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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS e e 20,997,385,079 |..cvovieiieriireieeens [V 20,997,385,079 |.......... 21,668,334,606
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 128,052,138 [.oooeceeerreccerecene [V 128,052,138 |....ccevvnvee 127,574,102
2.2 COMMON SEOCKS ...ttt [ereneeseennenas 111,729,451 | [V 111,729,451 | 104,874,395
3. Mortgage loans on real estate:
B FIISEHENS oot e 3,871,093,227 | [V 3,871,093,227 |............ 4,043,855,659
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......vvieieiiietetetceeeee ettt sessaes st ese et sesesss s ss s seseseses [ereseseseenenens 22,850,398 |....covoeeeeeeeeeeeen [0 22,850,398 |....ccocvvneen. 22,850,398
5. Cash ($
[T 67,667,908 ) and short-term
investments ($§ ... 363,018,231 ) oo e 537,949,618 537,949,618 |.....ccco...e. 505,575,616
6. Contract loans (including$  .coovvvveeeccecncnene.. 0 premium notes) ... [ooecceveene 202,407,854 201,897,932
7. Derivatives 330,398,623 290,381,000
8. Otherinvested @SSetS ........ooweeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e foeeeenenn. 1,427,966,279 |................. 21,051,651 |............ 1,406,914 ,628 1,328,504 ,364
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 49,963,874 |......ocovvivienirneeen 0 o 49,963,874 |........c....... 34,109,079
10. Securities lending reinvested collateral assets . ..528,610,553 |.. .. ..528,610,553 |.. ..491,364,752
11.  Aggregate write-ins for iNVested aSSEtS ............coveereiiririririeeieeeeneseseseies [rereeieieieneens 6,354,007 [...cvererirriiccinnnd 0 Joicin 6,354,007 |....ccoovenvnnee 2,373,633
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 28,217,991,887 |................. 24,282,436 |.......... 28,193,709,451 |.......... 28,821,695,535
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............cceuerruriimiueieinenerieeesiseeeseeeieas [oreseenneenanns 246,326,449 |......oocovieiine 200,288 |....ccevnene 246,126,161 |.......cco.e 263,883,338
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 600,780 ..o [V R 600,780 |..coovvivirrernnes (187,407)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremMiUuMS) ........ccceieieiiiiieieieieeeeeeee et [oeeeeereee e (O T (O T [0 0
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit ............ccceeieriieriienieiieeeceeee
20. Electronic data processing equipment and software .............cccceveviieienne
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ..............ccccoeevevevreeees foererereririninnnns 5,194,543 |.o.oooveriiiiiiis 1,164 | 5,193,379 |...oovovrn 3,843,640
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeoerrnennee 43,571 | 43,571 oo [V 0
25. Aggregate write-ins for other than invested assets ............cccoceveeereririeeeees foereecieinne 368,136,503 |.....ocoveceernne 7,283,359 | 360,853,144 |................ 389,707,701
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 29,362,602,753 |................ 232,282,309 |.......... 29,130,320,444 |.......... 29,852,774,072
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 96,696,831,182 ..o [V 96,696,831,182 |.......... 90,874,447,988
28. Total (Lines 26 and 27) 126,059,433,936 232,282,309 125,827,151,627 120,727,222,060
DETAILS OF WRITE-INS
1101. Derivative receivables ... [ 6,354,007 [.oceveriricieriinecenns (U 6,354,007 |....cccoverrrenee 2,373,633
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 6,354,007 0 6,354,007 2,373,633
2501, Margin call collateral ... [, 313,747,518 | | 313,747,518 |.ccooorrerreees 351,053,417
2502. Miscellaneous aSSEtS ......ocooooioiioioicceeeeeeeeeeeee e o 45,149,983 |.......c.cooec... 7,283,359 |.coooiin. 37,866,624 |................. 28,400,387
2503. Admitted disallowed IMR ..o [ 9,239,002 |....ceveeeeeeieeeeieas (U 9,239,002 |...coevieene. 10,253,897
2598. Summary of remaining write-ins for Line 25 from overflow page 0.
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 368,136,503 7,283,359 360,853, 144 389,707,701




