. ....... (59,267)....... (59,267) . 10/01/2035 . [1.C FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 15,434,838 15,152,361 16,456,029 16,059,279 0 (19,314) 0 (19,314) 0 16,039,966 0 (605, 128) (605, 128) XXX XXX
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/36 ............ . 03/31/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 136,645 |........... 136,645 |........... 136,645 |........... 136,645 |............... 0 e (VO 0 | (VO 0 s 136,645 |............. (VN 0 | [V 1,097 |. 12/31/2035 . [2.C PL ....
ATLANTA FALCONS CO STADIUM LLC  3.590%
..04774¢-AA-0 1 00/01/42 ... . 03/01/2026 . | Redemption 100.0000 ....... ... 1,664 ... 1,664 |............. 1,664 |... .1,664 |.. . 09/01/2042 . (1.G PL ....
BIF 111 HOL .
..06637*-AA-8 | 02/15/33 ..oooeiiiiiiiii . 02/15/2026 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo 63,448 |............ 63,448 |............ 63,448 |............ 63,448 |............... 0 e (VO 0 | (VO 0 s 63,448 . 02/15/2033 . [3.A YE ....
BRAVES STADIUM COMPANY LLC STADIUM COMPANY
..10567@-AA-0 |LLC  3.770% 09/30/41 ... . 03/30/2026 . | Redemption 100.0000 ....... 1,752 . 09/30/2041 . [2.A PL ....

CHICAGO PARKING METERS LL( .

L AB7885-A#-9 | e . 03/30/2026 . | Various .......cceeeeunnnnnnnnnnnnns foveeniniiininiiinns forii, 70,738 [ovevnennnne 70,738 | 70,738 |oeevvrrnnnns 70,738 |[cieeeiiiinnnns 0 foreeeiiiinnns (U IO [ OO (U IO 0 foreeianns 70,738 |ooeeiiiiieenns (U IO 0 foreeeieiinnns [V FOPO 897 |. 12/30/2033 . |2.B PL ....
CONTINENTAL WIND SERIES 144A  6.000%

.. 212168-AA-6 | 02/28/33 ...evviiiiiiiiiiiie e . 02/28/2026 . [Various .........cccoevvvereenininns fovnnvieeeenniinins foeniinnns 147,416 |........... 147,416 |.......... 150,070 |........... 149,186 |.......eeeeen. 0 foueeees (1,769) [ovvvrreennnns 0 fnns (1,769) [ovvvereennnns 0 foreeeenns 147,416 |ooeeneees (U IO 0 foreeeieiinnns [ PP 4,423 |. 02/28/2033 . [2.B FE ....
8POINT3 SOLAR INVESTCO 1 LLC  4.680%

.. 28258#-AA-4 | 11/30/35 oo . 02/28/2026 . [Various .........cccoevvveeeniniinns fovnnnineeenniiinies foeniinnns 141,571 oo 141,571 | 141,571 | 141,569 |...oeveeennnns 0 foreeeiiiinnns 2 [ 0 forreeieiinnns 2 [ 0 foreeeenns 141,571 i (U IO 0 foreeeieiinnns [ PP 3,313 |. 11/30/2035 . [2.C PL ....
ENBRIDGE ENERGY PARTNERS LP SERIES B 7.500%

.. 20250R-AP-1 | 04/15/38 ..ot . 03/26/2026 . [CITADEL ....ovvvveeeiiiiiiiieniiiis foeniiiieeeeeniiins e 2,014,635 |........ 1,750,000 |........ 2,022,870 |........ 2,003,631 |..oviiennnnnn 0 foueennn (3,325) [uvvviaaannns [V R (3,325) [evvviaaannns 0 foueeees 2,000,307 [oveeeeeinnnnes [V PO 14,328 |......... 14,328 |.occnnnens 59,063 |. 04/15/2038 . 2.A FE ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%

..341070-AA-7 | 0B/15/38 .eeeeeeiiiiiieeiiiiiie e . 02/15/2026 . |Redemption 100.0000 ..oeee forremeieiiiiiiiiies Lo 34,927 | 34,927 oo 34,927 foveennns 34,927 foveiieninns 0 foreeeiiiinnns (U IO [ OO (U IO 0 foreeianns 34,927 |.vviieiinns (U IO 0 foreeeieiinnns [V FOPO 510 |. 08/15/2038 .|2.B PL ....
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51

A82558-AA-T | eeeeee e . 03/15/2026 . | Redemption 100.0000 ....... . . . 03/15/2051 . |2.A PL

..526780-AB-6 | LERADO INVESTMENTS LLC ~ 6.290% 03/31/36 .... |. 03/31/2026 . |Redemption 100.0000 ....... ... 101,121 ... 101,121 . 101,121 101,121 . 03/31/2036 . |2.B PL
MILLENNIUM PIPELINE CO LLC  5.330% 06/30/27

.60040#-AA-0 | .eeeeeiiiiiiie e . 01/29/2026 . [Various .........ccecevveeeeeeniinns foonniineeeeeiiiees oo (51,150) |........... (61,150) [........... (51,426) |.......... (50,780) |-..uvvveennnnn 0 foeeeennns (369) forveraeeannnns 0 [ (369) forveraeeannnnns 0 [ (51,150) |-euvvrieenns [ IR [V O, [ IR (552) |. 06/30/2027 . |1.G PL ....
NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54

.B583%K-DB-3 | .eeeeiiiiiiiiee e . 01/29/2026 . [ 1350_100_WRETOALI .......oovveeics Joonniiiiiieeeiiis | 4,270,342 |........ 4,000,000 |........ 4,325,000 |........ 4,201,315 | [V RO (2,479) | e 0 foeeees (2,479) |eeiii 0 foeeees 4,289,136 |....oveeennnnn. 0 [...... (18,794) |....... (18,794) ...l 33,000 |. 06/15/2054 . (2.B FE

..71953*-AA-6 | PIBB MEMBER LLC PIBBMEM  6.410% 12/20/49 .. |. 03/20/2026 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 15,066 |............ 15,066 |.........e. 15,066 |............ 15,066 [o.evveeeennnnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 15,066 [..oeeeerunnnns (U IO 0 foreeeieiinnns [V FOPO 241 |. 12/20/2049 . |2.B PL
RENEWABLE POWER GENERATION LLC ~ 4.110%

.. T59748-AA-0 | 03/31/35 eevviiiiiiiiiiiiie e . 03/31/2026 . |Redemption 100.0000 ..oooe forveeeiiiiiiins o 8,304 [ 8,304 | 8,304 |..ooociiiens 8,304 [ 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreiiianns 8,304 |..ooiiiiiinnn (U IO 0 foreeeieiinnns [V FOPO 171 |. 03/31/2035 . |2.B PL ....
SABINE PASS LIQUEFACTION LLC ~ 3.100%

.. 785592-C*-5 | 00/15/37 oot . 03/15/2026 . |Redemption 100.0000 ..oeee forreeeieiiiiiiiies Lo 79,966 |............ 79,966 |........... 79,966 |............ 79,966 |..vvvriennnn. 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 79,966 |..ooouiiiennnn (U IO 0 foreeeieiinnns [ PP 1,239 |. 09/15/2037 . |2.A FE ....
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%

..82340%-AA-5 | 04/30/32 ..eeviiiiiiiiiiiiie e . 01/30/2026 . |Redemption 100.0000 , , , , - O 1 O e 1 N 55 |. 04/30/2032 .|2.B FE ...

SHEPHERDS FLAT FUNDING TRUST ~ 4.480%
..82340*-AB-3 | 04/30/32 ...
SMOKY MOUNTA .
..B32740-AA-1 | 12/31/34 e . 01/31/2026 . |Redemption 100.0000
SMOKY MOUNTAIN HOLDINGS LLC SMKUN  5.770%

. 01/30/2026 . [Various ... . 04/30/2032 . |1.B FE ....

139 |. 12/31/2034 . [2.B PL ....

..832740-AB-9 | 12/31/34 ... . 02/02/2026 . |Redemption 100.0000 .. 128 |. 12/31/2034 . [2.B PL ..

..88104#-AA-4 | TERRAFORM U 5909 . 03/31/2026 . [Various .................. 191 |. 08/31/2040 . [2.C PL ..

..928380-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 .. . 03/31/2026 . |Redemption 100.0000 . 115 |. 10/14/2049 . [1.F PL ..

..92080*-AB-7 | W2l FINANCE LLC ~ 4.600% 01/31/32 .. . 03/31/2026 . |Redemption 100.0000 ...112 |. 01/31/2082 . |2.B PL ..
WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460%

..05084*-AA-8 | 03/31/40 ..ooneniiiiiie s . 01/31/2026 . |Redemption 100.0000 ..oooe feurieiieiiiiiiies e 46,008 |............ 46,008 |............ 46,008 |............ 46,008 |......ceeeeeees [V ORI [ IR 0 foreiieennis (O IR 0 foeeiennns 46,008 |.....ceeeeenn [ IR [V O, 0 [t 79 |. 03/31/2040 .|2.C PL ....
PETROLEOS DEL PERU - PETROPERU SERIES 144A

..716564-AA-7 | 4.750% 06/19/32 ..ooorennniiiiiiiiiiiicees . 01/30/2026 . [BANK OF AMERICA 975,000 968,963 |.......... 971,867 |.... . 06/19/2032 . [4.C FE .

..G2973#-AA-6 | AP CHIA ISSUER LLC APCHIA  7.250% 05/23/50 |. 01/21/2026 . |Redemption 100.0000 . 317,480 317,480 |...........317,480 |.... . 05/23/2050 . [1.G PL .
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MERIDIAN SPIRIT APS SPIRIT APS  4.110%
. K7017#-AA-8 |08/01/30 . 03/31/2026 . | Various 93,142 ...93,142 |... .93, 141 ... 93,142 |.. .0 . 08/01/2030 . |2.A FE ....
..P3753#-AA-0 |ERGON PERU SAC  4.870% 06/30/34 . . 01/22/2026 . |Redemption 100.0000 . ...(100) |... (100) |... (130) |.... .. (100) ].. . 06/30/2034 . |2.CPL ....
GREENFIELD SPV | SAPI DE CV SPV | SAPI DE CV
..P4920#-AA-6 |5.550% 12/31/32 . 03/01/2026 . |Redemption 100.0000 . (3] . 12/31/2032 . |2.C PL
..Q3079#-AF-5 |DALRYMPLE BAY  4.187% 12/02/30 .. . 01/01/2026 . | BANK OF NEW YORK .143,260 |.. 0 |. 12/02/2030 . |2.C FE
GIP CAPRICORN FINCO PTY LTD ~ 3.110% 12/31/34
L Q3974%-AA-6 | .eerenieeee . 03/31/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn v 9,842 | 9,842 [ 9,842 [ 9,842 0 (VN P [ PR (VN P (U1 O 9,842 [.ooiiiniinnnns (1 P 0 | [V 77 | 12/31/2034 . 12.B PL
GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36
..Q3974a-AA-4 . |- 03/31/2026 . | Redemption 100.0000 N .. 13,558 |.. . 03/31/2036 . |2.B PL ...
..06489*-AA-7 [NHK PTY LTD  7.130% 11/15/32 . . 02/15/2026 . |Redemption 100.0000 . 0| 33,471 . 11/15/2032 . |2.C FE ...
..R6236*-AA-2 | NORSPAN LNG VIII AS  4.660% 03/30/32 .. |. 03/30/2026 . | Redemption 100.0000 .. .0 . .105,228 |.. . 03/30/2032 . |2.CPL ...
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 8,830,669 8,677,827 9,274,838 9,079,773 0 9,214,174 0 (383,505) (383,505) 127,578 XXX XXX
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%
..00802#-AA-4 [ 03/22/35 ..oeiiviiiiiiiiii s . 03/22/2026 . | Various 197,035 |...........197,035 |...........196,985 |........... 196,992 [ 7 0 N N AN 197,035 |ovvveieieennn 0 e [ PO [V F 5,665 |. 03/22/2035 . |2.A FE ...
..01185%-AA-3 | ALASKA VENTURES LLC  4.670% 06/30/33 ........ . 03/31/2026 . | Various .. 206,422 s s e 208,417 ... 0. .206,422 |.. ..2,410 |. 06/30/2033 . |2.C PL ...
..012653-AE-1 | ALBEMARLE CORP  5.050% 06/01/32 . 03/18/2026 . |Call 101.7870 .. 353,201 ..347,000 ..344,266 |. ..345,107 |. 0 .351,360 ..1,841 | 11,409 |. 06/01/2032 . |2.C FE ...
..03028P-C*-5 | AMERICAN TRANMISSION CO  4.170% 03/14/26 ... |. 03/14/2026 . |Various ... 11,500,000 .11,500,000 .10,969, 151 11,479,781 0 11,500,000 .0 | 238,443 |. 03/14/2026 . |1.G
..03028P-C@-3 | AMERICAN TRANMISSION CO  4.270% 03/14/26 ... |. 03/14/2026 . [Maturity .. . 1,000,000 ..1,000,000 ..1,036,560 |. 1,000,992 |. 0 .1,000,000 0] 21,231 |. 03/14/2026 . [1.G
..03040W-AD-7 | AMERICAN WATER CAP CORP  6.593% 10/15/37 ... |. 01/12/2026 . [MORGAN STANLEY ... ..2,460,000 ..2,808,754 |. .2,802,268 |. 0 .2,801,562 . (15,637) |. . 10/15/2037 . |2.A
..038361I-AC-7 |ESSENTIAL UTILITIES INC ~ 4.276% 05/01/49 ... |. 02/12/2026 . | JANE STREET CAPITAL ....cevvvvnnns foovrvvvvinnnnnnnnnes [ 827,390 [.oeeeee 1,000,000 .... 181,660 |...........783,750 |.... .0 ....184,262 |.. .43,128 ... . 05/01/2049 . |2.B
UNION PACIFIC CORP SER A-1  3.930% 02/23/26
..05577@-AP-5 . |- 02/23/2026 . | Redemption 100.0000 ....... ...67,715 [.... ..67,712 |.. . 02/23/2026 . |1.D ........
..05577@-A0-3 . 02/23/2026 . |Redemption 100.0000 . 231,866 [ O e () [0 [ () [0 [ 31,864 |.. . 02/23/2026 . |1.D ........
..075887-BG-3 |BECTON DICKINSON AND CO  4.685% 12/15/44 ... |. 02/27/2026 . |Call 93.3160 .. 2,534,988 |.... .. . 0. eeenn.. 2,534,796 |.. . 12/15/2044 . |2.B FE .
..125238-AA-9 | CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 ....... . 02/27/2026 . |Various ........cceeevreiiinnnnnnns Jovvinnenneiiniinnnes foenens 3,190,777 VI U | B RN 3,026,089 |. 0] 3,026,089 |o.eeeiiiiiinnn0 foueennns 3,190,658 |.. . 09/30/2030 . |3.B PL .
..125238-AA-9 [CC TUGS LLC TUGS LLC  6.400% 09/30/30 . . 02/27/2026 . |Various ... (3,026,209) .(3,026,209) .(3,026,212) | 0. ... (3,026,209) | 0 |... (3,026,209) (3,026,209) . 09/30/2030 . |3.B PL .
.. 125523-CF-5 [CIGNA GROUP/THE ~ 4.800% 07/15/46 . 02/12/2026 . | JANE STREET CAPITAL . . 200,000 ..172,210 |. ..172,535 |. .. .82 . 0. ....82 172,617 . 07/15/2046 . |2.A FE .
..127097-AM-5 | COTERRA ENERGY INC ~ 5.400% 02/15/35 .... . 02/12/2026 . | JANE STREET CAPITAL 250,000 242,938 |...........243,493 |.... 0. . 243,556 |.. . 02/15/2035 . |2.B FE .
CHUGACH ELECTRIC ASSOCIATION  4.750%
L 171265-A8-0 [ 03/15/41 oeeeeeeee e . 03/15/2026 . |Various .......ceeeeeeeeeemnnneneees foreeeeeeemnniineeees foeeeee... 463,333 |llllll 463,333 |....eennnn. 463,333 |........... 463,329 |...eoeiieeennnn0 o L3 IO [ PO 4 | (U 463,333 |[...ccevnnnnnnns (VI PO [ PO [V PO 11,004 |. 03/15/2041 . [1.G ........
CHUGACH ELECTRIC ASSOCIATION  3.430% BANK OF AVERICA SECLRITIES LLC
.. 171265-B#-7 |03/15/37 ... . 03/11/2026 . . 03/15/2037 . |1.G ........
CHUGACH ELECTRIC ASSOCIATION
L A71265-B#-7 [ 03/15/37 e . 03/15/2026 . |Redemption 100.0000 ....cce feoreeeeenniiieeees . 03/15/2037 . |1.G ........
CHUGACH ELECTRIC ASSOCIATION ~ 4.780%
..171265-B@-9 |03/15/42 ... . 03/15/2026 . |Various ... .. 275,000 ..275,000 |.. .275,000 . 03/15/2042 .
..247037-AD-8 |DELL INT LL( .020% . 03/16/2026 . |Call 1 .. 149,000 .. 149,251 .149,000 |.. . 06/15/2026 .
WALT DISNEY COMPANY THE SERIES W
L. 254687-EF-9 [ 03/01/37 evvviiiiiiiiiiiiiiiii . 03/17/2026 . | JP MORGAN SECURITIES LTD ...ccev |ovvennvrrrrnnnnnnnns foenns 2,041,180 |........ 1,862,000 |........ 1,680,048 |........ 1,721,483 |ooevveieniinn 0 et 1,738 [ooeeiiiiiinnnns (U 1,738 [ooeeiiiiinnnnns (U . 1,723,221 . 03/01/2037 . |1.F FE ....
WALT DISNEY COMPANY THE SERIES Wl  6.650%
..254687-EH-5 [ 11/15/37 evveiiiiiiiiiiiiiiii e . 03/17/2026 . | JP MORGAN SECURITIES LTD ....cee |ovvvenrvrrrvnnnnnnes fonnnns 1,352,040 |........ 1,200,000 |........ 1,161,703 |........ 1,169,932 |oovvveiviiennn 0 o [ R (U P [ R (U . 1,170,280 . 11/15/2037 . |1.F FE .
DOMINION RESOURCES INC SERIES F 5.250%
.. 257469-AJ-5 [08/01/33 ..evvviiiiiiiiiiiiiiii . 01/12/2026 . |MORGAN STANLEY ....ovvvvivinninnns Jovnnneriiiiiiinnnes foenes 1,025,770 |........ 1,000,000 |........ 1,097,660 |........ 1,088,670 |..oevvvveennnnn 0 fevnninnnns (272 ) P (U (212) | (U . 1,058,458 . 08/01/2033 . |2.B FE ....
DUQUESNE LIGHT HOLDINGS SERIES 144A  2.532%
.. 266233-AH-8 [ 10/01/30 ...vviiiiiiiiiiiiii e . 02/12/2026 . | JANE STREET CAPITAL ..evvvvvvvvnns Jovnnnneeriiininenes forneneens 781,618 |.......... 850,000 |........... 655,673 |........... 723,292 |oooeeriiiinnnnn0 foeens 2,718 [oeeiiiiiiinnns (U 2,718 [oeeiiiiiiinnns (U 726,011 . 10/01/2030 . |2.C FE ....
KINDER MORGAN INC DELAWNA SERIES GMTN  7.800%
..28368E-AD-8 [08/01/31 .. |- 03/26/2026 . [ CITADEL .. 691,697 .... 610,000 veen 156,061 |...........684,250 |.... ... (2,698) | . (2,698) ... ....681,552 [.. . 08/01/2031 . |2.B FE ..
..316773-CH-1 |FIFTH THIRD BANCORP  8.250% 03/01/38 ........ |- 03/17/2026 . |JP MORGAN SECURITIES LTD U . 6,057,050 |........5,000,000 |........5,920,342 |........5,795,441 [.... ... (9,146) . . (9,146) |... eeenn..5,786,295 |.. . 03/01/2038 . |2.B FE ..
..316773-DF-4 [FIFTH THIRD BANCORP  4.337% 04/25/33 ........ . 02/12/2026 . | MORGAN STANLEY & 0. INC. ......iveeeriirievnininne fooninnins 491,940 |.......... 500,000 |.......... 500,000 |.......... 500,000 J..eeeoiiiiinnnn0 Joveinniiiinnnnn [0 O I MU [ N I AP, 500,000 . 04/25/2033 . |2.A FE ..




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stocks 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FLNG LIQUEFACTION 2 LLC SERIES 144A  4.125%
.. 33972P-AA-7 [03/31/38 evvreniiiiiiiie e . 03/31/2026 . | Redemption 100.0000 . .0 . 03/31/2038 . |2.B FE
..34964C-AF-3 | FORTUNE BRANDS HOME & SE  4.000% 03/25/32 .. |. 02/12/2026 . | JANE STREET CAPITAL T . 03/25/2032 . |2.B FE
GOLDMAN SACHS GROUP INC/THE ~ 6.450% 05/01/36
L B8143Y-AC-T [ eevniieiiii . 03/26/2026 . | CITADEL ...oeeeeeeeeieeeeeenniieeees Jorneeeeeemnieeeee foeees 1,315,013 |........ 1,250,000 |........ 1,246,325 |........ 1,247,949 |...oooennennnes (1 PO KT IO (1 PO KT IO (U 1,247,982 |oeeevniens [V PO 67,081 |........ 67,031 |oeeeeennnnns 32,698 |. 05/01/2036 . |2.B FE ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AB-2 |PARTN  4.420% 05/31/33 ....cceverreniieeennnnnns . 02/28/2026 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 275,671 |........... 275,671 |eeeeennnns 275,671 |oeeennnnnes 275,668 |eeevueeeeenne (U1 PO KT I [ PO KT I (U 275,671 |eeeniees (VI PO [ PO (VI IO 3,046 |. 05/31/2033 . |1.G PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AE-6 |PARTN  4.440% 11/30/32 ..coeevvreiieeeeeninns . 02/28/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,785 |oeeeenies 1,785 |oeeeees 1,785 e 1,800 [ocoeieeennnnnns 0 Joeeeeees (R 1)) A (V1 PO (R} A [V IO 1,785 o (VI PO [ PO [V PO 20 |. 11/30/2032 . |[1.G PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AF-3 [PARTN  4.440% 11/30/32 ..ccevvrreeeeeeeiinns . 02/28/2026 . |Redemption 100.0000 ...coen foereeieiiiieeeeen et 1,786 |oeeeeennnnnns 1,786 [oeeeeeennnnnn 1,786 [oeeeeeennnnns 1,801 [ 0 Joeeeeees (15) |eeeeeeeeeenne (V1 PO (15) |+eeeeneeeeenes [V IO 1,786 |oeeeeeeennnn (VI PO [ PO [V PO 20 |. 11/30/2032 . |[1.G PL ....
HUDSON TRANSMISSION PARTNERS L 4.440%
444165 -AG-1 [ 11/30/32 e . 02/28/2026 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 8,929 [oeiiiiennne 8,929 ... 8,99 [.... 0. ...8,929 |.. . 11/30/2032 . |1.G PL
..460146-CF-8 | INTERNATIONAL PAPER CO  7.300% 11/15/39 . 03/26/2026 . |CITADEL ......ccvvvunnrnnne . 2,761,375 ..2,500,000 . 2,495,254 | 0 . 2,495,301 . 266,074 |. . 11/15/2039 . |2.B FE ....
..59156R-AJ-7 |METLIFE INC  6.375% 06/15/34 .......... . 03/17/2026 . | JP MORGAN SECURITIES LTD . 1,097,300 ..1,000,000 01,092,133 |. 0 .1,090,282 ..7,018 |. . 06/15/2034 . |1.G FE ....
..64079*-AB-8 |NEPTUNE REG TRANS  6.210% 06/30/27 .. . 03/30/2026 . | Redemption 100.0000 . . . . .. 146,027 |. 0 . 0| . 06/30/2027 . |1.F PL
..65330K-AV-2 |NEXTERA ENERGY CAPITAL  4.800% 12/01/ . 01/01/2026 . | Security Withdraw ................ .4,840,629 |.... 0. .0 . 12/01/2077 . |2.B FE
NEXTERA ENERGY TRANSMISSION HO  6.090%
L.653418-AA-7 [ 12/21/42 oo . 03/10/2026 . |DIRECT evveieieeeeenneeeeemnniiees Joenmeeeeennieees feeeeeeeeenis [V O L7 L7 L7 (U1 PO (VI PO [ PO (VI PO [ L3 R [V PO [CZY FET— (44) |eeeeeieeininnns 0 | 12/21/2042 . |2.A PL ....
NEXTERA ENERGY TRANSMISSION HO  6.090%
L.653418-AA-7 [ 12/21/42 oo . 03/10/2026 . |Call 111.1653 ... . 2,308, ..een... 2,076, .2,076,198 |........2,076,198 |...oeeeeeeeenn0 Joeernnineees 0| . 12/21/2042 . |2.A PL ....
..665772-CN-7 | NORTHERN STATES PWR MINN ~ 4.000% 08/15/45 .. |. 01/08/2026 . |Call 84.9200 . .(212,300) (250,000) (212,300) | 0| . . (212,300) |. .(212,300) . . 08/15/2045 . |1.E FE ....
..674599-DF-9 | OCCIDENTAL PETROLEUM COR  6.450% 09/15/36 .. |. 03/26/2026 . |Various 12,879,784 |....... 12,200,000 |....... 12,706,806 |.......12,592,148 |...............0 |eee (6,247) | e (6,247) [0 [t 12,585,902 |.. . 09/15/2036 . |2.C FE
OMNICOM GROUP INC SERIES 144A  3.375%
L.681919-BM-7 [08/01/41 oeeeieeeee e . 01/15/2026 . | Tax Free Exchange ..........ccccee Jovoooreeeemmninnens foeneeeens 189,209 |........... 250,000 |oeeeeennnns 188,893 |o.eeennnnns 189,109 [oeeieeennnnnn 0 Joeeeeees [0 O (V1 PO [0 I SO (U 189,209 . 03/01/2041 . |2.A FE ...
OMNICOM GROUP INC SERIES 144A  5.400%
..681919-BN-5 [ 10/01/48 ....eeeeeeeiee e . 01/13/2026 . | Tax Free Exchange ..........ccccee |ouoereeemmnninnnee foeees 2,709,018 |........ 2,300,000 |........ 2,710,332 |........ 2,709,436 |...covvvunnnnns (U [ 1) ) O (U (418) [ceeeeeennnnnn (U 2,709,018 |.eeevueneeens (VI PO [ PO [V PO 35,880 |. 10/01/2048 . |2.A FE ....
PARTNERRE FINANCE B LLC HYB ~ 4.500% 10/01/50
L T0213B-AC-5 [ eeviiiieiiii e . 02/12/2026 . | JANE STREET CAPITAL ...oevevvvnnnn Joemmeeeeeemnnnneee feeeens 1,908,900 |........ 2,000,000 |........ 2,030,000 |........ 2,016,440 |....covvnnnnnns (U (414) | (U (414) | (U 2,016,027 . 10/01/2050 . |2.A FE ....
PAYCHEX OF NEW YORK LLC OF NEW YORK LLC
.. 70432%-AA-9 [4.070% 03/13/26 ..eeeeeeeeeeeaeeeeeeeee e . 03/13/2026 . [Maturity .....ccovmeiiiieimniiieees Joeeeeeeeneeeee feees 1,400,000 |........ 1,400,000 |........ 1,400,000 |........ 1,400,000 f....ccevvnnnnns (U1 PO (VI PO [ PO (VI PO (U 1,400,000 . 03/13/2026 . |2.A ........
..74151#-AL-2 | PRICEWATERHOUSECOOPERS ~ 4.680% 02/10/26 .... |. 02/10/2026 . [Various . 2,000,000 ..2,000,000 ..2,000,000 |........2,000,000 |.... .2,000,000 |.. . 02/10/2026 . |[1.E Z .....
..832696-AY-4 | JM SMUCKER CO  6.500% 11/15/43 ................ . 02/12/2026 . | JANE STREET CAPITAL .. .. 544,490 .... 500,000 524,755 |...........524,425 |.... ....524,329 |.. . 11/15/2043 . |2.B FE ..
SOUND PT STR CAP FD Il R LP A SPSCFR
..83617@-AA-7 [5.970% 06/30/34 .oeveeeeeeeeeiee e . 02/25/2026 . |DIRECT eveeeieeeennieeeeeenninnes Jorneeeeeemniieeees feeeeeeens 745,520 |...ooennnnn 745,520 |........... 745,520 |........... 745,520 |...coennnnnnnns (U1 PO (VI PO [ PO (VI PO (U 745,520 . 06/30/2034 . |[1.E Z .....
SOUND PT STR CAP FD Il R LP B SPSCFR
..83617@-AB-5 [8.460% 06/30/34 .....eiieeeeieieeeeeeee e . 02/25/2026 . |DIRECT eveeeieeeiiniieeeeennnaees Jormeeeeeemnnineees fereeeeens 745,520 |...oeennnnn 745,520 |........... 745,520 |........... 745,520 |...coennnnnnnns (U1 PO (VI PO [ PO (VI PO (U 745,520 . 06/30/2034 .|12.C Z .....
SOUND PT STR CAP FD Il R LP C SPSCFR
..836176-AC-3 | 10.710% 06/30/34 ......cevrmmeeieiriniaeeeennnnnns . 02/25/2026 . | DIRECT .. 248,507 248,507 248,507 |...........248,507 |.... 0. o0 |eeennnn....248,507 .. . 06/30/2034 . |3.A Z .....
..842587-DF-1 | SOUTHERN CO SERIES B HYB  4.000% 01/15/51 .. |. 01/15/2026 . |Cal| 100.0000 . 4,500,000 ..4,500,000 .. 4,438,125 |. . 4,439,458 |. 0 0| . 4,439,510 . 01/15/2051 . |2.B FE ..
..857477-CG-6 |STATE STREET CORP  6.123% 11/21/34 ........... . 02/12/2026 . | JANE STREET CAPITAL . 1,087,060 ..1,000,000 ..1,000,000 |. .1,000,000 |. 0 0| .1,000,000 . 11/21/2034 . |1.F FE ..
..87054#-AA-6 | SWEETWATER ROYALTIES LLC  5.320% 09/30/40 . |. 03/31/2026 . [Various ............... ... 52,110 ...52,110 . . 0 0| . . 09/30/2040 . |2.B PL ..
..871829-AY-3 [SYSCO CORPORATION  4.850% 10/01/45 ... . 02/12/2026 . | JANE STREET CAPITAL .. 457,260 . 500,000 0 0| . 10/01/2045 . |2.B FE ..
..871829-BH-9 |SYSCO CORPORATION  4.450% 03/15/48 . 02/12/2026 . | JANE STREET CAPITAL .. .. 1,500,000 0 0| . 03/15/2048 . |2.B FE ..
..874054-AH-2 | TAKE TWO INTERACTIVE SOF  4.000% 04/1 . 02/12/2026 . | JANE STREET CAPITAL .. ..250,000 ..249,821 0 0| . 249,824 . 04/14/2032 . |2.B FE ..
..902494-AY-9 | TYSON FOODS INC ~ 5.150% 08/15/44 .. . 02/12/2026 . | JANE STREET CAPITAL . 500,000 ..454,708 |. 0 0| .454,863 . 08/15/2044 . |2.B FE ..
..92556V-AE-6 | VIATRIS INC ~ 3.850% 06/22/40 .. |- 03/26/2026 . [CITADEL ............... .. 1,500,000 ..966,960 |. 0 0| 971,645 . 152,680 |. . 06/22/2040 . |2.C FE ..
..92764M-AB-0 | VIPER ENERGY PARTNERS LL  5.700% 08/01/35 . |. 02/12/2026 . | JANE STREET CAPITAL .. .... 500,000 ..498,247 |.... .0 .0 . . . 08/01/2035 . |2.C FE ..
WABASH VALLEY POWER ASSOCIATIO POWER ASSOC
..92966%-AG-4 [6.140% 01/31/28 ...ovviiiiiiiiiiiiiiie e . 01/31/2026 . | Various 5. 93,102 [ 93,102 s ...93,098 |.... 0 .0 . 01/31/2028 . |1.F ........
..949746-TG-6 |WELLS FARGO & COMPANY HYB  4.434% 01/15/27 |. 01/15/2026 . |Call 100.0000 12,147,000 .12,147,000 11,309,171 11,952,182 |. 0 0| . 187,891 . 01/15/2027 . |2.B FE
..96950F-AP-9 [ WILLIAMS COMPANIES INC ~ 4.900% 01/15/45 .... |. 02/12/2026 . | JANE STREET CAPITAL ...ovvvvvnnves foovvvvininninieins oo 1,367,115 |........ 1,500,000 |........ 1,295,760 |........ 1,298,305 |.... 0 0 e 1,298,980 |.. .. 68,135 |.... . 01/15/2045 . |2.B FE
..970648-AK-7 [WILLIS NORTH AMERICA INC  3.875% 09/15/49 .. |. 02/12/2026 . | JANE STREET CAPITAL ....eevvvuoeee foonneenmmniinninnnnn ooeees 1,136,385 |........ 1,500,000 |........ 1,089,240 |........ 1,092,957 0 (U 1,093,882 |...ooeeeeennnnn 0 fonnnnnes 42,503 . 09/15/2049 . |2.A FE
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WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..973148-AA-3 [3.670% 12/18/34 ...evvvriiiiiiiiiiiiiiiiee . 03/31/2026 . | Various ... 41,158 ...40,723 |.... N . 12/18/2034 . |1.F PL .
..976657-AG-1 | WEC ENERGY GROUP INC ~ 6.200% 04/01/33 ....... . 01/12/2026 . | MORGAN STANLEY ... . 5,507,796 .5,503,681 .0 . 04/01/2033 . |2.A FE
WOLVERINE POWER SUPPLY COOPERA POWER SUPPLY
..97806*-AG-7 |CO  3.830% 09/10/45 . |- 03/10/2026 . | Redemption 100.0000 ...covn foereeeiniiieeeee et 8,333 e 8,333 [l .0 . .. . 09/10/2045 . |1.F ........
..98138H-AJ-0 [WORKDAY INC ~ 3.800% 04/01/32 . . 02/12/2026 . | TRADEWEB DIRECT .. 476,165 . 500,000 ..499,010 |. ..499,338 |. 0| .499,350 . 04/01/2032 . |2.A FE ..
..G8655*-AB-0 | TPG PARTNER HOLDINGS ~ 3.470% 09/30/35 ....... . 03/31/2026 . |Redemption eveenn foeee . 785,722 785,722 |...........785,722 |.... .0 785,722 |.. . 09/30/2035 . |[1.D PL .
BANK OF AMERICA SECURITIES LLC
..Q1297#-AL-2 |CSLB HOLDINGS INC ~ 3.470% 10/04/32 ........... L 03/11/2026 . | eeveniiiiiiiieieeiiie s e e 91,792 |oeennnns 100,000 |.......... 100,000 |.......... 100,000 [V 100,000 . 10/04/2032 . |1.G ........
ENBRIDGE INC SERIES 20-A HYB  5.750%
.. 29250N-BC-8 [07/15/80 ....eeeeeeeeeeeeeeei e e e . 01/29/2026 . | 1350_100_WRETOALI ...eevveeneeeees |oemneeeeeennineee feenns 3,028,503 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 (U 3,000,000 . 07/15/2080 . |2.C FE ..
. 67077M-AX-6 [NUTRIEN LTD ~ 3.950% 05/13/50 ........eevvvnnnnn . 02/12/2026 . | JANE STREET CAPITAL ..evvvvvvvnnns Jovnnnneeeeinninenns forneneens 782,160 |........ 1,000,000 |........... 721,940 |........... 724,250 (U R 724,842 . 05/13/2050 . |2.B FE .
ANZ BANK NEW ZEALAND LTD SERIES 144A  5.898%
..00182Y-AC-9 [07/10/34 ..evvviiiiiiiiiiiiiie . 02/12/2026 . | JANE STREET CAPITAL ..evvvvvvvnnnn Jovnnnneneennnninees foenes 1,043,000 |........ 1,000,000 |........ 1,000,000 |.... PV IO 1,000,000 |.. . 07/10/2034 . |1.G FE ....
..018820-AC-4 |ALLIANZ SE SERIES 144A  6.350% 09/06/53 .... |. 03/27/2026 . |1250_200_LCORORNY ........ccevvuun foureeeemmmiinieccns Joeees 2,790,001 |........ 2,600,000 |........ 2,600,000 |.... DUV IO 2,600,000 |.. . 09/06/2053 . |1.E FE ....
AUTO METRO PUERTO RICO SERIES 144A  6.750%
.. 05330K-AA-3 [ 06/30/35 ...eeeeeeeeeeeneeeeeeen e e e . 03/31/2026 . |VArious ......ccevveueereeemmnnannees Jorneeeeeeennnieeees fereeeeens 159,000 |........... 159,000 [oeeeuunnnns 157,516 |........... 157,922 (U 159,000 . 06/30/2035 . |2.B FE ....
BBVA BANCOMER SA TEXAS SERIES 144A  5.875%
.. 05533U-AG-3 [09/13/34 e . 02/24/2026 . | GOLDMAN SACHS & CO .evvvvvnneeee Jovmmeeeeeemnnneeee feeeens 1,814,616 |........ 1,800,000 s ........1,800,000 |.... veer0 ]........ 1,800,000 |.. . . 09/13/2034 . |3.A FE .
..055451-BM-9 [BHP BILLITON FIN USA LTD  5.750% 09/05/55 . |. 02/12/2026 . | JANE STREET CAPITAL . 1,043,020 ..1,000,000 ..993,070 |. ..993,099 |. 0| .993, 109 49,911 |. . 09/05/2085 . |1.F FE .
..055650-DV-7 |BP CAPITAL MARKETS PLC HYB  4.875% Perpet. |. 01/29/2026 . |1350_100_WRETOALI .. 2,984,502 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0| .3,000,000 . (15,498) |. . 01/01/9999 . |1.G FE .
..05964H-AF-2 |BANCO SANTANDER SA  3.800% 02/23/28 ......... |. 02/12/2026 . |JANE STREET CAPITAL . 1,194,720 .. 1,200,000 .. 1,195,914 | 1,198,670 |. 0| .1,198,740 (4,020) |. . (4,020) |.. . 02/23/2028 . |1.G FE ....
..06738E-CG-8 |BARCLAYS PLC  6.224% 05/09/34 . 02/12/2026 . | JANE STREET CAPITAL .. . 1,618,815 .. 1,500,000 ..1,500,000 |. .1,500,000 |. 0| .1,500,000 . 118,815 |. 118,815 |.. . 05/09/2034 . |2.A FE ...
..125276-AA-3 | CFE FIBRA E SERIES 144A  5.875% 09/23/40 ... |. 03/23/2026 . |Redemption 100.0000 . ..5,870 .5,870 .5,844 | 0| 0] 0 . 09/23/2040 . |2.C FE .
..210314-AB-6 | TRANSMANTARO SERIES 144A  4.700% 04/16/34 .. |. 02/19/2026 . |DEUTSCHE BANK SECURITIES .. 278,502 . 280,000 . 280,000 |. 0| s ,498) |. . (1,498) [.. . 04/16/2034 . |2.C FE .
..210314-AD-2 | TRANSMANTARO SERIES 144A  5.200% 04/11/38 .. |. 02/19/2026 . |DEUTSCHE BANK SECURITIES .. .. 747,488 .... 150,000 ..., 750,000 |.... .0 |oeeeesss.. 750,000 .. ...(2,513) |.........(2,513) . 04/11/2038 . |2.C FE .

ENEL FINANCE INTL NV SERIES 144A  7.500%
20278G-BA-5 | 10/14/32 oo . 03/26/2026 . [Various ..........cccevveireeeniiins fooniniineeennninins oo 6,706,380 |........ 6,000,000 |........ 5,986,456 |........ 5,990,443 |......ocennns 0 foreeeans 257 foveiiiiiins 0 foreeians 257 foeeiiaiinis 0 foueeees 5,990,700 [oeeeeeeinnnns 0 [...... 715,680 |....... 715,680 |........... 203,750 . 10/14/2032 . |2.A FE ...
ENEL FINANCE INTL NV SERIES 144A  7.750%
..29278G-BB-3 | 10/14/52
..456837-BC-6 | ING GROEP NV 4.252% 03/28/33
KAZMUNAIGAZ FIN SUB BV FR SERIES 144A

. 3,255,237 |..
....250,000 [..

. 03/17/2026 . | Various
. 02/12/2026 . | TRADEWEB DIRECT ..

..3,400,000
250,000

..3,250,272 |....
250,000 |....

.3,254,914 |....

735,513 112,719
250,000 |.... . .

. 10/14/2052 . |2.A FE ....
. 03/28/2033 . |1.

..486670-A0-8 |5.375% 04/24/30 .....eveiiiiiiiii . 01/29/2026 . | 1350_100_WRETOAL| . 3,372,600 ..3,300,000 ..3,300,000 |........3,300,000 |.... .3,300,000 |.. . . 04/24/2030 . |2.B FE ....

..606822-CG-7 |MITSUBISHI UFJ FIN GRP  4.315% 04/19/33 .... |. 02/12/2026 . | JP MORGAN SECURITIES LTD .. .. 206,550 ... 300,000 .... 300,000 |[.......... 300,000 |[.... ... 300,000 [.. ...(3,450) [.... . 04/19/2033 . |1.G FE .
COOPERATIEVE RABOBANK UA SERIES 144A  3.758%

.. T4977TR-DP-6 | 04/06/33 ..cevvvriieeeiiiiieee e . 02/12/2026 . [ JP MORGAN SECURITIES LTD ...ccee Jonevveneaeniiiiins oo 476,440 |.......... 500,000 |[.......... 500,000 |.......... 500,000 |.....vveeennnnn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foeeeenne 500,000 |...covvrieenns 0 [...... (23,560) |....... (23,560) |..vvvverannnn 6,629 |. 04/06/2033 . |1.G FE ....
RAIZEN FUELS FINANCE SERIES 144A  6.450%

L. T5102X-AB-2 | 03/05/34 ....ovviiiiiiiiiiie e . 02/26/2026 . [Various .........ccccovvvereeriniinns fovnnneneeenniiiiins foeniinnns 452,500 |........ 1,000,000 |........... 997,310 [...ceeenn. 997,683 [..vvvieeinnns 0 forreeeiinns 7 IO 0 forreeeiinnns 3 | 0 foeeeenns 997,716 [.vvveeeaennnn 0 [.... (545,216) . 03/05/2034 . |2.C FE ....

RAIZEN FUELS FINANCE SERIES 144A  6.950% STATE STREET GLOBAL MARKET LLC

. 02/26/2026 . .812,7% |.. .. (464,316) . 03/05/2054 . |2.C FE ....

..75102X-AC-0 .. 348,480 825,000 812,534 |...........812,774 |....

..75102X-AE-6 | 02/25/37 . 02/27/2026 . [Various ..........ccoevuvereenininns foonnnennnenniinens |oennnnn. 452,638 i 1,000,000 |........... 995,850 [...rreen996,048 [oueiiiiiiiiin 0 o370 37 [0 996,086 |.......ccennnn 0 [.... (543,448) . 02/25/2037 . |2.C FE ....
SUMITOMO LIFE INSUR SERIES 144A HYB  5.875%

..86564C-AE-0 | Perpet. .... ... |- 0172972026 . | 1350_100_WRETOALI .....evvveveees |oeeiiiiiiinneniins |een4,075,240 ... 4,000,000 |........ 4,000,000 [........4,000,000 f..eeererisennn0 Jooeeiiiinnnann 0 o0 i 0 o0 s 4,000,000 |.. . 01/01/9999 . [1.G FE ...
SHEHAN PV .

..870674-AA-6 | 01/31/49 .oooeiiiiiiiiiiiie . 01/31/2026 . |Redemption 100.0000 ..oeee forrieeniiiiiiiiiies i 16,478 |............ 16,478 |............ 16,478 |............ 16,478 [oeeeeeennnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 16,478 |ooeeeennnns (U IO 0 foreeeieiinnns [V FOPO 299 |. 01/31/2049 . |2.A FE ....
SIISS RE SUB FIN PLC SERIES 144A HYB  5.698%

..87088Q-AA-2 | 04/05/35 ......eeviiiiiiiiiiiie i . 02/12/2026 . [ JANE STREET CAPITAL ....ovvvvreees |oonnnineneeniiinns oo 1,043,140 |........ 1,000,000 |........... 977,020 |....ovenns 979,476 |...eeeeennnnns 0 forreeeans LIV IO 0 foreeianns 160 [ooeeeiiiinnns 0 [ 979,637 [.evvveeiennnn [V PO 63,503 |......... 63,503 |....eeennn. 20,260 |. 04/05/2035 . [2.A FE ....
SIIISS RE FINANCE LUX SERIES 144A  5.000%

..8708ON-AA-8 | 04/02/49 ........ooviiiiiiiiiiiiiiiiiie e . 02/12/2026 . [ JANE STREET CAPITAL ...eevvvvveens foovnnienneeiiins e 4,341,366 |........ 4,300,000 |........ 4,887,750 |........ 4,556,732 |..vveveeennnns 0 foeeees (8,883) [cuvvvreeannnns 0 s (8,883) [cuvvrrerannnns 0 foueeees 4,547,849 |....ooeeeinn. 0 [..... (206,483) |...... (206,483) |...veennnnn 78,236 |. 04/02/2049 . [1.F FE ....
THAIOIL TRSRY CENTER SERIES 144A  5.375%

..88322Y-AD-3 | 11/20/48 ..oooeiiiiiieeiii . 01/23/2026 . [Call 98.4000 ...vvveiiiiiin | | 1,424,832 |........ 1,448,000 |........ 1,424,832 |........ 1,433,330 |oovniinnnnn. 0 foreeeeiinnns 20 | 0 foreeeeiinns 20 | 0 foueeees 1,433,350 |oooeeiiiinenns 0 fenn. (8,518) [ (8,518) [ 13,620 |. 11/20/2048 . |2.C FE ....

THAMES WATER SUPER SENIOR ISSU  9.750%
.. SBSB7S-L5-7 | 10/40/27 wvvveeeiiiiiiiiiiiiiiiiiiieeiiiieee . 01/01/2026 . [Tax Free Exchange ........ccccooee Jovvoveeiiiiiiiiinns Jovrinnnns 473,775 Jooeuvenns 517,417 f..ooe..... 467,410 |........... 481,583 [.ooiiiiinnnns 0 f.... (4,836)]..ccvveeenn. 0 feenns (4,836))......... (2,972) ). 473,775 Joovveeeennnnn [V PPN [V 0 foeeeiiiiiins 140 |. 10/10/2027 . {2.C Z .....
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..G1591#-AT-9 |BRITVIC PLC ~ 4.240% 02/20/26 ...........cc..... . 02/20/2026 . |Various ...........eeeeeeeemnnnnnenns foveeeiniiniiiiiiens fooen 4,200,000 |........ 4,200,000 |........ 4,200,000 |........ 4,200,000 |..oeeeieeeennns [V (VR [V (VR [V R 4,200,000 [.ceeeiiiiennns (VO [V [V 89,040 |. 02/20/2026 . |2.A FE ....
CAYMAN UNIVERSE HOLDINGS LLC  3.800%
..G1981%-AA-2 109/30/45 ......ooooeiiiiiii . 03/31/2026 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 133,632 . 09/30/2045 . (1.D PL ....
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS
..G3R238-AD-5 |2.940% 09/30/40 ......oooeeiiiiiiiiiiiiiii, . 03/31/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 71,627 . 09/30/2040 . 1.C FE ....
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 ....vvvvvvvrrrnnnnnnnnnnninnnnnnnnns . 03/31/2026 . | Various . . 09/30/2037 . (3.B PL ....
..P9208#-AA-8 | TRABAJOS MARITIMOS SA  4.510% 12/15/28 ..... . 03/13/2026 . | Call ...... 1,771,290 . 12/15/2028 . [2.C ........
..Y5008*-AA-2 | KNAUSEN HOLDINGS LLC ~ 5.690% 07/15/27 ....... . 01/15/2026 . | Various ...........eeeeevveemennnnnns forveeemmennennienens forvennnn 41,250 . 07/15/2027 . (2.B FE ....
RELIANCE INDUSTRIES LTD SERIES REGS  6.250%
..Y72570-AR-8 | 10/19/40 ...oovvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeees . 03/26/2026 . | BARCLAYS CAPITAL ....eevvvvvvvnnne Jovveevvnnnnnnnnnnnns founns 1,038,106 |.......... 960,000 |........... 901,380 |........... 907,271 |..oooeeeennns [ P 487 |...eennneeeees [ P 487 |..eeeenneeeeee 0 oo 907,758 |...coeeennnnn 0 [...... 130,347 |....... 130,347 |...ooeennns 26,333 . 10/19/2040 . |1.G FE ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 153,601,691 151,080,347 150,098,670 151,071,401 0 (196,597) 0 (196,597) (2,972) 151,285,706 0 2,315,983 2,315,983 3,610,624 XXX XXX
AZ BATTERY PROPERTY LLC AZBP  6.730%
..002528-AA-1 | 02/20/46 ..oooveeiieieiiiiiii . 03/20/2026 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 9,263 |oeerrrrnnnns 9,263 [unnnnnne 9,263 [cunnnnnnn 9,263 [counnnnnnnn 0 e (VO 0 | (VO 0 e 9,263 |.oooeeiiiennnn (VN 0 | [V 156 . 02/20/2046 . |2.B PL ....
AVERICAN AIRLINES INC SERIES AA  3.575% BANK OF AVERICA SECLRITIES LLC
..02376U-AA-3 | 01/15/28 .oovvvviiiiiiiiiiiiiiiiiiieeeeeee L 01/12/2026 . | vvvveneiniiinniniinnineieennnennnneees [ fo 3,843,184 |........ 3,901,036 |........ 3,841,460 |........ 3,842,597 |...oooviiiinnn 0 feennnnnnn 1,088 [0 Lt 1,088 0 fnns 3,843,654 |....ovvviinnnns [V (470) [ovvvvvennns (470) [c.vvvnnnnnne 68,956 |. 01/15/2028 . |1.F FE ....
GA GLOBAL FUNDING TRUST SERIES 144A  2.900%
. 36143L-2H-7 |01/06/32 .ovvvvvvviiiiiiiiiiiiiiiiieiieeeeeeeeeeees . 01/12/2026 . | MORGAN STANLEY ........eevvvvunnnnn fovvvvnnnnnnnnnnnnnns fornnns 7,388,660 |........ 8,300,000 |........ 7,803,517 |........ 7,814,048 |0 2,312 |0 2,312 [, 0 fnns 7,816,360 |..ooeeernnnnns 0 f..... (427,700) |...... (427,700) |..vveeeenn 125,030 |. 01/06/2032 . |1.F FE ....
IBERIA LINEAS AEREAS DE ESPANA  4.790%
.. 45082D-AA-5 | 01/15/36 .ovvvrriiiiiiiiiiiiiiiiiiieeeeeee . 01/15/2026 . | Redemption 100.0000 ....... T 6,654 ....6,654 ....6,654 |.............6,654 |.... ...6,654 |.. ....80 |. 01/15/2036 . [1.F PL ....
..464338-AA-6 | ISKANDAR VENTURES LLC ~ 3.410% 06/15/39 ..... . 03/15/2026 . | Redemption 100.0000 ....... ... 13,742 ... 18,742 L 18,742 .. 13,763 .. )] 13,742 |.. ..93 |. 06/15/2039 . [1.E PL ....
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694508-AA-6 | 02/28/37 ...oooiiiiiiiiiiii . 03/02/2026 . | Call 101.8749 .ooovviiiiiiiis e | 3,570,544 |........ 3,504,832 |........ 3,504,832 |........ 3,504,832 |............... [V (VR [V (VR [V R 3,570,544 |......evveeeee (VO [V [V R 106,718 |. 02/28/2037 . |1.EPL ....
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..604508-AA-6 | 02/28/37 ...oooiiiiiiiiiiiiiiii . 03/28/2026 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 130,213 |........... 130,213 |........... 130,213 |........... 130,213 |..oooeeinnnss [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ P 130,213 ..ot 0 fooeiinnnnnees [ PP [ 1,409 |. 02/28/2037 . [1.E PL ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 14,962,260 15,865,740 15,309,681 15,321,370 0 3,350 0 3,350 0 15,390,430 0 (428,170) (428,170) 302,442 XXX XXX
..464288-64-6 | ISHARES 1-5Y INV GRADE CORP ETF ................ . 02/03/2026 . [MERRILL LYNCH ..ecvoecececiins [oeeeeinenes 0.000 |....... IRZER N 65,949 |........ 1,752,940 [oveceieeneens 0 foeeeireeenn@ o0 o0 [0 o0 o 1,752,940 [oveeiiieeen0 orveiea(9,550) [ (9,550) [roneiceiecn 0 [ e [2.A
..466410-83-7 | JPMORGAN ULTRA-SHORT INCOME ETF .. ... |- 02/03/2026 . [MERRILL LYNCH .... R .. ...68,512 |........ 1,776,936 |ooeeeeeeeeeeeen 0 |0 i 0 o0 0 0 s 1,776,936 |.......ooeeeen a0 | (5,908) |oveeeees (5,908) [evvvvvvviviiiinnnn 0 e ] 1.6 L
..92206C-40-9 | VANGUARD S/T CORP BOND ETF .. |. 02/03/2026 . [MERRILL LYNCH .... T 0.000 |.. ...43,657 |........ 1,761,093 ..o 0 e 0 e 0 o 0 [ 0 0 1,761,093 |0 | (8,571) | (8,571) [vvvveiiiiiinnnnn 0 foniinnn |24 Ll
0149999999. Subtotal - issuer credit obligations - SVO-identified bond exchange traded funds - fair
value 5,266,940 178,118 5,290,969 0 0 0 0 0 0 5,290,969 0 (24,029) (24,029) 0 XXX XXX
..49427R-AR-3 |KILROY REALTY LP  2.650% 11/15/33 ............ . 01/12/2026 . | MORGAN STANLEY ........cvvvvvmvnnnn fovvvvvnnnnnnnnnnnnns fonnnnnns 821,790 |[........ 1,000,000 |........... 999,570 [......e.e. 999,720 [ouvevinnnnnnne 0 e T 0 | T 0 s 999,721 [ovvviiiiiinnns 0 f..... (177,931) |...... (177,931) |.oeeeeees 4,269 |. 11/156/2033 . |2.C FE ....
..92277G-BA-4 | VENTAS REALTY LP  5.000% 01/15/35 ............ . 01/12/2026 . | MORGAN STANLEY ..........eevvvvnnnn foveveviniinnniinnnns founns 6,203,100 |........ 6,200,000 |........ 6,214,005 |........ 6,214,095 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ 6,214,095 |............... 0 [...... (10,995) |....... (10,995) ... 153,278 |. 01/15/2035 . |2.A FE ....
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 7,024,890 7,200,000 7,213,665 7,213,815 0 1 0 1 0 7,213,816 0 (188,926) (188,926) 157,547 XXX XXX
..00265*-AA-8 | ASF ARMADA LP TERM LOAN 06/25/29 ... |. 02/06/2026 . | Redemption 100.0000 ....... 247,176 .......... 217,176 L 207,176 |l 217,176 |, ...0 ] .0 . 0 217,176 |.. 0 e ...0 1,467 |. 06/25/2029 . [1.G Z .....
..00265*-AA-8 | ASF ARMADA LP TERM LOAN 06/25/29 ... |. 03/31/2026 . |Redemption 100.0000 . .. 286,042 ..286,042 ..286,042 |. ..286,042 |. .0 0 0| .286,042 3,898 |. 06/25/2029 . [1.G PL ..
..05648E-AB-2 | BAD BOY LLC TERM LOAN 11/09/29 ..... . 03/23/2026 . |Redemption 100.0000 .. ..6,156 .6,156 .6,033 | .6,068 |.. 8 |. 0 0| .6,156 139 [. 11/09/2029 . |4.A PL ..
BRADSHAII INTERNATIONAL INC TERM LOAN
. 10463N-AC-2 | 10/21/27 v . 03/31/2026 . | Redemption 100.0000 ...ouvn founnniniiiiiis foeeieins 5,504 |............ 5,59 [ 5,454 [..eennnnnnn 5,541 [ 0 e S O 0 e S IO 0 e 5,504 [..oiiiiinnns (VN 0 | [V 133 . 10/21/2027 . |3.B PL ....
CPC/CIRTEC HOLDINGS INC USD TERM LOAN
L 1268520-AG-2 101730729 oo . 03/31/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 10,375 [oennnnne 10,375 |............ 10,038 [...evveeeeee 10,177 foeniiininnnns 0 s 198 |l [V ST 198 |l 0 s 10,375 [ovvvveinninnnns (VN 0 | [V 225 1. 01/30/2029 . |3.B PL ....
CLOYES INC INITIAL TERM LOAN
..55317K-AB-3 | 02/17/28 .. |- 03/31/2026 . | Redemption 100.0000 ....... . 02/17/2028 . |[4.A Z .....
..74277B-AB-2 | PRISMA GRAPHIC LLC 07/29/27 ......... |. 03/31/2026 . |Redemption 100.0000 ....... . 07/29/2027 . [3.A PL ..
RIDGEWOOD FUND 111 KINGS QUAY
L. 76623#-AA-1 | 10/28/27 ..oovvvviiiiiiiiiiiiiiiiiieieeeee . 03/13/2026 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiin oo 589,599 |........... 589,599 |........... 573,385 |[........... 582,636 |.......cenenee [V R 6,962 |......ooeeens [V R 6,962 |......oeeeens [V R 589,599 [.....vvvrunnnes (VO [V [V 10,108 |. 10/28/2027 .|2.B PL ....
RIDGEWOOD FUND IV KINGS QUAY
..76624%-AA-4 | 10/28/27 .. |- 03/31/2026 . |Redemption 100.0000 ....... ... 62,901 ...62,901 ...61,171 |............62,176 |.... ..62,901 |.. . 10/28/2027 . |2.B PL
..89378X-AH-7 | TRANSNETWORK LLC 12/29/30 . . |. 03/31/2026 . | Redemption 100.0000 ....... s e 3,087 ....3,087 ....3,087 ..o 3,047 ... ...3,087 |.. . 12/29/2030 . |4.B FE
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WELLS CONCRETE PRODUCTS INC 07/16/29
L 949730-AA=3 | cerreeee . 03/17/2026 . |Call 07280000 RN RN 2,945,250 |........ 2,887,500 |........ 2,829,750 |........ 2,842,476 |.....ovvnnnnnn. (U 2,183 |oeveeieieel 0 [ 2,183 [0 2,902,409 |....oovvvinnns (U 42,841 |......... 2,841 |........... 109,244 |. 07/16/2029 . |3.CPL ....
CAVVY PRODUCTION LTD TERM LOAN
..025056-AC-5 |03/13/27 oovvvveiiiiiiiiiiiii . 03/31/2026 . | Redemption 100.0000 ....... 249,569 249,569 |.... ..5,914 |. 03/13/2027 . [2.C PL ....
..G9161E-AB-4 | USAVFLOW [ I LIMITED 09/10/29 ........ . 03/10/2026 . | Redemption 100.0000 ....... 125,000 125,000 |.... . 09/10/2029 . (3.B PL ...
PREMIER MODULAR GROUP ACQUISIT TERM LOAN
LGU27#-AA-3 | 08/07/29 ...oovvvviiiiiiiiiiiiiiiieieeieeeeeee . 03/30/2026 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 23,291 | 23,201 |oeeiieees 251 | 23,736 |ooeeiiiiinns [V (VR [V 0 feeenee (1,225) |.oeeeeennns 2,511 [ 780 [oveeeennnnnnne [V R 780 [oeeeeeninnnnnne 607 |. 08/07/2029 . |3.A PL
NEO ENERGY UPSTREAM UK LTD 06/30/31
LGBA1BE-AA-D | .oeeeiiiiiiiiii . 02/27/2026 . | Redemption 100.0000 ...ovee founmmmmiiiiiiiiiis oo M7 M7 | L) /A P, L) /A P, [V (VR [V (VR (V1 L3 T O (VO [V [V 19 |. 06/30/2031 .|2.B PL
PREMIER MODULAR GROUP ACQUISIT
..G7225@-AB-1 ]08/08/29 ... .. |- 03/30/2026 . |Redemption 100.0000 ....... . 08/08/2029 . [3.A PL ....
0189999999. Subtotal - issuer credit obligations - bank loans - issued (unaffiliated) 4,552,197 4,494,447 4,416,303 4,441,179 0 XXX XXX
..12815C-AA-1 | ASCENT 2026 -1 TERM LOAN 12/31/55 . |. 03/25/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 14,611 [o.....eeeee 14,611 |oeeeeeeees 14,611 [ (VR 0 . 12/31/2055 . [1.A Z .....
.. 12815C-AB-9 | ASCENT 2026 -1 TERM LOAN 12/31/755 . |. 03/25/2026 . |Redemption 100.0000 ...ovun founnnnniiiiis foeeins 2,657 |oeeeiiinnns 2,657 |ooooeeens 2,657 |oeeiiieieii (V2 0 . 12/31/2085 . [1.A Z .....
F3 INVESTMENTS VI RATED FEEDER TERM LOAN
..359900-A*-9 | 04/01/34 ...oooviiiiiiiii . 01/15/2026 . | Redemption 100.0000 ...uuvn fornemmiiiiiiii oo LI A L PO, 47 [, L VA PO 0 e (VO 0 | (VO 0 s L2 A PO (VN 0 | [V 62 (. 04/01/2034 .|2.B FE ....
INNOVATIVE REFRIGERATION SYSTE
..45785@-AB-0 | 12/27/29 ....ooooeiiiiiii . 03/31/2026 . | Redemption 100.0000 ...ovvn fornnnniiiiiiii foeeiins 12,500 |...ooenneee 12,500 |............ 12,500 |............ 12,500 |..oooeeeeenns 0 e (VO 0 | (VO 0 s 12,500 [vevvvvvvnnnnns (VN 0 | [V 279 | 12/27/2029 . (2.B PL ....
26N PENNYPACK BORROWER TRUST TERM
..90090A-AA-7 | 02/28/45 ...ccoeeeiiiiiiiii . 03/15/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 146,562 |........... 146,562 |........... 146,562 |........... 146,562 |............... 0 e (VO 0 | (VO 0 s 146,562 |............... (VN 0 | [V 1,472 |. 02/28/2045 . [1.D PL ....
26N PENNYPACK BORROWER TRUST TERM
..90090A-AB-5 |02/28/45 .....cceeiiiiiiiiiiiii . 03/15/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiiiii oo 25,618 [oueeeennee 25,618 |............ 25,618 |............ 25,618 |............... 0 e (VO 0 | (VO 0 s 25,618 |oooeeeeeeenns (VN 0 | [V 257 | 02/28/2045 . [1.F PL ....
26N PENNYPACK BORROWER TRUST TERM
..90090A-AC-3 |02/28/45 .....coeeiiiiiiiiiiiii . 03/15/2026 . | Redemption 100.0000 ....oew fernnvmmmnniiiiiiiinn fooieennn8,919 8,919 8,919 16,919 |0 |l 0 [ O [0 0 6,919 |0 [ 0 | [V 113 [. 02/28/2045 . |2.A PL ....
26N PENNYPACK BORROWER TRUST TERM
..90090A-AD-1 | 02/28/45 ... . 03/15/2026 . | Redemption 100.0000 ....... . 02/28/2045 . |3.A PL
CASE FACILI
L TASY-AC-0 | 12/15/28 oo . 03/31/2026 . | Redemption 100.0000 ....... e 2,600 | 2,500 | 2,475 |.... .0 . ....57 |. 12/15/2028 . [3.C FE ..
..G0409#-AA-4 | AP HIGHLANDS CO-INVEST LP 10/16/28 |. 02/24/2026 . | Redemption 100.0000 . K . 1,707,131 ..1,707,131 ..1,671,671 |. .1,601,358 |. 0| 1,707,131 .. .63,373 |. 10/16/2028 . [3.A PL ..
..G2970@-AA-1 | AP HIGHLANDS HOLDINGS LP 10/16/28 . |. 02/24/2026 . |Redemption 100.0000 ....... 2,792,333 |........ 2,792,333 |........ 2,734,332 |........2,619,321 U 2,792,333 |.ooeeeeeeeen 0 el 0 il 0 e, ...103,659 |. 10/16/2028 . [3.A PL ..
SPLASH PACE FINANCING | CL A TERM LOAN
..G9005#-AA-3 | 06/20/61 ....evvvririiiiiiiiiiiiiiiiieiee s . 03/20/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 132,769 [..eeveeee. 132,769 |........... 132,769 |........... 132,769 |l 0 e (VO 0 | (VO 0 s 132,769 |ooeeeeeeees (VN 0 | [V 0 . 05/20/2061 . |1.APL ....
SPLASH PACE FINANCING | CL B TERM LOAN
..G9005#-AB-1 . 03/20/2026 . | Redemption 100.0000 ....... ..4,106 .... 4,106 4,106 ). 4,106 .. 4,106 |.. . 05/20/2061 . [1.F PL ....
..G77416-AC-4 | 04/29/29 . 03/27/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 232,619 |........... 232,619 [.......... 232,619 [........... 232,619 [oeiiinnnnnns 0 e (VO 0 | (VO 0 s 232,619 . 04/29/2029 . (1.F PL ....
SVF 11 FINCO (CAYMAN) LP UPSIZ TERM
LG77416-AD-2 | 04/29/29 ... . 03/27/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 37,827 |overnnnnnnn 37,827 foennnnnnnn 37,827 |eeeeenn 37,827 |eeeeeeininn 0 e (VO 0 | (VO 0 s 37,827 |eveeeeeeenes (VN 0 | [V 368 |. 04/29/2029 . (1.F PL ....
SOUTHERN PALM COMPANY FUNDED
..082920-AA-9 109/15/34 .oooiiiiiiiiiiieeieeeeee . 03/02/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenns 800,964 |........... 800,964 |........... 800,964 |........... 800,964 |............... 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Jooeeeennnd 800,964 [............... [ 0 Joeeeeeiieenn [ 10,120 |. 09/15/2034 . |1.G FE ....
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 5,935,858 5,935,858 5,842,372 5,639,781 0 69,345 0 69,345 0 5,935,858 0 0 0 182,238 XXX XXX
..63636#-AE-6 | NATIONAL HOCKEY LEAGUE  2.820% 01/06/26 .... [. 01/06/2026 . [Maturity ...o.ceovvvereriereraaneas | DT A 1,100,000 |........ 1,100,000 |........ 1,100,000 |........ 1,100,000 f......eveeeeees 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeennn 1,100,000 |.....evvveeeees [ 0 Joeeeeeiieenn [ 1,810 |. 01/06/2026 . |2.A PL ....
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 1,100,000 1,100,000 1,100,000 1,100,000 0 0 0 0 0 1,100,000 0 0 0 1,810 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 287,629,802 283,497,198 285,139,670 250,583,702 0 (133,821) 0 (133,821) (4,354) 286,371,246 654 1,257,900 1,258,554 5,784,638 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 287,629,802 283,497,198 285,139,670 250,583,702 0 (133,821) 0 (133,821) (4,354) 286,371,246 654 1,257,900 1,258,554 5,784,638 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 287,629,802 283,497,198 285,139,670 250,583,702 0 (133,821) 0 (133,821) (4,354) 286,371,246 654 1,257,900 1,258,554 5,784,638 XXX XXX
..36202D-KL-4 |GNMA 11 POOL 002999  7.500% 11/20/30 ........ . 03/01/2026 . | Paydown . 11/20/2030 . [1.A ........
..36202F-BA-3 | GNMA |1 POOL 004533  5.000% 09/20/39 ........ [. 03/01/2026 . |Paydoun ... . 09/20/2039 . [1.A ........
..36202F-HX-7 |GNMA |1 POOL 004746  4.500% 07/20/40 ........ . 03/01/2026 . | Paydoun ... . 07/20/2040 . [1.A ........




