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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

ASSETS

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,357,576,224 |...ccvvviiice [V 6,357,576,224 |............ 6,553,820,297
2. Stocks:
2.1 Preferred SIOCKS ....cuouiiriieiieueirerincieieeeissesesseete s sesseeae e seseee e sesnsssesens [orereecinecnenns 108,562,759 [oeveceeerireecicenirreene [V 108,562,759 |..covveeenene 69,232,061
2.2 COMMON SOCKS .....eveeeriiisceseetetsenece ettt [oeossenineenanas 533,451,568 |......cccoerirriiiiierinen [V 533,451,568 |............... 519,095,177
3. Mortgage loans on real estate:
B FIFSEHENS .ottt e 966,653,003 |......coveevriieiriieiriieieae [V 966,653,003 |......cconvne. 963,459,676
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ..ottt sennenes |eseserereennens 41,148,460 |.....ocooveriicicrne [V 41,148,460 |................ 41,613,235
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ...41,057,008 ), cash equivalents
[T 54,479,072 ) and short-term
investments ($  .......ccoe.ee. 149,956,033 ) oo e 245,492,113 [ [V SR 245,492,113 | 144,671,736
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 158,396,852 158,369,499 |................ 161,973,003
7. Derivatives ............... ... 45,482,155 |.. ... 45,482,155 |.. ....53,336,367
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 699,239,702 699,239,702 679,207,260
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 7,453,367 [ (U 7,453,361 [ 8,497,015
10. Securities lending reinvested collateral assets . 117,342,253 |.. 117,342,253 |.. ..116,785,846
11.  Aggregate write-ins for iNVeSsted aSSetS ............ccceeeiriririririeieieeeene e [ 120,132 [ 0 e 120,132 [ 243,157
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 9,280,918,582 |...c.cvevveverrnee 27,353 |............ 9,280,891,229 |........... 9,311,934,830
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 69,132,789 ..o 393,993 | 68,738,795 |....covvrvnnnn. 67,659,654
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............. (480,353,327 ... 8,604,804 |.............. (488,958, 131)|.............. (535,277,962)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 10,798,599 | [0 10,798,599 |...ccoovveis 7,890,723
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 722,730,072 |...ooveeeeeeeeeeeeee (V1 722,730,072 |.cooeve 664,659,734
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 2,348,818 | (V1 2,348,818 |....ccccee.. 2,348,818
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveees fovveveeveennn. 170,046,639 |....c.coovveeeereeeeeeee (V1N 170,046,639 |................ 200,461,678
17.  Amounts receivable relating to uninsured plans .............ccccoeeeeeeeeeceenenenins freveeeeiienens 3,557,633 | (U 3,557,633 [ 2,458,962
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 12,734,634 |...oovoe e [0 12,734,634 |.ooovoen. 24 154 756
18.2 Net deferred tax asset , .. . 151,015,002 |.. .. 143,255,752
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 3,324,025 |..ovoeeeeeeee (01 PO 3,324,025 |.coooieeeis 3,277,783
20. Electronic data processing equipment and SOfWAre ............ccocoveueueeereririeies foeveeeinirnineenenns 17,704 | 17,704 oo [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 ................cccccoeevieveieeins foeverieniinniens 2,950,145 | 23,513 | 2,926,632 |..cccveennnn. 27,358,272
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |o-cocoocoerrerinene 861,677 oo 861,677 oo [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 60,275,535 |..cociririnene 5,352,510 |cvrvrinene 54,923,024 |................ 51,683,409
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,258,154,056 |................ 263,077,083 |............ 9,995,076,973 |........... 9,971,866,410
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 2,465,402,734 |...cooovoiiene [V 2,465,402,734 |............ 2,645,800, 163
28. Total (Lines 26 and 27) 12,723,556,790 263,077,083 12,460,479,707 12,617,666,573
DETAILS OF WRITE-INS
1101. Derivative receivables ... | 120,132 |.oececcceie [V R 120,132 | 243,157
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 120,132 0 120,132 243,157
2501, Margin call collateral ... Lo, 53,754,756 |......oooormrrrvereeerrercnennes 0 Joveeeerrrre 53,754,756 |...ovoooorneeeee. 50,799,878
2502. Lifeline deposits receivable ... e 1,114,644 | [V 1,114,644 | 877,733
2503. Miscellaneous assets ... e 5,406,135 |.cocviiviinene 5,352,510 53,624 |...ooiiiiiiiine 5,797
2598. Summary of remaining write-ins for Line 25 from overflow page 0] ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 60,275,535 5,352,510 54,923,024 51,683,409




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 5,439,459,487 1€SS$ .oorireerieeeieene 0 included in Line 6.3
(including $  ..ovovvnnnne 245,570,500 MOGCO RESEIVE) ........ocouviiveieieiceieee e ns s e 5,439,459,487 |............ 5,551,641,016
2. Aggregate reserve for accident and health contracts (including $  ......coooeveveeicnininnnne 0 Modco Reserve) ..118,764,970 |.. 115,200,770
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 16,217,390  MOdCO RESEIVE)...........veceveeeeeeiieeeeee s [reeieeeeeenen 990,478,881 |............ 1,003, 113,553
4. Contract claims:
3 OSSOSO UPOTTRTRPSTRPTIIN NORRRPRTS 204,631,822 |....cccevnnee 192,346,367
4.2 Accident and health 538,814,015 |.............. 640,924,998
5. Policyholders’ dividends/refunds to members $ ........cccccceiirininnnnne 0 and coupons $ ....ccoceevvevrniccirininenne 0 due
BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
MIOTGO) .ottt ettt a et s e a et st b e e s a st s et s et e s e st s st s s st e s s aesnaesnsesans e (3,339,614) ..o (3,991,441)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including$ ............c.cccceeeveeeeee. 00 Modco) o [l 0
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cococeeuens forrorccni 38,817 oo 189,536
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ................ 24,530,858 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 32,552,655 |.ococeenne 30,803,005
9.3 Other amounts payable on reinsurance, including $ .................
oY1= TPV IUVOUOUORRO 167,631,339 | 8,660,264
9.4 Interest MaiNtENANCE RESEIVE .............c.cucviuieiieeisieeeteteteaee e et ettt et e et et et e et et et essss et s s et et esesesessssssasssesesesesessasesssssssesesesnanas [ereneeasnnanenas 17,999,585 |....cccovenve 15,186,848
10. Commissions to agents due or accrued-life and annuity contracts $
S e 43,378,571 and deposit-type contract funds $  .o.eeveeerreennieeeed 0 s [ 60,176,703 |................. 60,310,868
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 1,600,619 oo 1,767,601
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiueueieeteeieteetetietetetatessateseesessesesessesesseseesetessesessasessasessssessssesessesesseteasasensasensssensssens [ressenenneseneans 28,186,028 |................ 27,246,931
13. Transfers to Separate Accounts due or accrued (net) (including $§  ................
allowances recognized in reserves, net of reiNSUred @lIOWANCES) ............cceueririirinieieieeeeeeeeies s sesese e essseses [eeeeeeeieennenennaas 909,858 |......ccevruune 1,535,109
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias 2,671,080 |.. 13,855,225
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feevrereriniciciriiccne 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 7,597,212
17.  Amounts withheld or retained by reporting entity as agent or trustee .............cccccevvvevrverereirinnnn. ..1,345,899 |..
18.  Amounts held for agents' account, including $ .......ccccevevne 1,238,243 agents' credit balances .. .. 1,238,243 |..
19.  Remittances and itemMS NOL AlIOCALEA ...........ccoviirieieieieieiceceee ettt s et s s se e e s s sesesesenens [oeneneeeeeieiene 120,937,427
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 INCIUAEA @DOVE ..........cooviriiiririeieieiiiirssse e [ 337,610 |..
22. Borrowed money $ .............. 150,245,554 and interest thereon $  ..cveveveieieeeeen 200,616 ..150,446,170 |..
23. Dividends to stockholders declared and UNPAIA ...........ccooiiiiiiiiiieiie ettt ettt e neebesaeesseesaeesneesbeens [eeisesae st se e 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 161,004,563 |................ 161,907,269
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ... e 17,228,118 | 26,193,044
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oeeceenceeenes 426,177,649 |................ 439,418,471
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...29,924,196 |.. ... 35,227,391
24,05 DIafts OUISTANAING ......c.cueuieieieieeeeeececeeeie ettt ettt et a s s st s et e s e s e s s s st s et et eseaessas s st esesesessssssssasasesesesesessssasssssasans [eeesenensaenseseseeeeeneneaeneaes [0 0
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s [0 0
24.07 FUNAS NEId UNAEI COMMSUIANGE ........c.cueuieiiiieetetctieiees et teteseaeas s s s et st eaetesessss s et e s esesesessssss s ssssasesesesessas s ssssasesesesessanasssasas|eeesenensaeseseeeeeeeneneaeeaes [0 0
24.08 Derivatives ..........cccceeveenee. 41,537,825 |.. 46,996,371
24.09 Payable for securities ........... 18,774,544 ... 3,771,386
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene .. 117,342,253 |.. ..116,785,846
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 142,827,339 163,073,620
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 8,837,295,293 8,873,572,315
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 2,465,402,734 |........... 2,645,800, 163
28. Total liabilities (Lines 26 and 27) ... . 11,302,698,027 11,519,372,479
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
32, SUIPIUS NOLES ....eeiiiiiiiiiiirie e
33.  Gross paid in and CONHDULEA SUMPIUS ..........eiiuiiiiiiieii ettt ettt e bt e sbe e b e et e e bt embeemeeeaeeeseesaeesaeenbeenbeens
34. Aggregate write-ins for special SUMPIUS fUNAS ..ottt ettt e et e e e ae e b e e e e e neeeneene
35, UNASSIGNEd fUNAS (SUIMPIUS) ...ttt ettt ettt et e st e e st e e et e ea e e b2 e s e e as e e as e e a e e ea e e em e e eseeeseese e s e enneenseenneaneeaneens
36. Less treasury stock, at cost:
36.1 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 $ ........ccccovverererrernnenne 0 in Separate Accounts Statement) 1,155,181,680 1,095,694,095
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 1,157,781,680 1,098,294,095
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,460,479,707 12,617,666,573
DETAILS OF WRITE-INS
2501, Margin Call COITAtEral ..ottt saenenes [oeeaeaeienennas 47,482,205 |................ 53,451,874
2502. Unclaimed property ......... ... 46,735,124 |. ... 44,088,033
2503. Lifeline deposits payable ... ... 35,767,399 |.. ...53,299,658
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 12,842,611 [ 12,234,055
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 142,827,339 163,073,620
3101, Deferred gain 0N FEINSUFANCE ......cccuiuiiiiiiiiisietetetet ettt ettt bttt sttt et s et s s s s s e s ese st sess s esesesesesenessssesesens [oeneneseneannens 377,600,187 |.......co....... 383,349,549
2007 RO URRI RO
3103.
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) 377,600, 187 383,349,549
G ) RO OPP PR RPN
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeec v 328,772,767 oo 352,926,675 |............ 1,331,411,669
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 1,618,359 | 1,145,204 | 4,352,878
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..105,305,269 |.. ..130,648,870 |.. ..503,076, 190
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,882,641)|.. ... (2,909,799)]|.. ... (9,232,431)
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 76,438,834 |................. 79,057,959 |.....cococ... 298,269,334
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (141,204,762)|................ (18,645,255)......c.coec. (26,009,746)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 14,589,635 |....cccvenve 15,073,244 |................. 60,116,677
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 2,571,620 2,598,944 7,471,950
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 380,209,081 559,895,843 2,169,456,520
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 ..................... ..170,225,769 |.. ..228,405,636 |.. ..836,810,203
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 7,470,378 | 7,880,692 |................ 34,013,824
18. Payments on supplementary contracts with life contingencies .............. | 1,498,440 |.coooiiie 2,148,987 | 6,669,693
19. Increase in aggregate reserves for life and accident and health contracts (108,617,330) (158,358, 119) (554,567,495)
20.  Totals (LINES 10 10 1) ..uuiiiiurieeeeeieicseieieteeeeeseaseeese e eseseseeeesseseseessesesesesesesesssesesesesessssnsssesesasssnnesaoannnnsesesnnns 169,323,380 |....cccenenee 293,863,940 |............ 1,339,881,630
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 84,516,430 |..oooceeeene 85,898,293 |................ 359,627,983
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 1,537,288 |...ooene 1,632,315 | 6,308,990
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 109,825,975 |......concee. 97,270,148 |............... 400,986,718
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 24,801,256 |.ccocveeeeee. 23,487,485 |...ocoee. 97,862,687
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 2,598,668 |.....cccueeenne 6,188,119 | 1,549,001
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (50,261,104)(................ (45,014,376)|.............. (189,848,267)
27. Aggregate write-ins for deductions .... 1,146,118 3,367,971 5,702,368
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 343,488,011 466,693,894 2,022,071,110
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 36,721,070 |.....ccoceeeee 93,201,948 |......coc..... 147,385,410
30. Dividends to policyholders and refunds to members 94,571 225,479 888,939
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 36,626,499 |......ccccoeenve 92,976,470 |.....oucc...... 146,496,471
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (5,526,426) 5,635,532 (30,316,093)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 42,152,925 |.cooie. 87,340,938 |............... 176,812,564
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeieenn (985,096) (excluding taxes of $  ...oooveeeererirencnes (25,987)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (1,803,665) 1,438,716 (14,304,286)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 40,349,260 88,779,654 162,508,278
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,098,294,095 1,446,526,519 1,446,526,519
37, NEtINCOME (LINE 35) .....ovveeeeeieeieeeeeeeeee ettt ettt s s st s et eseseasasss s ses e o eseaeanannaes 40,349,260 |......c.o........ 8 162,508,278
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,256,147) ..6,655,628 |. . ..(40,562,451)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccceevevevevereueueeeeeie e e eeeeeeeeeneeneenenes 911,690 [ 609,927
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ..(15,042,162)]|.. ..(26,537,814)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...23,520,414 |.. ..(20,872,315)
42. Change in liability for reinsurance in unauthorized and certified companies ............ ..8,964,926 |. ... (4,828,485)
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
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 (5,749,362)|.....cccnve. (5,687,640)|......cncc.... (23,243,447)
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (V1 (57,000,000) [....cocvnenvne (402,000,000)
53. Aggregate write-ins for gains and losses in surplus (31,577) (83,883) 80,953
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 59,487,585 33,794,383 (348,232,425)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,157,781,680 1,480,320,903 1,098,294 ,095
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 2,524,529 |..ooooiiine 2,571,848 |....oooie 7,146,774
08.302. MiSCEl1aNBOUS INCOME .......oovevveeeceeeeeiieieteeeeccee ettt sannessssnesesesensnssnsns|orsnenesessssnenenenes G0, 09T o 27,096 [ 325,176
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccccoevieenieeneeneenenneeienceneee e 0 0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 7,471,950
2701. Funds withheld interest expense . ... 13,605,112
2702. MiSCElaNEOUS EXPENSE ....cooiuiuieceeeiecucieeeeeeeeeaeieeseeeesseaeeeeesseesesesesessssssesesessssnnnssesesesssssnnsssesessssssesese oonnnnneneesnnnnes G171, 218 [ 99,497 | 915,483
2703. ReiNSUrance EXPENSE ........cceeererereeereeurerereneeeeeeseresesssseseesesennees .. s 185,264
2798. Summary of remaining write-ins for Line 27 from overflow Page .............ccccueeveeeveiiveevereeeeeeeeeseeee e (3,763,578) e 3,096,722 |......concc.... (9,003,491)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 1,146,118 3,367,971 5,702,368
5301. Amortization 0f PENSION ..ot e s s enssnna|eesnnnnnnesenennnnnnnees 90,808 [rerererenennneineneneneneineeens O oo 713,465
5302. Amortization of other post-employment benefits .. (632,512)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvvereneenicnenienieneeneenieesdeerececeieeienieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (31,577) (83,883) 80,953




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........curieuiieiiciieieie ettt [ersssinessnees 279,487,898 |.............. 402,441,608 |............ 1,426,178,073
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 108,267,934 |..........c.... 132,137,943 | 527,047,385
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 121,308,870 55,786,379 294,073,059
4. TOtal (LINES 110 3) oottt 509,064,702 590,365,930 2,247,298,517
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiiieiicieteeeeeeee ettt besessnnns [oereseseannanas 408,070,262 |................ 549,532,198 |............ 1,835,726,302
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (49,635,853)......cccne. (45,572,441)(.............. (190,433,604)
7. Commissions, expenses paid and aggregate write-ins for deducCtions ..............cccccoveveveveveccceeceienens [oeeeeeeeeens 240,780,895 |............... 210,146,156 |............... 853,125,844
8. Dividends paid t0 POIICYNOIAETS .........c.cvovevveterieieiieeeeeie ettt ettt s ettt s s en s be s [eeeeesenee e nenees (557,256)|.....ceceeeeenne (148,923)|.....ccervevnne 1,045,278
9. Federal and foreign income taxes paid (recovered) netof $ .............. (4,785,822) tax on capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (17,957,631) (7,583,464) (14,941,772)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 580,700,418 706,373,527 2,484,522,048
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (71,635,716) (116,007,597) (237,223,531)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 373,574,621 283,994,786 1,452,173,052
12.2 Stocks .............. ... (8,613)[. 1,027,100 1,452,037
12.3 Mortgage loans ... 29,016,867 |.. ...51,768,208 |.. 150,536, 105
124 REAI ©STALE ...ttt ee et ee et ee et ee e ee e een e renes | e (01 R [V P 285,229
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 18,639,601 |...covveerennee 5,969,431 |....ccovinnee. 45,120,013
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevereneeieienencns (445,307) [ (14,821) e (62,846)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 24,024,048 44,582,450 41,747,714
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveviveverieeeiieeeeeieie et [oereveseaennas 444 801,217 |.ooove. 387,327,155 |........... 1,691,251,305
13. Cost of investments acquired (long-term only):
T = TP ROPIUPORRR 245,660,390 |................ 183,508,677 |............ 1,112,431,680
1312 STOCKS ..ottt [res et 4,742,507 ..o 0 foeerienns 19,131,646
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 36,510,352 |.......cccenne. 25,078,971 .o 58,155,187
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 13,943,535 |...oociinee 19,361,916 |..coocvnnene. 92,096,090
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 556,407 47,680,920 9,875,335
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 301,413,192 275,630,484 1,291,689,938
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (3,600,859) (2,663,279) (10,767,861)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 146,988,884 114,359,950 410,329,229
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOIOWED fUNGS ......ueeiiiiiie ettt naeseniens|oevininsnsinanes 67,389,935 ... 0 foeerienns 83,056,235
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (12,634,672) ... (13,915,667)|................ (13,719,018)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s 0 foeerienns 57,000,000 |....cceunnee 402,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (29,288,053) 169,826,584 (3,760,992)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 25,467,209 98,910,916 (336,423,775)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. 100,820,377 |..covvveenne 97,263,269 |.............. (163,318,077)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 144,671,736 |.ccoveeneee. 307,989,813 |....cccoenvee. 307,989,813
19.2 End of period (Line 18 plus Line 19.1) 245,492,113 405,253,082 144,671,736
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Principle Based Bond Definition ... [oereee s 66,560,234 |.....cocoveveieiees [0 RN 0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 162,176,336 |........co.cc. 183,459,815 |......cveuvee 691,150,660
GIOUP T oottt e 157,017,863 |................ 165,315,637 |.....cocenve. 661,028,779
INIVIAUEI @NNUITIES ...t e 14,587,620 |......ccoevncee 18,402,224 |.....coccoeecee 67,009,202
GIOUD GNNUITIES ...vveeeeeeeveececeeee et ete st ceees s esess e tes et eeessesesesstesesesessssesssssssesesesesnssasasssssesesesesnsnesssnsssesesensssssssenenas 3,928,744 |................... 5,068,852 |................ 18,246,069
ACCIHENT & NBAIMN ...t 652,118,231 |.ccoovcenne. 696,740,481 |............ 2,757,705,252
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) ....ouveeeiverieiieecie ettt sttt be s 989,828,794 |............ 1,068,987,010 |............ 4,195, 139,961
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 80,137,384 |.ccevnen 195,173,839 |.....coee 340,868, 181
Total (Lines 8 and 9) 1,069,966, 178 1,264,160,850 4,536,008, 142




STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

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

The Company, with the explicit permission of the Minnesota Department of Commerce - Insurance Division,
utilizes a straight-line amortization method over the estimated life of the reinsured business of 25 years to calculate
the quarterly amortization on the deferred gain resulting from the January 4, 2021 reinsurance treaty with Security
Life of Denver Colorado (“SLD”), to determine the amount to be recognized as income, instead of on a net tax basis
as earnings emerge as required by NAIC Statement of Statutory Accounting Principles (“SSAP”) No. 61, Life,
Deposit-Type and Accident and Health Reinsurance (“SSAP No. 617). There is no impact to the Company’s total
capital and surplus as a result of this permitted practice. The Company’s net income was decreased by an estimated
$9,179,462 and $21,946,286 as of March 31, 2025 and December 31, 2024 respectively as a result of the permitted
practice. The Company’s risk-based capital would not have triggered a regulatory event had the Company not used
this permitted practice.

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

F/S F/S
SSAP# Page Line # 2025 2024
Net Income:
(1) RLI State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX 8 40,349,260 $ 162,508,278
(2) state prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(3) state permitted practices that are an increase/(decrease) from NAIC SAP:
Deferred gain amortization 61R 4 6 (9,179,462) (21,946,286)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 49,528,722 $§ 184,454,564
Surplus:
(5) RLI State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,157,781,680 $ 1,098,294,095
(6) State prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(7) State permitted practices that are an increase/(decrease) from NAIC SAP:
None — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX _$ 1,157,781,680 $ 1,098,294,095

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

No. 26, Bonds.

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

The Company made no significant changes to its accounting policies or practices as of March 31, 2025.

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

D. Going Concern
None



STATEMENT AS OF MARCH 31, 2025 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

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

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

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

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None

5. Investments
D. Asset-Backed Securities

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

(2) The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with asset-backed securities subject to SSAP No. 43 as of March 31, 2025 due to intent to sell or
inability or lack of intent to hold to recovery.

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

Basis Before Impairment Recognized in Loss

Other-than-

Temporary (2a) (2b)

Impairment Interest Non-interest Fair Value

OTTI recognized 1st Quarter

a. Intent to sell $ 489,202 § 67,096 § $ 422,106
b. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

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

(3) The Company did not have any OTTT'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, 2025 to March 31, 2025.

(4) The following table shows all impaired securities at March 31, 2025 in the aggregate for which an OTTI has not
been recognized in earnings as a realized loss, including securities with a recognized OTTI for non-interest
related declines when a non-recognized interest related impairment remains:

a. Aggregate amount of unrealized losses:
1. Less than 12 Months $ 2,104,121
2. 12 Months or Longer  $ 269,145,111

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 162,677,337
2. 12 Months or Longer $  1,259,463,691

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

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

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

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

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

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

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

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

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

2. For securities that were privately placed and for which no ready market exists - the Company establishes
fair market values using a matrix pricing system which considers key factors such as credit quality, industry
sector, size of the issuer and transaction structure. A limited portion of the private placement portfolio is
priced independently of the matrix system as described above.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
3) Collateral Received

Fair Value

b) The fair value of that collateral and of the portion
of that collateral that it has sold or repledged $ 117,342,253

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

FIRST
QUARTER

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

3) Original (Flow) & Residual Maturity

FIRST
QUARTER

a. Maximum Amount

1. Open — No Maturity $ —
. Overnight —
.2 Days to 1| Week —
.>1 Week to 1 Month 200,020,983
.>1 Month to 3 Months —
.>3 Months to 1 Year —

N N L R W

.>1 Year —

b. Ending Balance

1. Open — No Maturity $ —
. Overnight —
. 2 Days to 1 Week —
> 1 Week to 1 Month 150,245,554
.> 1 Month to 3 Months —
.>3 Months to 1 Year —

.>1 Year _

(4)  No securities sold and/or acquired resulted in default.

5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST
QUARTER
a. Maximum Amount $ 200,020,983
b. Ending Balance 149,942,180
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©)

@)

®)

508 - O

—

(¢l

B 0.

Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

. ICO-FV

. ABS-FV

. Preferred Stock — FV
. Common Stock

. Mortgage Loans — FV
. Real Estate — FV

. Derivatives — FV

. Other Invested Assets — FV

Total Assets — FV

i. (Sum of a through h)

ENDING BALANCE

. ICO-FV

. ABS-FV

. Preferred Stock — FV
. Common Stock

. Mortgage Loans — FV
. Real Estate - FV

. Derivatives — FV

. Other Invested Assets — FV

Total Assets — FV

. (Sum of a through h)

Collateral Provided — Secured Borrowing

. Maximum Amount

1.Cash

2.Securities (FV)

3.Securities (BACV)

4 Nonadmitted Subset (BACV)

. Ending Balance

1.Cash

2.Securities (FV)

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

1 2 3 4
NONE NAIC 1 NAIC 2 NAIC 3
— § 149,942,180 — § —
— § 149,942,180 — —
8
DOES NOT
5 6 7 QUALIFY AS
NAIC 4 NAIC 5 NAIC 6 ADMITTED
3 — 3 —

FIRST
QUARTER

210,548,403
XXX
XXX

155,337,884

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

. Overnight and Continuous
. 30 Days or Less

. 31 to 90 Days

. >90 Days

AMORTIZED FAIR
COST VALUE
— 3 _
166,962,069 155,337,884
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Recognized Receivable for Return of Collateral
9) — Secured Borrowing

FIRST
QUARTER

a. Maximum Amount
1.Cash $ 126,626
2.Securities (FV) —

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

Recognized Liability to Return Collateral —
(10) Secured Borrowing (Total)

FIRST
QUARTER

a. Maximum Amount

1.Repo Securities Sold/Acquired with
Cash Collateral $ 200,020,983

2.Repo Securities Sold/Acquired with
Securities Collateral (FV) —

b. Ending Balance

1.Repo Securities Sold/Acquired with
Cash Collateral $ —

2.Repo Securities Sold/Acquired with
Securities Collateral (FV) 150,245,554

H. Repurchase Agreements Transactions Accounted for as a Sale
None

I. Reverse Repurchase Agreements Transactions Accounted for as a Sale
None

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

R. Reporting Entity's Share of Cash Pool by Asset type
None

S. Aggregate Collateral Loans by Qualifying Investment Collateral
None

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

7. Investment Income
No significant change

8. Derivative Instruments
A. Derivatives under SSAP No. 86-Derivatives
(8) None

B. Derivatives under SSAP No. 108-Derivatives Hedging Variable Annuity Guarantees
None

9. Income Taxes
No significant change
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10. Information Concerning Parent, Subsidiaries and Affiliates
D. Amounts Due To/From Related Parties
The Company has entered into a reciprocal loan agreement with Voya Financial, Inc. to promote efficient
management of cash and liquidity and to provide for unanticipated short-term cash requirements. As of March 31,
2025, the Company had $146,018,412 outstanding receivable including principal and interest from Voya Financial,
Inc. and no outstanding payable, under a reciprocal loan agreement between the Company and Voya Financial, Inc.

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

(1) The Company is a member of the FHLB of Des Moines. Through its membership, the Company has conducted
business activity (issued funding agreements) with the FHLB. It is part of the Company's strategy to utilize
these funds for spread lending purposes. The Company has determined the estimated maximum borrowing
capacity as $4,000,000,000. The Company has the ability to obtain funding from the FHLB based on a
percentage of the value of its assets and subject to the availability of eligible collateral. The limit across all
programs is 30% of the general and separate accounts total assets of the Company, one quarter in arrears.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock-Class A $ — 3 — 3 —
(b) Membership Stock-Class B 8,033,900 8,033,900 —
(c) Activity Stock 23,625,000 23,625,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) 31,658,900 31,658,900 —

(f) Actual or estimated
Borrowing Capacity as

Determined by the Insurer $ 665,900,998 XXX XXX
2. Prior year-end 1 2 3

Total General Separate
2+3 Account Accounts

(a) Membership Stock-Class A § — $ — 8 —

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

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

(d) Excess Stock — — —

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

(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer $ 669,237,999 XXX XXX

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

1 2 3 4 5 6
6 months
Current Not Eligible to Less 1 to Less
Year Total for Less Than 6 Than 1 Than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to S Years
1. Class A $ — 3 — 3 — 3 — 5 — $ —
2. Class B 8,033,900 8,033,900 — — — —
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(3) Collateral Pledged to FHLB

a. Amount Pledged as of March 31, 2025

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

2. Current Year General Account

Total Collateral Pledged

3. Current Year Separate Accounts
Total Collateral Pledged

4. Prior year-end Total General and Separate Accounts

Total Collateral Pledged

b. Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate Accounts

Maximum Collateral Pledged (Lines 2+3)

2. Current Year General Account

Maximum Collateral Pledged

3. Current Year Separate Accounts

Maximum Collateral Pledged

4. Prior year-end Total General and Separate Accounts

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
$ 769,164,466 $ 967,248,796 $ 525,000,000
$ 769,164,466 $ 967,248,796 $ 525,000,000
$ — 8 — 8 —
$ 769,747,608  $ 989,738,493  § 525,000,000
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
$ 769,164,466 $ 967,248,796 $ 525,000,000
$ 769,164,466 $ 967,248,796 $ 525,000,000
$ — 8 — 8 —
884,448,241 § 1,057,500,822  § 525,000,000

Maximum Collateral Pledged
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(4) Borrowing from FHLB
a. Amount as of March 31, 2025

1. Current Year

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 525,000,000 525,000,000 — 527,956,888
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — $ 527,956,888
2. Prior Year-end
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 525,000,000 525,000,000 — 528,345,130
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — 8 528,345,130
b. Maximum Amount During 2025
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 8 — —
2. Funding Agreements 525,000,000 525,000,000 —
3. Other — — —
4. Aggregate Total (Lines 1+2+3)  § 525,000,000 $ 525,000,000 —

c. FHLB - Prepayment Obligations

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

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

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
The Company sponsors a non-contributory supplemental retirement non-qualified plan covering certain U.S.
employees. As of March 31, 2025, the Company accrued in accordance with actuarially determined amounts with an
offset to the pension cost accrual for the incremental asset amortization.

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

(4) Components of net periodic benefit cost

Special or Contractual Benefits

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

a. Service cost $ — 3 — — 3 — 8 — 3
b. Interest cost 214,448 868,151 23,417 99,178 —
c. Expected return on plan assets — — — — —
d. Transition asset or obligation — — — — —
e. Gains and losses 35,868 225,879 (61,200) (320,606) —
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 $ 250,316  $ 1,094,030 $ (44,029) $ (246410) $ — 3
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13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
No significant change

14. Liabilities, Contingencies, and Assessments
No significant change

15. Leases
No significant change

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

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

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

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

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of March 31,

2025:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a.  Assets at fair value
Bonds
Asset-Backed Securities — 6,095 — — 6,095
Total Bonds $ — 3 6,095 § — 3 — 8 6,095
Preferred stock 2,766,424 999,117 32,624,356 — 36,389,897
Common stock 1,866,819 31,658,900 7,166,860 — 40,692,579
Other invested assets — 447,886 690,910 — 1,138,796
Derivatives assets
Equity contracts — 993,965 — — 993,965
Foreign exchange contracts — 32 — — 32
Interest rate contracts 590,105 39,912,301 — — 40,502,406
Total Derivatives $ 590,105 $ 40,906,298 $ — 8 — 3 41,496,403
Separate account assets 2,455,469,816 9,932,918 — — 2,465,402,734
Total assets at fair value/NAV $ 2,460,693,164 $ 83,951,214 $§ 40,482,126 § — $ 2,585,126,504
b. Liabilities at fair value
Supplementary contracts and immediate annuities ~ $ — 8 — $ 36912617 $ — 3 36,912,617
Deposit type contracts — 386,276,033 — — 386,276,033
Derivatives liabilities
Equity contracts — 496,375 — — 496,375
Foreign exchange contracts — (105,977) — — (105,977)
Interest rate contracts 47 39,744,611 — — 39,744,658
Total Derivatives $ 47§ 40,135,009 $ — 3 — 40,135,056

Total liabilities at fair value $ 47  $ 426,411,042 $ 36,912,617 § — $§ 463,323,706
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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, 2025 to March 31, 2025:

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 2025 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 2025
a.  Assets
Preferred Stock $ 32235062 $ — 3 — 3 — 3 389,294 $ — 3 — 8 — 8 — 3 32,624,356
Common Stock 3,779,291 645,062 2,742,507 7,166,860
Other Invested Assets 124,853 — — — 18,200 547,857 — — — 690,910
Total Assets $ 36,139,206 $ — $ — 8 — $ 1,052,556 $ 3,290,364 $ — $ — $ — 3 40,482,126
b.  Liabilities
Supplementary contracts
and immediate annuities $ 38,847,155 $ — $ — $ — $ — $ — $ — S — $ (1,934538) $ 36,912,617

Total Liabilities $ 38847155 — 3 — s — 3 — 3 — s — s — 8 (1,934538) S 36,912,617

There were no transfers into or out of Level 3 during the period of January 1, 2025 to March 31, 2025.

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

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

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

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

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

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

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

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

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

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

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

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

The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of March 31, 2025:

Aggregate Fair Net Asset Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Issuer Credit Obligations $ 3,506,017,088 $ 3,793,060,126 § 74,487,670 $ 2,991,206,596 $ 440,322,822 $ — 3 —
Assets-Backed Securities 2,326,066,538 2,564,516,098 — 2,299,131,755 26,934,783 — —
Preferred stock 106,761,919 108,562,759 2,766,424 38,512,125 65,483,370 — —
Common stock 40,692,579 40,692,577 1,866,819 31,658,900 7,166,860 — —
Mortgage loans 933,111,798 966,653,003 — — 933,111,798 — —
Contract loans 158,369,499 158,369,499 — 158,369,499 — — —
Other invested assets 158,106,369 162,374,545 — 157,415,459 690,910 — —
Cash equivalents and short-term
investments 204,437,529 204,435,105 54,528,401 146,000,000 3,909,128 — —
Derivatives
Equity contracts 993,965 993,965 — 993,965 — — —
Foreign exchange contracts 5,263,899 3,982,975 — 5,263,899 — — —
Interest rate contracts 39,812,926 40,505,215 602,261 39,210,665 — — —
Separate account assets 2,465,402,734 2,465,402,734 2,455,469,816 9,932,918 — — —
Total Assets $ 9,945,036,843  $ 10,509,548,601  $ 2,589,721,391 § 5,877,695,781 $1,477,619,671  § — 3 —
Liabilities
Supplementary contracts and immediate
annuities $ 75,531,901 $ 76,245959  § — 3 — $ 75531901 § — S —
Deposit type contracts 915,306,185 914,232,921 — 915,306,185 — — —
Derivatives
Credit contracts 136,345 55,472 — 136,345 — — —
Equity contracts 496,375 496,375 — 496,375 — — —
Foreign exchange contracts 147,335 1,237,228 — 147,335 — — —
Interest rate contracts 53,676,590 39,748,750 47 53,676,543 — — —

Total Liabilities $ 1,045,294,731 $ 1,032,016,705 $ 47 8 969,762,783 $ 75531901 § — 8 f—

D. Reasons Not Practicable to Estimate Fair Value
None

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

21. Other Items
No significant change

22. Events Subsequent
Type I — Recognized Subsequent Events
The Company is not aware of any events occurring subsequent to March 31, 2025 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2025 through May 13, 2025,
the date the statutory financial statements were available to be issued.

Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to March 31, 2025 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to March 31, 2025 through May 13, 2025,
the date the statutory financial statements were available to be issued.

23. Reinsurance
No significant change

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act ("ACA")
None
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25

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, 2024 were $732,201,812. As of March 31, 2025, $463,719,678 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $280,815,427 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 $12,333,293 unfavorable prior-year development since December 31, 2024. The change
in prior year related reserves is generally the result of ongoing analysis of recent loss development trends. Original
estimates are increased or decreased as additional information becomes known regarding individual claims. Included
in this change, the Company experienced no favorable prior year loss development on retrospectively rated policies.
However, the business to which it relates may be subject to premium adjustments.

As a result of a modified coinsurance reinsurance agreement on the Individual Excess Risk (IER) Stop Loss block of
business, the entire claim liability is held by the Company; while only twenty percent of the paid claims impact the
Company’s financials. After adjusting this claim liability for the reinsurance, the development for prior year reserves
is $3,950,933 unfavorable.

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, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
TEPOTHING ENELY? ....ovveeeecececeeee et ceceetet et caeaetetee s sasaese s s s sssassese s s s ssassese s s s ssasseses s s sssseseesas s ssanseses s s sssssesesas s nsnseses s sassnsneesesesssssansessamssansnsesras Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Entities created and sold dUriNg the QUAIET. ..ottt e b e bt bttt e e sen e senesaeenaees
Is the reporting entity publicly traded or a member of a PUDIIClY traded GrOUP? .......covoiiiiirieieierieiieissis ettt sesenas 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? .............cccccooiiiiiiiiiiiiiics 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] NA[ ]
If yes, attach an explanation.
State as of what date the latest financial examination of the reporting entity was made or is being made. ............cooeiiiiiiiiiiiieeeeee 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. ............ccoovvverreereereereseennne., 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
10 PO PRT R 06/09/2021
By what department or departments?
YT T ) - OSSO RR
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovveceeueeeeeeeeeeceeeete e eeeeeetetesesasaeeese s e s s ssseesesesessassseeses e s ssseses s s ssasseses s s asassesesasssssnsssesansanansnsesasnans Yes[ 1 N[ 1 NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ..............ccooiiiiiiiiiiiceeees Yes[ X] N[ ] NA[ ]
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 PEHOTA? ...........occueueveueeeceeeeeeeeeeeeeeeeeeeeee s e s e e e tesee s s e sesssesesssasseses s s ssassesesensasasessesennans Yes[ 1 No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..............cccooeiiiiiiiiiiniiicceeeeeeee Yes[ 1 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 SECUNItIES fIMS? .........ooiiiiiiiiiieieiiic ettt 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
Voya Financial Partners, LLC
Voya Financial Advisors, Inc. .....cccceevvenenns
Voya Investment Management Co. LLC
Voya Investment Management LLC

New York, NY
Windsor, CT
Windsor, CT
. |New York, NY ..
Atlanta, GA

Voya Investments Distributor, LLC Scottsdale, AZ
Voya Investments, LLC Scottsdale, AZ
Voya Retirement Advisors, LLC .....ccoooiiveiiiciieceeeeeeeeeee Windsor, CT .o
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

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

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

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

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

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

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

If yes, give full and complete information relating thereto:

Investments in other pledged collateral Of $196,693,016 ........c.coveiirieirieieieieieieietee ettt et et eseseeseseeseseeses et ese st ese s ese s esenseseseesesesesensens

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

If yes, please complete the following:

FINANCIAL

INVESTMENT

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

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

73,900,570

.. 63,849,323

492,758,991
146,000,000

LOLHLe e

14.26 All Other 66,245,442 61,273,678
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ....621,606,120 ....163,881,992
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE .........cc.oooueeiiiieeieeeeeeeeeeeeeeeeeeeeeee e ee D e 0 S 146,000,000
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] No[ 1 NAT ]
If no, attach a description with this statement.
16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $

8.1

...117,398,002
... 117,342,253
................ 117,342,253




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........ccooooioeieeeieeieeeeeeeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceoeeee. 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 .........coooiirioiinrnneess e
BlackRock Financial Management, Inc. ..............
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
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?..........ccoviiriiririieeieiirrrsee e Yes [ No [ X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovverecereneninnseceene Yes [ No [ X ]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108934 ... Voya Investment Management LLC MzJU01BGQ7J1KULQSB8Y

549300LVXVJKE 13184

107105 ... BlackRock Financial Management, Inc.

Global Atlantic Re LTD

143161 . Athene Asset Management LLC .............. .. | 549300L3R6CAMA4YKNS9

107580 . .. |Blackstone Alternative Asset Management L.P. . | 549300R4EZHUBDUS3S67 ..

148269 . . |Pomona Management LLC ........c.ccovorurureenee 5493002H3|LGBEMTJEO? ..

106494 Voya Investment Management Co. LLC L1XJESNMAQEBWXS 1224

330509 ..o 26NOTth 1GA LP e 254900NQY0Z47NPX7W39
Brookfield Asset Management Credit and Insurance Solutions

312792 . Advisor, LLC . | 254900H0HYXPYOMJBD52

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

If no, list exceptions:
30288*AF7
45785@AB0
605417A#1

O T () = OO

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

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

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

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

Has the reporting entity self-designated PLGI SECUMIES? ........ciiiiiiiiiiiii ittt b bbbt bbbttt b bbbt sb b b nne e

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? ............cccccoeviieiene

8.2

Yes [

]

Yes [ X ]

Yes [

Yes [

]

]

No [ X ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

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

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 959,347,214

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 $ 959,347,214
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 $ 6,178,123
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 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 1,127,666
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 1,127,666
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 $ 966,653,003
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 58.300 %
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 40.191 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 3,055,903 |......coovrenr. 93,221 | 7,730,847 | 0 10,879,571 .o 0
2. AlASKA i AK e L e 520,762 |................ 37,085 |........... 4,232,002 |...ocovieiiiiins (V1 FU 4,789,939 [.ovieiiiiine 0
3. Arizona ..... . AZ 5,586,591 |. .15,322,544 |.. .0
4. Arkansas .. .. AR 2,296,594 |.............. 115,854 [........... 5,573,148 [......ccovvinveennn O e 7,985,5% |.. .0
5. California .. CA ...42,732,244 |, .. 127,121,514 |.. .0
6. Colorado ...... .. CO 7,777,017 |. .23,200,011 |.. .0
7. Connecticut .. . CT 5,553,541 |. .12,063,218 |.. .0
8. Delaware ............. .. DE .2,106, 111 |. .. 4,033,071 |.. .0
9. District of Columbia . . DC ....278,535 |. ...2,799,442 |.. .0
10. Florida .. .. FL ...16,171,784 |. .59,010,477 |.. .0
11. Georgia .. GA ... 11,175,562 |. .50,981,514 |.. ,517
12.  Hawaii .. .. HI ....930,600 |. ...1,394,79% |.. .0
13. Idaho .... . ID 1,182,787 |. ..2,709,780 |.. .0
14. lllinois ... L IL ...25,224,99% |. .68,348,953 |.. .0
15. Indiana . . IN ... 3,318,082 |. .21,111,080 |..
16. lowa ..... LA 4,371,506 |. .12,489,345 |..
17. Kansas . .. KS .2,960,139 |. .. 8,980,161 |..
18, KENLUCKY .. KY | b s 2,975,289 |............... 198,349 |.......... 12,680,352 |......ccooveireinnn O | 15,853,990
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA | b s 5,625,090 |................ 88,703 |............ 3,093,797 [ oo [ A 8,807,590
20. Maine ....... ....618,722 |. 276,577 | 0 o 918,306 |..
21.  Maryland . .9,192,961 |. ... 7,534,590 |.. .. .17,023,577 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b s 9,706,045 |................ 67,745 |.......... 14,781,204 |..c.oovvvveiieenn 0 | 24,554,994
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 10,097,094 |............1,228,929 |.......... 10,448,222 |.....ooeovvvvinenn 0 e 21,774,246
24. Minnesota . .. MN ... 14,292 645 |. ..11,262,931 |.. .26,598,204 |..
25.  Mississippi .. MS .1,429,674 |. ...4,015,857 |.. ..5,565,383 |..
26, MISSOUN ..eoveeiiiiieieeiee e MO |oeoeee b s 5,988,343 |.............. 24,228 |.......... 13,712,536 |.ovvvvieiieennn 0 o 19,725,108
27, MONEANA ..o MT | b s 1,419,876 |............... 111,847 |............ 1,110,091 [ A 2,641,814
28. Nebraska .. . NE 2,033,293 |. ... 3,967,032 |.. 0. ..6,001,600 ..
29. Nevada ........ NV 3,716,745 |. . ...6,334,764 |.. 0. .10,843,649 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 1,405,485 |....coovvvineen 150 [ 4,388,718 [ A 5,794,353
31, NEW JErSEY ..ccoevieiiiiiieieeiee e NJ oo b fores 6,677,066 |................ 67,124 |.......... 10,742,625 0 17,486,815
32.  New Mexico . NM ... 764,571 |. ... 2,207,242 |.. 0. .. 3,515,424 |..
33. New York ..... NY 1,541,121 |. 3,148,561 0. .. 4,694,508 |..
34. North Carolina .. NC ...11,313,810 |. 28,154,597 0. .40,326,571 |..
35.  North Dakota .. ND .... 2,487,807 |. ..183,430 0. .. 3,296,849 |..
36.  OhiO ... .. OH ...12,931,348 |. 1,430,601 0. .45,112,848 |..
37. Oklahoma . .. OK .2,369,271 |. 3,626,525 0. ...5,990,890 |..
38. Oregon ......... .. OR 2,492,588 |. 3,187,720 0. .. 6,250,960 |..
39. Pennsylvania ... . PA ... 11,061,069 |. 25,708,070 0. .36,865,126 |..
40. Rhode Island .... . RI ... 773,569 |. 3,542,562 0. .. 4,317,872 |..
41. South Carolina . SC 3,768,641 |. ....6,390, 137 0. .10,825,790 |..
42. South Dakota ... .. SD 1,177,159 | ....1,073,951 0. .. 2,259,752 |..
43. Tennessee ... .. TN 6,058,767 |. 14,386,549 0. .20,645,105 |..
44, Texas ....... X ...27,393,774 |. 54,862,875 0. .83,355,031 |..
45. Utah ..... . uUT .2,619,695 |. 7,943,542 0. .10,718,593 |..
46. Vermont VT ....316,796 |. . . 2,208,723 0. .. 2,525,518 |..
47, Virginia .oeeeeeeeeeeeeeeeeieseeseeseeneesesnesieenees. VA e b . 6,238,136 | 875,655 |......... 21,136,511 0 28,250,301
48.  Washington .......ccccceeveeveeienieniesieenieenees. WA | b e 4,026,757 | 306,714 |............ 9,111,662 |- 0 13,445,127
49. West Virginia ...202,024 |. 0. .. 2,351,730 |..
50. Wisconsin .... .... 36,070 |. 0. .36,982,038 |..
51, WYOMING .oovovenieieieieeeieeeeeeeeesieeseeeneeeenes. WY o Lo i 272,784 [ 18,511 [ 1,779,778 [ O 2,068,023
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate Other Aliens . OT ..371,312 |
59.  Subtotal ... e XK 316,836,771
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 feveien 1,504,772 |.coeie [0 (1 (V1 FO 1,594,772 | 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.................... 498,543 |. 0. ..498,543 |..
94.  Aggregate or other amounts not allocable by State..|....... XXX.......|-cceceoireiiiennne. 0] 0 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .318,930,086 |. .0].......983,791,628 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ...17,674,930 |. .. 0 [ 18,106,412 |..
97  Totals (All Business).... . 336,605,016 |. ........046,345,178 |.. 0 ... 1,001,898,040 |..
98. Less Reinsurance Cede 300,141,851 |........... 2,050,402 |........ 421,836,248 0l 724,028,501
99. Totals (All Business) less Reinsurance Ceded XXX 36,463, 165 16,897,444 224,508,930 0 277,869,539 80,137,384
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 1,800 |. 0 373,112 |. 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 371,312 1,800 0 0 373,112 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
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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
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 cT
VIM Holdings LLC 88-3236443 DE
VIM SLP Holdings LLC 33-2315739 DE
VIM SLP Holdings Inc. 33-2337236 DE
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment I, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings XlI - RIVERSIDE LLC 99-3455416 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
VAAM (Cayman) Ltd. CYM
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 DE
Voya Multi-Strategy Opportunity Fund LLC DE
Voya CML GP LLC DE
Voya Pomona Holdings LLC 13-4152011 DE
Pomona G.P. Holdings LLC 13-4150600 DE
Opportunity Investor P Associates, L.P. DE
Opportunity Investor P, L.P. DE
Opportunity Investor P Secondary Associates, LLC DE
Opportunity Investor P Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP 13-4197230 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Associates 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 VIII, L.P. 37-1698452 DE
Pomona Energy Partners, L.P. DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates IV LLC 59-3794146 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Primary Associates V LLC 26-1939443 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Secondary Associates V LLC 13-4196882 DE
Pomona Associates V, LP 13-4197230 DE
Pomona Secondary Associates VI LLC 20-1779002 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Secondary Associates VII LLC 26-1668484 DE
Pomona Associates VI, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC 46-0666750 DE
Pomona Associates VI, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Pomona Voya (US) Holdings Co-Investment 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 Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Ill LP DE

Pomona Voya (US) Holdings Associates Il LP DE



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

Insurer/No
Entity Name n-insurer FEIN NAIC State
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Pomona Voya (US) Holdings Associates V, LLC DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya Asia Pacific Associates, L.P. DE
Voya Pomona Asia Pacific G.P. Limited CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 88-3236443 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 CT
Voya Investment Management Services (UK) Limited GBR
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VII - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings IX - PHOENIX LLC 99-1490642 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 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 1V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE

Voya Special Investments, Inc. 85-1775946 DE
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL 46-2346314 Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL 57-1099948 Benefitfocus.com, Inc. . |Benefitfocus, Inc. . . | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..|27-3519176 .. BenefitStore, LLC . . |Benefitfocus.com, Inc. .. . [Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company ............ Ownership ..16.000 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company Ownership ..33.000 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ounership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Company Ownership ..44.800 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. . | Company ... . | Ownership.. ..|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |.. . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. {.. Third Party Shareholders Ownership ..|Voya Financial,
Oconee Real Estate HoIdings VI1 - CANOPY LLC Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e LR I O R LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErship..cceeeeeeeeeieiieeeeeeeeeeeeeee e 10.130 ....|Voya Financial, Inc. ......ccccceevuunnnnnnn 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. ......ccccevuuurnnnnnn N0
Oconee Real Estate Holdings VII1 - PORTRAIT Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 99-0574688 .. | ..eevvvvrrennn | errrrnnnnnininnn | e [LLC i CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeeieeeiee e ..34.150 ....|Voya Financial, Inc. ......ccccoevuunnnnnne N0
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-0574688 .. | ..eevvvvrerinn | errrrrnriiirinen | .. | PP LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..16.630 ....|Voya Financial, Inc. .......cccoevunnnnnnnn N0
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 99-0574688 .. | ..eevvvrririnn | errrrrririiriien | i | PP LDE ] NIA....... Third Party Shareholders .................cc.. ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.220 ....|Voya Financial, Inc. .......cccoevunnnnnnnn N0
Oconee Real Estate Holdings IX - PHOENIX LLC Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-1490642 .. | .evvvvrvrinine | errrrrrrniirinnn | e | s LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..51.000 ....|Voya Financial, Inc. ......ccccoevuuunnnnnne N0
Oconee Real Estate Holdings IX - PHOENIX LLC
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-1490642 .. | .evvvvrvrinine | errrrrrrniirinnn | e | s LDE ] NIA....... Third Party Shareholders ................ccc... ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..49.000 ....|Voya Financial, Inc. ......ccccoeeuunnnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 99-3455416 .. [ ..ooveviivin [ e | e LLC i LDE] NIA....... COMPANY et OWNErship....ccuveriueriiiieiiieeiieens ..22.310 ....|Voya Financial, Inc. ......cccovrriunnnne N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | ..eeviiiiiiinn | eerernniiiiiiinn | e [LLC i CDE] e NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .. 3.080 .... |Voya Financial, Inc. ......ccccoevuuuunnnnnn N0
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 99-3455416 .. | PP LDE ] NIA....... Third Party Shareholders .. Ownership ..74.610 ....|Voya Financial,
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 81-3920167 .. OneAmerica Investment Advisory Services LLC |.. IN.....|...... NIA....... Voya Financial, Inc. ........ Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 46-5378846 .. OneAmerica Retirement Services LLC ............ N NIA....... Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial,
Opportunity Investor P Secondary
. 4832 ...|VOYA FINANCIAL ... Opportunity Investor P Associates, L.P. ..... Associates, LLC Management.... .}..0.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL .. Opportunity Investor P Associates, L.P. ..... Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial,
Opportunity Investor P Secondary Associates,
4832 ...|VOYA FINANCIAL ... LLC oo [ DB et NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . 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. LCAL ]t NIA....... Voya Financial, Inc. ........ Ownership .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 13-4197230 .. Pomona Associates V, LP .. . |Pomona G.P. Holdings LLC .. |Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP .. Pomona Secondary Associates V LLC ........... Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona G.P. Holdings LLC ...ccoovvveeeeeeeennns 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 ...ccooevvveeeeeeennns 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 ...cccoevveeeeeeennnns Management.... ..|Voya Financial,
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. 4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. ....... Pomona Secondary Associates VIII, LLC ..... Management.... .}... 1.000 .... |Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..60.000 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Capital Asia Limited Pomona Management LLC Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. «oooeereiiiiiiiiiiiieens LDE ] NIA....... COMPANY e e e e e e e e e e e e Management .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LWDE s NIA....... Pomona Associates VII, L.P. ........ Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. ... . |ReliaStar Life Insurance Company . . | Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... Pomona Capital VII, L.P. ............ Management.... .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Energy Partners, L.P. ....... Pomona Associates VII, L.P. . Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Europe Advisers Limited . . |Pomona Europe, Ltd. ... . [Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . Pomona Europe, Ltd. .....cccceee. Pomona Management LLC ... Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4150600 .. Pomona G.P. Holdings LLC ... Voya Pomona Holdings LLC ... Management.... .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|59-3794146 .. Pomona Investors IV, L.P. . |Pomona G.P. Holdings LLC .. Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. ........ Pomona Primary Associates IV LLC ............ Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1939518 .. Pomona Investors V L.P. .. Pomona G.P. Holdings LLC ...cccovvvveeeeeeennns Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1939518 .. Pomona Investors V L.P. . |Pomona Primary Associates V LLC Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4149700 .. Pomona Management LLC .... Voya Pomona Holdings LLC .......cccccuvunnnnnne Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Primary Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 26-1939443 .. Pomona Primary Associates V LLC ... . .NIA....... | Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4196882 .. Pomona Secondary Associates V LLC .... LDE] e NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779002 .. Pomona Secondary Associates VI LLC Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1668484 .. Pomona Secondary Associates VII LLC . . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ Pomona G.P. Holdings LLC .. Ownership ..|Voya Financial,
4832 ...|VOYA FINANCIAL 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P.
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e R N 1T O R LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........covveeeeemiiieieeneeneiden 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P. Pomona Voya (US) Holdings Associates |l LLC
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e B7-1513803 .. | eveeevienee [ ereerireiiiies | e | e s LDE] NTA e | et Management.........ceveuveencreernneenenc e 0.000 .... [Voya Financial,
Pomona Voya (US) Holdings Associates |Il LLC
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 16-1771993 .| e | e | oreee e e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial,
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates 11
L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens Pomona Voya (US) Holdings Associates Il LP LLC Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL .. 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 261705523 .. | eeveeiiiiiiien | eereerenninnnnen | s | s LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........covveeeeemiiieieeneeneiden 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 26-1705523 .. LDE] NIA e | e Management.... .}..0.000 .... |Voya Financial
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e LDE ] NIA....... Pomona G.P. Holdings LLC .. Management.... ..0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e LDE ] NEA e | Management.... .}..0.000 .... |Voya Financial,
4832 ... VOYA FINANCIAL ..o | eeeeieiee e . Pomona Voya (US) Holdings Associates V, LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership ..}.100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..evvennnennees | eevvveees e 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccoveeeeeeeeeennns Management.... .}..0.000 .... |Voya Financial,
4832 .../ VOYA FINANCIAL .eveeeeeieeeeeeeeeeeeees | eeeies e, 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|..DE.....|...... NIA....... Pomona Voya (US) Holdings Associates LLC . |Management.... .}.. 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates |l LLC
4832 ... ] VOYA FINANCIAL .....ccoooiiiiis |evveeenee i) v | i | i | e Associates L.P. .....eeeeeiiiiiiiiiiiiiiiiiiiiiins LDE NLA. e | e Management........oovveviiiiiiininninnnnna L.. 1.000 .... |Voya Financial, Inc. .......ccccceeunnnnnee N0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

cel

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
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Associates L.P. .....oeueiiimiiiiiie LDE] e NIA....... Third Party Shareholders ..............ceeeeet Management..........ooeeeeeeeiinniieeennnnd ...50.000 ....|Voya Financial, Inc. .......cccccceunnnnnnn e N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiiiiiiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnne e N0 e
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates II,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e DE.....[...... NIA....... P Management.... .. 0.000 .... |Voya Financial, N0 e
Voya Retiremen
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Company OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccccounnnnnnee e N0 e
Pomona Voya (US) Holdings Co-Investment
4832 ... | VOYA FINANCIAL oveeeeeeeeeeeeeeeeeeeeeee | eeeeiieee e e | e WDE s NIA....... Associates |1, L.P. woooeeeiiiieieeieeeanes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee N0
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......cccccoeunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates IV,
. 4832 ...|VOYA FINANCIAL evveeeeeeeeeeeeeeeeieeee | eeeeieeee e Pomona Voya (US) Holdings IV, L.P. .. WDE s NIA....... | Management.... .}.. 0.000 .... |Voya Financial, WNO e
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 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 ..evvennnnnees | evveveees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..33.300 ....|Voya Financial, N0
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..0.100 .... |Voya Financial, N0
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings V L.P. ........ LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial, N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..32.690 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... | Ownership . |Voya Financial, Inc.

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

Pomona Voya (US) Holdings V-A, L.P. ..........
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, LLC ....
. |ReliaStar Life Insurance Company ...............
ReliaStar Life Insurance Company of New York

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

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

0001108874 .. [NYSE .

.|41-0451140 ..

. 4832 ...|VOYA FINANCIAL ... . [53-0242530 .. 0001163710 .. [NYSE . .|ReliaStar Life Insurance Company .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity

. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... COMPANY e e e e e e e e e Ownership ..53.700 ....|Voya Financial, Inc.

. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... ReliaStar Life Insurance Company ............ Ownership ..10.800 ....|Voya Financial, Inc.

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

84-3548142 ..
..|84-1437826 ..
26-2060323 ..

RiverRoch LLC
Security Life Assignment Corporation
Tango Health, Inc. ....cocovuvnvnnnnnnnnnnnne

Third Party Shareholders ..
. |Voya Financial, Inc. .....
Benefitfocus.com, Inc. ..
Voya Investment Management Alternative
Assets LLC oooveeeeeeeiiiiiiieie Ownership
. |Voya Alternative Asset Management LLC ..... |Ownership..
Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns Ownership
Voya Holdings Inc. ........... Ownership
.| Third Party Shareholders Ownership..

Ownership
Ownership..
Ownership

..35.500 ....|Voya Financial, Inc.
..}.100.000 ...|Voya Financial, Inc. .
.100.000 ...|Voya Financial, Inc.

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

VAAM (Cayman) Ltd. ..
VAAM GP LLC
VFI India Holdings LLC
VIM Holdings LLC
VIM Holdings LLC

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

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

.| 87-2198755 ..
93-1766128 ..
88-3236443 ..
.. 88-3236443 ..

. 4832 ...[VOYA FINANCIAL ... 33-2315739 .. VIM SLP Holdings LLC ... LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial,
. 4832 ...[VOYA FINANCIAL ... 33-2337236 .. VIM SLP Holdings Inc. .....cccocvuvvvvnnnne LDE] NIA....... VIM Holdings LLC Ounership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL . Voya Global Services Private Limited . |Voya Financial, Inc. . Ownership.. ..|Voya Financial,

. 4832 ...[VOYA FINANCIAL ...

Voya Global Services Private Limited ... VFI India Holdings LLC .. Ownership . | Voya Financial,
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1 2 3 4 13 14 15 16
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of Control Control
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Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
4832 ... | VOYA FINANCIAL ..eoeeeieeinieeenreeniieees [ reeene cevieee] vreeeieeenie | e | e [ e Limited oo IRL....J...... NIA....... AsSetS LLC .evveeiieiiiee e OWNEISNIP..eeeeeeerreeeree e .100.000 ...|Voya Financial, Inc. ......ccccevrrunennn N0 e
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 .. . |Voya Capital, LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... Voya CML GP LLC Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Voya Custom Investments LLC .. UV .| Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... Voya Enhanced Middle Market Credit GP | LP . VAMM GP LLC ....... .. | Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 .| VOYA FINANCIAL ..evvveenniniininiiiniiiniinnn | eveeeeeee cvvvnnnn] ceveeieiics | s | i | e [ e DE.....[...... NIA....... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund |
L4832 ...[VOYA FINANCIAL .oovvvvviiiiiiiiiciieeine [ v i (RNF) LP ... DE.....| ... NIA....... Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhance
. 4832 ...|VOYA FINANCIAL ..evvvvennnnininiiniiiiiiiinnn | eeeeeeeee wvvnnenn] ceveeeeeics | i | s Originator LLC DE.....[...... NIA....... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. ... MN.....f...... NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 06-1375177 .. 0000912650 .. . |Voya Financial Partners, LLC DE.....[...... NIA....... Company Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..|52-1222820 .. . |Voya Financial, Inc. ..... ...UIP....... | Third Party Shareholders Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 86-1020893 .. . | Voya Funds Services, LLC ... DE.....[...... NIA....... Voya Capital, LLC Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 02-0488491 .. Voya Holdings INC. .....evvvvvvvvvevvniiininiininnnns CTfenns UP....... Voya Financial, Inc. .....cccceeeeiininninnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 04-3516284 .. Voya Institutional Plan Services, LLC ........ Company Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL Voya Institutional Trust Company .. .. | Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Voya Insurance Solutions, LLC ... . . | Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... Voya Investment Management (UK) Limited ...... . Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative Assets
4832 ...|VOYA FINANCIAL ... 13-4038444 .. . |LLC Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 88-3236443 .. . |Voya Investment Management Co. LLC . |Voya Investment Management LLC . [ Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 58-2361003 .. . |Voya Investment Management LLC Voya Holdings Inc. .......cccceeeeeens Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Services (UK)
4832 ... VOYA FINANCIAL ... | eveeeeiee e e Limited Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 06-1440627 .. . . Voya Investment Trust Co. .. . |Voya Investment Management Co. LLC . .. | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 03-0485744 .. 0000936854 .. [NYSE . . |Voya Investments Distributor, LLC ... Voya Funds Services, LLC .....coovveviirerennns Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 03-0402099 .. Voya Investments, LLC Voya Funds Services, LLC ....ccovvvvrierrrnnnnns Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL Voya Multi-Strategy Opportunity Fund LLC .... |.. . |Voya Alternative Asset Management LLC ..... Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL Voya Payrol| Management, Inc. ............ . |Voya Financial, Inc. .....ccccoeeeiiiiiniiiiiis Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Pomona Asia Pacific G.P. Limited ........ Pomona Voya Asia Pacific Associates, L.P. |Ownership .100.000 ...|Voya Financial, Inc.
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Invest | L.P. oo LDE ] NIA....... COMPANY e e e e e e e e e e e e Management..........covvvvvvveeeieeeenennnidns 0.000 .... |Voya Financial, Inc. .......cccceunnnnnnn N0
Voya Pomona Asia Pacific Private Equity Co-
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Invest | L.P. oo LDE ] NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial, Inc. ......ccccceunnnnnnn N0
Voya Investment Management Alternative
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e 13-4152011 .. Voya Pomona Holdings LLC ... DE.....[...... NIA....... Assets LLC ... Management.... J..100.000 ...|Voya Financial, N0
Voya Investme
. 4832 ... | VOYA FINANCIAL ..eevunnenees | eeveveees e 13-4003969 .. | .evvvrriiiiiis | e | e Voya Realty Group LLC ...oovvvvvviviiiiiiiiiiiiinns DE.....[...... NIA....... Assets LLC ooovveeeeeeiiiiieieiieee ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......cccccounnnnnnn N0
Voya Retirement Insurance and Annuity
. 4832 ... | VOYA FINANCIAL ...uvveeeeieieees | evviiiies s 22-1862786 ..| .....ccee.... 0000028601 .. [NYSE .....ovvvvvvvvvveiiieeenns Voya Retirement Advisors, LLC ................... N.....|...... NIA....... COMPANY e ee e e e e ee e e e e e eeeeeeeas ONNErSNIP. e .100.000 ...|Voya Financial, Inc. ..........c.u...... L NO ]
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Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .. | ooeiiiiins | | FLP CDE] NIA....... VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnnes N0
Voya Retirement Insurance and Annuity Company
. 4832 ...|VOYA FINANCIAL .. .| 71-0294708 .. Voya Holdings Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. ....|52-1317217 .. Voya Services Company .... . |Voya Financial, Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. .| 85-1775946 .. Voya Special Investments, Inc. Voya Financial, Inc. ........ Ownership. ..}..0.200 .... |Voya Financial, Inc. ...
. 4832 ...| VOYA FINANCIAL 85-1775946 .. Voya Special Investments, Inc. ........... ReliaStar Life Insurance Company . | Ownership ..49.900 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | eovvvvvveiinn | rvrrriniiiniien | e Voya Special Investments, Inc. .....cccceeeeeens CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.900 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn CYES ] e
I Asterisk I Explanation |




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

YES

AUGUST FILING

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

Explanation:

Bar Code:

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

0

o
—

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

o o
I — E—
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STATEMENT AS OF MARCH 31, 2025 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 [1aDiTiTIeS ... ittt ettt oetenneaeeeees 11,788,661 |...oceceenee 10,874,811
2505. Liability of pension benefits . .2,280,829
2506. Derivative payable ...........cccocouveee. ... 947,092
2507.  Suspense and clearing accounts .................. .... 154,355
2508. Liability of other post-employment DENeTils ......ooooiiiiiiieee e (2,023,033)
2597. Summary of remaining write-ins for Line 25 from overflow page 12,842,611 12,234,055
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Gains released from IMR ...ttt en e enenen [eeeeen e e anene 27,859 | 3,886,905 |...cccveene 5,047,905
2705.  Assumed modified COINSUFANCE FESEIVES ......oiiierueuririieeeeeeeerereaeseeeeeesesesssessessesessssesessesesssesessssssesnsess [orenesnnsssensnnns (3,791,437) [cceec (790,183) ... (14,051,396)
2797. Summary of remaining write-ins for Line 27 from overflow page (3,763,578) 3,096,722 (9,003,491)
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 41,613,235 | 43,391,175
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .

3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas

4. Total gain (I0SS) ON GISPOSAIS .......c.cveveveveuieieiieieteteteeeeeeete et es et easssas s e te s et et essas s st sesesesessasssssssesesesesesssssssssesesesesesssnsasssesas [eoesesesesnseseseeeeeaeieneeaes [ R 136,384

5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas [ R 285,229

6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e

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

8. Deduct CUITENt YEAr'S AEPIECIALION .......c.c.vveeececeeeeeieececeeeeteeeeceeeese s s s sasaeseseses s assesesesesssasassssesssssssssesasssasassssesassssassssssasananas [erssseseeesesananneaas 464,775 | 1,629,095

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 41,148,460 |................. 41,613,235
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 41,148,460 41,613,235

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

1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovrirerirueuerereeninenisieeieeeenes feeeeeeeenns 963,459,676 |............ 1,061,531,985

2. Cost of acquired:

2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 35,985,342 |...ocoeoeee 55,030,413
2.2 Additional investment Made after CQUISITION ...............ceveueeiiieeeieseeecteteecees et e ettt eees s esessesaetesessenesesssssesesesesesnenessssnssass |oeeeeseseseneenennes 525,010 [ 3,124,774

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 ...........cccciiriririririeieierieine st sesns [eoesesneneeeneens 1,307,038 |...cooeice 829,645
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..966,653,003 |... ..963,459,676
12, Total valuation @lIOWANCE .............c.ociiiiii e s e e s e e e s e e e s s e aeaas [rR e R e e e [0 0
13, SUDLOLAl (LINE 11 PIUS LINE 12) ....eviiieiiieieieiei ettt sttt es et s et s s s sns st s ssnsnsesens [eoesnscicesees 966,653,003 |................ 963,459,676
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 966,653,003 963,459,676

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

1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccocueueveveececeeeeeeeeeeeeaeteteseseesaeae et sessasassesesessssassesesenssanassesanas |eeesescseeseens 679,207,266 |............... 648,118,995

2. Cost of acquired:

2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 38,039,754 |....ooeevennn 40,230,343
2.2 Additional investment made after acquisition . JUR F 8,466,890 |.........c....... 56,742,685

3. Capitalized deferred interest and other ............. i e [0 U 0

4. ACCIUAI OF GISCOUNL ......eeeeeeeecececee ettt ettt a ettt et e s e s e s s s s st eses e s s s s s sasas s et et esesess s s s sesesesesessanssasssesesesesnananas [eeeseseseseneaneneeeeas 130,718 [ 1,686

5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens (6,799,754)|....ccceenene (14,831,489)

6. Total gain (I0SS) ON QISPOSAIS .......c.coiieeieeeeeeeieeeeeee et te ettt s e st s et eseses s s st sesesesessananass s s sesesesssssnssssesesesesnanas |oeeeeseseeeaeieseeeseneeeeas 272 |... (663,419)

7.  Deduct amounts reCeived ON AISPOSAS ...........cccovoveueveueueeeciieieseteseaeeee ettt e e s es ettt esesesss s ssssseseseseseassnsssssesesesessssnnns |oeeeeseseeeaeiens 18,639,601 ..o 45,120,013

8. Deduct amortization of premium, depreciation and proportional @MOMZAtON ...................cccueuiuiuieieieeeieieiereieeeee et oot 347,617 | 1,591,495

9. Total foreign exchange change in book/adjusted CArTYiNG VAIUE ..............cceueuruieieeivieiieteeceeeeeee e aeseseses s ssenns |eeeeeeeseeeaeieeeaes 179,649 [ (220,550)
10. Deduct current year's other than temporary impairment rECOGNIZEA .............cocvoveviveveueuieiieeeesieiete et sesens [eeeeeeeeeeeeeeeeeas 997,875 | 3,459,478
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..699,239,702 |... ..679,207,266
12.  Deduct total NONAdMIttEd @MOUNTS .........oiiiiiiie ettt b e b e e b e et e eneeeaeeeaeeeaeesseeseenseenseanseenseensenneanne [oseennenseeiseense e e e e e 0
13. Statement value at end of current period (Line 11 minus Line 12) 699,239,702 679,207,266

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

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 7,142,147 487 |............ 7,546,721,313

2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 318,664,258 |........... 1,159,488,200

3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 6,212,352 |...ccooornee 34,390,878

4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns 11,837,137 | (27,036,443)

5. Total gain (I0SS) ON QISPOSAIS ........cucueiiiieieieeeieieiteiete et ettt ettt e e et s et eseseseses st sesesesesesesessesesesesesesesesesssesesesnnens [oeeeseseesnenanans 1,236,194 |... ..(29,433,238)

6. Deduct consideration for bonds and stocks disposed of . [ 471,418,388 |........... 1,482,637,190

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns IO FOS 9,511,319 | 49,666,920

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 3,391,604 |................. (83,753,255)

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 2,992,296 ..o 7,013,085
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .. e 1,087,227
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cccceceerriririrreeeeierenisieeeeeenes e ©,999,590,802 | 7,142,147 ,487
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 6,999,590,502 7,142 147,487
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 1,554,779,366 |.......ccouec 69,665,483 |............... 114,566,228 |................. (2,294,879)|............ 1,507,583,742 |..veeeeernneeeeeen 0 [ [V 1,554,779, 366
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 2,111,865,363 |.....cccvvnve 87,197,955 |.....ooevnne 132,712,040 |.......cco... (4,407,783)|............ 2,061,943,495 ..o 0 [V S 2,111,865,363
B NAIC B () et bbbttt et [ e 160,930,278 |.....covevneeee 10,040,509 |......cccoveunee 8,668,625 |.....cccveeenne 3,231,436 |.cooenee 165,533,598 ..o 0 o [V O 160,930,278
L 7Y @2 - TP REUEPRRRSTTY SRR 44,652,201 .o 2,934,978 | 868,122 |......ccevenee 6,045,245 |...ccovvnee. 52,764,302 |..cocvveveneccernnieeeenn O [ [V 44,652,201
5. NAIC5 (a)... IO PR 14,886,196 |......ococvrerenne 47,858 | 2,680,310 |....ccccvunee (3,104,938)|.....cccvcvenvne 9,148,806 |...evoeeeeecereeereeeeeen 0 [ [V 14,886,196
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 42,216 0 0 0 42,216 0 42,216
7. Total ICO 3,887,155,620 169,886,783 259,495,325 (530,919) 3,797,016,159 0 3,887,155,620
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 2,454,071,421 230,742,955 |..ooeovinne 3,034,045 |........... 2,325,927,468 |......ooveeieereeeenn 0 o0 2,454,071,421
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 177,643,585 |................... 3,028,635 |................ 20,597,841 154,425,334 177,643,585
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 46,296,954 |...cocovviiine 615,754 |.coooiiricee 1,761,779 | 108,312 o 45,259,241 |0 e [V 46,296,954
R 1 7Y (2 TSP STTTRPSRRTSTT SRR 29,415,082 |..cooveiericirene, 15,461 [ 224 137 | 37,924 |, 29,244,330 |...ooooveiencenienenn 0 Lo [V 29,415,082
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 5,688,377 | [V 158,109 [ 118,101 | 5,648,369 |....ooeeeereenrnneenn 0 oo [V 5,688,377
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 65,504 3,907,722 230 38,358 4,011,354 0 65,504
14.  Total ABS 2,713,180,923 107,132,529 253,485,051 (2,312,305) 2,564,516,096 0 2,713,180,923
PREFERRED STOCK
T8, INAIC T bbb bt b bbbttt st [srre s 28,680,175 |....covvcenne 1,000,000 ..o [V [V 29,680,175 | oeeveeeeecrerrnereeeen 0 [ [V 28,680,175
L 1 7Y (2SSOSR PSPRSTSTT SRR 40,551,862 |.....cccevueee 37,992,688 |.........coovvrii, [V 338,010 [ 78,882,560 |......coeveverrrriieennn 0 [ [V 40,551,862
17.
18.
19.
20.
21, Total Preferred STOCK ..o 69,232,061 38,992,688 0 338,010 108,562,759 0 69,232,061
22. Total ICO, ABS & Preferred Stock 6,669,568,604 316,012,000 512,980,376 (2,505,214) 6,470,095,014 0 6,669,568,604
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ i 49,342 ; NAIC2 $ ooeevereen. 2,534,575 : NAIC3 $ ooceveeeienne 1,372,117 NAIC4 $ oo 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 149,956,033 XXX 149,956,034 833,643 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 21,485,072 |.coeeeene 181,189,461
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.c.eiuiiieieieeeeeecececeeiete ettt s sttt sesess s s s s et eseseseassssssesesesesnns [eeesensenes 4,263,191,298 |.......... 22,700,292,620
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 72,119 | 2,067,338
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens 56,779 | (48,714)
5. Total gain (I0SS) ON QISPOSAIS ........c.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 1,814 | 6,047
6. Deduct consideration received 0N ISPOSAS ................c.eueueuiuiiiieeieiteteteseseeee et et et e et s esessses st s sesesesessssssesssssesesesesssssesssssasesesesnas [reseeseseens 4,134,851,049 |.......... 22,862,021,680
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 149,956,033 |....cccveenve 21,485,072
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 149,956,033 21,485,072
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiN@ 10, PrOT YEAI) ..........cccurveevieeiieeiseeiesesessesessesessesessssessesessssessssessssessesessssessesessesasassans fesssessseessseees 6,339,995
Cost Paid/(Consideration RECEIVEA) 0N AATIIONS ............c.cuvrueieieicieieie ettt a ettt s st s et s e s e s s s s s s s e s s s e s s s e s s s naesnsane ebetsstassseassseees 117,909
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 1,246,502

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiiiieieiteteieiitesetete st ees et ae st st seses et st ss st ses b e bt ss s ses e b e b s s eeses s e b st s s es b e b st ssses s et st ss et ebebessssnsnses febebesssntsteseetann 614,768
Considerations received/(Paid) ON tEIMINALIONS .............cceveiiiiiiieiereiieeeete ettt ettt s st et s s se st et s s s ssesese s s ssssesese s sssssseses et sssssssesesesssnsnsesesess | frtstsetesesnsntasees 818,683
AATIOTHZAtION ...t s et ns thsbeneen st 97,340
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiueueueueririiiisisisteteteseseese sttt tesesese st se st sesesesesese s e s s sebesesesesssssssebeseserannns  febesetasnenens (3,653,501)
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 3,944,330
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 T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 3,944,330
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 2,119,317
3.14 Section 1, Column 18, prior year 3,060,507 .....coovevn (941,190) ..ooveee (941,190)
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 2,119,317
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 3,060,507
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 o (941,190) ..ooovoee (941,190)
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 1,035,551
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 1,035,551
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 1,035,551
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et e et e st e b e e b e e seeans Saeesaeeaasesaeeaaesaeeaesaaeas 0
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 0

Si04



GoIs

SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2025 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
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

ILPT TR SERIES 2019-SURF CLASS C

12574# HC4 ......... CMBX.NA.B.AA i L . 7,000,000 [............ 7,056,419 |............ 6,635,360 |02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ..evvvvvrnnnnnnnnn fornnnniiiiiiiiiiiinn, 0 i, (32,424) 44965L-AL-8 . |Adj % Due 2/11/2041 Mo=1 ...cvvies [T eomiiiiiiii [ 7,056,419 |............ 6,667,784
KEY COMMERCIAL MORTGAGE TRUST
ISERIES 2020-S3 CLASS C 144A Adj %

000000000 .......... CUBX.NA.B.AA i L R, 3,500,000 |............ 3,481,489 |............ 2,728,880 | wevvvrriiiiiiiiins | eeeeeeeiieeeeens CDS: (CMBX.NA.8.AA) .eevvvvvrrinnnnns forniiiiiiiiiiiiiiinee [V 0 |49308V-AE-7 . [Due 9/16/2052 Mo-1 .......evvemmmmennnn |1 eiiiiiiiiiiiiiiiiiiiiiiiiiins |, 3,481,489 |............ 2,728,880
CAL| MORTGAGE TRUST SERIES 2019-
101C CLASS D 144A Adj % Due

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 4,000,000 |............ 4,014,102 |............ 3,073,168 |01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvviviinns foniiiiiiinnne (27,736)|-.eeeeeeenn (51,961)] 129890-AL-3 . [3/10/2039 Mo=1 .....evvvvrmmrmmnnnnnnnns |4 s foviiiinnn, 4,041,838 |............ 3,125,129
WELLS FARGO COMMERCIAL MORTGAG
SERIES 2015-L.C22 CLASS B Adj % Due

000000000 ... CMBX.NA.15.AAA ... 1. ...1,000,000 |... 1,003,086 |... ....980,782 CDS: (CMBX.NA.15.AAA) ... .. 0 |94089T-BE-3 . [9/15/2058 Mo-1 ... . .... 1,008,086 .980,782
BANK SERIES 2018 j

12574409 .......... CVBX.NA.15.AAA .o L R, 3,000,000 |....cennnns 2,072,888 |............ 2,646,621 CDS: (CMBX.NA.15.AAA) (51,961)| 06541K-BF-4 . [Due 5/15/2061 Mo-1 .....ooooeeriiiii |1 oo [ 3,000,624 |............ 2,698,582
PRIMA CAPITAL LTD SERIES 2019-RK1
ICLASS AG 144A 4% Due 4/15/2038 Mo-1

000000000 ... CMBX.NA.15.AAA ... 1. .... 2,647,506 CDS: (CMBX.NA.15.AAA) 0 | 74166G-AE-9 . .... 3,063,661 . 2,647,506

9999999999 - Totals

21,591,645

18,712,317

(55,472)

(136,346)

21,647,117

18,848,663
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

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...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

21,598,293

21,598,293

(0711 - OO TP O PUPEIN RSSO [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 6,648 XXX XXX XXX XXX 6,648
Ending Inventory 3 21,591,645 0 0 0 3 21,591,645
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 3,944,330
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 es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 3,944,330
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 45,482,155
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 (41,537,825)
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 47,328,331

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 (55,714,185)

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 47,222,461

Part B, SECHON 1, COIMN 20 ......uiuiuiuiuieetieetieetsisetsesetessetessesees e s eaees e ees e es b £ e £ e eseh £ ee £t e e e b e ee b b s bbbt eb et febesecbesessesecrnes 184,055

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 47,406,516

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 65,739,535 |....cooennee 53,371,195
2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 300,972,121 |........... 2,679,662,611
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 18,824 | 160,361
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cceieuiieieeeteeeeeeeeieteteteteeease st e st e s eas s s st s esesesessasssassesesesesessssssasasssesesessssssasassssesesesnas [oeseaseseseeesenenens (472, 121) oo 19,686
6. Deduct consideration received ON ISPOSAIS ..............c.cvivcueriueuiiieieeeeieieteteeeseee e s et setesese et es et e sesesesesessesssssesesesesessansasasesssenes [oeesensensnnnas 311,779,287 |............ 2,667,474,318
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 54,479,072 oo 65,739,535
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 54,479,072 65,739,535
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

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

SCHEDULE B - PART 2

1 Location 4 5 6 7 8 9
3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

30343 . . 03/06/2025 .. ....1,500,000 |...

30179 . . 04/19/2022 ..

30303 . . 08/27/2024 ..

30236 . . 04/04/2023 .. 0.

30336 . .01/10/2025 .. ....5,000,000 |...

30351 . . 03/26/2025 .. ....3,500,000 |...

30330 . L02/11/2025 v [ 8BTS [ 5,208 ...

30334 . . 02/07/2025 .. .5,500,000 . 10,623,570
30284 . . 05/16/2024 .. .0 .6,188,986
30338 . . 02/25/2025 .. .1,700,000 .3,289,500
30344 . . 02/25/2025 3,200,000 |...

30295 ... .07/02/2024 ..

30332 ... . 02/21/2025 ..

30339 . . 02/25/2025 ..

30231 . . 03/21/2023 ..

30348 . . 03/05/2025 ..

30118 . . 10/26/2021 ..

30333 . .01/07/2025 ..

30134 . . 12/15/2021 ..

30135 . . 12/15/2021 ..

30186 . . 05/18/2022 ..

30188 ...

. 05/18/2022 ..

... 836,423
.. 14,062,787

30277 . . 02/21/2024 ..

30335 . . 02/07/2025 .. ....1,300,000 |... .. .2,513,834
0599999. Mortgages in good standing - Commercial mortgages-all other 35,985,342 453,055 139,392,572
0899999. Total Mortgages in good standing 35,085,342 453,055 139,392,572
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0

A 12110 P [Py L Ny UUUUUPPPRTUUUUR REPPTPTTTI 01/06/2016 ...evvvves |ovvnnnnniiiiiiiiiiiiiiinnan 4270 |eeeiiiiiiiii s {0 PPy 71,995 [.oiiiiiiiiiiiiii 4,772,308
2999999. Mortgages in process of foreclosure-Commercial mortgages-all other 0 71,955 4,772,308
3299999. Total - Mortgages in the process of foreclosure 0 71,955 4,772,308
3399999 - Totals 35,985,342 525,010 144,164,879

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
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 Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

20136 .o HOLLYWOOD 12/23/2014 .....|...... 01/06/2025 [V (VN R | FORRR  f KRN (VN PO < ) 1) F 9,610 0

29346 SAN DIEGO ... 02/26/2016 ....02/28/2025

30060 San Diego .08/13/2021 .. .02/12/2025

CarIsbad ..

LITTLETON

.07/26/2023 ..
.05/01/2015 ..
12/23/2014

.01/15/2025
.02/21/2025

. ....01/06/2025 ....
..................... 07/01/2021 .....J......02/13/2025

oo ooo

............... 8,925,000 )...vvvvreeeieee O Ol 0

oo ocoo

oo ocoo

oo ooo

.................... 0f.........8,925,000

.......... 8,925,000

oo ocoo

oo ocoo




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

AIE

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0199999. Mortgages closed by repayment 18,308,000 0 0 0 0 0 0 18,297,843 18,307,999 0 0
29101 BIRMINGHAM .....vvvvvvvvvnnnnnnnnnnnnnnnnnnns fevvevvvvennneeec Al s s s 09/10/2014 0 [V 0 0 0

20170 . FTSMITH Lo feneee AR s e Lol 04/29/2015
20171 . HOT SPRINGS ... e AR s e [l 04/29/2015
28926 . PHOENIX ... 04/01/2014
28955 . NOGALES ... 12/06/2013
28956 . 12/06/2013
20661 . SCOTTSDALE .04/03/2017 ..
29780 . Phoenix ... 10/16/2018 ..
30020 . Tempe ... .05/14/2021 ..
30096 . Phoenix ... . JUUT I R 09/17/2021
26814 . FOUNTAIN VALLEY .... JURT RPN R 10/30/2013 )--
27775 . LAKE FOREST e e 10/04/2005
28033 . L0S ANGELES ... 02/02/2007
28405 . SANTA CLARITA . 04/28/2011

28491 . COSTA MESA 09/15/2011
28562 . FOSTER CITY ... 01/20/2012
28832 . 02/26/2013
28835 . LOS ANGELES .02/26/2013 ..

28850 .
28887 .
28902 .

SANTA MONICA
LOS ANGELES
LONG BEACH

.02/26/2013 ..
.05/30/2013 ..
06/26/2013

. 111 443 1...

28903 . . | THOUSAND OAKS ... 06/19/2013 .

28912 . NEWPORT BEACH .... 10/31/2013 .. 107,499 |...
28932 ... ROSEVILLE 08/13/2013

28939 ... SANTA MONICA .. 12/06/2013

28044 ... SAN FRANCISCO ... 12/06/2013

28045 ... PLACENTI 12/06/2013

28946 . SAN DIEGO ... 12/06/2013

28047 . SAN DIEGO .12/06/2013 ..
28048 . EL CAJON .. .12/06/2013 ..
28049 . STANTON ... .12/06/2013 ..

28950 .
28951 .
28986 .
29007 .
20041 .

SAN DIEGO
LA MESA ...
HIGHLAND PARK .
SAN DIEGO
WOODLAND HILLS ..

.12/06/2013 ..
.12/06/2013 ..
12/20/2013
05/09/2014
05/28/2014

O 0O 0O 0O 0000000000000 O0O0O0OO0O0O0O0O0O0O0O0O0DO0OO0OODO0OO0OODO0OO0OOO0OOOOO O OO O O

O 0O 0O 0O 0000000000000 O0O0O0OO0O0O0O0O0O0O0O0O0DO0OO0OODO0OO0OO0DO0OO0O VOO0 O OO OO
O 0 0O 0000000000000 OODODOODODOODODOODODOODOODOODODOOOODOO OO OO
0O 0O 0O 0O 0000000000000 O0O0O0OO0O0O0O0O0O0O0O0O0DO0OO0OODO0OO0OODO0OO0ODOO0OOOOO O OO O O
0O 0O 0O 0O 0000000000000 O0O0O0OO0O0O0O0O0O0O0O0O0DO0OO0OODO0OO0OODO0OO0OOO0O0OOOO0 O OO O O

20049 . TORRANCE ... 08/06/2014

29068 . SACRAMENTO .. 07/30/2014

29070 . TORRANCE 08/06/2014

20082 . RANCHO CORDOVA ... 08/08/2014 ..

20112 . SANTA MONICA .11/06/2014 ..

29129 . LA JOLLA .... 06/01/2015 ..

20158 . SAN BERNARDINO .03/06/2015 ..

20161 . LA PUENTE ... .03/06/2015 ..

20163 . EL MONTE .... 03/06/2015

29165 . COVINA 03/06/2015

20204 . SAN FRANCISCO . 04/01/2015

20205 ... LOS ANGELES ... 05/01/2015

20263 ... YORBA LINDA ... 12/16/2015 N R . 0. . . . . .
20314 OULVER CITY ovvvveeieiiiiiiiiiiiiiiiiiee 12/08/2015 ooifeviieeeaens e | 2,674,529 [.ooiiiiiiannnn [ o [V PP [ o [V PP [ o 0 0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

20321 ...
20349 ...

20388 .
20462 .
20562 .
20563 .
29602 .
29603 .
29607 .
29630 .
20674 .
20732 .
20785 .
20795 .
20821 .
20825 .
20087 .
30253 .

30271 ...
2777502 .

2915802 ...
2016102 ....
2916302 ....
2916502 ....
3004020 ...

3004030 .

28829 .
20081 .
29093 .
20339 .
29708 .

20841 ...
2909302 .
28954 ...

20045 ...

29050 .
20051 .
20413 .

2880904 .
2881004 .
2881204 .

28936 ...

28976 .
20115 .
20377 .
20359 .
20878 .
20890 .
28730 .
28759 .
28762 .

Rialto

. [LAKE FOREST ...

. [ ANAHEIM

. | BOULDER ...

. [ WESTPORT

. [ NORWALK ...

ROSEVILLE
CITY OF INDUSTRY
REDONDO BEACH ...
SAN DIEGO ...

COVINA .
CARLSBAD ..

San Francisco .
Garden Grove ..
Los Angeles ...

Rancho Cucamonga
NORTHRIDGE
Harbor City ...
Long Beach ..
Anaheim ...
Antelope .
San Diego
Los Angeles ...
Buena Park

SAN BERNARDINO ...
LA PUENTE
EL MONTE .
COVINA ....
ANAHEIM ...

DENVER .
PARKER .
BOULDER
ASPEN ...
Denver .
Denver ...

EAST HARTFORD .

VERNON ...
VERNON .
STAMFORD ..

WESTPORT

WASHINGTON ..
WASHINGTON ..
WASHINGTON ..
WASHINGTON ..

Nevark ....
Newark ....
HOLLY100D
ALTAMONTE SPGS
ORLANDO ...

