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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 14 Amount Amount Amount Line 14
1. Issuer credit obligations (Schedule D, Part 1, Section 1):
1.01 U.S. government obligationS..............ceeeeeiiririeieieieieeeeeeeseee e oo 3,566,755 |.......c.c.. 0.058 |........ 3,566,755 | [ S 3,566,755 |............ 0.058
1.02 Other U.S. government 0bligations .............cccccveveveuereucuecieeieieie et oo eeeeeeeeeeeeeenens [V 0.000 [reeeecereeeeereenenes O oo O o (V] 0.000
1.03 Non-U.S. sovereign jurisdiction securities..................cc...... ..50,523,439 |.
1.04 Municipal bonds — general obligations (direct & guaranteed) ...............Jocceeiiiiiiins 0
1.05 Municipal bonds — Special FeVENUE.................c.cueueeeeeereeeeeeeeeeeeeeereeeeene |oeenes 16,520,640 |............. 0.270 |....... 16,520,640 |.......ccocovvveee O [ 16,520,640
1.06 Project finance bonds issued by operating entities 433,021 |. 433,021 |.. 433,021 |....
1.07 COrporate BONAS ...........cvevevieeeeeieeeeseeeee e es s en s enneeeeend .. 2,159,297,086 .. 2,159,297,086 ..2,159,297,086
1.08 Mandatory convertible DONAS .............cccoveieveieiiiereeceieceee et e 0 fereennnnn 02000 [ [V [0 0
1.09 Single entity backed 0bligations ..............ccccevevvieeeeeieieieieeeeeieeesens | 279,335,106 |............. 4.557 |...... 279,335,106 |.....ccovvinnne. 0f..... 279,335,106
1.10 SVO-Identified bond exchange traded funds — fair value ...............cccco.foeerenerrsncecns 0 fereeennnn 0000 [ [V [0 0
1.11 SVO-Identified bond exchange traded funds — systematic value ...........J.c.cccoeveureruccune 0 foeeeenen 0000 [ (O R [OOSR 0
1.12 Bonds issued by funds representing operating entities....................cc.o...oeeeee 98,630,544 |............. 1.609 |........ 98,630,544 |........cocveeieee 0f....... 98,630,544
1.13 BanK 10@NS = ISSUET.......c.cueueuiiiieiierieiiriiieietsseneieierese e 0 foeeeenen 0000 [ (U R (U R 0
1.14 Bank 10aNnS = @CUITEA. ...........cocurueeeiereececeeeeeeeeeeeeee e ees s enesee e an oeseeeen 14,338,310 |............. 0.234 |........ 14,338,310 [ 0. 14,338,310
1.15 Mortgages loans that qualify as SVO-Identified credit tenant loans........J.....ccccoveueenne 0 foeeeenen 0000 [ (U R [OOSR 0
1.16 Certificates Of AEPOSIL..........c.cveveveverereeiiieeeeeie ettt eeenenens 0 fereeennn 0000 [ [V [0 0
1.17 Other issuer credit OblIGatioNS............ccovririiiririeieeieieee e 0 foeeeenen 0000 [ (U R [OOSR 0
1.18 Total issuer credit 0bligations..............ccoceueueverececeeeeee e .. 2,622,644,901 .. 2,622,644,901 [ 0|.2,622,644,901
2. Asset-backed securities (Schedule D, Part 1, Section 2):
2.01 Financial asset-backed securities — self-liquidating ...............ccocoeeueeees.forrnee 438,484,080 |............. 7.154 |...... 438,484,080 |.........ccccoeeeen O [ 438,484,080
2.02 Financial asset-backed securities — not self-liquidating ..............cccococeet foovennccccnnes 0 foeenenen 0000 [ O fooeeeeieririeeen O o 0
2.03 Non-financial asset-backed securities .. 90,897,119 |............. 1.483 |........ 90,897,119 [ O [ 90,897,119 |....
2.04 Total asset-backed SECUMLIES. ...........coiuriurieriireeeeeeeee e oo 529,381,199 |............8.637 |...... 529,381,199 [....oovviiie 0 e 529,381,199
3. Preferred stocks (Schedule D, Part 2, Section 1):
3.01 Industrial and miscellaneous (unaffiliated)..............cccceveierereririieiucnnns 81,241,614 |.
3.02 Parent, subsidiaries and affiliates.............cccoeoiiiiiiiiiien o 0
3.03 Total preferred StOCKS.........cerireeeeeeeeeeeeeeeeeseeseseeeereees s e seseseseseenn s feeeenes 81,241,614
4. Common stocks (Schedule D, Part 2, Section 2):
4.01 Industrial and miscellaneous - publicly traded (unaffiliated) ...........ccccco e 0
4.02 Industrial and miscellaneous - other (unaffiliated) ............c.cccoceveveueeersfreeenes 10,000,000
4.03 Parent, subsidiaries and affiliates - publicly traded ...............ccccoeviviii o 0
4.04 Parent, subsidiaries and affiliates - other ................ccocoeoenirnirnirenn .. 1,408,255,945
4.05 MULUAI FUNDS ..ot 0
4.06 UNit inVESIMENE tTUSES ........vvvveeeececeiieeteeeececc et e 0
4.07 ClOSEA-ENT fUNAS ......viiiiiciciriceeie e [ 0
4.08 Exchange traded fUNAS .............cccoovveveveuceiececiceieee e e 0
4.09 Total COMMON STOCKS .....vuvveiveieieieireiieieie ettt eees .. 1,418,255,945
5. Mortgage loans (Schedule B):
5.01 Farm MOMGAGES ....cuovvuiriiieieieieieieeesieieie et e 0
5.02 Residential MOMGAGES .......cc.cvevvereeeeeeeeeeeceeteeeseeeeecseteeesesesaesesesesesenseaesafeeeenes 58,036,718
5.03 Commercial mortgages ...... ....663,027,369 |.
5.04 Mezzanine real estate 10ans ..........cccooeeiiiiieiiiieee e e 0
5.05 Total valuation allowance .............c.ccooiiiiiiiniiiiicecsee e [ 0
5.06 Total mortgage loans
6. Real estate (Schedule A):
6.01 Properties occupied by COMPANY ..........c.ceurriieeeieeereeeeeeeeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.02 Properties held for production of INCOME ............cceevevieeiveeeiieeiee oo (O 0.000 oo [OOSR [0 [0 I 0.000
6.03 Properties held fOr SAIE ............ccceueuiieieeeieicieieieeeeeeee e e [V 0.000 [eeeeeeereeeeeeenenes [V [0 (0 0.000
6.04 TOtal 1@l @SIALE .......c.ceieeiieccee e e [V 0.000 [.eeeevverreennes (U R (L R [V 0.000
7. Cash, cash equivalents and short-term investments:
7.01 Cash (Schedule E, Part 1) .......ccccoeirniieinniceeneeeensneseseeen s o (5,665,995)|............ (0.092)|........ (5,665,995)......coccveiine [ - (5,665,995)........... (0.092)
7.02 Cash equivalents (Schedule E, Part 2) ..........ccco.oooeceueveeeeeeceeeeeneeeseas foeeen 282,618,366 |............. 4.611 (... 282,618,366 |....coovoeeenenne 0f.... 282,618,366 |............. 4.611
7.03 Short-term investments (Schedule DA) ..........ccccovvirieieeeeeeeresneeee e [V 0.000 [.eeeevveireennee (U R [OOSR (O 0.000
7.04 Total cash, cash equivalents and short-term investments .....................}o..... 276,952,371 |............. 4.518 |...... 276,952,371 |.ooeeeeeeeeee 0l... 276,952,371 |............. 4.518
8. CONTACE I0BNS ....uvuveieieiiieeeieceet et s 1,458,085 |............ 0.024 |......... 1,458,085 |........covvvvnee 0 fn 1,458,085 |............ 0.024
9. Derivatives (SChedUIE DB) .........c.ccueueuruiiieieieeeeeeeeeee et e st fees e eeeseeeeeeeenens [V 0.000 [eeeeeereeeeeeennne [V [0 (0 0.000
10. Other invested assets (SChedule BA) ...........ccccvuviiiueveveneieeieieieeeeesseesens foeees 477,628,365 |.............. 7.792 |...... 477,628,365 |......coovvvvrnnne 0f..... 477,628,365 |............. 7.792
11, Receivables fOr SECUNMHES ..........crrrirrireeeeieeceeieeeieeeee e e 916,146 |............. 0.015 [ 916,146 | (V) 916,146 |............. 0.015
12.  Securities Lending (Schedule DL, Part 1).........ccoooeueueveieieeeeieieiieeeiee e oo [V 0.000 [.eeeevveireennee [ DLO O S N Lo S XXX........
13. Other invested assets (Page 2, Line 11) ... . 0 0.000 0 0 0 0.000
14. Total invested assets 6,129,542,712 100.000 | 6,129,542, 711 0] 6,129,542,711 100.000
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PrIOT YEAT .......c.cviieieieieieieieeisieieteie et es <ocaeneneeeas 960,628, 111

Cost of acquired:

2.1 Actual cost at time of acquiSItion (Part 2, COIUMN 7) ........cviuiueueueiiiiiiieeisieteteies ettt et tes e e e s s bbb sese e se st esesesesesesesssssseesenesessinanas 55,926,041

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.c.euiuiiiiieeeeeececeec ettt s s seas seeeesebebebeees et e neseereneees 0 e 55,926,041
Capitalized deferred interest and other:

3.1 TOtalS, PAMt 1, COIUMN 12 ..ovieieeececeete ettt es ettt e s e a et et e s eeenssseaesesesenssaesetesesensssetesasesensssetesasesensssnsesesasensssnsesesasensnae st ststbebebae e s sberena 2,449

KT e = T T )[04 Vo e PP O OSSO 0 e 2,449
ACCTUAI OF QISCOUNT .......ceveveie ettt ettt eeeeesacaetetesee s s saesetesesesssaetesesesenssessesasasessssetesasasesssseteseseseesnsesesesasensnsesesasasansssneesasesansnssse st et essssnsesesesassnsseesesas s esebes et et tsescaeees 356,326

Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 ............... ettt eteaeeetetetetesetetesteesetesesesesesesestetatesesitesesesistsesatetetetetesesest s esetetetesessaeases et eses te et R R b bt ettt et r bt 0

5.2 TOLAIS, PArt 3, COIUMN 8 ......vviiieititeteieieetete sttt esete bttt es et et s s e s bbb s e es et b et s s e st b s s e e s s b e b e s bbb s s s bbb st s 45 e£ e s e b e es s eeaee s s 0 0
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 18 ........c.cuiuiiiiiieeceete e eeecee et eeesecae e teseeeseaetetesen s asaesesesesssssaesesesessssssesesasessssesesasasassssstesesasansssssesesesensnas febesestseaetesananas (59,954)

Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne 290,994,743
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .........c.cvevovrerueueeeeeeeeceete e eeescae s e eeeessaete e s esesssaesesesesensssesesesssanaseeeseseseseeesesannan 852,477
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10.1 TOtaIS, PArt 1, COIUMN 11 ..ottt ettt bbb ee bbb ee b bt e b £t E bbb bttt b et mae s s s ensnsnasa 3,941,667

10.2 TOtalS, PArt 3, COIUMN M0 ......oeieceieeteieeeeecectete et eeececae et eseeeseaetetesesssstesesesesssssaetesesesssssaesesesessssssesesasessssseetesesas s sesesesassnsnsnses£eteebebes e e st ete et et et ae e nneee 0 3,941,667
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeurureririiririeieieieeeeees ceeeeeeeeenenens 721,064,086
el Y= VT Lo IR [ o 1= T g Lo OO 0
SUDLOLAI (LINE 11 PIUS LINE T2) 1.uiiiiiitetetetiiiiie sttt ittt sttt bbb ses et e s se st s esese e se s a4 b e b eseseae e s e s s be b e s e s e st e e e 2 s e b e b e s e s e et ee s e e s b b e b e s e se st e e e s s b e b e s e s ese e se s sene Sesessannannas 721,064,086
[DI=Te [0 o) e=T W To o E=To (g a 11 C=To IR= 0 a Lo TN L OO RP 0
Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiiiieieieiiiietsssie ettt eneanas 721,064,086
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 Of PIIOI YEAI ..........cceuiiriiiriiietetetetetet st sttt ettt sesse st ses et st sessesebetesesese e sesse s s esesese e s sessesesebesese e asssesene Sesessseenenenn 286,203,302
Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMIN 8) ............cuiuiueueueriiiiirisieie ettt sttt s et st se s st sesese e se st esssesesesene e s eesesnenenenas 258,435,474

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ........c.cuouiiiiieieeeecececce ettt et sea seebebebeeeae e e nees 409,570 ............... 258,845,044

Capitalized deferred interest and other:
3.1 Totals, Part 1, Column 16
3.2 Totals, Part 3, Column 12

Accrual of discount

Unrealized valuation increase/(decrease):

5.1 TOtaIS, PArt 1, COIUMN 13 ....ieiieiiieieie ettt ettt ee et es et s e es e s s s s ees e ee s s s ns e e s b s s st ees b ns et ns e bbbt s (464,231)

5.2 TOLAIS, PArt 3, COIUMN 9 ....eutiiietieietire ettt ettt te et ee b e ee b€ E b b€ ee R b £ h bR st b bttt oo s ensns et et e en s et s s 0 s (464,231)
Total gain (105s) 0N diSPOSAIS, PArt 3, COIUMN 19 ........c.cuiuiiiieiceiecteie e eeectete et eeseaete et eeeessaetetesesesssaetetesesensssesesesesensssesesasesnsssesesesesensssesesesasnsnsnsesessnanas febesestssscaesns 2,141,430
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 67,220,638
Deduct amortization of premium, depreciation and proportional AMOTIZATION ................c.c.eveiccueieeeeeeeceeeee et ceaeee e s eses e et sesesssasaeseses s seasessesesasasassesn seesesesesesenanas 2,100,470

Total foreign exchange change in book/adjusted carrying value:

9.1 TOtAIS, PArt 1, COIUMN 17 ....ovtitieieieeie ettt ettt ettt ettt s e ee et et a et et et e s e se e es e s et e s eb et esess s es e st e s et et eseseas s es et e s et esesesess s eses s et et eses bbb ee et nene e e bbbt nenae e 0

9.2 TOAIS, Pt 3, COIUMN T4 ...oiuiiieiiitetieric ettt te e bt ee b b e ee bbb et e e E b b€ ee bR b £t E LR 2ot E bttt 2o enensns et et nsen s e s s 0 0
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOLaIS, PArt 1, COIUMN 15 ...ttt ettt b et ee b bR b et E e E b £ £ o eE e E b et b b b e ettt bbb s nsns et et e s ennsna et esen e 0

10.2 TOLAIS, PArt 3, COIUMN 11 .....oiieieieiiieieeeeee ettt ettt e e ettt bt sese s ee st ese s et esesees s es s e s e s e s e s e s ess e s es et e s e s et esess s es s sasa seee b bbb eae sttt e e bebetis 0 0
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecrririririririerereririinesisestete et eseses e e e s s seseseseseeses cseeesseesenens 477,628,366
[DI=e [0 o) e=T M To o E=To (g g 11 C=To JR= 0 a0 OO RP 0
Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieietieiiit sttt sttt st s st sese e ssse st sebebesese e e ss s sesesesene e s sesessanneninns 477,628,366
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1 2 3 4 5
Issuer Credit Asset-Backed
Total Obligations Securities Preferred Stocks Common Stocks
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOF YEAT...........ccccuriiiuiueieisiieiseseteeeee sttt es sttt s s st s s s s s es e s s s s s sesese s s ss s sesese s s nsesesesss s snsnsesesns [ereeesesnensensenes 5,468,697,013 [......ccovvinenee 3,232,462,697 |....coovivene. 927,629,406 |.........coovverenne. 31,741,463 | 1,276,863,448
2. Cost of bonds and stocks acquired, Part 3, COIUMIN B...............c.euruiuiiiieieeeteteseeeseeeee e tesesesees s st sesesessss s es s ssesesesessas s essesesesesessssssassesesesesessssasassesesaseses |oeesesesenenensneaen 1,412,392,835 |..ccooveeee 1,115,632,051 |ooovoeecee 240,580,136 |..ccooveveverernnnee 56,180,648 |......ooeeeeeeeeeeeeeee 0
3. ACCIUAI OF GISCOUNL ...ttt £ e s b o214 s E 2 s E e s E S e £ s b E £ s e £ e e S s E s b e b e b e bbbttt [ooeeenieb e 5,883,885 |..ccoiiiiiie 1,886,723 | 3,919,238 | 77,923 | Lo
4. Unrealized valuation INCrEASE/(AECIEASE). ............c.cueueeeeieeeeeteteteeeeeetesetesesesesesssss et etes et et esessssases et et et eseseseas s es et et esesessssss st et et et et esesessas s ssesesesesessssassssasesesesesnssanans [rsesnsesennneneannees 343,760,090 |...ovneeceeerreeieieine 963,546 |......cooveercieieines 532,005 [ 871,951 [ 341,392,498
5. Total gain (105S) 0N diSPOSalS, Part 4, COIUMN 18 ...........ccuiuiiiuiiieeiceeiceetesee s ss et s et es et a et s st s st s s s s s st s s s s s s s e s s s ss e s s s e s s s e s s s s s et s sesensesnsesensesenaens [eoesreseinsseinsieenees (44,770,140)] ..o (34,008,793)|....ccvvrcrinne (10,130,976)]-...cvvveeicine (830,371 (1)
6. Consideration for bonds and stocks diSpPOSEd, Part 4, COIUMIN B...............c.cueuruioiiiiieiereeeteeceeeseee et tetesesess s et e tesesesesesssssasssssesesesessassesssssesesesessasssssssseseseseans |oeesesesenesnsneen 2,524,046,058 |.................... 1,690,745,829 |......cococevvene 626,300,230 |...coovevereeeennene 7,000,000 |cvoiieee 200,000,000
A o Yo u (7= Y 1o T o 1=1 1110 L OO RUUURERRRTRTRT 9,767,684 | 3,709,329 | 6,058,354 ..o [V XXX oo,
8. Total foreign exchange change in bOOK/adjUSLEA CAMTYING VAIUE ............cooveviveveueeeeceieieeee ettt ettt s s s s s et e st esesessasesssesesesesesessssssesesasesesesessssssesssas |oeeseseseseseeaesesesseeeseseneseaeaeaes (O TSN 0 | 0 fooreeeeeeeeee e 0 [ 0
9. Current year's other-than-temporary iMPaIMMENt FECOGNIZEM .........c.ciiririririeieteietisitet ettt ettt et seetesesesesesessssssesesesesasese s ssesesesesesesesesssesesesesesesanesssesesesens |ooesesesesntnesseseseseaeaens 867,632 [ (U R 867,632 [ 0 fooreeeeeeeeeee e 0
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiNE 2 ........ccoovveueurieirininininiseeieeeeeseseseiees e P2 T 163,834 [.oveeie TT,516 [ (U O XXX oo
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10) ........cocoiuerriiiirieeieieiiiiieseiete ettt nsese s n s [eresesesenssscaeeees 4,651,523,658 |........ccevveneee 2,622,644,900 |......coooevrinenee. 529,381,199 [ 81,241,614 ..o 1,418,255,945
12, TOtal NONAAMILEEA @IMOUNES .........cvcvitieieiieeeie ettt ettt ettt et et eae e e e s et e tesesesss s s s s e s esesesessassseses et et et esesess et esesesesesesessss s esesesesesesessss s esesesesesesessss s ssesesesesessssasssssans [eseseneneaeaseseaesesenene e e e enenenas (O TSN 0 | (O ST 0 [ 0
13.  Statement value at end of current period (Line 11 minus Line 12) 4,651,523,658 2,622,644,900 529,381,199 81,241,614 1,418,255,945




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS
Issuer Credit Obligations
1. United States .........ccceveveeeeeeeeeeee e 20,087,395 18,828,737 21,146,061 18,245,000
Governments and Municipalities 2. CANAAA ..o e 0 fooreeeee e (1 T (1 T 0
3. Other Countries 50,523,439 41,361,058 51,685,043 48,115,000
4. Total 70,610,833 60,189,795 72,831,104 66,360,000
5. United States .........ccccveveveveveeciereeee e 1,590,686,731 |............ 1,492,781,553 |............ 1,591,218,970 |........... 1,598,950,814
All Other Issuer Credit Obligations 6. CaNada ......ocooeeeeee e e 69,520,514 |......ccco.eee. 67,057,167 |.cccvverennnne 69,536,621 |........c....... 67,709,542
(unaffiliated) 7. Other CoUuNtries. ........ccovevevevevevererceessfoerereseieien 772,834,872 |....cvvunnne 728,149,663 |............... 774,029,643 |............... 762,401,376
8. Total 2,433,042,116 2,287,988,383 2,434 ,785,234 2,429,061,732
All Other Issuer Credit Obligations
(affiliated) 9. Total 118,991,951 118,778,711 118,995, 108 118,902,541
10.  Total Issuer Credit Obligations 2,622,644,901 2,466,956,889 2,626,611,446 2,614,324,273
Asset-Backed Securities
» 11, United States........cccovevvreririrrceccee e 322,101,976 |.......c........ 317,784,283 |............... 335,931,860 |.............. 401,255,812
Asset-Backed Securities 12, €CaANAAA. ... e (O [V [V 0
(unaffiliated)
13.  Other Countries 131,034,193 130,452,069 130,832,463 135, 160,851
14. Total 453,136,169 448,236,352 466,764,323 536,416,664
Asset-Backed Securities (affiliated) 15. Total 76,245,030 76,037,071 76,224,460 76,180,951
16.  Total Asset-Backed Securities 529,381,199 524,273,423 542,988,783 612,597,614
17.  Total Bonds 3,152,026, 100 2,991,230,312 3,169,600,228 3,226,921,888
PREFERRED STOCKS
18.  United States ........cceevereerirerirrseec e 73,855,594 |......c......... 73,855,594 |.....coeene. 74,665,433
Industrial and Miscellaneous 19, CaANAMA ... e [0 O 0 [ 0
(unaffiliated) 20.  Other COUNHES. .....vveeeeeereeeereeeesereeereieeeereeeinas 7,386,020 |.oooveennne 7,386,020 [.oovoveeeen 8,000,000
21.  Total 81,241,614 81,241,614 82,665,433
Parent, Subsidiaries and Affiliates 22.  Total 0 0 0
23. Total Preferred Stocks 81,241,614 81,241,614 82,665,433
COMMON STOCKS
Industrial and Miscellaneous 24, United States .......ccooeovevriririeeieeeee e 10,000,000 |....ccccvvenvne 10,000,000 |................. 10,000,000
(unaffiliated), Mutual Funds, Unit 25, €aNada ..o [ 0 | 0
Investment Trusts, Closed-End 26.  Other COUNHES...........ovoeveceeeeeeesreesdfreeseereeneeseesee s (O (O OO 0
Funds and Exchange Traded Funds | 57 ota| 10,000,000 10,000,000 10,000,000
Parent, Subsidiaries and Affiliates 28. Total 1,408,255,945 1,408,255,945 816,309,678
29. Total Common Stocks 1,418,255,945 1,418,255,945 826,309,678
30. Total Stocks 1,499,497,559 1,499,497,559 908,975,111
31. Total Bonds and Stocks 4,651,523,658 4,490,727,871 4,078,575,340

SI05




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations
2

NAIC Designation

Through 5 Years | Through 10 Years

4 5
Over 10 Years
Through 20 Years Over 20 Years

7

Total Current Year

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

1. U.S. Government Obligations
TANAIC T e
1.2NAIC2..
T.3NAIC 3 o
TANAIC A .o
1.5NAICS ..
T.BNAIC 6 ..o
1.7 Totals

............... 3,218,018

............... 3,566,755

............... 3,566,755

2. Other U.S. Government Securities
2.1 NAIC 1
2.2 NAIC 2
2.3 NAIC 3
24 NAIC4 ..
2.5NAICS ..
2.6 NAIC6 ..
2.7 Totals

3. Non-U.S. Sovereign Jurisdiction Securities
3.1 NAIC 1
3.2 NAIC 2
3.3NAIC3..
3.4 NAIC4 ..
3.5NAICS ..
3.6 NAIC 6
3.7 Totals

............... 4,653,918
.............. 2,869,226

............. 24,608,569
14,800,085

11,114,785 |

............... 4,653,918
............. 14,800,085

Q0IS

4. Municipal Bonds — General Obligations
4.1 NAIC 1
42NAIC2 ..
4.3 NAIC 3 ..
44 NAIC4 ..
45NAICS ..
4.6 NAIC 6
4.7 Totals

5. Municipal Bonds — Special Revenue
5.1 NAIC 1
52NAIC2..
5.3NAIC3..
54 NAIC4 ..
5.5NAICS ..
5.6 NAIC 6
5.7 Totals

15,520,640

.. 1,000,000 |

............. 15,520,640

6. Project Finance Bonds Issued by Operating Entities
(Unaffiliated)

6.1 NAIC 1
6.2 NAIC 2
6.3NAIC 3 ..
6.4 NAIC 4 ..
6.5NAICS5 ..
6.6 NAIC 6
6.7 Totals

oo oo

11,114,785 |.

.. 1,000,000 |
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
7. Project Finance Bonds Issued by Operating Entities
(Affiliated)
TANAIC T e O e O e O e O e O [ OO X e e O 0.0
T2NAIC 2 .o
T3NAIC 3 e

74 NAIC4 ..
75NAICS ..

TBNAIC B ..o
7.7 Totals
8. Corporate Bonds (Unaffiliated)
BANAIC T e 60,828,441 |............. 92,700,013 |.......... 190,722,544 |........... 152,501,780 |........... 168,775,263 |........... D.9,¢ SN NN 665,528,040 259,147,736 |........... 406,380,304
B.2NAIC 2 ..o 132,554,315 |........... 405,466,037 |........... 347,005,320 |........... 325,614,345 |........... 169,884,207 |........... XXXeoovvers oo 1,380,524,223 458,701,904 |........... 921,822,319
8.3 NAIC 3 ..o 1,000,000 |... ...32,633,857 |.... ..28,803,279 |..... ....27,218,097 |.. . . .. 8. . . . .31,912,809 |.. ...57,742,425
BANAIC A e (V) 9,979,453 | [V 0]. . . ..9,979, .. R . . . SRR RO (V) 9,979,453
B.5NAIC S ..ot [V 6,254,252 | [V 0 eeeenens XX oo 0,204,202 | 002 [ OXX K i [ XK [ [ 6,254,252
BB NAIC B ... 0 6,409,084 0 0 946,800 1,026,800 6,329,084
8.7 Totals 194,382,755 553,442,696 566,531,143 505,334,222 339,606,270 750,789,249 1,408,507,837
9. Corporate Bonds (Affiliated)
9 NAIC T e

9.2NAIC 2 ..
9.3NAIC 3 ..
9A4ANAICA ..o
95 NAICS .o
9B NAICE ..o

9.7 Totals

10. Mandatory Convertible Bonds (Unaffiliated)
10T NAIC T e
10.2NAIC 2 ...
T0.3NAIC 3 e
104 NAIC 4 ..o
10.5NAIC5 ...
TOB NAIC B ..o

10.7 Totals

11. Mandatory Convertible Bonds (Affiliated)
TIANAIC T e
T12NAIC 2 e
T13NAIC 3 e
11.4 NAIC 4 ...
11.5NAIC5 ...
TIBNAIC 6 ..

11.7 Totals

12. Single Entity Backed Obligations (Unaffiliated)
12.1 NAIC 1
12.2 NAIC 2
12.3 NAIC 3.
12.4 NAIC 4 .
12.5NAIC 5.
12.6 NAIC 6

............. 28,785,118 |.............94,107,816
............... 1,017,726 |..............1,713,171

........... 156,594,533 . e 403,177 ... 156,191,356
............... 3,748,622 . e O 3,748,622

12.7 Totals 3,690,514 17,945,425 29,802,843 95,820,987 13,083,387 160,343, 156 159,939,978




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

Over 1 Year

Through 5 Years

Over 5 Years

Through 10 Years

4
Over 10 Years
Through 20 Years

Total Current Year

. Single Entity Backed Obligations (Affiliated)
13 NAIC T e
13.2NAIC 2.
13.3NAIC 3 ..
134 NAIC A .o
13.5NAIC 5. .
138 NAIC B ..o
13.7 Totals

8
Col. 7 as a % of
Line 52.7

9
Total from Col. 7
Prior Year

10
% From Col. 8
Prior Year

12
Total Privately
Placed (a)

118,991,951

. SVO-Identified Bond Exchange Traded Funds —
Fair Value
T4 NAIC T e
T4.2NAIC 2 ..t
T4.3NAIC 3 ..
14.4 NAIC 4 .
14.5NAIC5 . .
T4.B NAIC 6 ...
14.7 Totals

80I1S

. SVO-Identified Bond Exchange Traded Funds —
Systematic Value
151 NAIC T e
15.2NAIC 2 ..
15.3 NAIC 3.
15.4 NAIC 4 .
155 NAIC S ..o
158 NAIC 6 ..o
15.7 Totals

. Bonds Issued by Funds Representing Operating
Entities (Unaffiliated)

16 1NAIC T (e .

16.2 NAIC 2.

...18,400,000
..7,621,478

18.3NAIC 3 ..iieincnceneenensieeseeennes foeseneseneseneneeennnees O foeeeicincic O [ 0 e O e O XK o O 000 OO e XXX e O 0
164 NAIC 4 ... foesenenenennesenenenees O foeeencic O 0 el O e O O XX i o O 000 OO e XXX e O e 0
TB8.5NAIC S ....oiieecincinceneisienseeeees foosemeseneneneneeenenees O foeeeicici O [ 0 e O e O O XK e o O 000 XK e XXX e O 0
16.6NAIC 6 ... 0
16.7 Totals 26,021,478

. Bonds Issued by Funds Representing Operating
Entities (Affiliated)

17.1 NAIC 1
17.2 NAIC 2
17.3NAIC 3
17.4 NAIC 4
17.5NAIC 5
17.6 NAIC 6
17.7 Totals

. Bank Loans - Issued (Unaffiliated)

18.1 NAIC 1
18.2 NAIC 2
18.3 NAIC 3

18.4 NAIC 4 .
18.5NAIC 5 .

18.6 NAIC 6
18.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

19.

Bank Loans — Issued (Affiliated)
19T NAIC T e
19.2NAIC 2.
T9.3NAIC 3 .o
194 NAIC 4 ..o
19.5NAIC 5. .
T9.8 NAIC B ...
19.7 Totals

20.

Bank Loans — Acquired (Unaffiliated)

20. 1 NAIC T oo
20.2 NAIC 2 ..t
20.3 NAIC 3 ..t
20.4 NAIC 4 .
20.5NAIC5.
20.6 NAIC 6 .
20.7 Totals

0

8,517,902 | .

0

8,517,922 |.

0

8,517,922 |.

14,338,310

14,338,310

14,338,310

21.

Bank Loans — Acquired (Affiliated)
2T NAIC T e
21.2NAIC 2 .t
21.3NAIC 3.
21.4NAIC 4.
21.5NAICS5. .
218 NAIC B ..
21.7 Totals

22.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Unaffiliated)
221 NAIC T e
22.2NAIC 2.
22.3NAIC 3 ..t
224 NAIC 4 ..o
22.5NAICS. .
226 NAIC B ...
22.7 Totals

23.

Mortgage Loans that Qualify as SVO-Identified

Credit Tenant Loans (Affiliated)
231 NAIC T e
23.2NAIC 2 ..t
23.3NAIC 3.
23.4NAIC 4.
23.5NAICS5. .
23.8 NAIC 6 ...
23.7 Totals

24.

Certificates of Deposit (Unaffiliated)
24.1 NAIC 1
24.2NAIC 2.
24.3NAIC 3.
24.4NAIC 4 .
245NAICS5.
24.6 NAIC 6
24.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

. Certificates of Deposit (Affiliated)
251 NAIC T oo
25.2NAIC 2.
253 NAIC 3 ..
254 NAIC 4 ..o
25.5NAIC 5. .
258 NAIC 6 ...

25.7 Totals

. Other Issuer Credit Obligations (Unaffiliated)
26.1 NAIC 1
26.2 NAIC 2
26.3 NAIC 3
26.4 NAIC 4 .
26.5NAIC 5.
26.6 NAIC 6 .

26.7 Totals

. Other Issuer Credit Obligations (Affiliated)
271 NAIC T e
27.2NAIC 2 ..
27.3NAIC 3.
27.4NAIC 4 .
27.5NAICS5. .
278 NAIC B ...

27.7 Totals

oLIsS

. Agency Residential Mortgage-Backed Securities -
Guaranteed
281 NAIC T oo
28.2NAIC 2.
28.3NAIC 3.

284 NAIC 4 ..ot

285 NAIC S ..o

28.6 NAIC B ...

28.7 Totals

. Agency Commercial Mortgage-Backed Securities -
Guaranteed
291 NAIC T oo
29.2NAIC 2.

29.3 NAIC 3 ..

294 NAIC 4 ..o
29.5NAICS5. .

29.6 NAIC 6 ...

29.7 Totals

. Agency Residential Mortgage-Backed Securities —
Not Guaranteed
30.1 NAIC 1
30.2 NAIC 2
30.3 NAIC 3
30.4 NAIC 4 ...
30.5NAICS ...
30.6 NAIC 6

30.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

NAIC Designation

1

1 Year or Less

Over 1 Year
Through 5 Years

Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20 Years

7

Total Current Year

. Agency Commercial Mortgage-Backed Securities -

Not Guaranteed
31.1 NAIC 1
31.2 NAIC 2
31.3NAIC 3
31.4 NAIC 4
31.5NAIC 5
31.6 NAIC 6
31.7 Totals

8 9
Col. 7 as a % of | Total from Col. 7

11
Total Publicly
Traded

12
Total Privately
Placed (a)

. Non-Agency Residential Mortgage-Backed
Securities (Unaffiliated)

32.1 NAIC 1
32.2 NAIC 2
32.3NAIC 3
32.4 NAIC 4
32.5NAIC 5
32.6 NAIC 6
32.7 Totals

............. 15,735,517 |.............24,038,954 |............ 11,817,654 |.............31,365,062 91,391,686 e 45,707,993 |.............45,683,692
............... 1,210,134 |..............2,482,749 |............ 1,119,795 [ ..........1,701,507 |l 0 eveeeennn0,514,275 eveeeeeeeeeenenenenens 0 6,514,275
.............. 1,040,569 |.............. 6,206,680 |...............3,640,064 |................ 122,169 12,653,211 e 12,663,211 [l 0
............... 2 |.. VN —7 SR (N 22
............. 2,931,204 731,267 11,877,346 eveeee.8,878,310 |.............2,999,036
215,658 , , 31,621 1,207,614 404,370 803,244
21,133,085 38,663,945 19,184,374 33,951,716 10,711,034 123,644, 154 67,643,885 56,000,269

LLIS

. Non-Agency Residential Mortgage-Backed

Securities (Affiliated)

33.1 NAIC 1
33.2NAIC 2
33.3NAIC 3
33.4 NAIC 4
33.5NAIC 5
33.6 NAIC 6
33.7 Totals

. Non-Agency Commercial Mortgage-Backed
Securities (Unaffiliated)

34.1 NAIC 1
34.2 NAIC 2
34.3NAIC 3
34.4 NAIC 4
34.5NAIC 5
34.6 NAIC 6
34.7 Totals

... 13,736,259

.............. 0. .....6,071,348
4,587,492 |... .. ...14,120,035
............................ 0 eveveeeeeerenenenenens 0 friiennn...3,060,985
.................. 995,346 e 0 ... 995,346
3,266,946 111 3,266,908
17,503,099 7,086,735 41,250,881

. Non-Agency Commercial Mortgage-Backed

Securities (Affiliated)

35.1 NAIC 1
35.2 NAIC 2
35.3NAIC 3
35.4 NAIC 4
35.5NAIC 5
35.6 NAIC 6
35.7 Totals

. Non-Agency — CLOs/CBOs/CDOs (Unaffiliated)

36.1 NAIC 1
36.2 NAIC 2
36.3 NAIC 3

36.4 NAIC 4 ...
36.5NAICS ...

36.6 NAIC 6
36.7 Totals

67,815,621
..32,425,428

............. 37,107,837

..... 11,206,524 |..

........... 132,628,982

.43,631,953 |..

........... 132,545,212
...43,631,953

L0 0 .0

L0 0 .0

............................ 0 o 0 ISR |

0 0 0

1,403,951 26,301,572 100,241,050 48,314,361 176,260,934 176,177,165




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
. Non-Agency — CLOs/CBOs/CDOs (Affiliated)
B7ANAIC T e e 2,165,928 |............. 9,122,611 |.ccoeenee 25,370,741 | 1,263,458 37,922,738 /28 U ¢ ¢ CNNNNN RUNURTD 6.4 CNN USRS | B RS 37,922,738
37.2NAIC 2 ... 289,263 |... 1,157,052 |.... ....4,446,316 .. 168,737 |.. . .. 6,061,368 |.. 2. . . . 0. ..6,061,368

37.3NAIC 3 ..ooiicieieeneereneeeseeseeseesd|eeseneneneseneneneenes O s O e O L0 O KKK e 0
B7ANAIC A ... O o O e O L0 e O XK o 0
B7.5NAICS ..o O foncicieciee O e O 0 O XX o 0

376 NAICG ...

37.7 Totals

10,279,663 29,817,056 1,432,195 0 XXX 43,984,106

43,984,106

. Other Financial Asset-Backed Securities
(Unaffiliated)

38 ANAIC T e e 811,878 | 9,640,955 |............. 27,137,351 | 4,283,444 ... D176 [ D,0. 0 G RU 41,925,388
38.2NAIC 2 ..o e O e 0 3,286,949 |................. 858,836 |....covveveeerrrerrien O [ XK [ 4,145,785
38.3NAIC 3 ... .
38.4 NAIC 4 ...
B85 NAICS ..o
BBBNAIC 6 ..o

............. 41,925,388
............... 4,145,785

38.7 Totals

Zlis

. Other Financial Asset-Backed Securities
(Affiliated)
39T NAIC T e
39.2NAIC 2 ...
B9.3NAIC 3 .
B394ANAIC A .o
39.5NAICS ...
B9B NAIC 6 ..o

39.7 Totals

. Equity-Backed Securities (Unaffiliated)
40.1 NAIC 1
40.2 NAIC 2
40.3 NAIC 3
40.4 NAIC 4 ...
40.5NAIC5 ...
40.6 NAIC6 ...

40.7 Totals

. Equity-Backed Securities (Affiliated)
A1 ANAIC T e
A1.2NAIC 2 .
41.3NAIC 3 ...
41.4NAIC 4 ...
41.5NAICS ...
418 NAIC B ..o

41.7 Totals

. Other Financial Asset-Backed Securities — Not
Self-Liquidating (Unaffiliated)

42.1 NAIC 1
42.2NAIC 2 ...
42.3NAIC 3 ...
42.4 NAIC 4
42.5NAIC 5
42.6 NAIC 6
42.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)

43.

Other Financial Asset-Backed Securities — Not
Self-Liquidating (Affiliated)
43.1 NAIC 1
432NAIC 2 ...

433 NAIC 3 .o
43.4NAICA ..o

43.5NAICS ...

436 NAICK ...

43.7 Totals

44,

Lease-Backed Securities — Practical Expedient
(Unaffiliated)
44.1 NAIC 1

442NAIC2 ...
443 NAIC 3 ...

444 NAIC 4 ...
44 5NAICS ...

446 NAICK ...

44.7 Totals

............... 9,553,927
............... 5,723,268
.................. 946,427

............. 11,554,876
............... 5,809,507
.................. 946,427

............. 11,554,876
............... 5,809,507
.................. 946,427

16,223,623

2,087,188

18,310,810

18,310,810

45.

Lease-Backed Securities — Practical Expedient
(Affiliated)
45.1 NAIC 1

452NAIC 2 ...

453 NAIC 3 ...
45.4 NAIC 4 ...

455 NAICS ..o
456 NAIC 6 ...

45.7 Totals

.............. 1,296,244

............... 1,389,134

............... 2,685,378

............... 2,685,378

1,296,244

1,389,134

2,685,378

46.

Other Non-Financial Asset-Backed Securities —
Practical Expedient (Unaffiliated)
46.1 NAIC 1 ...
46.2NAIC 2 ...
46.3NAIC 3 ...

46.4NAICA ..o
46.5NAICS ..o
466 NAICK ...

46.7 Totals

..... 773,841 |...
1,773,476 |...

.6,693,577 |....

... 13,934,349
..3,857,735

20,325,385

47.

Other Non-Financial Asset-Backed Securities —
Practical Expedient (Affiliated)
47.1 NAIC 1
472 NAIC 2 ...

A73NAIC 3 .o
A7TANAICA ..o

47.5NAICS ...

A7BNAICK ...

47.7 Totals

............. 29,575,546

48.

Lease-Backed Securities — Full Analysis

(Unaffiliated)
48.1 NAIC 1
48.2NAIC 2 ...
48.3NAIC 3 ...
48.4 NAIC 4 ...
48.5 NAIC 5
48.6 NAIC 6
48.7 Totals




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
49. Lease-Backed Securities — Full Analysis
(Affiliated)

491 NAIC 1 i O L O el O e O e O [ O XK XK e el O 0.0

49.2NAIC 2 .o

49.3NAIC 3 .ot

49.4 NAIC 4 ...

49.5NAICS ...
496 NAIC K ...

49.7 Totals

50. Other Non-Financial Asset-Backed Securities —
Full Analysis (Unaffiliated)
50T NAIC 1 ot
50.2 NAIC 2 ...
50.3 NAIC 3 ...
504 NAIC A .o
505 NAIC S ..ot
506 NAIC 6 ...

50.7 Totals

VLIS

51. Other Non-Financial Asset-Backed Securities —
Full Analysis (Affiliated)
51.1 NAIC 1
51.2 NAIC 2
51.3 NAIC 3
51.4 NAIC 4 ...
51.5NAIC5 ...
51.6 NAIC 6

51.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 1A (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 52.7 Prior Year Prior Year Traded Placed (a)
52. Total Bonds Current Year
B2 NAIC T e (d) ....257,948,148 |........... 215,224,215 361,497,761 |........... 356,892,243 |........... 195,046,351 [.ocovveiccci 0f.... 1,386,608,719 336,693,998 |........ 1,049,914, 721
52.2NAIC 2 ... (d) ....142,202,101 |... .499,933,847 |.... 400,637,893 .. 345,688,561 |.. . 193,753,433 |... .0].......1,582,215,834 |.. . . . . ...552,931,443 |........ 1,029,284 ,391
B52.3NAIC 3 ..o [(c) I 2,986,996 |............. 43,428,029 |............. 51,439,704 |............ 31,113,115 (... 1,643,729 oo 0 e 130,611,573 A XK o XK [ 57,802,686 |............. 72,808,887
524NAIC 4 ..o (D) 56,152 |...cvovenvee. 9,997,390 |..cereeeenne 3,061,050 [eeeeeeeeeirreicieiens [V 0 [ 0 | 13,114,592 A XK e e XK e [ 74,132 |............. 13,040,460
52.5NAICS ... ) e 2,931,204 |............. 20,910,119 |............... 2,439,469 |................. 731,267 o 632,807 |......cccoeoevevevenene. 0 | (C) oo 27,644,866 O e XXX e XK e [ 17,396,232 |............. 10,248,634
52.6 NAIC 6 ... N 215,668 10,468,984 167,429 31,636 946,800 11,830,516 1,431,281 10,399,235
B52.7 TOtalS ..o 406,340,269 |........... 799,962,583 |........... 819,243,306 |........... 734,456,822 |........... 392,023,120 | 0 [(b) 3,152,026,100 966,329,771 |........ 2,185,696,329
52.8 Line 52.7 as a % of Col. 7 12.9 25.4 26.0 23.3 12.4 0.0 100.0 30.7 69.3
53. Total Bonds Prior Year
53 ANAICT (e e 204,812,098 .l 648,194,067 |........... 568,767,295 |........... 408,524,429 |........... 200,190,545 |...oveeeeeiieieeee O [ XX e e XXX e o 2,080,488,434 |...........oec....... 50.0 o 468,507,867 |........ 1,611,980,567
B32NAIC 2 ... e 106,047 176 ., 571,491,096 |.......... 732,339,879 |.......... 286,553,473 |.......... 198,572,762 | O [ XX o XXX e e 1,945,004,385 |......c.cocvvveennne 46.7 | 489,646,309 |........ 1,455,358,077
53.3NAIC 3 ... . ...16,387,098 |.... . ...66,982,669 |.... . .32,447,074 |...... ...34,535,595

534 NAIC4 ... ...32,831,526 |.............. 2,480,059 |............. 6,418,928 |..............1,202,310 |...occoocvrimniiiinccs O [ XXX e X [ 44:126:380 .. 8,121,160 |.. ...36,005,220

53.5NAICS ... .. 14,674,220 |.... , ....16, .. eeeeeeeereseseseeeees O [ X e XXXl [ (€) s 14,935,518 |.... ...8,120,603 |.............. 6,814,915

53.6 NAIC 6 ... 9,701,771 349,632 635,764 1,026,800 11,772,311 . 1,511,190 10,261,181

53.7 TotalS ...oeeveieveireicereereeseeneeeeeeeee .. 434,468,770 | 1,293,279,779 |........ 1,326,930,541 |........... 707,638,251 |........... 400,992,417 (b) 4,163,309,758 |........ccvvecunee 100.0 |........ 1,008,354,208 |........ 3,154,955,555

53.8 Line 53.7 as a % of Col. 9 10.4 31.1 31.9 17.0 9.6 100.0 XXX 24.2 75.8
54. Total Publicly Traded Bonds

B4 1NAIC T i feee.9,033,978 | 24,679,758 |............. 80,163,395 |.......... 120,311,533 |........... 102,505,734 | 0 [ 336,693,998 336,693,998

542 NAIC 2 ... . .196,656,338 |.... 118,073,075 |..... .. 123,588,405 |.. .108,419,554 |... ...552,931,443 |.. ...552,931,443 |..

543 NAIC 3 .o e 1,040,069 | 8,328,560 |.... 15,676,713 |..... L3113, 115 [ 1,643,729 | 0 e 57,802,686 ....57,802,686 |..
544 NAIC 4 ... TR 17,927 [ 1S [V 0 [ 0 | 74,132 VSO RUNURRD 0.0, CUNRUR R 74,132
B45NAICS ..o 2,006,979 12,704,429 |............... 1,933,804 |...covveennne 532,472 |.ceine 158,548 | 0 e 17,396,232 [ 0.6 | XXX e XK oo 17,396,232
54.6 NAIC 6 238,852 167,429 31,636 946,800 1,431,281 1,431,281
54.7 TotalS ...ovvveveeeereiieereereeeeeeeeeeseeee e, 18,437,910 | 242,625,864 |........... 216,014,470 |.......... 275,577,161 |........... 213,674,365 |..oooeeccenne 0 o 966,329,771 966,329,771
548 Lineb4.7asa % of Col. 7 ..o forl 1.9 | 251 [ 2.4 | 28.5 [ 227 o 000 [ 100.0 [ XX e XXX e XX oo 100.0
54.9 Line 54.7 as a % of Line 52.7, Col. 7,
Section 52 0.6 7.7 6.9 8.7 6.8 0.0 30.7 XXX XXX XXX 30.7 XXX
55. Total Privately Placed Bonds
551 NAIC 1 o e 248,914,570 |........... 190,544,457 |........... 281,334,366 |........... 236,580,710 |.............92,540,617 [....occvvivincnnn 0 [0.1,049,914, 721 [ 8323 | XK e X e XK [ 1,049,914,721
55.2NAIC 2 ... .. 136,008,030 |... .303,277,509 |.... ..222,100,156 |.............85,333,878 |....coooernicriinecn 0 1,029,284, 391 | 8227 [ X e o XK o XK o 1,029,284,391

282,564,819 |.....

55.3 NAIC 3 ... 1,946,427 |... ...35,099,469 |.... 35,762,991 | 0 ...12,808,887
554 NAIC 4 ..o 2 | 9,979,463 |.... 103,060,995 | 0]. ...13,040,460
55.5 NAIC 5 ..o 864,225 |.............. 8,205,690 [...coeornnnee 505,665 |.......ccccunenvne 198,795 | 874,259 [ 0 010,248,634 [ 003 X K e XX e e XK [ 10,248,634
55.6 NAIC 6 ... 169,104 10,230,132 0 0 10,399,235 . 10,399,235
55.7 TOtaIS ..o e 387,902,359 |........... 557,336,719 |........... 603,228,836 |........... 458,879,661 |........... 178,348,755 |...ooooece [V 2,185,696,329 3 [ XXX e XX e XXX e 2,185,696,329
55.8 Line 55.7as @ % of Col. 7 ......covvuevnccrncs | 7.7 o 25.5 [ 27.6 [ 21,0 oo 8.2 [ 0.0 [ 100.0 | X% [ XK e XXX o D,9.0 SO ER 100.0
55.9 Line 55.7 as a % of Line 52.7, Col. 7,
Section 52 12.3 17.7 19.1 14.6 5.7 0.0 69.3 XXX XXX XXX XXX 69.3

(@) Includes $  .oooeeeee 1,111,844,462 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b) Includes $ 0 current year of bonds with Z designations and $  ........coeceeueurrinenecnnas 0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(c) Includes $ 0 currentyear, $ .o 0 prior year of bonds with 5G| designations and $ ................... 7,604,869 currentyear,$ ..o 9,128,749 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC1$  .....ccccccvvvvvnnnne 0;NAIC2 $ oo 0 ; NAIC3 $ v 0; NAIC4 $ e 0; NAIC5 $ e 0;: NAICB $ooveeereeeres 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3

Other Short-term

Total Bonds Investment Assets
1. Book/adjusted carrying value, DECEMDEI 31 OF PHIOF YEAT ...........cccviviuiueueieiiesitetessteeesssese st ssssesesessssssesesese s sssssesesesessesesesese s s s sesese s s s e s es et et as e s eses e s s e se s et et s s e s e s et b s s se s e bttt nse s ettt s e st et s s ssnses et s s s nsnsesessans | oetesessacesesessannaas 37,379,547 | 3,217,532 | 34,162,015
2. COSt Of SNOM-tEIM INVESIMENLS OGUITEA .........cecvcveiecececteeeeeeeeecteteteteseesseetesesesessssesetesesessesesesesesessssssesesesassssssssesasessssssesesasassssssesesasassssssesssas s sssnseses s s snsnsesas s assssesesasasassesesessasassssnsesesasassssnsesesassssssssnsesassnsnsnsesesasannnanens | [resesesessmnmeseinsaninns 1,075,917 | [ 1,075,917
3. ACCIUAI OF GISCOUNL ... vtttk h e eh e e £ e e b Ao e e S b e E b o2t E e bt A £ e E e b e E e b b o2 e 2 eE o2 e E e b e E e et E e b s E e b E e b e E e b e E e bt E e b eE o2t b e E e heE b bt b b e b e bt E e b e h e bt h e bbb h e b b e bt b e bbbttt b bbbttt [orne e [0 T 0 e 0
4. Unrealized ValULioN INCIEASE/(AECIEASE) ............ceueuieieeeveieteteeeseeteteseteteteseseseaseses et esesesesessassss et et esesessssss s et esesesesesessss s eses et et esesessas s ssesesesesesessas s es e s e s et et esessse et eseseseseseseses s s es et et esesesesess s et esesesesesesess s esasesesesessssasasasasesesesesns |oeesseseseseteaese et et eaeseaenene T [OOSR 1
LT e e T F= T I (o XSS e g e [T oo LT PSSP KOOSR [0 T [0 R 0
6.  Deduct CONSIAEration rECEIVEA ON GISPOSAIS ..........c.cioveieieieietetetieiieeeeetetetetetease et et et e tetetessasae s et et esesesesessasasesesesesesesessasaseses et et et esessaessasasesesesesesessas s as s et esesessaeas s eses et et et esesess s e s eses et et esessas s esesesesesesesnas s esasesesesesnsnsssasaseseses [eeeesereneseneieneennaes 38,455,465 | 3,217,532 [ 35,237,933
R B 1Yo [V Te = g g Lol g th2=T 1 ToTa o) o] (=Y 2 1 U o AU PP UPRPT KOO P PPN [0 R [0 O 0
8. Total foreign exchange change iN DOOK/AGJUSIEA CAMTYING VAIUE .............cocvoviviuiueuieieiieeeeetetetetet ettt et e teteteaeasse e et et et esesesessse s s es et esesesessss s esesesesesesesess st et a2 e s eseseseseae s es et esesesesesess et es et e s esesesesess st et esesesesesesssssssesesesesesnsnanssanas [eseseseueseneene s et es et es [OOSR [OOSR 0
9. Deduct current year’s other-than-temporary IMPaIMMENt FECOGNIZEM ..........uiuiiiiiitiiti ittt ettt ettt et e b e b e eb £ et e ee £ et £ eh e eE £ eE £ 4E £ eE £ e Eeeh £ 48 £ SE £ 48 £ SE £ 4E £ £ E £ eE £ 4E £ SE £ eE £ 4 E £ e E e eE £ 48 £ e h £ e b £ e E £ e E e e h £ eb £ e b £ eb e eb e e bt e bt ebeebe et e abeebeabeabenteane [emmstessessnstenseneestestenaenanneenes [0 T [0 R 0
10. Book/adjusted carrying value at end of CUrTent PEriod (LINES T4+2+3+4+5-8-T+8-9) ........cococuiiiuiueuieieiiiieietetetetcese et e s et et esess e st esese s et e s e seas s s sesesesessasasss s st es et essses s s s st et et essssas s st et et et essssasssasasasesesesesssnsesssssesesesssnas |oertesesesesesesesee s ne st et s eseaeaene [OOSR [OOSR 0
B O 7= 13 Toa (o] =T T qE=To Ty g1 LT =T o TV T g PP S [0 T [0 T 0
12.  Statement value at end of current period (Line 10 minus Line 11) 0 0 0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

Schedule DB - Part A - Verification - Options, Caps, Floors, Collars, Swaps and Forwards

NONE

Schedule DB - Part B - Verification - Futures Contracts

NONE

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

NONE

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

NONE

Schedule DB - Verification - Book/Adjusted Carrying Value, Fair Value and Potential Exposure of
Derivatives

NONE

SI17, SI18, SI19, SI20



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

3
Money Market
Mutual funds

Book/adjusted carrying value, December 31 of prior year ............cccccceevenne
Cost of cash equivalents acquired .............coooeiieiiiiiiieeeeeeeee e
Accrual of diSCoUNt ..o
Unrealized valuation increase/(decrease) ..........cccoovreeieeneeneenieeie e
Total gain (I0SS) 0N dISPOSAIS .....c.eeuviuiiiiiiiiieeee e
Deduct consideration received on disposals ...........cccocvroeiiieneenieeneeneeieens
Deduct amortization of Premium ..........coieiiieiieiieie e
Total foreign exchange change in book/adjusted carrying value ...................
Deduct current year’s other-than-temporary impairment recognized ............

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
TH8-9) o

Deduct total nonadmitted amounts ............cccooeiiiiiiiiieee e

Statement value at end of current period (Line 10 minus Line 11)

Total
................. 50,538,085
............ 2,386,967,563
................................. 0
................................. 0
................................. 0
............ 2,154,887,282
................................. 0
................................. 0
................................. 0
................ 282,618,366
................................. 0

282,618,366

................. 50,538,085

............ 2,386,967,563

282,618,366

Si21




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

Schedule A - Part 1 - Real Estate Owned

NONE
Schedule A - Part 2 - Real Estate Acquired and Additions Made
NONE
Schedule A - Part 3 - Real Estate Disposed
NONE

EO1, EO2, EO3



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
6

03

1 2 Location 5 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year’s Date of
Restr- Investment Unrealized Other-Than- Total Foreign Last
icted Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Asset Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
19355 o [ PhOENiX ovvvvviiiiiiiiiiiiiiiicccccccece ... 12/13/2022 e, 6.151 [cueeiiiiiiiinnnee 9,873,510 487,533,143 |... 12/13/2022 ...

3400000253 ... COLUMBIA ... ...09/08/2023 .. ....7.498 ....328,000 |...06/01/2023 ...
3400000270 ... NASHVILLE . ...09/08/2023 .. ....7.898 ,428,087 ...08/10/2023 ...
3400000276 ... CAPE MAY COURT HOUSE .. ...00/27/2023 .. ....6.800 736,344 ...07/29/2023 ...
3400000835 ... ...12/07/2023 .. ....9.400 ..11/06/2023 ...
3400000338 ... JERSEY CITY ...12/07/2023 .. ....9.019 . . .. 1171472023 ...
34000008352 SCOTCH PLAINS 01/25/2024 29,369 | 0f. .2,130,000 |... 11/21/2023 ...

3400000368 NASHVILLE . 02/12/2024 .9.534 |.. ..333,197 |.. .1,075,000 |... 12/06/2023 ...
3400000385 BRENTHOOD .. 04/19/2024 .9.716 |.. ..1,686,992 .. .4,900,000 |... 02/05/2024 ...
3400000386 ... HIGH POINT ... ...02/29/2024 ... ...10.990 .. 370,808 ...01/19/2024 ...
3400000409 ... POTTSTOIN .. ...04/19/2024 .. ....9.166 325,692 ..10/05/2023 ...
3400000418 ... ...05/09/2024 .. ....9.447 , 119,733 ...03/27/2024 ...
3400000420 ... PHILADELPHIA ... ...06/09/2024 .. ....9.646 ...03/20/2024 ...
3400000421 ... SICKLERVILLE ... ...05/09/2024 .. ....9.345 . ...04/03/2024 ...
3400000431 ... PARANUS ...06/09/2024 .. ....9.647 898,583 ...04/19/2024 ...
3400000435 ... JERSEY CITY .. ...05/30/2024 .. ....9.544 ,392,917 ... 04/22/2024 ...
3400000438 ... OLD HICKORY .. ...06/21/2024 .. ....9.401 ...05/02/2024 ...
3400000439 BRENTHOOD .. .9.800 |.. ...01/26/2024 ...
3400000440 KNOXVILLE . .9.842 |.. ...02/12/2024 ...
3400000448 WILMINGTON .9.642 |.. ... 04/23/2024 ...
3400000456 ... CATONSVILLE .. ...06/21/2024 .. .. 10.000 . ...03/07/2024 ...
3400000458 ... NASHVILLE ... ...07/3172024 .. ....8.452 572,521 ...05/15/2024 ...
3400000471 ... LIVINGSTON ... ...07/22/2024 .. ....9.253 ..1,206,8%4 ...05/17/2024 ...
3400000472 ... EAST ORANGE .. ...07/22/2024 .. ....9.154 .... 408,880 ...05/28/2024 ...
3400000483 ... ...07/22/2024 .. ....9.554 . 1,043,034 ...06/14/2024 ...
3400000487 ... AUSTIN .. ...07/3172024 .. ....9.742 549,005 ...06/18/2024 ...
3400000488 ... AUSTIN .. ...07/31/2024 .. ....9.742 544,752 . 3,356,475 |...06/18/2024 ...
3400000489 ... AUSTIN .. ...07/3172024 .. ....9.742 545,536 . 3,356,475 |...06/18/2024 ...
3400000490 AUSTIN .9.742 |.. ..505,343 |.. .3,047,520 |...06/18/2024 ...

3400000491
3400000492
3400000494

AUSTIN
AUSTIN ..
LIVINGSTON

.9.742 |..
.9.742 |..
.9.253 |..

..507,961 .. .2,934,610 |...06/18/2024 ...
.2,934,610 |...06/18/2024 ...

.2,025,000 |...06/07/2024 ...

3400000499 BRENTHOOD .. 07/31/2024 .9.533 |.. .2,000,000 |...06/27/2024 ...
3400000500 ... BRENTHOOD .. ...07/3172024 .. ....9.635 ...06/27/2024 ...
3400000501 ... BRENTHOOD .. ...07/31/2024 .. ....9.401 ...06/27/2024 ...
3400000502 ... BRENTHOOD .. ...07/3172024 .. ....9.741 ...06/27/2024 ...
3400000503 ... BRENTHOOD .. ...07/31/2024 .. ....9.683 ...06/27/2024 ...
3400000504 ... BRENTHOOD .. ...07/3172024 .. ....9.741 ...06/27/2024 ...
3400000506 ... PENNINGTON ... ...07/31/2024 .. ....9.441 596,385 . ...06/21/2024 ...
4010030620 Toms River ... 03/28/2022 .4.189 |.. ..2,889,300 |.. .4,088,000 |... 03/15/2022 ...
4010030622 Manchester Township 03/28/2022 .4.189 |.. ..2,807,617|.. .4,030,000 |...03/15/2022 ...
4010030623 Manchester ... 03/28/2022 .4.200 |.. ..1,875,338 |.. .2,658,000 |...03/15/2022 ...
4010030586 Jackson . 03/28/2022 .4.181 .. ..2,651,460 |.. .3,747,000 |...03/15/2022 ...

3400000186 NASHVILLE . 04/20/2023 .7.280 |.. ..580,263 |.. .1,350,000 |...02/07/2023 ...
3400000333 ... JERSEY CITY .. ... 12/07/2023 .. ....9.776 ....950,000 |... 10/13/2023 ...
3400000374 ... PHILADELPHIA ... ...02/12/2024 .. ....9.330 ....365,000 |...01/02/2024 ...
3400000419 ... LIVINGSTON ...05/30/2024 .. ....0.109 ...01/05/2024 ...
3400000437 ... «eeeee.... |BRIDGETON . ...05/30/2024 .. ...10.046 ...04/08/2024 ...
3400000505 ... oo ]eeeeeee... | BRENTWOOD .. ...07/31/2024 .. ....9.741 ...06/27/2024 ...
0399999. Mortgages in good standing - residential mortgages-all other XXX

1000005 ....oovvvveiiiiieiiiiiieeeees [ e FOUNTAIN VALLEY ..oooiiiiiiiiiiiiiiis CAeeieiiii ‘ ................. ‘....10/30/2013 ‘ .................... 5.012 [cueiiiiiiiiinnee 3,005,443 |....evviiiiiiiiiiiiiiiiines O fcie [V O f e [V [V 26,970,000 |...08/03/2023 ...
1000006 .....vvvvvvvvnrnnnnnnnninnnnsfeeiiinnns PLEASANT GROVE ..oooveeeiiiiiiiiiiiiiiiiiiieeee PP PP PP PP PP PP PPPPPPP PPN 03/07/2013 .)eeeeieeiiieee 3.830 [oiniiinnnnnns 7,881,855 .. iiiiiiiiiiiiiiieee Of i, O Of i, O [0 41,271,000 |...08/01/2023 ...
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1000026 KANSAS CITY oo KS. o ....12/20/2010 ...feeeeiiiiiiis 5.257 [cveeiiiiienn, 1,908,345 [.eveeeieeiies (O R [V Y O O feuniieeee O 88,883,000 |...07/27/2023 ...

1000039 . RYE ... ween [0 0872772013 .. ....4.022 ... 115,156,000 ... 08/21/2023 ...
1000040 . RYE ... woen |-...08/27/2013 .. ....4.02 ... 115,156,000 ... 08/21/2023 ...
1000041 . ween [0, 08/27/2013 .. ....4.022 ... 115,156,000 ... 08/21/2023 ...
1000057 . MECHANICSBURG .. ...02/02/2015 .. ....4.186 ... 129,205,000 ... 08/07/2023 ...
1000058 . MECHANI CSBURG ...02/02/2015 .. ....4.186 .. 129,205,000 |...08/07/2023 ...
1000059 . MECHANICSBURG .. .4.186 |.. 129,205,000 |...08/07/2023 ...

1000060 . MECHANICSBURG .. .4.186 |.. 129,205,000 |...08/07/2023 ...
1000061 . MECHANICSBURG .. 02/02/2015 .4.186 |.. 129,205,000 |...08/07/2023 ...
1000063 . MECHANI CSBURG ween [-0..02/02/2015 .. 4.186 .. 129,205,000 |...08/07/2023 ...
1000097 . SAN ANTONIO .. veer [-...00/01/2016 .. 4.196 ...07/21/2023 ...
1000103 . ...01/06/2016 .. 3.800 ..10/10/2023 ...
1000111 ... ... 12/22/2015 .. 4.020 ...08/29/2023 ...
1000116 ... ...07/23/2024 .. 5.879 . ..10/10/2023 ...
1000135 . ...07/01/2009 .. 4.39%5 108,309,000 |... 12/13/2023 ...
1000142 . ...03/27/2008 .. 4.135 ..49,465,000 |... 10/10/2023 ...
1000209 . ...11/30/2010 .. 5.410 ..34,268,000 |... 10/10/2023 ...
1000237 . FRANKLIN PARK .5.042 |.. 386,248 |.. 21,196,000 ... 11/14/2023 ...

..4,250,286 |..
..2,450,392 ..

1000238 .
1000241 .

LAS VEGAS ....
SANTA CLARITA

.6.229 |..
.6.004 |..

36,967,000 |... 10/10/2023 ...
36,393,000 |... 11/14/2023 ...

1000248 . L0S ANGELES ween [onnn 1170172011 L 5.154 ..41,263,000 |... 12/11/2023 ...
1000255 . HARBOR CITY .. ween [0..05/3172011 .. 5.195 ..43,945,000 |... 11/14/2023 ...
1000264 . ...08/01/2011 .. 4.930 ..58,585,000 |... 10/11/2023 ...
1000267 . ween [oenn 1170172011 L 5.492 108,010,000 |... 10/11/2023 ...
1000279 . WILLOW GROVE ween |02 10/702/2012 .. 4.441 .. 11/14/2023 ...
1000281 . HOLLYNOOD .. ween [0 12/03/2012 .. 4.644 . ..10/1172023 ...
1000282 . NC LEAN .... ween |-...06/01/2012 .. 4.491 ..19,354,000 |... 10/11/2023 ...
1000290 . HOWARD ... ... 11/15/2012 .. 4.542 ..33,303,000 |... 12/11/2023 ...
1000295 . BEVERLY . .4.400 |.. 108,309,000 |... 12/13/2023 ...

..1,060,633 |..
..597,812]..

1000298 .
1000301 .

BEVERLY .
BEVERLY .

.4.400 |..
.4.400 |..

108,309,000 |.... 12/13/2023 ...
108,309,000 |... 12/13/2023 ...

1000304 . BEVERLY . .4.400 |.. ..1,349,897 |.. 108,309,000 |.... 12/13/2023 ...
1000315 . DENVER .. 01/09/2013 .4.59 |.. ..5,923,1821.. .. 11/16/2023 ...
1000317 . HAWALT .. ween [0..02/26/2013 .. 3.472 895,174 .. 12/12/2023 ...
1000318 . ...02/26/2013 .. 3.475 ..2,057,167 .. 12/12/2023 ...

101,505,000 ... 11/14/2023 ...
101,505,000 |... 11/14/2023 ...
..33,449,000 |... 11/15/2023 ...

BEVERLY HILLS .. ween [0..02/26/2013 ..
BEVERLY HILLS .. ween[-...02/26/2013 ..
DENVILLE «een [-...05/08/2013 ..

1000320 .
1000333 ....
1000342 ....

3.475
3.472
3.779

..1,897,877
.12,405,491

1000344 . NEW YORK ... «eer [-...05/09/2013 .. 3.881 . 77,801,000 |... 12/05/2023 ...
1000351 . LOS ANGELES 05/30/2013 .4.257 |.. 26,440,000 |... 10/12/2023 ...
1000360 . HORSHAM . .3.424 |.. . 41,388,000 |... 10/12/2023 ...
1000361 . WELL INGTON .3.688 |.. ..3,835,794 .. 39,667,000 |... 10/12/2023 ...

1000362 .
1000363 .

LONG BEACH
THOUSAND OAKS

.3.009 |..
.3.009 |..

..616,895 |..
..1,321,1821..

116,347,000 |... 10/12/2023 ...
95,482,000 |... 10/12/2023 ...

OO0 000000000 ODOODODOODODODODOODODOODODOODOOOOOOOOOOOO OO OO O OO O
0O 0O 0O 0O 0000000000000 O0O0O00DO0O0O0O0O0O0O0ODO0OO0OODO0OOODO0OO0OOOOOOO0O OO O OO O

1000367 . EUGENE . woen [-...08/13/2013 .. ....3.618 ..22,301,989 |...10/12/2023 ...
1000368 . WARREN . ween [...08/23/2013 .. ....3.540 ..84,655,000 |... 10/12/2023 ...
1000371 . SPARTANBURG .. voen[-...08/23/2013 .. ....4.460 ..12,413,000 |... 10/12/2023 ...
1000380 . WASHINGTON «een |02 1071072013 .. ....4.502 ..42,326,000 |... 10/12/2023 ...
1000394 . SANTA MONICA ... ween |-...12/06/2013 .. ... 4797 144,647,000 |... 12/11/2023 ...
1000397 . SANTA MONICA ... ween |00 12/06/2013 .. ... 4797 ... 144,647,000 [... 12/11/2023 ...
1000399 . SANTA MONICA ... ...12/06/2013 .. ... 4797 350,787 .. 144,647,000 |... 12/11/2023 ...