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

12’603

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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-32
..383742-J6-1 |CLASS SW  3.863% 04/16/38 ......evvvvvvvvnnnnnns . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V L | A RS - 11 < T FO, 8,311 |l 0 fens (8,311) [ouvvniinnnnnnns (U . (8,311) [oeniiiinnnnns [ (VN (1 P [ PO [V 397 |. 04/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-23
..383742-X0-1 [CLASS SL  6.283% 03/16/38 . . 03/16/2026 . | Paydown ... . 03/16/2038 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..383742-Y3-1 [CLASS SN 2.611% 04/20/38 .......eevvvvvvinnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U P 769 |.ooveiiinnnns 879 |ovveiiiiiinns 0 s (879) [cuvvvnnnnnnnnns (U [R:74°) ) AR [ (VN (1 P [ PO [V 52 . 04/20/2038 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2003-57
..38374B-CE-1 [CLASS SB  4.605% 07/16/33 ...evvvvvvrrvnnnnnnns . 03/16/2026 . |Paydomn .....eeuuiriiiininiiiiiiinn fenineeeriiiees feeeeeens 16,200 |............ 16,209 |ooeevnennnns 10,820 |..........ee 12,217 o (U 3,932 [ooiiiiiiinnnns (U 3,932 [oooiiiiiiinnnns (U P 16,200 |oveeeiiiinnnnn (VN P [ PO [V 127 |. 07/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-75
..38374C-DT-5 [CLASS SA  8.346% 09/16/33 .....cvvvvvivviinnnnns . 03/16/2026 . |Paydonn ......euuviiiiiiniiiiiiiiiinn feneeeeiiiiees feeeeens 15,118 |[.....ooeeees 15,118 [ooeeee 10,468 |............ 11,946 |oooveennnnnns (U 3172 | (U 3172 | (U P 15,18 | (1 P [ PO [V 233 [. 09/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-2
..38374D-Q0-5 [CLASS SV 2.733% 01/16/38 ....ovvvvvvvvvvnnnnnns . 03/16/2026 . |Paydonn .....evuuiriiiiiiiniiiiiiinn feneeeeriiies feeeiiii [V (U F 12,061 [oeeennnenee 11,959 | [V R (11,959) |.ooeeeeeeenns (U - (11,959) |.oevvvennnnnns [ (VN (1 P [ PO [V 649 |.01/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2004-7
..38374E-6P-7 [CLASS SB  5.727% 12/16/33 ...covvvvniiiiinnnnns . 03/16/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiins ferineeereiiiees [ 7,10 foooiiiinnnnns 7,10 [oeeeinns 4,002 |oeeeieinnnnns 5,334 [ooiiiiiinnnnns (U 1,776 [ooeeiiiiinnnnns (U 1,776 [ooeeiiiiinnnnns (U1 O 7,10 | (1 P [ PO [V 65 | 12/16/2033 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004-39
..38374G-TF-9 |CLASS EA  0.000% 05/16/34 .........evvvvvrvnnnnn . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 15,162 |......oeeees 15,162 |ooevvennnnns 12,218 |oeeeennnnns 12,862 |ovvveenininnns (U 2,299 [oooiiiiiinnnnns (U 2,299 [oooiiiiiiinnnns (U P 15,162 |ovvenieiinnnnn (1 P [ PO [V N 0 |. 05/16/2034 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004 39
..38374G-VF-6 |CLASS SB  3.413% 05/16/34 ........evvvvvvrnnnnn . 03/16/2026 . |Paydomn .....evunniiiiiiiiiiiiiiiiinn fenneeeiiiies feeeeiiiii [V (U FO, 1,452 | 2,408 |l 0 fens (2,408) |..ceeeeeennnn (U . (2,408) |.covvvnnnnnnnn [ (VN (1 P [ PO [V 344 (. 05/16/2034 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-8
..38374K-KX-0 [CLASS SB  3.011% 01/20/35 ...ovvvvrviiiinnnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U P LY R 608 [.....uvvnnnnnn 0 s (608) [.vvvvvnnnnnnne (U [(C1025) N PO [ (VN (1 P [ PO [V 56 |. 01/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-45
..38374L-GA-3 [CLASS DI~ 3.033% 06/16/35 ......evvunvvvinnnnnns . 03/16/2026 . |Paydonn .....euuuiiiiiiniiniiiiiiinn fenneeeiiiies feeeeieii [V (U FO, 8,184 | 8,510 |t 0 fens (8,510) [euvvvvrrnnnnns (U . (8,510) [euunivvinnnnns [ (VN (1 P [ PO [V 507 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005 45
..38374L-GU-9 [CLASS DK  6.854% 06/16/35 .....evvvvvvvvvnnnnnns . 03/16/2026 . |Paydomn .....eeuuiriiiininiiiiiiinn fenineeeriiiees feeeeeens 32,966 |o..eeennnnnn 32,966 |............ 31,837 [oovviennnns 35,242 [oviiiiiiinnnns 0 fens (2,276) |.eeeeeeeeen (U . (2,276) |evveennnennn (U P 32,966 [......cconnnnns (1 P [ PO [V 372 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-21
..38374M-6J-3 [ CLASS CS 15.941% 05/20/36 ........cevvunrrrnnnn . 03/20/2026 . |Paydonn ......eeviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeens 12,522 [oeeeiiinne 12,622 |oooiviiinnnns 8,044 | 8,977 |eveviiinns (U 3,546 |oviiiinnnnnns (U 3,546 |oeiiiinnnnnns (U P 12,522 |oeeviiines (1 P [ PO [V 313 |. 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-7
..38374M-WX-3 [CLASS SI  2.520% 02/20/36 ........euunvevrennnnn . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 4,98 |....ccovnnnns 6,064 |............... 0 fens (6,064) [....ovvnnnnnnnn (U . (6,064) [ceevevnnnnns [ (VN (1 P [ PO [V 331 |. 02/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-10
.. 38374M-ZL-6 |CLASS SM  2.461% 03/20/36 ......eevnvvvvvrnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 2,407 |oeeeeiinns 2,885 |l 0 fens (2,885) |..eeeeeennnn (U . (2,885) |vvveennnanns [ (VN (1 P [ PO [V 136 |. 03/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-45
..38374V-JT-7 [CLASS SD  2.411% 06/20/39 ......cevvvvvrrnnnnnn . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 2,363 [....ccovnnnnn P [V R (2570 ) R [V A (2,492) [.oovvvnnnnnnnns [ (VN (1 P [ PO [V 172 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-50
..38374V-Y7-8 [CLASS PS  2.411% 06/20/39 .......evvvvvvrrnnnnnn . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U P (G-I O (72 FO 0 s [£57 ) O (U P (529 P [ (VN (1 P [ PO [V 80 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-54
..38374V-2T-9 [CLASS US  2.513% 04/16/39 ......ccvvvvvnnnnnn . 03/16/2026 . |Paydonn .....evuuiriiiiiiiniiiiiiinn feneeeeriiies feeeiiii [V (U P 490 |.ooiiiiiinns LU 0 s [E2:10) ) (U [0 PO [ (VN (1 P [ PO [V 88 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-14
..38374X-AG-0 [CLASS NJ  6.500% 03/20/39 ......cvvvunrvrrnnnnnn . 03/01/2026 . |Paydonn ....covuuneiiiiiiiiiiiiiiinn fennneeeiiiies feeeeeiiii [V (U P 614 |t LU 0 s [E2:10) ) (U [0 PO [ (VN (1 P [ PO [V 74 |. 03/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H27
..38375B-JL-7 [CLASS FI  1.398% 12/20/60 .....ovvvvvvvnnnnnnns . 03/01/2026 . | Paydoun . 12/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.630% 04/20/61 . 03/01/2026 . | Paydown ... . 04/20/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38375C-TM-2 [CLASS SA  2.863% 04/16/42 ......evvvvvvvvnnnnnns . 03/16/2026 . | Paydoun . 04/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-69
..38375J-AV-7 [CLASS SC  2.681% 12/20/36 . . 03/20/2026 . |Paydown ... . 12/20/2036 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375J-PB-5 [CLASS SA  3.011% 03/20/37 ..evvvvnrevviinnnnnnns . 03/20/2026 . | Paydoun . 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
..38375J-RII-7 [CLASS SK  9.761% 03/20/37 . . 03/20/2026 . | Paydown ... . 03/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375K-B4-3 [CLASS SJ 10.574% 07/16/37 ..eevvvvrvviivnnnnnnns . 03/16/2026 . | Paydoun . 07/16/2037 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2007-37
..38375K-LS-9 |CLASS U0 0.000% 06/16/37 .....cevvvenrrrrrnnnnn . 03/16/2026 . |Paydomn .....eeuuiriiiininiiiiiiinn fenineeeriiiees feeeeeens 19,924 |........... 19,924 |............ 17,501 [onns 18,118 [ooeiiiiinnnnns (U 1,806 [ooovivieinnnnns (U 1,806 [ooovivieinnnnns (U P 19,924 | (1 P [ PO [V N 0 |. 06/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-56
..38375L-NQ-9 [CLASS SY  2.841% 10/20/37 . . 03/20/2026 . |Paydown ... .. (11,710) |... . 10/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375L-U2-4 [CLASS KZ  5.500% 11/20/37 ..evvvvvvvviinnnnnnnns . 03/01/2026 . |Paydonn .....eeunvviiiiinnninniiinnn foveenneeeeniinnenns foonennn8,837 [ 8,637 10,226 | 9,868 [0 [ (1,33 [0 (1,331) . 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC  2.711% 02/20/38 ......evvvnrrvvvnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiiiiiinn feneeeiiiies feeeeiiii [V (U P 401 | 3 PO, 0 s (100 (U (511) [erniiiiinnnns [ (VN (VN P [ PO [V 29 |. 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  2.611% 02/20/38 ....evvvvvvvinnnnnnns . 03/20/2026 . |Paydonn ......eeeieriiiiiiiiiiiiiiinn feeeeeeiiies feeeeeii [V (U FO, 1,643 |oooiiininnns 1,844 |oveiiiiinnns 0 fens (1,844) | (U . (1,844) |oovvennnne [ (VN (1 P [ PO [V 78 |. 02/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 |VLASS NTS ~ 2.681% 05/20/38 .....ceevvvvvnnnnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U P 696 |.....oovvnnnnnns T2 | 0 s (AT (U (VA2 ) [ (VN (1 P [ PO [V 79 |. 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-
.. 38375U-2N-9 [H25 CLASS 10 2.312% 11/20/67 ........evunnn.n. . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U F 76,095 |......ceeens 76,070 |ovevvvvvennnnns [V R (76,070) [...vvvnnnnnnnne (U - (76,070) [...ccvvvnnnnnns [ (VN (1 P [ PO [V PO 10,071 |. 1172072067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H16
..38375U-D8-0 [CLASS BI ~ 2.331% 08/20/67 ....evvvvvvvvvnnnnnnns . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U F 90,295 |............ 90,270 |.oeeeeeieenns [V R (90,270) [vvvvvvvrnnnnns (U - (90,270) [euvenrevrnnnnns [ (VN (1 P [ PO [V P 11,023 |. 08/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H20
..38375U-M7-2 |CLASS B 2.211% 10/20/67 ......cevvvnrrvrrnnnnn . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U F 41,701 | 41,69 | [V R (41,693) |..oeeeeeennn (U - (41,693) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 5,780 |. 10/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H11
..38375U-WS-5 [CLASS EI  2.663% 04/20/66 .......oeevvvvnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 71,515 [ 71,515 |l [V R (71,515) [eevvrriinnnens (U - (71,515) [ouenniiiinnnnns [ (VN (1 P [ PO [V PO 12,759 |. 04/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H02
..38375U-YP-9 |CLASS JI  2.177% 01/20/67 .....cevvvenrerinnnnn . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U F 38,605 |............ 38,593 [ouvviiiiinnns [V R (38,593) |..oeeeeeennnn (U - (38,593) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 3,913 . 01/20/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  2.463% 04/16/39 .......cvvvnrvvrnnnnn . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U P M4 |, 54 |l 0 s (54) [oovvnnnnnnnnns (U P (54) |vvvenininns [ (VN (1 P [ PO [V 61 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZA-0 [CLASS SC  2.313% 09/16/39 .......cevvvvnrrnennnn . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiiiiiinn ferineeeeiiies feeeeiiiis [V (U FO, 7,386 |eeeeennnnnns 9,507 |.eoeeeeeeins 0 fens (9,507) |.eeeeeeeeens (U . (9,507) |vvveenininnns [ (VN (1 P [ PO [V 546 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  2.413% 09/16/39 .......evvvvvvrrrnnnn . 03/16/2026 . |Paydonn .....evuuiriiiiiiiniiiiiiinn feneeeeriiies feeeiiii [V (U FO, 1,243 | 1,853 |l [V R (1,553) |.oeeeeeeees [V A (1,553) |vvvennininnns [ (VN (1 P [ PO [V 88 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  2.961% 09/20/39 .......evvvnvrrnnnnn . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U P 546 |..oiiiiinins [C102 I 0 s [(CIORD ) (U ({102 PO [ (VN (1 P [ PO [V 31 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-61
..38376F-BM-3 [CLASS GS  2.261% 08/20/39 .....cvvvnnrvivinnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 1,243 | 1,603 [oevveieennns 0 fens (1,603) [covvvvnnnnnnns (U . (1,603) [onneevinnnnns [ (VN (1 P [ PO [V 116 (. 08/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
..38376K-YF-2 [CLASS JS  2.611% 09/20/39 .......ovvvvrrrrrnnnnn . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 1,361 | 1,638 [oveiiiiininns 0 fens (1,538) |.oeeeeeeeens (U . (1,538) |evvenninnnnns [ (VN (1 P [ PO [V 110 [. 09/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-90
..38376L-H-4 [CLASS S  2.861% 06/20/41 ....evvvvvvinnnnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 4,090 |oeeviinnnnns 4,6% |..........n 0 fens (4,69) |.....oceeennnn (U . (4,696) |..cvvvnnnnnnn [ (VN (1 P [ PO [V 222 . 06/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017 H15
..38376R-6L-5 |CLASS XI ~ 1.648% 07/20/67 .......eeuvvvvvrnnnnns . 03/01/2026 . |Paydonn ....covuuneiiiiiiiiiiiiiiinn fennneeeiiiies feeeeeiiii [V (U F 60,533 [...ccevennns 60,518 . 07/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H12
..38376R-BG-0 [CLASS BI ~ 2.542% 05/20/65 ..........vvvvrennnnn . 03/01/2026 . |Paydomn ....cevuuniieiiinniiiiiiiinn fenineeeeiiis . 05/20/2065 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016 H26
..38376R-N3-6 |CLASS CI  2.209% 12/20/66 . . 03/01/2026 . | Paydown ... . 12/20/2066 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376R-02-5 |CLASS BI  0.221% 06/20/66 .........00vvvvrennnnn . 03/01/2026 . |Paydomn ....cevuuniieiiinniiiiiiiinn fenineeeeiiis . 06/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H09
..38376R-TB-2 [CLASS JI  2.622% 04/20/66 . . 03/01/2026 . | Paydown ... ..13,337 |.... ..15,532 |.... . 04/20/2066 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376T-24-7 [CLASS SP 2.713% 01/16/39 ....evvvvnniiivinnnnns . 03/16/2026 . |Paydomn .....ovuuiviiiiiiiiiiiiiiinn fenneeeeiiies feeeeieii [V (U FO, 3,901 |ooveeninnnns 3,901 . 01/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-68
..38376U-02-8 |CLASS SB  2.361% 05/20/47 . . 03/20/2026 . | Paydown ... ...21,889 |[............27,706 |.... . 05/20/2047 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376V-RR-0 [CLASS WS  2.460% 02/20/40 .......coovviviennnnns . 03/20/2026 . |Paydomn ......eeiviiiiiiiiiiiiiiiiins Joviinneeriiiiinens foeneieeiiiiias [ (U PP 6,037 |.evunnnnnns 7,539 . 02/20/2040 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2010-47
..38376Y-T8-4 [CLASS SH 2.381% 07/20/38 .......evvvvvvvnnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiiiiiinn feneeeiiiies feeeeiiii [V (U FO, 2,618 |vvennnnnns 3,036 . 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-43
..38376Y-TE-1 [CLASS QS  1.891% 04/20/40 . . 03/20/2026 . |Paydown ... 5,707 ... . 04/20/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38377G-ZP-7 [CLASS GS  2.763% 12/16/39 ....cevvvnnrivinnnnnns . 03/16/2026 . |Paydomn .....ovuuiviiiiiiiiiiiiiiinn fenneeeeiiies feeeeieii [V (U FO, 4,810 |oeevennnnnns 3,002 [oonnnnnnnne [V R (3,092) |..coeeeeennn [V A (3,092) |evvenninnnnns [ (VN (1 P [ PO [V 276 |. 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-113
..38377J-4Y-6 |CLASS SP 2.863% 02/16/40 .......evvvvvvvrnnnnns . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U FO, 1,347 | 1,603 [ooevvveiennnns 0 fens (1,603) [o.vvvennnnnnns (U . (1,603) [conneeeiinnnnns [ (VN (VN P [ PO [V 164 |. 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-111
..38377J-M8-3 [CLASS SA  2.861% 09/20/40 .....evvvvvvvvnnnnnnns . 03/20/2026 . |Paydonn ......eeeieriiiiiiiiiiiiiiinn feeeeeeiiies feeeeeii [V (U FO, 1,398 [ 1,560 [oevvvvvrennnnns 0 fens (1,560) [oovvvvnnnnnnnnn (U . (1,560) [oonneeevennnnns [ (VN (1 P [ PO [V 68 |. 09/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-116
..38377L-M-1 [CLASS NS 2.863% 09/16/40 .......evvvvvvvrnnnnns . 03/16/2026 . |Paydonn .....evuuiriiiiiiiniiiiiiinn feneeeeriiies feeeiiii [V (U FO, 2,273 |ooeiiiiinnnns 2,80 | 0 fens (2,890) |.oeeeeeeeenns (U . (2,890) |.eevvnnnnnnns [ (VN (1 P [ PO [V 187 [. 09/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  2.361% 05/20/40 .........evvvvevnnnnn . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 1,341 | 1,249 ...l [V R (1,249) | [V A (1,249) |evvenns [ (VN (1 P [ PO [V 279 |. 05/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-151
..38377N-MM-3 [CLASS SM  2.293% 11/16/40 ......evvvvvvvvnnnnnns . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U FO, 2,037 |oeeeiiins 2,466 |............... 0 fens (2,466) |.......coennn (U . (2,466) |..ovvvnnnnnnnn [ (VN (1 P [ PO [V 95 [. 11/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-54
..38377U-L9-7 [CLASS SC  1.275% 04/20/41 .....ccvvvvnrrinnnnn . 03/20/2026 . |Paydonn ......eeviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeens 11,229 [ooeeeee 1,229 |oeeeennnns 10,611 [oeneee 11,033 |oveeiiinies (U P 196 [oeeeiiiiinnnns (U P 196 [ooeeeiiiiinnnns (U P 11,229 | (1 P [ PO [V 23 [. 04/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 2.861% 04/20/41 .....evvvvvvnnnnnnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, P 2,872 |l 0 fens (2,872) |eeeeeeeees (U . (2,872) |oeevennininnnn [ (VN (1 P [ PO [V 170 [. 0472072041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 .....evvvvvnnnnnnnnns . 03/20/2026 . |Paydonn ......eeviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeeens 51,142 | 51,142 |......oeeees 30,141 [..oooeeeeens 31,423 [oooiiiiiininnns (U . 19,720 [oooeiiiiinnnnns (U . 19,720 [oooeiiiiinnnnns (U P 51,142 [ooooiiiininnnns (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-72
..38377W-GA-6 [CLASS SA  1.563% 05/16/41 .....evvvvvvivnnnnnnns . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U FO, 2,832 [ooiiiiinnnnn 3,981 |l 0 fens (3,981) |.eeeeeeeen (U . (3,981) |evvenninnnnns [ (VN (1 P [ PO [V 154 |. 05/16/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-122
..38377Y-DD-9 |CLASS EI'  4.000% 09/16/26 .........euvrvvrennnnn . 03/01/2026 . |Paydonn ....cevueneriiiiiiiiiiiiiiinn feninneeeriiiees feeeeeeiii [V (U P M9 | LI O 0 s [ 1)) (U [REC) ) O [ (VN (1 P [ PO [V 135 |. 09/16/2026 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 36
..38378D-XV-2 [CLASS LS  2.881% 03/20/42 .....cvvvvnrivinnnnnns . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, <72 B PO 1,763 [oevvevieinnnns 0 fens (1,763) [oovvvvnnnnnnnns (U . (1,763) [oenieiiinnnnns [ (VN (1 P [ PO [V 124 |. 03/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-10
..38378F-BM-1 [CLASS TS  2.441% 01/20/43 .......ovvvvvvrnnnnnn . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 1,8% oo 2,540 [oooiinnnnns [V R (2,540) |.oooeeeeens [V A (2,540) |evvennnnne [ (VN (1 P [ PO [V 88 |. 01/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-4N-3 [ 124 CLASS KS  2.411% 10/20/42 ................. . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 8,402 |evvennnnnns A AU 0 fens (7,556) |.oeeeeeeeennns (U . (7,556) |.evvennnnnnnns [ (VN (1 P [ PO [V 268 |. 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-37
..38378J-MX-7 [CLASS SB  2.443% 03/16/43 .......covvvvnrnnnnnn . 03/16/2026 . |Paydonn .....euuuiiiiiiniiniiiiiiinn fenneeeiiiies feeeeieii [V (U FO, 8,600 [.overenne 10,947 |l [V R (10,947) [cevvvvvinnnnns (U - (10,947) [oeenniiinnnnns [ (VN (1 P [ PO [V 356 |. 03/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-190
..38378P-Ni-4 [CLASS SA  2.361% 12/20/43 .......ovvvvvrrnnnnn . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 6,535 [...ccevnnnnns 8,005 |............... 0 fens (8,005) [cuvvvvrnnnnnnns (U . (8,005) [c.uniivinnnnnn [ (VN (1 P [ PO [V 341 |. 12/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-189
..38378P-WJ-3 [CLASS Pl 5.000% 06/16/43 .....vvvvvvvnnnnnnns . 03/01/2026 . |Paydonn ....covuuneiiiiiiiiiiiiiiinn fennneeeiiiies feeeeeiiii [V (U FO, 6,630 |.eeuunnnnnns 5,473 [oooiiinnnnns [V R (5,473) |.eeeeeeeees [V A (5,473) |vvvenninnnnns [ (VN (1 P [ PO [V 463 |. 06/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-104
..38378V-LC-7 [CLASS ES  2.363% 07/16/43 .....cvvvvnrvvinnnnnns . 03/16/2026 . |Paydomn .....ovuuiviiiiiiiiiiiiiiinn fenneeeeiiies feeeeieii [V (U FO, 3,936 [.....covnnnns 4795 [, [V R (4,79) |..coeeeeeen [V A (4,795) |vvvenninnnns [ (VN (1 P [ PO [V 244 (. 07/16/2043 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-135
..38378lI-6A-6 |CLASS BS ~ 2.413% 09/16/43 . . 03/16/2026 . |Paydown ... . 09/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378II-HG-1 [CLASS PS 12.999% 08/16/43 .........cvvvvvrnnn . 03/16/2026 . | Paydoun . 08/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-114
..38378\-JU-8 |CLASS FS 10.673% 08/20/43 . . 03/20/2026 . |Paydown ... . 08/20/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378\-N5-8 |[CLASS PS  2.363% 09/16/43 .........evvvvvrennn . 03/16/2026 . | Paydoun . 09/16/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAG SERIES 2013-129
..38378\-T4-5 |CLASS DS  2.361% 04/20/43 . . 03/20/2026 . | Paydown ... . 04/20/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379A-WZ-9 [CLASS SJ  2.413% 03/16/44 .......cevvvvnrrnnnns . 03/16/2026 . | Paydoun . 03/16/2044 . |1.A ........
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GOVERNVENT NATIONAL MORTGAGE SERIES 2014-55
..38379B-GA-0 [CLASS MS  2.413% 04/16/44 .........eevvvvvnnnnn . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U FO, 4,942 |.....coonnens 6,014 |0 [ (6,014) i 0 e (6,014) [ceneivinnnnns [ (VN (1 P [ PO [V 283 |. 04/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 |CLASS S  1.813% 07/16/44 . . 03/16/2026 . | Paydown ... ....6,363 |.... (6,363) . 07/16/2044 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379D-CX-0 [CLASS S  1.811% 06/20/44 .......ceevvvvnnnnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 6,725 |evereinnnns 9,384 |..ooiiiiieennna 0 e (9,384) |l 0 e, (9,384) |eevvnnnnnnnne [ (VN (1 P [ PO [V 280 |. 06/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-131
..38379E-2A-9 [CLASS JS  2.413% 09/16/44 ........cvvvvvvrnnn . 03/16/2026 . |Paydonn .....ovuuiiiiiiiiiiiiniiiins feninneeeiiiies feeii [V (U FO, 5,450 |[....ccevnnnns 5,899 [.ocoeiiinnnnns [V R (5,89) |..coeeeeeennn [V A (5,899) |evveenninnnnns [ (VN (VN P [ PO [V 219 |. 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-14
..38379H-6H-3 |CLASS A1 6.000% 10/16/44 .........evvvvvvnnnnns . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U F 13,703 |ovveveennnnns 9,703 |...ooeeeeens 0 fens (9,703) |.eeeeeeeeens (U . (9,703) |evvvnnrnnnnns [ (VN (1 P [ PO [V 643 |. 10/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZH-1 | 185 CLASS Bl ~ 5.500% 12/20/44 ................. . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U FO, 9,624 |............. 8,220 |....ooeeeen. 0 fens (8,220) |..eeeeeeennnn (U . (8,220) |.evvvnnnnanns [ (VN (1 P [ PO [V 325 . 12/20/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-16
..38379J-SZ-5 [CLASS MS  1.810% 02/20/45 ......evvvvvvvvnnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U FO, 5,380 |eeevennnnnns 7,386 |ooeeeeeeeens 0 fens (7,386) [covvvnnnnnnnnns (U . (7,386) [cnneevennnnns [ (VN (1 P [ PO [V 243 . 02/20/2045 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H09
..38380L-EX-7 [CLASS LI ~ 0.544% 03/20/68 .........cccevvvunnnns . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U FO, 9,725 |[.eeiiiinnnnns 9,725 [oooiinnnnnnn [V R (9,725) |.oceeeeeen [V A (9,725) |vvvenninnnns [ (VN (1 P [ PO [V 166 |[. 03/20/2068 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H18
..38380L-MZ-3 |CLASS GI  1.799% 10/20/68 .........eevvvvrennnnn . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U F 29,761 |...coevnnnns L [V R (34,338) |-.ooeeeeennnn (U - (34,338) |..ovvvnnnnnnnns [ (VN (1 P [ PO [V F 2,047 |. 10/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019 H09
..38380L-TH-6 [CLASS Al 1.679% 05/20/69 ........cevvvvnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 10,682 |............ 10,679 [ovveeeinnnnns [V R (10,679) [evvvvvrrnnnns (U - (10,679) [cevvnrivennnnns [ (VN (1 P [ PO [V 832 |. 05/20/2069 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-192
..38380T-6V-3 [CLASS SA  2.410% 12/20/47 .....ovvvvnvvvinnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U F 32,700 |....covnnnns 37,017 |eveeeiiiinnnns [V R (37,017) [evvvvvrereanns (U - (37,017) [euneiiiinnnnns [ (VN (1 P [ PO [V 829 |. 12/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H04
..38380V-PF-2 [CLASS JI  1.842% 03/20/68 .........ccevvvvnnnnns . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U F 67,589 |......ceennn 62,766 |..eoevvrrnnnnns [V R (62,766) [.vvvvvrrnnnnns (U - (62,766) [cevneeeennnnns [ (VN (1 P [ PO [V F 5,419 |. 03/20/2068 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-5
..38381B-D8-4 [CLASS BO  0.000% 12/20/39 ......evvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cvuunvieiiiiiiiiiiiiiins ferieneeeriniieees [ 4,051 [oeeiiiinns 4,051 s 3,101 |ooveeinnns 3,139 [ooiiiiiiinnnns (U P 912 | (U P 912 | [V P 4,051 [ooeeiiiiiinnnns (1 P [ PO [V N 0 | 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-98
..38381Y-DH-4 [CLASS HS  2.310% 08/20/49 .........eevvvvrnnnnnn . 03/20/2026 . |Paydonn .......evieiiiiiiiiiiiiiiinn ferneeeiiiies feeeeii [V (U FO, 9,458 |............ 11,768 [oovveinnnnnnns [V R (11,768) [..evvvnnnnnnne (U - (11,768) [..oevvvnnnnnnns [ (VN (1 P [ PO [V 428 |. 08/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-123
..38382A-JU-0 [CLASS SL  2.360% 10/20/49 .....cevvvvvrvirnnnnns . 03/20/2026 . |Paydonn ......eevieiiiiiiiiiiniiiinn fenneeeiiiies feeeeii [V (U F 45,775 [oovveennnnns 51,630 |ooeeeeieennns [V R (51,630) [vvvvvrennnnnns (U - (51,630) [cuvnnrevrnnnnns [ (VN (1 P [ PO [V F 1,534 |. 10/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-153
..38382B-SG-9 [CLASS IJ  5.000% 06/20/47 ...oevvvvvvvvnnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 21,085 |.....ceennnn 19,654 |............... [V R (19,654) |..coeeeeennns (U - (19,654) |..ccvvvvnnnnnns [ (VN (1 P [ PO [V 973 |. 06/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-189
..38382M-FL-8 [CLASS IN  4.500% 06/20/50 .....eevvvvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U PO 122,976 |........... 119,048 |..oevvveneenns 0 ... (119,048) |...cceeeenn 0 |oueeen (119,048) |..evvvnrnne [ (VN (1 P [ PO [V F 4,853 |. 06/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-6Z-1 [CLASS 10 0.307% 05/20/73 ..ovvvvnnvriinnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 21,440 |.....ooeeens 30,373 |oeeiiiiiens [V R (RIUETE) R (U - (30,373) |.eevvvnnnnnnns [ (VN (1 P [ PO [V 349 . 05/20/2073 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-H19
..38382Y-KD-4 [CLASS 10 0.092% 11/20/71 .eevvvvivviiinnnnnnns . 02/01/2026 . |Paydomn ...ccvvuneiiiiiiiiiiiiiiiinn fenineeeiiiies feeneeeiiii [V (U FO, 1,146 |oeeennnnnnns 1,665 [oooevvreinnnns 0 fens (1,665) [c.vvvunnnnnnns (U . (1,665) [ceeeeinnnnnn [ (VN (1 P [ PO [V N 8 | 11/20/2071 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-H11
..38382Y-TG-8 [CLASS Cl  2.222% 04/20/72 .......covvvvnrrennnnn . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U F LX) B 47,215 |l [V R (47,215) |ooeeeeeees (U - (47,215) . 04/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2025-156
..38383B-FA-5 |CLASS SM 10.431% 09/20/65 . . 03/01/2026 . |Paydonn ....ceuuevevriiiiinniiiiiiinn Joiineeeiiiiinees oo 311,242 00000311,242 LLLL.338,664 .llll0836,312 [0 e (25,071) | .. (25,071) |... . 09/20/2065 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38383L-C2-4 [CLASS ES  2.118% 10/20/47 ...ovvvvvvvinnnnnnnnns . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U F 20,083 [..ocevvennns 20,357 |eeiiiiieenns [V R (20,357) |-eeeeeeeennns (U - (20,357) |oeevvnnnnnnnns [ (VN (1 P [ PO [V 867 |. 10/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-47
..383831-4D-5 |CLASS SE  2.627% 03/20/53 . . 03/20/2026 . |Paydown ... ...50,570 |......tttnnn80,570 [oveeiiiennnnnnn0 [, (50,570) | .. (50,570) |... . 03/20/2083 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38384A-GH-0 [CLASS ED  5.233% 05/20/53 .......ccevvvunnnns . 03/20/2026 . |Paydomn ......eevveiiiiiniiiiniiiiinn Jerenneeeiiiieees foreeeein 429,017 |........... 429,017 |........... 387,456 |...........397,309 |....coooeernnn0 e 31,708 |oeeenniiiannns (U . 31,708 . 05/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-82
..38384A-05-5 [CLASS S  4.754% 06/20/53 . . 03/20/2026 . | Paydown ... ...25,938 |.... . 06/20/2053 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38384B-ML-2 [CLASS CS  4.915% 06/20/53 ........ccvvuniinnns . 03/20/2026 . |Paydomn ......eeoiiiiiiiiiiiiiiiiiins Joviinnnniiiiiinees foenneeenns 82,892 |........... 82,892 [......... 75,471 . 06/20/2053 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2023-115
..38384C-C5-6 |CLASS FJ ~ 4.773% 08/20/53 .......evvvvvvnnnnnnnn . 03/20/2026 . |Paydown ..........ooeeieeiiiiiininnns foniniiiiiiiiiiiiins foiiinn 550,082 |........... 559,082 [...vvvnnes 560,131 |........... 557,797 [ovvennnnnnnnnn 0 |eeeenns 1,285 [oeeiiiiinnnns 0 eeeeenn 1,285 [oeeviiieinnns 0 s 559,082 [....uvvvvennns (VN 0 | [V 3,853 |. 08/20/2053 . |[1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2024-21
..38384J-Ch-4 | CLASS FC  4.673% 10/20/53 ... .. |- 03/20/2026 . [Paydown ...........ceeeveriiiiiiinnns foriiiiiiiiiiiiinnn [l 318,905 |...........318,906 |...........318,756 |...........317,383 |...............0 |l 1,623 |. ...1,523 |... ..2,685 |. 10/20/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38385J-DM-2 |CLASS SB  7.540% 11/20/85 .....ccoeeeeeieennnns . 03/20/2026 . |Paydoun ..........oooeeiiiiiiiiiinnns feniiniiiiiiiiiiinns foiiiin 89,261 [o..eeeeneee 89,261 |[.....eeeeee 92,385 [ovvvnnnnnnn 92,463 [.vvvivinnnnns [V R (3,202) |.eeeeeeeennns [V A (3,202) |.oeeeeeeennnn 0 s 89,261 |..oooeeeennns (VN 0 | [V 1,000 |. 11/20/2065 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2025-190
..38385J-Y6-4 |CLASS SG  2.286% 11/20/65 ......cceeeeeennnnns . 03/20/2026 . |Paydown ..........ooeeiiiiiiiiiiinins feniiniiiiiiiiniiins fei, [ (U F 23,457 [ovenennnnne 23,222 [oiiiinnnnnns [V R (23,222) [cuvvvnnnnnnnnns (U - (23,222) [cuvvvnnnnnnnnns 0 e (U O (VO 0 | [V 4,160 |. 11/20/2065 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2025-208
..38385K-JG-6 | CLASS SJ  7.399% 12/20/55 ...ovvvvvvrrrrrnnnnnes . 03/20/2026 . |Paydown .......ooeeiiiiiiiiiiiiiiiees Jeviiiiiiiiiiiiiiiies foiiinns 46,112 [.ovneeeees 46,112 f.oeeeeee. Q47 | 49,324 [.vvnnnnns 0 e (3,212) | [U (3,212) | 0 Joeeeeeennn 46,112 | [ 0 Joeeeeeiieenn [ 553 |. 12/20/2055 . |1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 2,137,337 2,137,337 3,305,763 3,379,972 0] (1,242,633) 0] (1,242,633) 0 2,137,337 0 0 XXX XXX
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 119
..38376G-35-7 |CLASS 10  0.106% 08/16/51 .. |- 03/01/2026 . |Paydown ... . 08/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SEl 61
..38378B-AX-7 |CLASS Z  3.763% 04/16/53 ............cceeenn . 03/01/2026 . |Paydown ........cooeevieiiiinnniniins fovnnnninininiininnn i 1,693 o 1,693 i 1,631 10593 |0 e 100 [l O i 100 0 e 10693 |0 [l 0 [ [V 11 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 |CLASS Z ~ 3.490% 12/16/51 .........cceeeeiits . 03/01/2026 . |Paydown ........cooovvieiniinnnniiins fovnnnnininniiiiinn focin5,205 5,206 [ 4,066 [ 1,642 |0 B39 [ O i B39 0 5,205 |0 [l 0 [ [V 26 . 12/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 19
..38378B-DK-2 |CLASS Z  3.500% 08/16/52 .......cevvvvrrrnnnnns . 03/01/2026 . |Paydown ........coooveieinininnninnns fovnnniininniininnn [ 2,080 [ 2,040 i 1,965 [ 1,081 |0 B0 [l O 80 [ 0 2,040 |0 [l 0 [ [V 12 |. 08/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 |CLASS Z  3.250% 01/16/52 ..........ceeeeennnnn . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 781 e, 781 [ [T P L6 2 P 0 e 29 [ 0 e A O 0 e 781 foeeeiiiinnnnns (VN 0 | [V 4 |.01/16/2052 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 86
..38378B-YH-6 |CLASS Z  3.061% 12/16/53 ......oeevvvrrrrnnnnns . 03/01/2026 . |Paydown .........cooeeeiiiiiniiininns fonninniiiiniiiiiins feiiiiin, 9,272 |oeerrrnnnns 9,272 |[oorrnnnnnn 8,842 |............. 8,189 |l 0 |eeeenns 1,083 [ 0 eeeeenn 1,083 [ooieiinnnnns 0 e 9,272 |ooeeeeieeennn (VN 0 | [V 47 [ 12/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-89
..38378N-61i-8 |CLASS B 3.500% 01/16/57 .....evvvvvvvrvvrnnnns . 03/01/2026 . |Paydown ..........ooeeeiiiiiiiinniins fenniiiniiiiiiiiines feiiiiin, 1,190 |............ 1,190 |oeeeeennnns 1,150 [oevveennnnns 1,163 [oveeeieinnns [V OO P2 0 O 0 e P2 0 O 0 e 1,190 [oeeeniiininns (VN 0 | [V 7 |.01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-110
..38378X-GC-9 |CLASS B 3.100% 01/16/57 ......vvvvvvvvvvvnnnnns . 03/01/2026 . |Paydoun .........cooeeeeiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiin 11,764 |............ 1,764 |.......... 1,134 | 1,253 |l 0 s LI [V ST LI 0 s 11,764 |ovveeinnnnnns (VN 0 | [V 61 [. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-124
..38378X-LE-9 |CLASS DY ~ 3.500% 05/16/54 .......cccuvvvrunnnnnn . 03/01/2026 . |Paydoun .........ooeeeeeiiiiinininins foniiniiiiiiiiiiiins foiiiinn 13,959 |ovvvinennns 13,959 [oeeeennnne 13,203 |............ 13,526 |..oooeeeeenns 0 s LXK A, [V ST LXK A, 0 s 13,959 |ooeeiiiiinns (VN 0 | [V 82 . 05/16/2054 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150
..38378X-SZ-5 |CLASS ZC  3.400% 07/16/56 ..............ccets . 03/01/2026 . |Paydoun .........cooeeeeiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiin 31,819 [oeiennnne 31,819 [oennnne 30,308 |......ennnn 30,956 |.....oeeennnn 0 s 863 [...uvvvnnnnnnn [V ST 863 [...vvvvnnnnnns 0 s 31,819 |l (VN 0 | [V 181 |. 07/16/2056 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
..38379K-3R-7 |CLASS C  3.000% 07/16/57 .....cevvvvvrrrvnnnnnns . 03/01/2026 . |Paydoun .........ooeeeeeiiiiinininins foniiniiiiiiiiiiiins foiiiinn 12,658 |............ 12,658 |............ 11,697 [oeeeennnee 12,082 |...........l 0 s 576 [cvvvrnnnnnnnns [V ST 576 [cuvvrnrnnnnnns 0 s 12,658 [o.vvvvviiinnns (VN 0 | [V 63 [. 07/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 |CLASS B 3.000% 06/16/57 .......evvvvvvvvvvnnnns . 03/01/2026 . |Paydoun .........cooeeeeiiiiiinnnnins fonniiiiiiiiiiiiiins feiiiin 86,646 [............ 86,646 |............ 81,046 |............ 83,772 |eeeeeeeeen 0 |eeeenns 2,874 |l 0 eeeeenn 2,874 |l 0 s 86,646 |............... (VN 0 | [V 251 |. 06/16/2067 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-109
..38379K-VE-5 |CLASS C  3.000% 01/16/52 ......cevvvrvrrrrnnnns . 03/01/2026 . |Paydoun .........ooeeeeeiiiiinininins foniiniiiiiiiiiiiins foiiiinn 31,22 | 31,222 |oeeeiennns 30,763 |..........nn 30,994 fo.iiiinnns 0 s 228 |eeeiiiiiinnns [V ST 228 |eeeiiiiiinnes 0 s 31,222 [oeeieiiinnns (VN 0 | [V 156 . 01/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-142
..38379R-3T-8 |CLASS B 3.000% 11/16/59 ......evvvvvrvrrnnnnns . 03/01/2026 . |Paydown .........cooeeeiiiiiniiininns fonninniiiiniiiiiins feiiiiin, 1,204 [oennnnnne 1,204 | 1,240 |ooevvennnnns 1,252 |l 0 e B2 o 0 e B2 o 0 e 1,204 |l (VN 0 | [V 6 | 11/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 | 183 CLASS C  2.800% 09/16/57 ........evvvvnnnen . 03/01/2026 . |Paydoun .........ooeeeeeiiiiinininins foniiniiiiiiiiiiiins foiiiinn 13,049 |ooeveeeens 13,049 |............ 11,800 [............ 12,321 |l 0 s T8 |oiiiiinnnns [V ST T8 |oiiiiinnnns 0 s 13,049 |.oooeeeennns (VN 0 | [V 61 [. 09/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016 177
..38379R-JP-9 |CLASS C  2.650% 01/16/57 ....oovvvvvreerennnnns . 03/01/2026 . |Paydown .........ocoeeeiiiiiiiinniins fenniiiiiiiiiiiiiies feiiiiin, 3,406 [oeeevvrinnns 3,406 |............. 3,062 |............. 3,189 |l 0 s AT/ [V ST 207 fooiiiinns 0 e 3,406 |...oooeeeennnnn (VN 0 | [V 15 |. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-89
..38379R-ZG-1 |CLASS B 3.000% 07/16/59 ......cevvvvvvvvrnnnnns . 03/01/2026 . |Paydoun .........cooeveieiiiininnnnns fonniiiiiiiiiiiiinns foiiiinn 14,429 |o.ooeeeees 14,429 |............ 13,793 |l 14,036 |............... 0 s 303 |oeeeeiiiiiees [V ST 303 |oeeiiiiiiinns 0 s 14,429 |l (VN 0 | [V 72 |. 07/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-26
..38379U-EG-7 |CLASS C  3.000% 02/16/58 .......cevvvrvrrnnnnns . 03/01/2026 . |Paydoun .........coeeeeeiiiiiiininnns foniniiniiiiiiiiinns foiiiin, 16,486 |[............ 16,486 |.......ce.. 15,717 [oeennnnnns 16,000 [...ovvvennnnnns 0 Joeeeeenns 227 [ SRR 227 [V TR 16,486 [..vvvvvvvennns (VO 0 e [V 83 . 02/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-24
..38379U-FV-3 |CLASS 10  0.627% 09/16/57 .......ovvvvvernennns . 03/01/2026 . | Paydown . 09/16/2057 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-65
..38379U-0X-7 |CLASS C  3.000% 01/16/58 .... . 03/01/2026 . | Paydoun ... . 01/16/2058 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2019-8
..38380M-F5-5 |CLASS Z  2.500% 11/16/60 ............evvvvvnnnns . 03/01/2026 . |Paydoun .........cooeeeeiiiiiiiiinnns foniniiniiiiiiiiiins foiiiinn, 25,794 |........... 25,794 |.eoveeenns 22,058 |............ 2,791 | 0 |eeeenns 3,002 |..ooeeeeennns 0 eeeeenn 3,002 |..ooeeeeeennns 0 s 25,794 [oooiiiiiinnnn (VN 0 | [V 108 |. 11/16/2060 . |1.A ........

GOVERNMENT NATIONAL MORTGAGE SERIES 2021-63

.. 38380R-2H-2 | CLASS BD  1.500% 04/16/61 . 03/01/2026 . [Paydoun ... . 04/16/2061 . [1.A ........

1029999999. Subtotal - asset-backed securities - financial asset-backed securities -

Zl's04

agency commercial mortgage-backed securities - guaranteed (exempt from RBC) 282,624 284,883 0 10,228 0 10,228 0 298,223 0 0 0 1,478 XXX XXX
FANNIE MAE CAS SERIES 2018-C05 SERIES 16-CO1
..30711X-BU-7 |CLASS 2M2 10.725% 08/25/28 .......evvvvvvrnnnnns . 02/25/2026 . |Paydonn .....eeueiviiiiiiiiiiiniiinn fennneeeiiiiees feeeeeeeens 37,757 |eoerrinnnn 37,757 |oevvvinnnnns 39,598 [...oooeeene 37,889 |...ccovnnnnnnns (U (132) | evvveninns (U [RE7J ) (U P 37,757 |oveevnnneees (1 P [ PO [V 661 |. 08/25/2028 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017-
..30711X-GN-8 |C02 CLASS 2M2C  7.426% 09/25/29 ... ... |- 03/03/2026 . |Call 103.0600 ... 852,378 .... 881,106 |.... .. 877,714 |.. . TAT | . 09/25/2029 . |1.A ........

FANNIE MAE CAS SERIES 2018-C05 SERIE

..30711X-GN-8 | C02 CLASS 2M2C  7.426% 09/25/29 ............... . 02/25/2026 . |Paydown ... ...34,628 ...35,795 |.... .0 . ..34,628 |.. .0 [ . 09/25/2029 . |1.
..3128M6-M6-2 | FHLMC GOLD POOL GO4581  6.500% 08/01/38 . 03/01/2026 . [Paydown . . 1,166 .1,264 |. 0 . 1,166 0 . 08/01/2038 . |1.
..312929-FS-6 | FHLMC GOLD POOL A82877 ~ 5.500% 11/01/38 .... |. 03/01/2026 . |Paydown . .1,073 L1,136 | 0 1,073 0 . 11/01/2038 . |1.
..3120-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |. 03/01/2026 . |Paydown . .8,407 8,767 |. 0 .8,407 0 . 08/01/2040 . |1.
..312939-IA-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .... |. 03/01/2026 . |Paydown . 14,240 14,814 |. 0 14,240 0 . 03/01/2040 . |1.
..312041-K7-1 | FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |. 03/01/2026 . |Paydown . .2,136 .2,218 |. 0 .2,136 0 . 07/01/2040 . |1.
..312941-Uli-5 | FHLMC GOLD POOL A93297  5.000% 08/01/40 ... |. 03/01/2026 . |Paydoun ... .... 2,565 2,72 | .0 . .2,565 |.. .0 [ . 08/01/2040 . |1.
..312041-VL-8 |FHLMC GOLD POOL A93319  5.000% 08/01/40 .... |. 03/01/2026 . |Paydoun ... ... 3,414 ....3,625 |.... .0 |. 3,414 ). ...0 [ . 08/01/2040 . |1.
..312942-M2-8 | FHLMC GOLD POOL A93977  4.500% 09/01/40 . 03/01/2026 . [Paydown . .1,348 1,405 |. 0 1,348 0 . 09/01/2040 . |1.A .
..31297A-ZR-8 | FHLMC POOL A23452  5.500% 06/01/34 ........... . 03/01/2026 . | Paydoun ... ....4,050 |.... .0 | .3,969 |.. .0 |. . 06/01/2034 . [1.A ........
FREDDIE MAC STRIPS SERIES 311 CLASS St
.. 31325U-RK-4 | 2.163% 08/15/43 .....ccenriiiiiiiiieies . 03/15/2026 . [Paydown ......cccuviiiiiiiiiiiiiiins s e 0 [t 0 |oeeeiiees 8,283 0 foreeeenn(9,428) |0 [ (L IO [ IR [V O, 0 [, 257 |. 08/15/2043 . |1.A ........

FREDDIE MAC STRIP SERIES 329 CLASS C3

.. 31325V-HF-4 | 4.500% 06/15/39 . 03/01/2026 . | Paydoun ... ... 32,508 |............29,254 |.... .. (29,254) |. (29,254) |... .. . 06/15/2039 . [1.A ........
..3132D-EE-9 | FHLMC POOL SD8233  5.000% 07/01/52 . 03/01/2026 . [Paydown . .. 171,036 ..174,898 |. ..174,265 |. .(3,229) | ..(3,229) 171,036 . 07/01/2052 . |1.A . .
..3132GF-BF-3 | FHLMC POOL Q01838  4.000% 06/01/41 . 03/01/2026 . | Paydoun ... ... 215 218 |. ....218 ... ..(3) RO )} ...205 | . 06/01/2041 . |1.A ........

FREDDIE MAC STRIP SERIES 308 CLASS PO
.. 3132HT-M9-4 10.000% 07/15/43 .....ovveeeniiiiiiieiiiiiieeeea, . 03/01/2026 . [Paydown .....ccouviiiiiiiiiiiiiiees s e 31,770 oo 31,770 |l 20,044 |............ 20,310 |eeirieennn. 0 foeeees 11,460 |...oooeeeenes 0 foeeees 11,460 |...oooeeeenes 0 foeeeennns 31,770 | [ IR [V OSTR (O PO 0 . 07/15/2043 . |1.A ........
FREDDIE MAC STRIP SERIES 309 CLASS V4

.. 3132HT-0K-5 |3.790% 08/15/43 . 03/15/2026 . |Paydoun ... .. 26,761 ....(3,950) |. . 08/15/2043 . [1.A ........
FREDDIE MAC STRIP SEI

L 31SHT-ZX-7 |8.000% 12/15/43 ..oooenniiiiiiiis . 03/15/2026 . [Paydown ......cccueiiiiiiiiiiiiiins s e 77,691 oo 77,691 [........82,810 |............85,821 [0 | (7,629) |.cunrriannnne 0 foeeees (7] 0 foeeeennns 77,691 |l [ IR [V OSTR 0 [, 398 |[. 12/15/2043 . |1.A .......
FREDDIE MAC STRIP SERIES 333 CLASS V6

.. 3132HU-BlI-2 |3.621% 08/15/44 . 03/15/2026 . |Paydoun ... .. 38,839 ... (6,029) |. . (6,029) ... . 08/15/2044 . |1.A ........
FREDDIE MAC STRIP SEI

.. 3132HU-CJ-0 |3.621% 08/15/44 ......cevviiiiiiiiiiiies . 03/15/2026 . [Paydown ......cceviiiiiiiiiiiiiiins e e 5,349 ... (634)]. ... (634) ... . 08/15/2044 . |1.A ........

..31335B-7G-5 | FHLMC GOLD POOL G61795  4.000% 06/01/47 .... |. 03/01/2026 . |Paydoun ... .. 21,3712 ... (447) ). . 06/01/2047 . |1.A ........
FREDDIE MAC SERIES 2344 CLASS 00  0.000%

.. 313399-AL-1 | 08/15/31 weveeiiiiie . 03/15/2026 . [Paydown .....oocuvviiiieiiiiiiiiinns foiiiieeeeiiiiees i 5,609 [ 5,609 [ooiiiin 5,137 [ 5,311 0 208 [oveiieiins 0 foreeians 208 . 08/15/2031 . [1.A ........
FREDDIE MAC SERIES 2420 CLASS MZ ~ 6.500%

L. 31330D-DF-2 | 02/15/32 . . 03/01/2026 . [Paydown ....coovuiviiiiiiiiiiiiieens Joeniiieeeenniiies e 10,286 |............ 10,286 |..oocoenene 10,774 foveeieiiiies [V IO 0 foeeeenns (488) |-evvvvveraannnn 0 s (488) |-cevvvveeaannnn 0 foreeianns 10,286 [..oooeennnnns (U IO 0 foreeeieiinnns (U PO 85 |. 02/15/2032 . [1.A ........
FREDDIE MAC SERIES 2412 CLASS GS 11.086%

L 31339D-Yl-2 | 02/15/32 i . 03/15/2026 . [Paydown .....oouvviiiieiiiiiiiiiens fiiieieeeiiiiees i 4,603 f...oocennns 4,603 | 3,012 | 3,416 [ooeiiiiins 0 foeeeens 1,187 |, 0 foreeeenns 1,187 |, 0 foreiiianns 4,603 |.oooiiiiienn (U IO 0 foreeeieiinnns (U PO 86 |. 02/15/2032 . [1.A ........
FREDDIE MAC SERIES 2390 CLASS SD  4.263%

L 31330L-89-2 | 12/15/31 oo . 03/15/2026 . [Paydown .....coovviiiieiiiiiiiiiens feiiiieeeeniiies |, [V O [V O 189 | 90 | 0 foreeeans [C/L)) PP 0 foreeians [C/L) PP 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U PO 33 [ 12/15/2031 . |1.A ...
FREDDIE MAC SERIES 2389 CLASS SI  3.963%

L BMB3IM-EX-2 | 08/15/31 v . 03/15/2026 . [Paydown .....ooovviiiiiiiiiiiiiiiens foeiiieeeeeniiies | U PO [V FO 122 | 138 | 0 foeeeenns (138) |- evvveniaannn 0 s (138) |- evrveeiaannn 0 [ (U IO (U IO 0 forreeieiinnns (U O 18 |. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2408 CLASS S 4.313%

L 3133OM-LE-6 | 01/15/32 oo . 03/15/2026 . [Paydown .....coovviiiiiiiiiiiiieens feiiiieeeeniiies |, U O [V PO LU RO 28 | 0 foreeienns (28) | 0 foreieans (28) |oeniiennaannn 0 foreeieeiiinns (U IO (U IO 0 forreeieiinins (U PP 6 [ 01/15/2032 . |1.A ........

FREDDIE MAC STRIP SERIES 406 CLASS F33
.. 313303-JA-0 4.962% 10/25/53 ..