01/05/2016
01/28/2016
05/11/2016

07/13/2017
06/29/2017
08/11/2017
11/01/2017
01/31/2018
07/24/2018
1172172018
12/14/2018

09/06/2023
02/06/2024
08/24/2006
03/06/2015
03/06/2015
03/06/2015
03/06/2015
06/29/1990

06/28/2018
09/25/2019
11/23/2015
12/06/2013
07/15/2014
07/15/2014

10/10/2013
12/05/2013
10/31/2014
03/22/2016
01/11/2016
12/18/2019
12/18/2019
12/03/2012

07/02/2012

... 08/03/2016 ..
.04/03/2017 ..
.04/03/2017 ..

.03/28/2019 ..
.04/26/2019 ..
.11/18/2020 ..

.06/29/1990 ..
.01/09/2013 ..
.07/29/2014 ..
12/2472014 ..
.. 01/06/2016 ..

.07/15/2014 ..
... 07/20/2016 ..

12/19/2012 ..
12/19/2012 ..
12/19/2012 ..

.07/02/2012 ..

) IR 18,118,036 |....
.. 335,761 |....
...459,638 |....
...399,647 |....
...403,399 |....
482,917 |....
...1,433,678 |....

...429,140 |....
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

28901 . WELLINGTON ©.vvvvieeeveviiiieeeevviieees Jevvneneeeeenne Flev e s 08/01/2013 0. L0 L0 L0 L0 .0
28921 . 07/30/2013 0. L0 L0 I L0 ...0
28922 . NEWPORT RICHEY .. 07/30/2013 0. L0 L0 L0 L0 .0
28927 . BRADENTON ...... .04/01/2014 .. 0 0 .0 .0 0 0
28957 . WEST PALM BEACH . .12/06/2013 .. 0 0 .0 L0f 0 0
28958 . WEST PALM BEACH . .12/06/2013 .. 0 0 .0 .0 0 0
28959 . WEST PALM BEACH .... 12/06/2013 0. L0 L0 L0 L0 .0
29109 . MIAMI 01/02/2015 0. L0 L0 I L0 ...0
29174 . ST. AUGUSTINE . 03/30/2015 0. L0 L0 L0 L0 .0
29176 . ST. AUGUSTINE ... 03/30/2015 0. L0 L0 I L0 ...0
20177 . JACKSONVILLE 03/30/2015 0. L0 L0 L0 L0 .0
29178 . JACKSONVILLE .. 03/30/2015 0. L0 L0 I L0 ...0
29179 . ORANGE PARK ... 03/30/2015 0. L0 L0 L0 L0 .0
29180 . JACKSONVILLE .. 03/30/2015 0. L0 L0 I L0 ...0
29181 . PONTE VEDRA . .03/3072015 .. 0 0 .0 L0f 0 0
29182 . JACKSONVILLE .. .08/30/2015 .. 0 0 .0 .0 0 0
29183 . JACKSONVILLE .. .03/3072015 .. . 0 0 .0 L0f 0 0
29184 . . | JACKSONVILLE 03/30/2015 510,893 |.... 0. L0 L0 I L0 ...0
29185 . JACKSONVILLE 03/30/2015 ...422,042 (... 0. L0 L0 L0 L0 .0
29186 . JACKSONVILLE 03/30/2015 ...544,212 ... 0. L0 L0 I L0 ...0
29187 . JACKSONVILLE 03/30/2015 ...322,085 |.... 0. L0 L0 L0 L0 .0
29188 . JACKSONVILLE 03/30/2015 0. L0 L0 I L0 ...0
29189 . JACKSONVILLE 03/30/2015 0. L0 L0 L0 L0 .0
29190 . JACKSONVILLE 03/30/2015 0. L0 L0 I L0 ...0
29191 . JACKSONVILLE 03/30/2015 0. L0 L0 L0 L0 .0
29192 . ST. AUGUSTINE . .08/30/2015 .. 0 0 .0 .0 0 0
29193 . JACKSONVILLE .. .03/30/72015 .. 0 0 .0 L0f 0 0
29194 . JACKSONVILLE .08/30/2015 .. 0 0 .0 .0 0 0
29212 . MIAMIE ... .05/08/2015 .. 0 0 .0 L0f 0 0
29228 . GREENACRES .06/24/2015 .. 0 0 .0 .0 0 0
29320 ... MAITLAND ©.vvvviiiniiinienneeeenineeeees fevvnneeeeeeee Pl e s 01/13/2016 0. L0 L0 L0 L0 .0
2949 ... LAKE WORTH ~.eeeeeeeeeeeeeeeeeeneeee Jeemmeeeeeemes Pl e s 01/09/2017 0. L0 L0 I L0 ...0
29534 ... CORAL GABLES ......evvvnvrvvvinnnnnievinnnns Jovvnnneveennnen Flovein e s 02/08/2017 0. L0 L0 L0 L0 .0
29535 . JACKSONVILLE BEACH ...eeeeeeeeeeeenmn Jeemmmeeeeeeenes Pl e s e 03/02/2017 0. L0 L0 I L0 ...0
29779 . Palmetto ...ooovvvevveiiiiiiiniiiniiiiiiinns v Fle e [ 10/16/2018 0. L0 L0 L0 L0 .0
29801 . Palm Bay 03/15/2019 0. L0 L0 I L0 ...0
29803 . Daytona Beach . .01/30/72019 .. 0 0 .0 L0f 0 0
29805 . Or lando .01/30/2019 .. 0 0 .0 .0 0 0
29808 . Or lando .01/30/72019 .. 0 0 .0 L0f 0 0
29850 . Miami .. ... 08/01/2019 .. 0 0 .0 .0 0 0
29921 . Or lando .. 01/16/2020 .. 0 0 .0 L0f 0 0
29947 ... Orlando ... 01/16/2020 0. L0 L0 I L0 ...0
29948 ... Orlando ... 01/16/2020 0. L0 L0 L0 L0 .0
29949 ... Orlando ... 01/16/2020 0. L0 L0 I L0 ...0
29950 ... Orlando ... 01/16/2020 0. L0 L0 L0 L0 .0
29951 ... Orlando ... 01/16/2020 0. L0 L0 I L0 ...0
29952 ... . |Orlando . 01/16/2020 0. L0 L0 L0 L0 .0
30161 ... . |Palm Bay 03/10/2022 0. L0 L0 I L0 ...0
30207 . Medley 08/10/2022 0. L0 L0 L0 L0 .0
30300 . Gainesville .07/08/2024 .. 0 0 .0 .0 0 0
4038720 ... TAMPA .. 02/07/1997 0. 0. 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

28604 .
20831 .
20979 .
28833 .
29609 .
20807 .
28862 .
28920 .
30037 .
20079 .
30077 .

28532 ...

28787 ...

20118 .
20083 .
20875 .
20880 .
20893 .

2679804 .

28479 ...

28849 .
20453 .
20898 .
30304 .

2884902 .

28984 .
20043 .
30057 .
30193 .
30238 .
29705 .
20885 .
20999 .
28028 .
28924 .
28925 .
28974 .
20454 .
20455 .
20619 .
20753 .
20857 .

20940 ...
20041 ...

20086 .
30196 .
30306 .
2802802
29001 .
28866 .
29116 .

. |Evansville

.| LEAWOOD ...

. |BEVERLY ...

. | SILVER SPRINGS ..

. [NAGS HEAD ...

BRUNSHICK ...
Marietta ....
Morrow ....

HONOLULU
Honolulu
Nampa ...
CHICAGO
WARREN ...
Chicago ...
INDIANAPOLIS ..

LEAWOOD ...

WICHITA
Over land Park
Richmond ..
Louisville
Kenner

FREDERICK
SILVER SPRINGS ..
HYATTSVILLE
Ellicott City .
Beltsville ....

ANN ARBOR ...
Livonia ...
Sterling Heights
Auburn Hills ..
Van Buren Tounship
Saint Paul
Sartel |
Saint Paul ..
NAGS HEAD ...
CEDAR POINT .
NEWPORT ...
RALEIGH ...
CHARLOTTE
CHARLOTTE
Wilmington ..
Candler ...
Lincolnton ..
Grahanm ....
Graham ...
Char lotte
Hendersonville ..
Raleigh

ELKHORN ...
MORRISON
HOLMDEL ...

04/20/2012
06/06/2019
08/27/2020

04/04/2013
08/23/2013
12/14/2021
08/01/2014
10/06/2021
01/17/2012
10/25/2012
11/18/2014

11/01/2019
12/19/2012
09/28/2011
07/11/2013
06/24/2016
10/28/2019
07/19/2024
06/06/2014

04/20/2018
11/01/2019
12/17/2020
12/21/2006
04/01/2014
04/01/2014

09/25/2019
02/25/2020
02/25/2020
10/15/2020
07/14/2022
08/01/2024
06/03/2014
02/21/2014

01/15/2015

.02/26/2013 ..
... 0772772017 ..
.01/24/2019 ..

....10/23/2020 ..
... 10/16/2019 ..
.. 1071672019 ..

.12/18/2013 ..
.05/25/2021 ..
.07/02/2021 ..
.06/14/2022 ..
.03/06/2023 ..

1172572013 ..
... 07/06/2016 ..
... 07/06/2016 ..
... 10/05/2017 ..
.. 0873172018 ..

.05/08/2013 ..

..1,379,912 ...
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

29120 .
20131 .

20133 ...

20497 .
20544 .
29605 .
20658 .
20810 .
30000 .
30004 .
2881104
28391 .
20855 .
20861 .
30029 .
30115 .
30184 .
30263 .
20009 .
28705 .
28871 .
28914 .
28915 .
28916 .
28953 .
20014 .
20405 .
20763 .
28561 .
28961 .
20242 .
28919 .
20829 .
28379 .
28716 .
28900 .
28979 .
20046 .
20149 .
20150 .
20151 .
20152 .
29153 .
20156 .

20524 ...
20637 ...
20538 ...
20539 ...

20540 .
20664 .

29755 ...

. | Wayne Tounship

. | NEW YORK .

. | WILLOW GROVE

KINNELON ..
WYCKOFF ...
MIDLAND PARK ..
SUMMIT ...
HOBOKEN ...
Morristown
New Milford
Livingston

West Windsor ..
WESTFIELD
LAS VEGAS ...
Henderson ...
Sparks
Las Vegas
Henderson
Las Vegas
Las Vegas ...
WOODHAVEN ...
SCARSDALE ...

LAKEWOOD .
Brooklyn ....

BROADVIEW HEIGHTS .
CINCINNATI ...
OLMSTEAD FALLS ..
EUGENE ....
Portland ..
FRANKLIN PARK ....

HORSHAM
NEW CASTLE
ALLENTOMN ...
MECHANICSBURG .
MECHANICSBURG .
LANCASTER ...
LANCASTER ...
CAMP HILL ...
CAMP HILL ...
EAST UNION TONNSHIP ..
JENKINS TOUNSHIP
PITTSTON TOWNSHIP ..
JENKINS TOUNSHIP ...
HANOVER ...
Hazleton ..
Warrington ..

12/15/2014
12/16/2014
12/15/2014

12/14/2017
03/27/2019
11/09/2020
02/10/2021
12/19/2012
03/30/2011
07/10/2019
08/01/2019

02/02/2024
07/28/2014
12/21/2012
05/09/2013
08/27/2013
08/27/2013
08/27/2013
12/06/2013

12/28/2015
08/13/2013
04/08/2019
09/13/2011
10/02/2012
06/28/2013

02/02/2015
02/02/2015
02/02/2015
12/16/2016
01/25/2017
01/25/2017
01/25/2017
01/25/2017

09/27/2018

.02/15/2017 ..
.02/27/2017 ..
07/28/2017 ..

.04/27/2021 ..
.11/06/2021 ..
.06/09/2022 ..

.05/08/2014 ..
... 05/16/2016 ..
... 08/09/2018 ..

.05/03/2012 ..
.12/06/2013 ..

.12/09/2013 ..
.09/11/2014 ..
.02/02/2015 ..
.02/02/2015 ..
.02/02/2015 ..

01/11/2018 ..

1,814,727 .

&
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

30032 .. [EXTON i [ PR [ 05/06/2021 L0 L0 L0 .0
30090 . EAST UNION TONNSHIP .. 10/22/2021 L0 I L0 ...0
30091 . PITTSTON TOWNSHIP .. 10/22/2021 L0 L0 L0 .0
30092 . HANOVER ........... 1072272021 .. 0 .0 0 0
30093 . JENKINS TONNSHIP 1072272021 .. 0 L0f 0 0
30094 . HANOVER ... 1072272021 .. 0 .0 0 0
30095 . Hazleton .. 10/22/2021 L0 L0 L0 .0
30172 . Pittsburgh .oooeeeeeeeeeeeeieeeceeis e PR e e 05/05/2022 L0 I L0 ...0
30215 . Pittston .... 10/20/2022 L0 L0 L0 .0
28923 . SPARTANBURG . 08/23/2013 L0 I L0 ...0
29836 . Lake Wylie .. 06/25/2019 L0 L0 L0 .0
29867 . Greenville .. 10/29/2019 L0 I L0 ...0
29904 . Charleston .. 01/02/2020 L0 L0 L0 .0
29959 . Mt. Pleasant 02/13/2020 L0 I L0 ...0
28079 . MURFREESBORO .06/22/2007 .. 0 L0f 0 0
28763 . AUSTIN . .09/28/2012 .. 0 .0 0 0
28858 . HOUSTON .02/27/2013 .. 0 L0f 0 0
28960 . VICTORIA . 12/06/2013 107,102 |.... L0 I L0 ...0
29166 . LUFKIN . 04/29/2015 ...544,604 |.... L0 L0 L0 .0
29169 . WACO ... 04/29/2015 ...233,401 |.... L0 I L0 ...0
29274 . WOODLANDS ... 12/17/2015 ...258,391 [.... L0 L0 L0 .0
29276 . WOODLANDS ... 12/17/2015 L0 I L0 ...0
29277 . 12/17/2015 L0 L0 L0 .0
29278 . WOODLANDS ... 12/17/2015 L0 I L0 ...0
29279 . SPRING 12/17/2015 L0 L0 L0 .0
29280 . WOODLANDS 12/17/2015 .. 0 .0 0 0
29282 . COPPELL 12/17/2015 .. 0 L0f 0 0
29283 . SPRING ... 12/17/2015 .. 0 .0 0 0
29284 . MANSF IELD 12/17/2015 .. 0 L0f 0 0
29325 . SAN ANTONIO . 09/01/2016 .. 0 .0 0 0
29500 . HOUSTON 05/31/2018 L0 L0 L0 .0
29617 . Mesquite . 08/30/2017 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
30219 . Kingwood 1270172022 .. 0 L0f 0 0
30244 . Garland ... .06/27/2023 .. 0 .0 0 0
30262 . Grapevine .02/02/2024 .. 0 L0f 0 0
30274 . Granbury . .02/13/2024 .. 0 .0 0 0
2885802 . HOUSTON .02/04/2016 .. 0 L0f 0 0
28905 ... 07/19/2013 L0 I L0 ...0
29366 . SALT LAKE CITY .. 01/28/2016 L0 L0 L0 .0
294% . MURRAY 11/09/2016 L0 I L0 ...0
29546 . SALT LAKE CITY 03/01/2017 L0 L0 L0 .0
29778 . West Valley City woveeveeeemmnnieeeeeenis Jeereeeeeeeeen U e s 10/16/2018 L0 I L0 ...0
30024 . Provo ... 03/17/2021 L0 L0 L0 .0
30052 . .. |Provo ... 05/26/2021 L0 I L0 ...0
30076 . . |Lehi 09/27/2021 L0 L0 L0 .0
30159 . Taylorsville .04/11/2022 .. 0 .0 0 0
2954602 ... Salt Lake City ..... 05/01/2017 0. 0. 0. .0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

2859 ... . | NORFOLK ... 04/03/2012 0. 0. ..0.. 0. .0
28876 ... . | RICHUOND .. 05/08/2013 ..0f. ..0f. 0. 0. .0
28952 . HAMPTON ... 12/06/2013 0. 0. ..0.. 0. .0
28%62 . FAIRFAX ... .12/06/2013 .. 0 .0 .0 0 0
29105 . ARLINGTON HEIGHTS . ... 10/01/2014 .. 0 .0 .0 0 0
20492 . CHANTILLY ... .. 11/09/2016 .. 0 .0 .0 0 0
20685 . Urbanna 02/15/2018 0. 0. ..0.. 0. .0
20686 . .. [Topping ... 02/15/2018 .0} ..0f. 0. 0. .0
28761 . . | SEATTLE ... 06/01/2012 0. 0. ..0.. 0. .0
28990 . BELLEVUE . 09/10/2014 ..0f. ..0f. 0. 0. .0
20412 . LYNIOOD ... 06/28/2016 0. 0. ..0.. 0. .0
20657 . Olympia ... 12/01/2017 .0} ..0f. 0. 0. .0
20920 . Seatac .... 01/30/2020 0. 0. ..0.. 0. .0
28798 . HOWARD ... 11/15/2012 ..0f. ..0f. 0. 0. .0
20072 . HOWARD . .07/28/2014 .. 0 .0 .0 0 0
20121 . MILWAUKEE .02/20/2015 .. 0 .0 .0 0 0
20318 . WAUKESHA . 02/11/2016 . .01, . .0].. 0. .01, .0
0299999. Mortgages W|th partial repayments 677 276,902 2,44 0 0 2,441 0 10,708,868 0 0
0130 oo | HOUSTON .vvveeiiiiiiiiiiciiiiiinecciiien |ovvninieneennnns PPN AP UUTURS FTTT 12/09/2014 ..o foeeiiiiiis e L L | [ 1,307,038 [ 0. (1,307,038)]..0vvvvvennnnnnnnnns [0 PN [ P 2,995,562 [...uuuuuiiininnnnnns [0 PP PPPPR L N 0
0499999. Mortgages transferred 4,302,599 0 1,307,038 0 (1,307,038)f 0 0 2,995,562 0 0
0599999 - Totals 699,887,500 2,41 1,307,038 0 (1,304,597)| 0 18,297,843 32,012,429 0 0
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STATEMENT AS OF MARCH 31, 2025 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 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
INTOWN 2022 STAY SERIES 2022-STAY CLASS E 144A  9.351%
46117N-AJ-1 s INTONN 2022 STAY SERIES 2022-STAY CLASS E 144A  9.351% 08/15/39 . [BOSTON .....cccvvvunnivrriinnnniiiiiiiiineneens [ MA.......... 08/15/39 .iiviiiiiiiiiiii e e 1F .03/02/2023 ... |ocoeeee e [ 7,369,785 [oeiiiiiiiiiiiiiiiis L N L0 [ 0.000
MORGAN STANLEY CAPITAL | TRUST SERIES 2020-CNP CLASS D 144A MORGAN STANLEY CAPITAL | TRUST SERIES 2020-CNP CLASS D
61770Y-AJ-4 ......... 2.428% 04/05/42 | 144A 0 2.428% 04/05/42 oo e 300 e .05/06/2020 ... ... 1,750,618 |... ...0.000
BX TRUST SERIES 2022-CL5 C
05609X-AE-1 ......... BX TRUST SERIES 2022-CL5 CLASS C 144A 6.79% Due 10/13/2027 Mo-1 ... |BOSTON .....ouviivivvnnnniiiiiininiiiiiiininns Jovnnnns VA.......... PP PPPPPPPIN FPPPRTTN 1 LHPPOUUUORY O .10/06/2022 ... ceenee e [ 1,001,959 [ [ P [0 T U 0.000
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC Designation Assigned by the SVO - Unaffiliated 10,122,362 0 0 0 XXX

BALP20-04-8 . NAUTIC PARTNERS X KP WILMINGTON ... ..|NAUTIC PARTNERS IX KP . |---.02/2172020 ... ..121,610 .0 ... 187,185 |... 0.130
BALP20-07-1 ......... HELLMAN & FRIEDMAN CAP PTNS IX .. GRAND CAYMAN . ...|HELLMAN & FRIEDMAN CAP PTNS IX .. . |....04/07/2020 ... 0. ... 109,651 |... ...0.030
BALP20-10-5 ......... VISTA FOUNDATION FUND IV GRAND CAYMAN . .| VISTA FOUNDATION FUND IV .... ....07/24/2020 ...[...... ... 117,894 .0 ... 354,905 |... ...0.080
BALP20-11-3 . ..| KINDERHOOK CAPITAL FUND VI .. WILMINGTON . KINDERHOOK CAPITAL FUND VI . ..07/31/2020 . .170,906 |.. .0 | ,016,133 0.220
BALP20-13-9 .........|GREEN EQUITY INVESTORS VIII LP .. WILMINGTON . GREEN EQUITY INVESTORS VIII LP .. ..10/21/2020 . . 0| ...890,345 0.100
BALP20-16-2 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . STONEPEAK INFRASTRUCTURE FUND IV LP . ..12/30/2020 . .0 | 916,056 0.020
BALP20-17-0 . ..|SILVER LAKE PARTNERS VI LP .. WILMINGTON . SILVER LAKE PARTNERS VI LP . ..01/06/2021 . 0| 198,763 0.010
BALP20-19-6 . ..| ARES CORPORATE OPP FUND VI LP . WILMINGTON . ARES CORPORATE OPP FUND VI LP . ..03/01/2021 . .0 | 435,000 0.040
BALP20-20-4 .........|NEW MOUNTAIN PARTNERS VI LP .... WILMINGTON . NEW MOUNTAIN PARTNERS VI LP ... ..03/10/2021 . 0| 357,374 0.040
BALP20-21-2 .........|GUIDEPOST GROWTH EQUITY I11-A LP WILMINGTON . GUIDEPOST GROWTH EQUITY I11-A LP ..03/10/2021 . .0 | . 75,000 1.040
BALP20-22-0 ..| THOMAS BRAVO FUND LP XIV LP . WILMINGTON . THOMAS BRAVO FUND LP XIV LP ... ..04/15/2021 . .. 0| 414,049 0.030
BALP20-26-1 . ..|PEAK ROCK CAPITAL FUND I LP . WILMINGTON . PEAK ROCK CAPITAL FUND 111 LP ..07/13/2021 . .229,681 |.. .0 | 633, 100 0.100
BALP20-27-9 .........| INSIGHT PARTNERS XII LP ... GRAND CAYMAN . INSIGHT PARTNERS XII LP ..... ..07/16/2021 . .130,000 |.. 0| 197,500 0.010
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V LUXEMBOURG . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . .0 | 790,512 0.050
BALP20-29-5 ..| THE RESOLUTE FUND V LP .. NEW YORK . THE RESOLUTE FUND V LP . ..00/07/2021 . 0| 304,711 0.050
BALP20-30-3 .........|CLAYTON DUBLIER & RICE FUND .. | GRAND CAYMAN . CLAYTON DUBLIER & RICE FUNI ..09/23/2021 . . .0 | 382,112 0.020
BALP20-32-9 ..| CHARLESBANK EQUITY FUND X ... . |BOSTON ...... CHARLESBANK EQUITY FUND X ... ..00727/2021 . 179,901 |.. 0| 476,430 0.090
BALP20-33-7 ..| GENSTAR CAPITAL PARTNERS X WILMINGTON . GENSTAR CAPITAL PARTNERS X . ..10/04/2021 . 8,380 |.. .0 | 124,253 0.030
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI ... . | GRAND CAYMAN . ...|ROARK CAPITAL PARTNERS VI ... . [-..01/03/2022 ... |...... ... 8,673 .0 ...870,032 |... ...0.080
BALP20-39-4 .........|THOMAS H. LEE EQUITY IX LP .. WILMINGTON . .| THOMAS H. LEE EQUITY IX LP .... ....01/14/2022 ...|...... ....213,12%5 0. ... 309,046 |... ...0.070
BALP20-40-2 .........[NAUTIC PARTNERS X LP WILMINGTON . NAUTIC PARTNERS X LP ..01/721/2022 . 147,215 |.. 0| 494,341 0.100
BALP20-43-6 .........|KKR GLBL INFRASTRUCTURE INVEST IV . LUXEMBOURG . ..|KKR GLBL INFRASTRUCTURE INVEST IV . . |....0472172022 ... .... 123,833 0. ...598,453 |... ...0.020
BALP20-47-7 . ..| THE VERITAS CAPITAL FUND VIII LP WILMINGTON . .| THE VERITAS CAPITAL FUND VIIT LP .. ....07/01/2022 ... ....5,651 .0 ...418,208 |... ...0.020
BALP20-48-5 .........[HG SATURN 3 A LP ....covvviiieeens ST. PETER PORT . .GGY. HG SATURN 3 A LP w.evviiiiiiiiinneee ..07/01/2022 . 6,182 |.. .0 | 1,134,201 0.020
BALP20-52-7 ..| THOMA BRAVO DISCOVER FUND IV LP . WILMINGTON . L DE.. THOMA BRAVO DISCOVER FUND IV LP . ..12/08/2022 . ..65,854 |.. 0| ...401,866 0.030
BALP20-58-4 .........[EQT X NO 2 USD SCSP ........cevvvneee LUXEMBOURG . LLUX. EQT X NO 2 USD SCSP ....eevvvvvnnee ..05/24/2023 . .320,530 |.. .0 | 1,315,201 0.040
BALP20-60-0 . ..| AUDAX PRIVATE EQUITY FUND VII-A LP WILMINGTON . L DE.. AUDAX PRIVATE EQUITY FUND VII-A LP ..08/07/2023 . 196,738 |.. 0| 1,208,353 0.130
BALP20-61-8 . ..| GREEN EQUITY INVESTORS IX LP .. WILMINGTON . .DE.. GREEN EQUITY INVESTORS IX LP .. ..08/15/2023 . . 406,905 |.. .0 | 1,180,391 0.040
BALP20-63-4 .........[ALTOR FUND VI ......ccceeennnnns STOCKHOLM .. .SIE. ALTOR FUND VI oot ..08/22/2023 . 142,104 |.. 0| 1,682,901 0.080
BALP20-64-2 .........|BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .DE.. BROOKF IELD INFRASTRUCTURE FD V ..09/15/2023 . .. 54,348 |.. .0 | .1,554,042 0.010
BALP20-65-9 .........|GLOBAL INFRASTRUCTURE PARTNERS V WILMINGTON . L DE.. GLOBAL INFRASTRUCTURE PARTNERS V ..09/28/2023 . 225,383 |.. 0| 2,109,535 0.040
BALP20-66-7 . .| FRANCISCO PARTNERS VII LP ...... GRAND CAYMAN . FRANCISCO PARTNERS VII LP ...... ..11/08/2023 . ..29,000 |.. .0 | 1,632,000 0.030
BALP20-67-5 GENSTAR CAPITAL PARTNERS XI LP ... WILMINGTON ... ..| GENSTAR CAPITAL PARTNERS XI LP .. o 1170772023 ... .... 109,528 .0 2,210,807 |... ...0.020
BALP20-68-3 . ..| ALPINE INVESTORS IX LP WILMINGTON . .| ALPINE INVESTORS IX LP ....12/15/2023 ... ..121,410 0. 1,315,105 |... ...0.09
BALP95-75-0 ..| GREEN EQUITY INVESTORS VII LP . WILMINGTON . GREEN EQUITY INVESTORS VII LP ..05/12/2017 . 2 0| ...572,068 0.090
BALP97-87-1 . ..| CHARLESBANK CAP PTNS IX LP BOSTON ..| CHARLESBANK CAP PTNS IX LP .|....07/16/2018 ... 0. 417,758 ... ...0.070
BALP97-98-8 . ..| STONEPEAK INFRASTRUCTURE PTNRS 11 ... WILMINGTON . .| STONEPEAK  INFRASTRUCTURE PTNRS [11 ... ....02/22/2018 ... .0 ... 723,561 |... ...0.080
BALP98-32-5 ..|BROOKFIELD INFRASTRUCTURE FUND IV LP . WILMINGTON . BROOKF IELD INFRASTRUCTURE FUND IV LP ..00/13/2019 . .0 | 461,170 0.010
BALP98-43-2 ..| GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ... ..07/03/2019 . 0| 363,764 0.060
BALP98-45-7 ..| GENSTAR X OPPORTUNITIES | .. WILMINGTON . GENSTAR IX OPPORTUNITIES | . ..07/08/2019 . .0 | . 78,230 0.070
BALP98-55-6 .........|VISTA EQUITY PARTNERS FUND VI GRAND CAYMAN . VISTA EQUITY PARTNERS FUND VI .. ..01/24/2019 . 0| 338,464 0.020
BALP98-56-4 .........| AMERICAN SECURITIES PARTNERS VIII WILMINGTON . AMERICAN SECURITIES PARTNERS VIII . ..03/28/2019 . .0 | ... 236,272 0.010
BALP98-57-2 .........| APOLLO HYBRID VALUE FUND .. WILMINGTON . APOLLO HYBRID VALUE FUND .... ..03/29/2019 . 0| ,518,182 0.160
BALP98-58-0 . ..|FS EQUITY PARTNERS VI 11 WILMINGTON . FS EQUITY PARTNERS VIII .. ..04/25/2019 . .0 | .. 325,092 0.150
BALP98-59-8 .........|EQT INFRASTRUCTURE IV ... LUXEMBOURG . EQT INFRASTRUCTURE IV ..... ..06/05/2019 . .0 | 417,900 0.070
BALP98-66-3 . .| PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . PEAK ROCK CAPITAL CREDIT FUND |1 ..03/06/2018 . .0 | . 49,028 0.220
BALP98-68-9 ......... BRYNIOOD PARTNERS V111 . | WILMINGTON . . .| BRYNWOOD PARTNERS V111 ...04/20/2018 ... .0 .. ... 157,524 |... ...0.600
BALP98-69-7 KKR GLOBAL INFRASTRUCTURE INVEST 111 ...eevvvvvvvvvvnninninnnnniinnnnnnnns GRAND CAYMAN .......ooovveeeeeneenenneennnnnn [ CYM........... KKR GLOBAL INFRASTRUCTURE INVEST 111 .ooevvvvvvvvvniiiiiiiinns foviiiiiins veveeenn o 12/03/2018 ... [ 407,369 |...oooeeieennnns 0.060
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BALP98-75-4 .........| QUAD-C PARTNER IX MINNEAPOLIS .. .| QUAD-C PARTNER IX ....04/26/2017 ... .0 . ... 78,548 |... ...0.1%0
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VIII WILMINGTON . GENSTAR CAPITAL PTNRS VIII . ..04/28/2017 . .0 343,092 0.270
BALP98-93-7 ..|APOLLO INVESTMENT FUND IX ... WILMINGTON . APOLLO INVESTMENT FUND IX ... ..03/15/2019 . .0 537,387 0.020
BALP98-95-2 .........|ENCAP ENERGY CAPITAL FUND XI .. HOUSTON .. ENCAP ENERGY CAPITAL FUND XI .. ..07/17/2017 . .0 330,775 0.030
BALP98-97-8 . .| TAILWIND CAPITAL PARTNERS |11 LI WILMINGTON . TAILWIND CAPITAL PARTNERS 11 LP .. ..09/27/2018 . .0 411,552 0.190
BALP98-98-6 . ..| GENSTAR V111 OPPORTUNITIES FUND | WILMINGTON . GENSTAR VII1 OPPORTUNITIES FUND | . ..10/05/2017 . .0 . 80,049 0.210
BALP99-16-6 . ..| K3 PRIVATE INVESTORS LP ......... WILMINGTON . K3 PRIVATE INVESTORS LP ........... ..07/18/2016 . .0 151,412 0.240
BALP99-18-2 .. .| VISTA EQUITY PARTNERS FUND VI ... GRAND CAYMAN . VISTA EQUITY PARTNERS FUND VI ... ..06/28/2016 . .0 324,929 0.030
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VII1 GRAND CAYMAN . HELLMAN & FRIEDMAN INVESTORS VIII . ..09/01/2016 . .0 510,766 0.120
BALP99-55-4 FFL CAPITAL PARTNERS IV LP ........ SAN FRANCISCO FFL CAPITAL PARTNERS IV LP .......... ..03/25/2015 . .0 431,698 0.630
BALP99-59-6 .........|BROOKFIELD INFRASTRUCTURE FND I11B ... .. | WILMINGTON ... ..|BROOKFIELD INFRASTRUCTURE FND I11B .|-...05/16/2016 ... .0 . .. 474,237 |... ...0.030
BALP99-68-7 . ..|METALMARK CAP PARTNERS |1 LP .. . | NEW YORK .| METALMARK CAP PARTNERS |1 LP .. ....12/11/2014 ... .0 ...619,453 |... ... 1.260
BALP99-74-5 .........|FS EQUITY PARTNERS VII LP ... LOS ANGELES FS EQUITY PARTNERS VII LP ... ..11/03/2014 . .0 ... 191,692 0.470
BALP99-76-0 . ..| QUANTUM ENERGY PARTNERS VI LP . HOUSTON ... QUANTUM ENERGY PARTNERS VI LP ..02/02/2015 . .0 1,748,936 0.320
BALP20-72-5 .........|SILVER LAKE PARTNERS VII LP ... WILMINGTON . ..| SILVER LAKE PARTNERS VII LP ... .|-...01/04/2024 ... . .0 . 1,396,961 |... ...0.010
BALP20-73-3 .........| OCEANSOUND PARTNERS FUND II LP ... WILMINGTON ... .| OCEANSOUND PARTNERS FUND |1 LP .. ....01/10/2024 ... ..., 229,431 .0 ... 966,314 |... ...0.170
BALP20-74-1 ..|KAYNE SENIOR CREDIT V ... LOS ANGELES KAYNE SENIOR CREDIT V ..... ..01/18/2024 . .. 93,750 |.. .0 1,218,750 0.540
BALP20-75-8 . ..|EQT INFRASTRUCTURE VI ... LUXEMBOURG . EQT INFRASTRUCTURE VI ..... ..01/25/2024 . .. 67,153 |.. .0 2,612,456 0.060
BALP20-76-6 . ..|NORWEST MEZZANINE PARTNERS V LP . WILMINGTON . NORWEST MEZZANINE PARTNERS V LP . ..02/02/2024 . L 145 | .0 1,668,417 2.100
BALP20-78-2 . ..| THE RESOLUTE FUND VI LP ......... NEW YORK THE RESOLUTE FUND VI LP ........... ..03/01/2024 . 274,190 |.. .0 1,497,668 0.040
BALP20-81-6 . ..|H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . H.1.G. WHITEHORSE MIDDLE MARKE LP . ..04/15/2024 . 135,185 |.. .0 1,348,674 1.340
BALP20-83-2 .........|CARLYLE CREDIT OPPORTUNITIES |11 LP WILMINGTON . CARLYLE CREDIT OPPORTUNITIES 111 LP . ..05/28/2024 . 190,246 |.. .0 1,248,674 0.000
BALP20-85-7 . ..|NEW MOUNTAIN PARTNERS VII LP WILMINGTON . NEW MOUNTAIN PARTNERS VII LP ..08/27/2024 . .. 79,637 |.. .0 2,135,965 0.020
BALP20-90-7 . L TAXV-ALPLP i WILMINGTON . TAXV-ALPLP i ..02/10/2025 . .20 .0 2,200,000 0.000
BALP20-91-5 .........|FRANCISCO PARTNERS AGILITY III LP .. GRAND CAYMAN . FRANCISCO PARTNERS AGILITY 111 LP . ..03/05/2025 . 0. .0 ... 489,500 0.000
BALP20-92-3 ..|FS EQUITY PARTNERS IX LP ....... WILMINGTON . FS EQUITY PARTNERS IX LP ....... ..03/20/2025 . 0. .0 2,354,704 0.000
BALP20-93-1 ..|HIG CAPITAL PARTNERS VII-A LP . WILMINGTON . HIG CAPITAL PARTNERS VII-A LP ..03/28/2025 . 0. .0 ...609,375 0.000
BALP26-NA-6 . ..| 26N PRIVATE EQUITY PARTNERS | Lf . | WILMINGTON . 26N PRIVATE EQUITY PARTNERS | LP ..03/25/2025 . 0. .0 354,027 0.210
BALPCE-RB-2 .........| CERBERUS RPL FOO LP ... WILMINGTON . CERBERUS RPL FOO LP ..... ..03/01/2025 . .10.. 0. .0 . 0.000
BALPCR-BR-5 ......... | CERBERUS RPL FOO LP ... .. |WILMINGTON . .. | CERBERUS RPL FO0O LP ...03/01/2025 ... |...... 10...... .0 .0 ..

1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Unaffiliated 5,425,041 0 58,700,824
BALP20-25-3 ......... [POMONA X LP -ttt e e e eenenas [WILMINGTON v [POMONA X LP .o ...06/30/2021 ... ]...... o0 [ 1,000,000 [ P 28,355,056

2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks - Affiliated 1,000,000 0 28,355,056
BALP20-51-9 ......... CARLYLE REALTY PARTNERS IX LP evvveniiiiiiiiiiiiiiiiiiieeeees WILMINGTON CARLYLE REALTY PARTNERS IX LP ..eveviiiiiiiiiiiiiiiiiiieeees 1071172022 e 0 137,432 [V PO 1,150,252
BALP20-57-6 ......... BLACKSTONE REAL ESTATE PARTNER X ... WILMINGTON . .| BLACKSTONE REAL ESTATE PARTNER X .. ....03/24/2023 ... ... 217,854 .0 . .. 1,639,367 |...
BALP20-69-1 ..|BAIN CAPITAL REAL ESTATE FUND |11 . WILMINGTON . BAIN CAPITAL REAL ESTATE FUND 111 . ..12/18/2023 . 175,237 |.. .0 1,564,530
BALP98-33-3 ..|BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . BLACKSTONE REAL ESTATE PARTNERS IX LP . ..09/23/2019 . 19,333 [.. .0 455,630
BALP98-54-9 .........| TPG REAL ESTATE PARTNERS |11 ........ WILMINGTON . TPG REAL ESTATE PARTNERS 11 .... ..09/17/2019 . .. 19,283 |.. .0 804,522
BALPFO-RG-6 . ..| FORGE REAL ESTATE PARTNERS V LP . WILMINGTON . FORGE REAL ESTATE PARTNERS V LP . ..12/05/2024 . .. 59,644 |.. .0 813,756
BALP20-31-1 ..|BAIN CAPITAL REAL ESTATE FUND |1 WILMINGTON . BAIN CAPITAL REAL ESTATE FUND 11 ..09/22/2021 . ..81,261 |.. .0 752,466
BALP97-99-6 ..|CARLYLE REALTY PARTNERS VIII LP . WILMINGTON . CARLYLE REALTY PARTNERS VIII LP ..12/04/2017 . .0
BALPRE-01-7 . .| KIRKIWOOD TOWER LLC ...oovvivvvvnnnnnnnns ... | WILMINGTON . .. | KIRKWOOD TOWER LLC ...03/04/2025 ... .0 ..

2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 733,189 0
BALP20-70-9 .........| OCONEE REAL ESTATE HOLDINGS IV .. WILMINGTON . .| OCONEE  REAL ESTATE HOLDINGS IV ..... ATI2023 e e ....503, 106 0 ]
BALP20-71-7 . ..| OCONEE REAL ESTATE HOLDINGS VI ... .. | WILMINGTON . . DE. .. | OCONEE REAL ESTATE HOLDINGS VI .. .. 12/15/2028 .. foeeiiii s ... 401,454 .0 ..

2299999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Affiliated 904,560 0

LIBERTY MUTUAL GROUP INC SERIES 144A HYB

53079E-AR-5 ......... LIBERTY MUTUAL GROUP INC SERIES 144A HYB 10.750% 06/15/58 L | O RS ... 1173072022 .. e 0
018820-AA-8 .........|ALLIANZ SE SERIES 144A HYB VAR % Due Perpetual Munich ... .| ALLIANZ SE SERIES 144A HYB VAR % Due Perpetual ....11/10/2020 ... .0 .
05602X-DJ-4 .........|BNP PARIBAS SERIES 144A VAR % Due Perpetual FA22 Paris .... ...|BNP PARIBAS SERIES 144A VAR % Due Perpetual ....02/14/2024 ... .0
404280-BL-2 .........|HSBC HOLDINGS PLC 6% Due Perpetual MN22 London ... ...|HSBC HOLDINGS PLC 6% Due Perpetual —MN22 ....05/15/2017 ... .0 .
404280-BP-3 .. .| HSBC HOLDINGS PLC 6 1/2% Due Perpetual MS23 .. . |London ... ..|HSBC HOLDINGS PLC 6 1/2% Due Perpetual MS23 .. ....03/19/2018 ... .0 ..
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404280-C0-0 .........[HSBC HOLDINGS PLC VAR % Due Perpetual MS9 .| HSBC HOLDINGS PLC VAR % Due Perpetual MS9 2.CFE ....03/02/2021 ... .. 2,000,000 |... 0.
606822-DD-3 . . |MITSUBISHI UFJ FIN GRP VAR % Due Perpetual JJ15 MITSUBISHI UFJ FIN GRP VAR % Due Perpetual JJ15 .3.AFE ..10/18/2023 . 1,500,000 0|
780082-AR-4 . .| ROYAL BANK OF CANADA VAR % Due 5/2/2084 FMAN2 . ..|ROYAL BANK OF CANADA VAR % Due 5/2/2084 FMAN2 2.B FE ...04/17/2024 ... ... 6,500,000 |... .. .0 ..
2999999. Capltal Notes - Unaffiliated 19,445,185 0 0
44571A-10-4 .. .|HUNTER POINT CAPITAL GPFS NOTE LL . NEW YORK ... .|HUNTER POINT CAPITAL GPFS NOTE LL .... ....10/22/2024 ... 2 0.
529493-AN-8 .. [LEXINGTON NOTES ISSUER I ......... NEW YORK LEXINGTON NOTES ISSUER I ........ .. 12/04/2024 . .2 0|
BALP20-80-8 . ..|PGIM SR LOAN OPPORTUNITIES LP LP WILMINGTON . PGIM SR LOAN OPPORTUNITIES LP LP ..04/25/2024 . .2 .0 | ,
50205V-AE-9 .. .|L CATTERTON DIRECT LEND FUND A WILMINGTON . L CATTERTON DIRECT LEND FUND A ..03/24/2025 . .6 0| 1,503,869
BAREPN-PK-9 .. .| 26N PENNYPACK BORROWER TRUST . WILMINGTON . .| 26N PENNYPACK BORROWER TRUST ...01/28/2025 ... 6 .. .0 .. ... 202,677 |...
4499999. ReS|duaI Tranches or Interests with Underlying Assets Havmg Characteristics of Bonds - Unaﬁlllated 496,131 404,100 0 4,048,188
6899999. Total - Unaffiliated 38,039,754 6,562,331 0 72,334,533
6999999. Total - Affiliated 0 1,904,560 0 28,355,056
7099999 - Totals 38,039,754 8,466,891 0 100,689, 589
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
INTOWN 2022 STAY SERIES 2022-STAY CLASS E
46117N-AJ-1 ... 144A 9.351% 08/15/39 ..oooveeeveieeeeeieeee BOSTON vvvvvvvvvnnnnnnnnnnnnnnnnnnns foeeeenns VA......... PAYDOWN +vvvvvvvvviniiiiiiiiiiiiiiiiiiiiiinnnns ..03/02/2023 ...|....03/16/2025 ...|..... 7,369,785 |...ooeeeee 0 o, 130,215 [o.vvvvvnnnnees [\ FPUUUUOUUUUOURY () ST 130,215 .... 7,500,000 |.... 7,500,000 |........ce..e. [\ OO, 0 i, 0 eiiiiiienns 0
0599999. Debt Securities That Lack Substantive Credit Enhancement - Bonds - NAIC DeS|gnat|on Assigned by the SVO - Unafflllated 7,369,785 130,215 0 130,215 7,500,000 | 7,500,000 0 0 0 0
BALP02-07-9 GREEN MOUNTAIN PARTNERS |11 LP . QUECHEE . .| CAPITAL DISTRIBUTION ....07/11/2002 ...|....02/20/2025 ...|........184,128 LU LU 0 L0 ....0
BALP20-01-4 . TAXHI-A s GRAND CAYMAN . . | CAPITAL DISTRIBUTION .. ..12/16/2019 . .03/31/2025 .. 96,515 |.. 0 0 .0 0 .0
BALP20-04-8 . NAUTIC PARTNERS X KP .. WILMINGTON ... .| CAPITAL DISTRIBUTION .. ..02/21/2020 . .03/20/2025 .. 20,843 |.. 0 0 .0 0 .0
BALP20-07-1 HELLMAN & FRIEDMAN CAP PTNS IX .. .. | GRAND CAYMAN . ... |CAPITAL DISTRIBUTION ....04/07/2020 ...|....02/04/2025 ...|.........30,180 0. L0 L0 L0 ...0
BALP20-12-1 MACQUARIE INFRASTRUCTURE PRTNS V ... . | WILMINGTON ... ....| CAPITAL DISTRIBUTION ....12/16/2020 ...|....02/06/2025 ...|. 0. L0 0 L0 ....0
BALP20-13-9 ..... [GREEN EQUITY INVESTORS VIII LP WILMINGTON . .| CAPITAL DISTRIBUTION .. ..10/21/2020 . .01/23/2025 .. ..216,285 |.. 0 0 .0 0 .0
BALP20-15-4 ..... [GRYPHON PARTNERS VI LP .......... WILMINGTON . .| CAPITAL DISTRIBUTION .. ..12/18/2020 . .03/28/2025 .. 22,930 |.. 0 0 .0 0 .0
BALP20-26-1 PEAK ROCK CAPITAL FUND I11 LP . WILMINGTON ... ....| CAPITAL DISTRIBUTION ....07/13/2021 ...|....03/14/2025 ...|. 0. L0 L0 L0 ...0
BALP20-28-7 EQT INFRASTRUCTURE EQT V . LUXEMBOURG . ... |CAPITAL DISTRIBUTION ...08/13/2021 ...|....02/06/2025 ...|. 0. L0 0 K L0 ....0
BALP20-29-5 THE RESOLUTE FUND V LP ... NEW YORK ... .| CAPITAL DISTRIBUTION .. .03/25/2025 .. 0 0 .0 L0 0 .0
BALP20-33-7 GENSTAR CAPITAL PARTNERS X WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/28/2025 .. 0 0 .0 L0 0 .0
BALP20-37-8 . ROARK CAPITAL PARTNERS VI ... GRAND CAYMAN . .| CAPITAL DISTRIBUTION .. .01/27/2025 .. 0 0 .0 L0 0 .0
BALP20-38-6 ..... [MARANON SR CREDIT STRATEGIES FND X WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/20/2025 .. 0 0 .0 L0 0 .0
BALP20-40-2 ..... [NAUTIC PARTNERS X LP ............... WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/23/2025 .. 0 0 .0 L0 0 .0
BALP20-55-0 ..... [ACCEL-KKR CREDIT PARTNERS || LP . WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/10/2025 .. 0 0 .0 L0 0 .0
BALP20-64-2 ..... [BROOKFIELD INFRASTRUCTURE FD V .. WILMINGTON . .| CAPITAL DISTRIBUTION .. . .03/24/2025 .. 0 0 .0 L0 0 .0
BALP20-65-9 ..... GLOBAL INFRASTRUCTURE PARTNERS V ... . | WILMINGTON ... .| CAPITAL DISTRIBUTION ...09/28/2023 ...|....03/28/2025 ...|. 0. 0. 0. 0. O .0
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BALP95-78-4 ..... CVC CREDIT PARTNERS EURO MID-MKT ... . | WILMINGTON . ....| CAPITAL DISTRIBUTION ...05/18/2016 ...|....02/26/2025 ...|......... 12,954 0. . 0 ... L0 0 [l 12,954 .. L0 K L0 ...0
BALP95-79-2 SILVER OAK SVS PARTNERS 111 LP WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/27/2025 .. ..462,226 |.. 0 .0 .0 0 .0 462,226 |. .0 L0 0 .0
BALP97-85-5 ..... [THOMA BRAVO FUND XII1 .............. WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/10/2025 .. 71,438 |.. 0 .0 L0 0 .0 71,438 |. .0 L0 0 .0
BALP98-32-5 ..... [BROOKFIELD INFRASTRUCTURE FUND IV LP WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/24/2025 .. . 116,806 |.. 0 .0 L0 0 .0 ..116,806 |. .0 L0 0 .0
BALP98-40-8 . CERBERUS RM FUND ............... GRAND CAYMAN . .| CAPITAL DISTRIBUTION .. .03/01/2025 .. ,749,368 |.. 0 .0 L0 0 .0 ,749,368 |. .0 L0 0 .0
BALP98-43-2 GENSTAR CAPITAL PARTNERS IX WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/07/2025 .. 10,589 |.. 0 .0 .0 0 .0 10,589 |. .0 L0 0 .0
BALP98-49-9 ..... [AUDAX PRIVATE EQUITY VI-A LP .. WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/05/2025 .. 42,049 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-56-4 ..... [AMERICAN SECURITIES PARTNERS VIII . WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/16/2025 .. 21,527 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP98-57-2 ..... [APOLLO HYBRID VALUE FUND . WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/21/2025 .. 84,171 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-59-8 ..... [EQT INFRASTRUCTURE IV ..... LUXEMBOURG . .| CAPITAL DISTRIBUTION .. .02/19/2025 .. 7,622 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP98-64-8 . MACQUARIE INFRASTRUCTURE PTNS IV WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/28/2025 .. 22,574 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-66-3 . PEAK ROCK CAPITAL CREDIT FUND Il WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/28/2025 .. 34,792 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP98-69-7 ..... [KKR GLOBAL INFRASTRUCTURE INVEST II GRAND CAYMAN . .| CAPITAL DISTRIBUTION .. .03/19/2025 .. 19,138 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-75-4 ..... [QUAD-C PARTNER IX ................ MINNEAPOL 1S .| CAPITAL DISTRIBUTION .. .02/24/2025 .. . 140,677 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP98-88-7 . GREAT HILL EQUITY PARTNERS VI . WILMINGTON . .| CAPITAL DISTRIBUTION .. . .01/06/2025 .. 78,034 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-89-5 ..... KAYNE SENIOR CREDIT FUND 111 . | DOVER ....| CAPITAL DISTRIBUTION ....06/30/2017 ...|....03/27/2026 ...|.........48,608 0. . 0. L0 0 0 K L0 ....0
BALP98-90-3 ..... MARANON SR CREDIT STRATEGIES FND V WILMINGTON ... ....| CAPITAL DISTRIBUTION ...00/21/2017 ...|....03/20/2025 ...|. 13,201 0. .0 0. L0 L0 L0 0 L0 ...0
BALP98-93-7 APOLLO INVESTMENT FUND IX ...... WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/12/2025 .. ....562 |.. 0 0 .0 0 .0 .0 0 0 .0
BALP98-95-2 ENCAP ENERGY CAPITAL FUND XI HOUSTON ... .| CAPITAL DISTRIBUTION .. . .03/06/2025 .. ..217,506 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP98-96-0 ..... INSIGHT VENTURE PTNRS X LP GRAND CAYMAN . ... |CAPITAL DISTRIBUTION ....04/17/2018 ...|....02/19/2025 ...|.......... 8,217 0. .0 0. L0 0 0 0 L0 ....0
BALP99-11-7 ..... DYAL PARTNERS 11 PE WILMINGTON ... ....| CAPITAL DISTRIBUTION ...01/08/2016 ...|....02/24/2025 ...|......... 17,732 0. . 0. L0 L0 L0 K L0 ...0
BALP99-35-6 INSIGHT VENT PTNS GWTH-BUYOUT FUND GRAND CAYMAN . .| CAPITAL DISTRIBUTION .. .02/18/2025 .. 115,912 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP99-54-7 INSIGHT VENTURE PARTNERS IX LP .. GRAND CAYMAN . . | CAPITAL DISTRIBUTION .. .03/24/2025 .. ..256,787 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP99-55-4 FFL CAPITAL PARTNERS IV LP ....... SAN FRANCISCO .| CAPITAL DISTRIBUTION .. .02/04/2025 .. ..168,998 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP99-59-6 ..... [BROOKFIELD INFRASTRUCTURE FND I1IB WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/20/2025 .. ..108,822 |.. 0 .0 L0 0 .0 , , .0 L0 0 .0
BALP99-68-7 . METALMARK CAP PARTNERS I LP .. NEW YORK . .| CAPITAL DISTRIBUTION .. .03/11/2025 .. ...36,230 |.. 0 .0 .0 0 .0 35,230 | . 36,230 .0 L0 0 .0
BALP99-75-2 NGP NATURAL RESOURCES XI LP . IRVING ... .| CAPITAL DISTRIBUTION .. .03/26/2025 .. 1,241,684 |.. 0 .0 L0 0 .0 1,241,684 ,241,684 .0 L0 0 .0
BALP99-76-0 . QUANTUM ENERGY PARTNERS VI LP . HOUSTON .. .| CAPITAL DISTRIBUTION .. .02/06/2025 .. 377,041 .. 0 .0 .0 0 .0 , .0 L0 0 .0
BALP20-24-6 ..... [VSS STRUCTURED CAPITAL LP IV LP . WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/10/2025 .. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-52-7 ..... [THOMA BRAVO DISCOVER FUND IV LP . WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/19/2025 .. 0 .0 .0 0 .0 .0 L0 0 .0
BALP20-60-0 . AUDAX PRIVATE EQUITY FUND VII-A LP WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/24/2025 .. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-67-5 . GENSTAR CAPITAL PARTNERS XI LP .. WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/07/2025 .. 0 .0 .0 0 .0 .0 L0 0 .0
BALP20-75-8 . EQT INFRASTRUCTURE VI .. LUXEMBOURG . . | CAPITAL DISTRIBUTION .. .03/12/2025 .. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-76-6 . NORWEST MEZZANINE PARTNEI . WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/24/2025 .. 0 .0 .0 0 .0 .0 L0 0 .0
BALP20-77-4 . CLAYTON DUBILIER & RICE FUND XII LP .. GRAND CAYMAN . . | CAPITAL DISTRIBUTION .. .02/14/2025 .. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-84-0 . H.1.G ADVANTAGE BUYOUT FUND 11 LP . WILMINGTON . .| CAPITAL DISTRIBUTION .. . .01/22/2025 .. 0 .0 .0 0 .0 .0 L0 .0 .0
BALP20-89-9 CVC CAPITAL PARTNERS IX ST HELIER ... |CAPITAL DISTRIBUTION ....12/10/2024 ...|....03/28/2025 ...|. , 0. 0. L0 L0 L2712 .. L2712 .. ...0
BALPCE-RB-2 CERBERUS RPL F00 LP . | WILMINGTON ... ....| CAPITAL DISTRIBUTION .. ...03/01/2025 ...|....03/31/2025 ...|....... 678,967 0. 0. L0 0 L0 ....0
BALP20-49-3 ..... [HARVEST PARTNERS IX LP . WILMINGTON . .| INCOME RECOGNITION .. .03/31/2025 .. ..(14,014)|.. 0 L0 0 (14,014) .0 0 .0
BALP98-87-9 . GCG INVESTORS IV LP ........ .. | WILMINGTON . .| INCOME RECOGNITION . .01/31/2025 .. ..(40,165)|.. 0 .0 0 (40, 165) .0 0 .0
BALP99-53-9 ..... ENCAP ENERGY CAPITAL FUND X LP .. .. | HOUSTON ..... ... TX.........[ INCOME RECOGNITION .. ... |....06/02/2014 ...|....01/31/2025 ...|. (258,073) 0. 0. 0. (258,073)]... 0. 0. .0
1999999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Unaffiliated 7,055,746 0 0 0 0 0 0 7,055,746 7,056,018 272 0 272 0
BALP99-92-7 ..... [POMONA CAP IX LP .vevvvvereseercseaerseareneaeenes TWILMINGTON +.veverveeereiicreaiens | DE......... JCAPITAL DISTRIBUTION ..ovvvererececreaneeas |....02/08/2018 ..]....02/20/2025 ...|..... 3,474,909 |.....ovvvnnnns 0 i, 0 eeiiiiinnns 0 i, [\ OO, 0 eeiiiiiinnns 0]....3,474,909 |.... 3,474,909 |............... [\ OO, 0 i, 0 eiiiiiienns 0
2099999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Common Stocks -
Affiliated 3,474,909 0 0 0 0| 3,474,909 | 3,474,909 0 0 0
BALP97-99-6 ..... CARLYLE REALTY PARTNERS VITI LP ~JWILHINGTON ... .- | CAPITAL DISTRIBUTION ~-12/04/2017 ...]...08/27/2025 ...|.........36,665 0 . 0 0 0 ... 36,665 0 A 0 0
BALP98-33-3 BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/04/2025 .. 12,572 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP98-54-9 TPG REAL ESTATE PARTNERS 11 .. WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/31/2025 .. 77,377 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-31-1 ..... [BAIN CAPITAL REAL ESTATE FUND WILMINGTON . .| CAPITAL DISTRIBUTION .. .03/12/2025 .. 2,714 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-51-9 ..... [CARLYLE REALTY PARTNERS IX LP ... WILMINGTON . .| CAPITAL DISTRIBUTION .. .01/06/2025 .. 24,505 |.. 0 .0 L0 0 .0 .0 L0 0 .0
BALP20-57-6 . BLACKSTONE REAL ESTATE PARTNER X WILMINGTON . .| CAPITAL DISTRIBUTION .. .02/27/2025 .. 15,546 |.. 0 .0 .0 0 .0 .0 L0 0 .0
BALP20-69-1 . |BAIN CAPITAL REAL ESTATE FUND I11 . WILMINGTON . K .| CAPITAL DISTRIBUTION .. ..12/18/2023 .03/25/2025 .. .646 .. 0 .0 0. 0 .0 .0 0. 0 .0
2199999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Real Estate - Unaffiliated 170,026 0 0 0 0 0 0 0 0 0
BALP99-23-2 ..... [CLARION PARTNERS DEBT INVEST FUND ............ TWILMINGTON v | DE......... JCAPITAL DISTRIBUTION ..vvveerevcereecenenes [....11/20/2015 ...]....08/21/2025 ...]....... 107,937 [\ P [\ P [V P [\ P 0 [\ P [\ P [\ P 0
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BALP98-60-6 ..... OAKTREE REDF I FUND ...eevvvnieiiiiniiinanaennes GRAND CAYMAN ....eevvvenieecnnnnns Joenennnns CYM........ CAPITAL DISTRIBUTION ....eevvvvnnreaennnnnns ....12/27/2017 ...)....08/27/2025 ...|oeeuuunnnnens 830 |eevniiiaeeees [ R [ R [ R [ R [ R [V 830 [oeiiiennnn 830 [ooiiiieiiiinnns [ R [ R [ TR 0
2399999. Interests in Joint Ventures, Partnerships or Limited Liability Companies (Including Non-Registered Private Funds) - Mortgage Loans -
Unaffiliated 108,767 0 0 0 0 0 0 108,767 108,767 0 0 0 0
92918I-AB-3 ..... [VOYA REIDF CLASS B SUB NOTES .....cocovevevnns TWILMINGTON ..o | DE......... JCAPITAL DISTRIBUTION ..oovvovevievieiienans |....10/26/2021 ...]....03/03/2025 ...]........ 258,376 |..cevvunnnnnnns [ [ [ [ [ 0]...... 258,376 |....... 258,376 |...oeieiennnn [ [ [ T 0
4499999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Unaffiliated 258,376 0 0 0 0 0 0 258,376 258,376 0 0 0 0
BALP70-34-0 ..... [VOYA EMNMC RNF INTERESTS LP ..vvovvevievrenene. TWILMINGTON ..o | DE......... JCAPITAL DISTRIBUTION ..oovvovevievieiienans [....01/18/2024 ...]....02/28/2025 ...]......... 71,504 | [ [ [ [ [ [/ 71,504 |........ 71,504 [.ooiiiiinnnnns [ [ [ T 0
4599999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Bonds - Affiliated 71,504 0 0 0 0 0 0 71,504 71,504 0 0 0 0
6899999. Total - Unaffiliated 14,962,699 0 130,215 0 0 130,215 0 15,092,914 15,093, 187 272 0 272 0
6999999. Total - Affiliated 3,546,413 0 0 0 0 0 0 3,546,413 3,546,413 0 0 0 0
7099999 - Totals 18,509, 112 0 130,215 0 0 130,215 0 18,639,327 [ 18,639,600 272 0 272 0
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912803-HD-8 STRIP PRINC  0.000% 08/15/54 .....ceevreneeeeeeeneeeeeeeeee e e e eeee e e e eeee e e e e eenna e e e eeennnneeeernnnnes |eennnd 01/14/2025 WACHOV LA ettt e e e e e e e e e e e e e e e e e e e e e e ennna e e e e eennnneeeennnnnneeeeennnnn reeennnnaneeennnnnaaeeeennnnnaaeees Jrernnniaereenn s 9,861,488 |. ....41,000,000 ...
912810-SJ-8 . ..|US TREASURY N B 2.250% 08/15/49 . 02/24/2025 . CITIGROUP GLOBAL MARKETS 17,186,133 |. .27,000,000 |.
912810-UE-6 . ..|US TREASURY N B 4.500% 11/15/54 . 01/28/2025 . CITADEL ..cevveennns .16,681,738 |. .17,500,000 |.
912810-UG-1 . .|US TREASURY N B 4.625% 02/15/55 .. ......03/18/2025 . BANK OF AMERICA ..500,000 |.
912810-UJ-5 . .. |US TREASURY N B 4.750% 02/15/45 . i 03/27/2025 ..... MITSUBISHI UFJ SEC! I ..800,000 |...
0019999999 Subtotal Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 45 027,730 86,800,000
39813#-AB-7 . ..| GRIDFLEX GENERATION LLC ~ 5.750% 12/31/30 . ......03/31/2025 . BANK OF NEW YORK ..1,3% |.
14071L-AA-6 . .| CAPSTONE COPPER CORP SERIES 144A  6.750% 03/31/33 03/20/2025 . Various ......... .. 444,250 |.
P4003#-AA-6 . .| DSWS SPA SPA  7.070% 11/30/44 . PRIVATE DIRECT . I I .. 8,000,000 |.
0069999999 Subtotal Issuer Credit Obligations - Project Finance Bonds Issued by Operatlng Entmes (Unaffiliated) 8,445,648
032177-AK-3 .........| AMSTED INDUSTRIES SERIES 144A  6.375% 03/15/33 . R AP 02/20/2025 ..... Various . 3.CFE ..
03422#-AA-8 . .| ANDIRON FINANCING LLC ANDIRON  7.435% 01/21/30 . ......02/21/2025 . PRIVATE DIRECT 2BPL ..
03422#-AB-6 ANDIRON FINANCING LLC ANDIRON ~ 4.960% 01/21/30 . R AP 03/27/2025 ..... PRIVATE DIRECT ... 2.BPL
037430-AH-1 APA CORP SERIES 144A  5.100% 09/01/40 .....ccevvvnnniiiiiiiiiiiiiiiie e crnn s eenanes [anand 01/01/2025 ..... Tax Free Exchange 2.CFE
037430-A0-1 . ..|APA CORP SERIES 144A  6.100% 02/15/35 . ..| JP MORGAN SECURITIES LTD 2.CFE ..
037430-AS-7 . .| APA CORP SERIES 144A  6.750% 02/15/55 . . ..| JP MORGAN SECURITIES LTD .. 2.CFE ..
05464C-AC-5 AXON ENTERPRISE INC SERIES 144A  6.125% 03/15/30 eeveuneeieereeeeeeeeee e eeeee e e eeeee e e eennnees Jeenand 03/05/2025 ..... JP MORGAN SECURITIES LTD .. N s 3.C FE
127097-AM-5 COTERRA ENERGY INC  5.400% 02/15/35 .....viiiiiiiiiiiiiiiiiiiecciiin e evnn e eennans [enand 01/17/2025 ..... SCOTIA USA INC 242 938 |. 250,000 |... 2.BFE
31428X-CN-6 . ..| FEDEX CORP SERIES 144A  3.900% 02/01/35 . 01/22/2025 . Tax Free Exchange .. 2,412,468 |. .. 2,500,000 |. 2.BFE ..
31428X-CP-9 . .. |FEDEX CORP SERIES 144A  3.875% 08/01/42 . 01/22/2025 . Tax Free Exchange .. . 10,508,414 |. .10,315,000 |. 2.BFE ..
31428X-C0-7 . ..|FEDEX CORP SERIES 144A  4.100% 04/15/43 . 01/22/2025 . Tax Free Exchange .. .11,757,718 | .10,500,000 |. 2.BFE ..
31428X-CS-3 . .. |FEDEX CORP SERIES 144A  4.100% 02/01/45 . 01/22/2025 . Tax Free Exchange .. 3,679,747 3,330,000 2.BFE ..
31428X-CT-1 . ..| FEDEX CORP SERIES 144A  4.750% 11/15/45 . 01/22/2025 . Tax Free Exchange .. ..863,688 |. ..750,000 |. 2.BFE ..
31428X-CU-8 . ..|FEDEX CORP SERIES 144A  4.550% 04/01/46 . 01/22/2025 . Tax Free Exchange .. 1,168,490 |. 1,000,000 |. 2.BFE ..
31428X-Cli-4 ..|FEDEX CORP SERIES 144A  4.050% 02/15/48 . 01/22/2025 . Tax Free Exchange ..... ..641,484 |. ..600,000 |. 2.BFE ..
31959X-AF-0 ..|FIRST CITIZENS BANCSHARE ~ 6.254% 03/12/40 . 03/06/2025 . CITIGROUP GLOBAL MARKETS 1,000,000 |. 1,000,000 |. 2.CFE ..
343498-AD-3 .. | FLOWERS FOODS INC ~ 5.750% 03/15/35 .......... 02/11/2025 . BANK OF AMERICA .. 499,090 ..500,000 |. 2.CFE ..
44571A-AA-2 ..|HUNTER POINT CAPITAL GPFS NOTE HPCGP  4.606% 10/15/36 03/28/2025 . PRIVATE DIRECT 486,339 486,339 |. 1.FPL ..
44571A-AD-6 . ..|HUNTER POINT CAPITAL GPFS NOTE HPCGP  4.854% 10/15/36 03/28/2025 . PRIVATE DIRECT .. 243,169 |. .. 243,169 |. 2.CPL
45175X-AB-7 .| IDENTITY DIGITAL CAPITAL LLC IDNDIG ~ 6.793% 03/20/65 . 03/17/2025 . PRIVATE DIRECT .. 7,000,000 |. 7,000,000 |. 202Z.
46625H-JB-7 ..|JP MORGAN CHASE & CO  5.600% 07/15/41 .....ccvvvvunrraennne 01/01/2025 DIRECT ........ e (A433) | 0| 1.F FE
50205V-AA-7 ..|L CATTERTON DIRECT LEND FUND A LCOLF  7.554% 01/15/38 03/24/2025 . PRIVATE DIRECT 1,609,621 |. 1,609,621 |. 1.62Z
50205V-AB-5 .|L CATTERTON DIRECT LEND FUND B LCDLF  4.854% 01/15/38 ......03/24/2025 . PRIVATE DIRECT ..781,816 |. ..781,816 |. 202.
50205V-AC-3 L CATTERTON DIRECT LEND FUND C LCDLF 12.304% 01/15/38 ... N - 03/24/2025 PRIVATE DIRECT ... 498,216 |. ..498,216 |... 3.0Z ...
50232%-AB-1 .........[LBCT LLC 1639347D  5.480% 02/19/32 ...eeeeeieeeeeeeee e e eeeee e e eeene e e e ee e e e e enn e e e e ennnn e eeee [eneeas 02/19/2025 PRIVATE DIRECT ... ,000,000 |. ,000,000 |... 1.F PL
641423-CH-9 ......... [NEVADA POWER CO HYB  6.250% 05/15/55 .. 01/30/2025 . WACHOVIA ........... ,000,000 |. ,000,000 |. 2.BFE ..
65339K-DE-7 . . |NEXTERA ENERGY CAPITAL HYB  6.375% 08/15/55 . ......02/04/2025 . JP MORGAN SECURITIES LTD ,500,000 |. ,500,000 |. 2.BFE ..
66765N-AA-3 NORTHWEST NATURAL HOLDING CO  7.000% 09/15/55 ....uuvviiiiiiiiiiiiiiiiiiiieecciin e ccvnieeeeen [eennnd 03/12/2025 JP MORGAN SECURITIES LTD .. 500,000 |... 2.BFE
680665-AN-6 OLIN CORP SERIES 144A  6.625% 04/01/33 ..eeeeueeeeiieeeeeeeeeeee e e e ee e e e eenne e e eennnnneeee |eenand 02/28/2025 JP MORGAN SECURITIES LTD .. .. 155,000 |... 3.AFE
69454#-AA-0 . ..|PH IV OFFSHORE ISSUER IM TRUST PETERSHILL  6.430% 02/19/45 02/19/2025 . PRIVATE DIRECT ... 876,690 |. 1.FPL ..
69455%-AA-3 . ..|PH IV OFFSHORE ISSUER GP TRUST ~ 6.430% 02/19/45 .............. 02/19/2025 . PRIVATE DIRECT 924,210 |. 1.FPL ..
69462#-AA-0 . ..|PH IV ONSHORE ISSUER GP TRUST PETERSHILL ~ 6.430% 02/19/45 . 02/19/2025 . PRIVATE DIRECT 461,430 |. 1.FPL ..
69463*-AA-3 . ..|PH IV ONSHORE ISSUER IM TRUST PETERSHILL ~ 6.430% 02/19/45 . 02/19/2025 . PRIVATE DIRECT 437,670 |. 1.FPL ..
74843P-AA-8 . ..| QUIKRETE HOLDINGS INC SERIES 144A  6.375% 03/01/32 . 01/31/2025 . Various ... .380,000 3.CFE ..
842587-DF-1 . ..| SOUTHERN CO SERIES B HYB ~ 4.000% 01/15/51 ... 01/31/2025 . Various ... 4,500,000 2.BFE ..
902494-AY-9 . ..[TYSON FOODS INC ~ 5.150% 08/15/44 ... 02/04/2025 . MORGAN STANLEY & CO. INC .500,000 2.BFE
94403*-BD-7 . .| WAWA INC WAWINC  5.560% 01/27/32 . 01/27/2025 . PRIVATE DIRECT ... 1,000,000 1.62
C9797@-AA-1 . ..| WOLVERINE TERMINALS ULC 10.500% 10/3 03/31/2025 . BANK OF NEW YORK 175,965 4.APL
09797@-AB-9 . ..| WOLVERINE TERMINALS ULC WOLTER 20.000% 04/ 15/26 03/31/2025 . BANK OF NEW YORK . 185,566 2.CPL ..
C9797@-AC-7 . ..| WOLVERINE TERMINALS ULC WOLTER 20.000% 03/31/26 .. 03/24/2025 . Various ......... 1,100, 106 2.CPL
L8043#-AA-3 . .| SLF VI-L HOLDING D SCSP SLF VI-L ~ 6.652% 09/30/34 03/27/2025 . PRIVATE DIRECT . 487,805 1.62
L8043#-AC-9 . ..| SLF VI-L HOLDINGS D SCSP SLF VI-L ~ 7.652% 09/30/34 . 03/27/2025 . PRIVATE DIRECT ... 2,000,000 2.BPL
05571A-BB-0 . ..|BPCE SA SERIES 144A  6.915% 01/14/46 ................ 01/07/2025 .....| CITIGROUP GLOBAL MARKETS 2,000,000 2.BFE ..
23381L-AA-2 . ..| DAl ICHI LIFE HOLDINGS SERIES 144A  6.200% Perpet. . ......01/07/2025 .....| GOLDMAN SACHS & CO. ..... 2,000,000 |. 1.G FE ..
283837-AD-4 ......... EL PUERTO DE LIVERPOOL SERIES 144A  6.658% 01/22/37 ... JUT IO 01/16/2025 ..... JP MORGAN SECURITIES LTD .. U JU PO 1,000,000 |.evvennneieeennninns 1,000,000 |... 2.BFE
68666U-AA-3 ......... ORLEN SA SERIES 144A  6.000% 01/30/35 ...iivvuuuniiiiiuunniiiiiiiiiniieiiiisinieeiirsinseseensnnneeseesnnnnnes |oanens 01/23/2025 ..... CITIGROUP GLOBAL MARKETS ....ieeuuusiiiiuuunniisiuunnnissirsnsnssssrrsssnsssssressnssesersssnsssssessssssssrnssns oosessnnnssssrnsssnssesrnsssnssnees |oersssssessrsssnneesenees 739,163 |..vvvviiiiiiiiiiiiias 750,000 2.AFE ..........
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G72256-AB-1 .......

INEOS UK E&P HOLDINGS LTD TERM LOAN
..|BIRDIE BIDCO LIMITED

08/08/29
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75102X-AE-6 RAIZEN FUELS FINANCE SERIES 144A  6.700% 02/25/37 .. N - 02/20/2025 MORGAN STANLEY & CO. INC.
8781M#-AA-T7 . ..|SLIF VI-L HOLDINGS D LP SLIFVI ~ 6.652% 09/30/34 .. 03/27/2025 . PRIVATE DIRECT ...
8781M#-AC-3 . ..|SLIF VI-L HOLDINGS D LP SLIFVI ~ 7.652% 09/30/34 03/27/2025 . PRIVATE DIRECT ...
BIN29T-C3-9 . .. | THAMES WATER UTILITIES LTD  0.000% 03/24/27 .... 03/24/2025 . BANK OF NEW YORK
(8657@-AA-8 . .| T DIRECT LENDING HOLDINGS B LP TDRTLD  6.813% 01 ......03/20/2025 . PRIVATE DIRECT ... ,240, N ,240, N
P6002%-AA-6 .........[ INTERNACIONAL DE CERAMICA SAB CERAM  8.260% 02/20/31 .... A 02/25/2025 ... PRIVATE DIRECT ...iiuuuuniiiiiuuisissittsie s e s etesaa s e s e eesassssssesssasseessessnnseeesesnnnnessessnnnssessesnnnsns [oosrsssnnssessnnssnssessnnsnnnsnees |oeressnnssserennnnsenes 2,000,000 fo.oiiiiiiinnniiiinnns 2,000,000 |...
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 85,933,489 84,215,654
00265*-AA-8 .........|ASF ARMADA LP TERM LOAN 06/25/29 ..o [ 02/05/2025 ..... LT Y= 00 RS R, 2,500,000 foueuiiiiiinnnniiinnnns 2,500,000 |... 1.
143188-AA-4 . ..| CARLYLE CREDIT OPP |11 PRIV SE TERM LOAN 09/15/38 03/13/2025 . PRIVATE DIRECT 1,683,705 |. 1.
14318@-AB-2 . ..| CARLYLE CREDIT OPP I11 PRIV SE TERM LOAN 09/15/38 03/13/2025 . PRIVATE DIRECT ... ..806,630 |. 2.
55067#-AF-7 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 03/28/2025 . BANK OF NEW YORK 2,944 |. 3.
55067#-AG-5 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 03/28/2025 . BANK OF NEW YORK .314 3.
64788Y-AB-5 . .| NEW PARKING TOPCO LLC 01/31/30 .. 02/05/2025 . PRIVATE DIRECT ... 81,515 3.
64788Y-AC-3 . .| NEW PARKING TOPCO LLC 01/31/30 ..... 01/31/2025 . PRIVATE DIRECT 1,086,869 4.
T47450-AA-1 . ..| QTS FAYETTEVILLE | DC1-2 LLC 11/20/28 . 03/27/2025 . PRIVATE DIRECT . 264,172 1.
90138*-AA-4 . ..| 26N PENNYPACK BORROWER TRUST 02/28/45 .. 01/28/2025 . PRIVATE DIRECT 1,053,188 1.
90138*-AB-2 . ..| 26N PENNYPACK BORROWER TRUST 02/28/45 .. 01/28/2025 . PRIVATE DIRECT 67,637 2.
90138*-AC-0 . .| 26N PENNYPACK BORROWER TRUST 02/28/45 .. ......01/28/2025 . PRIVATE DIRECT 52,058 |. 3.
BIN27D-CX-0 CARLYLE CREDIT OPP 11 PRIV SE 09/15/38 et eennns [eeeees 01/01/2025 ..... PRIVATE DIRECT ... ....(384,890) ). .(384,890)|... 1.
BIN27D-CZ-5 CARLYLE CREDIT OPP I11 PRIV SE 09/15/38 vt e 01/01/2025 ..... PRIVATE DIRECT ... ....(184,393) . ... (184,393) ... 2.
BIN28D-HR-7 . .| ARRIVIA 12/31/28 o PRIVATE DIRECT 1,758,987 4.
3.
3.
1.
2.

(82920-AA-9 ......... SOUTHERN PALM COMPANY FUNDED 00/15/34 .uviiiiiiiiiii e [ 03/17/2025 ... L = O Y 7,140,000 |. 7,140,000 |...

686576-AC-4 .........| T DIRECT LENDING HOLDINGS B LP TERM LOAN ~ 01/21/35 ..eeeeeeeeiiiiiiiiiiiiiiiiiiiisiieiiissisieninene founnns 01/21/2025 ..... PRIVATE DIRECT ... 7,428,571 |. 7,428,571 |...

0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated) 29,389,667 29,594,593 0
80834J-AC-7 ......... JTRUST FIBRAUNO SERIES 144A  8.250% 01/23/37 ..ovviveveouesisuesssussesssensssnnsssessssssnssssensssnsssessanas [ 01/16/2025 ..... [P MORGAN SECURITIES LTD ...uvveusesessessssesessesessessssssessasesssnesssesessessssesesssessssessssessssessaseses |oessesessesessesensesesssesssnses |osssesessssesessesesns 1,000,000 [.....cconnennnnnnnnees 1,000,000 [....oeennnniiiiiiiiiiiiiiiiinnees 0 |2.CFE
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 1,000,000 1,000,000 0
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 169,796,534 210,057,236 442,651
0499999999. Total - Issuer Credit Obligations (Affiliated) 0 0 0
0509999997. Total - Issuer Credit Obligations - Part 3 169,796,534 210,057,236 442,651
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX

0509999999. Total - Issuer Credit Obligations 169,796,534 210,057,236 442,651
3618KE-3Y-7 ... GNMA POOL DH6215  5.500% 12/20/54 ...02/04/2025 .....[HILLTOP SECURITIES ....... .. 1,016,780 |. 1,018,053 |... 1.A .
38378K-R8-4 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.742% 01/16/55 ... .. |......03/01/2025 .....[ Interest Capitalization ... ... 14,153 |. 14,153 |... 1.A ..
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 1,030,933 1,032,206

38376G-25-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 103 CLASS Z ~ 3.741% 12/16/51 ..ocovvvvviiiiiiiiiiiiiiiiiieeeens o 03/01/2025 ..... Interest Capitalization 1.A
38376G-4U-1 GOVERNMENT NATIONAL MORTGAGE SERIES 2011 121 CLASS Z ~ 3.450% 08/16/51 P R 03/01/2025 Interest Capitalization ... 1.A ..
38376G-W5-5 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86 CLASS Z  3.639% 04/16/53 . 03/01/2025 . Interest Capitalization 1.A
38378B-AP-4 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2011 164 CLASS Z  3.470% 07/16/53 .. ......03/01/2025 . Interest Capitalization 1.A
38378B-SW-0 GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z  3.456% 09/16/53 .......evvunmnnniiiiin o 03/01/2025 Interest Capitalization ... 1.4 ..
38378N-F8-1 GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC  3.480% 09/16/55 ......evvvinnnnnnnnnniiiiiiiiinn o 03/01/2025 Interest Capitalization ... 1.A ..
38378N-HX-4 . ..| GOVERNVENT NATIONAL MORTGAGE SERIES 2013-179 CLASS Z  2.886% 01/16/55 03/01/2025 . Interest Capitalization 1.A
38378N-TE-3 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-14 CLASS Z  3.627% 11/16/53 . ......03/01/2025 . Interest Capitalization . 1.A
38378N-WJ-8 GOVERNMENT NATIONAL MORTGAGE SERIES 2014-17 CLASS ZA  3.531% 05/16/55 ..o [ 03/01/2025 Interest Capitalization ... 129,315 |. 1.4 ..
38379K-F8-6 GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z  3.250% 03/16/57 ..cceeeeeeieeeieieieeieieeeeeee o 03/01/2025 Interest Capitalization ... .. 25,495 |, 1.A ..
38379K-J6-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.910% 07/16/57 .. 03/01/2025 . Interest Capitalization 33,390 |. 1.A
38379R-CB-7 . ..| GOVERNVENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z ~ 3.000% 07/16/57 03/01/2025 . Interest Capitalization 21,891 |. 1.A
38379R-YD-9 . ..| GOVERNVENT NATIONAL MORTGAGE A SERIES 2017-69 CLASS Z ~ 2.500% 07/16/59 . 03/01/2025 . Interest Capitalization 14,381 |. 1.A
38379U-AH-9 . ..| GOVERNVENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE  3.000% 01/16/57 . 03/01/2025 . Interest Capitalization 13,120 |. 1.A
38379U-NX-0 . ..| GOVERNVENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z ~ 3.005% 03/16/58 . 03/01/2025 . Interest Capitalization 16,711 |. 1.A
38379U-X2-7 . ..| GOVERNVENT NATIONAL MORTGAGE SERIES 2016-158 CLASS Z  2.800% 06/16/58 Interest Capitalization 63,602 |. 1.A
38380M-6D-8 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z  3.000% 12/16/60 . K Interest Capitalization 31,185 |. 1.A
38380M-YW-5 GOVERNMENT NAT [ONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 ......cccceeeeiiiieiiiiiiiiaaaes [ 03/01/2025 ..... Interest Capitalization ... .. 71,997 |. 1.A ...
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38380N-MF-3 GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-109 CLASS Z  2.600% 04/16/60 ......ccevvumeeeeemnnnneeeenn feennd 03/01/2025 Interest Capitalization ... .. 22,115 |. 1.A ..
38380P-YJ-7 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2020-111 CLASS Z  2.750% 09/15/62 03/01/2025 . Interest Capitalization 20,325 |. 1.A
38380R-4R-8 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-60 CLASS Z  1.750% 05/16/63 . 03/01/2025 . Interest Capitalization 25,226 |. 1.A
38380R-V3-1 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-71 CLASS Z  1.820% 10/16/62 . 03/01/2025 . Interest Capitalization 26,701 |. 1.A
38381D-BE-9 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-70 CLASS Z  1.750% 04/16/63 . 03/01/2025 . Interest Capitalization 14,015 |. 1.A
38381D-BS-8 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-079 CLASS Z  1.750% 08/16/63 03/01/2025 . Interest Capitalization 23,324 |. 1.A
38381D-DV-9 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-80 CLASS Z  1.500% 12/16/62 . ......03/01/2025 . Interest Capitalization 22,583 |. 1.A
38381D-ES-5 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-88 CLASS Z  1.830% 09/16/62 . T R 03/01/2025 Interest Capitalization ... ... 39,175 |. 1.A ...
38381D-KR-0 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-100 CLASS Z  1.750% 06/16/63 .. P - 03/01/2025 Interest Capitalization ... .. 41,679 |. 1.A ...
38381D-MA-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 21-106 CLASS Z  1.830% 04/16/63 .. 03/01/2025 . Interest Capitalization 33,803 |. 1.A
38381D-0K-9 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-109 CLASS Z  1.500% 12/16/62 ......03/01/2025 . Interest Capitalization 15,828 |. 1.A
38381D-SC-5 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-101 CLASS Z  1.750% 04/16/63 T RN 03/01/2025 Interest Capitalization ... ... 28,229 | 1A ...
38381D-UA-6 GOVERNMENT NATIONAL MORTGAGE SERIES 2021-129 CLASS Z  1.750% 06/16/63 P AP 03/01/2025 Interest Capitalization ... .. 18,605 |. 1.A ...
38381D-XA-3 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-133 CLASS Z  1.800% 07/16/63 .. 03/01/2025 . Interest Capitalization 23,962 |. 1.A
38381D-YB-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-127 CLASS Z ~ 2.000% 10/16/63 03/01/2025 . Interest Capitalization 10,724 |. 1.A
38381E-3II-6 . .| GOVERNMENT NATIONAL AGENCY SERIES 2022-53 CLASS Z  2.000% 06/16/64 . 03/01/2025 . Interest Capitalization 1.A
38381E-7D-4 . ..| GOVERNMENT NATIONAL AGENCY SERIES 22-73 CLASS Z  2.000% 07/16/64 ... 03/01/2025 . Interest Capitalization 1.A
38381E-8F-8 . ..| GOVERNMENT NATIONAL AGENCY SERIES 2022-91 CLASS Z  2.000% 07/16/64 03/01/2025 . Interest Capitalization 1.A
38381E-F2-9 . ..| GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 . 03/01/2025 . Interest Capitalization 1.A
38381E-J8-2 . ..| GOVERNMENT NATIONAL AGENCY SERIES 2022-26 CLASS Z  1.500% 02/16/64 ... 03/01/2025 . Interest Capitalization 1.A
38381E-XG-8 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 . ......03/01/2025 . Interest Capitalization 1.A
38381H-JS-1 ......... [ GOVERNMENT NATIONAL MORTGAGE SERIES 2022-109 CLASS LZ  2.250% 08/16/64 .......ceevvvvvnniiiiiiinnnnnnne fonnsd 03/01/2025 ..... Interest Capitalization .. I . 1.4 ...
1029999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self- L|qU|dat|ng A ency Commercial Mortgage-Backed Securltles Guaranteed (Exempt from RBC) 1 518,629 1,518,629 0
3136A0-XL-9 FANNIE MAE SERIES 2015-89 CLASS AZ  3.500% 12/25/45 ....ceevvvveniiiiiiiiiniiiiiiiineecccvieeeccvnies [evnand 03/01/2025 Interest Capitalization .. I .. 41,865 |. .. 41,865 |...
3136AR-VY-1 . .| FANNIE MAE SERIES 2016-17 CLASS KZ ~ 3.000% 04/25/46 N Interest Capitalization 25,409 |. 25,409 |.

3136B3-06-0 . .. FANNIE MAE SERIES 2019-6 CLASS GZ  4.000% 03/25/59 . Interest Capitalization 26,470 |. 26,470 |.

03/01/2025

3136B7-EA-5 FANNIE MAE SERIES 2019-64 CLASS AZ ~ 3.500% 11/25/59 ... Interest Capitalization ... ... 14,881 |.
3136BA-B4-5 FANNIE MAE SERIES 2020-49 CLASS CZ = 2.000% 07/25/50 .....ccevvveeiiiiiiiiiiiiiiiiiiieeceececeeeeeeeeeeeee [ 03/01/2025 Interest Capitalization ... ... 4,110 |.
3136BL-M3-1 . ..|FANNIE MAE SERIES 2022-7 CLASS ZG ~ 3.000% 02/25/52 . 03/01/2025 . Interest Capitalization 18,938 |.
3137BS-SU-8 . ..| FREDDIE MAC SERIES 4634 CLASS ZM  5.000% 11/15/56 .. 03/01/2025 . Interest Capitalization 40,394 |.
3137FD-BN-1 . ..|FREDDIE MAC SERIES 4745 CLASS CZ  3.500% 01/15/48 03/01/2025 . Interest Capitalization 28,020 |.
3137FU-B6-0 . .| FREDDIE MAC SERIES 4994 CLASS AZ  2.000% 06/25/50 ......03/01/2025 . Interest Capitalization . 4,110 |.
31418F-AW-7 . .[FNMA POOL FN MA5420  5.500% 07/01/54 ..oooiiiiiiiiiiiiiiiiiiiiie e e 03/13/2025 ..... BANK OF AMERICA ............. P .... 18,210,353 |.
1039999999 Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from RBC) 18,414,550
38380P-PY-4 ......... JGOVERNMENT NATIONAL MORTGAGE SERIES 2020-88 CLASS Z  2.650% 04/16/60 ....vevevvereeresereeensnesnnnenn | 03/01/2025 ..... [1nterest CapitaliZation ..ouieeeeseoesessesussesesesessesessesessesnssssessssessssesessesnssesessesnsesessases |

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

021516-AB-3 . ..| COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24 CLASS A2 15.005% 10/25/37 02/25/2025 . Interest Capitalization
07388B-AF-9 . ..|BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC5 CLASS A6  2.117% 07/25/37 ... 01/29/2025 . 1350_100_WRETOALIC ......
16160T-AG-3 . ..| CHASE MORTGAGE FINANCE CORPORA SERIES 2025-1 CLASS A5 144A  6.000% 11/25/55 . 01/24/2025 . JP MORGAN SECURITIES LTD
17332F-AE-9 . ..|CITIGROUP MORTGAGE LOAN TRUST SERIES 2025-1 CLASS A5 144A  6.000% 01/25/55 01/24/2025 . CITIGROUP GLOBAL MARKETS
33851G-AZ-8 . ..|FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV CLASS AX4 144  0.500% 08/25/51 ... 01/29/2025 . 1350_100_WRETOALIC .
36262J-AU-9 . ..| GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2 CLASS AX1 144A  0.554% 02/25/52 . 01/29/2025 . 1350_100_WRETOALIC .
36271D-AA-5 . .| GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ1 CLASS A1 144A  6.000% 06/25/55 01/21/2025 . GOLDMAN SACHS & CO.

46593)-AP-2 . ..| JP MORGAN MORTGAGE TRUST SERIES 2025-CCM1 CLASS A7 144A  5.500% 06/25/55 ..
46654V-AD-5 ......... JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2 CLASS AX1 144  0.430% 05/25/52 ..
46658U-AP-6 .........| JP MORGAN MORTGAGE TRUST SERIES 2025-1 CLASS A7 144A  6.000% 06/25/55
52521R-AR-2 ......... | LEHMAN MORTGAGE TRUST SERIES 2007-5 CLASS 2A2  2.235% 06/25/37 ......
81743E-AG-6 . ..| SEQUOTA MORTGAGE TRUST SERIES 2025 1 CLASS A7 144A  6.000% 01/25/55 .
95008F-AV-5 ......... WELLS FARGO MORTGAGE BACKED S SERIES 2021-INV2 CLASS A101 14 0.642% 09/25/51

......01/14/2025 . JP MORGAN SECURITIES LTD
...... 01/29/2025 ..... [ 1350_100_WRETOALIC
...... 01/30/2025 ..... [ JP MORGAN SECURITIES LTD ..
1350_100_WRETOALIC .
E WACHOVIA ...........
...... 01/29/2025 .....[1350_100_WRETOALIC .