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 24,949 ,525,521 1esS $ oereriiecirieinireeeiens 0 included in Line 6.3
(INCUdINg $ v 0 MOUCO RESEIVE) ...ttt bbb snsesnas
2. Aggregate reserve for accident and health contracts (including $ 0 Modco Reserve)
3. Liability for deposit-type contracts (including $ .0 Modco RESEIVE).........oeveeeieeieeeeee s
4. Contract claims:
A LIFE oo bbbt b et b et b bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
E= Lo Lo UL aT o= o PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums ............cccooovecuees foeereneieeeeeeeceee (01 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ...
Service Act
9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ 0 and deposit-type contract funds $  .........
11.  Commissions and expense allowances payable On reinSUranCe asSUMEA .........cceiiuieiiiiiiieieerieesiee sttt seeseeseesreesree s [eeae s [0 0
12, General EXPENSES AUE OF BCCIUEH ...........cceiveueiveriietieeeteeeeteeetesessessstesessesesseseesesesasessesessasessasessssesessesessesessasensssessssensssessssesesaans [reneesenseseneas 104,354,874 |................ 114,293,717
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieteeeeeeeseeeesesesee e ssesesesesesesens [eeeeeeeeeeeaens (44,718,940)|.....cooceec. (35,492,681)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............coveueurueuiiiririeieieeeeee s [ 1,398,333 [ 1,328,661
15.1 Current federal and foreign income taxes, including $ ................. (3,026,290) on realized capital gains (losses) .
15.2 Net deferred tax ability ..ot
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee 3,526,615 |. ...4,469,205
18.  Amounts held for agents' account, including $ 50,736 agents' credit balances .52,027 |.. ....41,957
19. Remittances and items not allocated ,310,191 |.. 5,779,367
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ [OOSR 0
21. Liability for benefits for employees and agents if not included @DOVE ............cociiiiiiiiiiiii s o [OOSR 0
22. Borrowed money $ ... 8,600,124 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooeviviiiccns
24.04 Payable to parent, subsidiaries and affiliates ................cccceieieieiiiiiccieiieeee e .. 56,664,767 |. 132,623,808
24.05 Drafts outstanding 0 e 0
24.06 Liability for amounts held under uninsured plans .. 0. .0
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa e e 0
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen .292,133,457 |.. 263,911,900
24.09 Payable for securities ..... .138,352,190 |.. . 39,208,753
24.10 Payable for securities lending 528,610,553 |....ccccevnve 491,364,752
24.11 Capital notes $ ...cceovvvvvvvvvveccenee. 0 @nd interest thereon $ ..o 0 i e [0 0
25. Aggregate write-ins for liabilities 368,366,118 322,038,992
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 27,450,226 ,986 27,898,273,271
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 96,696,831,182 |.......... 90,874,447 ,988
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 124,147,058, 169 118,772,721,259
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,750,000 |[..ccocooveenee 2,750,000
30. Preferred capital stock 0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e 0
L2 ¥ o] (U1 g To] (T SRR UPP
33.  Gross paid in and contributed surplus 1,468,049,768
34. Aggregate write-ins for SPECIal SUMPIUS TUNDS ..........ccoviiieieieececececeee ettt ettt seseseseas s s s sesesens [eoeneneneneenennans 9,239,002 |......conueeee. 10,253,897
35, UNASSIGNEA fUNAS (SUMPIUS) .......vevveeeeieeeceiieteseteeeaeeee ettt sttt et et e s s s s s st eseseseaessa s s sesesesesessssasssseseseseseasanasasseseseseanas [eressesnsnens 200,054,689 |.......coene 473,447,135
36. Less treasury stock, at cost:
36.1 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo 0
36.2 0 shares preferred (value included in Lin@ 30 $  .ovovvevecerirencicecicinenes (0 YOS S ...0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccovrrvrrerererinnne 0 in Separate Accounts Statement) .............. 1,677,343,458 1,951,750,800
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 1,680,093,458 1,954,500,800
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 125,827,151,627 120,727,222,060
DETAILS OF WRITE-INS
2501, Margin Call COMTATEIal ..ottt [eeeeneaeaeeees 350,958,232 |...ccvveee 306,377,578
2502.  DEriVAtiVe PAYADIE ...iuiiiiiiicictctic etttk b et s ettt a et s n s et s et b tenenen [eenerereneeeeaes 8,643,774 |.cov. 7,271,579
2503, UNCIATMEA PIOPEITY oottt ettt s et s s s et e s ese e s s s e s esesenesensnenas [eeneseseanaeeeaes 7,501,454 |...coovn 8,041,985
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 1,262,657 | 347,851
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 368,366,118 322,038,992
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, Admitted disallowed IMR ...ttt
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
3403, s
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 9,239,002 10,253,897




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............cccoeveveeenc oo 6,611,753,895 |........... 6,732,838,467 |.......... 13, 188,056,485
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,401,988 |.coooicene 4,212,714 | 6,950,078
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..744,543,225 |.. ..743,880,463 |.. ..1,529,991,695
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. (14,573,639) ..o 393,760 |.. ... 20,400,355
5. Separate Accounts net gain from operations excluding unrealized gains or losses . R [0 [0 0
6. Commissions and expense allowances on reinsurance ceded ................cc.c.c...... S 2,295,995 | 1,017,459 | 2,523,076
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (122,615,031)]...cccvencee (92,588,029)f...c.ceunvn (199,225,860)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueueriiiseieeeiieeesesese s ssesese s ssssesesesssssesessssns [eessciceseseenas 236,642,932 |..cocveennne 208,172,677 | 431,323,070
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 171,237,236 150,966, 196 304,460,220
9. Totals (LiNes 110 8.3) .o 7,631,686,602 7,748,893,709 15,284,479,120
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... . ..1,572,407,862 |.. 15,914,651,695
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 10,851,946 |................ 10,537,898 |..ooeecenne 20,670,877
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 6,426,004 |......cccoeeenene 3,962,863 |......cocvevee 8,136,849
19. Increase in aggregate reserves for life and accident and health contracts ) (636,578,708) (885,137,990) (1,889,686,009)
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 8,852,702,784 |............ 6,879,210,612 |.......... 14,427,893,543
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..ovviiiieiet ettt bbb bbb bbb s st s s st se s |ecicecseeennas 141,614,181 | 127,420,910 |............... 260,562, 104
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 5,585 | 5,132 |.
23. General insurance expenses and fraternal expenses ................. | IS 283,897,176 |................ 294,815,638 |................ 571,257,948
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 15,462,655 |................. 15,803,502 |...occveenes 22,842,225
25. Increase in loading on deferred and uncollected PremiUmMS ............c.cvoveveveucucieieeieieeeeeeeecee e e [0 [0 0
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,983,520, 187)|................ 154,886,077 |.............. (610,748,736)
27. Aggregate write-ins for deductions .... 5,000, 147 3,681,539 6,582,322
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen 7,315,162,341 7,475,823,410 14,678,399,974
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 316,524,261 |.......c....... 273,070,299 |....cocnveeee 606,079,147
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........ccevviiuiueriiiiieeiieieieise et sssesese st s ss s s s ses s [ecseeseesnacaas 316,524,261 |....cccoeeee 273,070,299 |................ 606,079,147
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 22,782,269 595,410 (4,722,927)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueueveieeeeererenns frocecccnneas 293,741,992 |..ooeene 272,474,889 |............... 610,802,074
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooeecieene 577,933 (excluding taxes of $  ...ccocoenneene. (3,604,223)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (6,129,967) (7,039,529) (33,992,211)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 287,612,025 265,435,359 576,809,863
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,954,500,800 1,842,075,764 1,842,075,764
37 NEtINCOME (LINE 35) ...ttt e et et s e e e e s e s eseseseneneneanseeefeneeneeeeeeenenn 287,612,025 |.......co..c 265,435,359 |..cocoeeene 576,809,863
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..3,844,390 ..(13,954,728)|.. ..(62,147,458)|.. (202,462,958)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e 2,086,247 |.ooiine 988,556 |.. ... (1,881,722)
40. Change in net deferred iNCOME TAX .........c.cveveveuiuiiiiieietee ettt n s eeaes 262,352 ..(18,452,006)|.. ... (7,539,505)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(32,682,922)].. ..(11,402,827)|.. ..(14,293,796)
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 PRI 0N L.ttt sttt ettt ettt sttt se e eseseete st e be e e be e e beseesesessesessese et ese s esensebenesseseesesessesensesenseses|eeeset et ettt 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee 0]
51.4 Change in surplus as a result Of FEINSUANCE ..........cceiiiiiiiiiiieieeee et e s e 0
52.  DivideNds t0 SLOCKNOIGETS ........vvveeeiiiiiiiiriie ettt ne oo (473,000,000 ......covnvne (310,000,000)|.............. (310,000,000)
53. Aggregate write-ins for gains and losses in surplus (209,622) (227,894) (1,421,655)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (274,407 ,343) (126,148,281) 112,425,036
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,680,093,458 1,715,927,483 1,954 ,500,800
DETAILS OF WRITE-INS
08.301. MiSCelTaNEOUS INCOME .......euiuieieiiiiicieicie et
08.302. RECOIAKEEPING TEES ..vviiiieciiietriei ittt sttt es et ee st eeses et s s eeennneenen]
08.303. REINSUFANCE INCOME .......uieeiuieirieiieeiieet ettt bbb bbbt
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Reinsurance expense ...
2702. Miscellaneous expense
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 6,582,322
5301. Amortization of PENSTON ..ot (1,069,311)
5302. Amortization of other post-employment benefits .. ....(352,344)
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccvvereneenicnenienieneeneenieesdeerececeieeienieeieee 0 0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (209,622) (227,894) (1,421,655)