. 03/25/2026 . [Paydoun ... . 10/25/2053 . [1.A ........
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FREDDIE MAC STRIP SERIES 413 CLASS F44
..313303-L6-6 [4.590% 05/25/54 .....cevviiiinniiiiiiii e . 03/25/2026 . |Paydomn .....ouunveiiiiinininiiiiinn Jernneeeiiiineees foeneein 213,476 |........... 213,476 |........... 213,476 |...........212,533 |ooiiieeinn 0 e 943 |l 0 e 943 0 213,476 . 05/25/2054 . |1.A ........
FREDDIE MAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [4.762% 05/25/54 .. . 03/25/2026 . |Paydown ... 1,544,142 ...l 1,544,142 |........ 1,544,973 |........ 1,534,887 |....ooeeennnn0 |eeennnnnn 9,205 |0 9,285 |0 e 1,544,142 |.. . 05/25/2054 . |1.A ........
FHLMC STRUCTURED P/
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 ........ccvvvvvnnnnnns . 03/01/2026 . |Paydomn .....ouunviriiiininiiiiiinnn foriineeeriniiees o 3,828 [.cocoeeene 3,828 | 3,923 [ooviiiiinnn 3,857 v 0 e (29) | 0 e (29) i 0 e 3,828 [..ccovvnnnnnns (1 P [ PO [V 37 | 01/25/2028 . |1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
L 3133T-SA-2 [03/15/29 vvvviiiiiiiii . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiinns foriineeeeeniiieees [ 3,037 |eeiiiinnns 3,087 |eeeiiinnns 3,278 v 3,150 e O e (113) [t O e (113) [0 e 3,087 [ooeiiiiiinnnns (VN P [ PO [V 31 |. 03/15/2029 . |1.A ........
FREDDIE MAC SERIES 2254 CLASS S  4.714%
L B3133TP-TY=5 [09/15/30 vvviniiiiiiieieeceii e . 03/15/2026 . |Paydonn ......eueviiiiiiniiiiiiiiiinn feineeeiiiies feeeeeeiii [V [ X L2 O 0 s (48) [cvvvvvnnnnnnnn (U P (271 P [ (VN (1 P [ PO [V N 6 |. 09/15/2030 . |1.A ........
FREDDIE MAC SERIES 2319 CLASS SE  3.510%
L 3133TT-6D-9 [05/15/31 covvviiiiiiiin e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U P 142 | 142 [ 0 s (142) |veveeeiinnnns (U (142) | [ (VN (1 P [ PO [V 15 |. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2323 CLASS UC  0.800%
L 3133TU-F8-6 [ 10/15/28 ovveeiiiiiiiieeiin e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V [ N | PO (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 0 |. 10/15/2028 . |1.A ........
FREDDIE MAC SERIES 2353 CLASS SJ  2.990%
L3133TV-3Y-0 [06/15/31 wevveiiiiiie i . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn feineeeeiiies feeeii [V (U P L5 N 192 [ovniiiiiiinns 0 s (192) |vevvevinnnnns (U (192) |oovvvviins [ (VN (1 P [ PO [V 20 |. 06/15/2031 . |1.A ........
FANNIE MAE SERIES 2000-44 CLASS SC  4.674%
L 313688-FO-7 [ 12/25/30 vvvviiiiiiiiii . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V [ LV PO LT 0 s (15) feuvvnnnnnnnnns (U P (15) |oeveeneeinne [ (VN (1 P [ PO [V N 4 |. 12/25/2030 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 1998-W5 CLASS B2
..31350U-IIF-8 [ 144A  6.500% 07/25/28 .......ccevvvvnnniiinnnnnn . 03/01/2026 . |Paydomn ....cuuunviiiiiiiiiiiiiiinnn forineeereniiees o 7,087 |foooiiiiinnnns 7,087 [oeeeiiinnnns 7,103 | 7,082 |oviiiiins [ O 45 | [ R 45 | (U1 O 7,087 |oeeiiiiiinnnn (1 P [ PO [V 72 | 07/25/2028 . |1.A ........
FANNIE MAE STRIP SERIES 281 CLASS 2 9.000%
L 31364H-N8-6 [ 11/25/26 .evveviiiiiiiiiceiei . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V [ N A PO F N PO 0 e ()] R [ R (<) 1 PO [ (VN (1 P [ PO [V N 4 | 11/25/2026 . |1.A ........
FANNIE MAE STRIP SERIES 308 CLASS 2  7.500%
..31364J-X4-0 [09/25/30 ..evvvvnnniiiiiiii e . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V [ LT PO [V 0 s (10) oo (U P [ (0] [ (VN (1 P [ PO [V N 2 |. 09/25/2030 . |1.A ........
FANNIE MAE SERIES 2011-99 CLASS MS  2.224%
L3136A1-LU-2 [ 10725741 v . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U F 11,249 |ooeeennnnns 14,213 |l [V R (14,213) |ooeeeeeees (U - (14,213) | [ (VN (1 P [ PO [V 565 |. 10/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-160 CLASS SM  2.217%
L 3136AT-VV-4 [ 04/25/39 i . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 1,740 |oeennnns 2,180 |oooeeeeeeens 0 fens [0 10) ) O (U . (2,180) [ouunivvinnnnns [ (VN (1 P [ PO [V 99 |[. 04/25/2039 . [1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  2.724%
L 3136A2-3M-3 [01/25/42 .ovvvviiiiiii . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 2,279 [ooeiiiinnnnns 2,534 [, [V R (2,534) [cunnnnninnnnns [V A (2,584) [.eovvvnnnnnnnns [ (VN (1 P [ PO [V 91 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-13 CLASS PS  2.224%
L 3136A3-VE-8 [ 03/25/41 v . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 1,591 | 1,371 [ 0 fens (1,371) v (U . (1,371) o [ (VN (1 P [ PO [V 140 |. 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-24 CLASS SA  2.794%
L.3136A4-DX-4 [ 09/25/41 .oovviiiiiiiiii . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 3,681 |oeveennnnns 3,727 |oeeeeeeeees 0 fens (K0 I (U . (3,727) |vevenninannns [ (VN (1 P [ PO [V 177 [. 09/25/2041 . [1.A ........
FANNIE MAE SERIES 2012-19 CLASS SA  2.674%
L 3136A4-NB-1 [03/25/42 ..ooivviiiiiiii s . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U F 17,415 | 20,514 |l [V R (20,514) |....cceeenns (U - (20,514) |.oovevnnnnnnns [ (VN (1 P [ PO [V 813 |. 03/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-39 CLASS SK  2.724%
.. 3136A4-P9-4 [04/25/42 ...covvvniiiiii . 03/25/2026 . |Paydomn ......eunvieiiiinnniiiiiinnn foveenneeeniininenes foveiiiinn 00 [ 00 o 2,885 | 3,132 0 [ (3,132) |.eeeeeeeees [V A (KT 7 A [ (VN (1 P [ PO [V 118 [. 04/25/2042 . [1.A ........
FANNIE MAE SERIES 2012-35 CLASS HS ~ 2.724%
L 3136A5-NH-5 [04/25/42 ...oovvveiiiiiii . 03/25/2026 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-33 CLASS SA  2.174%
.. 3136A5-ON-9 | 04/25/42 ... .. |- 03/25/2026 . |Paydoun ... . 04/25/2042 . |1.A ........
FANNIE MAE .
L 3136A5-UN-4 [ 04/25/42 ...covvvniiiiiii . 03/25/2026 . |Paydomn .....evuuniiiiiiniiiiiniiiinn fenneeeiiiies feeeeiii [V (U FO, 3,920 [...ocvvvnnnnn 4,104 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS KE ~ 4.000%
..3136A5-UU-8 |04/25/42 ... .. |- 03/01/2026 . |Paydoun ... ...45,360 |............44,339 |.... . 04/25/2042 . |1.A ........
FANNIE MAE .500¢%
L 3136A5-2D-1 [ 02/25/41 vvviiiiiiiiii . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U FO, 2,699 [........eeens 1,282 . 02/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-63 CLASS AS  2.724%
..3136A6-TY-0 |06/25/42 ... .. |- 03/25/2026 . |Paydoun ... ...20,815 |............ 23,502 |.... . 06/25/2042 . |1.A ........
FANNIE MAE .
.. 3136A6-2Y-3 [06/25/42 . iivvvnniiiiiiiiiii i . 03/01/2026 . |Paydomn ....coeeviiiiiininiiiiiiins Jovvinnnneenininnnnes foene... 133,097 [0 183,097 [l 145,604 |........... 140,689 . 06/25/2042 . |1.A ........
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FANNIE MAE SERIES 2012-79 CLASS SG  2.274%
L3136AT-LR-1 [ 07/25/42 v . 03/25/2026 . |Paydoun ......eeveeviiininnniiiiininn foveeneneeiiiiinneees [0 fn 00 e 16,253 [ 19,087 [0 [ (19,087) [0 [ (19,087) [ouunniiiinnnnns [ (VN (1 P [ PO [V 565 |. 07/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-83 CLASS SQ
..3136A7-YL-0 |08/25/42 ... . 03/25/2026 . |Paydown ... (5,046) . 08/25/2042 . |1.A ........
FANNIE MAE
..3136A8-NN-6 [ 09/25/42 ....oovvniiiiiiiiiiiecici s . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 6,869 |....ouunnnnnn 7126 | 0 fens (7,126) [oovvnnnnnnnnnns (U . (7,126) [cenneiiinnnnns [ (VN (1 P [ PO [V 407 |. 09/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-111 CLASS SB  2.824%
L 3136A9-EU-8 [ 10/25/42 .ovvvviiiiiiii . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U FO, 6,945 [............. 7,670 [ouvennnnnnnns 0 fens (7,670) [cevvvrnnnnnnnns (U . (7,670) [eenneevinnnnns [ (VN (VN P [ PO [V 266 |. 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-135 CLASS SB  2.324%
L3136AA-HY-4 [ 12/25/42 i . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U FO, 8,936 |..euvvunnnns 11,158 [oeneiiiinnnns [V R (11,188) [eevveeeeeeeens (U - (11,158) [ouveiiiinnnnns [ (VN (1 P [ PO [V 399 . 12/25/2042 . [1.A ........
FANNIE MAE SERIES 2012-152 CLASS PB  3.500%
L 3136AA-P7-4 [ 01/25/43 oovviiiiiiiii . 03/01/2026 . |Paydomn ....couunveiiiiinininiiiiinn Joriinneeeeiiineees forneeein 244,821 |....oeeeens 244,821 |........... 251,753 |.oooeeeennn P2V K 0 fens 917) | (U . (2,917) |eeeeieinnns (U R 244,821 [oooeiiiinnnnnns (1 P [ PO [V F 1,045 |. 01/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-5 CLASS IN  3.500%
L 3136AB-DB-7 [ 02/25/33 ..o . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U FO, 9,642 |............. 6,504 |............... 0 fens (6,504) |....cceeeenn (U . (6,504) |.oevvnnnnnnnnn [ (VN (1 P [ PO [V 472 |. 02/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-43 CLASS SQ  2.394%
L 3136AD-Y7-8 [ 06/25/43 ..o . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U FO, 8,785 |.vvenennnns 10,829 |............... [V R (10,829) [.eevvvvvnennns (U - (10,829) [cvvvvvvinnnnns [ (VN (1 P [ PO [V 437 |. 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-57 CLASS QS  0.326%
L 3136AE-HR-1 [ 06/25/43 v . 02/01/2026 . |Paydomn ....euuunviiiiiiiiiiiiiiiiinn fereneeeriniieees [ 1,301 | 1,301 | 1,921 | 1,156 |oveeeeeiiinns (U P 145 | (U P 145 | [V P 1,301 [ (1 P [ PO [V N 0 | 06/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-55 CLASS Al 3.000%
LB13BAE-QT-7 [ 06/25/33 v . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 29,093 |........c... 20,092 |......ceeennnn [V R (20,002) |..coeeeennnnn (U - (20,092) ..cevvvnnnnnnns [ (VN (1 P [ PO [V F 1,321 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-73 CLASS SB  2.424%
L 3136AF-RV-8 [ 07/25/43 ovvvviiiiiiiii . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U F 13,182 |ovvvennnnnns 15,307 |ooeeeeeeeeens [V R (15,307) [cvvvvvvvnnnnns (U - (15,307) [ouveriivinnnnns [ (VN (1 P [ PO [V 649 |. 07/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO 0.000%
L 3136AG-EK-4 [09/25/43 ...ooivveiiiiii s . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 45,427 |eeeennnnnnn 45,427 |......enne 34,097 [....covnnnns 34,001 |..oevvvennnnnns (U . 11,426 |oooeeiinnnnnns (U . 11,426 oo (U P 45,427 [oooevevnnnnnnns (1 P [ PO [V N 0 |. 09/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-111 CLASS BA  3.000%
L 3136AG-NA-0 [ 11/25/33 v . 03/01/2026 . |Paydomn ....ceuunviiiiininiiiiiiinn Jovinneeeiiiineees foeneeein 178,771 | 178,771 |........... 171,792 |eeeennnnns 174,650 [oeeiiiinnnnns (U 4121 | (U 4121 | (U 78,771 [t (1 P [ PO [V 852 |. 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS A0 0.000%
L 3136AG-YK-2 [ 10725743 v . 03/25/2026 . |Paydomn ......euuviiiiiiiiiiiiiniiinn feninneeeiiiies feeeeeeeens 61,018 |.........ees 61,018 |...ooeunnnns 43,382 |.ennne 42,806 |......ceunnnnns (U . 18,212 [ooeiiiiinnnnns (U . 18,212 [ (U P 61,018 |ocooeiiiinnnnnn (1 P [ PO [V N 0 | 10/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-121 CLASS SA  2.324%
LO13BAH-EV-8 [ 12/25/43 i . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U F 97,452 |........... 115,820 |oovvvvvennnnns 0 ... (115,820) |-oeeeeeeens 0 |oueeen (115,820) |vvvvennnns [ (VN (1 P [ PO [V F 5,916 |. 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS W  5.546%
L 3136A0-YU-4 [ 04725744 i . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 4,329 | 4,329 [oiiiiinnnns 4,871 | 4,656 |............... 0 s (327) |vevvvrvennnns (U (K720 (U1 O 4,329 |oooeiiiiiinnnnn (1 P [ PO [V 40 |. 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-15 CLASS PO 0.000%
L 3136AJ-ZD-1 [04/25/44 .o . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 17,863 |[..oevevnnnns 17,863 [oeeeeneenee 14,651 |ooeeennnnns 14,792 | (U 3,072 |ooviiiiins (U 3,072 |ooviiiiins (U P 17,863 |ovveniiiinnnnn (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 ...eovveniiiiiii . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 32,675 |.oovvennnnns 24,758 |...oooeeiins [V R (24,758) |.oeeeeeeen (U - (24,758) . 06/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-6 CLASS SA  2.274%
..3136A0-4A-5 [02/25/46 .....ovvnniiiiiiiiiiieii . 03/25/2026 . |Paydomn .....ovunnieiiiiiiiniiniiiinn fennneeeiiiins feeeeeeiiii [V (U F 22,484 |............ 27,206 |.oeeeeeeeennnn [V R (27,208) [vvvvvveennnnns (U - (27,206) . 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2015-77 CLASS GS  2.474%
..3136A0-GD-6 [ 10/25/45 ....ovvvnniiiiiiii . 03/25/2026 . |Paydomn .....evuuniiiiiiniiiiiniiiinn fenneeeiiiies feeeeiii [V (U F 63,093 |.....cevnnns 71,242 |l [V R (71,242) | (U - (71,242) . 10/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-17 CLASS KZ
..3136AR-VY-1 |04/25/46 ... . 03/01/2026 . |Paydonn ......eevvvrriiininniiiiiinnn fevvennneeeiiniinnees foenenn. 65,901 [.....65,901 |............60,804 |...........62,770 [oceoiiiiinnnnl0 [, 3,131 L3131 . 04/25/2046 . |1.A ........
FANNIE MAE
L 3136AR-ZV-3 [ 04/25/46 ....oevvnniiiiiiiiiiiii e . 03/25/2026 . |Paydomn .....evuuniiiiiiniiiiiniiiinn fenneeeiiiies feeeeiii [V (U F 44,182 [..ocoveennn 52,555 [ouviiiiiinnnns [V R (78555150 (U - (52,555) . 04/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-24 CLASS 10  6.000%
..3136AS-HL-3 |05/25/46 ... . 03/01/2026 . |Paydonn ....ceuvnvviiiininiiiiiiinn Jeieneeeeiiiiinnees foonnneiiiienn 00 [ 00 23,004 | 19,547 [0 e (19,547) |. .. (19,547) |... . 05/25/2046 . |1.A ........
FANNIE MAE
L 3136AT-HZ-0 [08/25/46 .ovvvniiiiiiiiieiiii e . 03/25/2026 . |Paydonn ......euuveviiiiinniiniiinnn Jevieneeeeiiiinnnes foonneeiiiienn 00 [ 00 [ 21,275 | 24769 [0 e (24,769) |...ooeeeennn (U - (24,769) |...cvvvvnnnnnns [ (VN (1 P [ PO [V 696 |. 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-62 CLASS GS  2.324%
.. 3136AT-VI-1 | 00/25/46 ... . 03/25/2026 . |Paydown ... ....(5,543) | ..(5,543) [... . 09/25/2046 . |1.A ........
FANNIE MAE
L. 3136AU-AT-8 [ 11/25/46 ..vvvvnniiiiiiiiiiiiiiiinc s . 03/25/2026 . |Paydomn ......eeviiiiiiiiiiiiiiiins Jovniinnneniiiiinens foeneieeiiiiinnns [ 0 e 80,285 |............ 95,630 |..ooiieiiennns 0 f... (95,630) |..oeeeeeeennnns U (95,630) . 11/25/2046 . |1.A ........
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FANNIE MAE SERIES 2016-83 CLASS BS ~ 2.324%
L 3136AU-DM-0 [ 11725746 ovvveeiiiiieeecee e . 03/25/2026 . |Paydomn .....evuuiviiiiiiiiiiniiiinn feninneeciiiiees feeeeeeieii [V (U F 18,681 | 23,942 [oiiiiiinnns [V R (23,942) [euvvvnnnnnnnnne (U - (23,942) [..eovvvinnnnns [ (VN (1 P [ PO [V F 1,000 | 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-79 CLASS SA
..3136AU-HU-8 | 11/25/46 ... . 03/25/2026 . |Paydown ... ..8,219 | 11/25/2046 . [1.A ........
FANNIE MAE .
L 3136AU-MG-3 [ 12/25/46 .oovvveeiiiiiii . 03/25/2026 . |Paydonn ......eeviiiiiininniniiiinnn fevnenneeeeiininnnes o0 L 00 8,627 i 10,537 [0 [ (10,537) [ 0 [ (10,537) [0 e 0 el 0 el 0 el 0 622 |. 12/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-109 CLASS 10  4.000%
L. 3136B0-0X-7 [01/25/38 ovvveniiiiiiiiieiie . 03/01/2026 . |Paydonn .....ouunvvviiinninniniiiinnn Jovvenneeeeiiiinnees o0 [ 00 27,507 20,722 [l 0 [ (20,722) [ 0 [ (20,722) [0 e 0 el 0 el 0 el 0 e 1,388 |. 01/25/2038 . |1.A ........
FANNIE MAE SERIES 2019-14 CLASS SA  2.324%
..3136B4-FN-3 [04/25/49 ....covvvniiiiiiii s . 03/25/2026 . |Paydomn ......euveviiiininniniiiinnn Jevienneeeeiiiinnees v 00 [ 00 18,045 | 22,700 [ 0 [ (22,700) [ 0 [ (22,700) [ 0 e 0 el 0 el 0 el 0 1,012 |. 04/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-18 CLASS SE  2.374%
.. 3136B4-PQ-5 [05/25/49 ....covvvnniiiiiiiineee s . 03/25/2026 . |Paydomn ......euviriiiininniniiiinnn Jovnenneeeeniinnnees o0 [ 00 28,441 |37 0 [ BT [0 [ BT [0 [ 0 el 0 el 0 el 0 1,951 |. 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-24 CLASS BS  2.324%
..3136B4-RX-8 [05/25/49 ....covvvnniiiiiiiiiiie s . 03/25/2026 . |Paydomn ......eevveriiiininniniiiinnn Jovnenneeeeiiiinnees oo 00 [ 00 . 27,383 | 34,069 [l 0 [ (34,069) [ 0 [ (34,069) [l 0 e 0 el 0 el 0 el 0 1,667 |[. 05/25/2049 . [1.A ........
FANNIE MAE SERIES 2019-35 CLASS SE  2.374%
L 3136B5-GM-1 [07/25/49 .vvvieiiiiii . 03/25/2026 . |Paydonn ......eevveviiiininiriiiinnn Jovnenneeeeniiinnees oo 00 [ 00 82,656 |nnnnnnnnn 99,975 [ 0 [ (99,975) [ 0 [ (99,975) [0 e 0 el 0 el 0 el 0 5,046 |. 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-59 CLASS SA  2.274%
L 3136B6-LA-9 [ 10/25/49 .oivvviiiiiiii . 03/25/2026 . |Paydomn ......eevveviiiininniniiiinnn Jevvenneeeeniiinnnes o0 [ 00 20,423 36,890 [ 0 e (36,890) [ 0 [ (36,890) [ 0 e 0 el 0 el 0 el 0 1,701 [. 10/25/2049 . [1.A ........
FANNIE MAE SERIES 2020-34 CLASS 1B 5.000%
..3136BA-HR-8 [ 06/25/50 ...evvvniiiiiiiiiiiiiii e . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 13,964 |ooeeennnnns 12,936 |....oooeeen [V R (12,936) |-.ooeeeeeennnn (U - (12,936) |-.eevvvvnnnnnns [ (VN (1 P [ PO [V 479 |. 06/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-52 CLASS 1A 5.500%
L. 3136BB-FF-4 [08/25/48 ...ovvvniiiiiiiiiiiiiiii e . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V [V IO 104,660 |............ 79,642 |l [V R (79,642) |..cooeeeennnn (U - (79,642) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 5,171 |. 08/25/2048 . |1.A ........
FANNIE MAE SERIES 2020-75 CLASS YI  4.000%
.3136BC-JA-9 [ 11/25/50 ovvvenniiiiiiiiiiiiiii e . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U F 69,721 |.....oeenens 65,139 |l [V R (65,139) |..eeeeeeennnn (U - (65,139) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 2,274 |. 11/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-94 CLASS GI  3.500%
. 3136BD-NA-2 [01/25/51 ovvveniiiiiiiiiiiecie e . 03/01/2026 . |Paydonn ....cevueneriiiiiiiiiiiiiiinn feninneeeriiiees feeeeeeiii [V (U PO 109,220 |...coveens 13,762 |oevvvvriennns 0 ... (113,762) |-ooeeeeen 0 |oueeen (113,762) |ovvvvnneeanne [ (VN (1 P [ PO [V F 4,752 |. 01/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-33 CLASS DI 3.500%
L 3136BH-UU-1 [06/25/41 oevveniiiiiiiiece . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 50,078 |oeeeeennnnns 4,672 | [V R (41,672) [cevvverinennns (U - [ 7772 N R [ (VN (1 P [ PO [V F 2,016 |. 06/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-75 CLASS ID  4.000%
L 3136BU-X3-4 [ 11/25/51 covveiiiiii . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U F 48,024 |............ 46,478 |l [V R (46,478) |eevvvrennnnns (U - (46,478) [cvvneivinnnnns [ 0 . 11/25/2051 . |1.A ........
FANNIE MAE SERIES 2022-10 CLASS SB  2.038%
L 3136BL-4E-7 [ 05/25/58 .vvvviiiiiiiii . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U PO 133,059 |.oovevennns 155,828 |......ceeennn 0 ... (155,828) |...cceeennnnn 0 |oueeen (155,828) |.evvvnnnnnnnns [ 0 . 05/25/2058 . |1.A ........
FANNIE MAE SERIES 2022-33 CLASS SA  1.938%
L 3136BM-3Y-2 [09/25/38 ..oevviiiiiiiii . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U F 48,042 |.....oeenens 63,322 [ovvviiiinnns [V R (63,322) |..coeeeeennnn (U - (63,322) |.eevvvnnnnnnnns [ 0 . 09/25/2038 . |1.A ........
FANNIE MAE SERIES 2022-50 CLASS SB  2.338%
L 3136BN-HO-0 [ 03/25/41 vvvviiiiiiii . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U F 89,835 |.....cvvnnnn 91,794 |l [V R (91,794) |..ooeeeeees (U - (91,794) |..ovvvnnnnnnns [ 0 . 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2022-37 CLASS SA 144A
L O136BN-LT-1 [2.438% 07/25/52 ...oevvvviiiieiiiiieecccviiis . 03/25/2026 . |Paydomn .....ovunnieiiiiiiiniiniiiinn fennneeeiiiins feeeeeeiiii [V (U PO 130,381 |oeveennnnns 154,102 |.....ceeeees 0 ... (154,102) |..ooeeeenns 0 |oueeen (154,102) |ovvvvennnnnns [ 0 . 07/25/2052 . |1.A ........
FANNIE MAE SERIES 2024-23 CLASS FA  4.762%
.. 3136BR-SP-3 [ 06/25/54 ...covvviiiiiiiii s . 03/25/2026 . |Paydomn ......uunviiiiiininiiiiiiinn Joinneeeeiiineees o 302,629 |........... 302,629 |........... 302,818 |...euunnnnn 301,491 [...ooovnnnnnnns (U 1,138 [oeeiiiiiinnnns (U 1,138 [ooeeiiiiiinnnns (U R 302,629 . 05/25/2054 . |1.A ........
FANNIE MAE SERIES 2024-54 CLASS FE  4.762%
..3136BS-SF-3 |08/25/54 ... .. |- 03/25/2026 . |Paydoun ... L1113228 | 1,113,223 |........ 1,113,223 |........ 1,108,342 [.......ccevnnl0 fonens 4,881 [ooeviivinnnnn0 o 4,881 [0 e 1,113,228 |.. . 08/25/2054 . |1.A ........
FANNIE MAE .
L 3136BT-A8-6 [ 12/25/54 ..oovveiiiiiiii s . 03/25/2026 . |Paydomn ......uunviiiiiininiiiiiiinn Joinneeeeiiineees o 485,306 |........... 485,306 |........... 487,050 |oevuennnns 486,491 [....ovnnnnnnnn. 0 fens (1,185) [euvvvvvvnnnnnnn 0 [ (1,188) |0 | 485,306 . 12/25/2054 . |1.A ........
FANNIE MAE STRIP SERIES 327 CLASS 1
..3136FA-RT-9 |09/26/32 ... . 03/01/2026 . | Paydown ... ...17,8583 |............18,148 |.... . 09/25/2032 . |1.A ........
FANNIE MAE .
L 3136FC-AB-3 [ 10/25/35 .ovvvviiiiiiiii . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U FO, 2,444 |............. 1,898 . 10/25/2035 . |1.A ........
FANNIE MAE STRIP SERIES 356 CLASS 18
.. 3136FC-ON-9 | 12/25/34 ... . 03/01/2026 . | Paydown ... ..532 ... . 12/25/2034 . |1.A ........
FANNIE MAE .
L. 3136FC-T2-2 [08/25/36 ..evvvnniiiiiiiiiiiiiiiiiiiee i . 03/01/2026 . |Paydomn ....eeuuiiiiiiiiiiiiiiiiins Joviiniieriiiiiniines forneeiiinnns 5,843 ... 5,843 [............. 5,154 [..oooiinnnnns 5,317 |ovvviinnnns [ U 526 |..iiivvnnnins [ U 526 |..iiivvnninins (U 5,843 [.ooiiiinnnnnns 0 | (U [ 0 |. 08/25/2036 . |1.A ........
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FANNIE MAE STRIP SERIES 365 CLASS 9  5.500%
L 3136FC-2J-8 [01/25/36 ovvveniiiiiiiiieeiei e . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U P 883 |...ocoviiins [C1:1V N 0 s (2100 (U (680) [cvvnereernnnnns [ (VN (1 P [ PO [V 32 [. 01/25/2036 . [1.A ........
FANNIE MAE STRIP SERIES 370 CLASS 1  0.000%
..3136FE-AA-0 |06/25/36 ... .. |- 03/01/2026 . |Paydown ... . 06/25/2036 . |1.A ........
.. 31371L-KY-4 | FNMA POOL 2! .500% . . 03/01/2026 . | Paydoun . . 03/01/2034 . |1.A . .
..31371M-JF-5 |[FNMA POOL 255962  5.500% 10/01/35 ... . 03/01/2026 . | Paydown ... . 10/01/2035 . |1.A ........
FREDDIE MAC SERIES 3709 CLASS PO 0.000%
. 3137A0-U3-7 [ 08/15/40 .vvvvriiiiiiiiiiiiiii e . 03/01/2026 . | Paydoun . 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3752 CLASS VS  2.435%
L 3137A2-X4-8 [ 11/15/40 ovveniiiiiiiiiiiii . 03/01/2026 . | Paydoun . 11/15/2040 . |1.A ........
FREDDIE MAC SERIES 3770 CLASS GA  4.500%
L3137A4-LI-4 (10715740 i . 03/01/2026 . | Paydoun . 10/15/2040 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS S  2.663%
L3137A5-AY-0 [01/15/41 v . 03/15/2026 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS SA  2.693%
LSI3TAS-AZ-T [ 01/15/41 e . 03/15/2026 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  2.703%
L 3137A6-AT-9 [01/15/41 Loveeiiiii . 03/15/2026 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3859 CLASS JB  5.000%
L 3137AA-M2-6 [ 05/15/41 Lovvniniiiii . 03/01/2026 . | Paydoun . 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3886 CLASS AS  2.133%
L3137AC-06-9 [07/15/41 ovveiiiiiiiiiiiiii . 03/15/2026 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3934 CLASS SA  2.613%
L 3137AG-AN-0 [ 07/15/41 Lovveiiiiiie . 03/15/2026 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3958 CLASS AS  2.764%
LSISTA-BC-7 [ 11715741 e . 03/15/2026 . | Paydoun . 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 3137AK-5F-4 [ 06/15/41 ovveniiiiiiiii i . 03/01/2026 . | Paydoun . 06/15/2041 . |1.A ........
FREDDIE MAC SERIES 3998 CLASS CS  2.713%
COISTAL-HT-T [ 02/15742 i . 03/15/2026 . | Paydoun . 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4028 CLASS SN  2.863%
LABTAP-DV-9 [02/15/32 i . 03/16/2026 . | Paydoun . 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 4040 CLASS TO  0.000%
L137AQ-TH-5 [03/15/37 v . 03/01/2026 . | Paydoun . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L 3137AQ-UP-1 [ 06/15/42 i . 03/01/2026 . | Paydoun . 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4086 CLASS ST  2.214%
L3137AR-UB-T [ 07/15/42 v . 03/15/2026 . | Paydoun . 07/15/2042 . |1.A ........
FREDDIE MAC SERIES 4087 CLASS SD  1.763%
L3137AS-BL-4 [07/15/42 v . 03/15/2026 . | Paydoun . 07/15/2042 . |1.A ........

FREDDIE MAE SERIES 4098 CLASS Pl 4.000%
..3137AT-7E-6 | 04/15/42 ...
FREDDIE MAE .
L 3137AT-LS-9 | 09/15/31 oo . 03/15/2026 . |Paydown
FREDDIE MAC SERIES 4103 CLASS SN 2.263%
..3137AU-B3-2 | 09/15/42 ...
FREDDIE MAC .
LISTAN-YE-Q | 12/15/82 i . 03/15/2026 . |Paydown
FREDDIE MAC SERIES 4176 CLASS Cl  3.500%
..3137B0-No-1 103/15/28 ...
FREDDIE MAC 213
.. 3137B3-IIH-7 | 08/15/43 .ooooiiiiiiiiiiiiiiiiie e . 03/15/2026 . [Paydown

. 03/01/2026 . | Paydown ... . 04/15/2042 . [1.A ........

. 09/15/2031 . [1.A ........

. 03/15/2026 . |Paydown ... . 09/15/2042 . [1.A ........

. 12/15/2042 . |1.A ........

. 03/01/2026 . | Paydown ... . 03/15/2028 . |1.A ........

. 08/15/2043 . [1.A ........
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FREDDIE MAC SERIES 4254 CLASS PO 0.000%
L 3137B5-CY=7 [06/15/43 ovvveiiiiiiiiiiieeiie e . 03/02/2026 . |Paydomn ......uveiiiiiiiiiiiiiiiiinn feriineeereiiiees o 8,499 [............ 8,49 [............. 2,471 | 4,464 |............... (U 4,035 | (U 4,035 | [V P 8,499 [....ooovnnnnnns (1 P [ PO [V N 0 |. 06/15/2043 . |1.A ........
FREDDIE MAC SERIES 4255 CLASS CS  2.313%
..3137B5-FII-8 |05/15/35 ... . 03/15/2026 . | Paydown ... ... 46,257 |.... .. (46,257) |... . 05/15/2036 . |1.A ........
FREDDIE MAC .
L 3137B6-V3-2 [ 12/15/43 e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U FO, 7431 | 8,852 |l 0 fens (8,852) |..ceeeeeennnnn (U . (8,852) |vvvennninnnnns [ (VN (1 P [ PO [V 244 (. 12/15/2043 . [1.A ........
FREDDIE MAC SERIES 4287 CLASS GY  3.000%
L 3137B6-Y0-8 [ 12/15/43 v . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 57,161 [............ 57,161 |oeeeennnnns 53,936 [....ooeenne 54,912 [oooeiiiiinnnnns (U 2,249 |.ooooiiininnns (U 2,249 |..ooooiiinnnnns (U P 57,161 |ooevvnees (VN P [ PO [V 284 |. 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4296 CLASS CS  2.778%
L 3137B7-BP-3 [ 07/15/36 ovvveiiiiiiiiiiiiiiii . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn fereeeeeiiies feeeeens 19,134 ... 19,134 s 19,045 |oooeeennnnns 20,086 |oeevvrrrrnnnns 0 s (55372 1 PO (U (55570 (U P 19,134 | (1 P [ PO [V 58 |. 07/15/2036 . |1.A ........
FREDDIE MAC SERIES 4297 CLASS VS  1.028%
L 3137B7-MD-8 [ 07/15/39 ovvveniiiiiiieieeee . 03/15/2026 . |Paydomn ......euuviiiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeeen 57,548 |oeennn 57,548 |.....ooennnn 54,044 |............ 57,318 |.ooiiiiiinns (U P 230 | (U P 230 |ooeiiiiiins (U P YT (1 P [ PO [V 69 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 4338 CLASS ZX  4.250%
.3137BB-2P-4 [06/15/44 . oooviniiiiiiii . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 351,440 |........... 351,440 |........... 382,431 |......eeeen 376,262 [..evvvunnnnnnnn [V R (2 77) ) R (U - (24,822) |.oovvvnnnnnnnns (U R 351,440 |....ccevnnnnnns (1 P [ PO [V F 1,937 |. 05/15/2044 . |1.A ........
FREDDIE MAC SERIES 4408 CLASS SA  2.328%
L3137BF-DA-6 [ 01/15/41 Lovveiiiiiiiin . 03/15/2026 . |Paydomn ......uuvviiiiiiiiiiiiiiiiiin foreeeeeniies [ 6,164 |............. 6,164 |.....cccen. 6,196 |..coevnnnnnns 6,485 |............... 0 s (772 . (U (<720 [V P 6,164 |..oeveiiiinnnnn (1 P [ PO [V 19 . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 4476 CLASS IL  6.000%
L 3137BU-BH-2 [ 06/15/37 v . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U F 24,741 | 18,956 |............... [V R (18,956) [oevvvrernnnnns (U - (18,956) [covvnvvennnnns [ (VN (1 P [ PO [V F 1,035 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 4485 CLASS SA  2.363%
.. 3137BJ-05-5 [06/15/45 ..ovvvvriiiiiiiiiiieiii . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U F 14,084 |.ooenennnns 16,549 |............... [V R (16,549) ..o (U - (16,549) |..oovvvnnnnnnns [ (VN (1 P [ PO [V 454 (. 06/15/2045 . [1.A ........
FREDDIE MAC SERIES 4580 CLASS SH  2.313%
L 3137BP-NT-2 [ 05/15/46 oovveniiiiiieeeeceei e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U F 29,305 |[.oeieenne 32,380 |oeeiiiiinnns [V R (32,380) |-ooeeeeeennnn (U - (32,380) [-.evvvvnnnnnnns [ (VN (1 P [ PO [V F 1,474 |. 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4612 CLASS KZ ~ 2.500%
..3137BR-S8-9 [09/15/46 ....eevviiiiiiiiiiiiiiii e . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeen 67,525 |oeennn 67,525 |....covnnnns 60,302 |.......eeen. 61,410 |oeeenirnenns (U 6,115 [oeiiiiinnnnns (U 6,115 [ooiiiiinnnnns (U P 67,525 [..ocevvvnnnnnns (1 P [ PO [V 283 |. 09/15/2046 . |1.A ........
FREDDIE MAC SERIES 5052 CLASS 10  3.500%
LOISTFT-HE-8 [ 12/25/50 i . 03/01/2026 . |Paydonn ....cevueneriiiiiiiiiiiiiiinn feninneeeriiiees feeeeeeiii [V (U F LY 44,660 |............s [V R (44,660) [oevvvrrnnnnnns (U - (44,660) [..enevvennnnns [ (VN (1 P [ PO [V F 1,655 |. 12/25/2050 . |1.A ........
FREDDIE MAC SERIES 4751 CLASS SB  2.463%
L 3137FD-B8-4 [ 01/15/39 ovvveniiiiiiiiiiiiiii e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U F 26,489 |............ RA27 |l [V R (,127) |oeeeeeeees (U - (32,127) |+ eevevinns [ (VN (1 P [ PO [V F 1,696 |. 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 5083 CLASS LI  3.500%
3137FF-RC-3 [08/25/49 ...cevvvniiiiiiiiiiiiiiiii . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U PO 146,024 |........... 143,345 [oovviinnnnnns 0 ... (143,345) [o.vvvnnnnnnnnne 0 |oueeen (143,345) |..ocvvvnnnnnnns [ (VN (1 P [ PO [V F 4,757 |. 08/25/2049 . |1.A ........
FREDDIE MAC SERIES 4851 CLASS MS ~ 2.313%
L 3137FK-AV=8 [ 08/15/57 evveniiiiiiiiiiiiiiii e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U F 55,546 |............ 68,386 |.....cevvrnnns [V R (68,386) [.evvvrrrnnnns (U - (68,386) [cevvneevernnnns [ (VN (1 P [ PO [V F 2,143 |. 08/15/2057 . |1.A ........
FREDDIE MAC SERIES 4853 CLASS SG  2.313%
L3137FK-TE-5 [04/15/38 ovvveniiiiiiieeecei . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U F 18,493 |oeveennnnns 22,275 [oiiiiiiinnnns [V R (22,275) |ooeeeeeeees (U - (22,275) |oeevviinnnns [ (VN (1 P [ PO [V F 1,374 |. 04/15/2038 . |1.A ........
FREDDIE MAC SERIES 4993 CLASS Al 144A
.. 3137FU-4II-1 [4.000% 07/25/40 ...ovvvniviiiniiiiiiiiiieeeeees . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 32,282 | 26,377 |eeeeeeeeenns [V R (26,377) |cevvvvvennnnnns (U - (26,377) [ceunieiinnnnns [ (VN (1 P [ PO [V F 1,508 |. 07/25/2040 . |1.A ........
FREDDIE MAC SERIES 3721 CLASS SB  2.214%
..3137GA-DJ-3 [09/15/40 .evvvnriiiiiiiiiiiii . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U F 13,897 |ovvvennnnnns 16,870 [..ovvvevnnnes [V R (16,870) [...vvvvvnnnnnne (U - (16,870) [...ccvvvnnnnnns [ (VN (1 P [ PO [V 826 |. 09/15/2040 . |1.A ........
FREDDIE MAC SERIES 5116 CLASS Bl ~ 4.000%
L 3137HO-JE-9 [01/25/50 ovvviiiiiiiiiiieceiee . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U F 98,275 |..ovvvnnnnns 95,567 |..oeeeiieeenns [V R (95,567) |..ceeeeeennns (U - (95,567) . 01/25/2050 . |1.A ........
FREDDIE MAC SERIES 5122 CLASS IY  3.500%
..3137H1-AX-4 |07/25/51 ... . 03/01/2026 . |Paydonn ....ceuvnvvriiiinniiiiiinnn Jeveinneeiiininnees fooneeeiiiienn 00 [ 00 [ 79,231 | 72,655 [0 e (72,655) |. .. (72,655) |... . 07/25/2051 . |1.A ........
FREDDIE MAC .
LBTHISFH-4 [07/25/51 (v . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U F 37,346 |....covvnnns 37,212 |eeeeeeees [V R (37,272) |oeeeeeeeen (U - (37,272) . 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS NI 3.500%
.. 3137HA-MG-2 | 12/25/51 ... . 03/01/2026 . | Paydown ... ... 118,890 |...........116,842 |...............0 [...... (116,842) |. ...0 . 12/25/2051 . |1.A ........
FREDDIE MAC .
.. 3137HE-8Q-9 [07/25/49 ...oovvvniiiiiiiin i . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U PO 161,312 |oeeeennnnns 120,278 |l 0 ... (129,278) |..coeeeeen 0 |oueeen (129,278) |ovvvvennennne [ 0 . 07/25/2049 . |1.A ........
FREDDIE MAC SERIES 5440 CLASS FH 4.762%
..3137HD-YA-2 |07/25/54 ... . 03/25/2026 . |Paydomn .......ovvieiiiniinniiiiiiinn foveeneeeiiiiineeees [ 1,204,240 1Ll 1,294,240 |........ 1,294,240 |........ 1,290,265 |...oevvvvennnnn0 Jvennnnnns 3,975 |0 el 3,975 |0 1,204,240 |.. . 07/25/2054 . |1.A ........
FREDDIE MAC
.. 3137HH-02-0 [ 12/25/54 . 03/25/2026 . |Paydown ... . 1,058,007 .. 1,058,007 ..1,059,908 |........1,058,840 |.... ... (832) ] .1,058,007 |.. . 12/25/2054 . |1.A ........
..3138AH-6L-5 |FNMA POOL Al4474  5.000% 07/01/41 . . 03/01/2026 . |Paydoun . ....820 . . ....874 ). . (55)]. .820 . 07/01/2041 . |1.A . .
..3138AL-PG-6 | FNMA POOL A16722  4.500% 07/01/41 . . 03/01/2026 . | Paydown ... .... 609 ....631 ... (22)). ....609 .. . 07/01/2041 . |1.A ........
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..3138EN-S8-3 |FNMA POOL AL5942  5.000% 07/01/44 ............ |- 03/01/2026 . |Paydoun ... ... 97,383 ...97,383 ... (6,817) . . (6,817) ... ..97,383 |.. ...814 |. 07/01/2044 . |1.A ........
..3138WF-CS-3 [FNMA POOL AS5480  4.500% 07/01/45 . ... |- 03/01/2026 . [Paydown ... ... 40,829 ...40,829 ....(4,434) ). ..(4,434) ... ..40,829 |.. ...240 |. 07/01/2045 . |1.A ........
FANNIE MAE SERIES 2002-7 CLASS SB  4.824%
..31392B-2K-1 | 02/25/28 ... . 03/25/2026 . |Paydown ... ... (96) ] . 02/25/2028 . |1.A ........
FANNIE MAE LT3
L 31392B-6S-0 [ 10/25/31 ovvviiiiiiiii e . 03/25/2026 . |Paydonn ......uevieiiiinininiiiinnn Jovienneeeeiiinneees oo 1,988 [ 1,988 | 1,302 | 1,534 [0 [ 454 . 10/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-72 CLASS NZ  6.000%
L31392B-GI-0 [ 12/25/31 i . 03/01/2026 . |Paydomn ....cevunvviiiiinininiiinnnn foveeneeeeiiiineeees foveenn5,821 5,821 | 6,826 [ 6,496 [ 0 [ (675) . 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-79 CLASS BA  7.000%
L 31392B-MM-5 [ 03/25/45 ... . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 12,813 [oooiinnnens 12,813 |oveenennnns 12,837 |oveeennnnns 12,823 |l 0 s (10) oo (U P [ (0] (U P 12,813 | (1 P [ PO [V 132 |. 03/25/2045 . |1.A ........
FANNIE MAE SERIES 2002-14 CLASS 10 0.299%
L. 31392C-AX-2 [01/25/42 .oevvviiiiiiiie e . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 160 [. 01/25/2042 . [1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  4.274%
L 31392C-P9-9 [ 06/25/32 i . 03/04/2026 . |DIRECT ..evvvniviiinniniiiiiniinns Jovninneeeiiiiinees foeneinieiininnns [V [ N [ N (U P [ PR 2 P [ PR 2 | [ P O [V (3] (721 PO 0 |. 05/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  4.274%
L 31392C-P9-9 [ 06/25/32 ..iiiiiiiiiiiii s . 02/25/2026 . |Paydonn .....ovueniviiiiiiiniiniiiinn feninneeeiiiins feeneeeieiii [V [ L2 [V 0 s (10) oo (U P [ (0] [ (VN (1 P [ PO [V 10 |. 05/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-21 CLASS SD  4.324%
.. 31392C-RB-2 [04/25/32 ..oiiiiiiiiiiiii s . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U P 134 | 9B | 0 s [£553) 1 O (U P (95) |vvvenniniins [ (VN (1 P [ PO [V 24 . 04/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-63 CLASS SN 4.224%
L 31892E-D3-1 [ 10/25/32 v . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U P 207 |ooiiiiiiins 269 ...l 0 s (22501 O (U (2] [ (VN (1 P [ PO [V 26 | 10/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-52 CLASS S  4.324%
LB1392E-GM-6 [ 09/25/32 i . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U P 148 | L7 0 s [RET0N S (U Q701 . [ (VN (1 P [ PO [V 38 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-58 CLASS SW  4.324%
L 31392E-NB-2 [ 00/25/32 i . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V [ AT PO L2 O 0 s (48) [cvvvvvnnnnnnnn (U P (271 P [ (VN (1 P [ PO [V 40 |. 09/25/2032 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2002-W9 CLASS 10
.. 31392E-80-4 [0.934% 08/25/42 .....cevvvnniiiiiiiiieieciiis . 03/01/2026 . |Paydonn ....cevueneriiiiiiiiiiiiiiinn feninneeeriiiees feeeeeeiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 474 1. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-59 CLASS CS  4.224%
L1B92E-TZ-3 [00/25/32 i . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U P 152 | 170 ool 0 s (170) [evvvnnnnnnnnnns (U [ T(0) ) O [ (VN (1 P [ PO [V 20 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS X1  0.499%
L1392E-VX-5 [02/25/44 i . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U P 496 |..ooeiiiinnns 130 [ouvnnnniiinnns 0 s [N (U (RO P [ (VN (1 P [ PO [V 117 [. 02/25/2044 . [1.A ........
FANNIE MAE SERIES 2002-90 CLASS ST  1.000%
L 31392G-EF-8 [ 08/25/32 .ivvvviiiiiiiiii . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U P 125 | 87 [oeiiiiiinnnns 0 s [£:70T) T (U P [£:70 ) [ (VN (1 P [ PO [V N 8 | 08/25/2032 . |1.A ........
FREDDIE MAC STRUCT PASS THROUG SERIES T-43
..31392M-GR-7 [CLASS 10 0.250% 08/25/32 .....cevvvunvvernnnnn . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 4 |. 08/25/2032 . |1.A ........
FREDDIE MAC SERIES 2463 CLASS Z  6.000%
L 31392U-U4-2 [ 06/15/32 evvveniiiiiiieeecee e . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 4,659 [eeeiiinne 4,659 |............. 4,853 |....ccovennns 4798 | 0 s (139) |vvvvevrinnnns (U [QEC )T (U1 O 4,659 [..ooovinnnnnnns (1 P [ PO [V 45 |. 06/15/2032 . [1.A ........
FREDDIE MAC SERIES 2458 CLASS SE  4.214%
L 31392P-BR-2 [ 01/15/32 covveiiiiiiii e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V [ [ 55 |l 0 s (£ A (U P (£S5 PO [ (VN (1 P [ PO [V N 7 . 01/15/2032 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
.. 31393C-2C-0 [06/25/33 ..ovvvveniiiiiiiiee i . 03/01/2026 . | Paydoun . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-67 CLASS WA
.. 31393D-NX-5 |01/25/32 ... . 03/25/2026 . | Paydown ... . 01/25/2032 . |1.A ........
FANNIE MAE .
L 31893E-8D-7 [ 07/25/33 vvviiiiiiiiii . 03/25/2026 . | Paydoun . 07/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-71 CLASS DS 2.425%
..31393E-KS-7 |08/25/33 ... .. |- 03/01/2026 . |Paydoun ... . 08/25/2033 . |1.A ........
FREDDIE MAC .550%
L 31393L-ED-1 [ 02/15/83 i . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V [ 86 |eevriiiiiiins (1o O 0 s [ O (U P ({15 P [ (VN (1 P [ PO [V N 7 | 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2003-116 CLASS S  6.548%
.. 313037-48-2 | 11/25/33 ... .. |- 03/25/2026 . |Paydoun ... . 11/25/2033 . |1.A ........
FANNIE MAE .
..31393U-CF-8 [12/25/33 .. iiivveiiiiiiiiiiiiiiiiiin i . 03/25/2026 . |Paydomn ......eeviiiiiiiiiiiiiiiins Jovniinnneniiiiinens foeneieeiiiiinnns [ 0 Joveriiniiinns 140 e, oL 0 Joeeeeeennn (98) [oevvvnnnnnnnnn [ U (98) |.evvenniiinnns [ 0 Jovvennennns 0 | (U [ 6 ). 12/25/2033 . |1.A ........
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FANNIE MAE SERIES 2004-47 CLASS Ul 5.500%
.. 31393Y-D6-9 [06/25/34 ..oevvvniiiiiii . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V [ (61 1 IO 0 s (60 O (U P (K527 PO [ (VN (1 P [ PO [V 10 |. 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-46 CLASS ST  1.150%
..31393Y-04-0 |05/25/34 ... .. |- 03/25/2026 . |Paydoun ... . 05/25/2034 . |1.A ........
FANNIE MAE .
L. 31393Y-TH-8 [ 06/25/34 ..oevveeiiiiiiiieieriii . 03/25/2026 . | Paydoun . 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-69 CLASS IP  5.000%
L 31304A-E4-4 [12/25/33 ooiiiiiii . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U P L LS O 0 s [RKX) ) P (U (133) |+ eevvennnns [ (VN (VN P [ PO [V 13 | 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA  5.000%
L 31394A-J7-2 [00/25/34 .oiiiiiiiiiiiii s . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U FO, <1 T72 |eeveiiiinnnns 0 s (772) [euvniniinnnnnns (U (772) [eeneeiiinnnnns [ (VN (1 P [ PO [V 65 |. 09/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Tl  5.000%
.. 31394A-NQ-5 [08/25/34 .oevvviiiiiiii . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U P 626 |......ovvnnnnnns L7 P 0 s (457) |vevvvvinnnnns (U (170 [ (VN (1 P [ PO [V 46 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl  5.000%
.. 31394A-NR-3 [ 08/25/34 ..ovvviiiiiiiiii . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U P 863 |....covvnnnnns 616 [.vnnnnnnns 0 s (R (U [(C 1) ) PR [ (VN (1 P [ PO [V 56 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS TI  5.000%
. 31394A-20-2 [04/25/34 .oooiviiiiiiiii s . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U P 23 R 540 |oveeiriiiinnns 0 s (540) |vevvvernnnnns (U (540) |.oevvvnnnnnnnns [ (VN (1 P [ PO [V 54 |. 04/25/2034 . [1.A ........
FANNIE MAE SERIES 2004-71 CLASS Ul 5.000%
. 31304A-Z8-8 [02/25/34 ..oooiiiiiiiiii s . 03/01/2026 . |Paydonn ....cevvnnviriiiiiiiiiiiiiinn feninneeeriiies feeeeeeiiii [V (U P 974 | L2 I PO, 0 s (728) [cuvvennnnnnnnne (U (728) [oeeneiiinnnnns [ (VN (1 P [ PO [V 68 |. 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-30 CLASS SP  5.648%
L 31394C-5T-5 [ 11/25/33 vvviiiiiiiiiiie e . 03/25/2026 . |Paydomn .....euunviriiiiniiiiiiiiinn foriineeereiiiees [ 7,606 |[...cccovnnnns 7,606 [oeeerennne 4,712 | 5,805 [..oooviiinnnns (U 1,711 [ (U 1,711 [ (U1 O 7,606 |oeeenieiinnnnn (1 P [ PO [V 68 |. 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2005-19 CLASS SA  2.969%
.. 31394C-JG-8 [03/25/35 ...eiiviiiiiiiiii s . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 1,513 | 1,488 [oovvveiiennns 0 fens (1,488) [covvvvnnnnnnnns (U . (1,488) [ceniiiinnnnns [ (VN (1 P [ PO [V 122 |. 03/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-29 CLASS SD  2.974%
.. 31394D-FH-8 [04/25/35 ...civviiiiiiiiii s . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U P 335 [ 363 |oeeeeriiiinnns 0 s (363) |+vvveerrrnnnns (U (363) |.eevvvvnnnnnns [ (VN (1 P [ PO [V 31 | 04/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-59 CLASS UA  6.621%
L 31394E-ST-6 [ 07/25/35 vvvvviiiiiiii e . 03/25/2026 . |Paydomn ......euuiviiiinniniiiiiiins feneeeeiiiiees feeeeeens 10,657 |[....coevnens 10,657 |oeriienns 9,634 |........... 10,931 |l 0 s (274) |vevvviiinnans (U (L)) . (U P 10,657 |oveeeiiiinnnnn (1 P [ PO [V 122 | 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-93 CLASS SH  6.324%
L 31304F-4L-6 [ 10/25/35 oviiiiiiiiii . 03/25/2026 . |Paydomn ......euvvieiiiiniiiiniiiiinn fereineeeriiiiees [ 1,504 [...eies 1,504 | [CI0LCT PO 895 | (U P 699 | (U P 699 | (U1 O 1,504 | (1 P [ PO [V 16 |. 10/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DM 10.538%
L 31394F-DT-9 [ 07/25/35 vvvviiiiiiiiiic i . 03/25/2026 . |Paydonn .....ceuuiviiiiiiiniiiniiins fonineeeiiiies foeeeeeeens 28,030 f[ooeiirenns 28,030 |.......eeen. 28,172 [ 28,842 | 0 s [C-AR 0 (U (811) [oeneieiiinnnnn (U P 28,030 |eevennnninens (1 P [ PO [V 470 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DI 2.224%
L 31394F-DV-4 [ 07/25/35 .ovvvviiiiiiii e . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U P 365 |oiiiiiiis FC72: I A, 0 s (328) |vvvverrnnnnns (U (72 [ (VN (1 P [ PO [V 28 | 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-90 CLASS AS  2.924%
L31394F-IB-7 [ 10725735 i . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 1,347 | 1,368 [oveviiieiinns 0 fens (1,358) |.oeeeeeeeens (U . (1,358) |evvenninnnnns [ (VN (1 P [ PO [V 74 . 10/25/2035 . |1.A ........
FREDDIE MAC SERIES 2682 CLASS SB  6.879%
L 31394K-KV-5 [ 10/15/33 ovvveniiiiiiiieeecci e . 03/15/2026 . |Paydomn .......veiiiiiiniiiiiiiiinn foreineeeriiiees [ 1,249 |[ooooooennins 1,249 | 696 |.....oovvnnnnnns 79 | (U P 450 |.ooiiieiinnnnns (U P 450 |.ooiiiiiinns (U1 O 1,249 oo (1 P [ PO [V 14 . 10/15/2033 . |[1.A ........
FANNIE MAE SERIES 2005-102 CLASS DS 9.416%
L31394U-HT-2 [ 11725735 i . 03/25/2026 . |Paydonn ......euuvieiiiiiiiniiiiiiinn feniineeeiiiies feeeeeeiiian 229 | 229 foeiiiiiiiiis [ N (U P (U P 229 | (U P 229 | [ PR 229 [t (1 P [ PO [V N 3 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-100 CLASS S  2.924%
L 31304U-QF-2 [ 11725735 v . 03/25/2026 . | Paydoun . 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SV
..31304V-EU-0 |11/25/36 ... . 01/25/2026 . | Paydown ... . 11/25/2035 . |1.A ........
FANNIE MAE .
LO134V-EV-8 [ 11725735 i . 01/25/2026 . | Paydoun . 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP
..31394V-JJ-0 |01/25/36 ... . 03/25/2026 . |Paydown ... . 01/25/2036 . |1.A ........
FANNIE MAE .
L. 31394V-KK-5 [01/25/36 .evvvniiiiiiiiiiiiieii e . 03/25/2026 . |Paydomn .....ouuunvriiiiiiiiiiniiiinn fenneeeiiiins feeneeeieii [V [ 89 | L7 0 s [RET0N S (U Q701 . [ (VN (1 P [ PO [V 16 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS HK  0.000%
..31394V-V5-6 |03/25/36 ... . 03/01/2026 . | Paydown ... . 03/25/2036 . |1.A ........
FANNIE MAE .
.. 31394V-76-0 [03/25/36 ..ieevvuniiiiiiiiiiiiiiiiii s . 03/25/2026 . |Paydomn ......eeviiiiiiiiiiiiiiiins Jovniinnneniiiiinens foeneieeiiiiinnns [ 0 Joveriiniiinns 352 |ooiiiiiiiiinnnns 642 |.ovvvvinnnnns [ PO (642) |.ovvvvvrennnens [U (642) |.oovvvnnnnnnnns [ 0 Jovvennennns 0 | (U [ o 90 |. 03/25/2036 . |1.A ........
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FREDDIE MAC SERIES 2781 CLASS SA  6.728%
.. 31394X-DP-8 [04/15/34 .oovvveiiiiiiii . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn feneeeeeiiies feeeeeen 17,509 |....coeeeens 17,509 |oovvvennnnns 15,978 |oeveennnnnn 16,831 [oooeiiiiinnnnns (U P (ST P (U P 677 o (U P 17,509 |oveeniiiinnnn (1 P [ PO [V 189 |. 04/15/2034 . |1.A ........
FREDDIE MAC SERIES 2802 CLASS SL  6.593%
..31394Y-QJ-6 |04/15/32 ... . 03/15/2026 . | Paydown ... . 04/15/2032 . |1.A ........
FREDDIE MAC .
L31394Y-VB-7 [ 12/15/32 i . 03/15/2026 . | Paydoun . 12/15/2032 . |1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31395A-JY=2 [06/15/34 .evveniiiiiiiiieiii . 03/01/2026 . |Paydonn ....cevunveriiinninniniiinns Jovvieneeeeiiiineees oo 4,0200 [ 4,020 | 4317 e 4235 [ 0 s (4150 A (U (72157 ) PR [V P 4,020 |...ccovvnnnnnns (VN P [ PO [V 36 |. 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 2.924%
L 31395B-TT-0 [03/25/36 ..evvvvvniiiiiiiie i . 03/25/2026 . |Paydomn ......euviviiiininniiiiiinnn Jevvenneeeeiiineees o0 [ 00 i 6,192 | 6,358 [ 0 fens (6,358) |..ceeeeeennnn (U . (6,358) |.evvennninnnnne [ (VN (1 P [ PO [V 383 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SB  9.416%
L 31395B-VI-0 [ 03/25/36 ..vvvvviiiiiiiii e . 03/25/2026 . |Paydonn ......euuiiiiiiiiiniiiiiiins feniineeeeiiiies feeeeeeiiian 565 |oieveiiiiiiinnns 565 |oiiiiiiiiiiiiiins [ N (U P (U P 565 |..iiivrennns (U P 565 |..iiiveiinnns [ PR 565 [..occvvvnnnnnns (1 P [ PO [V N 9 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2828 CLASS GF  8.500%
.. 31395C-80-5 [06/15/34 .evvvnriiiiiiiiiiieii . 03/15/2026 . |Paydomn .......veiiiiiiniiiiniiiiinn ferrineeeriiiiees [ 1,416 [....eees 1,415 | 1,638 | 1,4% | 0 s (79) [ervvvvnnnnnnnns (U P (W) PO (U1 O 1,416 | (1 P [ PO [V 24 |. 06/15/2034 . [1.A ........
FREDDIE MAC SERIES 2827 CLASS SH  9.717%
L. 31395C-Y5-4 [ 02/15/33 iiviiiiiiiiiii . 03/15/2026 . |Paydomn .......vviiiiiiiiiiiiiiiins feriineeeeeiiiees [ 4,496 |............ 4,46 |............ 3,165 |oveeennnnnns 3,814 | (U P (6151 1 (U P (6151 1 [V P 4,496 |....oovvnnnnnns (1 P [ PO [V 67 |. 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2006-31 CLASS SX  2.924%
.. 31395D-AP-4 [ 05/25/36 ...eevvrnniiiiiiiie s . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U FO, 6,433 |[........eeens 5,901 [ [V R (5,991) |.oeeeeeeees [V A (5,991) |vvveniiinns [ (VN (1 P [ PO [V 458 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-36 CLASS SA 15.242%
.. 31398D-PQ-6 [ 05/25/36 ...eevvvnniiiiiiiin i . 03/25/2026 . |Paydonn ......euuiiiiiiiiiniiiiiiins feniineeeeiiiies feeeeeeiiian 140 | 140 | [ N (U P (U P 140 [oooiiiiiinnnnns (U P 140 [ooiiiiiinnnnns [ PR 140 | (1 P [ PO [V N 3 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-512 CLASS SP 2.874%
.. 31395D-84-2 [03/25/36 ...evvvnniiiiiiiie e . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U P 960 |...ccvvvnnnnnns 684 |ooeeriiiiinnns 0 s [(C1: ) (U (684) [cvvnnrevinnnnns [ (VN (1 P [ PO [V 147 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-50 CLASS IJ  2.824%
L 31395D-UE-7 [06/25/36 ..evvvnieiiiiiiieeiiii e . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U FO, 2,184 | 2,233 [ [V R (2,233) [onnnnnnnnnnnns [V A (2,233) [.eoevvnnnnnnnns [ (VN (1 P [ PO [V 157 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-50 CLASS KS 10.355%
.. 31398D-UU-1 [06/25/36 .evvvneeiiiiiiieeiiei e . 03/25/2026 . |Paydomn ......euvviiiiiiiiiiiiiiiiinn feriineeereiiieees [ 1,587 | 1,887 |oeeennnns 1,002 |oeeeiinnnns 1,185 | (U P 402 | (U P 402 | [V P 1,587 [ooeeieiiiiinnnn (1 P [ PO [V 25 |. 06/25/2036 . [1.A ........
FREDDIE MAC SERIES 2906 CLASS SN 9.249%
L1395K-V0-1 [ 12/15/34 i . 03/15/2026 . |Paydomn ......euuviiiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeeen 12,405 |........eee 12,405 |ooooeennnnnns 7,648 |oooeinnnnnnn 8,558 |.iiiiiiiins (U 3,847 |oviiiiins (U 3,847 | (U P 12,405 |oovenennnnns (1 P [ PO [V 208 |. 12/15/2034 . |1.A ........
FREDDIE MAC SERIES 2934 CLASS EJ ~ 5.000%
L. 31395M-CV-9 [ 00/15/34 .oivvviiiiiiiiiie e . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 10,716 |oeeeeennnnns 10,716 [oeeennneens 11,760 |ooeennenenne 11,489 ...l 0 s [VZE) ] (U [VA£) ) (U P 10,716 [oooveeeennnnnns (1 P [ PO [V 82 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2922 CLASS A 6.000%
L 31395M-U3-1 [ 02/15/35 vvviiiiiiiii . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U P £ 74 PO (31572 A 0 s ({1731 (U (G172 1 PO [ (VN (1 P [ PO [V 52 . 02/15/2035 . [1.A ........
FANNIE MAE SERIES 2006-62 CLASS ST  7.000%
L. 31395N-6U-6 [ 04/25/36 ....ovvvnniiiiiiiiiiieiiii s . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 45382 | 4,582 |ooiiiiiinnnns 5,149 [.....oooeeens 4,949 [, 0 s 70 (U [0 1 (U1 O 4,532 |ooeeiiiiiinnnnn (1 P [ PO [V 53 |[. 04/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-44 CLASS PO 0.000%
L 31398N-AP-2 [ 06/25/36 .evvvniiiiiiiie e . 03/01/2026 . |Paydomn ....cuuuniiiiiiiiiniiiiiiins feriineeeriniiees o 8,665 |[............. 8,665 |..cooennn 1,763 | 3,324 [ooeiiiiiiiinnns (U 5,31 | (U 5,31 | (U1 O 8,665 |..uiiiiiinnnn (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS IS  2.824%
L 31395N-BF-3 [06/25/36 ...evvvniiiiiiiiieiiiii e . 03/25/2026 . |Paydomn .....ovunnieiiiiiiiniiniiiinn fennneeeiiiins feeeeeeiiii [V (U P 567 |ooeiiiiiienns 736 |oveeererinnnns 0 s (736) [cvvvnnnnnnnnnns (U (736) [ovneeeeennnnns [ (VN (1 P [ PO [V 179 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS 0G ~ 0.000%
L 31395N-XW-2 [07/25/36 ovvveiieiiiiieecee e . 03/25/2026 . | Paydoun . 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS SG  2.794%
.. 31395N-XY-8 |07/25/36 ... . 03/25/2026 . | Paydown ... . 07/25/2036 . |1.A ........
FANNIE MAE .
.. 31395Q-CP-3 [ 04/25/27 .cvvvviiiiiiiiiec i . 03/01/2026 . | Paydoun . 04/25/2027 . |1.A ........
FREDDIE MAC SERIES 2980 CLASS SL  2.913%
..31395U-F6-3 |11/15/34 ... . 03/15/2026 . | Paydown ... . 11/15/2034 . |1.A ........
FREDDIE MAC .
L 31398U-NF-4 [ 06/15/35 ovvviiiiiiiiiii i . 03/15/2026 . | Paydoun . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3001 CLASS HP  6.853%
..313950-A3-1 |05/15/36 ... . 03/15/2026 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .860¢
..313950-TB-3 [07/15/35 ..evvvnniiiiiiiiiiiiiiiiiie i . 03/15/2026 . | Paydoun . 07/15/2036 . |1.A ........
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FREDDIE MAC SERIES 3049 CLASS PS  7.160%
.. 31396C-XS-4 [ 10/15/35 oevvvniiiiiiiiiiieiiii e . 03/15/2026 . |Paydomn .......vviiiiiiiiiiiiiiiiins ferieneeeeeiiiees [ 4,208 |..coeennnne 4,208 |.oooeennnnns 4,073 |oveeeinnns 431 | 0 s [R10X) ) (U [Q[0) ) O [V P 4,208 |...ccovvnnnnnns (1 P [ PO [V 54 . 10/15/2035 . [1.A ........
FREDDIE MAC SERIES 3074 CLASS 0A  0.000%
.. 31396F-NH-2 | 11/15/35 ... . 03/01/2026 . | Paydown ... ... 11,050 ... 11,050 9,19 ... ..11,050 |.. . 11/15/2035 . |1.A ........
FREDDIE MAC .
L3139BF-TX-1 [ 12715735 i . 03/15/2026 . |Paydonn ......eueviiiiiiiiiiiiiiiins fenieeeeeiiies feeeeeen 15,656 |............ 15,656 |....eeeennnn 9,093 [ooeennnniins 10,629 |oevveeveiinnnn 0 5,028 | 0 5,028 | 0 v 15,656 |oveeniiiennnnn (1 P [ PO [V 161 [. 12/15/2035 . [1.A ........
FREDDIE MAC SERIES 3084 CLASS BH  5.500%
.31396G-CR-0 [ 12/15/35 ivvvriiiiiiii i . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 19,324 |............ 19,324 |............ 21,710 |oeenennnnns 21,314 |0 e (1,990) o 0 e (1,990) |0 e 19,324 | (VN P [ PO [V 132 | 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3102 CLASS AS  9.640%
L 31396H-5C-9 [ 11/15/35 ovvveniiiiiii i . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn fereeeeeiiies feeeeens 13,579 [oeeiiiinne 13,579 |ovvennns 13,906 |oeveennnnns 14,449 |....oeenennn. 0 s (869) [..vvvvvennnnnnn (U (869) [cvvnrevrnnnnns (U P 13,579 |evviviens (1 P [ PO [V 205 |. 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS IP  2.814%
L. 31396H-H5-1 [02/15/36 .evvvniiiiiiiiiiieeciii e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U P 478 | [CX T A 0 s (635) |+vevverrennnnns (U () [ (VN (1 P [ PO [V 109 |. 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3122 CLASS PT ~ 1.070%
.31396J-LJ-2 [03/15/36 oevvvniiiiiiiieee e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U P A B (2 [V O 0 s (610) [cvvvvnnnnnnnnns (U [(CR[0) ) PR [ (VN (1 P [ PO [V 56 |. 03/15/2036 . |1.A ........
FREDDIE MAC SERIES 3146 CLASS SA  2.863%
L 31396J-XL-4 [04/15/36 oevvvniiiiiii e . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn feineeeeiiies feeeii [V (U FO, 1,999 [..oooenenens 1,961 [ovveiiiinnnns 0 fens (1,961) [oovvnnnnnnnnns (U . (1,961) [oeiiiiinnnnns [ (VN (1 P [ PO [V 114 |. 04/15/2036 . |1.A ........
FANNIE MAE SERIES 2006-95 CLASS ST  2.824%
.. 31396K-4U-3 [ 10/25/36 ...ovvvriiiiiiiiieiiiii e . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U FO, 5,578 |veeeinnns 6,186 [.....uvvnnnnnne 0 fens (6,186) [c.vvvvvrnnnnnns (U . (6,186) [c.nnevvrnnnnnn [ (VN (1 P [ PO [V 203 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-72 CLASS TN  3.424%
L 31396K-JY-9 [08/25/36 ...evvnniiiiiiiiieeiei . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 7456 |oeeeeennnns 6,680 [......ccevnnee 0 fens (6,680) [c.vvvvvvnnnnns (U . (6,680) [cnneeevrnnnnnn [ (VN (1 P [ PO [V 279 |. 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-81 CLASS QS  3.374%
.. 31396K-N2-4 [09/25/36 ...evvvvnniiiiiiiiiiiiiii e . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 5,895 [....cceunens 6,203 |............... 0 fens (6,203) |..eeeeeeennnn (U . (6,203) |.evveenninnnnns [ (VN (1 P [ PO [V 551 |. 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-114 CLASS SE  2.587%
L 31396L-3N-8 [ 12/25/36 ..vvvviiiiiiii . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V [ L2 T P LU O 0 s [R1V5) 1 (U [ 10157 ) PO [ (VN (1 P [ PO [V N 8 | 12/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-99 CLASS AS  2.804%
L 31396L-A0-3 [ 10/25/36 .evvvnniiiiiiiie e . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U FO, 9,827 |ovvvennnnnns 10,917 foveininnnnnns [V R (10,917) [evvvrereeannns (U - (10,917) [euneniiiinnnnns [ (VN (1 P [ PO [V 627 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA  2.804%
L 31396L-HY-9 [ 10725736 ovvveniiiiii e . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 2,851 | 3,446 [..ennnnnnnns [V R (3,446) |....cooeen [V A (3,446) |.eevvnnnnnn [ (VN (1 P [ PO [V 163 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-115 CLASS IE  2.864%
L 31396L-T3-4 [ 12/25/36 .ovvvviiiviiiiic e . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U FO, 1,035 |oeeeinnns 1,213 [ 0 fens (1,213) | (U . (1,213) e [ (VN (1 P [ PO [V 82 | 12/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  2.894%
L 31396L-XH-8 [ 11/25/36 ovvveniiiiiii e . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 1,537 | 1,617 [, 0 fens (1,617) feuvrninnnnnnns (U . (1,617) [oeeiiiiinnnnns [ (VN (1 P [ PO [V 70 |. 11/25/2036 . |1.A ........
FREDDIE MAC SERIES 3138 CLASS SC  2.913%
L 3139BN-TL-4 [ 04/15/36 ovvveniiiiiii e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U P 460 |..ooovvennnnnnns 563 |ovvviiiiiinnns 0 s (563) |+vvvevrrrnnnns (U (563) |.oevvvvnnnnnns [ (VN (1 P [ PO [V 79 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3140 CLASS X0  0.000%
L3139BN-EP-7 [ 03/15/36 ovvveniiiiiii e . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiins feriineeeeeniieees i 4,789 |oeeeiiinnn 4,789 | 4,140 |ooeeeinnnnnns 4,343 [.ooiiiiinnnnns (U P L7 R (U P L2 R (U1 O 4,789 |.oooiiiiinnnnns (1 P [ PO [V N 0 |. 03/15/2036 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS SA  2.624%
L 31396P-2-0 [ 03/25/37 vvvviiiiiiiii . 03/25/2026 . |Paydomn .....ovunnieiiiiiiiniiniiiinn fennneeeiiiins feeeeeeiiii [V [ I PO 64 [, 0 s (64) [covvvnnnnnnnnns (U P (L P [ (VN (1 P [ PO [V N 4 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
L 31396P-3X-7 [ 03/25/37 vvviiiiiiiiiii . 03/25/2026 . |Paydonn .....cvuuieiiiiiiiniiniiiins feerineeeiiiiies feeeeeiiian (-7 I (-7 I O [ 553 [oeiiiiiiiinnns (U P M8 [ (U P M8 [ [ PO (-7 N (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-18 CLASS SB
..31396P-5X-5 |03/26/37 ... . 03/25/2026 . | Paydown ... . 03/25/2037 . |1.A ........
FANNIE MAE L T76¢%
L 31896P-HO-7 [ 02/25/37 vvvviiiiiiiiiie i . 03/25/2026 . | Paydoun . 02/25/2037 . |1.A ........
FANNIE MAE SERIES 2009-59 CLASS HB  5.000%
.. 31396Q-RH-4 |08/25/39 ... . 03/01/2026 . | Paydown ... . 08/25/2039 . |1.A ........
FREDDIE MAC .
L 31396R-DF-1 [ 05/15/36 .evvvniiiiiiiiiieeieii e . 03/15/2026 . | Paydoun . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3149 CLASS SM  2.864%
.. 31396R-J9-9 |05/15/36 ... . 03/15/2026 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .168¢
L. 31396R-L2-1 [05/15/36 ..evvvnniiiiiiiiiiiiiiii s . 03/15/2026 . | Paydoun . 05/15/2036 . |1.A ........
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FREDDIE MAC SERIES 3184 CLASS CD  0.000%
L31396U-IG-1 [ 11715735 v . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 5,437 |oeeiiiinns 5,437 fooiiiiinnnnns 3,954 [.oooiiinnnnns 4,601 |ooeiiiinnnns (U P 836 |ouvvuniiiinns (U P 836 |ouvvuniiiinns [V P 5,437 [oviiiiininnnns (1 P [ PO [V N 0 | 11/15/2035 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 |2.674% 05/25/37 .. . 03/25/2026 . |Paydown ... . 05/25/2037 . |1.A ........
FANNIE MAE SERIES .664¢
L 31396V-GU-6 [ 04/25/37 .ovvveiiiiiiii . 03/25/2026 . | Paydoun . 04/25/2037 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-28 CLASS FD
.. 31396V-LI-6 |5.448% 01/25/36 .....ovvvvniiiiinnniiiiiiniins . 03/25/2026 . |Paydomn ......eueviriiiiniiiiiiiiiinn feneeeeeiiies feeeeeens 60,553 |.....ceennn 60,553 |......eennns 61,561 |ooevuennnnns 60,421 |...ooovnnnnnnns (U P 181 [ (U P 131 [ (U P 60,583 |[....ccevvunnnns (VN P [ PO [V 524 (. 01/25/2036 . [1.A ........
FANNIE MAE SERIES 2007-36 CLASS SI  3.974%
L B1396V-RN-0 [ 12/25/32 i . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U FO, 4,959 [....ocovnnnns 5,199 [oooiiiinnnns [V R (5,199) |.oeeeeeeeeens [V A (5,199) |vvvveninnnns [ (VN (1 P [ PO [V 500 |. 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO  0.000%
L 31396W-JS-6 [ 06/25/36 ...euvnniiiiiiiiie e . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 32,154 | 32,154 [oeeeiinne 28,344 |............ 20,431 [oooiiiiiininnns (U 2,722 |oviiiiin (U 2,722 |oviiiiin (U P Fc 7 L (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-67 CLASS SJ  0.180%
L 31396W-PG-5 [ 07/25/37 evvviiiiiiiie e . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V [ N [T R P2 PO 0 e (3] R [ R (3] PP [ (VN (1 P [ PO [V N 0 |. 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-66 CLASS SD 16.825%
L 3139BW-ZA-7 [ 07/25/37 v . 03/25/2026 . |Paydonn ......euuiieiiiiininiiniiiins ferineeeiiiies feeeeeiinin 349 i R PO X (U P (U P 349 | (U P 349 | [ PR 349 [t (1 P [ PO [V N 9 |. 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-84 CLASS S 13.692%
L 31396X-UM=7 [ 08/25/37 v . 03/25/2026 . |Paydonn ......euueriiiiiiiiiiiiiiins ferineeeiiiies feeeeeeiiinn (S5 N (S5 T R M3 | 511 i (U P 142 | (U P 142 | [ PR [ (1 P [ PO [V 14 . 08/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-92 CLASS KS  2.724%
L 31396X-NU-2 [ 09/25/37 v . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 2,360 |oeeeiinnnnnns 2,385 [oooiiinnnns [V R (2,385) |.oeeeeeeenns [V A (2,385) |evvenninnnnns [ (VN (1 P [ PO [V 138 |. 09/25/2037 . |1.A ........
FANNIE MAE SERIES 2008-15 CLASS SX  7.149%
.. 31396Y-C4-2 [03/25/38 ..oevvviniiiiiiiiie i . 03/25/2026 . |Paydomn ......uuviiiiiiniiiiiiiiinn foriineeeeiiiieees o 7,049 e 7,049 | 6,627 |eevennnnnns 7927 |l 0 s [W£:) 1 (U P (£ ) (U1 O 7,049 [oooiiiininnnns (1 P [ PO [V 79 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-2 CLASS SA  2.494%
L 31396Y-FA-5 [02/25/38 ..oevvviiiiiiiii . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U FO, 8,514 |t 10,208 [o.ovvvvennnnnee [V R (10,208) [vvvvvvvrnnnnns (U - (10,208) [ouvenevennnnns [ (VN (1 P [ PO [V 522 . 02/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-20 CLASS SP 6.060%
L. 31396Y-TY-8 [03/25/38 ..oevvveiiiiiiiiei i . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn foriineeeriniiees o 4,858 [ 4,858 |..eennn 2,747 e 2,671 | (U 2,187 [ooeeiiiiiiinnns (U 2,187 [oeeiiiiiiinnns [V P 4,858 |...coovvnnnnnns (1 P [ PO [V 33 |[. 03/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-11 CLASS SA  2.524%
L 31396Y-UN-0 [ 03/25/38 .vvvviiiiiiiii e . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V (U FO, 1,633 [ 1,770 [, 0 fens (1,770) fervvnnninnnnnns (U . (1,770) [oueneiiinnnnnn [ (VN (1 P [ PO [V 117 [. 03/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-18 CLASS SC  2.074%
L 31396Y-IV-0 [03/25/38 ..oevvviiiiiiiie e . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U P X T R 859 |eiiiiiiiins 0 s (15D P (U (859) |.ovvvevnnnnns [ (VN (1 P [ PO [V 44 |. 03/25/2038 . [1.A ........
FREDDIE MAC SERIES 3213 CLASS LS ~ 3.994%
L 31397A-ZX-4 [09/15/36 ovvviiiiiiiii e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U P 783 | 866 [....cuunnnnns 0 s (866) [..vvvvnennnnnnn (U (866) [cevnreerennnns [ (VN (1 P [ PO [V 51 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3211 CLASS SO  0.000%
L.31397B-AA-9 [09/15/36 .evvvniiiiiiiie i . 03/15/2026 . |Paydomn .......veiiiiiiniiiiniiiiinn ferrineeeriiiiees [ 1,609 [..ooooeeeens 1,699 |oeeeienns 1,440 |oeeennns 1,499 |..oons (U P 200 |oreeiiiiainns (U P 200 |ereeiiriiinnns (U1 O 1,699 | (1 P [ PO [V N 0 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3219 CLASS SA  2.863%
L 31397B-GX-3 [09/15/36 .evvnniiiiiiii i . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U FO, 6,303 |oiieriinns 7,429 [ooonnnnnnnnn [V R (7,420) |.ocoeeeees [V A (7,429) |evvennnnnnne [ (VN (1 P [ PO [V 555 . 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3218 CLASS AS ~ 2.794%
L 31397B-HF-1 [09/15/36 ovvveniiciiii e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U FO, 1,107 [ooeieinnnnnns 1,364 [oveeeiinnnnns 0 fens (1,364) |.ooeeeeeeen (U . (1,364) |evvennnnnns [ (VN (1 P [ PO [V 116 [. 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3218 CLASS SN 17.081%
L 31397B-K2-6 [ 01/15/32 ovvveniiiiiii e . 03/15/2026 . |Paydomn .......veiiiiiiniiiiniiiiinn ferrineeeriiiiees [ 9,542 | 9,542 [oooiiinnins 9,974 |............ QL L O 0 s (875) [cuvvvnnnnnnnnnn (U [R:74:) ) AR (U1 O 9,542 |ooceiiiiiinnnnn (1 P [ PO [V 240 |. 01/15/2032 . |1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  11.326%
..31397B-W7-2 | 10/15/36 ... . 03/15/2026 . | Paydown ... . 10/15/2036 . |1.A ........
FREDDIE MAC .000¢%
..31397C-3J-6 [05/15/36 .evvvnriiiiiiiiiieeiiii e . 03/15/2026 . |Paydonn ......eueviiiiiiiiiiiiiiiins fenieeeeeiiies feeeeeen 12,792 [oeeernnnne 12,792 |ovieens 8,368 |...ouunnnnnn [ I O (U 3241 | (U 3241 | (U P 12,792 |oeeeiiinenees (1 P [ PO [V N 0 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3240 CLASS S  2.833%
..31397C-GH-6 | 11/15/36 ... . 03/15/2026 . | Paydown ... . 11/15/2036 . |1.A ........
FREDDIE MAC .
L31397CME-6 [ 11715736 wovveiiiiiiieeeci e . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U FO, 4,470 |oeeeeennnnnns 4,754 [ [V R (4,754) |.ocoeeeeees [V A (4,754) |eevenine [ (VN (1 P [ PO [V 243 . 11/15/2036 . [1.A ........
FREDDIE MAC SERIES 3255 CLASS SA  2.933%
.. 31397E-AG-0 |12/15/36 ... . 03/15/2026 . | Paydown ... . 12/15/2036 . |1.A ........
FREDDIE MAC 913
L. 31397G-7TA-2 [03/15/37 tivvveniiiiiiiiiiiiiiiii i . 03/15/2026 . |Paydomn ......ueiiiiiiiiiiiiiiiiiins Joiinnnnniiiinens foeneieeiiiiians [ 0 Joveriiniiinns 801 Jouvuiiiiinnnnns 908 ivvvriiieeees [ PO (908) [..vvvvnnnnnnnns [U (908) |veeniiirnnnnns [ 0 Jovvennennns 0 | (U [ o 43 |. 03/15/2037 . [1.A ........
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FREDDIE MAC SERIES 3318 CLASS ES  2.294%
L 31397H-DE-5 [ 06/15/37 ovvviiiiiiiieecce . 03/15/2026 . |Paydonn ......euuviiiiiiiiiiiiiiiiinn feineeeeiiies feeeii [V (U P 219 | 488 |oveeeiiiiiens 0 s (217 (U (488) [cevvrevinnnnns [ (VN (1 P [ PO [V 37 | 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS HS ~ 2.954%
..31397H-DT-2 |06/15/37 ... . 03/15/2026 . | Paydown ... . 05/15/2037 . |1.A ........
FREDDIE MAC .500¢%
L 31397-VU-5 [ 07/15/37 v . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 10,038 |[...cceveeens 10,038 [............ 10,941 |oeeeennnns 10,669 [....evvvnnnnes 0 s (20 (U [(X]1 1 ) O (U P 10,038 |oveeeiiiiinnn (1 P [ PO [V 67 |. 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2008-62 CLASS FB  4.726%
L 31397L-X3-8 [ 07/25/38 ovvveiiiiiiii e . 03/25/2026 . |Paydomn .....euunvieiiiiiiiiiiiiiiins foriineeereiiieees [ 2,431 | 2,431 [onnns 2,583 [ooiiiiiinnns 2,453 [ 0 s (20 (U P (21 P [V P 2,431 [t (VN P [ PO [V 14 . 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-88 CLASS FA  4.996%
L 31397M-XL-6 [ 10725738 v . 03/25/2026 . |Paydonn ......euueriiiiiiiiiiiiiiins ferineeeiiiies feeeeeeiiinn ke 325 [ Fo 3 I R, X I A, 0 e ()] R [ R ({7 PO [ PR 325 [t (1 P [ PO [V N 3 |. 10/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-56 CLASS Al 2.124%
L 31397N-7G-4 [ 07/25/49 .ovvvviiiiiiii . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V [ P 7 FO 0 s (£ (U P [£<Z ) PO [ (VN (1 P [ PO [V N 2 |. 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS YS  1.874%
LO1397N-FK-6 [ 03/25/39 o . 03/25/2026 . |Paydomn .....ceuuiiriiiiiiiniiniiiinn fennneeeiiiiees feeeeeieii [V (U P 105 |ovvevinieeens LS O 0 s [RKX) ) P (U (133) |ooevvennnns [ (VN (1 P [ PO [V N 6 | 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS QI  5.500%
L 31397N-FS-9 [03/25/39 i . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U FO, 5,482 |..cocvennnnns 4211 | 0 fens (4.211) | (U . (4,211) | [ (VN (1 P [ PO [V 327 |. 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-11 CLASS PO 0.000%
L31397NNMG-7 [ 08/25/38 v . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiinn feriineeeriniineees o 3,644 ... 3,644 |............. 2,114 | 2,383 [ooiiiiiiinnnns (U 1,261 [oooeiiiiinnnnns (U 1,261 [oooeiiiinnnnnns [V P 3,644 |.ooooinninnnns (1 P [ PO [V N 0 |. 08/25/2038 . |1.A ........
FREDDIE MAC SERIES 3397 CLASS SQ  2.183%
L 31397P-MB-3 [ 12/15/37 v . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U FO, 3,356 [....ccevnnnnn 3,981 |l 0 fens (3,981) |.ceeeeeeen (U . (3,981) |evvenninnnnns [ (VN (1 P [ PO [V 170 [. 12/15/2037 . [1.A ........
FREDDIE MAC SERIES 3408 CLASS BI ~ 2.474%
L 31397P-U7-3 [01/15/38 wevveiiiiiiiiie i . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U P 378 | L) I PO, 0 s (391) |vevveiiinnns (U (391) |oevviinnns [ (VN (1 P [ PO [V 18 |. 01/15/2038 . |1.A ........
FANNIE MAE SERIES 2010-150 CLASS MS  2.754%
.313970-CE-6 [ 01/25/41 ovvvvniiiiiiiiiiiici e . 03/25/2026 . |Paydomn .....cuuueeiiiiiiiiiiniiiins ferinneeneiiies feeneeiiii [V (U F 15,257 |ovevennnnnns 17,30 | [V R (17,390) [cvvvvvvvrnnnnns (U - (17,390) [ouveniivinnnnns [ (VN (1 P [ PO [V 748 |. 01/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-15 CLASS SA  3.284%
L 313970-WH-7 [ 03/25/41 v . 03/25/2026 . |Paydomn .....evuuniviiiiiiiniiniiiinn feninneeeiiiies feeeeeiiiiis [V (U F 21,754 |oooveinennns 30,303 |oeiiiiiienns [V R (30,303) |-oeeeeeeennns (U - (30,303) [..eevvvnnnnnnns [ (VN (1 P [ PO [V F 1,538 |. 03/25/2041 . |1.A ........
FREDDIE MAC SERIES 3419 CLASS SA  2.643%
L 31397R-BW-2 [ 02/15/38 ovvviiiiiiii e . 03/15/2026 . |Paydomn ......euuviiiiiiininiiiiiiinn feineeeiiiies feeeeiii [V (U FO, 1,501 | 1,724 oo 0 fens (1,724) |.eoeeeeees (U . (1,728) |eevene [ (VN (1 P [ PO [V 84 |. 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS EO  0.000%
L 31397R-H3-3 [ 11/15/36 v . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 3,512 [ 3,512 [iiiiiinnnns 2,836 |eeerennnnnns 2,864 |.ooiiinnnnnns (U P 648 | (U P 648 | (U1 O 3,512 [t (1 P [ PO [V N 0 | 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS YS  7.044%
L 31397R-LC-8 [ 02/15/38 ovvviiiiiiiii e . 03/15/2026 . |Paydomn ......euuviiiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeeen 16,902 |.......oeees 16,902 |ooevvennnnns 19,021 |oeeeennnnns 19,989 |............... 0 fens (3,088) [c.vvvrrnnnnnnns (U . (3,088) [cuneevinnnnns (U P 16,902 |ovvennieiinnnn (1 P [ PO [V 137 |. 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3443 CLASS SE  1.944%
L31397T-TF-3 [ 03/15/37 v . 03/15/2026 . |Paydonn ......euviiiiiiiiiiiiiiiiins feineeeiiiies feeeeii [V (U FO, 7,190 |oveeeiinnns 9,578 |.ooeeeeies 0 fens (9,578) |.oeeeeeeeen (U . (9,578) |vvvvenniinnnn [ (VN (1 P [ PO [V 395 . 03/15/2037 . [1.A ........
FREDDIE MAC SERIES 3449 CLASS MT ~ 3.787%
L 31397T-HI-4 [07/15/34 v . 03/15/2026 . |Paydomn ......eveiiiiiiniiiiiiiiiinn foriineeereiiiees [ 2,807 fooiiiiiinnnns 2,807 |eeiiinnnns 2,726 |oveeeennnnn 2,650 |iiiiiiinns (U P 158 [ooeeiiiiiiinnns (U P 158 [ooeeiiiiiiinnns (U1 O 2,807 |oerieiiinnnn (1 P [ PO [V 17 |. 07/15/2034 . |1.A ........
FANNIE MAE SERIES 2011-57 CLASS SE  2.274%
L31397U-MT-1 [ 07725741 i . 03/25/2026 . |Paydomn .....ovunnieiiiiiiiniiniiiinn fennneeeiiiins feeeeeeiiii [V (U FO, 179 | 171 [, 0 fens (1,711) [, (U . [RIYA D) . [ (VN (1 P [ PO [V 74 . 07/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-63 CLASS DS 2.144%
L 31397U-SN-0 [07/25/41 v . 03/25/2026 . |Paydomn .....evuuniiiiiiniiiiiniiiinn fenneeeiiiies feeeeiii [V (U P [CLCTA PN A [V 0 s (WAL (U (WA (1)) [ (VN (1 P [ PO [V 35 [. 07/25/2041 . |1.A ........
FREDDIE MAC SERIES 3460 CLASS AY  5.000%
..31397W-4B-8 |06/15/38 ... . 03/01/2026 . | Paydown ... . 06/15/2038 . |1.A ........
FREDDIE MAC .
L1B97W-ZL-2 [ 07/15/36 v . 03/15/2026 . | Paydoun . 07/15/2036 . |1.A ........
FREDDIE MAC SERIES 3480 CLASS BE ~ 5.500%
..31397Y-6l-6 |08/15/38 ... . 03/01/2026 . | Paydown ... . 08/15/2038 . |1.A ........
FREDDIE MAC .064¢
L 31397Y-SN-2 [01/15/39 ovveiiiiiiii e . 03/15/2026 . | Paydoun . 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 3556 CLASS FA  4.697%
..31398E-K2-9 |07/15/37 ... . 03/15/2026 . | Paydown ... . 07/15/2037 . |1.A ........
FANNIE MAE .000¢%
L. 31398F-LK-5 [10/25/39 . iivvvuniiiiiiiiiiiiiiiii i . 03/01/2026 . | Paydoun . 10/25/2039 . |1.A ........
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FANNIE MAE SERIES 2009-87 CLASS YS  2.374%
L 31398F-R5-2 [ 11/25/39 .iivviiiiiiiiiie . 03/25/2026 . |Paydomn .....evuuiviiiiiiiiiiniiiinn feninneeciiiiees feeeeeeieii [V (U FO, 1,905 | 2,252 [ooeeinnnnnns [V R (2,22) [eeuvnnnnnnnnnns [V A (2,252) [.eevvvnnnnnnnns [ (VN (1 P [ PO [V 140 | 11/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-94 CLASS FX
..31398F-V7-3 |02/25/38 ... . 03/25/2026 . |Paydown ... . 02/25/2038 . |1.A ........
FANNIE MAE .000¢%
..31398G-G6-0 [ 02/25/40 ...eevvvnniiiiiiiiiiieiii . 03/01/2026 . | Paydoun . 02/25/2040 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS CO  0.000%
31398J-VY=6 [ 05/15/38 ovvveniiiiiii e . 03/01/2026 . | Paydoun (U P 193 | [V P 3,144 |t (VN P [ PO [V N 0 |. 05/15/2038 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS DO  0.000%
.. 31398J-W3-3 [04/15/36 .evvvnriiiiiiiiiieeiii . 03/01/2026 . | Paydoun (U 2,383 | [V P 9,852 [ooiviiiiinnnns (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 evveniiiiiiiiiieiiii e . 03/01/2026 . | Paydoun (U P £ PO (U1 O -7 2 R (1 P [ PO [V N 0 |. 07/15/2038 . |1.A ........
FREDDIE MAC SERIES 3571 CLASS FE  4.737%
..31398J-YB-3 [08/15/35 ..evvvniiiiiiiiiieiiei e . 03/15/2026 . | Paydoun [V ST (36) |+evvenninnnns (U1 O 1,903 |oovvviiins (1 P [ PO [V 15 |. 08/15/2035 . |1.A ........
FREDDIE MAC SERIES 3616 CLASS B 5.000%
L31398L-GA-5 [ 12/15/39 iviviiiiiiiii . 03/01/2026 . | Paydoun 0 s (257 [V P 4,981 [ (1 P [ PO [V 41 . 12/15/2039 . |1.A ........
FREDDIE MAC SERIES 3606 CLASS CS  2.564%
L3139BL-NY=0 [ 12/15/39 i . 03/15/2026 . | Paydoun [V R (17,329) | oevvvnnnnns [ (VN (1 P [ PO [V 666 |. 12/15/2039 . |1.A ........
FANNIE MAE SERIES 2010-26 CLASS PO 0.000%
L 31398M-DH-6 [ 11/25/36 oevveniiiiiiieeecee . 03/01/2026 . | Paydoun (U P 850 |ouvruniiiiinns (U1 O 4,310 [oeeiiiiinnnnns (1 P [ PO [V N 0 | 11/25/2036 . |1.A ........
FANNIE MAE SERIES 2010-95 CLASS SB  2.824%
L 3139BN-EY-6 [ 09/25/40 ..oevvvniiiiiiii . 03/25/2026 . | Paydoun 0 fnns (1,868) [cnneevrnnnnnn [ (VN (1 P [ PO [V 117 [. 09/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-100 CLASS QS  2.874%
L 31398N-JX-3 [09/25/40 ...evvvnniiiiiiiii e . 03/25/2026 . | Paydoun [V R (9,192) |vvvennninnnnns [ (VN (1 P [ PO [V 514 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-100 CLASS CS  2.874%
.. 31398N-KB-9 [09/25/40 ...covvvnniiiiiiiiiiiiiiii e . 03/25/2026 . | Paydoun [V R [QE7(0) ) A [ (VN (1 P [ PO [V 984 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-110 CLASS SB  2.224%
L 31398N-L2-8 [ 10/25/40 .evvvnniiiiiiiiieeiie e . 03/25/2026 . | Paydoun [V R (3,419) |oevveeninnnne [ (VN (1 P [ PO [V 122 |. 10/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
.. 31398P-UU-1 [06/25/40 ..cevvvenniiiiiiiieiieiiie e . 03/01/2026 . | Paydoun 0 s (168) [ovenrevrnnnnns (U1 O 3,588 [..coovnninnnns (1 P [ PO [V 33 |[. 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-67 CLASS SC  2.024%
..31398R-HI-0 [ 06/25/40 ..evvvvniiiiiiiiiieiiii e . 03/25/2026 . | Paydoun [V R (1,944) |ooveennnnnns [ (VN (1 P [ PO [V 120 |. 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-56 CLASS SA  2.644%
.. 31398R-J8-9 [06/25/40 ...evvvriiiiiiiiiiiiiii e . 03/25/2026 . | Paydoun 0 fnns (3,128) |evveeninnnns [ (VN (1 P [ PO [V 169 |. 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC = 2.172%
L 31398R-LT-0 [05/25/40 ..vvvvvenniiiiiiiiee i . 03/25/2026 . | Paydoun 0 fnns (2,771) [eoeeeiiiinnnnns (U P 52,837 [.oooiiiinnnnnns (1 P [ PO [V 157 |. 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-59 CLASS SD  1.994%
.. 31398R-MA-5 [06/25/40 ...evvvniiiiiniiiiiiiie e . 03/25/2026 . | Paydoun 0 . 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-142 CLASS SC  2.824%
L. 31398S-KW-2 [ 12/25/40 .ovvvviiiiiiiin . 03/25/2026 . | Paydoun 0 . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-134 CLASS SV
..313988-MC-4 | 12/25/40 ... . 03/25/2026 . | Paydown ... . 12/25/2040 . |1.A ........
FANNIE MAE .
..313988-XB-4 [ 12/25/40 .coevvnniiiiiiiin . 03/25/2026 . | Paydoun 0 . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-68 CLASS SC  2.704%
..31398T-GX-3 |07/25/40 ... .. |- 03/25/2026 . |Paydown ... . 07/25/2040 . |1.A ........
FREDDIE MAC
..31398V-SY-3 |08/15/36 . 03/01/2026 . | Paydown ... .0 w0 ] 10,720 |.. . 08/15/2036 . |1.A ........
..31404R-YS-0 |FNMA POOL 776621  5.500% 04/01/34 . . 03/01/2026 . | Paydoun . 0 0| .282 . 04/01/2034 . |1.A .
..31406G-Y6-0 |FNMA POOL 809933  5.672% 03/01/35 . . 03/01/2026 . | Paydoun . 0 0| . 4,904 . 03/01/2035 . |1.A .
..31407C-K9-7 |FNMA POOL 826620  6.110% 08/01/35 . . 03/01/2026 . |Paydoun . N 0 .0 | 917 . 08/01/2035 . |1.A .
..31407K-T7-4 [FNMA POOL 833174  6.232% 09/01/35 . . 03/01/2026 . | Paydoun . . ..1,864 N 0 0| .1,864 . 09/01/2035 . |1.A .
..3140M0-B5-7 [FNMA POOL BV9959  4.000% 06/01/52 . . 03/01/2026 . |Paydoun . A .. 249,449 ..249,449 ..248,669 |. ..248,683 |. 0 .0 | . 249,449 . 06/01/2052 . |1.A .
..314007-EW-3 | FNMA POOL CA0148  4.500% 08/01/47 . . | 03/01/2026 . | Paydown ... e oo 20,542 .. ...20,542 |... ...21,806 |............21,806 |.... .0 .. .0 .. ..20,542 |.. . 08/01/2047 . |1.A ........
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..3140XH-JK-4 | FNMA POOL FS2065  4.000% 06/01/52 . . |- 03/01/2026 . | Paydoun ... ... 17,343 ... 77,343 ...76,605 |............76,675 |.... .. 668 | .0 . 0 L T7,343 |.. .0 ...539 |. 06/01/2052 . [1.A ........
..3140XH-NB-9 | FNMA POOL FS2185  4.000% 06/01/52 . . 03/01/2026 . | Paydoun . .. 124,856 .. 124,856 121,734 | ..122,108 |. 0 0| .124,856 . 06/01/2052 . [1.A .
..31410K-CE-2 | FNMA POOL 889369  6.000% 02/01/38 . . 03/01/2026 . | Paydoun . 0 0| . 02/01/2038 . [1.A .
..31410K-NG-5 | FNMA POOL 889691  6.000% 07/01/38 . . 03/01/2026 . | Paydoun . 0 0| . 07/01/2038 . [1.A .
..31413C-F5-3 | FNMA POOL 941288  6.000% 07/01/37 . . 03/01/2026 . | Paydoun . 0 0| . 07/01/2087 . [1.A .
..31414A-EQ-1 |FNMA POOL 960143  6.000% 11/01/37 . . 03/01/2026 . | Paydoun . 0 0| . 1170172037 . [1.A .
..31414B-NC-0 | FNMA POOL 961287  6.000% 01/01/38 . . 03/01/2026 . | Paydoun . 0 0| . 01/01/2038 . [1.A .
..314158-D4-8 | FNMA POOL 981723  5.500% 07/01/38 . . |- 03/01/2026 . | Paydoun ... .0 ] .0 . 0 . 07/01/2038 . [1.A ........
..31418A-HY-7 |FNMA POOL MA1146  4.000% 08/01/42 ... . |- 03/01/2026 . [Paydown ... ...(2,042) |. .0 . 0 .81, .. . 08/01/2042 . [1.A ........
..31418A-XZ-6 | FNMA POOL MA1595  4.000% 09/01/33 . . 03/01/2026 . | Paydoun . (638) |. 0 0| 14,332 . 09/01/2033 . [1.A .
..31418E-E6-3 |FNMA POOL MA4656  4.500% 07/01/52 . . 03/01/2026 . | Paydoun . ..2,851 | 0 0| .195,971 . 07/01/2052 . [1.A .
..31418E-GK-0 | FNVA POOL MA4701  4.500% 08/01/52 . . |- 03/01/2026 . | Paydoun ... e (19)) .0 . 0 117,978 |.. . 08/01/2052 . [1.A ........
..31418E-JF-8 | FNMA POOL MA4761  5.000% 09/01/52 . . |- 03/01/2026 . | Paydoun ... ... (874) . .0 . 0 147,099 |.. . 09/01/2052 . [1.A ........
..31418E-KU-3 | FNMA POOL MA4806  5.000% 11/01/62 . . 03/01/2026 . | Paydoun . . . K 1,207 | 0 0| ..82,534 . 1170172052 . [1.A .
..31418F-Ali-7 |FNMA POOL MA5420  5.500% 07/01/54 . . 03/01/2026 . | Paydoun . . 1,119,607 1,115,889 |. W37 . 0 0| .1,119,607 . 07/01/2054 . [1.A .
..31418F-E3-7 |FNMA POOL MAS553  5.500% 12/01/54 . . 03/01/2026 . | Paydoun . .. 808,442 ..804,290 |. ..4,153 | 0 0| .808,442 . 12/01/2054 . [1.A .
..31418F-KP-1 | FNMA POOL MA5701  6.000% 05/01/55 . . 03/01/2026 . | Paydoun . .. 548,854 ..556,615 |. (7,761) |. 0 0| .548,854 . 05/01/2055 . [1.A .
..31418F-LR-6 |FNMA POOL MA5735 5.500% 06/01/55 . . 02/12/2026 . CITIGROUP GLOBAL MARKETS . .5,385,002 |. . (94)) 0 0| .5,384,908 . 06/01/2055 . [1.A .
..31418F-LR-6 |FNMA POOL MA5735 5.500% 06/01/55 . . 02/01/2026 . | Paydoun ... ..194,235 |. 997 | 0 0| . 06/01/2055 . [1.A .
..31418F-MK-0 | FNMA POOL MAS5761  6.000% 07/01/55 . . 03/01/2026 . | Paydoun ... K . 611,360 |. .(6,534) |. 0 0| . 07/01/2085 . [1.A .
..31418F-R8-2 |FNMA POOL MA5910  5.500% 12/01/55 . . 02/12/2026 . | CITIGROUP GLOBAL MARKETS . . 6 735 712 ..6 808 332 | 0| . (41)). 0 0| . 12/01/2055 . [1.A .
..31418F-R8-2 | FNMA POOL MA5910  5.500% 12/01/55 . . 02/01/2026 . | Paydoun .. 60,462 61,114 |. L0 (652) |. 0 0| 277 |. 12/01/2085 . [1.A .
..314185-4V-8 |FNMA POOL AD5335  5.000% 07/01/40 . . 03/01/2026 . | Paydoun . 01,198 1,276 | . (64) ] 0 0| .10 |. 07/01/2040 . [1.A .
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 . . 03/01/2026 . | Paydoun . .2,081 12,285 | (174) |. 0 0| .19 |. 05/01/2040 . (1.A .
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 . . 03/01/2026 . | Paydoun . . 1,535 .1,601 |. . (66) | 0 0| .12 1. 07/01/2040 . [1.A .
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . . 03/01/2026 . | Paydoun . .1,201 .1,39% | . (92) ] 0 0| .14 . 08/01/2040 . [1.A .
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 . . 03/01/2026 . | Paydoun . . 4,760 4,90 |. (201) |. 0 0| .36 |. 08/01/2040 . [1.A .
..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . . 03/01/2026 . | Paydoun . . 2,447 .2,550 |. (103) |. 0 0| .18 |. 08/01/2040 . (1.A .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . . |- 03/01/2026 . |Paydown . , .0 . 0 ....25 |. 08/01/2040 . [1.A ........
..3142J6-Cli-1 | FHLMC POOL RQ0084  5.000% 01/01/56 .......... . 02/12/2026 . CITIGROUP GLOBAL MARKETS . .6, 894 109 .0 . 0 .40,128 |. 01/01/2086 . [1.A ........
..3142J6-Cli-1 | FHLMC POOL RQ0084  5.000% 01/01/56 . . 02/01/2026 . | Paydown .. 37,604 .0 .. .0 .. ...157 |. 01/01/2056 . [1.A ........
1039999999. Subtotal - asset-backed securmes - financial asset-backed securities - self I|qU|dat|ng -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 33,724,839 33,493,363 36,657,979 23,031,213 0 (3,296,917) 0 (3,296,917) 0 33,528,090 0 196,750 196,750 443,396 XXX XXX
FREDDIE MAC MULTIFAMILY SERIES KW03 CLASS X1
..3137FA-QF-8 |0.764% 06/25/27 . 03/01/2026 . | Paydoun ... ....1,189 |.... .. (313) ] . (313)]... . 06/25/2027 . [1.A ........
FREDDIE MAC MULT IFAM
..3137FB-AK-2 |0.060% 08/25/27 ......eevvvvrrrrvnnnnnnnnnnnnnnnnnns . 03/01/2026 . |Paydoun .......ooooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiees feeiiiei [V 0 [ 7,234 o 2,067 |.oooeeeeeennns [V R (2,067) [cevveennnnnnnne [V R (2,067) . 08/25/2027 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES K106 CLASS X1
L S137FR-UV-1 | 1.314% 01/25/30 oo . 03/01/2026 . |Paydoun ........cooeeveiiiiiiiiiiiins foiiiiiiiiiiiiiiiens [, [V 0 [ 5,200 |oeeeieeeeeenn 2,772 e 0 [ (2,772) |eeeeeeeees [V R (2,772) . 01/25/2030 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES KLU3 CLASS XI
..3137H0-H7-6 | 1.928% 01/25/31 . 03/01/2026 . | Paydoun ... ...16,187 |.... .. (8,660) | . (8,660) |... . 01/25/2031 . [1.A ........
..3138ET-PS-9 |FNMA POOL AL8532 3.426% 06/01/45 . . 03/01/2026 . | Paydoun ... ....9,903 |.... . 06/01/2045 . [1.A ........
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self I|qU|dat|ng -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 9,966 9,966 39,713 23,716 0 (13,750) 0 (13,750) 0 9,966 0 0 0 786 XXX XXX
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147F-AQ-9 | 18CB CLASS A6 13.428% 07/25/36 ................ . 03/25/2026 . |Paydoun ..........ooeeiiiiiiiiiniiins fenniniiiiieiiiiinns feiiiii, X O, 584 |l 342 | 367 |oveeeiiiiinnns 0 s AL [V ST AL 0 e X A (VN 0 | [V 12 |. 07/25/2036 . |1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB
..02147R-AF-7 | CLASS 1A6  6.000% 08/25/36 ..................... . 03/01/2026 . |Paydown .........cooeeeiiiieiiinniins fonniiniiiiiiiiiiins feiiiiii, 1,281 [ 1,282 |l 970 |ovevrrerennns 1,063 [ooevveriinnnns 0 s 167 |l 0 s 167 |l 0 e 1,281 |l (VO 0 | [V 11 |. 08/25/2036 . |1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147R-AT-7 |23CB CLASS 2A6 13.228% 08/25/36 ............... . 02/25/2026 . |Paydoun .........oooeeiiiiiiiiiiinins feiiininiiniiiiieins fei, 0 | 1,016 [oeeenininnnnns 567 |ovveeiiiiiiinns 10 I [V RO (501) [euvnnnnnnnnnnns 0 s (501) [euvvnnnnnnnnnns [V TR (U O (VO 0 | [V 4 |.08/25/2036 . [1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24
..02151G-AB-3 | CLASS A2 18.949% 10/25/37 ....vvvvvvvvvvvvnnnnns . 03/25/2026 . |Paydown .......ooeeiieiiiiiiiiiiiiies foviiiiiiiiiiiiiiies foviiiiiiiiin, 0 Joeeeeeens [P ) (959) |.ooeeennn (1,468))....ccceen.. [V PO 1,468 |......c......e. [V PO 1,468 |......c......e. [ OO [ [ 0 Jooeeeiiieeenn [ 45 ). 10/25/2037 . [1.A FM .
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COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007
..02151N-AF-9 | 18CB CLASS 1A6 16.242% 08/25/37 .............. . 02/25/2026 . |Paydown ..........ooeeiiiiiiiiiiiinns fenniniiiiiiiiiiinns foiiii, 4,340 |oveiiiinnns 4,539 [oiiinnnne 2,601 |l 2,686 |..........nn 0 |eeeenns 1,654 [ovviiiininns 0 eeeeenn 1,654 [oveeiiininns 0 e 4,340 oo (VN 0 | [V 75 |. 08/25/2037 . |1.AFM ...