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Moﬂgage-Backed Securities (Unaffiliated) 45 285,030 6,500,000

64132T-AN-3 . ..|NEUBERGER BERMAN CLO LTD SERIES 19-334 CLASS BR2 144A  6.008% 04/16/39 . JP MORGAN SECURITIES LTD .o [eeiiieisiesseeerresrrsrrrreerenees e 2,500,000 |. 2,500,000 |... 1.
64132T-AY-9 . ..|NEUBERGER BERMAN CLO LTD SERIES 2019-33A CLASS CR2 144A  6.308% 04/16/39 JP MORGAN SECURITIES LTD .. 1,500,000 1,500,000 1.
008511-AQ-2 . ..|AGL CLO 1 LTD SERIES 2021-14A CLASS CR 144A  6.272% 12/02/34 ................. MORGAN STANLEY & CO. INC. 5,000,000 5,000,000 1.
05682L-BE-6 . .|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2019-2A CLASS CR3 144A  6.065% 10/17/32 . Mizuho Securities USA Inc 2,000,000 |. 2,000,000 |. 1.
28623J-AG-1 ELEVATION CLO LTD Series 25-18A  6.493% 03/28/38 GOLDMAN SACHS & 0. ..uuuiiiiiiiiii s fuusssssssssssssssssssnsnnssnnnnnnns |oereeeeeiiieiieeieieees 2,000,000 J..ooiiiiiiiiiiiinenns 2,000,000 |... 1.
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471914-AA-9 JEFFERIES CREDIT PARTNERS BDC SERIES 2025-1A CLASS A 144A  5.822% 04/25/37 R AP 02/28/2025 JP MORGAN SECURITIES LTD . eeeeeeeeei e e e e eeete e e e eeese e e e e emme s e e e eemn s e e e eemnae e e e eennnnneeeennnnnnaees |reeennnnseeeemnnnsneeeennnnnneeees Joemmnnaneeemnnnnnneees 1,000,000 |eevennneieeennnnns 1,000,000 |... 1.A
471914-AE-1 . ..| JEFFERIES CREDIT PARTNERS BDC SERIES 2025-1A CLASS B 144A  6.072% 04/25/37 02/28/2025 . JP MORGAN SECURITIES LTD .. 1.C
87240N-BN-5 . ..|TWC CLO 2017 1 LTD SERIES 2017-1A CLASS CR3 144A  6.400% 10/29/34 .. 03/13/2025 . JEFFERIES & COMPANY INC 1.F .
15032E-BA-6 . ..| CEDAR FUNDING LTD SERIES 2017-8A CLASS BRR 144A  5.903% 01/17/38 01/27/2025 . JEFFERIES & COMPANY INC 1.CFE ..
00173U-AY-0 . ..| AMRICAN MONEY MANAGEMENT SERIES 2022-27A CLASS CR 144A  6.093% 01/20. 02/07/2025 . MORGAN STANLEY & CO. INC 1.F FE ..
058760-AQ-5 . ..| BALLYROCK LTD SERIES 2023-25A CLASS A2R 144A  5.800% 01/25/38 . 01/24/2025 . RBC CAPITAL MARKETS .. 1.CFE ..
058760-AS-1 . .| BALLYROCK LTD SERIES 2023-25A CLASS BR 144A  6.050% 01/25/38 ... ......01/24/2025 . RBC CAPITAL MARKETS .. 1.F FE ..
08186E-AQ-1 BENIFIT STREET PARTNERS CLO LT SERIES 2022-29A CLASS CR 144A  6.050% 01/25/38 . R R 01/24/2025 ..... JP MORGAN SECURITIES LTD .. 1.F FE
09631E-AQ-0 BLUEMOUNTAIN CLO LTD SERIES 2021-32A CLASS DR 144A  7.392% 10/15/34 R 01/14/2025 ..... NATIXIS 2.C FE
14317X-BL-9 . ..| CARLYLE US CLO 2020 1 LTD SERIES 2020-1A CLASS BBR 144A  6.043% 01/20/38 . 01/17/2025 CITIGROUP GLOBAL MARKETS 1.F FE ..
18914K-AE-2 . .| CLOVER CLO SERIES 2021-1A CLASS CR 144A  5.967% 04/22/34 .............. ......02/03/2025 . RBC CAPITAL MARKETS .. ,450, N 1.F FE ..
28622E-AY-4 ELEVATION CLO LTD SERIES 2021-13A CLASS C1R 144A  6.317% 07/15/34 ...ccovvvvnniiiiiiiiiiiiiiiiiineeeenn foennd 02/04/2025 ..... L0 N R R RSP 1 (1) E . 1,000,000 |... 1.F FE
64130T-BQ-7 NEUBERGER BERMAN CLO LTD SERIES 2015-20A CLASS CR3 144A  6.068% 04/15/39 ....evvvevevrnniieecenniees eend 02/10/2025 CITIGROUP GLOBAL MARKETS .. ..750,000 |... 1.F FE
64133V-AQ-0 . ..| NEUBERGER BERMAN CLO LTD SERIES 2021-44A CLASS DR 144A  6.958% 10/16/35 01/21/2025 . WACHOVIA ..... 2.CFE ..
641340-A0-0 . .. |NEUBERGER BERMAN CLO LTD SERIES 2021-46A CLASS DR 144A  6.943% 01/20/37 01/21/2025 . WACHOVIA ..... 2.CFE ..
67402F-AW-9 . ..| OAKTREE CLO LTD SERIES 2020-1A CLASS BRR 144A  5.866% 01/15/38 ... 01/30/2025 . NOMURA SECURITIES 1.CFE ..
67402F-AY-5 . ..| OAKTREE CLO LTD SERIES 2020-1A CLASS CRR 144A  6.066% 01/15/38 . 01/30/2025 . NOMURA SECURITIES ..... 1.F FE ..
67514V-AQ-2 . .| OCEAN TRAILS CLO SERIES 2021-11A CLASS C1R 144A  6.143% 07/20/34 ... CITIGROUP GLOBAL MARKETS . 1.F FE

1099999999 Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non Agency CLOs/CBOs/CDOs (Unafflllated) 35,950,000 35,950,000

92918Q-AS-9 ......... [VOYA CLO LTD SERIES 2021-1A CLASS CR 144A  6.004% 07/15/34 ..vevvevveviiieccccieieiisiseeenen [......01/21/205 ..... [MORGAN STANLEY & 00. INC. v.vveeeeeeieieuerseseseseseseionaueesesesesesisosonessrseseseeesensonesasseseseeenes |ouorersssseeononersesessseee |oeeeosononarseneneens 3,000,000 |..vvvrreeiiiniinnnnnnn 3,000,000
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1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency - CLOs/CBOs/CDOs (Affiliated) 3,000,000 3,000,000

529493-AG-3 ......... |LEXINGTON NOTES ISSUER Il D LEXII ~ 8.390% 12/04/36 03/27/2025 . PRIVATE DIRECT .. 328,635 328,635 |.
529493-AJ-7 .........|LEXINGTON NOTES ISSUER Il LLC LEXIl 11.390% 12/04/36 . 03/17/2025 . PRIVATE DIRECT 525,754 525,754 |.
529493-AL-2 ......... |LEXINGTON NOTES ISSUER Il F LEXII 14.819% 12/04/36 .... 01/16/2025 PRIVATE DIRECT 15,461 |. 15,461 |.
69437#-AA-2 . -|PGIM SENIOR LOAN OPP FUND Il C PSLOMF  6.817% 07/07/31 03/11/2025 . DIRECT ..... ..450,000 |. 450,000 |

: ..... 03/11/2025 ..... DIRECT .....

69437#-AB0 .........[PGIM SENIOR LOAN OPP FUND |1 C PSLOMF  7.806% 07/07/31 .. A ... 90,000 |. 90,000 |...

1119999999. Subtotal Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 1,409,850 1,409,850

86771P-AB—6 ......... [ SUNRUN_ISSUER SERIES 2025-1A CLASS A2A 144A  6.410% 04/30/B0 ...eiveververereeeneesneaenesienssieeneans J.-....01/28/2025 ..... [HSBC SECURITIES USA INC. eeurereuesuenesuenesuenessensnunnensenensanenssnensanenessanesneneenenessenensenensaensaene Joeeenseenssensssenssenesnnesse |oorsenesenesenensaenes 499,902 [.evvieiiiiiiiiininns 500,000

1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 499,902 500,000

1889999999. Total - Asset-Backed Securities (Unaffiliated) 104,132,529 65,409,536 581,732
1899999999. Total - Asset-Backed Securities (Affiliated) 3,000,000 3,000,000 0
1909999997. Total - Asset-Backed Securities - Part 3 107,132,529 68,409,536 581,732
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX

1909999999. Total - Asset-Backed Securities 107,132,529 68,409,536 581,732
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 276,929,063 278,466,772 1,024,383
06055H-AB-9 . .| BANK OF AMERICA CORP SERIES TT  6.125% Perpet. . 01/01/2025 .....[No Broker . 3,000,000.000 |. . 2.B FE ..
064058-AJ-9 .........[BANK OF NEW YORK MELLON SERIES H HYB  3.700% Perpet. . 01/01/2025 .....[No Broker . 2,000,000.000 |. 2.AFE ..
190750-AF-9 .........|COBANK ACB  7.250% Perpet. .......ccccerververerernnennnns 01/01/2025 .....No Broker . 2,550,000.000 |. 2.BFE ..
249670-AB-6 .........|DEPOSITORY TRUST & CLEAR SERIES D HYB 144A  3.375% Perpet. 01/01/2025 .....No Broker . 1,000,000.000 |. 1.FFE ..
25746U-DI-8 ......... [DOMINION ENERGY INC SERIES C HYB  4.350% Perpet. .... 01/01/2025 ... [No Broker . 1,000,000.000 |. 2.CFE ..
30767E-AE-9 .........|FARM CREDIT BK OF TEXAS SERIES 144A  7.750% Perpet. 01/01/2025 .....[No Broker . 1,000,000.000 |. 2B FE ..
48128A-AJ-2 ......... | JPMORGAN CHSE & CO SERIES 00  6.500% Perpet. ... 01/28/2025 .....| P NORGAN SECLRITIES LTD 1,000,000.000 |. 2.BFE ..
48128B-AN-1 ......... [ JPMORGAN CHASE & CO SERIES KK  3.650% Perpet. ......01/01/2025 .....|No Broker . ...750,000.000 |. 2B FE ..
55261F-AN-4 ........ M&T BANK CORPORATION ~ 3.500% Perpet. B 01/01/2025 ... No Broker ... ...350,000.000 |.... 2.CFE wvenen.
693475-BD-6 PNC FINANCIAL SERVICES SERIES U 6.000% PErPEL. ..eververeeseeserserserseeseeseeseeseeseesesseeseesensensense |oeeed 01/01/2025 ..... No Broker ... ...4,000,000.000 |.... 2.8 FE
808513-AR6 .........[CHARLES SCHWAB CORP ~ 5.000% Perpet. ............ ..|No Broker . 3,000,000.000 |. 2.CFE ..
808513-BJ-3 ......... [ CHARLES SCHWAB CORP SERIES H  4.000% Perpet ..|No Broker . 2,000,000.000 |. ,043,750 |. 2.CFE ..
816851-BK-4 ......... SEMPRA ENERGY  4.875% PEIPET. .vvvvieieesiisiinieniesiesiesiesiesiesiesiesiesiestesieseesnesnesnesnessesenens |oen:01/01/2025 oo No Broker . +.5,000,000.000 |-.vvrvrerniinirnens 5,000,000 [. 2.C FE
857477-C8-0 ......... STATE STREET CORP  6.450% PErpet. ..eueeveeueeueeueaueaseaseaseaseasesseaseaseanessesnesseanesnesseaseaneeeneanes |oeen01/01/2025 ... HORGAN STANLEY & C0. INC. +..1,000,000.000 |-veevvaveriraieaiennas 1,000,000 |. 2.A FE
898320-AD-1 ......... [ TRUIST FINANCIAL CORP ~ 7.023% Perpet. . ..|No Broker ... 6,000,000.000 |. 6,000,000 |. 2.CFE ..
898320-AF-6 . .| TRUIST FINANCIAL CORP SERIES @  5.100% Perpet ..|No Broker . 2,500,000.000 |. 2,500,000 |. 2.CFE ..
902973-B-9 US BANCORP  3.700% Perpet. ..eieeiveseessessrsesesirsnsirsnsinsensnsinsnsnsnsnsnsnsnsnsonnsensenennoen |oeen:01/01/2025 ... No Broker ... +..3,000,000.000 |..eviieiiiiiiinnias 3,000,000 |. 2.B FE ..

4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 38,992,688 XXX 408,854
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4509999997. Total - Preferred Stocks - Part 3 38,992,688 XXX 408,854 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 38,992,688 XXX 408,854 XXX
BIN28D-JA-2 ......... |PANDA 0 PP PPPPPPPTI | ...... 01/08/2025 ..... |PR|VATE 0] =0 P PPPPIN | ..................... 219,873.000 |...eeuniiiiiininnnnnns 1,617,416 [ o [
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,617,416 XXX 0 XXX
BIN28V-05-5 ......... |NEW PARKING AGGREGATOR LLC ..iivvuuniiiiuuunniiiiiuuti it i iiiasi st s s iieii e s s esaaii s s e s seasassessnannnsssaaenes | ...... 01/31/2025 ..... |PR|VATE 0] =0 P PPPPIN | ...................... 14,205.590 |.ovvveniiiiiiininnnnnns 1,125,091 |uvneiiiiiiiiniiiiiiiiniiiins o [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,125,001 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 2,742,507 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,742,507 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 41,735,195 XXX 408,854 XXX
6009999999 - Totals 318,664,258 XXX 1,433,237 XXX
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..912803-HD-8 | STRIP PRINC ~ 0.000% 08/15/54 . | MORGAN STANLEY & CO. INC. ...oo. |evvvvvvvininiinnnnns fonne 10,808,738 0 ... ... 21,747 . .0 . 0 e 9,889,235 |.. . 919,502 . 08/15/2054 .
..912810-UE-6 |US TREASURY N B 4.500% 11/15/54 | Various .....cceeennne. 17,722,332 0 | 1,274 ). 0 0| 17,385,712 . 366,620 |. . 11/15/2064 .
..912810-UG-1 |US TREASURY N B 4.625% 02/15/55 .. . |NOMURA SECURITIES .. .. 503,652 L0 | .0 0 0| .499,590 ..4,063 |. . 02/15/2085 .
..912810-UJ-5 |US TREASURY N B 4.750% 02/15/45 .. . | MORGAN STANLEY & C0. INC. . ..806,875 0 |. A 0 0 .798,782 ..8,093 |. . 02/15/2045 .
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 29,841,597 672,700 0 29,022 0 28,543,319 1,298,278 235,778 XXX XXX
FARM CREDIT BK OF TEXAS SERIES 144A  7.750%
..30767E-AE-9 |Perpet. ..oooeeiiiiiiiiiiiiiiiiiiiii Security Withdraw ....ooooeeviiins fooveiiiiiiiiiiiiiins oo 1,000,000 |........1,000,000 |........1,000,000 |........ 1,000,000 f.....ovveneees 0 Joeeeeeiieenns [ 00 v 0 v, 1,000,000 |...evvvvvveennn0 foiinnnnnnnnnns OO e 3,444 |.01/01/99%9 . |2.B FE ....
0029999999. Subtotal - Issuer Credit Obligations - Other U.S. Government Obligations (Not Exempt
from RBC) 1,000,000 1,000,000 0 0 0 1,000,000 0 3,444 XXX XXX
CHILE ELECTRICITY LUX SERIES 144A  6.010%
.. 168829-AA-7 [01/20/33 .evveniiiiiiinieiie Redemption 100.0000 ...ovvn fornnmniiiiii oo 17,500 |............17,500 |............17,5801 |............ 17,500 [ooevevvnnnnnne 0 e (VO L 1 O | N 17,500 [vvvvvvvennnnnn 0 foniininnnnnns O O | 526 |. 01/20/2033 . (1.F FE ..
INDIAN RAILWAY FINANCE SERIES 144A  3.570%
L ABA3AL-2H-6 | 01/21/32 o ING FINANCIAL MARKETS .. 750,000 |.. . 01/21/2032 . [2.C FE ..
..500630-DU-9 |KOREA DEVELOPMENT BANK  4.250% 09/08/32 .... JANE STREET CAPITAL .299,560 |.. . 09/08/2032 . 1.C FE ..
MDGH GMTN RSC LTD SERIES 144A  4.375%
..55285G-AD-6 | 11/22/33 ..o CITIGROUP GLOBAL MARKETS . J Y PO I ISR | B MR 1,019,271 |.. . 11/22/2083 . [1.C FE ..
..698299-BF-0 |REPUBLIC OF PANAMA  3.875% 03/17/28 . .. Various . .. 0 i ) [ 0 6,298,885 |.. . 03/17/2028 . [2.C FE ....
0039999999. Subtotal - Issuer Credit Obligations - Non-U.S. Sovereign Jurisdiction S 7,910,974 8,385,119 0 % 0 8,385,216 (474,242) XXX XXX
..452151-LF-8 | ILLINOIS ST ~ 5.100% 06/01/33 .........ccevnnnnn .| BANK OF NEW YORK .....ovvvvvvvvnns fevvnnnnnnnnnnninnnns fornnne 1,621,869 |........ 1,595,755 |........ 1,782,488 |........ 1,711,366 | 0 fens (3,266) |...oeeeeennnnn 0 e (3,266) |eveeveeenennnn 0 [ 1,708,100 (86,231) . 06/01/2033 . [1.G FE ..
LOS ANGELES CA UNIF SCH DIS SERIES J-1
..544646-A6-9 |5.981% 05/01/27 ..oovvvvvviiiiiiiiiiiiiiiiiiiiiiees . | MORGAN KEEGAN RAYMOND JAMES ... |....evvvvvvvvvnnnnns forvnnnnns 538,419 |...........525,000 |...........633,943 |........... 550,562 |.....cevvneeenn0 foveeennn (1,907) oevvvniinennnn 0 e (1,907) | 0 o 548,655 (10,236) . 05/01/2027 . [1.D FE ..
..504612-BG-7 |MICHIGAN ST SERIES A 3.500% 05/15/30 ....... .| JP MORGAN CHASE .. 295,371 . 307,810 |.... 307,867 |.. . (12,49%) |.... . 05/15/2030 . (1.B FE ..
..677521-CX-2 | OHIO ST 5.462% 09/01/30 ....... . |PIPER JAFFRAY & CO . ..212,109 ..221,333 | .220,849 (8,740) |. . 09/01/2030 . [1.A FE ..
..718814-77-2 |PHOENIX AZ  5.269% 07/01/34 .. . |HILLTOP SECURITIES . .. ... 70,488 ... 75,430 |.... .. 75,248 |.. .. (4,761)].... . 07/01/2034 . [1.B FE .
0049999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - General Obligations (Direct
and Guaranteed) 2,738,256 2,866,501 0 (5,781) 0 2,860,719 (122,464) 52,275 XXX XXX
..454898-QY-6 | INDIANA ST MUNI PWR AGY  5.594% 01/01/42 ... . |Call 100.0000 ...ovvvvniiinnn foereeeeeieieeeeeeees e 170,000 |.......... 170,000 [...........198,918 [........... 194,170 |ovvvvvrnnnnnns 0 s (204) |vvvveirennnns [V OO (72175 ) FOUN | B AN 193,966 (23,966) |....... (23,966) [..cevvrrnnnn 6,155 |. 01/01/2042 . |1.E FE .
KENTUCKY ST ECON DEV FIN AUTH SERIES B
L A9127K-CE-8 |3.921% 12/01/28 .oeeveeeiiieieiiii .| JP MORGAN CHASE .........ooeeeriins fornnnnnnnnniinininns forvinnnns 202,143 |.......... 300,000 |...........302,160 |........... 300,726 |............... 0 s (7 [V U () 1 PR | B I 300,684 |.........oeeee0 |oeeenee (8,541) [evvvnes (8,541) [euvnnnnnnnns 3,137 |. 12/01/2028 . |1.E FE .
KENTUCKY ST ECON DEV FIN AUTH SERIES B
L A9127K-CF-5 14.021% 12/01/29 ..oooovviiiiiiiiiiis .| JP MORGAN CHASE .........ooeeeieins fovnnnnnnnininnininns forninnnns 290,085 |.......... 300,000 |...........302,148 |........... 300,725 [o.evevnnnnnnnnn 0 s (7 [V U () 1 PR | B I 300,682 |......oveeeenn0 | (10,627) |....... (10,627) [............. 3,217 |. 12/01/2029 . [1.E FE ....
MASSACHUSETTS ST EDUCTNL FING SERIES A
..57563R-SU-4 |4.949%% 07/01/38 ..oovvvveeiiiiiiiiiiiiis .| Call 100.0000 ...ovvvvnviinnn foereeeeeeiieeeeeeees e 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 [.eevvvvvnnnnns 0 e (VO [V U 1 ) PP | N AN 120,000 [..vvvvvvvvnnnnn0 foniinnnnnnnnns [V FOUSUTTURTRRURN | 2,969 |.07/01/2038 .|1.C FE ....
MESA CO ST CLG AUXILIARY FACS ~ 5.800%
..50067A-BJ-1 | 06/15/40 ooovvveiiiiiiiiiiiii .| JP MORGAN CHASE .........ooeeeriins fornnnnnnnnniinininns forvinnnns 122,100 |.......... 120,000 f...........135,168 [........... 132,618 [oevvvvreeenns 0 s (K7 P [V O (75 FRU N | N IO 132,484 |0 | (10,384) |....... (10,384) [..cvvvrnnnns 2,165 |. 05/15/2040 . [1.C FE ....
NEW JERSEY ST EDUCTNL FACS AUT SERIES C
..646066-2K-5 |3.636% 09/01/29 .....coovviiiiiiiiiiiiiii .| JP MORGAN CHASE ........ccoeeeeiees fovnnnnnnnnininnninns fornnnns 1,052,315 |........1,100,000 |........1,100,000 |........ 1,100,000 [....ovvvvnnnne 0 e (VO O O 1 O | N RN 1,100,000 |......evvvvnnnn0 o (47,685) |....... (47,685) ............ 19,443 |. 09/01/2029 . |1.G FE ....
NEW JERSEY ST EDUCTNL FACS AUT SERIES G
..646066-ZA-1 3.219% 07/01/29 ...ooovvviiiiiiiiiiiiiis .| JP MORGAN CHASE .........ooeeeriins fovnnnnnnnnnnnninnnns forviinnns 686,368 |.......... 730,000 [...........729,297 |[........... 729,716 |...cooeeennn 0 e [ [V U N RO | N I 729,725 |ovvvvvvvnnnnnnn 0 fennees (43,357) |....... (43,357) ...t 15,274 |. 07/01/2029 . [1.F FE ....
NEW JERSEY ST EDUCTNL FACS AUT SERIES G
..646066-2B-9 |3.319% 07/01/30 ..evvvvvvriiriiiiiiiiiiiiiiiiieenes .| JP MORGAN CHASE ........ccoeeeeiees fovnnnnnnnnininnninns fornnnns 1,173,539 |........1,260,000 |........1,288,713 |........ 1,259,410 [oeeennnnnnnns 0 e L R 0 o35 0 s 1,259,425 |0 s (85,886) [....... (85,886) |............ 27,183 |. 07/01/2030 . |1.F FE ....
NEW YORK CITY TRANSITIONAL FIN ~ 5.572%
L B497AM-5L-2 | 11/01/38 wovvvviiiiiiiiiiiiiii .| JP MORGAN CHASE .........ooeeeriins fornnnnnnnnniinininns forvinnnns 712,485 |.......... 710,000 |.......... 860,477 [........... 820,981 |............... 0 fens (1,956) |.oeeeeeeeennns [V U (IR 1<) PO | I 819,025 (106,540) |...... (106,540) [............ 13,846 |. 11/01/2038 . [1.A FE ....
NEW YORK CITY NY TRANSITIONAL SERIES E-2
..B64971W-TE-0 |3.300% 02/01/29 ...coovvviiiiiiiiiiiiiiiiiines .| JP MORGAN CHASE .........ooeeeriins fovnnnnnnnnnnnninnnns forviinnns 666,778 |.......... 700,000 [...........669,648 |........... 689,282 [.......evvnnnen 0 s I P [V O 7 P | R IR 689,656 |...............0 |....... (22,878) |....... (22,878) |.eevvrenenns 13,154 |. 02/01/2029 . [1.A FE ....
N TX TOLLWAY AUTH REVENUE SERIES B-1  8.410%
..662850-FT-8 |02/01/30 .evvvvvvviiiiiiiiiiiiiiiiiiiiecieeeeeeeeees . |Call 100.0000 ...ovvvvuvninnn foereeeeieieeeeeeeees e 213,000 |...........213,000 |...........262,307 [........... 236,181 ...l [V USRI (670) [cvvvvnnnnnnnnns [V U (-71) ) PPN | B RN 235,511 [0 fonnnns (22,511) | (22,5M1) [eeeeeennnns 8,957 |. 02/01/2030 . |1.G FE .
ORANGE COUNTY LOCAL TRANSPORTA  6.908%
..684273-HC-2 | 02/15/41 \oovveiiiiiiiiiiiiiie .| JP MORGAN CHASE ........eoeeveveees fovvvvvvnnnniiiininns forvnnnnns 563,092 |...........520,418 |...........602,946 |........... 648,293 [........eeeee 0 Joeeeeeennn 136 e 0 e 136 i 0 v, 648,429 |......ovveennn0 o (85,337) |....... (85,337) |...eveueenns 20,172 |. 02/15/2041 . |1.B FE .
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ORANGE COUNTY LOCAL TRANSPORTA  6.908%
..684273-HC-2 | 02/15/41 oooiiiiiii . 02/15/2025 . | Redemption 100.0000 ...ouvn founnnniniiiiis foeeeiins 9,582 |eiiiiiinnns 9,582 [ouunnnnns 12,759 |............ 1,937 |l [V R (25557 1 R [V R (25557 1 R 0 e 9,582 |..ooeeeieinnn (VN 0 | [V 331 |. 02/15/2041 . (1.B FE ....

PANHANDLE TX ECON DEV CORP LEA  3.985%

..69848A-AA-6 | 07/15/48 ... . 01/15/2025 . | Redemption 100.0000 ....... ... 21,501 ...21,501 ..21,501 . 07/15/2048 . (1.D FE ....
PUBLIC PIR . 242

L TABA3A-CI-9 | 01/01/41 Lovvviiiiiiiiiiiiiis . 01/01/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 25,000 [oevenennns 25,000 [...cceennnn28,965 |l 28,254 0 | (3,204) [ O [ (3,264) [ O 25,000 |eeeeiiiinnnnns (VN 0 | [V 905 |. 01/01/2041 . [1.F FE ....
RIVERSIDE CNTY CA REDEV SUCCES SERIES A-T

..T6913A-LK-7 3.625% 10/01/32 ..oovvvviriiiiiiiiiiiiis . 03/06/2025 . | JP MORGAN CHASE ..........cooeeeres fevnvnnnnnnnnnininnns forninnnns 939,820 |........ 1,000,000 |........... 972,947 |...eennnne 983,002 [o.evvvunnnnnnns 0 s 504 |oeeeiiiiiinns [V ST 504 |oeeeiiiiiinnns 0 s 983,505 [..vvvvivinnnns 0 f...... (43,685) |....... (43,685) |............ 15,708 |. 10/01/2032 . |1.C FE ....
SEATTLE WA WTR SYS REVENUE SERIES A 5.520%

..812728-00-9 | 08/01/28 .....vvvvvvviiiiiiiiiiiiiiiiiiiiis . 02/24/2025 . | MORGAN KEEGAN RAYMOND JAMES ... |....eeevvvvvvvvvnnns fovvnnnnns 110,707 |.......... 110,000 |[........... 134,277 |........... 17,622 |ooeveeeenennns 0 s (302) |.vvvvverrnnnnns 0 s (302) |+vvvverrnnnnnns 0 s 17,320 |oooeeeeenees [V (6,613)|........ [CRCRK) N 3,441 |.08/01/2028 . |1.B FE ....
SOUTH CAROLINA ST PUBLIC SVC A SERIES F

..837147-7D-3 |5.740% 01/01/30 ...ovvvvvvvvrnniiniiiiiiiiiiininnnns . 03/06/2025 . | MORGAN KEEGAN RAYMOND JAMES ... |....eevvvvvvvvvvnnns forvnnnnns 521,965 |.......... 510,000 |........... 565,159 [........... 535,916 [.....ovvvnnnnen 0 fens (1,498) |.oeeeeeeees 0 fnns (1,498) |.oeeeeeeeens 0 s 534,418 [..evviiiiinns 0 f...... (12,453) |....... (12,453) |............ 20,004 |.01/01/2030 . |1.G FE ....
SOUTH CAROLINA ST PUBLIC SVC ~ 4.551%

..837151-FV-6 | 12/01/30 .eevvvrriiiiiiiiiiiiiiiiiiieeeeeeeees . 03/07/2025 . |PIPER JAFFRAY & C0 ......oooeeeees fovvnnnnnnnnnnininnns fovnnnnnns 597,408 |.......... 600,000 |.......... 637,110 |........... 622,100 |............... 0 s [£:1073 ) 0 s [£:1073 ) 0 e 621,207 |...oooeeennnnn 0 f...... (23,889) |....... (23,889) . 12/01/2030 . (1.G FE ....
TENNESSEE ST SCH BOND AUTH  4.848% 09/15/27

..880857-7X-5 |... . |- 02/24/2025 . [MORGAN KEEGAN RAYMOND JAMES ... |.... .. 700,000 783,391 (16,646) . 09/15/2027 . (1.B FE ....
PER!

..882117-6-7 107/01/32 . 02/25/2025 . | JP MORGAN CHASE .. . 385,000 383,982 [...vvvnnne . .0 . .384,439 |.. . (19, (19,860) . 07/01/2032 . [1.A FE ..

..899647-RM-5 | TULSA OK ARPTS IMPT TRUST  3.500% 06/01/27 |. 02/24/2025 . | JP MORGAN CHASE .. .. 429,660 ..440,000 . ..440,499 |. 0 .440,469 . (10,809) |. (10,809) [.. . 06/01/2027 . [1.G FE ....

..899647-RN-3 | TULSA OK ARPTS IMPT TRUST  3.600% 06/01/28 |. 02/24/2025 . | STIFEL NICOLAUS & CO . .. 363,383 ..375,000 ..375,984 |. 0 .375,924 . (12,542) |. (12,542) |.. . 06/01/2028 . [1.G FE ....

..899647-RP-8 | TULSA OK ARPTS IMPT TRUST ~ 3.700% 06/01/29 |. 02/25/2025 . | STIFEL NICOLAUS & CO . .. 395,392 . 410,000 ..410,726 |. 0 .410,682 . (15,290) |. (15,290) |.. . 06/01/2029 . [1.G FE ..

..899647-R0-6 | TULSA OK ARPTS IMPT TRUST ~ 3.750% 06/01/30 . 02/25/2025 . | JP MORGAN CHASE ........ ..401,671 ..420,000 ..421,698 |. 0 421,594 . (19,923) |. (19,923) |.. . 06/01/2030 . [1.G FE ..

..899647-RR-4 | TULSA OK ARPTS IMPT TRUST  3.800% 06/01/31 |. 03/07/2025 . |MORGAN STANLEY BANK NA . .. 275,375 290,000 ..290,000 |.... .0 . .290,000 |.. . (14,625) |....... (14,625) . 06/01/2031 . [1.G FE .
UNIV OF MINNESOTA MN SERIES B 4.039%

..914460-NL-0 | 08/01/31 ..eevvvviiiiiiiiiiiiiiiiiiiiiinneneienneeenes . 03/06/2025 . |HILLTOP SECURITIES ... fevveviiiiiiiiiiiiins fevennnnns 107,480 |.......... 110,000 110,454 |............... [V (12) fervenniinnnnnee [V R (12) ferveiiiiinnnnne [V R 110,442 |t 0 foeeenee (2,962) |......... (2,962) . 08/01/2031 . [1.C FE ....
UNIV OF PITTSBURGH PA HGR EDU SERIES A

..914805-FD-3 |3.477% 09/15/31 ..oovviiiiiiiiiiiiis . 02/25/2025 . | MORGAN KEEGAN RAYMOND JAMES ... |....eevvvvvvvvvnnnnn fouvnnnnns 561,042 |.......... 600,000 |.......... 600,000 |.......... 600,000 |......ccevvnnns [V (VR [V (VR [V R 600,000 |.......ceeennns 0 f...... (38,958) |....... (38,958) . 09/15/2031 . (1.B FE ....
VIRGINIA ST PORT AUTH PORT FAC SERIES A

..028077-J2-0 |3.494% 07/01/29 .....ooooviiiiiiiiiiiii, . 02/25/2025 . | JP MORGAN CHASE .........ooooeviies fovnvniiiniiniiiiinns ferenennns 574,002 |.......... 600,000 |........... 590,640 |........... 596,175 [..evvvnnnnnnee [V L2 [V R L7 [V R 596,298 [.....ovvvennnes 0 f...... (22,29) |....... (22,296) |............ 13,685 |. 07/01/2029 . [1.F FE ....
VIRGINIA ST PORT AUTH PORT FAC SERIES A

..028077-KA-3 |3.594% 07/01/30 .ooovviviiiiiiiiiiiiiiiiiieeeeees . 02/25/2025 . | JP MORGAN CHASE ..........oooevvies fovnvnniiniiiiiiiiins ferenennns 760,592 |.......... 800,000 |.......... 786,840 |........... 793,894 ....eennnnnnnee [V 156 |oeeeieiinens [V R 156 |ooeeeeeeennns [V R 794,051 |..oooeiiinnns 0 f...... (33,459) |....... (33,459) [....oveneeee 18,769 |. 07/01/2030 . |1.F FE ....
VIRGINIA ST PORT AUTH PORT FAC SERIES A

..928077-KB-1 |3.694% 07/01/31 ..ovvvvvviiiiiiiiiiiiiiiiiiiiieees . 03/07/2025 . | BANK OF AMERICA .......ccccoceiinn fovvvnnnnnnniiiiiinns founennns 407,429 |........... 430,000 |........... 422,587 |........... 426,204 |............... [ PP 1 [ PP 1 [ PP 426,301 [.oooeiiinnnnns 0 [...... (18.872) |....... (18,872) ... 10,987 [. 07/01/2031 . |1.F FE ....

0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 13,632,349 14,079,501 14,631,066 14,423,721 0 (10,780) 0 (10,780) 0 14,412,941 0 (780,594) (780,594) 280,578 XXX XXX

..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 ............ |. 03/31/2025 . | Redemption 100.0000 ....... R . . I . .. ...0 ] .0 . .0 .. . 0 e .0 ...823 |. 12/31/2035 . [2.B PL ....
ATLANTA FALCONS CO STADIUM LLC

047748-AA-0 | 09/01/42 oo . 03/01/2025 . | Redemption 100.0000 .....ee foureemmmnnnniiiiinnn fooiiiennnn1,606 [t 1,606 [t 1,606 o 1,606 |0 |l 0 [ 0 [0 0 1606 |0 [ [V [V 29 |. 09/01/2042 . (2.B PL ....
BIF 111 HOLTWOOD HOLDCO BORRON ~ 7.750%

..05637*-AA-8 | 02/15/33 ...oooiiiiiiiii . 02/15/2025 . | Redemption 100.0000 ....... . 02/15/2083 . [3.A ........

..07387#-AA-2 |BEAR SWAMP FINANCE LP  4.890% 10/08/25 ..... . 03/30/2025 . | Redemption 100.0000 ....... . 10/08/2025 . [3.A PL .
BRAVES STADIUM COMPANY LLC STADIUM COMPANY

..10567@-AA-0 |LLC ~ 3.770% 09/30/41 ..oooeeeiiiiiiiiiiiiiinnns . 03/30/2025 . | Redemption 100.0000 ....... . 09/30/2041 . [2.A PL ....
CHICAGO PARKING METERS LLC  5.070% 12/30/33

L 1B7885-A%-9 | oeeieiie e . 03/30/2025 . |Various .........ceeeeeriiiinnnnnns s , , , , s . 12/30/2033 . |2.CPL ....
CONTINENTAL WIND SERIES 144A  6.000%

..212168-AA-6 | 02/28/33 ....oooiiiiiiie . 02/28/2025 . | Various . 02/28/2033 . 2.B FE ....
8POINT3 SOLAR INVESTCO 1 LLC ~ 4.680%

.. 28268#-AA-4 | 11/30/35 ..oooviiiiiiii . 02/28/2025 . | Various ... . 11/30/2035 . |2.C PL ..

..20252B-AA-7 | ENBRIDGE PIPELINES SOUTHE ~ 3.980% 06/30/40 |. 01/22/2025 . |Various ... . 06/30/2040 . [1.G PL ..

FLORIDA PIPELINE HOLDINGS LLC ~ 2.920%

..341076-AA-7 |08/15/38 ... . 08/15/2038 . |2.B PL ....

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

L A82550-AA-T | iiiiiiiee e . 03/15/2025 . |Redemption 100.0000 ....... . 03/15/2051 . [2.A PL ....
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..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... . 03/31/2025 . |Redemption 100.0000 ...oeen founmminiiiiiiiiis oo 91,089 [.........e. 91,089 [............ 91,089 |............ 91,089 |....coeeeeins [V (VR [V (VR [V R 91,089 |..oooeeeiennns (VO [V [V 1,432 |. 03/31/2036 . |2.B PL ....
MAPLELEAF MIDSTREAM INVESTMENT  4.560%
..56540#-AA-3 109/30/25 .......oooiiiiiiiii . 01/05/2025 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 207,642 |.ooeeennn 207,642 |........... 199,100 |....ceeeeen P £ [V R 2,801 |l [V R 2,801 |l [V R 207,642 |.oooeeieennns (VO [V [V 4,734 |. 09/30/2025 . |4.C PL ....
MILLENNIUM PIPELINE CO LLC  6.000% 06/30/32
.B0040#-AB-8 | ..eeriiiiiiiiiiiiiii . 03/29/2025 . |Various ...........eeeeeeeemmennnnnns foveemeneminiiiiines forvennnnnnn. (441) [oeeininnnnne (441) |t (449) ..ot [QLV0) ) [V R (K2 D [V R (K2 D [V (441) oot (VO [V [V 0 . 06/30/2032 . |1.G PL ....
RENEWABLE POWER GENERATION LLC ~ 4.110%
L. 759748-AA-0 | 03/31/35 ..oooiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiiis oo 10,491 |............ 10,491 |........... 10,491 |.......... 10,491 |l [V (VR [V (VR [V R QL I O (VO [V [V 216 |. 03/31/2035 . [2.B PL ....
SHEPHERDS FLAT FUNDING TRUST ~ 6.950%
..82340%-AA-5 | 04/30/32 ....oooiiiiiiii . 01/30/2025 . | Redemption 100.0000 ...oeen founmminiiiiiiiiiis oo 2,861 [ennnnne 2,861 |l 2,861 |l 2,861 |l [V (VR [V (VR [V AR L2 I P (VO [V [V 50 |. 04/30/2032 . |2.C FE ....
SHEPHERDS FLAT FUNDING TRUST ~ 4.480%
..82340%-AB-3 | 04/30/32 ....ooooiiiiiiii . 01/30/2025 . | Various 346,154 |........... 346,154 |........... 348,696 |........... 347,498 |..eovvvvnnnnnn0 e (1,344) |0 e (1,384) [0 e, 346, 154 . 04/30/2032 . (1.B FE ..
..88104#-AA-4 | TERRAFORM UTILITY SOLAR X  4.590% 08/31/40 [. 03/31/2025 . | Various ... 14,008 ... 14,998 ... 14,998 |............ 14,998 |.... ..14,9%8 |.. . 08/31/2040 . |2.CPL ..
..02838@-AA-1 | VISTA RIDGE LLC ~ 2.570% 10/14/49 . 03/31/2025 . | Redemption 100.0000 . 17,137 17,137 17,137 |. 17,137 |. 17,137 . 10/14/2049 . [1.F PL ..
..92980*-AB-7 | W2 FINANCE LLC  4.600% 01/31/32 .. .. |- 03/31/2025 . | Redemption 100.0000 ....ovw feuvvvvvnnnnniiiiiinn forniiennnn 7,879 i, 7,879 L T1.879 | ... 7,879 |.. . 01/31/2032 . (2.B PL ..
WESTERN VISTA SOLAR HOLDINGS LLC ~ 3.460%
..95984*-AA-8 1 03/31/40 ... . 01/31/2025 . | Redemption 100.0000 ....... ... 37,528 ...37,528 ...37,528 |............ 37,528 |.... ..37,528 |.. . 03/31/2040 . |2.CPL ....
AP GRANGE HO .
..G2964#-AA-7 103/20/45 ...oooeiiiiiii . 02/01/2025 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens (30,216) [c.vvvvnneee (30,216) [...evvnnnee (30,216) |........... (30,216) |...coeeennnnnn 0 e (VO 0 | (1 P 0 s (30,216) . 03/20/2045 . |2.A PL
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
. K7017#-AA-8 . 03/31/2025 . | Various ... .. 127,923 .. 127,923 .. 127,923 |. ..127,922 |.. 127,923 . 08/01/2030 . [2.A FE ..
..P3753#-AA-0 . . 01/23/2025 . | Redemption (60) |... ....(60) .. . 06/30/2034 . |2.CPL ..
GREENFIELD SPV | SAI
..P4920#-AA-6 |5.550% 12/31/32 i . 01/23/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo (76) |ooeeeeeeeeenes (0450 P (76) [cevvvnernnnnnnne (76) [oevveennnnnnnne [V (VR [V (VR (V1 (76) oo (VO [V [V 0 |. 12/31/2032 . |2.C PL
BROOKFIELD WA RAIL PTY LTD WA RAIL PTY LTD
..Q1842#-AE-8 |4.380% 03/27/25 .......oooeiiiiiiiiiiiii . 03/27/2025 . |Various .........cceeennennnnnnnnnns fevvennnenennnnnneens feeeee. 7,700,000 |........7,700,000 |[........7,737,158 |........7,701,453 |.......coooooi 0 |ooeeeenn(1,483) [ O [ (1,453) [l 0 107,700,000 o0 [0 v 0 s 168,630 |. 03/27/2025 . [2.B ........
GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36
.039748-AA-4 | .eoeiiiiiii . 03/31/2025 . | Redemption 100.0000 ...oeen founmmmmmnnniniiiiinn foonn 18,282 183,282 [ 183,282 13,282 |0 e 0 el O e O 0 18,282 0 [l 0 il 0 e, 93 |. 03/31/2036 . (2.B PL ..
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 .. |- 02/15/2025 . |Redemption 100.0000 ....... ...597 |. 11/15/2032 . [3.A FE ....
..R6236*-AA-2 | NORSPAN LNG VIII AS  4.660% 03/30/32 .. |- 03/30/2025 . Redemption 100.0000 ....... 3,637 |. 03/30/2032 . |2.CPL ....
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 9,323,641 9,325,809 0 (2,168) 0 (2,168) 0 9,323,641 0 194,241 XXX XXX
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 .... |. 02/18/2025 . |Various ... .. 169,830 ..170,562 |.... ....169,830 |.. . . 02/15/2042 . (1.F PL ....
..00440E-AS-6 | ACE INA HOLDINGS  3.150% 03/15/25 ............ . 03/15/2025 . |Maturity .. . 2,000,000 01,999,992 |.... .2,000,000 |.. . 03/15/2025 . [1.F FE ....
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%
..00802#-AA-4 | 03/22/35 . 03/22/2025 . |Various ... .. 179,260 179,260 179,214 |...........179,218 |.... .0 . 179,260 |.. . 03/22/2035 . [2.A FE ...
..01185%-AA-3 | ALASKA VENTURES LLC  4.670% 06/30/33 . 03/31/2025 . | Various ... .. 191,058 ..191,958 ..191,958 |. ..191,985 |. 0 .191,958 . 06/30/2033 . |2.CPL ...
..037411-Al-5 | APACHE CORPORATION  5.100% 09/01/40 ......... [. 01/01/2025 . |Tax Free Exchange .. .. 241,665 230,000 246,630 |........... .0 . . . 09/01/2040 . [2.C FE ...
..037430-AS-7 | APA CORP SERIES 144A  6.750% 02/15/56 ....... . 01/15/2025 . | DEUTSCHE BANK SECURITIES .. .. 996,890 ..1,000,000 996,560 |.... K .0 . . 02/15/2085 . [2.C FE ...
..037735-CG-0 | APPALACHIAN POWER CO  6.375% 04/01/36 . . 02/26/2025 . | DEUTSCHE BANK SECURITIES .. 741,002 . 700,000 ..955,934 |. .(2,269) | 0 ..(2,269) (153,351) |. . 04/01/2036 . [2.A FE ...
..040555-CH-5 | ARIZONA PUBLIC SERVICE ~ 5.500% 09/01/35 .... (. 02/14/2025 . | TRADEWEB DIRECT . 535,000 727,288 |.... ... (1,560) | 0 e (1,560) [ovvniiiiiinnnnn 0 fonnnnnnll 678,022 |..eeeel0 il (144,049) |...... (144,049) . 09/01/2035 . [2.A FE ...
UNION PACIFIC CORP SER A-1  3.930% 02/23/26
2 08577@-AP-5 | .ereeeeeiieie e . 02/23/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 67,712 oo 67,712 |oeeeennnnns 67,712 |oerennnnnns 67,707 |oeeeierninns [ PR (I P 0 | [ 0 s 67,712 |ooeeeeiiins (VN 0 | 0 . 02/23/2026 . (1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26
..05577@-A0-3 |... . |- 02/23/2025 . | Redemption 100.0000 ....... . 02/23/2026 . (1.D ........
BAI .
..06055H-AB-9 |Perpet. ....cooeeiiiiiiiiiiii . 01/01/2025 . | Various ........ceeevuvnnnunnnnnnnnns fovevennnnnnnninnnns fonnn 2,802,188 |........ 3,000,000 |........ 2,802,188 |........ 2,802,188 |............... 0 e (VO 0 | (VO 0 fnns 2,802,188 [.....cceennnnn (VN 0 | [V 32,667 |. 01/01/9999 . |2.B FE
BANK OF NY MELLON CORP SERIES H HYB  3.700%
..064058-AJ-9 ... [ 0170172025 . | Security Withdraw .........ccoeees |ooeeenenninnnnnnnns s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........2,000,000 |.....coeeeeeenn0 Jooeereiininn0 e 0 o0 Lo 0 s 2,000,000 |.. . 01/01/9999 . |2.A FE
..070101-Fe-4 |3.740% 06/15/27 . 02/20/2025 . | SEAPORT GLOBAL SECURITIES LLC . |oeevvvvvvvvvrvnnnnns feunns 1,613,106 |........ 1,650,000 |........ 1,650,000 |........ 1,650,000 |............... 0 | (VO [V FUSURRRRRRRN (VO 0 s 1,650,000 |....oevvvvnnnns 0 f...... (36,8%) |....... (36,894) |............ 11,142 |. 06/15/2027 . [1.G FE ..
BOSTON MEDICAL CTR CORP SERIES 2017  3.912%
.. 10103D-AB-2 |07/01/28 ....vvvvviriiiiiiriiiiiiiiiiiiiiiiiiiiaas . 03/06/2025 . | MORGAN STANLEY BANK NA ......ccc. |oeevevvvvnvnnnnnnnns fovnnnnnns 419,316 |....eeeens 440,000 |........... 440,000 |........... 440,000 |....ooeeennns 0 | (VO 0 e (VO 0 e 440,000 |.oooeeieiennnn 0 f...... (20,684) |....... (20,684) |............ 11,762 . 07/01/2028 . |2.B FE
.. 11135F-AL-5 | BROADCOM INC SERIES WI  4.110% 09/15/28 .... |. 03/27/2025 . | GOLDMAN SACHS & CO ....ccevvvvvees Joovveneiiniinninnnns |oeeeeens 802,446 |.......... 816,000 |.......... 816,000 |.......... 816,000 |.........c..... [ P 0 fooiiiiinnnnns [ P [\ [V P 816,000 |............... 0 [...... (13,554) |[....... (13,554) ..o 17,980 |. 09/15/2028 . |2.A FE
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..125238-AA-9 |CC TUGS LLC TUGS LLC  6.400% 09/30/30 ....... . 03/31/2025 . |Various .....ceeeveumereeemnnnannees Jorveereeeemnnineees fereeeeens 119,279 |........... 119,279 |.oeeeeenees 119,279 |.oeeeeennns 119,277 |ooeeeieiinnnnns (U1 PO L PO [ PO L PO (U 119,279 |oveeieieennnns (VI PO [ PO (VI IO 1,874 |. 09/30/2030 . |3.B PL ....
CAMERON LNG LLC SERIES 144A  3.302% 01/15/35
L A3B434-AB-6 | .eeiiniiiiiii e . 02/13/2025 . | GOLDMAN SACHS & CO. evevvveneeeee Jormmreeeemmniineeee fereeeeens 207,35 |...........250,000 |...........267,593 |........... 263,775 [oeeeeeennnnnnns (U (1D ) (U (1D ) (U 263,624 |............... 0 |oeeennn (56,299) |....... (56,299) |-eevvnnnnnnnn 4,793 |. 01/15/2035 . |1.F FE ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
..14855/I-AA-4 [CLASS A 6.500% 07/31/36 ...ceeevevnnnneeaanns . 03/15/2025 . | Paydoun ... 71,548 ...70,316 |.... . 07/31/2036 . |1.F PL .
..169905-AH-9 | CHOICE HOTELS INTL INC  5.850% 08/01/34 .... |. 03/10/2025 . [ GOLDMAN SACHS & CO . . 6,389,838 .6,312,718 |[.... . 08/01/2034 . |2.C FE .
CHUGACH ELECTRIC ASSOCIATION ~ 4.750%
L 171265-A8-0 [ 03/15/41 ovvveniiiiii . 03/15/2025 . |Various ........ceevvvrvviinnnnnnnns Jovvinnenennnninnnnns fooneneins 463,333 |...........463,333 |...........463,333 [........... 463,325 . 03/15/2041 . |1.G ........
CHUGACH ELECTRIC ASSOCIATION  3.430%
L A71265-B#-7 [ 03/15/37 covveeiiiiiii . 03/15/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiienn e 75,000 f............ 75,000 |oveeennnnnns 75,000 |oveeennnnnne 75,000 . 03/15/2037 . |1.G ........
CHUGACH ELECTRIC ASSOCIATION ~ 4.780%
..171265-B@-9 |03/15/42 . 03/15/2025 . | Various 275,000 275,000 |...........275,000 |.... ....275,000 |.. . 03/15/2042 . |1.G ........
..190750-AF-9 | COBANK ACB  7.250% Perpet. . . 01/01/2025 . | Secur ity Withdraw .. ..2,550,000 ..2,546,750 |. .2,546,750 |. . 2,546,750 0. . 01/01/9999 . |2.B FE ..
..20035A-AA-2 | COMED FINANCING Il1  6.350% 03/15/33 . 02/14/2025 . |FTN FINANCIAL CAP MARKETS ..3,000,000 .. 3,472,500 |. .3,335,154 |. .3,330,711 (308,211) |.. . 03/15/2033 . |2.B FE ..
..23338V-AN-6 |DTE ELECTRIC CO SERIES A 1.900% 04/01/28 . |. 02/21/2025 . [MORGAN STANLEY .........eceereeenne .... 150,000 749,363 |...........749,694 |.... ....149,708 |.. (59,940) . 04/01/2028 . |1.E FE ..
DEPOSITORY TRUST & CLEAR SERIES D HYB 144A
..249670-AB-6 |3.375% Perpet. ....ceeeriiiiiiiiiiiiie s . 01/01/2025 . | Security Withdraw ................ . 1,000,000 ..1,000,000 ..1,000,000 |........ 1,000,000 |.... .1,000,000 |.. . 01/01/9999 . |1.F FE .
..250847-EA-4 | DTE ELECTRIC COMPANY ~ 5.700% 10/01/37 ...... |. 02/13/2025 . |Samuel A. Ramirez and Company . |.... .. 254,538 250,000 336,680 |...........322,507 |.... ....321,940 |.. . 10/01/2037 . |1.F FE .
DISCOVER FINANCIAL SERVICES ~ 3.750% 03/04/25
L 254700-AL=2 | eerrineeeeei e . 03/04/2025 . Maturity ...oooovvvniiiiiiiiiiinnnns e o 1,000,000 |........ 1,000,000 |........... 936,965 |........... 998,553 [ouvuvviviinnnnn 0 [ 1,447 [0 [ 1,447 [0 1,000,000 . 03/04/2025 . |2.B FE
DIVERSIFIED ABS PHASE VIII LLC  7.076%
L. 205123-A%-2 [ 06/31/44 . oooviniiiiiii . 03/28/2025 . |Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 24,669 |............ 24,669 |............ 24,669 |............ 24,669 |.....oeeeeenn 0 Joeviiiiiin 0 0 el 0 el 0 e 24,669 . 05/31/2044 . |1.F FE .
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLASS
..25512V-AA-7 [A  7.500% 11/28/39 ....coivviiiiniiiiiiiiis . 03/28/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 96,378 |............ 96,378 |............ 93,845 |............ 93,886 |.....oooeeennn0 oeeennnnnn2,492 |0 2,492 0 96,378 . 11/28/2039 . |2.A FE
DOMINION ENERGY INC SERIES C HYB  4.350%
..25746U-DM-8 [Perpet. ......ooviviiiiiiniiiiiiinnns . |- 0170172025 . | Security Withdraw ........ccoeves Jovininiiiiininnnns foenens 1,000,000 |........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... PV IO 1,000,000 |.. . 01/01/9999 . |2.C FE ..
..31428X-AT-3 |FEDEX CORP  3.875% 08/01/42 ... |- 0172272025 . [Various ........ceeeeeemenieeeeeennnn fooreeeni e 10,503,414 |....... 10,315,000 |....... 10,536,543 |.......10,504,665 |.... . (1,251) |... POV IO 10,503,414 |.. . 08/01/2042 . |2.B FE ..
..31428X-AU-0 |FEDEX CORP  4.100% 04/15/43 ... |- 0172272025 . [Various .......ceeeeveivenniiiiiiinns fooveiiiii o 11,757,718 |....... 10,500,000 |....... 11,971,365 |.......11,765,567 |.... . (7,849) |... J VI N 11,757,718 |.. . 04/15/2043 . |2.B FE ..
..31428X-BA-3 | FEDEX CORP  3.900% 02/01/35 . 01/22/2025 . | Tax Free Exchange 2,412,468 ..2,500,000 ..2,3712,120 |. 2,411,389 |. 1,079 0| . 2,412,468 . 02/01/2035 . |2.B FE ..
..31428X-BB-1 |FEDEX CORP  4.100% 02/01/45 . 01/22/2025 . | Tax Free Exchange .. . 3,679,747 .. 3,330,000 ..3,731,099 |. .3,681,633 |. . (1,887) 0| .3,679,747 . 02/01/2045 . |2.B FE ..
..31428X-BE-5 |FEDEX CORP  4.750% 11/15/45 ... . |- 01/22/2025 . [ Tax Free Exchange .. 863,688 .... 150,000 ..864,275 |.... ....(588) ... veei0 |oeeen..... 863,688 |.. . 11/15/2045 . |2.B FE ..
..31428X-BG-0 |FEDEX CORP  4.550% 04/01/46 ... . |- 01/22/2025 . [ Tax Free Exchange ..1,000,000 1,169,357 |.... ... (867) ... o0 ]eennnl 1,168,490 .. . 04/01/2046 . |2.B FE ..
..31428X-B0-8 |FEDEX CORP  4.050% 02/15/48 ... ... |- 01/22/2025 . | Tax Free Exchange .... 600,000 ... 641,666 |.... 0 eennnnn...641,484 .. . 02/15/2048 . |2.B FE ..
FLNG LIQUEFACTION 2 LLC SERIES 144A  4.125%
.. 33972P-AA-7 [08/31/38 e . 03/31/2025 . | Redemption 100.0000 ...coen foereeiiiiieeeeee et 3,840 [ceeeeenne 3,840 |eeerinnnnnns 3,840 |oeeernnnnnnns 3,840 |eeeeiininns (U1 PO (VI PO [ PO (VI PO [V IO 3,840 |.ccoernnnnnnns (VI PO [ PO [V PO 79 |. 03/31/2038 . |2.B FE
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AB-2 |PARTN  4.420% 05/31/33 ....ccevemrmniieeennnnnns . 02/28/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 249,125 |.ooeennnns 249,125 |oooeennnnes 249,125 |o.eeeeenne. 249,123 |oeieiiininnns (U1 PO 2 e [ PO 2 e (U 249,125 [.ooeeeiinannnns (VI PO [ PO (VI IO 2,753 |. 05/31/2033 . [1.G PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AE-6 |PARTN  4.440% 11/30/32 ...ceevvrniieeeeenins . 02/28/2025 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,662 |oeeeeennnnnns 1,662 |oeeveenenns 1,662 |oeeeeeeenes 1,689 |oeeeeeeeeeees 0 Joeeeeees (27) |eeeneeeeenes (V1 PO (27) |eeeeeeeeenes [V IO 1,662 [oeeeeeeennnn (VI PO [ PO [V PO 18 |. 11/30/2032 . |[1.G PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AE-6 |PARTN  4.440% 11/30/32 ..oceevvreieeeeeninnns . 02/12/2025 . |Redemption 100.0000 ...ccen feoeeeeeeiiieeeeeen ot (17) foeeeeeeeeees (A7) | (R0 FETTT 49 [t 0 Joeeeeees [(C15) ) (V1 PO [(C1:) ) (1 PO [0 ) (VI PO [ PO [V PO 0 |. 11/30/2032 . |2.A PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AF-3 [PARTN  4.440% 11/30/32 ..cceevmrnieeeeeeinnns . 02/28/2025 . |Redemption 100.0000 ...covn foereeeiniiieeeee et 1,643 [ooeieeennnnns 1,643 |oeeeenes 1,643 | 1,659 |oeeeeeieeeees 0 Joeeeeees (R 1)) A (V1 PO (R} A 0 foeeeeeennn 1,643 [0 [ [ PO [V PO 18 |. 11/30/2032 . |[1.G PL ....
HUDSON TRANSMISSION PARTNERS L 4.440%
444165 -AG-1 [ 11/30/32 e . 02/28/2025 . |Redemption 100.0000 ...coen foereeeiniiieeeee et 8,477 |oeeeeeennnnns 8,477 |veerins 8477 | 8,559 [..cooveiinnnnns 0 Joeeeeees (82) |eveeneeeeenns (V1 PO (82) |eveeneeeeenns 0 Joeeeeeeeenn 8,477 [0 [l [ PO [V AU 109 |. 11/30/2032 . |1.G PL ....
INDUSTRIAL DPR FUNDING LTD SERIES 2022-2A
..45605P-BA-5 |CLASS 1 144A  4.600% 04/15/27 .....ceeveennnnnn . 01/15/2025 . |Paydomn .ceeveeeeeeennieeeeeennnas ...46,875 |.... 0. o0 |- .0 . 04/15/2027 . |2.B FE ...
..464338-AA-6 | ISKANDAR VENTURES LLC ~ 3.410% 06/15/39 ..... . 03/15/2025 . | Redemption s e 8,206 ol .0 0] a0 ) .0 . 06/15/2039 . |[1.E PL ...
..46625H-JB-7 | JP MORGAN CHASE & CO  5.600% 07/15/41 ....... . 03/20/2025 . | Various (4,433)......... (469,801) |.... 0. 0] . . (35,376) |....... (35,376) ...(70)|. 07/15/2041 . |1.F FE ..
..46647P-AV-8 | JPMORGAN CHASE & CO  4.203% 07/23/29 ........ . 03/10/2025 . | GOLDMAN SACHS & CO . .... 500,000 .... 500,000 |.......... 500,000 |.... ...0 ...0 500,000 |.. .. (7,360) |........ (7,360) 13,310 | 07/23/2029 . |1.F FE ..
JPMORGAN CHASE & CO SERIES KK 3.650%
L A48128B-AN-1 [Perpet. ..oovvveiiiiiiiiiiieeiii e . 01/01/2025 . | Security Withdraw ........cccoeees Joeernrriinninnnns oo 750,000 |...eeeenns 750,000 |.....eeen. 750,000 |.....eeen. 750,000 |oeveeenninnens [ PR (1 P [ PO (VN P (U 750,000 [oeeenirieennnnn [V N | I AN [V F 2,281 |. 01/01/9999 . |2.B FE ..
..49327V-2C-7 [KEY BANK NA  4.900% 08/08/32 .......ccevunnnees . 02/13/2025 . | SANTANDER US CAPITAL MARKETS .. |oeeeereeeeeemmnnnnee fooees 3,819,400 |........ 4,000,000 |........ 3,990,000 |........ 3,991,974 [......oooinnnns [V N 104 [oooiiiiinnnnns [U N 104 [oooiiieiinnnns (U 3,992,078 [....ccvvnnnnnns 0 J..... (172,678) |...... (172,678) |.......... 101,267 |. 08/08/2032 . |2.B FE ..
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LIBERTY MUTUAL GROUP INC SERIES 144A HYB
..53079E-AR-5 | 10.750% 06/15/58 ......evvvvvvvrrrrririiiiiiiinnnns . 01/01/2025 . | Security Withdraw ..........ccooes fevvvvvvinnnnnninnnns fonnnns 2,545,035 |........ 2,000,000 |........ 2,590,800 |........ 2,545,035 |............... 0 e (VO 0 | (VO 0 fnns 2,545,035 |.....oceennnnn (VN 0 . 06/15/2058 . 3.A FE ....

LION INDUSTRIAL PROPERTIES LP  3.990%

..536210-AE-6 | 03/31/26 ... . 02/11/2025 . [ SEAPORT GLOBAL SECURITIES LLC . |.... .. 490,960 .... 500,000 .... 500,000 |[.......... 500,000 |.... ... 500,000 .. .. (9,040) |.... . 03/31/2026 . |2.A ........
LION INDUSTH
..536216-AF-3 | 05/16/26 . 02/11/2025 . [ SEAPORT GLOBAL SECURITIES LLC . |.... . 1,959,660 ..2,000,000 ..2,000,000 |........2,000,000 |.... .2,000,000 |.. . (40,340) |.... . 05/16/2026 .
..537008-C*-3 |LITTELFUSE INC ~ 3.480% 02/15/25 . 02/15/2025 . Maturity . . 200,000 . 200,000 | . 200,000 | 200,000 .0 [ . 02/15/2025 .
..55261F-AN-4 | M&T BANK CORPORATION  3.500% Perpet. ........ |. 01/01/2025 . |Security Withdraw .. .350,000 .350,000 |.. .0 [ . 01/01/9999 .
..55317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.121% 12/15/38 . |. 03/15/2025 . |Redemption 100.0000 ..oooe feuvemieiiiins el 281,385 [l , ....281,385 |.. . 12/15/2038 .
..61744Y-AK-4 | MORGAN STANLEY  3.591% 07/22/28 .. |- 02/21/2025 . | MORGAN STANLEY ..1,500,000 ..1,500,000 |. .1,500,000 . 07/22/2028 .
..64079*-AB-8 |NEPTUNE REG TRANS  6.210% 06/30/27 . 03/31/2025 . |Redemption 136,265 140,820 |...........138,431 ....136,265 |.. . 06/30/2027 .
PNC FINANCIAL SERVICES SERIES U 6.000%
..693475-BD-6 |Perpet. .....ccciiiiii . 01/01/2025 . [Various .........cceeecuveeieeeeciins foenniiineeeeiiies oo 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 foveeeeeeeennnn oo 0 feniil 0 o0 0 e, 4,000,000 . 01/01/9999 . |2.B FE ....
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020%
..694500-AA-6 | 02/28/37 . 03/28/2025 . |Redemption 100.0000 . 210,745 210,745 |.... .210,745 |.. . 02/28/2037 .

..T2650R-AM-4 | PLAINS ALL AVER PIPELINE ~ 6.700% 05/15/36 . |. 02/21/2025 . |MILLENNIUM ADVISORS LLC. ....... [.... 567,617 |.. . 05/15/2036 . |2.

RAYBURN COUNTY ELECTRIC COOP  6.400%

.... 500,000 580,090 |....

L T5458*-AD-1 | 12/30/52 i . 01/01/2025 . |Redemption 100.0000 . .. . 12/30/2052 . |2.B FE ....

..78442F-DJ-4 | NAVIENT CORP SERIES MTNA  5.625% 01/25/25 .. |. 01/25/2025 . |Maturity .. 350,000 ..350,000 ..285,607 |. ..349,148 |. .350,000 . 01/25/2025 . |3.C FE ....

..808513-AR-6 | CHARLES SCHWAB CORP  5.000% Perpet. ......... . 01/01/2025 . [ Security Withdraw .. . 3,000,000 ..3,000,000 ..3,000,000 |........3,000,000 |.... .3,000,000 |.. . 01/01/9999 . |2.C FE
CHARLES SCHIIAB CORP SERIES H  4.000% Perpet.

..808513-BJ-3 - |- 0170172025 . [Various .......ceeeeeevveiieninninns foovinnneeenniinens [000002,043,750 |l 2,000,000 |........ 2,043,750 |........2,043,750 |..eoocovnnnnnn 0 foniiiiiiiinin 0 e 0 fi 0 0 e 2,043,750 |.. . 01/01/9999 . |2.C FE

..816851-BK-4 | SEMPRA ENERGY ~ 4.875% Perpet. ... .. |- 01/01/2025 . | Security Withdraw .........ccccce |oeeeeeiiiiieiiis ..., 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 [...eeeereeennnQ Joeeeiiiiieeena 0 foiiiiiiii 0 o0 0 e, 5,000,000 |.. . 01/01/9999 . |2.C FE
SMITHFIELD FOODS INC SERIES 144A  5.200%

..832248-BB-3 |04/01/29 ...ooeiiiiiiis . 03/10/2025 . [ GOLDMAN SACHS & CO . ..996,790 |........ 1,000,000 994,920 |...........907,518 |.... ....907,617 |.. . 04/01/2029 . |2.C FE

..83416M-A*-6 | SOLAR SENIOR CAPITAL LTD ~ 3.900% 03/31/25 .. |. 03/31/2025 . |Maturity .3,000,000 |........ 3,000,000 ..3,000,000 |........3,000,000 |.... .3,000,000 |.. . 03/31/2025 . |2.B PL

SUMMIT MATERIALS LLC FIN SERIES 144A  5.250%

..B6614R-AN-7 | 01/15/29 .o . 02/10/2025 . [Call 1013130 oo e [ 425,515 [LLL.420,000 ...........383,660 |.......... 394,261 [oooeieennnns 0 foreeeans 612 | 0 foreeians 612 | 0 foeeeenns 400,388 . 01/15/2029 . |3.C FE ....
SUMMIT MATERIALS LLC/FIN SERIES 144A  7.250%
L.BB614R-AP-2 | 01/15/31 oeeeeiiiiiei . 02/10/2025 . [Call 107.9815 ..226,051 |.... .0 . ....0 [ .243,984 |.. . 01/15/2031 . [3.C FE ..
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . |. 03/31/2025 . |Various ... ...47,183 |. 0 0 ..47,183 . 09/30/2040 . [2.B PL ..
..873050-CH-2 | TTX CO SERIES 144A  3.600% 01/15/25 ......... . 01/15/2025 . [Maturity .. .1,000,000 |.... .0 . ....0 [........ 1,000,000 [.. . 01/15/2025 . [1.F FE ..
..89255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |. 03/01/2025 . |Various ........ccceeveeeecunennens foeeeeenniiinn i, 9,129 ...9,129 |.... .0 |. ...0 [ ..9,129 |.. . 07/01/2048 . [1.F PL ..
..89417E-AH-2 | TRAVELERS COS INC ~ 5.350% 11/01/40 . |- 02/26/2025 . [MORGAN STANLEY & C0. INC. E ..375,128 ..505,568 |. 0 0 .504,519 . 11/01/2040 . [1.F FE ..
..898320-AD-1 | TRUIST FINANCIAL CORP  7.023% Perpet. . 01/01/2025 . [Security Withdraw ................ . 6,000,000 .6,000,000 |.... .0 | ...0 [........6,000,000 [.. . 01/01/9999 . [2.C FE ..
TRUIST FINANCIAL CORP SERIES Q  5.100%
..898320-AF-6 |Perpet. .... . 01/01/2025 . [Security Withdraw .. . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. 0 0 .2,500,000 . 01/01/9999 . |2.C FE
..902073-BC-9 | US BANCORP ~ 3.700% Perpet. . . 01/01/2025 . [ Security Withdraw .. . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. 0 0 .3,000,000 . 01/01/9999 . |2.B FE ....
..918620-AA-2 |VC 3 LS 2021 LP 2021 LP  3.500% 10/15/31 ... |. 03/15/2025 . | Redemption 100.0000 . 34,205 34,205 34,205 |. 0 0 34,205 . 10/15/2031 . |1.G PL ....
..918620-AB-0 | VC 3 LS 2021 LP 2021 LP 4.750% 10/15/41 ... |. 03/15/2025 . | Redemption 100.0000 . ..6,751 .6,751 .6,751 |. 0 0 .6,751 . 10/15/2041 . |2.B PL
..028563-AL-9 | VMWARE INC ~ 2.200% 08/15/31 ... . 02/21/2025 . [MORGAN STANLEY ... ..1,195,903 |........ 1,428,000 01,199,950 |.... .0 | U R 1,204,215 |. . 08/15/2031 . |2.B FE

WABASH VALLEY POWER ASSOCIATIO P
..02066%-AE-Q |5.560% 12/19/24 .. ....oviiiiii . 01/16/2025 . [Various .........cceeecuveeeeeeniiins Jooniiineeeeiiiies foeeeiiieeeee, 0 [t 0 e 0 [ 0 0 o0 0 0 [0 . 12/19/2024 . |1.F ........
WABASH VALLEY POWER ASSOCIATIO PONIER ASSOC

..92066%-AG-4 |6.140% 01/31/28 . 01/31/2025 . [Various ... ...94,120 . 01/31/2028 .
..931427-AC-2 | WALGREENS BOOTS ALLI . . |- 01/15/2025 . [MERRILL LYN .... 615,000 . 11/18/2044 .
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..973148-AA-3 | 3.670% 12/18/34 ...oooviiiiiiiiiiiiiiiiieees . 03/3172025 . [Various .........cceeviuveereeinninn Jooviniineeenniiiins foeniiinns 40,529 |..ciiens 40,529 | 967 | L e O o | R L1 I P | RO , . 12/18/2034 . |1.F PL ....
WOLVERINE POWER SUPPLY COOPERA POWER SUPPLY
..97806*-AG-7 |CO  3.830% 09/10/45 ...evvvviiiiiiiiiiieees . 03/10/2025 . |Redemption 100.0000 ....... I N O 8,333 |.... , K . .. . 09/10/2045 . |1.F ........
..C97970-AA-1 | WOLVERINE TERMINALS ULC 10.500% 10/31/30 . 03/07/2025 . |Redemption 100.0000 . .. (44,111) ..(44,111) . (41,871) ). . (41,876) | .(2,234) . .(44,111) . 10/31/2030 . [3.C PL ..
..780082-AR-4 | ROYAL BANK OF CANADA  7.500% 05/02/84 ....... . 01/01/2025 . [Security Withdraw . 6,500,000 ..6,500,000 ..6,500,000 |. .6,500,000 |. =0 .6,500,000 . 05/02/2084 . [2.B FE ..
..01609W-AU-6 | ALIBABA GROUP HOLDING LTD  4.000% 12/06/37 |. 02/26/2025 . | GOLDMAN SACHS & CO. .. .. 441,770 .... 500,000 499,315 |...........499,498 |.... .5 | ....499,503 |.. . 12/06/2037 . [1.E FE ..
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..018820-AA-8 | ALLIANZ SE SERIES 144A HYB ~ 3.500% Perpet. . 01/01/2025 . |Security Withdraw .........coees |ooeeeeinninnnns |oeees 1,000,150 |........ 1,000,000 |........ 1,000,150 |........ 1,000,150 |..ocoeeeennns [V (VR [V (VR [V R 1,000,150 |..eevvvvvnnnns (VO [V [V 23,431 (. 01/01/9999 . |1.G FE ....
ANTOFAGASTA PLC SERIES 144A  5.625% 05/13/32
CO7ABN-AB=2 | eeeeiieiiiiiiiiiiieeeee . 03/21/2025 . | GOLDMAN SACHS & CO. ....evvvvvvvns feuvevvnninniiiiiinns feunene 1,521,765 |........ 1,500,000 |........ 1,473,165 |........ 1,478,811 |l [ R 526 |oeeviiiiiinnns [V 526 |oveveiiiiiennns [V R 1,479,338 |...ovvvvnnnnnee 0 foeeenee 42,427 |......... 42,427 |l 30,703 |. 05/13/2032 . |2.B FE ....
ANTOFAGASTA PLC SERIES 144A  6.250% 05/02/34
COTABN-AC-0 | eeveeeeeiiiiieieeeeee . 03/21/2025 . | BARCLAYS CAPITAL ...eevvvvvevvnnns fevvevenninniiiiiinns feunene 1,038,100 |........ 1,000,000 |........... 994,140 |........... 994,428 |....oovvvnnenns [V L [V[V N [V R L [V[V I A [V R 994,528 [...evvvvvnnnnes 0 foeeenee 43,572 |......... 43,572 |l 24,653 |. 05/02/2034 . |2.B FE ....
AUTO METRO PUERTO RICO SERIES 144A  6.750%
..05330K-AA-3 | 06/30/35 ...coooiiiiiiiiiiii . 03/31/2025 . |Various ..........cceeeeevmmmnnnnnnns forveeeenmnnnennnnees forvnnnn 111,300 |.......... 111,300 |.......... 110,261 |........... 110,465 |...cevveeeenns [ R 835 |.eiiiiiiiinns [V 835 |.iiiiiiiiins [V R 111,300 [ooevevvvnnnnnee 0 . 06/30/2035 . [2.B FE ....
BIB CENTRAL AMERICAN CARD REC  3.500%
..05551C-AA-3 | 01/07/30 ...evvvrrrrvninniiiiiiiiiiiiiiiiieiieeeanaaes . 01/07/2025 . | Various .. 345,721 345,721 345,721 |...........345,721 [.... ....345,721 . 01/07/2030 . (1.G FE ....
..05602X-DJ-4 |BNP PARIBAS SERIES 144A  8.000% Perpet. .... [. 01/01/2025 . |Security Withdraw .. . 1,500,000 ..1,500,000 ..1,500,000 |........ 1,500,000 |.... .1,500,000 |.. . 01/01/9999 . [2.C FE ....
BANC CREDITO INVERSIONES SERIES 144A  2.875%
..05890M-AB-9 | 10/14/31 . 03/07/2025 . | SANTANDER US CAPITAL MARKETS .. |[.... e |eeee... 650, .......... 750,000 |... ......... 740,611 ....740,844 |.. . (90,144) |....... (90, 144) . 10/14/2031 . [1.G FE ....

. 02/23/2028 . |1.G FE ...

..05964H-AF-2 | BANCO SANTANDER SA .. |- 02/10/2025 . [ JANE STREET CAPITAL .............. . (67,716) |....... (67,716)
FIEMEX ENERGIA - BANC AC SERIES 144A  7.250%
..05974E-AA-8 | 01/31/41 ...
BIB MERCHANT
. 08866T-AA-0 | 4.080% 04/07/27

BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE

. 01/31/2041 . |2.C FE ....

. 01/31/2025 . |Redemption 100.0000 .......

. 01/07/2025 . | Redemption 100.0000 ..oooes feurieiieiiiiiies ot 47,684 |............ 47,684 |............ 47,684 |............ 47,684 . 04/07/2027 . |1.G FE ...

. 08866T-AB-8 |4.180% 04/07/28 . 01/07/2025 . | Redempt ion 100.0000 ....... .. 80,107 ..80,107 |.... . 04/07/2028 . |1.G FE ....

..21684A-AF-3 | COOPERAT IEVE RABOBAN . . | 02/21/2025 . |MORGAN STANLEY ...... .. 245,725 ..246,137 |. . 07/21/2026 . |2.A FE ...

..22541L-AE-3 | CREDIT SUISSE USA INC  7.125% 07/15/32 ...... . 02/26/2025 . | JANE STREET CAPITAL .. . 1,125,770 1,296,412 |.... . 07/15/2032 . |1.E FE .
ELECTRICITE DE FRANCE SA SERIES 144A  4.750%

1. 268317-AP-9 [10/13/35 ..eoneeeieeee e . 02/26/2025 . | SUSQUEHANNA FINANCIAL GROUP ... |-eeeeerrerrennins foeereenes 467,985 |.......... 500,000 |eeeveeenne 584,518 [....c.ee.. 565,497 |veveeeeaenne (| (843) |- (| (843) |- (| 564,654 [....cocevevee 0 |ene (96,669) . 10/13/2035 . |2.A FE ...
GALAXY PIPELINE ASSETS SERIES 144A  2.625%

..36321P-AB-6 [03/31/36 ...evervevereereeereieieeines .. |- 03/06/2025 . [BNP PARIBAS SECURITIES CORP ... [.... ..842,000 |........ 1,000,000 [........ 1,000,000 |........1,000,000 |o.evevereevena0 fooreeririenn0 foreieiiieieen0 foeiieiiieennn0 o0 o 1,000,000 [.. (158,000) |.... . 03/31/2036 . |1.C FE .

..404280-BL-2 | HSBC HOLDINGS PLC  6.000% Perpet. . 01/01/2025 . | Security Withdraw . 2,900,000 ..2,900,000 ..2,900,000 [........2,900,000 [. ..ve...2,900,000 0 . 01/01/9999 . |2.C FE .

..404280-BP-3 | HSBC HOLDINGS PLC ~ 6.500% Perpet. ............ [. 01/01/2025 . [Security Withdraw .....cecovevves forrereiireiiiains fornne 1,500,000 |........ 1,500,000 |........ 1,500,000 [........1,500,000 [ooverrrevrecac0 Joreerieinenn 0 [0 o0 [0 e, 1,500,000 [.. .0 . 01/01/9999 . |2.C FE ....

..404280-00-0 |HSBC HOLDINGS PLC ~ 4.700% Perpet. ............ . 01/01/2025 . | Security Withdraw .. .2,000,000 |[........ 2,000,000 |........ 2,000,000 |........ eeeereneens 0 o0 i 0 o0 o0 e 2,000,000 |.. 0. . 01/01/9999 . |2.C FE ....

..539439-A0-2 [LLOYDS BANKING GROUP PLC ~ 3.574% 11/07/28 .. | 02/21/2025 . [MORGAN STANLEY ... ..2,000,000 ..2,000,000 |........2,000,000 [. .2,000,000 . . (73,680) |. . 11/07/2028 . |1.G FE

..606822-DD-3 |MITSUBISHI UFJ FIN GRP  8.200% Perpet. . 01/01/2025 . | Security Withdraw ..1,500,000 ..1,500,000 [........1,500,000 [. .1,500,000 0 . 01/01/9999 . |3.A FE .

..62877C-AA-1 |NAC AVIATION 29 DAC ~ 4.750% 06/30/26 ........ . 03/13/2025 . | Cal | 100.0000 ... ...50,486 |.... I . 06/30/2026 . |4.B FE .
SVWBC AVIATION CAPITAL FI SERIES 144A  2.300%

L TBHBT-AF-9 | 0B/15/28 ..cveeeeeeeeeveneeieneeieneeeereeeeieneenens . 03/10/2025 . | GOLDMAN SACHS & CO .1,401,828 |.... (108,669) |...... (108,669) . 06/15/2028 . |2.A FE ..

..82460C-AN-4 | SHINHAN BANK SERIES 144A  4.000% 04/23/29 .. |. 02/28/2025 . | JEFFERIES & COMPANY INC . . (13,060) |....... (13,060) . 04/23/2029 . |2.A FE .
SHEIHAN PV POIIER CO PJSC SERIES 144A  3.625%

..870674-AA-6 |01/31/49 ... . 01/31/2025 . | Redempt ion 100.0000 . 0| . 01/31/2049 . |2.A FE ..

..G15914-AU-6 |BRITVIC PLC  2.310% . 02/20/2025 . | Matur ity ,350 . 02/20/2025 . |2.B PL .
CAYMAN UNIVERSE HOLDINGS LLC

LG19B1%-AA=2 | 09/30/45 ..vveveeeriiereeetee e . 03/31/2025 . | Redempt ion 100.0000 .ovvove |oveeereneieieies Joeeeen. 154,960 [oiiii 154,960 |oviviien 154,960 |oveiiinen 154,960 |oveniiiiieenn 0 [0 foeiieieen 0 o0 o0 [ 154,960 [0 o0 [ 0 . 09/30/2045 . |1.D PL ...
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS

..G3R23B-AD-5 | 2.940% 09/30/40 ..vevvvenereniereneeaeneeeennes . 03/31/2025 . | Redempt ion 100.0000 .vvve fovereiieerieeriens foreeeiens 67,650 |oveveennne 67,650 |............ 54,609 |............ 55,767 [cevrreerenne [(J A 11,883 [oovrverrinnne (o A 11,883 [ooveverrinene (| 67,650 |vverereneene (L1 P [ A (L1 T 994 . 09/30/2040 . |1.C FE ...
LA BUFA WIND SAPI DE CV WIND SAPI DE CV

..P7003%-AA-3 |6.770% 09/30/37 ..cvevvvenrreneieresiereseeeenens . 03/31/2025 . | Various ... 10,833 . . . . 09/30/2037 .

..P9208#-AA-8 | TRABAJOS MARITINOS SA  4.510% 12/15/28 . 03/15/2025 . | Redemption ..120,000 . 120,000 |. 120,000 1,353 |. 12/15/2028 .

..Y5008%-AA-2 | KNAUSEN HOLDINGS LLC ~ 5.690% 07/15/27 ....... . 01/15/2025 . | Various . . 41,250 |.. ...571 |, 07/15/2027 .
GREENSANDS FINANCING PLC 5.69% Due 11/29/2028

LGA162#-AB=1 [ HN2D ...ttt . 03/31/2025 . [VArious .veoveveseiresisreisieians fooseessiessnennns foossesnssnnsnens [ PP [ P [\ PP [ PP [ A U PP [ A U PP [ (19,159) |......... 19,159 |oveririiinns [ A 19,159 |overiiieriienne 0 |. 11/29/2028 . |3.C PL ...

0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 139,142,587 137,814,448 141,692, 199 139,747,324 0 (8,413) 0 (8,413) (5,363) 141,199,608 29,509 | (2,086,530)| (2,057,021) 2,449,573 XXX XXX
IBERIA LINEAS AEREAS DE ESPANA  4.790%

. 45082D-AA-5 | 01/15/36 1.eveereiisieisieisieesiaiesiaieneaiens . 01/15/2025 . | Redempt ion 100.0000 .oveve Jovereiiniiniiiiens |oeeiiinas 6,164 |.oooenrnne 6,164 |.coienene. [ [T [\ A 0 Joveiininins [\ A 0 Joveiiiinins o PO 6,164 [ [\ [\ P 0 |, 74 |. 01/15/2036 . [1.G PL ....