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) netof $ ................. 1,530,114 tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 6,613,367,695 |............6,738,315,510 |.......... 13,194,000, 764
................ 816,439,064 |................795,616,972 |............ 1,647,990,253
422,189,753 363,566,889 745,122,439
7,851,996,512 7,897,499,370 15,587,113,455
............ 9,608,896,341 |............7,852,126,103 |......... 16,512,184 ,199
.......... (1,974,293,929)|................158,540,803 |.............. (586,205,372)
................ 454,771,566 |...............450,660,304 |................872,004,345
................................. 0 fooereerereeneeneeeeneed 0 fciiiil0
33,610,338 (4,643,256) (6,007,087)
8,122,984,317 8,456,683,954 16,791,976,085
(270,987,804) (559, 184,583) (1,204,862,630)

... 35,547,264 |.
. 264,120,020 |.

................................. 0 [0 o0
................. 33,846,798 |................. 46,468,175 |...............131,862,626
...................... 172,422 | (57,568) ..o (111,479)
99,143,437 147,951,403 303,714,849

............ 2,148,830,590 |............ 3,418,057,582 |............5,658,382,617
............ 1,129,017,007 |............2,198,284,989 |............ 3,185,433,224
................... 6,246,000 |...................6,174,000 |.................6,174,128
................ 136,265,335 |............... 199,416,165 |................295,829,031
................................. 0 [0 o0
................ 126,150,007 |................102,320,0609 |................229,567,838
97,098,593 9,157,380 0
1,494,777,032 2,515,352,603 3,717,004,221
648,101 71,064 2,229,910

653,405,457 902,633,914 1,939, 148,486
................................. 0 [0 o0
................................. 0 [0 o0
................... 6,733,599 |......cccecnnnnn. (267,756) |........c..c........ (538, 383)
................. 30,811,090 |................ 33,818,116 |................(55,093,761)
................ 473,000,000 |................310,000,000 |................310,000,000
85,411,661 (44,536,471) (276,200,210)
(350,043,651) (320,986, 111) (641,832,354)
................. 32,374,002 |................. 22,463,220 |................. 92,453,502
................ 505,575,617 |..............413,122,115 |.............413,122,115
537,949,619 435,585,335 505,575,617

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... s 32,824,419 |.......cooec. 32,502,508 |................ 65,509,274
GIOUP T .. e 2,390,865 |.....ccovrunnne 2,534,427 |....covv 5,057,111
INGIVIAUAI @NNUITIES ... o 4,668,456 |.........ccoec. 7,190,734 | 11,803,536
GIOUP @NNUITIES ...ttt oo 6,608,490,780 |............ 6,729,303,140 |......... 13,180,999,067
ACCIABNE & NEAIN ...t e 13,706 [ 18,120 | 27,166
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot oo 6,648,388,224 |........... 6,771,548,929 |........ 13,263,396, 154
DEPOSIt-LYPE CONFACES .....vveiiiieiiieieieieteie ettt e st sesesese e ssns [eeseneenenenenas 130,093,372 |..ooveveae 86,052,338 |.....ccccene. 147,408,833
Total (Lines 8 and 9) 6,778,481,596 6,857,601,267 13,410,804,987




STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices
The financial statements of Voya Retirement Insurance and Annuity Company (the "Company" or "VRIAC") are
presented on the basis of accounting practices prescribed or permitted by the Connecticut Insurance Department.

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

The Company did not have any prescribed or permitted practices as of June 30, 2024 or December 31, 2023.