AMERICAN HOME MORTGAGE INVESTM SERIES 2005 2
..02660T-EL-3 | CLASS 1A2  4.492% 09/25/45 . .
ARROYO MORTGAGE TRUST SERIES

. 09/25/2045 . [1.A FM ...

. 03/25/2026 . |Paydown ...

..042858-AC-4 | 144A  3.800% 04/25/49 .....ocovuvrriiiiinnnnns . 03/01/2026 . [Paydown ....coovuvviiiiiiiiiiiiiieens Joeniieeeeeeiiies e 10,801 |ocenieens 10,801 [ooeeeennns 10,062 |............ 10,801 [oveeeeennnns 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 10,801 [ovvveeeennns (U IO 0 foreeeieiinnns (U PO 59 [. 04/25/2049 . |1.A ........
BANC OF AMERICA FUNDING CORPO SERIES 2006 D

..058933-AT-9 | CLASS 6A1  3.826% 05/20/36 .........cvvvennnn. . 03/01/2026 . [Paydown ....ccovuiviiiiiiiiiiiiieens Jeniiieeeeeniiies e 10,208 |............ 10,305 |eveeenn. 8,902 [oeiiiiiiiiin [V IO 0 foeeeens 1,307 |, 0 foeeeenns 1,307 |, 0 foreeianns 10,208 |.oooeeennnnes (U IO 0 foreeeieiinnns (U O 50 |. 05/20/2036 . [1.A FM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-6

..059487-AA-6 | CLASS CB1 ~ 4.443% 07/25/46 ........cceveennnnne . 03/25/2026 . [Paydown .....occvviiiieiiiiiiiiiiens fiieeeeeiiiiens e 1,188 | 1,621 [ 1,234 | 1,240 [ 0 foreeeans (X)) P 0 forreeianns (X)) R 0 foreiiianns 1,188 [ (U IO 0 foreeeieiinnns (U PO 10 |. 07/25/2046 . |2.C FM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1

..059496-AC-3 | CLASS 2A1  5.096% 04/25/37 ......ovvvveeennnnns . 03/01/2026 . [Paydown ....coouvriiiieiiiiiiiiiens feiiieieeeniiiees i 1,190 | 1,200 [oveeiiiiiinns 915 [oveiiieiiiis 23 I 0 foreeeans LI 0 foreeians LI R 0 foreiiianns 1,190 [ (U IO 0 foreeeieiinnns (U PO 14 |. 04/25/2037 . |1.A FM ...
BANK OF AVERICA FUNDING CORPOR SERIES 2006-2

..05949Q-BG-9 | CLASS 4A1 11.421% 03/25/36 .......evvvveeennnns . 03/25/2026 . [Paydown ......cccuviiiiiiiiiiiiieens Joeniiieeeeeiiies | 59,188 [............ 53,846 |............ 27,669 |............ 40,081 [ooeeeiiiiiens 0 foueeees 19,107 [oveeeeeinnns 0 foeeees 19,107 [oveeeeeennis 0 foreeianns 59,188 |..oooiiiieenn (U IO 0 foreeeieiinnns [V FOPO 844 . 03/25/2036 . |1.A FM ....
BANC OF AMERICA FUNDING CORPOR SERIES 2006-1

..05951V-AV-1 | CLASS6AT ~ 4.170% 12/20/46 .........ccevunnennnn . 03/20/2026 . [Paydown .....cocovviieiieiiiiiiiiees foeniiiieeeeniies | 636 | 636 [oiiiiiiiiiinn 546 [oveiiieiiiins 543 |oeeiiiiiins 0 forreeeiinns X IO 0 forreeiiinns X IO [V OO 636 |..cviiieenns (U IO 0 foreeeieiinnns [ PP 3 | 12/20/2046 . [1.A FM ...
BANC OF AMERICA FUNDING CORPO SERIES 2007-5

..059523-AX-8 | CLASS 7A1  4.182% 07/25/47 .....ccveuvvvnenennnn . 03/01/2026 . [Paydown ....coouviiiiieiiiiiiiiiens foeiiieeeeeniiies |, (L PO 4,810 |ooeinnens 3,026 |.eoeiinnns 3,525 | 0 foueennn (3,525) [uvvviaaannns [V R (3,525) [uvvviaaannns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U PO 21 | 07/25/2047 . [5.B FM ...
BANC OF AMERICA FUNDING CORPO SERIES 2007-5

..059523-AY-6 | CLASS 7A2 21.56%% 07/25/47 ........vvvveeennnnne . 03/01/2026 . [Paydown ....cooiuviiiiieiiiiiiiiiens feniiiieeeeniiies [, (U PO 308 forreeeiiiiens 233 | XU 0 foeeeenns (330) forverrenannnns 0 s (330) forveraanannns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PO 7 | 07/25/2047 . |5.C FM ...
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-8

..06050A-AA-1 | CLASS 1A1  2.668% 11/25/36 ......cccovunniennns . 03/25/2026 . [Paydown ......ccvviiiiiiiiiiiiiiens Jeiieeeeeeiiies | [V O [V O 354 | 616 | 0 foeeeenns (616) |-oevvveeeannnn 0 s (L)) AN 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [V FOPO 109 |. 11/25/2036 . [5.B Gl ....
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4

..07378R-AB-5 | CLASS A2 14.024% 02/25/37 .....ccuvvvvveernnnns . 03/25/2026 . |Paydown . 02/25/2037 . |[1.A FM ...
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4

..07378R-AQ-2 | CLASS A5~ 4.007% 02/25/37 ...eevvvvunvnnnnnnnn . 03/25/2026 . |Paydown . 02/25/2037 . (6. FE .....
BEAR STEARNS ASSET BACKED SECU SERIES 2003-

..07384Y-NA-0 | AC5 CLASS A5  5.250% 10/25/33 ................. . 03/01/2026 . | Paydown . 10/25/2033 . [1.A FM ...
BEAR STEARNS ALT A TRUST SERIES 2004-3 CLASS

..07386H-GG-0 | A1 4.433% 04/25/34 ....ooovviiiiiiiiiiiiiiis . 03/25/2026 . |Paydown . 04/25/2034 . [1.A FM ...
BEAR STEARNS ASSET BACKED SECU SERIES 2006-

..07387U-CE-9 | AC1 CLASS 1A1  6.250% 02/25/36 ............c... . 03/01/2026 . | Paydown . 02/25/2036 . |1.A FM ...
BEAR STEARNS ASSET BACKED SEC SERIES 2007-ACS

..07388B-AF-9 | CLASS A6 2.758% 07/25/37 ....vvvvveennnriennn . 02/25/2026 . |Paydown . 07/25/2037 . (6. FE .....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4

..07388I-AB-2 | CLASS A2 19.817% 07/25/36 .....eevveeunnnienns . 03/25/2026 . |Paydown . 07/25/2036 . |5.C FM ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-ARS

..07401N-AP-4 | CLASS 2A1  4.173% 01/25/37 ..eovevnnrriieaannnn . 03/25/2026 . |Paydown . 01/25/2037 . [1.A FM ...
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9

..10638D-AA-8 | CLASS A1 144A  5.000% 09/25/64 ................ . 03/25/2026 . |Paydown . 09/25/2064 . |1.A FE ...
CIM TRUST SERIES 2018-INV1 CLASS A4 144A

.. 12553X-AD-5 |4.000% 08/25/48 .. . 03/01/2026 . | Paydown ... . 08/25/2048 . |1.A ........
CIM TRUST SERIES 2

.. 12553X-AP-8 | 4.000% 08/25/48 .......cccvvvviieiiiiiiiiieeiiis . 03/01/2026 . [Paydown ....coovuvviiiiiiiiiiiiiieens Joeniieeeeeeiiies e 25,764 |oociienn 25,764 |............ 25,936 [o.eoeeennnns 26,031 | 0 foeeeenns (267) |-evvveneaannnn 0 s (267) |-evvvvneaannnn 0 foreeianns 25,764 |.vieeeennns (U IO 0 foreeeieiinnns [V FOPO 153 |. 08/25/2048 . [1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3 4.000%

.. 12554T-AC-5 | 05/25/49 ... . 03/01/2026 . | Paydown ... . 05/25/2049 . [1.A ........
CIM TRUST 8

.. 12555D-AA-3 | 4.000% 02/25/49 . 03/01/2026 . | Paydown . 02/25/2049 . [1.A ........
CIM TRUST SERIES 2019-INV1 CLASS B1 144A

.. 12555D-AR-6 | 4.500% 02/25/49 .. . 03/01/2026 . | Paydown ... . 02/25/2049 . |1.A ........
CIM TRUST SERIES 2

.. 125560-AB-0 | 3.500% 08/25/49 .....ccvvvvveeeiiiiiiiiiiiiiiinns . 03/01/2026 . [Paydown . 08/25/2049 . [1.A ........
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CIM TRUST SERIES 2019INV3 CLASS A-3 144A
.. 12557L-AC-9 |3.500% 08/25/49 .....cvvvnniiiiiiiiiiiiiiiniis . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiinns feriineeereiiineees o 7,044 ... 7,044 |l 7,214 | 7,266 |ooooeeeeeennn 0 s (272 ) (U (222) |oevviiinns [V P 7,044 |t (1 P [ PO [V 39 |[. 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144
..12557L-A0-8 |3.500% 08/25/49 .. . 03/01/2026 . | Paydown ... .. 2,348 e 2,391 .2,348 |.. . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2
.. 12560A-AN-4 3.000% 04/25/50 ....evvvvviiiiinniiiiiiiiieeees . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 13,069 |[...cceveeens 13,069 |ooevveennnns 13,783 |ovevennnnnns 13,816 [ovvveiinnnnnns 0 s (748) [covvnnnnnnnnnns (U (748) [ceveriiinnnnns (U P 13,069 |oveeniiiinnnnn (1 P [ PO [V 64 | 04/25/2050 . |1.A ........
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
.. 12566X-AL-2 | CLASS 2A2 16.537% 07/25/37 ...cevvvvnvviinnnnnns . 01/25/2026 . |Paydomn .....ouunviiiiiiniiiiiiiiiinn feriineeeriniieees [ 1,966 |oeeeeennnnns 2,171 | 1,633 | 1,986 [covvvvvennnnnns 0 s (00 O (U P (20 F [V P 1,966 [ooeeieiinnnnn (VN P [ PO [V 29 |[. 07/25/2037 . |{1.B FM ....
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
..12566X-AL-2 |CLASS 2A2 16.537% 07/25/37 ...cevvvvnviinnnnnns . 02/25/2026 . |Paydomn ......euuiviiiiiiiniiniiiins Jennenieniies feeeeeeiinan 22 FON 430 [ < I I 393 |, 0 s (L7 (U (167) [oenneeeinnnnns [ PR 26 [oooeiiiinnnnns (1 P [ PO [V 12 |. 07/25/2037 . |[1.CFM ....
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
..12566X-AL-2 |CLASS 2A2 16.537% 07/25/37 ...cevvvenvvvinnnnnns . 03/25/2026 . |Paydonn ......euuiiiiiiiiiniiiiiiins feniineeeeiiiies feeeeeeiiian M5 o, L1 PO 7 B R, 72 R 0 e ()] R [ R ({7 PO [ PR 45 [t (1 P [ PO [V 20 |. 07/25/2037 . |[1.EFM ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 3,943 | 3,943 [....eiiins 3,950 [..ooivivnnnns 3,949 [ooooiiiiiinnns 0 e ()] R [ R ({7 PO (U1 O 3,943 [ (1 P [ PO [V 23 |. 06/25/2047 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR3
.. 12646X-AY-8 |CLASS B3 144A  3.392% 05/25/43 ................ . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,545 [ooooooennins 1,645 [oooooinenens 1,497 oo 1,510 |oeeeiniins [ O [T [ R [T [V P 1,545 | (1 P [ PO [V N 9 |. 05/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VRS
.. 12647V-AZ-8 |CLASS B3 144A  3.622% 10/25/43 ...........u.... . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiinn feriineeeriniineees o 1,711 | 1,711 [, 1,664 |oeeennns 1,682 |oveeeiiiienns [ O 29 | [ R 29 | [V P 1,71 [ (1 P [ PO [V 10 |. 10/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
.. 12648A-BA-7 |CLASS B3 144A  3.606% 11/25/43 ................ . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 1,226 [oooiiiennnnns 1,226 |oeeeenens 1,201 | 1,207 | [ O 19 | [ R 19 | (U1 O 1,226 |ooveenis (1 P [ PO [V N 7| 11/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 |CLASS A2 144A  3.822% 04/25/44 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 1,082 |oeeeeennns 1,082 |oeeeennnns 1,148 | 1,158 [oveeiiiiinnns 0 s [W:) ) (U P (/) ) (U1 O 1,082 [ (1 P [ PO [V N 7 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-BD-6 |CLASS B3 144A  3.822% 04/25/44 ................ . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 177 s L A 175 | 176 [ooeeiiiiiinnnns [ PR 2 P [ PR 2 | [V P 177 o (1 P [ PO [V N 7 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR3
..12648T-AS-8 |CLASS B3 144A  3.999% 07/25/44 ................ . 03/01/2026 . |Paydomn ....ceuunviriiiiiiiiiiiiiinn feriineeeriniiieees [ 5,219 |oeeeiriinns 5,279 [ooiiiiennnns 5,154 [oooiiinnnnns 5,135 [oooiiiiiiinnnns (U P 144 |, (U P 144 |, [V P 5,219 [evviiiiiinnnns (1 P [ PO [V 35 [. 07/25/2044 . |1.A ........
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2004~
..12667F-WU-5 |27CB CLASS A1 6.000% 12/25/34 ................ . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 3,045 [oeeiiiiine 3,045 [....ocoennnns 2,696 |.eevunnnnnns 2,598 [oooiiiiiinnnns (U P M7 | (U P M7 | (U1 O 3,045 [oooiiiininnnns (1 P [ PO [V 33 |[. 12/25/2034 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 [CLASS 2A2  4.293% 05/25/35 ......evvvvvvinnnnnns . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 1,548 [ooooooiennins 1,548 |ooeeennns 1,025 |oeeennns 1,043 | (U P 505 |..oiiiiiinnnns (U P 505 |.oiiiiiiinnnns (U1 O 1,648 | (1 P [ PO [V 11 . 05/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-GA-5 | 19CB CLASS A2  8.596% 06/25/35 .......evuvnnnn. . 03/25/2026 . |Paydomn .....euuvieiiiiiiiiiiiiiins forineeeriniiees [ TNV VA R 2,510 | 1,895 |oeeiiiienns 1,883 |oveeiiiiinns (U 1,134 | (U 1,134 | (U1 O 3,017 o (1 P [ PO [V 41 |. 06/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 |23CB CLASS A3 9.369% 07/25/35 ..........ceuunn . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 1,037 |ooveeins 1,087 | 750 |ooeviiiiinnns 850 |..ocivviinnnns (U P 187 [oeeeiiiiiiinnns (U P 187 [ooeeiiiiininnns (U1 O 1,087 [ooeeeiiiiinnnnn (1 P [ PO [V 16 |. 07/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-TM-5 |26CB CLASS A1 4.293% 07/25/35 ......ccevvennn. . 03/25/2026 . |Paydomn ......euvvieiiiiniiiiniiiiinn fereineeeriiiiees [ 1,199 [oeneens 1,199 | 838 |....covvnnns A L I PO (U P 488 | (U P 488 | (U1 O 1,199 | (1 P [ PO [V N 9 |. 07/25/2035 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ...oevvviiiiininiiniiiininnnns . 03/01/2026 . |Paydomn .....cvueneriiiiininiiniiiins ferinneeeeiiies feeeneeeeiinins -2 R O 866 |.eevuiiiiiiinn [CI0LCT PO 514 | (U P 208 | (U P 208 | [ PR 811 | (1 P [ PO [V N 6 | 11/25/2035 . |3.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 ...oevvvviiiiniiiiiiiiiinnnns . 01/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiins fenineeeiiiiinnes feeeneeeeeinins 866 [........ceennnns 866 |.eevuiiiiiiinn [CI0LCT PO 514 | (U P 302 | (U P 302 | [ PR 866 |...ouiiinnns (1 P [ PO [V N 4 | 11/25/2035 . |3.B FM ....

COUNTRYWIDE HOME LOANS SERIES 2003-56 CLASS
.. 12669F-AU-7 | 3A7B  5.903% 12/25/33
COUNTRYWIDE HOME LOANS SERI
.. 12669F-RB-1 | A8 5.500% 03/25/34 .........coviiiiiiiiiiiiannns . 03/01/2026 . | Paydown
COUNTRYWIDE HOME LOANS SERIES 2004-29 CLASS
..12669G-JB-8 |2A1  4.453% 02/25/35 ...
CHASE MORTGAGE F INANCE COf

. 03/01/2026 . | Paydown ... . 12/25/2033 . |[1.A FM ...

. 03/25/2034 . [1.A FM ...

. 03/25/2026 . |Paydown ... . 02/25/2035 . |1.A FM ...

..16158R-AC-0 | CLASS A3 144A  4.000% 04/25/49 ................ . 03/01/2026 . | Paydown . 04/25/2049 . [1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~

..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 . . 03/01/2026 . | Paydown ... . 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019