1000400 SANTA_MONICA oo [ 12/06/2018 L fiiiiiii 4797 oo 331,209 [0 Ofoeieiiiiiiiiiiiiiiiie Of i, Ofoeieiiiiiiiiiiiiiiiie Of i, [V PPN 152,987,000 |.... 11/08/2022 ...
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1000401 SANTA MONICA . ... 12/06/2013 ...[oeeeiiiiiiiie 4.797 O f e 0 144,647,000 |... 12/11/2023 ...
1000402 . SANTA MONICA ... ...12/06/2013 .. ... 4.797 0. 0. ... 144,647,000 |... 12/11/2023 ...
1000403 . SANTA MONICA ... ...12/06/2013 .. ... 4.797 0. . 0f... .. 144,647,000 |... 12/11/2023 ...
1000404 . SANTA MONICA ...12/06/2013 .. ... 4.797 0. 0. 144,647,000 |... 12/11/2023 ...
1000410 . ... 11/25/2013 .. ....5.287 0. L 0f... ..10/12/2023 ...
1000412 . WASHINGTON ... ... 12/06/2013 .. ....4.991 0. 0. .. 11715/2023 ...
1000414 . NEW CASTLE 12/09/2013 .4.655 |.. . . 0 0 ..10/12/2023 ...
1000425 . ELKHORN . 02/21/2014 .5.612 .. ..692,354 |.. 0 0 ..10/18/2023 ...
1000429 . SAN DIEGO . 05/09/2014 4713 ). .. 1,151,469 |.. 0 0 ..10/18/2023 ...
1000436 . WOODLAND HILLS . ...05/28/2014 .. 3.861 .. 1,201,417 0. 0. .. 12/11/2023 ...
1000440 . ALLENTOUN ... ...09/11/2014 .. 4.410 ..6,063,641 0. L 0f... . ..10/19/2023 ...
1000454 . SACRAMENTO ... ...07/30/2014 .. 4.837 .15,002, 356 0. 0. 120,512,000 |... 10/19/2023 ...
1000458 . INDIANAPOLIS . ...08/01/2014 .. 4.145 ..9,043,769 0. . 0f... ..53,927,000 |... 10/19/2023 ...
1000460 . ...07/20/2014 .. 4.746 0. 0. 155,878,000 |... 10/19/2023 ...
1000465 . BIRMINGHAM ... ...09/10/2014 .. 4.491 0. L 0f... ..35,680,000 |... 12/12/2023 ...
1000468 . MIAMI ...01/02/2015 .. 4.560 466,556 0. 0. 304,287,000 |... 10/19/2023 ...
1000469 . SANTA MONICA ... ...11/05/2014 .. 4.441 .. 3,295,504 0. . 0f... ..47,852,000 |... 10/19/2023 ...
1000475 . MIDLAND PARK .3.881 |.. ..2,012,023 (.. 0 0 107,650,000 |... 11/15/2023 ...
1000482 . MIDLAND PARK .3.881 |.. ..4,626,578 |.. 0 0 107,650,000 |... 11/15/2023 ...
1000486 . SYLMAR ........ .4.339 ). 0 0 51,939,000 |... 10/19/2023 ...
1000487 . SAN BERNARDINO ... ...03/06/2015 .. 3.083 0. . 0f... 377,391,000 |... 12/12/2023 ...
1000489 . SAN BERNARDINO ... ...03/06/2015 .. 3.983 0. 0. ... 377,391,000 |... 12/12/2023 ...
1000490 . SAN BERNARDINO ... ...03/06/2015 .. 6.373 0. L 0f... ... 377,391,000 |... 12/12/2023 ...
1000491 . SAN BERNARDINO ... ...03/06/2015 .. 3.983 0. 0. ... 377,391,000 |... 12/12/2023 ...
1000493 . SAN BERNARDINO ... ...03/06/2015 .. 3.083 0. . 0f... .. 377,391,000 |... 12/12/2023 ...
1000494 .... SAN BERNARDINO ... ...03/06/2015 .. 6.373 886,572 0. 0. 377,391,000 |... 12/12/2023 ...
1000532 .... DRAPER ...01/14/2016 .. 5.400 444,843 0. . 0f... ..47,281,000 |... 10/19/2023 ...
1000546 . JACKSONVILLE ... ...01/12/2016 .. 4.359 354,988 0. 0. ..60,260,000 |... 10/03/2023 ...
1000547 . JACKSONVILLE .4.359 |.. ..439,298 |.. 0 0 60,260,000 |... 10/03/2023 ...
1000548 . JACKSONVILLE .4.359 |.. ..382,722 (.. 0 0 60,260,000 |... 10/03/2023 ...
1000549 . JACKSONVILLE .4.359 |.. ..432,642 |.. 0 0 ..10/03/2023 ...
1000550 . JACKSONVILLE .4.359 |.. .482,562 0 0 ..10/03/2023 ...
1000551 . JACKSONVILLE 01/12/2016 .4.359 |.. ..303,815 0 0 ..10/03/2023 ...
1000552 . ...02/11/2016 .. 4.013 360,859 0. 0. ..10719/2023 ...
1000557 . ...01/11/2016 .. 3.829 ..7,657,786 0. . 0f.. ..10/19/2023 ...
1000560 . ...01/28/2016 .. 4.359 .. 5,527,958 0. 0. ..10719/2023 ...
1000571 . ...03/29/2016 .. 3.760 [ceveeenniiinnnnne 7,500,000 0. . 0f.. . ..10/19/2023 ...
1000572 . SAN FRANCISCO .. ...04/01/2016 .. 3.590 .. 18,000,000 0. 0. 196,886,000 |... 10/19/2023 ...
1000573 . SAN FRANCISCO .. ...04/01/2016 .. 3.590 0. . 0f.. ..30,418,000 |... 10/19/2023 ...
1000582 . RIVERTON ... 09/27/2016 L4237 .. 0 0 ..10719/2023 ...
1000584 . EDMONDS . .3.617 |.. 0 0 .. 11/15/2023 ...
1000585 . LYNIOOD . .3.820 |.. 0 0 L 1/17/2022 ..
1000586 . STAMFORD .3.022 ). 0 0 .. 12/11/2028 ...
1000587 . EDMONDS . .3.576 |.. 0 0 .. 11720/2023 ...
1000588 . BELMONT ... ...05/24/2016 .. ....3.680 0. . 0f.. .. 11/20/2023 ...
1000592 .... HYATTSVILLE .. ...06/24/2016 .. 4192 0. 0. .. 11720/2023 ...
1000593 .... CHARLOTTE ... ...07/06/2016 .. ....3.042 0. . 0f.. .. 11/15/2023 ...
1000594 .... CHARLOTTE . ...07/06/2016 .. ....9.950 0. 0. .. 11715/2023 ...
1000595 ... ...08/03/2016 .. ....3.140 0. .0} .. 12/11/2028 ...
100059 . ...12/20/2016 .. .32 ) 0. . .. 12/11/2023 ...
1000597 . CIRCLE PARK .. ...07/11/2016 .. ....4.003 0. .0} ..20,760,000 |... 11/20/2023 ...
1000599 SAN DIEGO .vvvvvvvvvvrrrrrsrssiiiniiiiiiiiiininennnns ...08/03/2016 ... foccoeiiiiiinnnnnns 3.670 L0 N O P | [Py 95,927,000 |... 10/24/2023 ...
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1000600 MESA e O B VA0 VP[0 ) [ IO 4.298 |oeeeieeieeinnnns 2,074,760 53,029,000 |... 11/20/2023 ...
1000622 . ...02/15/2017 .. ..., 3.465 ..42,267,000 |... 11/20/2023 ...
1000624 . NEW YORK ... ...11/29/2016 .. ....3.313 . ..17,550,000 |... 11/20/2023 ...
1000625 . SAN ANTONIO .. ...01/03/2017 .. 3,739 ..5,595,716 ..25,011,000 |...07/10/2023 ...
1000626 . ... 11/22/2016 .. ....6.750 .13,118,740 .. 11/20/2023 ...
1000631 . ...03/21/2017 .. ....3.400 .... 880,088 .. 1172072023 ...
1000632 . HAZLE TOWNSHIP . .3.424 |.. 10,146,992 |.. .. 11/20/2023 ...
1000640 . COLUMBUS ... .3.400 |.. .11,001,097 |.. .. 1172072023 ...
1000641 . CORAL GABLES 02/08/2017 .3.660 |.. ..3,972,058 |.. .. 11/20/2023 ...
1000642 . JACKSONVILLE BEACH .... ...03/02/2017 .. ....3.675 324,881 .. 1172072023 ...
1000643 . PITTSTON TOWNSHIP ... ...01/25/2017 .. ....3.426 ..2,728,541 ... 187,212,000 |... 11/20/2023 ...
1000644 . PITTSTON TOWNSHIP ... ...01/25/2017 .. .. 3.424 ..2,698,162 ... 190,413,000 |... 11/20/2023 ...
1000645 . WILKES BARRE ... ...01/25/2017 .. .. 3.424 ... 191,418,000 |... 11/21/2023 ...
1000646 . SUGAR NOTCH ...01/25/2017 .. . 3.424 ... 222,060,000 |... 11/21/2023 ...
1000647 . HOBOKEN ... ...02/27/2018 .. ) ..19,631,000 |... 12/11/2023 ...
1000648 . HOBOKEN ... ...02/21/2017 .. .een3.455 ..31,135,000 |... 11/21/2023 ...
1000649 . HOBOKEN ... ...02/2172017 .. ) ..41,562,000 |... 10/23/2023 ...
1000650 . HOBOKEN . .3.455 |.. 39,461,000 |... 10/23/2023 ...
1000651 . HOBOKEN ... .3.455 |.. .. 1172172023 ...
1000652 . SALT LAKE CITY . .3.404 |.. .. 11/15/2023 ...
1000653 . SALT LAKE CITY ... ...05/01/2017 .. ) .. 11/15/2023 ...
1000668 ... SAN FRANCISCO .. ...07/13/2017 .. 3,790 .. 1172172023 ...
1000670 ... MORRISTOIN ...07/28/2017 .. ....3.700 ..10/24/2023 ...
1000671 . LOS ANGELES .. ...08/11/2017 .. ....3.110 ... 168,029,000 |... 11/21/2023 ...
1000672 . ...07/2172017 .. ... 3.475 ... 101,104,000 |... 11/21/2023 ...
1000674 . WILMINGTON ...10/05/2017 .. L4137 ..55,396,000 |... 11/21/2023 ...
1000677 . DAYTONA BEACH .. ...11/02/2017 .. ... 4.430 ..29,302,000 |... 11/21/2023 ...
1000678 ... OLYMPIA .... ...12/01/2017 .. 3,779 415,841 ..63,727,000 |... 11/18/2022 ...
1000680 . HAZLETON ... .3.759 |.. 15,762,412 .. 160,617,000 |... 11/21/2023 ...
1029383 . LOS ANGELES .5.404 |.. ..441,760 |.. 39,200,000 |...01/18/2016 ...
1030000 . WYCKOFF .... 08850 [reeeeii e 0. 108,600,000 |... 10/07/2020 ...
7100019 . EDWARDSVILLE .3.59 |.. ..5,606,064 |.. 86,859,620 |...09/30/2025 ...
7200250 . SAN FRANCISCO .. 06/05/2019 .4.879 |.. .35,111,623 .. 632,000,000 |...09/07/2023 ...
7200264 .... NORTH SAN JOSE ... ...07/13/2018 .. ....5.098 ..5,000,000 ... 133,800,000 |...09/07/2023 ...
7200273 .... PHOENIX ... ...08/01/2018 .. veen 7.450 .40,005,299 ... 218,000,000 |... 09/19/2023 ...
7200289 ... CHICAGO ... ...10/25/2018 .. ...20.108 .. 583,700,000 |...05/01/2024 ...
7200626 . CHICAGO ... ...07/03/2023 .. ....8.500 583,700,000 |...05/01/2024 ...
7100008 . COLUMBUS ... ...10/10/2018 .. ... 4.793 .68,321,096 .194,692,594 |...09/30/2025 ...
19336 ... VARIOUS ...05/16/2019 .. ....4.163 .23,451,511 297,208,700 |... 12/31/2023 ...
7100012 . MERRIT ISLAND 09/28/2020 .3.738 |.. ... 93,421 .. . 4,731,628 |...09/30/2025 ...
19343 . VARIOUS . .3.429 |.. ..4,906,508 |.. 287,849,813 |...12/31/2023 ...
7200393 . NEW YORK ... .5.700 |.. ..4,993,838 |.. .2,525,000,000 |... 09/14/2023 ...
7200403 . LONG ISLAND .7.585 |.. 560,000,000 |...09/14/2023 ...
7100014 . FALLS CHURCH . .3.337 |.. 83,415,008 |...09/30/2025 ...
7100015 . MIAMI ...01/23/2021 .. ....4.278 .. 73,051,192 |...09/30/2025 ...
7100016 . BELL INGHAM ...12/29/2020 .. .. 3.743 ..64,847,429]...09/30/2025 ...
1000488 . SAN BERNARDINO . ...03/06/2015 .. ....6.373 . .. 0. 377,391,000 |... 12/12/2023 ...
1000492 .oivvviiiiiiiiinniiiin e SAN BERNARDINO ..evveniiiiininniiiiiiiniiiiiinnnans ...03/06/2015 .| 6.373 [ 271,568 |.ovveniiiiiiinninicin O o [0 PP 0 i [0 O PPPRRTTR (] U 377,391,000 |... 12/12/2023 ...
0599999. Mortgages in good standing - commercial mortgages-all other 663,027,369 (19,829 3,941,667 2,449 19,566,981,973 XXX
0899999. Total mortgages in good standing 709,083,930 18,460 3,941,667 2,449 20,170,393, 281 XXX
1699999. Total - restructured mortgages 0 0 0 0 0 XXX
3400000265 .......cceuniiiiiiiinnnns | .......... |NASHVILLE ............................................. |TN ......................................................................... 09/08/2023 ...|ieieennniiiiinnnnns 6.936 [...ooiiiiinnnnnnns 1,382,215 ). cveeniiiiiiiinnicn O o [0 PP 0 i [0 PP (] P 5,181,150 |...08/09/2023 ...
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3400000285 ......ceevvvverrrrriennns | cuvnnnnnns PHILADELPHIA .o PA ....00/27/2023 ...[.eeiiiiiiiiiinee 7700 |ooeeeiiiiiiiiis 498, 117 O f e [V O 1,210,000 |...07/13/2023 ...
3400000303 ... SANDY SPRINGS .. . [GA... ...10/18/2023 .. ....9.577 ,535,101 0. 0. .3,850,000 |...08/31/2023 ...
3400000316 ... PALM BAY FL... ... 11/28/2023 .. ....8.136 125,947 0. . 0f.. ....372,000 |... 08/23/2023 ...
3400000317 ... PALM BAY . |FL... ... 11/728/2023 .. ....8.073 .. 117,916 0. 0. ... 380,000 |... 08/23/2023 ...
3400000345 ... SAINT CLOWD .. FL... ...01/25/2024 .. ....9.370 232,080 0. 0. ..10/18/2023 ...
3400000365 ... ST LOUIS ... No... ...02/12/2024 .. ....9.117 489,914 0. 0. .. 12/15/2023 ...
3400000389 NASHVILLE . 03/19/2024 .8.262 |.. 1,276,695 |.. 0 0 ...02/21/2024 ...
3400000390 NASHVILLE . 03/19/2024 .8.2719 |.. 1,201,613 (.. 0 0 ...02/21/2024 ...
3400000391 NASHVILLE . 03/19/2024 .8.349 |.. ,287,266 |.. 0 0 ...02/21/2024 ...
3400000451 ... NASHVILLE ... ...05/30/2024 .. ....9.711 . 1,244,967 0. 0. ...06/04/2024 ...
3400000452 ... NASHVILLE ... . ...05/30/2024 .. ....9.506 . 1,240,501 0. L 0f... ...05/04/2024 ...
3400000453 ... coeeeeeeeen. |NASHVILLE .... TN ...05/30/2024 .. ....9.458 . 1,257,823 . 0. . 0]... ...05/04/2024 ...
1999999. Mortgages with overdue interest over 90 days-residential mortgages-all other ,980, 156 0 0 0 0 XXX
2499999. Total - mortgages with overdue interest over 90 days ,980, 156 0 0 0 0 33,973,910 XXX
3299999. Total - mortgages in the process of foreclosure 0 0 0 0 0 0 XXX
3399999 - Totals 721,064,086 0 18,456 3,941,667 2,449 0 20,204,367, 191 XXX

General Interrogatory:

1. Mortgages in good standing $

Restructured mortgages $

2.
3. Mortgages with overdue interest over 90 days not in process of foreclosure $
4. Mortgages in process of foreclosure $

.................................. 0 unpaid taxes $

.................................. 0 unpaid

taxes $

0 unpaid taxes $

................. 821,821

0 unpaid taxes $

interest due and unpaid.
-..0interest due and unpaid.

0 interest due and unpaid.

470,124 interest due and unpaid.
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3400000129 ... NASHVILLE .... ... 03/11/72024 .. ....8.068 [... .. 179,440 (... w0 ....3,600,000
3400000223 ... NASHVILLE .... ....02/01/2024 .. 0. ....3,150,000
3400000245 ... CLAYTON . ... 02/08/2024 .. w0 ... 475,000
3400000249 ... SALEM ... ....09/07/2023 .. 0. ... 250,000
3400000253 ... COLUMBIA ....01/08/2025 .. w0 328,000
3400000259 ... SOUTH ORANGE . ....02/08/2024 .. 0. ....1,475,000
3400000262 ... ....09/08/2023 .. w0 ... 265,000
3400000270 NASHVILLE . . 02/13/2025 .0 .3,900,000
3400000273 WILMINGTON . 01/08/2025 .0 .4,137,000
3400000274 MURFREESBORO . . 03/11/2024 .0 .2,190,000
3400000275 ... PHILADELPHIA ... ... 02/17/2025 .. w0 ... 750,000
3400000276 ... CAPE MAY COURT HOUSE .. ... 09/27/2023 .. 0. 1,946,000
3400000280 ... NASHVILLE ... 02/13/2025 .. w0 3,000,000
3400000282 ... STONINGTON ... ....05/21/2024 .. 0. 2,687,000
3400000283 ... ... 02/28/2025 .. . . w0 3,975,000
3400000291 ... PENNSVILLE ... ... 10/18/2023 .. ... 151,412 ... 0. ... 380,000
3400000294 ... MAHWAH ... 01703/2025 .. 111,961 ... w0 .1,200,000
3400000298 ... LIVINGSTON ... 05/14/2024 .. .. 416,414 ... 0. 2,190,000
3400000303 SANDY SPRINGS . 02/20/2025 798,329 .0 .3,850,000
3400000308 PARKLAND . 02/10/2025 .0 .3,144,350
3400000310 TABERNACLE . 02/29/2024 .0

3400000313 ... VILLAS ... 04/04/2024 .. 0.

3400000316 ... PALM BAY ... ... 06/13/2024 .. w0

3400000317 ... PALM BAY ... ... 02/29/2024 .. 0.

3400000335 ... PARAMUS ... ... 12/07/2023 .. w0

3400000336 ... HARDYSTON .. ....01/25/2024 .. 0.

3400000337 ... NASHVILLE .... ... 03/19/2024 .. w0

3400000338 ... JERSEY CITY .. ....09/30/2024 .. . . 0. 2,950,000
3400000343 ... MORGANVILLE .. ... 01/22/2025 .. .. 729,506 |... w0 .3,500,000
3400000345 SAINT CLOUD . 01/25/2024 213,298 .0 985,000
3400000350 NASHVILLE .... . 05/09/2024 778,285 .0 .3,100,000
3400000352 SCOTCH PLAINS . 01/25/2024 681,505 .0 .2,130,000
3400000357 ORLANDO ... . 02/12/2024 157,976 .0 356,500
3400000359 RUMSON .. . 02/12/2024 ,556,860 .0 .4,020,000
3400000365 ... ST LOUIS ... 02/12/2024 .. 672,077 |... w0 .2,172,000
3400000366 ... BLUFFTON ... ... 02/17/2025 .. ... 696,901 ... 0. 2,975,000
3400000367 ... OCEAN CITY ... 02/01/2025 .. ... 636,690 |... w0 1,450,000
3400000368 ... NASHVILLE .... ....02/01/2025 .. ... 333,197 |... 0. 1,075,000
3400000369 ... BRIGANTINE ... ... 02/12/2024 .. .. 176,214 ... w0 1,120,000
3400000373 ... GREENVILLE ... ... 02/12/2024 .. 0. 1,336,811
3400000381 PITTSBORO . . 03/19/2024 .0 370,000
3400000382 PITTSBORO . . 03/19/2024 .0 370,000
3400000383 BRENTWOOD . . 02/10/2025 .0 .3,325,000
3400000384 BRENTWOOD . . 02/25/2025 .0 .4,900,000
3400000385 BRENTWOOD . . 02/28/2025 .0 .4,900,000
3400000386 ... HIGH POINT ... ... 02/29/2024 .. .. 111,765 ... 0. .3,130,000
3400000392 ... NASHVILLE .... ... 03/19/2024 .. ,045,000 ... w0 2,250,000
3400000393 ... ... 01/24/2025 .. 474,234 |... 0. 1,910,000
3400000394 ... TURNERSVILLE ... ... 03/19/2024 .. ... 102,125 ... w0

3400000398 ... LIVINGSTON ... 04/19/2024 .. L 755,171 ... 0.

3400000404 ... ... 04/19/2024 .. w0

3400000406 ... NASHVILLE .... ... 02/20/2025 .. . . 0.

3400000407 ... MOORESVILLE .. ... 04/19/2024 .. ... 198,951]... w0

3400000409 POTTSTOWN . . 02/28/2025 .255,492 .0

3400000410 .. LIVINGSTON ... .. 01/29/2025 .. .. 538,092 ... ...0). ....2,066,000
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3400000412 ... DENVER ... 02/17/2025 .. ... 709,810 ... w0 .3,400,000
3400000416 ... LITTLE FALLS ... ... 05/21/2024 .. ... 106,147 |... 0.

3400000418 ... ... 08/02/2024 .. LG 1,119,734 ) w0

3400000420 ... PHILADELPHIA ... ... 02/20/2025 .. . 0.

3400000421 ... SICKLERVILLE ... .... 05/09/2024 .. 136,540 |... w0

3400000422 ... NASHVILLE ....05/09/2024 .. ....1,541,481 ... 0.

3400000423 ... NASHVILLE .... ... 05/09/2024 .. ....1,462,320 |... w0

3400000424 JERSEY CITY .. . 05/09/2024 367,451 .0

3400000425 DELRAY BEACH . 02/17/2025 343,072 .0

3400000426 DELRAY BEACH . 02/17/2025 334,690 .0 .3,250,000
3400000430 ... .... 05/09/2024 .. L 217,115 w0 785,000
3400000431 ... ....01/13/2025 .. ... 195,439 ... 0. 2,225,000
3400000434 ... WILLINGBORO .. .... 05/09/2024 .. .. 152,950 |... w0

3400000435 ... JERSEY CITY .. ... 05/30/2024 .. 0.

3400000439 ... BRENTWOOD .... ... 02/13/2025 .. . . w0

3400000440 ... KNOXVILLE ... ... 05/30/2024 .. .. 127,0% |... 0.

3400000443 ... MAPLEWOOD .... ... 08/09/2024 .. w0

3400000444 ... LIVINGSTON ... ... 02/28/2025 .. 0.

3400000447 MONRCE ..... . 01/03/2025 .0

3400000448 WILMINGTON . 02/06/2025 .0

3400000450 MONTCLAIR . . 02/25/2025 .0

3400000456 ... CATONSVILLE .. ....06/21/2024 .. ... 120,321]... 0. 427,000
3400000458 ... NASHVILLE .... ... 02/25/2025 .. ... 338,120 |... w0 1,500,000
3400000461 ... NASHVILLE .... ....01/29/2025 .. ... 288,678 |... 0. 1,430,000
3400000462 ... ST. PETERSBURG . ... 06/21/2024 .. ... 225,150 |... w0 3,600,000
3400000463 ... LIVINGSTON ... 07/22/2024 .. ... 605,625 ... 0. 1,375,000
3400000464 ... PARSIPPANY ... ... 07/22/2024 .. ... 367,333 ... w0 ... 976,000
3400000466 ... LIVINGSTON ... ... 07/22/2024 .. ... 567,119 ... 0. .1,580,000
3400000469 ... PHILADELPHIA ... ... 02/28/2025 .. .. 145,667 |... w0 ... 480,000
3400000470 NEWARK ..... . 01/03/2025 281,200 .0 720,000
3400000471 LIVINGSTON . 02/28/2025 .0 .3,200,000
3400000472 EAST ORANGE . 07/22/2024 .0 .1,078,000
3400000478 PENNSVILLE . 08/09/2024 .0 190,000
3400000479 NEWARK ........ . 07/22/2024 266,000 .0 .1,200,000
3400000481 ... HILTON HEAD ISLAND . ... 07/22/2024 .. ... 413,567 |... w0 ... 950,000
3400000487 ... AUSTIN .. ... 02/25/2025 .. ..33,093 ... 0. 3,356,475
3400000488 ... AUSTIN .. ... 02/25/2025 .. ..33,003 ... w0 3,356,475
3400000489 ... AUSTIN .. ... 02/25/2025 .. ..34,220 |... 0. 3,356,475
3400000490 ... AUSTIN .. ... 02/25/2025 .. L2178 ... w0 3,047,520
3400000491 ... AUSTIN .. ... 02/25/2025 .. .16,1% |... 0. 2,934,610
3400000492 AUSTIN .. . 02/25/2025 16, 196 .0 .2,934,610
3400000496 CHESTER . . 08/09/2024 60,293 .0 675,000
3400000498 BRENTWOOD . . 02/25/2025 450,128 .0 .2,000,000
3400000499 BRENTWOOD . . 02/10/2025 450,750 .0 .2,000,000
3400000500 BRENTWOOD . . 07/31/2024 424,130 .0 .2,000,000
3400000501 ... BRENTWOOD .... ....07/31/2024 .. ... 507,947 |... 0. .2,000,000
3400000502 ... BRENTWOOD .... ... 07/31/2024 .. ... 445,563 |... w0 .2,000,000
3400000503 ... BRENTWOOD .... ... 02/25/2025 .. ... 560,787 |... 0. 2,300,000
3400000504 ... BRENTWOOD .... ... 02/25/2025 .. ... 561,807 |... w0 2,300,000
3400000506 ... PENNINGTON ... ....07/31/2024 .. ... 249,028 |... 0. 2,415,000
3400000508 ... FLORHAM PARK ... ... 02/28/2025 .. ... 266,100 |... w0 2,150,000
3400000161 ... NASHVILLE ... 02/28/2025 .. ... 691,859 ... 0. 3,600,000
3400000186 ... NASHVILLE .... ... 0170472024 .. .. 306,711 ... w0 1,350,000
3400000195 NASHVILLE . . 05/21/2024 58,638 .0 .1,200,000
3400000333 ... JERSEY CITY .. .. 09/30/2024 .. ..54,593 ... ...0). ... 950,000
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3400000374 ... PHILADELPHIA ... ... 12/13/2024 .. .. 131,680 ... w0 ... 365,000
340000039 ... PHILADELPHIA ... ... 04/17/2024 .. . 0. ... 375,000
3400000417 ... FORT LAUDERDALE .. ... 02/20/2025 .. ... 113,446 |... w0 ....3,500,000
3400000419 ... LIVINGSTON ... 05/30/2024 .. ... 309,098 |... 0. ....4,600,000
3400000427 ... DELRAY BEACH ... ... 02/17/2025 .. ... 352,016 |... w0 ....2,975,000
3400000437 ... BRIDGETON ....05/30/2024 .. ... 153,899 ... 0.

3400000455 ... LIVINGSTON ... ... 02/06/2025 .. .. 204,037 |... w0

3400000505 BRENTWOOD .... . 02/25/2025 .0

3400000276 CAPE MAY COURT HOUSE . 09/27/2023 .0

3400000280 NASHVILLE .... . 09/27/2023 .0

3400000283 ... CHATHAM ... 07/29/2024 .. w0

3400000285 ... PHILADELPHIA ... ... 09/27/2023 .. 0. ....1,210,000
3400000303 ... SANDY SPRINGS .. ... 09/30/2024 .. w0 ....3,850,000
3400000308 ... PARKLAND ... ... 03/11/2025 .. . . 0. ... 3,144,350
3400000330 ... COLUMBIA ... ... 12/07/2023 .. ..29,3%5 [... w0

3400000338 ... JERSEY CITY .. ... 12/07/2023 .. .. 455,316 |... 0. ....2,950,000
3400000343 ... MORGANVILLE .. ... 04/19/2024 .. w0 ....3,500,000
3400000345 ... SAINT CLOUD ....01/01/2025 .. 0. ... 985,000
3400000352 SCOTCH PLAINS . 05/19/2025 .0 .2,130,000
3400000366 BLUFFTON . 02/12/2024 .0 .2,975,000
3400000367 OCEAN CITY . 09/05/2024 .0 .1,450,000
3400000384 ... BRENTWOOD .... ... 05/05/2025 .. 0. 4,900,000
3400000385 ... BRENTWOOD . ... 04/19/2024 .. w0

3400000393 ... ....03/19/2024 .. 0.

3400000406 ... NASHVILLE .... ... 05/30/2024 .. w0

3400000409 ... POTTSTON ... ... 05/14/2024 .. 0.

3400000410 ... LIVINGSTON ... 04/01/2025 .. w0

3400000421 ... SICKLERVILLE ... ... 04/21/2025 .. . 0.

3400000425 ... DELRAY BEACH ... ... 04/09/2025 .. .. 181,490 ... w0

3400000426 DELRAY BEACH . 04/09/2025 236,835 .0 .3,250,000
3400000431 PARAMUS ... . 03/07/2025 40,157 .0 .2,225,000
3400000435 JERSEY CITY . 05/30/2024 .0 .5,080,000
3400000438 OLD HICKORY .. . 06/21/2024 .0 .2,300,000
3400000439 BRENTWOOD . . 06/21/2024 .0 .8,060,000
3400000440 ... KNOXVILLE ... ... 05/30/2024 .. w0 ... 475,000
3400000447 ... ....05/30/2024 .. 0. 9,237,000
3400000448 ... WILMINGTON ... ... 05/30/2024 .. w0 2,280,000
3400000450 ... MONTCLAIR ... ... 05/30/2024 .. 0. 1,415,000
3400000456 ... CATONSVILLE .. ... 06/21/2024 .. . w0

3400000458 ... NASHVILLE .... ....07/31/2024 .. .. 234,401 ... 0. 1,500,000
3400000461 NASHVILLE . . 06/21/2024 287,115 .0 .1,430,000
3400000471 LIVINGSTON . 07/22/2024 235,111 .0 .3,200,000
3400000483 CHATHAM . . 07/22/2024 .0 .3,025,000
3400000487 AUSTIN .. . 07/31/2024 .0 .3,356,475
3400000488 AUSTIN . 07/31/2024 .0 .3,356,475
3400000489 ... AUSTIN .. ....07/31/2024 .. 0. ....3,356,475
3400000490 ... AUSTIN .. ... 07/31/2024 .. w0 ....3,047,520
3400000491 ... AUSTIN .. ....07/31/2024 .. 0. ....2,934,610
3400000492 ... ... 07/31/2024 .. w0 ....2,934,610
3400000494 ... LIVINGSTON ... ... 07/22/2024 .. 0. ....2,025,000
3400000498 ... BRENTWOOD .... ... 07/31/2024 .. w0 ....2,000,000
3400000499 ... BRENTWOOD ... ....07/31/2024 .. . 0. ...2,000,000
3400000500 ... BRENTWOOD .... ... 07/31/2024 .. L 117,440 (... w0 ....2,000,000
3400000501 BRENTWOOD . . 07/31/2024 102,443 .0 .2,000,000
3400000502 ... BRENTWOOD ... .. 07/31/2024 .. ..81,323]... ...0). ....2,000,000
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3400000503 ... BRENTWOOD .... ... 07/31/2024 .. ..53,45%6 |... w0 ....2,300,000
3400000504 ... BRENTWOOD ... ....07/31/2024 .. ..63,233 ... 0. ...2,300,000
3400000506 ... PENNINGTON ... 07/31/2024 .. Lo114,424 0 w0 ....2,415,000
3400000508 ... FLORHAM PARK ... ....07/31/2024 .. ... 270,891 ... 0. ...2,150,000
3400000161 ... NASHVILLE .... ... 12/28/2022 .. .. 174,853 |... w0 .3,600,000
3400000333 ... JERSEY CITY .. ... 05/05/2025 .. 0. ... 950,000
3400000374 ... PHILADELPHIA ... ... 02/12/2024 .. w0 ... 365,000
3400000419 LIVINGSTON ... . 05/05/2025 .0 .4,600,000
3400000427 DELRAY BEACH . 04/09/2025 .0 .2,975,000
3400000455 LIVINGSTON . 06/21/2024 .0 .2,087,000
3400000505 ... ... |BRENTWOOD .... .. 07/31/2024 .. .0 .2,100,000
0399999. Mortgages in good standing - residential mortgages-all other 0 405,197,337
0899999. Total mortgages in good standing ,127,873 0 405,197,337
1699999. Total - restructured mortgages 0 0 0
3400000265 ... NASHVILLE . ... 03/27/2024 .. .. 338,955 |... w0 .5,181,150
3400000316 PALM BAY . 11/28/2023 21,006 .0 372,000
3400000317 PALM BAY . 11/28/2023 20,415 .0 380,000
3400000389 NASHVILLE . . 04/23/2024 .1,276,69% .0 .3,605,940
3400000390 ... NASHVILLE .... ... 05/29/2024 .. ,126,869 |... w0 ... 3,595,410
3400000391 ... NASHVILLE .... ....03/01/2025 .. ,287,266 |... 0. ....3,595,410
3400000451 ... NASHVILLE .... ... 1172272024 .. 499,726 |... w0 ....3,009,000
3400000452 ... ... |NASHVILLE .... ... 05/30/2024 .. ... 492,951]... 0. ....3,009,000
3400000453 ... ... |NASHVILLE .... . 1171172024 .. ... 454,062 ... .0 ....3,009,000
1999999. Mortgages with overdue interest over 90 days-residential mortgages-all other 5,517,945 0 25,756,910
2499999. Total - mortgages with overdue interest over 90 days 5,517,945 0 25,756,910
3400000390 ... NASHVILLE .... ... 04/23/2024 .. .. 164,745 ... 0. ....3,595,410
3400000451 ... NASHVILLE .... ... 05/30/2024 .. w0 ....3,009,000
3400000452 ... ... |NASHVILLE .... .... 12/05/2024 .. 0. ....3,009,000
3400000453 ... ... |NASHVILLE .... .. 05/30/2024 .. . ..0).. ....3,009,000
2799999. Mortgages in process of foreclosure-residential mortgages-all other 280,223 0 12,622,410
3299999. Total - mortgages in the process of foreclosure 280,223 0 12,622,410
3399999 - Totals 55,926,041 0 443,576,657
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1000055 . ARLINGTON ... 10/01/2014 ..... ..12/31/2025 0. 0. ....6,397,887 |... LV
1000056 . 12/09/2014 ..... ..03/04/2025 0. 0. ....9,001,850 |... 0.
1000064 . 04/29/2015 ... ..05/02/2025 0. 0. ....4,317,926 |... LV
1000065 . .04/29/2015 .. ..05/02/2025 . 0 0 .1,983,912 0
1000067 . .04/29/2015 .. ..05/01/2025 . 0 .0 .3,558,940 0
1000083 . OLMSTED FALLS . .12/28/2015 .. ..12/08/2025 . 0 0 11,493,234 0
1000092 . CLEARWATER ... 12/22/2015 ..... ..11/01/2025 0. 0. 709,811 [... LV
1000093 . CULVER CITY 12/08/2015 ..... . 12/22/2025 ... 0. 0. ....5,268,012 |... 0.
1000122 . 08/30/2017 0. 0. ....1,547,016 |... LV
1000163 . . 09/01/2005 0. 0. ... 155,154 |... 0.
1000332 . .| SILVER SPRINGS .. 06/06/2014 0. 0. LV
1000338 . . | HOUSTON ... 02/27/2013 0. 0. 0.
1000339 . . | HOUSTON ... 02/04/2016 925,276 |. 0. 0. LV
1000378 . ROSEVILLE ... 08/13/2013 . . 10,263,070 |. 0. 0. 0.
1000474 . WICHITA 11/18/2014 .. .. 12/22/2025 .. 2,004,745 |. 0 .0 0
1000484 . DULUTH . .12/23/2014 .. ..01/01/2025 . 86,082 |. 0 0 0
1000485 . DULUTH ... .12/23/2014 .. ..01/01/2025 . .34,5% |. 0 .0 ..34,5094 |. 0
1000524 . .| GREENACRES .. 06/24/2015 ..... 0. cen0 |eeennnn 17,182,434 | 0.
1000540 . . | WOODLANDS ... 12/17/2015 ... 0. 0. .. 506,469 |... LV
1000542 . .| WOODLANDS ... 12/17/2015 ... 0. 0. .. 909,506 |... 0.
1000669 . . | GARDEN GROVE 06/29/2017 ..... 0. 0. LV
1028849 . .. | SILVER SPRINGS .. 07/11/2013 ..... 0. 0. 0.
1029388 .... .. | REDONDO BEACH . 05/11/2016 0. 0. . LV
3400000129 .. [NASHVILLE 10/25/2024 0. 0. . .1,506,998 |... 0.
3400000175 ... .. | STONE RIDGE ... 05/02/2023 . 0. 0. .. 121,478 |... . 121,478 |... LV
3400000223 .. [NASHVILLE .11/29/2023 .. ..06/01/2025 . 0 0 370,785 |. 370,785 0
3400000245 . [ CLAYTON .12/05/2024 .. ..11/01/2025 . 0 .0 187,597 |. 187,597 0
3400000249 .........euueeeeennnnn.. |SALEM ... .02/20/2024 .. ..01/01/2025 . 0 0 ..24,209 |. ..24,209 0
3400000259 .10/22/2024 .. ..02/01/2025 . 0 .0 535,041 |. 535,041 0
3400000262 . [SALEM ..... 1171772023 .. ..01/01/2025 . 0 0 . 76,687 |. . 76,687 0
3400000273 ... WILMINGTON .. 01/08/2025 ..... ..04/01/2025 0. 0. .. 170,826 |... .. 170,826 |... LV
3400000275 ... . [PHILADELPHIA .. 02/17/2025 ..... ..03/01/2025 0. 0. .. 310,053 |... 310,053 |... 0.
3400000280 ... 03/01/2025 ..... ..09/01/2025 0. 0. ,444,569 |... ,444,569 |... LV
3400000283 ... 03/01/2025 ..... ..06/01/2025 0. 0. ,471,867 |... 1,471,867 |... 0.
3400000291 ... PENNSVILLE .. 02/01/2024 0. 0. .. 151,412 |... ... 151,412 ... LV
3400000308 ... .. | PARKLAND . 03/11/2025 . 0. 0. ,271,770 |... 1,271,770 ... 0.
3400000313 .. [VILLAS .... .04/23/2024 .. ..02/01/2025 . 0 .0 213,988 |. 213,988 0
3400000330 .. [COLUMBIA . .12/07/2023 .. ..06/01/2025 . 0 0 159,286 |. 159,286 0
3400000336 .. | HARDYSTON .07/02/2024 .. ..03/01/2025 . 0 .0 184,084 184,084 0
3400000337 .. [NASHVILLE .08/28/2024 .. ..03/01/2025 . 0 0 859,670 859,670 0
3400000343 . MORGANVILLE .04/19/2024 .. ..06/01/2025 . 0 .0 ,102,532 |. ,102,532 0
3400000349 ... NASHVILLE 03/19/2024 ... 0. 0. .. 218,246 |... 218,246 |... 0.
3400000350 ... NASHVILLE 09/30/2024 ... 0. 0. .. 778,285 |... ... 178,285 |... LV
3400000357 ... ORLANDO ... 07/08/2024 ..... 0. 0. .. 167,976 |... ... 157,976 |... 0.
3400000359 ... . 10/26/2024 ..... 0. 0. ,556,860 |... ,556,860 |... LV
3400000366 ... .. | BLUFFTON ... 02/12/2024 ..... 0. 0. ,212,416 |... ,212,416 |... 0.
3400000367 ... .. | OCEAN CITY .. 02/01/2025 ..... 0. 0. .. 641,060 |... ... 641,060 |... 0.
3400000369 ... .. |BRIGANTINE .. 07/16/2024 ..... 0. 0. .. 176,214 |... .. 176,214 |... 0. ...0
3400000373 ... .. | GREENVILLE . 02/12/2024 ... . 0. 0. ..94,019 |... LV .... (39,510)
3400000381 . | PITTSBORO .03/19/2024 .. ..03/01/2025 . 0 0 148,968 |. 0 0.
3400000382 ... PITTSBORO ... 03/19/2024 ..03/01/2025 .0, .0, .. 148,431 |... .. 148,431 ... 0. ...0
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3400000392 ... NASHVILLE ... 03/19/2024 ... ..03/01/2025 . 0] 11,045,000 |...
3400000393 ... 03/01/2025 ..... ..07/01/2025 ... 546,608 |...
3400000394 ... TURNERSVILLE .. 04/17/2024 ..... ..03/01/2025 .. 102,125 |...

3400000398
3400000406
3400000410
3400000412 ...
3400000416 ...
3400000422 ...

. |LIVINGSTON ..
NASHVILLE
LIVINGSTON
.. | DENVER

.. [LITTLE FALLS ..
. | NASHVILLE

12/13/2024 ..
.06/30/2024 ..
.04/01/2025 ..
02/17/2025 .....
08/02/2024 .....
05/09/2024

..04/01/2025 .
..10/01/2025 .
..10/01/2025 .
..05/01/2025
..05/01/2025

755,171
.2,015,211
694,450
... 1,347,357 |...

3400000423 ... NASHVILLE 05/09/2024 .0 .
3400000424 ... JERSEY CITY ... 06/04/2024 .0 .. 367,451 |...
3400000443 ... MAPLEWOOD ... 05/30/2024 550,683 |. .. 560,975 |...
3400000447 ... MONROE 05/30/2024 481,958 |. .. 871,058 |...

3400000450 ... .. |MONTCLAIR ... 05/30/2024 . 41,167 |. .. 293,458 |...
3400000461 .. [NASHVILLE ... .06/21/2024 .. ..12/01/2025 . .0
3400000462 .. | ST. PETERSBURG . .06/21/2024 .. ..06/01/2025 . .0
3400000470 . | NEWARK ....... N . .07/22/2024 .. ..07/01/2025 . 0]

.. | BRENTWOOD ...
.. | FLORHAM PARK ..
. | DELRAY BEACH ..

3400000498 ...
3400000508 ...

07/31/2024 ..... ..08/26/2025 .....
07/31/2024 ... ..08/26/2025 .....

.. 226,441 |

o

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

3400000544 ... . 09/08/2023 ... .. 11/01/2025 ...

7200297 ... L | NEW YORK ... 01/18/2019 . (529,249)|.....

3400000161 . | NASHVILLE ... . 02/17/2023 . . . . .

3400000495 ...uviviiiiiiiiiins CHATHAM .o 07/22/2024 .....|...... 08/01/2025 v fovrerienne 365,750 |.veveneenenennen 0 forverneiiiiiicnen 0 e 0 fovenencnininen 0 i 0 fovnecnciinenen 0 o 365,750 |.ecreriennee 365,750 |.veeeiiiiiienies 0 0
0199999. Mortgages closed by repayment 137,600,906 159,270,641 159,210,687 0 (59,954) (59,954)
1000005 . FOUNTAIN VALLEY ... 10/30/2013 .. 311,609 |............ 311,609 |... 0. ...0
1000006 . PLEASANT GROVE 03/07/2013 .. 315,453 |............ 315,453 |... 0. .0
1000026 . KANSAS CITY 12/20/2010 .. 672,52 |............ 672,526 |... 0. .0
1000039 . 08/27/2013 151,831 |. .. 151,836 |............ 151,836 |... 0. .0
1000040 . 08/27/2013 206,399 |. , .. 206,406 |... 0. .0
1000041 . .08/27/2013 .. 710,807 710,807 0 .0
1000057 . MECHANI CSBURG . .02/02/2015 .. 158,446 158,446 0 .0
1000058 . MECHANI CSBURG . .02/02/2015 .. 195,587 195,587 0 .0
1000059 . MECHANI CSBURG . .02/02/2015 .. ..95,808 [. ..95,808 0 .0
1000060 . MECHANI CSBURG . .02/02/2015 .. 141,667 |. 141,667 0 .0
1000061 ... MECHANI CSBURG . 02/02/2015 .. 143,983 |... .. 143,983 |... 0. .0
1000063 . MECHANI CSBURG . 02/02/2015 0. .0
1000066 . 04/29/2015 0. .0
1000097 . 09/01/2016 .. 0. .0
1000103 . 01/06/2016 .. 0. .0
1000110 ... SAN DIEGO ... 02/26/2016 0. .0
1000116 . BOWIE .. .07/23/2024 .. 0 .0
1000135 . BEVERLY ... 07/01/2009 .. 0 .0
1000142 . MESA ... ....08/27/2003 .. 0 .0
1000209 . SANTA CLARA ... 11/30/2010 .. 0 .0
1000237 . FRANKLIN PARK . .09/13/2011 .. 0 .0
1000238 . LAS VEGAS 03/30/2011 .. 285,782 |... 0. .0
1000241 . SANTA CLARITA . 05/09/2011 .. .. 372,639 |... 0. )
1000248 . . [LOS ANGELES ... 11/01/2011 .. 0. .0
1000255 . .| HARBOR CITY ... 05/31/2011 .. 0. )
1000264 . 08/01/2011 .. 0. ...0

1000267 11/01/2011
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All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
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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

1000279 . WILLOW GROVE .. 10/02/2012 ....65,489 |. 0. 0 0. ..65,489 |... LV ]
1000281 . HOLLYWOOD 12/03/2012 .. ....43,825 |. 0. 0. 0. 0. ...0
1000282 . MC LEAN ... 06/01/2012 .. 0. 0 0. LV ]
1000290 . HOWARD . .11/15/2012 .. 0 .0 0 0 .0
1000295 . BEVERLY .12/19/2012 .. 0 0 .0 0 .0
1000298 . BEVERLY .12/19/2012 .. 0 1)|. 0 0 .0
1000301 . BEVERLY .. 12/19/2012 0. 0. LV ]
1000304 . BEVERLY .. 12/19/2012 0. 0. 0. ...0
1000315 . DENVER ... 01/09/2013 0. 0. . LV ]
1000317 . HAWAILT ... 02/26/2013 0. 0. 192,271 |... 0. ...0
1000318 . HAWAILT ... 02/26/2013 441,817 |. 0. 0. .. 441,815 |... LV ]
1000320 . . | BEVERLY HILLS ... 02/26/2013 314,553 |. 0. 0. .. 314,553 |... 0. ...0
1000333 . .. |BEVERLY HILLS ... 02/26/2013 274,232 |. 0. 0. .. 272,351 |... LV ]
1000342 .... .| DENVILLE .... 05/08/2013 305,012 | 0. 0. .. 305,012 |... 0. ...0
1000344 . NEW YORK . .05/09/2013 .. 419,226 |. 0 .0 0 .0
1000351 . LOS ANGELES .05/30/2013 .. .55,021 |. 0 0 0 .0
1000360 . HORSHAM ... .06/28/2013 .. 456,076 |. 0 .0 0 .0
1000361 . WELLINGTON .. 08/01/2013 233,827 |. 0. 0. .. 233,827 |... 0. ...0
1000362 . LONG BEACH .... 06/26/2013 226,308 |. I 0. 0. .. 226,309 |... LV ]
1000363 . THOUSAND OAKS . 06/19/2013 484,679 |. 0. 0. IV 0. .. 484,679 |... 0. .0
1000367 . EUGENE .... 08/13/2013 126,475 |. (3,955)[... 0. ... (3,955)f.... 0. .. 122,520 |... LV ]
1000368 . WARREN ... 08/23/2013 ..1,625,095 |. ... (13,486)|... 0. .. (13,486)[.... 0. 0. ...0
1000371 . SPARTANBURG 08/23/2013 ... 78,107 |. 0. 0. LV ]
1000380 . . | WASHINGTON .. 10/10/2013 ....58,200 |. 0. 0. 0. ...0
1000394 . .| SANTA MONICA 12/06/2013 ....36,230 |. 0. 0. LV ]
1000397 . SANTA MONICA .. .12/06/2013 .. 0 0 0 .0
1000399 . SANTA MONICA .. .12/06/2013 .. 0 .0 0 .0
1000400 . SANTA MONICA .. .12/06/2013 .. 0 0 0 .0
1000401 . SANTA MONICA .. .12/06/2013 .. 0 .0 0 .0
1000402 . SANTA MONICA .. .12/06/2013 .. 0 0 0 .0
1000403 . SANTA MONICA 12/06/2013 0. 0. LV ]
1000404 . SANTA MONICA .. 12/06/2013 0. 0. 0. ...0
1000410 . 11/25/2013 0. 0. LV ]
1000412 . WASHINGTON .. 12/05/2013 0. 0. 0. ...0
1000414 . . | NEW CASTLE .. 12/09/2013 0. 0. LV ]
1000425 .... .| ELKHORN ... 02/21/2014 0. 0. 0. ...0
1000429 . SAN DIEGO .05/09/2014 .. 0 .0 0 .0
1000430 . NEW YORK .... .05/08/2014 .. 0 0 0 .0
1000436 . WOODLAND HILLS .05/28/2014 .. 0 .0 0 .0
1000440 . ALLENTOWN ... .09/11/2014 .. 0 0 0 .0
1000443 . TORRANCE . 08/06/2014 .. 0 .0 0 .0
1000454 .... .. | SACRAMENTO .. 07/30/2014 0. 0. .. 792,401 |... 0. ...0
1000455 . .| TORRANCE 08/06/2014 0. 0. .. 545,930 |... LV ]
1000458 . INDIANAPOLIS .. 08/01/2014 0. 0. .. 272,348 |... 0. ...0
1000460 . 07/29/2014 0. 0. LV ]
1000465 . BIRMINGHAM .. 09/10/2014 0. 0. 0. ...0
1000468 . MIAMI 01/02/2015 0. 0. 0. ]
1000469 . SANTA MONICA .. 11/05/2014 .. 0. 0. 0. ...0
1000472 . HOLMDEL 01/15/2015 .. 0. 0. LV ]
1000473 . CENTENNIAL .05/01/2015 .. 0 0 0 .0
1000475 . MIDLAND PARK ..... 12/15/2014 .0, .0, 0. .0
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1000482 . MIDLAND PARK .. 12/15/2014 0. .0 0. 161,179 |... ... 161,179 |... LV ]
1000486 . 01/15/2015 .. 0. 0. 0. ..20,855 |... 0. ...0
1000487 . SAN BERNARDINO 03/06/2015 .. 0. .. (3)]... 0. ,042,32% |... LV ]
1000489 . SAN BERNARDINO .. .03/06/2015 .. 0 0 0 643,883 |. 0 .0
1000490 . SAN BERNARDINO .. .03/06/2015 .. 0 0 .0 329,525 |. 0 .0
1000491 . SAN BERNARDINO .. .03/06/2015 .. . 0 0 0 109,053 |. 109,053 0 .0
1000493 . .. | SAN BERNARDINO 03/06/2015 356,308 |. 0. 0 0. .. 356,308 |... ... 356,308 |... LV ]
1000494 . .| SAN BERNARDINO .. 03/06/2015 172,572 |. 0. 0 0. . 172,572 |... L 172,572 . 0. ...0
1000516 . 04/23/2015 221,428 |. 0. 0 0. .. 221,428 |... ... 221,428 |... LV ]
1000532 . 01/14/2016 0. 0 0. e9,393 [ 9,393 |... 0. ...0
1000537 . WOODLANDS ... 12/17/2015 . 0. 0 0. 638,413 |... ... 638,413 |... LV ]
1000538 . . | WOODLANDS ... 12/17/2015 684,837 |. 0. IV 0. .. 684,837 [... ... 684,837 |... 0. ...0
1000539 . .| WOODLANDS ... 12/17/2015 ,182,421 |. 0. L0 0. ,182,421 |... 1,182,421 |... LV ]
1000541 . WOODLANDS ... 12/17/2015 544,521 |. 0. 0 0. .. 544,521 |... .. 544,521 |... 0. ...0
1000543 . WOODLANDS .12/17/2015 .. .. 450,647 |. 0 0 .0 450,647 |. 450,647 0 .0
1000544 . WOODLANDS .12/17/2015 .. .. 300,419 |. 0 0 0 0 .0
1000545 . WOODLANDS ... .12/17/2015 .. 638,432 |. 0 0 .0 0 .0
1000546 . JACKSONVILLE .. 01/12/2016 ....16,228 |. 0. 0 0. 0. ...0
1000547 . JACKSONVILLE 01/12/2016 ....20,082 |. 0. 0 0. LV ]
1000548 . . | JACKSONVILLE 01/12/2016 ... 17,4% |. 0. 0 0. 0. .0
1000549 . .| JACKSONVILLE 01/12/2016 ... 19,778 |. 0. 0 0. LV ]
1000550 . JACKSONVILLE 01/12/2016 ....22,0860 |. 0. 0 0. 0. ...0
1000551 . . | JACKSONVILLE .. . 01/12/2016 ... 18,003 |. 0. 0 0. LV ]
1000552 . .| WAUKESHA Wi... 02/11/2016 ... 16,876 |. 0. 0 0. 0. ...0
1000557 . NEWARK 01/11/2016 .. 202,432 |. 0. 9 0. LV ]
1000560 . SALT LAKE CITY . UT. ... 01/28/2016 .. .. 424,018 |. 0 0 0 0 .0
1000579 . LAKEWO0OD . LY. ... 05/16/2016 .. 6,681,093 |. 0 .0 0 .0
1000582 . RIVERTON . . UT. ....09/27/2016 .. 11,976 |. 0 0 0 .0
1000584 . EDMONDS ... 07/28/2016 .. .15,287 |. 0 .0 0 .0
1000585 . LYNWOOD WA .. 06/28/2016 .. 12,555 |. 0 0 0 .0
1000586 . STAMFORD . . 07/20/2016 ....12,404 |. 0. 0. LV ]
1000587 . . WA... 06/28/2016 ....94,881 [ 0. 0. 0. ...0
1000592 . .. |HYATTSVILLE 06/24/2016 ....41,852 | 0. 0. LV ]
1000593 .... .. | CHARLOTTE ... 07/06/2016 .. .. 222,651 |. 0. 0. . 0. ...0
1000594 .... .. | CHARLOTTE ... 07/06/2016 .. ....30,251 . 0. 0. ..30,251 |... LV ]
1000595 . . |LINDON .... 08/03/2016 489,364 |. 0. 0. .. 489,364 |... 0. ...0
1000596 . LINDON ... ....12/20/2016 .. 207,980 |. 0 .0 207,980 |. 0 .0
1000597 . CIRCLE PARK ... 07/11/2016 0 0 ..49,261 |. 0 .0
1000599 . SAN DIEGO ... 08/03/2016 0 .0 0 .0
1000600 . MESA . ... 11/01/2016 0 0 0 .0
1000620 . CHANTILLY .. 1170972016 .. 0 .0 0 .0
1000622 . SUMMIT 02/15/2017 0. 0. 0. ...0
1000624 . NEW YORK 11/29/2016 0. 0. LV ]
1000625 . SAN ANTONIO ... 01/03/2017 0. 0. 0. ...0
1000626 . COLUMBUS ... 11/22/2016 0. 0. LV ]
1000631 . ANN ARBOR ... 03/21/2017 0. 0. 0. ...0
1000632 . HAZLE TOWNSHIP .. 12/16/2016 0. 0. 0. ]
1000640 . COLUMBUS 03/30/2017 .. 285,893 |. 0. 0. 0. ...0
1000641 . CORAL GABLES 02/08/2017 .. ....99,963 |. 0. 0. LV ]
1000642 . JACKSONVILLE BEACH .03/02/2017 .. .22,8% |. 0 0 0 .0
1000643 . PITTSTON TOWNSHIP ... 01/25/2017 oovufeeeeiiiiiins e [ 477,715 |. .0, .0, 0. .0
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1000644 . PITTSTON TOWNSHIP . 01/25/2017 0. 0 0. .. 386,731 [... ... 386,731 |... LV ]
1000645 . WILKES BARRE 01/25/2017 .. 0. 0. 0. .. 413,870 |... ... 413,870 |... 0. ...0
1000646 . SUGAR NOTCH 01/25/2017 .. 0. 0 0. .. 400,300 |... .. 400,300 |... LV ]
1000647 . HOBOKEN ... .02/27/2018 .. 0 .0 0 100,646 |. 100,646 0 .0
1000648 . HOBOKEN .02/27/2017 .. 0 .0 .0 150,969 |. 150,969 0 .0
1000649 . HOBOKEN .02/27/2017 .. 0 .0 0 251,615 |. 251,615 0 .0
1000650 . HOBOKEN ... 02/27/2017 0. 0 0. .. 201,291 |... ... 201,291 |... LV ]
1000651 . 02/27/2017 0. 0. 0. .. 167,743 |... ... 167,743 |... 0. ...0
1000652 . SALT LAKE CITY .. 03/01/2017 0. 0 0. ... 87,488 |... ... 87,488 |... LV ]
1000653 . SALT LAKE CITY .. 05/01/2017 0. 0. 0. ... 80,858 |... .... 80,858 |... 0. ...0
1000668 . SAN FRANCISCO ... 07/13/2017 . 0. LV 0. .. 193,118 |... ... 193,118 |... LV ]
1000670 ... MORRISTOWN 07/28/2017 .. 212,923 |. 0. 0. .. 212,544 |... ... 212,544 |... 0. ...0
1000671 ... LOS ANGELES ... 08/11/2017 .. 433,723 |. 0. 0. .. 433,723 |... ... 433,723 |... LV ]
1000672 . HONOLULU ... 07/27/2017 .. 510,822 |. 0. 0. 510,822 |... ...510,822 |... 0. ...0
1000674 . WILMINGTON .. ... 10/05/2017 .. 23,151 0 .0 ..82,046 |. ..82,046 0 .0
1000677 . DAYTONA BEACH . ... 11/02/2017 .. 160,545 0 0 160,545 |. 160,545 0 .0
1000678 . OLYMPIA ... .. 12/01/72017 .. 11,949 |. 0 .0 11,949 | ..11,949 0 .0
1000680 ... .. [HAZLETON . 01/11/2018 .. ,883,641 |. 0. 0. ,883,641 |... .1,883,641 |... 0. ...0
1029383 . . |LOS ANGELES ... 04/14/2016 0. 0. ...9,882 [... LV ]
1080000 +vveeeeeeeennnneeeeemnnnes [WYCKOFF oo femeeeeeeeeee N [ e 11/15/2023 0. 0. ... 163,770 |... 0. .0
o PROENIX covviiiiiiieeeen [ A [ e [ 12/13/2022 0. 0 8,997 [ 8,997 |... LV ]
3400000274 ... + [MURFREESBORO .....eeeeeeeeneeeeemmmneeeeen feemmeeeeeemenees INeceecc [ e 09/12/2024 0. 0. ... 363,197 |... 0. ...0
3400000282 ... STONINGTON .. 05/21/2024 0. 0. .1,053,518 |... LV ]
3400000294 ... MAHWAH 01/03/2025 355,712 |. 0. 0. ... 467,672 |... 0. ...0
3400000298 ... . [LIVINGSTON .. 11/15/2024 376,282 |. ()] 0. 0. .. 792,6% |... LV ]
3400000310 TABERNACLE .10/16/2024 .. 0 0 . 0 237,817 0 .0
3400000316 PALM BAY . .06/13/2024 .. 0 0 .0 0 (89,791), 0 .0
3400000317 PALM BAY . .06/13/2024 .. 0 0 .0 0 (56,954) 0 .0
3400000338 .. [ JERSEY CITY .12/07/2023 .. 0 0 .0 .0 620,726 0 .0
3400000352 . [ SCOTCH PLAINS . .01/01/2025 .. N 0 0 .0 0 830,933 0 .0
3400000365 ... ST LOUIS 01/01/2025 .0 0. 0. U 0. ... 182,163 |... LV ]
3400000383 ... BRENTHOOD ...eeeeveeeeeeemnieeeeemmnies feemmeeeeeemmnnees Neweeceee [ o 02/10/2025 713,279 | (D). 0. (D] 0. ,103,873 |... 0. ...0
3400000384 ... BRENTWOOD ... 04/19/2024 693,056 |. (D). 0. Q)] 0. ,486,700 |... LV ]
3400000386 ... .. |HIGH POINT 02/29/2024 ,052,723 |. 0. 0. 0] 0. ,052,723 |... 0. ...0
3400000404 ... .. | CHESTER ... 12/13/2024 0. 0. 0 0. . LV ]
3400000407 ... .. |MOORESVILLE ... 09/24/2024 0. 0. 0. 0. .. 198,950 |... 0. ...0
3400000420 .. [PHILADELPHIA .. .05/09/2024 .. 0 0 .0 .0 ..97,303 0 .0
3400000425 .. | DELRAY BEACH .. .05/09/2024 .. .(2) 0 (2)]. 0 1,309,248 0 .0
3400000426 .. | DELRAY BEACH .05/09/2024 .. .(2), 0 (2)|. .0 .1,416,207 0 .0
3400000430 .. | COLONIA ... .10/04/2024 .. 0 0 .0 0 277,115 0 .0
3400000434 . [WILLINGBORO 1171172024 .. 0 0 .0 .0 152,950 0 .0
3400000439 ... BRENTWOOD 06/21/2024 (D). 0. (D) 0. ...2,399,628 |... 0. ...0
3400000444 ... LIVINGSTON .. 02/28/2025 0. 0. 0 0. .. 558,885 |... ... 558,885 |... LV ]
3400000448 ... WILMINGTON .. 03/11/2025 0. 0. 0. 0. .. 664,570 ... ... 664,570 |... 0. ...0
3400000463 ... LIVINGSTON .. 07/22/2024 0. 0. 0 0. .. 605,625 ... ... 605,625 |... LV ]
3400000464 ... PARSIPPANY .. 11/11/2024 0. 0. 0. 0. .. 367,333 [... ... 367,333 |... 0. ...0
3400000465 ... .. [NASHVILLE ... 06/21/2024 0. 0. 0 0. 1,076,667 |......... 1,076,667 |... 0. ]
3400000466 ... .. |LIVINGSTON .. 10/16/2024 .. 0. 0. 0. 0. .. 567,118 |... 567,118 |... 0. ...0
3400000469 ... .. [PHILADELPHIA .. 06/21/2024 .. 0. 0. 0 0. 205,200 |... ... 205,200 |... LV ]
3400000478 . | PENNSVILLE .08/09/2024 .. 0 0 .0 0 ..75,902 |. ..75,902 0 .0
3400000479 ... NEWARK ... 07/22/2024 0. .0, 0. .0, .. 266,000 |... ... 266,000 |... 0. .0
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3400000481 ... . |HILTON HEAD ISLAND ... 10/31/2024 U .. 413,567 |... ... 413,567 |...
3400000496 ... . 10/16/2024 .. () ... 248,710 |...
3400000543 .| BOCA RATON .. 09/08/2023 .. U ... 1,412,967 ...
7100008 . COLUMBUS . 10/10/2018 .. ...0 .2,335,031
19336 . VARIOUS ... .06/16/2019 .. . (197,977)|. .3,119,3%8

7100012 .
19343 ...

MERRIT ISLAND .
.. [ VARIOUS
. |LONG ISLAND ...

.01/25/2022 ..

02/21/2020

.. (221)|.