F/S F/S
SSAP# Page Line # 2024 2023

Net Income:
(1) VRIAC State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $§ 287,612,025 $ 576,809,863

(2) State prescribed practices that are an increase/(decrease) from
NAIC SAP:

None — —

(3) State permitted practices that are an increase/(decrease) from
NAIC SAP:

None — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX § 287,612,025 $ 576,809,863

Surplus:
(5) VRIAC State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX  $1,680,093,458 $1,954,500,800

(6) State prescribed practices that are an increase/(decrease) from
NAIC SAP:

None — —

(7) State permitted practices that are an increase/(decrease) from
NAIC SAP:

None — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX  $1,680,093,458 $1,954,500,800

C. Accounting Policy
(2) Bonds not backed by other loans are stated at either amortized cost using the yield to worst method or the lower
of cost or fair market value. The Company does not have any SVO-Identified investments as defined in SSAP
No. 26R, Bonds-Revised.

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

The Company made no significant changes to its accounting policies or practices as of June 30, 2024.

Certain amounts in the Company’s statutory basis financial statements have been reclassified to conform to the 2024
financial statement presentation.

D. Going Concern

None

2. Accounting Changes and Corrections of Errors
No significant change

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

5. Investments

D. Loan-Backed Securities

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

(2) The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with structured securities subject to SSAP No. 43R, Loan-backed and Structured Securities (“SSAP
No. 43R”) as of June 30, 2024 due to intent to sell or inability or lack of intent to hold to recovery.

OTTI recognized 1st Quarter

a. Intent to sell

b. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis

c. Total Ist Quarter (a+b)

OTTI recognized 2nd Quarter
d. Intent to sell

e. Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis

f.  Total 2nd Quarter (d+e)

m. Annual Aggregate Total (c+f+i+1)

(O] 2 3
Amortized Cost  Other-than-Temporary Impairment
Basis Before Recognized in Loss
Other-than-
Temporary (2a) (2b)
Impairment Interest Non-interest Fair Value

$ 5,529,876 § 721,526  $ — 3 4,808,350

$ 5,529,876 § 721,526 § — 3 4,808,350

$ 11,565,939 $ 4,575,566 $ — 8 6,990,373

$ 11,565,939 § 4,575,566  $ — 3 6,990,373
$ 5,297,092 § —

(3) The following table discloses in detail the OTTI’s recognized by the Company in accordance with structured
securities subject to SSAP No. 43R for the reporting period April 1, 2024 to June 30, 2024.

8)) 6) ©) “ ®) ©) )
Book/Adjusted Amortized Cost Date of
Carrying Value Recognized After Other- Financial
Amortized Cost Present Value Other-Than- Than- Statement
Before Current of Projected Temporary Temporary Fair Value at Where
CUSIP Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
05493AAL4 § 723,227 $ 240,185 $ 483,042 $ 240,185 $ 240,185 6/30/2024
36255WAGO 2,252,878 133,750 2,119,128 133,750 133,750 6/30/2024
61768FAL4 652,903 368,000 284,903 368,000 368,000 6/30/2024
92913BAJ7 87,876 79,882 7,994 79,882 79,882 6/30/2024
92914QAJ3 191,611 158,357 33,254 158,357 158,357 6/30/2024
92917EAC2 277,884 172,436 105,448 172,436 172,436 6/30/2024
Total $ 3,033,769

(4) The following table shows all impaired securities at June 30, 2024 in the aggregate for which an OTTI has not
been recognized in earnings as a realized loss, including securities with a recognized OTTI for non-interest
related declines when a non-recognized interest related impairment remains:

a. Aggregate amount of unrealized losses:

b. The aggregate related fair value

of securities with unrealized losses:

1. Less than 12 Months
2. 12 Months or Longer

1. Less than 12 Months
2. 12 Months or Longer

$
$

$
$

17,403,280
546,944,899

472,958,524
3,182,672,610

(5) If the fair value of a loan-backed or structured security is less than its amortized cost basis at the balance sheet
date, the Company determines whether the impairment is other-than-temporary. Amortized cost basis includes
adjustments made to the cost of an investment for accretion, amortization, collection of cash and previous OTTI

recognized as a realized loss.

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

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

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

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

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

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

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

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

The market values for loan-backed and structured securities are obtained as follows:

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

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

E. Dollar Repurchase Agreements and Securities Lending Transactions

3) Collateral Sold or Received

Fair Value
b)  The fair value of that collateral and of
the portion of that collateral that it has
sold or repledged $ 528,610,553

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

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

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company

NOTES TO FINANCIAL STATEMENTS

2) Type of Repo Trades Used
FIRST SECOND
QUARTER | QUARTER
a. Bilateral (YES/NO) NO YES
b. Tri-Party (YES/NO) NO NO
3) Original (Flow) & Residual Maturity
FIRST SECOND
QUARTER QUARTER
a. Maximum Amount
1. Open — No Maturity $ — § —
2. Overnight — _
3.2 Days to 1 Week — —
4.>1 Week to 1 Month — 7,000,313
5.> 1 Month to 3 Months — —
6.> 3 Months to 1 Year — —
7.>1 Year — —
b. Ending Balance
1. Open — No Maturity $ — —
2. Overnight — —
3.2 Days to 1 Week — —
4.>1 Week to 1 Month — 7,000,313
5.> 1 Month to 3 Months — —
6.> 3 Months to 1 Year — —
7.>1 Year — —
(4)  No securities sold and/or acquired resulted in default.
5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND
QUARTER QUARTER
a. Maximum Amount $ — $ 7,000,313
b. Ending Balance — 3 7,000,313
(6) Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