.. 161590-AJ-3 | CLASS A5 144A  3.500% 03/25/%0 ................ . 03/01/2026 . [Paydown . 03/25/2050 . [1.A ........
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CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
..161591-BH-6 | CLASS A15 144A  3.500% 03/25/50 .............. . 03/01/2026 . |Paydomn ....ceuunvieriiiniiiiiiiinnn foviineeereniiineees o 6,504 [............ 6,504 |..coeeiins 6,679 |.cevunnnnnns 6,685 |............... 0 s (181) [oeeneiiinnnnns 0 . 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2024-1
..16160D-AA-1 | CLASS A2 144A  6.500% 01/25/55 .. . |- 03/01/2026 . | Paydown ... 108, 144 . 01/25/2085 . |1.A ........
CHASEFLEX TRUST SERIES 2006-2 CLAS:
.. 16165M-AD-0 [3.993% 09/25/36 .......cevvvrnniiiiiiniiniiniinnnans . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 2,548 |oeeiiiiine 2,548 |...ooooennnns 2,108 |.eevennnnnns 2,100 |oieiiiinns (U P M8 | (U P M8 | (U1 O 2,548 |oooiiiiiinnnns (1 P [ PO [V 20 |. 09/25/2036 . |1.A FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 |CLASS 1A4A  4.154% 10/25/35 ....ccvvvvnnrnnnnnne . 01/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiiinn feriineeeeiniieees e 1,051 s 1,067 [oooeiiiiiiinnnns 871 | 1,017 [ooeeiiiiiinnnns [ O L2 F [ R L3 [V P 1,051 [ (VN P [ PO [V N 4 |. 10/25/2035 . |1.B FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 |CLASS 1A4A  4.154% 10/25/35 ....ccvvvvnnnrnnnnne . 02/01/2026 . |Paydomn ....euuunviiiiiiiiiiiiiiiiinn fereneeeriniieees [ 1,051 |oons 1,068 [ooeiiiiiinnnnns 873 |.ooiiiiiinnns 1,019 | [ O L7 F [ R L7 F [V P 1,051 [ (1 P [ PO [V N 7 | 10/25/2035 . |[1.CFM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 |CLASS 1A4A  4.154% 10/25/35 ....ccvvvvnnnnnnnnnn . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 1,044 [.....ooeeies 1,044 |, 853 | 996 |...covvnnnnnns [ PR L1 [ PR L1 (U1 O 1,044 | (1 P [ PO [V 11 ). 10/25/2035 . |[1.D FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323\1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 03/18/2026 . |Various ........cceeevvriviinnnnnnnns Jovvinneneiiininnnes foeneniins 136,919 |[........... 137,779 |eveeennnnns 141,959 |........... 140,142 |............... 0 s [E- AL (U (814) [cuvvnnnnnnnnnns (U R 139,327 [oooviiiiinnnnns (U (2,409) |......... (2,400) |............ 1,860 |[. 06/25/2058 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323)1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 02/01/2026 . |Paydomn ....ceuunviiiiiiiiniiiiiiinn ferineeeeeiiinees o 4,966 [......ooe.n. 4,966 |...oennnn [T A VA A 5,051 |l 0 s (€15 O (U P (£ P [V P 4,966 |......covnnnnns (1 P [ PO [V 29 |. 06/25/2058 . |1.A ........
FIRST NATIONWIDE TRUST SERIES 2001-4 CLASS
.. 22540W-EE-6 |4A2  4.157% 09/25/31 ..oovvvieniiiiiiiiiieee . 02/25/2026 . |Paydomn .....euueniriiiiiiiniiniiiinn fernneeeeiiiees feeeeeeiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 1 . 09/25/2031 . [5.B GI ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-9
.. 225458-5U-8 |CLASS 4A1  9.095% 10/25/35 ....cevvvvnniiiinnnnn . 03/25/2026 . |Paydonn ......euuiiiiiiiiiniiiiiiins feniineeeeiiiies feeeeeeiiian 488 foeeiiiiiiiinnns 488 |...ooovinnnnnnns 346 | 402 | [ PO -7 PO [ PR -7 PO [ PR 488 | (1 P [ PO [V N 7 | 10/25/2035 . |[1.A FN ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-8
.. 225458-X4-5 |CLASS 2A1  6.000% 09/25/35 .......vvvvvvvnnnnnns . 02/01/2026 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fenineeeiiiies feeeeeiiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 5 |. 09/25/2035 . |5.C FM ....
DEUTSCHE ALT A SECURITIES INC SERIES 2007-3
..25151K-AC-3 |CLASS 2A1  5.352% 10/25/47 ....ccvvvvnrviiinnnnn . 03/25/2026 . |Paydomn .....ouunveiiiiiniiiiiiiiiin Joreneeeeiiieees o 195,262 |...oennnnn. 191,856 |ooeeennnnn. 154,648 |.......... 166,058 [....ooevvvennns [V PR 29,204 |..ocovvinnnnnns [V P 29,204 |..ocovvnnnnnnns (U 195,262 |....ccovvnnnnns (1 P [ PO [V F 1,223 |. 10/25/2047 . |1.A FM ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2025-
..267951-AA-9 [RM1 CLASS A1A 144A  5.000% 05/25/55 ......... . 03/25/2026 . |Paydomn ......euuiviiiinniniiiiiiins feneeeeiiiiees feeeeeens 15,613 [..ooceeeeees 15,613 |ooeveeennnns 14,714 s 14,784 |ooeeeninne (U P 829 | (U P 829 | (U P 15,613 |oeeeiiiiinnn (1 P [ PO [V 95 |[. 05/25/2055 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024~
..268431-AA-1 [RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 03/25/2026 . |Paydomn .....euunveiiiiininiiiiiiinn Jerinneeeeiiieees foeneeein 114,242 |........... 114,242 |.......... 105,011 |oeeennnnns 104,865 [o.eeviivinnnnns (U 9,377 |vvviiinnns (U 9,377 |ovviiiiinns (U R 14,242 [..oooonnnennnns (1 P [ PO [V 701 |. 07/25/2054 . |[1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..26845E-AA-1 |RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 03/25/2026 . |Paydomn .....ouunveiiiiinininiiiiinn Jorinneeeiiiiineees o 100,180 |.......... 100,180 |........e... 94,012 [....covenens 94,069 |......cevnnnnns (U (70 1 O (U (70 1 O O (U 100,180 [.oevvevvnnnnns (1 P [ PO [V 879 |. 12/25/2054 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.299% 04/25/67 ................ . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 13,043 [onnne 13,043 |ooeeeennnnns 12,989 |ovveennnnns 13,333 [ 0 s () F (U (289) |.oevvvvnnnnnnns (U P 13,043 |oeviiins (1 P [ PO [V 84 |. 04/25/2067 . |1.A ........
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.880% 04/25/50 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 7,334 | 7,33 fooiiiiiinnnns 7,200 |veerennnnnns 7,682 . 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 ....oevvvvvvvvnnnnnnns . 03/01/2026 . |Paydomn ....cuuunviriiiiiiiiiiiiinns feriinenereiiiieees o 8,356 [oeiirrnnn 8,356 |.ieivuins 8,083 |iirinnnns 7,937 . 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 [A7 144A  3.500% 10/25/47 .....cooevvvvvnnnnnnns . 03/01/2026 . |Paydomn .....euunviriiiiiiiiniiiinnn forieneeeeiiiieees o 9,389 [eeiriinnn 9,389 [.....cevnnns 9,265 |[....cevvnnnnn 9,225 . 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 .......evvvvvvvrnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 60,441 |............ 60,441 |............ 58,541 [..ooovnennns 58,476 . 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-6RR CLASS
..33851F-BQ-9 [B2 144A  4.903% 10/25/48 .... . 03/01/2026 . | Paydown ... . 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851G-AZ-8 |CLASS AX4 144  0.500% 08/25/51 ................ . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U PO 154,039 |.....oeeens 152,924 . 08/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-BF-1 [CLASS AX17 14  0.150% 08/25/51 .. ... |- 03/01/2026 . |Paydown ... 2 3,337 [l 3,404 L . 08/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 201
..33851H-AC-7 |A3 144A  4.000% 04/25/48 ......cevvvvvnnnnnnnns . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 1,301 [oeens 1,301 | 1,401 |oennnns 1,400 . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 |A14 1444  3.500% 04/25/48 ... . 03/01/2026 . | Paydown ... ...52,101 ... 52,321 . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 .......coeeeee. . 03/01/2026 . |Paydomn ....eeuuiiiiiiiiiiiiiiiiins Joviiniieriiiiiniines forneeiiinnns 9,432 |ciiiennns 9,432 [...oiiiinnnns 9,645 [............. 9,664 |............... [ PO [X7] [U (282) |ooevvennnnnnnns (U 9,432 |oooiiiiiinnnn 0 | (U [ o 38 |. 03/25/2050 . |1.A ........
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FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-AR-8 |CLASS A15 144  3.500% 10/25/49 ................ . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,188 |ooveveeenns 1,188 [ooiiiinnnnns 1,214 oo 1,220 [oeeeeeiiinnnnns 0 s [£5) ) O (U P [ PO [V P 1,188 [ (1 P [ PO [V N 7 | 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .... ... |- 03/01/2026 . |Paydown ... L 4132 ... 4,231 L4132 .. . 12/25/2049 . |1.A ........
GCAT SERIES 2022-NQM2 CLASS A .
. 36169K-AA-4 [ 02/25/67 .evveniiiiiiiiiieiiiii e . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 31,509 |o.eeennns 31,509 |[...ocevenens 31,363 [..ocovvennns 31,997 |l 0 s (270 A (U (270 1 (U P 31,509 [...coovvnnnnnns (1 P [ PO [V 211 |. 02/25/2067 . |1.A ........
GSR MORTGAGE LOAN TRUST SERIES 2003-10 CLASS
..36228F-XX-9 [1A1  5.564% 10/25/33 ....oovvviiiiiiiiiiiiiinnn . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,766 |oeeeennnnnns 1,766 [.oooeveennnns 1,789 | 1,820 [oevvvvieennnns 0 s (£ A (U P (£S5 PO [V P 1,766 [oeeeeeiinnnn (VN P [ PO [V 16 |. 10/25/2033 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2003-13 CLASS
..36228F-YZ-3 [1A2  5.568% 10/25/33 .....evvviiiiiiiiiiiiiiinnn . 03/01/2026 . |Paydonn ...cccvuuneeiiiiiniiiiniiiinn feriineeeiiiiies feeeeeeeiinan 507 fooeeiiiiiiiinnns 107 R 503 |ooiiiiiiins 506 |....oovvnnnnnnn [ PR LI PO [ PR L PO [ PR LIV 7 (1 P [ PO [V N 5 |. 10/25/2033 . |[1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2005-AR7 CLASS
..362341-XE-4 |5A1  4.454% 11/25/35 ..ooovivvinniiiiiiiis . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiins feriineeeeeniieees i 4,769 |oeeeiiinne 2,801 | 2,401 | 2,055 [.ooiiiiiinnnns (U 2,715 | (U 2,715 | (U1 O 4,769 |..ooovvnnnnnnns (1 P [ PO [V 56 | 11/25/2035 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
..36242D-7K-3 |8A1  4.293% 06/25/35 ...ceevvvnniiiiiiiiiiees . 03/25/2026 . |Paydonn ......vuunieiiiiiiiiiiniiiins fenineeeeiiies feeeeeeiinans 46 | 496 |..ooeiiiiennns L1+ 484 | [ O 12 | [ R 12 | [ PR 46 [..oooovvnnnnnns (1 P [ PO [V N 4 |. 06/25/2035 . |1.A FM ....
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ................ . 03/01/2026 . |Paydomn ....cvuunviriiiiiiiiiiiiiinn forineeeriniieees [ 6,500 [.ooeiirnnnns 6,500 |..oeinns 6,754 |oeenennnnnns 6,889 |............... 0 s (390) |+vvvverrnnnnns (U (390) |.oevvevnnnnnns [V P 6,500 |oueuriiiiinnnn (1 P [ PO [V 26 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AA-4 | CLASS A1 144A  3.500% 03/25/50 .......eevnnnnnn . 03/01/2026 . |Paydomn ....cuuunvieiiiiiiiiiiiiiinn ferrineeeriniiees o 4,668 |.........e.n. 4,668 |.....cc..... 4,840 |oeevennnnnns 5,138 |l 0 s (470) [cvvvnnnnnnnnnns (U [7(0) ) [V P 4,668 |.eeiiiiinnnnn (1 P [ PO [V 15 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..36257Q-AQ-9 |CLASS B1 144A  3.965% 03/25/50 ........euunnnn. . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 7,282 oo 7,282 fooeiiiiinnnns 7,567 |oveeeennnnns T.484 | 0 s (251) |veeeeeninnnnns (U (251) |oevvvnnnnns (U1 O 7,282 [eeeiiiiinnnns (1 P [ PO [V 34 . 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AR-7 |CLASS B2 144A  3.965% 03/25/50 ................ . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 14,753 |ooeeeee 14,753 | 15,365 |oovvennnnnns 16,212 |l 0 s (458) |vvvvvrrnnnnnns (U (151 (U P 14,753 | (1 P [ PO [V 70 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 | CLASS A1 144A  3.500% 05/25/50 ........ennn.een . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 2,894 ..o 2,894 [............ 3,059 [...ccevvnnnns 3,079 |l 0 s (1) (U [QECE) ) PO [V P 2,894 [t (1 P [ PO [V 17 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AH-2 | CLASS A8 144A  3.500% 05/25/50 .........e....e. . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 1,578 [oooeeeenens 11,578 [oeeeenne 11,881 [oeinne 11,910 [oennnnnnnnnns 0 s (332) |vevvvrrennnnns (U [0 ) E (U P 11,578 | (1 P [ PO [V 67 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 | CLASS A2 144A  3.000% 01/25/51 .............ee . 03/01/2026 . |Paydomn .....uuunririiiiiiiiiiiiiins ferineeereniineees [ 9,978 [eeiiiinne 9,978 |..ooiinnnns 10,552 |oveveennnnns 10,649 |............... 0 s (671) [euvvnnnnnnnnns (U (74D ) (U1 O 9,978 [ooviiiininnnns (1 P [ PO [V 58 |. 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ5
..36260D-AD-2 [CLASS A4  3.000% 03/27/51 ..eovvennvvviinnnnnnns . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 4,358 |eeiiiinns 4,358 [..ooooinnnns 4,540 |.....coennnns 4,562 [oooennnnnnnnnn 0 s (204) |vvvveirennnns (U (L) (U1 O 4,358 [oooeiiiiinnnns (1 P [ PO [V 22 |. 03/27/2051 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ... . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiins feriineeeeeniieees i 4,750 oo 4,750 | 5,035 [...cccvvnnnnn 5,077 |oeeeeeeeeens 0 s (327) |vevvvrvennnns (U (K720 (U1 O 4,750 [oooeiiiinnnnnns (1 P [ PO [V 28 | 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2
..36262J-AU-9 | CLASS AX1 144A  0.550% 02/25/52 .............. . 03/01/2026 . |Paydomn ....cevuuniiiiiiniiiiiiiiiinn fernneeeiiiies feeneeeii [V (U PO 176,832 |.......... 177,660 [.....vvvnnnnnee 0 ... (177,660) [vvvvvverennns 0 |oueeen (177,660) [.....ccvvvnnnns [ (VN (1 P [ PO [V F 5,822 |. 02/25/2052 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 |CLASS A4 144A  2.500% 02/26/52 ........euunnnn. . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 22,369 |oeeennnnnns 22,369 [oooeieeenn 18,685 |............ 18,858 [ooviiiiinnnnnn (U 3,510 |ovveiiinnnns (U 3,510 |ovviiinnnnns (U P 22,369 [...ccovvnnnnnns (1 P [ PO [V 92 . 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 |CLASS A34 144A  2.500% 09/25/52 ............... . 03/01/2026 . |Paydomn ....ceuenvveriinninniiiiiinnn foveeneeeeiiiinneees [ 2,845 [0 2,845 | 2,440 (e, P (U P 389 | (U P 389 | (U1 O 2,845 |, (1 P [ PO [V 11 . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-
..36268S-AC-3 [LTV2 CLASS A3 144A  4.000% 12/25/52 ......... . 03/01/2026 . |Paydonn .....ovunvvviiiiniininiiiinnn fovieeneeeeiiiineees oo 171,208 [l 171,208 L 164,783 ) 164,575 |.oovvvennnnnnns (U 6,628 [ooeiiiinnnnns (U 6,628 [ooiiiiinnnnns (U R 171,203 |oeveeiieiinnnn (1 P [ PO [V F 1,233 |. 12/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 .. ... |- 03/01/2026 . |Paydoun ... . 102,806 |.... . 01/25/2054 . |1.A ........
GS MORTGAGE BACKED SECURITIES SER 1
..36271D-AA-5 |CLASS A1 144A  6.000% 06/25/55 ................ . 03/01/2026 . |Paydonn .....cuvnviviiiininniiniiinnn Jovinneeeeiiiinnees feenennn.. 26,824 [0l 26,824 |l 26,791 e 26,791 |ooiiiiiins [ O T F [ R [T F (U P 26,824 |.....covvnnnnns (1 P [ PO [V 230 |. 06/25/2055 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 . 03/01/2026 . | Paydown ... . 08/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/83 .............. . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 33,030 |oeeennnnnns 33,030 |[...ccevnnnns 32,493 | 32,509 [oooiiiiiinnnns (U P [ I (U P [ I (U P 33,030 [....ccvvvnnnnns (1 P [ PO [V 220 |. 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 .. . |- 03/01/2026 . [Paydown ... . 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIE:
..36418A-AG-2 [CLASS A21 144A  4.000% 06/25/59 .............. . 03/01/2026 . |Paydomn ...ceeeeniiiiiiiiiiiiiiiiiins Joinnnniiiiinnens foeneeneens 92,984 |.ooonns 92,984 |........... 93,696 |............ 94,223 [.vnnnnens 0 feenns (1,240) ). [ U (1,240) |.evvvnnnnnns [V 92,984 [....covvnnnnnns 0 | (U [ 497 |. 06/25/2059 . [1.A ........
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GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AG-4 |CLASS A21 144A  4.500% 02/25/59 ..........euunn . 03/01/2026 . |Paydomn ....cvuunvieiiiiniiiiiiiinns feriineeeeeiiiees [ 9,360 [ooeieenne 9,360 |.eevrnnnnnns 8,971 | 8,742 v (U P 618 | (U P 618 e [V P 9,360 [....ccovvnnnnns (1 P [ PO [V 70 |. 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AJ-8 |CLASS A22 144A  4.000% 02/25/59 . . |- 03/01/2026 . [Paydown ... .... 9,360 ....8,514 [.... .9,360 |.. . 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIE:
..36418\-AQ-2 |CLASS A32 144A  4.000% 02/25/59 ...........uun. . 03/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiinnn foriineeeeiniieees o 8,143 [oeeiiiine 8,143 |t 7,439 [ooooiiinnnnns 7,082 | 0 e 1111 (U 1,11 [ (U1 O 8,143 [.ooovinnnnnnns (1 P [ PO [V 54 . 02/25/2059 . [1.A ........
GREENPOINT MORTGAGE FUNDING TR SERIES 2006-
..39539G-AB-8 [OH1 CLASS A2~ 4.248% 01/25/37 .......ccvvunnnn. . 03/25/2026 . |Paydonn ......euuiieiiiiininiiniiiins ferineeeiiiies feeeeeiinin 895 |viiiiiiiinnn 519 [ LT PO 21 | (U P (ST (U P 654 | [ PR 895 [.oooviinennnns (VN P [ PO [V N 7 | 01/25/2037 . |[1.AFM .
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2006-14
..41162N-AC-1 |CLASS 2A1A  4.001% 01/25/47 ...ovvvvninvnnnnnns . 03/19/2026 . |Paydomn ......euviiiiiiiiiiiiiiiins feneeeeeiiies feeeeeen 96,173 ... 96,173 |[...coevnnnns 84,193 |.......eeent 91,002 |..ocvvvennnnnns (U LT VA I O (U LT VA R O (U P 96,173 |oevvvenneens (1 P [ PO [V 487 |. 01/25/2047 . |1.A FM .
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-2
..41164L-AB-5 |CLASS 2A1A  4.113% 05/25/38 ......oevvvvrennnn . 03/25/2026 . |Paydomn ......euuviiiiiiiiiiiiiniiinn feninneeeiiiies feeeeeeeens 18,335 [ooeiiiiine 18,335 |oeeeeennnns 16,193 |ovvvennnnns 16,738 [oooeiiiiinnnnns (U 1,596 |oveeeiiiinnns (U 1,506 |oveeeiiiinns (U P 18,335 |ovviiinines (1 P [ PO [V 155 |. 05/25/2038 . |3.A FM
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 |CLASS A1A  4.171% 09/19/37 ..evvvvvivriinns . 03/19/2026 . |Paydonn ......euuviriiiiniiiiiiiiiinn fereeeeeiiiees feeeeen 18,658 |............ 18,658 [............ 17,125 | 17,420 |oeveeninnnns (U 1,238 | (U 1,238 | (U P 18,658 |ooveviiiinnnnn (1 P [ PO [V 74 1. 09/19/2037 . |1.A FM .
IMPERIAL FUND LLC SERIES 2022-NaM3 CLASS A1
.. 45276K-AA-5 [ 144A  4.380% 05/25/67 ....ovvvvvvviinnnnnnnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 26,746 |............ 26,746 |............ 26,746 |............ 21,372 |eeeeeeeeeen 0 s (626) [..vvvvnnnnnnnne (U (626) [cevnrevrnnnnns (U P 26,746 |ooovnnnnnnns (1 P [ PO [V 204 |. 05/25/2067 . |1.A ........
INDYMAC INDX MORTGAGE LOAN T SERIES 2005 AR6
..45660L-GE-3 |CLASS 2A2  4.453% 04/25/35 ......evvvvvvvinnnnns . 03/25/2026 . |Paydomn ......euvviiiiiiiiiiiiiiiiinn feriineeereiiieees [ 3,384 | (10,821) |............ (7,776) [eeiiviiinnnns (U P (U . 11,159 [ooeeiiiiiinnnns (U . 11,159 [oooeiiiiinnnnns [V P 3,384 [.ooiiiiiinnnns (1 P [ PO [V 109 |. 04/25/2035 . |[1.A FM .
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS
. A46591F-AZ-7 |B2 144A  4.444% 11/25/49 .......covvvnniiiiinnnnn . 03/01/2026 . |Paydomn .....vuunviriiiiiiniiiiiinns feriinenereniineees o 7,831 [ooiiiiiiinnns 7,831 | 8,305 |iiivinnnnns 8,188 [..vviiiiinnns 0 s (357) |vvvvrernnnnns (U ([0 (U1 O 7,831 | (1 P [ PO [V 57 | 11/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-CL1
..46591H-AA-8 [CLASS M1 5.143% 04/25/47 .....ccovvvnvvinnnnns . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 7443 | 7,443 |.oooooinenns 7,443 |.oooooennnnns 7,390 |oviiiiinns [ O S [ R S (U1 O TA443 [, (1 P [ PO [V 64 |. 04/25/2047 . |1.C FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS
.. 46591K-AC-7 |A3 144A  3.500% 03/25/50 ...cevvvvnvvrvvvnnnnnns . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 5,539 |.oiieiis 5,539 [oiiiiinnnns 5,858 |iiveinnnns 6,032 |............... 0 s (493) |vevvvrrnnnnns (U (493) |.oovvvvnnnnns [V P 5,539 [ooiiiiiiiinnnn (1 P [ PO [V 21 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BQ-3 |CLASS B1 144A  4.339% 05/25/50 ................ . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 14,964 |............ 14,964 ...l 14,042 |oooeenennnns 14,209 |oeveennininns (U P [T . (U P 795 |ooviiiiiinns (U P 14,964 | (1 P [ PO [V 111 [. 05/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV1
..46591N-BH-9 | CLASS A15 144  3.500% 06/25/50 ........evvn.en. . 03/01/2026 . |Paydomn ....cuuuniiiiiiiiiniiiiiiins feriineeeriniiees o 8,140 [.....covnnens 8,140 |..ooveennnns 8,656 |...couunnnnn. 9,138 |l 0 s (999) |.vvvvvvvnnnnns (U (999) |.ovvvvvnnnnns (U1 O 8,140 |oriiiiinnnn (1 P [ PO [V 28 | 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
..46591X-AJ-4 A5 144A  3.000% 01/25/51 ....oovvvvivnnnnnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 39,586 |.....oeeenn. 39,586 |............ 41,29 |............ 40,827 |.oooeeeienns 0 fens (1.240) | (U . (1,241) v (U P 39,586 [.......ceunnnns (1 P [ PO [V 233 [. 01/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-AE-4 [A3X 144A  0.500% 08/25/50 .....coevvvvvvnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U FO, 5,230 [.ooovinnnnns 7,210 |, 0 fens (7,210) feuvvnnnnnnnnnns (U . (7,210) [ounniiiinnnnns [ (VN (1 P [ PO [V 331 |. 08/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 [A15 144A  3.500% 08/25/50 .....evvvvvvvvvnnnnnns . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiiinn feriineeeeiniiineees o 2,806 [..occennnnns 2,806 |...ooennns 3,011 |ovvenennns 3,057 |ooeeeeieeenns 0 s (250) |+vvvverrnnnnnns (U (250) |.oevvvnnnnnnns (U1 O 2,806 |ouueiiiiinnnn (1 P [ PO [V 15 |. 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-3 CLASS
.. 46592K-BS-0 [AX4 144A  0.300% 07/25/51 ...oovvvvvvrnnnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U FO, 5,26 |[....ccovnnnnn 5,622 [.cooiinnnnnnns [V R (5,622) |..coeeeeeennnn [V A (5,622) |vvvennninnnnns [ (VN (1 P [ PO [V 255 . 07/25/2051 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2021-5 CLASS
..46592L-BL-3 [AX1 144A  0.327% 08/25/51 .....evvvvvinnnnnnnnns . 03/01/2026 . |Paydonn ....covuuneiiiiiiiiiiiiiiinn fennneeeiiiies feeeeeiiii [V (U F 31,161 |oeveennnnnns 31,601 |oevvriiinnnnns [V R (31,601) [cevvvrrernnnns (U - (31,601) [ouvnnivinnnnns [ (VN (1 P [ PO [V F 1,051 |. 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 . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 22,520 |ouinnn 22,520 foeeiriiine 17,840 |ooeeeennnnne 17,817 [oeeeiiiiinnnnns (U 4,703 | (U 4,703 | (U P 22,520 [.ooeiiiinnnnnns (1 P [ PO [V 96 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 | A15 144A  2.500% 02/25/52 ... . 03/01/2026 . |Paydonn ......eenvvviiinnnnniiniiinnn fovvenneeeeiiniinnees foeneen 11,2600 [l 11,260 i 9,416 | 9,368 [0 e 1,893 | ...1,898 |[... . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI S
..46592X-BP-8 [A15 144A  2.500% 04/25/52 ......cevvenvvrrnnnnn . 03/01/2026 . |Paydomn .....euunviriiiiiiiiniiiinnn foriineeeriniieees o 6,384 [............ 6,384 |..oooeiinn 5,348 |[....ccovnnnns 5,309 [o.oooiiiiinnnns (U 1,076 [ooeeiiiinnnnnns (U 1,076 . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2005-A1 CLASS
..466247-LP-6 |3A1  5.293% 02/25/35 ... . 03/01/2026 . | Paydown ... . (45)). .. (45))... . 02/25/2035 . |1.A FN .
JP MORGAN ALTERNATIVE LOA 2
..46627M-BY-2 | CLASS 4A1  4.675% 01/25/36 ....ovvvvvvvvnnnnnnns . 03/01/2026 . |Paydomn .....ouunviviiiiiiiiiiiiiinnn feriineeeeiniiieees o 7,438 |oeeeiiins 7,438 | 5,004 s 4,410 |...ooeeens 1,231 | 1,798 [oooiiiiiinnnnns (U 3,029 |oiiiiiins (U1 O 7438 [t (1 P [ PO [V 63 |. 01/25/2036 . |3.A FM
JP MORGAN MORTGAGE TRUST SERIES 2007 A4 CLASS
..46631J-AA-6 [1A1  4.624% 06/25/37 ... .. |- 03/01/2026 . [Paydown ... ..22,210 |.. . 06/25/2037 . |[1.A FN .
JP MORGAN MORTGAGE TRUST
..46647E-AE-1 [1A5 144A  3.372% 10/25/46 .....eevvnviiiinnnnns . 03/01/2026 . |Paydomn ....evueiiiiiiiiiiiiiiiiiins Joveiniieiiiinnnnees foreeeneinnndd 6,176 [............. 6,176 |......ooo... 6,214 |t 6,210 | 0 Joeeeeeennn (33) [oevvennnnnnnnnn [ U (83) |eveenniinnnns (U 6,176 oo 0 | (U [ o 35 [. 10/25/2046 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 [ 1A7 144A  3.500% 08/25/47 .....coeevvvvvnnnnnnns . 03/01/2026 . |Paydomn ....cvuunvieiiiiniiiiiiiinns feriineeeeeiiiees [ 9,612 [oeeiiiinne 9,612 |eevennnnns 8,901 |.ovvennnnnns 8,685 |...covunnnnnnns (U P [S72 2 (U P (72 2 [V P 9,612 [ooiiiiiinnnnns (1 P [ PO [V 56 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 A8 144A  3.446% 01/25/47 .... . 03/01/2026 . | Paydown ... ... 14,939 ... 14,939 ... 14,884 |.... .. 14,939 |.. . 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648H-AG-8 |A7 144A  3.500% 05/25/47 .....eevvvvvivnnnnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 13,252 [oeeiiiinne 13,2582 [ooivieinnnns 13,146 |oooveennnnns 13,090 |oveeiiiiinnns (U P ST PO (U P LS T PO (U P 13,252 |evviiies (1 P [ PO [V 79 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.652% 05/25/47 .....ccevvvnvviviinnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 11,545 [ 11,545 |oooeeeniins 11,504 |ooveennnnns 11,503 |oeveeiiiiinns [ O L7 F [ R L7 F (U P 11,545 | (VN P [ PO [V 71 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .........cevvvunniens . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 10,132 [oooeeennnens 10,132 |oeeeennnnns 10,043 |oovvennnnnnns 9,994 [....oooiiinnnns (U P 138 [ (U P 138 [ (U P 10,132 | (1 P [ PO [V 68 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 ......ccovvvvnnnnenns . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 4,363 [oeeiiiinnne 4,363 [......ceennnn 4,355 [.ooiiiinnnnns 4,346 |.ooeiiiiinnnnns [ O L 1A [ R L 1A (U1 O 4,363 [..ccovvnnnnnnns (1 P [ PO [V 25 |. 11/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-A0-7 |AX1 144A  0.371% 11/25/48 .....covvvvnrrerinnnnn . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U FO, 3,767 |oveerennnnnns 5,193 [ [V R (5,193) |.oeeeeeeees [V A (5,193) |vvvenninnnnns [ (VN (1 P [ PO [V 324 . 11/25/2048 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 ......cceevvvvvnnnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 18,008 |.......eeens 18,098 [........... 17,478 |............ 16,979 |ovveeninnnns (U 1,19 [nns (U 1,19 [nns (U P 18,098 |ovveviiiiiinnn (1 P [ PO [V 81 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AC-2 |A3 144A  4.000% 05/25/49 .......ovvvvvvnnnnnnns . 03/01/2026 . |Paydomn .....vuunviiriiiniiiiiiiiinnn foriineeeriniineees o 2,682 |ceeeiiene 2,682 |iiiiins 2,693 [......oeenens 2,699 [..ccooinnnnnne 0 s [0 T (U P [0 ) . [V P 2,682 |.ocoovnnnnnnns (1 P [ PO [V 17 |. 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-8 CLASS
..46650M-BG-1 B2 144A  4.042% 01/25/49 ......covvvnniiniinnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 13,525 [ooeiiiiine 13,625 |[ooiviennnns 14,192 | 14,014 | 0 s () PO (U (489) |..ovvvvnnnnnns (U P 13,525 |ovviviins (1 P [ PO [V 90 |. 01/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AC-6 |A3 144A  3.994% 08/25/49 .........cvvvvvvvrnnnnnn . 03/01/2026 . |Paydonn ...ccevuunvriiiiiniiiiniiiins fennineeeiiiies feeeeeeeiinins 700 fooeeriiiiinnnnns 700 |oeeeeeiiiiennns L2 R TTT foiniinnns 0 s [V£0 ) R (U P (V40 ) . [ PR 700 |eeeeeiienens (1 P [ PO [V N 4 |. 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AX-0 [B1 144A  4.443% 08/25/49 .......ovvvvvvivvnnnnnns . 03/01/2026 . |Paydomn ....cvuunviiiiiininiiiiiinnn foriineeeriniieees [ 5,110 [ooiivinnnnns 5110 |oveieennns 5,356 [....covnnnnn 2 (U F 0 s [REA0] (U VA D [V P 5,10 |oviiiiinnnnn (1 P [ PO [V 37 | 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 |CLASS B1 144A  4.672% 12/25/49 ................ . 03/01/2026 . |Paydomn ....ceuunviiiiininiiiiiiinn Jovinneeeiiiineees foeneeein 107,799 |........... 107,799 [ooeennnnns 116,063 |.......... 115,686 [..oeevvvennnnns 0 fens (7,887) [cevvnnnnnnnnnns (U . (7,887) [cuneevinnnnnn (U 107,799 |ovveeniiiiinnnn (1 P [ PO [V 836 |. 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.672% 12/25/49 ................ . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 26,950 |..eeennnnn. 26,950 |......oeeens 28,711 | 28,630 |..oooeeeeennns 0 fens (1,680) [cuvvvvnnnnnnnns (U . (1,680) [cennevvrnnnnnn (U P 26,950 |[.....ccovnnnnns (1 P [ PO [V 209 |. 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AC-4 |A3 144A  3.500% 12/25/49 .......cvvvvvviviinnnnns . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiiinn feriineeeeiniiineees o 2 | VA R 2,17 s 2,279 [ooeiiiinnnnns 2,487 |l 0 s [E7R 0 (U (674 ) AR (U1 O 7% VA PO (1 P [ PO [V 13 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AR-1 [A15 144A  3.500% 12/25/49 ......covvvnvvvinnnnn . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 141 | 1411 | 1,411 |, 1411 |, [ PR (VN P [ PR (VN P (U1 O 1411 [ (1 P [ PO [V N 8 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AC-0 |CLASS A3 144A  3.500% 02/25/50 .........eunn... . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 1,704 |oooeeens 1,704 oo 1,758 o 1,778 [ 0 s (74) [ervnninninnnns (U P (74) | (U1 O 1,704 | (1 P [ PO [V N 7 | 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AR-7 | CLASS A15144A  3.500% 02/25/50 .........eunn... . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 5,537 [oveeiiiinne 5,537 [ooiiiiinnnns 5,576 |oueevennnnnns 5,500 [.ccooiinnnnns 0 s (650 A (U P (£S5 P (U1 O 5,537 [evviiiiiinnnns (1 P [ PO [V 24 . 02/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AZ-9 |CLASS B1A 144  3.213% 02/25/50 ........euunn.n. . 03/01/2026 . |Paydomn ....cevueniviiiiniiiieiiiinn feneeeeeiiiees feeeeeeeens 18,578 |[.ooveevnnnns 18,578 [oeeinnne LA F 17,538 |oveveeiieiens (U 1,040 [ooiiiiiinnnnns (U 1,040 [oooiiiiinnnnnns (U P 18,578 |oveeniiiiiinnnn (1 P [ PO [V 88 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-HYB1
..46651F-AS-0 |CLASS B2 144A  5.095% 10/25/49 ................ . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 30,897 [ 30,897 |.....coennnn 28,892 [...covnnnnns 30,707 |oveeeniiiinns (U P 190 [oooiiiiiiiinnns (U P 190 [ooeiiiiiininnns (U P 30,897 |evvrinninns (1 P [ PO [V 189 |. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLAS!
..46651G-AC-3 [A3 144A  3.472% 02/25/50 .... ... |- 03/01/2026 . |Paydown ... . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651H-BQ-9 |CLASS B1 144A  4.360% 03/25/50 .......euvnn.eee . 03/01/2026 . | Paydoun . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BT-3 | CLASS B2 144A  4.360% 03/25/50 .. . |- 03/01/2026 . | Paydoun ... . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651X-AJ-1 | A5 144A  3.500% 06/25/50 ....evvvnvvvivnnnnnnnns . 03/01/2026 . | Paydoun . 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 |B1 144A  3.815% 06/25/50 .... . 03/01/2026 . | Paydown ... . 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651Y-AH-3 [A5 144A  3.500% 05/25/50 ......eeoviviivvnnnnnns . 03/01/2026 . |Paydomn ...ceeeeniiiiiiiiiiiiiiiiiins Joinnnniiiiinnens foeneeneens 12,972 oo 12,972 it 13,234 [....ooeeeees 13,327 oo [ PO (354) |.vveerernnnnnns [U (354) |.ovvvnnnnnnnnns [V 12,972 |, 0 | (U [ o 75 |. 05/25/2050 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ...ovvvnvriiiinnnnnnnns . 03/01/2026 . |Paydomn ....cvuunvieiiiiiiniiiiiinnn fereneeeeeniiees [ 7,848 |o.oooiiinnnns 7,848 |ienns 8,223 [..ocevvnnnnnn 8,261 |l 0 s (413) |evereeiiinnnns (U (413) | [V P 7,848 | (1 P [ PO [V 32 . 03/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLAS!
..46652T-BI-9 | A15 144A  3.000% 03/25/51 .. .. |- 03/01/2026 . |Paydoun ... ... 3,057 |.... (114) . 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46652T-CC-2 [AX4 144A  0.400% 03/25/51 ..oovvvvnvvinnnnnnnns . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U P 958 |...cevvnnnnns 1,497 [0 [ (1,197) [0 s (1,197) [eeiiiiinnnnns [ (VN (1 P [ PO [V 44 |. 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 . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 2,974 oo 7L N 3472 | 3,206 [oooininnnnnns 0 s (230) |+vvvverrrnnnns (U (230) |-oevevvnnnnnns [V P 2,974 |t (VN P [ PO [V 12 | 12/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV2
..46653L-BT-2 |CLASS A15 144  3.000% 11/25/50 .......eeeneeeee . 03/01/2026 . |Paydomn ....cvuunviiiiiiiiiiiiiiinns ferineeereniiees [ 6,081 [...ccovnnnns 6,081 [eeerieenne 6,511 | 7,023 |l 0 s (7)1 FO (U [(CZX) T E [V P 6,081 |oueiiiiinnnn (1 P [ PO [V 37 | 11/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLASS
..46653P-BQ-9 | AX1 144A  0.130% 10/25/51 ....cevvvvnnniiiinnnnn . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 20,529 | 20,735 |oeeeieieenns [V R (20,738) |-oeeeeeeennns (U - (20,735) |.oevevnnnnnnns [ (VN (1 P [ PO [V 676 |. 10/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 ......evvvnvvvvnnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 15,882 |[...ccevnnnns 15,882 |ovevvennnnns 13,304 |oeeeennnnns 13,278 |oveeeeininns (U 2,604 |...onnnns (U 2,604 |..oinnns (U P 15,882 |oveeniiiiinnnn (1 P [ PO [V 64 |. 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 |A3 144A  2.500% 08/25/52 ....evvvvnrvvirinnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 24,998 |oooeennnn 24,998 |............ 23,166 |............ 23,092 [oooiiiiinnnnns (U 1,906 [oooeiiiiinnnnns (U 1,906 [oooeiiieinnnnns (U P 24,998 |...ccovvnnnnnns (1 P [ PO [V 108 . 08/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AB-9 |CLASS A2 144A  2.774% 05/25/52 .......ccuuun... . 03/01/2026 . |Paydomn .....euvnvvviiininniiiiiiiinn foreeeeeeiiiineeees [ 35,439 |[.....oeenens 35,439 oo 35,436 .o 35,453 [ooviiiininnns 0 s (L) T (U P (R P (U P 35,439 |oeiiiiiiinnnn (1 P [ PO [V 142 |. 05/25/2052 . |1.C ........
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AD-5 |CLASS AX1 144 0.430% 05/25/52 .......eeunnenn. . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U PO 128,703 |oeveennnnn. 129,531 |l 0 ... (129,531) [cevvvnnnnnnnnne 0 |oueeen (129,531) |.oovvvvinnnnnns [ (VN (1 P [ PO [V F 3,378 |. 05/25/2052 . |1.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AB-1 | A2 144A  3.500% 10/25/52 ....covvvnviivvnnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 22,281 | 22,281 | 21,160 |oveeeennnnns 21128 | (U 1,183 | (U 1,183 | (U P 22,281 [ooiiiiiiinnnns (1 P [ PO [V 147 . 10/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......evvvvvivnnnnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 22,281 | 22,281 | 20,509 |....covnnnns 20,464 |......ovnnnnnnn (U 1,818 [oooiiiiiiinnnns (U 1,818 [oooiiiiiinnnnns (U P 22,281 [ (1 P [ PO [V 126 | 10/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-6 CLASS
..46655K-AD-8 |A3 144A  3.000% 11/25/52 ....eevvvvvinnnnnnnnns . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 61,609 |[........... 61,609 |....coe.... 56,738 |......ceunns 56,952 [....eevvinnnnnn (U 4,657 |oveiiinnns (U 4,657 |oveiiiinns (U P 61,609 |...covvneenns (1 P [ PO [V 337 |. 11/26/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 |A2 144A  5.500% 07/25/53 ...coovveniviiiinnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 38,865 |........... 38,865 |............ 38,331 [ooviieennns 38,255 [.ooiiiiinnnnnn (U P (S [V PO (U P (S [V PO (U P 38,865 |...evuuninnns (1 P [ PO [V 403 |. 07/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cevvvniiiiinnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 90,529 |oeeennnnns 90,529 [............ 89,681 |..evvunnnnns 89,327 |oiviviinnnns (U 1,202 | (U 1,202 |oeeeenininns (U P 90,529 |[.ooeiivvnnnnnns (1 P [ PO [V 752 |. 10/25/2053 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-AV-3 [A9A 144A  5.500% 03/25/55 .....cevvvnniiriinnnn . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 30,352 |oeeennnnnns 30,352 [oeiieennn 30,062 |............ 29,875 |oiiiiiiinns (U P LY P (U P LY A PO (U P 30,352 [oooiiiiiiinnnns (1 P [ PO [V 297 |. 03/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 .........uuunnn. . 03/01/2026 . |Paydomn .....euvnvvviiiniiiiiiiiiiinn foreeneeeiiiieees [ 93,359 |[....coennnns 93,359 [oeeiieene 91,13 [t 90,685 |......evvnnnnnn (U 2,674 | (U 2,674 | (U P 93,359 |oiiiiiiinnnn (1 P [ PO [V 648 |. 04/25/2055 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AC-2 A3 144A  6.000% 11/25/54 ......ovvvvvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 46,744 |.oooennnnnnn 46,744 |............ 46,539 |............ 46,292 |.ooeeiiinnnnnn (U P 451 | (U P 451 o (U P 46,744 |..oooovnnnnnnns (1 P [ PO [V 504 |. 11/25/2054 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AD-0 [A4 144A  6.000% 11/25/54 .....coevvvvvnnnnnns . 03/01/2026 . |Paydomn ....ceveneriiiininiiiiiiinn Joinneeeeiiineees o 124,650 |........... 124,650 |........... 124,002 |....coeeens 123,594 [.ooiiiinnnnnns (U 1,056 [ooooiiiiinnnnns (U 1,056 [oooiiiiiinnnnns (U R 124,650 |oovenniiiinnnnn (1 P [ PO [V F 1,344 |. 11/25/2054 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AP-3 [A11 144A  4.912% 11/25/54 . ..covvveniinnnnnnns . 03/25/2026 . |Paydonn .....evuuniriiiininiiniiiins feneeeeeiiiees feeeeeeeens 93,487 |oeeernnnnnnn 93,487 |...ccovnnnns 93,487 |...covvnnnns 93,676 |.....oeeeennnn 0 s (117 (U (188) [cvvvnrevinnnnns (U P 93,487 [.ooeeivvnnnnnns (1 P [ PO [V 844 | 11/25/2054 . |1.A ........

LEHVAN MORTGAGE TRUST SERIES 2007-1 CLASS 2A2

..52521F-AE-7 | 2.837% 02/25/37 .. . 02/25/2037 . 15.B Gl ....

. 02/25/2026 . |Paydown ...

LEHVAN MORTGAGE TR 2

.. 52521R-AR-2 | 2.877% 06/25/37 ...evvveeuiiiiiiaiiiiiiiiieeeeis . 02/25/2026 . [Paydown ......ccvviiiiiiiiiiiiiiens foeiiiieeeeniiies | [V O [V PO 17 . 06/25/2037 . |5.C FE ....
LEHVAN XS TRUST SERIES 2007-7N CLASS 1A1A

..52524G-AA-0 | 4.233% 06/25/47 .. .. |- 03/25/2026 . | Paydoun ... 131,997 118,413 |.... . 06/25/2047 . |1.A FM ...
MASTR ASSET SECURI

..55265K-3T-4 | CLASS 3A7 ~ 5.250% 12/25/33 .......ceeveunnnnns . 03/01/2026 . [Paydown ....coovvviiiieiiiiiiiiinns foiiiiieeeiiiiees i 1,794 | 1,79 | 1,858 . 12/25/2033 . |[1.A FM ...
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A

..552850-AA-0 | 4.000% 05/25/67 .. . 03/01/2026 . | Paydown ... . 05/25/2067 . |1.A ........

MASTR ALTERNATIVE
..576434-D8-4 | CLASS 2A1  6.000% 02/25/35 ....oovvvvveeeennnnn . 03/01/2026 . [Paydown .....ovovveeiieiiiiiiiiiiens foviiiiiiiiiiiiiies Joeiiiiiiieens 20 i 20 Joooriiiiiinns AU OO 20 oo [ [V PPN [V [V PPN [ o 20 Jooiiiianne [V PPN [V (O PPN 0 | 02/25/2035 . |1.A FM ....
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MELLO MORTGAGE CAPITAL ACCEPTA SERIES 2021-
..585495-CA-0 [MTG1 CLASS AX1 144  0.151% 04/25/51 ......... . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U F 13,133 |oeveeins 13,983 |l [V R (13,983) |-ooeeeeeeennnn (U - (13,983) |..evvvvnnnnnnns [ (VN (1 P [ PO [V 470 |. 04/25/2051 . |1.A FE ....
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 [MTG2 CLASS A9 144  4.314% 10/25/48 .. . |- 03/01/2026 . [ Paydown ... .. (30))... . 10/25/2048 . |1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 200!
..589920-6M-5 [CLASS A1 4.430% 01/25/29 .....covvvnnvrrnnnnn . 03/25/2026 . |Paydonn ......vuunieiiiiiiiiiiniiiins fenineeeeiiies feeeeeeiinans 940 e o1V 940 |..ovviiiinnns 831 | 85 | 28 | (U P 109 [oooeiiiiininnns [ PR [SL 0 (1 P [ PO [V N 7 | 01/25/2029 . |5.C FM
MLCC MORGAGE INVESTORS INC SERIES 2004-C
..50020U-DN-2 [CLASS A1 4.767% 07/25/29 ......evvvvvvvnnnnnnns . 03/25/2026 . |Paydonn ......euuiieiiiiininiiniiiins ferineeeiiiies feeeeeiinin 14 T 278 |ooviiiiiins 265 |oiiiiiiins 25 [ [ O [T F [ R [T F [ PR 1L T P (VN P [ PO [V N 2 | 07/25/2029 . |1.A FM .
MILL CITY MORTGAGE TRUST SERIES 2015-1 CLASS
..599809-CN-8 [B1 144A  3.759% 06/25/56 .....eevvvvvvvnnnnnnnns . 03/18/2026 . |Various .........ceeeevrrviinnnnnnnns Jovvinneeneinniinnees foenens 1,957,578 |........ 2,000,000 |........ 2,000,000 |........ 2,000,178 |oeeeuuninnnns 0 s (290) |+vvvvenrnnnnns (U (290) |+vvvveernnnnns (U . 1,999,888 |..eeviieiinnnnn 0 f...... (42,310) |....... (42,310) | 22,587 |. 06/25/2056 . |1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-2 CLASS
..59980A-AC-1 M2 3.250% 07/25/59 ...cevvvvnviiiiniiniiniinnnn . 03/18/2026 . |Various .........cceeevriviinnnnnnns Jovvinneeeininiinnnes foenens 1,176,375 |........ 1,200,000 |........ 1,184,910 |........ 1,196,272 |oeveennienns (U P 572 | (U P 572 |oviiiiins (U . 1,196,844 |............... 0 f...... (20,469) |....... (20,469) |............ 11,700 |. 07/25/2059 . [1.A ........
MORGAN STANLEY MORTGAGE LOAN SERIES 2006-2
..61748H-VH-1 | CLASS 2A1  4.693% 02/25/36 .......evvvvvvrennnnn . 03/25/2026 . |Paydonn .....ceuuiviiiiiiiniiiniiins fonineeeiiiies foeeeeeeens 12,611 [.ooooeeeees 12,611 [oeeeiee 12,086 |............ 12,097 |oeeeiiininns (U P 514 | (U P 514 | (U P 12,611 | (1 P [ PO [V 97 |. 02/25/2036 . |3.A FM
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 51,048 |............ 51,048 |............ 46,342 |............ 46,237 |.oovivinnnnnnns (U 4811 [oeiiiiiinnnns (U 4811 [oeiiiiiinnnns (U P 51,048 |ooeveinennns (1 P [ PO [V 221 |. 03/25/2052 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..64830B-AZ-0 |CLASS B2 144A  4.000% 08/27/57 ......eevvvvnnen . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 10,991 |...oooeeeees 10,991 |ooveeennnns 10,581 [oeeennnnnne 10,760 [ooeievvinnnnns (U P 281 | (U P 281 | (U P 10,991 |oeeniiiinnnnn (1 P [ PO [V 73 | 08/27/2057 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [NQM3 CLASS A1 144A  3.900% 04/25/62 ......... . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 18,193 |[.ooeeennens 18,193 |ovveennnnns 17,942 |oeveennnnns 18,115 [ [ PO LI P [ PR LI P (U P 18,193 |oeiiiiiinnn (1 P [ PO [V 112 | 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-1NV1
..67098A-AC-3 |CLASS A3 144A  4.500% 11/25/48 ................ . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiinns forieneeereiiieees o 5,005 [eeiiiiins 5,095 [...ocoennnns 5,301 |oeveiiinnns 5,483 [ooiiiinnnnne 0 s (1) A (U (389) |.oevvvnnnnnns (U1 O 5,00 [oooiiiiiinnnns (1 P [ PO [V 52 |. 11/25/2048 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 [CLASS [A9 14  3.500% 10/25/59 .......cvvvnnnnns . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,520 [oooiiiinnnnns 1,520 |oeeeennns 1,524 |..ooovvnennns 1,526 |oveeeinninne 0 e ()] R [ R ({1 PO [V P 1,520 |oeveeiienes (1 P [ PO [V 11 . 10/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP3
..67113A-BH-2 |CLASS B1A 144  6.304% 10/25/59 ................ . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 16,182 |[.....ceeeees 16,182 [............ 15,087 |oveveennnnns 15,758 |ovveenniiinns (U P A4 | (U P 4 | (U P 16,182 |ovveniiiinnnnn (1 P [ PO [V 175 |. 10/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ...........e.... . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 2,931 [ 2,931 [oiiiiinnns 3,085 |ivvvinnnnnns 3,124 [, 0 s (193) |+vvvvvvrnnnnns (U (193) |ooevvvennns (U1 O 2,931 [t (1 P [ PO [V 14 . 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ................ . 03/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiiinn ferieneeeeiniieees [ 7,155 [ 7455 s 7,309 |oveeeeinnns T4 | 0 s (256) |vvvvvrrennnnns (U (256) |.oevvvennnnnns (U1 O 7,455 [ (1 P [ PO [V 44 |. 06/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 03/18/2026 . | JP MORGAN SECURITIES LTD ...ccvv Jovuenvevvvvnnnnnnns forneneens 536,767 |........... 623,016 |........... 562,272 |....cevnenn 562,159 [...ccevvnnnnnns (U P 668 |....ovriiinnnn (U P 668 |....coerriinnnn (U R 562,826 |.......ceennnn 0 f...... (26,059) |....... (26,059) |............. 3,658 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-NaM4
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 02/01/2026 . |Paydomn ....ceuunvieiiiiiiiiiiiiiins ferneeeeeiiiees o 8,712 [oviiiinnnnns 8,712 | 7,862 |oveevennnnnns 7,861 [ooeeiiiiiinnnns (U P 851 | (U P 851 | (U1 O 8,712 | (1 P [ PO [V 19 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ...covvvnniiiiinnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 47,486 |............ 47,486 |............ 45,616 |............ 45,660 |.......eennnnns (U 1,826 [oooiiiiiinnnnns (U 1,826 [oooeiiiiinnnnns (U P 47,486 |..oovnnnnnnnnns (1 P [ PO [V 340 |. 01/25/2053 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 144A  2.500% 02/25/52 .....cevvvnnvvrnnnnnn . 03/01/2026 . |Paydomn ....cevueniviiiiniiiieiiiinn feneeeeeiiiees feeeeeeeens 64,225 |o.ooennnn 64,225 |............ 54,571 [ooviinnnnns 55,018 |...cevvennnnnns (U 9,207 |eeviiinnnns (U 9,207 |eveiiinnnns (U P 64,225 [..occovnnnnnnns (1 P [ PO [V 343 . 02/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 ................ . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 67,923 |.ooennn 67,923 |....coennens 61,131 |oeeeennnnns 61,456 |.......oennnnns (U 6,468 |...ooovvinnnnns (U 6,468 |....ooevinnnnns (U P 67,923 [...ccovvnnnnnns (1 P [ PO [V 370 |. 10/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 A1 144A  4.500% 11/25/52 .... . 03/01/2026 . | Paydown ... . 11/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERI
..B7647F-AA-2 | A1 144A  3.500% 05/25/52 ......evvvvviivnnnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 67,651 |............ 67,651 |..oeeennnns 64,395 |............ 64,397 |..ooovvinnnnnns (U 3,254 [oooiiiiiiinnnns (U 3,254 [oooiiiiiiinnnns (U P 67,651 |oovveeninns (1 P [ PO [V 444 . 05/25/2052 . [1.A ........
PHH ALTERNATIVE MORTGAGE TRUST SERIES 2007-2
..69337H-AT-8 |CLASS 2P0  0.000% 05/25/37 .... . 03/01/2026 . | Paydown ... . 05/25/2037 . |[1.AFN .
PNC MORTGAGE SECURITIES CORP SER
..69348R-TC-0 |CLASS DB1  7.438% 11/25/29 ......evvvvivinnnnnns . 03/02/2026 . | Paydoun . 11/25/2029 . |5.A FM
PSNMC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 [3.000% 11/25/50 . 03/01/2026 . | Paydown ... . 11/25/2050 . |1.A ........
PSMC 2020 1 TRUST SEf A
..693684-AA-0 [3.500% 01/25/50 ..eevvvnriiiiiinnnniiiiiiiiiniees . 03/01/2026 . |Paydomn ...ceeeeniiiiiiiiiiiiiiiiiins Joinnnniiiiinnens foeneeneens 12,659 |............ 12,659 |.ennns 13,178 |oovveennnnns 13,583 ..o [ PO (924) ).ovvvveeennnns [U (201 T [V 12,659 |oovveennnnns 0 | (U [ o 60 |. 01/25/2050 . |1.A ........
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PSMC 2019 2 TRUST SERIES 2019-2 CLASS AX1
..69374X-BC-3 [ 144A  0.149% 10/25/49 ....oovvvvriiviinnnnnnes . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U FO, 2,854 [...oocennnnns 3,020 . 10/25/2049 . |[1.A FE ....
PSNMC 2018 1 TRUST SERIES 2019-3 CLASS A12
..69375B-AM-9 | 144A  3.500% 11/25/49 .. . 03/01/2026 . | Paydown ... L 2,448 .. . 11/25/2049 . |1.A ........
PRKCM TRUST SERIES 2022-Al
..69377T-AA-4 |5.335% 08/25/57 ....cevvvneniiiiiiiieeiiiiiinns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 77,048 |............ 77,048 |oeeenennnnns 77,046 |oeeveennnnns 78,445 |l 0 fens (1,397) |eeeeeeeees (U . (1,397) |veveneeiens (U P 77,048 |oovvennnns (1 P [ PO [V 707 |. 08/25/2057 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .......eevnnnnnn . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 4,26 |oeeereenne 4,26 |.....coennnns 4,413 [ 4,433 [ 0 s (1) (U [F2025) ) PO [V P 4,26 |..ccovvvnnnnnns (VN P [ PO [V 20 |. 02/25/2050 . |1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 |QS14 CLASS A5 21.820% 11/25/36 .......eeuvnnnn. . 03/25/2026 . |Paydonn ......euueriiiiiiiiiiiiiiins ferineeeiiiies feeeeeeiiinn 362 e FLCE T R 589 | TTT foiniinnns 0 s (415) |oveveereinnnns (U (415) |oovvrinns [ PR 362 [oooiiiiiinnnns (1 P [ PO [V 41 ). 11/25/2036 . |5.B FM ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 |QS14 CLASS A5 21.820% 11/25/36 .......eeuvnnnn. . 02/25/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiinn foreneeereiiiees [ 6,075 [.oiveinnnnns 5,646 |...ccoennn. 4,356 [....cconnnnns 5,752 [oeviiiiiiinnnns (U P [ 2 (U P 324 | (U1 O 6,075 |oiiiiiinnnn (1 P [ PO [V 165 |. 11/25/2036 . |5.C FM ....
RCKT MORTGAGE TRUST SERIES 2019-1 CLASS A1
.. 749357-AA-7 | 144A  3.500% 09/25/49 ......oevvvviiiiinnnnnnns . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 6,525 [eeiiiiinns 6,525 [......ceennnn 6,826 |..couuunnnnnn 6,91 |............... 0 s (437) |vvvvvriennnns (U (437) |oevvvinnnns (U1 O 6,525 [oooiiiiiinnnns (1 P [ PO [V 28 | 09/25/2049 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 11,016 |oeeeennnnns 11,016 [o.ooeeeeeeee 11,265 |ooeveennnnns 11,370 [ovvneninnnnns 0 s (70 PO (U [R50 (U P 11,016 [oooeeeennnnnnns (1 P [ PO [V 70 |. 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST SERIES 2022-3 CLASS A1
.. T4938X-CA-5 [144A  3.000% 05/25/52 ......evvvvvvrivnnnnnnnnens . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 54,969 |....oee.n. 54,969 |............ 49,970 |......ceeen. 50,334 [.coeiiiinnnnns (U 4,635 |oiiiiinnnns (U 4,635 |ooiiiinnnnns (U P 54,969 |......covvnnnns (1 P [ PO [V 317 |. 05/25/2052 . |1.A ........
RESIDENTIAL ACCREDIT LOANS IN SERIES 06 Q07
..751150-AA-1 | CLASS 1A1  4.366% 09/25/46 ........eeevvvnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 11,304 [o.ooooeneeens 9,751 | L7 B PO (U P (U 3,433 [oooiiiiiiiinnns (U 3,433 [oooiiiiiiinnnns (U P 11,304 | (1 P [ PO [V 71 | 09/25/2046 . |[1.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2007-
..75116C-AA-4 [QS6 CLASS A1 4.123% 04/25/37 .......ccvvunnnn. . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 1,899 [oiiiieennns 2,261 | LA VA 1,703 |oeeeeiniinne (U P 195 | (U P LSS P (U1 O 1,899 | (1 P [ PO [V 16 |. 04/25/2037 . |[1.A FM ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..76110H-2X-6 QS5 CLASS A1 4.193% 04/25/35 ........cccee . 03/25/2026 . |Paydomn .....euunviiiiiiiiiiniiiiinn foriineeereniiees [ 6,025 [ceiiiinns 6,345 [............. 5,594 [....oconnnnns 5,467 |ovvviinnnnnns (U P [ 0 (U P [ 0 [V P 6,025 [..ccovvnnnnnnns (1 P [ PO [V 35 |[. 04/25/2035 . [1.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..761118-QM-3 Q05 CLASS A1 4.624% 01/25/46 ................. . 03/01/2026 . |Paydonn ...ccevuuneeiiiiininiiniiiins fennineeeiiiiies feeeneeeeiinans VG T P £ T R 563 |.oeiiiiiiinns [52:7 (U P L VA B O (U P L VA I O [ PR [ . (1 P [ PO [V N 6 |. 01/25/2046 . |1.A FN ....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..81743A-AG-4 | 144A  3.500% 12/25/49 .....covvvvnviiiiinnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 10,415 |............ 10,415 |ooeeennnns 10,571 [oeeinns 10,572 |l 0 s (157) [euvnnnnnnnnnnns (U [QE-70 1 O (U P 10,415 | (1 P [ PO [V 76 | 12/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 6 CLASS A
LB1743X-AA-7 [ 4.431% 04/19/27 ..oovvvvniiiiiiiiiiieieiiinie . 03/19/2026 . |Paydomn .......vviiiiiiiiiiiiiiiiinn ferrineeeeiiiees [ 3,229 | 3,229 [oiiiiiinnnns 3,229 |[oooiiiinnnnns 3,190 | [ O 39 | [ R 39 | (U1 O 3,229 |ooeiiiiiiinnnn (1 P [ PO [V 24 . 04/19/2027 . [1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 [ 144A  3.500% 07/25/43 ...oovvvnniiiiiiiees . 03/01/2026 . |Paydomn .....euunviiiiiiiiiniiiiiiinn ferinenereniiees o 9,592 |.ceeeiin 9,592 [.oiiiinnnns 9,934 [....ccennnnns 9,89 [.ccoiiinnnns 0 s (304) |+vvvvvrrrnnnnns (U (304) |.oovvvnnnnnnns (U1 O 9,592 [ooeiiiiiiinnnn (1 P [ PO [V 56 | 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ..covvvvvviviinnnniininns . 03/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiiinn feriineeeeiniiineees o 2,76 [ooooveinnnnns 2,176 |oeerennns 2,181 | 2,182 | 0 e ()] R [ R ({7 PO (U1 O 2,76 | (1 P [ PO [V 14 . 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS
..81745X-AU-1 [A19 144A  3.500% 07/25/47 ..oovvvnrvvvinnnnnnnns . 03/01/2026 . |Paydonn ...ccevuuneriiiiiiiiiiniiiins feriinireeiiiies feeeeeeeeinans 151 | 151 | 149 | 149 | [ PR 2 P [ PR 2 | [ PR L) I PO (1 P [ PO [V N 1 [ 07/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 .......cevvvvnnnrnnnnn . 03/01/2026 . |Paydomn .....euunviriiiiiiiiniiiinnn forieneeeeiiiieees o 1,634 [.eins 1,634 [.onenens 1,635 |oeiiinns 2,006 |.......oeennnn 0 s (472) |vevveviennnns (U (472) |oevviiiins (U1 O 1,634 | (1 P [ PO [V 10 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....evvvvvvnnnnnnnns . 03/01/2026 . |Paydomn ....ceuunvieiiiiniiiiiiiiinns foriineeeriniiees o 4,881 |[.oooeennnnns 4,881 |.nns 4,992 [...oooennnens 5,396 [..ccoeiinnnnnns 0 s (6525 PO (U (515) |oevvvvnnnns (U1 O 4,881 | (1 P [ PO [V 32 . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLAS
..81746J-AN-7 | A13 144A  4.000% 12/25/47 .. .. |- 03/01/2026 . |Paydoun ... . 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ....oevvvnnvvvinnnnnns . 03/01/2026 . | Paydoun . 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 . 03/01/2026 . | Paydown ... . 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81746W-AN-8 | A13 144A  4.500% 08/25/48 . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 21,937 | 21,937 |ooieinnnnns 22,107 [.oeveennnnns 2,897 |oeeieiiinn 0 s (960) [evvvvvnnnnnnnn (U [EELCI0) N PO (U P 21,937 [oooiiiiiinnnnns (1 P [ PO [V 164 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLAS!
..81747D-AN-9 | A13 144A  4.000% 03/25/48 .. .. |- 03/01/2026 . | Paydoun ... . 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES SS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........ccvvvvnnnnnnns . 03/01/2026 . |Paydomn ...ceeeeniiiiiiiiiiiiiiiiiins Joinnnniiiiinnens foeneeneens 10,565 [............ 10,565 |..nnns 10,531 Jovveennnnns 10,511 [oooiiiiinnnnnns [ 54 | [ 54 | [V 10,565 |oeeniiiinnnn 0 | (U [ o 72 |. 06/25/2048 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 | A1 144A  4.000% 09/25/49 .......ccevvvvvvnnnnnnne . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 9,742 |oeeeiiiiine 9,742 | 10,120 fooeeenneenne 10,342 |l 0 s (599) |+vvvvvrrnnnnnns (U (599) |oovvvvnnnns [V P 9,742 |oveiiiininnns (1 P [ PO [V 50 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 |A19 144A  4.000% 09/25/49 ... . 03/01/2026 . | Paydown ... ... 3,247 .3,247 .. . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..81748G-EJ-6 [B1B 144A  4.499% 09/25/49 ........ovvvvnrrnnnnnn . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 17,925 [ooeeine 17,925 |ooeeeennnns 18,975 |ovvveennnnns 18,693 |............... 0 s (768) [cevvnennnnnnnns (U (768) [cevnreeennnnns (U P 17,925 |ovvevinens (1 P [ PO [V 113 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ....oovvvnriiiiinnnnnns . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 12,045 [ 12,045 |oooeeeennins 12,552 [ooovvveennns 12,617 [oiiininnnnns 0 s (572) |vevverrnnnnns (U (572) |oevvvinnnns (U P 12,045 |ooveninnns (VN P [ PO [V 58 | 11/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnrvvriinnnnnnnens . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 17,438 |..ooooeeeens 17,438 |ooeeeennnnns 18,170 foeeeennnnne 18,325 |............. 0 s [C:1:70 1 (U (887) [cevnreernnnnns (U P 17,438 | (1 P [ PO [V 122 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....evvvvnrvvriinnnnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 23,374 e 23,374 | 23,840 |.....oeennnn 23,848 |l 0 s (474) |vevveiiinnnns (U (YL (U P AT YL R (1 P [ PO [V 107 . 02/25/2050 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-4 CLASS
..81748R-AV-9 [A20 144A  2.500% 11/25/50 ...covvvrvvrrvnnnnnnns . 03/01/2026 . |Paydomn ....oevvnniriiiiniiiiiiiiiinn fenieeeeiiiiees feeneeeeens 13,830 [oiivinnnnns 13,830 |ovevrnnnnnns 14,194 |l 14,186 [ovvvvvnnnnnns 0 s () PO (U (356) |.oevvvnnnnnnns (U P 13,830 |oveeniiiiiinnnn (1 P [ PO [V 56 | 11/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-6 CLASS
..81748Y-BD-3 |A103 144A  0.500% 10/25/51 ......ccvvvvnnnnnnnns . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U F 19,706 |.......eeeee 20,798 |..oooeeiiennns [V R (20,798) [vvvvvvvnnnnnns (U - (20,798) [cevnnriivnnnnns [ (VN (1 P [ PO [V 736 |. 10/25/2051 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 [ 144A  5.000% 01/25/53 ....evvvviiirnnnnniiinnns . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 10,053 |............ 10,053 |ooveeennnnnns 9,947 |ooeiiiinnnnns 9,907 |ovviiiinnns (U P ALY P (U P ALY P (U P 10,053 |oveeniiiinnnnn (1 P [ PO [V 93 |[. 01/25/2053 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-2 CLASS A4
..81749H-AD-0 |144A  5.983% 03/25/54 .....ccevvvvniiiiiinnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 54,785 |o.eennn 54,785 |.....oeunnns 54,716 |..ccovvnnnns 54,49 |........oeunnnn (U P 200 | (U P 200 |oiiiiiiinns (U P 54,785 |[..coevvvnnnnnns (1 P [ PO [V 391 |. 03/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-10 CLASS
..817400-AV-0 [A20 144A  5.500% 11/25/54 .....oovvevvivinnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 48,909 |.....oennn. 48,909 |............ 48,420 |............ 48,320 |..ccevvnnnnnnns (U P 589 | (U P 589 | (U P 48,909 |.....ccvvnnnnns (1 P [ PO [V 480 |. 11/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2025-12 CLASS
..81740X-AU-7 [A19 144A  5.500% 12/25/55 ....cevvvvnnrninnnnn . 01/01/2026 . |Paydomn ....couuniiiiiiniiiiiiiinnn foriineeeeiiiieees o 7,567 foooeiiinnnnns 7,567 |oveeeennns 7,540 |ooeeeinnnnnns 7,540 |oveiiinnnns [ PO 27 | [ PO P P [V P 7,567 |oeeeieiinnnnn (1 P [ PO [V 35 . 12/25/2055 . [1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2025-12 CLASS
..81740X-AU-7 [A19 144A  5.500% 12/25/55 ....cevvvvnnininnnnnn . 03/01/2026 . |Paydomn ....covveniiiiiiniiiiiiiiinn fenieeeeiiiiees feeeeeens 20,12 [ 20,112 |ooooeennnens 20,039 [..oceevennns 20,039 [ooiviiiiinnnnns [ PO FE TN P [ PR FE TN PP (U P 20,12 | (1 P [ PO [V 242 (. 12/25/2055 . [1.A ........
SG CAPITAL PARTNERS SERIES 2025-1 CLASS A1
..81880N-AC-8 [144A  5.008% 12/25/65 .....ovvvvvvviiinnnnnnnns . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 11,381 [oooeiennens 11,381 [ 11,381 [oeeenns 11,381 [ [ PR (VN P [ PR (VN P (U P 11,381 | (1 P [ PO [V 114 | 12/25/2065 . |1.A FE .
SOLVE FUNDING TRUST SERIES 2025-HEC1 CLASS A
..83444E-AA-7 [ 144A  6.500% 07/25/55 ....evvvviiiinnnnniiinns . 03/25/2026 . |Paydonn .....ceuuiviiiiiiiniiiniiins fonineeeiiiies foeeeeeeens 19,187 |[.oooeennnens 19,187 [oeeenne 18,586 ... 18,400 [oeiiivinnnnns (U P F£: 70 P (U P F£: 70 P (U P 19,187 |oeeniiiiinnnnn (1 P [ PO [V 309 |. 07/25/2085 . |2.B FE
STARWOOD MORTGAGE RESIDENTIAL SERIES 2021-6
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ................ . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 21,285 |oeeennnnnn 27,255 |ieeiiiinne 23,575 [oeeriiiens 23,589 [oooiiiiinnnnns (U 3,666 [o.oiiiiinnnnns (U 3,666 [o.oiiiiinnnnns (U P 27,285 [ooeiiiiiinnnnns (1 P [ PO [V 87 |. 11/25/2066 . |1.A FE .
STRUCTURED ASSET SECURITIES CO SERIES 1998-6
..863572-UD-3 [CLASS B1  6.500% 07/25/28 ........cevvvvvnnnnnns . 03/01/2026 . |Paydomn .....euunviiiiiiniiiiiiiiinnn fereneeeriniiineees o 2,756 |oeeeiiienne 2,756 |oveeeennnnns 2,704 | 2,739 [oooiiiiiinnnnns [ O L7 O [ R L7 O (U1 O 2,756 |oooeiiiiinnnnns (1 P [ PO [V 29 . 07/25/2028 . |5.C FM
AMORTIZING RESIDENTIAL COLLATE SERIES 2001-
..86358R-ND-5 |BCBW CLASS A 5.365% 10/25/31 .....evvvnnnnen . 03/25/2026 . |Paydonn ......euuiiiiiiiiiniiiiiiins feniineeeeiiiies feeeeeeiiian K52 I O 3B [ 3BT | X O [ PR - PO [ PR - PO [ PR 3BT [ (1 P [ PO [V N 1 . 10/25/2031 . [1.A FM .
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BD-2 [2B2 144a  4.831% 11/25/57 ....cevvvvnnenrnnnnn . 03/01/2026 . |Paydomn .....euunviviiiiniiiniiiinns foreeneeeriiiineees o 3,172 o 3472 | 3,282 [.ooeviinnnnnn 3,210 |, 0 s (37) [ervvnnnnnnnnnns (U P (K70 PP (U1 O 3172 [t (1 P [ PO [V 38 | 11/25/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..89172P-AD-1 M2 144A  3.000% 08/25/55 ......evvvvivnnnnnnnns . 03/18/2026 . |Various .........cceeevriviinnnnnnns Jovvinneeeininiinnnes foenens 1,108,145 |........ 1,145,000 |........ 1,124,490 |........ 1,139,334 [...ooovnnnnnnns (U P [ (U P [ (U . 1,139,969 [....ovvvnnnnnns 0 f...... (31,824) |....... (31,824) |............ 10,305 |. 08/25/2085 . |1.A ........
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  2.829% 10/25/66 .. . 03/01/2026 . | Paydown ... ... 31,89 ...31,8% ... 28,746 |............29,615 |.... ..31,8% |.. . 10/25/2066 . |1.A ........
WAMU MORTGAGE PASS-THROUGH CER SER 5
..929227-2G-0 |CLASS 1A4  5.500% 06/25/33 ......evvvvvviinnnnns . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 1,084 |ooeeeennnnns 1,084 |oeeeenns 1137 | L K7 FO 0 s (47) [ervrnnnnnnnnns (U P (47) | (U1 O 1,084 [oooeiiiiiinnnn (1 P [ PO [V 10 |. 06/25/2033 . |3.A FM
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4G-0 |AR14 CLASS 2A2  4.688% 12/25/35 . ... |- 03/01/2026 . |Paydown ... .. 828 L0 ...828 |.. . 12/25/2035 . |[1.A FN ...
WAMU MORTGAGE PASS THROUGH CER SER
..92922F-4V-7 [AR13 CLASS A1C3  5.000% 10/25/45 ............. . 03/25/2026 . |Paydomn ......uuviiiiiiiiiiiiiiiinn ferrineeereiiiees o 7,006 |[..ceeeenn 7,096 |oeeeennnnnn 7,164 |oneennnnnnns 7,19 |ooeeeieinns 0 s [QL0D N (U (100) founnrreernnnnns (U1 O 7,006 |oeeiiiiiinnnn (1 P [ PO [V 58 | 10/25/2045 . |[1.A FN ....
WAMU MORTGAGE PASS THROUGH CER SERIES 05-AR2
..92922F-D2-1 |CLASS 2A1A  4.413% 01/25/45 ... . 03/25/2026 . |Paydown ... . 01/25/2045 . |[1.A FN .
WAMU MORTGAGE PASS THROUGH CER
.. 92922F-J5-8 [ ARG CLASS 2A1C  4.472% 04/25/45 ............... . 03/25/2026 . |Paydomn ......eiiiiiiiiiiniiiiiiiins Joviinniiriiiiinniees forneeniinnns 1,496 [ 1,495 [ 1448 el 1,487 o [U 8 | (U T 8 | (U 1,496 |oieinns 0 | (U [ o 10 ). 04/25/2045 . |1.A FM .
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WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
.. 92022F-82-5 |AR8 CLASS 2AB3  4.513% 07/25/45 ............... . 03/25/2026 . |Paydomn ......uuvieiiiiniiiiniiiiinn ferieneeeeiniiineees [ 1,506 |oeeeeennnnns 1,506 |oeeveennnnnns 1,160 [.oooveennnnns 1,218 | (U P 288 | (U P 288 | [V P 1,506 [oeeieiinnnn (1 P [ PO [V 12 . 07/25/2045 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
.. 92022F-U5-5 | AR9 CLASS A1B  4.550% 07/25/45 . 03/25/2026 . |Paydown ... . 07/25/2045 . |5.CFM ...
WAMU MORTGAGE PASS THROUGH CER SERIE!
..92922F-WE-4 [AR9 CLASS A1 5.179% 08/25/34 .......cvvvnnenn. . 03/01/2026 . |Paydonn ...ccevueniviiiiiniiiniiiins ferineeeeiiiies feeeeeeeeinans [ [T/ R 970 |ooevviiinnns [TV [ PR A P [ PR A P [ PR [ (1 P [ PO [V N 8 | 08/25/2034 . |1.AFM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004-
..92922F-XM-5 [CB3 CLASS 2A  6.500% 10/25/34 ........euunnnnn. . 03/01/2026 . |Paydonn ...ccevueneviiiiiniiiiiiiins feernineeeeiiies feeeneeeeiiian 2t S N 205 [oeiiiiiiiiinnns 302 |ooiiiiiiis 302 |oeeeiiiiiiens 0 e [£:)] R [ R (£ PO [ PR 205 [t (VN P [ PO [V N 3 |. 10/25/2034 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004-
..92022F-7F-8 |AR12 CLASS A2A  4.573% 10/25/44 ............... . 03/25/2026 . |Paydomn ......euviiiiiiiiiiiiiiiiinn foriineeeriniiees o 2,406 [ 2,406 |...ooonennnns 2,406 |.eoeunnnnnns 2,381 | [ O 28 | [ R 28 | [V P 2,406 |.....covvnnnnns (1 P [ PO [V 24 |. 10/25/2044 . |[1.G FM ....
WAMU MORTGAGE PASS-THROUGH CER SERIES 2006-
..92925D-AA-8 | AR17 CLASS 1A 4.386% 12/25/46 ................ . 03/01/2026 . |Paydomn ....cuuunviiiiiiiiniiiiiiins ferinenereiiinees o 3,609 [ 3,768 |..nnn 2,944 |.....ooonnens 3,165 |oviiiiins (U P L7 R (U P L7 R (U1 O 3,609 [....ccovvnnnnns (1 P [ PO [V 18 | 12/25/2046 . |[1.A FM ....
WAMU MORTGAGE PASS-THROUGH CER SERIES 07-0A2
..933635-AA-2 |CLASS 1A 4.266% 03/25/47 ....oovvvnnvvvvinnnnns . 03/01/2026 . |Paydomn .....ouunviriiiininiiiiiinnn foriineeeriniiees o 3,604 [............ 3,505 [..ooiiiennnns 2,899 [......oeennns 2,897 | (U P (V74 P (U P (V74 P (U1 O 3,604 [.....ooonnnnnns (1 P [ PO [V 15 |. 03/25/2047 . |[1.AFM ...
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19
..933638-AC-2 |CLASS 1A1B  4.206% 01/25/47 ....oevvvvvvvinnnnns . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 1,876 |oovevennnnnns 1,916 | 86 |iiiriiiiiiiins (U P (U 1,876 [ooeeiiiiinnnnns (U 1,876 [ooeiiiiiinnnnns [V P 1,876 [oeeeeieiinnnnn (1 P [ PO [V 10 |. 01/25/2047 . |[1.AFM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2007-
..93364B-AA-8 | OAS CLASS 1A 4.000% 06/25/47 .........cceunnnn . 03/01/2026 . |Paydomn .....euunvieiiiiniiiiiiiiinn feriineeeriniineees o 4,26 |oeeeeenne 4,26 |.....coennnns 3,644 |............. 3,797 |ovveiiinnns (U P 429 | (U P 429 | [V P 4,26 |..ccovvvnnnnnns (1 P [ PO [V 22 |. 06/25/2047 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4
..939336-6D-0 |CLASS CB9  4.000% 06/25/35 ......evvnvvvrnnnnns . 01/25/2026 . |Paydonn .....ovuuniviiiiiniiiiniiiinn Jeriineeeiiiiies feeeneeeeeiian 250 | 201 | 226 | P72 R 0 e (3] R [ R (3] PP [ PR TV (1 P [ PO [V N 1 . 06/25/2035 . [1.F FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4
..939336-6D-0 |CLASS CB9  4.000% 06/25/35 .....eevvvvvvrnnnnns . 03/25/2026 . |Paydonn ......vuunieiiiiiiiiiiniiiins fenineeeeiiies feeeeeeiinans 906 [...oeeivnnnns 1,005 |oeeeeiiiiinns 850 |..oovvvinnnnns - 7( I PO [ PO 36 | [ PR 36 | [ PR 906 |.eevvinniieens (1 P [ PO [V N 9 |. 06/25/2035 . |1.G FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR9
..930346-AB-8 [CLASS 2A  4.406% 11/25/46 .......eevvvvvvnnnnnns . 03/01/2026 . |Paydomn .....euunviriiiiniiiniiiinns fevieneeereiiinees [ 2,82 [eiiiiinne 5,416 |.eeeennnns 3,796 |oveerennnnnns 4,492 [onnnnnnnnnn 0 fens (1,670) fouvvvvnnnnnnnns (U . (1,670) [oeuneeivinnnnnn [V P 2,82 [t (1 P [ PO [V 24 |. 11/25/2046 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-5
..93934F-AA-0 |CLASS CB1  4.193% 07/25/35 ....cevvvvnnirinnnnn . 03/25/2026 . |Paydonn ......euueriiiiiiiiiiiiiiins ferineeeiiiies feeeeeeiiinn 595 |oiiiiiiiiiinns 686 |.eeviiiiiiiins (T 580 |..ociveiinnnns [ O L L3 FO [ R L L3 FO [ PR [T (1 P [ PO [V N 4 1. 07/25/2035 . |1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-7
..93934F-BU-5 |CLASS 4CB  7.000% 08/25/35 ......evvvvvvvnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V PO 478 oo 280 |.ooeiiiiins 304 |oeeiiiiiiiins 0 s (304) |+vvvvvrrrnnnnns (U (304) |.oovvvnnnnnnns [ (VN (1 P [ PO [V N 5 |. 08/25/2035 . |1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-8
..93934F-CF-7 |CLASS 1A2  5.500% 10/25/35 .....evvvvviviinnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 13,582 [ooeiiiinns 15,011 [oeeeee 13,625 |ovvvennnnnns 13,014 |.......... 1,981 [........ (1,413) |eeveeieene (U P 568 |ouvviiiiiiinns (U P 13,582 |vvvevinines (1 P [ PO [V 86 |. 10/25/2035 . |5.C FM
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-10
..93934F-GJ-5 |CLASS 3CB1  6.000% 11/25/35 .....evvvivvinnnnns . 03/01/2026 . |Paydonn ...ccevuuneriiiiiiiiiiniiiins feriinireeiiiies feeeeeeeeinans 265 |oiiiiiiiinns 555 [iiiiiiiiiinnns 372 | 425 |l 0 s (160) [cvvvvvnnnnnnnns (U [ [CI0) ) PO [ PR 265 [..ocoiiinnnnnns (1 P [ PO [V N 6 | 11/25/2035 . |[1.A FN ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2006-1
..93934F-KK-7 |CLASS 20B1  7.000% 02/25/36 ......euvvvvvvnnnnns . 03/01/2026 . | Paydoun . 02/25/2036 . |1.A FN ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2007-
..939355-BR-3 |OA3 CLASS 4A2  2.828% 04/25/47 ................ . 03/01/2026 . | Paydoun . 04/25/2047 . |1.AFN ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR7
..93935D-AA-4 | CLASS A1A  2.643% 09/25/46 .......evvvvvvrnnnnns . 03/01/2026 . | Paydoun . 09/25/2046 . |[1.A FN ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-8
..93935E-AC-8 |CLASS A3A  4.069% 10/25/36 .....evvvvvvvvnnnnnns . 03/01/2026 . | Paydoun . 10/25/2036 . |[1.A FN ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR
..93935F-AC-5 |CLASS 2A  4.819% 08/25/46 ... .. |- 03/01/2026 . [Paydown ... . 08/25/2046 . |3.A FM
WASHINGTON MUTUAL MORTGAGE SEf
..93935Y-AA-8 [CLASS A1 3.993% 12/25/36 .......cevvvvnrrnnnns . 03/25/2026 . |Paydomn .....euuvieiiiiniiiieiiiiins feriineeereiiineees [ 5,144 ... 5,144 [............ 3,036 |eeevennnnnns 2,706 |.oeeerinnnnnnns (U 2,438 | (U 2,438 | (U1 O 5,144 |t (1 P [ PO [V 18 |. 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 .. . 03/01/2026 . | Paydown ... .5,287 |.. . 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SER 1
..949796-AS-5 |CLASS A17 144A  3.000% 05/25/50 .............. . 03/01/2026 . |Paydomn .....euuneiviiiiniiiiiiiiiins foriineeeriniieees i 4,229 | 4,229 |oooooiiennnns 4,449 |............. 4,497 [, 0 s (31D (U (268) [cennrevennnnns (U1 O 4,229 oooeiiiiiinnnnn (1 P [ PO [V 22 |. 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005-
..94982P-AA-7 | AR7 CLASS 1A1  6.040% 05/25/35 .. . 03/01/2026 . | Paydown ... . 05/25/2035 . |1.A FN .
WELLS FARGO MORTGAGE BACKED S SER
..949831-AA-9 [CLASS A1 144A  3.500% 07/25/49 ................ . 03/01/2026 . |Paydomn ...cceeenniiiiiiiiiiiiiiiiins Joniiniieiiiiiinnes foinneeeiiiinns 569 Jiiiiiiiiiiinns 569 [oiiiiiiiinnns 50 |ooeiiiiiiiinnnns 603 |.oevvvrrrnnes 0 Joeeeeeennn (33) [oevvennnnnnnnnn [ U (83) |eveenniinnnns [ U N 569 [...oiiiiiinnnns 0 | (U [ 3 [. 07/25/2049 . [1.A ........
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WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AS-0 | CLASS A17 144A  3.500% 07/25/49 .............. . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, 493 [ 493 o 495 | 46 |oeeeiiiiiinnns 0 e (73] R 0 e (73] R 0 e 493 | (VN 0 | [V 3 | 07/25/2049 . [1.A ........

WELLS FARGO MORTGAGE BACKED SE SERIES 2006-
..94983J-AC-6 | AR1 CLASS 2A1  5.792% 03/25/36
WELLS FARGO MORTGAGE BACKED SE SERIE

. 03/25/2036 . [1.A FM ...