0129999999. Subtotal - Issuer Credit Obligations - Single Entity Backed Obligations (Unaffiliated) 6,164 6,164 6,164 6,164 0 0 0 0 0 6,164 0 0 0 74 XXX XXX

.. 294440-80-8 [EQUINIX INC  1.450% 05/15/26 vvevevveveereree . 02/21/2025 . TMORGAN STANLEY ......ocvovvevneee. | R RO 961,350 |........ 1,000,000 |........... 998,560 |........... 999,594 |.....oveeennn. 0 foreeiiinns Y 0 forreeiinnns L2 20 FPPPPNOOOYPN 0 forreeennn. 999,638 |.......ccuee.s 0l... (38,288))....... (38,288) ...cuveenns 3,988 |. 05/15/2026 . |2.B FE ....
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..55342U-AG-9 | MPT OPER PARTNERSP FINL  5.250% 08/01/26 ... |. 02/28/2025 . |Call 100.0000 ...eveeeeennnnn Jooeeeiiiiiieieeeeees |oeeeees 170,000 |.......... 170,000 |.......... 170,000 |.......... 170,000 |............... [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [V P 170,000 |............... 0 fooeiinnnnnees [ PP [ 5,132 |. 08/01/2026 . |5.A FE ....
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) 1,170,000 1,168,560 1,169,594 0 4 0 4 0 1,169,638 0 (38,288) (38,288) 9,120 XXX XXX
BAYMARK HEALTH SERVICES Term Loan
..05518P-AB-4 | 06/11/27 ....evvvvvviiiiiiiiiiiiiiiiiiiiiiiiieineaaee . 03/31/2025 . | Redemption 100.0000 ....oew feuveeeennnnnininninn fornnnnn 3,440 e 3,440 |..ooennnnne 3,400 |.oooeeeenns 3419 [, [V . 21 [ [V 21 [ [V 3,440 |.oooeieiinns (VO [V [V 76 . 06/11/2027 .|4.B PL ....
BAYMARK HEALTH SERVICES DELAYED DRAW TERM
..05518P-AC-2 | LOAN 06/11/27 oo . 03/31/2025 . | Redemption 100.0000 ....... ... 3,261 ....3,261 |............. 3,261 .3,261 . 06/11/2027 . [3.A PL ..
..05648E-AB-2 | BAD BOY LLC TERM LOAN 11/09/29 ..... . 03/13/2025 . | Redemption 100.0000 ....... ....5,000 ... 4,875 |............. 4,801 .5,000 |.. . 11/09/2029 . [4.A PL ..
BRADSHAII INTERNATIONAL INC TERM LOAN
.. 10463N-AC-2 | 10/21/27 ... . 03/31/2025 . | Redemption 100.0000 ....... .... 5,504 ....5,454 |............. 5,515 [.... 5,594 |.. . 10/21/2027 . (3.B PL ...
CPC/CIRTEC H
L 1268520-AG-2 101730729 oo . 03/31/2025 . | Redemption 100.0000 .....o. ferreverernnnnniininn oo 10,375 foaniiinin, 10,375 |............ 10,038 [...evveeeeee 10,122 10,375 [ovvvveinninnnns (VO 0 | [V 236 |. 01/30/2029 . (3.B PL ....
FLNG LIQUEFACTION 2 LLC TERM LOAN
..30288*-AF-7 | 12/31/26 ... . 03/31/2025 . | Redemption 100.0000 ..76,246 |. . 12/31/2026 . |2.B Z .....
..35063Y-AB-1 | FOUNDRY JV . 02/07/2025 . | Redemption 100.0000 ..16,016 |.. . 11/22/2027 . |2.A Z .....
INNOVATIVE REFRIGERATION SYSTE
..457850-AB-0 | 12/13/29 ... . 03/31/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 12,500 |............ 12,500 |t 12,500 |t 12,500 |ooooeeeiinens [V (VR [V (VR [V R 12,500 [.eevevennnnnns (VO [V [V 326 |. 12/13/2029 . [3.B Z .....
INTERNATIONAL CRUISE & EXCURSI TERM LOAN
..45038B-AB-3 | 06/06/25 .......evvviiiiiiiiiiiiiiiiiiieeeeee s . 01/02/2025 . | Various ..........eeeeeeveeemennnnnns forveememmmnenneenens foreeens 3,376,474 |........ 5,819,500 |........ 3,375,310 |........ 3,375,310 [oeevvennnnnee [V (VR [V (VR [V R 3,375,310 |oeevvvvrnnnnns [V R 1,164 |.......... 1,164 [ 0 . 06/06/2025 . |3.A PL ....
LUX CREDIT CONSULTANTS LLC 04/29/28
LBB0B7#-AF=T | eeeeeieiiiiiiiiiiiieeeeee . 03/31/2025 . | Redemption 100.0000 ...oeen founmminiiiiiiii oo 5918 [eiiiiienns 5918 |l 5,676 |....cceeent 5,705 |.oooeeeeeeenns [V 213 | [V R 213 | [V 5018 |.oooeeiiiins (VO [V [V 171 |. 04/29/2028 . |3.B PL ....
LUX CREDIT CONSULTANTS LLC 04/29/28
L5B067#-AG-5 | .eeeeiiiiiiiiiiiiii . 03/31/2025 . | Redemption 100.0000 ...oeee foumemmnniiiiiiiiin oo 630 |...oeeeins 630 |t 630 |ooeeriiiiiiinns 630 |ooeeiiiiiinnnns [V (VR [V (VR (V1 630 [o.evvvrrnnnnnns (VO [V [V 21 [. 04/29/2028 . |3.B PL ....
CLOYES INC INITIAL TERM LOAN
..55317K-AB-3 | 02/17/28 ... . 03/31/2025 . | Redemption 100.0000 ....... ....9,95 ....9,801 19,925 |.. . 02/17/2028 . [3.A PL ....
POWERGRID SEl
.. T3%40B-AC-9 |09/21/28 .coooviiiiiiiiiiiiiie . 03/31/2025 . | Redemption 100.0000 ...oeen founnniniiiiiiiiiin oo (< I PO 6,250 |............ 6,188 |............. 6,206 6,250 . 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
..73940B-AD-7 09/21/28 ... . 03/31/2025 . | Redemption 100.0000 ... 1,817 L 1,701 L. 1,706 ... L7.817 ). . 09/21/2028 . |2.C PL ..
..74277B-AB-2 |PRISMA GRAP! . |- 03/31/2025 . | Redemption 100.0000 ....6,300 .. 6,142 ...l 6,176 |.... .6,300 |.. . 07/29/2027 . [3.A PL ..
REEF GLOBAL MIDCO LLC TERM LOAN
.. 75845B-AC-0 | 08/18/27 ....vvvvvvvrriiiiriiiiiiiiiiiiiiiiiiiiiinnas . 01/31/2025 . | PRIVATE DIRECT .....ovvvvvvvnnnnnnn fovvvvvnnnnnnnninnnns fonnnns 2,211,959 |........ 2,552,247 |........ 2,472,722 |........ 2,472,722 | 0 e (VO 0 | (VO 0 fnns 2,472,722 |ouvvviininnnnns 0 f..... (260,763) |...... (260,763) |........... (99,485) (. 08/18/2027 . |5.B FE ....
RIDGEWOOD FUND 111 KINGS QUAY
L.76623#-AA-1 | 10/28/27 .oovvvvviviiiiiiiiiiiiiiiiiiiieieeeeeeees . 03/31/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 174,343 |........... 174,343 |........... 169,549 |........... 171,275 |oveeveiiiiin 0 [0 3,088 [ounniiiinnnnnn0 3,068 el s 174,343 [oooeeeiinnn (VN 0 | [V 3,892 |. 10/28/2027 .|2.B PL ....
RIDGEWOOD FUND IV KINGS QUAY
..76624%-AA-4 | 10/28/27 .. |- 03/31/2025 . | Redemption 100.0000 ....... ... (5,667) |... ...(5,667) |... ...(6,511))............(6,863) |.... ..(5,667) .. 2,089 |. 10/28/2027 . |2.B PL
..80378X-AH-7 | TRANSNETWORK LLC 12/29/30 . . |- 03/31/2025 . | Redemption 100.0000 ....... O R 3,087 ... 3,087 ... 3,037 |.... ...3,087 |.. ....70 |. 12/29/2030 . [4.B FE
26N PENNYPACK BORROWER TRUST
..00138%-AA-4 |02/28/45 ... . 03/17/2025 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 70,087 |............ 70,087 |............ 70,087 |...oeeeeee. 35,542 |oiiiiiiinnnns [V (VR [V (VR [V R 70,087 |.evvvrrennnnns (VO [V [V 680 |[. 02/28/2045 .|11.G Z .....
26N PENNYPACK BORROWER TRUST
..00138%-AB-2 |02/28/45 .......ooooiiiiiii . 03/17/2025 . | Redemption 100.0000 ...oeee founeminiiiiiiiii foeeiis 4,501 |oeeeieiees 4,501 |l 4,501 | (VR [V (VR [V (VR [V 4,501 oo (VO [V [V 53 |. 02/28/2045 . |2.C Z .....
26N PENNYPACK BORROWER TRUST
..00138%-AC-0 |02/28/45 ......coooeiiiiiiiii . 03/17/2025 . | Redemption 100.0000 ...oeee founmminiiiiiiiii oo 3,464 |oeeeiiennns 3,464 |............. 3,464 |............. 1,757 oeeeeiiiiiinns [V (VR [V (VR [V 3,464 | (VO [V [V 57 |. 02/28/2045 . [3.C Z .....
TWIN BROOK CAP FNDG X111 WSPV
..001398-AA-1 | 10/18/28 .....eevvvriiiiiiiiiiiiiiiiiiiieeiieaee . 03/21/2025 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 1,960,100 |........ 1,960,100 |........ 1,960,100 |........ 1,960,100 |.....cceeennns [V (VR [V (VR [V R 1,960,100 |....eevvvnnnnne (VO [V [V 35,012 |. 10/18/2028 . |1.E PL ....
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 | 10/18/28 ......evvvviiiiiiiiiiiiiiiiiiiiiiaee . 03/21/2025 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 882,218 |........... 882,218 |........... 882,218 |........... 882,218 |............... [V (VR [V (VR [V R 882,218 |........c..enn (VO [V [V 16,081 (. 10/18/2028 . |1.E PL ....
WELLS CONCRETE PRODUCTS INC 07/16/29
.. 949730-AA-3 | ... . |- 03/31/2025 . | Redemption 100.0000 ....... .. 18,392 |.... ..18,750 |. . 07/16/2029 . |3.CPL ..
..BAN11G-8E-5 | X- . 01/01/2025 . | Redemption 100.0000 . X .3,750 . 12/11/2027 . (4.B FE .
..BIN28D-HR-7 | ARRIVIA 12/31/28 oo . 02/10/2025 . | Redemption 100.0000 ....... ..21,910 |.. . 12/31/2028 . |4.C 7 .....
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PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..02505@-AC-5 [03/13/27 evvveniiiiiiiiiiieiiiii e . 03/31/2025 . | Redemption 100.0000 ....... foereiiiiiiiiiiiins e 246,855 |........... 246,855 |........... 246,855 |........... 246,855 |.......eeunnnnn [ PR (VN P [ PR (VN P (U R 246,855 |.........eenn.. (1 P [ PO [V F 7,016 |. 03/13/2027 . [2.CPL ....
INTERSERVE GROUP HOLDINGS LTD FACILITY C
..G4910#-AN-0 | 12/31/25 ... . 03/17/2025 . | Redemption 100.0000 ....... ... 15,741 ... 15,741 ...15,313 [............ 15,183 |.... .. 15,741 . 12/31/2025 . |5.B GI ....
..662088-AA-6 . 03/19/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 22,149 | 22,149 |oeeeiiiinn 2,877 |oveeiinnns 2,763 |eveiiinns [V A 19,399 |oveiiiiiinns [V A 19,399 |oveeennnns AL 3 R 2,149 [l (126) [c.vvnnnnnnnnnns (U (126) [cuvvvnnnnnnnnnnnne 0 |. 03/31/2026 .|5.B GI ....
SVF Il FINCO (CAYMAN) LP TERM LOAN
LGT7T418-AA-8 [ 12/17/25 \ovvveniiiiiiiiiiiiiii i . 01/31/2025 . JVarious .....ooceeveeiiiiiiinnninnnns Jovviinnnniiinninnens fooneinnens 38,228 |..cooe.n. 38,228 |............ 38,228 |.....cceenns 38,228 |...ccuunnnnnns [ 0 o [U J I PP [U 38,228 [.....cceunnnnns [ P U [ P 223 |. 12/17/2025 . [1.F PL ....
0209999999. Subtotal - Issuer Credit Obligations - Bank Loans - Acquired (Unaffiliated 9,217,221 12,000,535 9,449, 140 9,387,037 0 26,575 0 26,575 244 9,476,820 302 (259,599) (259,297) (29,973) XXX XXX
AMER AIRLINE 17 1 AA PTT SERIES AA  3.650%
L.023761-AA=7 [ 02/15/29 ..coeveeieeeeee e . 03/10/2025 . | GOLDMAN SACHS & CO .eevvvvnneeeee Jovmmeeeeemmniineeee fereeeeens 293,063 |..eeeennnnn 307,500 |oeeeeennnns 307,500 |eveunnnnns 307,500 |eeeunneeeeenes (U1 PO (VI PO [ PO (VI PO (U 307,500 |eeerrunnns 0 |oeeennn (14,437) |....... (14,437) |.eeeeennnes 6,422 |. 02/15/2029 . |1.E FE .
AMER AIRLINE 17 1 AA PTT SERIES AA  3.650%
..023761-AA=7 [02/15/29 ..ieerrueiiiiiiiie e . 02/15/2025 . | Redemption 100.0000 ....ooe foereiiiiiniiiiiiiens foeeeennnn 11,875 [.oooeennnns 11,875 [oooeieenes 11,875 [oooeeieenes 11,875 [oooeiiiiinnnnns (U I 0 Joeeeanraeenes (U T 0 Joeeeniareeenes [V N 11,875 |oveeeieeennnn 0 Joeeeniaraeenes (U I [ PP 217 |. 02/15/2029 . |1.E FE ....
0269999999. Subtotal - Issuer Credit Obligations - Other Issuer Credit Obligations (Unaffiliated) 304,938 319,375 319,375 319,375 0 0 0 0 0 319,375 0 (14,437) (14,437) 6,639 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 214,249,077 247,311,919 217,560,260 187,303,344 0 28,595 0 28,595 (5,119) 216,697,441 29,811 (2,477,876) [ (2,448,065) 3,345,387 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 4 214,249,077 247,311,919 217,560,260 187,303,344 0 28,595 0 28,595 (5,119) 216,697,441 29,811 (2,477,876) [ (2,448,065) 3,345,387 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 214,249,077 247,311,919 217,560,260 187,303,344 0 28,595 0 28,595 (5,119) 216,697,441 29,811 (2,477,876) [ (2,448,065) 3,345,387 XXX XXX
..3618JD-UF-2 |GNMA POOL DE7782  5.500% 11/20/54 ............ |. 03/01/2025 . | Paydoun ... 23,011 .0 w0 ] 207 |. 11/20/2054 . |1.A ........
..3618KE-3Y-7 |GNMA POOL DH6215  5.500% 12/20/54 . . 03/01/2025 . | Paydoun . . 981 0 0| .. 5 |. 12/20/2054 . |1.A .
..36202D-KL-4 |GNMA |1 POOL 002999  7.500% 11/20/30 . 03/01/2025 . | Paydoun . . 33 0 . 0| .. 4 1.11/20/2030 . |1.A .
..36202F-BA-3 |GNMA |1 POOL 004533  5.000% 09/20/39 . 03/01/2025 . | Paydoun . 0 .. (21) 0| .. 2 |.09/20/2039 . |1.A .
..36202F-HX-7 [GNMA |1 POOL 004746  4.500% 07/20/40 ... . 03/01/2025 . | Paydown ... .0 . L(107) )... .0 . . 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-32
..383742-J6-1 [CLASS SW  3.217% 04/16/38 .....evvvvvvvvvnnnnnns . 03/16/2025 . |Paydomn ....cevuuniiiiiiiiiniiiiiiinn ferneeeeiiies feeeii 0 [V R (10,238) [oevnnevennnnns [ (VN (1 P [ PO [V 451 |. 04/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-23
..383742-X0-1 [CLASS SL  4.666% 03/16/38 ......vvvvvvvnnnnnnns . 03/16/2025 . |Paydomn ...ccevueniiiiiiiiiiiiiiiiinn ferineeeeiiies feeeeeiinnn KL F 7L 2 R 291 | 2 [ PO LT PO [ PR LT PO [ PR KL R (1 P [ PO [V N 3 |. 03/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-35
..383742-Y3-1 [CLASS SN 1.967% 04/20/38 .......evvvvvvvrnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U P 867 |oveeniiiiiinnnns 965 |oveviiiiiinnnns 0 s (965) |+vvvvvrrrnnnnns (U (965) |.eevvvvnnnnnns [ (VN (1 P [ PO [V 48 |. 04/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-57
..38374B-CE-1 [CLASS SB  3.527% 07/16/33 ....cevvvnnrviiinnnnns . 03/16/2025 . |Paydomn ....cevuniiiiiininiiiiiiinn feneeeeiiiiees feeeeeens 19,650 |.....ceenens 19,650 |ovveeennnnns 18,17 [ 14,317 | (U 5,3% [ooiiiiinnnnns (U 5,33 [ooiiiiinnnnns (U P 19,650 |oveeniiiinnnnn (1 P [ PO [V 116 [. 07/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-75
..38374C-DT-5 [CLASS SA  6.923% 09/16/33 ......cvvvvnrvrrrnnnnn . 03/16/2025 . |Paydonn ....cvvveniriiiiniiiiiiiiinn fenieeeeniiiees feeeeeen 13,909 [o.eienne 13,909 |oovevennnnnns 9,631 |oevennnnnns 10,551 |ovvveeniiinns (U 3,358 | (U 3,358 | (U P 13,909 |oivviininnns (1 P [ PO [V 137 |. 09/16/2033 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004-39
..38374G-TF-9 |CLASS EA  0.000% 05/16/34 ........eevvvvvrinnnnn . 03/01/2025 . |Paydomn ....cvuuvviiiiniiiiiiiiiiinn foreeeeeeiiiieees [ 24,533 |.....ooeeens 24,533 |.coeione 19,769 |ooeveennnnns 20,493 [.ooeiiiinnnnns (U 4,040 |.oooeiinnnnnnns (U 4,040 |.oooivinnnnnnns (U P 24,533 |oooiiiiiiinnnn (1 P [ PO [V N 0 |. 05/16/2034 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004 39
..38374G-VF-6 [CLASS SB  2.767% 05/16/34 .....ovvvvvvvvnnnnnnns . 03/16/2025 . |Paydomn ....cevuuniiiiiiiiiiiiiiiiinn fenineeeiiiies feeeciii [V (U FO, 2,349 [ooooiiinnnnns 3,217 |, 0 fens (KIVAV0 (U . (3,217) |veeeieienns [ (VN (1 P [ PO [V 396 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-8
.. 38374K-KX-0 [CLASS SB  2.367% 01/20/35 ...eevvvvnniiiiinnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U P 641 | 679 |oveiiiiiinnns 0 s (7)) (U [(-745) ) PR [ (VN (1 P [ PO [V 53 [. 01/20/2035 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2005-45
..38374L-GA-3 [CLASS DI 2.387% 06/16/35 .....evvvvvrvnnnnnnns . 03/16/2025 . |Paydoun .....euunviiiiiinniniiiiiinnn forienneeeeiiinneees [0 L 00 el 8170 [ 8,170 [0 [ (8,170) . 06/16/2035 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2005 45
..38374L-GU-9 |CLASS DK  4.262% 06/16/35 ... .. |- 03/16/2025 . Paydown ... ....(1,229) |. . 06/16/2035 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38374M-6J-3 [CLASS CS 12.848% 05/20/36 ..........covvvernnnnn . 03/20/2025 . |Paydomn ...ccvvunniiiiiiniiiieiiiinn fenieeeeiiiies feeeeeeens 11,600 |.........ee. 11,609 [ooeeenene 7,458 |ooeeeennnnnns 7,936 |eeeerinnnnns (U 3,673 . 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-7
..38374M-WX-3 | CLASS SI  1.876% 02/20/36 .. . 03/20/2025 . | Paydown ... ... (3,487) . . (83,487) |... . 02/20/2036 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38374M-ZL-6 [CLASS SM_ 1.817% 03/20/36 .....ovvvvvvnnnnnnnns . 03/20/2025 . |Paydomn ....eeeeiiiiiiniiininiiiinns Jovnennenneinniinnnes fonveeeeeninnn 0 foiiinn 0 o 2,335 i 2725 [ 0 (2,725) ).ooeeeee [U (2,725) |ovevenniinns [ [ 0 o U [ o 100 |. 03/20/2036 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2009-14
..38374X-AG-0 [CLASS NJ  6.500% 03/20/39 ......cevvunvrrrrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U P L7 P 385 |ovveeriiiinnns 0 s (1) A (U (2157 [ (VN (1 P [ PO [V 52 . 03/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H24
..38375B-GQ-9 |CLASS FI  1.634% 10/20/60 . 03/01/2025 . | Paydown ... . 10/20/2060 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEl
..38375B-JL-7 [CLASS FI  1.379% 12/20/60 .....evvvvvvvnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis [V (U FO, 7,260 |oveeennnnnnns 9,388 |..covvnnnnns 0 . 12/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.593% 04/20/61 .......evvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U FO, 8,799 | 8,625 |............... 0 fens (8,625) |......ceennnnn (U . (8,625) |.vvvvnnnannnns [ (VN (VN P [ PO [V 814 |. 04/20/2061 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012-48
..38375C-TM-2 [CLASS SA  2.217% 04/16/42 .....ovvvvnvvvinnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feninneeeiiiies feeeeiiiis [V (U FO, 8,813 |.vunennnns 10,366 [o.ovvvvennnnns [V R (10,366) [eevvvrernnnns (U - (10,366) [c2vveeevennnnns [ (VN (1 P [ PO [V 261 |. 04/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-69
..38375J-AV-7 [CLASS SC  2.037% 12/20/36 ........evvvvvrvnnnn . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U P 206 |...ooevnnnnnnns 269 ...l 0 s (22501 O (U (2] [ (VN (1 P [ PO [V 20 |. 12/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-11
..38375J-PB-5 [CLASS SA  2.367% 03/20/37 ....cevvvnrvvinnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U P 663 |....covvnnnnnns L7 P 0 s (782) |vevveiiiennnns (U (742) | [ (VN (1 P [ PO [V 91 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
..38375J-RII-7 [CLASS SK  7.672% 03/20/37 ..evvvvnievvinnnnnnns . 03/20/2025 . |Paydomn ..covvunniiiiiiiiiiieiiiinn ferieeeeeiiies feeeeeens 54,575 |oeeeinns 54,575 |.coeeeenne 49,923 |............ 50,930 |..oeivrinnnnnns (U 3,645 | (U 3,645 | (U P 54,575 [.ooviiiinnnnnns (1 P [ PO [V 682 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-40
..38375K-B4-3 [CLASS SJ  8.203% 07/16/37 ...evvvvrevvvvnnnnnnns . 03/16/2025 . |Paydomn ....cuuuniiiiiiiniiiiiiiiins fereeereiiiees o 1,627 | 1,627 | T2 |oiiiiiiieens 805 |..oeiviiinnns (U P -2 I FO (U P -2 I FO [V P 1,627 [ooeeeiiiiinnnnn (1 P [ PO [V 23 [. 07/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-37
..38375K-LS-9 |CLASS U0 0.000% 06/16/37 .....cevvvvnrvrrrnnnnn . 03/16/2025 . |Paydonn ....cvvveniriiiiniiiiiiiiinn fenieeeeniiiees feeeeeen 17,088 [.ooeeeennens 17,038 [o..oeeneeeee 14,966 |....ooennnn. 15,364 |ooeveenninnnns (U 1,673 [ooeeiiiiinnnnns (U 1,673 [ooeeiiiiinnnnns (U P 17,038 |oveeniiiinnnn (1 P [ PO [V N 0 |. 06/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-56
..38375L-NQ-9 [CLASS SY  2.197% 10/20/37 ..evvvvnniivvinnnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U FO, 6,923 [.......ceeent 7783 |l 0 fens (7,743) |oeeeeeeees (U . (7,743) |eeveeeene [ (VN (1 P [ PO [V 287 |. 10/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-76
..38375L-U2-4 [CLASS KZ  5.500% 11/20/37 ..evvvvvvvinnnnnnnnns . 03/01/2025 . |Paydomn ....evuuniiiiiiiiiiiiiiiiien ferieeeereniieees [ 7431 [t T3 | 8,542 [..oooennnnnnn 8,328 |l 0 fens (1,197) fouvniiinnnnnns (U . (1,197) [eeiiiiinnnnns [V P 0 < I PO (1 P [ PO [V 67 | 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC  2.067% 02/20/38 ......evvvvvvvrnnnnns . 03/20/2025 . |Paydomn ...ccvvunnieiiiiiiiiniiiiiinn ferneeeiiiies feeeeiii [V (U P FC Y/ R, 423 |l 0 s (75 1 (U (423) |.oovviinnns [ (VN (1 P [ PO [V 23 |[. 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  1.967% 02/20/38 ....evvvvvvvvvnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U P 765 |oooviiiinnns L1 N 0 s [£121:) ) (U [RE1515) 1 PO [ (VN (1 P [ PO [V 35 |[. 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 |VLASS NTS ~ 2.037% 05/20/38 ....evvvvvvvvnnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U P 827 |ovvviiiininns 586 |ovvvrriiiinnns 0 s (586) [vvvvvvrnnnnnns (U (586) [cvvnreernnnnns [ (VN (1 P [ PO [V 51 |. 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
.. 38375U-SH-4 [H22 CLASS JI  1.255% 11/20/64 ................. . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U F 23,976 |...ccovnnnns 23,976 |.ooooeeeeenns [V R (23,976) |..coeeeeennnn (U - (23,976) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 3,097 |. 11/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H11
..38375U-WS-5 [CLASS EI  2.234% 04/20/66 ...........ccvvvnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U F 84,688 |.....unnnnn. 84,459 [....eiinnnnn. [V R (84,459) |t (U - (84,459) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 8,446 |. 04/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  1.817% 04/16/39 .....vvvvvrnnnnnnnns . 03/16/2025 . |Paydomn ....cevuuniiiiiiiiiiiiiiiiinn fenineeeiiiies feeeciii [V (U P 191 | 191 [, 0 s (191) [ounniniinnnnnns (U (191) [euneiiiiinnnns [ (VN (1 P [ PO [V 49 |[. 04/16/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZA-0 [CLASS SC  1.667% 09/16/39 .....evvvvvvvvrnnnnnns . 03/16/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn fenneeeiiiies feeeiiiii [V (U F 1,313 | 13,349 [oniinnnnnns [V R (13,349) |...coeeees (U - (13,349) |.oovvvnnnnnnns [ (VN (1 P [ PO [V 338 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  1.767% 09/16/39 ......ovvvvvvrnnnnnnns . 03/16/2025 . |Paydomn ....ceuvnviiiiiiiiiiniiiinin foreeneeeeiiiiineees [0 Lo 00 e 194 2,309 [ooooiinninns [V R (2,300) |.eeeeeeeeenn [V A (2,309) |.evveeninnnnns [ (VN (1 P [ PO [V 115 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  2.317% 09/20/39 . . 03/20/2025 . | Paydown ... . 09/20/2039 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376F-BM-3 [CLASS GS  1.617% 08/20/39 ......oevvvvvnnnnnnnns . 03/20/2025 . |Paydomn ...ccvuenvvriiiiniiiniiiiien foreeneeeeiiiineeees [0 L 00 e 1,209 [, 1,481 [ 0 fens (1,481) [oovnnninnnnnns (U . (1,481) [oeiiiinnnnns [ (VN (1 P [ PO [V 84 |. 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
..38376K-YF-2 [CLASS JS  1.967% 09/20/39 . . 03/20/2025 . | Paydown ... . 09/20/2039 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376L-H-4 |CLASS S  2.217% 06/20/41 ...ovvvvrriiiinnnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeeeiiii [V (U FO, 3,962 [....ccevnnnns 4,525 [ [V R (4,525) [.unnnnnnnnnnne [V A (370 ) [ (VN (1 P [ PO [V 168 |[. 06/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H12
..38376R-BG-0 |CLASS BI  2.707% 05/20/65 . . 03/01/2025 . | Paydown ... ..10,149 |.... . 05/20/2065 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376R-02-5 [CLASS BI  0.324% 06/20/66 ........cccvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins Joninnneriiiiinens foenieeeiiiiians [ (U PP 3,655 [.....coeennns 6,570 |....ooeee 0 feenns (6,570) [o.vvvvvnnnnnnns [ U (6,570) founiiiinnnnns [ 0 Jovvennennns 0 | (U [ 128 |. 06/20/2066 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H09
..38376R-TB-2 [CLASS JI  2.329% 04/20/66 ..........coevvrennnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 16,258 |ooevvennnnns 20,427 |ooeeeeeeenns [V R (20,427) |.ooeeeeeennnn (U - (20,427) . 04/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2010-4
..38376T-24-7 |CLASS SP 2.067% 01/16/39 .. . 03/16/2025 . | Paydown ... .. (6,117) ] . (6,117) ... . 01/16/2039 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38376U-02-8 [CLASS SB  1.717% 05/20/47 ....evvvvvvvnnnnnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U F 13,504 |oooeeennnnns 16,846 [....vvvvnnnnnes [V R (16,846) [..evvvvvnennnns (U - (16,846) [...vvevvvnnnnns [ (VN (1 P [ PO [V 328 |. 05/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-26
..38376V-RR-0 [CLASS WS  1.816% 02/20/40 ......coevvvvvnnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiinieiiiinn fenneeeiiiies feeeeeeiiiis [V (U FO, 8,406 |......uunnnn. 9,853 [onnnnnnnns [V R [(SR:X) 1 I [V A (9,853) |vvvennninnnnns [ (VN (VN P [ PO [V 293 . 02/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-47
..38376Y-T8-4 [CLASS SH  1.737% 07/20/38 ...ovvvvrvrvinnnnnnns . 03/20/2025 . |Paydomn ...ccvvunnieiiiiiiiiniiiiiinn ferneeeiiiies feeeeiii [V (U FO, 2,983 [ooiiiiinnnns 3,405 [oinnnnnnnns [V R (3,405) |..ceeeeeennns [V A (3,405) |evveennnnnns [ (VN (1 P [ PO [V 128 |. 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-43
..38376Y-TE-1 [CLASS QS 1.247% 04/20/40 .........covvvrennnn . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U FO, 4,774 e 5,813 |l 0 fens (5,813) |.oeeeeeeeens (U . (5,813) |evvenninnnnns [ (VN (1 P [ PO [V 153 |. 04/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-68
..38377G-ZP-7 [CLASS GS  2.116% 12/16/39 .....ovvvvrvinnnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeiiiies feeeeeiii [V (U FO, 5,053 [...cccvvnnnns 4,083 | 0 fens (4,083) |..eeeeeeeennnn (U . (4,083) |eevvenninnnnns [ (VN (1 P [ PO [V 218 |. 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-113
..38377J-4Y-6 |CLASS SP 2.217% 02/16/40 ......evvvvvvvvnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiniiiiiiiiiinn fennneeeiiiies feeeeeeii [V (U FO, 1,428 o 1,692 [ovvvvieinnns 0 fens (1,692) |..ceeeeeeennn (U . (1,692) |evvennnnnnnns [ (VN (1 P [ PO [V 129 |. 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-111
..38377J-M8-3 [CLASS SA  2.217% 09/20/40 ......evvvvvrvirnnnnns . 03/20/2025 . |Paydomn ...ccvvunnieiiiiiiiiniiiiiinn ferneeeiiiies feeeeiii [V (U FO, 1,642 | 1,712 [ 0 fens (1,712) o (U . (1,712) feneiiiinnnnns [ (VN (1 P [ PO [V 58 |. 09/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-116
.. 38377L-M-1 [CLASS NS 2.217% 09/16/40 ......eevvvvvvvrnnnnns . 03/16/2025 . |Paydomn ....cevuuniiiiiiiiiiiiiiiiinn fenineeeiiiies feeeciii [V (U FO, 2,850 |iieiinnnnns 3,488 |l 0 fens (3,488) |..cceeeeennnn (U . (3,488) |..evvvnnnnnnn [ (VN (1 P [ PO [V 180 . 09/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  1.717% 05/20/40 .....evvvvvvvnnnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U FO, 1,459 |..ooovnnnenns 1,677 [ 0 fens (1,677) fervvnrnnnnnnns (U . (1,677) [eeeeiiinnnnnn [ (VN (1 P [ PO [V 217 |. 05/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-151
..38377N-MM-3 | CLASS SM  1.647% 11/16/40 .....ccvvvvnnernnnnnn . 03/16/2025 . |Paydomn ....cevunniiiiiiniiiiiiiiiinn fennneeeiiiies feeeeeeii [V (U FO, 1,639 [ 1,816 [oooennnnnnnns 0 fens (1,816) [euvvvrnnnnnnnns (U . (1,816) [c.nneeevvnnnnns [ (VN (1 P [ PO [V 56 |. 11/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-54
..38377U-L9-7 [CLASS SC  0.373% 04/20/41 ......cevvvnrrvrnnnnn . 03/20/2025 . |Paydomn ...ccvvvnniiiiiiiiiiiiiiiinn fenieeeeeiiies feeeeeeeens 14,623 [...eeee 14,623 |oooeeennnnns 13,817 [oeeernens 14174 o (U P 49 | (U P 49 | (U P 14,623 |ooveninns (1 P [ PO [V N 8 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 2.217% 04/20/41 ...oovvvriiiinnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U FO, 3,217 | 3,554 [ [V R (3,554) [cevvnnnnnnnnnne [V A (3,554) [.oovvvnnnnnnnns [ (VN (1 P [ PO [V 158 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 .....evvvvvvnnnnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniiiiiiniiiieiiiinn fenieeeeiiiies feeeeeeens 82177 |oeeeriins L5720 VA R URE) I R 31,204 [ooeiiiiinnnnns (U . 20,883 |ovveuniiiinnns (U . 20,883 |oeveuiiiinnns (U P B2, 77 |oveerinees (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-72
..38377W-GA-6 [CLASS SA  0.917% 05/16/41 .....evvvvvvnnnnnnnnns . 03/16/2025 . |Paydomn ....cevuuniiiiiiiiiiiiiiiiinn fenineeeiiiies feeeciii [V (U FO, 2,018 |ooeeeennnnnns 2,604 |............... 0 fens (2,604) |...cceeennnn (U . (2,604) |.oovvennnnnnns [ (VN (1 P [ PO [V 63 |. 05/16/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-122
..38377Y-DD-9 |CLASS EI'  4.000% 09/16/26 .........euvrverrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U FO, 1,207 | 1,207 [oveiiiiinins 0 fens (1,207) |oeeeeeeeees (U . (1,297) |veveieienne [ (VN (1 P [ PO [V 492 (. 09/16/2026 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 36
..38378D-XV-2 [CLASS LS  2.237% 03/20/42 ........cevvvnnrnennnn . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U FO, 2,101 | 2,553 [ [V R (2,553) [.unnnnnnnnnnne [V A [Z°53) 1 [ (VN (1 P [ PO [V 139 |. 03/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-10
..38378F-BM-1 [CLASS TS 1.797% 01/20/43 ....oevvviiiinnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniiiiiiiiininiiiinn fenineeeiiiies feeeeeeiiis [V (U FO, 1,460 |oeeennnne 1,785 |oveeviiiinns 0 fens (1,785) [cuvveiininnnnns (U . (1,785) [onniiiinnnnnn [ (VN (1 P [ PO [V 57 |. 01/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-4N-3 | 124 CLASS KS  1.767% 10/20/42 ................. . 03/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeeeiiii [V (U FO, 6,795 |iiinns 6,253 [..ccoinnnnnnne [V R (X)) I [V A (6,253) |vvvennninnnnns [ (VN (1 P [ PO [V 200 |. 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-37
..38378J-MX-7 [CLASS SB  1.797% 03/16/43 . . 03/16/2025 . | Paydown ... ...10,186 |.... . 03/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378P-Ni-4 [CLASS SA  1.717% 12/20/43 ....ovvvvvviiinnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeeeiiii [V (U FO, 7,984 | [ VI [V R (9,412) |.oeoeeeees [V A (9,412) |vevenninnns [ (VN (1 P [ PO [V 356 |. 12/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-189
..38378P-WJ-3 [CLASS Pl 5.000% 06/16/43 . . 03/01/2025 . | Paydown ... . 06/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..383781I-6A-6 [CLASS BS  1.767% 09/16/43 ......ceevvvvvnnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeiiiies feeeeeiii [V (U FO, 4,480 |oeeeennnnnns 4,480 . 09/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-114
..38378II-HG-1 [ CLASS PS  5.440% 08/16/43 . . 03/16/2025 . | Paydown ... . 17,950 ... . 17,950 ... . 08/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378l-JU-8 [CLASS FS  8.310% 08/20/43 ......evvvvvivvnnnnnns . 03/20/2025 . |Paydomn ...cevuuniiiiiiiiiniiiiiiiins Joviinnneriiiiinniens foreeeiiinnns 4,938 ... 4,938 |[............. 5,21 |ovvevinnnnns 5,539 [occeiiinnnnnns [ PO (601) [oevvnnnnnnnnnnn [U (00D ) (U 4,938 [...ooovunnnnnns 0 | (U [ o 64 |. 08/20/2043 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2013-131
..38378\-N5-8 [CLASS PS  1.716% 09/16/43 ......evvvvvvvnnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiniiiiiiiiiinn fennneeeiiiies feeeeeeii [V (U FO, 1,996 |oeeiinnnns 2,446 [.nnnnnnnnn [V R (2,446) |...ccoeeenn [V A (2,446) |.eovvnnnnne [ (VN (1 P [ PO [V 75 |. 09/16/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAG SERIES 2013-129
..38378\-T4-5 [CLASS DS 1.717% 04/20/43 . . 03/20/2025 . | Paydown ... e 2,521 . 04/20/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379A-WZ-9 [CLASS SJ  1.767% 03/16/44 ......evvvvvvvnnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeiiiies feeeeeiii [V (U FO, 5,443 |.....coeneens 5,443 [einninnnnns [V R (5,443) [cnvvnnnnnnnnns [V A (5,443) [.oovvvvnnnnnnns [ (VN (1 P [ PO [V 193 |. 03/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-55
..38379B-GA-0 [CLASS MS  1.767% 04/16/44 .......ceevvvvnnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiniiiiiiiiiinn fennneeeiiiies feeeeeeii [V (U FO, 4,901 |ooeeeinnnnnns 5,761 |l 0 fens (5,761) [cuvvvvnnnnnnnns (U . (5,761) [cuniivinnnnnn [ (VN (VN P [ PO [V 196 |. 04/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 [CLASS S 1.167% 07/16/44 .....covvvvvnnnnnn . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn feninneeeiiiies feeeeiiiis [V (U FO, 5,664 |..ounnnnnns 7,439 [ [V R (7,4390) |.oeeeeeeees [V A (7,439) |evvenniane [ (VN (1 P [ PO [V 212 |. 07/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-99
..38379D-CX-0 [CLASS S  1.167% 06/20/44 .......ccevvvvnnnnnnens . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U FO, [ YA P 9,263 [counnnnnnnn [V R (9,263) |..ceeeeeennnn [V A (9,263) |vvvennninnnnns [ (VN (1 P [ PO [V 242 (. 06/20/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-131
..38379E-2A-9 [CLASS JS  1.767% 09/16/44 .......oevvvvvnnnnnns . 03/16/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeiiiies feeeeeiii [V (U FO, TA42 | 7,931 | 0 fens (7,931) |eeeeeees (U . (7,931) |evveieeenns [ (VN (1 P [ PO [V 189 |. 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-14
..38379H-6H-3 |CLASS A1 6.000% 10/16/44 ........eevvvvvinnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 13,012 |oeeennnnnns 10,262 |............... [V R (10,262) [.eevvvvennnnnns (U - (10,262) [cvvnnevennnnns [ (VN (1 P [ PO [V 615 |. 10/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZH-1 | 185 CLASS Bl ~ 5.500% 12/20/44 ................. . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U FO, 8,505 |iiivinnnnns T8 |l 0 fens (7,742) |eeeeeeeeen (U . (7,782) |evvene [ (VN (1 P [ PO [V 297 |. 12/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-16
..38379J-SZ-5 [CLASS MS  1.166% 02/20/45 ......evvvvvvvnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U FO, A A VA 9,898 ..ot 0 fens (9,898) |..coeeeeennnn (U . (9,898) |.eevvvnnnnnnnn [ (VN (1 P [ PO [V 236 |. 02/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H09
..38380L-EX-7 [CLASS LI  0.624% 03/20/68 ........cevvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U FO, 9,520 [.........e. 32,815 |l [V R (32,815) |.oeeeeeees (U - (32,815) |.eevvvnnnnnnns [ (VN (1 P [ PO [V 716 |. 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H18
..38380L-MZ-3 |CLASS GI  2.031% 10/20/68 .........eevvvvrrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 35,791 [ 4278 |.oooeeeees [V R (44,278) |.ooeeeeeen (U - (44,278) |..cvvvvnnnnnns [ (VN (1 P [ PO [V F 2,533 |. 10/20/2068 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-8
..38380M-F5-5 [CLASS Z  2.500% 11/16/60 .......cevvvnvrrnnnnnn . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 24,704 |..........nn 24,704 |............ 21,126 |..ocovnennns 21,662 |...covvnnnnnnns (U 3,041 |oviiiiins (U 3,041 |oviiiiins (U P 24,704 |...ocovvnnnnnns (1 P [ PO [V 103 |. 11/16/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-192
..38380T-6V-3 [CLASS SA  1.766% 12/20/47 ....ovvvvvvvnnnnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U F 40,534 |............ 45,908 |.....oeeeennn [V R (45,908) |....oeeeennnnn (U - (45,908) [...cvvvnnnnnnne [ (VN (1 P [ PO [V 950 |. 12/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H04
..38380V-PF-2 [CLASS JI  1.727% 03/20/68 .....coevvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U F 54,841 |..........e. 54,433 [oiiiiininnns [V R (54,433) [covvvvnnnnnnns (U - (54,433) [.ovviinnnnnn [ (VN (1 P [ PO [V F 3,147 |. 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-98
..38381Y-DH-4 [CLASS HS  1.666% 08/20/49 .......ovvvvvvnnnnnns . 03/20/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiinn fenneeeiiiies feeeeeiiii [V (U F 17,173 oo 20,914 |l [V R (20,914) ..o (U - (20,914) |..ovvvnnnnnnnns [ (VN (1 P [ PO [V 490 |. 08/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-123
..38382A-JU-0 [CLASS SL  1.716% 10/20/49 ......ceevvvvvvnnnnnns . 03/20/2025 . |Paydomn ...ccevunniiiiiiiiiiiiiiiinn feneeeeiiiies feeeeeiiis [V (U F 38,671 |oevennnnnns X7 [V R (43,132) |ooeeeeeeeenns (U - (43,132) |ooevvvinnnnns [ (VN (1 P [ PO [V F 1,280 |. 10/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-153
..38382B-SG-9 [CLASS IJ  5.000% 06/20/47 ....evvvvvvvvnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U F 21,853 [.ooiiinennns 21,236 | [V R (21,236) |-.oeeeeeennnnn (U - (21,236) |-oevvvnnnnnnnns [ (VN (1 P [ PO [V 967 |. 06/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-189
..38382M-FL-8 [CLASS IN  4.500% 06/20/50 ......evvvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiinn fenineeeeeiiies feeeeeieii [V (U PO 217,142 |........... 214,19 [, 0 ... (214,19) |l 0 |oueeen (214,119) |ooeveennnn [ (VN (1 P [ PO [V F 6,949 |. 06/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-6Z-1 [CLASS 10 0.344% 05/20/73 ......cvvvvnvrrnnnnn . 03/01/2025 . |Paydonn ...ccevuevvriiiiiniiiiiiinn Jeieneeeeiininnees feoneeeiiiienn 00 [ 00 [ 8,336 il 10,345 [0 e (10,345) |..ooeeeeennn (U - (10,345) |.oevvvnnnnnnns [ (VN (1 P [ PO [V 83 |. 05/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-H19
..38382Y-KD-4 [CLASS 10 0.147% 11/20/71 . 01/01/2025 . | Paydown ... ...(4,559) |. ..(4,559) [... . 11/20/2071 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38382Y-TG-8 [CLASS Cl  2.220% 04/20/72 .......ovvvnvvvvnnnnn . 03/01/2025 . |Paydonn ...ccevunneviiiiiininiiiiinn Jeiineeeeiiniinnees fooneneiiiienn 00 [ 00 30,440 87,222 o0 e (37,222) |.oeeeeeees (U - (37,222) |.oevvvinnnnns [ (VN (1 P [ PO [V F 2,065 |. 04/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-213
..38383L-C2-4 [CLASS ES  1.463% 10/20/47 . . 03/01/2025 . |Paydonn ...cceuuevrriiiiininniiiinn Jeiineeeeeiniinnees fooneeeiiinenn 00 [ 00 [ 16,492 | 16,735 [0 e (16,735) |. .. (16,735) |... . 10/20/2047 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..383831-4D-5 [CLASS SE  1.956% 03/20/53 ......cevvvnvrrennnnn . 03/20/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiniiiinn fenineeeiiiies feeeeeeiiii [V (U F 39,574 | 39,574 [oviiiininnns [V R (39,574) |..coeeeeen (U - (39,574) |.oevvvnnnnnnns [ (VN (1 P [ PO [V F 2,180 |. 03/20/2083 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2023-65
..38384A-GH-0 [CLASS ED  3.816% 05/20/53 . . 03/20/2025 . | Paydown ... .. 30,606 |. . 30,606 |... . 05/20/2063 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38384A-05-5 [CLASS §  3.411% 06/20/53 ....evvvvriiiivvnnnnnns . 03/20/2025 . |Paydomn ...eceveniiiiiiinniiniiiiiins Jonnneiiiiiinees foeneeeenns 83,842 |........... 83,842 |............ 75,510 [.oiiiennnnns 76,045 [...viinnnnnns (U 7797 |ooeeiiiiinnnnns [U 7,797 |ooeeiiiiinnnnns [V 83,842 [......couunnnns 0 | (U [ 390 |. 06/20/2053 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2023-89
..38384B-ML-2 |CLASS CS  3.498% 06/20/53 ......cevvvvvvvennnns . 03/20/2025 . |Paydoun ..........coeeeeiiiiiiiininns foniiniiiiiiiiiiiins feniiiin 67,358 [....eeenn. 67,358 |[...cccunnnn 61,327 |........... 61,845 |............... 0 |eeeenns 5,513 |l 0 eeeeenn 5,513 |l 0 s 67,358 |..ooooeininns (VN 0 | [V 220 |. 06/20/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-11
..38384C-C5-6 | CLASS FJ  5.444% 08/20/53 ... .. |- 03/20/2025 . |Paydown ... 410,995 ... 411,766 |.... .. 301 .. 301 .. 4,117 |. 08/20/2083 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38384J-Ch-4 | CLASS FC  5.344% 10/20/583 .....ovvvvvvvvrnnnnns . 03/20/2025 . |Paydoun ..........ooeeeieiiiiiininnns foniiniiiiiniiiiiins foiinin 236,440 |........... 236,440 [........... 236,330 [oounnnnnne 235,679 [.evunnnnnnnnne 0 s LT [V ST LT 0 s 236,440 [..vvvviiinnnns (VN 0 | [V 1,983 |. 10/20/2063 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2024-19
..38384K-DM-0 | CLASS JF  5.304% 02/20/54 ........coovveeeenns . 03/13/2025 . | Various .......cceeeeunnnnnnnnnnnnns foveennnnnnnnninnnns fonn 18,205,713 |....... 18,180,147 |....... 18,188,669 |....... 18,161,535 |............... 0 |eeeenns 2,062 |..oooeeeennns 0 eeeeenn 2,062 |..oooeeeennns [V R 18,163,597 [.....cceennnnn [V 2,116 |........ 22,116 |oeeeeens 244,128 |. 02/20/2054 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2024-19
..38384K-DM-0 |CLASS JF  5.3094% 02/20/54 ...oovvvvvvveenennnes . 02/20/2025 . |Paydown ......oeeeeiiiiiiiiiiiiiiiies Jeeiiiiiiiiiiiiiiies foenns 1,397,054 |........ 1,397,054 |........ 1,397,709 |........ 1,395,624 |..oovvveneens 0 Jooeeeennn 1,430 |oovveveennnnnes 0 Jooeeeennn 1,430 |oovvevevennnnes 0 Joeeennn 1,397,064 [..ovvvvnnnnns [ 0 Joeeeeeiieenn [ 8,960 |. 02/20/2054 . [1.A ........
1019999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 21,064,910 21,039,344 21,865,965 21,932,502 0 (910,689) 0 (910,689) 0 21,022,794 0 42,116 42,116 314,168 XXX XXX
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-2
..38374D-Q0-5 |CLASS SV 2.087% 01/16/38 . 03/16/2025 . | Paydoun ... 13,120 ) 12,738 .. (12,738) |... . 01/16/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A
..38374E-6P-7 |CLASS SB  4.434% 12/16/33 ...ovvvvvvvvveinnnnns . 03/16/2025 . |Paydoun .........oooeeiiiiiiiiinnnins foniniiiiiiniiiiiins foiiiiin, 8,445 |oeeiiiiinns 8,445 |..eennnnnn. 4753 [ 5,727 |oeveeeiieenns 0 |eeeenns 2,717 foiiiiinnnnns 0 eeeeenn 2,717 . 12/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-45
..38374V-JT-7 |CLASS 8D 1.767% 06/20/39 ......cceeveeeeeennns . 03/20/2025 . |Paydoun .........cooeeeiiiiiiiininnns fenniniiiiiiiiniiins feiii, [ (U FO, 3,450 [ounnnnnnnn 3,685 |...........l 0 fens (3,685) |..cceeeeennnnn (U . (3,685) |..ceeeeennnn 0 e (U O (VN 0 | [V 187 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-50
..38374V-Y7-8 |CLASS PS  1.767% 06/20/39 .......cceevveeernnnns . 03/20/2025 . |Paydoun .........cooeeiiiiiiiiiiinnns fonniniiiiiiiinieees fei, [ (U P 156 [ovvvvnnnnnnnnnns 2 PO, 0 s (400 R (U (400 S 0 e (U O (VN 0 | [V 48 . 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-54
..38374V-ZT-9 |CLASS US  1.867% 04/16/39 .....cooeeeeeeeennnns . 03/16/2025 . |Paydoun .........cooeeeiiiiiiiiniinns foniniiiiiiiiiniiins feiii, [V (U P 540 |ovvieiiiiiiins 540 |oveeiriiiinnns 0 s (540) |vevvvernnnnns (U (540) |vevvverrnnnns 0 e (U O (VN 0 | [V 68 . 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 119
..38376G-35-7 |CLASS 10  0.144% 08/16/51 ...................... . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiinnns fonniniiiiiiiiiiiins feiii, [ [ (322 O 12 [ 0 s (12) forvnnnnninnnns [V ST (12) forvnnnnninnnns 0 e (U O (VN 0 | [V 6 |.08/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 161
..38378B-AX-7 |CLASS Z ~ 3.764% 04/16/53 ...........cceeeentn . 03/01/2025 . |Paydoun .........ooeeeiiiieniiinnnnns fonniiiniiiiiiiiinns feiiiiiin, 1,626 |............. 1,626 |ooeeevenenns 1,566 [ooovvevennns 1,628 [oveieiiiiinns 0 e (1 0 O 0 e (1 0 O 0 e 1,626 [oovvvvvnnnnnns (VN 0 | [V 10 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 |CLASS Z ~ 3.419% 12/16/51 ........ceeeeeiiiits . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 2,29 |............ 2,299 fooooiinnnnne 2,236 [ocoonnnnnnnn 2,173 |, 0 s 126 |l [V ST 126 |l 0 e 2,299 [oiiiiiiiinns (VN 0 | [V 13 |. 12/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 19
..38378B-DK-2 |CLASS Z  3.500% 08/16/52 .......cevvvvrrrnnnnns . 03/01/2025 . |Paydoun .........ooeeeiiiieniiinnnnns fonniiiniiiiiiiiinns feiiiiiin, 1,965 [oeevnnnnne 1,965 |ovvveennnns 1,892 [ovveennnns 1,906 [oevvvvvennnnnes 0 e I IO 0 e 59 [oiiiiiiiinnns 0 e 1,965 |oooeeeeennnnns (VN 0 | [V 11 |. 08/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 |CLASS Z  3.250% 01/16/52 ..........ceeeeennnns . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 1,721 |l 1,721 |eveeeieeens 1,652 [oovveeennnns 1,660 [.ooennnnnnnns 0 e 67 | 0 e 67 | 0 e 1,727 o, (VN 0 | [V 9 | 01/16/2052 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 86
..38378B-YH-6 |CLASS Z  3.063% 12/16/53 ............cceeenn . 03/01/2025 . |Paydoun ........cooeeeiiiieniiinninns foniniiiiiiiiiiiiins feiiiiii, 8,961 [.cccounnnnnn 8,961 |............ 8,546 |............. 7,829 |l 0 |eeeenns LI K7 PO 0 eeeeenn LI K7 FO, 0 e 8,961 [evvvvrrnnnnns (VN 0 | [V 46 . 12/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-89
..38378N-61i-8 |CLASS B 3.500% 01/16/57 .....evvvvvvvrvrnnnnns . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 3,352 |l 3,352 [oounrnnnnnns 3,238 [coeinnnnnn 3,270 |ooeeeeeeeens [V OO 82 [ 0 e 82 [ 0 e 3,352 [ouviiiiininnns (VN 0 | [V 13 |. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-104
..38378V-LC-7 |CLASS ES  1.717% 07/16/43 .......coovveeeenens . 03/16/2025 . |Paydoun .........coeeeiiiiiiiiiiiinns fonnnniiiiiiiiniiins fei, [ (U FO, 4,762 | 5,69 |...ooeeeiennns 0 fens (5,690) |..eeeeeeeennnn (U . (5,690) |..eeeeeeeenns 0 e (U O (VN 0 | [V 223 |. 07/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-110
..38378X-GC-9 |CLASS B 3.100% 01/16/57 .....evvvvvvvvvvnnnnnns . 03/01/2025 . |Paydoun ........cooeeieiiiiiiniinnnns foniiiiiiiiiiiiiiins foiiiin 26,641 [ooeennnnee 26,641 |............ 25,214 f...oeeeeeee 25,403 [.ooiiiiiinnns 0 |eeeenns 1,238 [oeeieiiinnnns 0 eeeeenn 1,238 [oeeeiiiiennns 0 s 26,641 |ooooeeeeens (VN 0 | [V 98 . 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-124
..38378X-LE-9 |CLASS DY ~ 3.500% 05/16/54 .......cccvvvnnnnnnnn . 03/01/2025 . |Paydoun .........ooeeeiiiiiiiniinnins foniiniiiiiiiiiiiins feiiiin L7 00 [V O, 4,110 [ M7 | 42,640 | 0 |eeeenns 1,469 [ovvvvveeennnnns 0 eeeeenn 1,469 [oovvvvveennnnns 0 s A0 | (VN 0 | [V 257 |. 05/16/2064 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150
..38378X-SZ-5 |CLASS ZC  3.400% 07/16/56 ..............ccets . 03/01/2025 . |Paydown ........cooeeeieiiiniinnnnnns foniiiiiiiiiiiiieins foiiiinn 300,084 |........... 300,084 |........... 285,836 [........... 201,672 [ouvnnnnnnnnnne 0 |eeeenns 8,411 [ 0 eeeeenn 8,411 [ 0 s 300,084 |.....oeeennnnn (VN 0 | [V 938 |. 07/16/2086 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
..38379K-3R-7 |CLASS C  3.000% 07/16/57 .....eevvvvvrvvrnnnnnns . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 12,228 |oeeveeens 12,228 |............ 11,29 |............ 11,644 | 0 s [T A [V ST [T A 0 s 12,228 | (VN 0 | [V 61 [. 07/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 |CLASS B 3.000% 06/16/57 .......evvvvvvvvvvnnnns . 03/01/2025 . |Paydoun ........cooeeiiiiiiiiiinnnins foniiiiiiiiiiiiiinns feiiiinn 14,578 |...eeennneee 14,578 |............ 13,636 |............ 14,014 |.............. 0 Joeeeeenns 563 |oveeiriiiinnns [ SRR 563 |oveviriiiinnns [V TR 14,578 |ovvvivniinnnns (VO 0 e [V 73 . 06/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-142
..38379R-37-8 |CLASS B 3.000% 11/16/59 ......evvvvvvrrrrnnnns . 03/01/2025 . | Paydown . 11/16/2089 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 | 183 CLASS C  2.800% 09/16/57 ... . 03/01/2025 . | Paydoun ... . 09/16/2057 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-89
..38379R-ZG-1 |CLASS B 3.000% 07/16/59 ......eevvvvvvvrrnnnns . 03/01/2025 . |Paydoun .........ooeeeeiiiiiiiiinnins foniniiniiiiniiiiins fonens 1,371,613 |........ 1,371,613 |........ 1,311,210 |........ 1,336,632 [.vvvnnnnnnne [V R 34,981 |l [V R 34,981 |l 0 fnns 1,371,613 | (VN 0 | [V 10,287 |. 07/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-26
..38379U-EG-7 |CLASS C  3.000% 02/16/58 .... .. |- 03/01/2025 . |Paydown ... ... 16,190 |............ 15,438 |.... . 02/16/2058 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38379U-FV-3 |CLASS 10  0.628% 09/16/57 ........oevvvvereenns . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiiinns fonnniiiiiiiiiiiiins foiiii, [ (U FO, 1,982 [ovveeennns 2,013 |l 0 fens (2,013) |.eeeeeeeees (U . (2,013) |.eeeeeeeees 0 e (U O (VN 0 | [V 79 |. 09/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-65
..38379U-QX-7 |CLASS C  3.000% 01/16/58 .......cevvvvrvvrnnnes . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiniins feniniiiiiiiiiiiiins foiiiii 49,262 |...eennnnnn 49,252 |ovvvirnnns 46,739 |............ 47,562 |ooeeeeeeens 0 |eeeenns 1,690 [oennnnnnnns 0 eeeeenn 1,690 [oennnnnnnns 0 s 49,262 |ovvvvviininnns (VO 0 | [V 151 [. 01/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-63
..38380R-2H-2 |CLASS BD  1.500% 04/16/61 .......eevvvverrrnn.. . 03/01/2025 . |Paydown ......ooeeeeiiiiiiiiiiiiiiees foveviiiiiiiiiiiiiies fociiiinnnn, 3,928 |iiieennns 3,928 [.ccceunnnn. 3,279 [.ooeinnnnnn 3,336 [oiiiiiinnnnns 0 Joeeeeeeenns 593 |oiviiriiiinnes 0 Joeeeeeeenns 593 |oiviiriiiennes 0 Joeeeeieeenn 3,98 | [ 0 Joeeeeeiieenn [ 10 |. 04/16/2061 . |1.A ........
1029999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Guaranteed (Exempt from RBC) 1,880,721 1,880,721 1,814,79 1,850,495 0 30,221 0 30,221 0 1,880,721 0 0 0 13,234 XXX XXX
FANNIE MAE CAS SERIES 2019-HRP SERIES 2019~
..20754P-AC-4 |HRP1 CLASS M2 144A  6.604% 11/25/39 ......... |[. 03/25/2025 . |Paydoun ... 707,502 695,004 [.......... 700,206 |[.... .707,502 |.. . 11/25/2039 . 2.B FE ....
FANNIE MAE CAS SERIES 2018-C05 SERIES 16-C01
..30711X-BU-7 |CLASS 2M2 11.404% 08/25/28 ........cevvvvvvnene . 03/25/2025 . | Paydoun ... 11,427 .. 11,984 ). 11,695 | 11,427 .. . 08/25/2028 . [1.A ........
..3128l6-M6-2 | FHLMC GOLD POOL GO4581  6.500% 08/01/38 . 03/01/2025 . | Paydoun . .1,120 .1,214 . .1,214 . .1,120 . 08/01/2038 . [1.A .
..312029-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... [. 03/01/2025 . |Paydoun ... ....8,53% ....9,028 |.............9,028 |.... .8,5%% |.. . 11/01/2038 . [1.A ........
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... [. 03/01/2025 . |Paydoun ... ... 12,430 . 12,91 |............ 12,961 .. 12,430 |.. . 08/01/2040 . [1.A ........
..312039-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .... [. 03/01/2025 . |Paydoun . 16,007 16,652 |. 16,641 |. 16,007 . 03/01/2040 . [1.A .
..312941-K7-1 |FHLMC GOLD POOL A93018 ~ 5.000% 07/01/40 .... [. 03/01/2025 . |Paydoun . .2,015 .2,145 |. .2,145 |. .2,015 . 07/01/2040 . [1.A .
..312041-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .... [. 03/01/2025 . |Paydoun ... ....620 ....660 |.... ....660 |.... ....620 |.. . 08/01/2040 . [1.A ........
..312941-VL-8 |FHLMC GOLD POOL A93319  5.000% 08/01/40 .... [. 03/01/2025 . |Paydoun ... ... 3,311 ....3,516 |............. 3,516 |[.... 3,311 . 08/01/2040 . [1.A ........
..312042-M2-8 | FHLMC GOLD POOL A93977  4.500% 09/01/40 . 03/01/2025 . | Paydoun . .1,283 01,338 | 01,330 | .1,283 . 09/01/2040 . [1.A .
..31297A-ZR-8 | FHLMC POOL A23452  5.500% 06/01/34 ........... . 03/01/2025 . | Paydoun ... ....288 295 | ..298 ... . . 06/01/2034 . [1.A ........
FREDDIE MAC STRIPS SERIES 311 CLASS §1
.. 31325U-RK-4 | 1.487% 08/15/43 . 03/15/2025 . | Paydoun ... ....9,761 .. 11,029 |.... .. (11,029) |... . 08/15/2043 . [1.A ........
FREDDIE MAC STRIP SERIES 329 CLASS C3
.. 31325V-HF-4 14.500% 06/15/39 . 03/01/2025 . | Paydoun ... ...31,523 |.... .. (31,523) |. (31,528) |... .. . 06/15/2039 . [1.A ........
..3132DI-EE-9 [ FHLMC POOL SD8233  5.000% 07/01/52 . 03/01/2025 . | Paydoun . . 181,102 |. .(3,422) | ..(3,422) 177,679 . 07/01/2052 . [1.A . .
..3132GF-BF-3 | FHLMC POOL Q01838  4.000% 06/01/41 . 03/01/2025 . | Paydoun ... ... 286 ... .(3)] ()]s ...283 | . 06/01/2041 . [1.A ........
FREDDIE MAC STRIP SERIES 308 CLASS PO
.. 3132HT-MO-4 10.000% 07/15/43 .....evvvvvvrrrrnnnnnnnnnininnnnnnns . 03/01/2025 . |Paydoun .......ooeeviiiiiiiiiiiiinins feniiiiiiiiiiiiiiens [ 50,364 |............ 50,364 |............ 31,776 |eveveeeenns 31,851 |, [V R 18,513 [oeeiiiiiinnnes [V R 18,513 [oeeiiniinnnnee [V R 50,364 [....ccceeennnns (VO [V [V 0 | 07/15/2043 . |1.A ........
FREDDIE MAC STRIP SERIES 309 CLASS V4
.. 3132HT-0K-5 |2.565% 08/15/43 .. . 01/15/2025 . | Paydoun ... . 08/15/2043 . [1.A ........
FREDDIE MAC STRIP
.. 3132HT-0K-5 |2.706% 08/15/43 .....oovvvvviiiiiiiiiiiiiiiiiiieees . 03/15/2025 . | Paydown . 08/15/2043 . [1.A ........
FREDDIE MAC STRIP SERIES 321 CLASS V4
LS132HT-ZX-7 12.000% 12/15/43 oo . 03/15/2025 . | Paydown . 12/15/2043 . [1.A ........
FREDDIE MAC STRIP SERIES 333 CLASS V6
.. 3132HU-BI-2 |2.53%% 08/15/44 ... . 03/15/2025 . | Paydown . 08/15/2044 . [1.A ........
FREDDIE MAC STRIP SERIES 332 CLASS V1
.. 3132HU-CJ-0 |2.53%% 08/15/44 ... . 03/15/2025 . | Paydown . 08/15/2044 . [1.A ........
..31336B-7G-5 |FHLMC GOLD POOL G61795  4.000% 06/01/47 .... [. 03/01/2025 . | Paydown . 06/01/2047 . [1.A ........
FREDDIE MAC SERIES 2344 CLASS Q0  0.000%
.. 313399-AL-1 | 08/15/31 ovvviiiiiiiiiiiiiiiiiieceeeceeeee . 03/15/2025 . | Paydown . 08/15/2031 . [1.A ........
FREDDIE MAC SERIES 2412 CLASS GS  9.327%
L 31330D-YW-2 | 02/15/32 oo . 03/15/2025 . | Paydown . 02/15/2082 . [1.A ........
FREDDIE MAC SERIES 2390 CLASS SD  3.587%
L 31330L-89-2 | 12/15/31 e . 03/15/2025 . | Paydown . 12/15/2031 . [1.A ........
FREDDIE MAC SERIES 2389 CLASS SI  3.287%
.. 31339M-EX-2 | 06/15/31 ... . 03/15/2025 . | Paydoun ... . 06/15/2031 . [1.A ........
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FREDDIE MAC SERIES 2408 CLASS SM  3.637%
LO133OM-LE-6 [ 01/15/32 v . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V [ [ F 7 IO 0 s (37) [ervvnnnnnnnnnns (U P (K70 PP [ (VN (1 P [ PO [V N 7 . 01/15/2032 . |1.A ........
FREDDIE MAC STRIP SERIES 406 CLASS F33
..313303-JA-0 |5.640% 10/25/53 .. . 03/25/2025 . | Paydown ... 115,210 115,192 |.... . 10/25/2063 . |1.A ........
FREDDIE MAC STRIP
..313303-L6-6 |5.250% 05/25/54 ....cooiviiiinniiiiiiii e . 03/25/2025 . |Paydomn ...cceueniiiiiiiiniiiiiiinn Jeneeeiiiineees o 193,693 |........... 193,693 |......eeens 193,693 |.....oenens 193,021 |oovviviiinnnnns (U P (74T PO (U P (74T PO (U R 193,693 [....ccovvnnnnns (1 P [ PO [V F 1,574 |. 05/25/2054 . |1.A ........
FREDDIE MAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [5.400% 05/25/54 ....covvvveniiiiiiiiinieeciiiies . 03/25/2025 . |Paydomn .....eveniviiiininiiiiiiins foiineeeeiiiinees foes 1,401,048 |........ 1,401,048 |........ 1,401,803 |........ 1,395,963 |......cevvnnnns (U 5,085 |.cevvinnnnnns (U 5,085 |.cevvinnnnnns (U . 1,401,048 |ooeevnennnnnnn (VN P [ PO [V P 11,699 |. 05/25/2054 . |1.A ........
FHLMC STRUCTURED PASS THROUGH SERIES T-11
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 ........ccvvvvunnnnnns . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 9,505 [oeeiiiiins 9,505 [....ccevnnnns 9,741 | 9,637 |.ooeeiiiens 0 s (K72 P (U [RE7J ) [V P 9,505 [..oevivininnnns (1 P [ PO [V 99 |[. 01/25/2028 . [1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
L 3133T-SA-2 [03/15/29 vvviiiiiiii . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 4,093 [eeiiiinne 4,093 [......oeeens 4,419 [o.ooooennnens 4,275 [ 0 s (G120 (U (181) [oeneiiiinnnnns (U1 O 4,008 [.ocovvnnnnnnns (1 P [ PO [V 41 |. 03/15/2029 . |1.A ........
FREDDIE MAC SERIES 2254 CLASS S  4.037%
L 133TP-TY=5 [09/15/30 covvviniiiiiiiiececce e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V [ L I N 91 [ 0 s (91) fervnvnnninnnns (U P [C1 ) PO [ (VN (1 P [ PO [V N 9 |[. 09/15/2030 . |1.A ........
FREDDIE MAC SERIES 2293 CLASS S  4.837%
L 3133TS-BH-5 [03/15/31 covveiiiiiii e . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V [ LIV N [ PO 0 e [£5)] R [ R (551 PO [ (VN (1 P [ PO [V 11 . 03/15/2031 . |1.A ........
FREDDIE MAC SERIES 2319 CLASS SE  2.840%
L 3133TT-6D-9 [06/15/31 covveeiiiiiiiiin e . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U P 230 | 23 |, 0 s (22X ) 1 (U (223) |oevvvnnnnnns [ (VN (1 P [ PO [V 19 |. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2323 CLASS UC  0.800%
L 3133TU-F8-6 [ 10/15/28 ovveeiiiiiiiiii e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiiieiiiinn feniinneeeiiiiees feeeeeeiiiiis [V [ L PO 12 [ 0 s (12) forvnnnnninnnns (U P (12) | [ (VN (1 P [ PO [V N 6 | 10/15/2028 . |1.A ........
FREDDIE MAC SERIES 2353 CLASS SJ  2.990%
L3133TV-3Y-0 [06/15/31 wevveiiiiiiie e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U P L A4 .. 0 s (273 P (U (244) |.ovvvinnns [ (VN (1 P [ PO [V 19 |. 06/15/2031 . |1.A ........
FANNIE MAE SERIES 2000-44 CLASS SC  3.996%
L 313688-FO-7 [ 12/25/30 vvvviiiiiiiii . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V [ L1 PO L 0 s (16) oo (U P (1) ) [ (VN (1 P [ PO [V N 5 | 12/25/2030 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 1998-W5 CLASS B2
..31350U-IIF-8 [ 144A  3.218% 07/25/28 ....ovvvvvvvininnnnianns . 01/01/2025 . |Paydomn ...oevvvnvviiiiiiinieiiiinen fovineeeeiiiineees [ 3,543 | 3,543 [ooiiiiiinins T2 I 3,550 [oooiiiiiinnnnns 0 e (0] R [ R (0] P [V P 3,543 [ (1 P [ PO [V 19 |. 07/25/2028 . |1.A ........
FANNIE MAE STRIP SERIES 281 CLASS 2 9.000%
L 31364H-N8-6 [ 11/25/26 .ovvvviiiiiiiiiiceii . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V [ [ B | 0 s [£5) ) O (U P [ PO [ (VN (1 P [ PO [V 13 | 11/25/2026 . |1.A ........
FANNIE MAE STRIP SERIES 308 CLASS 2  7.500%
..31364J-X4-0 [09/25/30 .evvvvinniiiiiiii e . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V [ LV PO L[V 0 s (10) oo (U P [ (0] [ (VN (1 P [ PO [V N 1 [.09/25/2030 . [1.A ........
FANNIE MAE SERIES 2011-99 CLASS MS  1.546%
L3136AT-LU-2 [ 10725741 Lo . 03/25/2025 . | Paydoun . 10/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-160 CLASS SM  1.040%
L 3136AT-VV-4 [ 04/25/39 i . 03/25/2025 . | Paydoun . 04/25/2039 . |1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  2.051%
L 3136A2-3M-3 [01/25/42 .ovvvviiiiiii . 03/25/2025 . | Paydoun . 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-13 CLASS PS  1.546%
L 3136A3-VE-8 [ 03/25/41 i . 03/25/2025 . | Paydoun . 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-24 CLASS SA  2.121%
L.3136A4-DX-4 [ 09/25/41 .oovviiiiiiiii . 03/25/2025 . | Paydoun . 09/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-20 CLASS SB  2.196%
..3136A4-HK-8 |01/25/31 ... . 03/25/2025 . | Paydown ... . 01/25/2031 . |1.A ........
FANNIE MAE . 996
L 3136A4-NB-1 [03/25/42 ..o . 03/25/2025 . | Paydoun . 03/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-39 CLASS SK  2.046%
..3136A4-P9-4 | 04/25/42 ... .. |- 03/25/2025 . | Paydoun ... . 04/25/2042 . |1.A ........
FANNIE MAE . 046
L 3136AE-NH-5 [04/25/42 ..o . 03/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-33 CLASS SA  1.496%
.. 3136A5-ON-9 | 04/25/42 ... .. |- 03/25/2025 . | Paydoun ... . 04/25/2042 . |1.A ........
FANNIE MAE .
.. 3136A5-UN-4 [04/25/42 .. iivvvniiiiiiiii s . 03/25/2025 . | Paydoun . 04/25/2042 . |1.A ........
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FANNIE MAE SERIES 2012-30 CLASS KE ~ 4.000%
..3136A5-UU-8 [04/25/42 ...covvveiiiiiii s . 03/01/2025 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-54 CLASS GI  4.500%
..3136A5-2D-1 |02/25/41 ... .. |- 03/01/2025 . | Paydoun ... . 02/25/2041 . |1.A ........
FANNIE MAE . 046
L 3136A6-TY=0 [06/25/42 .ovvvveniiiiiiiiee i . 03/25/2025 . | Paydoun . 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-75 CLASS Bl ~ 5.000%
L3136A6-V3-5 [07/25/27 ovvveniiiiiiiiiieiiii e . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V [ [ 2 O 0 s () O (U P [2:7 ) P [ (VN (VN P [ PO [V 22 |. 07/25/2027 . |1.A ........
FANNIE MAE SERIES 2012-79 CLASS SG  1.596%
L3136AT-LR-1 [ 07/25/42 v . 03/25/2025 . |Paydomn ....covuuiiiiiiiiiiiiniininn fenneeeiiiies feeeieii [V (U F 14,031 |oeveennnnns 16,138 [ovvvvininnnns [V R (16,138) [cvvvvvreennnnns (U - (16,138) [cevvnreernnnnns [ (VN (1 P [ PO [V 393 [. 07/25/2042 . [1.A ........
FANNIE MAE SERIES 2012-83 CLASS SO 1.551%
L313BA7-YL-0 [ 08/25/42 .vvvviiiiiiiii . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U FO, 1,885 |oveeiiinnns 2,1 | 0 fens 2,141) | (U . (2,141) e [ (VN (1 P [ PO [V 52 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-100 CLASS NS 2.146%
..3136A8-NN-6 [ 09/25/42 ....covvvniiiiiiiiiieicci s . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 1,442 | 1,518 [oveiiiiiiens 0 fens (1,518) [euvvnnninnnnnns (U . (1,518) [oeniiiinnnnns [ (VN (1 P [ PO [V 47 | 09/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-111 CLASS SB  2.146%
L 3136A9-EU-8 [ 10/25/42 .oovvviiiiiiii . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U FO, 6,180 [eeeeirenns 6,945 [..coounnnnnnn [V R (6,945) |....oeeeennnn [V A (6,945) |evvvnnnnnnns [ (VN (1 P [ PO [V 143 | 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-135 CLASS SB  1.646%
L3136AA-HY-4 [ 12/25/42 i . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 9,560 |eevvnnnnnns 11,367 [ovvniinnnnnnns [V R (11,367) [cvvvvevvrnnnnns (U - (11,367) [cevnriiinnnnns [ (VN (1 P [ PO [V 292 . 12/25/2042 . [1.A ........
FANNIE MAE SERIES 2013-5 CLASS IN  3.500%
L 3136AB-DB-7 [ 02/25/33 ..o . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U F 16,532 |ovveennnnns 12,350 |ooooeeeeeenns [V R (12,350) |.ooeeeeeennns (U - (12,350) |.oevvvvnnnnnns [ (VN (1 P [ PO [V 728 |. 02/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-43 CLASS SQ  1.716%
L 3136AD-Y7-8 [ 06/25/43 ..oiiiiiiiiii s . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 8,333 [.ooevinnnnns 9,887 |.ooeeieeeens 0 fens (9,887) [cuvvvvnnnnnnnns (U . (9,887) [cunvvvinnnnnn [ (VN (1 P [ PO [V 291 |. 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-55 CLASS Al 3.000%
LB13BAE-QT-7 [ 06/25/33 v . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 25,770 [.oevvvnennns 20,624 |............... [V R (20,624) |...coeeennnnn (U - (20,624) |...covvnnnnnnns [ (VN (1 P [ PO [V F 1,155 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-73 CLASS SB  1.746%
L 3136AF-RV-8 [ 07/25/43 .ovvvviiiiiiii . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U F 16,116 |............ 18,488 [.....ovvvnnnee [V R (18,488) [.eevvvvvrnnnnns (U - (18,488) [c.vvveevennnnns [ (VN (1 P [ PO [V 570 |. 07/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO 0.000%
L 3136AG-EK-4 [00/25/43 ...oovvieiiiiiii s . 03/01/2025 . |Paydomn ....evvunvviiiiniiniiiiiiiinn foreneeeeiiiieees [ 43,492 |............ 43,492 |........... 32,645 |............ 32,238 [ooeiiiiinnnnns [V A 1,254 | [V A 11,254 | (U P 43,492 |ooiiiiiiinnnn (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 . 03/01/2025 . |Paydomn ...ccvvuniriiiiiiniiiiiiinn Jenneeeiiiieees e 172,621 |........... 172,621 |oeeennnnns 165,883 |..evennnnn. 168,139 [oiiiiinnnnns (U 4,482 | (U L7 E (U R 172,621 | (1 P [ PO [V 839 |. 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS A0 0.000%
L 3136AG-YK-2 [ 10725743 v . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 64,249 ...l 64,249 |............ 45,679 |....covvnnns 45,352 ooeiiiiinnnnns (U . 18,897 [ooeiiiiinnnnns (U . 18,897 [ooiiiiiinnnnns (U P 64,249 |.....covnnnnnns (1 P [ PO [V N 0 | 10/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-121 CLASS SA  1.646%
LO13BAH-EV-8 [ 12/25/43 .o . 03/25/2025 . | Paydoun . 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS W  5.552%
L 3136AJ-YU-4 [ 04725744 oo . 03/01/2025 . | Paydoun . 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-15 CLASS PO 0.000%
L 3136AJ-ZD-1 [ 04725744 .o . 03/01/2025 . | Paydoun . 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2015-34 CLASS EI  6.000%
L 3136AN-3D-7 [ 06/25/45 ..ooevveiiiiiiii . 03/01/2025 . | Paydoun . 06/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-6 CLASS SA  1.596%
..3136AQ-4A-5 |02/25/46 ... .. |- 03/25/2025 . | Paydoun ... . 02/25/2046 . |1.A ........
FANNIE MAE . 796¢
..3136A0-GD-6 [ 10/25/45 ....ovvvnniiiiiiii . 03/25/2025 . | Paydoun . 10/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-19 CLASS SC
..3136AR-ZV-3 |04/25/46 ... . 03/25/2025 . | Paydown ... . 04/25/2046 . |1.A ........
FANNIE MAE .000¢%
. 3136AS-HL-3 [05/25/46 ....ovvvnniiiiiiiiiiieiii . 03/01/2025 . | Paydoun . 05/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-55 CLASS SC  1.546%
..3136AT-HZ-0 |08/25/46 ... . 03/25/2025 . | Paydown ... . 08/25/2046 . |1.A ........
FANNIE MAE .646¢
L 3136AT-VI-1 [09/25/46 .ivvvvnnniiiiiiiiiiiiiiiii i . 03/25/2025 . | Paydoun . 09/25/2046 . |1.A ........
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FANNIE MAE SERIES 2016-82 CLASS SH  1.646%
L 3136AU-AT-8 | 11/25/46 oo . 03/25/2025 . |Paydoun .........oooeeiiiiiiiiiiiiins fonieniiiiiiiiiieins fei, 0 | 0 084,520 099,018 |t 0 funnnnn (99,018) [t 0 1t (99,018) |0 e 0 i 0 [0 [V 3,287 | 11/25/2046 . [1.A ........

FANNIE MAE SERIES 2016-83 CLASS BS

..3136AU-DM-0 | 11/25/46 ... . 03/25/2025 . |Paydown ... .. 1,05 |. 11/25/2046 . |1.A ........
FANNIE MAE 6464

.. 3136AU-HU-8 | 11/25/46 . . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeiies | 0 forereiiiin 0 e 148,418 [ 174,003 [oneeeeeeiinnn 0 | (174,008) [t 0 et (174,008) o O e 0 e 0 0 s [ PP 5,770 |. 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-90 CLASS SA  1.646%

. 3136AU-MG-3 | 12/25/46 ... . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens i | 0 forreeniiin 0 e 10,414 12,320 [0 e (12,329) [ 0 o (12,329) [ O e 0 e 0 0 [V PO 490 |[. 12/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-109 CLASS 10 4.000%

..3136B0-QX-7 | 01/25/38 oo . 03/0172025 . [Paydown ....coviiiiiiieiiiiiiiiiens feiiiieeeeiiiies |, L | £ N L e O . e O L 1 O P | e 1 R [ PP 1,489 . 01/25/2038 . |1.A ........
FANNIE MAE SERIES 2019-14 CLASS SA  1.646%

.. 3136B4-FN-3 | 04/25/49 ......ooviiiiiiiiiiiiii . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeeiiies | L | 1 (L 2 . e PO L I e O L 1 P P | e 1 s [V FOPO 778 |. 04/25/2049 . [1.A ........
FANNIE MAE SERIES 2019-18 CLASS SE  1.696%

.. 3136B4-PQ-5 | 05/25/49 ....vvviiieiiiiiiiee . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeiies | 0 forereriiiiin 0 [ 33,760 [onninen 39,794 i 0 e (39,794) [t 0 ] (39,794) [t O e 0 0 0 [ PP 1,657 [. 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-24 CLASS BS  1.646%

..3136B4-RX-8 | 05/25/49 .....ovviiiiiiiiiiiiei . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens i | 0 forreeeniiiin O el 27,479 [ 33,275 [0 ] (33,275 [t 0 ] (33,270) [ O e 0 e 0 0 [ PP 1,146 [. 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-35 CLASS SE  1.700%

..3136B5-GM-1 | 07/25/49 .....ovvviiiiiiiiiiieiii . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens i | 0 forrreriiin 0 e 98,279 [t 115,670 [onneeeeiiinn 0 |t (115,670) [ 0 et (115,670 o O e 0 e 0 0 s [ PP 4,037 | 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-59 CLASS SA  1.596%

..3136B6-LA-9 | 10/25/49 .....ovviiiiiiiiiiii . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeeiiies | L | o £ A O L B O L L 1 O P | e 1 s [ PP 1,880 |. 10/25/2049 . [1.A ........
FANNIE MAE SERIES 2020-34 CLASS 1B 5.000%

.. 3136BA-HR-8 | 06/25/50 ...t . 03/0172025 . [Paydown ....coviviiiiieiiiiiiiiiens feniiiieeeeniiies |, L | o . [ e PO [ e O (R 1 P P | o 1 R [V FOPO 523 |. 06/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-52 CLASS IA  5.500%

..3136BB-FF-4 | 08/25/48 ....evviiiieeiiiiiie e . 03/0172025 . [Paydown ....coviviiiiiiiiiiiiiieens feiiieeeeeniiies i 0 foreeeiiiiin 0 [l 126,181 [l 106,229 [onneeeenninnn 0 )l (106,229) [ 0 1 (106,229) [t O e 0 e 0 0 s [ PP 6,371 |. 08/25/2048 . |1.A ........
FANNIE MAE SERIES 2020-75 CLASS YI  4.000%

L. 3136BC-JA-9 | 11/25/50 .o . 03/0172025 . [Paydown ....coviiiiiiieiiiiiiiiiens feiiiieeeeiiiies |, [V O 0 | 63,522 [..eeeennne 61,741 [ 0 foon (61,741) | 0 foon (61,741) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 2,194 |. 11/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-94 CLASS Gl 3.500%

L. 3136BD-NA-2 | 01/25/51 oo . 03/0172025 . [Paydown ....covviviiiiieiiiiiiiiiens foiiiieeeeniiies |, [V O [V PO 130,412 |......... 141,018 | 0 f..... (141,018) | 0 f..... (141,018) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 5,573 |. 01/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-33 CLASS DI 3.500%

L. 3136BH-UU-1 | 08/25/41 o . 03/0172025 . [Paydown ....coviviiiiieiiiiiiiiiens feniiiieeeeniiies |, [V O 0 | 41,392 foveeennns 36,397 | 0 foon (36,397) |.vvvveraaannns [V R (36,397) |.vvvveneeannns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 1,718 |. 06/25/2041 . [1.A ........
FANNIE MAE SERIES 2021-75 CLASS ID ~ 4.000%

L 3136BU-X3-4 | 11/25/51 (oo . 03/0172025 . [Paydown ....covviviiiiieiiiiiiiiiens foiiiieeeeniiies |, [V O 0 | 85,448 |............ 84,009 |....oeeeeennn 0 foon (84,009) |....ovvveennnnn 0 foon (84,009) |.....vvvennnnn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 1,987 . 11/25/2051 . |1.A ........
FANNIE MAE SERIES 2022-10 CLASS SB  1.360%

.3136BL-4E-7 | 05/25/58 ...t . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeiies | [V O [V PO 173,376 |........... 200,791 | 0 f..... (200,791) [vvvvvaaannns 0 f..... (200,791) [.vvvvveaannns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 4,907 | 05/25/2058 . |1.A ........
FANNIE MAE SERIES 2022-33 CLASS SA  1.260%

.. 3136BM-3Y-2 109/25/38 .....vvviiiiiiiiiiie e . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiiieeeeeiiies | [V O 0 | 51,267 |.....ce.n. 65,565 |....eeeennnn 0 foon (65,565) [..vvvereeannnne [V R (65,565) [..vvvereeannnne 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 2,435 |. 09/25/2038 . [1.A ........
FANNIE MAE SERIES 2022-50 CLASS SB  1.660%

L. 3136BN-HO-0 | 03/25/41 .o . 03/25/2025 . [Paydown .....oooviiiiiiiiiiiiiiiens foeiieeeeeiiins | [V O 0 | 98,985 |............ 98,985 |..uviiiiennnn 0 foon (98,985) |.uvvvvrenannnns [V R (98,985) |.uvvvvreeannnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 3,303 |. 03/25/2041 . [1.A ........
FANNIE MAE SERIES 2022-37 CLASS SA 144A

L 3136BN-LT-1 | 1.760% 07/25/52 ..evveveniiiiiiaeiiiiiiiieees . 03/25/2025 . [Paydown .....ooovviiiiiiiiiiiiiiens foeiiiieeeeiiies | [V O [V PO 146,486 |.......... 170,897 |ooevveenn. 0 f..... (170,897) | 0 f..... (170,897) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 6,648 |. 07/25/2052 . |1.A ........

FANNIE MAE SERIES 2024-23 CLASS FA

.. 3136BR-SP-3 | 05/25/54 ... . 03/25/2025 . |Paydown ... 213,834 |...........213,266 |.... . 05/25/2054 . |1.A ........
FANNIE MAE L4409

.. 3136BS-SF-3 | 08/25/54 .....ovviiiiiiiiiiie . 03/25/2025 . [Paydown .....ooovviiiieiiiiiiiieens Jeiiieeeeeiiiees ... 990,543 LLL1ll000900,548 |l 990,543 |......ee 988,241 . 08/25/2054 . |1.A ........
FANNIE MAE STRIP SERIES 327 CLASS 1

..3136FA-RT-9 | 09/25/32 ... . 03/01/2025 . |Paydown ... 22,432 | 22,929 | . 09/25/2032 . [1.A ........
FANNIE MAE .