.2,437,639

0. 0. 0. ....0

0. 0. 0. ...0

0. 0. 0. ....0

0 0 0 .0

0 0 0 .0

0 0 0 .0

0. 0. 0. ....0

7200403 . 09/29/2020 0. 0. 0. ...0
7100014 . FALLS CHURCH .. . 11/04/2020 0. 0. 0. ....0
7100016 . BELL INGHAM LT A PP R 12/29/2020 0. 0. 0. ...0
1000488 . . [ SAN BERNARDINO .. 03/06/2015 0. 0. 0. ....0
1000492 . .| SAN BERNARDINO .. 03/06/2015 0. 0. . . 0. ...0
7200266 . . [ SEATTLE 06/15/2018 0. 0 fernnnnn. 13,479,537 |........ 13,479,537 |... 0. ....0
3400000186 ... .. |NASHVILLE ... 11/15/2024 0. 0. . (273,552)|... .. (273,552)[... 0. ...0
3400000195 .. |NASHVILLE ... 11/19/2024 .. 0 0 399,689 |. 399,689 0 .0
3400000396 .. | PHILADELPHIA .. .07/08/2024 .. 0 0 154,708 0 .0
3400000417 .. | FORT LAUDERDALE . .02/20/2025 .. 0 0 .1,400,873 0 .0
3400000427 ... . | DELRAY BEACH 05/09/2024 0. 0. .1,318,6%6 |... 0. ...0
3400000437 ... BRIDGETON ... 05/30/2024 0. 0. .. 109,511 |... ... 109,511 |... 0. ....0
3400000455 ... .. |LIVINGSTON .. 06/21/2024 ..0].. ..0].. .. 827,627 |... ... 827,627 |... 0. .. .0
0299999. Mortgages with partial repayments 0 0 131,784,056 131,784,056 0 0 0
0599999 - Totals 258,778,698 (514,607)| 0 0 (514,607) 0 291,054,697 200,994,743 0 (59,954) (59,954),
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Identi- Asset Name of Vendor strative Originally and Actual Fair Encum- Increase/ | zation)/ Recog- and Carrying ment Invest- | Owner-
fication Name or Description Code City State or General Partner Symbol Acquired | Strategy Cost Value brances | (Decrease) | Accretion nized Other Value Income ment ship
256141-AB-8 .. [DOCTORS CO ..eeveuueeeeeneneeeernnne e e eeeennia s DOCTORS €0 +vveeeeeeenee e eeenneeeeeennn feees 2.BFE ...... ...01/12/2022 ... |. 20,000,000 |...... 17,884,352 |...... 20,000,000 O eeeeeeieeneee 0]4.....2.900,000 |oeeevvennaeeenn O o 0.000
575767-AR-9 .. [MASSACHUSETTS MUTUAL LIFE INSURANCE CO MASSACHUSETTS MUTUAL LIFE INSURANCE CO |..... 1.0 FE ......|....11/18/2021 .. ...4,960,850 |........ 3,014,859 |........4,963,056 |.. R 1 R | N (<14 1018 AP | A 0.000
628312-AA-8 .. [MUTUAL OF OMAHA INSURANCE CO ... .|MUTUAL OF OMAHA INSURANCE CO ... 1.6 FE .03/15/2019 .. 2,500,400 |. .2,206,477 2,349,203 ..(25,408)|.. 0 0.000
64952G-AQ-1 .. [NEW YORK LIFE INSURANCE CO .| NEW YORK LIFE INSURANCE CO 1.0 FE .04/01/2019 .. .. 2,978,718 |. .2,346,166 2,979,721 150 |.. 0 . 0.000
64952G-AT-5 .. [NEW YORK LIFE INSURANCE CO ... NEW YORK LIFE INSURANCE CO .....ccvvvuunee fornns 1.DFE .. ...05/27/2020 ...|. ...5,670,550 |........ 3,731,639 |........5,587,212 |.. ..(16,020)f.. JR VN IO | I IEU 187,500 |-eevvvnneeeeenn 0 | 0.000
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF TEACHERS INSURANCE AND ANNUITY ASSOCIATI
878091-BG-1 . [AMER ..oeeuieiiiiiiiniiieeiennieeeeeennninneeennnnnns | onrennnens | eereessssierernnissrrernnninssnaenns foaaeeeees L PP PPP PR FFPPPN 1.DFE ......].. .05/27/2020 ... foeeiiiiiiiiiii e 5,117,950 |........ 3,442,057 |........ 5,103,594 |..covvvnnnaenes [V PO (2,781)]-ceeeeennnnnes (O PP (O PP [ PP 165,000 |.ovvenneeenes 0f.... 0.000
2799999. Surplus notes - unaffiliated 41,228,468 32,625,549 40,982,786 0 (43,514) 0 0 0 1,682,000 0 XXX
Corporate Solution Life Reinsurance
000000-00-0 . |Corporate Solution Life Reinsurance Company .. |[.......... Des Moines ...ceouvvevueevnnvennnnes forvnnnnes A COMPANY +uevevneverneeenieeeneeereeeeneeeenees Jonees 2.A s 0670172021 Lo |eeeeeen e | 76,567,367 |...... 76,567,367 |...... 76,567,367 |euuveenniinnnnns 0fennns 223,239 | (L PO (L PO (L PO (L PO [V AP 0.000
Corporate Solution Life Reinsurance
000000-00-0 . [Corporate Solution Life Reinsurance Company .. [.......... Des Moines ....couvveveeevnnvennnnes forvnnnnns A COMPANY +uevevneverieeenieeenneeeneeenneeeenees Jonees 2.A s 0670172021 Lo |eeeeeee e e 75,000,000 |...... 75,000,000 |...... 75,000,000 Joveureenniiinnnnes (V1) T (L PO (L PO (L PO (L PO (L PO [V AP 0.000
Corporate Solution Life Reinsurance
000000-00-0 . [Corporate Solution Life Reinsurance Company .. [.......... Des Moines ...cceuvvevevevnnvennnnes forvnnnns A COMPANY +uevevnevevneeenieeeeeeereeeeneeeeees Jonnees 2.A s 0670172021 Lo |eeeeeee e e 75,000,000 |...... 75,000,000 |...... 75,000,000 Joveuveenniinnnnnns (V1) T (L PO (L PO (L PO (L PO (L PO [V AP 0.000
Corporate Solution Life Reinsurance
000000-00-0 . [Corporate Solution Life Reinsurance Company .. [.......... Des Moines ....coveevnnvevnnvennnnesforvnnnnns IAeennes COMPANY +uevevuiennereensirenenrenserenreenaee foennnes 2.A s ...08/31/2025 .. |eeeie e | 175,000,000 |..... 175,000,000 |..... 175,000,000 f.oeeuvevnviennnn0 Jovvviiniieen O foiiiiiiieen O i 0 o 0 i 0
2899999. Surplus notes - affiliated 401,567,367 401,567,367 401,567,367 0
064159-8N-9 .. [BANK OF NOVA SCOTIA ...cevvveniiiiiniiniiniinnnnns BANK OF NOVA SCOTIA ....00/29/2021 .. |eeeeies e | 5,000,000 |........ 4,833,850 |....... 5,000,000 181,250
064159-KJ-4 .. [BANK OF NOVA SCOTIA ... BANK OF NOVA SCOTIA ....10/04/2017 ...|. 5,000,000 |........ 4,994,200 |....... 5,000,000 |.. 369,419 |....
404280-BL-2 .. [HSBC HOLDINGS PLC ... HSBC HOLDINGS PLC ... ...05/15/2017 ... |. 6,300,000 |........ 6,359,063 |....... 6,300,000 |.. . 0. . 0. 378,000 |....
2999999. Capital notes - unaffiliated 16,300,000 16,187,112 16,300,000 0 0 0 0 0 928,669
T50192-55-8 .. [ OCONEE REAL ESTATE HOLDINGS IV ARB LLC ........ | .......... | ...................................... | .......... US..oe ‘OCONEE REAL ESTATE HOLDINGS IV ARB LLC | ................... ‘....11/17/2023 ‘ ...................... 4,553,693 |........ 4,053,120 |........ 4,053,120 |......... (464,231)[...cvvnnnnnnnne [V O, [V O, [N [N 0
T50266-71-0 .. [ OCONEE REAL ESTATE HOLDINGS V CASC LLC .....ceoevviverien | tovvvmrnnniiiiiinnniinsinsnnsnnnnns foaneaeeees C0......... OCONEE REAL ESTATE HOLDINGS V CASC LLC [..eeeievn wevvvnnniifies 09/11/2024 ... |oooveeviiinnn oo 14,725,001 |...... 12,425,707 |...... 14,725,001 [ooooiiiiiiinnes [V PP (O PP (O PP (O PP (O PP 0
5699999. Any other class of assets - unaffiliated 19,278,784 16,478,827 18,778,211 (464,231) 0 0 0 0 0
6899999. Total - unaffiliated 76,807,252 65,291,489 76,060,997 (464,231) (43,514) 0 0 0 2,610,669
6999999. Total - affiliated 401,567,367 401,567,367 401,567,367 0 223,239 0 0 0 0
7099999 - Totals 478,374,619 466,858,856 477,628,365 (464,231) 179,725 0 0 0 2,610,669
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1AL 1B..$.. 1C..$.. 1D .S 18,633,583 1E..$ ..., 0 TF .8 e 0 1G.$. ... 2,349,203
1B  2A.. 401,567,367 2B ..$ .. 2C..$ ..
1C 3A.. ...0 3B..§.. 3C..$..
1D 4A ... ....0 4B..$.. 4C ..$ ..
1E 5A ... .0 5B..% 5C ..$
1F 6..... 0
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1 2 Location 5 6 7 8 9 10 11
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership

00455*-AA-8 ........ ACE CREDIT FUND, LP = ABS ....eeeeuissssssssssssssssssssssssssssssssssssssssesssssssssssssssssssssnnss | oisssssssssssssssssssnsssssssssnssssssnnssnnsnnnnnns ACE CREDIT FUND, LP = ABS ....eeeeeeiiesiiiiiiiiiiiiiiiiiiiiiiiiesiississssssesseeeeeeeeees ...03/29/2019 .. foeien e i, 39,869,130 [..oooeiiiiiiiiiiiiiiiii 0 Joeeeeieieeieiieieeeeee0 o 0.000
0499999. Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in substance - NAIC Designation not assigned by the SVO - affiliated 39,869, 130 0 XXX
000000-00-0 ......... |Corporate Solution Life Reinsurance COMPANY ..........eceveeeuseeeureeenseennseeenseeeeeeeneaee |D8S MOINES tevuiiriiiiniiiiiiiiiiieiiieeeieeas |Corporate Solution Life Reinsurance COMPANY ..........eeeeeeeeuseeunseeunseeuneennnns ...08/31/2025 ... feeeie e e 175,000,000 [oeveuiernneeinaeeeaaennnnes L N | B Ao 0.000
2899999. Surplus notes - affiliated 175,000,000 0 XXX
05602X-JC-3 .........| BNP PARIBAS SA BNP PARIBAS SA ....09/03/2024 ... 0.
064159-8N-9 .........| BANK OF NOVA SCOTIA ... BANK OF NOVA SCOTIA ... ....09/29/2021 ... 0.
064159-8V-1 ......... BANK OF NOVA SCOTIA ... .| BANK OF NOVA SCOTIA ....12/10/2024 ... 0.
064159-KJ-4 .. BANK OF NOVA SCOTIA .| BANK OF NOVA SCOTIA .10/04/2017 ... 0
404280-BL-2 ......... HSBC HOLDINGS PLC HSBC HOLDINGS PLC e |....05/15/2017 ... 0. .
HA200U-AN-6 ......... UBS GROUP AG ....uueueeeiiiiiiiiiiiiii i UBS GROUP AG ....uueesiiisiiiiiiiiiiiiiiiiiiiic i L 12/1472021 e 11,102,657 [o.vvvvvnininiiiiiinininnnnns [0 P PPPPPPTN | B FEPUUUUUUUUPPPPn 0.000
2999999. Capital notes - unaffiliated 34,564,494 0 XXX
T50192-55-8 ......... Oconee Real Estate Holdings IV ARB LLC . Various LG A1/1772023
T50266-71-0 ......... Kirkwood Tower LLC Kirkwood Tower LLC .... 03/04/2025 ...
5699999. Any other class of assets - unaffiliated 9,001,850 409,570 XXX
6899999. Total - unaffiliated 43,566,344 409,570 XXX
6999999. Total - affiliated 214,869,130 0 XXX
7099999 - Totals 258,435,474 409,570 XXX
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 19 20
3 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
Less |Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less
Encum- | Valuation |ciation) or | Impair- | Deferred | Carrying Book/ Encum- Total
Date brances, | Increase/ | (Amorti- ment Interest Value | Adjusted brances Gain Invest-
cusipP Name of Purchaser or Originally | Disposal | Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- (Loss)on | ment
Identification Name or Description City Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value Disposal eration Disposal | Income
00455*-AA-8 ... ACE CREDIT FUND, LP = ABS .....cevvvvvvvveinnines | eeveeeieeeiiieiiieeieieeeeeeeeeeeeees Joeeeenn Do ACE CREDIT FUND, LP - ABS ................. . 03/29/2019 ..|. 03/27/2025 ..[............... [V 0]...... (939,044)|............... [ PP, 0]...... (939,044)|............... 0 ... 38,930,086 38,930,086 |...............0 foeeieininnnnn0 i, 0 ... 290,009
0499999. Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in substance - NAIC Designation
not assigned by the SVO - affiliated 0 0 (939,044) 0 0 (939,044) 0 38,930,086 38,930,086 0 290,009
05602X-JC-3 ..... BNP PARIBAS SA BNP PARIBAS SA ..ooooeiiiiiiiiiieiiiieis . 09/03/2024 ..[. 10/08/2025 .. JR () FO N | AP PPPP | Rt | R | I AN | I IO | R 5,040,000 5,222,700 [.......00000nni0 [ 182,700 |....... 182,700 |....... 401,643
064159-8V-1 ..... BANK OF NOVA SCOTIA . | BANK OF NOVA SCOTIA . |- 12/10/72024 ..|. 07/21/2025 . 0 (14,5660 [0 e (14,566).. .2,107,272 2,126,955 |. .19,684 |....... 116,005
H4209U-AN-6 ..... UBS GROUP AG . UBS GROUP AG . 12/14/2021 ..|. 08/07/2025 .. 0. ... (1,102,657) ... (1,102,657) . 10,000,000 10,000,000 |......ccceeeee0 fovviiiiinnnnnn Joveiiiiinnes 0. 687,500
2999999. Capital notes - unaffiliate 0 0 (1,117,223) (1,117,223) 0 17,147,272 17,349,655 202,384 1,205, 148
T50266-71-0 ..... |KIRKWO0D TOWER LLC .... . 03/04/2025 ..|. 12/31/2025 .. 0. L0 9,001,850 10,940,897 .... 1,939,047 ...0
5699999. Any other class of assets - unaffiliated 0 0 0 0 9,001,850 10,940,897 1,939,047 0
6899999. Total - unaffiliated 0 0 (1,117,223) (1,117,223) 0 26,149,122 28,290,552 2,141,430 1,205,148
6999999. Total - affiliated 0 0 (939,044) (939,044) 0 38,930,086 38,930,086 0 290,009

7099999 - Totals

0 0] (2,056,267) 0 0] (2,056,267)

65,079,208

67,220,638

2,141,430

1,496,157
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Showing All Long-Term BONDS - ISSUER CREDIT OBLIGATIONS Owned December 31 of Current Year

1 2 3 4 5 6 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Current Other- in
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual Payment
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity
912803-BG-7 ..... UNITED STATES TREASURY .....ceevvvieiiiiiiiiniecciinins oo e e LA e 315,308 [.....ccvvnnnnnnns 350,000 [oevueniiiiinnnnns 348,567 [cuvuuiiiiiiinnnns 348,737 |oeeeeiiiiinnnnns [V U [ 1 0 I AP | B RO | ) N 0.000 |...... 2.955 0 |....07/26/2022 ...|[....02/15/2026 ...|...ccereennns 350,000
91282C-EF-4 ..... UNITED STATES TREASURY .. ... 1A L. ....1,087,273 |... ..1,080,000 |..ccceennnnns 1,066,859 |.... 1,065,944 |.. e [ 10,863 |0 [0 2.500 |...... 3.580 ...04/13/2023 ...|....08/31/2027 ...|. .. 1,003,500
91282C-EF-4 . UNITED STATES TREASURY 1A .1,536,750 1,600,000 |. ..1,580,531 | .1,579,241 .0 | .2.500 ..3.576 ...04/13/2023 .. .03/31/2027 .. .. 1,620,000
91282C-R-3 ..... UNITED STATES TREASURY .. L......SD..... L. 1AL 570,364 |... ...580,000 |... 583,602 |.... ..572,834 |.. 0 fe 2,018 |0 [0 3.750 |...... 4.193 ...02/11/2025 ... |....12/31/2028 ...|. 590,875
0019999999. Subtotal - issuer credit obligations - U.S. government
obligations (exempt from RBC) 3,459,694 3,610,000 3,579,559 3,566,755 0 39,038 0 0 XXX XXX XXX XXX 3,654,375
168863-CE-6 ..... CHILE, REPUBLIC OF (GOVERNMENT) .. 1.G FE ..|.. ... 1,175,000 |... 1,000,000 |... .... 805,000 |.... 01,149,304 |.. e e (4945) |0 0 3.860 |...... 2.919 ....06/19/2020 ...|....06/21/2047 ...|.
195325-BM-6 ..... COLOMBIA, REPUBLIC OF (GOVERNMENT) ... .. 3.BFE ..|.. ....2,304,315 |... 1,908,000 |... ..1,696,212 |.... 2,179,011 |.. e [ (12,070) |0 [0 6.125 |...... 4.789 ....03/22/2012 ...|....01/18/2041 ...|.
279158-AE-9 ..... ECOPETROL SA .. 3.BFE ..|.. ....1,591,584 |... 1,503,838 |.. w0 o409 |0 0 7.375 |...... 7.414 ....00/11/2013 ...|....09/18/2043 ... |.
69370R-AJ-6 ..... PERTAMINA (PERSER0) PT .. 2.BFE ..|.. e e (B2) |0 0 4.150 |...... 4.124 ....06/17/2020 ...|....02/25/2060 ... |.
698299-Ali-4 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... ..2.CFE ..|.. . e [ (79,973) |0 [0 6.700 |...... 4.587 ....04/26/2012 ...|....01/26/2036 ...|.
698299-BB-9 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... ..2.CFE ..|.. ... 1,510,000 |... . [P 1,135,898 |.... . . 0 [0 0 0 4.300 |...... 4.300 ...04/22/2013 ...|....04/20/2053 ...|. 514,155
698299-BM-5 ..... PANAMA, REPUBLIC OF (GOVERNMENT) ... ..2.CFE ..|.. ... 1,230,000 |... ..1,000,000 |... 752,000 |.... 1,200,899 |.. v e (3,986) |0 [0 4.500 |...... 3.386 ....06/19/2020 ...|....04/01/206 ...|. .. 1,022,500
T4730D-AE-3 ..... QATARENERGY ....oovvvviiiiiiiiiiiieineees .. 1.C FE .. 19,944,650 .20,000,000 |. . 15,454,200 |. 19,954,651 .0 | .3.125 ..3.144 ....09/29/2021 .. .07/12/2041 .. . 20,312,500
91086Q-AV-0 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME . .. 2.B FE .. .1,242,500 .1,192,668 .0 | .6.050 ..4.216 ....06/17/2020 . .01/11/2040 .. .. 1,030,250
91086Q-BF-4 ..... MEX1CO (UNITED MEXICAN STATES) (GOVERNME . .. 2.B FE .. 1,055,000 .1,047,622 .0 | .4.600 ..4.245 ....06/19/2020 . .01/23/2046 ..
91087B-AQ-3 ..... MEXICO (UNITED MEXICAN STATES) (GOVERNME . .. 2.B FE .. ... 922,689 ..919,372 .0 | .4.280 ..4.092 ....11/19/2021 . .08/14/2041 ..
18489S-AK-3 ..... QATAR, STATE OF (GOVERNMENT) .....eeevvvvvmmmmnnnnnnnnns feeeeens v .. 1.C FE .. 1,330,000 .1,286,874 .0 | .4.817 ..3.078 ...06/22/2020 .. .03/14/2049 ..
M87068-AT-5 ..... ISRAEL, STATE OF (GOVERNMENT) .... .. 1.FFE ..|.. ....2,235,000 |... .2,217,650 |.. e e (3,391) |0 0 3.800 |...... 3.270 ....06/18/2020 ...|....05/13/2060 ...|.
P3579E-CH-8 ..... DOMINICAN REPUBLIC OF (GOVERNMENT) . .. 3.BFE ..|.. ... 7,358,780 |... 7,341,937 |.. e [ (4178) |0 [0 4.875 |...... 4.784 ... 11/17/2021 ...|....09/23/2032 ... |.
Y7138A-AF-7 ..... PERTAMINA (PERSERO) PT L. 2BFE ..|.. ....1,635,750 |.............. 1,500,000 |.............. 1,470,833 |.... .1,612,961 |.. 0 (4039 )0 0 5.625 |...... 4.972 ...07/23/2019 ...|....05/20/2043 ...|.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign
jurisdiction securities 51,685,043 48,115,000 41,361,058 50,523,439 0 (130,538) 0 0 XXX XXX XXX 775,249 XXX XXX
02765U-CY-8 ..... AMERICAN MUN PWR OHIO INC REV ... .. 1.FFE ..|.. ... 1,819,986 |... 1,819,333 |.. 0| (K ) PPN | B R | ) AN 6.449 |...... 5.669 |FA ...... 41,417 ... 11/19/2025 ...|....02/15/2044 ...|.
047870-8P-6 ... ATLANTA GA WTR & WASTEWTR REV .... .. 1.DFE ..|.. 0| PR (75 PPN | B FUURRRRR |  FN 2,913 |...... 2.891 .2,428 ....10/16/2020 ...|....11/01/2043 ...|.
15504R-ET-2 ..... CENTRAL PUGET SOUND WASH REGL TRAN AUTH ... .. 1.BFE ..|.. e [ (20,607) |0 [0 5.491 |...... 3.790 . 19,173 . ....10/17/2016 ...|....11/01/2039 ...|.
54473E-NS-9 ... LOS ANGELES CNTY CALIF PUB WKS FING AUTH . .. 1.BFE ..|.. . e e (33,562) |0 [0 7.618 |...... 4.830 . 79,672 ... 191,212 |....01/21/2016 ...|....08/01/2040 ...|.
502098-G5-0 ..... METROPOL I TAN GOVT NASHVILLE & DAVIDSON C ... .. 1.CFE ..|.. ....4,156,460 |.............. 3,080,000 |[.............. 3,396,314 |.... e [ (43,275) |0 [0 6.568 |...... 4.214 101,147 .. 202,294 |....01/15/2015 ...|....07/01/2037 ...|. .
880557-7X-5 ..... TENNESSEE ST SCH BD AUTH .......cceeeeenns .. 1.B FE .. .3,245,477 ..2,950,311 |. .0 | (32,275) .4.848 .. 3.632 [MS L41,307 .. 140,592 |....06/16/2015 . .00/15/2027 .. .. 2,900,000
882667-AZ-1 ..... TEXAS PRIVATE ACTIVITY BD SURFACE TRANSN . .. 2.A FE .. 1,000,000 ..799,367 |. .1,000,000 .0 | .0 .3.922 .. 3.922 109 |.. . 39,220 |....12/11/2019 . .12/3172049 ..
977100-DR-4 ..... WISCONSIN ST GEN FD ANNUAL APPROPRIATION .. . 1.CFE ..|.. 773,662 |... 752,356 |.... ... 800,717 |.. .0 . 3394 |0 0 3.294 |...... 3.936 .4,667 ... 27,999 |....12/05/2016 ...]....05/01/2037 ...|.
0059999999. Subtotal - issuer credit obligations - municipal bonds -
special revenue 17,686, 366 14,635,000 15,249,178 16,520,640 0 (127,042) 0 0 XXX XXX XXX 290,008 730,919 XXX XXX 12,186,688
08866T-AA-O ..... |BIB 2017-1 A = ABS ..eeveveeeiiiiiiisiisiieieesensesnnnnnns fornnnnns e | 1.G FE ..|.. ... 433,021 |... ...433,021 |... 432,877 |.... ..433,021 |.. 4,122 ... 17,667 |....02/22/2017 ...]....04/07/2027 ...|. 437,437
0069999999. Subtotal - issuer credit obligations - project finance bonds
issued by operating entities (unaffiliated) 433,021 433,021 432,877 433,021 17,667 XXX XXX 437,437
0010EP-AG-7 ..... AEP TEXAS CENTRAL COMPANY . A 400,000 |... ...400,000 |... 308,974 |.... ... 400,000 |.. .... 15,240 |....04/30/2014 ...|....04/30/2026 ...|. 400,000
0010EP-B*-8 ..... AEP TEXAS INC. ... L2.A 1,200,000 1,200,000 |. ..1,034,267 |. .1,200,000 ....10/30/2014 . .10/30/2044 .. .. 1,200,000
0010EQ-A@-5 ..... AEP TEXAS NORTH COMPANY L2.A . 9,700,000 9,700,000 |. .10,705,742 |. .9,700,000 ....04/01/2008 . .04/01/2038 .. .. 9,700,000
00131L-AK-1 ..... ATA GROUP LTD .. 1.F FE .2,276,203 2,600,000 |. ..2,067,286 |. .2,279,687 ....10/16/2025 . .09/16/2040 .. .. 2,641,600
002308-AA-8 ..... AT&T REIGN (MULTI-PROPERTY) CONTROL PASS . ....2.B . 14,454,168 14,311,067 | .11,543,280 |. 14,432,948 ...05/13/2021 .. .05/15/2046 .. . 14,358,797
00287Y-DW-6 ..... ABBVIE INC ... 4,907,100 |... ..5,000,000 |..cceeeennnns 4,882,156 |.... ....11/19/2025 ...|....03/15/2054 ...|.
00388l-AH-4 ... ABU DHABI NATIONAL ENERGY COMPANY PJSC . ....3,287,500 |... 3,000,000 |....ceennnnnn 2,436,315 |.... ....03/04/2020 ...|....10/03/2049 ...|.
007741-BM-6 ..... AERCAP |RELAND CAPITAL DAC ....2,460,925 |... ..2,500,000 |..ceeeeennnns 2,501,742 |.... ....09/03/2024 ...|....09/10/2034 ...|.
00802¢-AA-4 ... AEROSTAR HOLDINGS LLC ..vvvvvvvvvvvvvunivnnniniiiiinnnnns I 11,267,374 |............. 11,267,374 |............. 11,677,200 ...03/22/2013 ...|....03/22/2035 ...
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00914A-AM-4 ..... AIR LEASE CORP ....ovvvvvviiiiiiniiie e eecnnniseeeeennins foeeeeeee v L 2BFE L[, 2,976,810 |...cevvnnnnnn. 3,000,000 f[ooervvrennnns 2,957,887 |...cccvvnnnnnn 2,997,122 |oeeeiiiiiiinne (VI PO 4,554 |, [V (VI I 1.875 |...... 2.031 ....056/17/2021 ...|....08/15/20%6 ...[........... 3,028,125
01185*-AA-3 ..... ALASKA VENTURES, LLC .... ..2.CPL ..|. 9,437,711 |... 9,437,711 |oeeeiies 9,368,222 |.... L9437, 711 [0 0 0 [0 4.670 |...... 4.670 ....12/18/2017 ...|....06/30/2033 ... |. . 16,505,918
020002-AY-7 ..... ALLSTATE CORP .. 2.AFE ..[. ....3,355,498 |... ..3,500,000 f[oerivinnnnns 3,305,402 |.... 03,356,354 |oeniiiiiinnnnnd0 o855 |0 [0 5.200 |...... 5.591 ....11/19/2025 ...|[....01/15/2042 ...|.
02379*-AA-7 ..... AMERICAN AIRLINES PASS THROUGH TRST SERI .. .. 1.EPL .. ....1,587,500 |... .. 1,537,500 |......cceven.. 1,527,463 |.ooennnneeinn 1,587,500 [.neeeeeiiiieennd0 o0 [0 o0 e 3.530 |...... 3.530 ...06/04/2019 ...|[....06/15/2026 ...|.
030288-B*-4 ..... AMERICAN TRANSMISSION SYSTEMS, INCORPORA .. 1.6 .. ....1,000,000 |... ..1,000,000 |... e 1,000,000 [0 0 0 0 4.320 |...... 4.320 ....09/27/2018 ...|[....10/01/2030 ...|.
03028P-C*-5 ..... AMERICAN TRANSMISSION SR NTS SER A . 1.6 .. ... 7,500,000 ... ..7,500,000 f..ceeeeennnnns 7,496,466 |..............7,484,726 |..cooveeiieeennn0 fooeeeeen 75,027 |0 el e 4.170 |...... 5.221 ....08/20/2010 ...|[....03/14/2026 ...|.
03028P-C@-3 ..... AMERICAN TRANSMISSION COMPANY LLC .. 1.6 .. ....4,530,99 ... ..5,000,000 f...oevvrnnnnns 4,998,623 |......ooeee.a 4,991,190 [0 e 43,281 [0 0 [ 4.270 |...... 5.179 ....03/14/2011 ...[....03/14/2026 ...|.
031162-CY-4 ..... AMGEN INC .... ... 9,686,000 ... ..9,686,000 [......ccvnnnns 5,790,253 |.... PPN | I UUTPRPRRRNL | ) IO 2.770 |...... 2.770 ...08/11/2020 ...|[....09/01/2053 ... |.
037411-AW-5 ..... APACHE CORP .. 17,531,673 .17,341,000 |. .14,906,089 |. . (6,99) .5.100 ..5.013 ....03/04/2020 .. .09/01/2040 ..
03770D-AK-9 ..... APOLLO DEBT SOLUTIONS BOC . 12,851,095 .12,736,000 |. 12,876,101 |. .(333) .5.875 ..5.624 ....12/23/2025 .. .08/30/2030 ..
039936-AA-7 ..... ARES FINANCE C0. IV LLC .4,400,235 ..3,153,815 |. .. 2,046 .3.650 ..3.774 ....01/13/2022 .. .02/01/2052 ..
04317@-AG-3 ..... ARTHUR J. GALLAGHER & CO. . ....5,520,3% |.............. 5,500,000 |.............. 5,502,752 |.... 2 (2,856) [0 eeeeiieeeel0 [ 4.730 |...... 4.685 ....09/25/2015 ... |[....02/27/2026 ...|.
04317@-AQ-1 ..... ARTHUR J. GALLAGHER & CO ...11,600,473 |............ 11,600,000 |.....covvvvennnn0 foorriiiiiiiiin0 Joveeiieninnnl0 [0 s 4.400 |...... 4.400 ...06/02/2016 ... |[....06/02/2026 ...|.

04365X-AA-6 ..... ASCOT GROUP LTD
04774¢-AA-0 ... ATLANTA FALCONS STADIUM CO LLC ...
04774¢-AB-8 ..... ATLANTA FALCONS STADIUM CO LLC ...

...... 4.250 |......4.250
...... 3.590 |...... 3.590
...... 3.590 |......3.590

....10/12/2021 ...|....12/15/2030 ...|. .. 6,127,500
....08/25/2016 ... |....09/01/2042 ...|. ..600,000
...11/01/2016 ...|....00/01/2042 ...|.

..... 5,582,160 |....
..396,684 |....

055262-A#-6 ..... N | B L | ) AU | B AU | N I 3.890 |...... 3.755 ....09/25/2015 ... |....12/11/2025 ... |.
055260-BF-1 ..... BAT CAPITAL CORP . . . 22,000,000 feeeeeeeiiiinnn0 Jeeiiiiiel0 o0 0 [ 4.540 |...... 4.540 ....08/08/2017 ...|....08/15/2047 ...|.
05565E-G#—6 ..... BMI US CAPITAL 1.F .. .15,800,000 |... 15,800,405 |oovvvivineennnn0 o (3,418) |0 0 | 4.030 |...... 4.007 ....09/25/2015 ... |....02/13/2026 ...|.
05577-AP-5 ..... MUFG AMERICAS LEASING CORPORATION .39,614 |. ...30,615 .3.930 ..3.929 ....02/23/2011 ... |....02/23/2026 ..
055776-A0-3 ..... MUFG AMERICAS LEASING CORPORATION .. . 18,642 |. 18,642 .3.930 ..3.929 ...02/23/2011 ... |....02/23/2026 ..
05577¢-AR-1 ..... MUFG AMERICAS LEASING CORPORATION .. 75,734 |. 75,734 .3.930 ..3.929 ....05/06/2011 . .06/03/2026 ..
05601*-AA-0 ..... BCBSNE |1 (OMAHA NE) CONTROL PASS THROUG 4,453,750 |. . 4,453,750 .3.630 ..3.630 ....11/15/2019 . .12/3172045 ..
05964H-AB-1 ..... BANCO SANTANDER SA ....... ...500,000 |. ..499,335 .4.250 .. 4.359 ....06/11/2020 . .04/11/2027 ..
059710-AD-5 ... BANCO SANTANDER CHILE ... 8,000,000 |... 28,168,230 [oooeiiiiiiiinn0 i (26,302) foveeeeiiiiinnnl0 fiiil0 s 3ATT ... 2.783 L A11772021 ... 10/26/2031 ).

....09/16/2021 ... |....09/23/2036 ...|.
....06/15/2025 ... |....09/13/2029 ...|.
...09/03/2024 ... |....00/10/2035 ... |.

10,000,000 |...
43,495,877 |...

059895-AV-4 ..... BANGKOK BANK PUBLIC CO LTD (HONG KONG BR .
06738E-CK-9 ..... BARCLAYS PLC

.. 10,000,000 |..
...43,176,324 |..

...... 3.466 |......3.465
...... 6.490 |......5.048

....44,067,776 |....
..... 2,545,573 |....

06738E-CV-5 ..... BARCLAYS PLC ... 2,500,000 |... 22,500,000 feeeeieeiiiiinn0 Joeiiiil0 [0 0 [ 5.33 |...... 5.335

09143#-AA-3 ..... BISHOP HILL ENERGY LLC .. ... 1,806,374 |.............. 1,806,374 [.............. 1,671,836 |......oetrnn 1,806,374 [ooveeeeeiind0 |0 0 0 s 3.280 |...... 3.281 ....01/30/2020 ... |....06/30/2037 ...|.

09522%-AA-8 ..... BLUE AND GOLD TENANT LLC .. ... 1,000,000 |... ... 812,718 |.... . 000 |eiiiiin0 o0 0 0 3.650 |...... 3.650 ....10/22/2019 ... |....03/31/2045 ...|. .
10240%-AA-7 ... BOWIE ACQUISITIONS LLC .... .2,884,719 .. 2,665,355 |. .2,884,719 .3.920 ..3.921 ... 11/22/2019 ... |....09/30/2038 .. .. 4,039,200

...10/13/2016 .
....00/11/2017 .
....12/11/2025 ...|....01/05/2034 ..
....12/18/2017 . .12/16/2030 ..
....07/10/2017 ...|....07/10/2032 ...|.
...10/16/2025 ... |....04/24/2035 ... |.

10567@-AA-0 ..... BRAVES STADIUM COMPANY, LLC .
11271L-AB-8 ..... BROOKF IELD FINANCE INC ..
11271L-AK-8 ..... BROOKF IELD FINANCE INC
11283#-AE-1 ... BROOKFIELD POWER NEW YORK FINANCE LP .
11283*-AA-3 ..... BROOKFIELD WHITE PINE HYDRO LLC

.3.770
.4.700

..3.770
.. 4.748
.6.350 ..4.981
.4.290 ..4.20
...... 4.398 |......4.308

.09/30/2041 ..
.09/20/2047 ..

683,963
.2,976,570
.4,677,463

. 609,081 |.
..2,609,519 |.
..4,677,312 |.

..683,949
.2,981,968
. 4,675,406

..900,000
.. 3,000,000

.3,700,000 |..

15,156,606 |...

113004-AA-3 ..... BROOKFIELD ASSET MANAGEMENT LTD .... 215,142,918 0 e (13,688) |0 0 5.79 |...... 5.068 E

118230-AP-6 ..... BUCKEYE PARTNERS LP 10,964,394 |... ...10,970,482 |..oceviiiieeinn0 el 6,088 |0 0 5.600 |...... 6.391 ....10/16/2025 ...|....10/15/2044 ...|. . 12,336,000
1248EP-CB-7 ... 0CO HOLDINGS LLC . ... 9,738,100 |... 29,778,257 ovveeeiiiiennn0 | 40,157 [0 0 e 5.375 |...... 6.104 ....04/24/2025 ... |....06/01/2029 ...|. .10,268,750
12542R-L#-5 ..... CHS INC. ........... ...1,000,000 |.............. 1,000,000 |.................894,498 [.............. 1,000,000 |.......cceeccueea0 |oerrrrinnnnnl0 il [0 s 3.580 |...... 3.580 ....07/23/2020 ...|....11/02/2032 ...|.

12542R-L0-7 ..... CHS INC. .. ... 1,000,000 |... eeeeeeeennn 1,000,000 [aeeiiiiiiinnnn0 fil0 o0 0 3.480 |...... 3.480 ....07/23/2020 ... |....11/02/2030 ...|.

12542R-W*-8 ..... CHS INC. .. .. . ... 1,000,000 |... 847,874 |..............1,000,000 f...eoveeeeeiinnn0 Joeeeiiiil0 0 [0 3.730 |...... 3.730 ....07/23/2020 ... |....11/02/2035 ...|. .
125896-BL-3 ..... OMS ENERGY CORP ....vvevviiiieiiiiiiieeees .. 2.B FE .. ....9,783,517 |............. 10,900,000 [.............. 9,566,956 |.............. 9,791,809 |...ccooiiiiinnnn0 8,202 |0 [0 4.700 |...... 5.629 ....10/16/2025 ... |....03/31/2043 ...|. . 11,156,150
12610#-AB-9 ..... CBRE U.S. CORE PARTNERS REIT OPERATING, .2.B. 7,000,000 ..6,441,461 |. .3.480 ..3.480 ...08/07/2019 . .10/30/2031 .. .. 7,121,800

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

126106-AA-3 ..... CED CALIFORNIA HOLDINGS 4 LLC .... ... 708,932 [ttt 708,932 | 644,382 |................. 708,932 |........ooooon 0 o0 o0 0 3.820 |...... 3.820 ...09/27/2019 ... |....12/31/2038 ... .............. 722,472
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126307-AZ-0 ..... CSC HOLDINGS LLC .evvveeiiiiiiiiieeeceiiieeecccniieee o e LSAFE Lo 4,000,000 [cvevunrennnns 4,000,000 [..oeevvrennnns 2,627,640 |.............. 4,000,000 |.eeeernnnninnnnns [V O N | FORUU | I S 6.500 |...... 6.498 [FA ...... |oeeeeenennn 108,333 [onnnnn 260,000 |....01/24/2019 ...[....02/01/2029 ...|........... 4,130,000
12656*-AL-6 ..... CSLB HOLDINGS INC. ... .10,500,000 |... ...10,159,973 |[.... 10,500,000 |...eeeeevennnna0 fooeeeiiiiiee 0 eeeieeel0 [0 2.970 |...... 2.970 (A0 ...... ...311,850 |....10/13/2016 ...|....10/13/2028 ...|[. . 10,500,000

12656*-Al-4 ... CSLB HOLDINGS INC. . . 400,000 fovveeeiiiiinnnn0 o0 o0 0 3.120 |...... 3.120 |AO ...... ... 12,480 |....10/13/2016 ...|....10/13/2031 ...|. 400,000
127226-AA-8 ... CGA CAPITAL CREDIT LEASE-BACKED PASS-THR ... 22,114,051 [0 0 [0 0 [ 3.664 |...... 3.664 | MON ..... e 77,492 |....12/17/2019 ... ... 12/31/2082 ... |.

12735#-AA-1 ... CGA CAPITAL CREDIT LEASE-BACKED PASS-THR ... 29,373,647 ovveeiiiin 0 0 0 0 3.967 |...... 3.967 ...371,852 |....02/10/2021 ...|....09/30/2041 ...|. .. 9,389,141
12737#-AB-7 ..... CSFV CORE 11, LLC weeeeeniiieieeeeiiiieeeeeiieeeeeees e e [ R PL L)1 10,000,000 |................ 10,000,000 |.............. 8,726,319 |.... ..10,000,000 |.oeeuiiiiiieeean0 feeniiiiiiiiiin0 |0 0 2.920 |...... 2.920 ...292,000 |....03/04/2021 ...|....04/01/2033 ...|. . 10,146,000
12743*-AA-5 ... CGA CAPITAL CREDIT LEASE-BACKED PASS-THR ........ccclevseenmnennnaforn 2B ot e 4,547,716 (oo 4,547,716 [, 3,730,027 |.... el ASATTH6 0 0 0 L0 3.5 |...... 3.120 .. 141,661 [....05/13/2021 ... |....04/10/2046 ... [. ...4,559,540
136385-AL-5 ..... CANADIAN NATURAL RESOURCES LTD ... ....15,028,528 |............. 14,979,688 |...........cceel0 oo (15,483) [0 0 [ 6.250 |...... 5.548 ....09/00/2025 ...|....03/15/2038 ...|. . 14,550,938
14268#-AA-2 ..... CARLSBAD ENERGY HOLDINGS LLC ... ..2,079,977 |. .4.120 ..4.120 ....09/29/2017 ...|....10/31/2038 .. .. 2,282,310
14313*-AB-9 ..... CARMAX AUTO SUPERSTORES, INC. . .. 7,684,556 |. .4.170 ..4.000 ....07/11/2017 . .04/27/2026 .. .. 7,700,000
14456#-AB-2 ..... CARRIX, INC. .eooeviiiiiieanns ..9,738,888 |. .5.060 ..5.059 ...07/19/2017 . .07/31/2029 .. .. 9,850,000

...... 2.960 |......2.960 ...03/08/2020 ... |....08/06/2032 ...|.

147528-H*-7 ... CASEY'S GENERAL STORES, INC. .. ... 1,000,000 |... 885,109 |.... .. 1,014,718
..1,000,000 |...

1,000,000 |..

151895-E@-4 ..... CENTERPOINT PROPERTIES TRUST . 914,864 |.... 21,000,000 fovveeeiiiiinnnn0 Jooiiiiinl0 o0 0 e 3.320 |...... 3.320 ....10/09/2019 ... |....11/06/2031 ...|. .. 1,016,600
161175-BN-3 ... CHARTER COMMUNICATIONS OPERATING LLC .... .. 18,775,880 |... ....18,326,547 |.... 18,814,223 |....ooooiieiinl0 | 38,342 0 [0 5.750 |...... 6.741 ....03/10/2025 ... |....04/01/2048 ...|. .21,830,075
166764-BZ-2 ..... CHEVRON CORP ....5,025,900 |.............. 5,000,000 [.............. 3,900,239 |..............5,020,054 [....ooeeiiinnnd0 oo (B, 1) L0 [0 s 2.978 |...... 2.943 ....05/07/2020 ...|....05/11/2040 ...|. .. 5,074,450
167885-A#-9 ..... CHICAGO PARKING METERS, LLC . ....5,302,047 |.............. 5,392,047 [.............. 5,381,909 |.....eeiennnnn 5,892,047 |0 o0 0 0 5.070 |...... 5.070 ....01/01/2019 ... |....12/30/2033 ...|. .. 5,460,391
167885-B*-2 ..... CHICAGO PARKING METERS, LLC ... 4,000,000 |.............. 4,000,000 [.............. 3,840,826 |..............4,000,000 |....coerrerennnn ferneiiiiiiiiiinn0 0 [0 5.420 |...... 5.420 ....01/16/2019 ... |....12/30/2038 ...|. .. 4,054,200
171265-A8-0 ..... CHUGACH ELECTRIC ASSOCIATION, ....9,813,334 [.............. 0,813,333 [.............. 9,661,004 |..............0,813,856 |......cccociinl0 Joenniiiieee it (B7) [0 0 [ 4.750 |...... 4.750 ...01/21/2011 ...|....03/15/2041 ...|. . 17,317,644
171265-B#-7 ..... CHUGACH ELECTRIC ASSOCIATION, INC. . .. 1,200,000 |.............. 1,200,000 [.............. 1,126,716 ...oeeeetrnn 1,200,000 [vveveeeiiinnnd0 Joveeiiiiiinn0 0 feeil0 s 3.430 |...... 3.430 ....03/17/2017 ... |....03/15/2037 ...|. .

171265-88-9 ..... CHUGACH ELECTRIC ASSOCIATION, INC .3,825,000 ..3,755,702 |. .4.780 .. 4.779 ...01/11/2012 . .03/15/2042 .. .. 4,500,000

...07/29/2023 ..

18469P-Da-6 ..... CLEARBRIDGE ENERGY MLP FUND . E
...12/16/2011 .

185508-A*-9 ..... CLECO PONER LLC .....
185508-A¢-7 ..... CLECO PONER LLC ..
186108-E€-1 ..... THE CLEVELAND ELECTRIC ILLUMINATING COMP .
192714-AE-3 ... COLBUN SA

.4.200
.5.120

..3.972
..5.120
.4.330 ..4.329
.3.230 ..3.230
...... 3.150 |......3.236

.04/30/2026 .. .
R .12/16/2041 .. .. 5,800,000
....05/08/2012 . .06/15/2027 .. .. 8,900,000
...06/30/2020 . .08/01/2040 .. .. 1,016,150
11772021 . |.L..01719/2032 L ). .. 8,126,000

..267,987 |.
..5,275,474 |.
..8,886,489 |.
..752,745 |.
..7,302,000 |....
...12,308,598 |....

..213,759
.5,800,000
.8,900,000
.1,000,000
. 7,962,535 ..

8,900,000
1,000,000
.. 7,940,000 |...

8,000,000 |...

20030N-CJ-8 ..... COMCAST CORP ... 12,271,302 |ouvveieeieil0 e 17,692 [0 [0 3.900 |...... 5.342 ....11/08/2025 ... |....03/01/2038 ...|. . 14,344,365
20030N-CN-9 ... COMCAST CORP ... 613,585 [0 S [0 0 4.950 |...... 4.955 ...10/02/2018 ... |....10/15/2058 ...|.

20030N-CY-5 ..... COMCAST CORP ... ....12,006,865 |.... 12,139,467 |....ooeeiieiiin0 | 25,338 [0 [0 3.250 |...... 5.388 ....11/08/2025 ... |....11/01/2039 ...|.

20030N-DS-7 ... COMCAST CORP ....eevveeeeiiirieenesiiiiieeesssiineieeeesns feesee e[ LG FE L )iiilll...5,867,526 ... 7,664,000 f.............. 4,512,321 [oiiiiinnnn 7,664,000 [oeeeeeeiinnnd0 o0 0 0 2.887 |...... 4.248 ....07/01/2009 ...|....11/01/2051 ...|.

200447-A%-1 ... COMISI?N FEDERAL DE ELECTRICIDAD ....ceeeevvieeeeees |oeeeiie e[ 2B o). 7,260,000 |................. 7,260,000 |.............. 6,874,042 |..............7,260,000 |...cceerrerenenn0 [0 0 [0 4.390 |...... 4.389 ...09/29/2016 ... |....09/29/2036 ...|.

20454P-AC-7 ..... COMPEER FINANCIAL FLCA ..2,238,450 |. .3.375 ..3.375 ...05/12/2021 ... |....06/01/2036 ..

....11/20/2018 .
....05/28/2018 .
....10/31/2018 . .08/04/2045 ..
....07/08/2025 . .04/05/2052 ..
...02/28/2022 ... |....07/17/2042 ...|.

20557#-AG-6 ..... COMPUTERSHARE, INC. ...
209111-FF-5 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK
21684A-AD-8 ..... COOPERATIEVE RABOBANK UA ..
21871X-AN-1 ... COREBRIDGE FINANCIAL INC ..
21987B-AR-9 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ...

..4,985,732 |.
..520,717 |.
..6,390,257 |.
..2,037,717 |.
..... 8,679,185 |....

.4.360
.4.625

..4.360
..4.3%4
.5.250 ..4.967
.4.400 ..6.004
...... 4.250 |......3.829

.11/20/2028 ..
.12/01/2054 ..

.5,000,000
..636,973
.6,986,633
. 1,973,474
10,981,428 |..

.. 5,109,000
..614,000
..6,927,188
.. 2,555,000
. 10,682,275

....4,582,651 |...

225401-BJ-6 ..... UBS GROUP AG CFE o iinnn...4,582,651 ... 4,500,000 [....oeeeeeens 4,620,217 |.... 24,581,920 [ooeeeiiiiinn 0 e (31 [0 0 7125 |...... 6.841 ....11/03/2025 ... |....01/01/3000 ...|. .. 4,500,000
23357*-AR-2 ..... DTE GAS COMPANY .. 1.F .. ... 7,000,000 |.............. 7,000,000 [.............. 6,062,882 |.... 27,000,000 foeeeeeeiiiinnn0 o0 feii 0 0 [ 2.070 |...... 2.070 ....09/21/2021 ... |....12/01/2031 ...|. .. 7,072,450
235851-AV-4 ... DANAHER CORP ..2,220 475 |..........l0. 2,244,000 ... 1,383,692 |.... 22,223,365 [ovveeiiiiinnnnn0 584 0 0 2.600 |...... 2.651 ....09/30/2020 ... |....10/01/2050 ...|. .. 2,213,172
23879A-AA-5 ... DAVINCIRE HOLDINGS LTD .. .. 30,862,001 |... ....32,217,647 |.............30,888,265 |.......ccoceennl0 e 26,174 [0 0 [ 5.950 |...... 6.115 ....04/24/2025 ... |....04/15/2035 ...|. . 32,179,688
23918K-AlI-8 ..... DAVITA INC ....5,054,025 |.............. 5,000,000 [.............. 5,214,450 |.............. 5,000,524 [.....ooooiiiiii0 oot (8,501) il [0 s 6.875 |...... 6.685 ....04/24/2025 ... |....09/01/2032 ...|.

246114-AA-0 ..... DELAWARE LIFE GLOBAL FUNDING .. 1.GFE . ...5,000,000 |..............5,000,000 [.............. 4,953,789 |..............5,000,000 [....ooeereeinnni0 Jooeeiiiiinn0 el [0 2.662 |...... 2.660 ...06/24/2021 ... |....06/29/2026 ...|.

24618¢-AT-7 ... DELAWARE NORTH COMPANIES, INCORPORATED .... 2.CYE ... 1,500,000 |... 1,479,522 1,500,000 foaniiieiiiiinn0 |0 0 |0 3.400 |...... 3.400 ....12/15/2016 ... |....12/15/2026 ...|.

24618#-AU-4 ..... DELAWARE NORTH COMPANIES, INCORPORATED . 2.CYE ... 300,000 ..213,312 |. .3.650 ..3.650 ...12/15/2016 . .12/15/2031 ..

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

24618¢-AV-2 ..... DELAWARE NORTH COMPANIES, INCORPORATED ............... L. 2.CYE ..|.. .. 2,300,000 |.............. 2,300,000 f.............. 2,263,096 |.... .2,300,000 fo.oeerieiinnnn0 o0 o0 0 4.040 )...... 4.040 ...12/20/2017 ... |....12/20/2027 ...|.
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24618#-AW-0 ..... DELAWARE NORTH COMPANIES, INCORPORATED ...........ovesforsereeennnnnies L 2.CYE Lot 1,400,000 |.............. 1,400,000 |.....ccevvnnns 1,296,982 [....ccvvnnnnnn 1,400,000 |eevvvenninnnnnns [V O N | FORUU | I SN 4.290 |...... 4.290 ....12/20/2017 ...|....12/20/2032 ...[........... 1,400,000
24618#-AY-6 ..... DELAWARE NORTH COMPANIES, INCORPORATED ... .. 2.C YE ..|. ... 4,000,000 ... 4,000,000 f[..oeeeeennnnnn 3,771,843 |.... 24,000,000 |.eeneeeeeennnann0 o0 0 [0 4.840 |...... 4.839 ...02/21/2019 ...|[....03/18/2034 ...|. .. 4,096,800
254687-EV-4 ..... WALT DISNEY CO .. 1.F FE ..|. ....1,125,637 |... ..1,200,000 f...oovvvennnnn 1,096,361 |.... 1,126,160 [oveeeniiiiinnnnnd0 i 528 |0 [0 4.750 |...... 5.21 ....10/16/2025 ...|[....09/15/2044 ...|. .. 1,228,500
254687-FY-7 ..... WALT DISNEY CO .. 1.F FE ..|.. . .13,000,000 |... ....10,945,251 |.... 12,989,830 [..oeeevevveeenni0 Joveeiee e 837 [0 0 [ 3.500 |...... 3.507 ...05/11/2020 ...|[....05/13/2040 ...|. . 13,227,500
25746U-DT-3 ... DOMINION ENERGY INC ... .. 2.CFE ..|. ... 6,107, ..5,840,000 f[....ccvvvnnnn 6,088,200 |..............6,105,229 |.covvivinnnnnnl0 i (2,243) |0 [0 s 6.875 |...... 5.544 ....12/17/2025 ... |....02/01/2055 ... |.
25763#-AH-3 ..... DONALDSON COMPANY, INC. ............ ... 1.6 ....[-............. 8,000,000 |..............8,000,000 [.............. 7,198,902 |..............8,000,000 |-.eevvruiereeenn0 foereiiiiiien0 o0 0 e 2.500 |...... 2.500 ...05/05/2021 ... |....08/05/2031 ...|.......... 10,000,000
268789-AB-0 ..... E ON INTERNATIONAL FINANCE BV .... .. 2.AFE .. ....30,144,796 |.... PN | N IR (X 1< 3 1) 1 RN | ) AU | B R 6.650 |...... 5.348 ....09/09/2025 ... |....04/30/2038 ...[.......... 27,598,108
27616#-AF-2 ..... EASTERLY GOVERNMENT PROPERTIES LP .. .. 2.B FE ..|.............. 3,000,000 |.............. 3,000,000 [.......c...... 2,573,892 |.... 23,000,000 |-.enneeeeeennnana0 o0 0 [0 3.980 |...... 3.980 ....07/02/2019 ...|[....09/12/2034 ...|. .. 3,059,700
28501%-AU-9 ..... ELECTRIC TRANSMISSION TEXAS, LLC .2.B .. .. 3,356,272 |. .3,800,000 4.710 ..4.710 ....06/13/2013 . .06/13/2043 .. .. 3,800,000
29250R-AT-3 . ENBRIDGE ENERGY PARTNERS LP ... 2.AFE .. .. 4,294,529 |. . 4,368,049 .5.500 ..5.343 ....09/06/2024 .. .09/15/2040 .. .. 4,418,250
20252B-AA-T7 . Enbridge Pipelines (Southern Lights) LLC . 1.GPL .. ..9,554,169 |. 10,449,679 .3.980 .. 3.980 ....08/18/2014 . .06/30/2040 .. . 24,600,000
29273R-AP-4 ... ENERGY TRANSFER LP ...eeeeeeieeeeeeeieeeeeeeneeeeeees oo e 2B FE Lo 4,494,704 |................. 4,300,000 [....ccevnnnnnn 4,375,707 |.... 4,485,506 |.......cccevnneni0 foeeiennnn (7,405) |eveeieeeeeennnl0 [0 6.050 |...... 5.628 ...09/06/2024 ... |[....06/01/2041 ...|. .. 4,430,075
20273R-BJ-7 ..... ENERGY TRANSFER LP .... ... 12,476,959 |.... 12,614,100 |ooeevveeevnnnnnn0 oo 1,782 [0 o0 s 6.125 |...... 6.136 ....03/10/2025 ... |[....12/15/2045 ...|. . 13,016,794
20273V-AU-4 ... ENERGY TRANSFER LP .... revenneennn. 8,800,000 [oiieeennnnns 9,660,761 |.... 19,647,095 |....oiiieeennnnn0 e (85,125) |0 [0 6.550 |...... 5.059 ....09/06/2024 ...|[....12/01/2033 ...|. .. 9,088,200
20273V-BF-6 ..... ENERGY TRANSFER LP 15,262,149 |... ....15,413,444 |.... 215,257,398 [0 5,244 [0 0 6.200 |...... 6.396 ....07/08/2025 ...|[....04/01/2055 ...[.......... 16,147,522
29287@-AD-3 ..... ENGINE LEASE FINANCE CORPORATION ... 10,000,000 |.............10,000,000 |.............. 9,858,704 |.... ..10,000,000 [...eeeeeveneeeni0 vl o0 0 [ 4.730 |...... 4.730 ....11/21/2018 ...|{....11/27/2030 ...|. .. 10,236,500
20287@-AE-1 ..... ENGINE LEASE FINANCE CORPORATION ... ... 5,000,000 |..............5,000,000 |.............. 4,934,267 |..............5,000,000 [........ceeeeens Jovvvnnnninninnnnl0 foeiiiniiinnnl0 Jciiinl0 e 4.730 |...... 4.730 ....01/01/2019 ...[....01/17/2031 ...|.
29359U-AB-5 ..... ENSTAR GROUP LTD ....5,047,193 [.............. 5,000,000 |.............. 5,044,225 |......ceeeeen 5,045,280 foiiieiiiiii 0 e (1,968) [0 0 [ 4.950 |...... 4.641 ...11/03/2025 ... |....06/01/2029 ...|.
293641I-AX-6 ..... ENTERGY LOUISIANA LLC ... ....2,982,060 |... ..2,816,045 |.............. 2,992,600 |..ceevennninnnnn0 [ 1,237 |0 o0 e 3.080 |...... 3.100 ....05/16/2016 ...|[....06/01/2031 ...|.
29364I-BC-1 ..... ENTERGY LOUISIANA LLC 496,465 ..401,447 |. ..496,917 .4.200 4241 ...03/06/2019 . .04/01/2050 ..

379,969

20366M-AB-4 ..... ENTERGY ARKANSAS LLC . ... 378,757 ..223,552 |. ..373,907 .2.650 ..2.666 ....09/10/2020 . .06/15/2051 .. .
30225V-B*-7 ..... EXTRA SPACE STORAGE LP .. .. 40,500,000 .40,500,000 |. .38,072,786 |. 40,500,000 .3.480 ..3.480 ....05/27/2020 ...|....08/25/2030 .. . 41,204,700
30288*-AE-0 ..... FLNG LIQUEFACTION 2, LLC 3,103,600 3,103,600 |. ..2,889,143 |. .3,103,600 .4.390 ..4.3%0 ....05/08/2019 . .12/31/2038 .. .. 3,171,724
30303-8J-4 ..... META PLATFORMS INC .... 1,687,212 ..1,381,689 |. . 1,687,531 .4.450 .. 4.459 ...08/04/2022 ... |....08/15/2052 .. .. 1,727,603
303031-8X-3 ..... META PLATFORMS INC .... ... 14,625,300 |.... 14,967,763 |.oovvveeeennnnn0 o265 |0 L0 |, 5.500 |...... 5.518 ....10/31/2025 ... |....11/15/2045 ... |. . 15,412,500
30306V-AG-8 ..... FLNG LIQUEFACTION 3, LLC .. 26,197,600 [oooeeeeeiiiinn 0 Jeiiiil0 [0 0 [ 4.360 |...... 4.361 ....12/31/2020 ... |....06/30/2039 ...|. .. 6,332,708
31431B-AC-3 ..... FEDNAT HOLDING CO ..946,800 [...eeeeriiiinnnd0 foeeeiiiii0 L0 0 7.750 |...... 7.49 ....02/25/2019 ... |....03/15/2029 ...|. .. 8,310,000
341076-AA-T7 ... FLORIDA PIPELINE HOLDINGS, LLC . . 11,365,746 |.oevvneieeeennl0 o0 0 0 2.920 |...... 2.920 ....06/30/2021 ...|....08/15/2038 ...|. . 11,531,686
344908-AD-6 ..... FOOTBALL CLUB TERM NOTES 2020-XI TRUST . ... 2,000,000 |..............2,000,000 |.............. 1,828,116 [..............2,000,000 |........ccccc000 |oererrinnnnnnnn0 il o0 s 3.330 |...... 3.378 ....07/17/2020 ...|....10/05/2032 ... |.

34950E-AA-7 ... FORTINET INC 2,722,612 ... 2,750,000 .............. 2,733,841 [....ii2,748,850 [o.eeeiiiiiiiiiin0 el 5,671 0 [0 1.000 |...... 1.209 ...08/12/2021 ...|....03/15/2026 ...|.

35086@-AE-1 ..... FOUR CORNERS OPERATING PARTNERSHIP, LP . 1,000,000 .3.150 ..3.149 ...03/10/2020 . .06/09/2029 ..

....03/10/2020 .
....09/29/2020 ..
....08/22/2017 . .12/15/2037 ..
....12/10/2019 . .12/3172044 ..
...10/30/2017 ...|....10/30/2027 ...|.

350868-AF-8 ..... FOUR CORNERS OPERATING PARTNERSHIP, LP .
358070-AB-6 ..... FRESNILLO PLC ........ccenn.
35877#-AA-0 ... FRISCO HQ OPERATIONS, LLC .
36256#-AA-9 ..... GSRP PORTFOLIO | LLC ....

1,000,000
.3,920,200
.2,440,777
.4,983,179

.1,000,000
. 3,928,052

.3.200
.4.250
.4.130
.3.770

..3.200
..4.370
.. 4.130
..3.770

.04/08/2030 ..
.10/02/2050 ..

..2,264,486 |.
.. 4,184,122 |.

372460-C#-0 ..... GENUINE PARTS COMPANY ... ... 5,700,000 |..............5,700,000 |.............. 5,608,331 |..............5,700,000 |...ccouvrrereeenn0 fereeiiiiiiiiiinn0 0 0 3.700 |...... 3.700

375916-Be-1 ..... GILDAN ACTIVEWEAR INC. . ...5,600,000 |.............. 5,600,000 [.............. 5,633,064 |..............5,600,000 [......ccoeeernnnn0 Jooreiiiiiinnnnn0 il o0 s 2.910 |...... 2.910 ....08/25/2016 ...|....08/25/2026 ...|.
37959E-30-0 ..... GLOBE LIFE INC ... 4,000,000 |.............. 4,000,000 [.............. 2,679,696 |..............4,000,000 |...ccoeerneeeeenn ferneiiiiiiiiiinn0 0 [0 4.250 |...... 4.250 ....06/09/2021 ...|....06/15/2061 ...|.
39121J-08-7 ..... GREAT RIVER ENERGY .... ... 3,866,667 |.............. 3,866,667 [.............. 3,363,342 |.... TP | UL | ) 3.590 |...... 3.590 ....08/30/2017 ...|....10/15/2045 ...|.
40049J-BA-4 ..... GRUPO TELEVISA SAB .... ... 7,281,600 |..............6,000,000 |.............. 4,005,000 |.... (39,529) |..vvveeeeeeeennd0 o0 s 5.000 |...... 3.639 . ....11/17/2021 ... |....05/13/2045 ...|.
404201-AD-9 ... HSBC BANK USA NA ....1,473,234 |.............. 1,000,000 [.............. 1,170,196 [oooeeeennnnn 1,352,416 [onneeieeiinnn0 | (20,868) [0 [0 s 7.000 |...... 3.591 .... 70,000 |....08/22/2019 ...|....01/15/2039 ...|.
41242%-BB-7 ..... HARDIOOD FUNDING, LLC ... 1.GFE . ... 1,900,000 |.............. 1,900,000 [.............. 1,891,926 |..............1,800,000 |o.oooeeiiiinnnni0 ool [0 0 e 3.420 |...... 3.419 .... 65,161 |....02/29/2016 ...|....06/07/2026 ...|.
41242%-B-3 ... HARDINOOD FUNDING, LLC 1.GFE . .. 4,000,000 |..............4,000,000 [.............. 3,785,810 |....cvveernnn 4,000,000 [ovveeiviiennnn0 il fonniil0 0 o 4.060 |...... 4.060 .. 161,949 [....10/04/2018 ...|....06/07/2033 ... [.
433246-AA-5 . HINES GLOBAL REAL ESTATE HOLDINGS LP . 1.GPL. 5,000,000 ..4,271,940 |. .2.730 ..2.730 141,500 |....06/23/2021 ...|....07/14/2031 ..