. 03/01/2026 . | Paydown ...
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..94985J-CD-0 |CLASS AP0 0.000% 06/25/37 ......eevvvnennnnnnn . 03/01/2026 . |Paydoun .........ooeeeiiiiiiiiinniins foneniiiiiiiiiiiiins foiiiiii, 335 [ M3 | (0725 O LI O 0 s 199 [ [V ST 199 [ 0 e X A (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 ................ . 03/01/2026 . |Paydown .........cooeeeiiiiiiiinniins foviniiniiiniiiiiins feiiiiin, 5,612 [oeeeviennns 5,612 |l 5,190 | 5,087 |.ooeeeeeenns 0 s 526 |oveveriiinnnns [V ST 526 |oveveriiiinnns 0 e 5,612 |.oeeeeeeenns (VO 0 | [V 41 (. 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-1

..95001T-AA-3 | CLASS A1 144A  3.916% 11/25/48 ................ . 03/01/2026 . |Paydown .........coeeeeiiiiiiiiiniins foniniiiiiiiiiiiinns feiiiiiiin, UK O 203 | AV 205 |oveeeiiiinnnns 0 e (73] R 0 e (73] R 0 e 203 |ooeiiiiiines (VN 0 | [V 1] 11725/2048 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1

..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 03/01/2026 . |Paydown .........cooeveeiieiiiiniiins fonniniiiiiiiiiiiins feiiiiii, 3777 oo K 3,870 |.oeeeeeenns 3,885 |l 0 s [RLVS) ) 0 s [RLVS) ) 0 e 3777 |evevvvnrvnnnnns (VN 0 | [V 19 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3

..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .............. . 03/01/2026 . |Paydown .........ooeeeiiiiiiiiinninns feviinnniiiiiiiiinns feiiiiin, 5,360 [cererrirnnns 5,360 |..oooeeens - IO 5,614 |l 0 s (254) |ovvvviiinnnnns 0 s (254) |ovvvveiiinanns 0 e 5,360 |.ooeeiiiiinnns (VN 0 | [V 27 . 06/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2021-

..95003F-AV-5 | INV2 CLASS A101 14  0.633% 09/25/51 ......... . 03/01/2026 . |Paydoun .........cooeeeiiieiiiiiinins foninniniiiiiiniiins foiiii, [ [ 181,716 |........... 182,385 |.......ceens 0 ... (182,385) |...oeeeennnnn 0 ... (182,385) |..ooeeeens 0 e (U O (VN 0 | [V 6,032 |. 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 . 03/01/2026 . |Paydown .......ooeeeieiiiiiiiiiiiiees Jovvviiiiiiiiiiiiiies foiinnnns 34,676 |............ 34,676 |............ 31,566 |............ 31,585 |.ooiieiiienns 0 Jooeeeennn 3,000 | 0 Jooeeeennn 3,000 | 0 Joeeeeeennn 34,676 |.ooveeereen.. [ 0 Joeeeeeiieenn [ 133 . 03/25/2052 . [1.A ........

1059999999. Subtotal - asset-backed securltles - financial asset-backed securities - self-liquidating -

non-agency residential mortgage-backed securities (unaffiliated) 9,481,101 9,667,366 10,100,095 10,134,520 3,836 (560,873) 0 (557,037) 0 9,604,171 0 (123,071) (123,071) 106,803 XXX XXX

AXMF SERIES 25 SBRR1 CLASS A 144A  5.980%

.. 00240H-AA-1 | 04/27/58 .ooovveeiiiiiiiiiiiiii . 03/27/2026 . |Paydoun .........cooeeiiiiiiiiiniinns feniiiiiiiiiiiiiinns feiiiiin, 4,446 |oeeeennenns 4,446 |...oeeennnn. 4,402 [ounnnnnnnnn 4,446 |...oonnnnnnnnns 0 e (VO 0 | (VO 0 e 4,446 |l (VN 0 | [V 51 . 04/27/2058 . |1.G FE ....
BLP COMMERCIAL MORTGAGE TRUST SERIES 2023-IND

..055531-AE-7 |CLASS C  6.364% 03/15/40 ....ccooeveiiniiennnns . 03/15/2026 . |Paydoun .........ooeeiiiiiiiiiiiniins fenniiiiiiiiiniiiins foiiiin 51,750 [oveennnnnns 51,750 [ooennnnnne 51,620 |............ 50,545 [...oviiiiinnns 0 |eeeenns 1,205 [oeveeieennnnns 0 eeeeenn 1,205 [oeveeinennnnns 0 s 51,750 |ovveeeiinnnnns (VN 0 | [V 827 |. 03/15/2040 . [1.A ........
BPR TRUST SERIES 2021-WILL CLASS A 144A

..05591V-AA-3 |5.537% 06/15/38 ...ooovvvviiiiiiiiiiiiii . 03/15/2026 . |Paydoun .........cooeieiiiiiiiiiinins fonniiiiniiiiiiiiins feiiiin 56,961 [oovvvennnen 56,961 [...ceeneeee 56,91 |............ 56,601 |.oevvvvrrnnnnes 0 s 360 [ouvennnnnnnns [V ST 360 [ouvennnnnnnnn 0 s 56,961 |.oooeveennnns (VN 0 | [V 561 |. 06/15/2038 . [1.A FE ....
BX TRUST SERIES 2021-IRON CLASS D 144A

..05608J-AG-8 5.937% 02/15/38 ....cooeeeeiiiiiiiiiii . 02/15/2026 . |Paydown .........oooeeieiiiiiinniinns feniniiiiiiiiiiiienn feiiiii 122,397 |........... 122,397 |oeennnnne 122,397 |........... 120,733 | 0 |eeeenns 1,664 [.cconnnnnnns 0 eeeeenn 1,664 [..cconnnnnnns 0 s 122,397 [oooeieieiinnnn (VN 0 | [V 1,208 |. 02/15/2038 . [1.A ........
BX TRUST SERIES 2022-VAMF CLASS C 144A

..05609T-AE-0 15.253% 01/15/39 coovveiiiiiiiiiiiiiiiiiieieeen . 02/15/2026 . |Paydown .........oooeeiiiiiiiiinninns feniinininiiiiiiiins feiiiii 238,975 |........... 238,975 [oueennnee 238,377 [ovvnnnnnn 236,240 [.evennnnnnnnns 0 |eeeenns 2,735 |, 0 eeeeenn 2,735 |, 0 s 238,975 [ovvvviiiinnns (VN 0 | [V 2,179 |. 01/15/2039 . [1.A ........
BX TRUST SERIES 2022-VAMF CLASS D 144A

..05609T-AG-5 |5.553% 01/15/39 .cooveeiiiiiiiiiiiiiiiiiiiees . 02/15/2026 . |Paydown .........oooeeieiiiiiinniinns feniniiiiiiiiiiiienn feiiiii 477,949 |........... 477,949 |........... 476,755 |..eevnnneee 472,690 [...eeennnnnnnnn 0 |eeeenns 5,250 [ooooiiinnnnns 0 eeeeenn 5,250 [ooooiiiinnnns 0 s 477,949 |ovviininnnnnns (VN 0 | [V 4,606 |. 01/15/2039 . [1.A ........
BXSC COMMERCIAL MORTGAGE TR SERIES 2022-1SS

..05610B-AJ-5 |CLASS C 144A  6.064% 03/15/35 ................. . 01/15/2026 . |Paydown .........coeeeeeiiiiiinnniins foniiiiiiiiiiiiiiins feiiiinn 102,528 |........... 102,523 |........... 101,754 |.......... 100,889 [....cevvvrenns 0 |eeeenns 1,634 [oveeeiiinnnns 0 eeeeenn 1,634 [oveeeiiinnnes 0 s 102,523 [.oooeeeiinnnns (VN 0 | [V 542 |. 03/15/2035 . |1.A ........
BANC OF AMERICA COMMERCIAL MOR SERIES 2015-

..06054A-BC-2 |UBS7 CLASS B 4.192% 09/15/48 ................. . 03/01/2026 . |Paydown ..........oooeeeiiiiiiiiinnns fonininiiiiiiiiiinns fonens 1,184,974 |........ 1,184,974 |........ 1,195,844 |........ 1,185,440 |........eeee 0 s (467) [cevvnnnnnnnnnns 0 s (467) [cvvvnnnnnnnnnne 0 fnns 1,184,974 |............... (VN 0 | [V 12,432 |. 09/15/2048 . |1.A ........
BANK SERIES 2017-BNK8 CLASS XA  0.704%

..06650A-AF-4 | 11/15/50 ..evvvriiiiiiiiiiiiiiiiiiiiiieciceieeeees . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiiiiiins foniniiniiiiiiiiiins foiiii, [ 0 [ 2,030 |.oeeieieieens £ P, 0 s (733) |vevverrnnnnns 0 s (733) |veevervennnns 0 e (U O (VN 0 | [V 84 . 11/15/2050 . |1.A FE ....
BENCHWARK MORTGAGE TRUST SERIES 2019-B14

..08162Y-AN-4 | CLASS D 144A  2.500% 12/15/62 ................. . 03/18/2026 . | Various .......cceeevurnnnnnnnnnnnns forveennnnnnnnnininns forinn, 380,000 |........ 1,000,000 |........... 630,503 [........... 673,585 [.....evnvnnnnne 0 |eeeenns 8,990 ...l 0 eeeeenn 8,990 ...l 0 e 682,575 |.......ceennnn 0 f..... (302,575) |...... (302,575) [..vvvvnnnnnen 7,6% | 12/15/2062 . [5.B ........
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5

..12515H-BJ-3 | CLASS XA  0.767% 08/15/50 ......eevvvvvrvrnnnns . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiiiiiins foniniiniiiiiiiiiins foiiii, [ 0 [ 9,764 |............. 2,972 [ [V R (2,972) |oeeeeeeeees [V R (2,972) |eeeeeeees 0 e (U O (VN 0 | [V 366 |. 08/15/2060 . [1.A FE ....
COMM MORTGAGE TRUST SERIES 2015-CR26 CLASS B

.. 12593Q-BH-2 |4.613% 10/10/48 .....ovvvvvvririiiiiiiiiiiiiiiinins . 03/01/2026 . |Paydown .........ccoeeeeiiiiiiininins foniiiiiiiiiiiiiiins fonen 1,827,371 |........ 1,827,371 |........ 1,821,724 |........ 1,827,788 |l 0 s [ 70 0 s [ T0 ) R 0 fnns 1,827,371 | (VN 0 | [V 20,868 |. 10/10/2048 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-CI

.. 17290Y-Al-8 |CLASS XA 1.711% 05/10/49 ............cooeeens . 03/01/2026 . |Paydoun ..........ooeeeiiiiiiiiiinins foniniiiiiiiiiiiiins feiiiii, [ 0 [ 3,219 [ 3,219 [ [V R (3,219) |.oeeeeeeees [V R (3,219) |.oeeeeeees 0 e (U O (VN 0 | [V 10,619 . 05/10/2049 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P7

.. 17326H-BU-7 | CLASS XA  1.097% 04/14/50 ..................... . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiiiinins fonnniiiiiiiiiiiiins feiiiii, U (1 53,765 |............ 11,670 [ovveennnnnnns [V R (11,670) [c.ovvvnnnnnnns [V R (11,670) [c.evvvnnnnnnnne [V OO (U O (VO 0 e [V 1,255 |. 04/14/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-B1

.. 17326C-BE-3 | CLASS XA  0.710% 08/15/50 ......evvvvvvvrrnnnnns . 03/01/2026 . |Paydoun .........cooeeeiiiiiiiininins foniiiiiiiiiiiiiiens feiii, [ [V (32 209 |oeeeiiiiiinnns [V USRI (209) |+vvvveerennnns 0 s (209) |.vvvverrrnnnns 0 e (U O (VO 0 | [V 26 . 08/15/2050 . |1.A FE ....

CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
.. 17326D-AJ-1 | CLASS XA  0.847% 09/15/50 .

. 03/01/2026 . [Paydoun ... . 09/15/2050 . {1.D FE ....
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CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 [CLASS XA  0.975% 10/12/50 ...eevvvivvirnnnnnnnns . 03/01/2026 . |Paydomn ....cvvunneiriiiniiiiiniiiinn feninneeeiiiiees feeneiiii [V (U P 962 |..ooviiiinnns 323 | 0 s (7)1 (U (7<) ) E— [ (VN (1 P [ PO [V 37 | 10/12/2050 . |[1.A FE ....
DBWF MORTGAGE TRUST SERIES 2015-LCM CLASS A2
..23306N-AC-6 | 144A  3.422% 06/10/34 . 03/30/2026 . | PERFORMANCE TRUST CAP PARTNERS ..5,246,484 |........ 5,500,000 |........ 5,447,066 |........5,487,422 |..ccooovriinnn0 oo 3.377 o 0 30377 e 0 e 5,490,800 [.......eeeeeen0 |oiies (244,315) . 06/10/2034 . |1.A ........
DBWF MORTGAGE TRUST SERIES
..23306N-AJ-1 [ 144A  3.422% 06/10/34 ....ovvvvnrviriiininens . 01/29/2026 . | 1350_100_WRETOALI ......evvvvvvvnn Jounnnnvrrrnnnnnnnns foenes 3,680,584 |........ 3,850,000 |........ 3,693,985 |........ 3,800,402 |.....cvvnnnnnns (U 1,326 |oeeeiininnns (U 1,326 |oeeeeeininne (U . 3,801,728 [..coeeeeennnnn 0 f..... (121,144) . 06/10/2034 . |1.D ........
DEL AMO FASHION CENTER TRUST SERIES 2017-AMO
..24500E-AJ-3 [CLASS C 144A  3.636% 06/05/35 ........evunnnnn. . 01/29/2026 . | 1350_100_WRETOALI ......ovvvvvvens |ovmmnninriinninnns fonnns 3,437,704 |........ 3,600,000 |........ 3,483,761 |........ 3,566,182 |......cevunnnns (U LR 74 B O (U 1,871 [ooeiiiiiiinnnns (U . 3,568,003 [...eevvvinnnns 0 f..... (130,349) . 06/05/2035 . |1.G FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2015-
..29425A-AG-8 |GC33 CLASS B 4.336% 09/10/58 ...........uu.... . 03/01/2026 . |Paydomn .....evunniriiiiniiiiiiiiiinn fennneeeeiiies feeeeeeens 66,884 |............ 66,884 |.....o..... 67,637 |oeernnnnnns 67,024 |............... 0 s QLD (U (140) [ovvnniiiinnnnns (U P 66,884 |.....ccoeen (1 P [ PO [V 423 (. 09/10/2058 . [1.A ........
GS MORTGAGE SECURITIES TRUST SERIES 2016-GS3
..36251P-AF-1 [CLASS XA  1.144% 10/10/49 .....ovvvvvvnnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U FO, 3,484 |...oceennnnnn 3,484 [oinnnnnnn [V R (3,484) |t [V A (3,484) |eevvnnnnnn [ (VN (1 P [ PO [V F 2,887 |. 10/10/2049 . |1.A FE ....
GAM RESECURITIZATION TRUST SERIES 2022-FRR3
.. 36459D-AQ-4 |CLASS AK61 14  0.000% 11/27/49 ............... . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |.......cccvvvevvenne forreenins 479,980 |.......... 500,000 |........... 417,905 |........... 483,274 |...covvnnnnnnns (U 3,852 |iiiiiiins (U 3,852 | (U PR 487,126 |..ooeeeeennnnn [V (7,145) |........ (7,145) |oeeeeeeeees 0 | 11/27/2049 . |1.C FE ....
GAM RESECURITIZATION TRUST SERIES 22-FRR3
.. 36459D-CC-3 | CLASS AK71 144A  2.780% 11/27/50 ............. . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |.......cccevvevvenne forrennens 477,949 |.......... 500,000 |........... 482,190 |........... 491,954 |oooiiiiinnnnns (U 1,979 | (U 1,979 | (U 493,933 |.ooooiieniis 0 f...... (15,984) |....... (15,984) ...t 4,161 |. 11/27/2050 . |1.C FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-BL-9 | CLASS AK74 144A  0.000% 09/27/51 ............. . 03/17/2026 . | PERFORMANCE TRUST CAP PARTNERS |......oeevevvvennees fonnns 1,298,825 |........ 1,470,000 |........ 1,182,236 |........ 1,357,375 |oeeeneiinene (U 9,583 | (U 9,583 | (U . 1,366,958 |.........cennn 0 f...... (68,133) |....... (68,133) [cvvvvvvrrrrnnnnns 0 |. 09/27/2051 . |1.F FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-BW-5 |CLASS AK78 144A  2.860% 09/27/51 ............. . 03/26/2026 . | PERFORMANCE TRUST CAP PARTNERS |.......cccvvvennnnns feonns 1,743,627 |........ 1,880,000 |........ 1,834,366 |........ 1,850,443 |oovvennnne (U 6,629 |...ouvnnnnnnns (U 6,629 |..ouvnnnnnnns (U . 1,857,072 |.ooeeeeennnns 0 f..... (113,446) |...... (113,446) |............ 17,362 |. 09/27/2051 . |2.C FE ....
HGI CRE CLO LTD SERIES 2022-FL3 CLASS C 144A
..403950-AE-8 [6.672% 04/20/37 ...evvviiiiiiiiiiiiiiii e . 01/20/2026 . |Paydonn ....ceveneviiiinnnniiiiiiinn Joineeeiiiiinees foes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,997,734 |oeeveniinnnne (U 2,266 |.coovnnnnnnnns (U 2,266 |.ccovnnnnnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 12,011 |. 04/20/2037 . [1.E FE ....
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 |C13 CLASS D 144A  3.984% 01/15/46 ............ . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 24,382 |oeeeennnnnn 24,382 |............ 23,807 [...ccvvnnnns 24,377 |oovviiiins [ PR (I P [ PR (I P (U P 24,382 [.ooooiiinnnnnns (1 P [ PO [V 165 |. 01/15/2046 . |1.A ........
JP MORGAN CHASE COMMERCIAL SERIES 2020-LOOP
..46651I-AG-9 |CLASS D 144A  3.861% 12/05/38 ........ceeeen . 02/19/2026 . |Capital Distribution ....ccooooee Jovenviiiiiiininnnns oo 12,872 [ (U F 12,872 |oeeennnnnns 12,872 |oeeeenininns [ PR (VN P [ PR (VN P (U P 12,872 o (1 P [ PO [V N 0 |. 12/05/2038 . |4.B FE ....
KEY COMMERCIAL MORTGAGE TRUST SERIES 2020-S3
..49308V-AF-4 |CLASS X 144A  1.587% 09/16/52 ...........euunnn . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U F 4,710 [ooevieeennns 24,904 fo.oiiiinnnnnns [V R (24,904) |..cooeeeennn (U - (24,904) |..covvvnnnnnnns [ (VN (1 P [ PO [V F 1,200 |. 09/16/2052 . |1.A FE ....
LSTAR COMMERCIAL MORTGAGE TR SERIES 2016-4
..502190-AN-4 [CLASS D 144A  4.731% 03/10/49 .........eennnnn. . 02/01/2026 . |Paydomn .....euunieiiiiininiiiiiiinn Jorenneeeiiiieees o 360,408 |........... 360,408 |........... 349,023 |.....unnnn. 357,951 [.oiviiiinnnnnns (U 2,457 |vveiiinens (U 2,457 |vviiiiinns (U PR 360,408 |.......coeeeeen (1 P [ PO [V F 2,773 |. 03/10/2049 . |1.A ........
ML CFC COMMEERCIAL MORTGAGE SERIES 2007-5
..56312Y-BD-3 [CLASS X 0.000% 08/12/48 ........cevvvvvvrnnnnn . 01/01/2026 . |Paydonn ...ccvvveniveiiiiiiiiiniiiinn feninneeeiiiies feeeeeeieiii [V [ N 2 [ P2 PO 0 e (3] R [ R (3] PP [ (VN (1 P [ PO [V N 0 |. 08/12/2048 . |6. FE .....
MANHATTAN WEST SERIES 2020-OMW CLASS D 144A
..563136-AJ-9 [2.335% 09/10/39 ....cevvvriniiiiiiiee s . 03/17/2026 . |BCP Securities LLC ....oovvvvvuens Jovnnnvveiiiniinnnns foeneneens 954,688 |........ 1,000,000 |........... 960,290 |........... 987,419 [....covvnnnnnns (U 1,652 |oveeniiiinnns (U 1,652 |oveeeniiiinnns (U PR 989,071 |.ooeeeeeeennns 0 f...... (34,383) |....... (34,383) |..ooeeennnns 6,940 |. 09/10/2039 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015-C26
..61690V-AE-8 |CLASS D 144A  3.060% 10/15/48 ............eeent . 03/01/2026 . |Paydonn ....cevenniriiiininiiiiiiinn Jeiinenneiiiinees foens 8,256,668 |........ 8,256,668 |........ 7,460,857 |........ 8,073,189 |ovvveninenns (U - 183,479 [ooeiiiiinnnnns (U - 183,479 [ooeiiiiinnnnns (U . 8,256,668 |............... (1 P [ PO [V PO 34,027 |. 10/15/2048 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015-C26
..61690V-BD-9 [CLASS C  4.202% 10/15/48 .......evvvvvvvvnnnnnns . 01/01/2026 . |Paydonn ...ccevvneviiiiiininiiiiinn Joinneeeiiiineees o 775,000 |ooeeeennns 775,000 |..ceevennns 734,742 |.......... 770,197 |oeeeieinnnns (U 4,803 |..ccovnnnnnnnns (U 4,803 |..ooovnnnnnnnns (U 775,000 . 10/15/2048 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2015-C25
..61765T-AN-3 [CLASS D 3.068% 10/15/48 ......ceevvvvnnnnens . 03/01/2026 . |Paydonn ....cevuniviiiinnniiiiiiinn Joineneiiiinees foes 1,908,646 |........ 1,908,646 |........ 1,697,797 |........ 1,897,311 [oooeiiiininnnns [V A 11,334 | [V A 11,334 | (U . 1,908,646 . 10/15/2048 . |1.A ........

READYCAP COMMERCIAL MORTGAG SERIES 2021-FL7
.. 755750-AJ-5 | CLASS D 144A  6.743% 11/25/36 .
READYCAP COMMERCIAL MORTGAG SERIES

. 01/26/2026 . | Paydown ... ..500,000 .. 500,000 .. 500,000 |...........495,558 |.... .. 500,000 [.. . 11/25/2036 . |2.B FE ....

..75575W-AL-0 | CLASS E 144A  7.193% 11/25/36 ....eevvennnnnns . 01/26/2026 . [Paydown .....couvvviiieiiiiiiiiiens foiiieeeeeiiies oo 500,000 |.......... 500,000 |[.......... 500,000 |........... 494,060 [o.oveeeiiinnnn0 e 5,940 [0 15,940 [0 i 500,000 . 11/25/2036 . |2.C FE ....
LIBERTY STREET TRUST SERIES 2016-225L CLASS D

..902055-AG-7 | 144A  4.958% 02/10/36 . 02/01/2026 . [Paydown ....coovivviiiieiiiiiiiieens i e 1,100,000 |........ 1,100,000 |........ 1,113,826 |........ 1,100,438 |..ovveieeeens 0 foeeeeinnn (438) [ouvvniineeenen 0 e (438) il 0 e 1,100,000 |.. . 02/10/2036 . [1.C ........
UBS-BARCLAYS COMMERCIAL MOR

..90270Y-AG-4 | CLASS B 144A  3.649% 03/10/46 ................. . 03/17/2026 . [ROBERT W. BAIRD & C0. INC. .....leeeiiiiieiiiiiins |oeinns 1,416 | 428,001 |........... 425,907 | 427,577 ovvevaaeannns 0 forreeeiinnns 9B | 0 forreeeiinnns [ IO 0 foeeeenns 427,673 . 03/10/2046 . [1.A ........

VMC FINANCE LLC SERIES 2021-FL4 CLASS B 144A
..91835R-AE-0 |5.591% 06/16/36
WF RBS COMMERCIAL MO
..92937E-AJ-3 | C11 CLASS D 144A  4.296% 03/15/45 ............ . 01/01/2026 . [Paydown ....oovvvveeeeeiiiiiiiiiens Joviiiiiiiiiiiiiies v 314,681 |........... 314,681 |........... 295,524 |........... 316,012

.609,217 .. . 06/16/2036 . |1.C FE ....

. 01/20/2026 . | Paydown ... ..609,217 609,217 609,217 |...........602,863 |....

........... 314,681 . 03/15/2045 . [1.A ........
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WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..9498%E-AL-1 [LC20 CLASS C  4.056% 04/15/50 ...........uu.... . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 90,775 [oeeiine 90,775 |.ooeviinnnns 89,023 [....cvvvnnnn 90,991 |..oeiiiinnnnnns 0 s (217) [euvnnininnnnns (U V210 ) A (U P 90,775 |oevvvineees (1 P [ PO [V 829 |. 04/15/2050 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2015-
..94989H-BJ-8 [NXS1 CLASS C  3.818% 05/15/48 ... . 03/01/2026 . |Paydoun ......evviviiinnniiiiiiinnn foveeeeeeeiiiineeees [0 3,251,373 [l 3,251,373 |[........ 3,192,588 |........ 3,252,537 |.eeeerriinnnn 0 Joveennns (1,164) e 0 e (1,164) [l 0 e 3,251,373 |.. . 05/15/2048 . |1.A ........
WELLS FARGO COMMERCIAL MORTG SERIE 2
..94989T-BF-0 [CLASS C  4.735% 09/15/58 ......cevvvnnriviinnnnns . 03/01/2026 . |Paydomn ...cceuuneiiiiiniininiiiiinn Jerinneeeiiiineees foeeeeein 607,381 |..cevnnns 607,381 |.......... 580,880 |........... 594,583 [.oiiiiiiinnns [V A 12,799 | [V A 12,799 | (U 607,381 . 09/15/2058 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2018-
..94990E-AA-2 | AUS CLASS A 144A  4.058% 08/17/36 ............ . 03/17/2026 . | CITIGROUP GLOBAL MARKETS ....... |oceeerrerirvnninnnns forrennens 490,762 |.......... 500,000 |........... 512,543 |oeeennnnns 505,084 |............... 0 s [(151:) ) (U (515 N PO (U P 504,716 . 08/17/2036 . |1.A ........
BRIGHTSPIRE CAPITAL INC SERIES 2021-FL1 CLASS
..05591X-AC-5 [AS 144A  5.391% 08/19/38 ....evvvvvvvirnnnnnnnns . 02/19/2026 . |Paydonn ......eevieiiiiniiiiiiiiinn Jeneeeeiiiees foes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,098,825 |.ovvvenniinnnne (U 1175 [oeiiiiinnns (U LI LT (U . 2,000,000 [oeeuiiiiennnnn (1 P [ PO [V PO 18,664 |. 08/19/2038 . [1.A FE .
HGI CRE CLO LTD SERIES 2021-FL2 CLASS D 144A
..40390J-AG-7 |5.944% 09/17/36 .....evvvnniiiiiiniiiiiiiiinis . 01/19/2026 . |Paydonn ...ccvvvnnvviiiiiininiiiiinn Jovenneeeeiiiineees o 624,887 |........... 624,887 |........... 624,887 |........... 624,953 |....ooeiinnnnns 0 s (66) ..ceeeeeennns (U P [(C15) ) O (U RN 624,887 |.....oennennnnn (1 P [ PO [V F 3,228 . 09/17/2036 . [2.A FE ....
LOANCORE 2018 CRE1 ISSUER LT SERIES 2021-CRES
..53047X-AE-2 |CLASS AS 144A  5.537% 07/15/36 ......euvvnnnnnn . 03/15/2026 . |Paydonn ......eeviiiiiininiiiiiiinn Joeenieeiiiiinees foes 1,562,306 |........ 1,562,306 |........ 1,562,306 |........ 1,561,865 [....covvvnnnnn (U P 23 I (U P 23 I R (U . 1,562,306 |.eeenieiinnnnn (1 P [ PO [V PO 15,150 |. 07/15/2036 . |1.A FE ....
PRIMA CAPITAL LTD SERIES 2019-RK1 CLASS AT
.. T4166G-AH-2 [4.450% 04/15/38 .....oevvvniiiiiiiiiiiiiiniis . 03/26/2026 . | CITIGROUP GLOBAL MARKETS ....... |oceeererrrrvnnnnnnns forrennens 960,000 |........ 1,000,000 |........ 1,056,894 |........ 1,021,366 |............... 0 fens (2,280) |.eeeeeeeeennnn (U . (2,280) |.eeeeeeeeennns (U . 1,019,086 |......cevvnnnns 0 f...... (59,086) |....... (59,086) [..evvvveens 14,339 |. 04/15/2038 . |2.C FE ....
PRIMA CAPITAL LTD SERIES 2019-RK1 CLASS AT
.. T4166G-AH-2 [4.450% 04/15/38 .....ovvvvniiiiiniiiiiiiiiniis . 01/29/2026 . | 1350_100_WRETOALI ......ovvvvvvvee |ovnmnnirriinnnnnns foenns 2,955,852 |........ 3,000,000 |........ 3,170,682 |........ 3,064,096 |............... [V R (2,21) |eeeeeeees [V A (2,21) |oeeeeeeees (U . 3,061,875 |..cevuunnnnnnns 0 f..... (106,024) |...... (106,024) |............ 21,508 |. 04/15/2038 . |2.C FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
L T41660-AE-7 [3.250% 12/25/50 ...oeevvviiiiiiiii s . 03/18/2026 . |BANK OF AMERICA .....ccovvvenvvvvns Jovnnnneniininninnnes foenes 1,652,670 |........ 1,686,398 |........ 1,636,252 |........ 1,684,057 |.ccoevvvnnnnns (U P 408 |oeveeiiieens (U P 408 |oeveiniiieens (U . 1,684,465 |............... 0 f...... (31,795) |....... (31,796) |..oeeeens 8,982 |. 12/25/2050 . |2.B FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
L T41660-AE-7 [83.250% 12/25/50 ....eivvvuiniiiiiiiiiiiiiiiiiias . 01/20/2026 . |Paydomn ...eevueniiiiiiiiiiiniiiiins Joviinnieiiiiiinieees foreeeiiinnns 3,011 fiiiiinnnnns 3,011 |t 2,922 |.ooiiiiinnnns 3,007 |..iveuennnnnnns [ L2 P [U L2 P (U 3,011 o [ P U [ I P 8 |. 12/25/2050 . |2.B FE ....
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 52,806,378 54,537,364 52,546,001 53,840,884 0 230,082 0 230,082 0 54,070,968 0 (1,264,591) | (1,264,591) 399,556 XXX XXX
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006 33CB
..02148B-AC-8 |CLASS 2A1  6.000% 11/25/36 ......ccevvvnnnnnnnns . 03/01/2026 . |Paydomn .....evueiriiiiniiiiiiiiinn feneeeeeiiiies feeeeeeeens 16,368 |............ 16,616 |............. 8,584 | (U P (U 7,784 |ooeiiiiinnnnns (U 7,784 |ooeeiiiiinnnnns (U P 16,368 |oovvniiiinnnnn (1 P [ PO [V 83 | 11/25/2036 . |1.A FM ....
BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS
.. 124166-AW-9 |CR 144A  5.622% 10/15/31 ..covvvenniiiiiinnnnnns . 01/09/2026 . |Paydonn ....cevenivriiininiieiiiinn Joiineeeeiiiinees foes 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,953,103 [.cceevvrnnnnns (U . 46,897 |ovvveiiiinnns (U . 46,897 |oeevniiiinnn (U . 5,000,000 [oeuiireennnnn (1 P [ PO [V PO 69,929 |. 10/15/2031 . [1.D FE ....
BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS
..124166-AY-5 |DR 144A  6.622% 10/15/31 ..oovvvvnriiiinnnnnnnns . 01/09/2026 . |Paydomn ....cevenivriiinnniiiiiiins Joineeeiiiiiinnees foees 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,474,185 |..ooevnnnnnnnns (U PR 25,815 |oiiiiiiins (U P 25,815 | (U . 2,500,000 |...counnnennns (1 P [ PO [V PO 40,937 |. 10/15/2031 . |2.C FE ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2011 12R
..12645V-AY-3 |CLASS 2A2 144A  4.125% 02/27/37 ........ceuuun. . 03/01/2026 . |Paydomn ....cevvuniriiiiniiiiiiiiinn feneeeeiiiiees feeeeeeens 78,213 |oeeiiiiinn 86,922 |[.....oevnens 79,002 |.ovvvvviiniiannns (V2 0 s (729) |evevvvviinnnns (U (729) | (U P 78,273 |oveeriineenes (1 P [ PO [V 327 |. 02/27/2037 . |2.C FM ....
CERBERUS SERIES 2023-4A CLASS D 144A 10.272%
.. 156940-AG-3 [ 10/15/35 .evvvvniiiiiiiiiiieiiii e . 03/13/2026 . | Call 100.0000 ....covvnnneees fooviriiiinieeiiiii Jeveeen 4,320,000 |........ 4,320,000 |........ 4,328,873 |........ 4,328,906 [......ovvnnnns 0 fens (1,117) e (U . (1,117) o (U . 4,327,789 |..ocevvvnnnnnns [V (7,789) |........ (7,789) [eevvennnnee 186,232 |. 10/15/2035 . |2.C FE ....
AMERICAN MONEY MANAGEMENT SERIES 2024-30A
..03165U-AG-3 [CLASS C 144A  6.322% 01/15/37 ....ccvvvvnnnnnns . 02/12/2026 . | Call 100.0000 ....covvnneees foorriniiieeiiiii e 500,000 |....oeennn 500,000 |.......... 500,000 |...eeunnnns 494,168 |......cevnnnnns (U P [C1:1V 0 (U P [C1:1V 0 (U PR 494,848 |.......oounnnnt [V O 5,152 |.oooeennen 5,182 |oveinns 10,834 |. 01/15/2037 . |1.F FE .
AP1DOS CLO SERIES 2019-31A CLASS CR 144A
..03767V-AN-8 |5.834% 04/15/31 ...covvvvniiiiiiiiiiiiiiiis . 02/25/2026 . | Call 100.0000 ....covvveneees foorriiiiieeeiiii e 3,262,500 |........ 3,262,500 |........ 3,271,283 |........ 3,225,249 |..oovvniiinne (U 2,403 | (U 2,403 | (U . 3,227,652 |..cccvvvvnnnnns [V PO 34,848 |......... 34,848 |............ 72,256 |. 04/15/2031 . |1.F FE .
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2022-5A
..05685J-AN-9 | CLASS C1R 144A  6.318% 01/24/37 .............. . 01/24/2026 . |Paydonn ......eevveviiiinnniieiiinnn Jovvinnineeiiniinnnes foenens 3,500,000 |........ 3,500,000 |........ 3,500,000 |........ 3,464,003 |.......eunnnnns [V PR 35,997 [oiiiiiiinns (U PR 35,997 [oiiiiiiinnns (U . 3,500,000 |...ceunnnnnns (1 P [ PO [V PO 59,544 |. 01/24/2037 . [1.F FE ....
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2024-1A
..056920-AG-6 |CLASS C 144A  6.071% 04/16/37 .....ccevvvnnnnns . 03/18/2026 . |Call 100.0000 ....covvnnneees fooviriiiinieeiiiii Jeveeen 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,487,489 |.ovvennnnne [ PR (LI [ PO (LI (U . 1,487,579 |oeeieeninnnns [V PR 12,421 |oeennnns 12,421 | 39,556 |. 04/16/2037 . [1.F FE ....
BABSON CLO LTD SERIES 2023-4A CLASS C 144A
..06763M-AE-5 [6.570% 01/20/37 ..eevvviiiiiniiiiiiiiiineeeeeinaa . 02/18/2026 . |Paydonn ....cevvniviiiininiiiiiiinn Jeneeeeiiiinees fees 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,973,158 |..ocovvnnnnnnns (U PR 26,842 |.....ovvnnnnnnn (U P 26,842 |.....ovvnnnnnnn (U . 3,000,000 [oeuriiiiennnnn (1 P [ PO [V PO 67,891 |. 01/20/2037 . |1.F FE ....
CIFC FUNDING LTD SERIES 2023-3A CLASS C 144A
..12598Y-AG-3 [6.320% 01/20/37 ..evvveiiiiiiiiiiiiiiiiiiiceeeees . 02/04/2026 . |Paydomn .......evveeiiiiniiniiiiiinnn Joenneeeeiiinees foes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,083,444 |.....ooeennnnns (U . 16,556 [oooiiiiinnnnnn (U . 16,556 [oooiiiiinnnnnn (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 38,665 |. 01/20/2037 . |1.F FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2019-3A
.. 14314H-BC-7 |CLASS BRR 144A  6.270% 04/20/37 ........u..... . 02/23/2026 . | Call 100.0000 ....ccvvveneees fooririninieeiiiii Jeveeen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,862,460 |............... 0 fnns (4,790) |eeeeeeeees (U . (4,790) |.evveennnnnnns (U . 1,857,670 [...cccvvvnnnnns 0 |oeeens 142,330 |....... 142,330 |....cevneens 44,982 |. 04/20/2037 . [1.F FE ....
DEWOLF PARK CLO LTD SERIES 2017-1A CLASS CR
. 25211A-AJ-8 [ 144A  5.792% 10/15/30 cevvvvvnniiiiiniiiiees . 02/05/2026 . |Paydomn ......eevveriiiiniiiiiiiiins Jorinneeeeiiiieees foens 2,250,000 |........ 2,250,000 |........ 2,250,000 |........ 2,224,690 |......ccvvnnnns (U PR 25,310 |ooeiieinnnnnns (U PR P [V (U . 2,250,000 |..eevuennnns (VN P [ PO [V P 42,184 |. 10/15/2030 . |1.A FE .
DEWOLF PARK CLO LTD SERIES 2017-1A CLASS DR
.. 25211A-AL-3 [144A  6.785% 10/15/30 .. . 02/05/2026 . | Paydown ... .. 400,000 .... 400,000 .... 400,000 |...........394,936 |.... ... 400,000 |.. . 10/15/2030 . |1.F FE .
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DRYDEN SENIOR LOAN FUND SERIES 2021-92A CLASS
..262488-AE-9 |C 144A  5.918% 11/20/34 ........ccceeeeeiinnnns . 02/04/2026 . |Paydoun ..........cooeeiiiiiiiiiiinns feniiiniiiiiiiiiiins foe 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,023,746 |............... [V R 76,254 |............... [V R 76,254 |............... 0 fnns 4,000,000 |...cevrreennns (VN 0 | [V 51,941 |. 11/20/2034 . |1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2021-92A CLASS
..262488-AG-4 |D 144A  6.918% 11/20/34 .. .. |- 02/04/2026 . |Paydown .....cccooiiiiiiiiiiiiiiiiin e | 1,000,000 |........ 1,000,000 |........ 1,000,000 |...........979,117 [...ccooinnn0 [ 20,883 |0 ) 20,883 [0 [, 1,000,000 |.. . 11/20/2034 . [2.C FE ....
INVESCO CLO LTD SERIES 2023
..46146G-AU-6 |6.069% 04/22/37 ...coovvvviiiiiiiiiiiiiiii . 02/23/2026 . |Call ~ 100.0000 ......coooerers fevrvvnnnnnnnnnnnnnns founnns 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,482,905 [...oevnnnnnnnne 0 s 624 |ooveiiiiiinns [V ST 624 |ooveiiiiiinns 0 fnns 1,483,529 [...ovvvvnnnnns [V 16,471 |........ 16,471 [ooennnnens 32,079 |. 04/22/2037 . |1.F FE ....
KKR FINANCIAL CLO LTD SERIES 48A CLASS CR
.. 48256E-AU-3 | 144A  5.520% 10/20/38 .....oovvvvviviiiiiiiianns . 03/31/2026 . | DIRECT ..evvvvvvvvvvinnnnnnninnnnnnns fervevvnnninnininnnns forinnnnn 95,884 |........... 96,000 |............ 96,000 |...oevvenns 95,048 [....eviiiinnns 0 s (79) [ervvvvnnnnnnnns [V ST (79) fervvvvnnnnnnnns 0 s 95,869 [...cceeiiinnnn [V B 1B [ 2,437 |. 10/20/2038 . |1.F FE ....
MAGNETITE CLO LTD SERIES 2019-23A CLASS CR
.. 56954N-AN-9 | 144A  5.980% 01/25/35 .....oovvvrrrrinininnnnns . 02/11/2026 . | Call 100.0000 ...vvvvvnniinnn foeeeeeeeeeieeeeeeees e 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,944,261 |............... 0 |eeeenns 1,14 [, 0 eeeeenn 1,14 [, 0 fnns 2,945,375 |.oooeeeiennnn (U 54,625 |......... 54,625 |............ 54,759 |. 01/25/2036 . |1.F FE ...
OCP CLO LTD SERIES 2019-16A CLASS CR 144A
..675700-AP-6 |5.762% 04/10/33 ....ooovriiiiiiiiiiii . 01/23/2026 . |Paydown .........oooeeiiiiiiiiiinnins feniiiiiiiiiiiiiiins foeen 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,467,859 [.....evnnnnnne [V R R4 | [V R R4 | 0 fnns 1,500,000 |...evvvvvvnnnns (VN 0 | [V 26,293 |. 04/10/2033 . |1.F FE ....
PARALLEL LTD SERIES 2021-2A CLASS C 144A
..69916K-AG-8 |7.330% 10/20/34 ....oooviiiiiiiiiiiiii . 01/30/2026 . |Paydown ..........oooeiiiiiiiiiinnins foniiiiiiiiiiiiiinns foeen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,947 [ovvviiiinnnnne 0 s (947) |vvvevviinnnns 0 s (947) |vvvveiiinanns 0 fnns 2,000,000 |..ocevrrennnns (VN 0 | [V 42,643 |. 10/20/2034 . |2.C FE ....
TEACHERS INSURANCE AND ANN SERIES 2016-1A
..87271L-AL-6 |CLASS B1R 144A  5.670% 07/20/31 .............. . 01/20/2026 . |Paydown ..........oooeeeiiiiiiiinnnns foniiiiiiiiiiiiiiins fonens 3,500,000 |........ 3,500,000 |........ 3,456,250 |........ 3,444,369 |............... [V R 55,631 |....ooeeeein [V R 55,631 | 0 fnns 3,500,000 [..eeeeiiiinnnn (VN 0 | [V 50,444 |. 07/20/2031 . |1.A FE ....
TIAA CLO LTD SERIES 2018-1A CLASS BR 144A
..88631Y-AS-6 |5.820% 01/20/32 ...coovvvviiiiiiiiiiiiiiis . 01/14/2026 . |Paydoun .........ooooeeiiiiiiiiinnins foniniiniiiiiiiiiins fonnns 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,974,637 [oevvnnnnnnnnne [V R 25,363 |oeieiiiiinnns [V R 25,363 |oooeiiiiienns 0 fnns 3,000,000 |...ceevrennnns (VN 0 | [V 42,744 . 01/20/2032 . |1.F FE ...
TRINITAS CLO LTD SERIES 2017-6A CLASS DR4
..89640Y-BL-7 | 144A  8.181% 01/25/34 ......ovvvvvvinrinnnnnnnns . 01/25/2026 . |HSBC SECURITIES .....ccooeeeeeiiins fovniininiiinnniiinns fovnnns 1,650,000 |........ 1,650,000 |........ 1,643,242 |........ 1,642,818 |............... 0 s (X701 I 0 s (X701 I 0 fnns 1,642,481 |l [V 7,519 |oveennns 7,519 |l 35,658 |. 01/25/2034 . |2.C FE ....
WIND RIVER CLO LTD SERIES 2019-2A CLASS CR
..O7314E-AG-1 | 144A  5.922% 01/15/35 .....coeeeeieeinnninit, . 02/12/2026 . | Call 100.0000 ...ovvvvnnvinnn foeeeeeeeeeeeeeeeeees e 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,924,623 |............... 0 |eeeenns 1,264 |oevveeieinnnns 0 eeeeenn 1,264 |oeeveeiiennnns 0 fnns 3,925,887 [...evvviiinnns [V 74113 ... L3 ) K PO 81,338 |. 01/15/2035 . |1.F FE ....
WIND RIVER CLO LTD SERIES 2022-2A CLASS B1R
.. 97315D-AU-1 | 144A  5.520% 07/20/35 ..oovvvvvvvriiiininnnnnnes . 02/12/2026 . | Call 100.0000 ...vvvvvininnnn Joeeeeeiiieieieeieees e, 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,453,471 ..o [V PO (725) |ovvvveeeeennns [V PO (725) |ovvvveeeneanes 0 Joeeennn 4,452,746 |...ovvvvnnnnes [ 47,254 |......... 47,254 | 81,809 |. 07/20/2035 . [1.B FE ....
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 60,073,025 60,082,038 60,033,234 59,200,492 0 397,989 0 397,989 0 59,686,066 0 386,959 386,969 1,199,418 XXX XXX
VOYA CLO LTD SERIES 2018-1A CLASS A2 144A
. 92917A-AC-0 15.229% 04/19/31 ooeeeiiiiiiiiiiiiiie . 02/26/2026 . |Various .......cceeevvrvnnnnnnnnnnnns forneninnniniininnes foii, 588,000 |.......... 588,000 |.......... 588,000 |........... 579,752 [ouvuvvnnnnnnnn 0 s L7 P, [V ST L7 P, 0 s 580,274 |.....coeennnnn [V 7,726 |oevennnns 7,726 |oveeennnnen 11,340 |. 04/19/2031 . [1.B FE ....
VOYA CLO LTD SERIES 2018-1A CLASS B 144A
..92017A-AE-6 |5.729% 04/19/31 ....ooooeiiiiiiii . 02/26/2026 . |Various .......cceeevvrvnnnnnnnnnnnns forneninnniniininnes foii, 514,000 [oeeeeeeees 514,000 |........... 514,000 |.......... 506,710 |...ccoeeennns 0 s 452 |oveiiiiiiiines [V ST 452 |oveiiiiiiienes 0 e 507,162 |..ccoeeeeennnnn [V 6,838 [.......... 6,838 [............ 10,837 |. 04/19/2031 . |1.F FE ...
VOYA CLO LTD SERIES 2018-1A CLASS C 144A
..92017A-AG-1 16.520% 04/19/31 ....ooooiiiiiiiiii . 02/26/2026 . |Various .......cceeevvrvnnnnnnnnnnnns forneninnniniininnes foii, 350,000 [oveeerrens 350,000 |........... 350,000 |........... 344,454 |..oovvinnnnns 0 s L7 [V ST L7 0 s 344,586 [....ovvvennnns [V 5414 |.......... 5414 |............ 8,381 |. 04/19/2031 . [2.C FE ....
VOYA CLO LTD SERIES 2018-1A CLASS D 144A
..92917B-AA-2 19.120% 04/19/31 ... . 02/26/2026 . | Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 362,000 [oeeeerenns 362,000 |........... 362,000 |........... 355,680 [......cceunnnen 0 s 15 |l [V ST 15 |l 0 s 365,795 [ovvvvviiiinnnns [V 6,205 |.......... 6,205 |............ 12,041 |. 04/19/2031 . [4.A FE ....
VOYA CLO LTD SERIES 2013-1A CLASS AR 144A
.. 92017C-AJ-1 |5.484% 10/15/30 ..oovvvvveriiiiiiiiiiiis . 01/15/2026 . |Paydoun .........cooeeiiiiiiiiiinnins foniiniiiiiiiiiiinns foiiiinn, 40,706 [...vvvennnns 40,706 |............ 40,706 |.evvvrennns 40,567 |...ooeeeeennns 0 s L O [V ST L O 0 s 40,706 |.oooeeeeeennnns (VN 0 | [V 595 |. 10/15/2030 . |1.B FE ....
VOYA CLO LTD SERIES 2014-1A CLASS ER2 144A
.. 92017E-AC-2 | 12.281% 04/18/31 ..oooviiiiiiiiiiiiiiis . 01/20/2026 . |Paydoun ..........oooeeeiiiiiiiinnnns feniiiiiiiiiiiiiinns feiiiin 21,634 |........... 21,634 [ocoonnnnne 4,805 |............. 4,805 |........eens 0 fens 16,828 [......ovvenenes 0 fnns 16,828 [......oeveneeee 0 s 21,634 [ (VN 0 | [V 0 |[. 04/18/2031 . |5.A FE ....
VOYA CLO LTD SERIES 2014-2A CLASS ER 144A
.. 920138-AJ-7 | 11.620% 04/17/30 ooevvvvvriiiiiiiiiiiiiiii, . 01/20/2026 . |Paydoun ..........cooeeeiiiiiiiinnnns foneiiiiiiiiiiiiinns feiiiai 30,283 |............ 30,283 [oeennnnnnne 1,638 [ooovveennnns 1,638 [ovvveieinnnns [V R 28,645 |...........ll [V R 28,645 |..............l 0 s 30,283 [ooiiiiiiinnn (VN 0 | [V 0 |[. 04/17/2030 . |5.C FE ....
VOYA CLO LTD SERIES 2015-1A CLASS ER 144A
.. 92914Q-AJ-3 | 11.579% 01/18/29 ..ovvvvvvveiiiiiiiiiiiiiiiieeees . 01/20/2026 . |Paydown .......oeeeeiiiiiiiiiiiiiiees Jovviiiiiiiiiiiiiiies foiiinns 2,497 ool 2497 oveeeeeanes 5,737 |ooveeeeennn 5,737 |oeveeeeeeeenn, 0 ooeeennn 16,760 |.....oeeenn.. 0 ooeeennn 16,760 |.....oeeenn.. 0 Joeeeeeennn 2,497 [ooiiiiiiinnnn [ 0 Joeeeeeiieenn [ 0 |. 01/18/2029 . |6. FE .....
1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (affiliated) 1,929,120 1,929,120 1,866,886 1,839,343 0 63,593 0 63,593 0 1,902,937 0 26,183 26,183 43,194 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B 4.011% 01/25/37 ...ovvvvnnnnnnnnnnnnn . 03/25/2026 . |Paydoun ..........ooeeiiiiiiiiiiiiins feniiniiiiniiiiiinns feiiiii, 4,661 [coennnnnne 4,661 |............. 2,835 [ 2,596 [..ccoennnnnnn 0 |eeeenns 2,085 |...oooeeennn 0 eeeeenn 2,085 | 0 e 4,661 [ovvvvvnnnnnnnns (VN 0 | [V 14 1. 01/25/2037 . |1.A FM ....
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-UU-5 |4.528% 12/25/35 ...ovvvvvvnnnnnnnniiiiiiiiiiiiiiiias . 03/25/2026 . |Paydoun .........ccoeeeiiiiiiiiiiiins foniiiiiiiiiiiiiinns foiiiin, 90,733 |...ooeens 90,733 [oennnnnne 76,033 |............ 87,307 |ovvvvrrirnnnnns 0 eeeennn 3,426 ...l 0 eeennnn 3,426 ...l 0 e 90,733 [oeiiiiiiinnnn (VO 0 | U 344 1. 12/25/2035 . |1.A FM ....
AMERIQUEST MORTGAGE SECURITIES SERIES 2003 11
..030728-LN-3 | CLASS AV2 ~ 4.533% 11/26/33 ...t . 03/25/2026 . |Paydoun .........oooeeiiiiiiiiiniiins fenniiiniiiiiiiiinns feiiiiin, 6,546 |....ooeennn. 6,546 |............. 6,546 |............. 6,600 [.......evvnnnee 0 s (54) [oovvvnnnnnnnns 0 s (54) [oovvnnnninnnne 0 e 6,546 |...........nn (VO 0 | [V 48 [ 11/25/2033 . |1.A FM ...
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1 4.843% 11/26/34 ................. . 03/25/2026 . |Paydown .......ooeeeeiiiiiiiiiiiiiies Jovviiiiiiiiiiiiiiies foviiinns 36,400 [............ 36,400 |............ 34,863 |............ 36,012 | 0 Joeeeeeennn 387 [oooinnnnnnnns 0 Joeeeeeennn 387 [ooeennnnnnnns 0 Joeeeeeenns 36,400 |..oooeieeennns [ 0 Jooeeeiiieeenn [ 232 |. 11/25/2034 . |1.A FM ....
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BOJANGLES ISSUER LLC SERIES 2024-1A CLASS A2
..09748R-AC-2 [144A  6.584% 11/20/54 ...oovvvviiiiinininnins . 02/20/2026 . |Paydomn ......ecveiiiiiiiiiiiiiiiiinn foreeeneiiiees o 3,875 [eiiiiinnne 3,875 | 3,875 |oeveiinns 3,875 |oeviiiiis [ PR (VN P [ PR (VN P [V P 3,875 [ooiiiiiiinnnns (1 P [ PO [V 64 |. 11/20/2054 . |2.B FE ....
CREDIT-BASED ASSET SERVICING SERIES 2004-CB
.. 124890-JR-6 |CLASS M1 6.274% 05/25/35 ... .. |- 03/01/2026 . [Paydown ... ....9,681 .9,681 . 05/25/2035 . |[1.A FN ...
CMHAT 2025-P2 TRUST CMHAT_25- .
.. 12579C-AA=7 [ 02/28/57 evvveniiiiiiiiiieiiii e . 01/01/2026 . |Paydomn ....cvvuniviiiiiiniiniiinnn Jovveineeeiiiiineees oo 6,782 [l 6,782 |.iieeennn 8,062 |oennnnennnnn 8,055 [0 e (1,273) [l O e (1,273) [l 0 e 6,782 |oriiiiinnnn (1 P [ PO [V N 0 |. 02/28/2057 . |1.APL ....
CMHAT 2025-P2 TRUST CMHAT_25-P2  4.400%
.. 125790-AA=7 [ 02/28/57 eevveiiiiiiiiiiieiii e . 03/26/2026 . |Paydonn ......eeoveriiiiniiiiiiiiinn foneeeeeiiies feeeeeeens 58,516 [............ 58,516 |............69,568 |............69,503 [...............0 [ (10,986) [oonnievennnnnn O [ (10,986) [onnnivenennnnn 0 o 58,516 |..evvunnienns (VN P [ PO [V 448 |. 02/28/2057 . |1.A PL ....
CMHAT 2025-P2 TRUST CMHAT_25-P2  0.010%
. 12579C-AB-5 [02/28/57 ovvvvniiiiiiiiiieiiii e . 01/01/2026 . |Paydonn ...ccevueneviiiiiniiiiniiiins feriineeeiiiines feeeneeeeiinan 726 foeeeiiiiiiinnnns 726 |ooovvieiinnns 546 |..ooviiinins BAT | (U P 179 [ooeeiiiiiinnnns (U P 179 [ooeiiiiiiinnnns [ PR 726 |oeeeiieeeees (1 P [ PO [V N 0 |. 02/28/2057 .|[1.DPL ....
CMHAT 2025-P2 TRUST CMHAT_25-P2  0.010%
. 12579C-AB-5 [ 02/28/57 .evveniiiiiiiiiiiieiii e . 03/26/2026 . |Paydomn .......eviriiiininiiiiiiiinn foriineeereiiiees [ 6,546 [............. 6,546 | 4,922 [ooooiiinnnnns 4,931 [oooiiiiiiinnnns (U LG T O (U LG T O (U1 O 6,546 |.....covvnnnnns (1 P [ PO [V N 0 |. 02/28/2057 .|[1.DPL ....
CMHAT 2025-P2 TRUST CMHAT_25-P2  0.010%
L 12579C-AC-3 [ 02/28/57 evvveniiiiiiiieieeiei e . 01/01/2026 . |Paydonn ...ccevvenvviiiiiniiiiiiiiins fenineneiiiies feeeneeeeiinins 523 | L7 0 O 121 | 128 | (U P 400 |oeeiiiiiinns (U P 400 |oeveiiiiinnns [ PR 24 R (1 P [ PO [V N 0 |. 02/28/2057 . |1.G PL ....
CMHAT 2025-P2 TRUST CMHAT_25-P2  0.010%
L 12579C-AC-3 [ 02/28/57 ovvveiiiiiiiieeeeee e . 03/26/2026 . |Paydomn ......euvviiiiiiiiiiiiiiiiinn feriineeereiiiees o 4,710 [ooriiiinnnnns 4,710 | 1,001 |oeiinnne 1,104 | (U 3,606 [ooiiiiinnnnns (U 3,606 [ooiiiiinnnnns [V P 4,710 oo (1 P [ PO [V N 0 |. 02/28/2057 . |1.G PL ....
COUNTRYWIDE ASSET-BACKED CERT SERIES 2005-13
..126670-GR-3 |CLASS AF4  5.805% 04/25/36 .......evvvvvvvnnnnns . 03/01/2026 . |Paydomn ....covunviiiiinininiiiinnn Joinneeeiiiineees foeneeein 147,360 |.......... 147,186 |oovvennnnns 122,062 |....ceenen 122,901 |oooviviiinns [V A 24,459 |.......ooennens [V P 24,459 |.......ooennnnn (U 147,360 |ovvevneriinnnnn (1 P [ PO [V F 1,352 |. 04/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11 13.430% 05/25/36 .............. . 02/25/2026 . |Paydonn .....ovuuniviiiiiiiniiiiiiinn fennneeeeiiies feeeeeeeiinans L1 VA O 491 | 306 |...ccvvnnnnnnne [T/ R (U P 180 [ooeeiiiiinnnnns (U P 180 [ooeeiiiiinnnnns [ PR (1 VA (1 P [ PO [V N 7 | 05/25/2036 . |[1.A FM ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
..14855I-AA-4 [CLASS A 6.500% 07/31/36 ...oevvvvvvnnnrnnnns . 03/15/2026 . |Paydonn ......eueviiiiiiiiiiiiiiiins fenieeeeeiiies feeeeeen 48,554 ... 48,554 |............ 47,321 [ 4876 |oveennne (U P FCT£ T PO (U P FCT£ T PO (U P 48,554 |...ccovvnnnnnns (1 P [ PO [V 693 |. 07/31/2036 . |1.F PL ....
CENTEX HOME EQUITY SERIES 2002-A CLASS AV
.. 152314-EQ-9 [4.003% 01/25/32 ..oevvvviiiiiiiiiiieeeeciiiis . 03/25/2026 . |Paydomn .....euunviiiiiiiiiiiniiiiins fevieneeereniieees [ 4,387 oo 4,387 |eeirinnnn 4,387 |oveeeiinns 4,343 [oooiiiiinnnnns [ O X T F [ R X T F [V P 4,387 [ooeiiiininnnns (1 P [ PO [V 32 [. 01/25/2032 . |[1.A FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-9
.. 17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ....oevvvnririnnnn . 03/01/2026 . |Paydomn ....ceuunviriiiiiiiiiiiiiinn feriineeeriniiieees [ 2,509 [eeiiiinnns 3,148 |.iins 3,045 [....ccevnnnns 3,525 [ooiiiininnns 0 fens (1,016) [ouvvvrrnnnnnnnn (U . (1,016) [o.eneivinnnnns [V P 2,509 [ooiiiiiiinnnns (1 P [ PO [V 39 |[. 11/25/2035 . [1.A FM ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268M-AC-0 [CLASS B 144A  3.990% 09/25/45 ...........ceuun. . 01/25/2026 . |Paydonn .....ovveniviiiiiiiiiiiiiiinn fonneeeiiiiees feeeeeeens 22,560 |o.eeennnnnns 22,560 |.....ooennnn 22,545 | 22,550 [oooiiiiiinnnnns [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U P 22,560 [....ccovnnnnnns (1 P [ PO [V 75 | 09/25/2045 . |1.B FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-AGS
..20269D-AC-9 [CLASS B 144A  3.580% 02/25/44 ................. . 03/25/2026 . |Paydonn .....ceuuiviiiiiiiniiiniiins fonineeeiiiies foeeeeeeens 10,755 |..ooooeeeens 10,755 |ooeeeeennnns 10,746 |............ 10,749 |ooeveenninnnns [ PR (I P [ PR (1 P (U P 10,755 |oeeniiiinnnnn (1 P [ PO [V 57 | 02/25/2044 . |1.B FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2001-
..22540A-7C-6 |HE17 CLASS AIO  4.207% 01/25/32 .......eun.... . 03/25/2026 . |Paydomn .....ovuuniviiiiiiiiiiniiiinn fennneeeeiiins feeeeeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 13 |. 01/25/2032 . |1.C FE ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-4
.. 225458-PN-2 | CLASS 2A1  4.193% 06/25/35 ....cevvvvnnirinnnnn . 03/25/2026 . |Paydomn .....eeuviiiiiiniiiiiiiiiinn forieneeeeeiiieees [ 5,974 | 5,974 [.ooooennens 30 VAT F 3,427 |ooeiiiiiinnnnns (U 2,548 | (U 2,548 | (U1 O 5,974 |t (1 P [ PO [V 28 | 06/25/2035 . |[1.A FM ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-12
..225470-SE-4 |CLASS DX2  6.000% 01/25/36 .....oevvvvvnnnnnnns . 03/01/2026 . |Paydomn ...ccevunniviiiiiiiiiiiiiiinn feniineeeeiiiies feeeiiii [V (U P 316 | 592 |l 0 s (592) |vvvvvvrnnnnnns (U (592) |oovvvvnnnnns [ (VN (1 P [ PO [V 100 . 01/25/2036 . [5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-2
..225470-ZN-6 |CLASS DX  6.000% 03/25/36 ......evvvvvvvvnnnnnns . 03/01/2026 . |Paydonn ....covuuneiiiiiiiiiiiiiiinn fennneeeiiiies feeeeeiiii [V (U P 862 |....covvnnnnns 823 |oviiiiiiiinns 0 s [£:7X) 1 A (U [£:75) ) [ (VN (1 P [ PO [V 62 |. 03/25/2036 . |5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-6
.. 22942J-AU-7 [CLASS DX  6.500% 07/25/36 ....ovvvvvvvvvnnnnnnns . 03/01/2026 . |Paydonn ....cevvnneviiiiniiniiiiiiinn Jennneeeiiiiees feeeeeeiiii [V (U FO, 1,968 |oeeeriinnnns 2,399 [, [V R (2,399) [cevnnnnnnnnnne [V A (1) R [ (VN (1 P [ PO [V 497 |. 07/25/2036 . |5.B GI ....

FIRST FRANKLIN MTG LOAN ASSET SERIES 2006~
..30247D-AE-1 | FF13 CLASS A2D  4.273% 10/25/36 .
GSAA HOME EQUITY TRUST SERIES 2006-
.. 362244-AA-3 | A1 3.973% 12/25/36 ...evvvviiiiiiiiiiies . 03/25/2026 . |Paydown
GSAA HOME EQUITY TRUST SERIES 2007-4 CLASS A2
..3622EB-AB-4 | 4.193% 03/25/37 ..

. 03/25/2026 . |Paydown ... . 10/25/2036 . [1.A FM ...

. 12/25/2036 . [1.A FM ...

. 03/25/2037 . |1.A FM ...

. 03/25/2026 . |Paydown ...

GSAA HOME EQUITY Ti 2

.. 362341-23-6 |4.233% 01/25/36 ..ovvvveieieeiiiiiieee . 03/25/2026 . [Paydown ......cccuviiiiiiiiiiiiieens Joeniiiieeeeniiies | 72,164 |............ 72,164 |............ 27,314 |, 19,581 | 0 foueeenn 52,583 |ociiiiiiannn 0 foueenen 52,583 |ocoiiiiiiannnn 0 foreeianns 72,164 | (U IO 0 foreeeieiinnns [V FOPO 212 [. 01/25/2036 . | 1.A FM ...
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2

..362351-AB-4 | 4.153% 12/25/46 .. .. |- 03/25/2026 . | Paydoun ... . 12/25/2046 . |1.A FM ...

GSMPS MORTGAGE LOA
.. 362420-T5-2 | CLASS 1AF 144A  4.143% 03/25/35 ......cenn... . 03/25/2026 . [Paydown ......oooovvviiiiiiiiiiiiins Joviiiiiiiiiiiiiies i 4,731 i 34,731 [ 32,135 fooviiinnns 33,170 .o 0 foeeennn. 1,562 [oveiiiiinnns 0 feeennn. 1,562 [oveiiiiinnns 0 foeieennn. 4,73 fooiieennn [V PPN [V 0 foeeeiiiiinns 242 |. 03/25/2035 . |1.A FM ....
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GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 ...........cce... . 03/20/2026 . |Paydoun .........cooeeiiiiiiiiiininns fenniniiiiiiiiiiinns foiiiin 13,575 |ovevviennns 13,575 |l 13,568 |............ 13,570 |.ooeeeeeeeis 0 e L 0 | L 0 s 13,575 |oeeeeeeiinnn (VN 0 | [V 49 |. 05/20/2048 . 1.D FE ....
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-BL-4 |B1 144A  6.964% 03/25/55 .... . 03/01/2026 . | Paydoun ... . 03/25/2055 . [1.A ........
LCSS FINANCING LLC SERIES 201 A
..50200X-AA-8 |4.700% 12/15/62 .....eevvvvvvriiiiiiiiiiiiiiiiianas . 03/15/2026 . |Paydown ........oooeeeiiiiiinninninns feiiniiiiiiiiiiiins ol 38,009 f............38,009 [............38,009 [............38,008 |0 e 0 e T 0 s 38,009 |...ooeeennnnns (VN 0 | [V 217 |. 12/15/2062 . [1.A FE ....
LEXINGTON NOTES ISSUER |1 F LEXIl 14.431%
.. 520493-AL-2 | 12/04/38 .oooviiiiiiiiiii . 01/25/2026 . | Redemption 100.0000 ...ouvn fornnniiiiiiiis foeeeens 9,731 |eveiiiinnns 9,731 |l 9,731 |l 9,731 |l 0 e (VO 0 | (VO 0 e 9,731 | (VO 0 | [V 355 |. 12/04/2036 . |4.B PL ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53048K-AA-7 | 2.750% 07/20/47 .oovvvvvviiviiiiiiiiiiiiiiiiiiaeas . 03/20/2026 . |Paydoun ..........coeeeeiiiiiiiiinnns foniiniiiiiiiiiiinns feiiiin 20,460 [o..evennnnen 20,460 |....oeennee 20,440 |............ 20,443 [ooiiiiiiinnns 0 e 7 |l 0 e 7 |l 0 s 20,460 |oooeeeeennnns (VN 0 | [V 92 |. 07/20/2047 . (1.D FE ....
MFFFT SERIES 2022-2 CLASS A 5.350% 05/14/33
..59565H-AX-3 |... .. |- 02/06/2026 . |Cal | 100.0000 ...ovvvvvniinnn foereeieeeieiieeeeees e 2,176,343 |........ 2,176,343 |........ 2,176,343 |........ 2,162,099 [....ovvnnnnnnee [V R (3,834) |..cceeeeeen [V R (3,834) |..cceeeeeen 0 fnns 2,158,265 [...evvvvennnnns [V 18,078 |........ 18,078 |............ 18,543 |. 06/14/2033 . [1.F PL ....
MFFFT SERIES 2022-2 CLASS A 5.350% 05/14/33
2 B95B5H-AX=3 | .erreiieeeei e . 01/14/2026 . |Paydown .........cooeveeiiiiiinnnnnns fonviiiniiiiiiiiiins foiiinnn 181,120 |.......... 181,120 |.......... 181,120 |........... 179,934 |............l 0 |eeeenns 1,185 [ 0 eeeeenn 1,185 [ 0 eeeeenn 181,120 [ovvvvvvvnnnnnns (VO 0 | [V 807 . 05/14/2033 . |1.F PL ....
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 ................. . 03/20/2026 . |Paydoun ..........coeeiiiiiiiiiiniins foniiiniiiiiiiieiens feiiiinn 23,202 ooeeunnnnnn 23,252 |eeerienans 23,227 [oevrnnnnnnn 23,231 [, [V OO 21 [, 0 e 21 [, 0 s 23,202 [ovvviviininnnns (VN 0 | [V 142 |. 07/20/2043 . |1.D FE ....
MORGAN STANLEY DEAN WITTER CAP SERIES 2003-
..61745M-PN-9 |NC3 CLASS M1 5.142% 03/25/33 ........evvvvnne . 03/25/2026 . |Paydoun .........ccoeeiiiiiiiiiiinnns foniiiiiiiiiiiiiinns foiiinn 18,111 | 18,111 | 18,246 |............ 19,845 |............... 0 fens (1,734) |eeeeeees 0 fnns (1,734) |eeeeeees 0 s 18,111 [ (VN 0 | [V 151 [. 03/25/2033 . |1.A FM ...
MOSAIC SOLAR LOANS LLC SERIES 2019-2A CLASS A
..61045L-AA-1 | 144A  2.880% 09/20/40 ........evvvvvrvvnrnnnnnnns . 03/20/2026 . |Paydoun ..........oooeiiiiiiiiiniinns fenniniiiiiniiiiinns feiiiiin 9,016 [ccouunnnnne 9,016 |............. 9,019 |l 9,018 |l 0 e (3] R 0 e (73] R 0 e 9,016 |[oevvvvrrnnnnns (VN 0 | [V 42 . 09/20/2040 . (1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 |4.370% 12/21/43 ...ooooeieiiiiiiii . 03/20/2026 . |Paydoun ..........coeeiiiiiiiiiininns fenniniiiiiiiiiiinns feiiiin 21,797 |foeennnnnnns 21,797 |oonnnnnnnnn 27,816 |oeevreennns 2R3 i I PO, 0 s (L) T [V ST (L T 0 s 21,797 |eveeeeieenens (VN 0 | [V 194 (. 12/21/2043 . |1.E FE ...
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61046F-AA-3 | 144A  4.010% 06/22/43 .....oovvvvvvvivirinnnnnns . 03/20/2026 . |Paydoun ..........oooeeiiiiiiiiiinnns foniiiiiiiieiiiiinns feiiinn 1,871 |l 1,871 | 11,856 [..vvvveeeee 11,859 |............... 0 e 12 [ 0 e 12 [ 0 s 1,871 [ (VN 0 | [V 78 . 06/22/2043 . |1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 |A 144A  4.200% 02/22/44 .......eevvvnnnnnnnnnnnn . 03/20/2026 . |Paydoun ..........oooeeiiiiiiiiiinnns feniiniiiiiiiiiiiens feiiiin, 46,325 |............ 46,325 |oeeevennnns 41,205 [oennnnnnee 2,164 |l 0 |eeeenns 4,161 [ 0 eeeeenn 4,161 [ 0 s 46,325 [oooiiiiiinnns (VN 0 | [V 316 | 02/22/2044 . (1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 | 144A  3.100% 04/20/46 ........eevvvvvrvvrnnnnnnns . 03/20/2026 . |Paydoun ..........oooeeiiiiiiiiiinnns feniiniiiiiiiiiiinns foiiiin 17,867 |............ 17,867 |ovevvvennnns 17,697 |o.eeveneeee 17,712 [oiininnn, 0 s 195 [ovviiiiiiinns [V ST 195 [ovviiiiiiinns 0 s 17,867 [ooeeeeeiinnnn (VN 0 | [V 89 . 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.090% 04/22/47 ......ooovvvvviiiniininis . 03/20/2026 . | Paydown . 04/22/2047 . (1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B
..61947D-AB-5 | 144A  2.060% 12/20/46 ......covvvvvvvvvrnnnnnnns . 03/20/2026 . | Paydown . 12/20/2046 . (1.E FE ....
POINT SECURITIZATION TRUST SERIES 2025-1
..73072D0-AA-9 | CLASS A1 144A  6.250% 06/25/55 ................ . 03/25/2026 . | Paydown . 06/25/2085 . [1.G FE ....