.. 3136FC-AB-3 | 10/25/35 ....vvviiiieiiiiiiie e . 03/0172025 . [Paydown ....coviviiiiieiiiiiiiiiens feiiiieeeeniiies |, [V O 0 | 2,471 |l 2,124 . 10/25/2035 . |1.A ........
FANNIE MAE STRIP SERIES 356 CLASS 18

.. 3136FC-ON-9 | 12/25/34 ... . 03/01/2025 . |Paydown ... ....1,007 |.... ..905 ... . 12/25/2034 . |1.A ........
FANNIE MAE

.. 3136FC-T2-2 108/25/36 ..oovvvveeeeeiiiiiiiieiiiiiieeen, ..... . 03/01/2025 . [Paydown ....oooovveeieeiiiiiiiiiens foviiiiiiiiiiiiiies i 5809 [ 5,809 |..oooees 5,124 |..oveeee. 5,224 |..oovvennn. 0 foeeeennn. 585 [oviiiiiinns 0 foeeeennn. 585 [iiiiiinns 0 foeeeennns 5,809 |..ooiiieennn [V PPN [V (O PPN 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 . 03/01/2025 . | Paydoun . 01/25/2036 . |1.A ........
FANNIE MAE STRIP SERIES 370 CLASS 1  0.000%
..3136FE-AA-0 |06/25/36 ... .. |- 03/01/2025 . | Paydown ... . 06/25/2036 . |1.A ........
.. 31371L-KY-4 | FNMA POOL 2! .500% . . 03/01/2025 . | Paydoun . . 03/01/2034 . |1.A .
..31371M-JF-5 |[FNMA POOL 255962  5.500% 10/01/35 ... . 03/01/2025 . | Paydown ... . 10/01/2035 . |1.A ........
FREDDIE MAC SERIES 3709 CLASS PO 0.000%
. 3137A0-U3-7 [ 08/15/40 .vvvvriiiiiiiiiiiiiii e . 03/01/2025 . | Paydoun . 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3752 CLASS VS 1.067%
L 3137A2-X4-8 [ 11/15/40 ovveniiiiiiiiiiiii . 03/01/2025 . | Paydoun . 11/15/2040 . |1.A ........
FREDDIE MAC SERIES 3770 CLASS GA  4.500%
L3137A4-LI-4 (10715740 i . 03/01/2025 . | Paydoun . 10/15/2040 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS S  1.987%
L3137A5-AY-0 [01/15/41 v . 03/15/2025 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS SA  2.017%
LSI3TAS-AZ-T [ 01/15/41 e . 03/15/2025 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  2.026%
L 3137A6-AT-9 [01/15/41 Loveeiiiii . 03/15/2025 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3859 CLASS JB  5.000%
L 3137AA-M2-6 [ 05/15/41 Lovvniniiiii . 03/01/2025 . | Paydoun . 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3886 CLASS AS  1.457%
L3137AC-06-9 [07/15/41 ovveiiiiiiiiiiiiii . 03/15/2025 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3934 CLASS SA  1.936%
L 3137AG-AN-0 [ 07/15/41 Lovveiiiiiie . 03/15/2025 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3958 CLASS AS  2.086%
LSISTA-BC-7 [ 11715741 e . 03/15/2025 . | Paydoun . 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 3137AK-5F-4 [ 06/15/41 ovveniiiiiiiii i . 03/01/2025 . | Paydoun . 06/15/2041 . |1.A ........
FREDDIE MAC SERIES 3998 CLASS CS  2.036%
COISTAL-HT-T [ 02/15742 i . 03/15/2025 . | Paydoun . 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4028 CLASS SN 2.187%
LABTAP-DV-9 [02/15/32 i . 03/17/2025 . | Paydoun . 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 4040 CLASS TO  0.000%
L137AQ-TH-5 [03/15/37 v . 03/01/2025 . | Paydoun . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L 3137AQ-UP-1 [ 06/15/42 i . 03/01/2025 . | Paydoun . 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4086 CLASS ST  1.536%
L3137AR-UB-T [ 07/15/42 v . 03/15/2025 . | Paydoun . 07/15/2042 . |1.A ........
FREDDIE MAC SERIES 4087 CLASS SD  1.086%
L3137AS-BL-4 [07/15/42 v . 03/15/2025 . | Paydoun . 07/15/2042 . |1.A ........
FREDDIE MAE SERIES 4098 CLASS PI  4.000%
.. 3137AT-7E-6 |04/15/42 ... . 03/01/2025 . | Paydown ... . 04/15/2042 . |1.A ........
FREDDIE MAE 737%
L3137AT-LS-9 [09/15/31 v . 03/15/2025 . | Paydoun . 09/15/2031 . |1.A ........
FREDDIE MAC SERIES 4103 CLASS SN 1.587%
..3137AU-B3-2 |09/15/42 ... . 03/15/2025 . | Paydown ... . 09/15/2042 . |1.A ........
FREDDIE MAC .686¢
LOISTAN-YE-9 [ 12/15/42 i . 03/15/2025 . | Paydoun . 12/15/2042 . |1.A ........
FREDDIE MAC SERIES 4176 CLASS Cl  3.500%
..3137B0-N9-1 |03/15/28 ... . 03/01/2025 . | Paydown ... . 03/15/2028 . |1.A ........
FREDDIE MAC .536%
L. 3137B3-WH-7 [08/15/43 ..vvveniiiiiiiiiiiiiiii i . 03/15/2025 . | Paydoun . 08/15/2043 . |1.A ........
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FREDDIE MAC SERIES 4255 CLASS CS  1.637%
L 3137B5-FI-8 [ 06/15/35 vvvviiiiiiii . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U F 38,443 | 46,354 [ooviiiiinnnnns [V R (46,354) |...ooeeeennnn (U - (46,354) |..covvnnnnnnnns [ (VN (1 P [ PO [V F 1,905 |. 05/15/2035 . |1.A ........
FREDDIE MAC SERIES 4286 CLASS SN 1.536%
..3137B6-V3-2 |12/15/43 ... . 03/15/2025 . | Paydown ... . 12/15/2043 . |1.A ........
FREDDIE MAC .000%
L 3137B6-Y0-8 [ 12/15/43 oivviiiiiiii . 03/01/2025 . | Paydoun . 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4296 CLASS CS  0.974%
L 3137B7-BP-3 [ 07/15/36 ovvvniiiiiiiiiiiiiii e . 03/15/2025 . |Paydomn ...cevvvnnieiiiiiiiiiiiiiinn fenieeneiiiies feeneeeens 12,764 |............ 12,764 |oooeennnnnns 12,706 |oeveennnnns 13,154 |l 0 s (390) |+vvvverrnnnnns (U (390) |.oevvevnnnnnns (U P 12,764 oo (VN P [ PO [V N 3 [. 07/15/2036 . |1.A ........
FREDDIE MAC SERIES 4297 CLASS VS  0.000%
L 3137B7-MD-8 [ 07/15/39 ovvveniiiiiiiiiieec . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn fenieeeeiiiinees feeeeeeeens 40,389 |.....ennnn. 40,389 |............ 37,930 [..oeevvnnnnn 39,439 [oooiiiiinnnnns (U P 951 | (U P [S552 I (U P 40,389 |.....ccvvnnnnns (1 P [ PO [V N 0 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 4338 CLASS ZX  4.250%
.3137BB-2P-4 [06/15/44 . oooviniiiiiiii . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 214,433 |........... 214,433 |oeeennnnns 233,343 |oeeennnnns 230,306 [...vvvnnnnnnnns [V R (15,873) [cevvvvrerennns (U - (15,873) [cevenrivinnnnns (U R 214,433 [..ooooennnnnnns (1 P [ PO [V F 1,393 |. 05/15/2044 . |1.A ........
FREDDIE MAC SERIES 4408 CLASS SA  0.975%
L3137BF-DA-6 [ 01/15/41 Lovviiiiiiiii . 03/15/2025 . |Paydomn ....cvuunviriiiiiiniiiiiinns feieeeeiiiieees [ 7,919 [ 7,919 | 7,960 |veevennnnnns 8,212 |l 0 s (2% ) PO (U (293) |oovvvennnnnns (U1 O 7,919 [t (1 P [ PO [V N 9 [ 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 4476 CLASS IL  6.000%
L 3137BU-BH-2 [ 06/15/37 v . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 28,798 |.....ovvnnnn 24,557 [ouuiiinninnnns [V R (24,557) |.oceeeeeens (U - (24,857) |.oevvnennnnnns [ (VN (1 P [ PO [V F 1,424 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 4485 CLASS SA  1.687%
.3137BJ-05-5 [06/15/45 .evvvvriiiiiiiiiieiiii . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U F 15,294 |............ 17,862 [ovvvvvnnnnnns [V R (17,862) [cvvvvvrernnnns (U - (17,862) [covnevvennnnns [ (VN (1 P [ PO [V 339 . 06/15/2045 . [1.A ........
FREDDIE MAC SERIES 4580 CLASS SH  1.637%
L 3137BP-NT-2 [ 05/15/46 oovveniiiiiiiiieeceii e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiiieiiiinn feniinneeeiiiiees feeeeeeiiiiis [V (U F 34,409 |............ 37,106 |ovvvvvvnnnnnnns [V R (37,106) [eevvvvernnnns (U - (37,106) [cevnneeeennnnns [ (VN (1 P [ PO [V F 1,252 |. 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4612 CLASS KZ  2.500%
..3137BR-S8-9 [09/15/46 ....eevviiiiiiiiiiiiiiii e . 03/15/2025 . |Paydomn ...ccvvunieiiiiiiiiieiiiinn fenieeeeeiiiees feeeeeeens 83,080 |............ 83,080 |oieeuuunnnns 74,193 [ 75,334 [ooiiiiiinnnnns (U T, 746 |ooeiiiiinnnnns (U T, 746 [ooeiiiiinnnnns (U P 83,080 |...couuninnnns (1 P [ PO [V 324 (. 09/15/2046 . [1.A ........
FREDDIE MAC SERIES 5052 CLASS 10  3.500%
LOISTFT-HE-8 [ 12/25/50 i . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 57,103 [...covvennns 54,659 [o..eiiiiinnns [V R (54,659) |....ceeennnnn (U - (54,659) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 1,954 |. 12/25/2050 . |1.A ........
FREDDIE MAC SERIES 5077 CLASS DI 3.500%
L 3137F9-3U-3 [ 02/25/51 i . 01/01/72025 . |Paydomn ...cevvveniriiiiiiiiiiiiiinn feniineeeiiiinees feeeeeieiii [V (U F 74,014 |............ 71,314 | [V R (71,314) |eeveeeienns (U - (71,314) [oiiiinnnnns [ (VN (1 P [ PO [V F 1,214 |. 02/25/2051 . |1.A ........
FREDDIE MAC SERIES 5077 CLASS DI 3.500%
L 3187F9-3U-3 [ 02/25/51 i . 01/29/2025 . | 1350_100_WRETOALIC .....cvvvnnveee Jounmnnerrininnnnnes foenes 9,656,084 [........cevnnnnnns (U P 9,139,978 |........ 8,806,474 |............... 0 fens (9,666) [...vvvvvnnnnnn (U . (9,666) [...oevvvnnnnnn (U . 8,796,808 [..oveveiennnn 0 |oeeens 859,276 |....... 859,276 |........... 284,855 |. 02/25/2051 . |1.A ........
FREDDIE MAC SERIES 4751 CLASS SB  1.787%
L 3137FD-B8-4 [ 01/15/39 ovvveniiiiiiiiiiiiiii . 03/15/2025 . |Paydonn ...ccevunviriiiniiniiniiinnn feeineeeeeiiinnees oo 00 [ 00 32,126 | 38,489 [0 e (38,489) [l 0 [ (38,489) [ [ (VN (1 P [ PO [V F 1,800 . 01/15/2039 . [1.A ........
FREDDIE MAC SERIES 5083 CLASS LI  3.500%
.3137FF-RC-3 [08/25/49 ...covvvniiiiiiiiiiiiiiii e . 03/01/2025 . |Paydomn ...ccevunerriiiiiniiniiinnn feveeneeeeeininnees oo 00 [ 00 228,018 il 224,696 [onnnneennn O fnnl . (224,696) (oannneeenn O fennll . (224,696) (o [ (VN (1 P [ PO [V F 7,212 | 08/25/2049 . |1.A ........
FREDDIE MAC SERIES 4851 CLASS MS  1.637%
L B137FK-AV=8 [ 08/15/57 evveeiiiiiiiiiiiiiiii e . 03/15/2025 . |Paydonn ...ccevunivriiininnniniiinnn feiineneeeininnees fooneneiiin 00 [ 00 o 44,235 51,266 [ O [ (61,266) [l O [ (51,266) [onnn [ (VN (1 P [ PO [V F 1,036 |. 08/15/2057 . |1.A ........
FREDDIE MAC SERIES 4853 CLASS SG  1.637%
L3137FK-TE-5 [04/15/38 ovvveiiiiiiii e . 03/15/2025 . |Paydomn ...ccevenevriiiniiniiniiinnn feiineneeeininnees oo 00 [ 00 19,388 i 23,027 [l 0 e (23,027) [l 0 e (23,027) [ [ (VN (1 P [ PO [V 912 |. 04/15/2038 . |1.A ........
FREDDIE MAC SERIES 4993 CLASS Al 144A
.. 3137FU-4II-1 [4.000% 07/25/40 ...ovvvniiiiinniiiiiiiiiieeeeees . 03/01/2025 . |Paydonn ...cceuuneiriiiniiniiniiinnn feieneeeeeininnees oo 00 [ 00 47,017 40,872 [0 [l (40,872) [l 0 [ (40,872) [ [ (VN (1 P [ PO [V F 2,005 |. 07/25/2040 . |1.A ........
FREDDIE MAC SERIES 3721 CLASS SB  1.537%
..3137GA-DJ-3 [09/15/40 .evvvnniiiiiiiiiieiii . 03/15/2025 . |Paydonn ...ccevunveriiiinnininniiinnn feiineeeeeininnnes fooneniiinn 00 [ 00 16,378 | 18,256 [l 0 e (18,256) [onniiin O e (18,256) [ [ (VN (1 P [ PO [V 626 |. 09/15/2040 . |1.A ........
FREDDIE MAC SERIES 5116 CLASS Bl ~ 4.000%
..3137H0-JE-9 |01/25/50 ... . 03/01/2025 . | Paydown ... . 01/25/2050 . |1.A ........
FREDDIE MAC .
LI3THISAX-4 (07725751 v . 03/01/2025 . | Paydoun . 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5127 CLASS M1 3.000%
..3137H1-FH-4 |07/25/51 ... . 03/01/2025 . | Paydown ... .. (58,680) |... . 07/25/2051 . |1.A ........
FREDDIE MAC .
LBTHASNG-2 [ 12/25/51 i . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis 0 0 ... (127,899) |...coeeen 0 |oueeen (127,899) . 12/25/2051 . |1.A ........
FREDDIE MAC SERIES 5217 CLASS ClI  6.000%
..3137H6-8Q-9 |07/25/49 ... . 03/01/2025 . | Paydown ... 0] (177,496) |... . 07/25/2049 . |1.A ........
FREDDIE MAC
..3137HD-YA-2 |07/25/54 . 03/25/2025 . | Paydown ... 1,499 . . 07/25/2054 . |1.A ........
..3138AH-6L-5 |FNMA POOL Al4474  5.000% 07/01/41 . . 03/01/2025 . | Paydoun . .(116) . 07/01/2041 . |1.A .
..3138AL-PG-6 | FNMA POOL A16722  4.500% 07/01/41 . . 03/01/2025 . | Paydown ... (1)), . 07/01/2041 . |1.A ........
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..3138EN-S8-3 [FNMA POOL AL5942  5.000% 07/01/44 ... . |- 03/01/2025 . | Paydoun ... .... 173,668 |.......... 173,668 |.... .. (11,361) |. (11,361) |... 1,343 |. 07/01/2044 . |1.A ........
..3138WF-CS-3 [FNMA POOL AS5480  4.500% 07/01/45 . . 03/01/2025 . | Paydown ... ... 44,651 ....(4,374) | ..(4,374) ... ...306 |. 07/01/2045 . |1.A ........
FANNIE MAE SERIES 2002-7 CLASS SB
..31392B-2K-1 | 02/25/28 ... . 03/25/2025 . | Paydown ... (1)) ()] . 02/25/2028 . |1.A ........
FANNIE MAE .
L 31392B-6S-0 [ 10/25/31 ovvviiiiiiiii e . 03/25/2025 . |Paydomn ....ceuunviiiiiinininiiiinnn Jovienneeeeiiineees [ 2,880 i 2,580 | 1,689 | 1,870 [0 [ A [V PO (U P 710 TV RN | B R | B R | B FEN 29 . 10/25/2031 . [1.A ........
FANNIE MAE SERIES 2001-72 CLASS NZ  6.000%
L31392B-GI-0 [ 12/25/31 i . 03/01/2025 . |Paydomn ....cevunvveriiinnniniiiinnn foveeneeeeiiineee [ 3,229 [0 3,229 | 3,786 [ 3,695 [0 [ (7)1 (U (425) 2 O | O 1 e | ) PP 31 | 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-79 CLASS BA  7.000%
L 31392B-MM-5 [ 03/25/45 ... . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 11,421 |..eeeees 1,421 s 11,443 |oooeeennnnns 11,436 |l 0 s (15) feuvvnnnnnnnnns (U P (15) |oeveeneeinne (U P 11,421 | (1 P [ PO [V 125 |. 03/25/2045 . |1.A ........
FANNIE MAE SERIES 2002-14 CLASS 10 0.301%
L. 31392C-AX-2 [01/25/42 .oevvviiiiiiiie e . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 195 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  3.596%
L 31392C-P9-9 [ 06/25/32 i . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V [ - T O B 0 s (X)) T (U P [ F [ (VN (1 P [ PO [V 15 |. 05/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-21 CLASS SD  3.646%
.. 31392C-RB-2 [04/25/32 ..coiiiiiiiiiiii s . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U P 300 |oiiiiiiiinnns AU O, 0 s (1) (U [F2025) ) PO [ (VN (1 P [ PO [V 45 |. 04/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-63 CLASS SN 3.546%
L 31892E-D3-1 [ 10/25/32 v . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U P 219 | 316 |oveeeeiiieens 0 s (316) [cuvvvennnnnnnns (U (316) [oennreiinnnnns [ (VN (1 P [ PO [V 32 |[. 10/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-52 CLASS S  3.646%
L31392E-GM-6 [ 09/25/32 i . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P 0 R, V(T A 0 s (176) [cevvvvnnnnnnns (U (176) [ovveeevinnnnns [ (VN (1 P [ PO [V 44 . 09/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-58 CLASS SW  3.646%
L 31392E-NB-2 [ 09/25/32 i . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V [ o1 I S/ O 0 s (57) [euvvnnnnnnnnnns (U P (57) |vvvenininnns [ (VN (1 P [ PO [V 41 |. 09/25/2032 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2002-W9 CLASS 10
.. 31392E-80-4 [0.925% 08/25/42 .....cevvveniiiiiiiiiniieiiiis . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 256 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-59 CLASS CS  3.546%
L1B92E-TZ-3 [00/25/32 i . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U P 152 | 170 ool 0 s (170) [evvvnnnnnnnnnns (U [ T(0) ) O [ (VN (1 P [ PO [V 17 . 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS X1  0.502%
L1392E-VX-5 [02/25/44 i . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U P 505 |oiiiiiiiiins 24 ..l 0 s (254) |vvvveiiinnnns (U (254) |oovvvinnns [ (VN (1 P [ PO [V 145 |. 02/25/2044 . |1.A ........
FANNIE MAE SERIES 2002-90 CLASS ST  1.000%
L 31392G-EF-8 [ 08/25/32 .ivvvviiiiiiiii . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U P 138 |ovveiieniiinns 109 [ovniiiiiinnns 0 s [RLVS) ) (U [ 1015 PO [ (VN (1 P [ PO [V N 9 |. 08/25/2032 . |1.A ........
FREDDIE MAC STRUCT PASS THROUG SERIES T-43
..31392M-GR-7 [CLASS 10 0.250% 08/25/32 .....cevvvunvernnnnn . 02/01/2025 . |Paydomn ...ccvvunniiiiiiiiinieiiiinn fereeeeeiiies feeeeiiiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 13 . 08/25/2032 . |1.A ........
FREDDIE MAC SERIES 2463 CLASS Z  6.000%
L 31302U-U4-2 [ 06/15/32 ovvveniiiiiii e . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn fereeeereniieees o 6,909 [............ 6,909 |.oieinns 7,19 |oeeeeennnnnns TA% | 0 s (225 PO (U [725) ) (U1 O 6,909 [.....covvnnnnns (1 P [ PO [V 68 |. 06/15/2032 . |1.A ........
FREDDIE MAC SERIES 2458 CLASS SE  3.537%
L 31392P-BR-2 [01/15/32 covveiiiiiiiiin e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiiieiiiinn feniinneeeiiiiees feeeeeeiiiiis [V [ LY O (72 IO 0 s (657 T (U P [£:79 ) FE [ (VN (1 P [ PO [V N 5 [ 01/15/2032 . |1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
.. 31393C-ZC-0 [06/25/33 ..oevvveniiiiiiiiee i . 03/01/2025 . | Paydoun . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-67 CLASS WA  9.596%
L 31393D-NX-5 [01/25/32 vvvviiiiiiiii e . 03/25/2025 . | Paydoun . 01/25/2032 . |1.A ........
FANNIE MAE SERIES 2003-87 CLASS SL
.. 31393E-6D-7 |07/25/33 ... . 03/25/2025 . | Paydown ... . 07/25/2033 . |1.A ........
FANNIE MAE .513)
L 31393E-KS-7 [ 08/25/33 viiiiiiiiiiii . 03/01/2025 . | Paydoun . 08/25/2033 . |1.A ........
FREDDIE MAC SERIES 2577 CLASS SN 0.550%
..31393L-ED-1 |02/15/33 ... .. |- 03/15/2025 . | Paydoun ... . 02/15/2033 . |1.A ........
FANNIE MAE . 1939
L 31303T-48-2 [ 11/25/33 oiviiiiiiiiiii . 03/25/2025 . |Paydomn .....uuuvieiiiiiiiiniiiiinn foreneeereiiiees o 3,411 [ 3411 | 2,743 |ooooiiinnnnns 3,027 . 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-126 CLASS IB  0.050%
..31393U-CF-8 |12/25/33 ... .. |- 03/25/2025 . | Paydoun ... . 12/25/2033 . |1.A ........
FANNIE MAE .500¢%
..31393Y-D6-9 [06/25/34 . iivvvuniiiiiiiiiiiiiiii s . 03/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins Joninnneriiiiinens foenieeeiiiiians [ [ o - P L3 0 Joeeeeeennn (74) [ovvnnnnnnnnns [ U (74) | [ 0 Jovvennennns 0 | (U [ o 12 ). 06/25/2034 . |1.A ........




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

61°G03

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE SERIES 2004-28 CLASS QM  2.696%
L31393Y-EY-7 [01/25/34 oo . 03/25/2025 . |Paydomn ....covuuiiiiiiiiiiiiniininn fenneeeiiiies feeeieii [V (U P 832 | 832 |oviiiiiiiinns 0 s (G721 F (U (£ 70 ) [ (VN (1 P [ PO [V 288 |. 01/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-46 CLASS ST  1.150%
..31393Y-04-0 |05/25/34 ... .. |- 03/25/2025 . | Paydoun ... . 05/25/2034 . |1.A ........
FANNIE MAE .
L. 31393Y-TH-8 [ 06/25/34 ..oevveeiiiiiiiieieriii . 03/25/2025 . | Paydoun . 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-69 CLASS IP  5.000%
L 31304A-E4-4 [12/25/33 ooiiiiiii . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U P 166 [oeeiiiiinnnnns L7 0 s R0 R (U Q701 . [ (VN (VN P [ PO [V 12 | 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA  5.000%
L 31394A-J7-2 [00/25/34 .oiiiiiiiiiiiii s . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U FO, 1,100 [oooeviininnnnnns L2 I 0 s [£:Z 20 S (U [£:Z3 D PO [ (VN (1 P [ PO [V 66 |. 09/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Tl  5.000%
.. 31394A-NQ-5 [08/25/34 .oevvviiiiiiii . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U P 625 |.oiiiiiiins 512 |eiriiiiiiins 0 s (512) |vvvriiiiinnns (U (512) |oevviiiins [ (VN (1 P [ PO [V 47 | 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl  5.000%
.. 31394A-NR-3 [ 08/25/34 ..ovvviiiiiiiiii . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis [V (U P 891 | 699 |..ooiiiiiinns 0 s () PO (U (699) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V 57 | 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS TI  5.000%
. 31394A-20-2 [04/25/34 .oooiviiiiiiiii s . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U P 828 |....covvnnns 673 |oveeiiiiiinnns 0 s [(IE) ] (U [(C74) ) A [ (VN (1 P [ PO [V 58 | 04/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS Ul 5.000%
. 31304A-Z8-8 [02/25/34 ..oooiiiiiiiiii s . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U FO, 1,198 | 960 |ovvverrriinnns 0 s (960) [vvvvvvvnnnnnns (U [EELCI0) N PO [ (VN (1 P [ PO [V 82 | 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-30 CLASS SP 4.293%
L 31394C-5T-5 [ 11/25/33 vvviiiiiiiiiiie e . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 10,706 |ooeveennnnns 10,706 |[oeennnnee 6,632 |.eeveinnnns 7,784 |ooeeiinns (U 2,922 [ooeiiiiiinnnnns (U 2,922 [oooiiiiiinnnnns (U P 10,706 [....ccvvvnnnnns (1 P [ PO [V 63 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2005-19 CLASS SA  2.296%
.. 31394C-JG-8 [03/25/35 ...eiiviiiiiiiiii s . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 2,070 |oeeeeennnnnns 2,070 |oooeeeeeeenns 0 fens (2,070) fouvvvvvnnnnnnns (U . (2,070) fouuniivinnnnns [ (VN (1 P [ PO [V 118 [. 03/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-29 CLASS SD  2.296%
.. 31394D-FH-8 [04/25/35 ...civviiiiiiiiii s . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U P 468 |....oovvnnnnnnns 468 |oevveiiiiienns 0 s (13171 (U (468) [cevvrevrnnnnns [ (VN (1 P [ PO [V 33 |[. 04/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-59 CLASS UA  3.257%
L 31394E-ST-6 [ 07/25/35 vvvvviiiiiiii e . 03/25/2025 . |Paydonn ....oevueiiiiiiniiiiiniiinn fenieeeeeiiiees feeeeeens 13,214 [ 13,214 |t 11,946 |ooooeennnnns 13,011 [ (U P 203 | (U P 203 | (U P 13,214 | (1 P [ PO [V 66 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-93 CLASS SH  4.487%
L 31304F-4L-6 [ 10/25/35 oviiiiiiiiii . 03/25/2025 . |Paydomn .....uuunviiiiiininiiiiiiins forieneeereiiiees [ 2,578 |oeeiiiinne 2,578 | 1.3 I 1,310 | (U 1,268 [oooeiiiennnnnns (U 1,268 [oooeiiiinnnnnns (U1 O 2,578 |ooeiiiininnnns (1 P [ PO [V 21 . 10/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DM 8.053%
L 31394F-DT-9 [ 07/25/35 vvvviiiiiiiiiic i . 03/25/2025 . |Paydomn .....eeuvvviiiiniiniiiiiiiinn foreeneeeiiiieees [ 33,555 |[......eeeens 33,555 [ooeiiiiinns 33,725 |ooerienne 34,296 [oovvviinnnnns 0 s [RZ20) (U L3 D) (U P 33,555 |oeiiiiiiinnnn (1 P [ PO [V 423 [. 07/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-74 CLASS DI 1.546%
L 31394F-DV-4 [ 07/25/35 .ovvvviiiiiiii e . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P 328 | FC72: I A, 0 s (328) |vvvverrnnnnns (U (72 [ (VN (1 P [ PO [V 22 |. 07/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-90 CLASS AS  2.246%
L31394F-IB-7 [ 10725735 i . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 2,012 | 2,012 |l 0 fens (2,012) |.oeeeeeeees (U . (2,012) |eeveiieans [ (VN (1 P [ PO [V 83 | 10/25/2035 . |1.A ........
FREDDIE MAC SERIES 2682 CLASS SB  5.734%
L 31394K-KV-5 [ 10/15/33 ovvveniiiiiiiieeecci e . 03/15/2025 . |Paydomn ....evuuniiriiiiiiieiiniinn fereeeeeiiiees o 4,160 [..oeveennnnns 4,160 |oeeeeennnnns 2,317 | 2,592 [oooiiiiiiiinnns (U 1,568 [oooeiiiiinnnnns (U 1,568 [ooeiiiiinnnnns (U1 O 4,160 |oeveniiiiinnnn (1 P [ PO [V 39 [. 10/15/2033 . [1.A ........
FANNIE MAE SERIES 2005-102 CLASS DS 7.552%
L31394U-HT-2 [ 11725735 i . 03/25/2025 . |Paydonn ...ccevuuiiiiiiiiiniieiiiinn ferneeeeiiiies feeeeeeeeinin 264 | 264 | [ N (U P (U P 264 | (U P 264 | [ PR 264 [..oooovinnnnnns (1 P [ PO [V N 3 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-100 CLASS S  2.251%
L 31304U-QF-2 [ 11725735 v . 03/25/2025 . | Paydoun . 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SV
..31304V-EU-0 |11/25/36 ... . 03/25/2025 . | Paydown ... . 11/25/2035 . |1.A ........
FANNIE MAE .
LO134V-EV-8 [ 11725735 i . 03/25/2025 . | Paydoun . 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP
..31394V-JJ-0 |01/25/36 ... . 03/25/2025 . | Paydown ... . 01/25/2036 . |1.A ........
FANNIE MAE .
L. 31394V-KK-5 [01/25/36 .evvvniiiiiiiiiiiiieii e . 03/25/2025 . |Paydomn .....evuuiiiiiiiiiiiiiiiiinn ferneeeiiiies feeeeeiiiii [V (U P 310 | L N A, 0 s (398) |vvvverrrnnnns (U (398) |.oevvvnnnnnnns [ (VN (1 P [ PO [V 38 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS HK  0.000%
..31394V-V5-6 |03/25/36 ... . 03/01/2025 . | Paydown ... . 03/25/2036 . |1.A ........
FANNIE MAE .670¢%
.. 31394V-76-0 [03/25/36 ..ieevvuniiiiiiiiiiiiiiiiii s . 03/25/2025 . | Paydoun . 03/25/2036 . |1.A ........
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FREDDIE MAC SERIES 2781 CLASS SA  5.375%
.. 31394X-DP-8 [04/15/34 .oovvveiiiiiiii . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn fenieeeeiiiinees feeeeeeeens 22,621 | 22,621 |.oooeiinnnns 20,644 |............ 21,349 [ooiiiiiinnnnns (U 1,271 [ooeeiiiinnnns (U 1,271 [ooeiiiiiiiinnns (U P 22,621 [oooiiiiiinnnnns (1 P [ PO [V 239 . 04/15/2034 . [1.A ........
FREDDIE MAC SERIES 2802 CLASS SL  5.341%
..31394Y-QJ-6 |04/15/32 ... . 03/15/2025 . | Paydown ... .. 793 | L 793 ... . 04/15/2032 . |1.A ........
FREDDIE MAC .
L31394Y-VB-7 [ 12/15/32 i . 03/15/2025 . |Paydoun ....evvunvveiiiinnniniiiinen fovieneeeeiiiinneees [0 L 00 0 2,323 e 1,790 [0 [ (1,790) fouvvvrnnnnnnnns (U . (1,790) [oreneiiinnnnns [ (VN (1 P [ PO [V 111 [ 12/15/2032 . [1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31395A-JY=2 [06/15/34 .evveniiiiiiiiieiii . 03/01/2025 . |Paydomn .....euunvviriiinnniniiinnnn foveeneeeeeiiinneees [ 8,011 8,011 08,602 [ 8,480 [0 [ (469) |.vvvvvrrrnnnnns (U (469) |...cvvvnnnnnnns [V P 8,011 | (VN P [ PO [V 89 |. 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 2.251%
L 31395B-TT-0 [03/25/36 ..evvvvvniiiiiiiie i . 03/25/2025 . |Paydomn .....ouunveiiiiininiiiiiinnn Jevvenneeeeiiniineees o0 [ 00 i 6,554 | 6,554 [0 [ (6,554) |....ccoeeenn [V A (6,554) |.evvvnnnnnns [ (VN (1 P [ PO [V 273 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SB  7.552%
L 31395B-VI-0 [ 03/25/36 ..vvvvviiiiiiiii e . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 10,934 [ 10,934 | [ N (U P [V A 10,934 |ovveeniiiinns [V A 10,934 |ovveeiiiinne (U P 10,934 |oooviinnns (1 P [ PO [V 131 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2828 CLASS GF  8.500%
.. 31395C-80-5 [06/15/34 .evvvnriiiiiiiiiiieii . 03/15/2025 . |Paydomn ....evuunvieiiiiiiiiniiiiies fereeeriiiiees [ 1,425 |o..ooooeneens 1,425 [ooooiinnnnns 1,649 [.oooienennns 1,820 [oevevvveinnnnns 0 s (94) [oovvvnnnnnnnns (U P (94) |vvveniininns (U1 O 1,425 | (1 P [ PO [V 24 |. 06/15/2034 . [1.A ........
FREDDIE MAC SERIES 2827 CLASS SH  6.748%
L. 31395C-Y5-4 [ 02/15/33 iiviiiiiiiiiii . 03/15/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn fereneeeeiiiieees [ 3,977 oo 3,977 | 2,800 |ieeveunnnnns 3,118 | (U P 859 | (U P 859 | [V P 3977 [ooveviiiinnns (1 P [ PO [V 41 |. 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2006-31 CLASS SX  2.251%
.. 31395D-AP-4 [ 05/25/36 ...eevvrnniiiiiiiie s . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 5,929 [..oovinnnnns 5,929 [oooiiinnnnnns [V R (5,929) [cevvnnnnnnnnne [V A (5,929) [..ovvvvnnnnnnns [ (VN (1 P [ PO [V 369 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-36 CLASS SA 12.002%
.. 31398D-PQ-6 [ 05/25/36 ...eevvvnniiiiiiiin i . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan 139 [oeiiiiiiiinnns 139 | [ N (U P (U P 139 | (U P 139 | [ PR 139 i (1 P [ PO [V N 3 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-512 CLASS SP 2.196%
.. 31395D-84-2 [03/25/36 ...evvvnniiiiiiiie e . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 1,139 | 1,139 [ 0 fens (1,130) |eeeeeees (U . (1,139) |eveeninine [ (VN (1 P [ PO [V 154 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-50 CLASS IJ  2.146%
L 31395D-UE-7 [06/25/36 ..evvvnieiiiiiiieeiiii e . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U FO, 2,864 |eevennnnnns 3,014 |l 0 fens (3,014) | (U . (3,014) |eevennnns [ (VN (1 P [ PO [V 106 . 06/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-50 CLASS KS  7.870%
.. 31398D-UU-1 [06/25/36 .evvvneeiiiiiiieeiiei e . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins ferieeeeeiiiees o 2,421 oo P75 I 1,629 [ooviiiinnnns 1,680 [oooeiiiiinnnnns (U P L7 . (U P L7 . [V P 2,421 | (1 P [ PO [V 25 |. 06/25/2036 . [1.A ........
FREDDIE MAC SERIES 2906 CLASS SN 7.389%
L1395K-V0-1 [ 12/15/34 i . 03/15/2025 . |Paydomn ....cvuunieiiiiiiiieiiiinns feeneeereiiieees o 9,920 [eeiriinne 9,920 [....ccovnnnns 6,116 [.eenenne 6,494 [..........eeees (U 3427 |vvviiiis (U 3427 |vveiiiins (U1 O 9,920 [..coevvrnnnnnns (1 P [ PO [V 114 . 12/15/2034 . |1.A ........
FREDDIE MAC SERIES 2934 CLASS EJ ~ 5.000%
L. 31395M-CV-9 [ 00/15/34 .oivvviiiiiiiiiie e . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 10,355 [ooeeriinne 10,355 |oeeeennnnns 11,364 |oooveennnnns 1,195 | 0 s [R:Z00 ) (U [R:Z10) N PO (U P 10,355 |oovveninines (1 P [ PO [V 83 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2922 CLASS A 6.000%
L 31395M-U3-1 [ 02/15/35 vvviiiiiiiii . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U P £ T R £ P, 0 s (733) |vevverrnnnnns (U [WAS) T [ (VN (1 P [ PO [V 48 |. 02/15/2035 . |1.A ........
FANNIE MAE SERIES 2006-62 CLASS ST  7.000%
L. 31395N-6U-6 [ 04/25/36 ....ovvvnniiiiiiiiiiieiiii s . 03/25/2025 . |Paydomn ....cuuunviiiiiiiiiiniiiiins foreeeeiiiiees o 4,468 |............. 4,468 |.......e..... 5,076 |oeeeveunnnnns 4,945 [, 0 s [CY20 ) (U (720 ) A (U1 O 4,468 |.....oovvennnns (1 P [ PO [V 52 |. 04/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS PO 0.000%
L 31398N-AP-2 [ 06/25/36 .evvvniiiiiiiie e . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 1,074 | 1,074 | 218 | 34 | (U P LIV P (U P LIV P (U1 O 1,074 | (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS IS  2.146%
L 31395N-BF-3 [06/25/36 ...evvvniiiiiiiiieiiiii e . 03/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn ferneeeiiiiins feeeeiiii [V (U P [ TE T 1 O, 0 s [(2:1:) ) (U (588) [cevvrevrnnnnnn [ (VN (1 P [ PO [V 131 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS 0G ~ 0.000%
L 31395N-XW-2 [07/25/36 ovvveiieiiiiieecee e . 03/25/2025 . | Paydoun . 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS SG  2.121%
.. 31395N-XY-8 |07/25/36 ... . 03/25/2025 . | Paydown ... . 07/25/2036 . |1.A ........
FANNIE MAE .
.. 31395Q-CP-3 [ 04/25/27 .cvvvviiiiiiiiiec i . 03/01/2025 . | Paydoun . 04/25/2027 . |1.A ........
FREDDIE MAC SERIES 2980 CLASS SL  2.237%
..31395U-F6-3 |11/15/34 ... . 03/15/2025 . | Paydown ... .. (13,558) [... . 11/15/2034 . |1.A ........
FREDDIE MAC .
L 31398U-NF-4 [ 06/15/35 ovvviiiiiiiiiii i . 03/15/2025 . |Paydomn ...ccvvunieiiiiiiiiieiiiinn fenieeeeeiiiees feeeeeeens 17,79 |.ooeeenenens 17,79 [oeeeeeeee 10,159 |oovveeennnnns 9,728 |eveiiinns (U 8,068 [.oeivvirnnnns (U 8,068 . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3001 CLASS HP  4.147%
..313950-A3-1 |05/15/36 ... . 03/15/2025 . | Paydown ... .. (1,341) ). . (1,341) ... . 05/15/2036 . |1.A ........
FREDDIE MAC .
..313950-TB-3 [07/15/35 ..evvvnniiiiiiiiiiiiiiiiiie i . 03/15/2025 . |Paydown ....cveeviiiiiininniniiiinns Joveennneniiininnnens oo 3,352 i 3,352 | 3,148 o 30243 [ 0 10 [oooiiiiiinnnnns [ U 10 [oooeiiiiinnnnns (U 3,352 |oooiiiiiinnnn 0 | (U [ o 36 |. 07/15/2035 . |1.A ........
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FREDDIE MAC SERIES 3049 CLASS PS  5.465%
.. 31396C-XS-4 [ 10/15/35 oevvvniiiiiiiiiiieiiii e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn fenieeeeiiiinees feeeeeeeens A | L A R 10,755 |ovevennnnnns 11,200 [oooveennnnnnns 0 s (90) [orvvvvnnnnnnnns (U P (90) |ovvvennininnns (U P A [ (1 P [ PO [V 68 |. 10/15/2035 . |1.A ........
FREDDIE MAC SERIES 3074 CLASS 0A  0.000%
.. 31396F-NH-2 | 11/15/35 ... . 03/01/2025 . | Paydown ... . 11/15/2035 . |1.A ........
FREDDIE MAC .390%
L3139BF-TX-1 [ 12715735 i . 03/15/2025 . | Paydoun . 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3084 CLASS BH  5.500%
.31396G-CR-0 [ 12/15/35 ivvvriiiiiiii i . 03/01/2025 . | Paydoun . 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3102 CLASS AS  7.611%
L 31396H-5C-9 [ 11/15/35 ovvveniiiiiii i . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiieiiiinn fenieeeeiiiinees feeeeeeeens 13,854 [ooeinne 13,854 |ooeeeennnns 14,188 |............ 14,646 |............... 0 s (791) [orvnnnnnnnnnnns (U (791) [ovnniiiiinnnns (U P 13,854 |oovviiinns (1 P [ PO [V 173 | 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS IP  2.136%
L. 31396H-H5-1 [02/15/36 .evvvniiiiiiiiiiieeciii e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiiieiiiinn feniinneeeiiiiees feeeeeeiiiiis [V (U P 146 | 162 [ovviiiiiinnns 0 s (162) [cuvvnnnnnnnnnns (U (172 ) PO [ (VN (1 P [ PO [V 27 | 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3122 CLASS PT ~ 1.070%
.31396J-LJ-2 [03/15/36 oevvvniiiiiiiieee e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U FO, 1,080 |oeveeininiinne 878 [.eriinnnnnns 0 s (878) [cevvvvnnnnnnnns (U (878) [ceunreernnnnns [ (VN (1 P [ PO [V 76 |. 03/15/2036 . |1.A ........
FREDDIE MAC SERIES 3146 CLASS SA  2.187%
L 31396J-XL-4 [04/15/36 oevvvniiiiiii e . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U FO, 2,269 |....ccovnnnnn 2,269 [ooooinnnnnnnnn [V R (2,269) |.oeeeeeeennn [V A (2,269) |evvvennrnnnnns [ (VN (1 P [ PO [V 99 |[. 04/15/2036 . [1.A ........
FANNIE MAE SERIES 2006-95 CLASS ST  2.151%
.. 31396K-4U-3 [ 10/25/36 ...ovvvriiiiiiiiieiiiii e . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 1,403 |oeeiiinnns 1,666 [...cccennnnnnne 0 fens (1,666) [c.vvvnnnnnnnnns (U . (1,666) [...eevvennnnnn [ (VN (1 P [ PO [V 63 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-72 CLASS TN  2.746%
L 31396K-JY-9 [08/25/36 ...evvnniiiiiiiiieeiei . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U FO, 2,757 |oveeiinnns 2,757 |oeeeeeeeeeens 0 fens (2,757) |eeeeeeeees (U . (2,757) |eveeninnnnns [ (VN (1 P [ PO [V 124 ). 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-81 CLASS QS 2.190%
.. 31396K-N2-4 [09/25/36 ...evvvvnniiiiiiiiiiiiiii e . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U F 1,110 [oeenes 12,492 [oeennnnnnnne [V R (12,492) |...ooeeees (U - (12,492) |..ovvvinnnnnns [ (VN (1 P [ PO [V 892 |. 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-114 CLASS SE  1.420%
L 31396L-3N-8 [ 12/25/36 ..vvvviiiiiiii . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V [ [ 77 el 0 s (77) [ernnnnnnnnnnnns (U (A77) [eeiiiiinnnns [ (VN (1 P [ PO [V N 3 |. 12/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-99 CLASS AS  2.131%
L 31396L-A0-3 [ 10/25/36 .evvvnniiiiiiiie e . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 6,860 [.erireenns 7,702 |oooeeeeeens 0 fens (7,702) fouvvnnnnnnnnnns (U . (7,702) [oenneeivinnnnns [ (VN (1 P [ PO [V 247 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA  2.131%
L 31396L-HY-9 [ 10725736 ovvveniiiiii e . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U FO, 4,503 |.......ceeens 5,037 | 0 fens (5,037) |eeeeeeeeens (U . (5,037) |evveeninnnnne [ (VN (1 P [ PO [V 203 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-115 CLASS IE  2.186%
L 31396L-T3-4 [ 12/25/36 .ovvvviiiviiiiic e . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 147 | 1,630 [oeevvvrneninns 0 fens (1,530) |eeeeeeeeeens (U . (1,530) |+evveeninnnns [ (VN (1 P [ PO [V 84 | 12/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  2.216%
L 31396L-XH-8 [ 11/25/36 ovvveniiiiiii e . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U FO, 1,120 |oeniinne 1,188 [ooniinnnns 0 fens (1,188) [euvvvvnnnnnnnns (U . (1,188) [oeeneiiinnnnnn [ (VN (1 P [ PO [V 37 | 11/25/2036 . |1.A ........
FREDDIE MAC SERIES 3138 CLASS SC  2.237%
L 3139BN-TL-4 [ 04/15/36 ovvveniiiiiii e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U FO, 1,47 | 1,25 |l [V R (1,225) | [V A (1,225) |eevennininnns [ (VN (1 P [ PO [V 175 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3140 CLASS X0  0.000%
L3139BN-EP-7 [ 03/15/36 ovvveniiiiiii e . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 13,688 |.....oevnnnn 13,688 ..o 11,833 |ovvennnnns 12,282 [oooiiiiiins (U 1,457 | (U 1,457 | (U P 13,688 |ovveniiiiinnnn (1 P [ PO [V N 0 |. 03/15/2036 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS SA  1.946%
L 31396P-2-0 [ 03/25/37 vvvviiiiiiiii . 03/25/2025 . |Paydomn ....cevueiiiiiiiiiiiiiiiiinn ferneeeiiiiins feeeeiiii [V [ -3 T2 [, 0 s (72) feuvninnnnnnnns (U P (72) | [ (VN (1 P [ PO [V N 3 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
L 31396P-3X-7 [ 03/25/37 vvviiiiiiiiiii . 03/25/2025 . |Paydomn ...ccevueniiiiiiiiiiiniiiins ferineeeeiiies feeeeeeiinan (1< 613 | L1 R 489 | (U P 124 | (U P 124 | [ PR (SR T (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-18 CLASS SB
..31396P-5X-5 |03/26/37 ... . 03/25/2025 . | Paydown ... . 03/25/2037 . |1.A ........
FANNIE MAE .000¢%
.. 31396Q-RH-4 [ 08/25/39 ...evvveiiiiiiii e . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 4,214 | 4,214 [.....oeeeees 4,633 |[.....covnnnnn 4,542 [ 0 s (328) |vvvverrnnnnns (U (72 (U1 O 4,214 | (1 P [ PO [V 37 | 08/25/2039 . |1.A ........
FREDDIE MAC SERIES 3150 CLASS SA  2.187%
..31396R-DF-1 |05/15/36 ... . 03/15/2025 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .
. 31396R-J9-9 [05/15/36 .evvvniiiiiiiiiie e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U FO, 6,390 |eiiiinnnns TAIT |l 0 fens (7,477) [ernnniinnnnnnns (U . (7 477) [eeeeiiiinnnnns [ (VN (1 P [ PO [V 240 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3153 CLASS JS 10.778%
..31396R-L2-1 |05/15/36 ... . 03/15/2025 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .000¢%
L 31396U-IG-1 [ 11/15/35 Lovvveniiiiiiiiiiiiiiii i . 03/01/2025 . |Paydomn ...eevuuiiiiiiiiiiiiiiiiins Joviinniiniiiiinneens foreeeiiinnns 5,547 |ooeeiiiiins 5,547 [..ooiiiinnnns 4,034 |............. LRCT (U 1,072 [oooiiiiiinnnnns [U 1,072 [oooiiiiinnnnnns (U 5,547 [ooiivinnnnnnns 0 | (U [ 0 |. 11/15/2035 . |1.A ........
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FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 [ 1.996% 05/25/37 ...cevvvvniiiiiiniiiiiiiinis . 03/25/2025 . |Paydomn ....covuuiiiiiiiiiiiiniininn fenneeeiiiies feeeieii [V (U P 698 |.....oovvnnnnnns 694 |oooveiiiinnns 0 s (694) |vvvvvrrnnnnnns (U (694) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V 38 |. 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-30 CLASS LI  1.986%
..31396V-GU-6 |04/25/37 ... .. |- 03/25/2025 . | Paydoun ... . 04/25/2037 . |1.A ........
FANNIE MAE SS FD
.. 31396V-LI-6 [6.164% 01/25/36 ....evvviiviiiiniiiiiiniieeeees . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 55,753 |oeeeuiinn [ I 56,681 |..evvunnnnn. 85,970 |ooeeiiiiinns 0 s (41 A (U (A1) 1 O (U P 85,753 [.ooiiiiiinnnnns (1 P [ PO [V 600 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-36 CLASS SI  3.301%
L 31396V-RN-0 [ 12/25/32 i . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U FO, 5,933 [.ooiiiinnnns 6,228 |............... 0 fens (6,228) |...ceeeeennnn (U . (6,228) |.eevvnnnnnnnnn [ (VN (VN P [ PO [V 523 . 12/25/2032 . [1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO  0.000%
L 31396W-JS-6 [ 06/25/36 ...euunniiiiiiiiie e . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 36,347 |oeeunnnnnns 36,347 |..ocoevnnnns 32,040 |....coennnnn 32,835 [ooeiiiiinnnnns (U 3,511 | (U 3,511 | (U P 36,347 [.ooovvvinnnnnns (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 evvveiiiiiiie e . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V [ N [T R F N PO 0 e ()] R [ R (<) 1 PO [ (VN (1 P [ PO [V N 0 | 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-66 CLASS SD 12.758%
L 3139BW-ZA-7 [ 07/25/37 v . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins forieeeeeiniiees [ 1,623 [ooiiiiinnnns 1,623 |oeeeennns 1,549 | (U P (U 1,623 |oeeeiiiiinns (U 1,623 | (U1 O 1,623 |oovevinenes (1 P [ PO [V 44 . 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-84 CLASS S 10.981%
L 31396X-UM=7 [ 08/25/37 evvveiiiiiii e . 03/25/2025 . |Paydomn ....cvuunviiiiiiiiiiiiiiiinn fereeerriiiees [ 6,277 |foeriviinnnnns 6,277 |vverinnnnnn 3,966 |.covvnnnnnnn 4,727 v (U 1,549 | (U 1,549 | [V P 6,277 |oeeiiiiiinnnn (1 P [ PO [V 160 . 08/25/2037 . [1.A ........
FANNIE MAE SERIES 2007-92 CLASS KS  2.046%
L 31396X-NU-2 [ 09/25/37 v . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 2,472 |ooeiiiinnnnns 2,472 oo [V R (2,472) |eeeeeeees [V A (2,472) |vvvennannns [ (VN (1 P [ PO [V 124 ). 09/25/2037 . |1.A ........
FANNIE MAE SERIES 2008-15 CLASS SX  5.214%
.. 31396Y-C4-2 [03/25/38 ..oevvviniiiiiiiiii i . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 11,547 |ooooeennnens 1,547 oo 10,855 |oovveennnnns 11,445 | (U P 102 [ooeeiiiiiinnnns (U P (17200 IO (U P 11,547 o (1 P [ PO [V 94 |. 03/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-2 CLASS SA  1.821%
L 31396Y-FA-5 [02/25/38 ..oevvviiiiiiii . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 8,452 |[....ccevenens 9,807 |.eeeeieeens 0 fens (9,807) [cuvvvvrnnnnnnns (U . (9,807) [ceunrivvinnnnns [ (VN (1 P [ PO [V 316 |. 02/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-20 CLASS SP 4.366%
L. 31396Y-TY-8 [03/25/38 ..oevvveiiiiiiiiei i . 03/25/2025 . |Paydomn .....euuviiiiiiiiiiiiiiiinn foreneeereiiiees [ 2,828 |.ceeiiinne 2,828 | 1,599 [.oooiinenens 1,686 |ooveenniiiinnns (U 1,242 | (U 1,242 | [V P 2,828 |.ocovvnnnnnnns (1 P [ PO [V 19 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-11 CLASS SA  1.846%
L 31396Y-UN-0 [03/25/38 .ovvvviiiiiiiii i . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiinn fenneeeeiiiens feeeeeieii [V (U FO, 1,726 | 1,048 [ovveeiiiinnns 0 fens (1,948) |..ooeeeeees (U . (1,948) |evvvnnnnnnne [ (VN (1 P [ PO [V 96 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-18 CLASS SC  1.401%
L 31396Y-IV-0 [03/25/38 ..eevvveiiiiiiie i . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P 867 |oveniiiinnnn 1,028 [oveeeieeinns 0 fens (1,028) [ouvvvennnnnnnn (U . (1,028) [oeenivvinnnnns [ (VN (1 P [ PO [V 36 | 03/25/2038 . |1.A ........
FREDDIE MAC SERIES 3213 CLASS LS ~ 3.317%
L 31397A-ZX-4 [09/15/36 ovvviiiiiiiii e . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U P 450 |ooiiiiiiins 505 |ovvveriiiinnns 0 s (505) |+vvvverrrnnnns (U (505) |.evvvvvnnnnnns [ (VN (1 P [ PO [V 29 |[. 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3211 CLASS SO  0.000%
L.31397B-AA-9 [09/15/36 .evvvnniiiiiiiiiee e . 03/15/2025 . | Paydoun . 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3219 CLASS SA  2.187%
L 31397B-GX-3 [09/15/36 .evvvniiiiiiiie e . 03/15/2025 . | Paydoun . 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS AS ~ 2.116%
L 31397B-HF-1 [09/15/36 vvveiiiii e . 03/15/2025 . | Paydoun . 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS SN 13.022%
L 31397B-K2-6 [ 01/15/32 ovvveniiiiiiiec . 03/15/2025 . | Paydoun . 01/15/2032 . |1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  8.620%
L31397B-W7-2 [ 10715736 wevveiiiiii e . 03/15/2025 . | Paydoun . 10/15/2036 . |1.A ........
FREDDIE MAC SERIES 3228 CLASS OE  0.000%
..31397C-3J-6 |05/15/36 ... . 03/15/2025 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .
L 31397C-GH-6 [ 11/15/36 wovveeiiiiiiiieecii . 03/15/2025 . | Paydoun . 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3235 CLASS SA  1.487%
..31397C-ME-6 | 11/15/36 ... . 03/15/2025 . | Paydown ... . 11/15/2036 . |1.A ........
FREDDIE MAC . 257%
LO1397E-AG-0 [ 12715736 v . 03/15/2025 . | Paydoun . 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3287 CLASS SE  2.237%
..31397G-7A-2 |03/15/37 ... . 03/15/2025 . | Paydown ... . 03/15/2037 . |1.A ........
FREDDIE MAC .
L 31397H-DE-5 [05/15/37 tivvvvnniiiiiiiiiiiiiiiiin i . 03/15/2025 . |Paydomn ...ccvvenniiiiiiniiiiniiiins Joninnneniiiiinnns foeneeiiiiiiinnns [ [ o 22 L1 I 0 Joeeeeeennn (20 T [ U (1) ] [ 0 Jovvennennns 0 | (U [ 1 ].05/15/2037 . [1.A ........
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FREDDIE MAC SERIES 3318 CLASS HS  2.277%
L 31397H-DT-2 [ 06/15/37 v . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U P 7 266 |oeeveiiiiinnns 0 s (266) [c0vvnnnnnnnnnns (U (266) [cenneeernnnnns [ (VN (1 P [ PO [V 10 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
..31397J-VU-5 |07/15/37 ... . 03/01/2025 . | Paydown ... . 07/15/2037 . |1.A ........
FANNIE MAE .
L 31397L-X3-8 [ 07/25/38 evvviiiiiiiii e . 03/25/2025 . |Paydonn .....evuuniiiiiiiiiiiiiiiiins ferineeeeiiies feeeeeeiinin [ I o) N 970 |ooevviiinnns [ I 0 s [0 T (U P [0 ) . [ PR [SX2 I (1 P [ PO [V N 9 |. 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-88 CLASS FA  5.674%
L 31397M-XL-6 [ 10725738 vvviiieiiii e . 03/25/2025 . |Paydonn ...ccovuuniiiiiiiiiiiiiiiiins feerineeeeiiies feeeeeeeiinans L1 VA O (1 R LS X I A, 0 s (L) T (U P (R P [ PR (1 VA (VN P [ PO [V N 6 | 10/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-56 CLASS Al  1.446%
L 31397N-7G-4 [ 07/25/49 .ovvvviiiiiiii i . 03/25/2025 . |Paydomn ....covuuiiiiiiiiiiiiniininn fenneeeiiiies feeeieii [V [ P 3B | 0 s [£5) ) O (U P [ PO [ (VN (1 P [ PO [V N 1 [.07/25/2049 . [1.A ........
FANNIE MAE SERIES 2009-17 CLASS YS  1.196%
LB1397N-FK-6 [ 03/25/39 i . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P LG LT O 0 s (195) |+vevevrvnnnnnns (U (195) |oovvvvnnnnns [ (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 . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis [V (U FO, 5,047 |oovereinns 4310 |l 0 fens (4,310) |.oeeeeeeens (U . (4,310) |eeveennnne [ (VN (1 P [ PO [V 337 |. 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-11 CLASS PO 0.000%
L31397N-NMG-7 [ 08/25/38 v . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn fereeeereiiiees o 6,893 [ 6,893 |.oiiiiins 4,000 |ieevennnnnns 4,359 [oooiiiiiinnnnns (U PR 7 (U PR 7 [V P 6,893 [....coevnnnnnns (1 P [ PO [V N 0 |. 08/25/2038 . |1.A ........
FREDDIE MAC SERIES 3397 CLASS SQ  1.507%
L 31397P-MB-3 [ 12/15/37 v . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U FO, 2,870 |oeeieinnnns 3,388 | 0 fens (3,388) |..eeeeeeeennnn (U . (3,388) |.eevvnnninnnnns [ (VN (1 P [ PO [V 123 | 12/15/2037 . |1.A ........
FREDDIE MAC SERIES 3408 CLASS BI ~ 1.797%
L 31397P-U7-3 [01/15/38 weveeiiiiiiiie e . 03/15/2025 . |Paydomn ...ccvvvnniviiiiiiiiiieiiiinn feniinneeeiiiiees feeeeeeiiiiis [V (U P 382 | L3 [ A 0 s (31 PO (U (419) | [ (VN (1 P [ PO [V 13 . 01/15/2038 . |1.A ........
FANNIE MAE SERIES 2010-150 CLASS MS  2.076%
.313970-CE-6 [ 01/25/41 ovvveniiiiiiiiiiiic . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U F 13,233 [.ooiiiennnnn 14,970 ...l [V R (14,970) [cvvvvvvennnnns (U - (14,970) [oennniiiinnnnns [ (VN (1 P [ PO [V 499 (. 01/25/2041 . [1.A ........
FANNIE MAE SERIES 2011-15 CLASS SA  2.606%
L 313970-WH-7 [ 03/25/41 v . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U F 31,959 [ocoeieene 34,190 | [V R (34,190) |..oeeeeennns (U - (34,190) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 1,145 |. 03/25/2041 . |1.A ........
FREDDIE MAC SERIES 3419 CLASS SA  1.967%
L 31397R-BW-2 [ 02/15/38 evvviiiiiiii e . 03/15/2025 . |Paydomn ...ccvvunniiiiiiiiiiiieiiiinn feniinneeeiiiies feeeeneiiis [V (U FO, 2,138 | 2,438 [ [V R (2,438) |.oeeeeeeeen [V A (2,438) |eeveennnnnnns [ (VN (1 P [ PO [V 100 . 02/15/2038 . [1.A ........
FREDDIE MAC SERIES 3417 CLASS YS  5.129%
L 31397R-LC-8 [ 02/15/38 ovvviniiiiiii e . 03/15/2025 . |Paydomn ....evuuniiiiiiiiiiniiiiinn fereeereniiees [ 8,881 [.....oevnens 8,881 [eeiriiine 9,995 [............ 10,288 [o.vvvevinnnnne 0 fens (1,407) fouvvnnnnnnnnnns (U . (1,407) [oeniiiiinnnnns (U1 O 8,881 |iiiiiinnnn (1 P [ PO [V 70 |. 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3443 CLASS SE  1.266%
L31397T-TF-3 [ 03/15/37 v . 03/15/2025 . |Paydomn ...ccvvunniriiiiiiiiiiiiiinn Jeninneeeiiiies feeeeeieiii [V (U FO, 7,806 [oeeniiennns 9,760 |..ceeeeeeenns 0 fens (9,760) [c.vvvvvnnnnnnns (U . (9,760) [oennevvinnnnns [ (VN (1 P [ PO [V 292 (. 03/15/2037 . [1.A ........
FREDDIE MAC SERIES 3449 CLASS MT  4.463%
L 31397T-HI-4 [07/15/34 v . 03/15/2025 . |Paydomn ....cvuunviiiiiiiiiiniiiiinn foreneeeeeiiieees o 2,268 |.coeeennn 2,268 |.einns 2,202 [.ooeviinnnnnn 2,149 [oooiiiiiiinnns (U P 19 [ (U P 19 [ (U1 O 2,268 |...coovvnnnnnns (1 P [ PO [V 17 |. 07/15/2034 . |1.A ........
FANNIE MAE SERIES 2011-57 CLASS SE  1.596%
L31397U-MT-1 [ 07725741 v . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V (U FO, 2,74 | 2,857 |, 0 fens (2,857) |eeeeeeeeenns (U . (2,857) |evvenninnnnns [ (VN (1 P [ PO [V 139 |. 07/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-63 CLASS DS  1.466%
L 31397U-SN-0 [07/25/41 v . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P (S5 701 [oeiiiiiinnns 0 s (701) [orvnnnnnnnnnnns (U (701) feunniiiinnnnns [ (VN (1 P [ PO [V 25 [. 07/25/2041 . |1.A ........
FREDDIE MAC SERIES 3460 CLASS AY  5.000%
L 313970-4B-8 [ 06/15/38 ..vvvviiiiiiiiieiiii . 03/01/2025 . | Paydoun . 06/15/2038 . |1.A ........
FREDDIE MAC SERIES 3485 CLASS SQ  2.087%
L1BI7W-ZL-2 [ 07/15/36 v . 03/15/2025 . | Paydoun . 07/15/2036 . |1.A ........
FREDDIE MAC SERIES 3480 CLASS BE ~ 5.500%
..31397Y-6l-6 |08/15/38 ... . 03/01/2025 . | Paydown ... . 08/15/2038 . |1.A ........
FREDDIE MAC .
L 31397Y-SN-2 [01/15/39 ovveiiiiiiii e . 03/15/2025 . | Paydoun . 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 3556 CLASS FA  5.373%
..31398E-K2-9 |07/15/37 ... . 03/15/2025 . | Paydown ... . 07/15/2037 . |1.A ........
FANNIE MAE .000¢
L 31398F-LK-5 [ 10/25/39 ivvviiiiiiiiii . 03/01/2025 . | Paydoun . 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-87 CLASS YS
..31398F-R5-2 | 11/25/39 ... . 03/25/2025 . | Paydown ... . 11/25/2039 . |1.A ........
FANNIE MAE .
L 31398F-V7-3 [02/25/38 ..iivvviniiiiiiiiii i . 03/25/2025 . |Paydomn ...ceeeeuiiiiiiiiiiiiiiiiiins Joiininiiiiiiinnes foieneeeiiinans JT 757 fooiiiiiinnnns 651 | [ [ U 128 o [ U 128 i [ U N 757 e 0 | (U [ 7 ). 02/25/2038 . |1.A ........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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FANNIE MAE SERIES 2010-5 CLASS 0A  0.000%
..31398G-G6-0 [ 02/25/40 ...eevvvnniiiiiiiiiiieiii . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 35,227 |eerrennnnnn 35,227 |oeeeriienne 22,906 |......cennnn 23,755 [ooeiiiiiiinnnns (U . 11,473 [ (U . 11,473 [oeeiiiiiinnnns (U P 35,227 [oovviiiiinnnnns (1 P [ PO [V N 0 |. 02/25/2040 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS CO  0.000%
..31398J-VY-6 |05/15/38 ... . 03/01/2025 . | Paydown ... . 05/15/2038 . |1.A ........
FREDDIE MAC
.. 31398J-W3-3 [04/15/36 .evvvnriiiiiiiiiiieeiii . 03/01/2025 . | Paydoun . 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS GO  0.000%
.31398J-W7-4 [07/15/38 evveniiiiiiiiiiieiiii . 03/01/2025 . | Paydoun . 07/15/2038 . |1.A ........
FREDDIE MAC SERIES 3571 CLASS FE  5.413%
..31398J-YB-3 [08/15/35 ..evvvniiiiiiiinieiiiii e . 03/15/2025 . | Paydoun . 08/15/2035 . |1.A ........
FREDDIE MAC SERIES 3616 CLASS B 5.000%
L31398L-GA-5 [ 12/15/39 iviviiiiiiiii . 03/01/2025 . | Paydoun . 12/15/2039 . |1.A ........
FREDDIE MAC SERIES 3606 CLASS CS  1.887%
L3139BL-NY=0 [ 12715739 i . 03/15/2025 . | Paydoun . 12/15/2039 . |1.A ........
FANNIE MAE SERIES 2010-26 CLASS PO 0.000%
L 31398M-DH-6 [ 11/25/36 oevvvniiiiiiieeecce . 03/01/2025 . | Paydoun . 11/25/2036 . |1.A ........
FANNIE MAE SERIES 2010-95 CLASS SB  2.146%
L 3139BN-EY-6 [ 09/25/40 ..oivvviniiiiiiii . 03/25/2025 . | Paydoun . 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-100 CLASS QS  2.196%
L 31398N-JX-3 [09/25/40 ...eevvnniiiiiiiii e . 03/25/2025 . | Paydoun . 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-100 CLASS CS  2.196%
.. 31398N-KB-9 [09/25/40 ...covvvnniiiiiiiiiiiiiiii e . 03/25/2025 . | Paydoun . 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-110 CLASS SB  1.546%
L 31398N-L2-8 [ 10/25/40 oevvvnniiiiiiiiieiie e . 03/25/2025 . | Paydoun . 10/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
.. 31398P-WU-1 [06/25/40 ..oevvviniiiiiiiiee i . 03/01/2025 . | Paydoun . 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-67 CLASS SC  1.346%
.. 31398R-HI-0 [ 06/25/40 ..evvvvniiiiiiiiiiieiiii e . 03/25/2025 . | Paydoun . 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-56 CLASS SA  1.966%
.. 31398R-J8-9 [06/25/40 ...evvvriiiiiiiiiieiiii e . 03/25/2025 . | Paydoun . 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC  0.139%
L 31398R-LT-0 [05/25/40 ..vvvvvenniiiiiiiiie i . 03/25/2025 . | Paydoun . 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-59 CLASS D 1.316%
.. 31398R-MA-5 [06/25/40 ...evvvriiiiiniiiiiiiiie e . 03/25/2025 . | Paydoun . 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-142 CLASS SC  2.146%
L. 31398S-KW-2 [ 12/25/40 .ovvvveniiiiiiic i . 03/25/2025 . | Paydoun . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-134 CLASS SV 1.566%
.. 31398S-MC-4 [ 12/25/40 .oevvveniiiiiiiiii e . 03/25/2025 . | Paydoun . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-139 CLASS SB  1.546%
..313988-XB-4 [ 12/25/40 ...oevvvnniiiiiiii . 03/25/2025 . | Paydoun . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-68 CLASS SC  2.026%
..31398T-GX-3 |07/25/40 ... .. |- 03/25/2025 . | Paydown ... . 07/25/2040 . |1.A ........
FREDDIE MAC
..31398V-SY-3 |08/15/36 . 03/01/2025 . | Paydown ... .0 w0 ] . 08/15/2036 . |1.A ........
..31404R-YS-0 |FNMA POOL 776621  5.500% 04/01/34 . . 03/01/2025 . | Paydoun . 0 0| . 04/01/2034 . |1.A .
..31406G-Y6-0 [FNMA POOL 809933  4.710% 03/01/35 . . 03/01/2025 . | Paydoun . 0 0| . 03/01/2035 . |1.A .
..31407C-K9-7 |FNMA POOL 826620  7.110% 08/01/35 . . 03/01/2025 . | Paydoun . 0 0| . 08/01/2035 . |1.A .
..31407K-T7-4 [FNMA POOL 833174  6.967% 09/01/35 . . 03/01/2025 . | Paydoun . 0 0| . 09/01/2035 . |1.A .
..3140M0-B5-7 [FNMA POOL BV9959  4.000% 06/01/52 . . 03/01/2025 . | Paydoun . 0 0| . 06/01/2052 . |1.A .
..314007-EW-3 |FNMA POOL CA0148  4.500% 08/01/47 . . 03/01/2025 . | Paydoun . 0 0| . 08/01/2047 . |1.A .
..3140XH-JK-4 |FNMA POOL FS2065  4.000% 06/01/52 . . 03/01/2025 . | Paydoun . 0 .0 | . 06/01/2052 . |1.A .
..3140XH-NB-9 | FNMA POOL FS2185  4.000% 06/01/52 . . 03/01/2025 . | Paydoun . 0 0| . 06/01/2052 . |1.A .
..31410K-CE-2 |FNMA POOL 889369  6.000% 02/01/38 . . 03/01/2025 . | Paydoun . 0 .0 | . 02/01/2038 . |1.A .
..31410K-NG-5 | FNMA POOL 889691  6.000% 07/01/38 . . 03/01/2025 . | Paydown ... .0 .. .0 .. . 07/01/2038 . |1.A ........
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..31413C-F5-3 | FNMA POOL 941288  6.000% 07/01/37 ... . |- 03/01/2025 . [Paydown ... .0 . 0 .0 . 07/01/2037 . (1
..31414A-EQ-1 |FNMA POOL 960143  6.000% 11/01/37 . . 03/01/2025 . | Paydoun . 0 0| . 1170172037 . (1.
..31414B-NC-0 | FNMA POOL 961287  6.000% 01/01/38 . . 03/01/2025 . | Paydoun . 0 0| . 01/01/2038 . (1.
..314158-D4-8 | FNMA POOL 981723  5.500% 07/01/38 . . 03/01/2025 . | Paydoun . 0 0| . 07/01/2038 . (1.
..31418A-HY-7 |FNMA POOL MA1146  4.000% 08/01/42 . . 03/01/2025 . | Paydoun . , , , 0 0| . 08/01/2042 . (1.
..31418A-XZ-6 | FNMA POOL MA1595  4.000% 09/01/33 . . 03/01/2025 . | Paydoun . ..9,177 9,177 9,841 | 0 0| . 09/01/2033 . (1.
..31418E-E6-3 |FNMA POOL MA4656  4.500% 07/01/52 . . 03/01/2025 . | Paydoun . .. 187,138 . 187,138 ..184,173 |. 0 0| . 07/01/2052 . (1.
..31418E-GK-0 | FNVA POOL MA4701  4.500% 08/01/52 . . |- 03/01/2025 . | Paydoun ... . .. 115,018 |.... .0 . 0 . 08/01/2052 . (1.
..31418E-JF-8 | FNMA POOL MA4761  5.000% 09/01/52 . . |- 03/01/2025 . | Paydoun ... .0 . 0 . 09/01/2052 . (1.
..31418E-KU-3 | FNMA POOL MA4806  5.000% 11/01/62 . . 03/01/2025 . | Paydoun . 0 0| . 11/01/2062 . (1.
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 . . 03/01/2025 . | Paydoun . 0 0| . 07/01/2040 . (1.
..31418U-BS-2 | FNMA POOL AD6348  5.500% 05/01/40 ... . |- 03/01/2025 . | Paydoun ... .0 . 0 . 05/01/2040 . (1.
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 .... . |- 03/01/2025 . | Paydoun ... .0 . 0 . 07/01/2040 . (1.
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 0| . 08/01/2040 . (1.
..31418X-EK-0 |FNMA POOL AD9137  4.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 0| . 08/01/2040 . (1.
..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . . 03/01/2025 . | Paydoun . 0 0| . 08/01/2040 . (1.
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 ... . 03/01/2025 . | Paydoun ... .0 . .0 . . 08/01/2040 . (1.
FREDDIE MAC STACR SERIES 2018- SERIES 2018-
..35563T-AL-5 |DNA2 CLASS M2AT144  5.704% 12/25/30 ......... . 03/25/2025 . |Paydoun .......oooooiiiiiiiiiiiiinnns feiiiiiiiiiiiiiiiies feeiiie 195,327 |.......... 195,327 |....oeeeee 195,350 |........... 195,530 |.oooeiiiiiinns [V R (204) |.vevvviiiians [V R (204) |.vvvveiiiians 0 195,327 . 12/25/2030 . [1.A ........
FREDDIE MAC STACR SERIES 2018- SERIES 2018-
.. 355631-AH-7 | DNA3 CLASS M2 144A  6.554% 09/25/48 ......... [. 03/25/2025 . |Paydoun . ... 64,472 ...64,472 ...57,8%8 |............58,048 |.... ..64,472 .. . 09/25/2048 . [1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 17,888,878 8,232,794 20,876,780 20,747,391 0| (3,717,779) 0| (3,717,779) 0 17,029,602 0 859,276 859,276 491,865 XXX XXX
FREDDIE MAC MULTIFAMILY SERIES KW03 CLASS X1
..3137FA-QF-8 |0.772% 06/25/27 . 03/01/2025 . | Paydoun ... .. 1,140 .53 |.... ... (535) | ... (535) |... . 06/25/2027 . [1.A ........
FREDDIE MAC MULT IFAM
.. 3137FB-AK-2 |0.064% 08/25/27 ....evvvvvvvrviiiiiiiiiiiiiiiiinnns . 03/01/2025 . |Paydoun ........ccoeeeiiiiiiiiiiiinns fonnniiiiiiiiiiiiins foiiii, [ 0 [ 6,98 |........... 3,175 . 08/25/2027 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES K106 CLASS X1
..3137FR-WV-1 | 1.317% 01/25/30 . 03/01/2025 . | Paydoun ... 3478 e 2,310 |, . 01/25/2030 . [1.A ........
FREDDIE MAC MULT IFAM
..3137H0-H7-6 | 1.931% 01/25/31 .. |- 03/01/2025 . |Paydown ... .0 L 11,503 ).l 7,509 . . 01/25/2031 . [1.A ........
..3138ET-PS-9 |FNMA POOL AL8532  3.426% 06/01/45 . ... |- 03/01/2025 . | Paydoun ... . 9,528 ....9,468 |............. 9,463 |.... . 06/01/2045 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-58
..38379K-GN-2 | CLASS B 2.900% 07/16/44 ............cceent . 01/01/2025 . |Paydown ......oooeeeieiiiiiiiiiiiiins feveiiiiiiiiiiiiiiies e 1,001,434 |........ 1,001,434 |........ 1,018,330 |........ 1,001,331 | [ P 104 |, [ P 104 |, [ 1,001,434 |...oooeinnnnn 0 fooeiinnnnnees [ PP [ 2,420 |. 07/16/2044 . |1.A ........
1049999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 1,010,962 1,010,962 1,050,887 1,024,323 0 (13,360) 0 (13,360) 0 1,010,962 0 0 0 3,060 XXX XXX
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147F-AQ-9 | 18CB CLASS A6 10.862% 07/25/36 ................ . 03/25/2025 . |Paydoun .........cooeeiiiiiiiiiininns fonniiiiiiiiiiiiinns feiiiii, 1,889 [oeiinnnne 1,285 |overiiiiiinns 783 |eveeeiiiiinnnas 10 0 s L6 [V ST L6 0 e 1,889 |t (VN 0 | [V 27 |. 07/25/2036 . |1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB
..02147R-AF-7 |CLASS 1A6  6.000% 08/25/36 ..................... . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 1,816 |............ 1,92 |l 1,509 [oovveeennnns 1,651 [oveiiiiiinns 0 s 165 |l [V ST 165 |l 0 e 1,816 [ooveeiiinnnns (VN 0 | [V 21 . 08/25/2036 . |1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147R-AT-7 |23CB CLASS 2A6 10.662% 08/25/36 .............. . 01/25/2025 . |Paydoun .........oooeeiiiiiiiiiiniins fonnininiiiiiiiiiins feii, 2 | 2 PO T T 0 e T 0 | T 0 e P O (VN 0 | [V 0 |. 08/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24
..02151G-AB-3 | CLASS A2 15.006% 10/25/37 .......evvvvvvvvvnnnns . 03/25/2025 . |Paydoun .........oooeeiiiiiiiiiiiiins feniininiiiiiiiiiins feii, [ AT (5501 PO (3 PO ()] PO 0 e I 0 | I 0 e (U O (VN 0 | [V 0 | 10/25/2037 . |1.A FM ....
AMERICAN HOME MORTGAGE INVESTM SERIES 2005 2
..02660T-EL-3 |CLASS 1A2  5.133% 09/25/45 ..................... . 03/25/2025 . |Paydoun ........cooeeiiiiiiiiiiiniins fenniiiiiiiiiiieinns feiiiii, 650 |............ 650 ...l X7 O 586 |ovvveiirinnnns 0 e 64 [ 0 e 64 [ 0 o 650 [o.evvvrriiinns (VO 0 | [V 4 . 09/25/2045 . [5.B FM
ARROYO MORTGAGE TRUST SERIES 2019-2 CLASS A3
..042858-AC-4 | 144A  3.800% 04/25/49 ........oovvvviiiiiiiiiiis . 03/01/2025 . |Paydoun ........cooeeeiiiiiiininninns feneniiiiiiiiiiiinns feiiiiin, 8,162 [...cccunnne 8,162 |............. 7,603 ...l 8,162 |l 0 | (VO 0 e (VO 0 e 8,162 |..evvviiinnnns (VO 0 | [V 43 | 04/25/2049 . (1.A ........
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-6
..059487-AA-6 | CLASS CB1  5.084% 07/25/46 ........cevvvvvenenes . 03/25/2025 . |Paydown .....oooeeeiiiiiiiiiiiiiiiies foviiiiiiiiiiiiiiiies fociiiiinn, 2,94 ... 3,207 |ooeeeennn 2,442 |............. 2,448 |...ooonnnnnn. 0 Joeeeeeennn 506 [..cccoiunnnnnnn 0 Joeeeeeennn 506 [..ceennnnnnns [ PR AT [ 0 Jooeeeiiieeenn [ 26 |. 07/25/2046 . |[1.A FM .
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BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1
..059496-AC-3 |CLASS 2A1  5.211% 04/25/37 ...oovvvnniiiinnnnns . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans 7/ F L7 PO 185 |ovveeiniiine 171 s [ PO [CIU I PO [ PO [CIV I PO [ PR <7 R (1 P [ PO [V N 2 |. 04/25/2037 . |1.A FM ....
BANK OF AMERICA FUNDING CORPOR SERIES 2006-2
..059490-BG-9 |CLASS 4A1  9.496% 03/25/36 .... . 03/25/2025 . | Paydown ... . 03/25/2036 . |[1.A FN ....
BANC OF AMERICA FUNDING CORPOR S
..05951V-AV-1 [CLASSBA1  4.814% 12/20/46 .......ovvvvvvvnnnnnns . 03/20/2025 . |Paydomn ....evuuniiiiiiiiiieiiiiinn ferneeereiiiees i 5,541 lveeiiiiine 5,541 [oiiiiiniins 4,752 |ooeiiiinnnnns 4,836 |.ecvvnnnnnnnns (U P 706 |ovveenienenns (U P . 12/20/2046 . |[1.A FN ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AX-8 |CLASS 7A1  4.837% 07/25/47 .....vvvvvvvnnnnnnns . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii 0 foeeiiiiinnne 4,398 [.....coonnnns 2,767 |oveeeennnns 3473 |l 0 fens (B173) |eeeeeeeees (U . (3,173) |ovvveeieinnns [ (VN (VN P [ PO [V 32 [. 07/25/2047 . [3.CFM ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AY-6 |CLASS 7A2 13.168% 07/25/47 .....covvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V PO 282 | 23 | P24 I PO, 0 s [24:) ] R (U [V2£:) ) . [ (VN (1 P [ PO [V N 6 | 07/25/2047 .|4.CFM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-8
..06050A-AA-1 | CLASS 1A1  1.540% 11/25/36 .....ccoevvvvvnnnnnnns . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V (U P (674 I 783 |eveeeriiinnnes 0 s (783) |veveverennnns (U (WEX) ] [ (VN (1 P [ PO [V 121 |. 11/25/2036 . |5.B GI ....
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-AB-5 [CLASS A2 11.779% 02/25/37 ...cevvvvnneiiiinnnnns . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins forieeeeeiniiees [ 5,490 [ooeeiienn. 5,417 | 4,362 |....cconnnnnn 4,612 | (U P 878 | (U P 878 | (U1 O 5,490 [.ooovvnnnnnnns (1 P [ PO [V 48 |. 02/25/2037 . |[1.AFM ....
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-AQ-2 [CLASS A5  3.366% 02/25/37 .....cevvvnnvvrrnnnnn . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V (U FO, 1,842 |oeiinnns 2,112 | 0 fens (2,12) | (U . (2,112) |oeevenieinnns [ (VN (1 P [ PO [V 101 . 02/25/2037 . [5.C FE ....
BEAR STEARNS ASSET BACKED SECU SERIES 2003-
..07384Y-NA-0 [AC5 CLASS A5  5.250% 10/25/33 .........cevvnnns . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 2,755 |oeeiiiinns 2,755 [ooiiiiiinnnns 2,738 |oeeeeiins AL 72 [ O LT PO [ R LT PO [V P 2,755 [ (1 P [ PO [V 24 . 10/25/2033 . [1.A FM ....
BEAR STEARNS ALT A TRUST SERIES 2004-3 CLASS
..07386H-GG-0 |A1  5.074% 04/25/34 .....eevvviviiinniiiiiiinnnns . 03/25/2025 . |Paydomn .....uuunviiiiiininiiiiiiins forieneeereiiiees [ 2,713 oo 2,713 | 2,713 | 2,692 [.ooooiiinnnnns [ PO 21 | [ PO 21 | (U1 O VAR T R (1 P [ PO [V 24 |. 04/25/2034 . [1.A FM ....
BEAR STEARNS ASSET BACKED SECU SERIES 2006-
..07387U-CE-9 |ACT1 CLASS 1A1  6.250% 02/25/36 ................ . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 1,120 |oeeeeiennnns 1,120 | 575 | 349 [ (U P 24 T (TP (U P 24 T (TP (U1 O 1,120 [ooeeeiieiinnnn (1 P [ PO [V N 5 |. 02/25/2036 . |1.A FM ....
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC5
..07388B-AF-9 [CLASS A6  2.117% 07/25/37 ...evvvvvvviinnnnnnnns . 02/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiiiiiins feneeeeiiiies feeeieiii [V (U P LT P (V2 0 s (193) |+vvvvvrrnnnnns (U (193) |oovvvvvnnns [ (VN (1 P [ PO [V N 3 [. 07/25/2037 . [6. FE .....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4
..07388II-AB-2 [CLASS A2 17.037% 07/25/36 ....ovvvvvvvvvnnnnnnns . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiinn foreneeereiiees o 3,802 [oeiiiiennn 3,264 |............. 3,203 [oooiiinnnnns 3,696 |.ccovvnnnnns (U P (07 PO (U P 107 [ooeeiiiiiinnnns [V P 3,802 [.ocovvnnnnnnns (1 P [ PO [V 178 . 07/25/2036 . [4.C FM ....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5S
..07401N-AP-4 | CLASS 2A1  4.815% 01/25/37 ..oevvvnviiiinnnnnns . 03/25/2025 . |Paydomn .....vuunviiiiiiiiiiiiiiiins forieeeereiiiees o 8,507 [oiiiiiinnnns 8,507 |ieiinnnns 8,109 |.ovveennnnns 8,254 [.oeiiiiinnnnns (U P 23 | (U P S (U1 O 8,507 |oueiiiiiinnnn (1 P [ PO [V 48 |. 01/25/2037 . |[1.AFM ....
BREAN ASSET BACKED SECURITIES SERIES 2024-RM9
..10638D-AA-8 | CLASS A1 144A  5.000% 09/25/64 ................ . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins ferineeeeiniiees [ 3,096 [..coeeennnn 3,096 |ieeernnnnnns 3,034 |[....ccovnnnnn 3,011 | [ PO 85 | [ PR 85 | (U1 O 3,09 |[....ccovvnnnnns (1 P [ PO [V 39 |[. 09/25/2064 . |1.A FE ....
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 [4.000% 08/25/48 .......eeevvvvnnniiiiiiininineens . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 3,520 [oeeiiiiine 3,520 [..oeeiennnns 3,487 |oveeriins 3,469 |......cevnnnnns [ PR 11 A [ PO 51 | (U1 O 3,520 [ooeiiiininnnns (1 P [ PO [V 29 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2018-INV1 CLASS A14 144
.. 12553X-AP-8 [4.000% 08/25/48 ......coovvvvvenniiiiiiiinnneeens . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 15,019 |[.....oeeeees 15,019 |oeeeennnns 15,119 |ons 15,172 |l 0 s (X)) PO (U (153) |oevvvennnns (U P 15,019 |oiiiiinnnn (1 P [ PO [V 125 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
. 12554T-AC-5 [06/25/49 ...covvvniiiiiiiiiicccc s . 03/01/2025 . | Paydoun . 05/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS A1 144A
.. 12555D-AA-3 [4.000% 02/25/49 ......evvvviiiiiniiiiiiiiiniis . 03/01/2025 . | Paydoun . 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS B1 144A
.. 12555D-AR-6 |4.500% 02/25/49 .....cevvvnniiiiiiininiiiiins . 03/01/2025 . | Paydoun . 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J1 CLASS 1A2 144A
..12556M-AB-0 |3.500% 08/25/49 .. . 03/01/2025 . | Paydown ... . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2 .500¢%
L 12057L-AC-9 [ 08/25/49 .oevvviiiiiiii . 03/01/2025 . | Paydoun . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144
..12557L-A0-8 |3.500% 08/25/49 .. . 03/01/2025 . | Paydown ... . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2
.. 12560A-AN-4 3.000% 04/25/50 ....evvvnviiiiiiniiiiiiiiiineeees . 03/01/2025 . | Paydoun . 04/25/2050 . |1.A ........
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A
..12566X-AL-2 [CLASS 2A2 13.329% 07/25/37 ... .. |- 03/25/2025 . | Paydoun ... . 07/25/2037 . |[1.AFN ...
CREDIT SUISSE MORTGAGE TRUST SE L
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .............. . 03/01/2025 . | Paydoun . 06/25/2047 . |1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR3
.. 12646X-AY-8 |CLASS B3 144A  3.399% 05/25/43 ................ . 03/01/2025 . |Paydomn ....evvunviiiiiiiiniiiiiinnn ferineeeriiiineees [ 2,968 [.cooeiienn 2,968 |..cooeeinn 2,876 |eeuennnnnnn 2,900 |oiiiiiiinns [ PO (o1 T PO [ PO (51 PO [V P 2,968 |....coovnnnnnns (1 P [ PO [V 13 | 05/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VRS
.. 12647V-AZ-8 |CLASS B3 144A  3.619% 10/25/43 . 03/01/2025 . | Paydown ... ... 4,298 L 4,209 ... 4,298 |.. . 10/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES
.. 12648A-BA-7 |CLASS B3 144A  3.605% 11/25/43 ................ . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 1,132 [ooeiiiinnnnns 1,132 | 1,109 |oeeeiinnns L [ R [ O AT [ R AT (U1 O 1,132 | (1 P [ PO [V N 7| 11/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 |CLASS A2 144A  3.817% 04/25/44 ................ . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,136 [ooiiiiinnnns 1,135 | 1,205 |oeeeiinne 1,215 [oveeiiiinnnes 0 s (80) |oeeeeeeeeenns (U P (<[00 O [V P 1,135 | (VN P [ PO [V N 7 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-BD-6 |CLASS B3 144A  3.817% 04/25/44 ................ . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,235 [ooiiiiinnnns 1,235 [ooiiiiiinnns 1,283 [ 1,234 | [ PR 2 P [ PR 2 | [V P 1,235 | (1 P [ PO [V N 8 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR3
..12648T-AS-8 |CLASS B3 144A  3.998% 07/25/44 ................ . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 4,240 |oeeennnnnnnn 4,240 |............. 4,139 [oooiiiinnnnns 4115 | (U P 125 | (U P 125 | (U1 O 4,240 |.oooovinnnnnnns (1 P [ PO [V 37 | 07/25/2044 . |1.A ........
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2004-
..12667F-WU-5 |27CB CLASS A1 6.000% 12/25/34 ................ . 03/01/2025 . |Paydomn ....evuunieiiiiiiiiiiiiinns feriineeeriniiees [ 4,656 [...coeeeennn 4,656 |..ennnn 4122 [ooeiiiinnnnns 4,044 |...oooeennnnnns (U P 612 | (U P 612 | (U1 O 4,65 |....ccovvnnnnns (1 P [ PO [V 54 |. 12/25/2034 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 |CLASS 2A2  4.935% 05/25/35 ......eevvvvvvnnnnnns . 02/25/2025 . |Paydonn ...ccevunniiiiiiiniiiiiiiiins ferineeeeiiies feeeeeiinin £10 7 502 |ooiiiiiiiinns XX I [T I (U P 181 [ (U P 131 [ [ PR (117 (1 P [ PO [V N 4 |. 05/25/2035 . |4.B FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 |CLASS 2A2  4.935% 05/25/35 ......eevvvvviinnnnns . 03/25/2025 . |Paydonn ....oevueiiiiiiniiiiiniiinn fenieeeeeiiiees feeeeeens 21,884 |........... 21,884 |............ 14,485 |..ooeeneins 16,177 [ooeeiiiiiinnnns (U 5,707 [ooeeiiiiiinnnns (U 5,707 [ooeeiiiiinnnnns (U P 21,884 | (1 P [ PO [V 205 |. 05/25/2035 . |4.C FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-GA-5 | 19CB CLASS A2  7.185% 06/25/36 ................ . 03/25/2025 . |Paydomn .....vuunvieiiiiiiiiniiiiins fereneeereiiiees [ 1,969 [oooveeennnns 1,969 |oevennnnns 1,487 | 1,510 | (U P 458 | (U P 458 | (U1 O 1,969 |ovvvennnens (1 P [ PO [V 25 |. 06/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 |23CB CLASS A3 7.605% 07/25/35 ......evvvnnnnne . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins forieeeeeiniiees [ 1,128 s 1128 | -1 [T PO 925 [ooeiiiiiiiinnns (U P 203 | (U P 203 | (U1 O 1,128 [ (1 P [ PO [V 13 . 07/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-TM-5 |26CB CLASS A1 4.934% 07/25/35 ......ccevvennn. . 03/25/2025 . |Paydonn ...ccovuuniiiiiiiiiiiiiiiiins feerineeeeiiies feeeeeeeiinans Jeic K R N 1 694 | (<17 PO (U P LT P (U P T PO [ PR [eitX N (1 P [ PO [V N 8 | 07/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006-J1
.. 12668B-KM-4 | CLASS 2A1  7.000% 02/25/36 ........ccevvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii 0 [ 3,162 | 572 |vvviiiiiinens 367 |evereiiiiinnns 0 s (367) [cevvnnnnnnnnnns (U (367) [oeenreernnnnns [ (VN (1 P [ PO [V 11 . 02/25/2036 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11 10.864% 05/25/36 .............. . 03/25/2025 . |Paydomn ....cvvuuniiiiiiiiiiiiiiiiins fenineeeiiiiees feeeeeiiii [V O (524) [ovvnnnnnnnnne (720 ) T (360) |.eevvvennnnnns (U P 360 |oveeeniiiiinns (U P 360 |oveeeeiiiiinns [ (VN (1 P [ PO [V N 7 | 05/25/2036 . |[1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2003-56 CLASS
.. 12669F-AU-7 [3A7B  6.171% 12/25/33 ...eeviiiiiiiiiiiieinnn . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 15,592 [ooeerienne 15,692 [...ooeeeeens 15,823 |ovvennnnnns 16,165 [o.oevvvvnnnnnes 0 s (7)1 (U (573) |+ evvvnnnnns (U P 15,592 |ovvivinies (1 P [ PO [V 160 . 12/25/2033 . [1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2004-J2 CLASS
.. 12669F-RB-1 [A8  5.500% 03/25/34 .......coivviiinnniiiiinnnnns . 03/01/2025 . |Paydomn ...ccvveneiiiiiiiniiiiiiinn Jeeneeeeiiieees o 112,836 |........... 112,836 |oeeennnnns 102,124 |.......... 105,776 [oeeniivinnnnns (U 7,060 [oeeiieinnnnns (U 7,060 [ooeeeiivinnnnns (U R 112,836 |ovveeneeinnnnn (1 P [ PO [V F 1,032 |. 03/25/2034 . |[1.AFM ....
COUNTRYWIDE HOME LOANS SERIES 2004-29 CLASS
..12669G-JB-8 |2A1  5.005% 02/25/35 ....ccvvvvnniiiiiiiiees . 03/25/2025 . |Paydonn .....evuuniiiiiiiiiiiiiiiiins ferineeeeiiies feeeeeeiinin FEZA 797 |ooeeiiiiinns A [V PO 748 | [ PR 4B | [ PR L1 [ PR E A PN (1 P [ PO [V N 6 | 02/25/2035 . |3.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 |2A1  5.732% 04/25/35 ....covvvvnniiiiiiiiiees . 01/01/2025 . |Paydomn ...covvveneviiiiiiiiiniiiinn feeriineeeiiiines feeeeeeeiinins 204 | 204 | 185 |ovveeiniiine 2 P, 0 s () (U P () P [ PR L R (1 P [ PO [V N 1 | 04/25/2035 . [4.B FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 |2A1  5.732% 04/25/35 ....covvvvnniiiiiiiiieees . 02/01/2025 . |Paydomn ...covunnvviiiiniiiniiiiiiinn fereeeeeeeiiieen [ 25,545 |............ 23,229 |oeeiiiennn 21,036 |......cennns 25,799 [oiiiiinnnns 0 s (254) |ovvvviiinnnnns (U (254) |oovvvinnns (U P 25,545 |ooiiiiiiinnnn (1 P [ PO [V 191 |. 04/25/2035 . |[4.CFM ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 |2A1  5.732% 04/25/35 ....covvvvnniiiiiiiieeees . 03/01/2025 . | Paydoun . 04/25/2035 . |5.B FM ...

CENTEX HOME EQUITY SERIES 2002-A CLASS AV
.. 152314-EQ-9 | 4.734% 01/25/32 ..
CHASE MORTGAGE FIN

. 03/25/2025 . |Paydown ... . 01/25/2032 . |[1.A FM ...

..16158R-AC-0 | CLASS A3 144A  4.000% 04/25/49 ................ . 03/01/2025 . |Paydown . 04/25/2049 . [1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~

..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... |. 03/01/2025 . |Paydoun ... . 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019

.. 16159-AJ-3 | CLASS A5 144A  3.500% 03/25/50 ................ . 03/01/2025 . |Paydown . 03/25/2050 . [1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1

..161591-BH-6 | CLASS A15 144A  3.500% 03/25/50 ... . 03/01/2025 . |Paydown ... . 03/25/2050 . [1.A ........