PR om0 &0 T

PR om0 &0 T

ENDING BALANCE

NONE
Bonds - FV $
LB & SS-FV
Preferred Stock — FV
Common Stock
Mortgage Loans — FV
Real Estate — FV
Derivatives — FV
Other Invested Assets — FV
Total Assets — FV

i. (Sum of a through h) $

ENDING BALANCE

NAIC 4
Bonds - FV $
LB & SS-FV
Preferred Stock — FV
Common Stock
Mortgage Loans — FV
Real Estate — FV
Derivatives — FV
Other Invested Assets — FV
Total Assets — FV

i. (Sum of a through h) $

7.3

2
NAIC 1

7,000,313 ' $

7,000,313

NAIC 5

NAIC 2

NAIC 6

NAIC 3

8
DOES NOT
QUALIFY AS
ADMITTED



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

7 Collateral Provided — Secured Borrowing
FIRST SECOND
QUARTER QUARTER

a. Maximum Amount
1.Cash $ — 3 —
2.Securities (FV) — 9,538,555
3.Securities (BACV) XXX XXX
4.Nonadmitted Subset (BACV) XXX XXX

b. Ending Balance
1.Cash $ — S —
2.Securities (FV) — 9,538,555

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

8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

AMORTIZED FAIR
COST VALUE
a. Overnight and Continuous $ — 3 —
b. 30 Days or Less — —
c. 31to 90 Days — —
d. >90 Days — 9,538,555
9) Recognized Receivable for Return of Collateral — Secured Borrowing
FIRST SECOND
QUARTER QUARTER

a. Maximum Amount

1.Cash $ — 3 —

2.Securities (FV) — 9,538,555
b. Ending Balance

1.Cash $ — $ —

2.Securities (FV) — 9,538,555

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

FIRST SECOND
QUARTER QUARTER

a. Maximum Amount

1.Repo Securities Sold/Acquired with
Cash Collateral $ — $ 7,000,313

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

b. Ending Balance

1.Repo Securities Sold/Acquired with
Cash Collateral $ — $ 7,000,313

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

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

M. Working Capital Finance Investments
None

N. Offsetting and Netting of Assets and Liabilities
None

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

7.4



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

S. Reporting Net Negative (Disallowed) Interest Maintenance Reserve (IMR)

1 Net negative (disallowed) IMR

Insulated Non-Insulated
Separate Separate
Total General Account Account Account

$ 9,239,002 $ 9,239,002 $ — 3 —

2 Negative (disallowed) IMR admitted

Insulated Non-Insulated
Separate Separate
Total General Account Account Account

$ 9,239,002 $ 9,239,002 $ — $ —

3 Calculated adjusted capital and surplus
Total
Prior Period General Account Capital & Surplus $1,892,965,776
From Prior Period SAP Financials
Net Positive Goodwill (admitted) —
EDP Equipment & Operating System Software (admitted) —
Net DTAs (admitted) 246,908,578
Net Negative (disallowed) IMR (admitted) 16,422,579
Adjusted Capital & Surplus $1,629,634,619

4 Percentage of adjusted capital and surplus
Total

Percentage of Total Net Negative (disallowed) IMR
admitted in General Account or recognized in Separate
Account to adjusted capital and surplus 0.57 %

5  Allocated gains/losses to IMR from derivatives

Gains Losses

Unamortized Fair Value Derivative Gains &
Losses Realized to IMR — Prior Period $ 292,414,166 $ 193,843,861

Fair Value Derivative Gains & Losses Realized
to IMR — Added in Current Period 14,972,163 15,211,726

Fair Value Derivative Gains & Losses
Amortized Over Current Period (2,818,245)  (10,418,668)

Unamortized Fair Value Derivative Gains &
Losses Realized to IMR — Current Period Total $ 304,568,084 $ 198,636,919

6 Fixed income investments generating IMR losses comply with the Company’s documented investment or
liability management policies. IMR losses for fixed income related derivatives are all in accordance with
prudent and documented risk management procedures, in accordance with a reporting entity's derivative use
plans and reflect symmetry with historical treatment in which unrealized derivative gains were reversed to
IMR, and amortized in lieu of being recognized as realized gains upon derivative termination. Any deviation
to the above, was was either because of a temporary and transitory timing issue or related to a specific event,
such as a reinsurance transaction, that mechanically made the cause of IMR losses not reflective of
reinvestment activities. Asset sales that were generating admitted negative IMR were not compelled by
liquidity pressures (e.g., to fund significant cash outflows including, but not limited to excess withdrawals and
collateral calls).

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

7. Investment Income
No Significant change
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8. Derivative Instruments
A. Derivatives under SSAP No. 86-Derivatives
(8) None

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

9. Income Taxes
No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates
B. Transactions
On March 8, 2024, the Company declared an ordinary dividend in the amount of $163,000,000, which was paid to
Voya Holdings Inc. ("Voya Holdings") on March 25, 2024.

On March 27, 2024, the Company made a capital contribution to its wholly-owned subsidiary, Voya Institutional
Plan Services, LLC ("VIPS") in the amount of $20,000,000.

On March 27, 2024, the Company received a dividend from its wholly-owned subsidiary,Voya Financial Partners,
LLC ("VFP") in the amount of $18,000,000.

On March 27, 2024, the company received a dividend from its wholly-owned subsidiary, Voya Retirement Advisors,
LLC ("VRA") in the amount of $6,000,000.

On June 6, 2024, the Company declared an ordinary dividend in the amount of $310,000,000, which was paid to
Voya Holdings on June 24, 2024.

On June 26, 2024, the Company made a capital contribution to its wholly-owned subsidiary, VIPS in the amount of
$10,000,000.

On June 24, 2024, the Company received a dividend from its wholly-owned subsidiary, VFP in the amount of
$18,000,000.

On June 24, 2024, the Company received a dividend from its wholly-owned subsidiary, VRA in the amount of
$9,000,000.