R R - R R R EEEEEEREEREEEREEEREEEEEREEREEEREEEEREEEEEEEREEEEEEEERE RS

450636-AC-9 ..... INDIANA TOLL ROAD CONCESSION CO LLC ..... .. 2.BFE ..|.. ....4,948,584 |..............5,000,000 |.............. 4,938,313 |.... 24,949,585 [0 e 972 0 0 5.183 )...... 5.319 . 119,497 ... .0 )....11/04/2025 ...|....07/15/2035 ...|.
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450636-B*-5 ..... ITR CONCESSION COMPANY LLC ...ovvvvvvviiniiiiiniinieees Joennnns s L 2BFE L[, 3,000,000 [cveuenrinennns 3,000,000 f[ooervvrennnns 2,955,648 |....oeunnnnnns 3,000,000 |.eeevrennniinnnns [V O N | FORRU | I SN 3.760 |...... 3759 A0 covees oo 22,873 | 112,800 |....10/18/2017 ...|....10/18/2027 ...|........... 3,000,000
450636-E€-0 ..... ITR CONCESSION COMPANY LLC .. .. 2.B FE .. .. 11,200,000 |... 11,200,000 f....eeeenennns 8,820,208 |.... 11,200,000 |.. o0 o0 0 0 [ 3.910 |...... 3.910 [MS ...... ... 437,920 |....02/16/2022 ...|....03/17/2042 ...|.
45662N-A-2 ..... INFINEON TECHNOLOGIES AG L2.A ... 8,900,000 |... ..8,900,000 f[...cevvvennnnn 8,889,268 |.... .8,900,000 |.. NV O | RN | AR | I SN 4.100 |...... 4.099 |AO ...... ... 364,900 |....04/05/2016 ...|....04/05/2026 ...|[.
45846A-AA-8 ..... INTERCHILE SA .. 11,465,000 |... 11,000,000 f....cceenennns 9,502,405 |.... 11,437,564 |.. JU VI PO U <70 1 AU | ) AP | B SN 4.500 |...... 4.263 ....11/17/2021 ...|....06/30/2056 ...|.
45853N-AA-0 ... INTERCONNECT ION ELECTRIC SA ESP .. ... 3,000,000 |... ..3,000,000 f..eevvennnnns 2,763,570 |.... NV O | RN | AR | B RN 3.825 |...... 3.825 ....11/18/2021 ...|....11/26/2033 ...|.
461127-E*-9 ..... INTERTEK FINANCE PLC ... 2,600,000 ... ..2,600,000 f...ceeeennnnns 2,595,057 |.... w0 ] PPN | B UUTPRPRRRNL | ) IO 4.050 |...... 4.049 ...10/03/2014 ...|....10/03/2026 ...|.
464330-AA-6 ..... CLOUD HQ 2019-1 A2 - ABS .. ....1,808,549 |... .. 1,805,853 [.....cceeennn 1,625,398 |.... 0| (4,003) [cevvveiiniinennnn0 el | 3.410 |...... 3.387 ....10730/2019 ...|[....07/15/2040 ...|.
46671*-AA-9 ..... JLL SECURITIES CREDIT LEASE-BACKED PASS ... ... 8,776,221 |... .. 8,558,234 [............et 7,247,226 |.... o0 e (13,346) [0 [0 [ 3.287 |...... 3.131 ....11/04/2020 ...|[....04/15/2043 ...|.
466720-AA-6 ..... JLL SECURITIES CREDIT LEASE-BACKED PASS- .5,040,336 4,893,530 |. .. 3,805,133 |. .0 | . (3,926) .3.641 .. 3.489 ....06/21/2021 .. .02/15/2053 ..
46675%-AA-5 ..... JLL SECURITIES CREDIT LEASE-BACKED PASS- . .2,580,669 2,657,211 |. ..2,214,549 |. 0 | .3.980 ..4.170 ....12/23/2019 .. .01/15/2050 ..
46676*-AA-4 ... JLL SECURITIES CREDIT LEASE-BACKED PASS- 25,192,012 .25,000,000 |. .23,118,185 |. .0 | .5.000 .. 4.946 ....06/25/2022 .. .02/15/2049 .. . 25,201,389
470320-AH-4 ..... JAMES CAMPBELL COMPANY LLC 700,000 |... 700,097 |.... ... 700,000 |.. o0 o0 0 0 [ 4.580 |...... 4.581 ...09/26/2014 ... |....09/30/2026 ...|. 700,000
470320-AJ-0 ..... JAMES CAMPBELL COMPANY LLC 700,000 |... e 701,175 .. ... 700,000 |.. NV O | RN | AR | I RN 4.630 |...... 4.631 ....09/26/2014 ... |[....09/30/2027 ...|. 700,000
470320-AN-3 ..... JAMES CAMPBELL COMPANY LLC 2,300,000 |... ..2,287,025 |.... .2,300,000 |.. o0 o0 0 0 [ 3.780 |...... 3.780 ....09/28/2016 ...|[....09/30/2026 ...|. .. 2,300,000
470320-AN-1 ..... JAMES CAMPBELL COMPANY LLC ... 2,700,000 |..............2,700,000 |.............. 2,668,718 |.... NV O | RN | AR | I RN 3.830 |...... 3.830 ....09/28/2016 ...|[....09/30/2027 ...|. .. 2,700,000
470320-A0-4 ..... JAMES CAMPBELL COMPANY LLC ... 2,100,000 |.............. 2,100,000 |.............. 2,061,053 |.... o0 o0 0 0 [ 3.880 |...... 3.880 ....09/28/2016 ...|[....09/30/2028 ...|.
470320-AS-0 ..... JAMES CAMPBELL COMPANY LLC .. ...1,100,000 |.............. 1,100,000 |.............. 1,075,112 |.... RNV O | RN | AR | I RN 3.720 |...... 3.774 ....07/21/2017 ...|....09/30/2028 ...|.
475795-AD-2 ... JELD-WEN INC ... 1,807,200 |.............. 2,000,000 |.............. 1,737,560 |.... ceet0 e 31,620 [0 0 [ 4.875 |...... 6.767 ...08/13/2021 ...|....12/15/2027 ...|.
48126P-AA-0 ..... NK KAZMUNAYGAZ AO .. ... 2,098,000 |..............2,000,000 |.............. 1,810,880 |.... cend0 e (7,460) [0 [0 [ 3.500 |...... 3.025 ....10/15/2020 ...|[....04/14/2033 ...|.
482480-AH-3 . KLA CORP .....ccvvnnnnn 1,241,046 .. 1,159,462 |. 0| .5.000 ..5.047 ....11/05/2021 . .03/15/2049 ..
48259*-AA-5 . KDP LICENSING PASS-THROUGH TRUST 4,788,708 ..3,751,027 |. .4,788,708 .0 | .3.120 ..3.120 ....11/09/2020 . .12/31/2035 ..
485134-8S-8 . EVERGY METRO INC ......... .. 497,348 . 400,816 |. ..497,646 0| .4.125 ..4.157 ....05/19/2022 .. .04/01/2049 ..
491674-BM-8 ..... KENTUCKY UTILITIES CO 2,028,460 ..1,386,033 |. . 2,024,966 .0 | .3.300 .. 3.225 ...05/27/2020 .. .06/01/2050 ..
501044-DX-6 ..... KROGER CO .....eevvvvnnnns 25,123,500 .23,999,529 |. 25,124,183 0| .5.650 ..5.618 ....10/29/2025 .. .09/15/2064 ..
50167*-AA-2 ..... LA CHARGERS HEADQUARTERS TRUST 2022 .. 14,943,351 ...11,604,745 |.... ... 14,044 268 |.. cend0 el 375 [0 0 [ 4.020 |...... 4.027 ....02/18/2022 ...|....06/15/2054 ...|.
50167*-AB-0 ..... LA CHARGERS HEADQUARTERS TRUST 2022 PASS .. ..746,765 |.. o0 o0 0 0 [ 5.080 |...... 5.050 ....08/17/2025 ...|[....06/15/2054 ...|.
50228*-AA-9 ..... LSU ENERGY CONCESSIONAIRE LLC L 7,752,913 ... .9,609,058 |.. NV O | RN | AR | B RN 3.730 |...... 3.730 ....06/30/2023 ... |[....05/30/2049 ...|.
50247@-AA-4 ..... LV STADIUM EVENTS COMPANY, LLC ...eevvveeeeeeemmnneeeeforeeniee e 2APL L feiiininnn 1,811,664 |.oceeeee . 1,811,664 [ 1,497,858 |.... .1,811,664 |.. o0 o0 0 0 [ 3.360 |...... 3.360 ....01/17/2020 ...|[....06/30/2045 ...|.
513075-BZ-3 ..... LAMAR MEDIA CORP .....evvvveneeiviniineeeeinnnneeeevnnnns fooneeeee e 30 FE L fennl 04,679,892 ...l 5,000,000 ... 4,719,400 |.... . 4,694,712 |.. cend0 e 14820 [0 [0 [ 3.625 |...... 5.013 ....09/23/2025 ... |....01/15/2031 ...|.
526780-AA-8 ..... LERADO INVESTMENTS LLC . ...12,240,070 |.... 13,388,566 |.. o0 o0 0 0 [ 3.860 |...... 3.861 ...03/09/2021 ... |....03/31/2036 ...|.
53154*-AM-5 . LIBERTY UTILITIES FINANCE GP 1 3,500,000 .3,500,000 .0 | .3.940 .. 3.939 ....03/24/2017 .. .04/30/2027 ..
53154*-AP-8 . LIBERTY UTILITIES FINANCE GP1 4,300,000 N .4,300,000 0| .4.890 ..4.890 ....03/24/2017 .. .04/30/2047 ..
53190F-AE-5 ..... [LIFE TIME INC ...covvvnninnnnens 10,189,892 .10,279,800 |. 10,183,514 .0 | .6.000 ..5.628 ....09/23/2025 .. .11/15/2031 ..
53359#-AF-9 . LINCOLN ELECTRIC HOLDINGS, INC. ..526,216 |. 0| .3.030 ..3.030 ....10/20/2016 . .10/20/2033 ..
53621@-AE-6 ..... LION INDUSTRIAL PROPERTIES LP . .0 | .3.990 ..3.989 ....03/31/2016 . .03/31/2026 ..
536210-AF-3 ..... LION INDUSTRIAL PROPERTIES LP .... . o0 o0 0 0 [ 3.990 |...... 3.989 ...05/16/2016 ...|[....05/16/2026 ...|.
536218-AG-1 ..... LION INDUSTRIAL PROPERTIES LP . ... 9,500,000 |... NV O | RN | AR | I RN 4.140 |...... 4.139 ....09/01/2016 ...|[....09/01/2026 ...|.
536797-AE-3 ..... LITHIA MOTORS INC .. 1,000,000 |.............. 1,000,000 |.............. 1,001,050 |.... o0 o0 0 0 [ 4.625 |...... 4.624 ....12/02/2019 ...|[....12/15/2027 ...|.
530439-BE-8 ..... LLOYDS BANKING GROUP PLC ...30,161,517 [.... o0 e (30,517) [0 0 [ 6.068 |...... 5.43%2 ....09/09/2025 ...|....06/13/2036 ...|.
53044Y-BB-8 ..... LLOYDS BANKING GROUP PLC .. o0 e (1,901 [0 0 [ 6.750 |...... 5.984 ...12/17/2025 ... |....01/01/3000 ...|.
548661-EN-3 ..... LOWE'S COMPANIES INC ..212,872 |.. cend0 o2 0 0 5.800 |...... 5.679 ....10/29/2025 ... |....09/15/2062 ... |.
56081*-AJ-3 ..... MAJOR LEAGUE BASEBALL FACILITY FUND, LLC .... .7,000,000 |.. o0 o0 0 0 [ 3.390 |...... 3.390 ...05/04/2021 ... |....12/10/2046 ...|.
57169%-AX-5 ..... MARS,  INCORPORATED ... NV R | RN | AR | I RN 3.420 |...... 2.720 ....09/27/2016 ...|[....09/27/2026 ...|.
57169*-AZ-0 ..... MARS,  INCORPORATED . 0| .3.670 ..2.970 ....09/27/2016 . .09/27/2031 ..
57169*-BB-2 ..... MARS, INCORPORATED ... . 500,000 |. 0 0 0 0 4.270 |...... 3.570 ...09/27/2016 ... |[....09/27/2041 ...|.
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57169%-BC-0 ..... [MARS, INCORPORATED ......ceeevivvveniiiiinnnnininninninnns foreeeeee e T S 500,000 |evveniiiinnnnns 500,000 [oeeeuniiriinnnnns 416,826 [......cvvunnnnns 500,000 ST AN 4,896 ...09/27/2016 ... |....00/27/2046 ... |...ouuvnnnnnnn 500,000
57541@-AB-0 ..... MASPARC AND MOBILITY LLC .. ..2.BPL ..|. .. 12,000,000 |... .12,000,000 |... 11,122,786 ... 12,000,000 |.. NS ...... 137,713 . ...03/13/2019 ... |[....03/31/2035 ... |. . 12,272,400
57541@-AC-8 ..... MASPARC AND MOBILITY LLC .. ..2.BPL ..|. ... 2,000,000 |... ..2,000,000 f[...eevvennnnns 1,775,429 |.... .2,000,000 |.. M ... . 24,115 .... 95,400 |....03/13/2019 ...|....03/31/2039 ...|[.
57736%-AM-3 ..... MAUI ELECTRIC COMPANY, LTD. . .. 3.B FE ..|. .. 2,800,000 |... ..2,800,000 f..ceveeennnnns 2,735,119 [.... .2,800,000 |.. A0 ... . 33,880 .. 135,520 |....10/03/2013 ...|[....10/01/2027 ...|.
58933Y-BT-1 ..... .. 1.EFE ..|...............5,090,650 |.............. 5,000,000 [.............. 5,079,393 |.... .5,090,698 |.. ....11/19/2025 ...|....09/15/2055 ...|.
58933Y-CB-9 ..... .. 1.D FE ..|. . . ....34,019,321 [.... 34,297,460 |.. ....12/02/2025 ...|[....12/04/2055 ...|.
59156R-AN-0 ..... . L 1,779,501 ...l 1,825,000 e 1,419,043 |.... 1,621,677 |.. ...08/22/2019 ...|....06/15/2035 ... |.
592688-D@-1 ..... METTLER-TOLEDO INTERNATIONAL INC. ....... .2.B .. ... 3,000,000 |.............. 3,000,000 |.............. 2,570,725 |.... .3,000,000 |.. ...04/16/2021 ...|....07/22/2033 ...|.
59447#-AD-5 . MICHIGAN ELECTRIC TRANSMISSION COMPANY, 1E .. .4,250,000 .. 4,394,539 |. . 4,250,000 ...04/14/2010 . .05/06/2040 ..
594918-BS-2 . 1.AFE . .7,829, 105 ..6,416,049 |. .7,563,116 ...08/22/2019 .. .08/08/2036 ..
595620-AU-9 . MIDAMERICAN ENERGY CO ... ...500,000 |. ..497,375 ... 64 ...01/07/2019 . .07/15/2049 .. ..510,625
59705*-AA-2 ..... AT&T CTL PASS-THROUGH TRUST (MIDDLETONN, . . . 10,894,690 |... 10,991,261 |.. . (4,704) |... ...05/17/2019 ...|[....08/15/2051 ...|. . 10,931,913
610202-BP-7 ..... MONONGAHELA POVER CO . ... 1,189,680 |... 1,000,000 |... 1,154,837 |.. . (5,704) |... ...04/12/2019 ... |....12/15/2043 ...|.
62883%-AE-2 ..... [NATF AMERICA LLC «eeeeeieeiieiie e eeeceeeeeeeeee foreeeeen e B % e 8,224,657 |... 8,224,657 |... .6,329,084 |.. ...06/17/2021 ...|....06/15/2028 ...|.
62927@-AE-8 ..... NHL U.S. FUNDING LP ... ... 5,211,000 |... 5,211,000 |... . ...07/12/2018 ...|....07/12/2030 ...|.
629288-AC-1 ..... NHL CANADA FUNDING LP ... 1,989,000 |... .. 1,989,000 |... MJSD .... 83,936 |....07/12/2018 ...|....07/12/2030 ...|.
632525-Al-1 ..... NATIONAL AUSTRALIA BANK LTD ....2,880,419 |... .. 3,000,000 |... W ... 79,440 |....02/05/2021 ...|....01/14/2041 ...|.
646025-C*-5 ..... NEW JERSEY RESOURCES CORPORATION . ... 4,300,000 ... ..4,300,000 f...ceeeennnnns 4,266,913 |.... .. 152,220 |....08/18/2016 ...|....08/18/2026 ...|.
65339K-AV-2 NEXTERA ENERGY CAPITAL HOLDINGS INC ....6,231,285 |... ..6,350,000 f[.oeiivennnnn 6,230,938 |.... ... 12/17/2025 ... |....12/01/2077 ...|.
65339K-CB-4 . NEXTERA ENERGY CAPITAL HOLDINGS INC .. 6,182,190 6,300,000 |. ..6,181,875 |. ....12/17/2025 .. .03/15/2082 ..
65339K-DE-7 . NEXTERA ENERGY CAPITAL HOLDINGS INC .9,885,225 9,500,000 |. ..9,832,500 |. ....10/08/2025 . .08/15/2055 ..
65364U-AP-1 NIAGARA MOHAWK POWER CORP . 1,500,000 1,500,000 |. ...06/23/2020 .. .06/27/2050 ..
655844-BI-9 . NORFOLK SOUTHERN CORP ... .1,489,570 1,745,000 |. ....10/16/2025 . .10/01/2042 ..
665228-C#-7 ..... [NORTHERN ILLINOIS GAS COMPANY . ... 500,000 ...500,000 |. . 500,000 ...06/23/2016 . .06/20/2031 ..
665228-C-9 ..... NORTHERN ILLINOIS GAS COMPANY .... ....8,234,400 |... 8,700,000 |... .8,669,043 |.. ...05/28/2018 ...|....06/20/2026 ...|.
668074-D*-5 ..... NORTHWESTERN CORPORATION .. ... 4,100,000 |... 4,100,000 |... .4,100,000 |.. ...12/19/2013 ... |....12/19/2028 ...|.
670346-AQ-8 ..... ... 6,515,810 |... ..5,000,000 |... .6,302,774 |.. ...07/16/2020 ...|....05/01/2048 ...|.
67090S-AA-6 ..... NUVEEN CHURCHILL DIRECT LENDING CORP . .. 20,690,350 |... .20,000,000 |... ....20,509,399 |.... ....10/27/2025 ...|....03/15/2030 ...|.
674003-A#-5 ..... OAKTREE CAPITAL MANAGEMENT, L.P. ...... ... 2,000,000 |... ..2,000,000 f[..oevvennnnns 1,969,527 |.... ...09/03/2014 ... |....09/03/2029 ...|.
674003-A¢-7 ..... OAKTREE CAPITAL MANAGEMENT, L.P. ... ... 1,700,000 |... ..1,700,000 f..ceeeeennnnns 1,693,685 |.... ...09/03/2014 ... |....09/03/2026 ...|.
674003-B#-4 ..... OAKTREE CAPITAL MANAGEMENT, L.P. 1.G FE . .. 27,000,000 .27,000,000 |. 25,722,973 |. ...05/01/2020 . .07/22/2030 ..
674003-B@-6 ..... OAKTREE CAPITAL MANAGEMENT, L.P. 1.G FE . 0l ...0 ....12/18/2017 . .12/18/2032 .. ....0
674599-DJ-1 ..... OCCIDENTAL PETROLEUM CORP . 2.CFE ..2,029,706 |. . 2,251,502 ...08/28/2019 . .03/15/2040 .. .. 2,062,000
675553-A@-0 ..... OCHSNER CLINIC FOUNDATION . 1.C FE . ..2,391,129 |. .3,000,000 ...06/10/2020 . .05/15/2045 ..
67773#-AE-0 ..... OHIO VALLEY ELECTRIC CORPORATION ...06/15/2007 . .02/15/2026 ..
677734-AF-7 ..... OHIO VALLEY ELECTRIC CORPORATION ... ...09/14/2007 ...|[....02/15/2026 ...|.
67773#-AG-5 ..... OHIO VALLEY ELECTRIC CORPORATION ... ... (3,968)]....12/14/2007 ...|....02/15/2026 ...|.
686514-AN-0 ..... ... 55,632 |....09/30/2020 ...|....10/01/2042 ...|.
69369E-AD-1 ..... PERTAMINA (PERSER0) PT ... 377,100 |....03/10/2021 ...|....05/03/2042 ...|.
694308-J6-3 ..... PACIFIC GAS AND ELECTRIC CO ... .. .... 50,000 |....06/17/2020 ...|....02/01/2031 ...|.
694308-JH-1 ..... PACIFIC GAS AND ELECTRIC CO .... . . ..9%,126 |.. FA ...... .... 33,000 |....06/16/2020 ...|....08/01/2040 ...|[.
694308-JJ-7 ..... PACIFIC GAS AND ELECTRIC CO ... 2.A FE ... 1,987,380 |... 1,988,946 |.. FA ...... .. 70,000 |....06/16/2020 ...|....08/01/2050 ...[.
694476-AE-2 ..... 1.G FE . ... 1,488,480 |... ...09/10/2020 ... |....09/15/2050 ... |.
709599-BE-3 ..... PENSKE TRUCK LEASING CO LP .. 2.B FE .3,993,220 ..4,000,877 |. ...11/29/2021 .. .01/29/2026 ..
711123-C#-4 ..... THE PEOPLES GAS LIGHT AND COKE COMPANY ... 1.EFE . ... 100,000 |... L 14,474 ... . 100,000 |. ...11/01/2016 ...[....12/15/2046 ...|.
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711123-D*-7 ..... THE PEOPLES GAS LIGHT AND COKE COMPANY ............eefoeeeeeeennnnnins P = 400,000 |ovvvenniiiinnnnns 400,000 [oeeeuniiriinnnnns 297,898 [.eviiiiinnnnns 400,000 [.ooeevvvnnnnnnnns [V O N | FORUU | I SN 3.650 |...... 3.363 | D e [ 132,049 [oiiiinnnnnn 14,600 |....12/15/2016 ...[....12/15/2046 ...|.......cceenn 407,300
71568P-AB-5 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT ... .. 2.B FE ..|. .. 16,978,152 |... .14,850,000 |... ....13,887,126 |.... 16,684,4% |.. o0 e (73,79) [0 0 [ 5.250 |...... 4.216 (A0 ...... L 11/1772021 ... 1072472042 .. . . 15,239,813
717081-FG-3 ..... PFIZER INC .. 1.F FE ..|. 003,724,357 |... ..3,733,000 [oeiiiiinnnnns 3,712,404 |.... .3,724,359 |.. cend0 o2 0 0 5.600 |...... 5.616 [MN ...... ....11/19/2025 ...|[....11/15/2055 ...|.
718172-BL-2 ..... PHILIP MORRIS INTERNATIONAL INC .. .. 1.G FE ..|.. ....1,183,152 ... ..1,000,000 |... ceet0 e (5,852) [0 [0 [ 4.250 |...... 3.167 [N ...... ....06/11/2020 ...[....11/10/2044 ...|.
723520-AA-9 ..... P10 PICO HOLDCO ISSUER, LLC ..2.BPL ..|. ....2,328,855 |... .. 2,328,855 |... ..2,178,392 |.... cend0 o200 [0 0 [ 4.920 |...... 4.865 FA ...... ....05/01/2017 ...[....08/31/2041 ...|.
73020%-AK-9 ..... PNG COMPANIES LLC .. 1.G FE ..|.. ... 2,800,000 |... ..2,800,000 f..ceeeeennnnns 2,750,722 |.... o0 o0 0 0 [ 3.380 |...... 3.380 (D ....... ... 12/18/2017 ...|....12/18/2027 ...|.
T4049M-AC-3 ..... PREMIA HOLDINGS LTD. .... .. 2.B FE ..|. ... 8,415,000 |... ..8,500,000 f[....ecvvvnnnnn 8,500,000 |.... vl e 8,078 [0 [0 [ 6.500 |...... 6.637 ...12/31/2020 ... |....12/23/2030 ...|. .
74251V-AA-0 ..... PRINCIPAL FINANCIAL GROUP INC . .. 1.G FE .. .. 14,818,69% |... .13,470,000 |... ...14,758,981 |.... J VI PO (1<) RN | I AP | B S 6.050 |...... 4.861 ....10/27/2025 ...|....10/15/2036 ...|. . 13,877,468
74264*-AG-1 ..... PRISA LHC, LLC ... 1,000,000 1,000,000 |. ..910,032 |. .0 | .2.720 ..2.720 ....07/15/2020 . .10/15/2030 .. .. 1,013,600
74264*-AH-9 . PRISA LHC, LLC ... 5,000,000 5,000,000 |. ..4,337,312 |. 0 | .2.820 ..2.820 ....07/15/2020 . .10/15/2032 .. 5,035,250
T4340%-AN-4 . PROLOGIS TARGETED US LOGISTICS FUND LP, 1,000,000 1,000,000 |. ..908,874 |. .0 | .3.140 ..3.140 ....01/06/2020 . .01/06/2032 .. .. 1,015,700
74340%-AP-9 ..... PROLOGIS TARGETED US LOGISTICS FUND LP, ... ... 1,000,000 |... 853,981 |.... o0 o0 0 0 [ 3.240 |...... 3.240 ...01/06/2020 ...|[....01/06/2035 ...|. .. 1,016,290
74355%-AA-4 ..... PROJECT SERVICE LLC 10,395,565 |............. 10,395,565 |.............. 8,855,050 |.... . . NV O | RN | AR | I RN 3.160 |...... 2.966 ...04/23/2021 ... |....05/27/2043 ...|.......... 17,622,563
744320-BJ-0 ..... PRUDENTIAL FINANCIAL INC .. 12,047,201 |... ...12,084,000 |.... ...12,055,098 |.. et et 7,896 [0 0 [ 5.125 |...... 6.261 [FA ...... ....12/11/2025 ...|....03/01/2052 ...|.......... 12,580,750
T44320-CF-0 ..... PRUDENTIAL FINANCIAL INC .. ..993,999 |.. NV R I RN | AR | I RN 3.700 |...... 3.737 MS ...... ....09/10/2019 ...|[....03/13/2051 ...|. .. 1,018,500
74837H-D*-4 ..... QUESTAR GAS COMPANY .5,000,000 |.. o0 o0 0 0 [ 2.210 |...... 2.210 [FA ...... ....06/11/2021 ...[....08/16/2031 ...|. .. 6,105,000
74837H-D@-2 ..... QUESTAR GAS COMPANY ... .5,000,000 |.. RNV O | RN | AR | I RN 3.150 |...... 3.150 [FA ...... ....06/11/2021 ...[....08/16/2051 ...|. .. 5,078,750
74843P-AA-8 ..... QUIKRETE HOLDINGS INC . . ....10,451,200 |.... 10,018,889 |.. o0 e 139 0 [0 [ 6.375 |...... 6.337 ...04/24/2025 ... |....03/01/2032 ...|. .10,318,750
749983-AE-2 ..... RWE FINANCE US LLC .... ....6,328,732 [..............6,300,000 |.............. 6,192,150 |.... s cend0 e 140 [0 0 [ 5.875 |...... 5.842 ....10/27/2025 ... |....09/18/2055 ... |.
756109-BA-1 ..... REALTY INCOVE CORP ... 1,966,085 ..1,667,324 |. 1,979,057 0| .1.800 ..1.957 ....01/12/2021 . .03/15/2033 .. .. 2,018,000
75735K-AA-7 ..... REDE D'OR FINANCE SARL .. .4,950,000 N ..5,012,808 |. .4,986,188 .0 | .4.950 ..5.004 ...06/21/2019 . .01/17/2028 .. .. 5,123,750
759351-AS-8 ..... REINSURANCE GROUP OF AMERICA INC 14,963,238 .14,300,000 |. 14,923,034 |. 14,955,210 0| .5.750 ..5.077 ....11/13/2025 .. .09/15/2034 ... |oeeeieeeeeees 0
75974@-AA-0 ..... RENEWABLE POWER GENERATION, LLC . 5,065,701 5,065,701 |. ..4,888,575 |. .5,065,701 .0 | 4.110 ..4.110 ...03/31/2016 . .03/31/2035 .. .. 9,619,812
76220#-AA-8 ..... LIFESPAN OBLIGATED GROUP .. 7,000,000 7,000,000 |. ..6,347,519 |. .7,000,000 0| .2.99 ..2.990 ....05/14/2021 .. .05/27/2031 .. .. 7,104,650
773903-AJ-8 ..... ROCKIELL AUTOMATION INC ... 748,853 |... 627,997 |.... ..749,020 |.. NV O N RN | ) AR | I RN 4.200 |...... 4.209 ....02/27/2019 ...|[....03/01/2049 ...|.
780082-AV-5 ..... ROYAL BANK OF CANADA .. 12,477,189 |... .... 12,442,360 |.... 12,473,947 |.. o0 e (3,282) [0 [0 [ 6.750 |...... 5.79% ....12/17/2025 ...|....08/24/2085 ...|.
78349A-AA-1 ..... RWJ BARNABAS HEALTH INC ... ...1,700,000 |.............. 1,700,000 |.............. 1,691,292 |.... .1,700,000 |.. NV O | RN | AR | B RN 2.954 |...... 2.954 ....10/19/2016 ...|[....07/01/2026 ...|.
78412D-B@-7 ..... SENMCO ENERGY, INC. . ... 1,360,000 ... .1,360,000 |.. o0 o0 0 0 [ 2.450 |...... 2.450 ....02/28/2020 ...|[....04/21/2030 ...|.
78433L-AC-0 ..... [EIX A3 coeeeiiiiiiiiiiiniiiineccveeecvvineeeceens [ e TAFE 1,199,940 |... vt e (D o0 0 o 2.510 |...... 2.510 [MN ...... ....02/17/2021 ...|....11/15/2045 ...|.
78448T-AH-5 ..... [SMBC AVIATION CAPITAL FINANCE DAC eevvvvevveeennnnaeeforrvvien veveenndn 2AFE L] 6,269,558 |... . e 6,259,248 |.... o0 e (11,983) [0 0 [ 5.450 |...... 4.237 ...10/27/2025 ...|....05/03/2028 ...|.
79587J-28-8 ..... .5,082,650 5,000,000 |. ..5,078,359 |. .0 | .5.050 .. 4.247 ....11/03/2025 .. .01/10/2028 .. .. 5,126,250
816851-BT-5 ..... SEMPRA ..... .. 30,348,280 .30,000,000 |. .30,562,500 |. 30,346,901 0| .6.400 ..6.222 ....12/11/2025 .. .10/01/2054 .. ....0
81685V-AA-1 ..... [SEMPRA INFRASTRUCTURE PARTNERS LP .4,953,492 5,000,000 |. .. 4,434,349 |. . 4,964,890 .0 | .3.250 ..3.380 ....10/12/2023 .. .01/15/2032 .. .. 5,081,250
822582-CH-3 ..... [SHELL INTERNATIONAL FINANCE BV ... .1,074,340 1,000,000 |. . 687,000 |. .1,065,197 0| .3.250 ..2.875 ....09/10/2020 . .04/06/2050 .. .. 1,016,250
822905-AC-9 . SHELL FINANCE US INC ... .2,980,470 3,000,000 |. ..2,886,153 |. .0 | 4125 .. 4.179 ....12/21/2018 . .05/11/2035 ..
82894*-BB-2 ..... J.R. SIMPLOT COMPANY .....ceeeeveieeeeemiieeeeeeeneees foeeeeeee e 2.C YE L feeeeeeett... 6,000,000 |..............6,000,000 [.............. 5,761,774 |.... o0 o0 0 [0 [ 4.880 |...... 4.880 ....02/01/2019 ...|[....05/01/2034 ...|. .
83002Y-AA-7 ..... SIX FLAGS ENTERTAINMENT CORP ....10,105,500 |.... vl e (5,288) [0 [0 [ 6.625 |...... 6.501 ....04/24/2025 ... |....05/01/2032 ...|. . 10,331,250
84055*-AC-2 ..... SOUTH TEXAS ELECTRIC COOPERATIVE, INC. ...oveeeeenne fooeeveeevvnneeid)ees TF Lo feeiiiiiinntt 124,440,000 |.............. 4,440,000 |.............. 3,916,458 |.... . 4,440,067 |.. o0 e ) o0 0 [ 3.300 |...... 3.300 ....05/15/2013 ...|[....11/15/2043 ...|. .. 7,400,000
842400-FL-2 ..... SOUTHERN CALIFORNIA EDISON CO ...oovvvvvenneeeeevinnnne fooeeeeee e A FE Lol 4,735,332 .0 4,300,000 [nnnnneeeen 4,430,127 |.... 4,707,595 |.. cend0 e (21,275) [0 0 [ 6.050 |...... 5.057 ....09/06/2024 ...|....03/15/2039 ...|. .. 4,430,075
84265V-AG-0 ..... SOUTHERN COPPER CORP ......eeeeeeeeeeeeeennneeeeemnnnns fooeeeeeeveeneend o A FE L foiiiiinntl 04,962,750 |................. 3,900,000 [....ccevnennnn 3,735,810 |.... 4,778,240 |.. JUO VI PO <7 - 11 ) I AU | I FORRPRRR | B SN 5.250 |...... 3.473 ....09/29/2020 ... |[....11/08/2042 ...|. .. 4,002,375
843830-A#-7 ..... SOUTHERN STAR CENTRAL CORP. .........evvvrvvvvvnnnnrnnns foreeeenevennnnnd) 2.C FE L f.oeoeteeetlt. 3,000,000 |.............. 3,000,000 [.........eeen. 2,900,816 |.... o0 o0 0 0 [ 4.390 |...... 4.390 . ....05/13/2020 ... |....07/14/2030 ...|.
843830-A0-9 ..... SOUTHERN STAR CENTRAL CORP. ......cevveereeermmmnnnneens fooenreeevnnnnnnd].. 2.C FE L f... . ett... 5,000,000 |.............. 5,000,000 [......cceeennn 4,955,734 |.... o0 o0 0 0 [ 4.240 |...... 3.790 ...212,000 |....05/13/2020 ...|....07/14/2027 ...|. .
843830-A€-2 ..... SOUTHERN STAR CENTRAL GAS PIPELINE, INC. . ... 14,851,725 |... NV R | RN | AR | I RN 3.790 |...... 3.789 ... 587,450 |....056/13/2020 ...|....07/14/2030 ...[. . 15,793,725
84857L-A#-8 ..... SPIRE INC. ... ..1,041,416 |. .1,050,000 0| .3.930 ..3.929 . 41,265 |....03/15/2017 . .03/15/2027 .. .. 1,050,000
84857L-A@-0 ..... SPIRE INC. .eeviiiivviniiiiiiiiiininiiiiiinesecesnineeeeesfonneeene eeeeennn e 2.8 Lonn [l 4,000,000 ...l 4,000,000 .. 3,958,695 |.... .4,000,000 |. 0 0 0 0 3.130 |...... 3.130 .. 125,200 |....09/09/2016 ...|[....09/01/2026 ...|. .. 4,000,000
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85234#-AB-1 ..... STADIUM FUNDING TRUST .vvenvviiiviinieeciniiieeecennns foeeeeeee e LL2.0PL e 6,020,695 |...ccvvnnnnnns 6,019,053 |....cevunnnnns 5,839,005 [......cevvnnns 6,020,252 [oeeiiiiiinnnnns [V R 1) RN | FORRUU | I RN 5.000 |...... 4.997 |A0 coeees [t 75,238 [oeeiiiinnnnn 300,953 |....07/02/2021 ...[....04/01/2039 ... [........... 6,169,529
857477-BP-7 ..... STATE STREET CORP .. 1.F FE ..|.. ....6,979,420 |..............7,000,000 |.............. 6,304,459 |.... .6,988,795 |.. o0 2,024 |0 0 [ 2.200 |...... 2.233 . .. 154,000 |....02/26/2021 ...|[....03/03/2031 ...|. .. 7,077,000
86157#-AA-4 ..... STOLTHAVEN NEW ORLEANS LLC, . . ... 4,100,000 |.............. 4,100,000 |.............. 4,173,303 |.... .4,100,000 |.. NV O | RN | AR | I RN 5.150 |...... 5.150 . 96,191 ....07/01/2019 ...[....07/17/2029 ...|. .. 5,128,750
86275#-AA-1 ... STRATEGIC CREDIT OPPORTUNITIES PARTNERS, .2.B. .. 12,000,000 |... ... 11,939,471 ... 12,000,000 |.. o0 o0 0 0 [ 4.250 |...... 4.255 ... 127,500 ...03/19/2021 ... |[....04/01/2026 ...|. . 12,127,500
86333¢-AB-1 ..... STRIPE, INC. .oiviiiiiiiiiiciii s .2.B. ... 8,000,000 |..............8,000,000 |.............. 7,901,954 |.... .8,000,000 |.. NV O | RN | AR | B RN 5.320 |...... 5.320 ... 112,311 ....09/17/2025 ...|....09/26/2032 ...|. .. 8,212,800
863330-AD-7 ..... STRIPE, INC. ......... 24,872,000 |... ....24,632,870 |.... ...24,872,447 |.. o0 e 447 |0 0 [ 5.680 |...... 5.750 ... 157,778 ....11/13/2025 ...|....09/26/2035 ...|.......... 25,710,000
869641-AJ-1 ..... SUZANO AUSTRIA GMBH 11,139,450 |... ...10,301,590 |.... ...11,033,845 |.. cend0 e (24,004) [0 0 [ 3.750 |...... 3.481 .. 188,479 ....11/17/2021 ... |....01/15/2031 ...|. .. 11,104,375
87264A-BL-8 ..... T-MOBILE USA INC . s ... 980,687 |.. o0 o983 [0 [0 [ 3.000 |...... 3.162 ....10/19/2020 ...|[....02/15/2041 ...|.
873050-CN-9 ... TIXCO v 3,509,099 . 3,992,668 .0 | .4.600 ..4.613 ....01/11/2019 . .02/01/2049 ..
88307*-AA-3 ..... TEXOMA WIND, LLC ... 1,485,468 |. . 1,448,291 0 | .4.120 ..4.120 ....12/14/2021 .. .06/30/2034 ..
886320-AE-3 ..... CLOUD SOFTWARE GROUP INC 10,168,800 |. . 9,979,453 .0 | .6.500 ..6.571 ....04/24/2025 .. .03/31/2029 ..
88732J-AU-2 ..... TIME WARNER CABLE LLC ....12,656,801 |.... 12,616,245 |.. o0 e (3,645) [0 [0 [ 6.750 |...... 6.617 ...03/10/2025 ...|....06/15/2039 ...|.
89153V-AV-1 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA .......ceeeews foeeeeeeeeeneinl)o 1.E FE L.f.... . ....... 6,000,000 |..............6,000,000 [.............. 4,013,873 |.... .6,000,000 |.. NV O | RN | AR | I RN 31427 |...... 3.127 ...05/26/2020 ... |....05/29/2050 ... |.
89346D-AE-7 ..... TRANSALTA CORP ....eeeeeeeeieeeeeennieeeeeemnneeeeeenns foeeeeeeeveeeeend o A FE L foiiiinnnnl.9,120,822 |................... 9,000,000 [....cceennn 9,037,3% |.... 9,120,039 |.. o0 e (788) [0 [0 [ 6.500 |...... 6.356 ....10/16/2025 ...|[....03/15/2040 ...|.
89395#-AA-0 ..... TRANSOURCE ENERGY, LLC .1,818,564 |.. NV O | RN | AR | I RN 2.750 |...... 2.750 ...03/05/2020 ... |....03/31/2050 ...|.
89417E-AD-1 ..... TRAVELERS COMPANIES INC ... . JUU VI PO '4:') N AU | ) AP | B S 6.250 |...... 4.29 ....09/22/2020 ...|....06/15/2037 ...|.
89420G-AE-9 ..... TRAVELERS PROPERTY CASUALTY CORP ... ... 6,126,200 |... cend0 e (75,572) [0 0 [ 6.375 |...... 4.262 ....10/31/2018 ...|[....03/15/2033 ...|.
89680Y-AC-9 ..... TRITON CONTAINER INTERNATIONAL LTD . ....5,000,234 |.............. 5,000,000 |.............. 4,500,025 |.... o0 e (D) [0 [0 [ 3.150 |...... 3.149 ...05/26/2021 ...|....06/15/2031 ...|.
904678-AF-6 UNICREDIT SPA .. 22,350,706 |... ...22,385,000 |.... o0 e (32,768) [0 [0 [ 5.861 |...... 4.827 ....11/03/2025 ...|....06/19/2032 ...|.
907818-EG-9 ..... [UNION PACIFIC CORP . ... 559,188 ..462,421 |. ..561,889 0| .. 423 .4.375 ..4.859 ....10/04/2018 . .11/15/2065 .. .. 627,431
91324P-CQ-3 ......[UNITEDHEALTH GROUP INC .2,125,838 ..1,719,301 |. 1,992,143 .0 | 22,673) .4.625 ..2.877 ....08/22/2019 .. .07/15/2035 .. .. 1,780,238
91324P-EL-2 ..... [UNITEDHEALTH GROUP INC 2,671,650 .. 2,595,645 |. . 2,672,696 0| .. 1,046 .4.950 ..5.661 ....09/12/2025 .. .05/15/2062 .. .. 3,074,250
91324P-FD-9 ..... [UNITEDHEALTH GROUP INC .1,949,300 ..1,889,413 |. . 1,949,519 .0 | .5.500 ..5.662 ...09/12/2025 .. .04/15/2064 ..
922966-AF-3 ..... | VENTURE GLOBAL PLAQUEMINES LNG LLC ... 3,861,663 .. 3,945,865 |. . 3,861,592 0| .6.500 ..6.451 ... 12/05/2025 .. .06/15/2034 ..
92778*-AA-5 ... VIRGINIA COMMONWEALTH UNIVERSITY HEALTH ... 04,993,912 [.............. 4,993,912 |l 4,031,485 |.... . 4,993,912 |.. 0] N | N R | R RN 3.008 |...... 3.008 ....06/17/2021 ...[....09/15/2049 ...|.
927804-FB-5 ..... VIRGINIA ELECTRIC AND POWER CO ... 14,942,073 |... .... 14,965,825 |.... ...14,921,680 |.. o0 e (20,392) [0 [0 [ 6.000 |...... 5.095 ....09/09/2025 ...|....05/15/2037 ...[.......... 14,265,500
92826C-AE-2 ..... 16,072,414 |... ... 14,638,259 |.... ...15,699,114 |.. v [ (88,745) |0 [0 4.150 |...... 3.576 ....08/22/2019 ...|[....12/14/2035 ...[.......... 15,311,250
92890H-AD-4 ... ... 1,082,600 |... .... 867,180 |.... 1,027,040 |.. o0 e (903) [0 [0 [ 4.750 |...... 4.534 ....02/05/2019 ... |[....09/17/2044 ...|. .. 1,023,750
92966*-AG-4 ..... WABASH VALLEY POWER ASSOCIATE A .... ....1,091,325 |... ..1,115,965 |.... NV R ) B N | AR | I S 6.140 |...... 6.086 ....12/31/2007 ...|[....01/31/2028 ...|. .. 6,000,000
931142-CB-7 WALMART INC 2,347,954 |.............. 1,750,000 |.............. 1,859,030 |.... o0 e (35,026) [0 [0 [ 5.250 |...... 2.624 ...08/22/2019 ... |....09/01/2035 ... |. .. 1,795,938
955278-08-3 . WEST PENN POWER COMPANY 5,000,000 ..3,683,818 |. .0 | .4.220 ..4.220 ...05/09/2019 .. .06/01/2059 .. .. 5,105,500
96949L-AC-9 . WILLIAMS COMPANIES INC .. .2,340,789 ..2,308,421 |. .2,341,792 0| .5.100 ..5.636 ....10/16/2025 . .09/15/2045 .. .. 2,563,750
98479@-AB-0 ..... YANKEE STADIUM HOLDINGS CO. LLC . 3,000,000 ..2,757,616 |. .3,000,000 .0 | .4.690 ..4.690 ...06/01/2020 . .06/01/2040 .. .. 3,070,350
98581%-AA-9 ..... YELLOWSTONE ENERGY LIMITED PARTNERSHIP . . 58,615 ...59,214 |. 58,618 0| .5.750 ..5.743 ....04/24/2013 .. .12/31/2026 .. ... 42,290
A2002%-AL-7 ..... BOREALIS AG .... 1,000,000 ..927,578 |. .1,000,000 .0 | .3.900 ..3.899 ....11/07/2019 . .12/11/2031 .. .. 1,019,500
A2002%-AM-5 ..... BOREALIS AG .... ... 1,000,000 |... 880,304 |.... o0 o0 0 [0 [ 4.000 |...... 3.99 ...11/07/2019 ... |....12/11/2034 ...|. .. 1,020,000
C4111#-AG-6 ..... GRAYMONT WESTERN CANADA INC. .....eovvvvunnvvvervnnnnnns fooneeeeeieeennnd 2.0 PL i 2,239,787 |.ooeieeennn.. 2,239,872 | 2,245,444 |.... el e 82 [0 0 [ 4.700 |...... 4.700 ....11/21/2023 ...|....06/21/2027 ...|. ...2,292,509
C5847*-AF-0 ..... MOSAIC FOREST MANAGEMENT LIMITED PARTNER . ... 7,000,000 |.............. 7,000,000 |.............. 5,929,376 |.... o0 o0 0 0 [ 2.890 |...... 2.890 ....05/05/2021 ...|[....10/08/2033 ...|. .. 7,050,575
F7754#-AB-9 ..... SAFRAN SA ... 5,000,000 |..............5,000,000 |.............. 4,615,160 |.... NV O | RN | AR | I RN 3.300 |...... 3.300 ....06/18/2020 ...|[....06/29/2032 ...|. .. 5,082,500
G03698-AW-6 ..... ANGLIAN WATER SERVICES FINANCING PLC . ... 3,900,000 |.............. 3,900,000 |.............. 3,879,770 |.... o0 o0 0 0 [ 3.290 |...... 3.290 ....04/27/2016 ...|[....04/27/2026 ...|.
G1591#-AT-9 ..... BRITVIC PLC . ....5,578,455 [.............. 5,550,000 |.............. 5,548,567 |.... vl e (3,229) [0 0 [ 4.240 |...... 4179 . ....09/25/2015 ... |....02/20/2026 ...|.
G2037%-AK-2 ..... CHANEL LIMITED ... 1.0 .. ... 3,500,000 |.............. 3,500,000 |.............. 3,028,544 |.... o0 o0 0 0 [ 2.550 |...... 2.550 .... 89,250 |....10/02/2020 ...|....10/13/2032 ...|.
G2037*-AL-0 ..... CHANEL LIMITED ... 1.0 .. .. 3,000,000 |(.............. 3,000,000 |.............. 2,420,717 |.... 0] N | N R | R RPN 2.700 |...... 2.700 .... 70,000 |....10/02/2020 ...|....10/13/2035 ...|[.
G2037*-AM-8 ..... CHANEL LIMITED ... 1.0 .. 3,000,000 ..2,270,179 |. 0| .0 .3.200 ..3.200 . 48,000 |....10/02/2020 . .10/13/2040 ..
G2182G-AC-7 ..... CK HUTCHISON INTERNATIONAL (21) LTD ..... 1.F FE . ....5,225,000 |.............. 5,000,000 |.............. 3,886,450 |.... .5,186,807 |. .0 . (9.807) |veeeeiiiieeennn0 o0 3.126 |...... 2.814 A0 ...... .. 156,250 |....11/17/2021 ...[....04/15/2041 ...|.
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G24524-BC-6 ..... COUNTRY GARDEN HOLDINGS CO LTD ...cevvvvvnnevviinnnnns fooeeeeee e 6. % | 80,000 [cevvenininns 1,000,000 |...cvvvniinennnnnn 95,500 [onnniiiiinnnnnnn80,000 |ovviiiiiiiiiinnn0 o0 o0 0 e 5.625 |..... 17.282 [ covvvns | 26,094 [, 1,605 |....01/21/2020 ...|....01/14/2030 ...|.....eenn.. 1,028,125
G2616#-AH-4 ..... DCC TREASURY 2014 LIMITED ... 5,200,000 |.............. 5,207,649 |.............. 5,201,915 [......cccceeiini0 oeennnnnnn (2,555) [0 o0 [ 4.780 |...... 4.727 (NS ...... ... 248,560 |....09/25/2015 ...|....09/23/2026 ...|[. .. 5,200,000
G2956@-AL-5 ..... ABP ACQUISITIONS UK LIMITED . ..7,500,000 fo..ooevvennnn. 7,471,939 |iiennnnn 7,500,000 fooenniiiiiinnn0 0 [0 0 4.410 |...... 4.410 (N/A ... ... 330,750 |....07/17/2014 ...|....07/17/2029 ...|.

(G4938#-AA-6 ..... IRES RESIDENTIAL PROPERTIES LIMITED .......ccccuvveees |oennnnnvveeenn [ 2.C PL L)1, 1,000,000 |.............. 1,000,000 |.................984,733 [.............. 1,000,000 |.......cceeecruea0 Joereriiiininnnnl0 ol [0 s 3.440 |...... 3.440 (NS ......

..1,000,000 |... .... 34,400 (....02/12/2020 ...|....08/10/2027 ...|.

..5,075,000 |... ..4,238,350 ...

G5146M-AA-6 ..... JWH C0 LTD . . 4,238,350 [..............5,006,484 [.....ooooiiiinn0 Joeeennnn (4701) L0 0 s 2.875 |...... 2.748 |AQ ...... ... 143,750 |....11/17/2021 ...|....04/09/2036 ... |.

G6764#-AA-0 ... OMEGA LEASING (N0.9) LIMITED .. C2A 2,470,286 |.............. 2,536,842 |.............. 2,611,204 [ 2,527,400 [vveeeeeiiil0 9,227 |0 [0 2.400 |...... 3.117 | A ... ....60,884 |....12/16/2022 ...|....10/12/2026 ...|. 638,016
G7016V-AE-1 ..... PERSHING SQUARE HOLDINGS LTD ... ..10,881,120 | L9785, 777 [0 L 37T [0 0 3.250 289 |A0 ...... . . ....09/28/2021 ... |....10/01/2031 ...|. . 12,195,000
G7332#-AG-8 ..... RRPF ENGINE LEASING LIMITED . . ..7,000,000 |..............7,000,000 [.............. 7,002,700 |.....cveeeenn 7,000,000 [ooeeeeiiiiiinnni0 o0 feii 0 0 5.933 .900 |FA ...... ... 164, ... 408, ....04/13/2015 ... |....04/13/2027 ...|. ..7,000,000
G73346-AX-1 ... RRPF ENGINE LEASING LIMITED . 2.A FE 8,000,000 .. 7,722,570 |. .4.700 ...01/18/2019 . .06/13/2033 .. .. 8,127,422

...03/03/2016 .

R .08/03/2027 ..
...01/31/2020 .

.3.690

G8056*-AA-T7 ... SEVERN TRENT WATER LIMITED .. 26,000,000 .26,000,000 |. .25,863,162 |. .26,000,000

G8090*-AC-1 ..... SHERIGAN SHIPPING INC. 1,000,000 1,000,000 |. .0 .3.830 E .03/01/2035 ..

K7017#-AA-8 ..... MERIDIAN SPIRIT APS ... ....3,081,363 |... 3,081,364 |... o (20) fereieieei 0 |0 [ 4.110 ....06/27/2013 ...|....08/01/2030 ...|.
MORS21i-AB-9 ..... ABU DHABI CRUDE OIL PIPELINE LLC .. 1,175,000 |... (G ATA) |0 0 4.600 ....06/17/2020 ...|....11/02/2047 ...|.
P0B06*-AA-9 ..... AES MEXICO GENERATION HOLDINGS, S. DE R. .....occeeos]enennnnnnenne [ BLAPL L. 322,408 .. 822,408 o l00..808,865 |.ouveeeeeennn 822,408 | 24764 [0 |0 [0 7.620 ...10/28/2019 ...|....11/30/2027 ...|.

....06/17/2020 ...|....01/30/2050 ...|.
....09/06/2017 ...|....10/01/2027 ...|.
....09/06/2017 ... |....10/01/2029 ...|.
....09/06/2017 ...|....10/01/2032 ...|.
....10/04/2017 ... |....10/04/2032 ... |.
....00/27/2017 . .09/27/2029 ..
...08/18/2015 .

...... 3.700
...... 3.500
...... 3.600
...... 3.750
...... 3.470
.3.620

P3143N-BF-0 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ...
00697#-AA-4 ..... AUSGRID FINANCE PTY LTD
00697#-AB-2 ..... AUSGRID FINANCE PTY LTD ...
00697#-AC0 ..... AUSGRID FINANCE PTY LTD ...
01297#-AL-2 ..... CSL FINANCE PTY LTD
02762¢-AC-6 ..... CONNECTEAST FINANCE PTY LIMITED .

... 3,400,000 |...
...1,700,000 |...
.. 2,000,000 |...
1,100,000

..... 1,501,621 |....
..... 1,846,990 |....
..1,062,410 |.

03393*-AM-3 . ELECTRANET PTY LTD .... ..6,895,930 [. .3.540 E .08/18/2027 ..

03629#-AJ-2 . ETSA UTILITIES FINANCE PTY LTD ..7,013,962 |. .3.090 ....06/11/2015 . .06/11/2027 ..

03629#-AN-3 . ETSA UTILITIES FINANCE PTY LTD . 660,841 |. .3.310 ....08/10/2016 . .08/10/2031 .. ..700,000
03793#-AD-5 . FIRST GAS LIMITED ..... ..4,781,178 |. .5,000,000 .2.320 ....03/10/2021 . .03/23/2028 .. .. 5,058,000
03793#-AE-3 ..... FIRST GAS LIMITED ....10,132,260 |.... .. 11,000,000 |ooeoiiiiiieennn0 o0 0 L0 | 2.590 ....03/10/2021 ... |....03/23/2030 ...|. . 11,142,450
03973#-AC-9 ..... GPT FUNDS MANAGEMENT LIMITED ......ooveeeeniiiiieeeeci e e fes 1.6 L)l 2,000,000 |.................. 2,000,000 |.............. 1,941,714 |.... 22,000,000 feeeeeeeiiiinnn0 Jeeiiiiiel0 o0 0 [ 4.400 ....01/08/2019 ...|....02/07/2032 ... |. .. 2,044,000
05995#-AF-1 ..... MERIDIAN ENERGY LIMITED 23,000,000 fveeeeiiiiiennn0 o0 o0 0 e 3.960 ....02/14/2019 ... |....04/29/2031 ... |. .. 3,059,400
05995#-AG-9 ..... MERIDIAN ENERGY LIMITED .8,000,000 feeeeeeeiiienan0 ool [0 0 [ 4.060 ....02/14/2019 ... |....04/29/2034 ... |.

06235#-AU-6 ..... MIRVAC GROUP FINANCE LIMITED ......coecuvriinenniinins |eeeie e[ 1.G PL L)l 3,000,000 |.................. 3,000,000 |..............2,879,207 |..............3,000,000 |......coeerenen0 forriiiiiiiiiiinn0 o0 finl0 |, 4.160 ....03/12/2019 ... |....00/18/2032 ... |.

065188-AA-0 ..... NSW ELECTRICITY NETWORKS FINANCE PTY LIM .... , 25,100,000 feeeeeeeiiienani0 o0 [0 0 3.080 ....09/16/2016 ...|....00/16/2026 ...|.

065186-AB-8 ..... Nsw Electricity Networks Finance Pty Lim . .675,813 . 700,000 .3.180 ....09/16/2016 . .03/16/2029 ..

065188-AC-6 ..... NSW ELECTRICITY NETWORKS FINANCE PTY LIM . ..371,922 . 400,000 .3.330 ....00/16/2016 . .09/16/2031 ..

065186-AG-7 ..... NSW ELECTRICITY NETWORKS FINANCE PTY LIM . .1,216,830 |. .1,300,000 .3.800 ....10/16/2017 . .10/16/2032 ..

06646*-AB-5 ..... NEW TERMINAL FINANCING COMPANY PTY LTD . .. 4,148,489 |. .3.830 ....09/15/2015 ... |....00/14/2027 ..

07160#-AP-4 ..... ORICA FINANCE LIMITED .........ceeeen. ..1,895,063 |. .3.400 ....06/12/2020 . .10/24/2030 ..

Q7397#-AP-9 ..... PRATT FINANCE PROPRIETARY LIMITED .. ....3,356,567 |.............. 3,856,567 [.............. 3,403,513 [....iiiettnnn 8,365,567 [oueeiiiiiiil0 |0 0 [0 6.250 ...11/12/2010 ... |....11/04/2026 ...|. .30,200,000
074508-AF-7 ..... PERTH AIRPORT PTY LTD ... 3,200,000 |.............. 3,200,000 [.............. 3,162,053 |.............. 3,200,000 |..cevvvrrerenen forneiiiiiiiiiinn0 0 [0 3.600 ....07/09/2015 ... |....07/09/2027 ...|. .. 3,200,000
Q7724#-AF-5 ..... POWERCO LIMITED ... 7,200,000 |.............. 7,200,000 [.............. 7,207,967 |ouveiiiennenn 7,200,000 |oeeeiiiineeeeen feniiiiiiiiiii 0 0 0 4.860 ....06/07/2011 ...|....06/07/2026 ...|. .. 7,200,000
Q7724#-AN-8 ... POWERCO LIMITED ...6,000,000 |..............6,000,000 [.............. 5,259,329 |..............6,000,000 [ooooooiiriinnnn0 Joiniiiiiinnnnnd0 o0 0 e 2.410 ....09/23/2021 ... |....03/15/2032 ... |. .. 6,072,300
Q7724#-AP-3 ..... POWERCO LIMITED ...9,000,000 |..............9,000,000 [.............. 7,523,502 |..........00n9,000,000 foeeereeeeiinnnn0 Joeeiiiiiinn0 0 [0 2.510 . ....00/22/2021 ... |....03/15/2034 ...|.

Q7794#-AH-6 ..... GPH FINANCE CO PTY LIMITED . ...3,000,000 |.............. 3,000,000 [.............. 2,924,045 |..............3,000,000 [....cccerrinnnna0 Jooeeiiiiiiinnnn0 o0 o0 s 4.110 ... 123,300 |....07/18/2018 ...|....08/08/2030 ...|.

08501*-AE-9 ..... SHOPPING CENTRES AUSTRALASIA PROPERTY GR 2.A FE .. 4,000,000 |..............4,000,000 |.............. 3,890,836 |..............4,000,000 |...ccoerrereeenn ferneiiiiiiiiiin 0 o0 0 4.610 ... 184,400 |....09/18/2018 ...|....09/12/2031 ...|.

087738-AU-2 ..... STOCKLAND TRUST MANAGEMENT LIMITED ......... ..3,820,048 |..............4,000,000 fo.eeereriiinnnnn0 Jooeiiiiiiinn0 0 o0 3.910 ... 156,450 [....04/03/2019 ...|....04/30/2031 ...|.

09194*-AE-9 . TRANSURBAN QUEENSLAND FINANCE PTY LIMITE . ..505,539 |. .3.450 .20,700 |....12/20/2016 . .12/20/2026 ..

...... 2.910 .06/28/2028 ... [.

..... .... 75,660 |....06/28/2016 ...|...