CHASE MORTGAGE FINANCE CORPO SERIES
..16160D-AA-1 | CLASS A2 144A  6.500% 01/25/55 ................ . 03/01/2025 . [Paydown ....oovvivveeiiiiiiiiiiiiies Jovviiiiiiiiiiiiies Joeiiiins 38,871 [ieeennns 38,871 |.oooneenn 39,223 |..iiiinnnnns 39,223 [oviiiiiinnnns 0 forreeenn. (73] [ PO (73] 0 foeieennn. 38,871 | [V PPN [V 0 foeeeiiiiinns 447 |. 01/25/2055 . |1.A ........
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CHASEFLEX TRUST SERIES 2006-2 CLASS A2B
.. 16165M-AD-0 [4.634% 09/25/36 .......cvvvvriiriirninniiiiiininnnns . 03/25/2025 . |Paydomn .....uuuviiiiiiiiiiniiiiinn feriineeeeeiiiees [ 2,486 [oereenne 2,317 e 1,967 |oeeeerennnns 1,962 |oeeeeiiiinnns (U P (52 (U P [ [V P 2,486 |....oovvnnnnnns (1 P [ PO [V 22 |. 09/25/2036 . |[1.A FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 |CLASS 1A4A  4.340% 10/25/35 ... ... |- 03/01/2025 . | Paydoun ... .een 3,056 2,840 ... .3,063 |.. . 10/25/2035 . |[1.A FN ...
CITIGROUP MORTGAGE LOAN TRUST St
.. 17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ....oevvvnrrinnnnn . 03/01/2025 . |Paydomn ....cevunreeiiiininiiiiiinnn Jeenneeeeiiiineees o 7,255 [l 7,967 |veeeeneennn 1,705 [eenennnnnnnns 8,402 |vveveeeeeennnn 0 v (1,147) | 0 e (1,147) | 0 e 7,285 [oveiiiiiinnnns (1 P [ PO [V 84 | 11/25/2035 . |[1.A FN ...
CITIGROUP MORTGAGE LOAN TRUST SERIES 2006-8
..17310C-AB-8 |CLASS A2 144A  0.000% 10/25/35 ................ . 01/29/2025 . | 1350_100_WRETOALIC ....cevvvnrvvee Jounnnnnreiinnnnnnes foreeneens 360,028 |.....cceevnnnnnnns [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN 0 |oeeens 360,028 |....... 360,028 |............. 3,032 |. 10/25/2035 . [5.B GI ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
..17323\1-AD-7 | CLASS B2 144A  4.500% 06/25/58 ................ . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 16,591 |.....ooeeees 16,591 |oooeeennnns 17,004 |ooeeennnns 16,982 |............... 0 s (391) |vevvviiinnns (U (391) |oevvvinnnns (U P 16,591 |oveeniiiinnnn (1 P [ PO [V 102 |. 06/25/2058 . |1.A ........
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 [4.550% 04/25/67 ......cevvnviiiinnnniiiiiinninns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 7441 ... 74,141 | 74,118 |oeeennnnnns 75,299 [ooviiiiiinnnns 0 fens (1,157) feuvnnninnnnnns (U . (1,157) [eeeiiiiinnnnns (U P T4 | (1 P [ PO [V 566 |. 04/25/2067 . |1.A FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2001-
..22540A-7C-6 |HE17 CLASS AIO  3.565% 01/25/32 .............. . 03/25/2025 . |Paydomn ....cvvunniiiiiiiiiiiiniiiinn Jenineeciiiies feeeeeiiiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 5 | 01/25/2032 . |2.A FE ....
FIRST NATIONWIDE TRUST SERIES 2001-4 CLASS
.. 22540W-EE-6 |4A2  3.515% 09/25/31 ....covvviiiiiiiiiiees . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [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  7.331% 10/25/35 ...oovvvenriiinnnnnns . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins ferieeeeeiiiees o 1,508 [ooiiiiinnins 1,603 [oooiiininnns 1,130 | 1,274 | (U P 319 | (U P 319 | [V P 1,508 | (1 P [ PO [V 27 | 10/25/2035 . |[1.A FM ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-4
.. 225458-PN-2 | CLASS 2A1  4.834% 06/25/35 .....cvvvvnnerinnnnn . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiinn foreneeereiiiees o 3,377 oo T T/ 2,359 [oooiiiiinnnns 2,071 | (U 1,306 [oooeiiiiinnnnns (U 1,306 [oooiiiiiinnnnns (U1 O 3,377 [t (1 P [ PO [V 27 | 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 . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U P 300 |oiiiiiiinnnns 489 |oveeiiiiiins 0 s () PO (U (489) |..oevvvnnnnnns [ (VN (1 P [ PO [V 121 |. 01/25/2036 . |5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-2
..225470-ZN-6 [CLASS DX  6.000% 03/25/36 ......evvvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U FO, 2,385 [ooiiiinnnnns 2,216 |ooeeeeeeens 0 fens (2,276) |.eeeeeeeeen (U . (2,276) |evveennnennn [ (VN (1 P [ PO [V 245 |. 03/25/2036 . 5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-6
.. 22942J-AU-7 [CLASS DX  6.500% 07/25/36 ....ovvvvvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U P TE T [C1e72 A, 0 s (7 PO (U (692) |.ovvvvvnnnnnns [ (VN (1 P [ PO [V 70 |. 07/25/2036 . |5.B GI ....
DEUTSCHE ALT A SECURITIES INC SERIES 2007-3
..25151K-AC-3 |CLASS 2A1  5.185% 10/25/47 ...ovvvvvvivvinnnnnns . 03/25/2025 . |Paydomn ...ccuvuniiiiiinininiiiiinn Jeneeeiiiieees foeneein 121,008 |........... 103,020 |oveeeennnnns 83,041 [............ 87,157 |oeeeiiiinnns [V PR 33,936 |...covvnnnnnnns (U PR 33,936 |...covvnnnnnnns (U R 121,003 |oveeiiiiinnnn (1 P [ PO [V 596 |. 10/25/2047 . |1.AFM ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 [RM2 CLASS A1A 144A  5.000% 07/25/54 ......... . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 55,290 |oeeeunnnnnn 55,200 [ooeeeenne 50,822 [...ccvvennns 50,857 |..ccvvvunnnnnns (U 4,433 [ooooiiiiinnnnns (U 4,433 [ooooiiiiinnnnns (U P 55,290 [..occevvnnnnnns (1 P [ PO [V 477 |. 07/25/2054 . |1.A FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024~
..26845E-AA-1 |RM3 CLASS A1A 144A  5.000% 12/25/54 ......... . 01/27/2025 . |Paydomn ...cevuunvviiiiiiiiieiiiiinn forininereiiineees [ 2,065 [oceeiienne 2,065 |iiieiennnns 1,938 |oeeiiinnnns 1,938 |oeeeiiiiinns (U P V7 (U P V7 (U1 O 2,065 [...ccovvnnnnnns (1 P [ PO [V 11| 12/25/2054 . |[1.A FE ...
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.346% 04/25/67 ................ . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 13,064 [o..oennee 13,054 |ooeeeennnns 12,999 |..........e. 13,229 [oeennnnnnnnne 0 s [RE)] (U V4] ) (U P 13,064 |oovviinins (1 P [ PO [V 94 . 04/25/2067 . |1.A ........
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.882% 04/25/50 ................ . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 14,083 |............ 14,083 |oeeeeennnns 13,826 |oveveennnnns 14,474 ... 0 s (392) |vvvvvvrnnnnnns (U (392) |oovvvvinnns (U P 14,083 |oeeniiiiinnnnn (1 P [ PO [V 95 |[. 04/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .....ovvvvvvvvnnnnnnns . 03/01/2025 . | Paydoun . 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 |A7 144A  3.500% 10/25/47 ....cccovvvvvnnnnnns . 03/01/2025 . | Paydoun . 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 |A13 144A  3.500% 03/25/48 ... . 03/01/2025 . | Paydown ... . 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE: S
..33851F-BQ-9 [B2 144A  4.906% 10/25/48 ......ccovvvvvvnnnnnnns . 03/01/2025 . | Paydoun . 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-AZ-8 |CLASS AX4 144  0.500% 08/25/51 .. . |- 03/01/2025 . | Paydown ... . 08/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 202
..33851G-BF-1 |CLASS AX17 14 0.150% 08/25/51 ................ . 03/01/2025 . | Paydoun . 08/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 .... . 03/01/2025 . | Paydown ... . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851H-AP-8 [A14 144A  3.500% 04/25/48 ........ccovvivinnnnns . 03/01/2025 . | Paydoun . 04/25/2048 . |1.A ........
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FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 |CLASS A3 144A  3.000% 03/25/50 .......eevvnnenn . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 17,768 |oeeeeennnnns 17,768 [oeeenennnnee 18,169 [o.eenneenee 18,212 |l 0 s (444) |vvvviiiinnnns (U (444) |.oovvninns (U P 17,768 [.ooeeeeennnnnns (1 P [ PO [V 74 | 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-AR-8 | CLASS A15 144  3.500% 10/25/49 .. ... |- 03/01/2025 . [Paydown ... . 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 20
..33852B-AJ-4 A9 144A  3.500% 12/25/49 ......covvvniviiiinnnnns . 03/01/2025 . | Paydoun . 12/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-8INV
.. 33852H-AQ-5 |CLASS AX1 144 0.511% 09/25/51 ................ . 01/01/2025 . |Paydonn ...ccvvennvveiiiiiiiiiiiiinn feniinneeeiiiines feeeeiiiiii [V (U F 91,186 |ooevvnnnnnns 91,747 |l [V R (91,747) |evvvviiinnnns (U - (91,747) [eeeeiiiinnnnns [ (VN (VN P [ PO [V F 1,528 |. 09/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-8INV
.. 33852H-AQ-5 |CLASS AX1 144 0.511% 09/25/51 ................ . 01/29/2025 . | 1350_100_WRETOALIC ....cevvvnvveee Jounnnrvrriinnninnnns forens 15,365,841 [.oooeviennnnnnnns (U F 14,600,322 |....... 14,690,160 |.......cevvnens (U 5,239 [oooiiiiiiinnnns (U 5,239 [oooiiiiiiinnnns (U - 14,695,399 |[.......oeennnns 0 |oeeens 670,442 |....... 670,442 |oooeennnnn 481,262 |. 09/25/2051 . |1.A FE ....
GCAT SERIES 2022-NQM2 CLASS A1 144A  4.210%
. 36169K-AA-4 [ 02/25/67 .ovvvniiiiiiiiiieeiiii e . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 17,807 |oveeeennnnns 17,807 [oeeenne 17,724 |eeeeenns 17,929 ... 0 s [QFX) 1 (U (123) | (U P 17,807 [oooeeiiinnnnnns (1 P [ PO [V 125 |. 02/25/2067 . |1.A ........
GSR MORTGAGE LOAN TRUST SERIES 2003-10 CLASS
..36228F-XX-9 [1A1  6.489% 10/25/33 ......oviiiiiinnniiiiiiiinnns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 23,144 |l 23,144 | 23,446 |............ 23,923 [oiiiiiinnnnns 0 s [ZL)) (U [V2£°) ) (U P 28,144 [t (1 P [ PO [V 138 |. 10/25/2033 . |[1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2003-13 CLASS
..36228F-YZ-3 | 1A2  6.323% 10/25/33 ...covvviniiiiiiiiieeee . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans L7 40 e 436 |.ooeiiiininns L7 I 0 e (73] R [ R (3] PP [ PR LV R, (1 P [ PO [V N 5 |. 10/25/2033 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2005-AR7 CLASS
..362341-XE-4 |5A1  4.757% 11/25/35 ..oovveniiiiiiiiiieieeina . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 9,305 [eiiiiinnne 3,312 [oeiiiiininns 2,839 [...occonnnnns 2,5% [ooooiiiiinnnns (U 6,709 [ooeiiiiinnnnns (U 6,709 [ooeiiiiiinnnns [V P 9,305 [ooeiiiiiinnnns (1 P [ PO [V 142 | 11/25/2035 . |[1.A FN ...
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
..36242D-7K-3 |8A1  4.934% 06/25/35 ....eevvvnniiiiiiiiiiieee . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan 393 | RIS O 390 |ooiiiiiiins 385 | [ PR A P [ PR A P [ PR 393 [t (1 P [ PO [V N 3 |. 06/25/2035 . |1.A FM ....
GSMPS MORTGAGE LOAN TRUST SERIES 2005-RP2
..36242D-T5-2 |CLASS 1AF 144A  4.784% 03/25/35 .............. . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 28,671 |............ 28,671 |oeeeennnnns 26,528 |......oennnn 7 (U 1,319 | (U 1,319 | (U P 28,671 |ooevvenes (1 P [ PO [V 245 . 03/25/2035 . [1.A FM ....
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 |CLASS A1 144A  4.000% 11/25/49 ................ . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,388 |oeeeennnns 1,388 |oeeeeennnns 1,442 | 1472 o 0 s (84) [cevvvnnninnnnns (U P (84) |evvenininnns [V P 1,388 [oeeieiiiinnnnn (1 P [ PO [V N 9 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AA-4 | CLASS A1 144A  3.500% 03/25/50 .......eevnnnnnn . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,076 |oeeeeennnnnns 1,076 [oooiieeennnns 1,115 | A7 [, 0 s [£553) 1 O (U P (95) |vvvenniniins [V P 1,076 [oeeieiinnnn (1 P [ PO [V N 7 | 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..36257Q-AQ-9 |CLASS B1 144A  3.983% 03/25/50 ........euunnnn. . 03/01/2025 . |Paydomn .....vuunviiiiiiiiiiiiiiinnn forieneeeriniineees [ 3,821 [eeiiiinne 3,821 | 3,998 [....ccevnnnns 3,97 |.eeeieeeen 0 s (145) |vevvvrrinnnns (U (145) |.ovvviinns (U1 O 3,821 [t (1 P [ PO [V 26 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AR-7 |CLASS B2 144A  3.983% 03/25/50 ................ . 03/01/2025 . |Paydomn ...cevuunvieiiiiiiniiiiiiinn ferieneeereiiieees [ 7,795 |oeeiiinnne 7,795 |eenns 8,118 [ 8,061 [.vvvuiinnnnns 0 s (266) [c0vvnnnnnnnnnne (U (266) [cenneeernnnnns (U1 O 7,795 [t (1 P [ PO [V 53 |. 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 | CLASS A1 144A  3.500% 05/25/50 ........euen.ee. . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 1,310 |oeeeenns 1,310 |oeeeinnns 1,384 | 1,396 [oovvevrennnnns 0 s (86) |.eeeeeeeeenns (U P [R:15) ) O (U1 O 1,310 [ (1 P [ PO [V N 8 | 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AH-2 | CLASS A8 144A  3.500% 05/25/50 .........ee...e. . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 5,240 [oeirinnn 5,240 |...........n. 5,377 |ovvevinnns 5,401 |l 0 s (160) [cvvvvvnnnnnnnns (U [ [CI0) ) PO (U1 O 5,240 |.ooevvvnnnnnnns (1 P [ PO [V 30 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 | CLASS A2 144A  3.000% 01/25/51 .............ee . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 16,397 [ooeeriine 15,397 |oeeennnnns 16,283 |oovveennnnns 16,417 [ovvniiinnnnnns 0 fens (1,020) fouvvvennnnnnnns (U . [ 1700 (U P 16,397 |oovviiines (1 P [ PO [V 99 |[. 01/25/2051 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ5
..36260D-AD-2 [CLASS A4  3.000% 03/27/51 ..eevvvnnvviiinnnnnnns . 03/01/2025 . |Paydomn ..cevvuniriiiinininiiiiinn fenneeeiiinnnees o 7,262 [ 7,262 | 7,565 | 7,604 [ 0 s (77 1 F (U (342) |.ovvviiins (U1 O 7,262 |ooeiiiinnnnnns (1 P [ PO [V 28 | 03/27/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ... . 03/01/2025 . |Paydomn ...ccvvunveriiiininiiiiiiinn Jenneeeiiinineees foenennn5,125 [ 05,1250 | 5,433 | 5,493 [l 0 s (368) [cevvvnnnnnnnnns (U (368) [cevereernnnnns (U1 O 5125 [t (1 P [ PO [V 30 |. 07/25/2050 . |1.A ........

GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2
.. 36262J-AU-9 | CLASS AX1 144A  0.554% 02/25/52 .
GS MORTGAGE BACKED SECURITIES SER 9

..36263C-AD-1 | CLASS A4 144A  2.500% 02/26/52 ................ . 03/0172025 . [Paydown ....cooviviiiiiiiiiiiiiieens Joeniieeeeeeniiies e 13,784 |.oeeeeiin. 13,784 |ociiieis 11,514 |l 11,564 | 0 foeeeens 2,221 [ 0 foreeeenns 2,221 [eeeiiiiinns 0 foreeianns 13,784 [oeeeeeiins (U IO 0 foreeeieiinnns (U PO 53 [. 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AY-5 | CLASS AX1 144A  0.277% 02/26/52 .

. 02/25/2052 . |1.A FE ...

. 03/01/2025 . |Paydown ...

. 02/26/2052 . |1.A FE ...

. 01/01/2025 . [ Paydown ...

...30,852 |....

.. (40,466) |...

GS MORTGAGE BACKED SECURITIES SERIES PJQ

..36263C-AY-5 | CLASS AX1 144A  0.277% 02/26/52 .............. . 01729/2025 . [ 1350_100_WRETOALIC .....covvurres Jovnrriniaeiiiiiens o 10,533,780 [..eeveeeiininnns 0 | 9,234,765 |........ 9,377,082 |..cuvveeennn 0 foueeees (7,816) [cuvereeennnns 0 fnns (7,816) [ouvereeennnns 0 foueeees 9,369,266 . 02/26/2052 . |1.A FE ...
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4

..36264R-Bli-4 | CLASS A34 144A  2.500% 09/25/52 . . 03/01/2025 . |Paydown ... ..4,174 ... 3,580 |iiienn. 3,502 1. L4174 ). . 09/25/2052 . [1.A ........
GS MORTGAGE BACKED SECURITIES SER

..362685-AC-3 |LTV2 CLASS A3 144A  4.000% 12/25/52 ......... . 03/01/2025 . [Paydown ....oovvvvvvieeiiiiiiiiiiens Joviiiiiiiiiiiiiies e 223,106 |...........223,105 |........... 214,739 |........... 214,802 [....ooeennnnns 0 foeeennn. 8,304 |...ooiininnns 0 feeennn. 8,304 |...oiiiiinnns 0 forreeennn. 223,105 . 12/25/2052 . [1.B ........
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GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 ................ . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 42,498 | 2,498 |............ 41,668 |..eevnnnnnn. 41,485 |....oovnnnnnnns (U 1,013 [ooeiiiiiiinnnns (U 1,013 [ooeiiiiiiinnnns (U P 42,498 |...ocovvnnnnnns (1 P [ PO [V 353 . 01/25/2054 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2025-PJ1
..36271D-AA-5 | CLASS A1 144A  6.000% 06/25/55 . . 03/01/2025 . | Paydown ... . 06/25/2055 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SEH PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 .......evvunnnn. . 03/01/2025 . | Paydoun . 08/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 |CLASS A16 144A  5.500% 05/25/83 .............. . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 55,240 |oeeeeunnnnn. 55,240 |............ 54,340 |............ 54,368 |.......ennnn (U P L-77250 PO (U P L7725 PO (U P 55,240 |..ooevvvnnnnnns (VN P [ PO [V 510 |. 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 |CLASS B1 144A  3.800% 11/25/57 .........cccoee . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 42,832 | 42,8382 | 42,657 |..ccevnnnnnn 7 (U P LT FO (U P LT F (U P 42,832 [ooviiiinnnnnns (1 P [ PO [V 319 |. 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .............. . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 52,380 |o.eeeienns 52,380 |....covvnnns 52,781 [.oovvennnnns 53,035 [ovvuiiiinnnnns 0 s (1) PO (U (G557 (U P 52,380 [....ccovnnnnnns (1 P [ PO [V 518 |. 06/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AG-4 |CLASS A21 144A  4.500% 02/25/59 .........ceuunn . 03/01/2025 . |Paydomn ....evuunviiriiiiininiiiinin ferineeeriiiiees [ 3,800 [coeiiinnn 3,890 | 3,728 |oeeeeinnnns 3,657 |eviiiiins (U P 283 | (U P 283 | (U1 O 3,800 [...covvnnnnnns (1 P [ PO [V 17 | 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AJ-8 |CLASS A22 144A  4.000% 02/25/59 ..........euun. . 03/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiinns forreneeereniieees o 3,800 [.coeieinnn 3,890 | 3,668 |....ounnnnnn 3,571 | (U P 319 | (U P 319 | [V P 3,800 [..ccovvnnnnnns (1 P [ PO [V 15 | 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418W-AQ-2 |CLASS A32 144A  4.000% 02/25/59 ...........uun. . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 3,384 [|eeiiiine 3,384 [.oocoennnns 3,091 |ooveeiins 2,966 |...oovnnnnnns (U P L3 1T FO (U P L3 1T FO [V P 3,384 [.ooiiiiiinnnns (1 P [ PO [V 13 | 02/25/2059 . |1.A ........
GREENPOINT MORTGAGE FUNDING TR SERIES 2006-
..39539G-AB-8 [OH1 CLASS A2 4.895% 01/25/37 .......ccvvunnnn. . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan 630 foeiiiiiiiiinnns 630 |..ocovnnnnnns L LIV 219 | (U P 351 s (U P 3BT | [ PR [V (1 P [ PO [V N 3 |. 01/25/2037 . |1.A FM ....
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2006-14
..41162N-AC-1 |CLASS 2A1A  4.731% 01/25/47 .covvveiiiiinnnnns . 03/19/2025 . |Paydomn ..ccvvvnniriiiiniiiiiiiiiins fenineeeeiiiiees feeeeeeeens 52,483 |oeennnn 52,483 |............ 45,945 |............ 47,216 |oovviiiinnnnnns (U 5,267 |evevrinnnns (U 5,267 |evevrnnnnns (U P 52,483 [..occovvnnnnnns (1 P 0 | [V (55) |. 01/25/2047 . |1.A FM ....
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-2
..41164L-AB-5 |CLASS 2A1A  4.756% 05/25/38 .......evvvvvvennnnn . 03/25/2025 . |Paydomn .....euunviiiiiiiiiiniiiiinn ferineeereiiieees [ 2,755 |oeeiiiinns 2,755 [ooiiiiiinnnns 2,433 [oooiiiinnnnns 2,502 [.cooiiiinnnnns (U P 7 R (U P 7 R [V P 2,755 [ (1 P [ PO [V 14 |. 05/25/2038 . |3.A FM ....
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 |CLASS A1A  4.810% 09/19/37 ...oovvvvvrnnnnns . 03/19/2025 . |Paydomn ...cevuuniiiiiinininiiiiins ferineeereiiinees [ Y T R A TN F 6,551 |oiieennnns 6,707 [ooeiriiinnnnns (U P A1 | (U P A1 | [V P 0 T PO (1 P [ PO [V 37 |. 09/19/2037 . |[1.A FM ....
IMPERIAL FUND LLC SERIES 2022-NaM3 CLASS A1
.. 45276K-AA-5 [ 144A  4.380% 05/25/67 ....ovvvvvvvvinnnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 15,133 [ooeeiine 15,133 |oeeeeennns 15,133 |oveennnnns 15,371 |l 0 s (238) |vevveernnnnns (U (238) |.eevvennnnnns (U P 15,133 |ovviiis (1 P [ PO [V 102 |. 05/25/2067 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV1
..46591D-AX-7 |CLASS B1 144A  4.933% 10/25/49 ................ . 03/05/2025 . | WACHOVIA .eevviiviiiiiiiiiiiniies Jonneeeciiiineees o 838,099 |.......... 860,519 |........... 838,938 |........... 840,493 |[......oevnnnnnn (U 3,704 | (U 3,704 | (U R 844,197 | [V (6,098)........ (6,008) [...vvvnnnnee 11,203 |. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV1
..46591D-AX-7 |CLASS B1 144A  4.933% 10/25/49 ................ . 03/01/2025 . |Paydomn ...cevuunieriiiiinieiiiiinn fereeeriiiiees [ 6,986 |.........ee.. 6,986 |....cccenn. 6,811 [ 6,823 |iiiiiinnns (U P LK I O (U P K I O (U1 O 6,986 |.euiiiiinnnnn (1 P [ PO [V 57 | 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS
. 46591F-AZ-7 |B2 144A  4.459% 11/25/49 .......covvvnniriiinnnn . 03/01/2025 . |Paydomn ...cevuunvieiiiiiiniiiiiiinn ferieneeereiiieees [ 7,004 ..o 7,004 | 7,523 [ooeiiiinnnnns 7,439 [ 0 s (345) |vvvveniinnns (U (345) |.ovvvviinns (U1 O 7,004 [.oooiiininnnns (1 P [ PO [V 53 |[. 11/25/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-CL1
..46591H-AA-8 [CLASS M1 5.785% 04/25/47 .....ovvvvvvvvvnnnnnns . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 13,122 [oeeeiene 13,122 | 13,122 | 13,053 |ovveeiiiiienns [ R (SIS [ PO (SIS (U P 18,122 | (1 P [ PO [V 100 . 04/25/2047 . [1.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS
.. 46591K-AC-7 |A3 144A  3.500% 03/25/50 ....evvvvnvvvivnnnnnnns . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 11,664 |............ 11,664 |............ 12,335 [oooiiiennnns 12,634 |............... 0 s (7000 (U [ES7(0) ) PR (U P 11,664 |ooeeneeinnnnn (1 P [ PO [V 68 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BQ-3 |CLASS B1 144A  4.355% 05/25/50 ................ . 03/01/2025 . |Paydonn ...cceuunvieiiiininniniiiinnn fovrenneeeiiiineees oo 8,895 L 08,896 | 8,346 | 8,427 [0 [ 468 |ovvnniieinns (U P 468 . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV1
..46591N-BH-9 | CLASS A15 144  3.500% 06/25/50 .. . 03/01/2025 . | Paydown ... .. (321) ). . (327)]... . 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-
.. 46592A-AE-4 [A3X 144A  0.500% 08/25/50 .....coeevvvvvnnnnnnns . 03/01/2025 . |Paydonn ...ccevunveiiiininiiniiiinn Jeineneneiniinnnes feoneneiiiienn 00 [ 00 [ 11,991 015,133 [0 e (15,133) |-oeeeeeeeens (U - (15,133) . 08/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-BH-6 |A15 144A  3.500% 08/25/50 . . 03/01/2025 . | Paydown ... .. (556) | .. (556) |... . 08/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
.. 46592K-BS-0 [AX4 144A  0.300% 07/25/51 ....oevvvvvinnnnnnnnns . 03/01/2025 . |Paydoun ....cuvunvieiiiiniiiniiiinnn foveinneeeeiiinneees [0 L 00 e 8,697 [ 9,120 [0 [ (9,120) |.eeeeeeeeens (U . (9,120) . 07/25/2051 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-5 CLASS
..46592L-BL-3 [AX1 144A  0.336% 08/25/51 . . 03/01/2025 . |Paydonn ...ccevunvviiiiinniniiiiinn Jeeineeeeiininnees fooneeeiiiienn 00 [ 00 [ 19,328 019,048 [0 e (19,948) |. .. (19,948) |... . 08/25/2051 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERI
.. 465921I-AC-0 [A3 144A  2.500% 02/25/52 .....ccevvvniiiiinnnnns . 03/01/2025 . |Paydomn ...ceeveniiiiiiiiiiiiiiiiiins Jovinnnniiiiinnees foeneeeenns 24,725 oot 24,725 |............ 19,587 |ovveennnnns 19,609 |..eveiiiinns (U 5,116 |ooiiiiinnnnns [U 5,116 |ooooiiiiinnnnns [V 24,725 [.ooiiiiinnnnnns 0 | (U [ 106 |. 02/25/2052 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cevvvvnvviinnnnn . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 12,362 [ooeeieenne 12,362 |oveeennnnnns 10,338 |oveveennnnns 10,301 [oeiiiiinnnnns (U 2,061 [oeeiiiiiinnnns (U 2,061 [ooeiiiiinnnnns (U P 12,362 |evvvninenns (1 P [ PO [V 53 |[. 02/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
..46592X-BP-8 |A15 144A  2.500% 04/25/52 ... . 03/01/2025 . |Paydonn ....cevunviriiiininniiiiiinnn fevnenneneeeininnees foeeeee 11,506 [ 11,605 i 9,637 | 90599 [0 e 1,906 |. ...1,906 |... . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI S
..466247-LP-6 |3A1  5.682% 02/25/35 .....ovvvniiiiiiiiiiees . 03/01/2025 . |Paydomn ....cevunvvriiinnnnniniiinnnn foveeneeeeiiiinneees [ 4,833 [ 4,833 05,062 [t 5,208 [0 [ (375) |vevvvrrnnnnnns (U (375) . 02/25/2035 . |[1.A FN ...
JP MORGAN ALTERNATIVE LOAN TRU SERIES 2005-A2
..46627M-BY-2 | CLASS 4A1  5.285% 01/25/36 .....evvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 16,661 |ooeeeennnnns 16,661 |............ 11,208 |..........ee 12,625 [oooiiiiiinnnnns (U 4136 |oviiiiinnns (U 4,136 |oieiiiinnns (U P 16,661 [..oocevvnnnnnns (VN P [ PO [V 107 . 01/25/2036 . [5.C FM ....
JP MORGAN MORTGAGE TRUST SERIES 2014-1VR3
..46643B-All-1 |CLASS B1 144A  6.448% 09/25/44 ................ . 01/01/2025 . |Paydomn .ocevvveniriiiiiiiiiiiiiinn feeninneeeiiiiees feeeeeeeens 34,054 |...oennnnnn 34,054 |............ 33,563 [.oeeeenes 34,745 [oviinninnnn, 0 s ({20 (U [(CIC2 D ) PO (U P 34,054 [...ccovvnnnnnns (1 P [ PO [V 183 |. 09/25/2044 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 [ 1A5 144A  3.390% 10/25/46 ......ovvvnvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 11,636 |[......oeeees 11,636 [ooeeneee 1,707 [oeerenne 1,707 [oneniinnnnnnns 0 s [0 R (U P [0} (U P 11,636 |ooveniiiinnnn (1 P [ PO [V 51 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 [ 1A7 144A  3.500% 08/25/47 .....coeevvvvvnnnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiiiiiiiinns fereneeeeeiiiees o 7,658 [ooooiiinnnnns 7,658 |iiiiinns 7,002 |oeeiiiins 6,938 |.ccovinnnns (U P T2 | (U P 22V P (U1 O 7,658 |oeeiiiiiinnnn (1 P [ PO [V 42 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 | A8 144A  3.447% 01/25/47 ..oovvevrvvviinnnnnnnns . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn fereeeereiiiees o 6,336 [.coeeeennn 6,336 |.eeernnins 6,320 |oeirinnnnns 6,314 | [ O 22 [ R 2 | [V P 6,336 [...ccvvnnnnns (1 P [ PO [V 34 [. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
.. 46648H-AG-8 |A7 144A  3.500% 05/25/47 .....eevvvvvivnnnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 16,841 |............ 16,841 [o..eeeeeeeee 16,707 |oeeenne 16,651 [oooiiiiinnnnns (U P 101 [ (U P 101 [ (U P 16,841 |oeeeiiiinnnnn (1 P [ PO [V 107 . 05/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.647% 05/25/47 ...covvvvvviinnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 11,450 |...oooeeeees 11,450 |ooeveennnnns 11,410 |o.oeeeeeeeee AT [ [ O 39 | [ R 39 | (U P 11,450 |oeeiiiiinnnn (1 P [ PO [V 74 | 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 .........covvvunrrens . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn fereeeereniieees o 6,904 [............ 6,904 |..cooeiins 6,843 |eevninnnnns 6,811 [ooeiiiiininnns [ O S [ R S (U1 O 6,904 |.......oeennnns (1 P [ PO [V 36 |. 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 |A7 144A  3.500% 11/25/48 .......covvvvnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,750 |oeeeinnns 1,750 |oveeeennnns 1,746 |oeeennne 1,743 | [ PR A P [ PR A P [V P 1,750 [oeeeiiiiinnnnn (1 P [ PO [V 10 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-A0-7 |AX1 144A  0.371% 11/25/48 .....covvvenrrirnnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U FO, 1,506 |oeeeiiinnns 2,166 |....oooeeennn 0 fens (2,166) [cvvvvernnnnnnns (U . (2,166) [...eeevrnnnnns [ (VN (1 P [ PO [V 136 | 11/25/2048 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .......ccevvvvvvnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 36,077 [ 36,077 |oeernnnnnns 34,842 |............ 34,105 |.oooiiiiinnnnns (U 1,972 | (U 1,972 | (U P 36,077 |oeevvennneeens (1 P [ PO [V 185 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AC-2 |A3 144A  4.000% 05/25/49 .......ovvvvvrnnnnnnns . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 1,611 | 1,611 [oonnins L) A 1,621 [oveeeiiinnns 0 s (10) oo (U P [ (0] (U1 O 1,611 [ (1 P [ PO [V N 8 | 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-8 CLASS
..46650M-BG-1 B2 144A  4.033% 01/25/49 ......covvvvnviviinnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 11,639 [.ooceeenens 11,630 |ooveeennnns 12,214 o 12,09 |............... 0 s (460) [..vvvvnnnnnnns (U [ICI0) N PO (U P 11,639 |oeeiiiiinnnnn (1 P [ PO [V 85 | 01/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AC-6 |A3 144A  3.984% 08/25/49 .......cevvvviviinnnnns . 03/01/2025 . | Paydoun . 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AX-0 [B1 144A  4.432% 08/25/49 ......covvvvvvivvinnnnns . 03/01/2025 . | Paydoun . 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 | CLASS B1 144A  4.706% 12/25/49 ................ . 03/01/2025 . | Paydoun . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 |CLASS B2 144A  4.706% 12/25/49 ................ . 03/01/2025 . | Paydoun . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLAS!
..46651B-AC-4 [A3 144A  3.500% 12/25/49 .... ... |- 03/01/2025 . | Paydown ... . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651B-AR-1 [A15 144A  3.500% 12/25/49 ......covvvnvvvinnnnn . 03/01/2025 . | Paydoun . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AC-0 |CLASS A3 144A  3.500% 02/25/50 .. . |- 03/01/2025 . | Paydoun ... . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651D-AR-7 | CLASS A15144A  3.500% 02/25/50 .........eunn... . 03/01/2025 . | Paydoun . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AZ-9 |CLASS B1A 144  3.212% 02/25/50 .. . |- 03/01/2025 . | Paydoun ... . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651F-AS-0 |CLASS B2 144A  4.953% 10/25/49 ................ . 03/01/2025 . | Paydoun . 10/25/2049 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AC-3 |A3 144A  3.457% 02/25/50 .......cevvnvviviinnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 12,192 [ooeeiniee 12,192 |oeens 12,720 |oeeennnnnns 12,843 |l 0 s (72 1 PO (U [(C579 ) (U P 12,192 | (1 P [ PO [V 57 | 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-AC-1 | CLASS A3 144A  3.500% 03/25/50 .. . |- 03/01/2025 . | Paydoun ... . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651H-BQ-9 |CLASS B1 144A  4.350% 03/25/50 ........euunn.n. . 03/01/2025 . | Paydoun . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BT-3 |CLASS B2 144A  4.350% 03/25/50 ................ . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 18,070 |ooeveennnnns 18,070 [oeeeenneene 19,188 [oeennnnenne 19,178 [ovviiiiinnnnns 0 fens (1,108) fouvvvvvnnnnnnns (U . (1,108) [oueneevinnnnns (U P 18,070 [.ooovvvvnnnnnns (VN P [ PO [V 157 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-AJ-1 | A5 144A  3.500% 06/25/50 ....evvnvvvvivnnnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 24,513 | 24,513 [ 25,636 |.......eenn. 25,897 |oeeeiiieiens 0 fens (1,384) |.ooeeeeeees (U . (1,384) |eevennne (U P 24,513 [oooiiiiiiinnnns (1 P [ PO [V 143 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 [B1 144A  3.815% 06/25/50 ......ovvvvvvnnnnnnnnns . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiins forineeereniiees o 8,500 [.oiiiirnnnns 8,500 |.ieevuunnns 8,590 |ievinnnns 8,563 |.............. 0 s (63) [cevvvrnnnnnnnn (U P [(C) ) PO (U1 O 8,500 |oeueuiiiiinnnn (1 P [ PO [V 54 . 06/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 | A5 144A  3.500% 05/25/50 ....cevvvnvvvivnnnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiiiiiiiinns fereneeeeeiiiees o 7,976 [oooeveinnnnns 7,976 |oeeeennnnnns 8,137 | 8,193 |l 0 s (217) [ernnnniinnnnne (U V210 ) A (U1 O 7,976 |oeiieiiinnnn (1 P [ PO [V 48 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 |A3 144A  3.000% 03/25/51 ...ovvvvvviviinnnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 16,763 |.....oeenens 16,763 |............ 17,564 |ooeveennnnns 17,637 [ovveiiinnnnns 0 s (874) [cevvnnnnnnnnnnn (U (874) [ceveieiinnnnns (U P 16,763 |ovveneeiinnnn (1 P [ PO [V 84 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-BI-9 [A15 144A  3.000% 03/25/51 ...ovvvvvvviivnnnnnnns . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiiieiiiiien fereneeeeeniiees [ 6,286 [......oeennn 6,286 |....ounnnnnn 6,505 |iieeeinnnnns 6,533 [..ccoiinnnnnnns 0 s (270 1 P (U (270 [V P 6,286 |ueuiiiiinnnn (1 P [ PO [V 31 | 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-CC-2 [AX4 144A  0.400% 03/25/51 ..oovvvvnvvvinnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U FO, 2,046 |oeovennnnnns 2,468 |............... 0 fens (2,468) |....ceeeennn (U . (2,468) |..cvvvnnannnn [ (VN (1 P [ PO [V 115 |. 03/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-5 CLASS
..46653J-BM-2 [A15 144A  3.000% 12/25/50 .....evvvvvvvnnnnnnns . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 5,205 |.vieeins 5,205 [oiiiiinnnns 5,646 |...oouunnnnn. 5718 |l 0 s (75 1 (U (423) |.oovviinnns (U1 O 5,295 [ociiiiiiinnnnn (1 P [ PO [V 22 |. 12/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV2
..46653L-BT-2 |CLASS A15 144  3.000% 11/25/50 .......evvneeeee . 03/01/2025 . |Paydomn ....evuunviiiiiiiiiiiiiiinns ferrineeereiiieees [ 4,838 [.coeeeene 4,838 |.ieenns 5,180 |oeevennnnnns 5,588 |...ooeeeeins 0 s (750) [evvvvennnnnnnne (U (750) [ounneevinnnnns [V P 4,838 [...ccovvnnnnnns (1 P [ PO [V 15 | 11/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLASS
..46653P-BQ-9 [AX1 144A  0.133% 10/25/51 ...eevvvivvinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U F 16,283 |oovveennnnns 16,294 |............... [V R (16,204) |....coeeennns (U - (16,294) |..covvvnnnnnnns [ (VN (1 P [ PO [V 538 |. 10/25/2051 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 ......evvnnvvvvinnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 16,101 |ooeeeennnnns 16,101 [o....eeee 13,487 |oevennnnnns 13,460 |oevveenninnnnns (U 2,641 | (U 2,641 | (U P 16,101 [oooeeiinnnnnnns (1 P [ PO [V 78 | 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 |A3 144A  2.500% 08/25/52 ....cvvvvnvvvirnnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 18,811 |oeeeens 18,811 [oeeiene 17,433 |oeeeennns 17,375 | (U 1,436 |oeeeeeinnnnns (U 1,436 |oeeeeeinnnnns (U P 18,811 [t (1 P [ PO [V 84 |. 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AB-9 |CLASS A2 144A  2.774% 05/25/52 .......couuunn.. . 03/01/2025 . | Paydoun . 05/25/2052 . |1.E ........
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AD-5 |CLASS AX1 144  0.430% 05/25/52 .......eeunnnnn. . 03/01/2025 . | Paydoun . 05/25/2052 . |1.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 A2 144A  3.500% 10/25/52 ....covvvnviirnnnnnnns . 03/01/2025 . | Paydoun . 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 |A3 144A  3.000% 10/25/52 ......eovvvvivnnnnnnnns . 03/01/2025 . | Paydoun . 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-6 CLASS
..46655K-AD-8 |A3 144A  3.000% 11/25/52 ....evvvvvvvivnnnnnnnns . 03/01/2025 . | Paydoun L 11/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 [A2 144A  5.500% 07/25/53 .... . 03/01/2025 . | Paydown ... . 07/25/2083 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 .....cevvvniivirnnnnns . 03/01/2025 . | Paydoun . 10/25/2063 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-10 CLASS
..46658L-AV-3 | A9A 144A  5.500% 03/25/55 ... . 03/01/2025 . | Paydown ... . 03/25/2085 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI S
..46658L-BL-4 [B1 144A  6.998% 03/25/55 .....ovvvvviinvnnnnnns . 03/01/2025 . | Paydoun . 03/25/2085 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024 CCM1
..46658N-All-7 | CLASS A9A 144  5.500% 04/25/55 . |- 03/01/2025 . | Paydoun ... . 04/25/2085 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024
..46658N-All-7 [ CLASS A9A 144  5.500% 04/25/55 ........ceuunnn. . 01/01/2025 . |Paydomn ...cevvenniiiiiiiniiniiiiiins i foeneenees 14,903 |............ 14,908 |.oeenns 14,545 |............ 14,643 |...ooovinnnnnns [ U 360 ueeiiiiiinns [ U 360 ueeiiiiiinns [V 14,903 |..ovvennnnns 0 | (U [ o 68 |. 04/25/2055 . |1.B FE ....
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JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AC-2 A3 144A  6.000% 11/25/54 .....cevvvvvvnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 20,690 f............ 20,690 |............ 20,599 | 20,508 |........eennnnn (U P 181 [ (U P 181 [ (U P 20,690 |eeevuininnns (1 P [ PO [V 197 | 11/25/2064 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AD-0 |A4 144A  6.000% 11/25/54 .... . 03/01/2025 . | Paydown ... . 11/25/2054 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46658R-AP-3 [A11 144A  5.500% 11/25/54 ......ovvvvvviinnnnnns . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 41,379 | 41,379 [ 41,379 [ 41,316 |oooviieinnnnnns [ R [ [ PO [ (U P 41,379 [t (1 P [ PO [V 376 |. 11/25/2054 . |1.A ........
LEHVAN MORTGAGE TRUST SERIES 2007-1 CLASS 2A2
.. 52521F-AE-7 [2.196% 02/25/37 ..oovvvvvniiiiiiiiieieiiinie . 03/25/2025 . |Paydomn ....cevunniiiiiiiiiiiiniiiinn fenneeeeiiies feeeiiii [V [ L7 P 255 |l 0 s (285) |vvveerinnnnns (U (4557 [ (VN (VN P [ PO [V 22 . 02/25/2037 . [5.B GI ....
LEHVAN MORTGAGE TRUST SERIES 2007-5 CLASS 2A2
..52521R-AR-2 2.235% 06/25/37 .....cevvveniiiiiiiiininiiiiiins . 01/29/2025 . | 1350_100_WRETOALIC ....cevvvnnvvee Jounnnnrrrinnninnnes forneneens 874,407 |ooeiiviiiinnnnnns [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN 0 |oeeens 874,407 |....... 874,407 |.oevvennnnnn 8,549 |. 06/25/2037 . [6. FE .....
LEHVAN XS TRUST SERIES 2007-7N CLASS 1A1A
..52524G-AA-0 [4.874% 06/25/47 ..oovvvnniiiiiiiiiiiieiiiiieeeees . 03/25/2025 . |Paydomn ...ccuvuniiiiiinininiiiiinn Jeneeeiiiieees foeneein 171,79 |.......... 171,784 |oeeeeeneens 154,106 |........... 129,214 | (U PR 42,581 | (U PR 42,581 | (U R 171,794 o (1 P [ PO [V F 1,000 |. 06/25/2047 . |[1.AFM ....
MASTR ASSET SECURITIZATION TRU SERIES 2003-12
..55265K-3T-4 [CLASS 3A7  5.250% 12/25/33 ....evvvvvivvnnnnnnns . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 1,693 [ooiiiiennnns 1,693 |oeeenenns 1,754 | 1,733 [oeeiiiiiiinns 0 s (40) [ovvvvvnnnnnnnns (U P (40) |evvennenns (U1 O 1,693 |oovvviiens (1 P [ PO [V 15 | 12/25/2033 . |[1.A FM ...
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 [4.000% 05/25/67 ...evvvviiviinnnniiiiiiinieieeenns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 11,673 [.oooeeennens 11,673 [oeeenne 1,419 | 11,626 [ooeeiiiinnnnns [ PR LY P [ PR LY R (U P 11,673 | (1 P [ PO [V 88 |. 05/25/2067 . |1.A ........
MASTR ALTERNATIVE LOANS TRUST SERIES 2005-1
..576434-D8-4 |CLASS 2A1  6.000% 02/25/35 .......evvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvuniiiiiininiiiiiinnn fonneeeeniiees [ KL PO 36 | LT/ FO F 7 IO 0 e ()] R [ R [ PO [ L (1 P [ PO [V N 0 |. 02/25/2035 . |1.A FN ....
MELLO MORTGAGE CAPITAL ACCEPTA SERIES 2021-
..585495-CA-0 [MTG1 CLASS AX1 144  0.147% 04/25/51 ......... . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U F 16,862 |............ 17,671 [oiniiinnnnns [V R (17,671) [cevvnnnnnnnnns (U - (17,671) [ [ (VN (1 P [ PO [V 604 |. 04/25/2051 . |1.A FE ....
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018-
..585499-AJ-5 |MTG2 CLASS A9 144  4.362% 10/25/48 ........... . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 4,491 oo 4,401 [.ooeeeins 4,529 |..ooovinnnnns 4,515 [, 0 s (23 O (U P [ F (U1 O 4,491 [t (1 P [ PO [V 32 . 10/25/2048 . [1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 2003-H
..589929-6M-5 [CLASS A1 5.073% 01/25/29 .....cvvvnniviinnnnns . 03/25/2025 . |Paydonn ...ccovuuniiiiiiiiiiiiiiiiins feerineeeeiiies feeeeeeeiinans 912 | 912 | 912 | 899 | [ O LT PO [ R LT PO [ PR 912 [t (1 P [ PO [V N 6 |. 01/25/2029 . |5.B FM ....
MLCC MORGAGE INVESTORS INC SERIES 2004-C
..50020U-DN-2 [CLASS A1 5.408% 07/25/29 ......evvvnvvvvinnnnns . 03/25/2025 . |Paydonn ...ccevueniriiiiiiiiiiniiiins feenineeeeiiiies feeeeeeeiinan 299 | 209 [oiiiiiiiiiinnns 286 |..ooeiennnnnns T [ O X T F [ R X F [ PR 299 [t (1 P [ PO [V N 3 |. 07/25/2029 . |1.A FM ....
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..59980C-AF-0 M2 144A  3.250% 01/25/61 ...ovvvvvrviiinnnnnnnns . 03/12/2025 . | CITIGROUP GLOBAL MARKETS ....... |oceeererrevvrunnnes foones 1,194,841 |........ 1,261,015 |........ 1,239,951 |........ 1,249,433 |...ooovvnnnnnns (U P TAT e (U P TAT e (U . 1,250,180 |..coeeeeennnns 0 f...... (55,338) |....... (55,338) ... 11,612 . 01/25/2061 . [1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..59980C-AF-0 M2 144A  3.250% 01/25/61 ...ovvvvvrviiinnnnnnnns . 02/01/2025 . |Paydonn ...ccvvueneiiiiiiiiiiiiiiiinn ferineeeeiiies feeeeeeiiian 882 [ooeiiiiiiiiinnns 882 |..ocovviinnns 867 |oveeniiiiiinnnns 874 | [ PR - P [ PR - PO [ PR 882 |iviiiiiieees (1 P [ PO [V N 4 {.01/25/2061 . |1.A ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 50,245 |oeeeennnnns 50,245 |............ 45,613 |........eent 45,469 |........ceenenn (U 4,776 [ooeeeiiiinnnnns (U 4,776 [ooeeeiiiinnnnns (U P 50,245 [.oooiivinnnnnns (1 P [ PO [V 265 |. 03/25/2052 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..64830B-AZ-0 |CLASS B2 144A  4.000% 08/27/57 ......eeevvennen . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 10,475 |.....ooeeees 10,475 |ooeeennnnns 10,084 |............ 10,218 [ooeiiiiinnnnns (U P [T/ R (U P 57 | (U P 10,475 |oeiiiiinnnnn (1 P [ PO [V 71 | 08/27/2057 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [NQM3 CLASS A1 144A  3.900% 04/25/62 ......... . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 20,015 ... 20,015 |......oeeees 19,739 |oveeinnns 19,865 |.vvvvenniiinns (U P 150 [oooeiiiiininnns (U P 150 [oooieiiiininnns (U P 20,015 |oeeeiis (1 P [ PO [V 134 |. 04/25/2062 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-1NV1
..67098A-AC-3 |CLASS A3 144A  4.500% 11/25/48 ................ . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 14,398 |............ 14,398 |ooeeeennnns 14,980 |ooevvennnnns 15,377 |ooeeeeeeies 0 s (979) |vvvvvviinnnns (U (979) |+ ovvvvnnnns (U P 14,398 |..covvennns (1 P [ PO [V 144 . 11/25/2048 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 [CLASS [A9 14  3.500% 10/25/59 .......cvvvunnnns . 03/01/2025 . | Paydoun . 10/25/20589 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP3
..67113A-BH-2 |CLASS B1A 144  6.403% 10/25/59 .. . |- 03/01/2025 . | Paydown ... . 10/25/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-
..67113C-AE-6 |CLASS A5 144A  3.500% 12/25/49 ................ . 03/01/2025 . | Paydoun . 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 .. . |- 03/01/2025 . | Paydown ... . 06/25/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20:
..67115D-AA-0 |CLASS A1 144A  1.957% 10/25/61 ................ . 03/01/2025 . | Paydoun . 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 .... . 03/01/2025 . | Paydown ... . 01/25/2083 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERI S
..67116W-AP-4 [A14 144A  2.500% 02/25/52 .....ccevvviiiinnnnns . 03/01/2025 . | Paydoun . 02/25/2052 . |1.A ........
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ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 | CLASS A1 144A  4.000% 10/25/52 ................ . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 60,374 |............ 60,374 |............ 54,337 |oeeriiinnn 54,546 |....coevinnnnnn (U 5,829 | (U 5,829 | (U P 60,374 |oevvnies (1 P [ PO [V 331 |. 10/26/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 |CLASS 1A3 144  4.000% 01/25/59 .. . |- 03/01/2025 . | Paydown ... .. (174) ). L (174) ) . 01/25/2089 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 20:
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ...oevvvvrvvinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 26,879 [............ 26,879 |......oeeenn 24,644 |............ 24,662 |.....oevnnnnnnn (U 2,217 v (U 2,217 v (U P 26,879 |eevveneeenns (1 P [ PO [V 204 |. 11/25/2052 . |1.A ........
OCEANVIEW MORTGAGE TRUST SERIES 2022-6 CLASS
..B7647F-AA-2 | A1 144A  3.500% 05/25/52 ......evvvvvvivvnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 63,125 |..ceeenns 63,125 |...ccovnnens 60,087 |oeevvunnnnne 60,102 |oevveninenns (U 3,023 |oiiiiiins (U 3,023 |oiiiiiins (U P 63,125 [...ccevvnnnnnns (VN P [ PO [V 386 |. 05/25/2052 . |1.A ........
PHH ALTERNATIVE MORTGAGE TRUST SERIES 2007-2
..69337H-AT-8 |CLASS 2P0  0.000% 05/25/37 ....oevvvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ceevueniiiiiiiniiiniiiins ferineeeeiiies feeeeeeeiinan 167 |ooeeiiiiins 167 [ LT/ FO (N P [ PR [ P [ PO [ [ PR (72 PN (1 P [ PO [V N 0 | 05/25/2037 . |1.AFN ....
PNC MORTGAGE SECURITIES CORP SERIES 1999-10
..69348R-TC-0 |CLASS DB1  7.447% 11/25/29 .....cevvvivinnnnnns . 03/03/2025 . |Paydomn ...cevvuenieiiiiiniiieniiinn feerineeeiiiiiees feeeneeeeiinnns 180 [oooivveeennns 3,781 | 3,649 |............. 3,657 |ooeeiiiiins 0 fens (K720 (U . (3,477) |veveeeeannns [ PR 180 |ovveneiiinnnnn (1 P [ PO [V N 7| 11/25/2029 . |5.A FM ...
PSMC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 [3.000% 11/25/50 ...eevvriiviiiniiiiiiiiiiieeeens . 03/01/2025 . |Paydomn ....evuunieriiiiininiiiinns foreneeeeeiiiees o 4,070 [ooriiiinnnnns 4,070 |oeeeinnnnnns 4,218 | 4,240 [oennnnnnnnnns 0 s [RLCI) N (U [ LCIC) N PO (U1 O 4,070 |oerieiinnnnn (1 P [ PO [V 15 | 11/25/2050 . |1.A ........
PSMC 2020 1 TRUST SERIES 2020-1 CLASS A1 144A
..693684-AA-0 [3.500% 01/25/50 ..eevvvnniiiiiiiiiiiiiiiiiieeees . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 12,418 |............ 12,418 |ooeeeennnns 12,922 [..ooeveenens 13,228 |l 0 s (810) [cvvvvvnnnnnnnns (U (£ (0) ) PO (U P 12,418 | (1 P [ PO [V 86 |. 01/25/2050 . |1.A ........
PSMC 2019 2 TRUST SERIES 2019-2 CLASS A1 144A
..69374X-AA-8 |3.500% 10/25/49 .....ovvvnniiiiiiiiiiiiiiiiis . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiieiiiinns ferineeereiiiees o 4,028 |..ccoeenne 4,028 |oeeeeinnnnns 4,068 |....ovunnnnns 4,045 [oennnnnnnnnns 0 s [0 T (U P [0 ) . [V P 4,028 |...ccovvnnnnnns (1 P [ PO [V 13 . 10/25/2049 . |1.A ........
PSMC 2019 2 TRUST SERIES 2019-2 CLASS AX1
..69374X-BC-3 [ 144A  0.184% 10/25/49 .....oevviviiinnnnninnnnns . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U FO, 2,422 |oooiiiinnnnns 2,455 [ [V R (2557 R [V A [5) 1 [ (VN (1 P [ PO [V 80 |. 10/25/2049 . |1.A FE ....
PSNMC 2018 1 TRUST SERIES 2019-3 CLASS A12
..69375B-AM-9 [ 144A  3.500% 11/25/49 ....oovvvvriiriinnnnnnes . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn foriineeereniiees [ 2,628 |.coooeenne 2,628 |nnns 2,644 |............. AR 0 e [£5)] R [ R (551 PO (U1 O 2,628 |...ccovvnnnnnns (1 P [ PO [V 15 | 11/25/2049 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 ....cevvvneiieiiiiiineeeiiinines . 03/01/2025 . |Paydomn ...ccvuuniiiiiiiininiiiiinn Jenneeeiiiineees foeeeeein 147,396 |........... 147,396 |........... 147,393 |..oooneeens 148,937 |...ooeeeees 0 fens (1,541) | (U . (1,541) |veeenine (U 147,396 |oveeniiiinnnnn (1 P [ PO [V F 1,448 |. 08/25/2057 . |1.A ........
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .......eevnnnnnn . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,990 [ooiiiiinnnns 1,990 | 2,078 |ooeevennnnnns 2,089 ...l 0 s (99) [ervvvvnnnnnnnns (U P (99) |vvveninnnns [V P 1,990 |oovviinnnns (1 P [ PO [V 10 | 02/25/2050 . |1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 |QS14 CLASS A5 17.650% 11/25/36 .......envnnneen . 03/25/2025 . |Paydomn .....vuunvieiiiiiiiiniiiiins fereneeereiiiees [ 1,605 |oeeveeennnns 3,817 | 2,945 [..ooiiinnnnns 3,603 |l [V R (1,99) |.oooeeeeeens [V A (1,999) |evveeninnnns (U1 O 1,605 [oeeiiiiinnnnn (1 P [ PO [V 109 |. 11/25/2036 . |3.B FM ....
RCKT MORTGAGE TRUST SERIES 2019-1 CLASS A1
.. 749357-AA-7 | 144A  3.500% 09/25/49 ......cevvvvriiiinnnnnnnns . 03/01/2025 . |Paydomn ....evuunvieiiiiiiniiiiiiinn ferieneeereniieees [ 4,218 |oeeiiiinne 4,218 | 4,413 [ 4,491 [, 0 s (274) |vevvviiinanns (U (L)) . (U1 O 4,218 [t (1 P [ PO [V 25 [. 09/25/2049 . [1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ................ . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 16,128 |............ 16,128 |............ 16,492 |ooeveennnnns 16,634 |............... 0 s (506) [vvvvvvnnnnnnne (U [RS101C) N PO (U P 16,128 |oveeeiiiinnnnn (1 P [ PO [V 56 |. 02/25/2050 . |1.A ........
RCKT MORTGAGE TRUST SERIES 2022-3 CLASS A1
.. T4938X-CA-5 [144A  3.000% 05/25/52 .....cvvvvvvrivnnnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 53,212 |oeeens 53,212 [oeeeiiinne 48,373 |..oovvvnnnns 48,532 [ooeiiiiinnnnns (U 4,681 [ooeiiiiinnnnns (U 4,681 [ooeiiiiinnnnns (U P 53,212 [oooiiiiiinnnnns (1 P [ PO [V 204 . 05/25/2052 . [1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2007-
..75116C-AA-4 [QS6 CLASS A1 4.763% 04/25/37 .......evvvnnenn. . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan AL T 1,655 |oeeeeinnns 1,258 | 1,208 [oveiiiiininns 0 s (77 1 F (U (342) |.ovvviiins [ PR 916 |evvries (1 P [ PO [V 14 . 04/25/2037 . |[1.AFN ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..76110H-2X-6 QS5 CLASS A1 4.834% 04/25/35 ..........ccee . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiiiiiiiin ferineeereiiiees [ 1,877 | P 7 2,188 |ieeeinnnns 2,146 |l 0 s (269) |vvvvverrnnnnns (U (269) |..evvvnnnnnnns (U1 O 1,877 fooeeeiieiiinnns (1 P [ PO [V 22 |. 04/25/2035 . |[1.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..761118-QM-3 Q05 CLASS A1 5.635% 01/25/46 ................. . 03/01/2025 . |Paydomn ....evvunvieiiiiiininiiiinns feriineeeriniieees [ 2,472 |oeeeiiiinne 1,911 | 1,429 |.ooooiinenens 1,499 |..oeens (U P 974 | (U P 974 | (U1 O 2,472 |oviiiiiinnns (1 P [ PO [V 39 [. 01/25/2046 . [1.A FM ...
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 4.854% 12/31/32 .... ... |- 0172772025 . | Paydown ... . 12/31/2032 . |5.B FE ....
SLM STUDENT LOAN TRUST 2010-1
..78445X-AA-4 |CLASS A 4.854% 12/31/32 ..covvvvvniniiiiinnnnns . 03/25/2025 . | Paydoun . 12/31/2032 . |6. FE .....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..81743A-AG-4 | 144A  3.500% 12/25/49 . 03/01/2025 . | Paydown ... . 12/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
LB1743X-AA-7 [5.071% 04/19/27 oevveeiiiiiiiiiiiiiiii e . 03/19/2025 . |Paydomn ....evuuniiiiiiiniiiiiiiiinn feineeeeeiiineees o 4,229 | 4,229 |oooooiiennnns 4,229 |.oooveinnnnns 4,188 | [ PR [y I [ PR L3I (U1 O 4,229 oooeiiiiiinnnnn (1 P [ PO [V 35 |[. 04/19/2027 . [1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 | 144A  3.500% 07/25/43 . 03/01/2025 . | Paydown ... . 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI 7
..81745X-AG-2 [144A  3.500% 07/25/47 ..eeevviiiiiinnnnnninnnns . 03/01/2025 . |Paydomn ...eevuuiiiiiiiiiiiiiiiiins Joviinniiniiiiininens foreeeiiinnns 6,859 |........... 6,859 |.coooei. 6,875 |.uuunnnnns 6,878 [.....cevenen. 0 Joeeeeeennn (1D [ U (19) |eeeenniinnnns (U 6,859 [...covvunnnnns 0 | (U [ o 26 |. 07/25/2047 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS
..81745X-AU-1 [A19 144A  3.500% 07/25/47 ..oovvvvrvvvinnnnnnnns . 03/01/2025 . |Paydomn ...ccvvueneriiiiiniiiiniiiins ferineeeeiiiies feeeneeeeiinans LY/ T L Y( I R A1 | LY(VI [ PR A P [ PR A P [ PR 476 |eeeeieens (1 P [ PO [V N 2 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 | A1 144A  4.000% 08/25/47 .... . 03/01/2025 . | Paydown ... . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....vvvvvvvnnnnnnns . 03/01/2025 . |Paydonn ...ccvvunniveiiiiniiiiiiiiins ferineeeiiiiies feeeeeeiinans [S7£:T 678 |oereiiiiiinns 694 | 729 |eveeiiiiiinnns 0 s (51) [ervrnnnnnnnnnns (U P (51) |vvreneiniins [ PO 678 |evrriennen (1 P [ PO [V N 5 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 ..covvvvvvvvinnnnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,063 |oeevennnnnns 1,063 |ooeeeennnnns 1,079 | 1,089 [oevevieinnnns 0 s (26) [covvvnnnnnnnnns (U P (2 P [V P 1,063 [oeeeiiiinnnn (VN P [ PO [V N 7 | 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ....oovvvnnvvvvnnnnnns . 03/01/2025 . |Paydonn ...ccvvvnniiiiiiiiiiiiiiiinn fereeeeiiiiees feeeeeeens 17,850 |[.ooveeennnns 17,850 [oeeeennnene 16,905 |ooeveennnnns 16,798 [ooeiiiiinnnnns (U 1,062 |oveeiiiiinns (U 1,062 |oeeeiiiiinns (U P 17,850 |oveeniiiiennnnn (1 P [ PO [V 102 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivnnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 16,403 |............ 16,403 |oooeveennnns 16,364 |oooeeennnnns 16,371 [ooeeiiiiiinnnns [ O T F [ R [T F (U P 16,403 |ooeeeiiiinnnnn (1 P [ PO [V 113 | 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..81746II-AN-8 [A13 144A  4.500% 08/25/48 ......vvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...cevuunviiiiiiiininiiiinen feeeeeeeiiiees [ 6,760 |[.....cevnnnns 6,760 [eeerreenns 6,812 |.vvennnnnns 6,920 |.............. 0 s (160) [cvvvvvnnnnnnnns (U [ [CI0) ) PO (U1 O 6,760 |oueeiiiiinnnn (1 P [ PO [V 51 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 | A1 144A  4.500% 08/25/49 ......ccoevvvvnnnnnnnns . 03/01/2025 . |Paydomn ...covvvnieiiiiniiiniiiiiinn fenieeeeciiiees feeeeeens 1,226 |.......oeees 11,226 |oeeeeennnnns 11,670 |o.eee.neeeee 13,745 |l 0 fens (2,518) |..coeeeees (U . (2,518) |eevenninnnns (U P 11,226 | (1 P [ PO [V 125 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 ......evvvvvvvvnnnnnns . 03/01/2025 . |Paydomn ....evuunvieiiiiiiiieiiiinns fereneeeriniiees o 2,704 |.oeeiiine 2,704 |iiinns 2,717 e 2,730 |oeeeiieeeens 0 s (23 T (U P (25 P [V P 2,704 |.ooooiiininnnns (1 P [ PO [V 13 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ........ccvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 59,760 [............ 59,760 |............ 59,570 [..ccevvennns 59,492 [.ooiiiiinnnnns (U P 268 |oeeieiiiins (U P 268 |oeeiiiiiinns (U P 59,760 |.eeevuunrinnns (1 P [ PO [V 409 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 | A1 144A  4.000% 09/25/49 .......ccevvvvvnnnnnnnns . 03/01/2025 . |Paydomn ....cvuunviiiiiiiiniiiiiiins fereneeeeeniieees [ 5,593 |.oiiiins 5,593 [..ooiiinnnns 5,810 |oeveennnnns 591 |l 0 s (K11 (U (318) [ounnriiinnnnns (U1 O 5,593 [oooiiiiiiiinnnn (1 P [ PO [V 53 |[. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .......evvvvvvvnnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,864 |ooeevennnnnns 1,864 |oeveennnnnns 1,819 | 1,799 | [ R (S [ PO (ST A [V P 1,864 [ooeeeiiiiinnnnn (1 P [ PO [V 18 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-EJ-6 [B1B 144A  4.509% 09/25/49 ........evvvvvvrrnnnn . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 9,905 [oeeiiiiins 9,905 [ocoieeenne 10,485 |o.ovvennnnns 10,355 |....oceeenins 0 s (450) |+vvvverrrnnnnns (U (450) |.oevvvvnnnnnns [V P 9,905 [..oevviininnnns (1 P [ PO [V 89 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ....oovvvviiiiinnnnnnes . 03/01/2025 . |Paydomn ....cvuunvieiiiiiiniiiiiiinn foreneeeriniineees [ 2 VT TA25 s 7,425 |ooooiiennnnns T446 ...l 0 s (320) |+vvvverrnnnnnns (U (70 ) (U1 O TAD [ (1 P [ PO [V 54 |. 11/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cvvvvnrvvriinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 23,850 |o.eeeunnnnnn 23,850 |....cevnnnns 24,851 [..oooenennns 25,063 [ouviiiiiinnne 0 fens (1,203) |.eeeeeeeeenn (U . (1,203) |evveenieannns (U P 23,850 [....ccvvnnnnnns (1 P [ PO [V 136 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [ 144A  3.500% 02/25/50 ....evvvvnnviriinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunieiiiiiiiiiiiiiinn feneeeeeiiiees feeeeeeens 21,979 |oeens 21,979 |.oooeeenens 2,416 |..ocovnennns 2.7 0 s (443) |vvvveniinnnns (U (443) |.oovvvinns (U P 21,979 [oooiiiiinnnnnns (1 P [ PO [V 128 |. 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-4 CLASS
..81748R-AV-9 [A20 144A  2.500% 11/25/50 ...covvvnvvrrvnnnnnnns . 03/01/2025 . |Paydomn ...cevuunviriiiiiininiiiiien fereeeriniiees [l 6,766 |............. 6,766 [...cceeenne 6,944 |............. 6,949 [....coonnnnnn 0 s (LK) (U [QE:K) ) O (U1 O 6,766 |..ueiiriinnnnn (1 P [ PO [V 25 |[. 11/25/2050 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-6 CLASS
..81748Y-BD-3 |A103 144A  0.500% 10/25/51 ......ccevvvnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U F 21,536 |..occvvennns 22,241 [ [V R (22,241) |.ocoeeeees (U - (22,281) |ooeviiiins [ (VN (1 P [ PO [V 632 |. 10/25/2051 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1
..81749B-AA-9 [ 144A  5.000% 01/25/53 ....evvvviiiinnnnnininns . 03/01/2025 . |Paydonn ...ccvvvniiiiiiniiiiiiiiinn feneeeeiiiies feeeeeeens 15,277 |ooveeinnnnns 16,277 |oveeennnnns 15,115 | 15,059 |oovveeniiinns (U P 218 e (U P 218 e (U P 15,277 o (1 P [ PO [V 141 . 01/25/2063 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-2 CLASS A4
..81749H-AD-0 [144A  6.000% 03/25/54 .......evvvvvinnnnninnnnns . 03/01/2025 . | Paydoun . 03/25/2054 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-10 CLASS
..817490-AV-0 |A20 144A  5.500% 11/25/54 ... .. |- 03/01/2025 . Paydown ... . 11/25/2054 . |1.A ........
STARWOOD MORTGAGE RESIDENTIAL
..85573R-AA-6 |CLASS A1 144A  1.920% 11/25/66 ................ . 03/01/2025 . | Paydoun . 11/25/2066 . |1.A FE ....

STRUCTURED ASSET SECURITIES CO SERIES 1998-6
. . 07/25/2028 . |2.B FM ....

..863572-UD-3 | CLASS B1 ~ 6.500% 07/25/28 ..
AMORTIZING RESIDENTIAL COLLATI -

. 03/01/2025 . |Paydown ...

..86358R-ND-5 | BC6W CLASS A 5.365% 10/25/31 .......cceunee . 03/25/2025 . |Paydown . 10/25/2031 . [1.A FM ...
VERUS SECURITIZATION TRUST SERIES 2022-4

.. 92538N-AA-5 | CLASS A1 144A  4.474% 04/25/67 .. . |- 03/01/2025 . | Paydoun ... . 04/25/2067 . |1.A ........
VERUS SECURITIZATION TRUST SERIES

..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 ................ . 03/01/2025 . [Paydown . 10/25/2066 . [1.A ........
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WAMU MORTGAGE PASS-THROUGH CER SERIES 2003-S5
..929227-2G-0 |CLASS 1A4  5.500% 06/25/33 ......evvvivirnnnnns . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,019 s 1,019 |oeenns 1,069 |ovveninnnnne 1,073 [oveeiiiiinns 0 s (54) [oovvnnnnnnnnns (U P (54) |vvvenininns [V P 1,019 [ (1 P [ PO [V N 9 |. 06/25/2033 . |3.B FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-4G-0 |AR14 CLASS 2A2  5.131% 12/25/35 . . 03/01/2025 . | Paydown ... .6,399 |.. . 12/25/2035 . |[1.A FN ...
WAMU MORTGAGE PASS THROUGH CER SER
..92922F-4V-7 [AR13 CLASS A1C3  5.000% 10/25/45 ............. . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 11,261 [.oooeeeeees 11,261 [oeneee 11,369 |ooeveennnnns 11,463 |............... 0 s (202) |.vvvvevennnnns (U (2070 (U P 11,261 | (1 P [ PO [V 85 |. 10/25/2045 . |[1.A FN ....
WAMU MORTGAGE PASS THROUGH CER SERIES 05-AR2
..92922F-D2-1 |CLASS 2A1A  5.054% 01/25/45 .......ovvvnvrnnnnne . 03/25/2025 . |Paydonn ...ccovuuniiiiiiiiiiiiiiiiins feerineeeeiiies feeeeeeeiinans 148 | 148 | 148 | 146 | [ PR 2 P [ PR 2 | [ PR 148 | (VN P [ PO [V N 1 [.01/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
..92922F-J5-8 | ARG CLASS 2A1C  5.115% 04/25/45 ............... . 03/25/2025 . |Paydonn ...ccevueniiiiiiiiniiiiiiins ferineeeeiiies feeeeeeiinan 867 [oiiiiiiiinnnns 867 |oerriiiiiiinnns 836 |....covvnnnnns 863 |....oovvnnnnnns [ PR L3 P [ PR L3 P [ PR 867 |eevviiines (1 P [ PO [V N 7 | 04/25/2045 . |[1.AFN ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
.. 92022F-82-5 |AR8 CLASS 2AB3  5.154% 07/25/45 ............... . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan (617 687 |oereiiiiiinnn 530 |oiiiiiiiiins (5572 IO (U P LSS PO (U P LSS P [ PO [C1: 70 F (1 P [ PO [V N 6 | 07/25/2045 . |[1.AFN ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
.. 92022F-U5-5 |AR9 CLASS A1B  5.196% 07/25/45 ................ . 03/25/2025 . |Paydonn .....evuuniiiiiiiiiiiiiiiiins ferineeeeiiies feeeeeeiinin 207 fooeeiiiiiiiinnns 207 |ooiiiiiiinns 207 |ooeiiiiiins 207 |ooiiiiiiins [ PR (VN P [ PR (1 P [ PR 207 | (1 P [ PO [V N 2 |. 07/25/2045 . |2.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005-
.. 92022F-U5-5 |AR9 CLASS A1B  5.196% 07/25/45 ................ . 01/25/2025 . |Paydomn ....evuvnvieeiiiiininiiiinns ferineeereiiineees [ 1,068 |oeeveeennnns 1,068 [...occevnnnns 1,068 [...cccevnnnn 1,069 |oveeeiininns 0 e ()] R [ R [ PO [V P 1,068 [oeiieiinnnnn (1 P [ PO [V N 5 | 07/25/2045 . |2.B FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004-
..92922F-WE-4 | AR9 CLASS A1 6.008% 08/25/34 ................. . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 1,076 |oeeeeennnnnns 1,076 [oooiieeennnns 1,068 [...cccevnnnn 1,076 [oooeeiiinnnnnns [ PR (VN P [ PR (VN P [V P 1,076 [oeeieiinnnn (1 P [ PO [V 11 . 08/25/2034 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2004-
..92922F-XM-5 [CB3 CLASS 2A  6.500% 10/25/34 ........evuvvnnn. . 03/01/2025 . |Paydomn ...ccevuenieiiiiiniiiiiiiiins ferneeeiiiiies feeeeeeiinan 408 foeiiiiiiiinnnns 408 |....ooevnnnnnnns HI | 420 |eveeeiiiiiinns 0 s (12) forvnnnnninnnns (U P (12) | [ PR 408 |oeeiis (1 P [ PO [V N 4 |. 10/25/2034 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2004-
..92922F-7F-8 |AR12 CLASS A2A  5.000% 10/25/44 .............. . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins forieeeeeiniiees [ 1,163 s 1,163 | 1,163 | 1,156 |oeveeeeiniene [ PR A P [ PR A P (U1 O 1,163 [ (1 P [ PO [V 10 |. 10/25/2044 . |1.A FM ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 2006-
..92925D-AA-8 | AR17 CLASS 1A 5.505% 12/25/46 ................ . 03/01/2025 . |Paydomn ....evuunviiriiiiiniiiiiiins ferineeereniieees [ 1,648 |oeeeennnnnns 1,808 [.oooeeennnns 143 | 1,490 |oeeeiiniinnns (U P 157 foeeeiiiiiiinnns (U P 157 fooeeiiiiiiinnns [V P 1,648 [ooeeiiiiiinnnn (1 P [ PO [V 14 . 12/25/2046 . |[1.A FM ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 07-0A2
..933635-AA-2 [CLASS 1A 5.335% 03/25/47 ......ccvvvvnnrrnnnnn . 03/01/2025 . |Paydomn ....evuunviiiiiiiiniiiiiinns ferineeeeeniiees [ 3,783 e 3,274 |.oooiiinnnnns 2,708 |oeereinnnnns 2,723 [oooiiiiiiinnnns (U 1,030 [oooiiiiiinnnnns (U 1,030 [oooiiiiiinnnnns [V P VAT R (1 P [ PO [V 28 | 03/25/2047 . |1.AFM ....
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19
..933638-AC-2 |CLASS 1A1B  5.000% 01/25/47 ........cvvvunnnnne . 03/01/2025 . |Paydomn ....evuunvieriiiiiniiiiiiinn foreneeereniieees [ 2,629 [eeeiiiinnne P T I 105 |ovveeiiiiiiinnns (U P (U 2,629 | (U 2,629 | (U1 O 2,629 [oooiiiiiinnnns (1 P [ PO [V 27 | 01/25/2047 . |[1.AFN ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2007-
..93364B-AA-8 | OAS CLASS 1A 5.000% 06/25/47 ..........ceunenn . 03/01/2025 . |Paydomn ...ccvvvnnieiiiiniiiiiiiiins fenieeeeeiiiees feeeeeeens 13,550 [oeiiennne 13,632 [ooiviennnns 11,669 |o......eeee 12,089 |ovveeniiiens (U 1,461 [oooeiiiinnnnnns (U 1,461 [oooiiiiinnnnnns (U P 13,550 |ooeviiinnnns (1 P [ PO [V 111 [. 06/25/2047 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4
..939336-6D-0 |CLASS CB9  6.000% 06/25/35 ......evvvvvvvnnnnnns . 03/25/2025 . |Paydomn .....vuunvieiiiiiiiiniiiiins fereneeereiiiees [ 1,963 [ooiiiiinnnns 2,131 | 1,802 | 1,859 | (U P (23 O (U P 104 [ooeiiiiinnnnns (U1 O 1,963 |ovvviinnns (1 P [ PO [V 15 |. 06/25/2035 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR9
..930346-AB-8 [CLASS 2A  5.475% 11/25/46 .......ovvvvvvrnnnnn . 03/01/2025 . |Paydomn ....evuunviriiiiiiniiiiiiins feriineeereniieees o 7,086 [ooieiinnnnns 6,507 |.eoieinns 4,561 |ooeeeennnnnns [ (U 1,788 [ooeiiiiiinnnnns (U 1,788 [oooeiiiiinnnnns (U1 O 7,086 |oeeeniiiiinnnn (1 P [ PO [V 31 | 11/25/2046 . |[1.A FN ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-5
..93934F-AA-0 | CLASS CB1  4.834% 07/25/35 ....cevvvnnnirinnnnn . 03/25/2025 . |Paydomn ...ccevuuiiiiiiiiiiiniiiins Jerineeeiiiies feeeeeeiinan 635 |oiiiiiiiinnn FA T/ R 613 | 624 |..oooiiiinns [ O L L O [ R L L O [ PR [CX T (1 P [ PO [V N 6 | 07/25/2035 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-5
..93934F-AA-0 | CLASS CB1  4.834% 07/25/35 ....cevvvvnnirinnnnn . 03/25/2025 . |Paydonn ...ccevuuiiiiiiiiiniieiiiinn ferneeeeiiiies feeeeeeeeinin 129 [ooeiiiiiiinnnns 139 | 122 | 128 | [ PR (I P [ PR (1 P [ PR 129 | (1 P [ PO [V N 2 |. 07/25/2035 . |1.B FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-7
..93934F-BU-5 |CLASS 4CB  7.000% 08/25/35 ......evvvvvvvnnnnnns . 03/01/2025 . |Paydomn ...ccvvunniriiiiiiiiieiiiins fenineeeiiiies feeeeiiiiis [V PO M3 | L 23 | 0 s (253) |vevverrnnnnns (U (253) |oevvvvnnnns [ (VN (1 P [ PO [V N 4 |. 08/25/2035 . |1.A FM ....

WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-8
..93934F-CF-7 | CLASS 1A2  5.500% 10/25/35 ...
WASHINGTON MUTUAL MORTGAGE PA SE

. 03/01/2025 . |Paydown ... . 10/25/2035 . |5.B FM ....

..93934F-GJ-5 | CLASS 3CB1  6.000% 11/25/35 ....evvvvveeennnnns . 03/01/2025 . |Paydown . 11/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2006-1

..93034FKK-7 | CLASS 2CB1 ~ 7.000% 02/25/36 ... ... |- 03/01/2025 . | Paydown ... . 02/25/2036 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS

..939355-BR-3 | OA3 CLASS 4A2  5.335% 04/25/47 ................ . 03/0172025 . [Paydown ....covuuviiiiieiiiiiiiiiens foiiieieeeiiiiees i 7,26 |oeeeeeennns 6,908 |....cceeens 6,135 |oooeeiinnens 6,172 [ceiiiiiins 0 foeeeens 1,124 [ 0 foreeeenns 1,124 [ 0 foreiiianns 7,296 |oooeiiniiennn (U IO 0 foreeeieiinnns (U PO 44 (. 04/25/2047 .| 1A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR7

. 09/25/2046 . [1.A FM ...

..93935D-AA-4 | CLASS A1A  5.555% 09/25/46 .... . 03/01/2025 . |Paydown ...
WASHINGTON MUTUAL MORTGAGE SERI
..93935E-AC-8 |CLASS A3A  4.108% 10/25/36 .....eevevvvennnn.n. . 03/01/2025 . [Paydown ....oovovveeieeniiiiiiiiens foviiiiiiiiiiiiiees i 1,640 |.ooonnens 1,641 | 961 [ 855 [viiiiinnns 0 foeeeennn. 785 oo 0 foeeeennn. 785 oo 0 foeeeennns 1,641 foveeeennns [V PPN [V (O PPN 4 |. 10/25/2036 . [1.A FM ....