D. Amounts Due To/From Related Parties
As of June 30, 2024, the Company had $363,164,560 outstanding receivable including principal and interest from

Voya Financial, Inc. and no outstanding payable, under a reciprocal loan agreement between the Company and Voya
Financial, Inc.
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STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
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11. Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) The Company is a member of the FHLB of Boston. Through its membership, the Company has conducted
business activity (issued funding agreements) with the FHLB. It is part of the Company’s strategy to utilize
these funds for spread lending purposes. The Company has determined the estimated maximum borrowing
capacity as $1,500,000,000. The Company has the ability to obtain funding from the FHLB based on a limit on
the amount of assets pledged as collateral and subject to the availability of eligible collateral. The maximum
across all programs is limited to 5% of the total admitted assets, excluding separate accounts one quarter in

arrears.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock-Class A § — $ — S —
(b) Membership Stock-Class B 5,000,000 5,000,000 —
(c) Activity Stock 27,800,000 27,800,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) 32,800,000 32,800,000 —
(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer $ 809,188,294 XXX XXX
2. Prior year-end 1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock-Class A $ — 3 — $ —
(b) Membership Stock-Class B 5,000,000 5,000,000 —
(c) Activity Stock 26,800,000 26,800,000 —
(d) Excess Stock 954,000 954,000 —
(e) Aggregate Total (a+b+c+d) 32,754,000 32,754,000 —
(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer $ 874,759,992 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
6 months
Current Year  Not Eligible to Less 1 to Less
Total for Less Than 6 Than 1 Than 3 3to5
Membership Stock (2+3+4+5+6)  Redemption Months Year Years Years
1. Class A $ — — S — 3 — 3 — —
2. Class B 5,000,000 5,000,000 — — — —
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(3) Collateral Pledged to FHLB

a. Amount pledged as of June 30, 2024

1. Current Year Total General and Separate Accounts

Total Collateral Pledged (Lines 2+3)

2. Current Year General Account
Total Collateral Pledged

3. Current Year Separate Accounts
Total Collateral Pledged

4. Prior year-end Total General and Separate Accounts

Total Collateral Pledged

b. Maximum Amount Pledged During Reporting Period

1. Current Year Total General and Separate Accounts

Maximum Collateral Pledged (Lines 2+3)

2. Current Year General Account

Maximum Collateral Pledged

3. Current Year Separate Accounts

Maximum Collateral Pledged

4. Prior year-end Total General and Separate Accounts

Maximum Collateral Pledged

7.8

Fair Value

Carrying Value

1,100,370,230

1,100,370,230

1,204,859,259

Fair Value

$ 1,297,179,091

$ 1,297,179,091

$ 1,377,536,583

Carrying Value

1,100,370,230

1,100,370,230

1,204,859,259

$ 1,297,179,091

$ 1,297,179,091

$ 1,377,536,583

3
Aggregate Total
Borrowing
$ 695,000,000
$ 695,000,000
$ _
$ 670,000,000
3
Amount Borrowed
at Time of
Maximum
Collateral
$ 695,000,000
$ 695,000,000
$ _
$ 670,000,000



NOTES TO FINANCIAL STATEMENTS

STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company

(4) Borrowing form FHLB

a. Amount as of June 30, 2024

1. Current Year

(a) Debt

(b) Funding Agreements
(c) Other

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

2. Prior Year-end

(a) Debt

(b) Funding Agreements

(c) Other

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

b. Maximum Amount During 2024

—_

. Debt
. Funding Agreements

. Other

AW

. Aggregate Total (Lines 1+2+3)

c. FHLB - Prepayment Obligations

1. Debt
2. Funding Agreements
3. Other

1 2 3 4
Total General Separate
Funding Agreements
2+3 Account Accounts Reserves Established
— $ — XXX
695,000,000 695,000,000 697,256,195
— — XXX
695,000,000 695,000,000 697,256,195
1 2 3 4
Total General Separate
Funding Agreements
2+3 Account Accounts Reserves Established
— 3 — XXX
670,000,000 670,000,000 671,641,114
— — XXX
670,000,000 670,000,000 671,641,114
1 2 3
Total General Separate
2+3 Account Accounts
— _
695,000,000 695,000,000
695,000,000 695,000,000

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

No
No
No
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12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

13.

14.

15.

16.

17.

18.

19.

Postretirement Benefit Plans

A. Defined Benefit Plan
The Company sponsors non-contributory supplemental retirement non-qualified plans covering certain U.S.
employees. As of June 30, 2024, the Company accrued in accordance with actuarially determined amounts with an
offset to the pension cost accrual for the incremental asset amortization.

A summary of the net periodic benefit cost of the Company’s benefit plans is as follows at June 30, 2024 and
December 31, 2023:

(4) Components of net periodic benefit cost

Special or Contractual Benefits

Pension Benefits Postretirement Benefits Per SSAP No. 11
2024 2023 2024 2023 2024 2023

a. Service cost $ —  $ — 8 —  $ —  $ — 8 —
b. Interest cost 1,522,903 3,201,671 25,852 58,674 — —
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 40,500 72,000 (76,379) (179,487) — —
f. Prior service cost or credit — — (184,744) (343,179) — —
g. Gain or loss recognized due to a

settlement or curtailment — — — — — _
h. Total net periodic benefit cost $ 1,563,403 $ 3,273,671 $ (235,271) $ (463,992) $ — 8 —

Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

D. Dividends Paid
On March 8, 2024, the Company declared an ordinary dividend in the amount of $163,000,000, which was paid to
Voya Holdings on March 25, 2024,
On June 6, 2024, the Company declared an ordinary dividend in the amount of $310,000,000, which was paid to
Voya Holdings on June 24, 2024.

Liabilities, Contingencies, and Assessments

No significant change

Leases

No significant change

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

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

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
None

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
None



STATEMENT AS OF JUNE 30, 2024 OF THE Voya Retirement Insurance and Annuity Company
NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of June 30,