091946-AH-0 ..... TRANSPOWER NEW ZEALAND LIMITED ....oovvvvreeeesnvenneievnsee e .0 i), 2,600,000 ...l 2,600,000 e 2,521,211 |.... .2,600,000 |.
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09389#-AF-7 ..... VECTOR LIMITED LL2AFE | 3,900,000 [..vvvvnnnnnnnn 3,900,000 |....ceennnnnn 3,849,617 |.............. 3,900,000 [ouvvvrvuunnnnnnne [V O | N AN | B R TRTSTO | ) 3.490 |...... 3.490 (A0 .oevvn fornnnnnnnnnnnn. 24,954 [, 136,110 |....10/25/2017 ...|....10/25/2027 ...|........... 3,900,000
09389#-AG-5 ..... VECTOR LIMITED .. 2.AFE . ... 250,000 |... ..250,000 |.. e [0 0 0 3.590 |...... 3.590 (A0 weevvn ferneniiiiiiinnnn 1,645 [, 8,975 [....10/25/2017 ...]....10/25/2029 ...|.
09396#-AK-7 ..... VICTORIA POWER NETWORKS (FINANCE) PTY LT . ... 6,400,000 |... ..6,334,206 |.... .6,400,000 |.. v o0 0 0 2.760 |...... 2.760 ...176,640 |....10/12/2016 ...|....10/12/2026 ...|.
09396#-AL-5 ..... VICTORIA POWER NETWORKS (FINANCE) PTY LT .... ... 1,100,000 |.............. 1,100,000 |[.............. 1,061,832 |.... e [0 0 0 2.860 |...... 2.860 .... 31,460 |....10/12/2016 ...|....10/12/2028 ...|.
09609*-AB-4 ..... WESTCONNEX FINANCE COMPANY PTY LTD ... 4,000,000 |.............. 4,000,000 [.............. 3,524,926 |.... e o0 0 0 3.080 |...... 3.080 ... 123,200 |....06/11/2021 ...|....06/15/2033 ...|.
09609*-AC-2 ..... WESTCONNEX FINANCE COMPANY PTY LTD . ... 7,000,000 |..............7,000,000 |[.............. 5,876,728 |.... e [0 0 0 3.280 |...... 3.280 ....05/11/2021 ...|....06/15/2036 ...|. .
R21874-TD-5 ..... DNB BANK ASA ....6,252,349 |.............. 5,920,000 [.............. 6,223,400 |.... e e (3,188) |0 [0 7.375 |...... 5.551 ....12/17/2025 ...|....01/01/3000 ...|. .. 5,920,000
T1890#-AC-0 ..... BARILLA INIZIATIVE S.P.A. ... .. 13,000,000 |... ....12,046,357 |.... 0 [0 0 0 4.030 |...... 4.029 ....10/28/2015 ...|....10/28/2027 ...|. . 13,000,000
X4771#-AK-5 ..... LANDSNET HF. ... 1,000,000 ..945,434 | .0 | .3.800 ..3.800 ....12/12/2019 .. .02/20/2031 .. .. 1,019,000
X4771#-AL-3 ..... LANDSNET HF. ... 2,000,000 ..1,861,756 |. .0 | .3.850 ..3.850 ....12/12/2019 .. .02/20/2032 .. .. 2,038,500
Y7563*-AC-1 ..... SEASPAN HOLDCO I11 LTD. 15,000,000 .15,000,000 |. .13,786,613 |. .0 | .4.060 ..4.060 ....06/12/2021 .. .06/05/2033 .. . 15,050,750
Y7563*-AD-9 ..... SEASPAN HOLDCO [ 11 LTD. ..eeevvvvvvvvvnennnnnnnnnnnnnnnnns 15,000,000 |... .15,000,000 |... ... 13,344,885 |.... ...15,000,000 |.. 0 [0 0 [0 4.260 |...... 4.260 ...05/12/2021 ... |....06/05/2036 ...|. .. 15,053,250
0089999999. Subtotal - issuer credit obligations - corporate bonds
(unaffiliated 2,162,303,547 2,153,756, 325 2,030,480,938 2,159,297,086 XXX XXX 21,854,240 70,996,581 XXX XXX 1,982,331,067
16372¢-AA-0 ..... TCF NATIONAL BANK .. 2.AYE ... ....3,748,622 |.............. 3,748,622 |.............. 3,413,040 |.... 23,748,622 |0 feeiiiiiienl0 0 0 4.589 |...... 4.589 . 10,035 ... 172,024 |....07/18/2019 ...|....06/10/2044 ...|. 3,934,322
80255#-AA-9 ..... VUMC 2018-1 LOAN - ABS . .. 1.FPL ..|.. ....45,529,179 |.... 52,514,998 |...ovvvvvvennnnnn0 vl [0 0 [, 4.920 |...... 4.920 215,311 2,583,770 |....07/03/2018 ...|....07/01/2048 ...|. 462,645
90782J-AA-1 ..... UNION PACIFIC RAILROAD CO 2015 1 PASS TH .. .. 1.DFE ..|.. L 196,99 [0 [0 [0 0 2.69 |...... 2.695 ...5,309 |....04/28/2015 ...|....05/12/2027 ...|. 199,650
90783V-AA-3 ... UNION PACIFIC RAILROAD CO 2005-1 PASS TH .. .. 1.CFE ..|.. , 206,182 [.ooeeeiiiiiiinnnl0 v 198 fill0 |0 e, 5.082 |...... 5.287 .5, .... 13,304 |....10/18/2021 ...|....01/02/2029 ...|.
G1981*-AA-2 ..... CTL -~ CAYMAN UNIVERSE HOLDINGS LLC ......ccevvunnvvvreafonaannnennnnnns .. 1.DPL .. 94,518,304 |........... 103,676,368 |........oeeeen0 Lo 45,441 |0 L0 3.800 |...... 3.874 [MJSD ... fooeeeiiiiennns 11,028 |........... 3,970,133 |....09/25/2020 ... |....09/30/2045 ...
0129999999. Subtotal - issuer credit obligations - single entity backed
obligations (unaffiliated) 160, 157,710 161, 144,385 143,862,490 160, 343, 156 0 45,599 0 0 XXX XXX 242,317 6,744,541 XXX XXX 4,722,691
00229*-AA-3 ..... |AP TUNDRA HOLDINGS LLC ....evvvvvennnnniiniiiinininnnnnns | ................ | 1.GPL |, 118,995, 108 118,902, 541 118,778,711 |........... 118,991,951 |.oovvviiiennenns [ PP (3,626) [...evvvnnnnnnnnne [ PP 0 ... 4.750 |...... 4.743 2,133,640 |........... 5,648,612 |....02/05/2021 ...|....02/15/2042 ...|......... 243,484,408
0139999999. Subtotal - issuer credit obligations - single entity backed
obligations (affiliated) 118,995, 108 118,902, 541 118,778,711 118,991, 951 0 (3,626) 0 0 XXX XXX 2,133,640 5,648,612 XXX XXX 243,484,408
003009-B*-7 ..... ABERDEEN AISA-PACIFIC INCOME FUND, INC. .. 1.LAFE ..|.. ... 2,000,000 |... ..2,000,000 |......ceennns 1,847,852 |.... .2,000,000 |.. 0| ....08/10/2017 ...}|....08/10/2032 ...|.
04020E-AG-2 ... ARES STRATEGIC INCOME FUND ..2.CFE ..|.. .. 47,360,767 |... .46,800,000 |... ....47,417,086 |.... 47,324,464 |.. 0| ....11/04/2025 ...|....03/15/2028 ...|.
09581C-AD-3 ..... BLUE OWL CREDIT INCOME CORP ..2.CFE ..|.. 25,298,250 |... .25,000,000 |... ....24,967,238 |.... ...25,284,602 |.. 0| ....10/08/2025 ...|....03/15/2030 ... |.
186856-AA-0 ..... CLIFFWATER CORPORATE LENDING FUND .. .. 1.CPL ..|.. 10,000,000 |... .10,000,000 |..cceeennnnns 9,895,844 |.... .. 10,000,000 |.. 0| ....03/21/2022 ...|....03/28/2027 ...|.
23325P-A€-3 ..... DNP SELECT INCOME FUND INC. . .. 1.FFE ..|.. ... 6,400,000 |... ..6,400,000 |.............. 6,346,696 |.... 0| . ....07/22/2016 ...|....07/22/2026 ...|.
40440V-AN-5 ... HPS CORPORATE LENDING FUND .. ..2.CFE ..|.. ....7,625,439 |... ..7,500,000 |....oeeennnnns 7,598,211 |.... .0 .. ... 219,375 |....10/27/2025 ...|....06/05/2030 ...]|.
0169999999. Subtotal - issuer credit obligations - bonds issued by funds
representing operating entities (unaffiliated) 98,684,456 97,700,000 98,072,926 895,375 XXX XXX
886876-AA-1 ..... TILLMAN NETWORKS ............ .. 2.APL .. ... 5,811,500 |.............. 5,828,002 [.............. 5,755,152 |.... ...214,989 |....06/27/2022 ...|....08/31/2030 ...|.
BAN0S8-00-7 ..... TULSA VALLEY BANCSHARES ... ....5.B ... ....7,395,000 |............. 10,200,000 |.............. 9,384,000 |.... ...636,331 |....12/31/2018 ...]....01/01/2029 ...|.
0209999999. Subtotal - issuer credit obligations - bank loans - acquired
(unaffiliated) 13,206, 500 16,028,002 15,139, 152 14,338,310 0 567,798 0 0 XXX XXX 0 851,320 XXX XXX 0
0489999999. Total - issuer credit obligations (unaffiliated) 2,507,616,338 2,495,421,732 2,348,178,178 2,503,652, 950 185,355 (594,884) 0 0 XXX XXX 24,646,906 82,458,763 XXX XXX 2,066,030,476
0499999999. Total - issuer credit obligations (affiliated) 118,995, 108 118,902, 541 118,778,711 118,991, 951 0 (3,626) 0 0 XXX XXX 2,133,640 5,648,612 XXX XXX 243,484,408
0509999999 - Total - issuer credit obligations 2,626,611,446 2,614,324,273 2,466,956, 889 2,622,644,901 185,355 (598,511) 0 0 XXX XXX 26,780,546 88,107,376 XXX XXX 2,309,514,884
1.
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ..20,897,555 1B ..$ .. .. 19,657,940 1C..$ .. 67,457,686 1D ..$ 204,752,833 1E..$ ............ 37,641,333 1F ..$.......... 183,671,271 1G.$.......... 469,564,890
1B 2A.. 500,408,650 2B ..$ .. .622,882,973 2C..§........... 362,832,239
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38375B-JL-7 ..... GNR 2010-0270 FI ~ CMO/RMBS .......eeevvivvievnnnninnins fooneennenennes L LA e 251,569 |...oooivviinnennnn Ofeiiiiiinnnl. .. 109,845 i 111,964 | 0 Joveeeeee e (43,073) [0 oveneennnnnl0 [ 1.415 ... MON .oove v 4,984 | 60,755 |....01/06/2011 ...]....12/20/2060 ...|.....ccouurvnnens [V N
1019999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - agency residential mortgage-backed
securities - guaranteed (exempt from RBC) 251,569 111,964 0 XXX XXX
00075W-AP-4 ..... ABFC 2006-HE1 A2B = RMBS ......ovvvivriniiiiiiininns O 169,124 |.oovvee e 333,519 e 181,984 166,579 L RN | B R 4.066 ....04/11/2017 ...|....01/25/2037 ...
02147R-AJ-9 ..... CWALT 2006-23CB 1A9 - CMO/RMBS ... L 179,179 |... ..765,919 |.... 0 0 [ 6.000 ...12/13/2021 ... |....08/25/2036 ... |...
02147R-AT-7 ..... CWALT 2006-23CB 2A6 - CMO/RMBS ... 47,219 ... .0 . .... 13.015 ....09/08/2006 ... |[....08/25/2036 ... |...
02149J-AX-4 ..... CWALT 2006-45T1 2A8 - RMBS 0 |0 e 2.754 |... ....08/06/2008 ...|[....02/25/2037 ...|...
05531R-AE-7 ..... BCAP 2009-RR4 2A3 - CMO/RMBS ... 0 0 4.230 ....12/13/2021 ... |....07/26/2036 ...|...
05533F-AN-1 ... BCAP 2011-RR11 2A4 - CMO/RMBS .... 637,412 |.... 0 |0 e 5.500 ...04/21/2020 ... |....12/27/2035 ...|...
059487-AE-8 ..... BOAA 2006-6 CB5 - CMO/RMBS .. 667,641 |.... 0 |0 6.000 ....12/13/2021 ... |....07/25/2036 ...|...
05955L-AB-3 ..... BAFC 09R12 A2 - CMO/RVBS .. 0 0 [ 6.767 ....04/23/2021 ...|[....10/25/2035 ... |...
06050A-AA-1 ..... BOAA 2006-8 1A1 - RWBS . AN 0. ..2.654 |... ....10/05/2006 . .11/25/2036 ..
07378R-AQ-2 ..... BSABS 2007-AC4 A5 - RUBS .. 6. FE . . 88,378 A 0. ..3.354 |... ....04/16/2007 . .05/26/2037 ..
07386H-K8-3 ..... BALTA 2006-3 211 - CMO/RMBS . 1TAFM . .1,652,839 ..1 464 410 |. 0. ......4.421 ....05/13/2020 . .05/25/2036 ..
07386H-Ql-4 ..... BALTA 2005-2 2A1 - CMO/RMBS . 1T.AFM . 920,691 |... 893,477 |.... 0 |0 e 4.917 ...06/28/2018 ...|....04/25/2035 ... |...
07386H-2G-9 ..... BALTA 2005-10 231 - CMO/RMBS .. 1TAFM . 1,602,498 |... 0 0 4.722 ....05/07/2020 ...|....01/25/2036 ...|...
073871-BL-8 ..... BALTA 2006-4 311 - CMO/RMBS ... 1T.AFM . 1,459,275 |... 0 |0 e 4.544 ...04/06/2020 ...|....07/25/2036 ... |...
073879-44-8 ..... BSABS 2005-AC9 A4 - RVBS 1TAFM . .. 87,042 ... 0 0 9.479 ....11/08/2005 ... |....12/25/2036 ... |...
07387U-GC-9 ..... BSABS 2006-AC2 1A2 - RMBS ... 1T.AFM . .0 .. ... 10.855 ...02/15/2006 ... |....03/25/2036 ... |...
07388W-AB-2 ..... BSABS 2006-AC4 A2 - RUBS .. L. TAFN ... . .0 . ... 16.917 ....06/15/2006 ... |[....07/25/2036 ...|...
07401M-AG-6 ..... BSWF 2007-AR1 2A3 - RMBS .. . TLAFM ... 5,142,806 |... . 0 |0 e 4.246 ...11/19/2025 ... |....02/25/2037 ... |...
12464Y-AA-T ... CBASS 2007-CB5 A1 - RMBS .. L. TAFM ... .. 1,510,040 |... .. 1,602,377|... 1,494,099 |.... 0 0 3.966 ....11/19/2025 ... |....04/25/2037 ...|...
12464Y-AB-5 ..... CBASS 2007-CB5 A2 - RUBS .. 1T.AFM . 1,230,007 1,223,748 . ..1,216,89 |. 0. ..4.186 |. ....11/19/2025 . .04/25/2037 ..
1248MB-AF-2 ..... CBASS 2007-CB2 A1 - RMBS . 1TAFM . .9,114,256 .9,243,488 |. .. 7,596,956 |. 0. ..3.981 ....10/16/2025 . .02/25/2037 ..
125430-AA-6 ..... CWHL 2006-11 1A1 - CMO/RMBS 1T.AFM . .2,753,170 .2,327,724). ..2,101,469 |. 0. ..6.000 |. ....01/17/2019 . .06/25/2036 ..
125431-AJ-7 ..... | CWHL 2006-18 2A7 - CMO/RMBS . CLAFRN. 181,283 0. ..6.000 |. ....04/21/2020 . 12/25/2036
126400-AC-4 ..... CSMC 2008-3R 1A2 - RMBS ... 1,274,958 1,256,706 |. 0. ......3.320 | ...10/16/2025 . .07/28/2037
126481-AL-6 ..... CSMC 2014-7R 2A2 - RMBS ... 2 B. 2,641,623 |... 2,640,555]... 0 0 5.584 ....10/16/2025 ...|....08/27/2036 ...|...
12667F-Y4-1 ..... CWALT 2005-3CB 114 - CMO/RVBS .... 0 |0 e 5.500 ....05/05/2020 ... |....03/25/2035 ... |...
12668B-SN-4 ..... CWALT 2006-6CB 2A8 - RMBS 0 0 1.504 ... ....10/27/2006 ...|....05/25/2036 ...|...
126694-28-3 ..... CWHL 2006-10 1A5 - CMO/RMBS . .0 .. ... 15.923 ....03/27/2008 ...|....05/25/2036 ... |...
16163C-AH-5 ..... CHASE 06A1 2A3 - CMO/RMBS ... . . . . . 0 0 5.211 ....11/30/2023 ... |....09/25/2036 ...|...
16678R-EM-5 ... CCMFC 2005-C B1 - RMBS 1.A .. 5 921,410 |... .. 6,088,159... 0 |0 e 4.29% ...10/16/2025 ...|....10/25/2046 ...|...
173076G-4L-9 ..... CMLTI 2006-WF1 A2F - CMO/RMBS . 1.AFM ... 648,140 N 0. ..6.157 |. ....05/18/2020 . .03/25/2036 ..
17314R-AF-2 ..... CMLTI 2008-AR4 2A2 - CMO/RVBS . 1T.AFM . .4,549,982 4,804,182/ ..4 549,884 |. 0. .4.811 | ....05/05/2021 . .11/25/2038 ..
17315J-BB-7 ..... CMLTI 2009-6 132 - RMBS ... 5.A FE .1,739,240 1,738,675/. ..1,723,581 |. 0. ..3.9% |. ....10/16/2025 . .01/25/2037 ..
17321H-AD-0 ..... CMLT-136-2A2 - CMO/RVBS 1T.AFM . 1,291,418 1,424,486 |. ..1,334,068 |. 0. ..5.500 |. ....12/13/2021 . .11/25/2035 ..
22540V-KN-1 ..... [CSFB 2001-28 1A2 - RMBS ... 120,566 |.ovvvvenerviiinienen O e 226,519 [ 0. ......4.004 |. ....04/24/2002 . .11/25/2031 ..
225410-Y6-1 ... CSFB 2003-25 1A4 - CMO/RMBS ... .. 259,737 |... 0 |0 e 5.500 ...10/01/2010 ...|....10/25/2033 ... |...
225458-2C-1 ... CSFB 2005-8 4A1 - CMO/RVBS 128,010 |... 103 326 |.... NV N | I R 6.000 ....09/16/2005 ... |[....09/25/2035 ... |...
225470-B7-7 ..... ARMT 2006-1 5A1 - CMO/RMBS ....5,044,779 |... . 0 o0 e 5.287 ....05/25/2022 ... |....03/25/2036 ...|...
225470-1IF-6 ..... CSMC 2006-1 DX - RMBS ... ... 67,143 ... ...28,238 |.... 0 |0 5.500 ....02/22/2006 ... |....02/25/2036 ...|...
225470-IN-6 ..... CSMC 2006-2 DX - RMBS ... B ... ... 136,985 |[... s . ...60,251 |.... 0 0 [ 6.000 |... ....03/28/2006 ...|....03/25/2036 ...|...
22757G-AF-0 ..... CROSS 2024-H8 M1 = RMBS ......covvvvvvvnniiiiinnnnininnns foreeeeee e 1.0 oo 3,818,391 |............ 3,750,000]............ 3,828,318).............e 3,817,773 |0 o (B18) [0 vncnnnnnnl0 [ 6.470 ...10/16/2025 ... |....12/25/2069 ...
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362341-4D-8 ..... GSR 2006-AR1 2A4 — CMO/RMBS ........eevnvvvrivmnnnnineensfornnenne s . TAFM .. 355,092].....ccuunnnnnn 333,814 ... 339,607 [cevueiiiiiinnnnns [ R (10,312) |oeeeiiiiieennn0 il e, 4.521 |...... 4.884 [MON ... |oeeeenniieiiinnnn 1,338 [t 16,645 |....12/13/2021 ... |....01/256/2036 ...|.......... 12,808 |...ccevennns
36245R-AA-T ..... GSAA 2007-6 1A1 - RMBS . . TLAFM ... ... 126,344 ]... 0 | 34,924 028,860 |eeeiiiiieeeennnl0 e 4.086 |...... 6.769 [MON ..... ....05/25/2022 ... |....05/26/2037 ...[..... 16,110,438 |..
36272N-AD-6 ..... GSMBS 25HET M3 - RMBS ... .. 2.B FE ..|. 1,818,000]... ;S S | N RN | B AR 6.522 |...... 6.570 [MON ..... ....11/19/2025 ... |....10/25/2055 ...[...... 5,126,000 |..
41161M-AC-4 ..... HVMLT 2006-5 21A - CMO/RMBS ... . TLAFM ... 2,965,701 |... o0 |eennn.... 48,870 |.........437,488 |.cooeiiieeennnl0 [eneees 4.206 |...... 8.303 [MON ..... ....11/24/2021 ...|[....07/19/2046 ...
41161P-TN-3 ..... HVMLT 2005-10 2AA - CMO/RMBS .. L. TAFN ... ... 409,456 |... 0 e (17,852) [0 0 e 4.466 ....01/24/2019 ...|[....11/19/2035 ...
41161P-K-7 ..... HVMLT 2005-11 2A - CMO/RMBS ... . TLAFM ... ...498,383]... . 0 e 42 0 0 4.466 ...11/30/2023 ... |....08/19/2045 ... |...
41161P-VJ-9 ..... HVMLT 2005-12 2A1 - CMO/RMBS .. L. 3AFM .. .. 2,888,380 |[... 4,096,004 ... ... 2,869,853... 0 e 14418 [0 0 6.027 ....11/19/2025 ... |....10/19/2035 ... |...
41161U-AC-6 ..... HVMLT 2006-6 2A - CMO/RMBS . TLAFM ... 1,329,574 |... 2,807,479|... .. 1,159,457 ... DLV U (<71 <) I ISRt | R AU | B IR 4.416 ....12/11/2019 ...|[....08/19/2036 ...|...
41161U-AE-2 ..... HVMLT 2006-6 3A - CMO/RMBS . TAFM .. ... 169,707 .210,203 172,177, .0 ..4.835 |. ....05/13/2020 . .08/19/2036 .
465970-AD-3 . JPMNMT 24V1S1 M1 - RMBS ... .. 2.C FE .. 2,123,712 2,089,000 2,126,167 |. .0 ..6.750 |. ...11/19/2025 . .07/25/2064 ..
466247-LP-6 ..... JPMMT 2005-A1 3A1 - CMO/RMBS . TAFM .. . 94,866 .. 91,741 .91,105]. .0 ......5.382 |. ....09/14/2010 . .02/25/2035 ..
46628T-AD-3 ..... JPMAC 2006-WMC2 A4 - RMBS . TLAFM ... 4,517,435 |... .9,538,905(... 4,511,178 ... 0 e (35,849) [0 0 e 4.146 ...11/19/2025 ... |....06/25/2036 ... |...
46628T-AE-1 ..... JPMAC 2006-WMC2 A5 - RMBS L. TAFN ... 4,785,833 |... .. 10,092,534(... ... 4,778,737 ... 20 [ (26,128) |0 [0 4.346 ....11/19/2025 ... |....06/25/2036 ...|...
466301-AQ-3 ..... JPMMT 2007-S2 115 - CMO/RMBS .. . TLAFM ... .. 1,868,401 |... .. 2,586,517|... ... 1,128,120|... 0 e (192,727) [0 o0 e 6.750 ....04/21/2020 ... |....06/25/2037 ...|...
46631J-AA-6 ..... JPMMT 2007-A4 1A1 - CDO/CMO/RMBS ... L. TAFM ... .. 534,760 |... .670,371]... ... 534,760 ... 0 | 11578 30424 0 4.633 ....05/21/2020 ... |....06/25/2037 ...
525200-AY-0 ..... LMT 2006-7 3A2 - RMBS L...6. % . 0 0 o0 0 e 3.304 |... ....10/10/2006 ...|[....11/25/2036 ...
525200-AZ-7 ..... LMT 2006-7 3A3 - RMBS ... L...6. % L .L0f 0 e (72) [0 0 e 3.304 ....10/10/2006 ...|[....11/25/2036 ...|...
52520R-AF-9 ... LMT 2006-4 2A2 - RMBS ... ...6. FE .. [. 0f.. 0 e (8,183) [0 0 e 3.254 |... 250.000 |MON ..... ...07/19/2006 ... |....08/25/2036 ... |...
525245-AT-3 LXS 2007-3 410 - RMBS L...6. % L .L0f. 0 e (33,274) [0 0 e 2.844 |... 250.000 |MON ..... .. .. ...06/12/2007 ...|....03/25/2037 ...|...
576434-D8-4 . MALT 2005-1 2A1 - CMO/RMBS .. 1.CFE .. .0 N .0 ..6.000 |...... 6.770 . I ....08/02/2005 . .02/25/2035 ..
59023C-AD-4 ..... [MLMI 2006-A3 3A1 - CMO/RMBS . 1TAFM . . 265, 455 ..166,795 |. .0 ..5.791 |......7.640 . A, .. .. 15, ....12/13/2021 . .05/25/2036 .. .
61758L-AD-1 ..... [MSRR 2009-R1 2AB - CMO/RMBS . 1T.AFM . 1,536,570 1,193,444 |. .0 ..5.009 |......6.389 . .6, .. .. 81, ....12/13/2021 . .02/26/2036 .. 4,685,204
61759F-AJ-0 ..... MSRR 2010-R4 2B - CMO/RMBS .. 1,139,004 ..803,244 |. ..5.933 [......6.411 . .5, .. . 159, ....12/13/2021 . 07/28/2036 1,538,239
61760C-AN-5 ..... MSRR 2010-R9 2C - CMO/RMBS 1,287,19%6 ..620,722 |. ..4.580 . ...05/25/2022 . .12/27/2046 1,291,453
61911G-AB-0 ..... MECA 2007-FF3 10 - RMBS 0.500 .240 761 |....07/13/2007 ...|....05/27/2042 ...|....518,000,000 |..
62051N-AN-2 ..... NAA 2004-R2 A1 - CMO/RMBS . ... 709,932|... 6.500 .. 82,137 |....11/30/2023 ...|[....10/25/2034 ...[..... 17,399,612 |..
749220-AB-8 ..... RALI 2006-QA8 A2 - RMBS ... 1,045,762 |... - 4.206 ....12/13/2021 ...|[....09/25/2036 ... [............ 9,572 |..
T49245-AE-6 ..... RASC 2007-KS1 M1S - RMBS .. . . ... 7,233,000... . . 6,021,402 |.... 4.206 ....11/19/2025 ... |[....01/25/2037 ... |.......... 32,842 |..
TA9414-AJ-T ... RCKT 24CES7 M1 - RVBS 1.F .. 4,962,990 |... ... 4,950,000... ... 4,973,706 ... 4,962,917 |.... 5.920 ...11/13/2025 ... |....10/25/2044 ...|...... 8,344,380 |..
T4943A-AD-4 ...... RCKT 25CES7 A3 - RWBS 1,752,621 |... ..1,725,000... ... 1,756,545... 1,752,594 |.... 5.875 ....11/19/2025 ... |....07/26/2055 ... [...... 4,366,975 |..
761118-QM-3 ..... RAL| 2005-Q05 A1 - CMO/RMBS . .1,354,624 1,890,408 .1,354,624|. ..5.027 ....12/13/2021 . .01/25/2046 .. .. 19,983,270
76114B-AN-8 ..... RAST 2006-A14CB AX - RMBS . 94,815 0 395,899 |. ..6.250 |... ...07/23/2008 . .12/25/2036 ..
8635D-BX-4 ..... SASC 2005-RF1 A10 - RWBS .. (27,984) ...0 18,239 ..0.514 .. ....12/13/2021 . .03/25/2035 ..
86364D-AT-7 ..... SARM 2007-7 282 - CMO/RVBS 658,012 . 674,414 647,327 ..4.209 ...12/13/2021 . .08/25/2037 ..
86800R-AG-6 ..... STALT 2006-1F 3S - RMBS . L 18,807 | 0 . 72,099, .. 3.304 ... ....05/25/2006 . .04/25/2036 ..
89175T-AD-0 ..... TPMT 2018-4 M2 - RMBS ... 1.C .. 2,480,700 |... . 2,312,892]... . 0 s .0 .. 0 e 3.000 ...01/17/2019 ...|....06/25/2058 ... |...
89175V-AD-5 ..... TPMT 182 M2 - RMBS .... 1E .. 1,957,327 |... ...2,000,000... .. 1,855,997(... 1,968,994 ... .0 ... .0 . 0 e 3.293 ....11/08/2019 ...|[....03/25/2058 ...|...
89176V-AD-4 ..... TPMT 2018-5 M2 - RMBS 1.E .. 2,579,400 |... ... 3,000,000... 2,438,643 ... 2,692,864 |.... L0 e 18, .0 .. 0 e 3.250 ....01/17/2019 ...|[....07/25/2058 ... |...
89177J-AD-0 ..... TPMT 2019-2 M2 - CMO/RMBS ... 1.A .. ... 6,191,603 |... ...6,000,000... .. 5,057,888(... ..6,632,502 |.... L0 e (59, .0 . 0 e 3.750 ....12/13/2021 ... |....12/26/2058 ...|...
89178B-AD-6 ..... TPMT 2019-4 M2 - CMO/RMBS ... .. 1,007,969 |... ...1,000,000... . e 981,167 ... .0 ... .0 .. 0 e 3.750 ....11/06/2019 ...|[....10/27/2059 ...|...
89179J-AD-8 ..... TPMT 2020-4 M2 - RMBS 3,995,811 [... ...4,000,000... ... 3,192,778 ... 4,000,000 |.... .0 .. .0 . 0 3.250 ....10/08/2020 ... |....10/25/2060 ...
92927X-AA-2 ..... WAMU 2007-HY6 1A1 - CMO/RMBS .. 5,810,952 |... ... 6,426,076|... .. 5,827,158(... 5,796,934 |.... 0 e (14, .0 .. 0 e 4.027 ...10/16/2025 ...|....06/25/2037 ...
933638-AA-6 ..... WAMU 2006-AR19 1A - CMO/RMBS 407,185 |... ... 418,699 /... 390,634]... 403,441 |.... L0 e (8, .0 . 0 4.768 ....02/12/2020 ... |....01/25/2047 ...|...
93935L-AB-4 . WMALT 2006-AR8 2A - CMO/RMBS .2,252,365 2,477,895 .2,251,375). ..2,247,800 |. . .. .0 |.....4.878 | ...10/16/2025 . .10/25/2046 ..
93935Y-AA-8 ..... WMALT 2006-AR10 A1 - RWBS ... .. 125,155 ... . 249,703]... L 125, 743) 122,912 |.... .0 ... .2, . .0 .. L0 4.046 ...11/29/2017 ...|....12/25/2036 ...|...
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94982X-AD-4 ... WFMBS 2006-7 2A1 = CMO/RMBS .....evvivvivinnniiiiinnnns foeeeeeee s CSAFRN L 706,161 |.oevvennnns 849,250 |......c0uunnnnn TT2,974 e UATAYL:7 RN | [ AR Y < I R € i 1 AP | I 6.000 |...... 9.201 [MON ..o Jovvnninieiiinnns 4,246 |.ooovnnnnnnnnnn 50,955 |....12/08/2020 ...|....06/25/2036 ... |.......... 24,686 |............
94984T-AP-4 ... WFALT 2007-PA1 A0 - RWBS ... .. 5.C FE ..|.. e 11,729 ... een 19,233 )... 35,071 |0 6,595 |0 0 0.336 |..... 49.403 | MON ..... ...04/11/2007 ...|....03/25/2037 ... |.cuuu.... 40,774 |..
94985J-CD-0 ..... WFMBS 2007-7 APO - CMO/RMBS . L 1AFM ... .. 16,368 |... .. 18,301]... 10,964 0 0 0 0 0.000 |...... 0.000 |N/A ..... ...06/19/2007 ... |....06/25/2037 ...|...... 1,190,613 |..
1059999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency residential mortgage-backed
securities (unaffiliated) 133,767,791 191,677,429 129,616,862 123,644,154 XXX 549,860 6,108,509 XXX XXX 635,071,610 XXX
00109B-AB-1 ..... AFN 2019-1 A2 = CMBS ...cevvveiiiiiiiieieceeniie e foeeeeeee e TFFE s 5,858,014 |............ 5,860,528 ... 5,358,215 ccuuiinnnnns ESR: 151 (61 P | R EOPRRRRINR: -7 A AR | N KPR | B R 4.460 |......4.509 [MON ..... |oeeeoriirrinnnnn 7,987 |ooeeeiiiiinnnn 261,380 |....11/02/2022 ...|....05/20/2049 ...|...... 5,890,602 |............
060352-AX-9 ..... BANK 2017-BNK6 E - CMBS ... ... 1,448,000|... .. 1,069,312 1,069,312 |......... 122,236 |..........70,186 [......cceeeenni0 Jeernninieeennn0 [eneees 2.657 ....3,206 |.. .. 39,453 |....08/22/2017 ...|....07/16/2060 ...|......... 189,018 |..
065402-BH-1 ..... BANK 2019-BNK18 C - CMBS .. L3A . ...2,100,000... o 1,790,558 .. 2,121,880 |.oevvvvnniiinnnnn0 o (6,890) [oviiiiieeennh0 el s 4.210 1,367 .. ....05/21/2019 ... |[....05/17/2062 ...|...... 2,107,006 |..
06540D-Ad-4 ..... BANK 2021-BNK36 D - CMBS .. .2.B. ....2,318,757 |... ...2,614,000|... .o 1,983,560 |....cccnnnnnnn 2,428,807 |...eeeeeeenneenni0 |eeennnn 27,640 [0 eeeeienl0 [ 2.500 ...09/24/2021 ... |....09/17/2064 ...|...... 2,619,445 |..
06540D-AL-9 ..... BANK 2021-BNK36 E - CMBS .. .3.B. ... 4,070,875 |... ...5,000,000... .. 3,586,457 (....cccennnnn 4,407,716 |....oovvnenennnnn0 o 85,889 [0 o0 s 2.500 ....09/27/2021 ... |....09/17/2064 ...|...... 5,010,415 |..
06540D-BV-6 ..... BANK 2021-BNK36 C - CMBS .. ... 1,800,985 |... ..1,750,000... 1,492,229|....cceueeneee 1,777,838 |oveeeeeeeeennnnd0 oot (5,675) |0 o0 e, 3.197 ....09/24/2021 ...|....09/17/2064 ...|...... 1,754,272 |..
06541C-AL-0 ..... BANK 2021-BNK33 E - CMBS .. .1,705,509 2,015,000 1,467,027 |. ..1,831,022 |. ..2.500 |. ....05/12/2021 . .05/16/2064 . 2,019,197
06541L-AJ-5 ..... BANK 2022-BNK40 D - CMBS .. .1,980,972 2,500,000 1,906,541 . ..2,146,947 |. ..2.500 |. ....02/25/2022 . .03/17/2064 . 2,505,208
06650A-AF-4 ..... BANK 2017-BNK8 XA - CMBS . 20 397,255 [ 0 ....06,171]. ......0.704 |. ....10/30/2017 . .11/18/2050 .
08162F-AN-3 ..... BMARK 2019-B12 D - CMBS ... L3A 2,431,152 |... . ... 1,597,702... . cevrmmereeennns0 feei s 8,085 |0 |0 [ 3.000 |...... 3.393 [MON ..... ...06/10/2021 ...|....08/16/2052 ...|...
08163J-AV-6 ..... BMARK 2021-B29 D - CMBS ... .2.0. 3,423,216 |... ... 4,000,000... .. 2,940,107 ... 3,642,541 |oevveeiiinnnnnnl0 [ 54,724 |0 0 2.000 |......3.755 [MON ..... ....09/17/2021 ...|....09/17/2054 ... ..
08163J-AX-2 ..... BMARK 2021-B29 E - CMBS ... .3.C. .. 3,178,074 |... .. 4,000,000... 2,695,544/... 3,481,791 [oooeiiiiiiiee 0 e 76,571 [0 el l0 [ 2.000 |......4.591 [MON ..... ....09/17/2021 ...|....09/17/2054 ...|...... 2,409,624 |..
12595F-AG-7 ..... CSAIL 2017-CX9 XA - CMBS .. .. 284,074 ... 026,279 4470 [0 e (28,108) [0 0 [ 0.584 |......1.038 [MON ..... ...09/21/2017 ...|....09/16/2050 ...|...
12595F-AL-6 ..... CSAIL 2017-CX9 C - CMBS ... 200,000 |..evenneeeenn. 170,487 [oneeeennenn200,154 |0 [t (B07) [0 el e 4.031 |......4.071 [MON ..... ....09/19/2017 ...|[....09/16/2050 ...|... ..
129890-AN-9 ..... CALI 2019-101C E - CMBS ... . ...1,000,000... 995,346 [0 |l 897 [0 0 4.324 |......4.605 | MON ..... ....03/07/2019 ...|[....03/11/2039 ...[...... 1 003,660 |..
129890-AQ-2 ..... CALI 2019-101C F - CMBS ... 1,900,202 |... ..2,000,000... e LBTT AT 37747 | 132,191 [ 9,264 0 [0 4.324 993 | MON ..... . ...03/07/2019 ...|[....03/11/2039 ...
17326H-BU-7 ..... CGCMT 2017-P7 XA - CMBS ... .. 3,068,217 |... 297,196 [cann 373,953 [0 ] (325,224) [0 0 [ 1.093 |..... 57.699 [MON ..... .414 290 |....04/04/2017 ...|....04/15/2050 ...[...
17326C-BE-3 ..... CGCMT 2017-B1 XA - CMBS . 54,178 . 54,178]. ..0.658 ..51,618 |....08/15/2017 . .08/17/2050 .
17326D-AJ-1 ..... CGCMT 2017-P8 XA - CMBS . 36,908 . 36,903|. ..0.854 .. 35,122 |....09/20/2017 . .09/16/2050 .
17326F-AF-4 ... CGCMT 2017-C4 XA - CMBS . 45,025]. ..0.975 |. .. 35,795 |....10/20/2017 . .10/17/2050 .
36251X-AE-7 ..... GSMS 2016-GS4 E - CMBS . 820,125). ..3.908 |. ...08/22/2017 . 11/15/2049
46640J-AC-1 ..... JPNMCC 2013-C13 D - CMBS . 19,188]. ......3.983 ....06/13/2017 . .01/18/2046
46648K-AW-6 ..... JPNDB 2017-C7 XA - CMBS ... e 38,902 i 179,363 [0 e 96,566 [0 L0 0.823 |... 250.000 [MON ..... ...10/16/2017 ...|....10/17/2050 ...|...
55312Y-BD-3 ... MLCFC 2007-5 X - CMBS ... TP | | R, 4,972 e I [0 0 0 0 [ 0.596 |... 250.000 [MON ..... ....03/01/2007 ...|[....08/12/2048 ...
61692C-AG-3 ..... MSC 2021-L6 D - CMBS .... ....1,610,459 |... . . 1,322,610 (.......eeeen.. 1,699,465 |ooeevviniiininn0 e 21,325 [0 0 [ 2.500 |...... 4.011 [MON ..... ....06/30/2021 ...|[....06/17/2054 ...
61692C-AJ-7 ..... MSC 2021-L6 E - CMBS 1,137,243 | 1,376,600 ... wevrneeeeeen 1,229,963 [0 | 22,468 [0 0 [ 2.500 |...... 4.711 [MON ..... . ....06/30/2021 ...|[....06/17/2054 ...
61767F-AJ-0 ..... MSC 2016-UBS11 D - CMBS ... ....5,490,856 |... ...5,79,580(..............5,710,549 |......oooevnnnnnl0 [ 219,693 |l o0 3.500 . 121,484 |....06/15/2025 ... |....08/17/2049 ...
95000L-BC-6 ..... WFCM 2016-C33 XA - CMBS ... 1,426,875 [ O 7,645]... 1.480 ...04/03/2017 ...|[....03/17/2059 ...
95001N-BC-1 ..... WFCM 2018-C45 B - CMBS . .2,178,355 2,040,548 |. ..2,130,527 |. ......4.556 |. ....06/28/2018 . .06/15/2051 .
95003C-BE-9 ..... WFCM 2021-C59 D - CMBS . i ....1,953,036 |... .. 1,607,357 .....ccennnnns 2,065,451 [....oooeeveeeenn0 e 29,751 [0 0 [ 2.500 ...04/22/2021 ... |[....04/17/2054 ...
1079999999. Subtotal - asset- backed securities - flnanC|aI asset-backed
securities - self-liquidating - non-agency commercial mortgage-backed
securities (unaffiliated) 51,869,932 51,599, 168 41,428,041 48,337,616 254,421 (65,541) 217,001 XXX 2,597,354 XXX XXX 47,568,026
01449C-AG-5 . ALESC VIII A2 - CDO .. 1.AFE .. 1,623,167 1,789,000 1,617,116|. ..1,626,138 |. 0 0. L4417 | .. 21,454 |....10/16/2025 . 12/23/2035 ... 272,533
014490-AB-2 ..... ALESC X A2A - CDO .. .. 1.CFE .. 20,255,485 23,327,000 .. 20,501,237 . .20,300,680 |. .0 0. L4447 | .281,506 |....10/16/2025 . 09/23/2036 ..10,878,237
01450N-AA-0 ..... ALESC XVII A1 - CDO .. 1.B FE .. 4,766,049 .5,033,305 4,775,323 ..4,769,356 |. .0 0. ..4.697 |. .. 63,922 |....11/04/2025 . .09/23/2038 2,936,073
03666B-BC-7 ..... ANTR 2021-1 CR - CDO . .. 1.F FE .. 20,054,093 20,165,000 20,198,454 |. .20,054,010 |. 0 0. ......6.105 |. ...0 |....12/12/2025 . .10/25/2038 .. ... 229,884
03666B-BE-3 ..... ANTR 2021-1 DR - CDO ... .. 2.CFE ..|. ....5,635,821 [... ...5,710,000|... .. 5,718,959 ... 5,635,954 |.... 0 .0 .. [V IO 7.105 . .0 |....12/12/2025 ...|....10/25/2038 ...[...... 5,813,321 |..
06762E-AG-9 ..... BABSN 2021-1 D = CD0 ....cevvvvvvnniiiiinnnnniiiiinninnesforeeeeee e L2.C0FE | 2,500,000 |............ 2,500,0001............ 2,502,670)........uueeee 2,500,000 [ 0 |..... 7.020 |......7.399 [JAJO ... veiiennnn 32,178 | 192,300 |....03/04/2021 ...|....04/25/2034 ...|......... 780,218 |............
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12481H-AU-5 ... CBAM 2017-3 DR = CDO ...oovvvvvvnnieicinnieeeceeniieees foeee e e L 2.CFE [t 5,500,000 |............ 5,500,000 ............ 5,509,020 |........un.... 5,500,000 (VR RN | B R 7.643 |...... 8.004 [JAJO ... |oeveeenneennnn 88,747 o 454,504 |....06/30/2021 ...|....07/17/2034 ...|...... 5,610,363 |............
14316K-BC-8 ..... CGMS 212R D1R - CDO ... .. 2.CFE ..|. ... 7,809,766 |... ... 7,800,000... .. 7,824,305(.............. 7,808,757 |.... 0 |0 e 6.734 |...... 6.468 ....12/12/2025 ...|[....04/20/2038 ...[...... 1,862,764 |..
25254A-AJ-6 ..... DCLO 9 D - CDO .. 2.CFE ..|. ....5,256,741 |... ... 5,250,000... 5,257,355 (......ccunnnn 5,256,808 |.... 0 |0 6.484 |...... 6.535 ....11/19/2025 ... |....04/20/2038 ...
20247B-AU-1 ... EMPWR 2023-2 D1R - CDO .. .. 2.B FE ..|. ....5,949,589 |... ...5,950,000... .. 5,972,670 (...ccceennnns 5,949,716 |.... 0 |0 [ 6.705 |...... 6.751 ....12/11/2025 ...|....10/15/2038 ... ..
34961J-8G-8 ..... FCO IX CR - CDO .. 1.G FE ..[.. ... 4,300,000 |... ...4,300,000... L 4,307,641 ... 4,300,000 |.... 0 |0 6.966 |...... 7.309 . 324,594 |....09/20/2021 ...|....10/15/2033 ... |...... 2,413,736 |..
34962U-AG-3 ... FCO XV C - CDO .. 1.E FE ..|.. ... 8,000,000 ... ...8,000,000... e 1,997,520 [ 8,000,000 |.... 0 0 [ 6.770 |...... 7.138 .... 594,972 |....08/05/2021 ...|....04/25/2033 ... [...... 2,334,600 |..
349630I-AE-3 ... FCBSL XIV C - CDO .. .. 1.F FE ..|. ... 3,000,000 ... ... 3,000,000... ... 3,008,570 .....ccennnnnn 3,000,000 |.... 0 |0 6.571 |...... 6.947 ....215,688 |....11/05/2021 ...|....10/23/2034 ...[...... 2,199,882 |..
38178M-AA-5 ... GCPAF 191R AR - CDO ... .. 1.F FE ..|.. .. 7,861,102 |... .. 7,861,102... .. 7,599,588 .....cccnnnnnn 7,861,102 |.... 0 |0 e 3.100 |...... 3.112 .... 243,694 |....06/03/2021 ...|....07/22/2030 ...[.......... 89,050 |..
40170U-AC-7 GCF 2021-3 B - CDO . .. 1.CFE .. 3,000,000 3,000,000 3,002,958 |. ..3,000,000 |. 0. ..6.082 |......6.446 .200,408 |....11/04/2021 . .01/23/2034 ..
43133A-AB-3 . HITR 2018-1 A2L - CDO .. 1.CFE .. .. 25,631,667 26,000,000 .. 25,528,776 |. .25,645,494 |. 0. ..6.189 [......6.453 .863,218 |....04/24/2025 . .10/11/2038 .
48255A-AG-3 . KKR 36 D - CDO ...... .. 2.C FE .. .4,955,070 5,000,000 4,883,950 |. .. 4,952,284 |. 0. e 7,566 |......7.365 | JAJO ... |eeiiiiinnnn 81,967 [ 0 |...10/16/2025 . .10/16/2034 .
69916K-AG-8 ..... PARL 2021-2 C - CDO ... .. 2.CFE ..|. ... 3,000,000 |... ... 3,000,000... .. 2,970,486 .............. 3,000,000 |.... 0 |0 e 7.546 |...... 7.917 . 243,846 |....10/26/2021 ...[....10/20/2034 ...[......... 737,670 |..
740420-AC-0 ..... PRETSL XX A2 - CDO .... .. 1.B FE ..|. ...308,871 [... ...361,764 /... 317,2691... 315,635 |.... 0 0 4.435 |...... 6.719 .. 18,162 |....03/17/2023 ...|[....03/22/2038 ...[......... 366,269 |..
T4042E-AB-0 ..... PRETSL XVII A2 - CDO . .. 1.AFE ..|. ....1,790,855 |... 2,001,000... .. 1,823,667|... ..1,794,288 |.... 0 |0 e 4.466 |...... 5.898 ....10/16/2025 ...|[....06/23/2035 ... [...... 1,384,920 |..
74042J-AB-9 ..... PRETSL XXI A2 - CDO ... .. 1.AFE ..|. ....9,963,780 |... 11,318,002]... ..9,981,352 |.... 0 0 4.385 |...... 6.590 ....10/16/2025 ...|[....03/22/2038 ...[...... 7,278,422 |..
T40420-AG-1 ..... PRETSL 22 B2 - CDO .... .. 1.C FE ..|.. ...834,096 ... . ... 701,073 |.... 0 |0 e 4.615 |...... 7.378 ....02/27/2020 ...|....09/22/2036 ... [......... 438,626 |..
T40420-A0-9 ..... PRETSL 22 B3 - CDO .... .. 1.CFE ..|. - ... 7,321,506 ... ... 6,053,758]... 6,423,481 |.... 0 0 4,615 |...... 6.813 ....10/16/2025 ...|[....09/22/2036 ...[...... 3,850,160 |..
740420-AB-3 ..... PRETSL 26 A2 - CDO ... .. 1.B FE ..|.. ....6,389,753 |... .. 7,331,8%(... ... 6,022, 711... 6,398,958 |.... 0 |0 e 4.3 |...... 6.281 . ...10/16/2025 ...|....09/22/2037 ...|...... 4,244,839 |..
740421-AC-8 ..... PRETSL XVIII B - CDO .... .. 1.DFE ..|. ....1,642,012 |... .. 1,570,979 ... 1,747,894 |.... 0 0 4.735 |...... 6.561 .102 674 |....02/14/2022 ...|....09/23/2035 ... |...... 1,048,689 |..
74043C-AA-5 ..... PRETSL 24 A1 - CDO . .. 1.AFE .. 11,322,970 1,407,814 /. 1,425,753 |. 0. ..4.255 |......5.895 .. 73,110 |....03/11/2021 . .03/22/2037 .. 1,145,715
77587B-AG-9 ..... RCF 111 D - CDO .. 2.C FE .. .3,028,425 3,028,668 |. ..3,028,432 |. 0. ..7.889 [......7.745 ....12/12/2025 . .09/15/2042 .. 2,773,285
88675S-AE-7 TKO | B - CDO .... .. 1.CFE .. 4,500,000 4,505,157 |. ..4,500,000 |. 0. ..6.046 |......6.383 ....11/19/2021 . .01/18/2035 . 1,562,108
89822P-AB-9 . TFINS 201 A2 - CDO . .. 1.G FE .. 700,000 685,206 |. . 700,000 |. 0. ......7.966 |......8.357 ...07/15/2020 . .04/16/2040 . ... 168,723
G9012R-AC4 ..... TRAP 12 A3 = CD0 ....eeeeevumneeeernnnneeerennnnseeeennns foonnnees seeeeees .. 1.B FE ..|. .. 80,448]... 0 |0 [ 4.656 |...... 6.161 ...11/03/2021 ...|[....04/06/2042 ...|.......... 96,109 |..
1099999999. Subtotal - asset backed securities - flnanC|aI asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs
(unaffiliated 175,774,861 184,072, 141 175,643,833 176,260,934 0 138,784 0 XXX XXX XXX 1,735,112 4,655,400 XXX XXX 65,300,527
00043*-AA-7 ... AAWH 1 LP - ABS ... .. 1.G PL ..[.. .. 22,891,893 |... .. 22,896,443 ... .. 22,896,443 ... ... 22,922,738 |.... .0 |.eenn.... 30,056 ... 0 |0 e 1.550 |...... 1.561 | FMAN ... .. 123,004 |.. . 1,462,396 |....01/14/2025 ...|....08/08/2036 ...|..... 22,962,493 |..
00043*-AB-5 ..... AAWH 1 LP - ABS ... ..2.CPL ..|. ... 3,056,066 |... ... 3,056,149... 03,056,149 ... 3,061,368 |.... J VI FR 5,289 |... 0 0 1.700 |...... 1.707 | FMAN ... .... 198,891 |....01/14/2025 ...|....08/08/2036 ...[...... 3,065,819 |..
74980P-AE-3 ..... RRAM 14 B - CDO .. 1.F FE ..|.. ... 4,000,000 |... ...4,000,000... ... 4,004,960|.......cc..... 4,000,000 |.... .0 0 0 [ 6.066 |...... 6.388 [JAJO .... .... 265,448 |....02/10/2021 ...|....04/15/2036 ...[...... 1,183,992 |..
74980P-AG-8 ..... RRAM 14 C - CDO .. 2.CFE ..|. ... 3,000,000 |... ...3,000,000... ...3,003,399......ccnnnnnn 3,000,000 |.... .0 0 |0 7.066 |...... 7.405 [JAJO ... |.. .. .... 229,502 |....02/10/2021 ...|....04/15/2036 ... [...... 1,026,924 |..
T498K-AJ-4 ..... RRAM 2 BR - CDO L FFE s 11,000,000 |........... 11,000,000]........... 11,011,440]............ 11,000,000 [ TR | I R 5.966 |...... 6.286 [JAJO ... |eiiiiiiiens 142,193 | 718,828 |....03/12/2021 ...|....04/15/2036 ...|...... 4,199,184 |............
1109999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (affiliated) 43,947,959 43,952,593 43,972,392 43,984,106 0 XXX XXX XXX 381,928 2,875,066 XXX XXX 32,438,412 | XXX
20267V-AA-5 ..... CBSLT 2017-A-GS A1 - ABS L TAFE e 120,877 [oiiiiiinnnns 120,899 ... 17,180 120,898 (VR RN | B R 2.550 |...... 2.564 IMON ..... [oeeeeveiiiiiiiinnns L1 I O 3,084 |....06/02/2017 ...|....05/28/2041 ...
20267V-AC-1 ..... CBSLT 2017-A-GS B - ABS ... .. 1.B FE ..|.. ... 172,916 |... .172,925]... ... 159,017 ... 0 |0 e 3.470 |...... 3.503 .. .. ... 6,000 |....06/02/2017 ...|....05/28/2041 ...[...
20268K-AA-8 ..... CBSLT 2017-B-GS A1 - ABS .. .. 1.AFE ..|. .. 79,364 |... ... 74,8851... 0 0 2.680 |...... 2.564 ...10/19/2017 ...|....09/25/2042 ... |...
22540A-7C-6 ..... CSFB 2001-HE17 AIO - RMBS ... .. 1.C FE ..|.. s ...3,893]... 0 |0 [ 0.016 |...... 0.000 ....10/01/2001 ...[....01/25/2032 ... |...
36185M-AD-4 ..... GMACM 2005-HE2 A4 - RMBS L 4 AFM .. . 71,538 . 97,066 . 64,8271, 0. ..4.929 |.....25.228 ....09/25/2015 . .11/25/2035 ..
46620V-AA-2 ..... HENDR 172 A - ABS .. 1.AFE .. 790,615 790,615 708,592 ). N 0. ..3.530 |...... 3.556 ....09/22/2020 . .09/15/2072 ..
50200X-AA-8 LCSS 18A A - ABS ... .. 1T.AFE .. 4,226,566 4,226,566 .3,745,515). 4 226 577 |. 0. ..4.700 |......4.746 ....11/02/2018 . .12/15/2062 .. 30 066
640340-AD-0 . NSLT 2021-B C - ABS .. 1.F FE .. 9,996,391 10,000,000 9,168,886 |. ..9,997,867 |. 0. ..3.570 |......3.601 ....06/25/2021 . .04/20/2062 .. .. 10,029,750
64034Y-AD-3 . NSLT 2021-D C - ABS .. 1.F FE .. .3,486,951 3,385,000 3,068,031 . .. 3,445,024 |. 0. ......3.500 |......3.147 ....12/17/2021 . .04/20/2062 .. 3,394,874
64034Y-AE-1 ..... NSLT 2021-D D - ABS ... .. 2.B FE ..|. 4,132,523 (... ...5,000,000... ....4,450,269.............. 4,145,785 |.... 0 0 4.380 |...... 6.892 ...10/16/2025 ...|....04/20/2062 ... |.......... 73,944 |..
64035D-AF-3 ..... NSLT 21A € = ABS ..iivveiniiiiiiiiiiiiiiiiiiieeeciviine forne e e L LFFE s 9,993,562 |........... 10,000,000]............ 9,272,031 ]..ccuunnnnnnns 9,996,034 [ T (I 3.750 |...... 3.786 ...05/13/2021 ... |....04/20/2062 ...|......... 204,530 [.....ooeenns
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 1 - SECTION 2

Showmg All Long-Term BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
64035D-AJ-5 ... [ T e R RN CACFE e 9,752,973 |........... 10,000,000 |............ 9,091,163 |....uuvnnnenee 9,872,420 [oeeviiiiiinnnnns 0 fooeeeens 26,880 [.ooiiiiinnnnnnnns [V (VI I 2.850 |...... T t-CH 110\ R AP 8,708 |.oevvvrnennnns 285,000 [....05/13/2021 ...|....04/20/2062 ...|......... 297,200 |.eeennnnnnn
881561-26-4 ..... TMTS 2006-5 2A3 = RMBS ...eevveiieiiieiiiieeeeeenineeee foennieee s CLARM 3,692,485 |............ 6,510,556 |............ 3,652,517 |.ccvvennnnnnns 3,223,520 |eevununaiiaenes [V (225,399) [.eevvenmnnaannes [ 0 [.... 4.466 |..... 11877 IMON ..o [ 4,846 |.....oceennnn 181,807 |....11/30/2023 ...|....06/25/2037 ...{.......... 11,326 [
1119999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating - other financial asset-backed securities - self-
liquidating (unaffiliated) 46,541,034 50,383,008 43,576,806 46,145,305 0 (192,461) 0 0 XXX XXX XXX 56,889 1,615,038 XXX XXX 14,210,272 XXX
1209999999. Subtotal - asset-backed securities - financial asset-backed
securities - self-liquidating 452, 153, 147 521,684,339 434,347,779 438,484,080 434,625 (4,097,755) 867,229 0 XXX XXX XXX 2,913,424 17,912,123 XXX XXX 794,588,848 XXX
1409999999. Subtotal - asset-backed securities - financial asset-backed
securities - not self-liquidating 0 0 0 0 XXX XXX 0 0 XXX XXX 0
14856C-AA-7 ... CLAST 2018-1 A - ABS .... .. 2.A FE ..|.. 2,772,965 |... 2,775,059]... 2,767,956 (..o eeeeeeen 2,775,059 |oeeeiiiiiieeenn0 [ 200 o0 0 4125 [ 0.000 |MON ..... . 114,471 |....06/07/2018 ...[....06/15/2043 ...[..... 27,000,000 |..
55037L-AA-2 ..... LUNRR 2020-1 A - ABS .... .. 1.F FE ..|. 484,369 e ATTTTO e 8B4368 0 e (@) |0 03376 3.400 [MON ..... ...02/18/2020 ...|....02/15/2045 ...|...... 1,387,030 |..
55037L-AB-0 ..... LUNRR 2020-1 B - ABS .... .. 2.B FE ..|. 120,240 e 120,795 [0 120,288 0 0 0 [0 ] 40335 4.375 | MON ..... ....02/18/2020 ...|[....02/15/2045 ...[......... 347,055 |..
72353P-AB-2 ..... PION 1 B - ABS .. 3.BFE ..|. . . e [ 0 0 04,048 L 4.948 | MON ..... . ....06/23/2019 ... |....06/15/2044 ...|...
82321U-AA-1 ... SHNTN 2015-1 A - ABS .... .. 1.F FE ..|.. ....3 214,610 |... ....3 139,135 | 3,210,452 |.eevenneieeeennn0 [ (322) |0 0 [ 40750 4.772 [MON ..... 152 443 |....03/04/2020 ... |[....10/15/2042 ...
827304-AA-4 ..... SLVRR 2019-1 A - ABS .... .. 2.AFE ..[. 22,914,275 |... .. 2,873,460 (.......ccunnn 2,914,210 [oeeeiivinnnennn0 oo 101 o0 [0l 30967 4.005 [MON ..... s .. ....115,610 |....06/27/2019 ...|....07/15/2044 ...
85572R-AA-T ..... STARR 2018-1 A - ABS LFFE 7,787,428 |............ 7,860,056 ............ 7,856,126]......cccveee 7,860,056 |...coevnieeeeen0 foeeeennnn5,955 [0 feeennnnn 0 [ 4,089 L 4.369 |MON ..... foooeeiiinnnnnns 14,284 |.......co....s 321,398 |....06/15/2018 ...|....05/15/2043 ...
1519999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (unaffiliated) 18,240,272 18,309,765 18, 167,009 18,310,810 XXX XXX 34,325 772,316 XXX XXX 67,734,119 XXX
55202R-AB-7 ... |MAPSL 211 B = ABS it | ................ | 1T.GFE [t 2,700,955 |............ 2,652,812]...ccuunnnnes 2,489,134 ]...coenunnnnes 2,685,378 [.......ccoeeen0 oeeennnen (1,190) Joveieniiiinnnn0 [0l 8,425 | 2.733 IMON ... fooeeeeiniiieees 4,038 |.oiieeeennnn 90,859 |....08/04/2021 ...|....06/15/2046 ...{...... 3,724,370 |........ 1.0
1529999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - lease-backed securities -
practical expedient (affiliated) 2,700,955 2,652,812 2,489,134 2,685,378 XXX 90,859 XXX XXX 3,724,370
00392#-AA-0 ..... ABTEEN VENTURES LLC - ABS .. 1.BPL ..|. .. 7,467,418 |... 7,467,418 ... L. 7,400,211 [ 7,467,418 |.oeeeeneieeeen0 feieeeeenl0 o0 0 f.203.930 o 3.913 . 295,446 |....01/18/2019 ...|....08/15/2039 ...[...... 5,662,162 |..
233046-AF-8 ..... DNKN 2017-1 Al - ABS ... .. 2.BFE .. 1,522,126 1,528,273 |. 1,622,125 |. ..4.050 .. 61,342 |....09/14/2017 . .11/20/2047 . 1,621,701
25755T-AL-4 . DPABS 2019-1 A2 - ABS .. 2.A FE .. .960,000 930, 141). . 960,000 |. ..3.684 .. 35,213 |....11/06/2019 . .10/25/2049 .. . 35,405
26208L-AE-8 ..... HONK 2019-2 A2 - ABS . .. 2.C FE .. 1,375,610 1,372,002 . ..1,375,610 |. ..4.000 ...09/10/2019 . .10/20/2049 .. 1,490,946
78433L-AB-2 ..... EIX A2 - ABS .. 1.AFE ..|. ....2,527,517 ... 2,550,000... ... 2,000,521 |....cceennnnnn 2,533,301 |oeeveneeieeennn0 [ 1,456 |0 0 12942 2.020 ....03/12/2021 ...|[....05/15/2040 ...[......... 102,460 |..
88240T-AB-7 ..... ERCOTT 2022 A2 = ABS ......ccevvviiiiiinnnnniinirnnnnnnnesfonnnnnneieennnns CLAFE 6,466,192 |............ 6,500,000]............ 6,412,807 .............. 6,466,931 [........cooeeeen0 o 739 o0 [0 00040966 . 5.021 [FA ooes ovvvninnnnns 134,496 |..ooiiiiiinnnnnnnnns 0 [....10/16/2025 ...|....02/01/2044 ...]|......... 458,125
1539999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (unaffiliated) 20,318,863 20,375,153 19,643,956 20,325,385 0 2,195 0 0| XXX XXX XXX 189,522 496,284 XXX XXX 9,370,799 | XXX
G2950*-AA-7 ..... |AA INFRASTRUCTURE FUND 1 LTD - ABS .......evviiiinnnnn | ................ | 1D0PL s 29,575,546 |........... 29,575,546 |........... 29,575,546|......cceenn 29,575,546 |...oeiiiiinnns [/ 2,056 |oooiiiiiiinnnns [ 0 [..... 6.197 |...... 0.000 |MJSD ..o Joueniiinnnnnn 610,952 |........... 2,061,052 |....04/16/2021 ...|....11/01/2034 ...{[..... 29,575,546 |........ 0.0
1549999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient - other non-financial asset-backed
securities - practical expedient (affiliated) 29,575,546 29,575,546 29,575,546 29,575,546 0 2,056 0 0 XXX XXX XXX 610,952 2,061,052 XXX XXX 29,575,546 XXX
1609999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - practical expedient 70,835,636 70,913,276 69,875,644 70,897,119 0 8,996 0 0 XXX XXX XXX 838,837 3,420,511 XXX XXX 110,404,833 XXX
97770*-AC-8 ..... |WOLF ENTERTAINMENT FUNDING, LLC .....cccvvunniiiiinnnn | ................ | 2BPL )it 20,000,000 |...eennnnns 20,000,000{........... 20,050,000 .....ccuunnn 20,000,000 J..eevenniiinnnns [ [ [ 0 [..... 6.300 |...... 6.300 [FMAN ... |oeeeeiienns 147,000 [oooiiiiiiiiiiiiinnnn 0 [....11/19/2025 ...|....11/20/2050 ...]|..... 20,315,000 |........ 1.0
1739999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis - other non-financial asset-backed
securities - full analysis (unaffiliated) 20,000,000 20,000,000 20,050,000 20,000,000 0 0 0 0 XXX XXX XXX 147,000 0 XXX XXX 20,315,000 XXX
1809999999. Subtotal - asset-backed securities - non-financial asset-
backed securities - full analysis 20,000,000 20,000,000 20,050,000 20,000,000 0 0 0 0 XXX XXX XXX 147,000 0 XXX XXX 20,315,000 XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 1 - SECTION 2

rm BONDS - ASSET-BACKED SECURITIES Owned December 31 of Current Year

Showing All Long-Te
6

1 2 3 4 5 7 8 Change in Book/Adjusted Carrying Value Interest Dates 20 21
9 10 11 12 13 14 15 16 17 18 19
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change Origin-
and Current Other- in ation
Re- SVO Book/ Unrealized Year's Than- Book/ Interest Stated Ballon
stricted | Admin- Adjusted Valuation (Amor- | Temporary | Adjusted | Stated |Effective Income Interest Contractual [ Payment Pay-
CuUsIP Asset |istrative Actual Par Fair Carrying Increase/ | tization)/ |Impairment| Carrying Rate Rate | When Due & Received Maturity Due at ment
Identification Description Code | Symbol Cost Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date Maturity %
1889999999. Total - asset-backed securities (unaffiliated) 466,764,323 536,416,664 448,236,352 453,136, 169 434,625 (4,124,970) 867,229 0 XXX XXX XXX 2,902,343 16,305,657 XXX XXX 859,570,353 XXX
1899999999. Total - asset-backed securities (affiliated) 76,224,460 76,180,951 76,037,071 76,245,030 0 36,211 0 0 XXX XXX XXX 996,918 5,026,977 XXX XXX 65,738,328 XXX
1909999999. Total - asset-backed securities 542,988,783 612,597,614 524,273,423 529,381,199 434,625 (4,088,759) 867,229 0 XXX XXX XXX 3,899,261 21,332,634 XXX XXX 925,308, 681 XXX
2009999999 - Total long term bonds - issuer credit obligations and asset -
backed securities 3,169,600,228 3,226,921,888 2,991,230,312 3,152,026, 100 619,980 (4,687,270) 867,229 0] XXX XXX | XXX 30,679,807 109,440,010 XXX XXX 3,234,823,565 | XXX
Line Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1ALS 109,191,623 1B.. 1C.8... 76,878,493 1D .$......... 31,360,342 1E..$............ 15,106,924 1F ..$ ............ 96,611,698 1G..$............. 30,608,116
1B 2A..$ .. .6,649,269 2B .. 2C..$ ...50,885,477
1C 3A.$..... 19,017,238 3B .. 3C.$.. ....5,470,173
D 4A.S . 3,135,117 4B.. .8
1E 5A 1,723,581 5B.. .8
1F 6.8, 4,474,632
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 3 4 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 19 20
7 8 10 11 12 13 14 15 16 17 18 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Restricted Number Value Adjusted Obtain Amount Nonadmitted Valuation (Amor- | Temporary |Book/Adjusted| Adjusted | Admin-
Identi- Asset of Per Carrying Fair Received Declared Declared But [ Cumulative | Increase/ | tization)/ |Impairment |Carrying Value| Carrying |istrative Date
fication Description Code Shares Share Value Value Fair Value Actual Cost During Year | But Unpaid Unpaid Undeclared | (Decrease) | Accretion |Recognized| (14 + 15 - 16) Value Symbol | Acquired
064058-AJ-9 ... [BANK OF NEW YORK MELLON CORP ........ 17,500,000.000 ... 17,445,313 17,445,313 ...17,707,813 647,500 ...437,500 437,500 |.... .. 2.A FE ..|.. 12/14/2021 ..
249670-AB-6 .. [DEPOSITORY TRUST & CLEARING CORP ... .34,250,000.000 |.. 33,886,004 . ..33,886,004 |... 34,197,651 .. . (311,867)f.. .(311,557). .. 1.G FE ..|.. 10/27/2025 ..
20359U-10-9 ... [ENSTAR GROUP LTD ........eevvvvvevnnnnns .... 200,000.000 ....4,730,000 |...... 23.650 |ooeeveiiinnns 4,730,000 ....5,000,000 ...736,000 .. 2.C FE ..|..06/20/2018 ..
75968N-30-9 ... [RENAISSANCERE HOLDINGS LTD .......... .... 120,000.000 .... 2,686,020 |...... 72 K FO 2,656,020 ....3,000,000 ...(45,180) .. 2.B FE ..|..06/11/2018 ..
808513-AR-6 .. [CHARLES SCHWAB CORP .14,500,000.000 |.. 14,246,250 . .. 14,246,250 |... 14,429,970 |.. . . (184,300)f.. .. 2.C FE ..|.. 10/16/2025 ..
808513-BK-0 .. [CHARLES SCHWAB CORP e ...8,2717,938 |...... 99.376 |.uvviiiieaens 8,277,938 .... 8,330,000 ...239,488 .. 2.C FE ..]..03/15/2021 ..
4019999999. Subtotal - preferred stock - industrial and miscellaneous (unaffiliated)
perpetual preferred 81,241,614 XXX 81,241,614 82,665,433 2,693,669 60,417 0 871,951 580 0 872,531 XXX XXX
4109999999. Total - preferred stock - industrial and miscellaneous (unaffiliated) 81,241,614 XXX 81,241,614 82,665,433 2,693,669 60,417 0 871,951 580 0 872,531 XXX XXX
0 XXX 0 0 0 0 0 0 0 0 0 XXX XXX

4409999999. Total - preferred stock - parent, subsidiaries and affiliates

4509999999 - Total preferred stocks

81,241,614

81,241,614

82,665,433

871,951

872,531

1.
Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

P T T Y S
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Showing All COMMON STOCKS Owned December 31 of Current Year

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 2 - SECTION 2

1 2 3 4 5 Fair Value 8 Dividends Change in Book/Adjusted Carrying Value 16 17
6 7 9 10 11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- [ Total Changein| Change in SVO
CusIP Restricted Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admin-
Identi- Asset of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date istrative
fication Description Code Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (12-13) Value Acquired | Symbol
31340#-10-0 ... [FEDERAL HOME LOAN BANK OF DES MOINES ........ceeeeeeee. R Joermnnnneeeeens 100,000.000 f...cevvvnnnnnnns 10,000,000 |........ 100.000 |............. 10,000,000 |......oceeennnn 10,000,000 [-...ceevvvnenaaaeennnn [ [ [ PR [O [ PRI 0 [ 0 [.. 03/22/2021 ..
5029999999. Subtotal - common stock - industrial and miscellaneous (unaffiliated) other| 10,000,000 XXX 10,000,000 10,000,000 0 0 0 0 0 0 0 XXX
5109999999. Total - common stock - industrial and miscellaneous (unaffiliated) 10,000,000 XXX 10,000,000 10,000,000 0 0 0 0 0 0 0 XXX
5409999999. Total - common stocks - mutual funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5609999999. Total - common stocks - unit investment trusts 0 XXX 0 0 0 0 0 0 0 0 0 XXX
5809999999. Total - common stocks - closed-end funds 0 XXX 0 0 0 0 0 0 0 0 0 XXX
000000-00-0 ... [Rocky Range, INC. ......ceeeuiireeemmmnnnrneennnnnns ...1,000,000.000 |-eeevvnuneeaeennnnnn 250,000 |........... 0.250 |oeeeernnineeeens 250,000 |.. 250,000 |.... 0. .. 06/01/2018 ..
000000-00-0 ... [Corporate Solutions Reinsurance Company 467,000.000 |...cevnnnnns 1,408,005,945 |..... 3,015.002 |.......... 1,408,005,945 |.. 816,059,678 |.... .0 . 0 i 0 341,392,498 ...341,392,498 .. 06/01/2021 ..
5929999999. Subtotal - common stock - parent, subsidiaries and affiliates other 1,408,255,945 XXX 1,408,255, 945 816,309,678 0 0 0 341,302,498 0 341,302,498 0 XXX
5979999999. Total - common stocks - parent, subsidiaries and affiliates 1,408, 255,945 XXX 1,408, 255,945 816,309,678 0 0 0 341,392,498 0 341,392,498 0 XXX
5989999999 - Total common stocks 1,418,255,945 XXX 1,418,255,945 826,309,678 0 0 0 341,392, 49 0 341,392,498 0 XXX XXX
5999999999 - Total preferred and common stocks 1,499,497,559 XXX 1,499,497,559 908,975,111 60,417 2,693,669 0 342,264,449 0 342,265,029 0 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A ...0 1B.. WS L0 DS 0 1TE.S i, 0 TF .8 e 0 1G98 e, 0
1B 0 2B.. .$ .0
1C 0 3B.. .$ .0
1D 0 4B.. .$ .0
1E .0 5B.. 8. .0
1F 0
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8
Paid for Accrued
CuUsIP Date Number of Shares Interest and

Identification Description Acquired Name of Vendor of Stock Actual Cost Par Value Dividends
912797-KA-4 . .|UNITED STATES TREASLRY . ..03/01/2025 ... Unknown ... . 3,217,655 |.. . 3,240,000

91282C-JR-3 ......... [UNITED STATES TREASWRY .... ...02/11/2025 ... [Nomura Securities International, 322,873 |.. 330,000 |..

0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 3,540,528 3,570,000

02765U-CY-8 ......... TAMERTCAN MUN PHR OHIO INC REV .. .vrveesseusessessessensessessessessessessassesseseessanseseessensessaseessaseaneeneesseseenneneas IR T v 1,819,986 [....oovvvvniiieiennnn 1,700,000

0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 1,819,986 1,700,000

00131L-AK-1 . ..| AIA GROUP LTD . ...10/16/2025 ... |CITIBANK, NA .. . 1,277,813 |.. . 1,600,000

00287Y-DW-6 . ..|ABBVIE INC ..... ..11/19/2025 ... [ JPMorganSecurities . 4,907,100 |.. .5,000,000

020002-AY-7 . ..| ALLSTATE CORP ... ..11/19/2025 ... [CITIBANK, NA .. ..3,355,498 |.. . 3,500,000

03770D-AK-9 . ..| APOLLO DEBT SOLUTIONS BDC ..12/23/2025 ... BNP PARIBAS 12,851,005 |.. 12,736,000

04020E-AG-2 . ..| ARES STRATEGIC INCOME FUND .. ..11/04/2025 ... [CITIBANK, NA 47,360,767 |.. 46,800,000

06738E-CK-9 . .| BARCLAYS PLC .....ceeenen ..05/156/2025 ... [CITIBANK, NA 43,495,877 |.. 41,680,000

11271L-AK-8 . ..| BROOKFIELD FINANCE INC .... ..12/11/2025 ... [CITIBANK, NA . 4,677,463 |.. . 4,300,000

113004-AA-3 . .| BROOKF IELD ASSET MANAGEMENT LTD . ..10/16/2025 ... [CITIBANK, NA 15,156,606 |.. 14,390,000

118230-AP-6 ......... BUCKEYE PARTNERS LP ....10/16/2025 ... |CITIBANK, NA .. ... 10,964,394 |.. ... 12,000,000 |..

1248EP-CB-7 CCO HOLDINGS LLC ....04/24/2025 ... |CITIBANK, NA .. .... 9,738,100 |.. ...10,000,000 |..

125896-BL-3 . ..| CMS ENERGY CORP .. ..10/16/2025 ... [CITIBANK, NA .. .9,783,517 |.. 10,900,000

136385-AL-5 . .| CANADIAN NATURAL RESOURCES LTD ... ..09/09/2025 ... [Morgan Stanley & Co. LLC New Yor 14,995,120 |.. 14,110,000

161175-BN-3 CHARTER COMMUNICATIONS OPERATING LLC . ....03/10/2025 ... |Goldman Sachs ... 18,775,880 |.. ...21,220,000 |..

20030N-CJ-8 COMCAST CORP ... ....11/03/2025 ... |CITIBANK, NA .. .. 12,253,699 |.. .. 14,070,000 |..

20030N-CY-5 . .. | COMCAST CORP ... ..11/03/2025 ... [CITIBANK, NA 12,114,128 |.. 15,300,000

21871X-AN-1 . .| COREBRIDGE FINANCIAL INC .. ..07/08/2025 ... [CITIBANK, NA . 1,969,273 |.. . 2,500,000

225401-BJ-6 UBS GROUP AG ....11/03/2025 ... |CITIBANK, NA .. .... 4,582,651 |.. .... 4,500,000 |..

23879A-AA-5 DAVINCIRE HOLDINGS LTD . ....04/24/2025 ... |CITIBANK, NA .. ... 30,862,091 |.. ... 31,250,000 |..

23918K-All-8 . .| DAVITA INC ........ ..04/24/2025 ... [CITIBANK, NA . 5,054,025 |.. .5,000,000

254687-EV-4 . ..| WALT DISNEY CO ... ..10/16/2025 ... [CITIBANK, NA .. . 1,125,637 |.. . 1,200,000 .4,908
25746U-DT-3 . .. DOMINION ENERGY INC .. ..12/17/2025 ... |BARCLAYS CAPITAL INC ... . 6,107,472 |.. . 5,840,000 . 152,793
268789-AB-0 . ..|E ON INTERNATIONAL FINANCE BV . ..09/09/2025 ... [Morgan Stanley & Co. LLC New Yor 29,872,998 |.. 26,710,000

29273R-BJ-7 . .. |ENERGY TRANSFER LP ... ..03/10/2025 ... [Goldman Sachs . 12,612,318 |.. 12,630,000

29273V-BF-6 . ..| ENERGY TRANSFER LP . ..07/08/2025 ... [CITIBANK, NA 15,262,149 |.. 15,662,000

29359U-AB-5 ......... [ENSTAR GROUP LTD ..11/03/2025 ... [CITIBANK, NA . 5,047,193 |.. .5,000,000

3030311-8X-3 . ..|META PLATFORMS INC ... ..10/31/2025 ... [Various .. 14,967,498 |.. 15,000,000

40440V-AN-5 . .. |HPS CORPORATE LENDING . ..10/27/2025 ... [CITIBANK, . 7,625,439 |.. . 7,500,000

450636-AC-9 . .| INDIANA TOLL ROAD CONCESSION CO LLC ..11/04/2025 ... [CITIBANK, NA .. . 4,948,584 |.. .5,000,000

464330-AA-6 . ..| CLOUD HQ 2019-1 A2 - ABS .. ..01/01/2025 ... | CORPORATE ACTION . 1,839,028 |.. . 1,836,286

501044-DX-6 . ..| KROGER CO . ..10/29/2025 ... [Citadel Securities LLC 25,123,500 |.. 25,000,000

50167*-AB-0 . ..| LA CHARGERS H .03/17/2025 ... [NOt AVAITADTE -..eeeeeee e e e eete e e e ettt e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e e e ennnnn e e eeennnnaaaeee [ereeeeennianeeeennneeeeennnnaes [eeeeennne e e e e e e ennaas 15 | 415

513075-BZ-3 . ..| LAMAR MEDIA CORP ... ..09/23/2025 ... [CITIBANK, NA . 4,679,892 |.. .5,000,000

53190F-AE-5 . |LIFE TIME INC ....... ..09/23/2025 ... [CITIBANK, NA .. 10,189,892 |.. 10,000,000

539439-BE-8 LLOYDS BANKING GROUP PLC ....09/09/2025 ... |Morgan Stanley & Co. LLC New Yor ... 30,002,691 |.. ... 28,640,000 |..

53944Y-BB-8 LLOYDS BANKING GROUP PLC .. ....12/17/2025 ... | EUROCLEAR .... 9,894,506 |.. .... 9,540,000 |..

548661-EN-3 . ..| LOWE'S COMPANIES INC . ..10/29/2025 ... [ JPMorganSecurities 212,871 |.. .209,000

58933Y-BT-1 . .|MRK 5.7 09/15/55 ... ..11/19/2025 ... [Goldman Sachs . . 5,090,650 |.. .5,000,000

58933Y-CB-9 MERCK & CO INC ....12/02/2025 ... |Various ... 34,297,459 |.. ...34,300,000 |..

6533%K-AV-2 NEXTERA ENERGY CAPITAL HOLDINGS INC .. ....12/17/2025 ... |BARCLAYS CAPITAL INC ... ... 6,231,255 |.. .... 6,350,000 |..

65339K-CB-4 . .. |NEXTERA ENERGY CAPITAL HOLDINGS INC ..12/17/2025 ... BARCLAYS CAPITAL INC .6,182,190 |.. . 6,300,000

65339K-DE-7 . .. |NEXTERA ENERGY CAPITAL HOLDINGS INC ..10/08/2025 ... |BARCLAYS CAPITAL INC . 9,885,225 |.. . 9,500,000

655844-BI-9 . .. |NORFOLK SOUTHERN CORP ...........cc.... ..10/16/2025 ... [CITIBANK, NA .. . 1,489,570 |.. . 1,745,000 .2,872
67090S-AA-6 . ..| NUVEEN CHURCHILL DIRECT LENDING CORP . ..10/27/2025 ... [CITIBANK, NA 20,690,350 |.. 20,000,000 |.. . 155,167
67773#-AG-5 . ..|OHIO VALLEY ELECTRIC CORPORATION ... ..01/01/2025 ... [Unknown ... ....(24,080)/.. ....(24,080)/..

717081-FG-3 . |PFIZER INC o ..11/19/2025 ... [Various .. . 3,724,357 |.. . 3,733,000

74251V-AA-0 . .| PRINCIPAL FINANCIAL GROUP INC . ..10/27/2025 ... [CITIBANK, 14,818,6% |.. 13,470,000

744320-BJ-0 . .. | PRUDENTIAL FINANCIAL INC .. ..12/11/2025 ... [CITIBANK, 12,047,201 |.. 12,160,000

74843P-AA-8 . ..| QUIKRETE HOLDINGS INC ..04/24/2025 ... [CITIBANK, 10,018,750 |.. 10,000,000

749983-AE-2 . .. |RWE FINANCE US LLC ... ..10/27/2025 ... [CITIBANK, . 6,328,732 |.. . 6,300,000

759351-AS-8 . .. | REINSURANCE GROUP OF AMERICA INC ..11/13/2025 ... [CITIBANK, NA .. 14,963,238 |.. 14,300,000

780082-AV-5 . ..| ROYAL BANK OF CANADA .... ..12/17/2025 ... |BARCLAYS CAPITAL INC 12,477,189 |.. 12,010,000

78448T-AH-5 . ..| SMBC AVIATION CAPITAL FI . ..10/27/2025 ... [CITIBANK, NA .. . 6,269,558 |.. . 6,100,000

79587J-28-8 . ..| SAMMONS FINANCIAL GROUP GLOBAL FUNDING . ..11/03/2025 ... [CITIBANK, NA . 5,082,650 |.. .5,000,000

816851-BT-5 . SEMPRA ..12/11/2025 ... [CITIBANK, NA 20,348,280 |.. 20,000,000

83002Y-AA-T ......... SIX FLAGS ENTERTAINMENT CORP .. ....04/24/2025 ... |CITIBANK, NA .. ...10,068,750 |.. ...10,000,000 |..

86333@-AB-1 STRIPE, INC. ... ....09/17/2025 ... |DIRECT .... .... 8,000,000 |.. .... 8,000,000 |..

863330-AD-7 . ..| STRIPE, INC. ... ..11/13/2025 ... [DIRECT .... 24,872,000 |.. 25,000,000

886320-AE-3 . .| CLOUD SOFTWARE GROUP INC ..04/24/2025 ... [CITIBANK, .9,975,000 |.. 10,000,000

88732J-AU-2 ......... TIME WARNER CABLE LLC ...03/10/2025 ... [Goldman Sachs . .. 12,619,889 |.. .. 12,470,000 |..
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89346D-AE-7 . .| TRANSALTA CORP ..10/16/2025 ... [CITIBANK, NA . 9,120,822 |.. . 9,000,000 50,375

| wicReDIT sPa ...

L'vL3

904678-AF-6 . . ..11/03/2025 ... [CITIBANK, NA .. 22,350,706 |.. 22,000,000 . 479,951
91324P-EL-2 . .. | UNITEDHEALTH GROUP INC . ..09/12/2025 ... [Morgan Stanley & Co. LLC New York . . 2,671,650 |.. . 3,000,000 49,500
91324P-FD-9 ......... | UNITEDHEALTH GROUP INC .... ..09/12/2025 ... [Morgan Stanley & Co. LLC New York . . 1,949,300 |.. . 2,000,000 45,833
922966-AF-3 . ..| VENTURE GLOBAL PLAQUEMINES LNG LLC ... ..12/05/2025 ... [Unmatched Counter Party . 3,861,663 |.. . 3,850,000 .0
92778*-AA-5 . ..|VIRGINIA COMMONWEALTH UNIVERSITY HEALTI 20171572025 .. [Direct coveeeeeeeeeeee e e e 619 [ 619 .0
927804-FB-5 . ..|VIRGINIA ELECTRIC AND POWER CO .. ..09/09/2025 ... [Morgan Stanley & Co. LLC New Yor 14,942,073 |.. 13,850,000 . 265,458
96949L-AC-9 . .| WILLIAMS COMPANIES INC .... ..10/16/2025 ... [CITIBANK, NA ...oovvvviiiiiiiiiinnnee . 2,340,789 |.. . 2,500,000 10,979
R21874-TD-5 . .. | DNB BANK ASA . ...12/17/2025 ... [MERRILL LYNCH INTERNATIONAL LONDON ..6,252,349 |.. . 5,920,000 23,043
0089999999. Subtotal issuer credit obligations - corporate bonds (unaffiliated) 762,624,060 759,458,240 9,115,246
09581C-AD-3 ......... [BLUE OWL CREDIT INCOME CORP .. ....euvesessesesenesenesesensesesesensaseneasenessenesneneseenessenenseneneeseneeseneaseneasens [....10/08/2025 ... [Morgan Stanley & C0. LLC NeW YOTK ererrererusresusseesuenesenessenesssnensenensssensssensenenesnenesnenessenesseenseensanes |osreseesenesensasenessanessenesses |seerenessenessenessans 25,298,250 |...evvvvrviiniiinnnns 25,000,000 |.ooviiiiiiiiiiiiiiieiees 96,667
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 25,298,250 25,000,000 96,667
0489999999. Total - issuer credit obligations (unaffiliated) 793,282,824 789,728,240 9,242,009
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 793,282,824 789,728,240 9,242,009
0509999998. Total - issuer credit obligations - Part 5 322,349,227 324,810,000 3,560,505
0509999999. Total - issuer credit obligations 1,115,632,051 1,114,538,240 12,802,514
02147R-AT-7 .........| CWALT 2006-23CB 2A6 - CMO/RMBS .. ....10/25/2025 ... [Direct

07401M-AG-6 . .|BSMF 2007-AR1 2A3 - RMBS .... .. 1171972025 ... [CITIBANK,

125430-AA-6 CWHL 2006-11 1A1 - CMO/RMBS ... ....07/01/2025 ... [Direct .. ..