POPULAR ABS MORTGAGE PASS T SERIES 2005-3
..73316P-DS-6 | CLASS M1~ 3.385% 07/25/35 ...
RENAISSANCE HOME EQUITY LOAN

. 07/25/2035 . [1.A FM ...

. 03/01/2026 . | Paydown ...

..T5970N-BE-6 | CLASS AF4  5.640% 11/25/35 ...ccevvvvvinennnnns . 03/01/2026 . [Paydown ....coovvviiiiiiiiiiiiieens Joeniiieeeeniies e 55,811 [oooeoeiis 55,811 [.veeennn. 55,723 foeeeeennns 55,893 [ovviiiiiinnns 0 foreeeans [C:X) PP 0 foreeians [C:X) P 0 foreeianns 55,811 |.ooeiiiiiiens (U IO 0 foreeeieiinnns [V FOPO 497 |. 11/25/2035 . | 1.A FM ...
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1

.. T8445X-AA-4 | CLASS A 4.176% 12/31/32 .... .. |- 03/25/2026 . | Paydoun ... . 12/31/2032 . [6. FE .....
SOCIAL PROFESSIONAL LOAN PROG

..78490D-AC-8 | CLASS BFX 144A  4.130% 01/25/48 .............. . 01729/2026 . [ 1350_100_WRETOALI ......oovvevviis Jooniineneeniiiins oo 3,161,256 |........ 3,250,000 |........ 3,245,379 |........ 3,248,358 |....oeeeennnns 0 forreeeiinns 29 |, 0 forreeeiinnns 29 |, 0 foueeees 3,248,387 |.ouviieannn 0 [...... (87,131) [...... (87,131) | 12,677 . 01/25/2048 . |1.B FE ....
SABAL ISSUER 2025-1 LLC SERIES 2025-1A CLAS

..78517Q-AA-2 | A 144A  6.280% 11/01/60 .. |- 01/29/2026 . | 1350_100_WRETOALI .. ..3,815,527 |........ 3,732,049 |........ 3,688,410 [........3,709,274 f....ooooieein0 |eiiinnnnn 338 [0 e 338 [0 s 3,709,612 |.. . 11/01/2060 . |1.G FE ....
SOCIAL PROFESSIONAL LOAN PROG

..83404R-AC-2 | CLASS BFX ~ 3.830% 08/25/47 ........ccuvvvennn. . 03/25/2026 . [Paydown ......cccuviiiiiiiiiiiiieens Joeniiieeeeeiiies | 47,576 |oveeennnnns 47,576 |..oeeeennnn. 47,508 |............ 47,557 | 0 forreeeiinns 19 | 0 forreeeiinnns 19 | 0 foreeianns 47,576 |ooeeiiiiennn (U IO 0 foreeeieiinnns [V FOPO 456 |. 08/25/2047 . |1.A FE ....
SOCIAL PROFESSIONAL LOAN PROG SERIES 2018-B

..83404R-AC-2 | CLASS BFX ~ 3.830% 08/25/47 .......cccvvvvennnn. . 02/25/2026 . [Paydown ......oocuviiiiiiiiiiiiinens Joeniiiieeeeeiiies | 94,670 [....connne 94,670 |............ 94,536 [o.eoeeennnne 94,632 [ooeieeiinnns 0 forreeeiinnns B | 0 forreeeiiins B | 0 forreeians 94,670 |.ocoiinniieenns (U IO 0 forreeieiinins 0 foreeiiiiinns 459 | 08/25/2047 . |1.B FE ....
LEHVAN XS TRUST SERIES 2005-2 CLASS 2A4

..86359D-MZ-7 |5.670% 08/25/35 ...ocovuuiiiiiiiiiiiiiiee e . 03/0172026 . [Paydown ....coovuvviiiiieiiiiiiiiiees Joeniiieeeeeiiins | 853 |oiiiiieiiiins L13K I IO 797 foeeieennns 1,050 [oeeeiiiennnns 0 foreeeenns [R1Z0) PN 0 s [Q1Z0) PN [ T 853 [oviiieiiiins (U IO 0 forreeiiiinins [ PP 6 . 08/25/2035 . |1.A FM ....

HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..86744T-AB-2 | 144A  2.010% 07/20/48 ...ccvvvvvveeeiiviennnn. . 03/20/2026 . [Paydown ......oooovvveiiiiiiiiiiiies Jovviiiiiiiiiiiiies i 11,810 J.ooveenns 11,810 |.oooeennnns 11,788 [ooooeennnns 12,437 oo 0 forreeenn. (627) .o [ PO (627) . 0 foeieennn. 11,810 foovveeeeennnns [V PPN [V [V PPN 39 |[. 07/20/2048 . |1.G FE ....
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HEL10S ISSUER LLC SERIES 2022-B CLASS A 144A
..86744V-AA-9 [5.000% 08/20/49 ......cviiviiiiiiiiiiiiiieieees . 03/20/2026 . |Paydomn ......euvviiiiiiniiiiiiiiinnn ferieneeeeeiiiees [ 5,457 |oeeeiiiinnnn 5,457 |ooeiiiiinnnns 5,419 [ooooiinnnnns 5,586 |....ooeeeennn 0 s (129) |ovevveiiennnns (U (129) | [V P 5,457 [ooveiiiininnnns (1 P [ PO [V 44 . 08/20/2049 . |1.G FE ....
SUNNOVA HLS VII1 SERIES 2022-A CLASS B 144A
..86745A-AB-2 |3.130% 02/22/49 .. .. |- 03/20/2026 . |Paydoun ... ....5,3%8 ....5,585 [.... .5,398 |.. . 02/22/2049 . |1.G FE ....
SUTTONPARK STRUCTU
..869507-AA-1 |CLASS A 144A  4.190% 01/15/71 ..ooovrrrnnnnnnns . 03/15/2026 . |Paydomn ......eveiiiiiiniiiiiiiiiinn foriineeereiiees o 5,106 [..ooevvvnnnns 5,106 |.eoevuennnns 5,231 [ooiiiinnnnns 5,168 |....ooeeeeins 0 s (73] T (U P (62) |vvvennennnnne (U1 O 5,106 |oevenriiiinnnnn (1 P [ PO [V 33 [. 01/15/2071 . [1.A FE .
UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A
..91528A-AA-7 [6.500% 10/25/39 .....evvniiiiiiiiiiiiiiiies . 03/01/2026 . |Paydomn ....cevvnniriiiiniiiiiiiiinn fennneeeiiiies feeeeeeens 21,525 | 21,525 [ooeiiiiene 21,428 |.....oeeeenn 21,426 |..ocovvnnnnnnnn [ O 9 | [ R 9 | (U P 21,525 [oooiiiiiinnnnns (VN P [ PO [V 238 |. 10/25/2039 . |2.B FE
UNLOCK HEA TRUST SERIES 2025-1 CLASS A 144A
..91528B-AA-5 [6.750% 07/25/41 ....ovvviiiiiiiiiiiiiiiiiieeees . 03/01/2026 . |Paydoun ......eevviviiininniiiiinnnns . . . .0 . . . 07/25/2041 . |2.B FE ..
..92908@-AA-6 | VOYA BAM PC 2025 1 CL A 5.790% 07/25/38 ... |. 03/02/2026 . |Redemption ..995,831 ..995,831 |. ..914,585 |. 0 .995,831 . 0| 0. .16, . 07/25/2038 . |1.A PL ..
..92908@-AB-4 | VOYA BAM PC 2025 1 CL B 6.230% 07/25/38 ... |. 01/01/2026 . | PRIVATE DIRECT 229,449 229,449 |...........228,957 .0 . . 07/25/2038 . |[1.CPL ..
..929082-AB-4 | VOYA BAM PC 2025 1 CL B 6.230% 07/25/38 ... |. 03/02/2026 . |Redemption ..325,637 ..325,637 |.... 0. . 07/25/2038 . |[1.CPL ..
..92908@-AC-2 |VOYA BAM PC 2025 1 CL C  6.930% 07/25/38 ... |. 01/01/2026 . | PRIVATE DIRECT 91,218 91,218 |. 0 . . .. ..0 |.07/25/2038 . |1.F PL ..
..92908@-AC-2 |VOYA BAM PC 2025 1 CL C  6.930% 07/25/38 ... |. 03/02/2026 . |Redemption .. 129,458 ..129,458 ..129,458 |. ..128,893 |. 0 129,458 . T 0. s . 07/25/2038 . |1.F PL ..
..92908@-AD-0 |VOYA BAM PC 2025 1 CL D 8.130% 07/25/38 ... |. 01/01/2026 . | PRIVATE DIRECT .. 106,655 ..106,655 ..106,655 |. ..106,434 |. 0 .106,434 . . . .. . 07/25/2038 . |2.B PL ..
..929082-AD-0 | VOYA BAM PC 2025 1 CL D 8.130% 07/25/38 ... |. 03/02/2026 . |Redemption L 213,728 ..213,723 ..213,723 |. 212,713 |. 0 .213,723 . .0 | 0. s . 07/25/2038 . |2.B PL ..
..92908@-AE-8 |VOYA BAM PC 2025 1 CL E 11.630% 07/25/38 ... |. 01/01/2026 . | PRIVATE DIRECT 84,482 84,482 84,482 |. 84,320 |. 0 84,320 . . . .. ..0 |.07/25/2038 . |3.B PL ..
..92908@-AE-8 | VOYA BAM PC 2025 1 CL E 11.630% 07/25/38 ... |. 03/02/2026 . |Redemption .. 119,898 ..119,89%8 ..119,898 |. ..119,199 |. 0 .119,898 . 0| 0. s . 07/25/2038 . |3.B PL ..
..92908@-AF-5 [VOYA BAM PC 2025 1 CL F 15.130% 07/25/38 ... |. 01/01/2026 . | PRIVATE DIRECT 56,555 56,555 56,555 |. 56,460 |. 0 ..0 |.07/25/2038 .|4.B PL ..
..92908@-AF-5 |VOYA BAM PC 2025 1 CL F 15.130% 07/25/38 ... |. 03/02/2026 . |Redemption .. 80,264 ...80,264 ...80,264 |.... . 79,715 ... ...0 . 07/25/2038 . |4.B PL ..
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  3.963% 07/25/47 ...covvveeeeeeennnnn . 03/25/2026 . |Paydomn .ceevuuneeeeerniiieeeeeennin feeeeeeeenieeeee fereeeeennaan 9,423 |eeiiiinns 9,423 [..oocoiinnns 6,100 |oeeeeeenne 5,759 0 . 07/25/2047 . |[1.A FM .
WAMU MORTGAGE PASS THROUGH SERIES 2007 0A3
..93364A-AB-8 |CLASS 2A  4.336% 04/25/47 ... . 03/01/2026 . | Paydown ... .... 6,539 ....6,058 [... . 04/25/2047 . |[1.A FN .
RENEW |1 FINANCIAL PACE RNWFCI .
.G9012T-AA-4 [ 12/30/61 e . 03/20/2026 . |Paydomn ..cevvuneeeeeieniieeeeeennn e eeeeneeee feeeeeeens 32,881 |............ 32,881 |...cconnnnns 32,881 [..oceenennnn 25,737 |oeeeeeiins (U1 PO L PO [ PO L PO 0 Joeeeeees 32,881 |oeeeeees (VI PO [ PO [V PO 0 |. 12/30/2061 . |1.A PL ....
RENEW |1 FINANCIAL PACE RNWFCP  6.700%
.G9012T-AB-2 [ 12/30/61 e . 03/20/2026 . |Paydomn .ceevuueeeeerniieeeeennnin [ eeeeieeeee [ereeeeeenaas 1,016 |oeeeenennnnes 1,016 [ooeeeeennnnns 1,016 [ooeeeeeininnnnes 795 |oeeeeiiiees (U1 PO (VI PO [ PO (VI PO [V IO 1,016 [ (VI PO [ PO [V PO 0 |. 12/30/2061 . |1.F PL ....
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..599821-AA-5 A 144A  4.340% 03/20/43 ..oeorrriiiiiiiiiiines . 03/20/2026 . |Paydomn ..eeveuusieeeinnniinaerennns Jornnneeeeennnnnnaes feaaeeeeees 11,095 [..oooeeeees 11,05 |ooooeenes 11,141 [ 1,132 | [V N (37) |eeeemmaraennes [V N (37) |eevemnaraennes [V N 11,095 |ooeeeieiennnn 0 Joeeeniaraeenes (U I [ PP 77 |. 03/20/2043 . |1.D FE ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 13,256,404 13,262,340 13,032,580 12,950,013 7 177,384 0 177,391 0 13,218,379 0 38,026 38,026 138,808 XXX XXX
VOYA EMMC REVOLV PROM NOTES CL  8.484%
..929092-AA-5 | 11/30/34 ... . 02/28/2026 . |Redemption 100.0000 ....... .. 135,375 135,375 135,375 |...........135,375 |.... 135,375 |.. .. 2,453 |. 11/30/2034 . |2.CPL ....
VOYA REIDF .
.. 9291811-AA=5 [ 10/01/30 ...iieierniieee e e e e e eeeneas . 03/01/2026 . | Redemption 100.0000 ...ooon foeriiiiiiiiiiiiiiinn e 232,077 [oceeeeene. 232,077 ..o 232,077 | 206,718 |oeevuueieanes (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes (U 282,077 |eevvnnnanees 0 Joeeeniaraeenes (U T [ PP 3,746 |. 10/01/2030 . |2.B PL ....
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (affiliated) 367,452 367,452 367,452 342,093 0 0 0 0 0 367,452 0 0 0 6,199 XXX XXX
START LTD SERIES 2018-1 CLASS A 144A 4.089%|
..85572R-AA-7 | 05/15/43 ... .. |- 03/15/2026 . | Paydoun . A .. .. 332,391 332,391 329,945 |...........325,461 .332,391 .. 1,993 |. 05/15/2043 . [1.F FE ....
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 332,391 332,391 320,945 325,461 0 332,391 1,993 XXX XXX
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... |. 02/06/2026 . [Various 10,306,159 |....... 10,306,159 |....... 10,306, 159 10,348,076 |.... 0 e (41,917) |l 0 10,306,159 |.. ...232,533 [. 02/15/2042 . [1.G PL ....
..05631#-AA-0 [BSCH ISSUER Il LP  6.950% 04/30/48 .. . 01/29/2026 . | Call 102.0179 10,813,900 10,600,000 10,600,000 |. 10,600,000 |. 0 10,813,900 396,028 |. 04/30/2048 . |1.G PL ....
..056318-AA-2 [BSCH ISSUER | LP  6.950% 04/30/48 .... . 01/29/2026 . | Call 102.0179 .. 5,530,435 ..5,530,435 |. 5,530,435 |. 0 . 5,642,035 206,623 |. 04/30/2048 . |1.G PL ....
..05632%-AA-3 [BSCH FUND I ISSUER |  7.070% 07/31/48 ..... |. 01/06/2026 . |Call 101.5000 ..4,300,000 ..4,300,000 |. .4,300,000 |. 0 N . 4,364,500 196,238 |. 07/31/2048 . |1.G PL ....
..056326-AA-1 [BSCH FUND 1 ISSUER Il ~ 7.070% 07/31/48 .... |. 01/06/2026 . |Call 101.5000 ....oovvvvvnnns foovriiiiininiiiinen |eeen 5,113,960 ... 5,038,384 |........ 5,038,384 |........ 0 0 0 5,113,960 |.. ...229,935 [. 07/31/2048 . [1.G PL ....
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLASS
.. 25512V-AA-7 [A  7.500% 11/28/39 ....coovviiiinniiiiiiiiis . 03/28/2026 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiiinn i 71,709 oo 71,709 |oeeeennnnns 69,824 |............ 69,996 (U1 PO & < T PO | ) AN 71,709 |evevies (1 P [ PR [V 921 |. 11/28/2039 . |2.A FE ....
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 A 144A  3.530% 09/15/72 ..eevvvviiiiiinnnnnnnnns . 03/16/2026 . |Paydomn ....ceeeiiiiiiiiiiiiiiiiiins Joviinnnniiiiiinees foeneeneens 19,846 |[............ 19,846 |.......nnt 19,986 |.....oonnnnt 19,972 ..o [ PO (126) [..vvnnnnnnnnns [ U (126) |ooeeiiiinnnnns [U 19,846 ..o J I (U T [ o 108 |. 09/15/2072 . [1.A FE ....
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J G WENTWORTH XLI11 LLC SERIES 2019-1A CLASS
..46650X-AA-1 | A 144A  3.820% 0B/17/71 .oooeeveeeiiiiiieennnns . 03/16/2026 . |Paydoun ..........cooeeeeiiiinininnns fovniiiiiiiiiiiiinns feiiiin 20,311 [oennnnnne 20,311 [ 20,472 |l 20,463 |....ooeeennnn 0 s (152) |vevverinnnnnns 0 s (152) |ovevvvrinnnnns 0 s 20,311 | (VN 0 | [V 109 . 08/17/2071 . |1.A FE ....

J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A

..46651T-AA-Q | 144A  3.740% 10/17/72 .. . 10/17/2072 . |1.A FE ...

. 03/16/2026 . | Paydown ...

y¥'G03

HEL10S ISSUER LLC SERIES A

..86745J-AA-5 [4.870% 07/20/48 .....ooiviviniiieiiiiiieeeceena . 01/20/2026 . |Paydonn ...ccevueniviiiininiiiiiiinn fenieeeeiiiiees feeeeeens YL 7 F 44,792 |ooveiennnns 41,031 [..oooeeennns 41,229 |ooeiiiiinnnnns (U P 563 |..ooiviiinns (U P 563 |..ocivniinnnns (U P LY IL 7 R (1 P [ PO [V F 1,018 |[. 07/20/2048 . |1.F FE ....
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1

..86773C-AA-5 |CLASS A 144A  6.270% 02/01/55 ......ccevvvenen . 01/30/2026 . |Paydonn ....cevveniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeens 15,890 |[..ooeevennns 15,890 |oevveennnns 15,883 |oivveennnnns 15,883 |ovvveeniiiinns [ PR - PO [ PR - P (U P 15,890 oveeniiiiinnnnn (VN P [ PO [V 249 . 02/01/2055 . [1.F FE ..

..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 |. 03/01/2026 . |Various ..........ceeeeeememmaereeenn foommeeeemmniinneeenn foveeennnns 13,251 oo 13,251 |oeeennnnnns 13,251 |oeeeennnnns 13,251 | (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 13,251 |eeeiiees (VI PO [ PO [V AU 109 |. 07/01/2048 . |1.F PL .
BIB CENTRAL AMERICAN CARD REC  3.500%

..05551C-AA=3 [01/07/30 ...eeeeeeeeeeee e e . 01/07/2026 . |VarioUs .....eeeeveemereeemnnnannees Jorneeeeeeemnnieeees fereeeeens 357,981 |........... 357,981 |........... 357,981 |...cceennnn 357,981 [.oeeeeeninnnnns (U1 PO (VI PO [ PO (VI PO (U 357,981 |eevreiens (VI PO [ PO (VI IO 3,132 [. 01/07/2030 . |1.G FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE

. 08866T-AA-0 [4.080% 04/07/27 ...eoeeeeeeeeeeeeeeee e eeeeneas . 01/07/2026 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 49,660 |............ 49,660 |............ 49,660 |............ 49,660 |......oeunnnnnn (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 49,660 |..eevuunnnnnn (VI PO [ PO [V AU 507 |. 04/07/2027 .|1.G FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE

. 08866T-AB-8 [4.180% 04/07/28 .....oeeeevuneiiaeennniaeaaeeannns . 01/07/2026 . | Redemption 100.0000 ....ooe fooriiiiiiniiiieienn foeeeennnn 83,508 |[............ 83,508 |[............ 83,508 |............ 83,508 |....cceunienns (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes [V N 83,508 |.evvuuiiiaens 0 Joeeeniaraeenes (U T [ PP 873 |. 04/07/2028 . |1.G FE ....

1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical

expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 36,954,782 36,489,206 36,488, 188 36,530,279 0 (41,072) 0 (41,072) 0 36,954,782 0 0 0 1,268,668 XXX XXX

SUNRUN ISSUER SERIES 2025-1A CLASS A2A 144A

..86771P-AB-6 [6.410% 04/30/60 .....oeeeevmnuiieeinnninaaaeeannns . 01/30/2026 . |Paydomn oeevvuuseeeeernnieiaeennnns Jonnneeeennnnnaaaes foreeeeeennns 2,738 i 2,738 |oeeerenens 2,738 |oeeeennnes 2,756 |eeeennnnanns [V N (R0 TP [V N (R0 TTT (U 2,738 [ooeiiiininnnns 0 Joeeeniaraeenes (U T [ PP 44 |. 04/30/2060 . [1.F FE ....

1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full

analysis - lease-backed securities - full analysis (unaffiliated) 2,738 2,738 2,738 2,756 0 (17) 0 (17) 0 2,738 0 0 0 44 XXX XXX

DB MASTER FINANCE LLC SERIES 2021-1A CLASS

..233046-AS-0 [A23 144A  2.791% 11/20/51 .oovveeneeeiinnnnns . 02/20/2026 . |Paydomn .ceevuueeeeeriiieeeeeennin feeeeeeeenieeeee [ereeeeeenans 3,750 [oeiiieeens 3,750 |eeeeennns 3,750 |oeeeennnns 3,750 |eeeeiiiens (U1 PO (VI PO [ PO (VI PO [V IO 3,750 [oeeeeeenninnnns (VI PO [ PO [V PO 26 |. 11/20/2051 . |2.B FE ....
DIVERSIFIED ABS PHASE VIII LLC  7.076%

L. 255128-A%-2 [ 05/31/44 . ooeeeieie e . 03/30/2026 . |Redemption 100.0000 ....... |.... ... 22,031 ...22,031 ..22,031 [............22,081 ... ..22,031 . 05/31/2044 . |1.F FE ....

..317454-AA-9 |FCI 2019-1 NOTE 2019-1  5.750% 10/24/29 .... |. 03/01/2026 . [Paydown ..........cceeevirviivnnnnnns ... 62,376 ...62,376 ...62,380 |............57,624 |.... ..62,376 |.. . 10/24/2029 . |[1.D PL ....
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2

..33830J-AE-5 | 144A  7.549% 01/26/54 ...oovvvvniiiiininns . 01/25/2026 . |Paydomn ......uuviiiiiiniiiiiiiiins foriineeeeeiiinees [ 2,500 [ooeiiiinne 2,500 |iieiinnns 2,500 |eieiiinnnns 2,505 [..ooiiiiinnnnns 0 e (551 PO [ R (551 PO (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 47 1. 01/26/2054 . |2.C FE ....
GODDARD FUNDING LLC SERIES 2022-1 CLASS A2

..380241-AA-7 [ 144A  6.864% 10/30/52 ...oevvvviiinnnnniiiiiinnn . 01/30/2026 . |Paydomn .....euunviiiiiiiiiiiiiiinnn fereneeeeeiiiees [ 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,500 |oeveeiinnnnns [ PR (VN P [ PR (1 P (U1 O 7,500 |oeeeniiiiinnnn (1 P [ PO [V 129 |. 10/30/2052 . |2.C FE ....
INDUSTRIAL DPR FUNDING LTD SERIES 2022-2A

..45605P-BA-5 |CLASS 1 144A  4.600% 04/15/27 .....ccevvvvennns . 01/15/2026 . |Paydonn ...covvveniviiiiiiiiiiiiiinn feeneeeneiiiiees feeeneeeens 46,875 |............ 46,875 |............ 46,875 |.....coeeens 46,875 |..ocevvennnnnns [ PR (VN P [ PR (VN P (U P 46,875 |.oevveenens (1 P [ PO [V 539 . 04/15/2027 . [2.A FE ....
JERSEY MIKES FUNDING LLC SERIES 2025 1A CLASS

..476681-AE-1 [A2 144A  5.610% 08/16/55 ......ccvvvvnnnnnnnnne . 02/15/2026 . |Paydown ...

. 08/16/2055 . |2.B FE ....
..55317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 03/15/2026 . |Various ... . 12/15/2038 . |1.

SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 | CLASS A2 144A  6.174% 01/25/54 ..
SERVPRO MASTER ISSUER LLC SERIES 2025-1A
..817743-AL-1 | CLASS A2 144A  5.525% 10/25/55 ................ . 01/25/2026 . |Paydown
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A
..B6745N-AA-6 | 144A  3.350% 02/01/56
HELLOS ISSUER LLC SERIES 2021-
..867450-AA-9 | 2.580% 04/28/56 ......cceeviiiiiiiiiiiiiees . 01/30/2026 . | Paydown
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2
..86772F-AA-Q | CLASS A 144A  3.610% 02/01/55 ...
SUNRUN' JUPITER ISSUER 2022 SERIES

. 01/25/2026 . |Paydoun ... . 01/25/2054 . |2.C FE ....

. 10/25/2085 . |2.C FE ....

. 01/30/2026 . | Paydoun ... . 02/01/2085 . |1.D FE ....

. 04/28/2056 . |1.D FE ....

. 02/01/2085 . |1.F FE ...

. 01/30/2026 . | Paydown ...

..B6772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ........ccenn.. . 01/30/2026 . [Paydown ......cccuviiiiiiiiiiiiiiies i e 19,200 |............ 19,200 |............ 19,044 |............ 19,107 [oeeeeeennnns 0 foreeiiinnis 9B | 0 foreeieennis 9B | 0 foeeeennns 19,200 fooeeeennnnes [ IR [V OSTR 0 [, 228 |. 07/30/2057 .|1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 | CLASS A 144A  5.750% 01/30/59 ................. . 01/30/2026 . [Paydown ......ccevveiieeiiiiiiiiin i e 8,000 |....oo...... 8,000 |...cceeens 7,985 | 7,984 [ 0 foeeiennns 107 ool 0 foeeeennns 107 ool 0 [ 8,000 [ooooeeennnis [ IR 0 foreiiiiinies 0 [, 116 |. 01/30/2059 . |1.G FE ....

VIVINT SOLAR FINANCING LLC SERIES 2020-1A
..92855H-AA-3 | CLASS A 144A  2.210% 07/31/51 ................. . 01/30/2026 . [Paydown .....ooeeuveeeeeeeiiiiiieees oo e, 90,085 |............ 90,085 |............ 89,710 |............ 89,908 |............... 0 [ 77 oo 0 [ 77 e 0 [ 90,085 |....cvveeeen 0 loeeeeiines [ OO, 0 |oveeeeiiae 995 |. 07/31/2051 . |1.G FE ....
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WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l1
..95058X-AE-8 | 144A  3.884% 03/15/48 ......ceivvvvvnnnnnnnnnnnn |- 03/15/2026 . [Paydoun ..oeennevvivinnnniiiiiinnnns [ s 2,800 [oeeiiennn 2,890 |oeeeennn 2,878 e 2,886 |..coounnnnnnnn [ N | N AN L3 PO | ) F PRV R | B K, [ PO [V 28 .|2.BFE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A211
..95058X-AL-2 | 144A  2.775% 06/15/51 .. ..en 2,501 ..en 2,501 .2,501 .|2.BFE ....
WENDYS FUNDING LLC SERIES
..95058X-AP-3 | 144A  4.535% 03/15/52 ......ccevvuverriinnnnnnn. |- 0371672026 . [Paydown ....oveieviivnnnniiiiiinnnns [ s 3,156 [oeeiriinns 3,156 |oeeeieennn 3,156 [eennennnne 3,154 [oooiiiiiinnnnns [OOSR | N AR /2 PO | ) F [T ST R | B K, [ PO [V 36 .|2.BFE ....
WOLF ENTERTAINMENT FUNDING LLC WOLFE  6.520%
LO7770%-AC-8 [ 11719750 wevveniiiiiiiiiiiiiiniieievciiiieeeeennnn |- 0272072026 . [Paydown coveeenevciinnnniiiiiiines oo e 335,794 |....oeennns 335,794 |...........335,794 [........... 335,782 [...ccvvvnnnnnns [ R /N NN | N AN L250 FE | B RS R | B RN [ PO [V F 5,348 .|2.BPL ...
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 [ 144A  3.238% 07/30/51 .oevvvenniiiiiiiniiiies . [MITSUBISHI UFJ SECS USA .eevvn [oreeiiiiiiiiiiiiins Joeeeinnns 902,177 |........... 955,000 |...........955,000 |........... 955,361 [...ccvvvnnnnnns [ PR 3 ) PO | ) AN (A1) [ervnnniiininn 0 s 955,321 (53,144) [....... (83,144) |............ 12,627 .|2.BFE ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 | 144A  3.238% 07/30/51 ..ovvvvnnivvinnnnnnnnnnnnnn |- 0173072026 . [Paydoun ..oeenevvivvnnnniiiiininnns [ s 2,500 [ooeiiiinne 2,500 |iieeennnnn 2,500 [eaiinnnnns 2,501 | [ R ( PO | N RN [ PR | ) A P V[V R | B K, [ PO [V 20 .|2.B FE ..
..401536-AA-5 | BANCO GUAYAQUIL DPR 2024  9.950% 10/07/30 .. |. 01/07/2026 . |Redemption ~ 100.0000 ....... [-eeeeeeemmmiiereeens foeeeennnns 78,393 |oeeennnns 78,393 [iieeennnnn. 78,393 |oeeiininnnns 78,398 |oeeeieiinns [V PO | N IR | B FORRR [V PPN | ) A, 78,393 [.ooeeieiiee il 0 e [ PO (VI IO 1,950 .|38.CFE ..
ALTERA INFRAST VOYAGER HOLDING AL INVH
..60226%-AA-9 [6.820% 12/19/39 ....oeeiiieiiiniiieeiennnnnneee. |- 02/28/2026 . |Redemption  100.0000 ....... f-eeeiieeiiiiiiiiiinn fooviinnnns 44,105 |ooooeennes 44,105 |............44,105 |............ 44,105 |..ooennnnnnnnns [ ORI | I FOUUUTTTN | I AT [ PPN | I AP 44,105 [0 ot (U T [ PP 1,505 .|2.BPL ...
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 1,995,065 2,047,888 2,042,883 0 0 5,326 0 2,048,209 0 (53, 144) (53, 144) 28,967 XXX
1889999999. Total - asset-backed securities (unaffiliated) 211,072,249 212,360,220 201,747,072 3,843 0 (4,323,480) 0 211,891,320 0 (819,071) (819,071) 3,717,088 XXX
1899999999. Total - asset-backed securities (affiliated) 2,296,572 2,296,572 2,181,436 0 0 63,593 0 2,270,389 0 26,183 26,183 49,393 XXX
1909999997. Total - asset-backed securities - Part 4 213,368,821 214,656,792 203,928,508 3,843 0 (4,259,887) 0 214,161,709 0 (792,888) (792,888) 3,766,481 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 213,368,821 214,656,792 203,928,508 3,843 (4,259,887) 214,161,709 0 (792,888) (792,888) 3,766,481 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 500,998,623 498, 153,990 454,512,210 3,843 (4,393,708) 500,532,955 465,012 465,666 9,551,119 XXX
BANK OF NEW YORK MELLON SERIES H HYB ~ 3.370%
..064058-AJ-9 [Perpet. ..ooovniiiiiiiiiiii e ...2,000,000.000 |...... 1,998,880 [........cccevune. O [.......2,000,000 |........ 2,000,000 |eeeuueeeennes [V PO | N IR | B FORRR [V PO | B IV 2,000,000 2.AFE ...
JPMORGAN CHASE & CO SERIES KK 3.650%
L A48128B-AN-1 [ Perpet. ooeeveeeeeieieie e 750,000.000 |......... 747,848 |......cccceeveeeen 0 oeeennnn 750,000 [ovvennnnen 750,000 fneeeveeenenn O o0 [0 o0 o0 e 750,000 2.AFE ...
..65330K-AV-2 |NEXTERA ENERGY CAPITAL  4.800% 12/01/77 .... . [ JANE STREET CAPITAL .. ... |-..3,000,000.000 |.. P ) < N AN | ) FO ) AU | N A, 2,946,902 |.. ....|]2.BFE ...
..808513-AR-6 | CHARLES SCHWAB CORP  5.000% Perpet. .......... . |---3,000,000.000 |.. 23,000,000 |...eevvveieeen foeeeeiiieee 0 e 0 e 0 el 0 e 3,000,000 |.. .|2.CFE ....
CHARLES SCHWAB CORP SERIES H ~ 4.000% Perpet.
..808513-BJ-3 . [ JANE STREET CAPITAL .. . |---2,000,000.000 1,889,920 .0 02,043,750 [..eeeeeiiieeen0 o0 e 0 o0 el 0 e 2,043,750 |.. (153,830) .|2.CFE ....
..898320-AD-1 | TRUIST FINANCIAL CORP  6.669% Perpet. ...4,000,000.000 .. 4,010,940 .0 .4,000,000 |.. .4,000,000 . 10,940 |..
TRUIST FINANCIAL CORP SERIES Q  5.100%
..898320-AF-6 [Perpet. .. .ii.coiiiiiiiiiiiiiiiii s . | JP_MORGAN SECURITIES LTD ...2,500,000.000 |....... 2,515,625 |..cooiiiiiinnnnns 0 J.......2,500,000 |........ 2,500,000 J..eeunniiiinns [0 o I PO L FEOUPII (O PN I PPN 2,500,000 0 Joeeennns 15,625 |......... 15,625 |.oovvennnnns 54,542 2.CFE ...
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable
preferred 17,079,408 XXX 14,293,750 0 25 17,240,652 0 (161,245) (161,245) 249,546 XXX
4509999997. Total - preferred stocks - Part 4 17,079,408 XXX 14,293,750 0 25 17,240,652 0 (161,245) (161,245) 249,546 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 17,079,408 XXX 14,293,750 0 25 17,240,652 0 (161,245) (161,245) 249,546 XXX
FEDERAL HOME LOAN BANK DES MOINES - COMMON
..313408-10-5 [ STOCK ..eevvveneeeeernnnaeeeernnnneeeeenenneeeeennnns |- 08/27/2026 . [DIRECT .eoivviiiiieieeeeiiee e [ 2,594.000 |......... 259,400 |oeeeeuiiiieeeniiies eeennnn.n 259,400 ...l 259,400 |....cevvnnnnnns [V PO | N IR | B FORRR [V PO | I IO 259,400 |...eeeeevveeenn 0 feiiiiiiiinnnns [ PO 0
. 000000-00-0 [AP TUNDRA HOLDINGS .........ccevneviiviennnnnnnnnens | 02/06/2026 . JADJUST evvvniiiivvnnnniniiinninnnnns foeneenns 162.000 |....... 2,624,019 |...oooooveveennnnns foen..... 1,620,000 |........ 2,580,918 |......(960,918) 0 Jueees (960,918) [U 1,620,000 0 ... 1,004,019 |[..... 1,004,019
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 2,883,419 XXX 2,840,318 (960,918) 0 (960,918) 0 1,879,400 0 1,004,019 1,004,019
..92913*-10-3 |Voya Special Investments, Inc. .........ooeeeees | 03/31/2026 .|ROC .............................................. 499.000 8,982,000 [.....ccoveiiiiiiin forvviiniiiiiiinn 0 iinnnns 9,027,045 |.......... 3,764 [U N 3,764 |.veeeennn0 Jvviiiniiiiiinn O o | I AP [U [ PP 0 Joeenies eevveenn] eeeviiinnnns
5929999999. Subtotal - common stocks - parent, subsidiaries and affiliates other 8,982,000 XXX 9,027,045 3,764 0 3,764 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 11,865,419 XXX 11,867,363 (957,154) 0 (957,154) 0 1,879,400 0 1,004,019 1,004,019 7,869 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX




STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

9¥°G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal | Disposal Year Date Symbol
5989999999. Total - common stocks 11,865,419 XXX 1,879,400 11,867,363 (957, 154) 0 0 (957, 154) 0 1,879,400 0| 1,004,019 | 1,004,019 7,869 [ XXX XXX
5999999999. Total - preferred and common stocks 28,944,827 XXX 19,120,026 26,161,113 (957, 154) 25 0 (957,129) 0 19,120,052 0 842,774 842,774 257,415 XXX XXX
6009999999 - Totals 529,943,450 XXX 521,359,497 480,673,323 (953,311) | (4,397,526) 0 (5,350,837) (4,354) 519,653,007 654 1,307,786 1,308,440 9,808,534 XXX XXX




STATEMENT AS OF MARCH 31, 2026 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
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1 2 4 6 7 9 10 11 15 21 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Hedge
Hedged, Price, of Un- Effectiveness
Used for Type(s) Date of Rate or discounted at Inception
Income of Maturity Index Premium and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Code | Fair Value Exposure (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX 0 0 XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX 0 0 XXX
0TC OPTION CALL
BOUGHT, APR26 SPX C @|Equity Index Annuity .APR26 SPX C @
5396.63 .....cevvnunnnnnn Liabilities ..c...un... Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 04/15/2025 |. 04/15/2026 |............ 177 |.......... 953,04315396.63  |.......... 94,232 |.ceeeieeeeeen O e 0 203,122 203,122 (28,284)].cceeveeeeeeen O e 0] e [0001 e
0TC OPTION CALL
BOUGHT, APR26 SPX C @|Equity Index Annuity .APR26 SPX C @
5569.06 .... Liabilities ... . . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 04/30/2025 |. 04/30/2026 |.... .... 639,903 [5569.06 ...62,589 ....113,885 |...
0TC OPTION
BOUGHT, MAY26 SPX C @|Equity Index Annuity .MAY26 SPX C @
5958.38 ....ccerinnnnns Liabilities ..c...un... . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 05/15/2026 |............ 152 |.......... 904,488 [5958.38  |e......n. 80,319 |oeeeeeeeeeeen O o 0 e 98,404 | 98,494 (19,859))-.evueeeeeeenn O e O ceeeeen i {0001
0TC OPTION CALL
BOUGHT, JUN26 SPX C @|Equity Index Annuity .JUN26 SPX C @
5935.94 ..iiiiiiiiinnns Liabilities ........... . | Equity/Index W22LROWP2|HZNBBBKS528  |. 06/02/2025 |. 06/01/2026 |..............89 [.......... 530,080 (5935.94  |.......... 48,049 |oueenieeiinenn O e O 62,114 62,114 (1< 0)) R 1 A | IR 0] IR
0TC OPTION CALL
BOUGHT, JUN26 SPX C @|Equity Index Annuity .JUN26 SPX C @
6033.11 oo Liabilities ........... . | Equi ty/Index . 06/16/2025 |. 06/15/2026 |............ 177 |....... 1,067,745[6033.11  |.......... 93,428 |.eevvveeeeeenn O e 0 e 112,390 [ 112,390 [T (1[0)) RPN | FOUUUTRR | IR 141} B
0TC OPTION CALL
BOUGHT, JUN26 SPX C @|Equity Index Annuity .JUN26 SPX C @
6204.95 ....ooiiiinnnnnnn Liabilities ........... . | Equity/Index ROMUWSFPUBMPROBKSP83 . 06/30/2025 |. 06/30/2026 |..............72|.....eeeee 446,468 6204.95  |.......... 38,445 | O e 0. 37,562 [ e 37,562 (KSR 10 ) R | FRRRRTOR | (RPPRRRRRRt 11 (1[0 I,
0TC OPTION CALL
BOUGHT, JUL26 SPX C @|Equity Index Annuity .JUL26 SPX C @
6243.76 ...covrenenn Liabilities ..c....n... . | Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 07/15/2025 |. 07/15/2026 |............ 137 |.......... 852,546 16243.76  |.......... 74,018 [oeeeeeeieeeeee O [ 0 e, 70,786 [ 70,736 (18,251)[.eeeeeeeeeee O | O e 0001 e
0TC OPTION CALL
BOUGHT, JUL26 SPX C @|Equity Index Annuity .JUL26 SPX C @
6339.39 ...oooiiiiiinnnns Liabilities ........... . | Equity/Index 7HBGLXDRUGQFUSTRNES7  |. 07/31/2025 |. 07/31/2026 |.......eeeenn 75 |nnnnnnnne 476,81116339.39  [......... 40,147 |oveeeeeeiieenn O i 0 e 35,640 | o 35,640 (9,899)).vvvevvivnnen 0 Jeviiiiieee O ceeeinii[0001 Lo
0TC OPTION CALL
BOUGHT, AUG26 SPX C @|Equity Index Annuity .AUG26 SPX C @
6449.8 .... |Liabilities ... . . | Equi ty/Index . 02RNESIBXP4ROTD8PU41 |. 08/15/2025 |.08/17/2026 |.... .... 473,553 6449.8 ... 39,305
0TC OPTION
BOUGHT, AUG26 SPX C @|Equity Index Annuity .AUG26 SPX C @
6460.26 .....oennnnnne Liabilities ........... . | Equity/Index ROMUWSFPUBMPROBKSP83 . 08/29/2025 |. 08/31/2026 |..............70 [.......... 451,59116460.26 |.......... 37,843 | O i 0 0. 30,632 | oo 30,632 (9,280)).vunevveennnn O Joeeiiiiieeeen O ceeeenni [ 0001 Lo
0TC OPTION CALL
BOUGHT, SEP26 SPX C @|Equity Index Annuity .SEP26 SPX C @
6615.28 ..oovvnnenee Liabilities ........... . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 09/15/2025 |. 09/15/2026 |............ 113 |.......... 744,886 6615.28  |.......... 61,602 [...ccevvueeeeee O feniiieeinenen 0 et .. 40,610 [ oo 40,610 (15,190 eevvvveeee O e O e 0001 e
0TC OPTION CALL
BOUGHT, SEP26 SPX C @|Equity Index Annuity .SEP26 SPX C @
6688.46 ......oeeieeinnnn Liabilities ........... . | Equity/Index ROMUWSFPUBMPROBKSP83 | 09/30/2025 |. 09/30/2026 |..............69 [.......... 460,052 (6688.46 |.......... 39,597 |.eevvviieeeen O e 0 . 23,257 [ e 23,257 (9,764)).eveevvienneen 0 Jveiiniineeen O ceeeinii[0001 Lo
0TC OPTION CALL
BOUGHT, 0CT26 SPX C @|Equity Index Annuity .0CT26 SPX C @
6671.06 ....oeeeeeeennnnn Liabilities ..c....n... . | Equi ty/Index ROMUWSFPUBMPROBKSP83  |. 10/15/2025 |. 10/15/2026 |............ 121 |.......... 806,189(6671.06  [.......... TULITT [ O [ O | 44,518 [ 44,518 (17,748)[ oo O | O] el ] 0001 e
0TC OPTION CALL
BOUGHT, NOV26 SPX C @|Equity Index Annuity .NOV26 SPX C @
6840.2 ..oevviiiiiiinnnn Liabilities ........... . | Equity/Index ROMUWSFPUBMPROBKSP83 | 10/31/2025 |. 11/02/2026 |............ 126 |.......... 858,755(6840.2 |......... 76,721 [ooeeeiviieeee O e 0 el 37,140 [ e 37,140 (18,814)[.....ccvvveeeee O e O el 0001 e
0TC OPTION CALL
BOUGHT, NOV26 SPX C @|Equity Index Annuity .NOV26 SPX C @
6672.41 ..oooeenne Liabilities ..c....n... . | Equi ty/Index . 02RNESIBXP4ROTD8PU41 |. 11/17/2025 |. 11/16/2026 |............ 102 |.......... 679,29916672.41 ... 62,496 |...oeeeeeenenn O e O [ 41,636 | 41,636 (15,452)).ceeeeeeeeenen O e O ceeeenn i {0001 o
0TC OPTION CALL
BOUGHT, NOV26 SPX C @|Equity Index Annuity .NOV26 SPX C @
6849.72 .... Liabilities ... . . | Equity/Index . 02RNESIBXPAROTD8PU41 |. 12/03/2025 |. 11/30/2026 |.... .... 606,943 16849.72
0TC OPTION
BOUGHT, DEC26 SPX C @|Equity Index Annuity .DEC26 SPX C @
6816.51 ...oeeeeeeenn Liabilities ........... . | Equi ty/Index W22LROWP2IHZNBBBKS528  |. 12/15/2025 |. 12/15/2026 |............ 105 |.......... 712,651(6816.51 |......... 61,694 |...ooeeeeenenn O e 0 e 37,852 | 37,852 (15,212))-ceeeeeeeeeeeen O e O eeeeeen {0001 o
0TC OPTION CALL
BOUGHT, DEC26 SPX C @|Equity Index Annuity .DEC26 SPX C @
6845.5 ...iiiiiiiins Liabilities ......unnn. . | Equi ty/Index KB1H1DSPREMYMCUFXTO09 ). 12/31/2025 |. 12/31/2026 |..............89 [.......... 607,47216845.5 |......... 51,635 .ceieiiien. O 0 32,440 ] .. 32,440 (12,782).ceveeeiiiiiee. O 0 ceeeell 0001 e
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STATEMENT AS OF MARCH 31, 2026 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 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, JAN27 SPX C @|Equity Index Annuity VWells Fargo Bank, LJAN27 SPX C @

6944.47 ..o Liabilities ......un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 01/15/2026 |. 01/15/2027 |.............. LY . 328,008 [6944.47  |eeeeiiiiens ()] N 28,110 [ceeeeeiiinnnnn (V)] N 15,544 | oveines o 15,544 |.......... [CI£[0)) O (V)] N (5,776)| e eeeeeennnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, FEB27 SPX C @|Equity Index Annuity .FEB27 SPX C @

6939.03 .... Liabilities ... .. |Exhibit 5 ... [Equity/Index |Societe Generale .. O2RNE8IBXP4ROTD8PU41 [. 01/30/2026 |.02/01/2027 |.... ... 621,23216939.03 ...(14,529)|. L0 (8,958)..

0TC OPTION

BOUGHT, FEB27 SPX C @|Equity Index Annuity .FEB27 SPX C @

6843.22 ...ooiiiiinns Liabilities ..c...un... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/17/2026 |.02/16/2027 |.............. 90 [oeeennnnes 616,399 6843.22  |..eceeiiieens ()] N 54,490 |covveneaaenne (V)] 37,528 | .cevvvninns [ 37,528 |........ (10,675)[.cceevennnnnns (V)] N (6,287)]cceeeeennnnnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, MAR27 SPX C @|Equity Index Annuity .MAR27 SPX C @

6881.62 ...oevvviiiinnnnn Liabilities ........... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/02/2026 [.03/01/2027 |.............. 68 |......... 468,96116881.62  |......cceeeeenn Oferens 42,206 |.eovvenninenns Oferenes 21,871 [ [ 27,871 . (10,973).cevvvennnnns Ofeienes (3,363))cvuneeeinnnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

BOUGHT, MAR27 SPX C @|Equity Index Annuity .MAR27 SPX C @

6699.38 ....oevinnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/16/2026 |. 03/15/2027 |............ "7 |.......... 783,28416699.38  |eeeeieiiiieens ()] N T4 412 | (V)] 61,563 [.evveieees o 61,563 |.......... [CIEC) A (V)] N (3,086)[-.ccveennnnnnnn (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, MAR27 SPX C @|Equity Index Annuity .MAR27 SPX C @

6528.52 ....ocivvnnnnnnns Liabilities .......un.. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 03/31/2026 |. 03/31/2027 |............ 107 [ 696,23216528.52  |....iiiieeee... (V)] FAT ] (V)] 69,011 [..oeeeeei o, 69,011 .......... (2,158)]cueeiiiinnnnn [ [0 (U] O cevvennnns 0001 .ooennnnnns
0159999999. Subtotal - purchased options - hedging other - call options and warrants 1,086,901 325,180 0 1,324,833 | XXX 1,324,833 (353,937) 0 (295,545) 0 0] XXX XXX
0219999999. Subtotal - purchased options - hedging other 1,086,901 325,180 0 1,324,833 | XXX 1,324,833 (353,937) 0 (295,545) 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 1,086,901 325,180 0 1,324,833 | XXX 1,324,833 (353,937) 0 (295,545) 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 1,086,901 325,180 0 1,324,833 [ XXX 1,324,833 (353,937) 0 (295,545), 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, APR26 SPX C |Equity Index Annuity .APR26 SPX C @

@ 5745.79 ...oeeeennnnnn Liabilities ..c....n... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/15/2025 |. 04/15/2026 |............ 177 |.......... 953,04315745.79  [......... (58,746).....ccvvnnnnnns [V O 0f...... (141,784) covveeee [ (141,784).......... 52,492 |...ccvvnnnnnnns (V)] N 14,485 ..o (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, APR26 SPX C |Equity Index Annuity .APR26 SPX C @

@ 5860.88 ..........e... Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/30/2025 |. 04/30/2026 |............ 15].......... 639,90315860.88  [......... (42,682)[....cccvvnnnnnns [V PR Of....... (81,681)] ceeeeeevnnn |evennnnn (81,681).......... 32,557 |oveeiniiiins Ofeienes 10,524 [ooveiiiiinnnnnn [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAY26 SPX C |Equity Index Annuity Wells Fargo Bank, .MAY26 SPX C @

@ 6272.39 ...oeeeenennnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiiniiis KB1H1DSPRFMYMCUFXTO9  |. 05/16/2025 |. 05/15/2026 |............ 152 [oeeenees 904,488 16272.39  |......... (50,561)[...cceeennnnnns [V O [V (58,664)...eveeeees [oeeeennne (58,664).......... 40,092 |.eovvinaeee (V)] N 12,501 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUN26 SPX C |Equity Index Annuity Goldman Sachs .JUN26 SPX C @

@ 6249.95 .... .... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 06/02/2025 |. 06/01/2026 |.... .... 530,080 [6249.95 (39,057 ceneiies foeee e (39,057 22,549 | O e 7469 [ O e O 0001

0TC OPTION CALI

WRITTEN, JUN26 SPX C |Equity Index Annuity .JUN26 SPX C @

@ 6347.44 .............. Liabilities ..c....n... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/16/2025 |. 06/15/2026 |............ 177 |....... 1,067,745(6347.44 |......... (58,940)....ccevvnnnnnns [V O [V (69,062)(..evveeees foeveennen (69,062)f.......... 41,783 [ (V)] N JEITRT (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUN26 SPX C |Equity Index Annuity .JUN26 SPX C @

@ 6530.09 ....oevnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/30/2025 |. 06/30/2026 |.............. T2 |ens 446,468 6530.09  |......... (23,681)f..evvvvnnnnnnnns [V PR (U R (21,005)( 2evnneeeees [ (21,005)f.......... 14,991 [ [N R 5,839 [cuuiiiiiiinnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JUL26 SPX C |Equity Index Annuity .JUL26 SPX C @

@ 6578.43 ...t Liabilities ..c....... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 07/15/2025 |. 07/15/2026 |............ 187 [ 852,546 16578.43 ... (45,049))...vuuneeeenn [V T [ (39,224)] ..oevvvnnn |ovennnnns (39,224).......... 26,643 ... ()] 11,108 | [ 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, JUL26 SPX C |Equity Index Annuity JPMORGAN CHASE .JUL26 SPX C @

@ 6679.18 ..o Liabilities ......un... Exhibit 5 ... |Equity/Index [BANK, N.A. ......... 7HBGLXDRUGQFUS7RNES7  |. 07/31/2025 |. 07/31/2026 |.............. T . 476,81116679.18  |[......... (24,079)..c e [V O [V [RERCC1D) [ R (18,991)f.......... 13,395 [oneiieiiiinnns (U 5,987 |ouuuereeinnnnnn (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 .. O2RNE8IBXPAROTD8PU41 [. 08/15/2025 |.08/17/2026 |.... .... 473,553 16797 .3797 ..(23,536)) ...(15,647)] ... ....(15,647)|... 0o 5,772

0TC OPTION CALL

WRITTEN, AUG26 SPX C |Equity Index Annuity .AUG26 SPX C @

@ 6806.53 .............. Liabilities ..c...un... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 08/29/2025 |. 08/31/2026 |.............. 70 [ 451,59116806.53  |[......... (22,665)[....cceevnnnnnns [V O [V (15,986)( ..evveeees [oeeeennee (15,986).......... 10,587 [ooeeeeeiniees (U 5,558 |oeuueeeeinnnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, SEP26 SPX C |Equity Index Annuity Wells Fargo Bank, .SEP26 SPX C @

@ 6970.52 ....ouunnnnnnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXT09  |. 09/15/2025 |. 09/15/2026 |............ 13 .......... 744,886 6970.52  |......... (36,648)[....0vvvvrnnnnns [V PR (U R (19,274)] cevvvree [ (19,274).......... 18,772 | [N R 9,087 [eeveniiiiinnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, SEP26 SPX C |Equity Index Annuity .SEP26 SPX C @

@ 7048.79 ... Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/30/2025 |. 09/30/2026 |.............. [ . 460,052|7048.79  |......... (24,130)f o eeeeeeenns [V O [V . (10,811)] ceeevvvvnnn Jeeeennns (10,811)........... 7,025 |ceeeeeeeeennnnns (U 5,950 [oveuneeeennnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, 0CT26 SPX C |Equity Index Annuity .0CT26 SPX C @

@ 7043.97 ..oovennnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/15/2025 |. 10/15/2026 |............ 121f......... 806,189(7043.97  [........ (44,155)).ccveeiieiinnnn [V PR (U R (21,287)ceeeeeeees oo (21,287).......... U7 | Ofeienes 10,888 |.ovveeniiienes [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, NOV26 SPX C |Equity Index Annuity .NOV26 SPX C @

@7223.25 ..o Liabilities ........... Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/31/2025 |. 11/02/2026 |............ 126 |.......... 858,7557223.25  |......... (47,292)- v [V O [V (15,999)] .eevvvenns fernns (15,999)].cceveennns 8,439 | (V)] N 11,597 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, NOV26 SPX C |Equity Index Annuity .NOV26 SPX C @

@ 7066.08 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/17/2025 |. 11/16/2026 |............ 102.......... 679,29917066.08 |[......... (38,720)f.0vvvvvrnnnnnnns [V PR Of....... (20,661)[.cenneeencs oo (20,661)........... 9,198 |cvueiiiiinnnns [N R 9,574 | [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, NOV26 SPX C |Equity Index Annuity .NOV26 SPX C @

@ 7252.48 .... .... |Liabilities ... .. |Exhibit 5 ... [Equity/Index |Societe Generale .. 02RNE8IBXP4ROTD8PU41 [. 12/03/2025 |. 11/30/2026 |.... .... 606,943 [7252.48 ..(31,567)) ...(12,8%)] ... ... (12,8%))...