.. 14,558 |..
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WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93035F-AC-5 |CLASS 2A  5.505% 08/25/46 .......cevvvvvvvnnnnns . 03/01/2025 . |Paydown ........cooeeeiiiiiniiiniiins fenniiiiiiiiiiiiiins feiiiiin, 1,402 [oeeeennnnnes 2,474 oo 1,541 [l 1,465 [ovvvvieennnnes 0 s (63) [cevvvvnnnnnnnns [V ST (63) [cevvvnnnnnnnnns 0 e 1,402 |ooooeeeeennns (VN 0 | [V 17 |. 08/25/2046 . |3.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-ARf
..93035F-AC-5 |CLASS 2A  5.595% 08/25/46 ... .. |- 01/01/2025 . | Paydown ... ... 1,484 .3,583 |.. . 08/25/2046 . (3.B FM ...
WASHINGTON MUTUAL MORTGAGE SEl
..93035Y-AA-8 |CLASS A1 4.635% 12/25/36 ........evvvrvvrnnnnns . 03/25/2025 . |Paydoun ..........ooeeiiiiiiiiiiniins fenniniiiiiiieiiiins feiiiii, 2,726 |eeeerrnnnns 2,726 |..ooeeee 1,609 |l 1,470 [oeveeeneinnnes 0 |eeeenns 1,256 [oeveeienennnns 0 eeeeenn 1,256 [oeeeeiinennnns 0 e 2,726 |oeeeeieeennn (VN 0 | [V 10 |. 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 ................ . 03/01/2025 . |Paydoun ........ccoeeeiiiiiniiiniiins foninininiiiiiiiiins feiiiinn, 9,640 [oveerrinnns 9,640 |............ 10,218 f[o.vvveeeeee 10,343 |l 0 s [R05) 1 A (U [R05) 1 A 0 e 9,640 |..oooeeeeennnn (VO 0 | [V 53 |. 06/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AS-5 |CLASS A17 144A  3.000% 05/25/50 .............. . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fenniiiiiiiiiiiiinns foiiiiii 7,712 oo 7,712 |l 8,114 | 8,201 |l 0 s () PO (U (489) |vvvvvvrrnnnnns 0 e 7712 |, (VN 0 | [V 42 |. 06/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005-
..94982P-AA-7 | AR7 CLASS 1A1  6.203% 05/25/35 ........ceeennn . 03/01/2025 . |Paydown ........cooeeeiiiiiniiinnnins foniiiiiiiiiiiiiiins feiiiiin, 5,988 [eeiiiiennns 5,988 ... 5,864 |............. 6,039 |............... 0 s (G100 O [V ST (50) [orvvvnnnnnnnnns 0 e 5,988 |...cooeeeinnnn (VN 0 | [V 37 [ 05/25/2035 . |1.A FM ...
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AA-9 | CLASS A1 144A  3.500% 07/25/49 ................ . 03/01/2025 . |Paydoun .........coeeeiiiiiiiiinninns fonininiiiiiiiiiinns foiiiiin, 2,970 [ovevrrnnnns 2,970 |oooeeeeens 3,089 |............. 3,143 [, 0 s [REK)] (U [REK) ] 0 e 2,970 |ooeeeeeieennns (VN 0 | [V 15 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..940831-AS-0 | CLASS A17 144A  3.500% 07/25/49 .............. . 03/01/2025 . |Paydown ........cooeeeiiiiiniiiniiins fenniiiiiiiiiiiiiins feiiiiin, 2,574 |oeeerinnnes 2,574 |onnnnnnns 2,583 [oooinnnnnn 2,586 |...oooeeeens 0 s (13) fervvvnnnnnnnnns [V ST (13) fervvnnnnninnnns 0 e 2,574 | (VN 0 | [V 13 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2006~
..94983J-AC-6 | AR1 CLASS 2A1  6.353% 03/25/36 ........ceeune. . 03/01/2025 . |Paydown ........ocoeeeeiiiiniiiniinns fenniiiiiiiiiniiinns feiiiiin 6,870 [..cccunnnnn 7,586 |ooooeeeens 6,345 [..ccunnnnne 7,047 |l 0 s (77) [ernnnnnnnnnnnns (U (77) fernnnnnnnnnnnns 0 e 6,870 |..eevvrrrnnnns (VN 0 | [V 98 |. 03/25/2036 . |1.A FM ...
WELLS FARGO MORTGAGE BACKED SE SERIES 2007-7
..94985J-CD-0 |CLASS AP0 0.000% 06/25/37 .......evvnvunnnnnnns . 03/01/2025 . |Paydoun ........ocoeeeiiiiiiiiinniins foniniiiiiiiiiiiinns feiiiiiii, (72 O 629 |............... LT O 188 |t 0 s 436 |oeeeiiiiiinnns [V ST 436 |oveeiiiiiiinns 0 e (72 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 ................ . 03/01/2025 . |Paydown .........ooeeeiiiiiniiinniins fonniiiiiiiiiiiiinns feiiiini, 3,486 |oeeeeriinnnns 3,486 |l 3,224 |.cennnnnnn 3,165 |l 0 s 320 |oeeeiiiiiiinns [V ST 320 |oveeiiiiiiinns 0 e 3,486 |....ooeeennnn (VN 0 | [V 21 [ 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-1
..95001T-AA-3 | CLASS A1 144A  3.921% 11/25/48 ................ . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiininins foniiiiiiiiiiiiiiins feiiiiii, 307 e 307 | LU 310 |eveeeiiiiiins 0 e ()] R 0 e ()] R 0 e 307 feuvvvrnninnnnns (VN 0 | [V 2 | 11/25/2048 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ................ . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 11,495 | 11,4% |............ 1,778 [oeeeennens 1,822 |l 0 s (327) |vevvvrvennnns (U (327) |vevvvvvinnnns 0 s 11,49 | (VN 0 | [V 76 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 .............. . 03/01/2025 . |Paydown ........cooeeeiiiiiiiiinniins fonniiiiiiiiiiiiiins feiiiiin, 4,930 [oeeeriinnnns 4,930 [oournnnnnnns 5,138 | 5,164 |l 0 s (70 P (U (234) |vvveeiiinnnns 0 e 4,930 | (VN 0 | [V 20 . 06/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2021-
..95003F-AV=5 | INV2 CLASS A101 14  0.642% 09/25/51 ......... . 03/01/2025 . |Paydoun ........cooeeeiiiiiiiiiiiiins fonniniiiiiiiiiiiins feii, [ [ 130,624 |........ceeeel (V2 0 ... (130,624) ... 0 |oueeen (130,624) ...t 0 e (U O (VN 0 | [V 2,837 |. 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 ................ . 03/01/2025 . |Paydown ......oeeeeeeieeiiiiiiiiiiies Jovviviiiiiiiiiiiiins foiiiiiinns 45,293 |............ 45,293 |.oooveeenns 4.2 oo 41,260 oo 0 Jooeeeennn 4,034 ... 0 Jooeeeennn 4,034 ... 0 Joeeeeeennn 45,293 |..ivvvvvinnnns [ 0 Joeeeeeiieenn [ 190 |. 03/25/2052 . [1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 33,873,125 6,777,131 31,087,061 30,929,661 0 (485, 175) 0 (485, 175) 0 30,865,171 0 3,007,955 3,007,955 852,159 XXX XXX
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AG-1 |FL2 CLASS B 144A  7.219% 05/15/37 ............ . 03/17/2025 . |Paydoun .........cooeeeiiiiiiiiinnnns foniiiiiiiiiiiiiiins fonnn 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,968,378 |............... [V R 31,622 |ooeeeeeeins [V R 31,622 |ooeeeeieins 0 fnns 2,000,000 |..ocevvreennns (VN 0 | [V 36,591 |. 05/15/2037 . |1.D FE ....
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AJ-5 |FL2 CLASS C 144A  7.769% 05/15/37 ............ . 03/17/2025 . |Paydoun ........ocoeeveiiiiiinnnnnnns foniiiiiiiiiiiiiiins foiiinin 500,000 |.......... 500,000 |.......... 500,000 |........... 491,773 [oenniiinnnnnns 0 |eeeenns 8,227 |.eeeeieeens 0 eeeeenn 8,227 |.eeeeeeee, 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 9,843 |. 05/15/2037 . |1.G FE ....
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AL-0 |FL2 CLASS D 144A  8.669% 05/15/37 ............ . 03/17/2025 . |Paydown .........ooeeeieiiiniinnnnnns foniiiiiiiiiiiiiiins foiiinn 500,000 |.......... 500,000 |.......... 500,000 |........... 490,981 [..ovviinnnnnnn 0 |eeeenns 9,019 |l 0 eeeeenn 9,019 |l 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 10,980 |. 05/15/2037 . |2.B FE ....
ARBOR REALTY COLLATERALIZED LO SERIES 2022-
..03881J-AN-6 |FL2 CLASS E 144A  9.319% 05/15/37 ............ . 03/17/2025 . |Paydoun ........ocoeeveiiiiiinnnnnnns foniiiiiiiiiiiiiiins foiiinin 500,000 |.......... 500,000 |.......... 500,000 |........... 490,063 [...evvunnnnnnnn 0 |eeeenns 9,937 |l 0 eeeeenn 9,937 |l 0 eeeeenn 500,000 |..coevveeennnns (VN 0 | [V 11,802 |. 05/15/2037 . |2.C FE ....
BANC OF AMERICA MERRILL LYNCH SERIES 2015-
..05526Q-AJ-5 |200P CLASS D 144A  3.836% 04/14/33 ........... . 02/01/2025 . |Paydown .........cooeeeiiiiiiiininnns foniiiniiiiniiiiiins fonens 7,780,000 |........ 7,780,000 |........ 7,641,96 |........ 7,765,591 [o.eeinnnnnnnns [V R 14,400 |............... [V R 14,400 |............... 0 fnns 7,780,000 |..ooeeerennnns (VN 0 | [V 48,180 |. 04/14/2033 . [1.E ........
BPR TRUST SERIES 2021-WILL CLASS A 144A
..05591V-AA-3 |6.183% 06/15/38 .......evvvvrrrrrrnnniinniniininnnns . 03/15/2025 . |Paydoun .........ooeeeeiiiiiiiiininns foniiniiiiiiiiiiinns foiiiiin 54,289 |............ 54,289 |.eooeeens 54,289 [....eeennee 53,756 |.oeeeeeieiennn 0 s 533 |oeririiiiinns [V ST 533 |oveririiiinnns 0 s 54,289 [oooeiiiiinnns (VN 0 | [V 598 |. 06/15/2038 . [1.A FE ....
BXP TRUST SERIES 2017-GM CLASS D 144A
..056083-AL-2 |3.425% 06/13/39 .coovviiiiiiiiiiiiiiiiiiiieen . 03/12/2025 . | Various .......cceeevuvmvnnnnnnnnnns forverennnnnnninninns foonn 4,714,063 |........ 5,000,000 |........ 4,828,465 |........ 4,918,405 |......cooeeeenn0 oeeennnnnn6,909 |iiiiiiiin 0 el n6,909 0 4,925,315 |..ooeeeeennnn 0 f..... (211,252) |...... (211,282) [evvvvnnnneen 48,518 |. 06/13/2039 . |1.A ........
BX TRUST SERIES 2021-IRON CLASS D 144A
..05608J-AG-8 |6.334% 02/15/38 ...ccoeeeeeiiiiiiieii . 01/15/2025 . |Paydown ........oooeeeeeiiiiiinninnns fonniiiiiiiiiiiiiins feiiinn 103,755 [ovveeneee 103,755 |........... 103,755 |........... 102,407 |ovvvvvvevnnnnnn 0 fovvnnnnnnn 1,348 0 [ 1,348 |0 103,755 |ooveeeeennnens (VO 0 | U 573 |. 02/15/2038 . [1.A ........
BX TRUST SERIES 2022-CL5 CLASS C 144A
..05609X-AE-1 |6.790% 10/13/27 . 01/01/2025 . | Security Withdraw ......ccovvers Jovevvvvvvnennennnnns founnns 1,001,959 |........ 1,000,000 997,466 |........1,001,959 |............0 ... 0 o0 i 0 o 0 1,001,959 |.. . 10/13/2027 . [1.F ........
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BANC OF AMERICA COMMERCIAL MOR SERIES 2015-
..06054A-BD-0 [UBS7 CLASS C  4.332% 09/15/48 .........cevvunns . 01/23/2025 . |Various ......cccevvenviriiinnnnnnns foiinneeeiiiiiinees foonnineiiinins [V [ N [ 272 R 0 s (334) |vvveeriiinnns (U (334) |vvvvvriinnnns [ R (112) |eeeeieeinnnn [V PO M2 | L1V PO 112 |. 09/15/2048 . |2.C ........
BANK SERIES 2017-BNK8 CLASS XA  0.707%
..06650A-AF-4 | 11/15/50 ... . 03/01/2025 . | Paydown ... ... 1,084 ... . 11/15/2050 . |1.A FE ....
BENCHVARK M S
..081926-AG-2 [B  7.460% 11/15/56 . 02/04/2025 . | BARCLAYS CAPITAL ..evvvvvvivnnnnns Jovnnnnireeiininees foens 1,065,352 |........ 1,000,000 |........ 1,001,464 |........ 1,001,244 . 11/15/2056 . |1.A ........
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
.. 12516H-BJ-3 |CLASS XA  0.777% 08/15/50 ......eevvvvrvvrnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U FO, 3,690 |eeevinnnnnns 1,846 [ooevvvvennnnns 0 fens (1,846) [c.vvvvnnnnnnnns (U . (1,846) [c.enivvinnnnnn [ (VN (VN P [ PO [V 144 |. 08/15/2050 . |1.A FE ....
COMM MORTGAGE TRUST SERIES 2015-3BP CLASS E
.. 12502T-AN-5 | 144A  3.454% 02/10/35 ....covvvvnniiiiininnnnns . 02/12/2025 . |Paydomn ...ccvveneeiiiininineiiiinn feneeeeiiiinees foes 2,700,000 |........ 2,700,000 |........ 2,623,981 |........ 2,692,228 |........oeunnnn (U 7772 foeeeiiiiiinnnns (U 7772 fooeeiiiiiinnnns (U . 2,700,000 [oeurieeiennnnn (1 P [ PO [V PO 15,059 |. 02/10/2035 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR8 CLASS D
.. 12625K-AP-0 [ 144A  3.520% 06/10/46 ......oevvvvvvnnnieennnnn . 03/01/2025 . |Paydomn ...ccvveneriiiininiieiiiinn Jeineeeeiiiinees foens 2,500,000 |........ 2,500,000 |........ 2,495,247 |........ 2,526,040 [...eevnnnnnnns [V R (26,040) [eevvvvvrnnnns (U - (26,040) [cennnivinnnnns (U . 2,500,000 |...counnennnns (1 P [ PO [V PO 21,997 |. 06/10/2046 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 [4.646% 11/10/46 ......ooovvvniiiiiiiiiieieeeeaen . 03/01/2025 . |Paydomn ...ccvvvnniiiiiiiiiniiiiiiinn feneeeeeiiies feeeeeeens 23,207 |evernennnnns 23,297 |oeeeriinnn 23,707 [.oovvvvnnnns 28,478 |l 0 s (G120 (U (181) [oeneiiiinnnnns (U P 23,207 [ooeeiiiiinnnnns (1 P [ PO [V 291 |. 11/10/2046 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-Cl
.. 17200Y-Al-8 [CLASS XA  1.821% 05/10/49 .....coevvvvvnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiniieiiiins ferinneeeiiiiees feeeeniiii [V (U F 32,635 [ooiiiiinne 9,668 |............... 0 fens (9,668) [c..vvvvnnnnnns (U . (9,668) [.eevvrnnnnns [ (VN (1 P [ PO [V F 1,043 |. 05/10/2049 . |[1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2014-
.. 17322Y-AH-3 | GC25 CLASS C  4.267% 10/10/47 ....oevveeennn . 02/04/2025 . |Various .......cceevnevreerinnnnnnnns Jovninnenennnnninnnes foenens 2,067,188 |........ 2,450,000 |........ 2,017,082 |........ 2,017,052 |.oovevvennnnnns [ PR (VN P [ PR (VN P (U . 2,017,052 |eevvinnnns [V P 50,136 |........ 50,136 |oevuunrinene 1,161 [. 10/10/2047 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2014-
.. 17322Y-AH-3 | GC25 CLASS C  4.267% 10/10/47 ....oevveennn . 02/03/2025 . |Various .......ccevveevereemnnnnnnnns fonninneneiinninnnes foenneeeens 17,416 | (U F 17,416 |............ 17,416 [oooeeiiinnnnnns [ PR (VN P [ PR (VN P (U P 17,416 | (1 P [ PO [V N 0 |. 10/10/2047 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P7
.. 17326H-BU-7 [CLASS XA 1.075% 04/14/50 .....evvvvinnnnnnnnns . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiins feeeeeiii [V (U F 11,955 |oveeeennnns 5,069 |...........n 0 fens (5,089) |...oeeeeennnn (U . (5,069) |.eevvennnannns [ (VN (1 P [ PO [V 608 |. 04/14/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-B1
..17326C-BE-3 [CLASS XA  0.723% 08/15/50 ...eevvvvvvivnnnnnnnns . 01/01/2025 . |Paydonn ...ccvvennvveiiiiiiiiiiiiinn feniinneeeiiiines feeeeiiiiii [V (U P LT 100 oo, 0 s [QL0D N (U (100) founnrreernnnnns [ (VN (1 P [ PO [V N 4 |. 08/15/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
..17326D-AJ-1 |CLASS XA  0.861% 09/15/50 .......cvvvvrvrrrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiiiiiiiiiiiiiiinn ferneeeiiiies feeeieii [V (U P 809 |...ccevinnnnns 368 |oeeeiiiiiinns 0 s (368) [cevvvnnnnnnnnns (U (368) [cevereernnnnns [ (VN (1 P [ PO [V 29 . 09/15/2050 . |1.B FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 |CLASS XA  0.978% 10/12/50 .......cevvvvrrrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U P 920 |oiviiiininns 488 |oveeeiiiiiens 0 s (217 (U (488) [cevvrevinnnnns [ (VN (1 P [ PO [V 36 | 10/12/2050 . |1.A FE ....
GS MORTGAGE SECURITIES TRUST SERIES 2015-GC28
..36251F-BB-1 [CLASS B 3.980% 02/10/48 .....oevvvvvnnnnens . 0170172025 . |Paydonn ...cevvenniviiiininiiiiiiinn fenneeeiniiinees foes 2,000,000 |........ 2,000,000 |........ 1,971,622 |........ 2,006,927 [ovvvvvunnnnnns 0 fens (6,927) |..eeveeeeennn (U . (6,927) |vvvennninnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 13,289 |. 02/10/2048 . |1.A ........
GS MORTGAGE SECURITIES TRUST SERIES 2016-GS3
..36251P-AF-1 |CLASS XA  1.183% 10/10/49 .......covvvvrrrrnnnnn . 03/01/2025 . |Paydomn ...ccvvunneiriiiiiiiiiiiiins feninneeeciiiees feeeeeeieiiis [V (U FO, 6,038 |.ccuvnnnnnns 2,16 |, 0 fens (2,116) [euvvnnnnnnnnnns (U . (2,116) [oeneivinnnnns [ (VN (1 P [ PO [V 255 . 10/10/2049 . [1.A FE ....
GSCG TRUST SERIES 2019-600C CLASS B 144A
..36260T-AE-5 [3.158% 09/06/34 ....evvvniiiiiiiiiiiiiiieeees . 03/03/2025 . |BTIG LLC ..ovvvvveeniiiiiiiieeeees Jernieneciiiineees o 105,938 |.......... 750,000 |.......een. 112,500 |oeveennnnns 112,500 [oeeiiiinnnnns [V PR 2,491 | [V P 2,491 | (U R 134,901 [oooeeiiinnnn 0 f...... (29,054) |....... (29,054) |..coeeeennns 197 |. 09/06/2034 . |5.C ........
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AY-2 | CLASS A730 144A  0.000% 09/27/51 ............. . 03/27/2025 . | Call 100.0000 ....covvnneees foorriniiieeiiiii e 260,345 |........... 260,345 |........... 239,145 |oeeennnnn. 260,344 [.....oovnnnnnnn (U 3,863 |.ceovnnnnnnns (U 3,863 |..covvnnnnnns (U R 264,206 |.....ooeennnnn [V (3,862) |........ (3,862) |.oeeeeeeeeeeens 0 |. 09/27/2051 . |1.E FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-AY-2 | CLASS A730 144A  0.000% 09/27/51 ............. . 02/01/2025 . |Paydomn ...ccvveniiiiiiiiininiiiiinn Jerneeeeiiieees o 739,655 |........... 739,655 |........... 679,425 |........... 739,653 |[....covvnnnnnns [ PR T P [ PR T P (U R 739,655 |.....ccvvnnnnns (1 P [ PO [V N 0 |. 09/27/2051 . |1.E FE ....
GAM RESECURITIZATION TRUST SERIES 21-FRR2
..36459T-BA-3 | CLASS B730 144A  0.000% 09/27/51 ............. . 03/01/2025 . |Paydomn ...cevveneriiiininiiiiiiinn feineneeiiiieees foes 4,000,000 |........ 4,000,000 |........ 3,645,481 |........ 3,999,750 [.oeiiiiinnnns (U P 250 |.oiiiiiiinns (U P 250 |.ooiiiiiins (U . 4,000,000 [oeuiriiennnnn (1 P [ PO [V N 0 |. 09/27/2051 .|2.B FE ....
HOSPITALITY INVESTORS TRUST SERIES 2022-HI3:
.. 40442A-AA-7 | CLASS A 144A  6.710% 07/15/27 ... ..o |- 02/15/2025 . [Paydown ... ... 61,627 ...61,627 ...61,318 |............66,322 |.... ..61,627 |.. . 07/15/2027 . |1.A ........
HOUSTON GALLERIA MALL TRUST SERIES
.. 44217N-AN-6 [CLASS D 144A  3.982% 03/05/37 .........evunnnn. . 02/01/2025 . |Paydomn ...ccvveniriiiininiieiiiins feneeeeiiiiees foes 2,600,000 |........ 2,600,000 |........ 2,541,200 |........ 2,595,794 |ooeiiiiinnnnn0 oo 4,206 [0 4,206 [0 e 2,600,000 . 03/05/2037 . |1.A ........
INTOWN 2022 STAY SERIES 2022-STAY CLASS D
L A6117N-AG-7 | 144A  8.453% 08/15/39 .. . 03/15/2025 . |Paydomn ...ccvvenirriiiiiniiniiiinn fenneeeiiiiinees foes 1,480,000 |........ 1,480,000 |........ 1,448,550 |........ 1,434,744 |...ooooiininl0 [ 45,256 [ 0 [ 45,256 [0 1,480,000 |.. . 08/15/2039 . |1.B ........
INTOWN 2022 STAY SERIES 2
L A6117N-AJ-1 [ 144A  9.351% 08/15/39 ovvvvenniiiiiiiies . 01/01/72025 . | Security Withdraw ........ccoeees Joennnrviinnninnnns foenes 7,369,785 |........ 7,500,000 |........ 7,490,625 |........ 7,369,785 |...covvvnnnnnns [ PR (VN P [ PR (1 P (U . 7,369,785 |evvvunnnns (1 P [ PO [V PO 33,437 |. 08/15/2039 . [1.F ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 [C13 CLASS D 144A  3.984% 01/15/46 .... . 03/01/2025 . | Paydown ... ... 22,891 ... 23,437 |.... . 01/15/2046 . |1.A ........
KEY COMMERCIAL MORTGAGE TRUST SERIES 2
..49308V-AF-4 |[CLASS X 144A  1.612% 09/16/52 .............euns . 03/01/2025 . |Paydomn ...ccvvunniiiiiiiiiiiiiiiiins Joninnneriiiiinens foenieeeiiiiians [ 0 Joveennnnns 204,973 |eennnnns 191,332 .o 0 ... (191,332) [ouvvvnnnnnnnns U (191,332) [.oovvvnnnnnnnns [ 0 Jovvennennns 0 | (U [ AP 8,483 |. 09/16/2052 . |1.A FE ....
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LADDER CAPITAL COMMERCIAL MOR SERIES 2021-FL2
..50202K-AC-0 |CLASS AS 144A  5.976% 12/13/38 ................ . 02/16/2025 . |Paydoun ......oveeeiiininniiiiiinnnn foveeeeeeiiiiiinnnees [0 2,500,000 ...l 2,500,000 |........ 2,500,000 |........ 2,500,296 |.....oeveeeeenn0 oeeiinnnnn (296) |ovvvinnneennn 0 i (296) | 0 e 2,500,000 |..eeeeiieiennn0 Joveiiininnnns [ N | I N 25,903 |. 12/13/2038 . [1.A FE ....
LIFE FINANCIAL SERVICES TRUST SERIES 2021-BMR
..53218C-AG-5 [CLASS D 144A  5.834% 03/15/38 ... .. |- 03/04/2025 . | JP MORGAN SECURITIES LTD ....evv foevverevnnnnnennes [orren 1,040,156 ... 1,050,000 |........ 1,022,438 |........ 1,044,042 [.....ooovenins 0 foeieneennn (398) fonnniiiiinnnnnn O e (398) [0 o 1,043,644 |.. . 03/15/2038 . |1.A ........
LIFE FINANCIAL SERVICES TRUST SER R
..53218C-AG-5 [CLASS D 144A  5.834% 03/15/38 .......ccvvunnnn. . 02/15/2025 . |Paydoun ....ovevviriiinininiiiiinns foeeereeeeiiinenees [ 139,701 il 139,701 |oeeennnnns 136,034 |........... 138,909 |oovvvvveveennn 0 v 793 |0 e 793 |l 0 e 139,701 . 03/15/2038 . |1.A ........
MORGAN STANLEY BAML TRUST SERIES 2012-C5
..61761A-AG-3 [CLASS D 144A  4.568% 08/15/45 ................. . 03/01/2025 . |Paydonn .....eevviiiiininiiiiiiinns foeeeeeeeiiiiineeees [ 140,318 il 140,318 |oeveennnnns 140,318 |oeeeennnns JICKTRVIVIe I R | I FOY (1 ) RO | B R (5 11+ ) FOURRRY | ) FE, 140,318 . 08/15/2045 . |[1.A FN .
MORGAN STANLEY BANK OF AMERICA SERIES 2015-
..61764R-BJ-6 [C20 CLASS B 4.160% 02/15/48 .........cceee . 01/01/2025 . |Paydoun .....oeevvveiiinnniiiiiiinns foeeeneeeiiinienneees o 1,100,000 ...l 1,100,000 |........ 1,101,053 |........ 1,009,819 |ovvveevvvnennn 0 e 181 | 0 e 181 |0 s 1,100,000 . 02/15/2048 . |1.A ........
MORGAN STANLEY CAPITAL | TRUST SERIES 2020-
..61770Y-AJ-4 [CNP CLASS D 144A  2.428% 04/05/42 ............ . 01/01/2025 . | Security Withdraw ........ccooeees foveeneveivnnnnnnnes oo 1,750,618 ...l 2,000,000 |........ 1,639,342 |........ 1,750,618 [oevivviennenn O o0 [0 [0 [0 e 1,750,618 . 04/05/2042 . |3.C ........
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
..75574P-AG-7 [CLASS C 144A  7.340% 01/25/37 .....covvvvnnnnn. . 03/25/2025 . |Paydoun ......evvviiiininiiiiiinnns foeeeneeeiiiiiineees [ 260,000 .oneensses 250,000 |....eeennns 250,000 |eevennnnns 247,450 |....covvveennnn 0 eeinnnnnn2,850 [ooiiiiiiinnn 0 2,850 oiiiiiinnnn 0 e 250,000 . 01/25/2037 . |1.G FE .
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
.. 75574P-AJ-1 |CLASS D 144A  8.040% 01/25/37 ....evvvvrnnnnnn . 03/25/2025 . |Paydonn ......evviviiininiiiiiinins foeeeeeeeeiiiiinnees [ 260,000 .o 250,000 |...ceeennns 250,000 |eevuunnnns 244,820 |......eoeeenn 0 foeeennnnnn5,180 o0 5,180 o0 e 250,000 . 01/25/2037 . |2.B FE
READYCAP COMMERCIAL MORTGAG SERIES 2022-FL8
..75574P-AL-6 |CLASS E 144A  8.590% 01/25/37 .....evverennnn . 03/25/2025 . |Paydoun ......evvviiiininiiiiiinnns foeeeneeeeiiiiinnnees [ 260,000 .ol 250,000 |...eeennnns 250,000 |eeeunnnnns PP/ RN | I RO - 1.7 & Y PO I AR - 8.7 A I AR | ) RN 250,000 . 01/25/2037 . |2.C FE
READYCAP COMMERCIAL MORTGAG SERIES 2021-FL6
..75575T-AE-3 |CLASS B 144A  6.034% 07/25/36 ........ceeee . 03/25/2025 . |Paydoun .......ovviviiininiiiiiiinnn foeeeeeeeiinnienenees [0 2,000,000 ...l 2,000,000 |........ 2,000,000 |........ 1,988,943 |ooovvviiiinnnn 0 | 11,057 |veiiiniiiinnnn 0 e 11,057 |0 e 2,000,000 foorerrivennnnn 0 fooeiiiiiiinnnns [ N | I N 29,852 |. 07/25/2036 . [1.B FE .
UBS BAMLL TRUST SERIES 2012-WRM CLASS C 144A
..90269P-AJ-0 [4.379% 06/10/30 ..evvvnriiviinniniiiiiiiiieeeens . 01/01/2025 . |Paydoun .....oevnvvviiinnnnineiiinnnn foveeneeeiinnienenees [0 2,500,000 ...l 2,500,000 |........ 2,500,000 |........ P V[V IV[0 0 RPN | [ AP | FORPRN | N AU | N AP | B Y 2,500,000 |..eeeerieiennn0 Joveiiininnnns [O I N | ) N 9,123 |. 06/10/2030 . [1.A FM .
VMC FINANCE LLC SERIES 2021-FL4 CLASS AS 144A
..91835R-AC-4 [5.880% 06/16/36 ......cevvvnnnriiiiinnniiiiiinnnnns . 03/18/2025 . |Paydoun ......eevviiiiiiniiiiiiiinn foreeneeeeiiiineeees [ 4,499,670 ...l 4,499,670 |........ 4,499,670 |........ 4,492,181 |0 e 7,489 |0 e 7,489 0 4,499,670 |......coeeeenn0 fooeiiinnnnnnnns [ N | I N 66,327 |. 06/16/2036 . |1.A FE .
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2014-
..92930F-AE-9 |C21 CLASS D 144A  3.497% 08/15/47 ............ . 01/10/2025 . |BTIG LLC .ovvvvvenniiiiiiiieniiiees feeeeeeceeiineeees [oenn. 1,046,500 ...l 1,300,000 |........ 1,043,833 |........ INCZZCIR: T RN | [ FORRRUUN ) [ AN | I AN | I FORRU | ) A 1,043,833 |.oevvviieeennn 0 i 2,667 |..........2,667 [.ccceernnnn 5,304 |. 08/15/2047 .{1.D ........
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2014-
.. 92930H-BC-8 |C23 CLASS C  3.767% 10/15/57 ....cvvvverrnnnnnn . 01/18/2025 . |Various ........ceeevvvviinnnnnnnns foveenenvcinniinnnnes [0 o, [ N [ N {1 o R | R | I FOUR | I AR, [V R | I R [ N | ) FON (153) |. 10/15/2057 . |1.A ........
ACRES PLC SERIES 2021-FL1 CLASS AS 144A
..00103C-AC-3 [6.033% 06/15/36 ....evvvrvvvinnnniiiiiiiieieeens . 03/17/2025 . |Paydoun .......ovvvviiinnnniiiiiinnns foveeneeeiiiniinnnees [0 7,000,000 ...l 7,000,000 |........ 7,000,000 |........ 6,989,770 |.evevirivinnn0 e 10,230 [eveeniiiiinnn 0 e 10,230 [ovviiiiiinnnnn 0 e 7,000,000 fooeereeiennnn 0 foeiiiiiiinnnns [ N | ) FO 105,813 |. 06/15/2036 . [1.A FE .
PFP 111 SERIES 2021-8 CLASS C 144A  6.228%
..69357X-AG-6 [ 08/09/37 ...evviiiiiiiiiiiiiiiir . 02/14/2025 . |Paydoun ......covvevivvnnnneeniiinnnn foveeneeeeinnennenees [0 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,965,367 |.....cooeeeenn0 ]l 34,633 o0l 34,633 0 5,000,000 foooerrieennnnn 0 fooeiiiiiinnnnns [ N | I N 52,226 |. 08/09/2037 . [1.E FE ....
PFP 111 SERIES 2021-8 CLASS D 144A  6.585%
..69357X-AJ-0 [08/09/37 ...evviiiiiiiiiiiiiiiii e . 02/14/2025 . |Paydoun ......ovvvviiinnnnneiiiinnnn foveeeeeeeinneinenees [oe.. 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,957,267 |..eevvvnneeennn 0 eeennn 82,733 0 2,733 |0 4,000,000 foooeerrreennnnn 0 fooiiiiiiinnnnns [ N | I N 44,114 |. 08/09/2037 . |1.F FE ....
PFP 111 SERIES 2021-8 CLASS E 144A  6.928%
..69357X-AL=5 [08/09/37 ....uviiiiiiiiiiiiiiiii e . 02/14/2025 . |Paydoun ......ovvvviivinnnieniiinnnn foveeneeeeienenenees [oenn.. 1,000,000 ...l 1,000,000 |........... 976,250 |.......... (ST Y/ PR | I AU ) < T AR | ) FOe 8 ) < ) FORN | ) A, 1,000,000 |....ccvvveeenn0 foreiiinnnnnnnns [ N | I N 11,612 |. 08/09/2037 . [1.G FE ....
PRIMA CAPITAL LTD SERIES 2019-7A CLASS C 144A
L T41660-AE-7 [83.250% 12/25/50 ....civvvuiniiiiiiiiiiiiiiiiinas . 03/20/2025 . |Paydown ....eeeveiiiiininniiiiiiinns fovenneniiiininnnnnes [ 893,827 [l 893,827 |[........... 867,249 |........... 890,453 [.....ccooeeennn0 i 3.875 i 0 30375 i 0 e 893,827 |.icvvieenennn0 [ooiiiiinnnnnnns [ O I Ao 7,262 |. 12/25/2050 . |2.B FE
1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Commercial Mortgage-Backed Securities (Unaffiliated) 81,399,927 79,046,911 79,589,613 79,659,645 (130,745) 728,111 XXX XXX
BARDOT CLO LTD SERIES 2019-2A CLASS BR 144A
..06744N-BJ-5 [6.152% 10/22/32 ..oevvvvvniiiiiiiiiiieiiiiie . 02/04/2025 . |Paydoun ......ovvvviivinnnneeiininns foveeneeeiinniennnees [oe.. 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,944,495 |...oooeiiiin0 i 85,505 i 0 85,505 |0 e 3,000,000 foeereiiennnnn 0 foeiiiiiiinnnns [ N | I N 56,449 |. 10/22/2032 . [1.C FE ....
BABSON CLO LTD SERIES 2020-1A CLASS BR 144A
..06762L-AN-8 [6.214% 10/15/36 ....evvviiviiiniiiiiiiiiieeeeees . 01/15/2025 . |Paydoun ......evveeiiinninniiiiinnns foveeeeeeiiinienenees [20e.. 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,970,015 [ooooiivinnnnn 0 foennnnn29,985 foiiiinnnnn 0 fennn29,985 [0 [ 2,000,000 foorerrivennnnn 0 fooeiiiiiiinnnns [ N | I N 33,569 |. 10/15/2036 . [1.C FE .
BABSON CLO LTD SERIES 2020-1A CLASS CR 144A
..06762L-AP-3 [6.564% 10/15/36 ....eevviiviiininiiiiiiiieeeeees . 01/15/2025 . |Paydoun .....oevvveiiinniniieiiiinnn foveeneeeiiiniinenees oo 1,260,000 ...l 1,250,000 |........ 1,250,000 |........ 1,232,087 |oeveeeiieenn 0 | 17,963 |oeveiiiiininnnn 0 o 17,968 |0 e 1,250,000 |oeveevreeennn 0 Joveiiiininnns [ N | I N 22,098 |. 10/15/2036 . |1.F FE ....
AIG CLO LTD SERIES 2021-1 CLASS C 144A
..00141Y-AE-5 [6.302% 04/22/34 ....ccevvveniiiiiiiiiieiiiies . 02/14/2025 . |Paydoun ......ovvvvvivnnnnieniinnnnn foveeneeeiinnnenenees [oenn. 1,000,000 ...l 1,000,000 |........ 1,000,000 |........... 982,530 |....cevvvneennn0 foeeeennn 17,470 |oovevennennn 0 e 17,470 |0 e 1,000,000 |....ccevvneeenn forviiinnnnnnnns [ N | I AN 21,003 |. 04/22/2034 . |1.F FE ....
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2021-7A
..05682N-AG-8 [CLASS C 144A  6.652% 01/22/35 .......cevvunnnn. . 02/12/2025 . |Paydoun ......ovveviiinnnnieiiiinnns foveeneeeiiinienenees [oenn. 1,000,000 ...l 1,000,000 |........ 1,000,000 |........... 981,219 [..oovvvveeennnn 0 e 18,781 |0 e 18,781 o0 e 1,000,000 |....ccvvveeeenn forviinnnnnnnnns [ N | I AN 21,753 |. 01/22/2035 . |1.F FE .
BALLYROCK LTD SERIES 2023-25A CLASS A2 144A
..058760-AE-2 [6.750% 01/25/36 . 02/07/2025 . |Paydown ......cooviiiiininiiiiiinnns Jovenneneeiinineeees [onl.. 1,000,000 ...l 1,000,000 |........ 1,000,000 |.......... 988,070 |............... 0 Joeeeen . 11,930 Jovvveniiinnnn 0 e 11,980 Jovveeiiiinnnn 0 e 1,000,000 |.. . 01/25/2036 . |1.C FE .
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BALLYROCK LTD SERIES 2023-25A CLASS B 144A
..058760-AG-7 [7.100% 01/25/36 .....ceevvvvniiiiiiiiiiieeeeinaa . 02/07/2025 . |Paydomn ...ccvveniiiiiinininiiiiinn Jeneeeiiiieees o 500,000 |....ceeenn 500,000 |.......... 500,000 |...eeennnns 492,903 [ooiiiiinnnnns (U 7,007 [ooeeiiiiiinnnns (U 7,007 [ooeeiiiiinnnnns (U 500,000 [oeeeniriernnnnn (1 P [ PO [V PO 10,780 |. 01/25/2036 . [1.F FE ....
BENIFIT STREET PARTNERS CLO LT SERIES 2022-
..08186E-AG-3 [29A CLASS C 144A  8.300% 01/25/36 .... . 02/05/2025 . |Paydomn ...ccvvenveriiinninineiiiinn Joneneeiiiinnees foens 2,000,000 |........ 2,000,000 |........ 2,000,000 |........1,951,816 ... ... 48,184 |. L48,184 |oeiiiiinnn0 et 2,000,000 |.. . 01/25/2036 . |1.F FE ....
BLUEMOUNTAIN CLO LTD SERIES 2021-32A Cl
..09631E-AG-2 [144A  7.964% 10/15/34 ...oovveiiiiiinnnniins . 01/23/2025 . |Paydonn ...ccvvennvviiiininiieiiiinn Joineeeenininnees foees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 980,629 |.......eeunnnn. (U . 19,371 [ooeeiiiiiinnnns (U . 19,371 [ooeeiiiiiinnnns (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V PO 23,026 |. 10/15/2034 .|2.C FE ....
CARLYLE US CLO 2020 1 LTD SERIES 2020-1A
.. 14317X-A-6 |CLASS BR 144A  6.555% 07/20/34 ................ . 02/07/2025 . |Paydomn ...ccvveniriiiinininiiiiinn feneeeeiiiinees fees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 981,272 [..ovvvvnnnnnnns (U . 18,728 [ooeiiiiinnnnns (U . 18,728 [ooeiiiiinnnnnn (U . 1,000,000 |.....ccvvnnnnns (VN P [ PO [V P 20,675 |. 07/20/2034 . |1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2014-36A CLASS
..26249K-BB-6 [BR3 144A  6.014% 04/15/29 ......ovvvvriviinnnnns . 01/15/2025 . |Paydonn ...ccvvenniviiiininiiiiiiinn feineeeeniiinnees foes 1,500,000 |........ 1,500,000 |........ 1,448,250 |........ 1,436,276 |ooevvennnnnne (U P 63,724 |....oovvnnnnnnn [ P 63,724 |....oovvnnnnnnn (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 24,409 |. 04/15/2029 . [1.A FE ....
MAGNETITE CLO LTD SERIES 2020-26A CLASS DR
..55954Y-AQ-8 [ 144A  7.412% 07/25/34 .coovvvnniiiiiiis . 02/11/2025 . |Paydomn ...ccvvuneiiiiiiiininiiiiinn Jeneeeeiiieees [ 500,000 |....oeennn 500,000 |.......... 500,000 |...eeennnns 491,474 |...oooonnennins (U 8,526 |..ccvvunnnnnnn (U 8,526 |..covvnnnnnnnn (U 500,000 [oeeenirrrennnnn (1 P [ PO [V PO 11,646 |. 07/25/2034 . [2.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2021-44A
..64133V-AE-7 |CLASS C 144A  6.470% 10/16/34 .......cceeveeens . 01/29/2025 . |Paydonn ...ccvvennvvriiininineiiiins Joineeeiriiiinnees foenes 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,960,327 |ovvevnnviinnnns [V P 39,673 |..ociviiinnnnns (U P 39,673 |..ociviiinnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 39,476 |. 10/16/2034 . |1.F FE ....
NEUBERGER BERMAN CLO LTD SERIES 2021-4A CLASS
..64133V-AG-2 |D 144A  7.420% 10/16/34 ....ovvvvvvinnnnninnnnns . 01/29/2025 . |Paydomn ...ccvvvnviiiiininnniiiinnn Joinneeeeniineees foeneeein 500,000 |....ceeenn 500,000 |.......... 500,000 |..ceeunnnns 490,144 |......oenennens (U 9,856 |..ccvvnnninns (U 9,856 |..cevvnnninns (U 500,000 [oeuenererinnnnn (1 P [ PO [V P 11,254 |. 10/16/2034 . |2.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2021-46A
..641340-AG-2 [CLASS D 144A  7.555% 01/20/36 .........euun.... . 01/29/2025 . |Paydomn ..ccvvvnvriiiininiiiiiiinn Joeeeeeeiiiineees foeneeeins 750,000 |...eeeenns 750,000 |.....eeen. 750,000 |eveunnnnns 736,959 [...ccvvnnnnnnns (U . 13,041 [oooeiiiiinnnnns (U . 13,041 [oooeiiiiinnnnns (U 750,000 [oeeeniiiiinnnnn (1 P [ PO [V PO 16,361 [. 01/20/2036 . [2.C FE ....
OAKTREE CLO LTD SERIES 2020-1A CLASS BR 144A
..67402F-AL-3 [6.214% 07/15/34 . oovvevriiiiiiiiiiiiiiiieees . 02/14/2025 . |Paydonn ...ccevenevriiinnnniieiiiinn Joiineeeiiiiiinnees foenes 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,472,673 |oveennninnne (U PR 27,327 |oovviiiinnnns (U P 27,327 |oovviiiinns (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 32,942 |. 07/15/2034 . [1.C FE ....
OAKTREE CLO LTD SERIES 2020-1A CLASS CR 144A
..67402F-AN-9 [6.514% 07/15/34 . oovvvnniiiiiiiiiiiiiiiieees . 02/14/2025 . |Paydomn ...ccvvenvvriiininnieiiiinn Joiineeeiiiiiinnees foenes 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,472,726 |oeevennnnnne (U PR 21,274 |ooveiiiins (U P 21,274 |oovveviins (U . 1,500,000 |.....ccvvnnnnns (1 P [ PO [V PO 34,467 |. 07/15/2034 . |1.F FE ....
OAK HILL CREDIT PARTNERS SERIES 2021-8A CLASS
..67707G-AJ-8 |C 144A  6.455% 01/18/34 ...oovvvrivriinnnnnnns . 01/09/2025 . |Paydonn ...cevveniviiiininiieiiiinn Jeieneeeeiiiinees fees 1,750,000 |........ 1,750,000 |........ 1,750,000 |........ 1,717,264 |t [V P 32,736 |.ooviininnnnnns (U P 32,736 |.oeviiiinnnnnns (U . 1,750,000 |.....ccvvnnnnns (1 P [ PO [V PO 27,413 |. 01/18/2034 . |1.F FE ....
PALMER SQUARE CLO LTD SERIES 2013-2A CLASS
..69688A-AS-0 [BR3 144A  6.435% 10/17/31 ..ovvveniiiiinnnnnnns . 01/19/2025 . |Paydomn ...ccvvenneviiiininiieiiiinn Jenneeeeniinees foes 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,483,193 [.cooiiiinnnnns (U . 16,807 |.oovvvvennnnnns (U . 16,807 |.oovvvvennnnnns (U . 2,500,000 |...counnnnnns (1 P [ PO [V PO 43,183 |. 10/17/2031 . |1.F FE ....
PALMER SQARE CLO LTD SERIES 2015-1A CLASS BR4
..69689A-BN-9 | 144A  6.442% 05/21/34 ....ceevvvnniiiiiiiinns . 01/08/2025 . |Paydomn ...covvenniviiiiiiniiniiiinn Jeneeeeiiiinnes foes 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 4,911,732 |ooviiiins (U . 88,268 |.....oeeeeennn (U . 88,268 |....coeeeeennn (U . 5,000,000 [oeuiireennnnn (1 P [ PO [V PO 44,214 |. 05/21/2034 . [1.F FE ....
PALMER SQUARE CLO LTD SERIES 2023-1A CLASS B
..69702T-AC-6 [ 144A  6.893% 01/20/36 ....evvvvvvvvnnnniiiinnnnn . 01/21/2025 . |Paydonn ...cevvenniviiiininiiiiiiinn Jeineeeeiiiinnees foees 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 983,242 |oeuiiiiinnnnns (U . 16,758 [ooeiiiiinnnnns (U . 16,758 [ooeiiiiinnnnns (U . 1,000,000 |.....ccvvvnnnns (1 P [ PO [V PO 18,444 |. 01/20/2036 . |1.C FE ....
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
.. T4165G-AB-6 [4.000% 08/24/49 .....oevvvviiiiiiiiiiiiiiiieeees . 01/20/2025 . |Paydomn ...ccvvuneiiiiiiiniiiiiiinn Jenneeeiiiineees foeeeeein 185,315 |........... 185,315 |........eet 184,251 |....oeeeens 185,314 |..oooveiennnns [ PR LI PO [ PR L PO (U R 185,315 |oveeniiiiinnnn (1 P [ PO [V 618 |. 08/24/2049 . |1.G FE ....
TCI FLATIRON CLO LTD SERIES 2017-1A CLASS C
..87231B-AG-8 [ 144A  6.435% 11/18/30 ..oevvvvviiinniiiiiiinnn . 01/15/2025 . |DIRECT evvvnniiiiiiiniiniiiiiiiines fevnneeecnininnees foenes 1,000,059 |........ 1,000,000 |........... 920,474 |........... 942,869 |.......eennnnnn (U P 560 |ovvreniiiinns (U P LSICIV I O (U R 943,428 |......cevnnnnns [V P 56,631 |........ 56,631 |oevvennnnns 10,629 |. 11/18/2030 . |1.A FE ....
CIFC FUNDING LTD SERIES 2014-3A CLASS CR2
.. 125490-BG-9 [ 144A  6.902% 10/22/31 ..oevvvnniiiininiiiiens . 03/26/2025 . |Paydomn ....ceveneriiiininiieiiiinn Joineeeeiiiinees foens 1,750,000 |........ 1,750,000 |........ 1,750,000 |........ 1,720,026 |.........ceeent [V PR 29,974 | [V P 29,974 | (U . 1,750,000 |.....ccvvnnnnns (1 P [ PO [V PO 53,533 |. 10/22/2031 . [1.F FE ....
LCM LTD PARTNERSHIP SERIES 22A CLASS BR 144A
..50189G-AH-5 [6.555% 10/20/28 ....evvvniiiiiiiiiiiiiiies . 01/21/2025 . |Paydonn ...cevveneiiiiiiininiiiiinn Joinneeeiiiineees o 119,008 |.......... 119,008 [.......... 119,008 |oueveennnn. MM7,132 [ (U 1,876 [oooeiiiiinnnnns (U 1,876 [ooeeiiiiinnnnns (U 119,008 |..oocevvvnnnnns (1 P [ PO [V F 2,091 |. 10/20/2028 . |1.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2019-33A
..64132T-AL-7 |CLASS BR 144A  6.170% 10/16/33 ............eee. . 03/28/2025 . |Paydonn ...ccvveniiiiiininineiiiinn foneeeiiiiinees fees 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,454,844 |............... (U PR 45,156 |.ooeeveennnnnns (U PR 45,156 |.oovvvvennnnnns (U . 2,500,000 |...counnnennns (1 P [ PO [V PO 72,007 |. 10/16/2033 . |1.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 2019-33A
..64132T-AN-3 | CLASS CR 144A  6.470% 10/16/33 .. . 03/28/2025 . |Paydomn ...cevveniviiiininiieiiiins feneeeeiiiinees foes 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,472,955 |......ccooeeenn0 [oeennnnn27,045 |0 ]nnnn27,045 0 e 1,500,000 |.. . 10/16/2033 . |1.F FE ....
OCTAGON INVESTMENT PARTNERS XV SER A
..67590B-AY-6 |CLASS DR 144A  7.565% 07/17/30 ....evvvvennnnne . 02/13/2025 . |DIRECT evvvnniiviinniiniiiiiinines Jenineeeevininnees foenes 1,001,877 |........ 1,000,000 |........ 1,000,000 |........... 983,830 [.......eoeeenn0 foeveennnnn 445 |0 e 445 0 984,276 |....ovunnnnnnns [V P 17,601 |........ 17,601 |.ooeeeeennns 25,886 |. 07/17/2030 . |2.C FE ....
SYMPHONY STATIC CLO 1 LTD SERIES 2021-1 CLASS
..87190T-AE-3 [C  6.412% 10/25/29 ... . 02/25/2025 . |Paydonn ....covenviviiiinniniiiiiiinn Joiineeeiiiiinnees fees 1,000,000 |........ 1,000,000 |........ 1,000,000 |...........979,389 |....coevvveennn 0 |ornnnnnn 20,611 |oeeeiniiiinnn 0 e 20,611 [0 e 1,000,000 |.. . 10/25/2029 . |1.F FE ....
AGL CLO 1 LTD SERIES 20:
..00851W-AC-3 [6.205% 12/02/34 ...coovvvnniiiiiiiiiniiiiinis . 03/21/2025 . |Paydonn ...ccvvenniriiiininiieiiiinn feneeeeiiiienes foes 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,452,986 |.......coennnns (U . 47,014 | (U . 47,014 | (U . 2,500,000 . 12/02/2034 . |1.C FE ....
AGL CLO 1 LTD SERIES 2021-14A CLASS C 144A
..00851I-AE-9 |6.605% 12/02/34 .. . 03/21/2025 . |Paydonn ...ccvvennieiiiininiieiiiinn feneeeeiiiinees foes 5,000,000 |........ 5,000,000 |........ 5,000,000 |........4,898,527 |........c.c....Q [ooeen 101,473 [0 [ 101,473 [0 s 5,000,000 |.. . 12/02/2034 . |1.F FE ....
AIMCO SERIES 2021- 5149
..00889B-AC-5 [10/17/34 .ovvvviiiiiiiiiiiiiiiiiiii s . 03/31/2025 . |Paydomn ...eevvenniiiiiiniiniiiiiiins Joviinnieiiiiinnees foenns 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,470,552 |..ovvennnnnnnns 0 Joeennnns 29,448 |...vnnnnnnns 0 Joeennnns 29,448 |...vinnnnnns [ U 1,500,000 f......cceennnns 0 | (U 0 Joeennns 46,108 ). 10/17/2034 . |1.F FE ....
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ANCHORAGE CAPITAL CLO LTD SERIES 2021-17A
..03332P-AG-2 |CLASS C 144A  6.814% 07/15/34 ................. . 02/27/2025 . |Paydoun ..........oooeeiiiiiiiiiinnns foniiiniiiiiiiiiiins fonen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,962,438 |....cevvnnnen [V R 37,562 |oeeeeiiniennn [V R 37,562 |oeeeeeiiennnn 0 fnns 2,000,000 |..ocevvrennnns (VN 0 | [V 52,911 |. 07/15/2034 . |1.F FE ....
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2019-2A
..05682L-Ali-7 | CLASS CR2 144A  6.403% 10/17/32 ... . |- 03/18/2025 . |Paydoun ......oooeeiiiiiiiiiiiiiinins e [ 3,150,000 |........ 3,150,000 |........ 3,150,000 |........3,134,783 |0 | 15,217 |0 fennnnnnn 16,217 [0 s 3,150,000 |.. . 10/17/2032 . (1.F FE ....
BALLYROCK LTD SERIES 2021-18A CLASS
..05875Y-AE-6 |6.601% 01/15/35 ....evvvvvvrrnriiiiiiiiiiiiiiiinnnns . 03/21/2025 . |Paydoun .........cooeeeiiiiniiiinnnns foniiiiiiiiiiiiiiins foeen 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,469,349 |..ooovvvnnnnns 0 fens 30,651 |oovvvveninnnns 0 fnns 30,651 |ooevvvvennnnns 0 fnns 1,500,000 |...evvvvvvnnnns (VN 0 | [V 44,630 |. 01/15/2035 . |1.F FE ....
BALLYROCK LTD SERIES 2021-16A CLASS B 144A
..05876K-AE-5 |6.405% 07/20/34 ....ooovvvviiiiiiiiiiiiiis . 03/13/2025 . |Paydoun .........cooeeeiiiiiiiiiinnns foniiiniiiiiiiiiinns fonen 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,450,796 [...ovvvnnnnnnne [V R 49,204 |l [V R 49,204 |l 0 fnns 2,500,000 [..oeeiiiiinnnn (VO 0 | [V 65,675 |. 07/20/2034 . |1.F FE ....
BABSON CLO LTD SERIES 2018-3A CLASS B2R 144A
..06760P-AQ-4 |2.268% 07/20/29 ......coovvvviiiiiiiiiiiiiiieis . 03/06/2025 . |Paydoun ..........ooeeeeiiiiiiiininns feniniiiiiiiiiiiiins foinnn 2,893,546 |........ 2,893,546 |........ 2,893,546 |........ 2,893,477 ovvvennnnnnnns 0 e 69 [ 0 e 69 [ 0 fnns 2,893,546 [...evvvvrnnnns (VN 0 | [V 21,204 . 07/20/2029 . |1.A FE ....
CIFC FUNDING LTD SERIES 2014-4RA CLASS BR
.. 12552F-AU-7 | 144A  6.865% 01/17/35 ..evvvvrnnnniiiiiininnnnn, . 03/06/2025 . |Paydoun ..........oooeeiiiiiiiiinnins foniniiiiiiiiiiiinns fonen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,923,985 |ovvvvvvninnns 0 fens 76,045 |.ooovviinnnns 0 fnns 76,045 |o.ooovviinnnns 0 fnns 2,000,000 |..ocevvreennns (VN 0 | [V 55,155 . 01/17/2035 . |1.F FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2021-7A
.. 14316W-AE-9 | CLASS B 144A  6.664% 10/15/35 .....cevvvveeees . 03/26/2025 . |Paydoun ..........cooeeiiiiiiiiinnnns feniiiiniiniiiiiinns foenn 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,021,432 |l 0 fens 78,568 |oeevvvvirnnnnns 0 fnns 78,568 |ovevvvvirnnnns 0 fnns 4,000,000 |...cevvreennns (VN 0 | [V 123,562 |. 10/15/2035 . |1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2017-47A CLASS
..26245E-AQ-2 |CR 144A  6.614% 04/15/28 ..................ls . 03/27/2025 . |Paydoun ..........ooeeeiiiiiiiininnns feniiiniiiiiiiiiinns fonen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,969,384 |.....ceeeneee 0 fens 30,616 |ovevvvvrrnnnns 0 fnns 30,616 |ovevvevrrnnnns 0 fnns 2,000,000 |..ocevrreennns (VN 0 | [V 61,699 |. 04/15/2028 . |1.A FE ....
FDF LIMITED SERIES 2018-4A CLASS DR 144A
..30258U-AN-9 15.729% 07/25/36 ....coeeeeeieieiiiiiiieeee . 02/21/2025 . |Paydoun ..........ooeeeiiiiiiiiinnnns feniiiiiiiiiiiiiiins foeen 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,999,912 |ooevveennnnns 0 e 88 ..o 0 e 88 |l 0 fnns 2,000,000 |..ooevrrennnns (VN 0 | [V 65,565 |. 07/25/2036 . |1.C FE ....
NEUBERGER BERMAN CLO LTD SERIES 15-20A CLASS
..64130T-BE-4 |CRR  6.464% 07/15/34 ..............cooeeeiiis . 02/19/2025 . |Paydoun .........cooeeeeiiiiiiiinnnns foniiiniiiiiiiiiiins foeen 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,458,835 |............... 0 fens 41,165 |oveviiiiinnnns 0 fnns 41,165 |oevviiiiinnnns 0 fnns 2,500,000 [..eeeeiiiinnnn (VN 0 | [V 59,266 |. 07/15/2034 . |1.F FE ....
OCP CLO LTD SERIES 2023-26A CLASS C 144A
..B7116H-AE-2 |7.663% 04/17/36 .oevvvvvvvieiiiiiiiiiiiiiiciiiens . 03/17/2025 . |Paydoun .........cooeeiiiiiiiiinnnins foniiiniiiiiiiiinins fonnns 1,000,000 |........ 1,000,000 |........ 1,000,000 |.......... 961,167 |........een [V R 38,833 |...ooeeeiens [V R 38,833 |...oeeeiienns 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 32,980 |. 04/17/2036 . |1.F FE ....
PALMER SQUARE CLO LTD SERIES 2021-2A CLASS C
..69701X-AE-4 | 144A  6.364% 07/15/34 ..ooovvvvvriiiiiiiiiiines . 03/28/2025 . |Paydoun ..........coeeeiiiiiiiiiinnns feniiiniiiiiiiiiiins fonen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,942,077 [ovvvvnnnnnnnne [V R 57,923 |oeiiiiiiiins [V R 57,923 |oooiiiiiiins 0 fnns 3,000,000 |...ceerrennnns (VN 0 | [V 89,682 |. 07/15/2034 . |1.F FE ....
TWC CLO 2017 1 LTD SERIES 2017-1A CLASS CRR
..87240N-BA-3 | 144A  6.862% 10/29/34 ...ovvvvvvriiiiiiiiiiianes . 03/27/2025 . |Paydown .......oeeeeiiiiiiiiiiiiiiies Joiviiiiiiiiiiiiiins fonns 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,472,970 [...evenneee. 0 ooeeennn 27,030 |eevrrirnnnnnns 0 ooeeennn 27,030 |eevrrrrennnnns 0 Joeeennn 1,500,000 |....evvvveeees [ 0 Joeeeeeiieenn [ 43,754 |. 10/29/2034 . |[1.F FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 80,349,805 80,347,869 80,215,529 78,899,995 0 1,375,578 0 1,375,578 0 80,275,573 0 74,232 74,232 1,875,673 XXX XXX
VOYA CLO LTD SERIES 2020-2A CLASS DR 144A
.. 92918H-AK-6 | 7.665% 07/19/34 ...ooovvviiiiiiii . 01/09/2025 . |Paydown .........coooeeeiiiiiiiiinins foniiiiiiiiiiiiiinns fonen 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,472,042 |ooovvevnnnnns 0 fens 27,058 |oeeverirnnnnnns 0 fnns 27,058 |oeeveiiinnnnnns 0 fnns 1,500,000 |...evvvvvvnnnns (VN 0 | [V 26,598 |. 07/19/2034 . |2.C FE
VOYA CLO LTD SERIES 2021-1A CLASS C 144A
..920180-AG-5 |6.614% 07/15/34 ...oovvvvviiiiiiiiiiiiiiiiiiiiiees . 02/06/2025 . |Paydoun ..........cooeeiiiiiiiininnns feniiiniiiiniiiiiins foeen 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,942,000 [...oovnnnnnnnn 0 fens 58,000 |ovevrrrirrnnns 0 fnns 58,000 |ovevvrrrrrnnns 0 fnns 3,000,000 |...cevrrennnns (VN 0 | [V 65,543 . 07/15/2034 . |1.F FE .
VOYA CLO LTD SERIES 2016-2A CLASS BR 144A
. 92011U-AN-8 | 7.329% 07/19/28 ..ooovveeiiiiiiiiiiiiis . 03/14/2025 . |Paydoun ..........ooeeeiiiiiiiiiinins foviiiiiiiiiiiiiinns foenn 6,000,000 |........ 6,000,000 |........ 6,000,000 |........ 5,903,399 |............... 0 fens 96,601 |ooevvvvnnnnnnns 0 fnns 96,601 |ooevvvernnnnnns 0 fnns 6,000,000 |.......eeeennn (VN 0 | [V 171,919 |. 07/19/2028 . [1.A FE .
VOYA CLO LTD SERIES 2016-2A CLASS CR 144A
.. 92011U-AQ-1 |8.585% 07/19/28 ..ooovveviieiiiiiiiiis . 03/14/2025 . |Paydown .........cooeeeeiiiiinnninnns foniiiininiiiiiiiins foiiiiin 208,000 |.......... 208,000 |.......... 208,000 |........... 204,574 |..oeennnnnnnnnn 0 |eeeenns 3,426 ..ol 0 eeeeenn 3,426 ..ol 0 eeeeenn 208,000 |..ooeeveenennns (VN 0 | [V 7,240 |. 07/19/2028 . |2.A FE
VOYA CLO LTD SERIES 2015-1A CLASS BR 144A
.. 92014N-AN-1 16.255% 01/18/29 .....ooovveiriiiiiiiis . 01/20/2025 . |Paydoun .........oooeeiiiiiiiiinninns foniiniiiiiiiiiiiens feiinn 1,154,899 |........ 1,154,899 |........ 1,133,808 |........ 1,121,897 |l 0 fens 33,001 |ovvvvivirinnnns 0 fnns 33,001 |oevvvviirinnns 0 fnns 1,154,899 [...oovvinnnnnns (VN 0 | [V 19,886 . 01/18/2029 . |1.A FE .
VOYA CLO LTD SERIES 2016-2A CLASS DR 144A
.. 92915D-AG-7 | 11.665% 07/19/28 .....evvvvvvvvvrriiiiiiiiiiinnennes . 03/13/2025 . |Paydown ......ooeveeiieieieiiiiieiees Jovviiiiiiiiiiiiiiies foiiinnns 172,200 |........... 172,200 |.......... 171,611 |........... 169,509 |.......oeen.. 0 Jooeeeennn 2,601 | 0 Jooeeeennn 2,601 | [V PO 172,200 |ooeeeeeeennns [ 0 Joeeeeeiieenn [ 8,120 |. 07/19/2028 . |4.A FE
1109999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Affiliated) 12,035,099 12,035,099 12,013,419 11,814,321 0 220,777 0 220,777 0 12,035,099 0 0 0 299,306 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B  4.655% 01/25/37 ....evvvvvvvvvnnnnens . 03/25/2025 . |Paydoun .........oceeeeiiiiiiiiiiinns foniiniiiiiiiiiiinns feiiiin 10,917 [oeeennnne 10,917 |evevreennes 6,640 |............. 6,231 |.............. 0 |eeeenns 4,686 [..ovvvnennnnns 0 eeeeenn 4,686 [..ovuvninnnnnn 0 s 10,917 [ovveiininnnns (VN 0 | [V 40 (. 01/25/2037 . |1.AFM ...
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-W-5 15.170% 12/25/35 .coooeeeeeiiieiieie . 03/25/2025 . |Paydown .........oooeeiiiiiiiiininnns foniniiiiiiiiiiiiins feiiinn 151,836 [o.ovveenee 161,836 |........... 127,238 |........... 141,032 | 0 fens 10,804 [o..oevvvnnnnes 0 fnns 10,804 [....eevnnnnnes 0 s 151,836 |.oooeeeenenns (VN 0 | [V 857 |. 12/25/2035 . [1.A FM .
AMERIQUEST MORTGAGE SECURITIES SERIES 2003 11
..030728-LN-3 | CLASS AV2 ~ 5.174% 11/25/33 ....evvvvvrrvrennnns . 03/25/2025 . |Paydown ..........ooeeiiiiiiiiiininns feniiiniiiiiiiiiiins feiiiiin, 5131 [oveiiiinnns 5,131 |l 5,131 |l 5,166 |............... 0 s (£ ST 0 s (35) [euvvnnnnnnnnnns 0 e 5131 | (VO 0 | [V 49 | 11/25/2033 . [1.A FM .
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 |R10 CLASS M1  5.484% 11/26/34 ................. . 03/25/2025 . |Paydoun ........cooeeiiiiiiiinininnns feniiiiiiiiiiiiiinns feiiiin 2,84 ... 2,834 |oeeeeeens 41,026 |............ 2,101 | 0 s 643 |oeviiiiiiinns 0 s 643 |oeviiiiiiinns 0 e 2,84 [ (VO 0 | U 330 | 11/25/2034 . [1.A FM .
APPLEBEES [HOP FUNDING LLC SERIES 2019-1A BANK OF AMERICA SECURITIES LLC
..03789X-AE-8 [CLASS A2l 144A  4.723% 06/05/49 ............. . 03/06/2025 . | uuuniiiiiiiiiiieeeiiiiie i |eiieneciiiies e 1,946,350 |........ 1,980,000 |........ 1,980,000 |........ 2,046,078 | 0 feenns (8,550) |..oeeeeeennn 0 foeenns (8,550) |..oeeeeeennn 0 feenns 2,037,528 |....ovvvennnns 0 f...... (92,178) )....... (92,178) |.ovvveeeees 23,898 |. 06/05/2049 . |2.B FE ....
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CREDIT-BASED ASSET SERVICING SERIES 2004-CB4
.. 124890-JR-6 [CLASS M1 6.274% 05/25/35 ....ccvvvvnneinnnnnn . 02/01/2025 . |Paydomn ....evuuniiiiiiiiiiiiiiiiinn feeeeriiiiees [ 3,624 |eeeiiiine 7 [ N (U P (U 3,624 | (U 3,624 |0 i 3,624 | (1 P [ PO [V 16 |. 05/25/2035 . |[1.A FM ....
COUNTRYWIDE ASSET-BACKED CERT SERIES 2005-13
..126670-GR-3 |CLASS AF4  5.805% 04/25/36 .... . 03/25/2025 . | Paydown ... 143,598 ... 119,086 |.......... 118,578 |.... . 04/25/2036 . |1.A FN ....
CHASE FUNDING MORTGAGE LOAN SER
..161546-EF-9 [CLASS 2A2  5.094% 11/25/32 ....cevvvvivvnnnnnnns . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiieiiiiins fereeeeeiiiees o 7,813 [oiiiiiinnnns 7,813 |oeiiinns 7,813 | 7,762 |oovviiinnnnns [ PR 11 A [ PO 51 |0 e 7,813 e (1 P [ PO [V 66 |. 11/25/2032 . |[1.A FM ....
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268M-AC-0 [CLASS B 144A  3.990% 09/25/45 .............uun. . 03/25/2025 . |Paydomn ....cevunniiiiiiniiiiiniiiins fenieeeeiiiiees feeeeeens 42,585 |oeeennnnns 42,585 | 42,556 | 42,568 |.....oovnnnnnnn [ O L 1A [ R L 1A (U P 42,585 [.oooviiinnnnnns (VN P [ PO [V 272 |. 09/25/2045 . |1.B FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-AGS
..20269D-AC-9 [CLASS B 144A  3.580% 02/25/44 ................. . 03/25/2025 . |Paydomn ....cvvunieiiiiiiiiieiiiinn fenieeeeiiiies feeeeeeens 21,086 |............ 21,086 |ooeeeennnnns 21,069 |............ 21,076 |oeeeneiienns [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U P 21,086 |..oovuunninnns (1 P [ PO [V 134 |. 02/25/2044 . |1.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 [A23 144A  2.791% 11/20/51 .oovveeniiiiinnnnnnns . 02/20/2025 . |Paydomn ....evuuniiiiiiiiinieiiiiinn forneeereiiiees o 3,750 [oeeiiiinne 3,750 |eieiinns 3,750 |veeeiinnnns 3,750 |vviiiiins [ PR (VN P [ PR (VN P (U1 O 3,750 [ooeeiiiininnnns (1 P [ PO [V 26 | 11/20/2051 . |2.B FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 |CLASS A2 144A  7.393% 10/20/52 .......evunnnnn. . 01/20/2025 . |Paydomn ....cvuuniiiriiiiiiiniiiiins fereineeeeiiiiees [ 2,500 [ooeiiiinne 2,500 |iieiinnns 2,500 |iieiiinnnns P [ PR 2 P [ PR 2 | (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 46 |. 10/20/2052 . |2.C FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  4.914% 10/25/36 .............. . 03/25/2025 . |Paydomn .....euuviiiiiiiiiiiiiiiinn foreneeereiiiees [ 2,808 [..ooooeeen. 2,898 |.ienns 2,057 |oveeiiins 2,024 [.cooiiiinnnnns (U P -7 PO (U P -7 P [V P 2,808 [...coovvnnnnnns (1 P [ PO [V 14 . 10/25/2036 . |[1.A FM ....
FIVE GUYS FUNDING LLC SERIES 2023-1A CLASS A2
..33830J-AE-5 | 144A  7.549% 01/26/54 ...oovvvnniiiiiinnnees . 01/25/2025 . |Paydomn ....evvunvieiiiiniiiiiiiinns forineeereiiinneees [ 2,500 [ooeiiiinns 2,500 |iieiiinns 2,500 |eieeiinnnnns 2,506 |.ieiiinnnnnns 0 e ()] R [ R ({7 PO [V P 2,500 [...ccovvnnnnnns (1 P [ PO [V 47 1. 01/26/2054 . |2.C FE ....
GSAA HOME EQUITY TRUST SERIES 2006-19 CLASS
..362244-AA-3 | A1 4.615% 12/25/36 ..ooevviiiiiiiiiiiiiiis . 03/25/2025 . |Paydomn ...ccevunieiiiiniiiiiiiiinn feneeeeeiiies feeeeeeens 93,193 |oeeeennnnns 93,193 [oceeiiene 32,828 |.....cevnnnn 27,790 |ooevviiinnnnnns (U P 65,403 |.......oennnnns [ P 65,403 |.......eeunnnns (U P 93,193 [..ooeiiinnnnnns (1 P [ PO [V 273 |. 12/25/2036 . |1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2007-4 CLASS A2
..3622EB-AB-4 |4.835% 03/25/37 ....cevvviiiiiiiiiineeeiiis . 03/25/2025 . |Paydonn ...ccvvueniiiiiiniiiniiiiiinn fenieeeeeiiiees feeeeeeen 13,745 | 13,745 | 4,687 |ooeevennnnnns 4,014 | (U 9,731 |oeviiiinns (U 9,731 |oeviiiiinns (U P 13,745 |ovvenins (1 P [ PO [V 27 | 03/25/2037 . |[1.AFM ....
GSAA HOME EQUITY TRUST SERIES 2006-1 CLASS A2
..362341-23-6 [4.874% 01/25/36 ...ovvvnniviiiiiiiieiiiiieees . 03/25/2025 . |Paydomn ....cevunniiiiiiniiiiiniiiins fenieeeeiiiiees feeeeeens 81,656 |[............ 81,656 |......ennnn. 30,907 |....covnnnns 23,778 |.ovviiinnnns (U . 57,879 |oeeeiiiiinns (U . 57,879 |oeeeiiiiinns (U P 81,656 |...oouunnnns (1 P [ PO [V 166 [. 01/25/2036 . [1.A FM ....
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2
..362351-AB-4 [4.795% 12/25/46 ......cevvvvviiiiiiiiiiiiiiiiies . 03/25/2025 . |Paydomn .....uuunviiiiiiiiiiniiiiins ferieeeeeiiiees o 2,358 e 2,358 [ 909 |.oiviiiiins FL T P (U 1,613 [ooeeiiiiinnnnns (U 1,613 [oooeiiiiinnnnns [V P 2,358 [ (1 P [ PO [V N 6 | 12/25/2046 . |[1.A FN ....
GODDARD FUNDING LLC SERIES 2022-1 CLASS A2
..380241-AA-7 [ 144A  6.864% 10/30/52 ...oevvvviiinnnnniiniiinnn . 01/30/2025 . |Paydomn ....evuunviiiiiiiiiiniiiiinn feeeeeeeiiiees [ 7,500 fooiiiiiinnnns 7,500 |ieeeinnnnns 7,500 |veeeennnnnns 7,499 [ooooiiiiinnnns [ PR LI PO [ PR L PO (U1 O 7,500 |oeeenieiiinnnn (1 P [ PO [V 129 |. 10/30/2052 . |2.C FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 |CLASS A 144A  2.100% 05/20/48 ................. . 03/20/2025 . |Paydomn ...ccvvunniiiiiiniiiieiiiinn fenieeeeiiiies feeeeeeens 16,697 |............ 16,697 [ 16,690 [............ 16,691 [oooiiiiinnnnns [ PR (I P [ PR (1 P (U P 16,697 |ovveeieiinnnnn (1 P [ PO [V 54 . 05/20/2048 . [1.D FE ....
JERSY MIKE S FUNDING LLC SERIES 2019-1A CLASS
..476681-AA-9 | A2 144A  4.433% 02/15/50 .......cvvvnviiiiinnnnns . 03/05/2025 . |MITSUBISHI UFJ SECS USA ...ccovve |evnnnnnriiiinnnnnes foreeneens 981,105 |........... 990,000 |........... 990,000 |.evunnnnns 989,925 |......ccevvnnnn 0 e (3] R [ R (73] R (U R 989,923 [......cevnnnnns [V (8,817) | (8,817) [cuvvrrnnnnnn 13,532 |. 02/15/2050 . |2.B FE ....
JERSY MIKE S FUNDING LLC SERIES 2019-1A CLASS
..476681-AA-9 [ A2 144A  4.433% 02/15/50 .......cvvvniiiiinnnnns . 02/15/2025 . |Paydomn ...cevuvniiiiiiiiiieiiiiinn feneeeeeiiiees [ 2,500 [oooiiiinne 2,500 |iieiinnns 2,500 |iieiiinnnns 2,500 |iiiiiiinnnns [ PR (VN P [ PR (1 P (U1 O 2,500 [...ccovvnnnnnns (1 P [ PO [V 28 |. 02/15/2050 . |2.B FE ....
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 .....vvviiviininiiiiiiniiieeeens . 03/15/2025 . |Paydomn ...cevvvnniriiiiiiiiieiiiinn feneeeeeiiiiees feeeeeeens 22,937 | 22,937 |ooeeeiiiinn 22,937 |oeeeriiinnn 22,936 [ooeiiiiinnnnns [ PR (VN P [ PR (VN P (U P 22,937 [oeeiiiiiinnnnns (1 P [ PO [V 195 |. 12/15/2062 . |1.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 .ovvveiiiiiiiiiiiiiiiniieeeeeees . 03/20/2025 . |Paydomn ...ccvvuniiiiiiiiiniiiiiinn feenieeeeeiiiees feeeeeeens 20,554 |oeeennnns 20,554 |............ 20,535 | 20,537 |ooiiiiiiinns [ O 12 O [ R 12 O (U P 20,554 [.oooeiiinnnnnns (1 P [ PO [V 98 |. 07/20/2047 . |1.D FE ....
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..59982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .......ceeeee . 03/20/2025 . |Paydomn ...ccvvunniriiiiniiiieiiiinn fenieeeeiiiies feeeeeeens 27,946 |oeeennnnnnn 27,946 |......oeeen. 27,916 |..ocevvnnnns 27,920 |oooviiiiinnnnns [ PO P [ PO P A (U P 27,946 |..oocovvnnnnnns (1 P [ PO [V 165 |. 07/20/2043 . |1.D FE ....

MORGAN STANLEY DEAN WITTER CAP SERIES 2003-
..61745M-PI-9 | NC3 CLASS M1 5.783% 03/25/33 ...
MOSAIC SOLAR LOANS LLC SERIES 2019-. A

..61945L-AA-1 | 144A  2.880% 09/20/40 ......eovvvevniniiinannns . 03/20/2025 . [Paydown .....oouvviiiieiiiiiiiieens foiiiieeeeiiiiees e 9,445 | 9,445 ... 9,448 |....oeeen. 9,447 | 0 forreeeiinns (2] FOPPOTR 0 forreeeiinnns (2] FEPPTR 0 foreiiianns 9,445 |.viiiienns (U IO 0 foreeeieiinnns (U PO 46 |. 09/20/2040 . [1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 | 4.370% 12/21/43 ..
MOSAIC SOLAR LOANS A

..61946F-AA-3 | 144A  4.010% 06/22/43 .....oevevinnvniinanannns . 03/20/2025 . |Paydown
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLAS
..61946L-AA-0 | A 144A  4.200% 02/22/44 ... |- 03/20/2025 . | Paydoun ...
MOSAIC SOLAR LOANS LLC SERIES
..61946N-AB-4 | 144A  3.100% 04/20/46 ....vvvvveeeiinvvieaannnns . 03/20/2025 . [Paydown ......ooevvveiiiiiiiiiiiiies Joviiiiiiiiiiiiiies i 17,322 |.oooennnns 17,322 |.ooovnenn 7,157 fooeeennnns 17,168 [oveeeeennnnns 0 foeeeennn. 154 i 0 foeeeennn. 154 i 0 foeieennn. 17,322 oo [V PPN [V [V PPN 89 |. 04/20/2046 . [1.E FE ....

. 03/25/2025 . |Paydown ... . 03/25/2033 . [1.A FM ...

. 03/20/2025 . |Paydown ... . 12/21/2043 . |1.E FE ...

. 06/22/2043 . |1.D FE ....

. 02/22/2044 . |1.G FE ....
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MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 | 144A  2.090% 04/22/47 ......ooovvvviiiiniiiiniis . 03/20/2025 . |Paydoun .........oooeeiiiiiininninnns fovnniniiiiniiniinnn foennn. 146,357 [l 145,357 |.eeenenee 121,237 |........... 123,572 |ooeeeeeees 0 fens 21,785 |oeeveiiiiinnns 0 fnns 21,785 |oveveiiiiinnns 0 s 145,357 [ooeiiiiiinnnn (VN 0 | [V 510 |. 04/22/2047 . (1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS
..61947D-AB-5 | 144A  2.050% 12/20/46 .. |- 03/20/2025 . |Paydown ... ....8,672 ....8,615 |.............8,619 [.... .8,672 |.. . 12/20/2046 . (1.E FE ....
POPULAR ABS MORTGAGE PASS T
..73316P-DS-6 | CLASS M1~ 3.460% 07/25/35 . 03/01/2025 . |Paydoun ........oooeeeiiiiiiiiiinnnns foniiiiiiiiiiiiiiins feiiiiin 84,003 [........... 84,003 |[..cvnnnnne 82,865 |............ 83,574 |l 0 s 429 e, [V ST 429 e 0 s 84,003 |........oeens (VN 0 | [V 547 |. 07/25/2035 . [1.A FM ....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
..TA166Y-AA-8 |4.475% 07/30/49 ......ooooeeiiiiiii . 0173072025 . |Paydoun .........coeeeiiiiiiiiinniins feniiniiiiiiiiiiiins feiiiiin, 2,500 [oeeiriinnnns 2,500 |.ooooeeens 2,500 |..oeeeeenns 2,500 |..ooeeeeeenns 0 e (VO 0 | (VO 0 e 2,500 |ooeiiiininnns (VO 0 | [V 28 (. 07/30/2049 . |2.B FE ....
RENAISSANCE HOME EQUITY LOAN SERIES 2005-3
..75970N-BE-6 | CLASS AF4  5.140% 11/25/35 ....ovvvvvvvrnnnnnens . 03/01/2025 . |Paydoun ........cooeeeeiiiiiiiiinnins fonieiiiiiiiiiiiinns foiiiii 88,331 [.eveennne. 88,331 [...cceeenee 88,193 |............ 88,578 |..eevvviinnnns 0 s (270 1 P (U (270 1 P 0 s 88,331 |..oooeeenns (VN 0 | [V 609 |. 11/25/2035 . [1.A FM ....
SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ................ . 01/25/2025 . |Paydoun .........oooeeiiiiiiiiinnnins feninniiiiiiiiiiinns feiiiii, 1,875 |l 1,875 |oveeiennns 1,875 [oveeennnns 1,880 [oeeennnnnnnns 0 e [£5)] R 0 e [£5)] R 0 e 1,875 [, (VN 0 | [V 29 |. 01/25/2054 . [2.C FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l
..83546D-AG-3 | 144A  3.845% 01/20/50 .....cevvvvvrvivirnninnnns . 03/20/2025 . |Paydoun ..........ooeeiiiiiiiiinnnnns fennininiiiiiiiiinns feiiiiin, 2,500 [oeeriiinnnns 2,500 |.ooooeeens 2,500 |..oeeeeenns 2,500 |.oooeeeieenns 0 e (VO 0 | (VO 0 e 2,500 |ooeiiiininnns (VN 0 | [V 16 |. 01/20/2050 . |2.B FE ....
LEHMAN XS TRUST SERIES 2005-2 CLASS 2A4
..86359D-MZ-7 |5.670% 08/25/35 ...coovvvviiiiiiiiiiiiiii . 03/01/2025 . |Paydown ........ccoeeeiiiiiniiininins feneiiiiiiiiiiiiinns feiiiiin, 5,163 |ovvvernnns (1,857) |oeeeeeenns (1,735) | (2,784) |.eeeeeeees 0 |eeeenns T4 |l 0 eeeeenn T4 |, 0 e 5,163 |.ooeeeeeeenns (VN 0 | [V 24 1. 08/25/2035 . [1.A FM ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B
..86361Y-AA-5 |CLASS A 144A  5.189% 03/15/38 ................. . 03/15/2025 . |Paydoun .........oooeeeiiiiiiniinnnns foniininiiiiiiiiiins foniiiin 17,948 |.......... 17,948 |............ 17,948 |............ 17,983 |l 0 e L 0 | L 0 s 17,948 |oovvvvvvninnnns (VN 0 | [V 151 [. 03/15/2038 . |1.A FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B
..B6744T-AB-2 | 144A  2.010% 07/20/48 ......vvvvvrnnnnnnnnnnnnnns . 03/20/2025 . |Paydoun ..........coeeeiiiiiiiininnns fenniniiiiiiiiiiinns feiiiiin, 8,916 [.ccccunnnnne 8,916 |............. 8,900 ... 9,192 [ 0 s (276) [cvvvnnnnnnnnnns (U (276) [cvvvvnnnnnnnnns 0 e 8,916 |o.evvvrrrnnnns (VN 0 | [V 30 . 07/20/2048 . |1.G FE ....
HEL10S ISSUER LLC SERIES 2022-B CLASS A 144A
..86744V-AA-9 15.000% 08/20/49 ......eevvvrriiiiiiiiiiiiiiiiiianes . 03/20/2025 . |Paydoun .........oooeeiiiiiiiiinnnnns feniiinniiiiiiiiinns foiiiiin, 5,275 |oveevrvnnns 5,275 [oooiinnnnne 5,238 [ccooinnnnn 5,343 [ 0 s (68) ..ceeeeeennns [V ST (68) ..ceeeeeennns 0 e 5,275 |ooveeeieeinnnn (VN 0 | [V 47 |. 08/20/2049 . |1.G FE ....
SUNNOVA HLS V111 SERIES 2022-A CLASS B 144A
..B6745A-AB-2 |3.130% 02/22/49 ...ccooeiiiiiiiiiiiiie . 03/20/2025 . |Paydoun ..........ooeeiiiiiiiiinninns feniiniiiiniiiiiinns feiiiii, 7,035 [oeeeiiennns 7,085 |............ 6,878 [....euunnnne 712 | 0 s [V£0 ) R [V ST [£0 ] R 0 e 7,035 oo (VN 0 | [V 39 |. 02/22/2049 . 1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 |2.580% 04/28/56 .......oevvviiiiiiiiiiiiiiiis . 0173072025 . |Paydoun ........cooeeeiiiiiiiniininns fonniiiiiiiiiiiiinns feiiiin, 10,643 |............ 10,643 |............ 10,627 [ovvvennneee 10,630 [ovvevennnnnnns 0 e 12 [ 0 e 12 [ 0 s 10,643 [oovvvviniinnns (VN 0 | [V 69 . 04/28/2056 . |1.D FE ....
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 |CLASS A 144A  6.270% 02/01/85 ......cevvvveeene . 0173072025 . |Paydoun .........ooeeieiiiiiiniiniins feniiniiiiiiiiiiiins foiiiin 10,957 [oeeeennnne 10,957 |............ 10,952 |............ 10,952 |l 0 e L 0 | L 0 s 10,957 [ovvvvvvviinnns (VN 0 | [V 172 . 02/01/2056 . |1.F FE ...
SUTTONPARK STRUCTURED SETTLEME SERIES 2017-1A
..869507-AA-1 | CLASS A 144A  4.190% 01/15/71 .....ovvvvvnnnns . 03/15/2025 . |Paydoun .........cooeeeiiiiiiiinniins fonniiniiiiiiiiiinns feiiiiin, 4,598 |oeiiieiennns 4,508 |.innnnne 4710 | 4,667 |.oooeeeeeens 0 s [ O [V ST () O 0 e 4,508 |.ooeeieinns (VN 0 | [V 25 . 01/15/2071 . [1.A FE ....
UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A
..916528A-AA-7 16.500% 10/25/39 ...oovvviiiiiiiiiiiiiiii . 03/01/2025 . |Paydoun ........cooeeieiiiiiiniinnnns foniiiiiiiiiiiiiiins foiiiin 34,815 |........... 34,815 [.eeennnne 34,660 |............ 34,664 |............... 0 s 152 [oneiiiiiiinns [V ST 172 O 0 s 34,815 [ (VN 0 | [V 326 |. 10/25/2039 . (2.B FE ....
VOYA EMMC REVOLV PROM NOTES CL  9.264%
..920098-AA-5 | 11/30/34 oooiiiiiiiii . 01/01/2025 . | Redemption 100.0000 ...oven founnnnnnniiiiinn oo 1,211,474 |........ 1,271,474 |........ 1,271,474 |........ 1,211,474 |..ooeennnns 0 e (VO 0 | (VO 0 fnns 1,211,474 |l (VN 0 | [V 0 | 11/30/2034 .|2.CPL ....
VOYA REIDF CLASS A SENIOR NOTE  7.571%
.. 92918W-AA-5 | 10/01/30 ..vvvvvvriiiiiiiiiiiiiiiiiiii . 03/01/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 602,878 |.......... 602,878 |.......... 602,878 |.......... 602,878 |............... 0 e (VO 0 | (VO 0 eeeeenn 602,878 |............... (VN 0 | [V 12,073 |. 10/01/2030 . (2.B PL ....
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  4.605% 07/25/47 ....cevvvvvvvvvnnnns . 03/25/2025 . |Paydoun .........ooeeeiiiiiiiiiininns fonniiiiiiiiiiiiiens feiiian 10,586 |[......oeee. 10,586 |.oevvvvrennns 6,853 |............. 6,602 |............... 0 |eeeenns 3,984 |l 0 eeeeenn 3,984 |l 0 s 10,586 [vvvvvvvvnnnns (VN 0 | [V 39 |. 07/25/2047 . (1.A FM ...
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2!I
..95058X-AE-8 | 144A  3.884% 03/15/48 ......oevvvvvvriiiiiinnns . 03/05/2025 . |MITSUBISHI UFJ SECS USA ......co. |evvevvvvnnnnniiiinns fennnns 1,145,748 |........ 1,179,046 |........ 1,179,046 |........ 1,179,057 |............... 0 e P 0 | 2 0 fnns 1,179,059 . 03/15/2048 . 2.B FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2!I
..95058X-AE-8 | 144A  3.884% 03/15/48 . 03/15/2025 . | Paydoun ... ... 4,813 ... 4,801 ... 4,807 |.... 4,813 |.. . 03/15/2048 . 2.B FE ....
WENDYS FUNDING LLC SERIES 2
..95058X-AL-2 | 144A  2.775% 06/15/51 ...ovvvvvvvnrrnnininninnns . 03/15/2025 . |Paydoun .........cooeeeiiiiiiiinninns fenniiiniiiiiiiiiins foiiiiin, 2,501 [oeeeeiennns 2,501 |l 2,501 |l 2,501 |l 0 e (VO 0 | (VO 0 e 2,501 | (VN 0 | [V 17 |. 06/15/2051 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2!1
..95058X-AP-3 | 144A  4.535% 03/15/52 . 03/17/2025 . | Paydoun ... .... 3,005 ....3,005 |............. 3,004 |.... .3,005 |.. . 03/15/2052 . (2.B FE ....
ZAXBY S FUNDING LLC SERIES
..98920M-AA-0 | 144A  3.238% 07/30/51 ..evvvvvvriiiiiiiiiiiinnns . 0173072025 . |Paydown .........ooeeeiiiiiiiiinninns fenniniiiiiniiiiiins foiiiiin, 2,500 [oeeriiinnnns 2,500 | 2,500 |..ooeeeenns 2,501 |l 0 e ()] R 0 e (1] R 0 e 2,500 |ooeiiiininnns (VN 0 | [V 20 . 07/30/2051 .|2.B FE ....
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..50082-AA-5 | A 144A  4.340% 03/20/43 . 03/20/2025 . | Paydoun ... o ...11,872 L 11,922 ). 11,918 .. 11,872 .. . 03/20/2043 . [1.D FE ....
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 7,288,347 7,358,170 7,142,087 7,213,400 0 209,257 0 209,257 0 7,422,654 0 (134,306) (134,306) 67,487 XXX XXX
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

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
START LTD SERIES 2018-1 CLASS A 144A  4.089%%
..85572R-AA-7 05/15/43 \oooiiiiiiiiiieeeeeeeeee . 03/15/2025 . |Paydown ......oooeeeeeiiiiiiiiiiiiees fovviiiiiiiiiiiiiiins foiiinnns 66,423 |............ 66,423 |........... 65,934 [............ 67,398 |....ooeeen.. [V PO (975) |ovvererriennnns [U (975) |ovvevereeennnns 0 Joeeeeeennn 66,423 [....ccoeeennnn [ 0 Joeeeeeiieenn [ 311 ). 06/15/2043 . [1.F FE ....
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 66,423 66,423 65,934 67,398 0 (975) 0 (975) 0 66,423 0 0 0 311 XXX XXX
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 . |- 03/17/2025 . | Paydoun ... . 09/15/2072 . (1.A FE ....
J G WENTWORTH XLI11 LLC SERIE!
..46650X-AA-1 | A 144A  3.820% 0B/17/71 .oooeeeeeeiiiiienennns . 03/17/2025 . | Paydown . 08/17/2071 . [1.A FE ....
J G WENTWORTH XLI| LLC SERIES 2018-1A CLASS A
..46651T-AA-9 | 144A  3.740% 10/17/72 .. . 03/17/2025 . | Paydoun ... . 10/17/2072 . (1.A FE ....
HEL10S ISSUER LLC SERIES A
..86745J-AA-5 4.870% 07/20/48 .....vvvvvvvvvriniiniiiiiiiiininnns . 01/20/2025 . | Paydown . 07/20/2048 . [1.F FE ....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 126,765 128,218 128,153 126,765 0 0 0 1,390 XXX XXX
DB MASTER FINANCE LLC SERIES 2019-1A CLASS
..233046-AL-5 |A23 144A  4.352% 05/20/49 .........oooeeeeennns . 02/13/2025 . | DIRECT .. . 1,869,284 ,895,000 |........ 1,894,925 |.... ,894,939 |.. . (25,656) |.... . 05/20/2049 . 2.B FE ..
..31745#-AA-9 |FCI 2019-1 NOTE 2019-1  5.750% 10/24/29 .... . 03/01/2025 . |Paydoun . ... 48,591 ... 49,589 |.... 0. . 10/24/2029 . [1.E PL ..
PLANET FITNESS MASTER ISSUER SERIES 2019-1A
..72703P-AC-7 |CLASS A2 144A  3.858% 12/05/49 ................ . 03/05/2025 . |Paydoun ..........ooeeeiiiiiiiinninns feniiiniiiiiiiiiiins feiiiiinn, 2,500 [oeeeeeennnnn2,500 [oeiiiiiinnns 2,500 |..ooeeeeenns 2,510 |, 0 s (10) oo [V ST (10) oo L 1 O | N 0 | [V 24 |. 12/05/2049 . (2.B FE ....
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A
..B6745N-AA-6 | 144A  3.350% 02/01/55 ...coovvvriiiiiiiinnnnnns . 0173072025 . |Paydoun ........cooeeiiiiiiiiiinninns feniiiiiiiiiiiiiinns feiiiiin, 7,281 [ 7,281 [, 7247 ool 7,257 |ooeeeeeeees 0 e 2 O 0 e 2 O O O . o O | 0 | [V 61 (. 02/01/2055 . |1.D FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2
..86772F-AA-9 | CLASS A 144A  3.610% 02/01/85 .......cevveeeeee . 0173072025 . |Paydoun ........oooeeeiiiiiiiiiiinins feniniiiiiiniiiiinns feiiiiinn 24,995 |........... 24,995 |............ 24,589 [....oenneee 24,778 |oeeeeeies 0 s AT/ [V ST 207 fooiiiinns 0 s 24,995 [..oiiiiiiiinnns (VN 0 | [V 226 |. 02/01/2085 . [1.F FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A
..86772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ....cevvvvvvnnene . 0173072025 . |Paydoun .........ooeeieiiiiiiniiniins feniiniiiiiiiiiiiins foiiiin 17,970 [oeeeennnnnns 17,970 |oeeeeeeeens 17,824 |............ 17,863 [ovvvvvinnnnnns 0 s 107 el [V ST 107 el 0 s 17,970 [ovvvvvvvinnnns (VN 0 | [V 213 |. 07/30/2067 . [1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ................. . 0173072025 . |Paydown .........coeeeiiiiiniiinniins feniiiiiiiiiiiiiinns foiiiiin, 7,09 |oeeiiiinnns 7,09 |............ 6,958 |............ 6,972 |...........L 0 s 122 [V ST 122 0 e 7,094 | (VN 0 | [V 102 (. 01/30/2059 . |1.G FE ....
VIVINT SOLAR FINANCING LLC SERIES 2020-1A
..92856H-AA-3 | CLASS A 144A  2.210% 07/31/51 .evvvvvvvvvennees . 0173072025 . |Paydown .....ooeveeieiiiiiiiiiiiiiees fovveiiiiiiiiiiiiiies foiiiinn, 86,272 |............ 86,272 |............ 85,913 ..o 86,055 | 0 Joeeeeeeenns AL 0 Joeeeeeeenns AL 0 Joeeeeeennn 86,272 |...ooovereenn.. [ 0 Joeeeeeiieenn [ 953 |. 07/31/2051 . ]1.G FE ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 2,063,987 2,089,703 2,088,625 2,089,949 0 (305) 0 (305) 0 2,089,642 0 (25,656) (25,656) 21,010 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 245,142,825 210,329,809 245,382,783 244,472,880 0 (3,444,581) 0 (3,444,581) 0 241,449,952 0 3,692,872 3,692,872 4,368,468 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) 12,035,099 12,035,099 12,013,419 11,814,321 0 220,777 0 220,777 0 12,035,099 0 0 0 299,306 XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 257,177,924 222,364,908 257,396,202 256,287,201 0 (3,223,804) 0 (3,223,804) 0 253,485,051 0 3,692,872 3,692,872 4,667,774 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 257,177,924 222,364,908 257,396,202 256,287,201 0 (3,223,804) 0 (3,223,804) 0 253,485,051 0 3,692,872 3,692,872 4,667,774 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 471,427,001 469,676,827 474,966,462 443,590,545 0 (3,195,209) 0 (3,195,209) (5,119) 470, 182,492 29,811 1,214,996 1,244,807 8,013,161 XXX XXX
..89147L-3#-5 |TORTOISE ENERGY PFD HYBRID .........ceevvvnnnnnes | 01/14/2025 . |Various ............................. | ............. 0.000 |.......... (8,613) [.couunnnnnnnnnes [ [ [ [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP [ 0 [....... (8,613)|........ [CHERK) ) 120 fovveinn vevevene] eviiiinnns
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable
Preferred (8,613) XXX 0 0 0 0 0 0 0 0 0 (8,613) (8,613) 120 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 (8,613) XXX 0 0 0 0 0 0 0 0 0 (8,613) (8,613) 120 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks (8,613) XXX 0 0 0 0 0 0 0 0 0 (8,613) (8,613) 120 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks (8,613) XXX 0 0 0 0 0 0 0 0 0 (8,613) (8,613) 120 XXX XXX
6009999999 - Totals 471,418,388 XXX 474,956,462 443,590,545 0 (3,195,209) 0 (3,195,209) (5,119) 470, 182,492 29,811 1,206,383 1,236,194 8,013,281 XXX XXX




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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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 Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0TC OPTION CALL
BOUGHT, APR25 SPX C @|Equity Index Annuity VWells Fargo Bank, .APR25 SPX C @
5061.82 .eevvveeeeenne Liabilities ..c...un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |............ 183].......... 925,208 15061.82  |[.......... 84,934 ..o [V O [V 103,637 [.eveneeeees oo 103,637 |......... (40,951)).cueeeeeenennnn [V (20,943)).ceeeeeenennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, APR25 SPX C @|Equity Index Annuity Goldman Sachs .APR25 SPX C @
5035.69 .... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 04/30/2024 |. 04/30/2025 |.... ....698,17215035.69 ...61,209 ....83,945|... ...(31,848)]. PV R, (15,093))..
0TC OPTION
BOUGHT, MAY25 SPX C @|Equity Index Annuity Goldman Sachs .MAY25 SPX C @
52971 i Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |............ 173 |.......... 915,626 [5297.1  |eeeennns 75,416 |oveeeeeeeennnnn [V O (V)] 67,661 |.cccvvvnnns founnnns 67,661 |......... (38,287 veueeeeennnnnn [V . (18,647)[...cceveennnnnes (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs LJUN25 SPX C @
5277.51 oo Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 05/31/2024 |. 06/02/2025 |............ 109 |.......... 572,82315277.51 ... 48,707 [ooevvvvinns [V PR Oferenes 47,066 [..euneeens forrennnns 47,066 |......... (23,085)).00uueernnnnns [V IO (11,944).eeeiiiinnnnns [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs .JUN25 SPX C @
5473.23 ..ot Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ 202 |....... 1,106,470 5473.23  |.......... 92,129 |oeeeiieeees [V O (V)] 60,701 |.oevevvnnnn foeenes 60,701 |......... (38,478)[..cceevennnnnne [V (P2VRE) . (U S [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Wells Fargo Bank, LJUN25 SPX C @
5475.09 ...oovviiiinnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 07/01/2024 |. 06/30/2025 |.............. SR 500,887 [5475.09 ... 42,075 |oeveneieiiinnnn [V PR Oferenes 28,988 [..eueeeees o 28,988 |........ (17,005)[....ccvvvnnnnnns [V IO (10,403)[....ccvvvnnnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, JUL25 SPX C @|Equity Index Annuity Goldman Sachs LJUL25 SPX C @
5631.22 .ooieeiiiinns Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 163 |.......... 915,510 6631.22  |......... 75,029 |oveeeeeeeeennnn [V O (V)] N 37,614 [ o 37,614 |......... [PLTRISK) [V . (18,500 ceevvvnnnnnes (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUL25 SPX C @|Equity Index Annuity Wells Fargo Bank, .JUL25 SPX C @
8522.3 i Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiiiis KB1H1DSPRFMYMCUFXTO09  |. 07/31/2024 |. 07/31/2025 |.............. L) IO 467,188 16522.3 | 39,571 |eueeiiiiiiiinnn [V PR Oferenes 27,383 | .oeeeiiinnn [ 27,383 |ouuennnns (14,464))....uiiiinnnnns Ofeienes [CIET0) . [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, AUG25 SPX C @|Equity Index Annuity Goldman Sachs LAUG25 SPX C @
5543.22 ... . [Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/15/2025 |.... ... 426,031[5543.22 ...35,017 ...(12,987)|. 0.
0TC OPTION
BOUGHT, SEP25 SPX C @|Equity Index Annuity Wells Fargo Bank, .SEP25 SPX C @
5648.4 ......ovniiiinn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 08/30/2024 |. 09/02/2025 |.............. LV 507,209 (5648.4  |......... 41,946 |..eeniiiinnnnn [V PR Oferenes 25,050 | .cevvrnnnnn [ 25,050 [......... (13,645))..eveiiinnnnns [V IO (10,289)).vvveeeinnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, SEP25 SPX C @|Equity Index Annuity Goldman Sachs .SEP25 SPX C @
5633.09 ....ceevinnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 09/16/2024 |. 09/15/2025 |............ 128 |.......... 722,041[5633.09  |eeeeeenn. 59,904 |..covvnins [V O (V)] N 38,830 [.evuuniiees foreeeeeee 38,830 |......... QRS [V . (14,811 (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, SEP25 SPX C @|Equity Index Annuity Goldman Sachs .SEP25 SPX C @
5762.48 ......ovvnnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 09/30/2024 |. 09/30/2025 |.............. 86 |.......... 493,235[5762.48  |.......... 40,661 |....covunnnnnnns [V PR Oferenes 20,581 [ e o 20,581 |......... (11,223)]c0eeeiiiinnnns [V PO (10,026)[.....ccvvnnnnnne [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, 0CT25 SPX C @|Equity Index Annuity Goldman Sachs .0CT25 SPX C @
5815.26 ..eeevvnnnnnnns Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 10/15/2024 |. 10/15/2025 |............ 161 |.......... 938,177 [6815.26  |eeeeennnn 79,635 |ueeeeeeeeennnn [V O (V)] 36,368 [..oueeees foeeeeennn 36,368 |......... (19,139))-ceeeeeeeennns [V (19,636)[-...ccvvvnnnnnns (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, 0CT25 SPX C @|Equity Index Annuity Wells Fargo Bank, .0CT25 SPX C @
5705.45 ...oiiiiiiinnnnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXT09  |. 10/31/2024 |. 10/31/2025 |............ 71 |.......... 976,265[5705.45  |.......... 86,595 |..uunniiiiiinnnn [V PR Oferenes 52,019 | oeeeeeiis [ 52,019 |......... (22,476))cuveeeeinnnnns [V IO (21,352))vveeiiiinnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, NOV25 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .NOV25 SPX C @
5870.62 .eevvvnneeaenee Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 11/15/2024 |. 11/17/2025 |............ 122 [ o 714,34915870.62  |.......... 62,506 |....ooeeeeennnnn [V O (V)] N 7.7 IR 27,492 1........ (13,076)[..ccevvennnnnns [V [QETCY2:) (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, DEC25 SPX C @|Equity Index Annuity .DEC25 SPX C @
6047.15 ... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index |Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . [. 12/02/2024 |.12/01/2025 |.... .... 678,213 16047.15 ....(8,972).
0TC OPTION
BOUGHT, DEC25 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .DEC25 SPX C @
6074.08 ...oeeeeeeennnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeienniis KB1H1DSPRFMYMCUFXTO9  |. 12/16/2024 |. 12/15/2025 |............ 137 .......... 834,53116074.08 |[.......... 70,852 |oueeeeeeeennnan [V O (V)] AI£ T (R I 21,478 |.......... (7,284))ceeeeecenennnn [V . (17,518 [V S [V [ 0001 .oeeeneeeee
0TC OPTION CALL
BOUGHT, DEC25 SPX C @|Equity Index Annuity Goldman Sachs .DEC25 SPX C @

5881.63 ...vvvieinnns Liabilities ........... Exhibit 5 ... [Equity/Index | International ...... W22LROWP2 [HZNBB6KS28 [ 12/31/2024 |. 12/31/2025 |............ 146.......... 856,841[5881.63 |.......... 72,550 fouvreiiiinnnns [\ OO [V PN 37,624 .. e 37,624 {......... (16,372)].vvveeeennnnns 0]enes (17,889)]..evvveeennnns [0 0] coennneee 0001 ...ovveeeee
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

0TC OPTION CALL

BOUGHT, JAN26 SPX C @|Equity Index Annuity VWells Fargo Bank, .JAN26 SPX C @

5949.91 .ooiiiiiiis Liabilities ......un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 01/15/2025 |. 01/15/2026 |.............. (S I 572,030 [6949.91  |.eieees ()] N 48,451 |ooeveeee (V)] N 22,623 |.ceeiiii [ 22,623 |......... [RERTK)) R (V)] N (9,956)...eeeeenennnn (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, FEB26 SPX C @|Equity Index Annuity .FEB26 SPX C @

6040.53 .... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index . KB1H1DSPRFMYMCUFXTO9  |. 01/31/2025 |. 02/02/2026 |.... .... 660,197 16040.53 ...(23,224)|. L0 (8,756)..