1264011-AC-4 CSHC 2008-3R 1A2 - RMBS ....10/16/2025 ... [CITIBANK, .... 1,281,809 |.. ... 1,315,815 |..

12667F-Y4-1 . ..| CWALT 2005-3CB 114 - CMO/RVBS . ..09/01/2025 ... [Direct . 1,117 |.. 1,117

126694-28-3 . .| CWHL 2006-10 1A5 - CMO/RMBS ..07/25/2025 ... [Direct . 12 .12

16678R-EM-5 CCMFC 2005-C B1 - RMBS . |-...10/16/2025 ... | CITIBANK, .. 6,563,920 |.. ... 7,841,148 |..

17315J-BB-7 CMLTI 2009-6 132 - RWBS ... ....10/16/2025 ... [CITIBANK, . . 1,758,637 |oveeeeieeiiiieeinee 2,568,555 |..

22757G-AF-0 . ..| CROSS 2024-H8 M1 - RMBS ... ..10/16/2025 ... [CITIBANK, NA .3,818,391 |[.. . 3,750,000

41161M-AC-4 . ..|HVMLT 2006-5 21A - CMO/RMBS 20971972025 ... [DireCt covveeeiiiiii | e T8 | 78

41161P-VJ-9 . ..|HVMLT 2005-12 2A1 - CMO/RMBS .. 1171972025 ... [CITIBANK, . 2,888,380 |.. . 4,006,094

465970-AD-3 . .| JPMNT 24VIS1 M1 - RMBS .... ..11719/2025 ... [CITIBANK, NA 2,123,712 |.. . 2,089,000

466301-AQ-3 . ..| JPMMT 2007-S2 115 - CMO/RMB! ..09/01/2025 ... [Direct .... ....2,359 |.. ....2,359

92027X-AA-2 . .| WAMU 2007-HY6 1A1 - CMO/RMBS . ..10/16/2025 ... [CITIBANK, NA . 5,895,023 |.. . 6,519,046

93935L-AB-4 WIMALT 2006-AR8 2A - CMO/RMBS . ....10/16/2025 ... [CITIBANK, NA . . ... 2,261,441 |.. ... 2,487,880 |..

1059999999. Subtotal - asset-backed securmes financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 31,761,960 36,205,835

61767F-AJ-0 ......... TMSC 2016-UBSTH D = CMBS ...vevvvesesesssessesessesesessessesesenesessesessesessesessesessssessasesessesessesessesesssensasens [-.-05/15/2025 ... TOITIBANK, NA ....iveeiueusessssesessesessenessesessesesnssesensesessesessesessesesesesesesessesessesessenesessesessesensesnnsesesns |oosessssesessesessssessssensssesnss |oessssessssesssseseses 5,490,856 [.......cccunnnnnnnnnns 5,950,248

1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 5,490,856 5,950,248

01449C-AG5 ......... | ALESC VITI A2 - CDO .. ...10/16/2025 ... CITIBANK, NA .. ... 1,623,167 |.. ... 1,789,000 |-

01449W-AB-2 . ..|ALESC X A2A - CDO .. ..10/16/2025 ... [CITIBANK, NA 20,255,485 |.. 23,327,000

01450N-AA-0 . ..| ALESC XVI1 A1 - CDO ..11/04/2025 ... [CITIBANK, NA ..5,412,992 |.. . 5,716,525

03666B-BC-7 . ..| ANTR 2021-1 CR - CDO . ..12/12/2025 ... [CITIBANK, NA 20,054,003 |.. 20,165,000

03666B-BE-3 . ..| ANTR 2021-1 DR - CDO . ..12/12/2025 ... [CITIBANK, NA . 5,635,821 |.. . 5,710,000

14316K-BC-8 . .| CGMS 212R D1R - CDO ..12/12/2025 ... [CITIBANK, NA .7,809,766 |.. . 7,800,000

25254A-AJ-6 DCLO 9 D - CDO ....11/19/2025 ... [CITIBANK, NA .. ... 5,256,741 |.. .... 5,250,000 |..

202478-AU-1 EMPIR 2023-2 D1R - CDO .... T b B 1 0 O N 5,049,589 |.. .... 5,950,000 ..

43133A-AB-3 . ..|HITR 2018-1 A2L - CDO ..04/24/2025 ... [CITIBANK, NA 25,631,667 |.. 26,000,000

48255A-AG-3 . .|KKR 36 D - CDO ...... ..10/16/2025 ... [CITIBANK, NA . 4,985,070 |.. . 5,000,000

74042E-AB-0 PRETSL XVI1 A2 - CDO . ....10/16/2025 ... [CITIBANK, NA .. ... 1,790,855 |.. .... 2,001,000 |..

74042J-AB-9 PRETSL XXI A2 - CDO .. T [ L 01 0 Y RN 9,982,939 |.. ... 11,339,766 |..

T40420-A0-9 . ..| PRETSL 22 B3 - (DO . ..10/16/2025 ... [CITIBANK, NA .5,757,814 |.. . 6,540,834

740420-AB-3 . .| PRETSL 26 A2 - CDO . ..10/16/2025 ... [CITIBANK, NA . 6,405,783 |.. . 7,360,287

77587B-AG-9 RCF [11 D -CDO . ....12/12/2025 ... [CITIBANK, NA . . ... 3,028,425 |.. .... 3,000,000 |..

1099999999. Subtotal - asset backed securities - financial asset-backed securities - self-liquidating - non-agency CLOs/CBOs/CDOs (unaffiliated) 129,550, 206 136,939,414

69346Y-AP-8 ......... [PK AIR 1, L P, oiitiiouiiesesesessesessesessesessesessesesenesessesesseseseesessenesesesessesessssessssenessesesnesesesennssenes [-...07/01/2025 ... TOORPORATE ACTION .....i.veuesesesessssesessesessenessesessasesesesensesnssesessenessesesseseseasesessesensesesesseseesesessesesses |oosessssesessesessssessssesssesess |oessssessssesessesesns 2,390,357 [..uvueiniiiiiniinnnnes 2,398,860

1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency - CLOs/CBOs/CDOs (affiliated) 2,390,357 2,398,860

12464Y-AA—7 .........| CBASS 2007-CB5 A1 - RIBS . |- 11719/2025 JCITIBANK, NA .. o 1,522,047 | ... 2,464,978 | ..

12464Y-AB-5 . ..| CBASS 2007-CB5 A2 - RMBS . ..11719/2025 ... [CITIBANK, NA . 1,240,114 |.. . 2,007,060

1248B-AF-2 . ..| CBASS 2007-CB2 A1 - RWBS . ..10/16/2025 ... [CITIBANK, NA ..4,440,332 |.. 14,994,810

12648)-AL-6 . ..| CSMC 2014-7R 2A2 - RMBS ..10/16/2025 ... [CITIBANK, NA . 2,660,282 |.. . 3,123,547

36272N-AD-6 . ..| GSMBS 25HE1 M3 - RMBS .. .. 1171972025 ... [CITIBANK, NA . 1,828,774 |.. . 1,818,000

46628T-AD-3 . ..| JPMAC 2006-WMC2 A4 - RMBS ..11719/2025 ... [CITIBANK, NA . 4,530,801 |.. . 9,567,126

46628T-AE-1 . ..| JPMAC 2006-1IMC2 A5 - RMBS .. 1171972025 ... [CITIBANK, NA ..4,799,992 |.. 10,122,393

64034Y-AE-1 . L|NSLT 2021-D D - ABS ..... ..10/16/2025 ... [CITIBANK, NA ..4,132,623 |.. . 5,000,000

74924S-AE-6 RASC 2007-KS1 M1S - RMBS . B T o L 1= S AP (ST 5,999,549 |.. ... 7,233,000 |..
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TA9M4-AJ-T ......... RCKT 24CES7 M1 - RVBS B 1 0T o 1 G R KT, 4,962,990 |.... ... 4,950,000 ... 9,768
T4943A-AD4 ......... RCKT 25CES7 A3 - RWBS 1171972025 .. [ LT IBANK, NA i iiiiieiitnn et eeinnne e s eerneee e seeenensseseennns e seennnnseseennsssaseesnnnnasseennnnansseennnnnnsseennnnnnns [seeennnnnnnseerennnnnseeeennnnnnees [rereennnnneeeennnnnnnes 1,752,621 |.... ... 1,725,000 ... 5,067
1119999999. Subtotal - asset-backed securities - financial asset backed securities - self-liquidating - other financial asset backed secuntles self-| I|qU|dat|ng (unaffiliated) 37,879,424 63,005,915 164,238
88240T-AB-7 ......... JERCOTT 2022 A2 - ABS e teeerenseeeeresssteeserssseeeseessssteessesssseteeserssssesecreesaasseeenes [....10/16/2025 ... JCITIBANK, NA . et teeeresssteeesesssteessessssteesessssssteessessssesessesssaeseernrnsaneees |oernnnnseesernnnnseeeeennnaaeeerees |onnnaeeeeennnnaaeeeees 6,466,192 |.... ... 6,500,000
1539999999. Subtotal - asset-backed securmes non-ﬁnanmal asset-backed securities - practical expedient - other non-financial asset backed securltles practical expedient (unaffiliated) 6,466,192 6,500,000
00043*-AA-7 ......... AAWH 1 LP - ABS . 01/14/2025 ... |Unknown .... ....960,000 |...
00043*-AB-5 ......... AAWH 1 LP - ABS .... 01/14/2025 ... | Unknown ... ....180,000 |...
1549999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (affiliated) 1,140,000 1,140,000 0
97770*-AC-8 ......... JWOLF ENTERTATNMENT FUNDING, LLC .viuviuveuseeseesesessseseseseseeseeseseseesseseseeseseseeseenessessessesseenessenes | IRV I L = OO | TV U 20,000,000 f..ooiiiiunnniiiiinnnnn 20,000,000 fo..iiiiiiininiiiiiiiiee i 0
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 20,000,000 20,000,000 0
1889999999. Total - asset-backed securities (unaffiliated) 231,148,639 268,601,411 1,083,607
1899999999. Total - asset-backed securities (affiliated) 3,530,357 3,538,860 0
1909999997. Total - asset-backed securities - Part 3 234,678,996 272,140,271 1,083,607
1909999998. Total - asset-backed securities - Part 5 5,901, 140 5,901, 140 0
1909999999. Total - asset-backed securities 240,580, 136 278,041,411 1,083,607
2009999999. Total - issuer credit obligations and asset-backed securities 1,356,212, 186 1,392,579,650 13,886, 121
249670-AB-6 . ..| DEPOSITORY TRUST & CLEARING CORP ...10727/2025 ... |CITIBANK, NA 34,250,000.000 .. 34,197,651
30767E-AD-1 . ..| FARM CREDIT BANK OF TEXAS . ...03/01/2025 ... |CITIBANK, NA .2,000,000.000 |.. . 2,061,304
808513-AR-6 . ..| CHARLES SCHWAB CORP ... ...10/16/2025 ... | CITIBANK, NA 14,500,000.000 |.. 14,429,970
949746-RN-3 WELLS FARGO & CO ....03/01/2025 ... [CITIBANK, NA .... ....5,000,000.000 f-..cevemruniiiiaeennnnn 5,491,724 |...
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual preferred 56,180,648
4509999997. Total - preferred stocks - Part 3 56,180,648
4509999998. Total - preferred stocks - Part 5 0
4509999999. Total - preferred stocks 56,180,648
5989999997. Total - common stocks - Part 3 0
5989999998. Total - common stocks - Part 5 0
5989999999. Total - common stocks 0
5999999999. Total - preferred and common stocks 56,180,648

6009999999 - Totals

1,412,392,835

13,970,496




g1

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
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Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
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912797-KA-4 .. [UNITED STATES TREASURY ..03/01/2025 . [Maturity @ 100.00 ...... [oeeereereeririiens e 3,240,000 [vuvennee 3,240,000 [......... 3,109,060 [-vvvvvevrerrvnenn0 [ 0 o FZIET T N A 2,35 i [ 3,240,000 [.vvrevrennnne [ T 0 ..02/20/2025 .
912828-Y7-9 .. [UNITED STATES TREASURY . |.-07/31/2025 . |Maturity @ 100.00 ... 1,400,000 [.......... 1,400,000 |......... 1,395,188 0 ..07/31/2025 .
912820-DS-7 ...[UNITED STATES TREASURY ..01/15/2025 . | Maturity @ 100.00 voo oo 1,825,000 oo 1,825,000 |......... 1,804,255 . L0 . 0 o 0. .0 . ..01/15/2025 .
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 6,465,000 6,465,000 6,308,502 3,223,931 0 23,579 0 23,579 0 6 465,000 0 0 0 XXX
30767E-AD-1 ... [ FARM CREDIT BANK OF TEXAS .ervrverereerereaenraaneanans [..03/01/2025 . [Reclassification ...cocofooereereiicniiciies |reeneas 2,061,304 |.......... 2,000,000 |......... 2,062,500 |......... 2,061,304 [oooivnnnennnn. [\l [l T [\ O [\ [ 2,061,304 [oooirinnnne [ P [l T [\ 0 |.. 12/29/2049 .
0029999999. Subtotal - issuer credit obligations - other U.S. government obligations (not exempt
from RBC) 2,061,304 2,000,000 2,062,500 2,061,304 0 0 0 0 2,061,304 0 0 0 XXX
168863-DL-9 .. | CHILE, REPUBLIC OF (GOVERNMENT) .. ..04/23/2025 [ CITIBANK, NA .. ..1,355,286 |.......... 2,000,000 2,232,500 ..2,208,544 [.. 0. e (1,758) [ ..2,206,786 |.... .. (851,501)[........ (851,501)[............... 52,111 [..01/25/2050 .
29135L-AJ-9 ...[EMIRATE OF ABU DHABI . ..04/23/2025 . | CITIBANK, NA 1,514,529 . 2,000,000 |......... 2,355,050 [......... 2,319,171 L0 .(2,618) ..2,316,553 |. (802,025)........ (802,025) . 40,257 |..04/16/2050 .
29249B-AA-3 ...[ENA MASTER TRUST .... ..04/23/2025 . | CITIBANK, NA . 2,207,808 . 3,000,000 |......... 3,040,440 |......... 3,036,789 L0 . ..3,036,485 |. (828,677)|........ (828,677) .51,333 |..05/19/2048 .
698299-AD-6 .. [PANAMA, REPUBLIC OF ( ) e - 10/15/2025 . | BARCLAYS CAPITAL 646,737 |... 598,000 [...cvenennn 922,415 ... 671,002 |.. L0 650,956 |.... e (4.219)] (4,219)|... .. 55,431 [..09/30/2027 .
MIDLGB22 HSBC BK LONDON
698299-AK-0 .. [PANAMA, REPUBLIC OF (GOVERNMENT) ... ..10/15/2025 . ..1,330,875 | 1,170,000 |- 1,384,227 50,777 |veeenr 50,777 | .. 114,258 |..04/01/2029 .
698299-BF-0 .. [PANAMA, REPUBLIC OF (GOVERNMENT) . |.-06/18/2025 . .. 4,786,351 [ 4,950,000 [....eo.e 4,949,339 ... (164,270)]........ (164,270)............ 144,392 [..03/17/2028 .
80413T-AJ-8 .. [ SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ... . |--04/23/2025 . [CITIBANK, NA ... eeeen 1,260,361 [.......... 1,500,000 |......... 1,845,000 1,79, 0. , , 0 fernnn 1,787, 00 [ (526,757)]....... (526,757))... .. 38,750 [..04/17/2049 .
1B237R-AA-2 .. [ SAUDI ARABIAN OIL €0 .vrrvviersersernirsinnirsensinsenes ..04/23/2025 . | EUROCLEAR ...evvvvvnernens |oovenieninniiiininns foenienes 1,697,361 |.oeenee 2,000,000 |......... 2,245,050 |.......... 2,199,877 |oovirininnn, [\ P 3.8 [\ P (3,418) 0w 0 foinee 2195950 | [\ P (498,597))........ (498,597) |- .vevvenenne 42,500 |..04/16/2039 .
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 14,799,308 17,218,000 18,974,021 18,478,513 0 (53,939) 0 (53,939) 0 18,424,575 0 (3,625,267) (3,625, 267), 539,033 XXX
718814-22-2 .. [ PHOENIX ARIZ . . ..04/04/2025 .JAthene ... ... 2,721,779 |........... 2,670,000 |......... 3,082,310 |......... 2,915,806 |.. L0 ..(5,510) [... 0 ..2,910,29 |.... .. (182,517)]........ (182,517)|............ 106,684 [..07/01/2034 .
0049999999. Subtotal issuer credit obligations - mun|C|paI bonds - general obllgatlons (direct and
guaranteed) 2,721,779 2,670,000 3,082,310 2,915,806 0 0 2,910,296 (182,517) (182,517), 106,684 XXX
438701-F8-2 .. [HONOLULU HAWAIT CITY & CNTY WASTEWTR SYS .. . |..02/21/2025 .| JPMor ganSecurities ... ...975,850 [.......... 1,000,000 ....938,082 .980,948 .. 0. 0] (6,195)]............(6,195)[... .. 16,828 [..07/01/2027 .
438701-WX-8 .. [HONOLULU HAWAI1 CITY & ONTY WASTEWTR SYS ..04/29/2025 . | JPMorganSecurities .. 549,274 . 550,000 |.. .550,000 |.. 550,000 L0 L0 ..550, . ... (726)]. ... (726) ..07/01/2026 .
45506D-IT-8 .. [ INDIANA ST FIN AUTH REV ..oveirieienenne ..02/21/2025 .| Stifel Nicolaus & Co 259,648 .270,000 |.. .270,000 |.. .270,000 L0 . L0 - 270,000 |. . (10,352)). (10,352) ..07/01/2027 .
455285-42-6 ... THE INDIANAPOLIS LOCAL PUBLIC IMPROVENEN .. ..11/26/2025 . |Cal | @ 100.00 1,502,105 . 1,400,000 |......... 1,796,746 |......... 1,674,135 L0 (12,044) , 0] 1,662,001 | (262,091)[........ (262,091) ..01/15/2040 .
455285-55-1 ... THE INDIANAPOLIS LOCAL PUBLIC IMPROVEMEN .. ..04/04/2025 . | Athene ..2,197,443 |.......... 2,060,000 |......... 2,614,206 ..2,464,906 |.. L0 ..(4,966)[... . (4,966) ... 20 [ 2,459,040 ... .. (262,497)........ (262,497)).... ..01/15/2040 .
Bank of New York Mellon
592041-I1J-2 ...[MET GOVT NASHVILLE & DAVIDSON CNTY TEAN ... . |.-09726/2025 ... ...2,096,008 ........... 2,090,000 |......... 2,189,571 |......... 2,106,746 |. 0. 1 (8,128)[eeeeeieieienn 0 e ...(8,128)[... ..2,098,619 |.... 0 (2,615)]..vnennn (2,615)] .. ..07/01/2026 .
592041-XT-9 .. [MET GOVT NASHVILLE & DAVIDSON CNTY TENN ..04/29/2025 . |HILI . 475,646 .510,000 |.. .510,000 |.. .510,000 L0 . .0 . 510,000 |. 0 (34,354)|. (34,354) ..10/01/2030 .
592041-XU-6 .. [MET GOVT NASHVILLE & DAVIDSON CNTY TEAN ..10/08/2025 . | JPMor ganSecur i ties 273,290 .290,000 |.. .290,000 |.. .290,000 L0 .0 0 . (16,710)]......... (16,710) ..10/01/2031 .
64971M-5L-2 .. [NEW YORK N Y CITY TRANSITIONAL FIN AUTH ... ..03/27/2025 . |Cal | @ 100.00 ...612,586 |... ...610,000 ... 770,125 721,49 |.. L0 L (1,443) ... 0 (110,086)|........ (110,056)|... ..11/01/2038 .
Bank of New York Mellon
64971W-TE=0 .. [NEW YORK N Y CITY TRANSITIONAL FIN AUTH ......coeene L.06/18/2025 .| .. [ [ 2,788,785 |- 2,900,000 |......... 2,774,256 ... 2,855,627 [orvvrvererrenn [\ P 4,702 [oveiriiie (1] P 4,702 |oveeiieinn 0 [ 2,860,329 [ooeveiieiins (L (71,544)|......... [CAI:773] 84,269 |..02/01/2029 .
PERSHING DIV OF DLJ SEC
64971W-VF-4 .. [NEW YORK N Y CITY TRANSITIONAL FIN AUTH ......ceone ..04/29/2025 . [LNDING .veevenveneeneeeens [ oo 838,457 |-veveneenee 850,000 |............ 900,448 |............ 853,574 [crvvierieienn [\ P (1,999) [+ [\ P (1,999) [eonveiiiine (L) 851,575 [vovvrerreeenns (L (13,118) ... [GEIRAL:D] 22,230 |..08/01/2027 .
684273-HC-2 ...[ ORANGE CNTY CALIF LOC TRANSN AUTH SALES ............. ..03/25/2025 . | Various ..coeeeeeeeereenees [oenereenenenenens ferreien 162,213 |oeeeens 150,000 |-+venenne 215,453 [oooeeeenene 195,075 [-veveeeeaneanenns (L) (GI:3)] A [(J) (1,251) fererrcne (L I 193,825 |.eeveeeeanne (L) (43,825)|.......... (CKR:725)] 18,553 [..02/15/2041 .
PERSHING DIV OF DLJ SEC
70917R-B5-3 .. [PENNSYLVANIA ST HIGHER EDL FACS AUTH REV ............ ..02/21/2025 . [LNDING .veveneeereeeene [oeeeeeenieeieeienens fereieiens 870,868 |-vevenenne 850,000 |......... 1,083,529 |..ecveenne 950,017 [oveveeueaeeanenns (L) (2,568) [+veveeeaenne [(J) (2,568) [rveeeeeenne (L I 047,449 [ooeiiiis (L (76,581) ... (U 1D] — 20,734 |..04/01/2030 .
WIELLS FARGO SECURITIES
882117-W6-7 .. [ TEXAS A & M UNIV PERM UNIV FD ... ..09/09/2025 . |LLC . 1,581,358 . 1,605,000 |......... 1,596,670 |[......... 1,601,282 ..304 ..1,601,585 |. . (20,227)]......... (20,227) ..07/01/2032 .
88213A-GE-9 .. [BOARD OF REGENTS TEXAS A & M UNIVERSITY ... ..03/10/2025 . | Unknown . 800,292 |... 850,000 |............ 850,000 ...850,000 [.. L0 .. 850,000 [.... . (49,708) (49,708)]... ..05/15/2029 .
DEUTSCHE BANC
913366-JF-8 .. [UNIV CALIF REGTS MED CTR POOLED REV ......ccvrveeene ..10/03/2025 . | SECURITIES INC. evvvvre [oveveierieiieiiens oo 153,700 |+.veuvenenns 170,000 |-.vvnenne 170,000 [....cneee. 170,000 [ovvvvreeene (| P (L EUTRR (1] P (L PO (L 170,000 [.vvvrvvrenenne (L (16,300)]......... (16,300) . 4,987 |..05/15/2036 .
DEUTSCHE BANC
914126-0K-4 .. [UNIVERSITY CALIF REVS .eevveieeneisienieniesienieeeeas ..10/03/2025 . | SECURITIES INC. evovvve [oveveieiiiieiiens oo 884,421 |- 900,000 |............ 939,888 |............ 912,622 [cvvvreriiiine [\ P (2,785) [ [\ P (2,785) [eevee (L) 909,877 |oevreererreennn (L P (25,456)].......... (25,456)|....cvenene 27,125 |..05/15/2028 .
DEUTSCHE BANC
915137-5E-9 .. [BOARD OF REGENTS OF THE UNIVERSITY OF TE ............ ..10/03/2025 . | SECURITIES INC. wevvvveee [oveveienieniiinens foeveen 1,211,242 | 1,190,000 |......... 1,473,422 |......... 1,813,164 [ [\ (15,517) |- [\ P (15,517) [ eveveveiens (U 1,297,647 v (L (86,406)]......... (86,406)-.cvvenvenee 69,206 |..08/15/2030 .
DEUTSCHE BANC
915137-5T-6 .. [BOARD OF REGENTS OF THE UNIVERSITY OF TE ............ ..10/03/2025 . | SECURITIES INC. .vvvvre [oveveveriiiieiiens oo 171,239 | 170,000 |-.vvnenne 204,498 ... 182,815 | [\ P (2,257)[ecveeeenen [\ P (2,257) [eeveieiine (L) 180,558 [vvrvvriirinnne (L P (9,319)fvnennee (9,319) |- 9,013 |..08/15/2030 .
TORONTO DOMINION SECS
955116-BP-2 .. [WEST PALM BEACH FLA SPL OBLIG ..evvveeeeieerene ..03/10/2025 . [USA INC .o [ [ 1,357, 114 | 1,460,000 |......... 1,432,260 |..eeee. 1,442,248 oo (1) P P R (1] P 289 i (U 1,442,498 ..o (L I (85,384)|......... (85,384) v 25,943 |..10/01/2035 .
PERSHING DIV OF DLJ SEC
977100-EL-6 .. [WISCONSIN ST GEN FD ANNUAL APPROPRIATION ............ ..03/10/2025 . |LNDING ..ovvevveveienies |oonenieniciiciiciiens foeiienes 2,695,763 [.......... 2,890,000 |......... 2,895,268 |.......... 2,894,159 |.eiriiinnenne [\ PP (€3] AT [\ P (56) |- veeeeeeens 0 foieree 2,894,108 |.oovirininne (o P (198,340)|........ (198,340) |- ..evveneenee 41,264 |..05/01/2036 .
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 22,457,299 22,765,000 24,464,422 23,788,818 0 (46,621) 0 (46,621) 0 23,742,196 0 (1,401,802) (1,401,802) 881,382 XXX
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Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11- 12) Value Date Disposal |on Disposal| Disposal Year Date
08866T-AA-0 .. |BIB 2017-1 A = ABS ...eevuiiiiiiinniiiiiiiiiiiniiiiinnnnns ..10/07/2025 .| Paydown ....eeevviiiiinnnnnsviiiiiiniiniiiiins e 274,374 |..ouunnn 274,374 |............ 274,374 |............ 274,374 | [ [ [ o I T [ A, 274,374 | [V [ (U 7,032 |..04/07/2027 .
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 274,374 274,374 274,374 274,374 0 274,374 0 XXX
001201-A#-9 .. | AGL ENERGY LIMITED . |-.10/01/2025 .| Adjustment ...5,787,3% |.......... 6,000,000 |......... 6,000,000 s 0. 0. ..12/08/2028 .
00230@-AA-8 .. | AT&T REIGN (MULTI-PROPERTY) CONTROL PASS ..12/15/2025 . |Redemption @ 100.00 ...195,692 . 195,692 |.. 197,649 |.. 195,717 L0 s N 0 ..06/15/2046 .
00652M-AH-5 .. | ADANI PORTS AND SPECIAL ECONOMIC ZONE LT ..04/23/2025 . | CITIBANK, NA ...... ..2,730,000 |.. . 2,588,149 |.. . 2,636,665 L0 . 2 640 906 |. 0 ..02/02/2031 .
00774M-AN-5 .. | AERCAP IRELAND CAPITAL DAC . |..07/15/2025 . |Maturity @ 100.00 .. 12,400,000 |........ 12,457,536 |........ 12,429,557 |.. 0. .12,400,000 |.... .0 ..07/15/2025 .
00802#-AA-4 .. | AEROSTAR HOLDINGS LLC ..09/22/2025 . | Paydown ....610,147 ....610,147 0. ..610,145 |.... 0. 0. 0 ..03/22/2035 .
008474-C#-3 .. | AGNICO EAGLE MINES LIMITED ..06/29/2025 . |Maturity @ 100.00 .500,000 |.. .500,000 |.. s L0 . 500,000 |. 0 .0 .0 ..06/29/2025 .
008474-C*-7 .. | AGNICO EAGLE MINES LIMITED .. ..06/30/2025 .| Call @ 100.00 .. ..5,300,000 |.. .5,300,000 .. .5 300,000 L0 ..5,300,000 |. 0 .0 .0 ..06/30/2026 .
008474-D*-6 .. | AGNICO EAGLE MINES LIMITED ..06/30/2025 .| Call @ 100.00 .... 500,000 s ....500,000 |.. 0. .... 500,000 |.... .0 0. 0. ..06/29/2027 .
008474-D@-4 .. | AGNICO EAGLE MINES LIMITED .. ..06/30/2025 .| Call @ 100.00 ... 1,627, .... 1,600,000 |......... 1,600,000 |......... 1,600,000 .. 0. ..1,600,000 |.... 0. 0. 0 ..06/29/2029 .
00914A-AH-5 .. | AIR LEASE CORP ....... ..07/01/2025 . |Maturity @ 100.00 6,300,000 . 6,300,000 |.. .6,158,061 |.. . 6,230,716 L0 ..6,300,000 |. 0 .0 .0 ..07/01/2025 .
01185%-AA-3 .. | ALASKA VENTURES, LLC .. ..12/31/2025 . |Paydown ............. 1,213,239 ..1,213,239 (.. . 1,213,239 |.. 1,213,239 L0 .. 1,213,239 |. 0 L0 .0 ..06/30/2033 .
01626P-AM-8 .. | ALIMENTATION COUCHE-TARD INC ..04/29/2025 . | JPMorganSecurities 3,689,800 . 4,000,000 |.. . 4,318,722 |.. . 4,180,822 L0 ..4,169,658 |. 0 (479,858). . (479,858) ..01/25/2030 .
020564-AE-0 .. | ALPEK SAB DE CV ..... ..04/23/2025 . | CITIBANK, NA ... ..4,218,425 |.......... 5,000,000 4,987,300 0. ..4,992,310 |.... ei0 funnn.. (7783,885)........ (7783,885)|... ..02/25/2031 .
Morgan Stanley & Co.
023608-AJ-1 .. | AMEREN CORP ..09/09/2025 .| LLC New Yor ...2,876,760 |.......... 3,000,000 |......... 2,992,890 0. 0. (119,322) (119,322)... ..01/15/2031 .
02379*-AA-7 .. | AMERICAN AIRLINES PASS THROUGH TRST SERI ..12/156/2025 . |Direct ..... 225,000 . 225,000 |.. .225,000 .. s L0 [V e ..06/15/2026 .
03040W-AW-5 .. | AMERICAN WATER CAPITAL CORP . ..04/29/2025 . | JPMorganSecurities 919,110 . 1,000,000 |.. 995,910 |.. 997 692 L0 s N 0 . (78,714)[. (78,714) ..05/01/2030 .
03063#-AB-0 .. | AMERICOLD REALTY TRUST ........ ..10/03/2025 . | Unknown ............. ,991,120 . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 L0 . 4 000 000 |. 0 .(8,880)/. (8,880) ..01/08/2029 .
03512T-AE-1 .. | ANGLOGOLD ASHANTI HOLDINGS PLC ..10/15/2025 .| BARCLAYS CAPITAL INC 1,590,675 . 1,670,000 |.. . 1,697,138 |.. . 1,687,456 L0 .(2,189) ..1,685,267 |. 0 (94,592)|. (94,592) ..10/01/2030 .
04015K-AB-6 .. | ARES FINANCE CO Il LLC ..... ..03/27/2025 .| Goldman Sachs ..... 1,849,940 . 2,000,000 |.. . 1,905,420 |.. 1,997,328 L0 ..107 .. 1,007,435 |. 0 (147,495)|. s ..06/15/2030 .
04220@-AA-2 .. | ARMENIA MOUNTAIN WIND, LLC ..01/01/2025 . |Maturity @ 100.00 .0 0 0 .0 L0 L0 . 0 L0 .. 12/31/2024 .
04317@-AH-1 .. | ARTHUR J. GALLAGHER & CO. . ..10/21/2025 . | Unknown ... 006 . ,000 |.. . ,000 |.. . 000 L0 . 000 N 0 ..02/27/2029 .
04317@-AR-9 .. | ARTHUR J. GALLAGHER & CO. ..10/21/2025 . | Unknown . 6 413,888 . 6 400,000 |.. .6 400,000 |.. . 6 400,000 L0 . 6 400,000 |. 0 ..06/02/2028 .
04317@-AS-7 .. | ARTHUR J. GALLAGHER & CO. ..10/21/2025 . | Unknown ... 300,438 |... 300,000 [oeuunnnnnnee 300,000 ...300,000 |.. 0. . 300,000 |.... .0 ..06/02/2031 .
Morgan Stanley & Co.
045054-AL-7 .. | ASHTEAD CAPITAL INC . |..09/03/2025 . |LLC New York ...984,130 |.......... 1,000,000 |......... 1,000,000 s 0. ..0........1,000,000 {.... .0 ..11/01/2029 .
04774%-AA-0 .. | ATLANTA FALCONS STADIUM CO LLC ..09/01/2025 . | Paydown . . 19,442 ...19,442 (.. .. 19,442 |.. 19,443 L0 .0 ... 19,442 |. 0 ..09/01/2042 .
04774%-AB-8 .. | ATLANTA FALCONS STADIUM CO LLC ..09/01/2025 . | Paydown ... . 12,961 .. 12,961 |.. .. 12,%1 |.. .. 12,962 L0 .0 ... 12,91 |. 0 ..09/01/2042 .
048303-E*-8 .. | ATLANTIC CITY ELECTRIC COMPANY ... ..12/01/2025 . |Maturity @ 100.00 .. ..11,400,000 |......... 11,400,000 |........ 11,400,000 11,400,000 |.. 0. ..0.......11,400,000 |.... 0. .. 12/01/2025 .
05256L-AB-9 .. | AUSTRALIA PAC LNG PROCESSING PTY LTD . |..10/16/2025 .| Paydown . ..15,241,281|......... 15,306,667 |........ 15,306,667 |........ 15,306,667 |.. 0. ..0.......15,306,667 |.... .0 . (65,385) ..09/30/2030 .
05256L-AC-7 .. | AUSTRALIA PACIFIC LNG PROCESSING PTY LIM ..10/30/2025 . |Direct ... 4,750,273 ..4,783,333 [.. . 4,783,333 |.. 4,783,333 L0 ..0........ 4,783,333 |. 0 . (33,060)[. ..09/30/2030 .
055262-A#-6 .. |BASF SE ............. ..12/12/2025 . |Maturity @ 100.00 ..12,000,000 12,000,000 |.. 12,055,040 |.. 12,005,939 L0 ..0.......12,000,000 |. [V 0 .. 12/11/2025 .
05526D-BN-4 ...| BAT CAPITAL CORP . ..01/06/2025 .| CITIBANK, NA ..5,922,809 |.......... 6,000,000 6,000,000 |......... 6,000,000 |.. 0. ..0........6,000,000 |.... 0. (77191l (77,191)). ..04/02/2030 .
055650-DH-8 ...|BP CAPITAL MARKETS PLC . |-.03/10/2025 .| Goldman Sachs .. .. 8,000,000 ......... 8,032,400 . 8,012,326 |.. 0. .. ..0]........8,011,763 |[.... .0 (235,123) ..11/28/2028 .
05577@-AP-5 .. | MUFG AMERICAS LEASING CORPORATION ..08/23/2025 . |Paydown ... ...19,229 .. 79,229 79,230 L0 (2) .0 ...19,228 |. 0 L0 ..02/23/2026 .
05577@-AQ-3 .. | MUFG AMERICAS LEASING CORPORATION .. ..08/23/2025 . | Paydown . ...37,284 .. .. 37,284 |.. 37,285 L0 (1) .0 37,284 0 ..02/23/2026 .
05577@-AR-1 .. | MUFG AMERICAS LEASING CORPORATION ..... ..11/03/2025 . | Paydown . . 151,467 |.. . 151,467 |.. . 151,467 L0 .0 .0 151,467 0 ..05/03/2026 .
05601*-AA-0 .. |BCBSNE |1 (OMAHA NE) CONTROL PASS THROUG ..12/15/2025 . |Direct ... . 108,953 |.. . 108,953 |.. . 108,953 L0 .0 .0 ..108,953 |. 0 .. 12/31/2045 .
05602X-JC-3 .. | BNP PARIBAS SA ....eevevernnnnnn ..03/01/2025 . |Reclassification . ..5,040,000 |.. .5,040,000 |.. . 5,040,000 L0 .0 VN P 5 040,000 |. 0 .. 12/31/2049 .
05724B-AA-7 .. | BAKER HUGHES HOLDINGS LLC . ..03/10/2025 .| Goldman Sachs ..... . 7,500,000 |.. . 8,089,270 |.. 7,839,724 L0 (11,173) ..0........ 7,828,551 |. 0 (374,45 ..05/01/2030 .
06051G-FM-6 .. | BANK OF AMERICA CORP ....... ..01/22/2025 . |Maturity @ 100.00 .9,000,000 |.. . 9,171,239 |.. . 9,008,619 L0 .(8,619) ..0........9,000,000 |. 0 ...0 ..01/22/2025 .
06406H-DA-4 .. | BANK OF NEW YORK MELLON CORP ..02/24/2025 . |Maturity @ 100.00 . 1,000,000 |.. . 999,514 |.. . 999,966 L0 ... 34 ..0........1,000,000 . 0 ..02/24/2025 .
06406Y-AA-0 .. | BANK OF NEW YORK MELLON CORP ..03/10/2025 .| Goldman Sachs .. . 3,000,000 |.. ..3,205,485 |.. . 3,168,186 L0 6,509) ..0]........3,161,677 |. 0 ..08/23/2029 .
064159-8N-9 .. | BANK OF NOVA SCOTIA ... ..03/01/2025 . |Reclassification . . 5,000,000 |.. .5,000,000 |.. .'5,000,000 L0 ... 0 ..0........5,000,000 |. 0 ..10/27/2081 .
064159-8V-1 .. | BANK OF NOVA SCOTIA ..07/01/2025 .|Reclassification . . 2,000,000 |.. . 2,123,376 |.. 2,123,376 L0 .(1,538) .0 ]....... 2,121,838 |. 0 ..01/27/2084 .
064159-HB-5 .. | BANK OF NOVA SCOTIA ..12/16/2025 . |Maturity @ 100.00 . 1,000,000 |.. . 994,120 |.. . 999,002 L0 ..908 ..0........1,000,000 . 0 .. 12/16/2025 .
064159-KJ-4 .. | BANK OF NOVA SCOTIA ..03/01/2025 . |Reclassification . . 5,000,000 |.. .5,000,000 .. . 5,000,000 L0 ... 0 ..0........5,000,000 |. 0 L0 . 0 [..12/29/2049 .
06738E-BV-6 .. | BARCLAYS PLC ..03/10/2025 .| Goldman Sachs ............|oeeeeveiiieiiinnnnns Joveen.... 8,608,080 |............ 9,900,000 |......... 8,381,142 ..8,459,311 |.. 0. ... 33,156 |... .0 ]........ 8,402,468 |.... .0 . 115,582 |......... 115,582 |... .. 11/24/2032 .
Morgan Stanley & Co.
06738E-CA-1 .. |BARCLAYS PLC .evveniiiiiiiiiiccciiin e ..09/12/2025 .| LLC New York .......ccoees |oevvvnnvervennnnnnns fonnn... 11,084,640 |......... 10,500,000 |........ 10,688,475 |........ 10,680, 304 (U (13,811) (13,811) |oeveeeeeeiinnnn (VN PO 10,666,494 [V 418,146 |......... 418,146 |............ 663,663 |..08/09/2033 .
06738E-CG-8 .. | BARCLAYS PLC . |-.10/08/2025 .|BARCLAYS CAPITAL INC .. .. 11,500,000 |........ 12,414,710 12,390,508 |.. 0. (67,305)]... ...(67,305) |... 12,323,208 |.... 0. .75,062 |...........75,062 |... ...656,113 |..05/09/2034 .
070101-D#-4 .. | BASIN ELECTRIC POWER COOPERATIVE . ..11/03/2025 . | Paydown ... .800,000 |.. ....873,128 |.. . 820,378 L0 ..(9,576) .(9,576) . 810,802 |. 0 .(9,149)(. .(9,149) . 40,786 |..10/28/2027 .
070101-F@-4 .. |BASIN ELECTRIC POWER COOPERATIVE . ..11/03/2025 . | Paydown . ..4,125,000 |.. . 4,125,000 |.. . 4,125,000 L0 . ..4,125,000 |. 0 . (29,178). (29,178) ..06/15/2027 .
08860H-AC-8 .. | BHARTI AIRTEL LTD ..04/23/2025 . | EUROCLEAR .. .. 1,100,000 ......... 1,074,986 ..1,083,254 |.. 0. .. 1,084,007 |.... .0 . . (79,387)]......... (79,387)]... ..06/03/2031 .
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09143#-AA-3 .. | BISHOP HILL ENERGY LLC ....evvviiviiiiniiiiiiiiiieeiees ..12/31/2025 . |Direct .ooovvviiiiiiiiiiins e e 221,870 ... 221,870 |.ccvvnnnnnns 221,870 |.ocvveennen 2RI T(V [V R | I R | I AR | B RPN | [ IR, 221,870 |oeveeiininnns 0 ..06/30/2037 .
09261B-AK-6 .. | BLACKSTONE HOLDINGS FINANCE CO LLC ....eeevvvnnnnnneens ..10/08/2025 .| BARCLAYS CAPITAL INC ...|eeeereieeeeemnnans founenns 15,589,002 |......... 14,300,000 |........ 15,824,666 |........ 15,782,377 [oeeeeeeines O oo (114,545) [ e O [ (114,545) [ 0 e 15,667,832 |...eeeeeennnnns 0 ..04/22/2033 .
Bank of New York Mellon
10103D-AA-4 .. | BOSTON MEDICAL CENTER CORP . |..09/26/2025 . ...2,218,801 |... 2,309,210 ..2,227, 0. ..2,218,798 |.... 0. ..07/01/2026 .
10240*-AA-7 .. | BOWIE ACQUISITIONS LLC ..... ..12/31/2025 . | Paydown ... 180, 106 . 180,106 |.. . 180,106 L0 . 180,106 |. 0 ..09/30/2038 .
10373Q-AZ-3 .. | BP CAPITAL MARKETS AMERICA ..03/27/2025 .| Goldman Sachs 983,870 .960,343 |.. . 972,500 L0 0 ..04/14/2027 .
10567@-AA-0 .. | BRAVES STADIUM COMPANY, LLC ..09/30/2025 . | Paydown ... 30,663 |... .. 30,663 |.. 0. .0 ..09/30/2041 .
Morgan Stanley & Co.
109696-AA-2 .. | BRINKS CO .. ..09/03/2025 .| LLC New York ... 992,240 |. . 1,000,000 |.. . 942,500 |.. L0 0 ..8,676 |. ..10/15/2027 .
11259N-AA-2 .. | BROOKFIELD ..10/08/2025 .| BARCLAYS CAPITAL . ,263,304 |.......... 5,800,000 ,289,288 0. 0. 21,813 |.... ..06/14/2033 .
Morgan Stanley & Co.
11271L-AE-2 .. | BROOKFIELD FINANCE INC . |..09/09/2025 . |LLC New York ...2,000,920 |.......... 2,000,000 |......... 1,998,060 0. ..1,999, 0. ....1,906 |.... ..04/15/2030 .
11271L-AK-8 .. | BROOKFIELD FINANCE INC .. ..10/08/2025 .| BARCLAYS CAPITAL INC 8,830,539 . 8,100,000 |.. . 8,596,294 |.. ,59, L0 . 8 561,464 |. 0 . 269,075 |. ..01/05/2034 .
11283#-AE-1 .. | BROOKF IELD POWER NEW YORK F ..12/09/2025 . | Unknown . 4,464,483 . 4,700,000 |.. .4,700,000 |.. . 4,700,000 L0 ..4,700,000 |. 0 (235, 517). ..12/16/2030 .
126108-AA-3 .. | CED CALIFORNIA HOLDINGS 4 LLC .. ..12/31/2025 . |Direct ... . 47,908 .. 47,908 |.. .. 47,908 |.. .. 47,908 L0 ...47,908 |. 0 N ..12/31/2038 .
126408-GU-1 .. | CSX CORP ..evveeeeeeeeeeeee e ..10/06/2025 .| CITIBANK, NA 4,434,492 ..4,300,000 |.. . 4,564,063 |.. . 4,561,010 L0 .. 4,552,894 |. 0 ..04/15/2041 .
127228-AA-8 .. | CGA CAPITAL CREDIT LEASE-BACKED PASS-THR .. ..12/10/2025 . |Direct ...oovivieniiiiiiinn e feeeeeiian R TE ) . 2,875 i 2,875 0. .0 .. 12/31/2062 .
12735#-AA-1 .. | CGA CAPITAL CREDIT LEASE-BACKED PASS-THR .. . |--12/15/2025 . [Direct ... 79,222 .. ... 179,222 ... 179,222 0. 0. ..09/30/2041 .
12743*-AA-5 .. | CGA CAPITAL CREDIT LEASE-BACKED PASS-THR ..12/10/2025 . |Direct 106,054 . 106,054 |.. . 106,054 |.. s L0 0 N . ..04/10/2046 .
14313*-AC-7 .. | CARMAX AUTO SUPERSTORES, INC. ..10/10/2025 . | Unknown . 5,981,538 . 6,100,000 |.. . 6,100,000 |.. .6 100,000 L0 0 (118 462). . (118,462) ..04/27/2028 .
14456%-AA-4 .. | CARRIX, INC. . |..10/10/2025 . | Unknown .... ...3,987,040 |.......... 4,000,000 |......... 4,000,000 |......... 4,000,000 |.. 0. .0 . (12,960)......... (12,960)|... ..07/31/2027 .
147528-E#-6 .. | CASEY'S GENERAL STORES, INC. ... ..10/01/2025 .|Various .... ...5,283,875|........... 5,336,000 |......... 5,334,846 ..5,335,763 |.. 0. ..5,335, 0. .(51,982) ......... (51,982)]... ..06/15/2028 .
147528-F#-5 .. | CASEY'S GENERAL STORES, INC. ..10/30/2025 . |Various . 2,678,151 ..2,750,000 |.. . 2,750,000 |.. . 2,750,000 L0 . 2 750,000 |. 0 . (71,849)[. .. (71,849) ..10/28/2031 .
147528-F*-9 .. | CASEY'S GENERAL STORES, INC. ..10/07/2025 . | Unknown . 1,486,466 . 1,508,000 |.. . 1,508,000 .. . 1,508,000 L0 ..1,508,000 |. 0 (21,534)/. ...(21,534) .. 12/18/2028 .
147528-F@-7 .. | CASEY'S GENERAL STORES, INC. ..10/07/2025 .| Paydown . 2,684,611 ..2,750,000 |.. . 2,750,000 |.. . 2,750,000 L0 ..2,750,000 |. 0 . (65,390)[. (65,390) ..06/02/2031 .
147528-G*-8 .. | CASEY'S GENERAL STORES, INC. ..04/24/2025 . |Call @ 100.00 3,000,000 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 L0 ..3,000,000 |. 0 L0 .0 ..06/13/2025 .
147528-G@-6 .. | CASEY'S GENERAL STORES, INC. ... ..10/01/2025 . | Unknown ...5,204,600 |........... 5,300,000 5,300,000 5,300,000 |.. 0. .0 . (95,400)f......... (95,400)|... ..08/22/2028 .
Morgan Stanley & Co.
15135B-AR-2 .. | CENTENE CORP . . |..09/03/2025 . |LLC New York .. 1,954,880 |.......... 2,000,000 |......... 1,983,200 ..1,993,208 |.. 0. .0 . (39,802)[......... (39,802) ... .. 12/16/2027 .
166764-BY-5 .. | CHEVRON CORP . ..04/29/2025 . | JPMorganSecurities 905, 350 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 0 . (94,650). (94,650) ..05/11/2030 .
167885-A#-9 .. | CHICAGO PARKIN ..12/30/2025 . |Direct ... 554,462 . 554,462 |.. . 554,462 |.. . 554,462 L0 0 L0 .0 .. 12/30/2033 .
171265-A@-0 .. | CHUGACH ELECTRIC ASSOCIATION INC. ..03/17/2025 . |Direct 613,335 . 613,335 [.. 613,335 |.. . 613,336 L0 ..613, 0 .0 .0 ..03/15/2041 .
171265-B#-7 .. | CHUGACH ELECTRIC ASSOCIATION, INC. ..03/156/2025 . | Paydown . 100,000 .100,000 |.. .100,000 .. .100,000 L0 . 100,000 |. 0 .0 .0 ..03/16/2037 .
171265-B@-9 .. | CHUGACH ELECTRIC ASSOCIATION, INC. ..03/15/2025 . | Paydown . 225,000 . 225,000 |.. . 225,000 |.. . 225,000 L0 ..225,000 |. 0 .0 .0 ..03/15/2042 .
18055#-AX-0 .. | CLARION LION PROPERTIES FUND HOLDINGS, ..09/29/2025 . | Unknown . 588,624 .600,000 |.. .600,000 .. .600,000 L0 . 600,000 |. 0 ,376)|. ,376) ..06/01/2027 .
18055#-AY-8 .. | CLARION LION PROPERTIES FUND HOLDINGS, L .. ..09/29/2025 . | Unknown . 582,660 .600,000 |.. .600,000 |.. .600,000 L0 . 600,000 |. 0 (17 340)). .. (17,340) ..05/01/2028 .
18055#-AZ-5 .. | CLARION LION PROPERTIES FUND HOLDINGS, L .. ..09/29/2025 . | Unknown . 1,443,300 . 1,500,000 |.. . 1,500,000 |.. . 1,500,000 L0 ..1,500,000 |. 0 . (56,700)f. .. (56,700) ..06/01/2029 .
18055#-BC-5 .. | CLARION LION PROPERTIES FUND HOLDINGS, L ..10/03/2025 . | Unknown . ...7,769,120 |.......... 8,000,000 |......... 8,000,000 |......... 8,000,000 |.. 0. ..8,000,000 |.... 0. (230,880)........ (230,880)|... ..02/01/2031 .
18469#-AC-6 .. | CLEARBRIDGE AMERICAN ENERGY MLP FUND INC .. .. [-.10/15/2025 . [Maturity @ 100.00 363,997 |... s s e 362,257 .. 0. 363,997 |.... .0 0] 0. ..10/15/2025 .
185508-A#-5 .. | CLECO POWER LLC .......ccevvnnnnn ..11/17/2025 . |Maturity @ 100.00 ..12,000,000 12,000,000 |.. 12,000,000 |.. 12,000,000 L0 .12,000,000 |. 0 L0 .0 .. 11/15/2025 .
191241-AF-5 .. | COCA-COLA FEMSA SAB DE CV . ..04/23/2025 . | CITIBANK, NA ... 2,565,270 ..2,750,000 |.. . 2,703,910 |.. L0 ..2,713,915 |. 0 (148,645)[. . (148,645) .. 11/26/2043 .
192714-AD-5 .. | COLBUN SA ..04/23/2025 . | CITIBANK, NA ... 902,471 |.......... 1,000,000 |......... 1,007,500 0. e 0 feene. (101,495))........ (101,495)]... ..03/06/2030 .
DEUTSCHE BANC
19565C-AA-8 .. | COLONIAL ENTERPRISES INC .. ..10/03/2025 .| SECURITIES INC. ..3,723,200 |.......... 4,000,000 3,997,960 0. ..3,999, 0. (275,801)........ (275,801)|... ..05/15/2030 .
20030N-CU-3 ...| COMCAST CORP ..04/29/2025 . | JPMorganSecurities 3,949,360 . 4,000,000 |.. . 3,997,720 |.. L0 . 3 998,998 |. 0 . (49,638). ..10/15/2030 .
200447-A*-1 .. | COMISI?N FEDERAL DE ELECTRICIDAD . ..09/29/2025 . | Paydown s . s s - s . e 0 e . ..0.......... 660,000 |.... 0. . s ..09/29/2036 .
200447-AH-3 .. | COMISION FEDERAL DE ELECTRICIDAD ..04/23/2025 . | CITIBANK, NA .ooovvvenes fooviinnniieciiiis fevnennns 4,361,439 |.......... 5,170,000 |......... 5,186,920 |.......... 5 179,533 [ovveiiiiiiiinnns [N N X)) . (U N [ZX) R [V FO 5,179,090 ................ [V (817,651) 122,126 |..02/09/2031 .
MIDLGB22 HSBC BK LONDON
210314-AB-6 .. | CONSORCIO TRANSMANTARO SA ... .. 10/14/2025 . ...3,930,000 [.......... 4,000,000 |......... 4,121,000 4,079,807 |.. .. 4,072,254 |.... . (142,258)]........ (142,254)|............. 187,478 |..04/16/2034 .
21036P-BF-4 .. | CONSTELLATION BRANDS INC .. ..03/10/2025 .| Goldman Sachs .. ..1,815,000 |.......... 2,000,000 1,996,020 1,997,741 |. ..1,997,816 |.... .. (182,816)|........ (182,816)|... .. 20,764 [..05/01/2030 .
Morgan Stanley & Co.
21684A-AF-3 .. | COOPERAT IEVE RABOBANK UA .. ..02/21/2025 . |LLC New York .... 1,000,000 |............ 933,670 .... 984,592 |.. ... 986,017 |.... (3, 117)f..... .... 22,188 |..07/21/2026 .
218333-A*-3 .. | CORBION N.V. ..12/22/2025 . |Maturity @ 100.00 .. .. 14,000,000 |........ 14,000,000 14,000,000 |.. .14,000,000 |.... .. ... 585,422 |..12/21/2025 .
Morgan Stanley & Co.
224044-CL-9 ...| COX COMMUNICATIONS INC .. ..09/12/2025 . |LLC New York ... 25,200,000 |........ 25,147,266 |........ 25,168,171 |.. 25,171,889 |.....ceveeeennnn O [ (3,146,837)|...... (3,146,837)|... ... 433,440 |..10/01/2030 .
22541L-AE-3 .. | CREDIT SUISSE (USA) LLC . ..10/08/2025 .| BARCLAYS CAPITAL INC . 4,000,000 |.. . 5,049,680 |.. . 4,662,707 ..4,604,549 |. .(7,309)(. ....(7,309) 351,500 |..07/15/2032 .
22966R-AF-3 .. | CUBESMART LP ..04/29/2025 . | JPMorganSecurities .... .. 2,000,000 1,992,460 ..1,995,983 |.. .. 1,996,222 |.... (151,222))........ (151,222)]... .. 42,500 |..02/15/2030 .
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23291K-AH-8 .. | DH EUROPE FINANCE Il SARL ....evvvnniiiiininniiiiiinnnans ..04/29/2025 . | JPMorganSecurities ..... |ooceevvviirriiinnns Jovunnnnns 1,851,200 2,000,000 |......... 2,179,160 |......... 2,098,691 [....uiiiiinnnnns (U (6,427)[cevevviinenen 0 | (6,427) [ 0 [ 2,092,264 (241,064)[........ (241,064)]............. 23,833 |..11/15/2029 .
23330J-AA-9 ...|DP WORLD LTD .eevreeieeeeeeenieeeeeeeenans ..04/23/2025 . | CITIBANK, NA .eeommmeees foeremmneeeeeeenes Jenens 7,971,863 7,380,000 7,759,719 |......... 7,662,619 [...ccevnnnnnnnnns (U (5,551)[ceeeeeeeiieeen O e (5,551) [ 0 [ 7,657,068 |oeeeeeeeeennnnn0 Joeeennnn 314,796 |......... 408,637 |..07/02/2037 .
Morgan Stanley & Co.
23338V-AM-8 .. | DTE ELECTRIC CO . |..09/09/2025 . |LLC New York ...2,766,420 |.......... 3,000,000 2,994,960 (230,854)|........ (230,854)|... ....80,719..03/01/2031 .
23338V-AV-8 .. | DTE ELECTRIC CO ..10/08/2025 .| BARCLAYS CAPITAL INC .. ...6,109,087 |... 5,900,000 6,191,283 . (55,986)]......... ... 339,184 |..03/01/2034 .
Unmatched Counter Party
23386#-AV-4 .. | DAIRY FARMERS OF AMERICA, ..10/02/2025 .| eeeeeiiiiieeeeeeieeeee L e 5,953,080 6,000,000 |......... 6,000,000 |......... 6,000,000 |..cevvnnninnnnns [ O [V S | FO R | ) AU | RN 6,000,000 |......cevvneeenn 0 feunnnnnns (46,920)......... 390,487 |..01/03/2034 .
Morgan Stanley & Co.
23636A-AR-2 .. | DANSKE BANK A/S ..02/21/2025 .| LLC New York ... ...6,874,630 |.......... 7,000,000 6,991,040 ..6,99,531 |.. ..6,99,671 .. (122,041)[........ (122,041)[... .. 61,250 [..06/12/2028 .
DEUTSCHE BANC
251526-CY-3 ...| DEUTSCHE BANK AG (NEW YORK BRANCH) ..10/08/2025 .| SECURITIES INC. .eeevvves Joovvvnnnnniniiinnnnns Jovnnnnnns 5,112,350 5,000,000 |......... 5,000,000 |......... 5,000,000 [...cevvvvnnnnnnns [ O (VI S | FO R | ) AU | RN 5,000,000 [oeeueriirinnnnn0 Joeeennne 112,350 |......... 291,162 |..09/11/2035 .
Morgan Stanley & Co.
254687-FX-9 .. | WALT DISNEY CO . ..09/09/2025 . |LLC New York . ...933,510 |.......... 1,000,000 .. 999,320 . 999,633 .. L0 ..999,672 |.... . (66,162)[......... .. 30,696 [..01/13/2031 .
Morgan Stanley
28368E-AD-8 .. | KINDER MORGAN INC ..09/09/2025 . |LLC New York .. 1,139,515 ... 980,000 |......... 1,010,625 .... 995,188 |.. 0. 993,912 |.... .0 . 145,602 |.... ....84,721..08/01/2031 .
28501*-AT-2 .. |ELECTRIC TRANSMISSION TEXAS, LLC . ..11/19/2025 . |Maturity @ 100.00 2,600,000 . 2,600,000 |.. . 2,600,000 .. . 2,600,000 L0 ..2,600,000 |. 0 0 . 93,600 |..11/19/2025 .
29252B-AA-7 .. |Enbridge Pipelines (Southern Lights) LLC .. . |..12/30/2025 . | Paydown ... 1,409,170 |... 1,409,170 |......... 1,409,170 |......... 1,409,171 |.. 0. .0 0] .... 77,600 |..06/30/2040 .
29359U-AB-5 ...| ENSTAR GROUP LTD . |-.05/22/2025 . | CITIBANK, NA ...4,939,762|.......... 5,000,000 |......... 4,980,500 0. 0. . (51,577)[.... ... 117,563 |..06/01/2029 .
29365@-AB-2 .. | ENTERGY NEW ORLEANS, LLC .. ..03/156/2025 . |Maturity @ 100.00 .. ..1,000,000 |.......... 1,000,000 |......... 1,000,000 0. .0 .. .. 15,000 |..03/15/2025 .
Morgan Stanley & Co.
204429-AS-4 ... | EQUIFAX INC ...ovvviiiiiiiiiiiiiiieee e ..09/09/2025 . |LLC New York .......cceewnfovvevvnnnninriinnnnns Jovunnnnns 2,842,740 3,000,000 |......... 3,006,500 0 3,003,284 0 ..06/15/2030 .
30288*-AE-0 .. | FLNG LIQUEFACTION 2, LLC ..12/31/2025 .|Direct ... ... 174,000 |... .... 174,000 .... 174,000 0. . 174,000 |.... 0. ..12/31/2038 .
30306V-A@-8 .. |FLNG LIQUEFACTION 3, LLC .. ..12/31/2025 . |Direct ... 348,000 . 348,000 |.. .348,000 .. L0 ..348,000 |. 0 L0 . ..06/30/2039 .
31575F-AA-4 .. |FIDELIS INSURANCE HOLDINGS LTD ..01/06/2025 .| CITIBANK, NA 4,773,060 . 5,000,000 |.. . 4,951,050 |.. ,970, L0 ..4,970,530 |. 0 (197,471)|. . (197,471) ..06/30/2030 .
32055R-B*-7 .. |FIRST INDUSTRIAL, L.P. ..... ..11/18/2025 .| Adjustment 2,247,054 ..2,300,000 |.. . 2,300,000 |.. . 2,300,000 L0 ..2,300,000 |. 0 (52,946) . . ..02/156/2028 .
32055R-B@-5 ...|FIRST INDUSTRIAL, L.P. ..... ..11/18/2025 . | Unknown . ..1,819,250 |.......... 1,900,000 |......... 1,900,000 |......... 1,900,000 |.. 0. ..1,900,000 |.... 0. . (80,750) ..02/15/2030 .
Morgan Stanley & Co.
337738-BC-1 .. |FISERV INC ..09/09/2025 .| LLC New Yor ...6,486,760 |.......... 7,000,000 |......... 6,987,680 0. .0 0. (507,074)........ (507,074)|.... ..06/01/2030 .
34107@-AA-7 .. | FLORIDA PIPELINE HOLDINGS, LLC ... ..08/15/2025 . |Direct ... ...907,448 . 907,448 |.. 907,448 |.. s L0 .0 s N [V 0 ..08/15/2038 .
34489*-AE-9 .. | FOOTBALL CLUB TERM NOTES 2033 TRUST ..11/03/2025 . | Unknown . 4,769,176 . 5,000,000 |.. .5,000,000 .. . 5 000,000 L0 .0 ..5 000 000 | 0 (230,824)|. . (230,824) ..10/05/2033 .
34502*-AB-8 .. | FOOTBALL CLUB TERM NOTES 2032 TRUST ..11/03/2025 . | Unknown . 3,429,196 ..3,500,000 |.. . 3,500,000 |.. . 3,500,000 L0 ..0........ 3,500,000 |. 0 . (70,804)[. ..10/05/2027 .
35877#-AA-0 .. |FRISCO HQ OPERATIONS, LLC ..12/15/2025 .| Paydown ... 154,395 |... .. 154,395 |............ 154,395 .. 154,395 |.. 0. .0 154,395 |.... 0. .. .. 12/15/2037 .
Morgan Stanley & Co.
361841-AP-4 .. | GLP CAPITAL LP . ..09/09/2025 . |LLC New York ...969,310 |.......... 1,000,000 |......... 1,008,800 |......... 1,002,087 |. 0. 0. (32,513)].. ..01/15/2030 .
36256#-AA-9 .. | GSRP PORTFOLIO | ..12/31/2025 . |Direct ..... 265,964 . 265,964 |.. . 265,94 |.. 265,964 L0 0 L0 .. 12/31/2044 .
368266-AH-5 .. | GAZ CAPITAL SA ......... ..09/02/2025 .| OPPENHEIMER & CO. INC. 873,316 . 1,185,000 |.. . 527,325 |.. .551,777 L0 0 . 313,106 |. .. 313,106 ..08/16/2037 .
37045X-DE-3 .. | GENERAL MOTORS FINANCIAL COMPANY INC . ..04/29/2025 . | JPMorganSecurities 847,120 . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 0 (152,880). . (152,880) ..01/08/2031 .
373298-BN-7 .. | GEORGIA-PACIFIC LLC ..10/06/2025 .| CITIBANK, NA 9,850,835 |.......... 9,800,000 10,647,298 |........ 10,047,259 |.. 0. 0. 9,062 |............ 9,062 |... .. 12/01/2025 .
Morgan Stanley & Co.
37940X-AD-4 .. | GLOBAL PAYMENTS INC ... . |--09/09/2025 . [LLC New Yor ...2,783,730 |.......... 3,000,000 2,990,190 0. 0. (211,324)|........ (211,324)]... ..05/15/2030 .
39121J-C@-7 .. | GREAT RIVER ENERGY . ..10/156/2025 . | Paydown ... ...193,333 . 193,333 |.. . 193,333 |.. L0 s N 0 L0 . ..10/15/2045 .
404280-BL-2 .. | HSBC HOLDINGS PLC ... . |..03/01/2025 .|Reclassification .... 6,300,000 |-......... 6,300,000 |......... 6,300,000 0. ..6 300 000 |.... 0. .. 12/29/2049 .
406216-BG-5 .. | HALLIBURTON CO .... ..11/17/2025 . |Maturity @ 100.00 ...2,002,000 |... 2,002,000 1,996,374 0. ..2,002,000 |.... .0 .. 11/15/2025 .
406216-BL-4 .. | HALLIBURTON CO . ..04/29/2025 . | JPMorganSecurities 1,840,900 . 2,000,000 |.. . 1,999,480 |.. ,999, L0 ..1,999,765 |. 0 (158,865)|. . (158,865) ..03/01/2030 .
41242*-AY-8 .. | HARDWOOD FUNDING, . ..10/10/2025 . | Unknown ... 5,882,040 . 6,000,000 |.. .6,000,000 |.. . 6,000,000 L0 ..6,000,000 |. 0 (117,960)). . (117,960) ..06/07/2027 .
41242*-BC-5 ...|HARDWOOD FUNDING, LLC ... ..10/10/2025 . | Unknown ... 977,610 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0. 0. ..(22,390).......... ..06/07/2028 .
Unmatched Counter Party
41242*-BG-6 .. |HARDWOOD FUNDING, LLC ... ..10/21/2025 . ... 1,647,946 |.......... 1,700,000 |......... 1,700,000 |......... 1,700,000 |.. 0. ..(52,054)[.... ..06/07/2029 .
41242%-BH-4 ...|HARDWOOD FUNDING, LLC ... ..10/07/2025 . | Unknown . .. 1,408,395 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 |.. 0 . (91,605)f.... ..06/07/2032 .
PERSHING DIV OF DLJ SEC
41242*-BL-5 .. |HARDWOOD FUNDING, LLC .....ccvvvvvnnnrnnnns ..10/20/2025 . |LNDING ...ovvvvvvnnnieeens foerrnnnineeeciiiis e 3,894,680 4,000,000 |......... 4,000,000 |......... 4,000,000 [..ceevvvunnnnnnns (U R | I R | I AR | N RN | [ A 4,000,000 (105,320)f........ (105,320) 139,156 ..06/07/2030 .
PERSHING DIV OF DLJ SEC
41975%-AM-7 .. |HAWAT1 ELECTRIC LIGHT COMPANY, ..10/31/2025 . |LNDING ...ovvvvivininneeens foerrennininecciiis e 3,954,742 4,100,000 |......... 4,100,000 |......... 4,100,000 [..eevvvvnnnnnnnns (U R | I R | I AR | N RN | ) AR 4,100,000 (145,288)]........ (145,258) 198,440 (..10/01/2027 .
PERSHING DIV OF DLJ SEC
419866-D@-4 .. | HAWAIIAN ELECTRIC COMPANY, ..10/31/2025 .| LNDING ...oovvvvvvnnnnnninns fovvennnnnniniiiininns Jovnannnns 3,344,000 |........... 4,400,000 ]......... 4,400,000 |......... 4,400,000 [....ccvvunnnnnnns O ceeiiiiiiieenn O i O i 0 [ 0 4,400,000 (1,056,000))..... (1,056,000) 259,558 |..04/01/2042 .
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PERSHING DIV OF DLJ SEC
419866-E@-3 .. |HAWAIIAN ELECTRIC COMPANY, INC. ..oevveiiievrrinnnnees ..10/31/2025 . |LNDING ...oeeeeeeniieeeees foeeemnneeeeceenies Jenins 6,336,000 |.......... 6,600,000 |......... 6,600,000 |......... 6,600,000 |eevvvnnneeaennen [ [V [ [V O [V PO 6,600,000 |....ccevvnnnnnns [V (264,000)........ (264,000)].ccvvennnns 349,609 |..10/01/2027 .
Unmatched Counter Party
422410-AH-2 ...| HEARST MAGAZINE MEDIA, INC. ..10/10/2025 . ... 23,000,000 |........ 23,000,000 |........ 23,000,000 0. .23,000,000 |.... o0 |..nnn... (488,750)|........ (488,750)|... ..04/30/2027 .
44416%-AB-2 .. |HUDSON TRANSMISSION PARTNERS, LLC ..10/10/2025 .| Various . ..9,531,125 (.. . 9,631,125 |.. 9,530,813 L0 ..9,531,374 |. 0 (204,575)|. . (204,575) ..05/31/2033 .
44416*-AE-6 .. |HUDSON TRANSMISSION PARTNERS, LLC ..10/10/2025 . | Paydown . .271,086 |.. .271,086 |.. 271,086 L0 . 271,086 |. 0 .(3,331)[. .(8,331) ..11/30/2032 .
44416*-AF-3 .. |HUDSON TRANSMISSION PARTNERS, LLC ..10/10/2025 .| Paydown . . 203,314 (.. .203,314 |.. . 203,314 L0 ..203,314 |. 0 .(2,498)/. .(2,498) ..11/30/2032 .
44416*-AG-1 .. | HUDSON TRANSMISSION PARTNERS, ..10/23/2025 . | Paydown .. . 1,016,571 |.. . 1,016,571 |.. . 1,016,571 L0 ..1,016,572 |. 0 . (12,490) (. (12,490) ..11/30/2032 .
45262B-AC-7 IMPERIAL BRANDS FINANCE PLC . ..03/27/2025 .| Goldman Sachs . 1,000,000 |.. . 998,990 |.. . 999,536 L0 ..999,558 |. 0 . (44,518)[. .. (44,518) ..07/26/2029 .
456472-AB-5 INDUSTRIAS PENOLES SAB DE CV ..04/23/2025 .| CITIBANK, NA . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 . (51,173)[. .. (51,173) ..09/12/2029 .
456837-AM-5 .. | ING GROEP NV ........cceeennen ..03/27/2025 .| Goldman Sachs . 5,000,000 |.. . 4,982,900 |.. L0 ..4,993,358 |. 0 . (28,558)]. (28,558) ..10/02/2028 .
464330-AA-6 .. | CLOUD HQ 2019-1 A2 - ABS ..12/01/2025 . |Paydown ....... ...30,433 .. 30,478 o 0 L0 ... 30,433 |. 0 L0 0 ..07/15/2040 .
46647P-AV-8 .. | JAMORGAN CHASE & CO ... ..03/10/2025 .| Goldman Sachs . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. 0 )|- (29,440) ..07/23/2029 .
46647P-BP-0 .. | JPMORGAN CHASE & CO ... ..04/29/2025 . | JPMorganSecurities . 3,000,000 |.. . 3,000,000 .. . 3,000,000 L0 ..3,000,000 |. 0 N . (261,930) ..05/13/2031 .
46671*-AA-9 .. | JLL SECURITIES CREDIT LEASE-BACKED PASS ..12/15/2025 . |Direct ... . 260,889 |.. . 267,534 |.. L0 260,889 0 . ..04/15/2043 .
466728-AA-6 .. | JLL SECURITIES CREDIT LEASE-BACKED PASS- ..12/15/2025 . |Direct L0 2,711 |. 0 ..02/15/2053 .
46675%-AA-5 .. | JLL SECURITIES CREDIT LEASE-BACKED PASS- .. . [..12/15/2025 . [Direct ... s s 0. ...64,546 |.... .0 ..01/15/2050 .
470320-AR-2 .. | JAMES CAMPBELL COMPANY LLC ..09/30/2025 . |Maturity @ 100.00 . 1 000 000 |.eevenns 1,000,000 . s 0. ..1,000,000 |.... 0. ..09/30/2025 .
48259*-AA-5 .. |KDP LICENSING PASS-THROUGH TRUST . ..12/16/2025 . |Direct ........... ...43,327 |.. .. 43,327 |.. .. 43,327 L0 ... 43,327 |. 0 .. 12/31/2035 .
48666*-AA-2 .. | EVERGY MISSOURI WEST, INC. .. ..08/15/2025 . |Maturity @ 100.00 ..5,200,000 |.. .5,200,000 .. . 5,200,000 L0 ..5,200,000 |. 0 L0 ..08/15/2025 .
48666K-AY-5 .. | KB HOME ..10/10/2025 .| Goldman Sachs .... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0. .0 . (14,330)f......... (14, ..11/15/2029 .
49271V-AJ-9 .. |KEURIG DR PEPPER INC .. . [-.04/29/2025 . [ JPMorganSecurities ..... |ovoeeeeeeeemnniinneee foreeennnn 2,108,953 |l 2,250,000 |.......... 2,244,309 0. ..2,2486, o0 [ (142,955))........ (142,955)).... ..05/01/2030 .
501044-DP-3 ...|KROGER CO .......eeeeeeee ..04/29/2025 . | JPMorganSecurities . 3,000,000 |.. . 2,993,580 |.. L0 . 2 996,615 |. 0 (320,975)|. . (320,975) ..05/01/2030 .
50167*-AA-2 .. |LA CHARGERS HEADQUARTERS TRUST 2022 ... ..12/15/2025 . |Direct ... .. 37,7811.. .. 37,733 |.. L0 ...37,781 |. 0 L0 . ..06/15/2054 .
50167*-AB-0 .. |LA CHARGERS HEADQUARTERS TRUST 2022 PASS ..12/15/2025 . |Direct ....2,788 .. ... 2,788 |.. s L0 .2,788 | 0 ..06/15/2054 .
50228*-AA-9 .. | LSU ENERGY CONCESSIONAIRE LLC .. ..12/31/2025 . |Direct . 249,642 |.. . 249,642 |.. 249 642 L0 ..249,642 |. 0 ..05/30/2049 .
50247@-AA-4 .. |LV STADIUM EVENTS COMPANY, LLC ..12/30/2025 . | Paydown . ...97,052 |.. .. 97,052 |.. .. 97,052 L0 ...64,882 |. 0 ..06/30/2045 .
513075-BT-7 .. | LAMAR MEDIA CORP .......... ..10/10/2025 .| Goldman Sachs . 1,200,000 |.. . 1,200,000 |.. . 1,200,000 L0 ..1,200,000 |. 0 ..02/15/2030 .
52678@-AA-8 .. | LERADO INVESTMENTS LLC .. ..12/31/2025 . |Direct ... ..1,046,830 |.. . 1,046,830 |.. . 1,046,830 L0 ..1,046,830 |. 0 ..03/31/2036 .
532522-AA-7 ...|LIMA METRO LINE 2 FINANCE LTD . ..10/15/2025 . |Various .... ..2,795,800 |.. . 3,223,710 |.. . 3,116,287 L0 ..3,067,873 |. 0 ..07/05/2034 .
53359#-AA-0 .. |LINCOLN ELECTRIC HOLDINGS, INC. .. ..08/20/2025 . |Maturity @ 100.00 ...... |.eceeveererrinnnnnns Jornnnn... 2,900,000 |............ 2,900,000 |......... 2,900,000 |...cees 2,900,000 |.. 0. ..2,900,000 |.... .0 ..08/20/2025 .
Unmatched Counter Party
53359#-AE-2 ...| LINCOLN ELECTRIC HOLDINGS, INC. ......ccvvvunnvrrrinnnnn .. 11/20/2025 .| oo .... 1,300,000 1,300,000 1,300,000 |. 0. ..1,300,000 |.... .0 . (72,930) (72,930)... ..10/20/2028 .
536216-AH-9 .. |LION INDUSTRIAL PROPERTIES LP .. ..10/01/2025 . | Unknown ... . 1,300,000 |.. . 1,300,000 |.. . 1,300,000 L0 ..1,300,000 |. 0 . (11,905)[. .. (11,905) ..02/15/2027 .
53621@-AJ-5 .. |LION INDUSTRIAL PROPERTIES LP ..10/01/2025 . | Unknown ... . 7,400,000 |.. . 7,400,000 |.. . 7,400,000 L0 ..7,400,000 |. 0 . (77,454)[. (77,454) ..04/17/2027 .
537008-C*-3 .. |LITTELFUSE, INC. .... ..02/18/2025 . |Maturity @ 100.00 . 1,200,000 |.. . 1,200,000 |.. . 1,200,000 L0 ..1,200,000 |. [V [V 0 ..02/15/2025 .
537008-C@-1 .. |LITTELFUSE, INC. .. 12/05/2025 .| Unknown .....eevvvvevnnnnsfovrevnnnnnniiinninns Joeen.... 3,981,768 [l 4,200,000 |......... 4,200,000 |......... 4,200,000 |.. 0. .0 (218,232)]........ (218,232)... ..02/15/2030 .
53767#-AC-2 .. |LITTELFUSE, INC. ..12/05/2025 . | Unknown . .... 1,500,000 1,500,000 1,500,000 |.. 0. . 0. ..(25,440)..........(25,440)|... ..02/15/2027 .
539439-AT-6 ...| LLOYDS BANKING GROUP PLC ..03/10/2025 .| Goldman Sachs 1,986,660 . 2,000,000 |.. . 1,993,960 |.. . 1,997,679 L0 . 1 997,791 |. 0 . (11,131)[. . (11,131) ..08/16/2028 .
540424-AT-5 ...| LOEWS CORP ............ ..04/29/2025 . | JPMorganSecurities ..13,091,960 14,000,000 |.. 14,345,960 |.. 14,197,225 L0 14,185,907 |. 0 .(1,093,947)|. (1 093,947) ..05/15/2030 .
55276V-AK-8 .. | MDGH GMTN RSC LTD ... ..04/23/2025 . | CITIBANK, NA ...1,192,460 |.......... 1,650,000 |......... 1,822,438 |......... 1,804,169 |.. 0. PV O, (610,436)........ (610,436)|... .. 11/07/2049 .
55608X-AB-3 .. | MACQUARIE BANK LTD ..06/10/2025 . |Maturity @ 100.00 .. ...3,500,000 |........... 3,500,000 |.......... 3,599,574 ..3,514,482 |.. 0. . 0. ..06/10/2025 .
56081#-BJ-8 .. |MAJOR LEAGUE BASEBALL TRUST . ..11/03/2025 . | Unknown ... 6,024,453 . 6,200,000 |.. . 6,200,000 |.. . 6,200,000 L0 . 6 200,000 |. 0 (175,547). . (175,547) ..12/10/2028 .
56081#-BN-9 .. |MAJOR LEAGUE BASEBALL TRUST ... ..11/03/2025 . | Unknown . 735,054 .800,000 |.. .800,000 |.. .800,000 L0 . 800,000 |. 0 . (64,946). .. (64,946) ..12/10/2032 .
56081*-AB-0 .. |MAJOR LEAGUE BASEBALL FACILITY FUND, LLC . ..11/03/2025 . |Direct 2,965,654 ..3,378,422 |.. . 3,378,422 |.. 3,378,422 L0 ..3,378,422 |. 0 (412,768). . (412,768) ..12/10/2043 .
56081*-AH-7 .. |MAJOR LEAGUE BASEBALL FACILITY FUND, LLC . ..11/03/2025 . | Unknown . 5,147,289 . 6,000,000 |.. . 6,000,000 .. . 6,000,000 L0 ..6,000,000 |. 0 (852,711)[. . (852,711) ..12/10/2041 .
57169*-AY-3 .. | MARS, INCORPORATED .. ..09/29/2025 . | Unknown . ..11,377,899 11,700,000 |.. 11,700,000 |.. 11,700,000 L0 11,700,000 |. 0 (322,101)[. . (322,101) ..09/27/2028 .
57169*-BF-3 .. | MARS, INCORPORATED .. ..09/29/2025 . | Unknown . 1,689,664 . 1,700,000 |.. . 1,700,000 |.. . 1,700,000 L0 ..1,700,000 |. 0 . (10,336). .. (10,336) ..03/29/2027 .
57169*-BH-9 .. | MARS, INCORPORATED .. ..09/29/2025 . | Unknown . 1,881,361 . 1,900,000 |.. . 1,900,000 |.. . 1,900,000 L0 ..1,900,000 |. 0 . (18,639)[. .. (18,639) ..03/29/2029 .
57169*-BK-2 .. | MARS, INCORPORATED .. ..09/29/2025 . | Unknown . 1,956,900 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 L0 ..2,000,000 |. 0 . (43,100)[. .. (43,100) ..03/29/2032 .
571903-BQ-5 .. | MARRIOTT INTERNATION; ..10/08/2025 .| BARCLAYS CAP .. 12,340,680 12,000,000 |.. 12,390,600 |.. 12,382,624 L0 12,357,289 |. 0 . (16,609)[. .. (16,609) ..05/15/2034 .
58013M-FJ-8 .. | MCDONALD'S CORP .......ccevuunnns ..03/10/2025 .| Goldman Sachs ..... 1,514,304 ..1,635,000 |.. . 1,764,705 |.. . 1,707,573 L0 ..1,704,725 |. 0 (190,421)[. . (190,421) ..09/01/2029 .
591894-CC-2 ...| FIRSTENERGY PENNSYLVANIA ELECTRIC CO . ..03/10/2025 .| Goldman Sachs .. 1,969,440 . 2,000,000 |.. . 1,997,560 |.. 1,998,895 L0 ..1,008,943 | 0 (29,503) (. ...(29,503) ..01/15/2029 .
59284B-AD-0 .. | ORBIA ADVANCE CORPORATION SAB DE CV ..07/10/2025 .| HSBC BANK PLC .. 3,353,400 . 3,600,000 |.. . 3,570,750 |.. 3,578,269 L0 ..3,578,503 |. 0 (225,103)|. . (225,103) ..09/19/2042 .
59284B-AE-8 .. | ORBIA ADVANCE CORPORATION SAB DE CV ..04/23/2025 . | CITIBANK, NA 3,322,128 . 4,100,000 |.. . 4,062,800 |.. . 4,069,578 L0 ..4,069,833 |. 0 (747,705)(. . (747,705) ..09/17/2044 .
594918-BK-9 .. | MICROSOFT CORP .....ccevvvuneeeeernnannnns ..10/06/2025 .| CITIBANK, NA 9,372,350 ..9,320,000 |.. . 9,657,944 |.. 9,613,192 L0 ..9,596,322 |. 0 (223,973)). . (223,973) ..11/03/2035 .
59705%-AA-2 .. | AT&T CTL PASS-THROUGH TRUST (MIDDLETOWN, ..12/15/2025 .| Direct 293,307 )... .. 293,307 .. 293,367 |.. 0. 293,307 |.... .0 .. A ..08/15/2051 .
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60040#-AA-0 .. |MILLENNIUM PIPELINE COMPANY LLC .....ovvvivvinnnnnnnnns ..11/03/2025 . |Direct ..ooovvvvinnniiiiins oo e 1,283,363 |........... 1,274,869 [cevvniiiiiininns (U (U (U R 225,377 |oveeeiiiiinnnnns (U 225,377 [oeveeiiiinnnnnns (VN PO 225,377 |ooovviiinnnns [V - 1,057,985 |....... 1,057,985 |...ccvvnnnnns 75,918 |..06/30/2027 .
60040#-AB-8 .. | MILLENNIUM PIPELINE COMPANY LLC ..oevvnnveviniinnnes ..11/03/2025 .| Paydown ....eeneveeeennnesfoeeeenieeeeeenies s 4,364,220 |........... 4,153,615 |......... 4,153,615 |.......... 4,153,615 |ooeeeieeeinnnnnn [ L3 [ L3 IO [V PO 4,153,620 |...ccevvnnnnnnns [V 210,600 |......... 210,600 |............ 167,696 |..06/30/2032 .
Morgan Stanley & Co.
61744Y-AK-4 .. | MORGAN STANLEY .....oieeeeeeieeeeeeee e eeee e e eeeeeen ..02/21/2025 .| LLC New YOrk .....cceeeeus |oevemmmmnneeeemnnnns Jovneeeeeeens 483,465 |............. 500,000 [....eeeeeee 500,000 |...cevnnnnns 500,000 [..ceeeeernnnnnnns [ [V [ [V O [V PO 500,000 |eeveuuieaenns [V (16,535) ..07/22/2028 .
Morgan Stanley & Co.
61761J-3R-8 .. | MORGAN STANLEY . ..02/21/2025 . |LLC New York 2,938,590 . 3,000,000 |.. . 2,843,220 |.. . 2,970,376 2,720 ..2,973,09 |. 0 . (34, 506). ..07/27/2026 .
62883*-AE-2 .. |NATF AMERICA LLC . ..12/01/2025 . | Paydown .. 1,253,589 |........... 1,440,415 1,440,415 1,080,311 |.. . (186,826)]... .0 . ..06/15/2028 .
Morgan Stanley & Co.
631005-BJ-3 .. | NARRAGANSETT ELECTRIC CO .. ..09/09/2025 . |LLC New York . ..2,489,210 |............ 2,580,000 |......... 2,605,875 ..2,594,835 |.. ..(1,829)f... . .0 (103,797) ..04/09/2030 .
63636#-AB-2 .. |NATIONAL HOCKEY LEAGUE .. ..11/03/2025 . | Unknown ... 2,450,225 ..2,500,000 |.. . 2,500,000 .. . 2,500,000 . . 2 500,000 |. 0 . (49,775)[. ..08/10/2027 .
637432-ND-3 ...|NATIONAL RURAL UTILITIES ..01/27/2025 . |Maturity @ . 4,000,000 . 4,000,000 |.. . 3,999,468 |.. 3,999,984 ..4,000,000 |. [V 0 ..01/27/2025 .
637432-NK-7 .. |NATIONAL RURAL UTILITIES COOPERATIVE FIN ..03/10/2025 .| Goldman Sachs ..... 1,679,022 . 1,700,000 |.. . 1,700,000 |.. . 1,700,000 ..1,700,000 |. 0 . (20,978). s ..04/20/2046 .
65163L-AB-5 .. | NEWMONT CORPORATION ......... ..04/29/2025 . | JPMorganSecurities 5,664,540 . 6,000,000 |.. .5,980,680 |.. 5,989,157 ..5,989,768 |. 0 (325,228)|. . (325,228) ..06/13/2030 .
654579-AK-7 .. |NIPPON LIFE INSURANCE CO ..12/02/2025 . |HSBC SECURITIES 4,032,000 ..4,500,000 |.. . 4,499,267 |.. 4,499,426 ..4,499,498 |. 0 (467,498). . (467,498) ..09/16/2051 .
65473P-AJ-4 ...|NISOURCE INC . ..04/29/2025 . | JPMorganSecurities 1,908,780 . 2,000,000 |.. . 1,992,620 |.. 1,995,774 ..1,99,011 |. 0 ..(92,231)[. ...(92,231) ..05/01/2030 .
65473P-AT-2 .. |NISOURCE INC . ..10/14/2025 .|Various .......... ..46,968,389 45,500,000 |.. 45,606,698 |.. 45,608, 185 .45,606,248 |. 0 1,362,141 |. 1,362,141 ..03/31/2085 .
65557F-AH-9 .. | NORDEA BANK ABP .. ..03/10/2025 .| Goldman Sachs .. .. 1,964,320 [.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 |.. ..2,000,000 |.... o0 feennnn... (35,680)|......... (35,680)]... ..09/13/2033 .
Morgan Stanley & Co.
666807-CE-0 .. | NORTHROP GRUMMAN CORP .......evviiiiiiniiiiiiiiiiiieeees ..09/09/2025 . |LLC New York ........ccees |oevvvmnnirerinnnnns fovnens 11,704,486 |......... 10,100,000 |........ 13,106,082 |........ 12,279,818 [..oovvvvennnnnnns 0 oo (222,397)] v 0 [ (222,397) [ 0 e 12,067,421 |oovvvennnninns [V (352,935)f........ (352,935)]...cvvunnnns 837,108 |..02/15/2031 .
Morgan Stanley & Co.
670346-AS-4 .. |NUCOR CORP ......ceeeivvueniiiiiiiiiieeeeinie e e e ..09/09/2025 . |LLC New York .......cceewefovvevmnnninrinnnnns Jovunnnnns 3,747,920 |.......... 4,000,000 |......... 3,988,840 |.......... 3,993,627 |..eovvnnniiains (U PR (- R | I AR | 7/ RN | [ I 3,994,389 [.ooiiiiiinnnns [V (246,469)|........ (246,469)............. 83,700 [..06/01/2030 .
Morgan Stanley & Co.
67077M-Al-8 .. |NUTRIEN LTD ..09/09/2025 .| LLC New York ... . ... 14,000,000 |........ 13,987,244 13,992,072 |.. 0. 13,903,024 |.... .0 (771,564)|........ (771,564)|... ..06/13/2030 .
67103H-AJ-6 .. |0'REILLY AUTOMOTIVE INC . ..03/27/2025 .| Goldman Sachs . 1,000,000 |.. ....999,590 |.. . 999,767 L0 ..999,776 |. 0 . (29,156). .. (29,156) ..04/01/2030 .
674003-B@-6 .. | OAKTREE CAPITAL MANAGEMENT, L.P. ..11/03/2025 . | Unknown ... ..2,400,000 |.. . 2,400,000 |.. . 2,400,000 L0 . ..2,400,000 |. 0 (199,051)[. . (199,051) ..12/18/2032 .
677050-AC-0 .. | OGLETHORPE POWER CORP . [--08/10/2025 . [Various .... .. 12,250,000 |........ 14,623,193 |........ 13,186,132 |.. e 0 |eeennn. (175,708) ... 13,010,429 |.... o0 fennn.. (398,284))........ (398,284)|... ..01/01/2031 .
67773#-AE-0 .. | OHIO VALLEY ELECTRIC CORPORATION . ..12/16/2025 . | Paydown ... .... 569,470 .... 569,448 . 569,470 |.. 0. .(62,522)[... - ..506,948 |.... .0 P (8 TS 0. ..02/156/2026 .
67773#-AF-7 .. |OHIO VALLEY ELECTRIC CORPORATION . ..12/15/2025 . | Paydown . 127,672 .. . 127,673 |.. . 127,673 L0 0. . 127,671 |. 0 .0 ..02/15/2026 .
67773#-AG-5 .. | OHIO VALLEY ELECTRIC CORPORATION . ..12/156/2025 . | Paydown .. . 132,265 |.. 132,251 |.. . 132,263 L0 0. ..128,646 |. 0 L0 . ..02/15/2026 .
681919-BB-1 .. | OMNICOM GROUP INC ... ..03/10/2025 .| Goldman Sachs . 6,500,000 |.. .6,076,840 |.. . 6,256,730 L0 0. ..6,264,690 |. 0 (446,085). . (446,085) ..04/30/2030 .
681919-BC-9 .. | OMNICOM GROUP INC ..03/10/2025 .| Goldman Sachs ..... . 2,000,000 |.. . 2,362,640 |.. L0 0. ..2,200,106 |. 0 (249,406)). . (249,406) ..06/01/2030 .
681919-BK-1 .. | OMNICOM GROUP INC ..12/17/2025 .| BARCLAYS CAPITAL | . 6,000,000 |.. . 5,989,920 |.. L0 0. ..5,094,490 |. 0 (584,830). . (584,830) ..03/01/2031 .
683720-AA-4 .. | OPEN TEXT INC ..10/10/2025 .| Goldman Sachs ..1,000,000 ......... 1,000,000 0. .0 . (57,220)[......... (57,220)... ..02/15/2030 .
Morgan Stanley & Co.
694308-JM-0 .. |PACIFIC GAS AND ELECTRIC CO . ..09/09/2025 . |LLC New York 996,010 |. . 1,000,000 |.. 912,168 |.. N 0 . 151,961 |. 151,961 ..07/01/2030 .
70432%-AB-7 .. | PAYCHEX OF NEW YORK LLC . ..11/18/2025 .| Unknown ....... ,906,100 . 5,000,000 |.. .5,000,000 .. . 5 000 000 | 0 . (93,900). .. (93,900) ..03/13/2029 .
713291-AH-5 .. | PEPCO HOLDINGS LLC ....... ..10/08/2025 .| BARCLAYS CAPITAL INC 2,313,700 . 2,000,000 |.. . 2,702,760 |.. ..2,376,421 |. 0 . (62,721)[. .. (62,721) ..08/15/2032 .
71568P-AD-1 .. | PERUSAHAAN LISTRIK NEGARA (PERSERO) PT ..04/23/2025 . | CITIBANK, NA ... 1,199, 151 ..1,450,000 |.. . 1,428,453 |.. ..1,431,488 |. 0 (232,338)|. . (232,338) ..05/15/2047 .
716743-AR-0 .. | PETRONAS CAPITAL LTD .. ..04/23/2025 . | CITIBANK, NA . 1,615,872 |. . 2,000,000 |.. . 2,501,590 |.. ..2,449,228 |. 0 . (833,355)|. . (833,355)). ..04/21/2050 .
Morgan Stanley & Co.
718172-CS-6 .. |PHILIP MORRIS INTERNATIONAL INC .. ..09/12/2025 . |LLC New York ...1,028,560 |.......... 1,160,000 1,146,463 ..1,152,563 |.... .0 (124,003)[........ (124,003)|... ..11/01/2030 .
720186-AJ-4 .. | PIEDMONT NATURAL GAS COMPANY INC . ..09/01/2025 . |Maturity @ 100.00 4,000,000 . 4,000,000 |.. . 3,997,400 |.. ,999, ..4,000,000 |. L0 .0 ..09/01/2025 .
72352@-AA-9 .. | P10 PICO HOLDCO ISSUER, LLC ..08/31/2025 . | Paydown 100,377 |... 100,377 [..oeeeen 100,377 .. 100,362 |.. .. 100,377 |.... L0 0. ..08/31/2041 .
Morgan Stanley & Co.
731572-AB-9 .. | RALPH LAUREN CORP .......cevvvuniiiriiininieiiiiiiieeees ..09/09/2025 . |LLC New York .......cceewwovvvvvnnnninriinnnnns Jovunnnnns 7,573,600 |.......... 8,000,000 |......... 8,145,184 |.......... 8,089,359 [cvuuiiiiiinnnnn (U (10,693)....ccvvvnnnnnnns (U (10,693) |-vvveneeeennnnn [V FO 8,078,665 [....cevvvrnnnnns [V (505,085)........ (505,065)............ 173,722 |..06/15/2030 .
Morgan Stanley & Co.
743263-AE-5 .. | PROGRESS ENERGY INC ....cevvvenniiiiiiiiieieiiiiieeees ..09/09/2025 . |LLC New York ........ceeus|ovvvvmnnnnieriinnnnns fovnnennnns 580,335 |..euunnnnnnns 500,000 [o.eunennnnne 648,735 |............ 584,496 |...vuniiiiinnnnns (U (8,296)....cccvvnnnnnnns () (8,296) |-.eevvvnnnnns [V PO 576,199 [......cevnennnns (V) 4,136 [onnnnnnnnee 4,136 [..oooeeeennn 39,719 |..03/01/2031 .
743263-AG-0 .. | PROGRESS ENERGY INC ...eeevvreeeeeeeeiie e eeenie e ..10/08/2025 .| BARCLAYS CAPITAL INC ...|eeeeeeereeeeemnnns Joenennns 5,755,291 |.......... 5,110,000 |......... 5,750,998 |......... 5,383,776 |..eueeeeeennnnnn (U (25,580)...ueeeeeeennnnn (U (25,580) |-oeevvrnnnes [V PO 5,358,196 |...ccvvvnnnnnnnn [V 397,095 |.......... 397,095 [...ennneeeen 336,834 |..10/30/2031 .
Morgan Stanley & Co.
74340X-BH-3 .. | PROLOGIS LP ..02/21/2025 .| LLC New York ... ... 3,886,040 |.......... 4,000,000 |......... 3,983,056 ..3,989,470 |.... o0 feennnn. (103,430))......... (103,430)|... .. 68,458 [..09/15/2028 .
74348D-AA-5 .. | PROMIGAS SA ESP ..10/15/2025 . | HSBC BANK PLC 3,152,100 ..3,325,000 |.. . 3,331,760 |.. ..3,329,197 |. 0 (177,097)). . (177,007) ..10/16/2029 .
74355*-AA-4 .. | PROJECT SERVICE LLC ..11/28/2025 .|Direct ... 402,367 . 402,367 |.. . 402,367 |.. s ..402,367 |. 0 L0 .0 ..05/27/2043 .
74365P-AA-6 .. | PROSUS NV .. ..04/23/2025 . | CITIBANK, NA 911,642 . 1,000,000 |.. . 1,000,000 |.. .1 000,000 ..1,000,000 |. 0 . (88,358)]. (88,358) ..01/21/2030 .
74365P-AG-3 .. | PROSUS NV .. ..04/23/2025 .| CITIBANK, NA 3,883,874 . 4,000,000 |.. . 3,647,460 |.. . 3,762,084 ..3,796,135 |. 0 .87,739 |. 87,739 ..01/19/2027 .
74986@-BA-8 .. | RREEF AMERICA REIT 11, INC ..11/03/2025 . | Unknown ....... 2,910,750 . 3,000,000 |.. . 3,000,000 |.. . 3,000,000 ..3,000,000 |. 0 . (89,250)[. (89,250) ..10/23/2030 .
75968N-AD-3 .. | RENAISSANCERE HOLDINGS LTD . ..04/29/2025 . | JPMorganSecurities 2,636,370 ..2,750,000 |.. . 2,711,665 |.. . 2,731,967 ..2,733,240 |. 0 . (96,870). (96,870) ..04/15/2029 .
75974@-AA-0 .. | RENEWABLE POWER GENERATION, L ..09/30/2025 . | Paydown ... ...674,540 . 674,540 |.. . 674,540 |.. [V O [V 0 ..03/31/2035 .
76169#-AJ-2 .. | REYES HOLDINGS, L.L.C. ..09/29/2025 . | Unknown ... ... 7,267,022 .......... 7,400,000 |......... 7,400,000 .0 .. (132,978)........ (132,978) ..10/17/2028 .