0TC OPTION CALL

WRITTEN, DEC26 SPX C |Equity Index Annuity Goldman Sachs .DEC26 SPX C @

@ 7180.51 ..eeeee Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28 | 12/15/2025 |. 12/15/2026 |............ 105.......... 712,651|7180.51 ... (38,506)[..0vvvvvvnnnnns [V PR (U R (19,507 cevnneeees o (19,507))........ 7,989 [cveiiiiiinnnns [N R 9,495 | .o [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, DEC26 SPX C |Equity Index Annuity VWells Fargo Bank, .DEC26 SPX C @

@ 72131 s Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeeenniis KB1H1DSPRFMYMCUFXTO09  |. 12/31/2025 |. 12/31/2026 |.............. 89 e 607,472|7213.1 ... (31,285)[. e [V O [V [RECZK)) [ R (16,973))... e 6,680 [...ccevvnnnnnnns (U FAY ALY T (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JAN27 SPX C |Equity Index Annuity Wells Fargo Bank, LJAN27 SPX C @

@ 7337.53 ..oiiiiiinnnnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 01/15/2026 |. 01/15/2027 |.............. LY . 328,008 7337.53 | (U R (16,499))..0evviiinnnnns Oferenes (7,589)] cevveneens o (7,589).ccvvennnns 5,550 [cuvuniiiiinnnns [N R 3,390 [cuunniiiiinnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, FEB27 SPX C |Equity Index Annuity .FEB27 SPX C @

@ 7332.47 oo Liabilities ..c....n... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/30/2026 [. 02/01/2027 |.............. 90 [oeeennnnes 621,232(7332.47  |oeeeieeiieinnnns [V (33,422)[...ccevvennnnnn [V (15,794)] .eevvvenn fernes (15,794).......... 12,164 |..coeeeeneee (U 5,464 | (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, FEB27 SPX C |Equity Index Annuity .FEB27 SPX C @

@ 7208.65 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/17/2026 |. 02/16/2027 |.............. LV 616,399 7208.65  |.......eeeeens (U R (34,272)ccveiiiiinnnns (U R (21,356)] +evvvvnnnn fenns (21,356))...0n.neee 8,961 [..eovviininnnnns [N R 3,954 | i [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAR27 SPX C |Equity Index Annuity .MAR27 SPX C @

@ 7250.47 ..ooneennneeen Liabilities ..c....n... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.03/02/2026 [.03/01/2027 |.............. 68 |.......... 468,9617250.47  |eeeeiiieens [V [PL:75) [V (15,834)] .cevvvenns fernns (15,834)........... 8,854 | (U P Y PO (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, MAR27 SPX C |Equity Index Annuity .MAR27 SPX C @

@ 7045.07 .oovennnnnnnne Liabilities ........... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTD8PU41 |. 03/16/2026 |. 03/15/2027 |............ "7 ... 783,2847045.07  |eeeeeenns (U R (49,895))..euvniiinnnnns (U R (39,557)| ... (39,557).cccvunnnns 8,282 |cuuiiiiinnnnn [N R 2,056 [cuvuniiiinnnnns [ (VN IR 1111 IR,

0TC OPTION CALL

WRITTEN, MAR27 SPX C |Equity Index Annuity .MAR27 SPX C @

@ 6865.39 .....nens Liabilities ..c...unnns Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 ). 03/31/2026 |. 03/31/2027 |............ 107 [ 696,23216865.39  [....iieeeeen.ns [l [CERIE)) [l (47,792)] cevvvvnnn fonnees (47,792))- - 2,028 |oeeieieeinnnnns [ [ T [ [ T 0001 ..oennneees
0649999999. Subtotal - written options - hedging other - call options and warrants (672,451 (210,728) 0 (786,399) XXX (786,399 383,457 0 182,870 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other (672,451 (210,728) 0 (786,399) XXX (786,399 383,457 0 182,870 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 (672,451 (210,728) 0 (786,399)] XXX (786,399 383,457 0 182,870 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 (672,451) (210,728) 0 (786,399) XXX (786,399) 383,457 0 182,870 0 0 XXX XXX
CL INTEREST RATE SIAP, OE Growp 1 1 1 T 0 Jee SIP: 0IS
REC SOFRRATE.USD, PAY [Cash Flow Hedge on INTEREST RISK| Inc. /Morgan Stanley 3.190000 13-
SOFRRATE.USD . Floating Rate Asset . [D-1 L |& Co. LLC . ... LCZTXYGSLJUHFXXNXDBS | 04/21/2023 |. 04/13/2027 |vveuveverei [ 1,500,000 [APR-2027 0. ...(27,008)|.... 7,632 .| (1007100) .....
CL INTEREST RATE SIAP, | Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY |mortgage derivative Inc./Morgan Stanley 4.166650 25-
SOFRRATE.USD .......... products .e.evereeee. )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B |- 09/27/2023 |. 09/25/2033 |....eveeneve L 15,000,000 [SEP-2033 SOF  |v.vevvvennnnes (1] (L S (13,479))- e (0] S A (492,124).vcvvevnee (L] (1] (L] (1] 205,302 | cvevnene (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet ....SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.295800 25-
SOFRRATE.USD .......... products .o.eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 09/29/2023 |. 07/25/2028 |....vvnveves 11.....260,000,000 JJUL-2028 SOF  |..evevnenee. (1) (L (356,232)]- v (L) PR (4,382,592)]...vcvenennen (L] S (1) (L] S 0l..... 1,980,335 | .oveuee (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 .e.evereeee. )55 RO ORI & Co. LLC wvernee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 10/25/2041 |....vvenene L 15,000,000 [0CT-2041 SOF  |vuvevvvvrnnee (1] (L S (14,981)]- e (0] S A (280,961)]...vevenevnene (L] (1] (L] (1] 296,044 | .o (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 .o.eveeeeeee. 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 09/29/2023 |. 06/25/2033 |....veveeveves L 25,000,000 [JUN-2033 SOF  [coveuvevrnnee (1) L S [CXIT:)) L PSR IS (843,479 (L] S (1) (L] S () 336,366 | .ovenee (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 .e..eveeeene. )55 RO ORI & Co. LLC vvevenee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 07/25/2030 |.v..vevnaene Ll 113,000,000 [JUL-2030 SOF  [ovveveunene (1] (L B (121,015)].c.veveenee (0] S (3,123,226)]...vvevvvenene (L] (1] (L] 0]..... 1,174,405 | oo (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 ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 03/25/2030 |.v..veveveee L 40,000,000 [AR-2030 SOF  [..vevevrnenee (1) L S (44,288).0.vevennee (L) PR (1,052,370))-..c.vennee (L] S (1) (L] S () 399,314 | 1oevenne (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 SOF ...(18,550)|... 0. .| (1007100) .....
CL INTEREST RATE SIAP,|Cash flon hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.637840 25-
SOFRRATE.USD .......... products ...eeeeeeee. 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 01/30/2024 |. 01/25/2034 |....eveeveee L 7,000,000 [UAN-2034 SOF  [.vvvevnenene (1) (L S [0 L) PR IS 23,945 |- (L] S (1) (L] S (1) R 97,921 | coeee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge OV Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley
SOFRRATE.USD .......... products .e..eveeeene. )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B . 03/27/2024 |. 03/15/2031 |....evnnene L 25,000,000 AR-2031 SOF  [..vevevevvreens O fovieirieins 0 foeies (5,210 e O [ [ (294,199)cvvvennee (L] (1] (L] (1] 278,357 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.641070 15-
SOFRRATE.USD .......... products ...eeeeeeee. 155 RN IS & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD8B |- 07/31/2024 |. 08/15/2029 |....veveeveves L 60,000,000 [AUG-2029 SOF  |vuvevvnvnnnnes (1) L] 8,630 [oveveieriinns L PSR IS (232,760)...cvcveenee (L] S (1) (L] S () 551,387 | vovenee (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 .e..eereeee. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B |, 12/19/2024 |. 12/25/2027 |....vevenee L 22,789,000 [DEC-2027 SOF  |-veuveveneanene (1] (L S (18,936))-.cvveveneeeene (0] S A (172,248)..oe (L] (1] (L] (1] 150,174 | v (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 ...eeeeeeee. 155 RN IS & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD8B |- 12/19/2024 |. 12/15/2027 |...evevenvevee L 17,211,000 [PEC-2027 SOF  |vvevvvennnnne (1) L S (14,496)...cvennee L PSR IS (128,205)f...cvcveenee (L] S (1) (L] S () 12,518 | e (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 4.087600 25-
SOFRRATE.USD .......... products .e..evereeee. )55 RO ORI & Co. LLC wvevnes LCZ7XYGSLJUHFXXNXD8B |, 12/20/2024 |. 06/25/2026 |.....vvvevee L 95,500,000 JUN-2026 SOF  |-..vvevee (3,356)f. e (L S (99,242)]...cnnee [75)) PSSR I (94,290)]. v (L] (1] v O (1] 231,780 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Mor gan Stanley 4.080000 25-
SOFRRATE.USD . products ... . |& Co. LLC . WIAMBYERMSTOXFZUOY219  |. 12/20/2024 |. 07/25/2026 |.... R 1 50,000,000 [JUL-2026 SOF 4. .. (66,916)|... 140,936 .| (1007100) .....
CL INTEREST RATE SIAP, | Cash flow hedge O Growp | e SIiP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.126000 25-
SOFRRATE.USD .......... products .o.ocereeeene. D1 cvieienes | e 4 Co. LLC e LCZ7XYGSLJUHFXXNXD88 _|. 02/12/2025 |. 02/25/2028 |.....cveneueens i1 40,000,000 [FEB-2028 SOF  [........... 2,773 | [ (40,490)]........... 1,742 e | (406,542)f...cvevevnes (L] o) [£25)) RO 0] 206,477 | cveeeee (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 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 «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 05/20/2025 |. 05/25/2035 |............... 1f...... 20,000,000 [MAY-2035 SOF  [ceeeeeeeeennnnns (U [ . (7,636)[..ccceennennnns [V PR (200,280)[-...ceevvnnnnnns [V PO [V [V PO [V 302,592 | ...oeee (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 3.543360 25-
SOFRRATE.USD .......... |products .... . . .. |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 07/08/2025 |.07/25/2030 |.... [ I IO 25,000,000 [JUL-2030 SO 0. (9,129)|... 259,824 .| (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  [.....eeevevnnnns (U] [ (1,550 eeeeeninnnns [ PP RN 53,107 |ouueeeeeeennnn [ T [ [ T [l 229,711 et (100/100) .....
0999999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - interest rate (561 0 (818,3%4 1,223 XXX (12,405,902 0 0 319 0 7,304,511 XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .. . |D-1 . .| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 . 09/23/2026 |.... .... 674,400 [9/23/2026 3,255 ... ... (15,345)|... ... 2,342 .| (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  |.eeeeeeenne LV I [V PO 543 ... [22:70)) PR (2,557)|-vveeeeeeennnn [V 2,225 |eeeeeeeenn [V PO [V 30| .o (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 LS PN (V) P 543 1. (2,820)] cevvnneens o [Z170) PO [0 2,225 |oueeieiiiinnn [V R [ R 30| ..o (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  |eeeeinnnnnnns (RIS P [V 1,628 |.......... (8,460)..eeevvvnn foevennnnnn (7,672)[ceeeeeennns [V [SHCT£ [V PO [ 171 s (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  |eeeeeennnnnns L[V PN [0 1,046 |.......... (5,640) .evvnnnens o (1,285)]cveeneiiinnnn [0 4,450 |oeveniiiiinnn [V R [N R 1,772 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 P 112,400 [9/23/2028  |..eeeeneneenee LV I [V PO 523 |ceeennnnn [2:70) AR FST [(C74:)) A [V 2,225 |eeeeeeeenan [V PO [V 886 .......... (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  |..eeeeennnnns 820 [oueniiiiiinnnn [0 2,091 ...t (11,280) evneeeens foeeennnnns (251 10)) AR [0 8,900 [.oveiiiininnnns [V R [N R 3,544 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .. .. |D-1 .| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |.... .... 124,200 |12/15/2026 ....(7,670)] ... .| (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 (V) P 706 |......... (23,010)f ceveneeees o (19,289)f...cvvvinnnnns [0 7,905 [coieiiiiiinnnns [V R [N R 1,569 coveeennns (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 1,412......... [LN0700)) R (38,577 )eeeeeennnnns [ . 15,810 |oeeeenneees [V PO (U 3,139 oo (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 336 [ceunnnnns (19,440)] .eevvvnnnn fonnnnns (10,637)]..ccvvvennns [0 5,270 [eoeeiiiininnnns [V R [N R 1,989 .ovveennns (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 PO 839 [........ (48,600)(..eeveeees foeeaennee (26,591)[.ceeeeennns [ . 1375 [t [V PO (U 4,973 .o (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} . 3,053,750 |11/23/2028  |........ (46,000)]...ccvvnnnnns [0 4,195 |....... (243,000)( .evvnnneens fonnnns (132,958)]..0vveecennnnn [V . 65,875 |.uuuniiiiiinnnn [V R Ofienns 24,865 | .......... (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 |............... ... 1,465,800 [11/23/2028  |......... (22,080)f...cceevnnnnnns [V 2,014 |....... (116,640)] ...coevvvnn Jovmnnnnnn (R 700) [ . 31,620 |oveeeeeeeeenn [V PO (V)] 1,935 oot (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .. D1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |.... ... 122,150 [11/23/2028 ... (1,840)) ....(9,720)].... (5,318)|... .[(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 11/10/2026 .. |AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L P 738,720 (11/10/2026  |......... (10,290)f-- e eeeevenns [V 1,144 (......... (52,500)] .ccvvvennn founaens (46,814)[.....ccevnnnnnns [ . 15,810 |oeeeenneees [V PO (U 2,894 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |.... ... 369,360 |11/10/2026 ... (5,145) ..5721.........(26,250) ... ....(23,407)|... 1,447 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L P 123,120 [11/10/2026  |.......... (RIVAL) R [V PO 191 .......... [C£:10)) [ IR (7,802)[cceeeeeennns [V 2,635 |eeeeeeeeennn [V PO [V 82 ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L} . 1,477,440 [11/10/2026  |......... (20,580)f..0vvvvvvnnnnnns [0 2,288 |....... (105,000)] -+ eevevnen Jovennnnns (93,628)[....ccccvvnnnnns [V . 31,620 |oueenniiiinnnnn [V R [N R 5,787 [ weveennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2027 |............... L P 305,750 2/20/2027  |eeeeennnn (5,563)]-+vuueeeeeennnn [V PO LY (23,925)] ..cevvvnnn foeennnnnn (20,382)[.eeeeenennns [V 6,588 |[...cceeeennnnnns [V PO (U 1,445 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2027 |............... L 305,750 2/20/2027  |.eeeennns (5,563)]..0uvneeiennnnn (V) P LY R (A7) IR RN (20,382)f.eeeevnnnnnns [0 6,588 [.....cevvnnnnnns [V R [N R 1,445 ..ooeeeens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |............... L P 105,800 |12/8/2028 |............ [115)) R [V PO 523 |ceeennnnn [CCI:700)) P (6,411t [V 2,225 |eeeeeeeenan [V PO [V 868 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 11/18/2016 |. 12/08/2028 |............... L 317,400 [12/8/2028  |............. (945)). v [0 1,569 |......... (28,260) .evnnneeens o (19,234)).ccvveeiiinnnn [0 [SHCTE ) [V R [N R 2,604 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .. .. |D-1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |.... .... 529,000 |12/8/2028 ....(32,057)|... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 11/18/2016 |. 12/08/2028 |............... L 105,800 |12/8/2028  |............ [K]15)) (V) P 523 |.ceiinnnn (9,420)] cevvnnneens o (6,411)[..cceennnnnnnns [0 2,225 |euenieiiinnnn [V R [N R 868 [ .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... L P 127,180 [2/27/2029  |........... 2,495 |eeeieieeen [V PO 316 [cennneeen [C10)) R 1,463 [t [V 2,635 |eeeeeeeeennn [V PO (U 1,086 | ..ovveeeee (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 | 02/27/2029 |............... L 635,900 2/27/2029  |.......... 12,475 [t [0 1,578 |......... [EI1)) I FA 1LY [V . IETR VAN AR [V R [N R 5,429 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... L P 635,900 2/27/2029  |eeeeennnn 12,475 [t [V 1,578 |......... [PLII1)) I T34 [t [ . 1375 [t [V PO (U 5,429 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 | 02/27/2029 |............... L 254,360 [2/27/2029  |........... 4,990 |eeueniiiiinnnn (V) P 631 [.......... [CS10) Y 2,926 |oeeueniiiiinnnn [0 5,270 [eoeeiiiininnnns [V R [N R 2,71 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... ... 2,162,060 [2/27/2029 |.......... 2,415 | [V 5,365 |-ceuennnn (VIE(L)) [ R 24,867 |veeeeeeeennnnn [ . 4795 oo [V PO (V)] 18,457 | woeneneens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |............... 1f...... 1,683,300 [9/13/2027  |....... (104,175)[....ccevvnnnnnns [0 8,688 (23,492).ccvvniiiiinnnn [V . 33,375 |eeiiiies [V PR Ofienns 10,152 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |............... 1ot 2,356,620 |9/13/2027 ... (145,845))....eeeeeeen [ . 12,163 |........ [CRRVVY)) (R (32,889)...ceeeeeennns [ . 46,725 |oueeeeeeeennnnn [V PO (V)] 14,212 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |............... 1f...... 1,009,980 [9/13/2027  |......... (62,505)[...ceeevnnnnnns [V 5,213 |........ (27,000) 2eunneeeeen o (14,005)f....ccevvnnnnnns [V . 20,025 |ouueneiiinnnnn [V PR [N R 6,001 ..eeennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/21/2017 |.07/26/2027 |............... 1f...... 2,567,680 (7/26/2027  |....... (126,990)]-+--ueeeeeenen [ (4,421)......... 239,024 |..ooiviin | 245,602 |.....ooeeeennn [ (61,370)] e eevvnnnees [ I ()] R 14,753 | .ooveenens (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: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 75,520 |7/26/2027  |eeeeeeees (3,735 O e (130)f-.eeeee 7,080 [eeeeeeeenn foeeeneeenn 7,228 [t [ . (1,805)[ e eeeeveeeee O v O [t 434 ... (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 |.... .... 830,720 |7/26/2027 17,330 ... .| (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 679,680 (7/26/2027  |eeeeueern(33,615) i O [ (1,170)]....c..... 63,270 [.eveneenes forreeennn 85,011 | [ . (16,245)[....eeeeveeeee e O Jeeeeieeeeeee O [ 3,905| .oovvennnn (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..... |eeeeeieeiiennnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 918,750 8/17/2027  |......tti 16,590 [euunniiiiiiinn O i 2,734 |oeenennnns (4,380)] cevveeeeee o 17,892 | [V . 18,445 [ 0 e O [ 5,308 | ..ooeennnn (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..... |.eeeriiiiiiinnnninnnnns G5GSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 1,181,250 [8/17/2027  |oeeeeee 21,830 |oeeeeieeeeee O e 3,516 |.......... (5,580)] .evvenneene foeeeeennn 23,004 |.eeennne [ . 28,715 |oeeeeeeeeeen O e O e 6,940 | .......... (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 131,250 8/17/2027  |eeeeeeee e 2,370 [ O e 391 [ (620) +veeeeeeen foeeeenneenn 2,556 [ [0 2,635 |eeeeeieeiinn O [ O VZAT T, (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 |eeeeveeneeeenn 1 [ 3,806,250 8/17/2027  |eeeueueinn88,730 [oeeeiiiiiieee O [ 11,328 |........ (17,980) vevveevens foveeeenn 74124 [ [ . 76,415 ... O e O 22,363 | ..oeeenn (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 1,062,400 [10/31/2027  |eeeevvveennnnd0 | O [ 2,964 |..oounnnnns T840 | e o 38110 | [V . 21,080 [.oeeevvnineeee O [ 0 o 6,690 [ ..oennnnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .. . . KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |.... 3,187,200 [10/31/2027 22,320 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 132,800 [10/31/2027  |eeeeeeeiiiina S [ O e (VN . 930 |.eeeeei [ 4,264 | [0 2,635 |eeveeeeiinn O [ O 836 .oevnnnnns (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 929,600 [10/31/2027  |oeeeeeiieeeee 35 [ O e 2,593 |eeeennns 6,510 [.evveeienn |oeeeennnnn 29,846 [t [ . 18,445 [ O e O [ 5,854 | ..oooennn (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 3,187,200 (10/31/2029  |eeeeeeeeennn 120 o O e 9,019 [......... 22,320 | eeeeeininn [ 198,73 [V . 63,240 |.uevveveiiinenn O v O e 30,190 [ cevvennnns (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 1,062,400 [10/31/2029  |eeeeeeeeeeennnnd0 oo O e 3,006 |........... T840 | covnnen foeeeeeenn 66,244 | [ . 21,080 [-eeeeeeeiieeee O e O e 10,063 | .......... (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 929,600 (10/31/2029  |...ceeveeeeen 35 [ O e 2,631 [ 6,510 [.eueeeeeens |oeeeenn 57,963 [ [V . 18,445 [ O e O [ 8,806 ...oennnn. (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 132,800 [10/31/2029  |eeeeeeeeeeeeea B e O e KT . 930 |.oevvini ferneeeeenn 8,280 oo [V 2,635 |.eeeeeeeeeeenn O e O e 1,258 covveennns (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 1,431,000 [14-MAR-2030  [..........36,450 |..ccevuueeeeennn O s 5,902 |......... 112,300 [.enneenens [oeeennnnn209,814 [ 0 e 26,350 [ O e O e 14,231 .| (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 |.......cceeeenndfeeennes 2,575,800 [14-MAR-2030  |..........65,610 [..cccerruueeeee O funnnnnnes 10,628 |......... 202,140 [ .evveneees foeeeeenn 377,666 eneeeeee [ . 47,430 |eeeeeeeeenen O e O e 25,616 ..ooeennn. (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 286,200 [14-MAR-2030  |......eeven 7,290 [eunnneivinnnnnnn O o 1,180 |oeveennnns 22,460 | .oevvnnen [ 41,9683 [V 5,270 feeeeeeieiinnnn O v O [ 2,846 | ..o (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 572,400 [14-MAR-2030  |.......... 14,580 |.......cccceeeen O eeinnnnnns 2,361 [ 44,90 ..o | 83,926 | [ 10,540 [-.oooveenee e O O 5,693) ...ooenenn (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 143,100 [14-MAR-2030  |........... 3,645 |.eeveeeeeeeenn O [ 590 [oennneeen 11,230 [.eeeieeinn Joeeennnnnn 20,981 [t 0 foneeeeeenn 2,835 | O e 0 e 1,428 .ooneeenns (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 |.... .... 428,760 |14-MAR-2027 ...10,3% ... 2,003 .| (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 |....eeeevveeenn e 857,520 [14-MAR-2027  |.......... 20,790 |oveeeeeeeneenn 0 oo 3,449 |.......... 66,300 [...oveeees forreennnn 80,340 |ounenneenn 0 feeeeeee 15,810 oo O e 0 e 4187 [ ceeeennnns (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 142,920 [14-MAR-2027  |........... 3,465 |.eevveieeeennnn O [ LIE ) . 11,050 [.eneeeeeens e 13,390 [ 0 foeeeeeeennn 2,835 | O feiiii 0 e 698 [ ...oennnn. (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 |......ceeeeeenn 1 feeenees 1,168,600 [29-JUN-2030  |.......... 10,800 |-eeevveneeeeeenn O e 7,526 |.......... 16,400 [..oevvennn fovvennnn 84477 [t 0 foeeeeenn22,250 |eeeeneeeeeeen O e 0 e 12,045 ...oeeeens (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 feeeinnns 116,860 [29-JUN-2030  |........... 1,080 |oevveenieeeeennn O [t EE ] . 1,640 |ooeeeeeii e 8,448 O feeeeennnn 2,25 oo O e 0 e 1,204 oooeennnns (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 |......ceeeeeene 1 feeereinne 350,580 [29-JUN-2030  |........... 3,240 |.eeveeeeeeen O e 2,258 |eeeennns 4,920 | eevninins foreeeeenn 25,348 | 0 fernaeeeeene 8,675 | O e 0 e 3,613 ..oeeennn (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 701,160 [29-JUN-2030  |eeeennnnns [TV N R | K 4,516 ...nnnnnenn 9,840 | .eevvnnees oo 50,686 |ouniin 0 foeeeeeennn 13,350 | O e 0 e 7,221 weeeeennnn (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 |.... ... 467,440 [29-JN-2030  [o.eeeeenn 4,820 |eeieiiieeeeen O e 301 6,560 |... .| (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 15,747 |........ (60,900) +vvveeeeenn forreenneenn 9,390 o, (VN PO 1y /T R | R | F, 16,644 | .......... (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 |.......eeeeeeed feunnnnnnns 112,320 [27-MAR-2028  |............ [0[0)) T | IR 750 [oeeeneeeen (2,900)] cevvenneeee foeeeeeeeen AT | 0 foieeeeenn 2,225 | O e 0 e LX) . (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 |........cceeeend feunnnnnnns 336,960 [27-MAR-2028  |............ [(CI010)) FOPRRR | R 2,250 |eeuennnns (8,700) eveeeeenn fevvvrnee 1,38 [l 0 foeeeeeeeena 8,675 | O e 0 e 2,378 oo (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 |........eceeeee |eueenns 1,010,880 [27-MAR-2028  |.......... (1,800)]ccvvveeeeeeenn O e 6,749 |........ (26,100) .eeneevens foevenennn 4,024 [t 0 foreeeeeenn20,025 oo O e 0 e FAR < I (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 |....vvvvvnnna T ]ienee 1,615,770 [17-8EP-2031  |.......... (7,085)[....cnnnnns O fereeaies 3,925 |uuuennns (98,540)| +evvvuneee foeeeennnnn 38,840 |ouvunnnnn O foeeeennnn 34,255 | O [ 0 e 18,892 .......... (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 |...ceeeveveeecad |oeeennnens 372,870 [17-SEP-2031  |.......... [QICKE)) AR | IS 906 [......... (22,740)] «evvveneee foeeeeeeennn 8,963 |eeece 0 ferneeeeenn 7,905 |oeeeeeeeee O e 0 e 4,360 | ...ooennnn (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 |....evvvvvvenen T |oviiinnnns 372,870 (17-SEP-2031  |.......... (X)) A 1 S 906 [......... (22,740)] +evvvnnees oo 8,963 |eeei 0 foeeeeeeeenn 7,905 | O e 0 e 4,360 .| (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 124,290 |[17-SEP-2031  [...ceeeeenee (545)].cevveeeeeenn O e (17 R (7,580) .eveeeennn fovvennnnnn 2,988 [t 0 foneeeeeenn 2,835 | O e 0 e 1,453 [ cooneennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated MORGAN STANLEY . CSWAP: EUR/USD
EUR/USD 22-MAR-2032 . | AFS Security .......... BANK, N.A. ......... GIMLHISON3213PILB75  |. 03/08/2022 |. 03/22/2032 |.....evuvevennd fennnins 3,265,800 [22-MAR-2032  |......... (49,050)f...ceevvirieens O [ 11,088 |....... (199,050)( wevunneeees foreeens (124,692))0veneneenn [0 PO 1 £ U | SRR | F, 39,934 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated MORGAN STANLEY . CSWAP: EUR/USD
EUR/USD 30-0CT-2027 . | AFS Security .......... BANK, N.A. ......... GIMLHISON3213QPILB75 ). 10/13/2022 {. 10/30/2027 |...eveueeeeenn A feeeieesss 488,100 [30-0CT-2027  |......... (14,325)].cevveeeeeeeenn O e 691]........ (88,000)]..evvvnnns Jevnnnnn (89,881)]cccvnninnnens Ofoeeeeeee e 11,125 | O O e 3,071 covnennnns (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 MORGAN STANLEY . CSWAP: EUR/USD
EUR/USD 30-0CT-2027 . | AFS Security .......... D-1 s Currency..... BANK, N.A. ......... GIMLHISON3213QPILB75 |. 10/13/2022 |. 10/30/2027 |............... L P 976,200 [30-0CT-2027  |......... (28,650)[...cceeennnnnns [V 1,382]....... (176,000)] ....cevvnnn Jounnnnn (RVCNI)) — [ . 22,250 |.eeeeieeeees [V PO (U 6,142 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .. .. |D-1 .| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 . 06/05/2031 |....evvnvvvnnn 1 fennnns 3,211,800 (05-JUN-2031 ..(52,189)) (244,800 ... (143,604)|... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |............... L} 7,494,200 |05-JUN-2031 ... (121, 775). et [ . 30,700 |....... (571,200)( cevvenene fonnnns (335,075)]-vvueeeeeeennen [ . 155,750 [oeeeeeennnns [V PO (V)] 85,312 ....oeeee (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 . 06/05/2031 |............... 1f...... 2,151,600 [05-JUN-2031  |......... (24,393))..cvvvnieiinnnn [0 8,320 |....... (152,800)( .evvnneeee o (95,312)).cevvnieiiinnnn [V . 44,500 |.veenneieinnnnn [V R Ofienns 24,493 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/09/2024 |. 06/05/2031 |............... ... 4,841,100 [05-JUN-2031  |......... (54,884)....cccevnnnnnns [ . 18,721 ....... (343,800)( .evvennee fonnnes (214,452)|...ccoveeeeeen [ . 100,125 |.eeeeneee [V PO (V)] 55,110 [ wevvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: CAD/USD
CAD/USD 10-JUL-2034 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/06/2024 |.07/10/2034 |............... L} . 2,922,695 [10-JUL-2034  |........ (10,179)]..cevvvens [0 5,806 |.......... 56,441 | .eeeeii [ 59,718 |ouvenieiiiinnnn [V . 51,857 |ouueniiiiiiinnnn [V R Ofienns 42,056 | .......... (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  |. 04/09/2025 |. 10/10/2027 |.......ccee...n L P 379,533 10-0CT-2027  |.......... (5,483)]-.vuneeeeeennnn [V (363)f......... [QVI70) [ R (11,972)feeeeens [V 7,839 [ceeeeeeiiiinns [V PO (U 2,346 | ..ooeennnn (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 . 04/09/2025 |. 10/10/2027 |..........ee.n. L} 54,218 [10-0CT-2027  |.....cevvens (784)..eeviiannnns (V) P [£57) PR (1,748) e o (L7 [0 1120 [t [V R [ R 3B 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 .. .. |D-1 .| Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 04/09/2025 |. 10/10/2027 |.... .... 108,438 |10-0CT-2027 ....(3,488)] ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO09  |. 05/16/2025 |. 10/10/2027 |............... L 369,957 110-0CT-2027  |.......... (2,019)f...eiiiinnnnnns (V) P 169 |........... 2,871 [ | 5,623 |cevuniiiiiinnnn [0 FA IV [V R [N R 2,25| .o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO09  |. 05/16/2025 |. 10/10/2027 |............... L P 51,422 |10-0CT-2027  |...eevvennnn (1)) [V LN I L3 (VN [ I, 803 e [V 1,020 [ooeeeeeiiinns [V PO [V KL (R (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO09  |. 05/16/2025 |. 10/10/2027 |............... L 102,845 [10-0CT-2027  |....eennnen. (770 R [V R 22 N -7V N [T R 1,606 |.eevenieeinnnnn [0 V21V [V R [ R 636 ..ovnnnnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells 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 P 170,297 [10-0CT-2027  |oeeeenennnns (B54))..eeeeennnns [V PO 150 [ 4,064 |.covnenen feeeeneeee 5,413 |oeeeiieeinnn [V 3,328 |oeeeeieeeennan [V PO (U 1,063 [ covveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank . CSWAP: GBP/USD
GBP/USD 10-0CT-2027 . | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 07/22/2025 |. 10/10/2027 |............... L 24,328 [10-0CT-2027  [.eeeevvennnnns [£5)) PN [V R /4 1 N S22 1 (R R FZE ] . [V P Y6 [V R [ R 150 | e (100/100) .....
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  |eeeennnnnnn (187)] e [V X3 I 1,161 | s 1,547 [t [V PO 951 [oueeeeeeees [V PO [V 301 v (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 |............... L 171,81210-0CT-2027  |.......... (1,144).....ooonnnnnnns 0 foeeriiiinnnns 87 e 3770 [ e 5,042 [ O e 3359 e O e O [ 1,062 .| (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 |............... L P 601,343 [10-0CT-2027  |.......... (4,008)[..cceeennnnnnns [V PO KIUS) R 13,195 [ cevneeeens o 17,647 oo [ . 1,755 [t [V PO (U KIVAL] - (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 |............... L} 85,906 [10-0CT-2027  |..cevennnnne [£-777)) R [V R A 1,885 [ e 2,821 [ O e BT [ 0 e O 531w (100/100) .....
CURRENCY SWAP, CSWAP: |Foreign Currency FV . CSWAP: EUR/USD
EUR/USD 31-MAY-2034 . |Hedge ... . |D-1. .. | Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 11/19/2025 |. 05/31/2034 |.... P 1 T 7,218,856 [31-MAY-2034 .0 .25,640|........ . L0 0. . 103,185 ..........[(100/100) .....
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange (665,717 0 207,734 (2,132,444 XXX 467,287 0 1,691,722 0 0 839,713 ] XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 (666,278 0 (520,660 (2,131,221) XXX (11,938, 615) 0 1,691,722 319 0 8,144,224 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX XXX
CL INTEREST RATE SIAP, LCH. Clearnet [ [ 1T T o FSHP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 2.670000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoeoevees [ verereriininnns & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/09/2032 |....eveeveves 1].....250,000,000 JUN-2032  |eeeererrinnnne (1) (L (119,424)|......13,806,703 | ccvevvevene |oone 13,806,703 |......... 367,592 [.cvvveriinnne (1) PSRRI | ISR 0l..... 31,793 | e 0002 ...
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.147500 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoooovens [eevererieninnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/09/2033 |....vveneve 1|.....275,000,000 [MAR-2033  |ceoeririnene (1] (L S (89,008)|......10,068,893 |..c.cene [one 10,068,893 |....... (290, 744)-.cvevene (1) SRR | IS 0]..... 3,623,642 [ .o 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
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 |. 09/30/2029 |....veveeveves 1 |ee 14,159,000 [SEP-2029  |eeeveieeiees O o O e 77,218 |...... 1,087,939 |.evvveeen fornn 1,087,939 ... 18,765 |-vveeevenann (1] SRR ISR () 132,523 | eeene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... [Products .... . |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |. 05/22/2023 |.05/22/2030 |.... . (213,585)|....... (3,636, 411)| .cvevvvns [oone (3,636,411)|... 305,397 .{o002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.961500 22-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2050 |.v..veveevevee L 20,000,000 MAY-2050  [eeeeieriiinnne (1) L S (54,556).... (10,614,456) ........... ... (10,614,456)......... 191,725 [ (1] SRR ISR () 491,517 | o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0000 22-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v..vevneee L 37,000,000 [MAY-2030  [eereiiiinne (1] (L B (254,620)|....... (4,384,024 ..ecnvvns fonne (4,384,024)].......... 20,498 [ (1) SRR | IS (1] 376,65 | .......... 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.608700 22-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v.evevenvees L 22,000,000 IAY-2030  [eereieriinnne (1) (L (151,457)|......(2,607,816)| ..c.cvvevene |oene (2,607,816)|.......... 12,256 [oevvvevrinine (1] SRR ISR () 223,958 | 1vovenene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.625300 01-
SOFRRATE.USD .......... Products .o.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeee L - 7,727,273 MAR-2028°  |eeeeeienee (1] (L S 42,405 |........ 325,580 [ veueevenen fervennn 325,580 |.vvevenee 9,595 |- (1) SRR | IS (1) 53,504 | v 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.618800 01-
SOFRRATE.USD .......... Products .o.eveveeeee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevees L 5,909,001 [AR-2028°  [ooeeeriinnnns (1) L S 32,515 |......... PY Yo D 249,677 |........... 7,26 |.oeernee (1] SRR ISR (1) R 40,945 | oounen 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.612200 01-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvneeve L - 6,545,454 MAR-208°  |.ceoerriennne (1] (L S 36,116 ..o 277,358 |eveeeren o 277,358 | 7,923 | e (1) SRR | IS (1) 45,355 | e 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.611300 01-
SOFRRATE.USD .......... [Products .... & Co. LLC ........... WAMBYERMSTOXFZUOY219 |. 05/22/2023 |.03/01/2028 |.....ccveceeii® |ouevee. 4,545,455 |IAR-2028 ...192,684 ... ....192,684 ... {0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.611500 01-
SOFRRATE.USD .......... Products .e.oeveeeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeeve L - 7,090,909 MAR-2028  |eeeiiiennnnee (1] (L S 39,137 [eevvnene 300,562 | v foenenne 300,562 |...oee 8,572 |eveeriinne (1) SRR | IS (1) 49,134 | oo 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 1.602860 01-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,455 MAR-208°  |.eeeeeurinnene (1) L S 25,178 |......... 193,388 [.eveveres foreeennnn 193,388 |........... 5,401 [eveeerrennne (1] SRR ISR (1) R 31,49 | o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.603400 01-
SOFRRATE.USD .......... Products .o.eveeeene )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvneeve L - 4,545,454 MAR-208°  |.oeoeeiinnne (1] (L S 25,173 [eevnnee 193,343 | v o 193,343 | 5,407 |veereiennes (1) SRR | IS (1) 31,496 | coenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.604350 01-
SOFRRATE.USD .......... Products ....eveeeee. 155 RN IS & Co. LLC vovernes WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,455 MAR-208  |.eeceerrinnene (1) L S 25,163 |......... 193,264 |overeevens forenns 193,264 ... 5,417 [ooverennne (1] SRR ISR (1) R 31,49 | o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.614180 01-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveneve L - 4,545,454 MAR-208°  [eoeieeiinene (1] (L S 25,060 [......... 192,444 | v [ 192,444 |........... 5,52 v (1) SRR | IS (1) 31,496 | coenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.509300 23
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveves L 7,918,782 JJN-2022  |eeeeeeiennne (1) L S 38,524 |...... 1,072,685 |.eveveeen forne 1,072,685 [........... 4,013 [ (1] SRR ISR (1) R 98,871 wovevnene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... [Products .... D-1 . [& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 05/22/2023 |.06/23/2032 |.....ccovrcceid |iveeene 8,314,721 JJUN-2032 40,425 |....... 1,125,630 |.overveen fornes 1,125,630 ... .[o002 ...
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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 1.510700 23-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vevenveee L 6,928,934 [JN-2032 [ (1) L S 33,689 [......... 938,064 |.vevevens fornennns 938,064 |........... 3,53 v (1) (L] S (1) R 86,512 vovevnene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.520200 23
SOFRRATE.USD .......... [Products .... . reens .. |& Co. LLC ........... WAMYERMSTOXFZUOY219 |.05/22/2023 |.06/23/2032 |......corcevrr [oenee 8,116,751 [N-2032  [eoeeeeerreees O oo 0 o 39,312 [ 1,004,614 |.eeeveen o 1,004,614 |........... 4,318 |. 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 |. 06/23/2032 |....veveeveee L 7,720, 812002022 |eeeeeieeeens O e 0 e 37,301 oo 1,038,616 [.eoveeeres [ovnne 1,038,616 ... 4,216 [ooeee (1) (L] S (1) R 96,399 | ovenene 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 |. 11/05/2031 |..vvvuaene L 67,819,000 NOV-2031  [ooeeeiieienn O [ 0 | (332,352)]..n. (7,805,454)|.venvvns |one. (7,805,454)|.......... (22573 I (1] (L] (1] 802,641 | ..oeee 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.291900 14-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 04/12/2023 |. 04/14/2028 |....veveeveves L 21,000,000 [APR-2028  [eeoieriinnne (1) L S 24,263 |........ 137,161 [ v [ 137,161 |......... 123,679 [.vverrienene (1) (L] S (o) - 150,010 | vvevnene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.297500 14-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 04/12/2023 |. 04/14/2028 |....eveenee L 21,000,000 [APR-2028  [oeoeiiinnne (1] (L S 24,001 |......... 134,863 [.cvevees forenennn 134,863 |......... 123,954 |- voveiriee (1] (L] (1) - 150,010 | vvevenene 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.129390 08-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMS7OXFZUOY219 . 05/04/2023 |. 05/08/2028 |......v.eveve. L 16,015,000 MAY-2028  |oeeverriennnnn (1) L S 23,993 |......... 159,115 [ e forenne 159,115 |.v.vvevee 89,322 [ovoverrinene (1) (L] S () 116,229 | vovnee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.501300 11-
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC vovevnens LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2033 |...vcvuvaene L 15,000,000 [0CT-2033 SOF  |v.vevvuvennnnes (1] (L S (21,765)|....... (747, 743) v [eaee (747,743)|........... 107,521 [oovveeiiene (1] (L] (1] 205,902 | cvevnene 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 Stanle; 4.496700 11-
SOFRRATE.USD .......... [Products .... . e .o |& Co. LLC ...eee... LCZZXYGSLJUHFXXNXDSS . 10/06/2023 . 10/11/2033 |.... R 1 15,000,000 [0CT-2033 SOF ..(21,637)|....... (743,222)|... (743,222)|...........107,364 |. L0f. 205,902
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 .e.oeveeee. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2053 |...vevuaene L - 7,417,647 |0CT-2053 SOF  |vvevvvennnes (1] (L S (8,682)|....... (174,082)[ cvcvvvens [oenee (174,082)|........... (59,946)]-vcvvvenne (1] (L] (1] 194,671 | v 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.095000 10-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....veveevevee L 48,000,000 [APR-2031 SOF  [.oveuvcvrnnnee (1) L S (24,605)|.....(1,045,760)| ..vevvevene |oone (1,045,760)|......... 358,447 [.cvvvrennne (1) (L] S () 538,271 | o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.093500 10-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....evunene L 28,500,000 [APR-2031 SOF  [.oveuveviuianee (1] (L S (14,524)....... (618,963)[ .vvvvveves [oanene (618,963)......... 212,730 |ovoverieenns (1] (L] (1] 319,599 | cvevnene 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 4.219100 02-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/30/2024 |. 05/02/2034 |.............. L 15,000,000 MAY-2034 SOF  |v.vevvvnnnnes (1) L S (14,894)|....... (552,555)] «.vveneees fornenen (552,555)]......vn 90,586 [.vvvevrneannns (1) (L] S () 213,363 | 1vevnene 0002 ...
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.160000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoovovens [veveverueeinnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 03/09/2033 |....vveneve 11.....275,000,000 [MAR-2033 SOF  |..eveveneuree (1] (L S (17,413)...... 1,530,084 | ..coveurne fernne 1,530,084 |......... 318,673 |- voverrennes (1] (L] 0]..... 3,623,642 [ .o 0002 ..oveee
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.148000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoovevees [ verererieninnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 06/09/2032 |....v.venvevee 1.....250,000,000 JUN-2032 SOF  |-vevcvnenee. (1) L S (25,919)]...... 2,111,554 [ ..cvorrne |ovne 2,111,554 |....... (333,368)[-..vcveneenene (1) (L] S 0l..... 341,787 | e 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.237500 23-
SOFRRATE.USD .......... Products .o.oeveeene. D1 e .o |& Co. LLC e LCZ7XYGSLJUHFXXNXD88 |- 09/19/2024 |. 09/23/2034 |....evevrneve L 30,000,000 [SEP-2034 SOF  [.oveuvviunee (1] (L S (23,714).....(1,083,484) ...cvvveee |oone (1,063,484)........ (103,372)f. v (1] (L] (1] 437,004
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.768460 31-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voverrnes LCZ7XYGSLJUHFXXNXD88 |- 10/29/2024 |. 10/31/2034 |....eveeeee L 30,000,000 [0CT-2034 SOF  [.ovevvrnnnee (1) (L (890)]-...... (107,038)] .. veveneeee foevnne (107,088)|......... 131,646 [..evevrneee (1) (L] S () 439,676 | .......... 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge OV Group oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.954340 25
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC v LCZ7XYGSLJUHFXXNXD8B . 11/21/2024 |. 11/25/2029 |....evvnee L - 6,000,000 [NOV-2029 SOF  [-.uvevueenee (1] (L S (2,926)........ (81,815)[evveveas |oreree (81,815)f..eveee 46,404 ..o (1] (L] (1) 57,374 | ceeenne 0002 ..ooneee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.062819 26-
SOFRRATE.USD .......... Products ....cooeevee. D1 e | e 4 Co. LLC toveennens LCZ7XYGSLJUHFXXNXD8B _|. 12/19/2024 |. 11/26/2029 |............... L1 18,306,914 [NOV-2029 SOF _|......... (29,582)]...vcveriennees [ 13,236 |........ 208,507 [ vovveen | 298,527 |....... (149,207 o) P 1477 o o) R 175,122 | o 0002 ............
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STATEMENT AS OF MARCH 31, 2026 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 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 CME Growp 0 0 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 [V 6,515 (......... 240,000 [..ovunreees forreennnn 240,000 |......... (56,529)]-nuueeeennnnnn [ R (T70)- e [V 132,638 [ ..oveennns 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.065457 15-
SOFRRATE.USD .......... |Products .... . N .. |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 12/19/2024 |.08/15/2033 |.... [ I IO 53,624,000 [AUG-2033 SOF |.........(90,416)................ 0 |.......... 30,871 [...... 1,146,897 [ ..eeeeenns | 1,146,897 |....... (336,549)|. 0. 728,420
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 ............... D1 e i & Co. LLC .evveeennns WAMBYERMS70XFZUOY219  |. 12/19/2024 |. 12/08/2032 |............... 1f...... 18,480,658 |DEC-2032 SOF  |....... (199,961)]-.vueeeeeeennn [V (18,478)|....... (573,407)[ cevvenenes foenes (573,407)|......... 127,842 [ (U [T 17 RO [V 239,107 | wevvennnns 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Group oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 02/12/2025 |. 02/14/2030 |............... 1f..... 25,000,000 (22,987)f....... (560,639)(...cevnenn founnnen (560,639)|......... 202,666 |.........ccunnnn [ [V R (U R 246,204 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.286250 08-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC cevvveennns LCZ7XYGSLJUHFXXNXD88  |. 04/04/2025 |. 04/08/2032 |............... 1f...... 25,000,000 |APR-2032 SOF  [...eeeeeenennnn [V [ . (20,884)....... (435,144)] ..coovvnnns founnnnn (435,144)....... (133, 241)]. e [V [V PO [V R 306,884 | .......... 0002 .eovvennnnns
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.768100 15-
SOFRRATE.USD .......... Products ............... D1 i i & Co. LLC ...cvunnnns LCZ7XYGSLJUHFXXNXD88 |. 04/11/2025 |. 04/15/2032 |............... ... 30,000,000 |APR-2032 SOF  |.......cccvvnnns [ [ (3,682)....... (269,263)] -evvevnne fennnns (269,263)......... 192,980 [..oovviinnnnnnns [ [0 [l R 368,847 | .......... 0002 ..oevvnnnnns
1119999999. Subtotal - swaps - hedging other - interest rate (291,884 0 (792,907 2,088,409 [ XXX 2,088,409 1,424,097 0 9,463 0 21,862,186 [ XXX XXX
Foreign Currency Hedge
CURRENCY SIAP, CSWAP: |- Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... |BA ............ [T 11T R N G5GSEF7VJP5170UK5573  |. 03/27/2024 |. 08/07/2029 |......eeennn... 1ot 4,455,611 107-AUG-2029  |[...cccvvnnnnnnns [V [ . (4,842)....... [QETIC )] IR (194,3%)|........... 7,247 ... 93,514 |eeeeis [V PO (V)] 40,813 .ooveennns 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY SWAP, CSWAP: |- Limited Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... |BA ............ Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 03/06/2025 |. 08/08/2029 |............... L 632,100 [08-AUG-2029  |............. [£5151)] AN [V . (1,032)f.......... 16,256 [..neeeeeens | 16,256 |.......... 33,997 |.eevennnnn 13,043 [t [V R [N R 5,792 weveennnnn 0004 ....ovnnnnnn
Foreign Currency Hedge CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |- Limited CORPORATE & . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... |BA ............ Currency..... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 09/22/2025 |. 08/08/2029 |............... ... 1,107,633 [08-AUG-2029  |.......... (1)) PO [V (A1) R 32,332 [ Joeeeienn 32,32 |eeenns 6,665 |.......... 21,598 |oveeeeeeeeennn [V PO (V)] 10,150 | wevveneens 0004 ....eennnnee
Foreign Currency Hedge
CURRENCY SWAP, CSWAP: |- Limited . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... |BA ............ Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 11/17/2025 |. 08/08/2029 |............... 1f...... 1,086,277 |08-AUG-2029  |........... 6,750 [coiriiiiiinnnns [V . (1,472)f.......... [(1575)) [T (3,285)).ccvuennnns 3,038 |...uunnnn. 21,893 |oueeiiiiiinnn [V R [N R 9,954 ...l 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY SWAP, CSWAP: |- Limited MORGAN STANLEY . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... |BA .. . |Currency..... BANK, N.A. ......... GIMLHISON3213QPILB75 |. 01/08/2026 |. 08/08/2029 |.... L1 ......... 445,561 |08-AUG-2029 .. . (426)........... 8,351]... .. ...8,351 ... . .. ..0].. .. TR
1139999999. Subtotal - swaps - hedging other - foreign exchange 3,168 517 (8,502 (140,711) XXX (140,711 51,074 157,726 0 0 70,792 XXX XXX
1169999999. Subtotal - swaps - hedging other (288,716 517 (801,409 1,947,698 | XXX 1,947,698 1,475,171 157,726 9,463 0 21,932,978 | XXX XXX
CDS SELL, CDS: CITIGROWP GLOBAL | | | e CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DB-C .......... CREDIT RISK |MARKETS INC. ....... MBNUM2BPBDO7JBLYG310  |. 02/17/2021 |. 10/17/2057 |............... 1f...... 10,000,000 [(CMBX.NA.8.AA) |......... (25,000)f-.cceevnnnnnns [ . 18,155 [t (VN PR I (26,403)[..ceeeenennnns [V PO [V [V PO 0.... 10,000,000 |1 ........ 0003 .evvvennnnes
.............. CDS:
CDS SELL, CDS: CDS: (CMBX.NA.15.AAA), JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.ARR), weee | e DB-C .......... CREDIT RISK | SECURITIES LLC .... OK3MKCDYPDANNGQDGK18 |. 01/25/2022 |. 11/18/2064 |............... 1f...... 5,000,000 ... (42,406).......ccvnnnnns [0 6,244 |..ouuniiiiinnnn [V RRRRTI A (9,005)[...ccevvnnnnnns [V O [ [V R 0f..... 5,000,000 |1 ........ 0003 ..ovvvnnnnns
CDS SELL, CDS: CDS: (OVBX.NA.15.ARR), JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.ARR), e | iriiiiiinineciiiinnees DB-C ...cc CREDIT RISK | SECURITIES LLC .... OK3MKCDYPDANNBQDGK18 [. 01/25/2022 |. 11/18/2064 |............... 1f...... 5,000,000)) ... (42,406)[.....ccevnnnnnns [ 6,244 |..ouunie [ PP RN [CHVL)| T, [ T [ [ T 0f..... 5,000,000 |1 ........ 0003 .oevvunnnnns
1189999999. Subtotal - swaps - replication - credit default (109,812 0 30,643 0 XXX (44,413 0 0 0 0 20,000,000 | XXX XXX
1229999999. Subtotal - swaps - replication (109,812 0 30,643 0 XXX (44,413 0 0 0 0 20,000,000 | 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 (292,445 0 (1,611,301 2,089,632 [ XXX (10,317,493 1,424,097 0 9,782 0 29,166,697 [ XXX XXX
1369999999. Total swaps - credit default (109,812 0 30,643 0 XXX (44,413 0 0 0 0 20,000,000 | XXX XXX
1379999999. Total swaps - foreign exchange (662,549 517 289,232 (2,273,155) XXX 326,576 51,074 1,849,448 0 0 910,505 | 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 (1,064,806 517|  (1,201,4% (183,523 XXX (10,035,330 1,475,171 1,849,448 9,782 o] 50,077,202 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 01/26/2026 |. 04/27/2026 |............... 1|t 5,536,549 |.......... EUR/USD |..eeeeeennnes (U [V O [V 187,692 [.evvneeees oo 187,692 |.......... (4,086)......... 191,746 |.ceovnne [V PO (U 7,529 covvvennnn 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
GBP/USD ...oovvvviinnnns Partnerships/Alte .... |BA ............ Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 03/11/2026 |. 05/14/2026 |............... L 402,819 |.......... GBP/USD |.eevvvennee [ [V PR [N R 6,789 [.eeeeeeeens | 6,789 ... (1)) 7,209 [ [V R [ R 699 .......... 0004 ....ovnnnnnn
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK| J.P. Morgan ZBUTT1VBOGEZRVTWTBO7 ()L MBS 30YR
TBA(REG A) ..o Products ............... D1 e i Securities INC. ... ovvviiiiiiiiiiiiiiins . 03/03/2026 |. 04/13/2026 |............... 1f...... 40,000,000 [TBA(REG A)  [oeeeeeeeennnnnn (U [V O 0f...... (328,264)]...ccvvnuns |ounnnnn (328,264)|....... (328,264)]...ceuueenne [V [V PO (V)] 37,745 | ..o 0002 .eovvennnnnn
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK| Goldman Sachs | | | | | UMBS  30YR
TBA(REG A) ... ... |Products .... B 1 T oo International ...... W22LROWP2|HZNBBBKS528  |. 03/09/2026 |. 04/13/2026 |.... 86,000,000 [TBA(REG A) (183,769) - ovvnenn |ovnnnen (183,769)|........ (183,769)|.. .
1439999999. Subtotal - forwards - hedging other 0 (317,552 XXX (317,552) (516,508) 198,955 0 0
1479999999. Subtotal - forwards 0 0 0 (317,552 XXX (317,552) (516,508 ) 198,955 0 0 127,124 XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 (666,278) 0 (520,660)  (2,131,221) XXX (11,938,615) 0 1,691,722 319 0 8,144,224 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 125,734 114,969 (801,409) 2,168,580 [ XXX 2,168,580 988, 183 356,681 (103,212) 0 22,060,102 | XXX XXX
1719999999. Subtotal - replication (109,812) 0 30,643 0 XXX (44,413) 0 0 0 0 20,000,000 [ XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (650,356 ) 114,969 (1,291,426) 37,359 XXX (9,814,448) 988, 183 2,048,403 (102,893) 0 50,204,326 | XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 .... .. |Economic hedge of liability products ..
0002 . . | Economic hedge of bond portfolio ..
0003 . . |Reduce credit exposure .....
0004 .... . | Reduce currency exposure ..
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Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts
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Description
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Hedged,
Used for

Income
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6 7
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Exhibit Risk(s)

Identifier (a)
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Maturity
or
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9

10

Trade

11

Transac-
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12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
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Ending
Cash Balance




803

STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

MORGAN STANLEY BANK, N.A.
Societe Generale .......

. GIMLHISON32I 3GPILB75 .
. 02RNE8|IBXP4ROTD8PU4T .

22,358 |

. (468,050 .
.(218,987)(.

(394,334)].
(120,387) .

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 XXX XXX 0 0 0 0 0 0
Barclays Bank, PLC . ... G5GSEF7VJP5170UKS573 . LY Y . (222,917)).... ... 117,576 (194,3%5)].... .. 76,286 ....0
BNP Paribas .... ROMUWSFPUBMPROBKS5P83 . Y. . 629,864 |.. . (1,956,588)). . 673,747 (1,276,438)|. . 243,570 |.. .0
Citibank, N.A. ... 570DZWZ7FF32TWEFATE .. Y. . 1,173,120 |.. . (485,508)|. ..2,009, 135 (377,703)). . 252,089 |.. ...0
CITIGROUP GLOBAL MARKETS INC. . MBNUM2BPBDO7JBLYG310 . Y veer (26,403)).... 10,000,000 0
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK ... . 1VUV7VQFKUOQSJ21A208 . |..........Y. s .(169,039)].... 117,297 . (17,103)f.... ... 100,194 |... .. 47,878 0
Deutsche Bank AG ..............c... 7LTWFZY1CNSX8D621K86 . |. Y. 25,312 ....(3,255)|. .. 43,151 (3,255)]. . 39,89 113,140 |..
Goldman Sachs International . W22LROWP2HZNBBBKS528 . Y. 99,966 |.. . (773,933)]. 99,967 (545,771)). . . 134,590 |..
JP MORGAN SECURITIES LLC .. OK3VIKCDYPDANNGQDGK 18 . Y. o0 s 0] ...0 . (18,010)f. 10,000,000 |..
JPMORGAN CHASE BANK, N.A THBGLXDRUGQFUS7RNES7 . Y. 35,640 . (347,254)|. 35,640 (347,254)].

Y.

Y.

Y.

Vel Is Fargo Bank, N. A. KB1HIDSPREUYNCLEXTOS 500,000 |.... 444,934 o (102,469)|.... R o (102.469)]....
0299999999. Total NAIC 1 Designation 2,184,772 2,690,727 (4,743,000) %428 3,926,566 (3,423,52) 257,264 20,140,088
0899999999. Aggregate sum of central clearinghouses (excluding exchange traded) 0 38,111,302 (36,021,760) 2,089,632 38,186,698 (48,504,190) 0 29,166,694 29,166,694

0999999999 - Gross totals 2,184,772 40,802, 119 (40,764,760) 2,115,060 42,113,264 (51,927,712) 257,264 50,204,326 49,306,782
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 40,802, 119 (40,764,760)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Exchange, Counterparty 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 .... ... G5GSEF7VJPSI70UKS573 .. | TREASURY BOND .. .1912810-TQ-1 .. Treasury Bond Coupon Rate: 3.875 .... .. 444,277 |... .. 500,000 |... .. 505,751 |....02/15/2043 ...

BNP Paribas .......... . ROMUWSFPUBMPRO8K5P83 .. | TREASURY BOND .. 912810-TQ-1 Treasury Bond Coupon Rate: 3.875 . 430,949 485,000 490,578 |....02/15/2043 ..

Goldman Sachs International W22LROWP2|HZNBBBKS528 .. | TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: 2.5 .... 280,516 400,000 340,319 |....02/15/2045 ..

Goldman Sachs International W22LROWP2|HZNBBBK528 .. | TREASURY BOND .. 912810-TQ-1 Treasury Bond Coupon Rate: 3.875 . 444 277 500,000 505,751 |....02/15/2043 ..

JPMORGAN CHASE BANK, N.A. .... ... TH6GLXDRUGQFUS7RNE97 .. | TREASURY BOND .. ... |912810-RK-6 Treasury Bond Coupon Rate: 2.5 .... ... 59,09 |... ... 850,000 |... ... 723,178 |....02/15/2045 ...

Morgan Stanley Bank, N.A. .....ccoovveinieeeens . GIMLHISON3213QPILB75 .. | TREASURY BOND .. .1912810-TQ-1 Treasury Bond Coupon Rate: 3.875 ... .. 542,018 |... ...610,000 |... ...617,016 |....02/15/2043 ...|.

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 02079K-AF-4 Treasury Bond Coupon Rate: 2.05 .. 165,025 307,603 257,192 |....08/15/2050 ..

LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 02079K-AF-4 Treasury Bond Coupon Rate: 2.05 .. 639,705 1,192,397 996,984 |....08/15/2050 ..

CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ... |512807-Al-8 Treasury Bond Coupon Rate: 2.875 ... ... 129,235 |... ... 205,069 |... ... 183,554 |....06/15/2050 ...[.

LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. . |512807-A-8 Treasury Bond Coupon Rate: 2.875 . .. 500,967 |... ... 794,931 |... ... 711,532 |....06/15/2050 ...|.

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 539830-BD-0 Treasury Bond Coupon Rate: 3.8 . 810,031 .1,025,344 .1,207,162 |....03/01/2045 ..

LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 539830-BD-0 Treasury Bond Coupon Rate: 3.8 . .3,140,015 .3,974,656 .4,679,461 |....03/01/2045 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 585055-BU-9 Treasury Bond Coupon Rate: 4.625 . 639,991 ... 717,740 ... 877,217 |....03/15/2045 ..

LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 585055-BU-9 Treasury Bond Coupon Rate: 4.625 . .2,480,872 .2,782,260 .3,400,456 |....03/15/2045 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 594918-Cli-2 Treasury Bond Coupon Rate: 2.5 . 121,832 205,069 175,924 |....09/15/2050 ..

LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 594918-Cli-2 Treasury Bond Coupon Rate: 2.5 . 472,271 794,931 681,953 |....09/15/2050 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 70450Y-AJ-2 Treasury Bond Coupon Rate: 3.25 132,270 205,069 190,015 |....06/01/2050 ..

LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 70450Y-AJ-2 Treasury Bond Coupon Rate: 3.25 .. 512,732 794,931 736,578 |....06/01/2050 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 718172-AC-3 Treasury Bond Coupon Rate: 6.375 . 838,223 769,008 921,924 |....05/16/2038 ..

LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 718172-AC-3 Treasury Bond Coupon Rate: 6.375 . .3,249,300 .2,980,992 .3,573,760 |....05/16/2038 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. T9466L-AK-0 Treasury Bond Coupon Rate: 2.7 . 209,491 307,603 288,053 |....07/15/2041 ..

LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 79466L-AK-0 Treasury Bond Coupon Rate: 2.7 . 812,074 1,192,397 1,116,614 |....07/15/2041 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-SJ-8 Treasury Bond Coupon Rate: 2.25 .1,913,267 .3,076,031 .1,985,292 |....08/15/2049 ..

LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 912810-SJ-8 Treasury Bond Coupon Rate: 2.25 .7,416,616 .. 11,923,969 .7,695,814 |....08/15/2049 ..

CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 94106B-AD-3 Treasury Bond Coupon Rate: 2.95 260,236 ... 410,137 376,585 |....01/15/2052 ..

LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. .|94106B-AD-3 ... Treasury Bond Coupon Rate: 2.95 .. .1,008,784 |... .1,589,863 |... .1,459,801 |....01/15/2052 ...|.

CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | Cash... 000000-00-0 .. CASH .. .9,990,884 |... .9,990,884 |... ....9,990,884 |...

LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUQY219 .. | Cash... 000000-00-0 .. CASH .. . 38,728,807 |... .. 38,728,807 |... .. 38,728,807 |...

0199999999 - Total 76,910,760 87,314,691 83,418,155

Collateral Pledged to Reporting Entity

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

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

Citibank, NoA. oo e e e e e e e e e e e nnnnaas 570DZWZ7FF32TWEFATE ... 000000-00-0 ....ecen | CASH et eeeee e e e e e e e e e e e e e e e e e e e e n e e e e e e e e e e e nnn e e e e ennnnes [eeeeenn e e enns 1,010,139 [ooeeeeeees 1,010,139 [.ooevvnnnnnnn D, 0.0 GO RPN

Wells Fargo Bank, N. A. ..ccoviriviinnnnnnns KB1H1DSPRFMYMCUFXTO9 .. 000000-00-0 .. ... 500,000 |...

CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 .....cen | CASH e e e e et e e e e e e e e e e e e e e e e e e nnn e e e eennnn e eeennnnnnes oeeennnnnneeeennnnnneees 1,790,467 |ooiiiiiiiiiiiii e 1,795,467 o b XXX

Citibank, N.A . 570DZWZ7FF32TIEFA76 ... | TREASURY BOND .. 91282C-J\-4 Treasury Bond Coupon Rate ... 11/30/2030 ..

Citibank, N.A . 570DZNZ7FF32TIEFA76 ... | TREASURY BOND .. 91282C-KG-5 Treasury Bond Coupon Rate ... 03/31/2029 ..

Citibank, N.A . 570DZWZ7FF32TIEFA76 ... | TREASURY BOND .. 91282C-PL-9 Treasury Bond Coupon Rate ... 1173072027 ..

Citibank, N.A . 570DZNZ7FF32TIEFA76 ... | TREASURY BOND .. 91282C-MU-2 Treasury Bond Coupon Rate: ... 03/31/2030 ..

Citibank, N.A. . .... 570DZWZ7FF32TWEFA76 ... | TREASURY BOND .. ... |912797-TN-9 ... Treasury Bond Coupon Rate: ... 0172172027 ... |.

Citibank, N.A. . .... 570DZWZ7FF32TWEFAT6 ... | TREASURY BOND .. ... |91282C-KX-8 ... Treasury Bond Coupon Rate: . . ... 06/30/2029 ....|.

Citibank, N.A. . . 570DZWZ7FF32TIEFA76 ... | TREASURY BOND .. ...|91282C-DK-4 ........ [Treasury Bond Coupon Rate: R .98 ... . ... 11/30/2026 ... |.

LCH/Morgan Stanley & Co. LLC WAMBYERMS7OXFZUOY219 .. [ CaSh. .. eeeerueieeeeieiia e e e e e e e e e e e e eeennas 000000-00-0 ........ L0 PP PPT AP 37,102,558 |..evvniieiiiiiiinnnns 37,102,558 |..covunnnnnnns D T R PP

0299999999 - Total 41,082,798 41,097,865 XXX XXX
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STATEMENT AS OF MARCH 31, 2026 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 MARCH 31, 2026 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 ...eevvveniiiiiiiiiiiciinii v 832,387 |oeeeeeeeeeieeeeeeanann 832,082 |....... 12/15/2026 .......
34535L-AC-0 ......... | FORDO_25-C - USD .. ...504,785 |.. ...505,000 |....... 07/15/2027
449340-AC-5 HART_24-B - USD .. ...... 04/15/2026 ...
44935C-AC-5 HART_25-A - USD ... 447,932 |.. .... 447,863 |....... 11/16/2026
92868M-AC-3 VALET_25-1 - USD . ...521,678 |.. ...521,506 |....... 11/20/2026
928690-AC-3 VALET 25-2 - USD . 249,999 |.eeiiiiiiiiia e 250,000 |....... 06/21/2027 ......
1119999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 2,571,340 2,571,008 XXX
1209999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - self-liquidating 2,571,340 2,571,008 XXX
1409999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - financial asset-backed
securities - not self-liquidating 0 0 XXX
36271V-AC-1 .........[ GMALT_25-1 - USD .... . TAFE L 08/20/2026 .......
362962-AC-6 GMALT_25-2 - USD . 1AFE. .. 10/20/2026
44935G-AC-6 HALST_25-C - USD AAFE . .. 04/15/2027 ...
437921-AC-3 .........| HAROT_25-2 - USD .. oo e LA FE L .. .. .. 01/15/2027
92868B-AC-7 ......... VWALT_25-B - USD I IO 1.A FE ...965,400 |.. .. 05/20/2027 ...
1519999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) non-financial asset-
backed securities - practical expedient - lease-backed securities - practical expedient (unaffiliated) 4,387,161 4,389,137 XXX
1609999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - practical expedient 4,387,161 4,389,137 XXX
1809999999. Subtotal - asset-backed securities (Schedule D, Part 1, Section 2 type) - non-financial asset-
backed securities - full analysis 0 0 XXX
1889999999. Total - asset-backed securities (Schedule D, Part 1, Section 2 type) - (unaffiliated) 6,958,502 6,960, 145 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) 6,958,502 6,960, 145 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 6,958,502 6,960, 145 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 .. .| ASTRAZENECA PLC - USD 1.0 ... 941,790 |....... 06/25/20%6 .......
000000-00-0 .........| BANK OF NOVA SCOTIA - USD . 1F ... ....949,514 |.. ....950,000 |....... 10/22/2026 ...
000000-00-0 .........| BOFA SECURITIES INC - USD . 1.E ... .902,239 |.. .900,000 12/01/2026
000000-00-0 .| BPCE SA - USD 1.0 ... 944,233 |.. 944,126 05/28/2026
000000-00-0 .........| CRC FUNDING LLC - USD .... 1.0 ... 942,636 |.. .943,105 06/11/2026
000000-00-0 .........| LMA AMERICAS LLC - USD .. 1.0 ... ... 1,244,830 |.. 1,244 542 |....... 05/11/2026
000000-00-0 .........| MACQUARIE BANK LTD - USD ... 1.0 ... ....899,844 |.. ....900,000 |....... 12/10/2026
000000-00-0 .| MACQUARIE BANK LTD - USD ... 1.0 ....900,886 |.. ....900,000 [....... 09/29/2026 ...
000000-00-0 .| NATIONAL AUSTRALIA BANK LTD - USD 1.C ....949,578 |.. ....950,000 |....... 10/05/2026
000000-00-0 .| OLD LINE FUNDING LLC - USD ... 1.0 ....943,877 |.. .... 943,550 |....... 06/03/2026
000000-00-0 .| SOCIETE GENERALE SA - USD . 1.E ....950,500 [.. ....950,000 [....... 12/02/2026 ...
000000-00-0 .| STARBIRD FUNDING CORP - USD 1.0 ...690,391 |[.. ...690,934 |....... 08/04/2026
000000-00-0 .........| WESTPAC BANKING CORP - USD ... 1.0 ... .. .. 02/23/2027 ...
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 3.9 - USD ... 1E ... . 8,600,000 |.. . 8,600,000 07/06/2026
000000-00-0 .| CITIGROUP GLOBAL MARKETS INC. S - USD ... 1.E ... . 4,300,000 |.. . 4,300,000 07/06/2026
000000-00-0 ......... WELLS FARGO SECURITIES, LLC SLR - USD 1.E ...10,000,000 |.. ...10,000,000 |....... 07/07/2026
9509999999. Subtotal - short-term invested assets (Schedule DA, Part 1 type) 35,108,662 35,107,203 XXX
13606D-RS-3 .........| CANADIAN IMPERIAL BANK OF COMME - USD ... . 1F ... 749,912 |.. 750,000 |....... 02/05/2027 ...
22532X-K2-3 ......... | CREDIT AGRICOLE CORPORATE AND | - USD ... 1.E ... .1,000,475 |.. . 1,000,239 10/02/2026
40446J-AC-0 ......... [ HSBC BANK USA NA - USD 1.0 ... 952,314 |.. .950,000 02/12/2027
60701A-2G-7 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD 1.E ... ....700,164 |.. ....700,000 |....... 05/27/2026 ...
55381B-PT-9 .........| MUFG BANK LTD (NEW YORK BRANCH) - USD ... 1E ... ....850,210 |.. ....850,000 |....... 06/04/2026
69033N-LP-8 .........| OVERSEA CHINESE BANKING CORPORA - USD ... 1B ... ....950,50 |.. ....950,000 |....... 08/06/2026
86565G-XW-5 .........[ SUMITOMO MITSUI BANKING CORP (N - USD ... 1E ... ....899,697 |.. ....900,000 |....... 09/08/2026
86564T-1S-9 SUMITOMO MITSUI TRUST BANK LTD - USD .. 1.E ....950,683 |.. ....950,000 |....... 09/02/2026 ...
86959T-T2-9 SVENSKA HANDELSBANKEN AB (NEW Y - USD 1.C ....949,013 |[.. ....950,000 |....... 02/18/2027
89115D-UD-6 TORONTO-DOMINION BANK (NEW YORK - USD 1.F ....949,02% |.. ....950,000 |....... 03/23/2027 ...
95001K-XG-4 .........[ WELLS FARGO BANK NA - USD 1.0 ... ....951,616 |.. ....950,000 |....... 12/24/2026 ...
01329X-DL-0 .........[ ALBION CAPITAL LLC - USD 1.0 ... .947,989 |.. .948,110 04/20/2026
13608C-RT-1 .........| CANADIAN IMPERIAL BANK OF COMME - USD ... 1.F .. . 1,150,035 |.. . 1,150,000 04/06/2026
16677K-EF-6 .........| CHEVRON CORP - USD 1.C ... . 945,553 |.. . 945,646 05/15/2026
20272F-DY-8 .........| COMMONWEALTH BANK OF AUSTRALIA - USD .. 1.0 ... . 1,250,087 |.. . 1,250,000 04/29/2026
8010M3-FB-1 .........| SANOFI SA - USD 1.0 ... .942,860 |.. . 942,955 06/11/2026
82124M-E5-5 ......... | SHEFFIELD RECEIVABLES CORP - USD .... 1D ... ....946,458 |.. ....946,653 |....... 05/05/2026 ...
24422E-WY-1 .........| JOHN DEERE CAPITAL CORP (FRN) - USD 1.E .. ....950,962 |.. ....951,175 |....... 06/08/2026
89236T-ME-2 TOYOTA MOTOR CREDIT CORP - USD ....... 1.E ....950,041 |[.. ....950,362 |....... 05/15/2026 ...
BYM6ZB-AV-6 .| CITIGROUP GLOBAL MARKETS INC. S - USD 1.E ... 7,317,464 |.. ... 7,317,464 |....... 04/01/2026
BYM6ZB-AU-8 . DAIWA CAPITAL MARKETS AMERICA | - USD . 1E .. ...20,971,440 |.. ...20,971,440 |....... 04/01/2026
9709999999 Subtotal - cash equivalents (Schedule E, Part 2 type) 46,276,505 46,274,043 XXX
9999999999 - Totals 88,343,670 88,341,391 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ ..(15,538,530) Book/Adjusted Carrying Value $ - (15,527,024)
2. Average balance for the year  Fair Value $ ... 94,534,045 Book/Adjusted Carrying Value $ .. 94,523,862
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 88,341,391 NAIC2 $ ..ooiivin 0 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF MARCH 31, 2026 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
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STATEMENT AS OF MARCH 31, 2026 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 [ (29,916,132)|........ (47,597,508)]........ (30,533,469)|..
JPMorgan Chase Bank, N.A. ..... Columbus, OH .......cccccoovmevieis [ ...2.860 |..............943,452 | ..o 0 [ 19,415,276 |.......... 31,709,115 |.......... 16,565,548 |..
The Bank of New York Mellon .. New York, NY ....cccooooovivivieies [ 3750 | 202,497 [ 0 [ 48,598,984 |......... 41,123,474 |.......... 27,527,856 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD .. ..0.000 |.. . ..1,174,051 | ..1,791,023 |. ...7,404,374 |.
Royal Bank of Canada ............. Toronto, Ontario ...ococeveeee ovveeveee e 20,000 oo O e 0 9,187,286 |............ 9,204,635 |............ 9,224,613 |..
Federal Home Loan Bank of Des
MOTNES e, Des Moines, 1A .o [, 2550 | 2,297 e O [ 316,674 |.....c........ 310,860 |..cooveee.. 563,011
Citibank, N.A. ....... Sioux Falls, SD ..ocooovvveees oo ...0.000 | O i 0 [ 965,199 |.............. 880,820 |............... 880,820
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 0 0 77,570 52,030 67,102
0199999. Totals - open depositories XXX XXX 1,148,246 0 49,818,908 37,474,449 31,699,855
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 1,148,246 0 49,818,908 37,474,449 31,699,855
0499999. Cash in company's office XXX XXX XXX XXX 0 0 0

0599999. Total

1,148,246

49,818,908

37,474,449

31,699,855

E13
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STATEMENT AS OF MARCH 31, 2026 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 .ttt ettt ettt ettt nrenrenrennenrennennesnennesnennennennennennennennennenrennes | coresreenesenene [ornoeneenes 08/80/2026 tivvririn forreriiriinnirninninnirneenee5.290 [orieriirie 04/07/2026 wiiviiiins forneiiniiniiiiiiinn 9,993,955 | 0 o 1,007
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 9,993,955 0 1,007
...................... [ TERRITORIAL BANK OF AMERICAN ......veoveosesesesesseoseeseeseesessessesssssssessessossesesssessesseseeneessassessensssssssssesseseesseseeseessessessassenesssssesseseesns | aneenssnseeseesnes Jooensoneee 10/31/2025 wovvvvens Joovereeseereerersenenenessde080 Jooveorenes 12/15/2026 wovevveree foosresnessessosseseeneorseneeneenssB7yB87 |ovesresssresnorserseronnensereenseneed@B [oovsrssessossossesseseereereeseeree (859)
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 57,587 498 (859)
0489999999. Total - issuer credit obligations (unaffiliated) 10,051,542 498 148
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 10,051,542 498 148
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 . .
857492-86-2 ....... STATE ST TR PL MM-PREM 03/27/2026 .......... . . .
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 62,129,072 292,213 144,253
8589999999. Total cash equivalents (unaffiliated) 72,180,614 292,711 144,401
8599999999. Total cash equivalents (affiliated) 0 0 0

72,180,614 202,711 144,401

8609999999 - Total cash equivalents
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