0TC OPTION

BOUGHT, FEB26 SPX C @|Equity Index Annuity Goldman Sachs .FEB26 SPX C @

6129.58 ...coeviinnens Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 02/18/2025 |. 02/17/2026 |............ 137 .......... 836,90316129.58  |.eeeeiiiiieens ()] N 69,301 [ (V)] 24,189 | .o [ 24,189 |......... (37,307)f- e (V)] N (7,806)[ceeveeennnnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, MAR26 SPX C @|Equity Index Annuity Wells Fargo Bank, .MAR26 SPX C @

S5778.15 oo Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO09  |. 03/04/2025 |. 03/02/2026 |.............. T 444,027 15778.15 [ Oferens 39,874 |.oeveiiiiine Oferenes 28137 [ [ 28,137 [eennnnnn (I CAD) R Ofeienes (2,966)]..uneeeeennnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

BOUGHT, MAR26 SPX C @|Equity Index Annuity .MAR26 SPX C @

5675.12 ooeeeeiees Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/17/2025 |. 03/16/2026 |............ 148.......... 839,210 5675.12  |eeeeieiins ()] N T4,270 [oeeeeeiannnns (V)] 64,994 | ..o fernns 64,9%|.......... [CI:Z00)) (V)] N [P0 (U [V (. 0001 .oeeneneees

0TC OPTION CALL

BOUGHT, MAR26 SPX C @|Equity Index Annuity Wells Fargo Bank, .MAR26 SPX C @

5611.85 ..o Liabilities .......un.. Exhibit 5 ... |Equity/Index [N. A. .......ocooeeen KB1H1DSPRFMYMCUFXT09 |. 03/31/2025 [. 03/31/2026 |............ 148].......... 829,7205611.85  [..iceeeeees (V)] 74,094 | (V)] 72,627 [ s 72,627 |.......... [RIET0) [ [0 (U] O cevvennnns 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 1,124,756 360,456 0 993,969 [ XXX 993,969 (468,064) 0 (309,711) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 1,124,756 360,456 0 993,969 [ XXX 993,969 (468,064) 0 (309,711) 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 1,124,756 360,456 0 993,969 [ XXX 993,969 (468,064) 0 (309,711) 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 1,124,756 360,456 0 993,969 [ XXX 993,969 (468,064) 0 (309, 711) 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, APR25 SPX C |Equity Index Annuity Wells Fargo Bank, .APR25 SPX C @

@5315.92 ...oceeeen Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeieniiis KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |............ 183].......... 925,2085315.92  [......... (56,530)[-.cceeeennnnnns [V O [V (59,619)] .cevvvenns fernnns (59,619)f.......... 49,224 |..ooeeen (V)] N FRICC T (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, APR25 SPX C |Equity Index Annuity Goldman Sachs .APR25 SPX C @

@5291 .o Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBK528 | 04/30/2024 |. 04/30/2025 |............ 139 [oeeennnns 698,1725291 ... (39,496)....cccevneenns [V PR (U R (51,492)] ceevvvnns [ (51,492)\.......... 37,257 |oveeeiiininns [N R 9,739 |euvniiiiiiinnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAY25 SPX C |Equity Index Annuity Goldman Sachs .MAY25 SPX C @

@5560.9 ..covvnnnnnnnnn Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |............ 173 |.......... 915,626 5560.9 |......... (47,764)..cceeeenennnns [V O [V (32,866)(..evveeees foeeeennen (32,866).......... 40,899 |..ooenninne (V)] N 11,810 |eeeeeeeeeee (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUN25 SPX C |Equity Index Annuity Goldman Sachs LJUN25 SPX C @

@ 5542.97 .... .... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 05/31/2024 |. 06/02/2025 |.... ... 572,823 [5542.97 ...(25,089)]...ceen e (25,089)f..enn 24,958 | O e 7,883 [ O e O 0001

0TC OPTION CALI

WRITTEN, JUN25 SPX C |Equity Index Annuity Goldman Sachs .JUN25 SPX C @

@ 5751.82 ceovveeneeen Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ 202 |....... 1,106,470 5751.82  |......... (57,165)[..eeeeeeneannns [V O [V (25,311)] cevvvnen ferens (25,311)...nee 38,008 [c.eeeeeeeennnnn (V)] N 14,134 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUN25 SPX C |Equity Index Annuity Wells Fargo Bank, LJUN25 SPX C @

@ 5761.98 ....eevnnnnee Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 07/01/2024 |. 06/30/2025 |.............. SR 500,887 [5761.98  [......... (25,746)..0vvvvvnnnnnnns [V PR (U R (12,469)] .eevvvnnnn fennnns (12,469).......... 16,995 [ovnniiiinnnnns [N R 6,366 [.....covvnnnnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, JUL25 SPX C |Equity Index Annuity Goldman Sachs LJUL25 SPX C @

@ 5917.85 ... Liabilities ..c....... Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528 ). 07/15/2024 |. 07/15/2025 |............ 163 ).......... 915,56105917.85  [......... (46,740 ..o eeevnnnnnns [V T [ (13,561)f .eeeneeeee fooeeeees (13,561)].......... 23,644 ... ()] 11,625 | [ 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, JUL25 SPX C |Equity Index Annuity VWells Fargo Bank, LJUL25 SPX C @

@ 5810.01 ... Liabilities ......un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 07/31/2024 |. 07/31/2025 |.............. 85 s 467,188 15810.01  [......... (24,481)...ceeeennnnnns [V O [V (12,851)] cevvvnen fernens (12,551)f.......... 14,475 o (U 6,036 [-.ceeeeennnnnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, AUG25 SPX C |Equity Index Annuity Goldman Sachs LAUG25 SPX C @

@ 5833.68 .... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 08/15/2024 |. 08/15/2025 |.... .... 426,03115833.68 ..(21,384)) (11,747) ... o (11,747)... 05,273 .0

0TC OPTION CALI

WRITTEN, SEP25 SPX C |Equity Index Annuity VWells Fargo Bank, .SEP25 SPX C @

@ 5946.07 .............. Liabilities ..c...un... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 08/30/2024 |. 09/02/2025 |.............. 90 [oeeennnnes 507,209[5946.07  |......... (25,005)[..cceeeenennnns [V O [V . (10,804).eevveens o (10,804)|.......... 13,022 [oeeeeeeieennns (U 6,115 [t (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, SEP25 SPX C |Equity Index Annuity Goldman Sachs . SEP25 SPX C @

@ 5923.76 .......ceunnnn Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS528 | 09/16/2024 |. 09/15/2025 |............ 128|.......... 722,04115923.76 ... (36,431)[..vvvvvinnnnnns [V PR (U R (18,226)( .evvnneeees oo (18,226)f.......... 19,090 [.oovviviinnnnnns [N R 9,008 [..oevivvennnnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, SEP25 SPX C |Equity Index Annuity Goldman Sachs .SEP25 SPX C @

@ 6060.98 .......cce.... Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 09/30/2024 |. 09/30/2025 |.............. 86 |.......... 493,235(6060.98  |......... (24,528)].ccveeeeeeennnn [V O (V)] [:170) IR IR (8,647).......... 10,153 [ooeeeeiiies (U 6,048 [..cceeiininnnnes (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, 0CT25 SPX C |Equity Index Annuity Goldman Sachs .0CT25 SPX C @

@6133.94 ... Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 10/15/2024 |. 10/15/2025 |............ 161 |.......... 938,177 16133.94 ... (47,268)[..vvvvvvvrnnnnns [V PR (U R (14,086)( .eenneeeee oo (14,036)f.......... 16,576 [..ooevvvnnnnnnns Ofeienes 11,655 [ [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, 0CT25 SPX C |Equity Index Annuity Wells Fargo Bank .0CT25 SPX C @

@ 6018.11 oo Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiiniiis KB1H1DSPRFMYMCUFXTO9  |. 10/31/2024 |. 10/31/2025 |............ 171 .......... 976,26516018.11  |......... (52,133)]- e [V O [V (24,307)] .eevvvennn forneens (24,307).......... 22,103 |eeeeeeeeeeee (V)] N 12,855 [ (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, NOV25 SPX C |Equity Index Annuity Wells Fargo Bank, .NOV25 SPX C @

@6199.96 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 11/15/2024 |. 11/17/2025 |............ 12 [ 714,34916199.96 ... (36,860)].......cceennnn [V PR Of....... (10,805)( +evvneeees oo (10,805)|.......... 11,358 [ [N R 9,039 [cuvuniiiiinnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, DEC25 SPX C |Equity Index Annuity .DEC25 SPX C @

@ 6386.4 .. ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index |Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 12/02/2024 |.12/01/2025 |.... ....678,21316386.4 ..(32,215)) ....(5,830) ...

0TC OPTION CALL

WRITTEN, DEC25 SPX C |Equity Index Annuity Wells Fargo Bank, .DEC25 SPX C @

@ 6390.54 .......ceeeenn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXTO09  |. 12/16/2024 |. 12/15/2025 |............ 137 ... 834,53116390.54 ... (42,645)...0uvneiinnnnn [V PR Oferenes (7,898).eneeeenns |oevennnnns (7,898)........... 7,545 | Ofeienes 10,544 [oeeeiiiinnnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, DEC25 SPX C |Equity Index Annuity Goldman Sachs .DEC25 SPX C @

@ 6191.59 ...ooeeeeeen Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 12/31/2024 |. 12/31/2025 |............ 146 .......... 856,84116191.59 ... (43,562)]...vueeeeeennnn [V O [V (17,534)] .eevvven fennes (17,534)f.......... 15,563 [..neeeeenennnn (V)] N 10,741 | (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JAN26 SPX C |Equity Index Annuity Wells Fargo Bank, .JAN26 SPX C @

@ 6271.21 ..oveeeene Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO09  |. 01/15/2025 |. 01/15/2026 |.............. [ I 572,030 6271.21 | (U R (28,830)[..ccvvvvnnnnnns Of....... (10,051)fveeeneeces o (10,051)|.......... 12,856 [..oovvvvennnnnns [N R 5,924 ... [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, FEB26 SPX C |Equity Index Annuity Wells Fargo Bank .FEB26 SPX C @

@ 6368.53 ...evunnnneeen Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 01/31/2025 [. 02/02/2026 |............ 109 |.......... 660,197 [6368.53  |eeieeeeeenennns [V (31,628)]-ceueeeeennnnn (V)] N [ 1)) PR S (CRI1)] — 17,020 |oooveeeiiees (U 5,084 |..eeiiieinnnnnn (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, FEB26 SPX C |Equity Index Annuity Goldman Sachs .FEB26 SPX C @

@6445.25 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 02/18/2025 |. 02/17/2026 |............ 137 ... 836,9036445.25 | (U R (41,492))ceeeniiiinnnnns Of....... (10,261)[ cevnneeecs o (10,261)].......... 26,558 |..ovvnniiiins [N R 4,674 |oeeiiiiiinnnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAR26 SPX C |Equity Index Annuity VWells Fargo Bank .MAR26 SPX C @

@ 6083.81 ... Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 03/04/2025 |. 03/02/2026 |.............. T e 444,027 16083.81  [oeeeeieeieiennns [V (25,088)[...ccevvnnnnnnns [V [RERT4)) [ R (15,875))....nneeee 7,346 |oeeeeeeennnnnn (U 1,866 [oeeeeeennnes (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, MAR26 SPX C |Equity Index Annuity .MAR26 SPX C @

@ 5967.39 .....ceevennnn Liabilities ........... Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/17/2025 |. 03/16/2026 |............ 148 1.......... 839,210[5967.39 | Of...... (48,766)[.......c0unnnnn. (U R (40,409)| ... (40,409)f........... 6,482 | [N R 1,876 o [ (VN IR 1111 IR,

0TC OPTION CALL

WRITTEN, MAR26 SPX C |Equity Index Annuity Vel ls Fargo Bank, .MAR26 SPX C @

@ 5898.62 ....eennnnnnns Liabilities ..c...unnns Exhibit 5 ... |Equity/Index [N. A. .......ccoo..e. KB1H1DSPRFMYMCUFXTO9 ). 03/31/2025 [. 03/31/2026 |............ 1481.......... 829,7205898.62 |.iiiiiiiieeees [l (48,290)]-+2-ueeeeeennns [l (47,468)[..eeneeees fooneenes (47,468)].......ccen.. 821 [t [ [ T [ [ T 0001 ..oennneees
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (690,673 (224,089) 0 (496,375)] XXX (496,375 451,264 0 189,749 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (690,673 (224,089) 0 (496,375 XXX (496,375 451,264 0 189,749 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 (690,673 (224,089) 0 (496,375 XXX (496,375 451,264 0 189,749 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 (690,673) (224,089) 0 (496,375) XXX (496,375) 451,264 0 189,749 0 0 XXX XXX
CL INTEREST RATE SIAP, oE Growp 1 1 1 T  Jee FSHP: 018
REC SOFRRATE.USD, PAY [Cash Flow Hedge on INTEREST RISK| Inc. /Morgan Stanley 3.190000 13-
SOFRRATE.USD . Floating Rate Asset . L |& Co. LLC . ... LCZTXYGSLJUHFXXNXDBS | 04/21/2023 |. 04/13/2027 |vveuveverei [ 1,500,000 [APR-2027 .| (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 woveveveevens D=1 woviiiiins e & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B |- 09/27/2023 |. 09/25/2033 |....eveeneve L 15,000,000 [SEP-2033 SOF  |v.vevvvennnnes (1) R | IS 9,121 [ O | o (522,333)cieen O [ 0 o O o 0 [ 218,573 | e (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 .oveereevens D=1 wovieieeies e & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 09/29/2023 |. 07/25/2028 |....vvnveves 11.....260,000,000 JJUL-2028 SOF  |..evevnenee. () SRR IS 63,884 [...oveveiein O [ | (5,645,139 O e O [ 0 e 01000 2,368,908 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.155200 25-
SOFRRATE.USD .......... Products wevevervevers D=1 woiiiiis e & Co. LLC wvernee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 10/25/2041 |....vvenene L 15,000,000 [0CT-2041 SOF  |vuvevvvvrnnee (1) R | IS 9,633 |-vevevereriees O e [ (569,913)) s O foerciies O oo O e 0. 305,397 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.184400 25-
SOFRRATE.USD .......... Products .ovvevereevers D=1 wovieieies e & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 09/29/2023 |. 06/25/2033 |....veveeveves L 25,000,000 [JUN-2033 SOF  [coveuvevrnnee () SRR IS 14,382 | O e [ (890,926)) v 0 o O fevecicee O e 0. 358,841 | e, (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.217200 25-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevenee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 07/25/2030 |.v..vevnaene Ll 113,000,000 [JUL-2030 SOF  [ovveveunene 1) SRR | I 53,330 [+vvenerreenns O | oo (3,289, 785)f e O [ 0 o O e 0 [ 1,303,248 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226600 25-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC voveenes WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 03/25/2030 |.v..veveveee L 40,000,000 [AR-2030 SOF  [..vevevrnenee () SRR IS 17,808 |+evveeeeveeens 0 | foaen (1,927,075)fc e O [ 0 e O e O [ 446,601 | e (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 .| (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 .oveervevers D=1 woveeieies e & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 01/30/2024 |. 01/25/2034 |....eveeveee L 7,000,000 [UAN-2034 SOF  [.vvvevnenene () SRR IS 10,497 |oveveeeverees O oo [ 34,268 | 0 e O ferceee O e 00 103,988 | o (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.812500 15-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B . 03/27/2024 |. 03/15/2031 |....evnnene L 25,000,000 [AR-2031 SOF  [.oveveviuennee 1) SRR | I 31,371 [ O [ Joeees (239,905)) e O e O [ 0 e 0 2305, 136 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.641070 15-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD8B |- 07/31/2024 |. 08/15/2029 |....veveeveves L 60,000,000 [AUG-2029 SOF  |vuvevvnvnnnnes () SRR IS 97,561 [.evevereieens O [ Jooeeees (83,818)] e O oo O [ 0 e 0 o 627,716 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.042940 25-
SOFRRATE.USD .......... Products wovevervevens D=1 woiiiiis e & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B |, 12/19/2024 |. 12/25/2027 |....vevenee L 22,789,000 [DEC-2027 SOF  |-veuveveneanene 1) SRR | I 7,719 | O | o (249,468 O [ 0 o O o 0 188,509 | e (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.047100 15-
SOFRRATE.USD .......... Products .oveeeeevers D=1 wovieieies e & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD8B |- 12/19/2024 |. 12/15/2027 |...evevenvevee L 17,211,000 [PEC-2027 SOF  |vvevvvennnnne () SRR IS 13,201 |oveveeereenees O e feevees (187,592)) i 0 o O feeecieee O o 0 | 141,654 | 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 4.158880 15-
SOFRRATE.USD .......... Products wevevervevens D=1 woiiiiis e & Co. LLC wvevnes LCZ7XYGSLJUHFXXNXD8B . 12/19/2024 |. 12/15/2025 |.....veeeee L 35,010,706 [EC-2025 SOF ~ |............ ((:53) RO | NS 15,718 [+ (491)] v o (28,088 O [ O o 71 e 0 [ 147,460 | 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 4.227511 25-
SOFRRATE.USD . products ... . |& Co. LLC . WIAMBYERMSTOXFZUOY219 |, 12/19/2024 |. 07/25/2025 |.... R 1 40,009,000 [JUL-2025 SOF .| (1007100) .....
CL INTEREST RATE SIAP, | Cash flow hedge O Growp | e SIiP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.145959 25
SOFRRATE.USD .......... products .oocoeereienes D=1 oiiiiins [eeieiies 4 Co. LLC e LCZ7XYGSLJUHFXXNXD88 _|. 12/19/2024 |. 01/25/2026 |....eevenenees i1 30,009,596 |JAN-2026 SOF  |.......... (452 e O e, 14,525 [.eveveers (860) weveeenene fovereee (37, 798)cvenesiecne O Lo 0 i 268 | 0 136,083 | o (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 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.087600 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 12/20/2024 |. 06/25/2026 |............... 1f...... 95,500,000 [JUN-2026 SOF  |.......... (3,356)]-.vnueeeeeennnn [ . 60,686 |.......... (2,782)] cevveeees o (288,646)......ccvnnnnnns [V PO [V 546 |eeveeeeeenen [V 530,781 .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 4.080000 25-
SOFRRATE.USD .......... |products .... .. |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 12/20/2024 |.07/25/2026 |........ccceund|onnns 50,000,000 [JUL-2026 SO (173,708)|... 286,990 .| (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 4.126000 25-
SOFRRATE.USD .......... products ............... D1 i e & Co. LLC ..evveennns LCZ7XYGSLJUHFXXNXD88 |. 02/12/2025 |. 02/25/2028 |............... 1f...... 40,000,000 |FEB-2028 SOF  |.....ceevvennnns Ofiieennnns 2,773 | 12,990 [........... 2,655 | iuininies [ (564,162)]-.. e eeeeeennnn [ T Ofiiiiinnnns [RED) T [l 340,990 | .......... (100/100) .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (4,916 2,773 489,519 (1,284) XXX (14,633,577 0 0 749 0 8,225,730 | XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .. . |D-1 . .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 [.09/01/2025 |.... .... 899,609 [01-SEP-2025 ... 2,922 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 |.09/01/2025 |............... L P 224,902 |01-SEP-2025  [ceeeieeeennnnns (U [V (7)) AR [R10)) [ T (1,008)[.ceeeeeiennes [ . (9,312)]- e [V PO [V VN . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |............... L 899,610 [01-SEP-2025  |..........e..nn. [ [0 1,495 |.......... (9,458)] .evvenneens oo (5,381)[ceeeviinnnnns [V . [700:510) [V R [N R 2,922 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |............... L P 224,902 |01-SEP-2025  [ceiieeeennnnns [V [V PO 374 |.......... (2,365)] cevvenneeee foeeeeeenne (1,345)]- e [ . (9,312)]- e [V PO [V VN . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 31-AUG-2025 . | AFS Security .......... D-1 s Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 11/05/2024 |. 08/31/2025 |............... L} . 1,384,185 [31-AUG-2025  |.......... 10,79 |.oevvvnnnns [0 6,317 [ YKV R 9,805 [cvviiiiiinnnns [V . (56,780)].ccvvvnnnns [V R [N R 4,481 oo (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 674,400 (9/23/2026  |...ceeennnn 1,280 [oeeeeeiiiinns [V 3,278 |.......... 26,280 [.eveenieens foreeeenne 26,943 oo [ . (PL:700) [V PO (U 4,105] .ooeeeneen (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  |..eeeennnnnnnn LV PN (V) P 546 [ 4,380 | .eevnneee oo L) I PN [V . (4,470)....cccvvnnnnnns [V R [ R 684 .......... (100/100) .....
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 |.... ... 112,400 [9/23/2026 ....(4,470)|.... .| (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 337,200 (9/23/2026  |eeeeeennnnnns (RIS P [0 1,639 [ 13,140 [ o 13,471 [ [V . (13,410)f...eeeevinnnnns [V R [N R 2,083 cooeennnn (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 224,800 [9/23/2028  |eeeeininnnns L X[V PR [V 1,054 |........... 8,760 [.evevevenn foevennnnns 10,932 [t [ . (8,940)[....cevvnnnnnnns [V PO (U 2,098 | ..ooevnnnn (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 112,400 [9/23/2028  |...eeennnnnnne LS PN (V) P 827 [oennns 4,380 | .eevnnee o 5,466 [...ooeevvnnnnnns [V . (4,470)....cccvvnnnnnns [V R [N R 1,049 ..oeeenens (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 449,600 [9/23/2028  |eeeeininnnnns 70 AT [V 2,109 |.......... 17,520 [.eneeeeiins e 21,864 |..eeneeeeann [V (17,880)] e evvveeeenes [V PO (U 4197 | e (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 124,200 [12/15/2026  |...eennnnnenne L (V) P 246 |.......... (4,875)] cevveeens o (251 10)) AR [V . (3,835)]cveeneieinnnn [V R [ R 812 weeeennnns (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 372,600 [12/15/2026  |.eeeeenunnnnns 435 | [V PO L] - QLN R (6,931 [ . (11,505)[..cceeeeeeennns [V PO (U 2,436 | ..ooeennnn (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 |.... ... 745,200 [12/15/2026 ...(29,253)]... ....(13,863))... ...(23,010)).... .[(100/100) .....
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1 2 5 6 7 9 11 12 14 15 18 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Foreign of at Inception
Income Maturity Premium Premium Adjusted Exchange Refer- and at
Generation Exchange, Counterparty Trade or Notional (Received) | (Received) Carrying Change in ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount Paid Paid Value Code B./A.C.V. Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
GBP/USD 11/23/2028 ... | AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 10/14/2016 |. 11/23/2028 |......eveeeeeea | 244,300 |11/23/2028  |.......... (3,680)]....cvveeennnne 0 feenneeenn 336 [ (13,850 .o feveeeeeee (4,476 O | (7,670)]-ccceeeeeeeees O | 0 . 2,334 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
GBP/USD 11/23/2028 ... | AFS Security .. . International ...... W22LROWP2 IHZNBB6KS28 . 10/14/2016 |. 11/23/2028 |.... ....610,750 ...(34,625)... .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
GBP/USD 11/23/2028 ... | AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 10/14/2016 |. 11/23/2028 |......eeeeeeeea 1 e 3,053,750 (46,000)].....0veeennnnee 0 enne.. 4,205 ... (173,125)] e | (55,950)]. e 0 e (95,875)..ccceviieens O e 0 e 29,179 | e, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
GBP/USD 11/23/2028 ... | AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 10/14/2016 |. 11/23/2028 |......evveeeeea 1| 1,465,800 [11/23/2028  |......... (22,080)f...cccceeunnnnes 0feenne 2,019 (83,100 - fereeeee(26,856))ceeeiiiieeees 0 | (46,020)......ccccvveeen O fereeiiiiiiennn 0 el 14,008 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
GBP/USD 11/23/2028 ... | AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 10/14/2016 |. 11/23/2028 |......oveeeeeea | 122,150 [11/23/2028  |.......... (1,840)]. . 0 ueeeneeee 168 [ (6,925)] .o fereeeeeee (2,288 O [ (3,835)[.ceeiiiens O [ O [ 1,167 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 10/19/2016 |. 11/10/2026 |.........cccooud|eernnnns 738,720 (11/10/2026  |......... [QCY)) 0 e 1,110 e (35,730)] +vvvveeees Joerenenn (22,838)) e O e (23,010)f..ceeeeeiieeenn O e O | 4,692 | e, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 10/19/2016 |. 11/10/2026 |......ccoeeeeid |ernnens 369,360 11/10/2026  |.......... (5,145)...ccccnnnnnns 0 eeeeeeennn 855 s (17,865)[ ..o feveeeees (M7 O e (11,805)[..cceeeiieees O [ 0 | 2,346 | e, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 10/19/2016 |. 11/10/2026 |.........ocoooud|eernnnns 123,120 11/10/2026  |.......... (1,715)] e 0 ceeeeneenn 185 i, (5,955)] «.vvveeees Joeennenne (3,806)] e O e (3,835)[..cceeeiiieenn O [ O | 782 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 11/10/2026 .. |AFS Security .. . Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 10/19/2016 |. 11/10/2026 |...............1].ecee 1,477,440 ..(20,580)| ...(46,020)f.... .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/20/2027 .... |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . [. 11/01/2016 |.02/20/2027 |......eeeveeeid |oernnnns 305,750 2/20/2027  |.......... (5,563)[...ccccceunnnnns (O R .} M (16,938)[ ..o covvee fereeeennn(10,932)) et O | (9,588)]...cvveeeeeiinn O fereeeieiiii 0 [ 2,103 | il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/20/2027 ... |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 11/01/2016 |.02/20/2027 |.....ceeveeeeid |oeiniies 305,750 2/20/2027  |.....ee.e. (5,563)[..cccceeniinnns 0feeeeeeeend26 [, (16,938)[ ..o foreeeenen(10,932))cciiie e O e (9,588)]...cvveeeeeeenn O e 0 [0 2,103 | il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
EUR/USD 12/8/2028 .... |AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2016 |. 12/08/2028 |.......eeeveeeid |eeinnnnns 105,800 |12/8/2028  |............ [K31:)) I 0fcuveeenenn 548 i (2,220) e fereeeeeene e (T7 )i O [ (4,470)].cvvveeeeeiic O e O e 1,017 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
EUR/USD 12/8/2028 .... |AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2016 |. 12/08/2028 |.......eeveeeead |eeenneies 317,400 12/8/2028  |............. [C215)] R 0 e 1,644 e (8,660)].vvveeeeen feuvemreeeeee( 282 0 e (13,410 O [ 0 e 3,050 | e, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
EUR/USD 12/8/2028 .... |AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2016 |. 12/08/2028 |.......eeeveeead |eennnnins 529,000 12/8/2028  |.......... (1,575)] e 0fennn 2,740 ... (11,100)] -evveeeeee forveneeeenn (386)fuveeeeiiiinn 0 [ (22,350)..ccvvveeeeeens O i 0 .. 5,083 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs
EUR/USD 12/8/2028 .... |AFS Security .......... International ...... W22LROWP2 IHZNBB6KS28 [ 11/18/2016 |. 12/08/2028 |.......eeveeeead |oenneiies 105,800 |12/8/2028  |............ [RI1)) TN 0 ueeeneeee 548 [ (2,220) «eeeenenen fereeeeeae (T O [ (4,470)]..evveeeeeien O e O e 1,017 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/27/2029 .... |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 12/06/2016 |. 02/27/2029 |......vvveveeea 1 | 127,180 [2/27/2029  |........... 2,495 [coeeeinnns 0 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/27/2029 .... |AFS Security .......... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 [ 12/06/2016 |. 02/27/2029 |.....eeveveeeea | 635,900 2/27/2029  |.......... 12,475 | 0 e 1,754 | (9,475) .o fereeeeen 24,805 | O | (19,475 O e 0 | 6,201 | s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/27/2029 .... |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 12/06/2016 |. 02/27/2029 |......vvvvveeei 1 | 635,900 2/27/2029  |.......... 12,475 i 0fceeeenn 1,754 | (9,475)[ .o fereeeeen 24,505 | 0 | (19,475).ceeeeeiiii O e 0 |l 6,201 i, (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUNSFPUBMPROBKSP83 . 12/06/2016 |. 02/27/2029 |.......eeeeeeed]oeenennnes 254,360 [2/27/2029  |........... 4,990 [ceeeeennnnnns 0o 70T [ (3,790) ..o feren...... 9,802 O s (7,670)...cceveeeeeee. O 0. 2,516 | o (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 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..evveeeeeennn 1 [ 2,162,060 2/27/2029 ... 42,415 (i O | 5,962 |......... (32,215)] cevvvenees foeeeeeenn 83,316 | [ . (65,195)[...eeeeeeeeeen O | O e 21,390 | .ooeeenen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .. - Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.......eeoevvin |ounnnns 1,683,300 [9/13/2027 ..8,430]..........63,000 | ... .. (67,050)).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.....eueeeveennd feeeeins 2,356,620 19/13/2027  |....... (145,843)|......cceeeeen. O e 11,801 | 88,200 [..ouveeees forreennn07,095 | [ . (93,870)..eeeeeeveeen O | O e 18,462 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |........coevein |ounnnns 1,009,980 [9/13/2027  |.........(62,505)]......0ceeieenn O fonnnnnnnns 5,088 |.......... 37,800 [..eeeeeenn [orreinnnn 45,898 |uninninn [V . (40,230))..eeveveneeen O Joveiiieeeeen O [ 7,912 s (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 |.......eeeeeeeid |eunnnns 2,567,680 [7/26/2027  |....... (126,990)[....cccvrrieenn O Jeeennes (519)f......... 448,970 [ ..ovvnnee foeeeeenn 409,074 |oeeeeeee [V (13,600)]- e evvveeeeeeen O e 0 et 19,557 | vevvennnns (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 |......ovvvvend feeiiiinns 75,520 |7/26/2027  |eeeeeeina (3,730 O e (15).......... 13,205 [cevvneeees [ 12,082 | [V (400)f...eveeeenenen O v O [ U575 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |.......eceeeee |euunnnnnns 830,720 (7/26/2027  |.........(41,085)[...cceeiiiiee O | (168)]......... 145,255 | covvvenee foeeee e 132,347 | [ . (4,400)[.cceeeveeeeee O e O [ 6,327 wovvernnnn (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 |........coevvi founnnnnnns 679,680 (7/26/2027  |eeeeernn(33,615)]cciiiiiiee O [ (187)].eenn 118,845 [..eveeeenn |l 108,284 [ [V . [ETC1V[0) PR | AP | KRN S AT | vt (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .. . . GBGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |.... .... 918,750 [8/17/2027 .. 3,035 ..........15,225 | ... ...(26,845)|.... .| (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. ... |eeeeeeineiinnnnnnnnnns GSGSEF7VJPSI70UKS573 | 07/27/2017 [.08/17/2027 |.eevvvenvvnnnn 1 [ 1,181,250 [8/17/2027  |oeeeenn 21,330 |oeeevnieeee O e 3,902 |..cuunnnns 19,575 [cevveeeees [ 61,439 | [V . (34,515)).cevveeeeiennns O [ O s 9,113 oo (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..... |.eeeviiiiinnnnnninnnnns G5GSEF7VJP5170UK5573 | 07/27/2017 (. 08/17/2027 |eeeveeeneeeennn 1 e 131,250 [8/17/2027  |eeeeeeee e 2,870 [ O e X7 2,175 | e foeeeeeeen 6,827 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,013] oo (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. ... |eeeeeieiiinnnnnnnnnnns GSGSEF7VJP5170UKS573 | 07/27/2017 (. 08/17/2027 |..eevvvnnvenenn 1 fennnins 3,806,250 8/17/2027  |oeeuttir 68,730 [oeeiiiiiiieee O e 12,572 |.......... 63,075 [.eveneeenes [ 197,970 o [V I (T1,215) e O e O e 29,365 | ..oeeenen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |.cevveueeveeenn 1 [ 1,062,400 [10/31/2027  |oeeeeeeeeennnd0 | O e 3,083 .......... 29,800 [.eeuueeeee forreeennn 65,704 |eeeenee [V (30,680)]eeevveeeeeen O [ 0 et 8,543 .ooeeennn (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 |...evvunvvnnn 1 fennnns 3,187,200 [10/31/2027  |eeeeveeeeeenn 120 o O e 9,248 | 89,400 [..euneenns [orrennnn 197,113 | [V . (92,040)...eeevvvnnnn O Jovviiiieeeen O e 25,628 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 . 10/31/2027 |.ceveeueeeennn 1 e 132,800 [10/31/2027  |eeeeeeeeeeeeeeea B e O e 385 [ 3725 | e feeeeeee 8,218 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,068 | ..ovveeeee (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 |...evvenvvennn 1 [ 929,600 (10/31/2027  |..eeeevieeeen 35 [ O e 2,697 [e.nnnnnnnn 26,075 [.eueeeeees [l 57,491 [ 0 e (26,845))...vvvvvviinnnn O e O 7,475 .| (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 |........eceeeee |ounnnns 3,187,200 [10/31/2029  |oeeeeeneeeee 120 [ O e 9,389 |.counennnn 89,400 [.eeuuneerns forreeenn 275,248 oo [ . (92,040)-.eeeeeeneeen O o O e 34,138 | ..o (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 |........ccccoed|onnnnns 1,062,400 [10/31/2029  |eeovvvveennnnd0 |oeeiiieeee O [ 3,130 founnnnnnns 29,800 [.evuneenns [orrennnnn 91,749 [V . [ReI0NC1<I0)) R 1 R | A, 1,379 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |........ceeeeed |onnnnnees 929,600 [10/31/2029  [.iiiiiieeeee 35| O e 2,738 ..o 26,075 eeeeieee foeeeeenn 80,281 )i [V (26,845)]. .o eeevveeee O e O 9,957 ] .iiiiinnnn (100/100) .....
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1 2 6 7 9 10 11 13 14 15 17 18 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Total Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized | Foreign of at Inception
Income Maturity Index Premium Current Adjusted Valuation | Exchange Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) | B./A.C.V. Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... . 10/04/2017 [.10/31/2029 |..oeeeeneevenn 1 e 132,800 [10/31/2029  |eeeeeeeeeeee B e O 39T [ 3,725 | eeeenenens feeeeeee 11,469 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,422 ..ooeenens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .. . . 10/31/2017 |. 03/15/2028 |.... .... 200,000 [15-MAR-2028 L. 37,021 . ... 1,720 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... . 10/31/2017 . 03/15/2028 |.......cccevennd feeerenns 400,000 [15-MAR-2028  |.......... (8,761)]eevveeeeeeeenn O [ (B3))ees 74,043 | ..oovvninn [ 68,609 oo [ . (2,092)]-eveeeeeeeenen O e O e 3,440 ..oceenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... . 10/31/2017 . 03/15/2028 |........cceeenn 1 feennnnns 200,000 [15-MAR-2028 |.......... [35:1510)) R | FPUIN vi<)) KRN 37,021 [eeeeeeeees [ 34,305 | [V . (1,046)[....cccvvveeeen O Jvevnneeeeen O [ 1,720 weeeeeees (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... . 10/31/2017 . 03/15/2028 |.......cceeeennd feeeeennne 100,000 |15-MAR-2028  |.......... (2,190)f- e eeeeeeeeee O e (18)] 18,511 [ e 17,182 [ (VN (523)].cevveeeeeenn O e 0 e 860 [ ..ovvnnnn. (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... . 10/31/2017 . 03/15/2028 |.........cccoa 1 fennnns 1,100,000 |15-MAR-2028 ~ |......... (24,092)...c0unevveennn O foeernnnnnnns (145)]..nnen 203,617 [.evveneeees foeeennn. 188,675 [eenenni [V . (ETET.)) PO | RO | RN 9,461 .ooeeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... . 01/25/2018 |. 03/14/2030 |......ceeveeenn 1 fenees 1,431,000 [14-MAR-2030  [.eeennee. 36,450 [.eeeeeeeennnn 0 oo 5,701 |......... 140,250 [.evnveeenn |oeeennn. 243,879 [t [ . (38,350)f-eeeeeeeeen O Joeeeeieeeee O e 15,929 ..oveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... . 01/25/2018 |. 03/14/2030 |.......ceeeennn 1 fennninns 2,575,800 [14-MAR-2030 |.......... 65,610 [..oovvvvnneeee O feuennnnnns 10,262 |......... 252,450 | .oeeeeiii [rennn 438,982 [V . (69,030)f....evvvvnnenns O Jovviiiiieneen O e 28,672 cevrnnnnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .. . . 01/25/2018 |. 03/14/2030 |.... ... 286,200 |14-MAR-2030 ....28,050 | ... ....(7,670)|.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... . 01/25/2018 . 03/14/2030 |......ceeeveenn 1 feeennnns 572,400 [14-MAR-2030  |.......... LRt VN R | F, 2,280 [eeunnnnens 56,100 [.evuneeenns [orreeennnn 97,552 i [V . (15,340)...cevvvvneeen O Joveiiieeeen O [ 6,372 .ooeeeennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... . 01/25/2018 |. 03/14/2030 |......ceveeeenn 1 feeeeennee 143,100 [14-MAR-2030  |........... 3,645 |.cevueieeeeenn O o570 | 14,025 [ .evveeees o 24,388 | [ . (3,835)]-cveeeeeeeenen O oo O [ 1,593 [ coveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... . 01/25/2018 . 03/14/2027 |.....evvvvvnn 1 feeeinnns 428,760 [14-MAR-2027  |.......... 10,395 [ 0 i 1,670 |oeevennnns 41,535 | .eeeeiie feen 53,951 | [V . (11,505))..eevvvvieeen O Joviiiieeeeen O [ 2,996 | ..ooennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... . 01/25/2018 |. 03/14/2027 |....eeevveenn 1 e 857,520 [14-MAR-2027  |.......... 20,790 |oveeeeeeeenenn 0 o 3,341 | 83,070 [.evuunveees forreennn07,902 | [ . (23,010 eeeeeeeeee O Jeveeieeeeeee O [ 5,993 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... . 01/25/2018 . 03/14/2027 |.....oeevvvenn 1 feeiinnns 142,920 [14-MAR-2027  |........... 3,465 |..evveneieennnn O [l 857 | 13,845 [ evvneees [ 17,984 | [V . [RTR: 55 PO | R | RN 99| ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 |. 06/29/2030 |......cceeeeenn 1 feeenes 1,168,600 [29-JUN-2030  |.......... 10,800 |-eeevveneeeeeenn O e 8,016 |.......... 88,400 [......oeeee forreennnn 150,268 | [ . (44,700)..eeeeeeveeen O o O e 13,387 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 . 06/29/2030 |.........cccennd feeeinnnns 116,860 [29-JUN-2030  |........... 1,080 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 |. 06/29/2030 |......ceeeeeene 1 feeerennns 350,580 [29-JUN-2030  |........... 3,240 |.eeveeeeeeen O e 2,405 |.ccunnnnn. 26,520 | ..ccvvnnnns fornnenenn 45,080 |ooeenniins [ . (13,410)) oo eeeeeeeeea O Jeeeeeeeeeee O [ 4,016 ..oeeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 |. 06/29/2030 |........ccceennd feerinnns 701,160 [29-JUN-2030  |..eeennnnns (VN R | K 4,810 |.......... 53,040 | .ooevvrnnnn fernnnnn 90,16 | [V . (26,820)[....ccevvvnnees O Jovevineeieennn O [ 8,082| ..oeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 [. 06/29/2030 |.........occccdfeeeiiines 467,440 [29-JUN-2030  [....e...... 4,320 |.eoveieeeeee O fes 3,207 | 35,360 |..oovvnnnns fernnneeen 60,107 oot [ (17,880)] +eevvvemneeeeee O fiiiiiiee O e 5,355 | ..ooeeins (100/100) .....




STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

8'903

1 2 5 6 7 9 11 12 13 14 15 18 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Quality |Effectiveness|
Used for Date of discounted | discounted Book/ Foreign of at Inception
Income Maturity Premium Premium Current Adjusted Exchange Refer- and at
Generation Exchange, Counterparty Trade or Notional (Received) | (Received) Year Carrying Change in Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount Paid Paid Income Value Code B./A.C.V. Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 27-MAR-2028 . |AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |.03/27/2028 |...........ccoc1|oeeies 2,358,720 [27-MAR-2028  |.......... (4,200)]..cveeeeeeenn O e 15,779 | 90,300 [.eoveeennn frnennn. 160,130 feueeeiiiii 0 [ (93,870 O [ O e 20,399 [ .eveennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 27-MAR-2028 . |AFS Security .. . Societe Generale .. O02RNE8IBXPAROTD8PU41 [. 03/11/2019 |. 03/27/2028 |.... ... 112,320 ....(4,470).... .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 27-MAR-2028 . |AFS Security .......... Societe Generale .. O02RNE8IBXP4ROTD8PU41 |. 03/11/2019 |.03/27/2028 |.....eevveeead |oeeneies 336,960 [27-MAR-2028  |............ (10 PR A 2,284 |.......... 12,900 |.vveeeeeiis o 22,876 [ 0 e (13,410 O [ 0 e 2,914 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 27-MAR-2028 . |AFS Security .......... Societe Generale .. O2RNE8IBXP4ROTD8PU41 . 03/11/2019 |.03/27/2028 |.........eeeeeid|nnnne 1,010,880 [27-MAR-2028  |.......... [R:IL[0)) R 1 RO 6,762 |.......... 38,700 | veveveeen foreeennn 88,627 [ 0 o (40,280)f..ceceeeeveeeen O feeeiiiiiiee 0 s 8,742 ...l (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE &
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUVZVQFKUOQSJ21A208 |. 07/17/2019 |. 09/17/2031 |....ccooeuenin T [ 1,615,770 [17-SEP-2031  |.......... (7,085)]. e 0 [ 3,616 |......... (62,205)] «.evvveeees |oeeeennn 75,082 | 0 e (49,855)....eeveeeeeens O | 0 s 20,547 | eveeennn (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE &
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOGSJ21A208  |. 07/17/2019 |.09/17/2031 |......cccuvnnnn T fenneenine 372,870 [17-SEP-2031  |.......... [QINCKEY) R | AR 835 |......... (14,355)( v |ovveeee 17,315 [ O e (11,805, O [ 0 s 4,742 el (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE &
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VOFKUOQSJ21A208  |. 07/17/2019 |. 09/17/2031 |...ccoovenenia T feeiienie 372,870 [17-SEP-2031  |.......... (1,635)]- e O e 835 |......... (14,355)] v | 17,315 | O e (11,805)[..cceeeiieees O [ 0 e 4,742 ... (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE &
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOGSJ21A208  |. 07/17/2019 |.09/17/2031 |......cccuvnnnn T feneeenie 124,290 [17-SEP-2031  |............. [(215) R | R, 278 | (4,785)] veeeeveee forreaeen 5,772 | 0 | [(28:12)) SR 1 PR | N 1,881 ool (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
AUD/USD 02-DEC-2030 . |AFS Security .. . LLC .. 17331LVCZKQKX5T7XV54 . 09/23/2020 |. 12/02/2030 |...evveveereacd | 1,276,740 ... (7,200).... .1(100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
AUD/USD 02-DEC-2030 . |AFS Security .......... LLC i 17331LVCZKQKX5T7XV54 [ 09/23/2020 |. 12/02/2030 |....evvvvveeena 1 |eenninns 283,720 [02-DEC-2030  |......... (11,840 O [ 168 |.......... 34,460 [..oveeens [oennnnn 34,691 o O [QCIA0)) R 1 R | N 3,380 ... (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
AUD/USD 02-DEC-2030 . |AFS Security .......... LLC s 17331LVCZKQKX5T7XV54 [ 09/23/2020 |. 12/02/2030 |....evvvveeeeead |oeeies 4,359,370 (177,312)[cceeeee s O [ 2,588 |......... 529,480 |...eoeeein fenennnn.533,081 i O e (24,584)...eieeeeen O |l O e 51,933 [ vveennn (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
EUR/USD 22-MAR-2032 . |AFS Security .......... LLC i 17331LVCZKQKX5T7XV54 . 03/08/2022 |. 03/22/2032 |....vvvvveeeeea 1 |oeniiins 3,265,800 [22-MAR-2032  |......... (49,050)f.....cccvveeeen O ferennnns 11,326 |.......... 16,950 | vveeeven foveennnn 37,494 | O [ (134,100)f...cooeeiieenn O e O e 43,143 el (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
EUR/USD 30-0CT-2027 . |AFS Security .......... LLC s 17331LVCZKQKX5T7XV54  [. 10/13/2022 |. 10/30/2027 |...eeeveeveeeead |oenns 488,100 [30-0CT-2027  |......... (14,325)]. . O o 892 |......... (52,000 ...ocvvvee ferneeee(59,964)).ciiiiiieee 0 | (22,350)..veeeeeeees O o O e 3,923 cvveeennn (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services
EUR/USD 30-0CT-2027 . |AFS Security .......... LLC i 17331LVCZKQKX5T7XV54 [ 10/13/2022 |. 10/30/2027 |....evvvvveeeea 1 |enninns 976,200 [30-0CT-2027  |......... (P IC0)) O 1 | I 1,784 ....... (104,000« eveeenen ferrrene (119,928).veecviveeiiinn 0 o (44,700)......cocoveeenn O [ O s 7,845 ...l (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 05-JUN-2031 . |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/30/2024 |. 06/05/2031 |......eeveeeeea 1 [eeee 3,211,800 j05-JUN-2031  |......... (52,189)..ccceeiieeeen O [ 15,167 |........ (28,800 ...ccvvvns ferneeee 47,742 [ O [ (134,100)f.ccoeeeiiecn O e O e 39,934 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 05-JUN-2031 . |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 [ 04/30/2024 |. 06/05/2031 |......ceeeeeeea 1| 7,494,200 (121,775).ccceeeiien O [ 35,301 |........ (67,200)( ..o fereeennn 111,398 [ O [ (312,900))..ccevvveeeeeen O i 0 s 93,178 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 05-JUN-2031 . |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  [. 05/09/2024 |. 06/05/2031 |......eevveeeea 1 [eeeee 2,151,600 |05-JUN-2031  |......... (24,393))..cvveeeeeen 0 | 9,645 |.......... (8,800)] .vvveeeeen feuveennnnn 80,175 [ 0 [ (89,400)...cccevieeen O [ O e 26,752 | vveennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
EUR/USD 05-JUN-2031 . |AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  [. 05/09/2024 |. 06/05/2031 |.......eeeeeeea 1 e 4,841,100 j05-JUN-2031  [......... (54,884)......cccvveen O ferrnnnns 21,701 |........ (19,800)] +eevvveeee ferrrrennn 87,893 [ouveeiiiiinnn 0 e (201,150)f..ceeeeeiieenn O fereiiiiii O e 60,191 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated
CAD/USD 10-JUL-2034 . |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/06/2024 |.07/10/2034 |...............1]........ 2,922,695 (10,179)]. v O [ 6,899 |......... 143,469 |..ccvveeen | 65,480 | O 2,029 [ O O e 44,522 .......... (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (922,133 304,590 2,639,733 | XXX (2,899,99% 943,725 | 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)
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (927,049 2,773 794,109 2,638,449| XXX (9,623,017 0 (2,899,9% 749 0 9,169,455 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CL INTEREST RATE SIAP, LCH. Clearnet [ [ T T — Jo FSHP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 2.670000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoeoevees [ eerereriiiinnns & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/09/2032 |....veveeveves 1].....250,000,000 JUN-2032  |eeeererrinnnne (1) (L (175,616).....13,938,816 [ ....evvve |ovene 13,938,816 |.....(2,806,891)).....cvnvenee (1) (L] S 0l..... 3,353,464 | .cvonee 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 ........... .. |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |.05/22/2023 |.03/09/2033 [.......cccerrd .. 275,000,000 |MAR-2033 (134,523)|......10,216,191 | ..covevens fonnen 10,216,191 |..... (2,598,199)|. 0 e O e 0 e 3,875,746
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.441500 30-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 09/30/2029 |....veveevevee L 14,159,000 [SEP-2020  [oioiiiinnns (1) L S 91,583 |...... 1,419,864 | eveveren forne 1,419,864 |....... (279,739 (1) (L] S () 150,247 | vvvevneee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet oo SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley .692500 22-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v..vevnnee L 30,000,000 [MAY-2030  [eerriiiinine (1] (L B (242,636)|....... (4,551,328) ..ecnvvns [onne (4,551,328)......... 671,830 [oovevrinene (1] (L] (1] 340,246 | .eeeen 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.961500 22-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2050 |.v..veveeveves L 20,000,000 MAY-2050  [eeeeieririnnne (1) (L I (72,170)|... (10,232,786)|........... ... (10,232,786)......... 250,447 v (1) (L] S () 501,587 | .oveevee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | || SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.610000 22-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v..vevneee L 37,000,000 MAY-2030  [oeeeiiinnne (1] (L B (290,276)|....... (5,490,152)] ..vcnvevens fonne (5,490, 152)|......... 819,878 [.covevrinene (1] (L] (1] 419,636 | ..o 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 ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v.evuvenvees L 22,000,000 IAY-2030  [eereieriiinnne (1) (L (172,653)|......(3,265,751)| evervevens [onne (3,265,751)|......... 487,541 | (1) (L] S () 249,513 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.625300 01-
SOFRRATE.USD .......... Products .o.oeveeee. )55 RO ORI & Co. LLC vovevnee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvenevs L - 7,727,273 MAR-2028° | (1] (L S 52,261 [......... 494,577 [ o [ 494,577 |....... (121,706)] . vevvveene (1] (L] (1) 66,028 | ... 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.618800 01-
SOFRRATE.USD .......... [Products .... . s .. |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.05/22/2023 |.03/01/2028 |......ceeveered fomueneee 5,909,001 [MAR-2028 ...379,256 |... 1..379,256 |......... (93, 148)[. L0f.
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.612200 01-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeee L - 6,545,454 MAR-208°  |.ecerriennne (1] (L S 44,454 |.......... 421,281 | o 421,281 |....... (103,267)[..vcnveveene (1] (L] (1) 55,930 | cveennne 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 1.611300 01-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,455 MAR-208  |.eeceerrinnene (1) L S 30,880 |......... 292,668 | .vevevens e 292,668 |......... (T1,722)) e (1) (L] S (1) R 38,840 | 1vevnenn 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.611500 01-
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveneve L - 7,090,909 MAR-2028  |eeeeiiiennne (1] (L S 48,169 |......... 456,524 [ v [ 456,524 |......... (111,883)) v (1] (L] (1) 60,590 | v.eovennn 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.602860 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 30,963 |......... 203,718 | ovevevens fornennne 203,718 |........ (71,800)].cvevvenrnne (1) (L] S (1) R 38,840 | 1vevnenn 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.603400 01-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeeve L - 4,545,454 MAR-208°  |ooeieeiinene (1] (L S 30,98 |......... 293,651 [ veuvevens [ 293,651 |......... (T1,795) e (1] (L] (1) 38,840 | cvevennne 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 ...oeveeeee. 155 RN IS & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,455 MAR-208  |.ceeeeurinnene (1) L S 30,948 |......... 203,532 [.eveeeies foreinn 293,532 |........ (71,786)). v (1) (L] S (1) R 38,840 | 1vevnenn 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 .... . RS .. |& Co. LLC ........... WAMYERMSTOXFZUOY219 |.05/22/2023 |.03/01/2028 |.....ccoovevrrd fovunnee 4,545,454 IAR-2028 ...292,310 ... 102.292,310 |..........(71,695)[. 0.
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. )55 RO ISR & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveee L 7,918,782 JJN-2022  |eeeereenans (1) (L S 46,520 |....... 1,246,408 | evvveeen v 1,246,408 |....... (183,239 vevreeene (1) (L] S () 106,504 | vevenee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet oo SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... Products ..oocereeeene. D1 cvieienes | e 4 Co. LLC oo WIAMBYERMS7OXFZUOY219 |. 05/22/2023 |. 06/23/2032 |....eeveueuees L1 8,314,721 PN-2022  |iciienas (] P [ 48,823 |...... 1,307,945 [covovecnne fornnne 1,307,945 |....... (192,387)].ccccevecinns (] P (L] (o) R 11,829 | ooeenee 0002 oo
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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 40,687 |...... 1,089,997 |.evevevens v 1,089,997 |....... (160,324)[.....ccvennene (1) (L] S (1) R 93,191 | e 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  [eoeeeeeereens O | 0 o 47,523 [ 1,272,009 |.eveveeen v 1,272,009 |....... (187,724)|. 0. 109, 167
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, 812J00N-2022  |eveeeieeeens O oo O e 45,119 [ 1,207,001 [.eoveeees [ovnne 1,207,001 |....... (178,516)+.vevvveerne (1) (L] S () 103,841 | vvevrnee 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  [ooeoeiieeenn O [ 0 |oeeee (401,050)]..... (9,288,170)..vevvne |ovee (9,288,170)|....... 1,536,942 |v.vcvriennnn (1] (L] (1] 871,332 e 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 56,418 |......... 229,720 [ cvvvevees [ 229,720 |....... (261,336)]..venvevenennnne (1) (L] S (o) - 183,107 | vvevenee 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 56,172 [......... 226,361 |oveeeren o 226,361 |....... (261,109)]...c.vevenene (1] (L] (1) - 183,107 | cveveeene 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 48,041 |......... 254,490 [ vonvevens [ 254,490 |........ (207,514)]..venerenene (1) (L] S () 1,182 | s 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.983130 11-
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC vovevnens LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2025 |....ecveeee L 65,000,000 [0CT-2025 SOF  [.oveuvviunee (1] (L S 90,647 |......... 247,289 [ v [ 247,289 |....... (118,275))..v v (1] (L] (1] 236,940 | cvevnnne 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; 4.501300 11-
SOFRRATE.USD .......... [Products .... . e .o |& Co. LLC ...eee... LCZZXYGSLJUHFXXNXDSS . 10/06/2023 . 10/11/2033 |.... R 1 15,000,000 [0CT-2033 SOF (806,361)]... (806,361)....... (324,360)|. L0f. 219,136
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.496700 11-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2033 |...vevuvnene L 15,000,000 [0CT-2033 SOF  |v.vevvuvnnnnen (1] (L] 1,973 [onvee (801,343)[ cvvevens ferenn (801,343)f......... (324,407 (1] (L] (1] 219,136 | vevenene 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 4.274990 11-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2053 |....evenveves L 7,417,647 |0CT-2053 SOF  |ovveuvennnnee (1) L] 6,403 |....... (545,847 )] evvvenes |orrens (545,647)|........ (147,589))...c.eveeene (1) (L] S () 198,173 | vvevenee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.095000 10-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....evunene L 48,000,000 [APR-2031 SOF  [.o.euveviuaee (1] (L S 49,757 |.....(1,020,970) .vcvenne e (1,020,970)|........ (900,908)[.....evneene (1] (L] (1] 589,352  \vevnene 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 4.093500 10-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....veveevenee L 28,500,000 [APR-2031 SOF  [.oveuvevrnnnee (1) L S 29,621 |....... (603,902)( vovevvevs ferran (603,902)f........ (534,966)-...vcveneeene (1) (L] S () 349,928 | .oveen 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.219100 02-
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD88 . 04/30/2024 |. 05/02/2034 |....cveeveee L 15,000,000 [MAY-2034 SOF  |v.vevvvnnnnee (1] (L] 7,888 |....... (598,387)| .vevvnvens [oenen (598,387)|......... (329,058)....veveneeeene (1] (L] (1] 226,161 | v 0002 ..oveee
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.160000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoovevees [ verererieninnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 03/09/2033 |....vevenveves 1.....275,000,000 [MAR-2033 SOF  |..evevrnenee. (1) L S 16,005 |......... 928,645 [ ..ovvevens [ 928,645 |...... 2,924,053 |..oueevnnee (1) (L] S 0l..... 3,875,746 | .vevenenn 0002 ...
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.148000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 ........... .o |& Co. LLC e WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 06/09/2032 |....vveeeve 1.....250,000,000 JUN-2032 SOF  |-veuvevrnnee (1] (L S 13,513 |...... 1,361,738 |evevreens v 1,361,738 |...... 3,220,448 [ovoviinn (1] (L] 0]..... 3,353,464
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.237500 23-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voverrnes LCZ7XYGSLJUHFXXNXD88 |- 09/19/2024 |. 09/23/2034 |............... L 30,000,000 [SEP-2034 SOF  [.oveuvvinnee (1) L S (63,875)|......(1,165,835)| ...cvvevene [onne (1,165,835)|......... 684,050 |..veuvvnnnne (1) (L] S () 462,031 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge OV Group oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC v LCZ7XYGSLJUHFXXNXD8B . 10/29/2024 |. 10/31/2034 |....eveeevene L 30,000,000 (104,009)( ..vvvveves [ornee (104,099)f......... [(:302)) R (1] (L] (1] 464,559 | ..o 0002 ..ooneee
CL INTEREST RATE SWAP, [Cash flow hedge OV Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.954340 25-
SOFRRATE.USD .......... Products ....cooeevee. D1 e | e 4 Co. LLC toveennens LCZ7XYGSLJUHFXXNXD8B . 11/21/2024 |. 11/25/2029 |......veevves 31| 6,000,000 NOV-2029 SOF  |...vevvneenee. (] P [ 6,178 ........ (T7,126)] oo | (77,126)|.......... (93,804)].vevvvennnes (] P [ N o) P 64,744 | oo 0002 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.288070 22-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS7OXFZUOY219  |. 12/19/2024 |. 05/22/2025 |............... 1f...... 60,339,099 [MAY-2025 SOF  |............ (1573 R [V (10,467)|.......... [(CH21°)) PR (6,219)f.......... [CICYE [V 1) R [V 13,874 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.062819 26-
SOFRRATE.USD .......... |Products .... . N .. |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 12/19/2024 |.11/26/2029 |.... [ I IO 18,306, 914 [NOV-2029 SOf ... (14,244))... ....303,420 |... 197,602
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 .evveeennns LCZ7XYGSLJUHFXXNXD88  |. 12/19/2024 |. 12/15/2033 |............... 1|t 9,550,531 |DEC-2033 SOF  |.......... 28,075 |oveeeeeeeeennnn [ . (7,671)]cccenn 253,447 | oo [ 253,447 |......... 208,099 [..eieeeennnnnn [ R (T70)- e [V 140,972 .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Group oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 12/19/2024 |. 08/15/2033 |............... 1f..... 53,624,000 [AUG-2033 SOF  |.........(90,416)).......ccevuunnn O |oeenn (41,398)]... 1,191,444 oo | 1,191,444 |...... 1,160,175 |.evvvnneene [N R 2,574 |eeeiiiiiiinnns Of....... 776,198 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226225 08-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC cevvveennns WAMBYERMS7OXFZUOY219  |. 12/19/2024 |. 12/08/2032 |............... 1f...... 18,480,658 |DEC-2032 SOF  |....... (199,961)]-.vuneeeeeennn [V 9,169 |....... (595,386)] ...cvvvnnns founnnnn (595,386)....... (389,892)....euunenen (U [T 17 RO [V 256,340 | .......... 0002 .eovvennnnns
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.136890 14-
SOFRRATE.USD .......... Products ............... D1 i i & Co. LLC ...cvunnnns LCZ7XYGSLJUHFXXNXD88 |. 02/12/2025 |. 02/14/2030 |............... ... 25,000,000 |FEB-2030 SOF  |....ciivvveennns [ [ 8,695 |....... (591, 149)] .evvennns foennnns (591,149)....... (591,149).eevvnnnnnns [ [0 [l R 276,119 .......... 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (292, 346) 0 (520,921) 167,691 [ XXX 167,691 (302,787) 0 9,733 0 23,241,374 | XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... ... 1,277,000 [29-NOV-2028  |...........n (WE1)) E—— [V 5,298 |cevennnnn 76,284 | .coovvnn [ 76,244 |.......... 89,994 |......... (38,350)f-.eeeeennnnnns [V PO (V)] 12,29 ..ot 0004 ...oeeennnee
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/31/2018 |. 11/29/2028 |............... 1f...... 1,277,000 [29-NOV-2028  |............ (A1) A [0 5,208 |.ceuunnnnn 76,284 | .oooeii [ 76,244 |.......... 89,994 |......... (38,350)f..eeevinnnnns [V R Ofienns 12,29 .ooeeennns 0004 ....ovnnnnnn
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |............... L} . 3,320,200 [29-NOV-2028  |.......... (1,950)f.cceeeeiennns [ . 13,775 |......... 198,233 | .eevvvenns fenens 198,233 |......... 233,983 |......... (99,710 eeeeeines [V PO (V)] 31,796 [ cevvennnns 0004 ....eennnnee
Foreign Currency Hedge
CURRENCY SIIAP, CSWAP: |- Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... |BA ............ CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UK5573  |. 03/27/2024 |. 08/07/2029 |.......eunn.... 1f...... 4,500,617 [07-AUG-2029  |......eeieenne [ [V - (10,083)|........ (77,862)[ vvvveeeees oo (77,862)......... (15,480)f....... (135,353)]..ccvvnenns [V R Ofienns 46,967 [ .......... 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY SWAP, CSWAP: |- Limited Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 08-AUG-2029 . |Partnerships/Alte .... .... | Currency..... N. A ... KB1H1DSPRFMYMCUFXTO9 |. 03/06/2025 |. 08/08/2029 |.... ... 645,000 [08-AUG-2029 ... (89%4)...
Foreign Currency Hedge Morgan Stanley
CURRENCY SWAP, CSWAP: |- Limited Capital Services . CSWAP: GBP/USD
GBP/USD 31-MAR-2027 . |Partnerships/Alte .... |BA ............ Currency..... LLC oo 17331LVCZKOKX5T7XV54 |. 03/31/2025 |. 03/31/2027 |.......eeun.... |} 4,497,393 [31-MAR-2027  |....oiiiiiinnnns [l (20,282)).cevvennnns ()] . (20,182)f ceveneenee [ (20,182))...uveenenn 50 |oueeiiiiiinnnns [ [0 (V)] I 31,801 [ .....en..s 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (3,450) (21,231) 14,097 251,783 | XXX 251,783 397,846 (310,963) 0 0 141,755 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (295,796 (21,231) (506,824) 419,474 | XXX 419,474 95,059 (310,963) 9,733 0 23,383,129 | XXX XXX
CDS SELL, CDS: CITIGROWP GLOBAL | | | et CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DBC .......... CREDIT RISK |MARKETS INC. ....... MBNUM2BPBDO7JBLYG310  |. 02/17/2021 |. 10/17/2057 |............... L} . 4,540,125 |(CMBX.NA.8.AA) |......... (25,000)f....ccevvnnnnnns [V . 15,344 |ooveeiiiiiinnn (V) SRR R (32,428).ccvvniiiiinnnn [V O [ [V R 0f..... 4,540,125 |1 ........ 0003 ..ovvvnnnnns
.............. CDS:
CDS SELL, CDS: CDS: (OVBX.NA.15.ARR), JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.ARR), et | i DB-C ...ccon CREDIT RISK |SECURITIES LLC ... cevveeiiiiiiniinieeens . 01/25/2022 |.11/18/2064 |............... ... 5,000,000))  feeeeees (42,406).....ccevvnnnnns [V 6,250 |......... (VIOVES)) [ R (51,961)[.ceeeeenennnns [V PO (U 187 s 0f..... 5,000,000 |1 ........ 0003 .evvvennnnes
.............. CDS:
CDS SELL, CDS: CDS: (CMBX.NA.15.AAA), JP MORGAN (CMBX.NA. 15. AAA
(CMBX.NA.15.AAR), e | DB-C .......... CREDIT RISK | SECURITIES LLC ... teeerriiiiiiiiiniennnnns . 01/25/2022 |. 11/18/2064 |............... ..., 5,000,000p ... (42,406))......cccunnnnns [ 6,250 [......... [VIVE)) TR R (51,961)).0iiinnnnnnns [0 Ofiiiinnnns 1187 [ 0f..... 5,000,000 |1 ........ 0003 ..oeevnnnnns
1189999999. Subtotal - Swaps - Replication - Credit Default (109,812) 0 27,844 (55,472)) XXX (136,346) 0 0 2,214 0 14,540,125 | XXX XXX
1229999999. Subtotal - Swaps - Replication (109,812) 0 27,844 (55,472)) XXX (136,346 0 0 2,274 0 14,540,125 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate (297,262) 2,773 (31,402) 166,407 | XXX (14,465,886 (302,787) 0 10,482 0 31,467,104 | XXX XXX
1369999999. Total Swaps - Credit Default (109,812) 0 27,844 (55,472)] XXX (136,346} 0 0 2,274 0 14,540, 125] XXX XXX
1379999999. Total Swaps - Foreign Exchange (925,583 ) (21,231) 318,687 2,891,516 [ XXX 5,262,343 397,846 (3,210,959 0 0 1,085,480 | 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
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1409999999. Total Swaps (1,332,657 (18,458), 315,129 3,002,451] XXX (9,339,889 95,059 (3,210,959 12,756 0 47,092,709 | XXX XXX
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 01/24/2025 |. 04/25/2025 |............... 1ot 4,637 457 |.......... EUR/USD e [V [V O 0f...... Q732X I . (132,223)|.......... (4,501)|....... (127, 722)]e e [V PO [ 6,068 .......... 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY FORWARD, - Limited JPMORGAN CHASE
GBP/USD ...oevevviinnnns Partnerships/Alte .... |BA ............ CURRENCY ... |BANK, N.A. ......... 7HBGLXDRUGQFUSRNES7  |. 02/28/2025 |. 04/04/2025 |............... L 567,188 |.......... GBP/USD |.eevvvnnnee [ [V PR (U R QIS U E— (13,582))..eveeceennnn 67 |........ (13,649)f....cceevnnnnnns [V R [ R AT I 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
EUR/USD ..o Partnerships/Alte .... |BA ............ CURRENCY ... |BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 03/28/2025 |. 04/01/2025 |............... L} 15,673 ].......... EUR/USD |..eeeeeennnes (U [V O [ <7 [ 22 PO [V 22 PO [V PO (U 4 s 0004 ...oeeennnee
Cash flow hedge
FWD COMMIT, UMBS 30YR|mortgage derivative INTEREST RISK|y.P. Morgan  ( (.. UNBS  30YR
TBA(REG A) .eevvrnnnnnne Products ............... D1 e s Securities INC. ... ceeeeeiiiiiiiiiiiis . 03/07/2025 |. 04/14/2025 |............... 1f..... 40,000,000 [TBA(REG A)  |eeeeeeeeeeenns [ [V PR [ R (A7) cevvneeees [ (A7) (70 [ [V R Ofienns 39,169 | .......... 0002 .oovvvnnnnne
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|Goldman Sachs | | | | | MBS 30YR
TBA(REG A) ..eeeeeeennes Products .....c.c...... D1 i e International ...... W22LROWP2|HZNBBBKS528  |. 02/14/2025 |. 04/14/2025 |............... 1f...... 86,000,000 |TBA(REG A)  [oieeerenuanees (U] [ T [l T 590,105 | evveniees foereenes 590,105 |......... 590,105 [...iieeeennnns [ [ T ()] R 84,214 .......... 0002 .oevvnnnnnes
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 444,285 [ XXX 444,285 585,624 (141,339 0 0 129,752 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 444,285 [ XXX 444,285 585,624 (141,339 0 0 129,752 | 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 (927,049 2,773 794,109 2,638,449 | XXX (9,623,017 0 (2,899,99% 749 0 9,169,455 | 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 138,287 115, 136 (506,824 1,361,353 | XXX 1,361,353 663,883 (452,302 (110,229) 0 23,512,881 [ XXX XXX
1719999999. Subtotal - Replication (109,812 0 27,844 (55,472)) XXX (136,346 0 0 2,274 0 14,540,125 [ 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 (898,574 117,909 315,129 3,044,330 | XXX (8,398,010 663,883 (3,352,298 (107,206) 0 47,222,461 XXX XXX

Description of Hedged Risk(s) |

(a) I Code

(b)

Financial or Economic Impact of the Hedge at the End of the Reporting Period

. |Reduce credit exposure ....

Economic hedge of liability products
Economic hedge of bond portfolio ....

Reduce currency exposure ..
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Cash Flow Hedge- QM- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRHS ..ot [ereeeiieees 257 |....... 257,000,000 (FUTURE MAR 25 ........ Products ............... 12 Rate........... .06/17/2025 [ ..oooeeeeeeeiieis SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2766 |....... 95.6875 |...ooeeeennns IV [V} . [N F (V] . 0. 1,020,997 |...... 1,020,997 |............ 80,583 {0003 ..........ooes|eeeeenns 2,500
Cash Flow Hedge- OVE- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMS oot [ 257 |....... 257,000,000 [FUTURE JUN 25 ........ Products .........c.... |12 Rate........... .09/16/2025 .| .eeeviiiiieieiiiiaans SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3066 |....... 95.9200 [...ccoeennnnn 9,638 [oevvvvriiiiiiininns [V} . (VN FOTRR (VN [V R 890,891 |........ 890,891 |............ 80,583 {0003 ............ee|eeeeennnn 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUS ...eenn |oveeiiiienes 73 |oeeees 73,000,000 [FUTURE SEP 25 ........ Products ............... [0 P Rate........... . 12/15/2025 [ ooiiiiiiii SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3266 |....... 96.1900 |..ooeeeieennnnns [ [V A [ P [V A [ 207,429 |........ 207,429 |............ 22,889 10003 .....cccoeenfinnnnnnnns 2,500
1609999999. Subtotal - Short Futures - Hedging Other 12,156 0 0 0 0 2,119,317 2,119,317 184,055 XXX XXX
1649999999. Subtotal - Short Futures 12,156 0 0 0 0 2,119,317 2,119,317 184,055 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 12,156 0 0 0 0 2,119,317 2,119,317 184,055 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 12,156 0 0 0 0 2,119,317 2,119,317 184,055 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 12,156 0 184,055 184,055
Barclays Bank, PLC . ... G5GSEF7VJP5I70UKSS73 . |.... Y . . .... 100,050 .. (77,862)].... ... 314,022 voen (77,862))..... ...93,546 ....0
BNP Paribas .... ROMUWSFPUBMPROBKS5P83 . . 113,206 |.. .(270,609)|. . 518,658 . (63,514)[. . 273,452 |..
Citibank, N.A. ... 570DZWZ7FF32TWEFAT6 .. |. ..2,467,431 |.. .(182,590)|. ..3,208,148 (123,612)). . 323,745 |..
CITIGROUP GLOBAL MARKETS INC. . MBNUM2BPBDO7JBLYG310 . .. (32,424)|.... .4,540, 126
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK ... . 1VUV7VQFKUOQSJ21A208 . |.... . 115,433 0.
Deutsche Bank AG ..............c... 7LTWFZY1CNSX8D621K86 . |. ....9,805 .0
Goldman Sachs International . W22LROWP2 | HZNBB6K528 . (330,253)|.

..1,420,549

<< <<<=<—<-=<-<-=<=<-=<

JP MORGAN SECURITIES LLC .. OK3VKCDYPDANNGQDGK 18 . ...0 (103,921) . 10,000,000 |..

JPMORGAN CHASE BANK, N.A. . 7THBGLXDRUGQFUSTRNES7 . |. ...0 . (13,629)[. .. 39,466 |.. 25,837
Morgan Stanley Capital Services 17331LVCZKQKX5T7XV54 . |. . 761,326 |. (200,075) (. . 157,235 |.. .. 157,23
Societe Generale ......... . 02RNE8|IBXP4ROTD8PU4T . K £259,258 [ .iiiiiiiiiiiiie e 0] .. 33,027 |.. 0
Wells Fargo Bank, N. A. KB1H1DSPRFMYMCUFXTO9 . .... 580,919 .(354,483)].... .... 760,440 | .... (354,482))..... ...55,515 ....0
0299999999. Total NAIC 1 Designation 5,567,045 (1,789, 121) 68,130 7,367,639 (1,299,772) 161,822 15,755,362 14,672,207

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 39,915,110 (39,748,704) 166,406 39,948,536 (54,414,413) 0 31,467,099 31,467,099

0999999999 - Gross Totals 6,718,800 0 45,482,155 (41,537,825) 234,536 47,328,331 (55,714,185) 173,978 47,406,516 46,323,361
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 45,482,155 (41,537,825)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2025 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. | TREASURY BOND .. .|912810-RK-6 ........ Treasury Bond Coupon Rate: 2.5 .... .2,523,418 |... .3,500,000 |... ....2,958,832 |....02/15/2045 ...|.
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-SJ-8 Treasury Bond Coupon Rate: 2.25 .3,028,601 .4,694,936 . ...08/15/2049 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. ... |912810-SJ-8 .. | Treasury Bond Coupon Rate: 2.25 .. . 14,388,509 |... .. 22,305,064 |... ...08/15/2049 ...|.
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. .|912810-TH-1 ........ Treasury Bond Coupon Rate: 3.25 .. ... 367,318 |... L 434,716 ... . ....05/15/2042 ...|.
LCH/Morgan Stanley & Co. LLC ........ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 912810-TH-1 Treasury Bond Coupon Rate: 3.25 .. .1,745,084 .2,065,284 .2,049,955 |....05/15/2042 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-TQ-1 Treasury Bond Coupon Rate: 3.875 . 1,114,028 .1,217,206 .1,231,761 |....02/15/2043 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. .1912810-TQ-1 ........ Treasury Bond Coupon Rate: 3.875 ... 5,292,612 |... .5,782,7% |... .5,851,943 |....02/15/2043 ...|.
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD8S8 .. | CASH .. CASH .. .9,347,228 |... ....9,347,228 |...
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZU0Y219 .. | Cash... CASH .. . 44,407,528 |... .. 44,407,528 |...

0199999999 - Total

82,214,326

93,754,756

83,485,705 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

Barclays Bank, PLC ....
BNP Paribas ..
Citibank, N.A
Goldman Sachs International .
Societe Generale
Wells Fargo Bank, N. A.

CREDIT AGRICOLE CORPORATE & INVESTMENT BANK .

Goldman Sachs International

Morgan Stanley Capital Services LLC
CME Group Inc./Morgan Stanley & Co. LLC

LCH/Morgan Stanley & Co. LLC ...

... GBGSEF7VJP5I70UKS573 ..

. ROMUNSFPUBMPROBKSP83 ..
. 570DZWZTFF32TWEFATSG ...
W22LROWP2HZNBB6KS528 ..
O2RNES IBXPAROTD8PU41 ..
KB1H1DSPRFMYMCUFXTOO ..
1VUV7VOFKU0QSJ21A208 ..
W22LROWP2 I HZNBB6KS528 ..
17331LVCZKQKX5T7XV54 ..
LCZ7XYGSLJUHFXXNXD88 ..
. WAMGYERMS70XFZUOY219 ..

TREASURY BOND ..

. |912810-RS-9 ...

000000-00-0
000000-00-0
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0 ..
000000-00-0
000000-00-0 ..

Treasury Bond Coupon Rate: 2.5 .
CASH ..
CASH
CASH ..
CASH ..
CASH ..
CASH ..
CASH ..
CASH ..
CASH
CASH ..

... 05/15/2046 ....[.

0299999999 - Total
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




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)

STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

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 ....cevvveniiiiiininniiiiininnnneennnnnneenennns | e [oeeeeennns TAFE e L 1,500,148 [.vvveeeeeeeeeeaeennnn 1,500,000 |....... 11/15/2026 .......
44935C-AC-5 ......... | HART_25-A - USD . .. ....... 09/15/2026 ...
92868M-AC-3 .........| VALET_25-1 - USD ... 1,029,098 |.. .... 1,029,000 |....... 10/20/2026
1049999999 Subtotal - Asset-Backed Securities (Schedule D, Part 1, Sectlon 2 type) Flnanmal Asset- Backed
- Self-Liquidating - Agency Commercial Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt
from RBC) 3,387,755 3,388,000 XXX
1889999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Unaffiliated) 3,387,755 3,388,000 XXX
1899999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) - (Affiliated) 0 0 XXX
1909999999. Total - Asset-Backed Securities (Schedule D, Part 1, Section 2 type) 3,387,755 3,388,000 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 3,387,755 3,388,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 .. .| FORDL_24-B - USD .. ... 749,287 |.. .... 749,569 |....... 01/15/2026
000000-00-0 .| GMALT_24-1 - USD . ... 243,941 |.. ....243,868 |....... 08/20/2025 ...
000000-00-0 .| GMCAR_24-2 - USD L2 273,112 . 203,113 | 117147/2025
000000-00-0 .| GMCAR_24-3 - USD ....593,763 |.. ....593,765 |....... 02/17/2026
000000-00-0 .| HALST_24-B - USD .. ... 346,361 |.. ... 346,244 |....... 12/15/2025 ...
000000-00-0 .| HART_24-B - USD ...624,888 |.. ...624,889 |....... 03/16/2026
000000-00-0 .........[ PILOT_24-1 - USD . .. .. 02/20/2026 ...
000000-00-0 .........[ BANK OF MONTREAL - USD . 1,051,977 |.. . 1,050,000 03/03/2026
000000-00-0 .| BOFA SECURITIES INC - USD . . 1,451,639 |.. . 1,450,000 07/18/2025
000000-00-0 .........| CHEVRON CORP - USD . 1,396,534 |.. . 1,396,539 04/21/2025
000000-00-0 .........[ CISCO SYSTEMS INC - USD . 1,046,166 |.. .... 1,046,106 |[....... 05/01/2025 ...
000000-00-0 .........| COCA-COLA CO - USD 1,389,184 |.. ... 1,389,131 [....... 06/05/2025 ...
000000-00-0 .| FAIRWAY FINANCE CO LLC - USD .. ....... 06/02/2025 ...
000000-00-0 .| LLOYDS BANK PLC - USD . 1,085,186 |.. ... 1,084,917 |....... 07/24/2025 ...
000000-00-0 .| LMA AMERICAS LLC - USD .. 1,088,065 |.. .... 1,087,631 [....... 07/02/2025 ...
000000-00-0 .| LVMH MOET HENNESSY WUITT - USD . .. 2,297,558 |.. .... 2,297,700 |....... 04/09/2025 ...
000000-00-0 .| MANHATTAN ASSET FUNDING COMPANY - USD 1,000,648 |.. .. 08/19/2025 ...
000000-00-0 .........| ROYAL BANK OF CANADA - USD 850,837 |.. .. 07/11/2025
000000-00-0 .........| SIEMENS CAPITAL CO LLC - USD ... .GFE .... 1,143,789 |.. 05/16/2025
000000-00-0 .| SOCIETE GENERALE SA - USD ,501,810 |.. . 1,500,000 07/17/2025
000000-00-0 .| SOCIETE GENERALE SA - USD . . 1,137,7% |.. . 1,137,321 06/30/2025
000000-00-0 .| SWEDBANK AB - USD ,152,151 |.. .... 1,150,000 |....... 03/04/2026 ...
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD . 101,023 |.. .... 1,100,000 |....... 12/05/2025 ...
000000-00-0 .........| WESTPAC BANKING CORP - USD ... 1.CFE ... . 1,202,452 |.. .... 1,200,000 |....... 01/16/2026
000000-00-0 .........| TOYOTA MOTOR CREDIT CORP - USD 1.EFE ... 1,350,121 |.. ....1,350,000 |....... 09/17/2025 ...
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 4.6 - USD .2.BFE. ...11,100,000 |.. ...11,100,000 |....... 07/04/2025 ...
000000-00-0 .| CITIGROUP GLOBAL MARKETS INC. S - USD .2BFE. .... 4,300,000 |.. .... 4,300,000 |....... 07/04/2025 ...
000000-00-0 .. .| CANADIAN IMPERIAL BANK OF COMME - USD . 1.FFE .... 1,152,349 |.. .... 1,150,000 |....... 04/06/2026
9509999999 Subtotal - Short-Term Invested Assets (Schedule DA, Part 1 type) ,969,917 41,953,229 XXX
06050F-QM~7 .........| BANK OF AMERICA NA - USD 1.BFE ... ,201,843 |.ooeeeeceens 1,200,000 |....... 10/23/2025
06745G-CH-2 BARCLAYS BANK PLC (NEW YORK BRA - USD ,102,807 |.. .... 1,100,000 |....... 12/31/2025 ...
05593D-D2-6 BNP PARIBAS (NEW YORK BRANCH) - USD ... X s .. 11/13/2025 ...
05593D-F8-1 .........| BNP PARIBAS (NEW YORK BRANCH) - USD ... 102,273 100,000 .. 03/04/2026 ...
22532X-YU-6 .........| CREDIT AGRICOLE CORPORATE AND | - USD ... .EFE ... 1,301,584 |.. . 1,300,000 08/14/2025
22536li-KJ-4 .........| CREDIT INDUSTRIEL ET COMMERCIAL - USD ... .EFE ... 902,413 |.. .900,000 02/06/2026
2253611-KS-4 .........| CREDIT INDUSTRIEL ET COMMERCIAL - USD . 1,102,530 |.. . 1,100,000 03/03/2026
40435R-UE-9 .........| HSBC BANK USA NA - USD . 1,501,055 |.. . 1,500,012 06/06/2025
40435R-VV-0 .........| HSBC BANK USA NA - USD .551,203 |.. .550,000 10/21/2025
51501Y-ZN-5 .........| LANDESBANK BADEN WUERTTEMBERG ( - USD ... 1,253,150 |.. ,250,000 |....... 01/16/2026
60683D-N6-2 .........| MITSUBISHI UFJ TRUST AND BANKIN - USD ... .EFE ... ....701,925 |.. ....700,000 |....... 01/07/2026
60683D-YL-7 MITSUBISHI UFJ TRUST AND BANKIN - USD .EFE. ....750,808 |.. ....750,000 |....... 07/01/2025
60710T-E9-8 MIZUHO BANK LTD (NEW YORK BRANC - USD .EFE. 152,873 |.. 1,150,099 |....... 02/25/2026 ...
60710T-YU-9 MIZUHO BANK LTD (NEW YORK BRANC - USD .EFE. .. 1,202,093 |.. ,200,000 |....... 10/15/2025 ...
55380U-4X-2 ......... [ MUFG BANK LTD (NEW YORK BRANCH) - USD ... .GFE .... 1,000,202 |.. 1,000,000 |....... 04/23/2025 ...
86565G-JU-5 .........[ SUMITOMO MITSUI BANKING CORP (N - USD ... .EFE ... 1253,182 |.. . 1,250,000 01/22/2026
86564P-2P-5 .........[ SUMITOMO MITSUI TRUST BANK LTD - USD .... .EFE ... 1,203,238 |.. . 1,200,000 01/20/2026
86564P-2X-8 .........[ SUMITOMO MITSUI TRUST BANK LTD - USD .... .EFE ... 1,300,781 |.. . 1,300,000 07/28/2025
86959T-FP-6 .........| SVENSKA HANDELSBANKEN AB (NEW Y - USD ... 750,795 |.. . 750,000 07/15/2025
86959T-KQ-8 ......... [ SVENSKA HANDELSBANKEN AB (NEW Y - USD ... . 1,202,693 |.. . 1,200,000 01/21/2026
89115D-DS-2 ......... [ TORONTO-DOMINION BANK (NEW YORK - USD ... 1,300,230 |.. ,300,000 |....... 04/17/2025 ...
902750-TK-6 .........[ UBS AG (STAMFORD BRANCH) - USD .... 500,545 |.. .. 07/11/2025
24422C-R7-0 JOHN DEERE FINANCIAL INC - USD . ,149,050 |.. .. 04/07/2025 ...
64952I-ES-8 NEW YORK LIFE GLOBAL FUNDING - USD . ,400,420 |.. e 0472172025 ..
89236T-MG-7 TOYOTA MOTOR CREDIT CORP - USD ....... 800,087 |.. 800,000 |....... 06/10/2025
BYM3VZ-3R-1 CITIGROUP GLOBAL MARKETS INC. S - USD .... 7,300,000 |.. .... 7,300,000 |[....... 05/05/2025 ...
BYMSM4-75-9 HSBC SECURITIES (USA) INC. SLRP - USD . ...26,801,144 |.. ... 26,801,144 |....... 04/01/2025 .......
BYM4R8-RE-7 . .| TD SECURITIES (USA) LLC SLRPIG - USD . 11,600,000 |..oovvniiiinnnnnnnnns 11,600,000 |....... 05/05/2025 .......
9709999999 Subtotal Cash Equivalents (Schedule E Part 2 type) 72,040,330 72,001,024 XXX
9999999999 - Totals 117,398,002 117,342,253 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ Book/Adjusted Carrying Value $ - ... 556,407
2. Average balance for the year ~ Fair Value $ Book/Adjusted Carrying Value $ - - 115,446,140
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § .......... 83,042,253 NAIC 2 $ 34,300,000 NAIC3 $ ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E
and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))

1 2 3 4 5 6 7

NAIC

Designation,
NAIC

Designation

Restricted |Modifier and SVO
CUSIP Asset Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America, N. A. ... Charlotte, NC ..coooovecivne | ...0.000 | [0 0. (39,945,306)|........ (37,365,767)|........ (42,667,530)|..
JPMorgan Chase Bank, N.A. ... Columbus, OH ....cccooonoivcvncns oo ..3.570 | s T (V1N 38,129,319 |.......... 33,526,876 |.......... 27,723,463 |.
The Bank of New York Mellon .. New York, NY ....cccooooovivivieies [ . 1.050 | 259,548 | (V1N 29,814,871 |......... 34,242,854 |......... 45,525,822 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD .. ..0.000 |.. .. ..1,779,183 |..
Royal Bank of Canada ............. Toronto, Ontario .....ccccoooee fovvveveeenn e 0,000 oo O e 0 f..8,208,476 |..............8,313,070 |............ 8,353,911 |..
Federal Home Loan Bank of Des
MOINES oo Des Moines, 1A oo |, 4750 | 603 | [ 23,270 | 16,619 |............... 300,988 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX 0 0 46,507 45,505 41,170
0199999. Totals - Open Depositories XXX XXX 510,909 0 36,818,361 40,642,549 41,057,007
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 510,909 0 36,818,361 40,642,549 41,057,007
0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0

0599999. Total - Cash

510,909

36,818,361

40,642,549

41,057,007
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STATEMENT AS OF MARCH 31, 2025 OF THE RELIASTAR LIFE INSURANCE COMPANY

Show Investments Owned End of Current Quarter
1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - Issuer Credit Obligations (Unaffiliated)
0499999999. Total - Issuer Credit Obligations (Affiliated)
0509999999. Total - Issuer Credit Obligations
31846V-41-9 ....... FIRST AMERICAN TREASURY OBL MONEY MARKET MUTUAL FUND .....eeeeeieeeeeeie e e eeeee e e e e e et e e e e e e e e e e e e e e e e een e e e e e mnns e e e e e ennna e e e eennnneeeeennnnnnn 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 - 03/27/2025

...................... TERRITORIAL BANK OF AMERICAN 06/15/2020 ..........

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 54,479,072 225,889 95,491

8589999999. Total Cash Equivalents (Unaffiliated) 54,479,072 225,889 95,491

8599999999. Total Cash Equivalents (Affiliated) 0 0 0

54,479,072

225,889

8609999999 - Total Cash Equivalents
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