9'GL3

ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20
10 11 12 13 14
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CUSIP Number of Adjusted Valuation (Amor- [ Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal (Loss) on [Gain (Loss)| (Loss)on During Maturity
fication Description Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (10+11- 12) Value Date Disposal |on Disposal| Disposal Year Date
76169#-AP-8 .. |REYES HOLDINGS, L.L.C. wevvvvriiiiiiiiiiiiiiiiiieeees ..09/29/2025 . | UnKnown ...eevennivviinnnns foerinniinnneciiiis e 4,987,600 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 [..ccevvvvunnnnnne [ O [V [U N R | R [V FO 5,000,000 [oeeeuiiiirnnnnns [V (12,400)|......... (12,400)f............ 194,396 |.. 12/13/2029 .
Morgan Stanley & Co.
778296-AD-5 .. |ROSS STORES INC ... ..09/09/2025 .| LLC New York ... ...1,016,400 |.......... 1,000,000 |......... 1,154,970 |......... 1,088,563 |.. 0. 1,077,773 ... .0 s s .... 43,333 |..04/15/2030 .
780097-BG-5 .. | NATWEST GROUP PLC ..03/10/2025 .| Goldman Sachs .. 7,508,475 . 7,500,000 |.. . 7,500,000 .. . 7,500,000 L0 ..7,500,000 |. 0 ..8.,475 |. ..8,475 115,166 |..05/18/2029 .
78009P-EH-0 .. | NATWEST GROUP PLC ..04/29/2025 . | JPMorganSecurities 4,028,680 . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 L0 ..4,000,000 |. 0 .28,680 |. .28,680 153,972 (..01/27/2030 .
78412D-A#-6 .. | SEMCO ENERGY, INC. ..11/03/2025 . | Unknown ... ...589,504 |... ...640,000 |..... ...640,000 |..... .640,000 .. 0. .. 640,000 |.... 0. . (50,496)......... (50,496)... .. 16,987 [..04/21/2030 .
Morgan Stanley & Co.
78433L-AA-4 .. |EIX A1 ..02/21/2025 .| LLC New York ... L 1,175,334 (... 1,344,207 |......... 1,344,199 ..1,344,200 |.. 0. I ..1,344,209 |.... .0 |........ (168,874)|........ (168,874)|... ..11/15/2033 .
80414L-2E-4 .. | SAUDI ARABIAN OIL CO ..04/23/2025 . | CITIBANK, NA ... 1,695,236 . 2,000,000 |.. . 1,983,220 |.. . 1,986,839 L0 ..206 ..1,987,045 |. 0 (291,808). . (291,808) ..04/16/2039 .
806851-AG-6 .. | SCHLUMBERGER HOLDINGS CORP ..12/21/2025 . |Maturity @ 100.00 225,000 . 225,000 |.. .229,714 |.. . 226,288 0] .(1,288) 0 .0 .. 12/21/2025 .
808513-AR-6 .. | CHARLES SCHWAB CORP ...... ..03/01/2025 . |Reclassification . ..10,000,000 0,000,000 |.. ,000,000 |.. . 9,587,500 2,500 |. 412,500 0 L0 .. 12/31/2049 .
83416W-AA-1 .. | SOLAR STAR FUNDING LLC .. ..10/03/2025 . |Various .... ..16,410,266 16,056,387 |.. 16,297,302 |.. 16,208,625 .0 (12,877) 0 . 214,518 |. ..06/30/2035 .
84055%-AC-2 .. | SOUTH TEXAS ELECTRIC COOPERATIVE, INC. ..11/16/2025 . | Paydown . 246,667 . 246,667 |.. . 246,667 |.. . 246,671 L0 ... (4) 0 0 .. 11/15/2043 .
85234#-AB-1 .. | STADIUM FUNDING TRUST ... ..04/01/2025 . |Direct 264,238 . 264,238 |.. . 264,310 |.. . 264,239 L0 (1) s N 0 .0 ..04/01/2039 .
853496-AC-1 .. | STANDARD BUILDING SOLUTIO! ..08/21/2025 .| Call @ 100. 800,000 .800,000 |.. .800,000 .. .800,000 L0 .0 800 000 |. 0 L0 ..02/16/2027 .
857477-BF-9 .. | STATE STREET CORP ..04/29/2025 . JPMorganSecurltles 1,656,986 . 1,815,000 |.. . 1,925,546 |.. . 1,870,850 L0 (3,602) ..1,867,248 |. 0 (210,262)[. ..11/01/2034 .
859152-E*-7 .. |STERIS PLC ......... ..05/14/2025 . |Maturity @ 100.00 5,000,000 . 5,000,000 |.. .5,000,000 |.. . 5,000,000 L0 .0 ..5,000,000 |. 0 0 ..05/14/2025 .
859152-E@-5 .. | STERIS CORPORATION .. ..11/20/2025 . | Unknown .. 4,000,000 |......... 4,000,000 |......... 4,000,000 |.. 0. 0| ..4,000,000 |.... 0. ..05/14/2027 .
86157#-AA-4 .. | STOLTHAVEN NEW ORLEANS LLC, . . [-.07/17/2025 . [ Paydown .... 150,000 .... 150,000 |.. 0. .... 150,000 |.... .0 ..07/17/2029 .
86964W-AH-5 .. | SUZANO AUSTRIA GMBH ... ..04/23/2025 .| CITIBANK, NA ..2,900,000 |.. . 3,131,500 |.. . 3,086,137 L0 .(7,614) ..3,028,523 |. 0 (225,137)). ..01/15/2030 .
87264A-BF-1 .. | T-MOBILE USA INC . ..03/27/2025 .| Goldman Sachs .. . 2,000,000 |.. . 1,985,560 |.. . 1,901,728 L0 ..333 ..1,992,061 |. 0 . (83,921)[. ..04/15/2030 .
873050-CH-2 ...| TTX CO ..01/15/2025 . |Maturity @ 100.00 ...... |-eeeeveeieeeeeennnnns Jounnnnn.. 3,500,000 |............ 3,500,000 |.......... 3,499,475 ..3,499,999 |.. 0. 2 ..3,500,000 |.... 0. .. ..01/15/2025 .
Bank of New York Mellon
87612B-BQ-4 .. | TARGA RESOURCES PARTNERS LP .....ceceevveiieeeceninnnnns L.06/18/2025 .| .uiiiiiiiiieieiiiiineeeees feeeee e s 2,018,388 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [ [V [ [V O [V PO 2,000,000 [eeuueeeeennnnns [V 18,388 |.eeevnnnnn ..03/01/2030 .
Morgan Stanley & Co.
88104L-AG-8 .. | TERRAFORM POWER OPERATING LLC ..09/03/2025 . |LLC New York 1,925,460 . 2,000,000 |.. . 2,000,000 .. . 2,000,000 L0 ..2,000,000 |. 0 ..01/15/2030 .
88307*-AA-3 .. | TEXOMA WIND, LLC .......... ..12/30/2025 . | Paydown ... ...782,066 ... 782,066 |.. .l 743,259 .. . 743,260 L0 . 782,066 |. 0 ..06/30/2034 .
89236T-KC-8 .. | TOYOTA MOTOR CREDIT CORP ..06/30/2025 . |Maturity @ 100.00 ..12,700,000 12,700,000 |.. 12,534,900 |.. 12,620,213 L0 .12,700,000 |. 0 ..06/30/2025 .
893473-AC-2 ...| TRANSAMERICA CAPITAL 111 ..01/06/2025 .| CITIBANK, NA ... 5,259,176 ..4,965,000 |.. . 5,306,344 |.. 5,250,196 L0 ..5,250,003 |. 0 ..11/15/2037 .
89356B-AA-6 .. | TRANSCANADA TRUST ... ..05/20/2025 .| Call @ 100.00 .. .. 13,475,000 13,475,000 |.. 12,757,456 |.. 12,760,182 L0 12,761,075 |. 0 ..05/20/2075 .
893574-AP-8 .. | TRANSCONT INENTAL GAS ..04/29/2025 . | JPMorganSecurities 2,798,250 . 3,000,000 |.. . 2,993,610 |.. 2,996,357 L0 ..2,996,562 |. 0 ..06/156/2030 .
89387Y-AC-5 .. | TRANSPORTADORA DE GAS INTERNACIONAL SA E ..04/23/2025 . | CITIBANK, NA ... 3,772,701 ..3,775,000 |.. . 3,808,313 |.. . 3,787,972 L0 ..3,787,024 |. 0 ..11/01/2028 .
89395#-AA-0 .. | TRANSOURCE ENERGY, LLC ..09/15/2025 . |Direct 0. ... 34,611 .0 ..03/31/2050 .
WELLS FARGO SECURITIES
902613-AE-8 .. |UBS GROUP AG ....evvvnniiiiininniiiiiniieieecieii e ..07/09/2025 . |LLC ..evivviiiiiiniiiiinies o e 1,724,060 |.......... 2,000,000 |......... 2,000,000 |......... 2,000,000 [..oevvvrennnnnnns [ O [V [ [V [V FO 2,000,000 [oeeeuiiiirnnnnns [V (275,940)]........ (275,940) ....ccevnnn 38,292 |..02/11/2032 .
Morgan Stanley & Co.
902613-BB-3 .. |UBS GROUP AG ....evvvnniiiiininiiiiiiiiieeeeeinii e ..02/21/2025 .| LLC New York .......cceeenfovvevvnnnninnivnnnnns Jovunnnnns 7,481,925 |.......... 7,500,000 |......... 7,498,200 |......... 7,500,011 [ooooviiiiinnnnnns [ O [V [ [V [V FO 7,500,011 [oveeiiiiinnnnns [V (18,086)|......... (18,086)]....cuunnnn. 119,438 |..04/17/2026 .
Morgan Stanley & Co.
902674-2Z-6 .. |UBS AG (LONDON BRANCH) .....cevveniiiirininiiiiiiiinnnns ..02/21/2025 .| LLC New York .......cceewefovvvvvnnininniinnnnns Jovunnnnns 4,794,200 |.......... 5,000,000 |......... 4,980,700 |........n. 4,994,419 | (U N 581 [ [V O 511 1 RN [V FO 4,995,000 |......cevnnnnnns [V (200,800)|........ (200,800)]....ccvunnnns 14,410 (..06/01/2026 .
Morgan Stanley & Co.
90351D-AF-4 .. | UBS GROUP AG . |..02/21/2025 .| LLC New York ...6,955,970 |.......... 7,000,000 |......... 6,984,530 . (42,016)[.... ..04/15/2026 .
907818-DY-1 .. |UNION PACIFIC CORP .. ..01/15/2025 . |Maturity @ 100.00 ...7,000,000 |.......... 7,000,000 |......... 6,976,830 0. ..01/15/2025 .
Unmatched Counter Party
90964*-AG-0 .. |UNITED BOTTLING CONTRACTS COMPANY, LLC .... ..11/19/2025 . .. 1,582,160 |.......... 1,600,000 1,600,000 1,600,000 |.. 0. VN P 0. . (17,840) (17,840))... .. 12/21/2026 .
90964*-AH-8 .. |UNITED BOTTLING MANAGEMENT COMPANY, LLC ..11/18/2025 . | Unknown . 1,629,484 . 1,700,000 |.. . 1,700,000 |.. . 1,700,000 L0 . VN P 1 700,000 |. 0 . (70,516)[. .. (70,516) .. 12/21/2031 .
91911T-AE-3 .. | VALE OVERSEAS LTD ..04/23/2025 .| CITIBANK, NA 2,212,548 . 1,900,000 |.. ..2,322,342 |.. . 1,948,179 L0 ..(1,158) L0 |eeeel 1,947,021 . 0 265,527 |. ...265,527 ..01/17/2034 .
91911T-AH-6 .. | VALE OVERSEAS LTD ..04/23/2025 . | CITIBANK, NA 5,125,078 ..4,925,000 |.. ..5,022,540 |.. . 5,683,018 L0 .(15,254) ..0........5,667,764 |. 0 (542,686)|. . (542,686) ..11/21/2036 .
91911T-AK-9 .. | VALE OVERSEAS LTD ..01/06/2025 .| CITIBANK, NA 2,248,801 ..2,120,000 |.. . 2,213,207 |.. . 2,191,410 L0 ...(40) .0 ]........ 2,191,370 |. 0 .57,430 |. ....57,430 ..11/10/2039 .
91911T-AQ-6 .. | VALE OVERSEAS LTD ... ..04/23/2025 . | CITIBANK, NA . ...4,634,188 |.......... 5,000,000 5,087,500 0. ..(8,028)f... .0 .0 (421,803)[........ (421,803)]... ..07/08/2030 .
Morgan Stanley & Co.
92277G-AG-2 .. | VENTAS REALTY LP . ..02/21/2025 .| LLC New York . ...2,983,770 |.......... 3,000,000 |......... 2,976,540 0. .0 . (13,829)[......... (13,829)... ..01/15/2026 .
92556V-AE-6 .. | VIATRIS INC .. ..11/19/2025 .| Citigroup (SSB) ... 754,480 . 1,000,000 |.. 997,920 |.. L0 N 0 (243,889)|. . (243,889) ..06/22/2040 .
92763M-AA-3 .. | VNOM SUB INC . ..11/03/2025 .| Call @ 100.00 2,500,000 ..2,500,000 |.. . 2,522,678 |.. .2 507,411 L0 . 2 500 000 |. 0 L0 . ..11/01/2027 .
92778*-AA-5 .. | VIRGINIA COMMONNEALTH UNIVERSITY HEALTH ..12/15/2025 . |Paydown .. 19,240 ...19,240 |.. .. 19,240 |.. 19,240 L0 ...19,240 |. 0 ..09/15/2049 .
928668-AT-9 .. | VOLKSWAGEN GROUP OF AMERICA FINANCE LLC ..11/13/2025 . |Maturity @ ,000,000 ,000,000 |.. . 1,995,160 |.. ,999,365 L0 ..2,000,000 |. 0 .. 11/13/2025 .
92966*-AG-4 .. | WABASH VALLEY POWER ASSOCIATE A ..10/31/2025 . |Paydown ....... ... 407,434 . 439,032 |.. L0 0 ..01/31/2028 .
931142-CK-7 .. | WALMART INC ..10/06/2025 .| CITIBANK, NA ... ...3,728,869 |... 3,644,906 L0 (13 837))... .0 .. ..08/15/2037 .
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949746-RN-3 ...  WELLS FARGO & C0 ....vvvvvvvvneniiiiiiiiieeecciiiieeeees ..03/01/2025 . |Reclassification .....cc.]eeeevueiiiiiiiinnnns Jovunnnnns 5,491,724 |.......... 5,000,000 |......... 5,236,500 |.......... 5,491,724 |.coovvniie [ O [V [U N R | R [V FO 5,491,724 |.cooiiiinnnnnns [V O [V [N RN 0 [..12/29/2049 .
Morgan Stanley & Co.
958667-AC-1 .. | WESTERN MIDSTREAM OPERATING LP ... ..09/09/2025 . |LLC New York 878,283 |... 900,000 [..euvenneene 895,287 ... 897,417 |.. 0. 897,739 |.... L0 . (19,456) ..02/01/2030 .
97263C-AA-9 .. |WILTON RE LTD .. ..10/08/2025 .| BARCLAYS CAPITAL INC 1,780,290 . 1,800,000 |.. . 1,800,000 |.. . 1,800,000 L0 ..1,800,000 |. 0 . (19,710)[. .. 12/29/2049 .
980745-D#-7 .. | WOODWARD, INC ..11/156/2025 . |Maturity @ 100.00 .. 1,550,000 ..1,550,000 |.. . 1,550,000 |.. . 1,550,000 L0 ..1,550,000 |. 0 L0 .. 11/15/2025 .
980745-E#-6 .. | WOODWARD, INC. . ..11/15/2025 . |Maturity @ 100.00 1,550,000 ..1,550,000 |.. . 1,550,000 |.. . 1,550,000 L0 ..1,550,000 |. 0 .0 .. 11/15/2025 .
98581*-AA-9 .. | YELLOWSTONE ENERGY LIMITED PARTNERSHIP . ..12/31/2025 . | Paydown 52,154 |.. 0. ...52,149 |.... .0 0. ..12/31/2026 .
PERSHING DIV OF DLJ SEC
988498-AD-3 .. | YUM! BRANDS INC ..12/02/2025 . |LNDING . ... 1,892,250 |.......... 1,740,000 1,622,515 ..1,659,901 |.. 0. .. 1,663,563 |.... .0 . 228,697 |.... ..11/15/2037 .
C4111#-AG-6 .. | GRAYMONT WESTERN CANADA INC. ... ..06/23/2025 . |Direct .. ..1,120,064 |........... 1,120,064 1,120,022 1,120,064 |. 0. ..1,120,064 |.... 0. 0. ..06/21/2027 .
Unmatched Counter
(5847%-AD-5 .. |MOSAIC FOREST MANAGEMENT LIMITED PARTNER .. . |..11/20/2025 . ...3,842,160 |.......... 4,000,000 |......... 4,000,000 4,000,000 |.. 0. ..4,000,000 |.... o0 fennnn. (157,840)).......... (157,840)|... ..08/27/2027 .
G5791#-AA-9 .. | MANCHESTER UNITED FOOTBALL CLUB LIMITED ..10/16/2025 . | Unknown . .. 11,583,942 11,800,000 |.. 11,794,030 |.. 11,798,461 L0 11,798,971 |. 0 (215,029)|. . (215,029) ..06/26/2027 .
G6764#-AA-0 .. | OMEGA LEASING (NO.9) LIMITED ... ..10/12/2025 . | Paydown . 2,536,842 ..2,536,842 |.. . 2,470,286 |.. . 2,517,873 L0 ..2,536,842 |. [V N ..10/12/2026 .
G8472#-AA-9 .. | STERIS PLC ...... ..11/20/2025 . | Unknown . . 2,000,000 |.. . 2,000,000 |.. . 2,000,000 L0 ..2,000,000 |. 0 . (25,860). ..02/27/2027 .
G8472#-AC-5 .. | STERIS LIMITED . ..11/20/2025 . | Unknown . . 1,000,000 |.. . 1,000,000 |.. . 1,000,000 L0 ..1,000,000 |. 0 . (25,850). ..02/27/2029 .
H4209U-AN-6 ...| UBS GROUP AG ... . |..03/01/2025 . |Reclassification .... .. 10,000,000 |........ 11,152,464 |........ 11,102,657 |.. 0. 11,102,657 |.... .0 .. .. 12/29/2049 .
K7017#-AA-8 .. |MERIDIAN SPIRIT APS . |-.12/31/2025 . |Paydown .... .... 823,764 ....823,764 0. 0. ..08/01/2030 .
L8038*-AA-4 .. | SBM BALEIA AZUL S.? R.L. .. ..06/16/2025 .|Various .... . 122,400 |.. .122,400 |.. s L0 0 ..09/16/2027 .
N7338@-AC-5 .. |RED ELECTRICA DE ESPANA FIN BV ..10/20/2025 . |Maturity @ 100.00 . 3,000,000 |.. . 3,000,000 .. .3 000,000 L0 0 ..10/19/2025 .
PO606*-AA-9 .. | AES MEXICO GENERATION HOLDINGS, S. DE R. . [..12/30/2025 . [Direct s 45,490 39,902 |.. 5,587 |... .0 . ..11/30/2027 .
Q0458*-AD-1 .. | AQUASURE FINANCE PTY LTD .. ..11/03/2025 . | Unknown ...8,826, .... 9,000,000 |......... 9,000,000 |......... 9,000,000 |.. 0. ..9,000, 0. (173,97 ..07/12/2027 .
03393*-AL-5 ...| ELECTRANET PTY LTD .......... ..08/18/2025 . |Maturity @ 100.00 7,500,000 . 7,500,000 |.. . 7,500,000 |.. . 7,500,000 L0 . 7 500,000 |. 0 0 ..08/18/2025 .
03958@-AK-2 .. | GAIF BOND ISSUER PTY LIMITED ..11/03/2025 . | Unknown .......... ..16,981,305 17,200,000 |.. 17,200,000 |.. 17,200,000 L0 .17,200,000 |. 0 .. 12/14/2029 .
06518#-AA-8 .. |NSW PORTS FINANCE CO PTY LTD ..04/29/2025 . |Maturity @ 100.00 5,800,000 . 5,800,000 |.. .5,800,000 |.. . 5,800,000 L0 ..5,800,000 |. 0 ..04/29/2025 .
06518#-AB-6 .. | NS PORTS FINANCE CO PTY LTD ..11/13/2025 . | Unknown . 4,798,913 ..4,900,000 |.. . 4,900,000 |.. . 4,900,000 L0 ..4,900,000 |. 0 .(101,087) ..04/29/2027 .
06518#-AE-0 .. |NSW PORTS FINANCE CO PTY LTD .. ..11/13/2025 . | Unknown . ...876,438 .900,000 |.. .900,000 .. . 900,000 L0 . 900,000 |. 0 ) N ...(23,562) ..11/04/2028 .
06568@-AA-9 .. | NETWORK FINANCE COMPANY PTY LIMITED ..11/12/2025 . | Unknown . 4,862,150 . 5,000,000 |.. .5,000,000 .. . 5,000,000 L0 ..5,000,000 |. 0 (137,850). . (137,850) ..02/14/2028 .
06568@- AB 7 .. [NETWORK FINANCE COMPANY PTY LIMITED .. ..11/12/2025 . | Unknown ... 3,044,032 ..3,200,000 |.. . 3,200,000 |.. . 3,200,000 L0 ..3,200,000 |. 0 (155,968) . . (155,968) ..02/14/2030 .
06646*-AA-7 .. |NEW TERMINAL FINANCING COMPANY PTY LIMIT ..09/14/2025 . |Maturity @ 100.00 2,200,000 ..2,200,000 |.. . 2,200,000 .. . 2,200,000 L0 ..2,200,000 |. 0 L0 . ..09/14/2025 .
Q7160#-AL-3 .. | ORICA FINANCE LIMITED ....ovvvvirnnnnns ..10/30/2025 . | Unknown ... 1,188,264 . 1,200,000 |.. . 1,200,000 |.. . 1,200,000 L0 ..1,200,000 |. 0 ..06/03/2027 .
Q7397#-AP-9 .. | PRATT FINANCE PROPRIETARY LIMITED ..11/04/2025 .| Paydown . 3,355,556 ..3,355,555 |.. ..3,355,555 |.. 3,355,555 L0 .. 3,355,556 |. 0 ..11/04/2026 .
Q7397#-AS-3 .. | PRATT FINANCE PROPRIETARY LIMITED ..11/12/2025 . | Unknown ... 3,931,520 . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 L0 ..4,000,000 |. 0 ..07/13/2027 .
07450@-AE-0 .. | PERTH AIRPORT PTY LTD ... ..07/09/2025 . |Maturity @ 100.00 1,500,000 . 1,500,000 |.. . 1,500,000 .. . 1,500,000 L0 ..1,500,000 |. 0 ..07/09/2025 .
Q9194*-AF-6 .. | TRANSURBAN QUEENSLAND FIN ..10/30/2025 . | Unknown ... ..17,356,680 18,000,000 |.. 18,000,000 |.. 18,000,000 L0 18,000,000 |. 0 ..12/20/2028 .
R2284#-AJ-9 ...| STATNETT SF ....... ..10/23/2025 . | Unknown . ...635,152 .... 700,000 |.. ....700,000 |.. .700,000 L0 . 700,000 |. 0 . (64, .. (64, ..09/12/2031 .
R3000#-AC-5 .. |HAFSLUND E-CO AS . ..11/21/2025 . | Unknown . 1,040,000 . 1,300,000 |.. . 1,300,000 |.. . 1,300,000 L0 ..1,300,000 |. 0 (260,000)). . (260,000) ..08/15/2031 .
R6236%-AA-2 .. |NORSPAN LNG VIII AS ... . |-.10/16/2025 . |Paydown .... ...5,539,468 |........... 5,607,485 |......... 5,607,485 |......... 5,607,636 |.. 0. . 0. . (68,343)[......... (68,343)]... s ..03/30/2032 .
YO889V-AC-4 .. | BHARTI AIRTEL LTD ..04/23/2025 . | CITIBANK, NA ... ...900,200 |.......... 1,000,000 |......... 1,005, 350 L0 . (164) 0]l (103,416) ... (103,416)|.... s ..06/03/2031 .
Y72570-AS-6 .. [RELIANCE INDUSTRIES LTD . ..04/23/2025 .| CITIBANK, NA ... .. 2,573,918 |.......... 3,000,000 |......... 2,721,375 |.. v 0] 8,060 .. .0 .. (224,383)|........ (224,383))... .. 67, ..01/12/2032 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 1,177,726,854 1,196,268,629 |  1,212,417,916 1, 205 854,668 778,191 (1,099,859) 0 1, 205 562,572 0 (27,882,647)  (27,882,647) 42,978,974 XXX
16372#-AA-0 .. | TCF NATIONAL BANK veee [--12/10/2025 . [ Paydown ... 74,533 |... s . s .. .. 74,533 |.. 0. ... 74,533 |.... 0. ..06/10/2044 .
22822R-BH-2 ...| CROCAS 2018-2 C - ABS ..11/07/2025 .| CITIBANK, NA .. 12,844,296 13,000,000 |.. 13,000,000 |.. 13,000,000 L0 .13,000,000 |. 0 ..07/15/2048 .
89255#-AA-9 .. | VUMC 2018-1 LOAN - ABS .. ..12/01/2025 . |Paydown ....... ... 247,401 . 247,401 |.. ... 247,401 |.. . 247,401 L0 ..247,401 |. 0 N ..07/01/2048 .
907825-AA-1 .. |UNION PACIFIC RAILROAD CO - ABS ..... ..03/10/2025 .| Goldman Sachs ..6,297,627 |.. . 6,337,862 |.. . 6,306,300 L0 ..6,305,205 |. 0 (145,433). ..05/14/2026 .
90782J-AA-1 .. |UNION PACIFIC RAILROAD CO 2015 1 PAS! ..05/12/2025 . |Paydown ... .. 10,300 |.. .. 10,300 |.. L0 0 L0 ..05/12/2027 .
90783V-AA-3 .. |UNION PACIFIC RAILROAD CO 2005-1 PASS TH .. ..01/22/2025 . | Paydown . . 273,696 |.. 272,371 |.. L0 0 L0 ..01/02/2029 .
90931L-AA-6 .. |UNITED AIRLINES 2016-1 PASS THROUGH TRUS ..02/21/2025 . |Various .... ..7,315,408 |......... 7,498,609 0. 0. (491,759) ..01/07/2030 .
Morgan Stanley & Co.
90932E-AA-1 .. |UNITED AIRLINES 2016-2 PASS THROUGH TRUS ............ ..02/21/2025 .| LLC New YOrk .....cceeveun foevemmmmnneeeemnnns Jovnenns 1,799,310 |.cevnennnns 1,935,096 |......... 1,935,096 [ PR [ )] T [ (1) e 0 [V (135,809) ..04/07/2030 .
Morgan Stanley & Co.
90932L-AA-5 .. |UNITED AIRLINES 2015-1 PASS THROUGH TRUS .. . |-.06/01/2025 . |LLC New Yor . 1,555,575 [........... 1,619,750 |......... 1,619,750 0. . (64,174)[.... ..06/01/2029 .
G1981*-AA-2 .. | CTL - CAYMAN UNIVERSE HOLDINGS LLC . [--12/31/72025 . [ Paydown eeeenn.. 3,968,459 |l 3,958,459 [......... 3,921,113 0. .0 .. . ..09/30/2045 .
G77418-AB-6 .. | SVF |1 FINCO (CAYMAN) LP - ABS .....ccevvuierieennnnnns ..09/30/2025 .| Direct ....eeeveeuiiiieeinnn fornnnnnneeeneniaes fonns 99,006,036 |......... 99,006,085 |........ 99,006,035 0 [ [ 0 feeennnn 4 389 451 |..12/18/2025 .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 132,851,492 133,738,304 133,923,070 133,820,801 0 23,569 0 23,569 0 133,844,370 0 (992,879) (992,879) 5,233,881 XXX
00229*-AA-3 .. [ AP TUNDRA HOLDINGS LLC . |..08/15/2025 . JPaydown . ...5,441.810........... 5,441,810)......... 5,446,046 |......... 5,446,068 |.. 0 s .. .. (4,258))... ..0]........5,441,810 |.... .0 ].. 0. .0)... ...211,986 |..02/15/2042 .
0139999999. Subtotal - issuer credit obligations - single entity backed obligations (affiliated) 5,441,810 5,441,810 5,446,046 5,446,068 0 (4,258) 0 (4,258) 0 5,441,810 0 0 0 211,986 XXX
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486606-J#-4 .. | KAYNE ANDERSON ENERGY INFRASTRUCTURE FIN ............ ..04/16/2025 . |Maturity @ 100.00 ......|ceeeiiiiiiiiinnnns Joviinninnnns 216,731 [ 216,731 |..euvnnnnnns 216,731 [..ooveeennns 216,731 [t [ [ [ o I T [ IO 216,731 | [V [ [ P 2,585 |..04/16/2025 .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 216,731 216,731 216,731 216,731 0 0 0 0 216,731 0 0 0 2,585 XXX
886876-AA~1 .. [ TILLMAN NETHORKS ..e.veverereereereeseereeeesnneneaneans [..12/16/2025 .Direct cvevvecverranennens | T 3,360,361 [........... 3,360,361 ......... 3,350,847 |.......... 3,359,389 |..eevrnuaiaaees (U R T [U O 973 [ 0 e 3,360,361 |...ccvvnnnnanns [ [ (O PP 31,433 |..08/31/2030 .
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 3,360,361 3,360,361 3,350,847 3,359,389 0 973 0 973 3,360,361 0 0 0 31,433 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 1,362,940,501 1,384,976,400 1,405,074,693 1,393,994,335 778,191 (1,157,809) 0 (379,618) 1,396,861,780 0 (34,085,112) (34,085,112) 49,831,519 XXX
0499999999. Total - issuer credit obligations (affiliated) 5,441,810 5,441,810 5,446,046 5,446,068 0 (4,258) 0 (4,258) 5,441,810 0 0 0 211,986 XXX
0509999997. Total - issuer credit obligations - Part 4 1,368,382,311 1,390,418,209 1,410,520,739 1,399, 440,402 778,191 (1,162,067) 0 (383,876) 1,402,303,589 0 (34,085,112) (34,085,112) 50,043,505 XXX
0509999998. Total - issuer credit obligations - Part 5 322,363,518 324,810,000 322,349,227 0 0 (62,028) 0 (62,028) 322,287,198 0 76,320 76,320 7,159,141 XXX
0509999999. Total - issuer credit obligations 1,690,745,829 1,715,228,209 1,732,869,966 1,399, 440,402 778,191 (1,224,095) 0 (445,904) 1,724,590,788 0 (34,008,793) (34,008,793) 57,202,646 XXX
000750-AP-4 .. | ABFC 2006-HE1 A2B - RMBS ..12/26/2025 . | Paydown ... .. 4,827 ... L. 2,448 .. 0 2,380 [oooeiiiiiiineenn 0 o 2,380 |... L4827 .0 L0 0. ..01/25/2037 .
02147R-AJ-9 .. | CWALT 2006-23CB 1A9 - CMO/RMBS ..12/01/2025 . | Paydown . 118,994 124,361 |.. L0 ..118,994 |. 0 .0 ..08/25/2036 .
02147R-AT-7 .. | CWALT 2006-23CB 2A6 - CMO/RMBS ..12/25/2025 . | Paydown . .28 0 (28 e O e (28) [ O N 0 .0 ..08/25/2036 .
05531R-AE-7 .. | BCAP 2009-RR4 2A3 - CMO/RMBS ... ..12/01/2025 .| Paydown . .239 021 |.. . 242,425 L0 ..262,439 |. 0 .0 ..07/26/2036 .
05533F-AN-1 .. | BCAP 2011-RR11 2A4 - CMO/RMBS .. ..12/01/2025 . | Paydown . 54,338 42,039 L0 63,917 |. 0 .0 .. 12/27/2035 .
059487-AE-8 .. | BOAA 2006-6 CB5 - CMO/RVBS .. ..12/01/2025 .| Paydown . 69,285 66,773 L0 0 .0 ..07/25/2036 .
05955L.-AB-3 .. | BAFC 09R12 A2 - CMO/RMBS .. ..01/25/2025 . | Paydown . .. 78, .. .. 74,973 |.. 73,734 L0 0 .0 .. 10/25/2035 .
07386H-K8-3 .. | BALTA 2006-3 211 - CMO/RMBS . ..12/01/2025 . | Paydown . . 185,906 |.. 144,717 |.. . 134,147 L0 0 .0 ..05/25/2036 .
07386H-QW-4 .. | BALTA 2005-2 2A1 - CMO/RVBS . ..12/01/2025 . | Paydown . . 168,739 |.. . 137,316 |.. . 134,778 L0 0 .0 ..04/25/2035 .
07386H-2G-9 .. | BALTA 2005-10 231 - CMO/RMBS ... ..12/01/2025 . | Paydown ... ... 228,743 0. 0. 0. ..01/25/2036 .
073871-BL-8 .. | BALTA 2006-4 311 - CMO/RMBS .... ..12/01/2025 . | Paydown ... ... 262,758 0. .0 0. ..07/25/2036 .
073879-4H-8 .. | BSABS 2005-AC9 A4 - RMBS .. ..12/25/2025 . | Paydown . .5,659 |.. L0 0 .0 .. 12/25/2035 .
07387U-GC-9 .. | BSABS 2006-AC2 1A2 - RMBS . ..12/26/2025 . | Paydown . .3,965 |.. L0 0 .0 ..03/25/2036 .
073881-AB-2 .. | BSABS 2006-AC4 A2 - RNBS ..12/25/2025 . | Paydown ... 0. 0. 0. ..07/25/2036 .
07401M-AG-6 .. | BSMF 2007-AR1 2A3 - RVBS ..12/26/2025 . | Paydown ... 0. .0 0. ..02/25/2037 .
12464Y-AA-T7 .. | CBASS 2007-CB5 A1 - RWBS .. ..12/26/2025 .| Paydown . L0 0 .0 ..04/25/2037 .
12464Y-AB-5 .. | CBASS 2007-CB5 A2 - RMBS .. ..12/26/2025 . | Paydown . L0 0 .0 ..04/25/2037 .
1248\B-AF-2 .. | CBASS 2007-CB2 A1 - RWBS ..12/26/2025 . |Paydown ... 0. 0. 0. ..02/25/2037 .
125430-AA-6 .. | CWHL 2006-11 1A1 - CMO/RMBS .... ..10/01/2025 .| Paydown ... 0. .0 0. ..06/25/2036 .
12543W-AJ-7 .. | CiHL 2006-18 2A7 - CMO/RVBS . ..08/01/2025 .| Paydown . L0 0 .0 .. 12/25/2036 .
126401-AC-4 .. | CSMC 2008-3R 1A2 - RMBS . ..12/01/2025 . | Paydown . L0 0 .0 ..07/28/2037 .
126481-AL-6 .. | CSMC 2014-7R 2A2 - RMBS . ..12/01/2025 .| Paydown . L0 0 .0 ..08/27/2036 .
12667F-Y4-1 .. | CWALT 2005-3CB 114 - CMO/RMBS . ..12/01/2025 . | Paydown . L0 0 .0 ..03/25/2035 .
126694-2B-3 .. | CWiHL 2006-10 1A5 - CMO/RVBS . ..12/25/2025 . | Paydown . L0 0 .0 ..05/25/2036 .
16163C-AH-5 .. | CHASE 06A1 2A3 - CMO/RMBS . ..12/01/2025 . | Paydown . .. 63, .. .. 55, .. L0 L7, VAR N 0 .0 ..09/25/2036 .
16678R-EM-5 .. | CCMFC 2005-C B1 - RWBS ..... ..12/26/2025 .| Paydown . .767 532{.. .642 510 |.. L0 398,967 ,041,477 |. 0 .0 ..10/25/2046 .
17307G-4L-9 .. | CMLTI 2006-WF1 A2F - CMO/RMBS . ..12/01/2025 . | Paydown . ...51,536 |.. .. 32,951 |.. L0 ..25,320 ...51,536 |. 0 .0 ..03/25/2036 .
17314R-AF-2 .. | CMLTI 2008-AR4 2A2 - CMO/RMBS . ..12/01/2025 . | Paydown . .882 678 |.. 777,679 |.. L0 102,143 . 888,680 |. 0 .0 .. 11/25/2038 .
17315J-BB-7 .. | CMLTI 2009-6 132 - RMBS ... ..12/26/2025 . | Paydown . ...28,221 .. 019,398 [ L0 8,823 0 .0 ..01/25/2037 .
17321H-AD-0 .. | CMLT-136-2A2 - CMO/RMBS . ..12/25/2025 . | Paydown . .220 178 |.. . 190,544 |.. . 195,254 L0 .. 14,401 0 .0 .. 11/25/2035 .
225410-YG-1 .. | CSFB 2003-25 1A4 - CMO/RMBS . ..12/01/2025 . | Paydown . . 134,466 |.. 141,610 |.. . 140,670 L0 ..(6,204) 0 .0 .. 10/25/2033 .
225458-2C-1 ...| CSFB 2005-8 4A1 - CMO/RMBS .. ..09/01/2025 . | Paydown . ...15,855 |.. L0 ..23,015 N 0 .0 ..09/25/2035 .
225470-B7-7 .. | ARMT 2006-1 5A1 - CMO/RVBS .. ..07/01/2025 .| Paydown . .290 906 |.. L0 257,889 ..349,426 |. 0 .0 ..03/25/2036 .
362341-4D-8 ...| GSR 2006-AR1 2A4 - CMO/RMBS . ..12/01/2025 .| Paydown . L0 28,171 0 .0 ..01/25/2036 .
36245R-AA-7 .. | GSAA 2007-6 1A1 - RMBS . |--12/26/2025 . | Paydown ... 0. .0 0. ..05/26/2037 .
41161M-AC-4 .. | HVMLT 2006-5 21A - CMO/RMBS ... ..12/19/2025 . | Paydown ... 0. 0. 0. ..07/19/2046 .
41161P-TN-3 .. |HVMLT 2005-10 2AA - CMO/RMBS ..12/19/2025 . | Paydown . L0 0 .0 ..11/19/2035 .
41161P-UK-7 .. |HVMLT 2005-11 2A - CMO/RVBS . ..12/19/2025 . | Paydown . L0 0 .0 ..08/19/2045 .
41161U-AC-6 .. | HVMLT 2006-6 2A - CMO/RVBS ..09/01/2025 . | Paydown ... 0. .0 0. ..08/19/2036 .
41161U-AE-2 .. | HVMLT 2006-6 3A - CMO/RVBS ..12/01/2025 . | Paydown ... 0. 0. 0. ..08/19/2036 .
466247-LP-6 .. | JAMMT 2005-A1 3A1 - CMO/RMBS ..12/01/2025 . | Paydown . L0 0 .0 ..02/25/2035 .
46628T-AD-3 .. | JPMAC 2006-WiMC2 A4 - RBS . ..12/26/2025 .| Paydown . L0 0 .0 ..06/25/2036 .
46628T-AE-1 .. | JAMAC 2006-iMC2 A5 - RMBS . ..12/26/2025 .| Paydown . L0 0 .0 ..06/25/2036 .
46630W-AQ-3 .. | JPMMT 2007-S2 115 - CMO/RMBS ... ..12/01/2025 .| Paydown . L0 0 .0 ..06/25/2037 .
46631J-AA-6 .. | JPMMT 2007-A4 1A1 - CDO/CMO/RMBS ..12/01/2025 . | Paydown . L0 0 .0 ..06/25/2037 .
576434-D8-4 ...|MALT 2005-1 2A1 - CMO/RVBS ..12/01/2025 . | Paydoun ... 0. .0 .. 0. ..02/25/2035 .
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59023C-AD-4 ...|MLMI 2006-A3 3A1 - CMO/RMBS .........eevvviiiivnnnnnnnns ..12/01/2025 .| Paydown ......ovvvviinnnnes oernnnnnneiiiiines feeeieiian 8,954 [ 8,954 | .t 7,528 |.ooviiiinnnnnnd (7 VA N () AL T P | K, 2,783 | 0 [V O [V 0 ..05/25/2036 .
61758L-AD-1 .. | MSRR 2009-R1 2AB - CMO/RMBS . . |..12/01/2025 . |Paydown .... ...194,540 |... .... 183,022 .... 145,163 s ....49,378 |... 0. 0. 0 ..02/26/2036 .
61759F-AJ-0 .. |MSRR 2010-R4 2B - CMO/RMBS ..10/01/2025 .| Paydown . . (9,520) . 160,651 |.. 151,977 |.. 112,300 . (164,295) 0 .0 0 ..07/28/2036 .
61760C-AN-5 .. |MSRR 2010-R9 2C - CMO/RMBS ..10/01/2025 .| Paydown . .0 [V O e 0 .0 0 .0 .0 .. 12/27/2046 .
61911G-AB-0 .. | MECA 2007-FF3 10 - RWBS ... ..12/01/2025 . |Direct .0 .0 . 405,131 |.. . (54,995)(.. .0 0 .0 .0 ..05/27/2042 .
62951M-AM-2 .. | NAA 2004-R2 A1 - CMO/RMBS . ..12/01/2025 .| Paydown . 110,810 . 112,282 (.. .. 97,017 |.. 98,552 .. 12,257 0 .0 .0 .. 10/25/2034 .
749220-AB-8 .. |RALI 2006-0A8 A2 - RUBS ... ..12/26/2025 . | Paydown . 279,121 .274,718 |.. .277,358 |.. . 281,483 ..(2,363) 0 .0 0 ..09/25/2036 .
761118-QM-3 .. |RALI 2005-Q05 A1 - CMO/RMBS . ..12/01/2025 . | Paydown . 137,714 . 137,686 |.. .107,306 |.. .107,306 ..30,408 0 .0 0 ..01/25/2046 .
86364D-AT-7 .. | SARM 2007-7 282 - CMO/RMBS ... ..12/01/2025 . | Paydown . .. 102,085 (51,099)/... .0 0. 0 ..08/25/2037 .
Bank of America Merrill
89169D-AE-1 .. | TPMT 173 B1 - RMBS . |..10/15/2025 . |Lynch .... .... 4,000,000 |......... 4,050,447 . 0 (199,201) . (199,291)[... ..07/25/2057 .
89176L-AE-4 .. | TPMT 2018-6 M2 - RMBS ... ..10/15/2025 . | Unknown . . 5,000,000 |.. . 4,502,000 |.. . 4,628,277 0 (245,813)|. . (245,813) ..03/25/2058 .
92922F-115-3 ...| WAMU 2005-AR10 1A4 - CMO/RMBS . ..09/26/2025 . |Various . . 506,475 |.. . 462,662 |.. . 466,372 0 ..3,2717 |. ..09/25/2035 .
92927X-AA-2 .. | WAMU 2007-HY6 1A1 - CMO/RMBS ..12/01/2025 .| Paydown . 0 .0 ..06/25/2037 .
933638-AA-6 .. | WAMU 2006-AR19 1A - CMO/RMBS ..12/01/2025 . | Paydown . 0 .0 ..01/25/2047 .
93935L-AB-4 ...| IMALT 2006-AR8 2A - CMO/RMBS ..12/01/2025 . | Paydown . 0 .0 ..10/25/2046 .
93935Y-AA-8 .. | IMALT 2006-AR10 A1 - CMO/RMBS . ..04/25/2025 . | Paydown . 0 .0 .. 12/25/2036 .
93935Y-AA-8 .. | IMALT 2006-AR10 A1 - RMBS . |--12/25/2025 . | Paydown ... 0. 0. .. 12/25/2036 .
94982X-AD-4 ...| WFMBS 2006-7 2A1 - CMO/RMBS . ..12/01/2025 . | Paydown ... .0 0. ..06/25/2036 .
94985J-CD-0 ...| IFMBS 2007-7 APO - CMO/RVBS . ..12/01/2025 . | Paydown .. .0 .. .0 .. ..06/25/2037 .
1059999999 Subtotal - asset- backed securities - flnancial asset-backed secuntles self- I|qU|dat|ng
- non-agency residential mortgage-backed securities (unaffiliated) 14,604,470 15,424,215 14,333,192 12,927,952 97,470 1,198,813 411 1,295,872 0 15,041,236 0 (441,826) (441,826) 465,483 XXX
00109B-AA-3 .. | AFN 2019-1 A1 - CMBS . oo [..11707/2025 . Various .... .. 11,202,201 |......... 11,373,262 |........ 11,373,203 11,373,249 |.. ..0....... 11,373,256 |.... L0 (171,055)[........ (171,055) ..05/20/2049 .
00109B-AB-1 .. | AFN 2019-1 A2 - CMBS .. ..12/20/2025 .| Paydown . .30,300 ..30,300 |.. .. 30,287 |.. .. 30,291 .0 0 .0 ..05/20/2049 .
12593G-AJ-1 .. | COMM 2015-PC1 B - CMBS .. ..08/12/2025 . | Paydown . 321,698 . 321,698 |.. .328,006 |.. . 321,464 .0 0 .0 0 ..07/12/2050 .
12625K-AM-7 .. | COMM 2013-CCRE8 B - CMBS .. ..03/12/2025 .| Paydown . .54,767 54,760 .0 0 .0 .0 ..06/12/2046 .
12630B-BF-4 .. | COMM 2013-CCRE13 C - CMBS . ..11/13/2025 . | Paydown . . 71,098 71,746 .0 0 .0 .0 .. 11/12/2046 .
46640J-AC-1 .. | JPMCC 2013-C13 D - CMBS ... . |--12/01/2025 . |Paydown .... ... 18,710 |... .. 18,419 |.. .0 s 0. 0 ] L0 )... ..01/18/2046 .
55283J-AA-8 .. |MAD 19650M A = CMBS .......covvvniiiiiiininiiiiiiiiis ..07/30/2025 . | UNKNOWN oevvvennniviinnn foeeeniiineeeciiiis i 9,975,000 |......... 15, 000 000 |........ 13, 286 775 |........ 14,051,048 [...ooovvvieneenn 0 e 98,256 [ 0 v 98,256 [ 0 s 14 149 304 |oeeiiiiiiiiies 0. (4,174, 304) ...... (4,174,304) .. 12/12/2034 .
Bank of New York Mellon
61767Y-BD-1 .. |MSC 2018-H3 B = OMBS ......iiiiivinnniiiiiiiiiiiiiiinnna L.06/18/2025 .| .iiiiiiiiiiieeiiiiieee | e 3,532,594 |........... 3,500,000 |......... 3,604,969 |......... 3,537,768 |.......cceunnnnns 0leeeeenns (5,546)..0uuvnnnnnnnnnns (U (5,546) |..ovvvnnnnnnnnns [/ IO 3,532,222 | [ 372 | T R 88,037 [..07/17/2051 .
1079999999 Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating
- non-agency commercial mortgage-backed securities (unaffiliated) 25,206,368 30,369,836 28,771,998 29,458,745 0 29,551,356 0 (4,344,987) 806,223 XXX
00110D-AA-6 .. | AGCCM 1 A - CDO .. . |..01/28/2025 .| CITIBANK, NA ... ..18,519,440 |......... 20,000,000 |........ 20,000,000 |-....... 20,000,000 |.. 0. .20,000,000 |.... UV A (1,480,560) ... 145,700 |..04/26/2038 .
00120J-AJ-2 .. |AGL 13 D - CDO . ..08/08/2025 .|Call @ 100.00 4,200,000 ..4,200,000 |.. . 4,200,000 |.. . 4,200,000 L0 ..4,200,000 |. 0 L0 264,874 |..10/20/2034 .
00178L-AD-1 .. | AMNMC 21 C - CDO ..11/10/2025 .| Call @ 100.00 .. 8,350,000 ..8,350,000 |.. . 8,183,067 |.. L0 ..8,307,160 |. 0 566,975 |.. 11/04/2030 .
008511-AS-6 .. | AGL 7R DR - CDO . |..09/26/2025 .|Call @ 100.00 ...4,000,000 |.......... 4,000,000 |......... 4,008,348 . 0. .0 ... 297,903 |..07/17/2034 .
00851W-AE-9 .. | AGL 14 C - CDO . ..03/26/2025 . |Paydown ... ...2,000,000 |.......... 2,000,000 |......... 2,000,000 |....e.... 2,000,000 |.. 0. ..2,000, .. 0. .. 12/02/2034 .
00851-AG-4 .. | AGL 14 D - CDO . ..03/26/2025 . | Paydown . 3,000,000 . 3,000,000 |.. . 3,000,000 |.. . 3,000,000 L0 ..3,000,000 |. 0 .. 12/02/2034 .
014495-AC-9 ...| ALESC X111 A2 - CDO ..01/06/2025 .| CITIBANK, NA 2,063,750 ..2,540,000 |.. . 1,846,100 |.. . 2,028,662 L0 ..2,028,950 |. 0 ..09/23/2037 .
01450N-AA-0 .. | ALESC XVI1 A1 - CDO ... . [-.12/23/2025 . [ Paydown 683,220 |... .... 683,220 .. 0. .0 ..09/23/2038 .
03329L-AY-7 .. | ANCHF 2R BR - CDO ... . |..11/03/2025 .|Call @ 100.00 .. ...1,000,000 |.......... 1,000,000 s ... 941,204 |.. 0. s .. 0. ..04/26/2038 .
03331F-AJ-9 .. | ANCHF 7 BR - CDO . ..10/22/2025 . | Unknown . 9,575,000 10,000,000 |.. 10,000,000 |.. 10,000,000 L0 10,000,000 |. 0 ..04/27/2037 .
03331K-AE-9 .. | ANCHC 21 C - CDO . ..01/21/2025 .| Paydown . ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 L0 10,000,000 |. 0 ..10/20/2034 .
03331K-AG-4 .. | ANCHC 21 D - CDO . ..01/21/2025 .| Paydown . 5,000,000 . 5,000,000 |.. .5,000,000 |.. . 5,000,000 L0 ..5,000,000 |. 0 ..10/20/2034 .
03665A-AN-7 .. | ANTR 2017-2 CR - CDO ..04/21/2025 .|Call @ 100.00 7,050,000 . 7,050,000 |.. . 7,050,000 .. . 7,050,000 L0 ..7,050,000 |. 0 ..10/20/2033 .
03665J-AM-0 .. | ANTR 2017-1 DR - CDO ..01/15/2025 . | Paydown ....... ..39,000,000 39,000,000 |.. 39,009,711 |.. 39,010,513 L0 .39,000,000 |. 0 ..04/20/2033 .
03666B-AE-4 .. | ANTR 2021-1 B - CDO ..10/15/2025 .| Call @ 100.00 3,000,000 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 L0 ..3,000,000 |. 0 ..07/25/2033 .
03666B-AG-9 .. | ANTR 2021-1 C - CDO ..10/15/2025 .| Call @ 100.00 4,000,000 . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 L0 ..4,000,000 |. 0 ..07/25/2033 .
05550G-AN-7 .. | BCMM 2019 A2R - CDO ..07/02/2025 . | Paydown . 3,000,000 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 L0 ..3,000,000 |. 0 ..10/17/2033 .
087598-AG-3 .. |BETHP 1D - CDO ..... ..11/07/2025 .| CITIBANK, 7,965,136 . 8,000,000 |.. . 8,000,000 |.. . 8,000,000 L0 ..8,000,000 |. 0 ..10/15/2036 .
092041-AC-8 .. | BLACK 211 A2 - CDO . ..01/06/2025 .| CITIBANK, NA 3,000,090 . 3,000,000 |.. . 3,000,000 .. . 3,000,000 L0 ..3,000,000 |. 0 .. 11/22/2034 .
09204W-AD-6 .. |BLACK 211 B - CDO ..07/30/2025 . |Various .... 4,000,000 . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 L0 ..4,000,000 |. 0 a0 .. 11/22/2034 .
09204W-AE-4 .. | BLACK 211 C - CDO ..07/30/2025 . |Various . 4,000,000 | . 4,000,000 |.. . 3,990,000 .. 4,070,434 L0 ..4,064,547 |. 0 . (64,547)[. .. 11/22/2034 .
Morgan Stanley
09629V-AJ-2 .. | BLUEM 2018-2 D - CDO .. ..11/25/2025 .| LLC New Yor 03,258,125 |.......... 3,250,000 |......... 3,250,000 |......... 3,250,000 |.. 0. 0. L8125 [ 8,125 |... ..08/15/2031 .
15186P-AC-2 .. | CBCF 1 B - CDO ..10/22/2025 . | Unknown ...4,775,000 |.......... 5,000,000 |......... 5,000,000 |......... 5,000,000 |.. 0. (225,000)[........ (225,000)]... ..07/25/2039 .
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15672R-AC-9 .. | CERB 24 B = CDO ...eevvvvrviriiiiiiiiiiieieeieieeeeeeeeeees ..04/15/2025 . [Paydown .........ccevvvvviiienneniiiiniiinnienns o, 1,000,000 |.......... 1,000,000 |............ 969,200 [...vvvennes 998,631 |..oeeeeeeeen (VN FORURRRR 1,369 |.ooeeeeeenennns [V FRRR 1,369 |ooeveeeenennns 0l....... 1,000,000 f..eevvvvnnnnnnne (VN A 0 ..07/15/2030 .
25253Y-AA-4 ...|DCF 2 A - CDO ..07/25/2025 . [Paydown ... ...1,000,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0. ..0|........ 1,000,000 |.... L0 .0 ..01/25/2038 .
25255A-AB-2 ...|DCF 1 B - CDO .. ..07/08/2025 . [Paydown . 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 ..0[.......2,000,000 [. 0 .0 ..07/27/2037 .
25255A-AC-0 ...|DCF 1 C - CDO .. ..07/08/2025 . [Paydown . 2,400,000 ..2,400,000 |.. .2,398,730 |.. 2,381,269 L0 .0 ........2,400,000 [. 0 .0 . ..07/27/2037 .
25255C-AC-6 ...|DCF 3 B - CDO .. ..10/15/2025 . [Various . 8,499,120 ..8,950,000 |.. . 9,028,438 |.. . 8,997,119 L0 ..0|....... 8,988,932 |. 0 (489,812)|. . (489,812) ..10/25/2038 .
25255G-AA-1 .. | DCF 4 A - CDO ..10/22/2025 . | JPMORGAN CHASE BANK . ...9,540,861 |......... 10,000,000 10,000,000 |........ 10,000,000 .. 0. L0 . 10,000,000 |.... 0] (459,139) ... (459,139)|.... ..01/17/2040 .
Bank of New York Mel Ion
26251Y-AJ-5 .. | DRSLF 54 D - CDO . [-.09/26/2025 . 996,542 |.......... 1,000,000 |............ 957,500 ... 979,767 |.. 997,064 |.... 73,838 |..07/18/2030 .
28623C-AJ-0 .. | AlPT 2018-10 D - CDO .. ..03/12/2025 . [ Paydown . 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 ..3,000,000 |. 97,200 |..10/20/2031 .
349630-AG-1 .. | FCBSL XI C - CDO ..01/06/2025 . [CITIBANK, A ...5,000,665 |.......... 5,000,000 5,000,000 5,000,000 |.. ..5,000,000 |.... 77,845 |..07/20/2034 .
Bank of New York Vel Ion
34963W-AG-8 .. |FCBSL XIV D = CDO ..covveeeeeeeiiciiiiceeceeeccccccceees ..09/26/2025 . [ ..uuuiniis e [ 3,000,000 |.......... 3,000,000 |......... 3,000,000 |......... 3,000,000 [.evvverrrrnnnnnns (VN (1 PO [V [V SO 0....... 3,000,000 237,894 |..10/23/2034 .
35456D-AE-7 ...|FPPC 1 C - CDO .... ..04/02/2025 . Paydown ... ...4,000,000 |.......... 4,000,000 4,000,000 4,000,000 |.. ..4,000,000 |.... ... 131,175 [..04/16/2035 .
35455D-AG-2 ...|FPPC 1D - CDO . ..04/02/2025 . [Paydown . 4,100,000 . 4,100,000 |.. . 4,100,000 |.. . 4,100,000 ..4,100,000 |. 158,513 |..04/16/2035 .
38175C-AG-7 .. | GOCAP 21MR DR - CDO ..01/24/2025 . [Paydown . ..15,187,500 15,187,500 |.. 15,263,119 |.. 15,260, 360 .15,187,500 |. 331,598 |..01/25/2031 .
38175J-AC-1 .. | GOCAP 17-R A21 - CDO .. . |-.01/14/2025 . | Paydown .... ...1,000,000 |.......... 1,000,000 |............ 976,500 |......... 1,000,098 |.. .... 15,834 (.. 10/25/2030 .
38177Y-AG-7 .. | GCBSL 53(B) D - CDO ... . [..03/06/2025 . |Paydown ...8,000,000 |.......... 8,000,000 |......... 8,000,000 |......... 8,000,000 |.. ..8,000, ... 236,462 [..07/20/2034 .
38178D-AG-2 .. | GCBSL 50BR CR - CDO ..08/28/2025 . [Call @ 100.00 5,000,000 .5,000,000 |.. .5,000,000 |.. .5,000,000 . 5 000,000 |. 291,889 |..04/20/2035 .
38178D-AJ-6 .. | GCBSL 50BR DR - CDO ..05/22/2025 . | CITIBANK, NA 5,899,504 ..5,900,000 |.. .5,900,000 .. .5,900,000 ..5,900,000 |. 275,069 |..04/20/2035 .
38178M-AA-5 .. | GCPAF 191R AR - CDO ... ..10/20/2025 . Paydown ..1,987,505 |........... 1,987,595 1,987,595 ..1,987,59% |.. 1,987,595 .. 30,203 [..07/22/2030 .
JANNEY MONTGOMERY SCOTT
48250L-BA-6 .. |KKR 9 CR2 - CDO .. ..12/12/2025 . LLC ...1,004,000 |.......... 1,000,000 |......... 1,000,000 |......... 1,000,000 |.. 0. ... 79,704 [..07/15/2030 .
48252U-AN-7 ...|KKR 25 DR - CDO .. ..03/17/2025 . [Paydown . ..1,000,000 |.......... 1,000,000 |......... 1,001,080 |......... 1,014,401 |.. 0. .. 32,538 [..07/17/2034 .
Bank of New York Mellon
50200J-AJ-0 .. |LCM 27 C = DO evvvvenneiiiiiiiie e ..09/26/2025 .| .eieeeiiiiieeeeeeieeeeees | [ 986,539 |.......... 1,000,000 |............ 961,530 [ovvvnnnnnen 997,503 |..eeeeeeeeen (VN 28 [ [V P2 I [N FRRR 997,752 [ovvvunnnnnnnnne (VN FOR (11,213)]......... (11,213)fevvvvvinnnns 63,245 |..07/16/2031 .
JANNEY MONTGOMERY SCOTT
67109K-AY-0 .. JOZLM IX CRR = CDO ..eeoeveeeeeieeeeeeeeeeeeeeeeeee ..05/30/2025 . [LLC oovvvvviiiiiiiiiiiiiieis e e 1,506,750 |.......... 1,500,000 |......... 1,500,000 |......... 1,500,000 [...vvvvvvnnnnnnns (VN [V [V O U SO 0l....... 1,500,000 |................ (VN FORRRR 6,750 |............ [REUN R 74,370 |..10/20/2031 .
67592C-AJ-5 ...| 0CT39 39 D - CDO . |..05/30/2025 . |LLC ... 1,279,463 |........... 1,275,000 |......... 1,267,031 , L0 ..1,289,197 |.... L0 . (9,738) e (9,735)).. ..10/21/2030 .
68626F-AG-2 .. | ANTOR 2023-2 D - (DO ..12/23/2025 . [Call @ 100.00 4,800,000 . 4,800,000 |.. . 4,924,670 |.. 4,923,458 L0 .. 4,826,569 |. 0 . (26,569)|. .. (26,569) ..01/26/2037 .
69356A-AS-1 .. |PPMC 4 DR - CDO ..... ..05/12/2025 . [ Goldman Sachs .. 4,850,000 .5,000,000 |.. .5,000,000 .. .5,000,000 L0 ..5,000,000 |. 0 (150,000)]. . (150,000) ..10/18/2034 .
700180-AG-0 .. | PAIA 2021-2 D - CDO ... . [..12/09/2025 .|Call @ 100.00 500,000 |... s ....507,106 |[.. 0. 506,149 |.... L0 ...(6, 149) ........... ..07/17/2034 .
72133C-AE-2 .. |PIPK 8 C - CDO ..01/21/2025 . [ Paydown ... ...5,000,000 |.......... 5,000,000 |......... 5,000,000 .5,000,000 |[.. L0 L0 ..07/20/2034 .
T4042H-AA-5 .. | PRETSL XIX A1 - CDO ..09/26/2025 . [Various . .838,634 |.. . 919,642 L0 0 .. 12/22/2035 .
74042J-AB-9 .. | PRETSL XXI A2 - CDO ..12/22/2025 . Paydown . .. 19,160 |.. L0 K 0 ..03/22/2038 .
T4042M-AE-6 .. |PRETSL 22 B1 - CDO .... ..01/06/2025 . [CITIBANK, NA ...oovvvvvees eveeiniiiienieninnns Joeeeennn 1,185,108 |l 1,304,245 | 1,031,741 0. . 1 160 633 |.... L0 ..09/22/2036 .
T4042-AG-1 .. | PRETSL 22 B2 - CDO ... ..12/22/2025 . Paydown . ... 1,814 L0 ... 2,451 | L0 ..09/22/2036 .
740420-AQ-9 .. | PRETSL 22 B3 - CDO . ..12/22/2025 . [Paydown . .7,950 |.. L0 .9,400 |. 0 ..09/22/2036 .
740420-AB-3 .. | PRETSL 26 A2 - CDO . ..12/22/2025 . Paydown . L0 18,393 |. 0 ..09/22/2037 .
74043C-AA-5 .. |PRETSL 24 A1 - CDO ... ..12/22/2025 . [Paydown ... , 0. ...59,560 |.... L0 ..03/22/2037 .
74981H-CG-3 .. |RACEP X BR - CDO ... ..09/10/2025 . [Call @ 100.00 .........ceufeeeeeeeeenennnnennns |-eeee.... 6,000,000 |.......... 6,000,000 |......... 5,835,000 L0 ..5,045,924 |.... L0 ..10/15/2030 .
75888H-AS-0 .. |REG12 XI1 DR - CDO . ..03/14/2025 . [Paydown ....... [V L0 [ O e 0 [ O e 0 [ K 0 ....0 ..10/15/2032 .
T73421-AW-6 .. |ROCKT 2019-1 DR - CDO ... ..05/12/2025 . [ Goldman Sachs .........cc.|oeeeeeeeeeienininnnns |oeeeenn. 4,133,126 |04, 260,000 |.......... 4,250,000 . 4,250,000 |[.. 0. ..4,250,000 |.... L0 (116,875)|.... ..04/20/2034 .
JANNEY MONTGOMERY SCOTT
818810-Al-6 .. | SHACK 2013-111 CR - CDO . ..12/12/2025 . [LLC . 2,008,000 . 2,000,000 |.. . 1,932,500 |.. . 1,984,667 L0 ..1,989,622 |. 0 18,378 |. .18,378 ..07/15/2030 .
82812L-AG-4 .. |SLVRK 11 C - CDO .... ..03/14/2025 . [ Paydown . 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 L0 ..3,000,000 |. 0 .0 .0 ..01/22/2035 .
830120-AE-4 .. | SIXST XX C - CDO . ..07/08/2025 . [Paydown . 1,600,000 . 1,600,000 |.. . 1,600,000 |.. . 1,600,000 L0 ..1,600,000 |. 0 .0 .0 ..10/20/2034 .
830120-AG-9 .. | SIXST XX D - CDO .... ..07/08/2025 . [Call @ 100.00 .. 3,800,000 . 3,800,000 |.. . 3,800,000 |.. . 3,800,000 L0 ..3,800,000 |. 0 0 .0 ..10/20/2034 .
83438J-AC-0 .. | SLOSO 2007-1 ALB - CDO .. ..06/18/2025 . | JPMORGAN CHASE BANK 3,884,883 ..4,921,000 |.. . 4,035,220 |.. . 4,056,908 L0 ..4,066,567 |. 0 . (181,683) ..10/07/2037 .
87232A-AS-3 .. | TFLAT 2018-1R DR - CDO ..07/29/2025 . [Call @ 100.00 .. 1,875,000 ..1,875,000 |.. . 1,375,000 |.. . 1,375,000 L0 ..1,375,000 |. 0 .0 ..01/29/2032 .
87250A-AN-1 .. | SIXST X111 CR - CDO ..02/11/2025 . [Paydown ....... 3,950,000 ..3,950,000 |.. . 3,960,000 |.. . 3,950,000 L0 ..3,950,000 |. 0 .0 .0 ..04/17/2034 .
886755-AG-2 .. | TKO | C - CDO .. ..11/07/2025 . | CITIBANK, NA 5,011,595 .5,000,000 |.. .5,000,000 |.. .5,000,000 L0 ..5,000,000 |. 0 11,595 |. .11,5% ..01/18/2035 .
886758-AJ-6 .. | TKO | D - CDO ..11/20/2025 . | Goldman Sachs 6,667,500 . 7,000,000 |.. .7,000,000 .. . 7,000,000 L0 ..7,000,000 |. 0 (332,500)). . (332,500) ..01/18/2035 .
94949 -AS-9 ...| WELF 2016-2 CR - ..06/05/2025 . | Various .. 1,000,000 ]......... 1,000,000 |......... 1,000,000 |.. 0. ..1,000,000 |.... 0. L3078 s 3,078 |... ..10/20/2028 .
1099999999 Subtotal - asset backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng
- non-agency - CLOs/CBOs/CDOs (unaffiliated) 298,591,885 304,005,008 301,592,677 301,824,665 0 (86,265) 0 (86,265) 0 302,426,770 0 (3,843,460) (3,843,460) 11,887,941 XXX
00043*~AA=7 .. JAA WH 1 LP = ABS ..vevevveeireeriaeniaeenisanesiaennans [..12/01/2025 . [Paydown ...veovvvevrinee | TR P 3,840,000 |........... 3,840,000]......... 3,839,237 |......... 3,701,490 |....oooeeennn 0 631 | [V o, [ 0f....... 3,840,000 |....eeveernnnn. [ oy O oy [ 166,896 |..08/08/2036 .
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00043*-AB=5 .. |AA WH 1 LP = ABS ..ooiiiiiiiiiiiiiieicieeec .. 12/01/2025 . [Paydown ........ccevvvvvveiiennnniininininnnenns |, 1,728,328 |........... 1,728,328 |......... 1,728,281 |......... 1,666,231 [...ovvvnnnnnnnne 0 [V Y. | N | 1,728,328 |.eevvnnnnnnne (VN A [V 0 ..08/08/2036 .
00196#-AA-8 .. | AOP FINANCE PARTNERS, L.P. - ABS . ..12/30/2025 . | Direct ..36,155,676 |......... 36,155,676 |........ 35,087,335 |........ 36,007,233 |.. 0. .0 .36,155,676 |.... L0 .0 . 0. ..03/31/2041 .
40257D-AE-7 .. |RRAM 7 B - CDO . ..11/19/2025 . [Cal| @ 100.00 5,000,000 .5,000,000 |.. .5,000,000 |.. .5,000,000 L0 0. ..5,000,000 |. 0 .0 .0 ..07/16/2035 .
40257D-AG-2 .. |RRAM 7 C - CDO . ..11/19/2025 . [Cal| @ 100.00 ..10,000,000 10,000,000 |.. 10,000,000 |.. 10,000,000 L0 0. 10,000,000 |. 0 .0 .0 ..07/16/2035 .
69346Y-AP-8 .. |PK AIR 1, L.P ..10/01/2025 . [Direct ... ..23,390,367 23,398,859 |.. 23,378,807 |.. 23,381,873 L0 0. .23,390,357 |. 0 .0 .0 ..01/20/2035 .
69346Y-AR-4 .. |PK AIR 1, L.P. . ..10/01/2025 . [Direct ... 1,840,000 . 1,840,000 |.. . 1,838,061 |[.. . 1,838,330 L0 0. ..1,840,000 |. 0 .0 .0 ..01/20/2035 .
97988U-AS-4 .. | WDMNT 196R BR - CDO ..11/18/2025 . [Cal| @ 100.00 2,000,000 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 L0 0. ..2,000,000 |. 0 .0 .0 ..07/15/2031 .
97988U-AU-9 .. | WIDMNT 196R CR - CDO ..11/18/2025 . [Cal| @ 100.00 3,000,000 . 3,000,000 |.. .3,000,000 |.. . 3,000,000 L0 0. ..3,000,000 |. 0 .0 .0 ..07/15/2031 .
74983A-AE-3 .. |RRAM 19 B - CDO . ..04/03/2025 . Paydown . ..16, 160,000 16,160,000 |.. 16,160,000 |.. 16,160,000 L0 0. 16,160,000 |. 0 .0 .0 ..10/15/2035 .
74983A-AG-8 .. |RRAM 19 C - CDO . ..04/03/2025 . |Paydown ......oceevviiiiiiii]oiiiiiiiieieieeeeens | 20,950,000 |......... 20,950,000 20,950,000 20,950,000 |. 0. .0 .20,950,000 |.... 0. .0 .. 0. ..10/15/2035 .
1109999999 Subtotal - asset backed securities - flnancial asset-backed securities - self- I|qU|dat|ng