2024:
Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a.  Assets at fair value
Bonds
U.S. corporate, state & municipal $ — S 2,500 $ — S — 3 2,500
Foreign — 274,095 — — 274,095
Residential mortgage-backed — 824,956 — — 824,956
Commercial mortgage-backed — 6,021,083 — — 6,021,083
Total Bonds $ — S 7,122,634  § — S — 3 7,122,634
Preferred stock 6,576,400 — 35,898,350 — 42,474,750
Common stock 4,211,419 32,800,000 20,424,223 — 57,435,642
Other invested assets — 1,174,028 — — 1,174,028
Cash, cash equivalents and short-term
investments — 1,208 — — 1,208
Derivatives assets
Foreign exchange contracts — 334,078 — — 334,078
Interest rate contracts 101,563 308,142,896 — — 308,244,459
Total Derivatives $ 101,563 $ 308,476,974 § — 3 — $ 308,578,537
Separate account assets 90,098,584,672 6,233,086,621 365,159,889 — 96,696,831,182
Total assets at fair value/NAV $90,109,474,054 $ 6,582,661,465 § 421,482,462 § —  $97,113,617,981
b. Liabilities at fair value
Deposit type contracts $ — 3 14,874,226  $ — 3 — 3 14,874,226
Derivatives liabilities
Credit contracts — 46,977 — — 46,977
Foreign exchange contracts — 6,310 — — 6,310
Interest rate contracts 2,877,914 283,880,318 — — 286,758,232
Total Derivatives $ 2,877914 $§ 283,933,605 $ — S — $ 286,811,519
Total liabilities at fair value $ 2,877,914 $ 298,807,831 $ — 3 — $ 301,685,745

(2) The table below summarizes the changes in fair value of the Company’s assets and liabilities using significant
unobservable inputs (Level 3)for the year ended June 30, 2024:

Total gains

Total gains and

Beginning and (losses) (losses) Ending
balance at Transfers Transfers out of included in included in balance at
Description April 1, 2024 into Level 3 Level Net Income Surplus Purchases Issuances Sales Settlements June 30, 2024
a.  Assets
Preferred Stock $ 36,333,049 $ — N — $ — $ (434,699) $ — 3 — $ — N — $ 35,898,350
Common Stock 20,172,427 — — — 251,796 — — — — 20,424,223
Separate account
assets 362,710,827 — (5.450,000) 652,426 (3.643) 18,737,967 — (3.260,538) (8,227.,150) 365,159,889
Total Assets $ 419,216,303  § — 8 (5,450,000) S 652,426 $ (186,546) § 18,737,967 § — S (3,260,538) $ (8,227,150) § 421,482,462
b.  Liabilities
Total Liabilities $ — S — 8 — 3 — S — 3 — 3 — 3 — 8 — 8 —

Transfers out of Level 3 during the period of April 1, 2024 to June 30, 2024 are due to the variation in inputs
relied upon for valuation each quarter. Securities that are primarily valued using independent broker quotes,
when prices are not available from one of the commercial pricing services, are reflected as transfers into Level
3. These securities are generally less liquid with very limited trading activity or where less transparency exists
corroborating the inputs to the valuation methodologies. When securities are valued using more widely
available information, the securities are transferred out of Level 3 and into Level 1 or 2, as appropriate.

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

Financial assets and liabilities recorded at fair value on the balance sheet are categorized as follows:

* Level 1 - Unadjusted quoted prices for identical assets or liabilities in an active market.

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

*  Quoted prices for similar assets or liabilities in active markets;
*  Quoted prices for identical or similar assets or liabilities in non-active markets;
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*  Inputs other than quoted market prices that are observable; and
* Inputs that are derived principally from or corroborated by observable market data through correlation
or other means.
= Level 3 - Prices or valuation techniques that require inputs that are both unobservable and significant to the
overall fair value measurement. These valuations, whether derived internally or obtained from a third party,
use critical assumptions that are not widely available to estimate market participant expectations in valuing
the asset or liability.

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

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

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

B. Other Fair Value Disclosures
None

C. Aggregate Fair Value Disclosures
The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of June 30, 2024:

Not
Net Asset Practicable
Aggregate Fair Value (Carrying
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAYV) Value)
Assets
Bonds $ 19,034,005,813 $ 20,997,385,079 $ 164,211,827 $17,363,684,455  $1,506,109,531 — —
Preferred stock 118,205,479 128,052,138 6,576,400 — 111,629,079 — —
Common stock 57,435,642 57,435,642 4,211,419 32,800,000 20,424,223 — —
Mortgage loans 3,641,817,416 3,871,093,227 — — 3,641,817,416 — —
Contract loans 202,407,854 202,407,854 — 202,407,854 — — —
Other invested assets 201,671,538 222,538,969 — 201,671,538 — — —
Cash equivalents and short-term
investments 430,684,571 430,686,139 67,667,908 363,001,208 15,455 — —
Derivatives
Credit contracts 91,317) 974 — 91,317) — — —
Foreign exchange contracts 31,883,891 22,153,189 — 31,883,891 — — —
Interest rate contracts 312,530,106 308,244,460 101,563 312,428,543 — — —
Separate account assets 96,696,831,182 96,696,831,182 90,098,584,672 6,233,086,621 365,159,889 — —
Total Assets $120,727,382,175  § 122,936,828,853  $90,341,353,789  $24,740,872,793  $5,645,155,593 — —
Liabilities
Supplementary contracts and
immediate annuities $ 34,531,784  § 37,610,181  § — 8 — $ 34,531,784 — —
Deposit type contracts 715,935,570 712,130,421 — 715,935,570 — — —
Derivatives
Credit contracts 1,108,694 301,419 — 1,108,694 — — —
Foreign exchange contracts 2,474,280 5,073,806 — 2,474,280 — — —
Interest rate contracts 313,492,488 286,758,232 2,933,283 310,559,205 — — —
Long-term debt 1,599,812 1,599,812 — 1,599,812 — — —
Total Liabilities $  1,069,142,628 $  1,043,473871 $ 2,933,283 $ 1,031,677,561 $ 34,531,784 — —

Reasons Not Practicable to Estimate Fair Value

None

Investments measured using the NAV practical expedient pursuant to SSAP No. 100R, Fair Value

None

21. Other Items
No significant change
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22

23.

24,

25.

26.

27.

28.

29.

30.

31.

32.

33

34.

3s.

36.

. Events Subsequent
Type I — Recognized Subsequent Events
The Company is not aware of any events occurring subsequent to June 30, 2024 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to June 30, 2024 through August 9, 2024,
the date the statutory financial statements were available to be issued.