- non-agency - CLOs/CBOs/CDOs (affiliated) 124,064, 361 124,072,863 123,831,720 123,705, 158 0 159,266 124,064, 361 0 0 0 XXX
0007501-AP-4 .. | ABFC 2006-HE1 A2B - RMBS ..09/25/2025 . Paydown ... ..7,926 |.. L0 7,6% |... (8) L0 .0 . .0 . ..01/25/2037 .
12464Y-AA-7 .. | CBASS 2007-CB5 A1 - RMBS .. ..11/25/2025 . [ Paydown . .0 L0 5,667 .. 0 .0 .0 ..04/25/2037 .
12464Y-AB-5 .. | CBASS 2007-CB5 A2 - RMBS .. ..11/25/2025 . [Paydown . ....0 L0 0 .0 .0 ..04/25/2037 .
1248\B-AF-2 .. | CBASS 2007-CB2 A1 - RMBS ..11/25/2025 . [ Paydown . . 135,508 L0 0 .0 .0 ..02/25/2037 .
12648I1-AL-6 .. | CSMC 2014-7R 2A2 - RWBS . ..11/01/2025 . [ Paydown . ....0 L0 0 .0 .0 ..08/27/2036 .
20267V-AA-5 .. | CBSLT 2017-A-GS A1 - ABS ..12/25/2025 . Paydown . 58,975 L0 0 .0 .0 ..05/28/2041 .
20268K-AA-8 .. | CBSLT 2017-B-GS A1 - ABS .. ..12/25/2025 . Paydown . 20,843 L0 0 .0 .0 ..09/25/2042 .
361851-AD-4 .. | GMACM 2005-HE2 A4 - RMBS ..12/01/2025 . [Paydown . 17,372 L0 0 .0 .0 ..11/25/2035 .
46620V-AA-2 .. |HENDR 172 A - ABS ........ ..12/15/2025 . [Paydown . 75,255 L0 [ 0 .0 .0 ..09/15/2072 .
46628T-AD-3 .. | JPAMAC 2006-WMC2 A4 - RWBS . ..11/25/2025 . [ Paydown . ...0 L0 0 .0 .0 ..06/25/2036 .
46628T-AE-1 .. | JPAMAC 2006-WMC2 AS - RWBS . ..11/25/2025 . [Paydown . .. 10, .. 4, .. ....0 L0 0 .0 .0 ..06/25/2036 .
50200X-AA-8 .. |LCSS 18A A - ABS . ..12/15/2025 . [Paydown . . 187,199 |.. . 187,199 |.. . 187,199 L0 0 .0 .0 ..12/15/2062 .
518887-AC-8 .. |DRB 2017-B BFX - A ..05/27/2025 . Paydown . ...21,238|.. ..21,238 |.. 21,237 L0 .2, K 0 .0 .0 ..08/25/2042 .
83401B-AC-0 .. | SOFI 2017-F BFX - ABS ..12/26/2025 . [Paydown . .800 000 |.. 799,725 |.. 799,818 L0 . 800,000 |. 0 .0 .0 ..01/25/2041 .
881561-26-4 .. | TMTS 2006-5 2A3 - RMBS .. .. 12/26/2025 . | Paydown .. ... 210,107 .. 119,163 . 111,308 |.. 0. .. 210,107 |.... Ol 0. 0. ..06/25/2037 .
1119999999. Subtotal - asset-backed securities - financial asset-backed securltles self- Ilqwdatlng

- other financial asset-backed securities - self-liquidating (unaffiliated) 2,143,662 2,080,351 1,522,094 1,435,434 0 2,079,782 0 0 0 XXX
04546K-AA-6 .. | AASET 2018-2 A - ABS .. . |..05/16/2025 . | Paydown .. 2,057,914 |. ..2,057,914|.. . 2,057,849 |.. . 2,057,870 L0 ..2,057,914 |. 0 .0 .0 ..11/18/2038 .
12510H-AE-0 .. | CAUTO 2020-1 A5 - ABS ..06/18/2025 . [Various . 5,907,618 ..5,893,750 |.. . 5,916,930 |.. 5,942,483 L0 ..5,067,981 |. 0 . (50,363)[. .. (50,363) ..02/15/2050 .
12510H-AH-3 .. | CAUTO 2020-1 B2 - ABS ..07/03/2025 . | CITIBANK, NA 7,293,878 . 7,500,000 |.. ..7,534,343 |.. . 7,511,680 L0 ..7,507,746 |. 0 (213,868)|. . (213,868) ..02/15/2050 .
14855M-AA-6 .. | CLAST 2019-1 A - ABS . ..03/04/2025 . [Various . 1,861,157 . 2,008,167 |.. .2,008,163 |.. . 2,008,169 L0 ..2,008,170 |. 0 (147,012)|. . (147,012) ..04/15/2039 .
14856C-AA-7 .. | CLAST 2018-1 A - ABS . ..11/15/2025 . [ Paydown . 943,465 . 043,465 |.. . 942,753 |.. . 943,381 L0 .. 943,465 |. 0 . . ..06/15/2043 .
440405-AE-8 .. |HORZN 181 A - ABS ... ..03/04/2025 . [Various . ,436,871 ..6,662,373 |.. ,662,231 |.. L0 ..6,662,259 |. 0 ..12/15/2038 .
55037L-AA-2 .. |LUNRR 2020-1 A - ABS ..12/15/2025 . [Paydown . L0 ... 72,685 |. 0 ..02/15/2045 .
55037L-AB-0 .. |LUNRR 2020-1 B - ABS ..12/15/2025 . [Paydown . L0 0 ..02/15/2045 .
82321U-AA-1 .. | SHNTN 2015-1 A - ABS .. ..12/15/2025 . [Paydown ... . . 0. . L0 ..10/15/2042 .
827304-AA-4 .. | SLVRR 2019-1 A - ABS .. ..12/15/2025 . [Paydown ... 365,264 |... ... 365,161 )............ , L0 365 254 ... L0 ..07/15/2044 .
85572R-AA-7 .. | STARR 2018-1 A - ABS . ..12/15/2025 . [ Paydown . 4,521,708 ..4,521,708 |.. . 4,479,927 |.. L0 ..4,521,708 |. 0 . ..05/15/2043 .
85573L-AA-9 .. | STARR 2019-1 A - ABS .. ..09/26/2025 . [Various . 1,957,754 ..1,067,922 |.. . 1,957,835 |.. L0 ..1,957,913 |. 0 (160) ..03/15/2044 .
86212V-AG-9 .. | STR 2018-1 A4 - ABS . ..01/06/2025 . [CITIBANK, NA . .. ..3,762,645 |........... 3,793,333 ......... 3,793,087 0. ..3,784,787 |.... 0. ...(22,142)[... ..10/20/2048 .
1519999999. Subtotal - asset backed securities - non-financial asset-backed secur|t|es practlcal

expedient - lease-backed securities - practical expedient (unaffiliated) 35,716,538 36,312,067 36,327,401 0 16,431 0 16,431 0 36,375,470 0 (658,932) (658,932) 619,845 XXX
55292R-AB-7 ...|MAPSL 211 B - ABS . «oo. [..12/15/2025 . |Paydown .... ...325,631 ... .. 325,631 ... 331,540 L0 .. (4,193)[... .. (4,193) ... .0 ..06/15/2046 .
55292R-AB-7 ...|MAPSL 211 B - ABS . ..02/15/2025 . | Paydown ... .. ...65,714 ... 65,714 0. .. (837)]... (837) ... .0 ..06/15/2046 .
1529999999 Subtotal - asset backed securities - non-f|nanC|aI asset-backed securities - practlcal

expedient - lease-backed securities - practical expedlent (affiliated) 391,345 391,345 398,447 396,374 0 (5,030) 0 (5,030) 391,345 0 0 XXX
00392#-AA-0 .. | ABTEEN VENTURES LLC - ABS . ..12/15/2025 . [Direct . ... 454,384 .... 454,384 . 454,384 |.. L0 L0 ..08/15/2039 .
038779-AB-0 .. | ARBYS 2020-1 A2 - ABS ..03/19/2025 . Varlous . . 957,500 |.. .957,500 |.. . 957,500 L0 0 (51, 630) ..08/01/2050 .
233046-AF-8 .. |DNKN 2017-1 All - ABS ..11/20/2025 . [ Paydown . .. 16,500 |.. .. 16,500 |.. .. 16,500 L0 ...16, K 0 .0 ..11/20/2047 .
233046-AL-5 .. | DNKN 2019-1 A23 - ABS ..05/22/2025 . [Various . ..9,475,000 |.. . 9,475,000 |.. . 9,475,000 L0 ..9,475,000 |. 0 (92,059). ..05/20/2049 .
26208L-AE-8 .. |HONK 2019-2 A2 - ABS .. ..10/20/2025 . Paydown . .. 15,000 |.. .. 15,000 |.. .. 15,000 L0 ...15,000 |. 0 .0 ..10/20/2049 .
26200X-AC-5 .. |HONK 2020-2 A2 - ABS ..10/15/2025 . [Various . ..1,878,545|.. . 1,878,545 |.. . 1,878,545 L0 ..1,878,545 |. 0 . (62,312)[. ..01/20/2051 .
26209X-AD-3 .. |HONK 2021-1 A2 - ABS .. ..10/15/2025 . [Various . ..4,732,961 |.. . 4,732,961 |.. L0 .. 4,732,%1 |. 0 (262,469)). ..10/20/2051 .
46433@-AA-6 .. | CLOUD HQ 2019-1 A2 - ABS .. ..01/01/2025 . |Paydown .....ooevvvevveeeeei]vennnnnnnnnnnneneens |oeeeee 1,841,769 |, 1,839,028 ......... 1,839,028 0. .. 1,841,769 |.... 0. ..06/15/2039 .
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477600-AB-9 .. | JIMMY 2017-1 211 = ABS .....cooeeeieiiiiiiii, .. 11/12/2025 . [Various ......cooooeveeiies |oeeeeneiiininenneenns o, 1,167,420 |.......... 1,175,000 |......... 1,149,756 |......... 1,167,928 [..ovvvninnnnnnnns (VN FORURRRR 6,581 | 0 i, (512 I O 0l....... 1,174,509 [...eevnnnnnnnns (VN (7,089)]........... (7,089) ..07/30/2047 .
72703P-AC-7 .. [PLNT 2019-1 A2 - ABS .. ..10/15/2025 . [Various .... 12,728,285 [ 2,850,000 |......... 2,850,000 |......... 2,850,000 |.. 0. ..2,850,000 |.... 20 e (120,715) (121,715) ..12/06/2049 .
95058X-AE-8 .. |WiEN 2018-1 A22 - ABS . ..11/12/2025 . [ Various . 1,449,482 ..1,487,756 |.. . 1,487,756 |.. . 1,487,756 L0 ..1,487,7%6 |. 0 . (38,274)]. .. (38,274) ..03/16/2048 .
95058X-AH-1 .. | iEN 2019-1 A22 - ABS . ..06/18/2025 . | Various .... .. ..5,133,429|........... 5,339,652].......... 5,339,652 ..5,339,652 |.. 0. ..5,339,652 |.... 0. (206,223)]........ (206,223)]... ..06/15/2049 .
1539999999. Subtotal - asset backed securities - non-ﬁnanmal asset-backed securities - practlcal
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 29,381,806 30,221,326 30,196,082 30,214,254 0 30,223,577 0 (841,770) (841,770), 739,238 XXX
69346Y-AQ-6 .. |PK AIR 1, L.P. - ABS ..10/01/2025 . [Direct ..oooeeeeeeeeeeeeies e e 17,502,974 |......... 17,502,974 |........ 17,493,089 |........ 17,502,736 |vvvvvvvnnnnnnns 0 17,502,974 |..ovvvvnnnnnnnne (VN [V [V O 645,635 |..01/20/2035 .
69346Y-AU-7 .. [PK AIR 1, L.P. - ABS ..10/01/2025 . |Direct ..10,800,000 |......... 10,800,000 |........ 10,791,868 |........ 10,799,803 |.. 0. 10,800,000 |.... 0. 0 .0 [en....... 376,500 [..01/20/2035 .
G2950*-AA-7 .. | AA INFRASTRUCTURE FUND 1 LTD - ABS . ..10/22/2025 . |Redemption @ 100.00 9,034,287 ..9,034,287 |.. . 9,034,287 |.. L0 ..9,034,287 |. 0 .0 .0 418,113 [..11/01/2034 .
00043*-AB-5 .. |AAWH 1 LP = ABS ....coeeeiiiiinnns ..02/10/2025 . [Various . ...228,606 . 228,606 |.. .228,592 |.. . 220, L0 ..228,606 |. 0 .0 .0 ..08/08/2036 .
00196#-AA-8 .. | AOP FINANCE PARTNERS, L.P. - ABS . ..01/22/2025 . [Direct ... 1,353,845 |... ..1,363,845|......... 1,345,670 1,363,841 |.. L0 ..1,353,845 |.... L0 .0 . .0 . ..03/31/2041 .
00455%-AA-8 .. | ACE CREDIT FUND, LP - ABS ..02/01/2025 . [Reclassification .. 38,966,046 |........ 39,911,382 39,869,130 |.. 0. .39,869,130 |.... L0 .0 . 0. ..04/01/2069 .
59565H-BA-2 ...| MIDCAP FUNDING FRANCHISE FINANCE TRUST - ..12/19/2024 . [Direct ... 0 0 ...0 L0 L0 0 .0 .0 ..04/14/2033 .
59565H-BB-0 .. | MIDCAP FUNDING FRANCHISE FINANCE TRUST - ..12/19/2024 .| Direct 0 0 ....0 L0 L0 0 .0 .0 ..04/14/2033 .
69346Y-AQ-6 .. |PK AIR 1, L.P. - ABS .....covvrriinnnns ..02/24/2025 . [Direct . .817,027 |.. .816,566 |.. .817,016 L0 . 817,027 |. 0 .0 .0 0..01/20/2035 .
G2950*-AA-7 .. | AA_INFRASTRUCTURE FUND 1 LTD - ABS . ..04/17/2025 . Redemptlon @ 100.00 . .. .. 10,692,786 |........ 10,692,786 |........ 10,693,270 |.. 0. (484) .10,692,786 |.... 0. .0 .. 0. ..11/01/2034 .
1549999999. Subtotal - asset-backed securities - non-ﬁnanmal asset-backed securltles practlcal
expedient - other non-financial asset-backed securities - practical expedient (affiliated) 90,298,655 89,395,571 90,314,240 90,292,040 0 (1,594) 0 (1,594) 0 90,298,655 0 0 0 1,629,682 XXX
1889999999. Total - asset-backed securities (unaffiliated) 405,644,730 418,412,803 412,743,445 412,220,090 97,470 1,797,000 403 1,894,067 0 415,698,190 0 (10,130,976) (10, 130,976) 14,562,729 XXX
1899999999. Total - asset-backed securities (affiliated) 214,754,360 213,859,779 214,544,407 214,393,572 0 152,643 0 152,643 0 214,754,360 0 0 0 7,957,988 XXX
1909999997. Total - asset-backed securities - Part 4 620,399,090 632,272,582 627,287,852 626,613,663 97,470 1,949,643 403 2,046,710 0 630,452,550 0 (10,130,976) (10, 130,976) 22,520,716 XXX
1909999998. Total - asset-backed securities - Part 5 5,901,140 5,901,140 5,901, 140 0 0 0 0 0 0 5,901,140 0 0 0 188,827 XXX
1909999999. Total - asset-backed securities 626,300,230 638,173,721 633,188,991 626,613,663 97,470 1,949,643 403 2,046,710 0 636,363,690 0 (10,130,976) (10, 130,976) 22,709,543 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 2,317,046,058 2,353,401,931 2,366,058,957 2,026,054, 065 875,661 725,548 403 1,600,806 0] 2,360,944,477 0 (44,139,768) (44,139,768) 79,912, 189 XXX
30767E-AD-1 ...| FARM CREDIT BANK OF TEXAS ........evvvvmmvmmmnnnnnnnnnnns [o 09/15/2025 . [Call @ 100.00 ............|-... 2,000,000.000 |......... 2,000,000 |..coeeeieiiiiiiiinnn [V R 2,062,500 [..evvvrvrrininnnnns [V (VN [V [V O U SO 0l....... 2,061,304 [oovvvninnnnnnns (VN FOR (61,304)|......... (61,304)..ccvvvnnnns 85,500 [.uveees wunnnns
949746-RN-3 ... | WELLS FARGO & CO ......eevvvvvvnennnnnnnnnnnnnnnnnnnnnnnnnns o 06/16/2025 .|Call @ 100.00 ............|.... 5,000,000.000 |......... 5,000,000 [..cooeeiiiiiiiinnnns 0f........ 5,236,500 |....oevviiiiiinnnnns [ PP [V AP 77,343 |, [V P 77,343 [ 0., 5,569,067 |................ 0 ... (569,067)]........ (569,067)|............ 146,875 [........ ...l
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 7,000,000 XXX 7,299,000 0 0 77,343 0 77,343 0 7,630,371 0 (630,371) (630,371), 232,375 XXX
4509999997. Total - preferred stocks - Part 4 7,000,000 XXX 7,299,000 0 0 77,343 0 77,343 0 7,630,371 0 (630,371) (630,371), 232,375 XXX
4509999998. Total - preferred stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
4509999999. Total - preferred stocks 7,000,000 XXX 7,299,000 0 0 77,343 0 77,343 0 7,630,371 0 (630,371) (630,371), 232,375 XXX
G36516-10-7 ...|GORTMULLAN HOLDINGS LIMITED ..o |..06/01/2025 .|Adjustment ................ | ........ 64,788.000 |.....ooeeeeeeennns [0 PR TN Tl 1 [V [\ PP [V [ [ I PP [ P ()] P ()] {0 P
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 0 XXX 1 1 0 0 0 0 0 1 0 () (1) 0 XXX
‘ Venerable Insurance and
000000-00-0 ...| Corporate Solutions Reinsurance Company .............. |.. 11/06/2025 . [ Annuity Company ......... |occeeeeieennns 0.000 |...... 200,000,000 [.evuneevneennniennnne fovnenns 200,000,000 |.... 1,266,613,447 |....ooevunennnns (U T [V (U [V 0[...1,703,819,792 |...ceevuurernnns [V T [V [ TN [ U
5929999999. Subtotal - common stocks - parent, subsidiaries and affiliates other 200,000,000 XXX 200,000,000 1,266,613,447 0 0 0 0 0| 1,703,819,792 0 0 0 0 XXX
5989999997. Total - common stocks - Part 4 200,000,000 XXX 200,000,001 1,266,613,448 0 0 0 0 0] 1,703,819,793 0 (1) (1) 0 XXX
5989999998. Total - common stocks - Part 5 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX
5989999999. Total - common stocks 200,000,000 XXX 200,000,001 1,266,613,448 0 0 0 0 0] 1,703,819,793 0 (1) (1) 0 XXX
5999999999. Total - preferred and common stocks 207,000,000 XXX 207,299,001 1,266,613,448 0 77,343 0 77,343 0| 1,711,450,164 0 (630,371) (630,371), 232,375 XXX
6009999999 - Totals 2,524,046,058 XXX 2,573,357,958 3,292,667,513 875,661 802,891 403 1,678,149 0] 4,072,3%4,641 0 (44,770, 140) (44,770, 140) 80,144,564 XXX
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00135T-AE-4 .. [AIB GROUP PLC .....cevvennriiiiininiieiinnne ..04/29/2025 .| JPMorganSecurities ..10/08/2025 .| BARCLAYS CAPITAL INC ........ |oeerennns 12,260,000 |...... 12,520,893 |...... 12,914,439 |........ 12,511,431 0 0
00206R-CQ-3 .. [AT&T INC ..04/29/2025 .| JPMorganSecurities .. . |-.10/08/2025 .|BARCLAYS CAPITAL INC ........ veern... 17,210,000 |...... 14,758,608 |...... 15,397,443 |........ 14,785,538 |.... 0. .0 s .
00774M-AE-5 .. [ AERCAP IRELAND CAPITAL DAC ..10/27/2025 .| CITIBANK, NA ... .. 12/17/2025 .| BARCLAYS CAPITAL INC 6,400,000 .6,373,381 |.......6,363,264 |. .. 6,375,158 |. 0 .0 .99,889 ..64,756
03770D-AG-8 .. [APOLLO DEBT SOLUTIONS BDC . ..10/31/2025 .| BNP PARIBAS .. .12/23/2025 .| Unknown ...eeeeenneenee .. 12,736,000 12,844,765 |...... 12,851,095 |. . 12,842,838 |. 0 .0 324,237 224,472
097023-BY-0 .. [BOEING CO .....ccvvvunnnnnnns ..10/16/2025 .| CITIBANK, NA .. 12/17/2025 .| BARCLAYS CAPITAL INC 2,000,000 .1,684,607 |....... 1,686,380 |. .. 1,687,825 |. 0 .0 ..21,103 8,875
15189T-BJ-5 .. [ CENTERPOINT ENERGY INC ..... ..07/08/2025 .| CITIBANK, NA ... .. 12/17/2025 .| BARCLAYS CAPITAL INC ...vvnn... 3,000,000 |.......3,116,635 |....... 3,194,520 |......... 3,112,756 |.... 0. 0. ... 172,963 |... ..79,917

Morgan Stanley & Co. LLC New
161175-BS-2 .. | CHARTER COMMUNICATIONS OPERATING LLC ... |..03/27/2025 .|Goldman Sachs ...........cceeeuereeeees L 11/20/2025 .| YOrK oeeeeeeiieeeeeeeieeeeeenn feenieees 6,000,000 |....... 4,720,080 |....... 4,710,720 |......... 4,734,371 oo [V PO 14,201 | 0 [V PO (V1 (23,651), 273,333 |........... 74,313

Morgan Stanley & Co. LLC Ne
164110-AQ-4 .. | CHENIERE ENERGY PARTNERS LP .... ..04/29/2025 .| JPMorganSecurities .. ..09/12/2025 .| York . [ R, 12,180,000 |...... 12,498,872 |...... 12,939,058 |........ 12,487,106 |.oeeeeveeeeeeeen O v (11,766)f e O e (11,766t 0 o0 e 451,952 |.... ...513,336 |...

Morgan
29365B-AA-1 .. [ENTEGRIS INC ..04/24/2025 .| CITIBANK, NA ..09/03/2025 .| York ...5,000,000 |....... 4,850,000 |....... 4,926,450 |......... 4,862,467 |.... s 0. .0 ...63,983 [.... ..91,701 |...
33830G-AA-9 .. [FIVE CORNERS FUNDING TRUST 111 ..04/29/2025 .| JPMorganSecurities ..10/08/2025 .| JPMorganSecurities 8,130,000 8,315,445 |....... 8,619,345 |. ..8,307,270 |. .. (8,175)[.. 0 .0 ..312,075 |. .306,025
53944Y-AX-1 .. [LLOYDS BANKING GROUP PLC ..... ..04/29/2025 .| JPMorganSecurities ..10/08/2025 .| Citigroup (SSB) . ..19,610,000 19,921,015 |...... 20,559,124 |. .19,910,063 |. .(10,952)f... 0 .0 ..649,061 |.. .847,613

Bank of America Merri
68389X-DP-7 .. [ ORACLE CORP ..09/25/2025 . |Various . |..11/26/2025 .|Lynch 41,204,29% |...... 40,346,290 |........ 41,204,123 |.... 0. .0 (857,833)|........ (857,833)). .254,983 |...
78017D-AF-5 .. [ROYAL BANK OF CANADA ..11/04/2025 .| CITIBANK, NA .. 12/17/2025 .| BARCLAYS CAPITAL INC L7,111,942 0......7,109,714 . .. 7,106,583 |. 0 .0 3,161 |. . .
829932-AB-8 .. [SIXTH STREET LENDING PARTNERS .. .. 11/04/2025 .| CITIBANK, NA ... .. 12/17/2025 .| BARCLAYS CAPITAL INC . eeennn.. 29,530, 30,575,129 |...... 30,627,925 |........ 30,539,848 |.... ....(35,281) 0. .0 ...88,078 |.... . .
829932-AE-2 ...[SIXTH STREET LENDING PARTNERS .. ..10/27/2025 .| CITIBANK, NA ... .. 12/17/2025 .| BARCLAYS CAPITAL INC ....oeee |ovvrnnnns 17,500,000 18,065,971 |...... 17,991,575 |........ 18,051,979 |.... ....(13,992) 0. VI N | I RN (60,404)].... ....455,547 |..........303,698
83368R-BS-0 .. [SOCIETE GENERALE SA .............. ..07/08/2025 .| CITIBANK, NA ..10/08/2025 .| BARCLAYS CAPITAL INC ..12,000, 000 12,787,151 |...... 13,068,360 |. . 12,765,519 |. .(21,631)[.. 0 .0 ..302,841 |. .599,960 .396,999
87088Q-AB-0 .. [SWISS RE SUBORDINATED FINANCE PLC ..03/27/2025 .| Goldman Sachs ..04/29/2025 .| JPMorganSecurities .6,769,536 |.......6,766,136 |. .. 6,769,602 |. . 0 .0 . ... (3,466)|. .. 33,913
88732J-BB-3 .. [ TIME WARNER CABLE LLC ..eeevneveernnnnnnnnes ..10/16/2025 .| CITIBANK, NA ... .. 11/19/2025 .| Goldman Sachs ............ceeeun |-veenn... 33,440,000 |...... 30,909,492 |...... 29,164,357 |........ 30,918,747 |.... 0. J VN PO | I I (1,754,390, .392,908 |...
904678-AB-5 .. [UNICREDIT SPA ..11/03/2025 .| CITIBANK, NA ... .. 12/17/2025 .| BARCLAYS CAPITAL INC ........ |..........6,310,000 |....... 6,335,628 |....... 6,349,311 |......... 6,333,499 [.... 0. 0. ...15,813 [........... 15,813 |. .. 53,504
907818-GD-4 .. [UNION PACIFIC CORP .. ..04/24/2025 .| CITIBANK, NA ... ..04/29/2025 .| PMorganSecurities ........... |.......... 2,500,000 |[....... 2,209,503 |....... 2,238,425 |......... 2,209,554 |.... 0. .0 ...28,871...........28,871 |.

Morgan Stanley & Co. LLC New York
92277G-AN-7 .. [VENTAS REALTY LP .... ..02/21/2025 .| ... ..04/29/2025 .| JPMorganSecurities 6,380,000 .6,251,571|.......6,318,816 |. .. 6,257,152 |. 0 .. 5,582 |. .0 61,664 |. .61,664 |. 81,877
92840V-AR-3 .. [VISTRA OPERATIONS COMPANY LLC ..04/24/2025 .| CITIBANK, NA ..05/22/2025 .| CITIBANK, NA ........ ..10,000, 000 10,304,050 |...... 10,348,750 |. .10,301,388 |. 0 . (2,662)|. .0 47,362 |.
95000U-3T-8 .. [WELLS FARGO & CO . ..10/27/2025 .| CITIBANK, NA .. 12/17/2025 .| BARCLAYS CAPITAL INC N 5,000,000 .5,108,485 |....... 5,092,000 |. 5,102,513 |. 0 .(5,972)|. .0 ..(10,513)[.
DORGAW-QP-0 .. [ALLIANZ SE ..02/21/2025 .|Morgan Stanley .... ..03/26/2025 .| Goldman Sachs oo |eeeeen... 6,200,000 |.......6,214,818 |....... 6,219,840 |......... 6,214,563 |.... 0. e (205)f.... 0. L5277 |
BARCLAYS CAPITAL SECURITIES BARCLAYS BANK PLC, LONDON

N4578E-KR-8 .. [ ING GROEP NV .......eovviviiivnnniiiiiiinannnns ..10/08/2025 . JLIMITED ....cevvvvnniiiiiinininiiinnnns .. 12/17/2025 .| BRANCH ...oovnivviinnnniiiiininns fovnnnnnns 6,320,000 |[....... 6,137,415 ....... 6,107,901 |......... 6,138,471 |..oovniiiiinnnns (U PP 1,056 [ooieiiiiinnnnnns (U PO 1,056 [oooiiiiinnnnnnns [ o [V (30,570).......... (30,570)).......... 182,293 |.......... 123,240
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 294,700,000 291,589,287 291,911,237 291,530,333 0 (58,954) 0 (58,954) 0 0 380,904 380,904 6,610,106 3,083,763
09261H-BX-4 .. | BLACKSTONE PRIVATE CREDIT FUND .......... [..11/04/2025 .JCITIBANK, NA vvovvivviriiiiciieiiennas [.. 1171972025 .JVarious ..ccooooveeeiiiiiies foeriennas 30,110,000 |...... 30,759,939 |...... 30,452,281 |........ 30,756,865 |.....oeiiiinnnn [U O, (3,074)].ccvvenniiinnnn [U P, (3,074)].ccevvnnnnnns [0 P U (304,584)|........ (304,584)|.......... 549,035 |.......... 476,742
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 30,110,000 30,759,939 30,452,281 30,756,865 0 (3,074), 0 (3,074), 0 0 (304,584) (304,584) 549,035 476,742
0489999999. Total - issuer credit obligations (unaffiliated) 324,810,000 322,349,227 322,363,518 322,287,198 0 (62,028), 0 (62,028), 0 0 76,320 76,320 7,159,141 3,560,505
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0509999998. Total - issuer credit obligations 324,810,000 322,349,227 322,363,518 322,287,198 0 (62,028), 0 (62,028), 0 0 76,320 76,320 7,159,141 3,560,505
00196#-AA-8 .. JAOP FINANCE PARTNERS, L.P. - ABS ........ [..07/30/2025 .JNot Provided ..ooovoverrerrareeneene [-.12/30/2025 .JDirect svevverererereirerans feenennans 5,901,140 |....... 5,901,140 |....... 5,901,140 |......... 5,901,140 |oeeuneiinnnnnnn [O PO [ PP [U PO [ PPN [ PP [ [ PO [V PP 188,827 |oveeeieeeinnnnns 0
1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency -

CLOs/CBOs/CDOs (affiliated) 5,901,140 5,901, 140 5,901,140 5,901,140 0 0 0 0 0 0 0 0 188,827 0
1889999999. Total - asset-backed securities (unaffiliated) 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1899999999. Total - asset-backed securities (affiliated) 5,901,140 5,901,140 5,901,140 5,901,140 0 0 0 0 0 0 0 0 188,827 0
1909999998. Total - asset-backed securities 5,901,140 5,901,140 5,901,140 5,901,140 0 0 0 0 0 0 0 0 188,827 0
2009999999. Total - issuer credit obligations and asset-backed securities 330,711,140 328,250,366 328,264,658 328, 188,338 0 (62,028), 0 (62,028), 0 0 76,320 76,320 7,347,969 3,560,505
4509999998. Total - preferred stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5989999998. Total - common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
5999999999. Total - preferred and common stocks 0 0 0 0 0 0 0 0 0 0 0 0 0
6009999999 - Totals 328,250, 366 328,264,658 328,188,338 0 (62,028) 0 (62,028) 0 0 76,320 76,320 7,347,969 3,560,505
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 9 10
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding
0999999. Total preferred stocks XXX
000000-00-0 ........... [Rocky Range, INC. ......cccooviriiiiciiiiiiiiiiiiiciee 82-5039393 ..o oo BBl fo e 0002250,000 [ O e O 1,000,000.000
000000-00-0 ........... |Corporate Solutions Reinsurance Company 04-2729166 ....1,408,005,945 65,687,497 467,000.000
1299999. Subtotal - common stock - U.S. life insurer 1,408, 255,945 65,687,497 XXX
1899999. Total common stocks 1,408,255, 945 65,687,497 XXX

1999999 - Totals 1,408, 255,945 65,687,497
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CcusIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 7, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 2 3 4 5 6 Change in Book/Adjusted Carrying Value 11 12 Interest 19
7 8 9 10 13 14 15 16 17 18
Total
Current Foreign
Year's Exchange
Current Other- Change in Interest
Book/ Unrealized Year's Than- Book/ Income Due Non- Amount
Restricted Adjusted Valuation (Amor- Temporary | Adjusted and Accrued | Admitted Effective Received Paid for
Asset Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Dec. 31 of Due and Rate Rate When During Accrued
Description Code Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost | Current Year | Accrued of of Paid Year Interest
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
0509999999. Total - issuer credit obligations 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
7689999999. Total short-term investments (unaffiliated) 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0
7699999999. Total short-term investments (affiliated) 0 0 0 0 0 0 0 0 0] XXX XXX XXX 0 0

7709999999 - Totals

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

1A ...0 1B..
1B ...0 2B..
1Cc ....0 3B..
1D .0 4B..
1E .0 5B..
1F .0




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

Schedule DB - Part A - Section 1 - Options, Caps, Floors, Collars, Swaps and Forwards Open

NONE

Schedule DB - Part A - Section 2 - Options, Caps, Floors, Collars, Swaps and Forwards Terminated

NONE

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE

Schedule DB - Part B - Section 2 - Futures Contracts Terminated

NONE

Schedule DB - Part D - Section 1 - Counterparty Exposure for Derivative Instruments Open

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

NONE

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To

NONE

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E19, E20, E21, E22, E23, E24, E25, E26, E27



ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

1 5 6 7
Re-
stricted Amount of Interest Amount of Interest
Asset Rate of Received During  |Accrued December 31
Depository Code Interest of Current Year Balance *
Bank of America, N.A. ..... Charlotte, NC (382,427) .. XXX.
CIBC USA .o ... Chicago, IL ... 948,325 |..XXX.
JPMorgan Chase Bank, N.A. . New York, NY .. ... 275,414 [ XXX.
PNC Bank, N.A. .o Pittsburgh, PA 25,580,834 |..
Societe Generale New York, NY
The Bank of New York Mellon . New York, NY .....

Wells Fargo Bank, N.A. .............. San Francisco, CA ....

0199998 Deposits in ...

3 depositories which do not exceed the

allowable limit in any one depository (See instructions) - open

depositories

XXX XXX 1,898 0 115,098 [ XXX
0199999. Totals - open depositories XXX XXX 5,427,371 0 (5,665,995)] XXX
0299998 Deposits in ... 0 depositories which do not exceed the
allowable limit in any one depository (See instructions) - suspended
depositories XXX XXX 0 0 0| XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0| XXX
0399999. Total cash on deposit XXX XXX 5,427,371 0 (5,665,995)| XXX
0499999. Cash in company's office XXX XXX XXX XXX 0| XXX

0599999 Total - cash

XXX XXX 5,427,371 0 (5,665,995)| XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...).... (40,518,514) 4. 42,782,017 7. 40,967,907 10. October. ....73,918,631
2. February...|.ooninis 18,985,329 5. 52,688,902 8. August 51,371,569 11.  November... ....(6,706,473)
3. March (2,846,268) 6. 62,298,857 9. September 65,948,690 12.  December (5,665,995)

E28
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ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
Re-
stricted
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) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
31846V-41-9 ....... FIRST AMER:TRS 0BG V 12/02/2025 ..........
3B141M-32-3 ....... GOLDMAN:FS TRS 0 INST . 12/31/2025 .
381410-32-3 ....... |GOLDMAN:FS TRS O INST .... 12/31/2025 .
481202-23-9 ........ JPMORGAN: US TRS+MM CAP [ R 12/31/2025 .......... ,
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 17,923,536 68,927 15,006
000000-00-0 ....... |BNY MELLON CASH RESERVE USD ... ttttssstittistttittttttetetteet ettt ssssssssssssssssssssssssnnnsnnnnnnnnns | teeeeeeeees [sossnnnnns 12/31/2025 wovvveeeee o, 3450 oo e e, 264,694,830 [.....eeuiiiiiiiiiiiiiies 0 feeeiiiiiiiiiiiiiiiiiiieieeeeeees 48,087
8309999999. Subtotal - all other money market mutual funds 264,694,830 0 48,087
8589999999. Total cash equivalents (unaffiliated) 282,618,366 68,927 63,094
8599999999. Total cash equivalents (affiliated) 0 0 0

282,618,366

8609999999 - Total cash equivalents

Line

cooo

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:




ANNUAL STATEMENT FOR THE YEAR 2025 OF THE VENERABLE INSURANCE AND ANNUITY COMPANY

DEPOSITS

SCHEDULE E - PART 3 - SPECIAL
1 2

Deposits For the
Benefit of All Policyholders

All Other Special Deposits

3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value

............... 138,174 |............... 138,296
......................... (U O |
......................... (U R |
......................... (U O |

......................... (U O |
......................... (U R |
......................... (U O |
......................... (U R |

1. Alabama ...

2. Alaska .......cccoeviiiiiiieceeee

3. ArZONA ....oooiiiiieee

4. Arkansas ...,

5. California ......ccccevveiviiiiiiienn,

6. Colorado .....

7. Connecticut

8. Delaware ........ccccccevveiiiieincnnen.

9. District of Columbia
10.  Florida .....cccooveviiiiiiiiiiiiciice
11, GEOrgia ..coveeeeeieeeeeieeieeesees
12, Hawaii .ccccoooveiiiiiiiiiiiccicees
13, 1daho e
14, lNOIS ..o
15, Indiana .......cccoeiiiiiiiiii e,
16, 1OWA .o
17. Kansas ...
18. Kentucky
19. Louisiana
20. Maine ....ccocooveiiiiiii e
21. Maryland
22. Massachusetts ..........cccocevvennenne MA
23.  Michigan .......ccccooiiiiienienienee MlI
24. MiIiNNesota .......ccoccveevieienieniens MN
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MS
26. Missouri
27. Montana
28. Nebraska
29. Nevada .....ccccooevienieiiiieeeene
30. New Hampshire .......ccccoevvveevnennne NH
31, New JEersey ......coceeveevenieenienienns
32. New Mexico
33, New YOrK ..coocvriiiieiieneeiceies
34. North Carolina
35. North Dakota
36.  ONIO .oovveiiiieiie i
37. Oklahoma ...
38, Oregon ....ccoevriiiiiiiiineeeees
39. Pennsylvania .......c.cccoocevinienene PA
40. Rhode Island .........c.ccceeveiiinnens RI
41. South Carolina .......ccccceeveeneennene SC
42.  South Dakota .........ccccceuevveienennne SD
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46. Vermont ..
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52.  American Samoa ...........cccccceeuenn AS
53, GUAM ..oceiiiiiiiieeeeee e GU
54. Puerto RiCO ......cccovvviiiiiiiiiicen, PR
55. U.S.Virginlslands .........cccccceeeennen \Y/|
56. Northern Mariana Islands ........... MP
57. Canada
58. Aggregate alien and other .......... oT
59. Subtotal

............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0
............................................................................................................... 0 [ 0 i 0 el 0
............................................................................................................... 0 [ 0 i 0 e 0

XXX XXX 0 0 0

XXX XXX 0 3,285,227 3,298,201

DETAILS OF WRITE-INS

5898. Summary of remaining write-ins for
Line 58 from overflow page

5899. Totals (Lines 5801 through 5803 plus

5898)(Line 58 above)

E30
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