Type 11 — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to June 30, 2024 that may have a material effect on the
Company’s financial statements. The Company evaluated events subsequent to June 30, 2024 through August 9, 2024,
the date the statutory financial statements were available to be issued.

Reinsurance
No significant change

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

Change in Incurred Losses and Loss Adjustment Expenses
None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
None

Premium Deficiency Reserves
None

Reserves for Life Contracts and Annuity Contracts
No significant change

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

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

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
None
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7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes [ X] No[ 1]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0000837010

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

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

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

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

State as of what date the latest financial examination of the reporting entity was made or is being made. .......... 12/31/2019

]

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

12/31/2019

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

ABLB). .o 05/12/2021

By what department or departments?
Connecticut

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

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

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

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

If yes, give full information:

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

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

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

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

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

1 2

Affiliate Name

Location (City, State)

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

Voya

Czech Asset Management L.P. ..o

Retirement Advisors, LLC

Windsor, CT

New York, NY ... e .

]



STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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

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

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

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ....................................... Yes [ X] No[ ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e 0
INVESTMENT

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

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

Investments in other pledged collateral Of $182,569,035 ..........ccooiiiiiiiieiieeieeietee ettt ettt et et e s eseseeseseesese et ese st esesese s esenseseseesesanseseesens
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..
13. Amount of real estate and mortgages held in short-term investments: ..............c.ccccceeee.
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
14.2 If yes, please complete the following:

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
2 B = T Vo PRI $ .. .157,607,609 S$.. 165,086,881
BB o = =Y Y S (ool QTP TS 0 . JS 0
14.23 Common Stock .... 51,289,683 5. ..54,293,810
14.24 Short-Term Investments 295,000,000 5. .363,000,000
14.25 Mortgage Loans on Real Estate $.
14.26 All Other 191,310,496 $. 218,235,825
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 695,207,788 $.. 800,616,516
14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @DOVE ..........c..coveeueieueeeieeieeeeeee e R 295,000,000 S 363,000,000
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............cccouiiiiiiiiiiiiiiiiccec e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccceoeiiiiiiiiiene Yes[ X] N[ 1 NA[ ]

If no, attach a description with this statement.

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

528,661,810
528,610,553
................ 528,610,553

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........ccooooioeieeeieeieeeeeeeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .................. Yes[ 1 No[X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Voya Investment Management LLC .........coooiirioiinrnneess e
BlackRock Financial Management, Inc. ....cccccovvinnnee
Blackstone Alternative Asset Management L.P. ..........
Pomona Management LLC
Voya Investment Management Co. LLC
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVEsted @SSEtS?..........covviriirrieeeiin e Yes[ 1 No[X]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovverieceieneninneeceene Yes[ 1 No[X]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
108934 ... Voya Investment Management LLC .......cccocoriiirnnnnccnrreene MzJU01BGQ7J1KULQSBSY ........
107105 ... BlackRock Financial Management, Inc. ......ccccccoovvennen. 549300LVXIVJIKE13M84 ..........
107580 . Blackstone Alternative Asset Management L.P. . | 549300R4EZHUBDUS3S6T ........
148269 ... Pomona Management LLC 5493002H3 [LGBEMTJEO? ........
106494 Voya Investment Management Co. LLC L1XJESNMAQEBWXS12J24 ........

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:
09539*AA9
60040#AA0
34107#AA5
34107T@AAT
05632*AA3
O5B32@AAT .ttt ettt ettt s 4o h et h et h e e ke et R £ e Rt s £t ke s eh e e h e e eb oA et es bR £t e a et ket eh et ettt e a et ettt e e ae e eaen
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5G| securities? .............cccceeeene

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

Has the reporting entity self-designated PLGI SECUMIES? ........cuiiiiiiiiiiii sttt bbb bbb bbbt b bttt nb b bbb e

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.2

Yes[ 1 No[X]
Yes [ X] No[ ]
Yes[ 1 No[X]
Yes[ 1 No[X]



STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

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

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 3,839,205, 108

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 3,839,205, 108
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 17,044,099
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 14,844,020
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 14,844,020
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 3,871,093,227
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL el [ 357,219 52,395,086 |...ooveveeeeereerenns 0 foiciciiie 0 e 52,752,305
2. AIBSKA e AK e L e 17,738 5,987,089 [ 0 o [V I 5,954,827
3. Arizona ..... . AZ . 105,978,502 | 287 | ....... 106,372,433 |..
4. Arkansas .. .. AR e 37,312,489 |. .. 3,542,481 |..........41,250,555 |..
5. California .. CA 617,794,688 |. .55,967,225 |........ 676,212,691 |..
6. Colorado ...... .. CO 198,226,806 |-.....ceoveveeeeeeen 0 foicci ....98,519,474 |..
7. Connecticut .. . CT 392,338,492 |. ..609,785,079 |..
8. Delaware ............. .. DE LATAT7,625 | O e oo 17,232,733 ..
9. District of Columbia . . DC .. 19,159,199 |. .. 3,814,891 |..........23,013,342 |..
10.  Florida .. .. FL 355,097,196 |. 48,699 |........ 357,380,729 |..
11.  Georgia .. GA 149,927,659 |....oovevveciceeenn O [ .. 150,618,871 |..
12.  Hawaii .. . HI ... 7,100,060 |. ... 16,924,261 |..
13.  Idaho .... . ID . 18,417,381 | O e .... 18,459,349 |..
14.  lllinois ... L ........ 232,488,540 |. .. 264,102,535 |..
15.  Indiana . . IN ..98,099,612 |. ....98,717,223 |..
16. lowa ..... LA ..48,252,145 |. .48,389,537 |..
17. Kansas . .. KS ..47,318,002 |. . .48,937,925 |..
18, KENUCKY ...oveiiiceeieee e KY oo b 223,710 o 87,634,007 |....ooveveeeecienn 0 Jocciiiiiin 0 87,857,717
19, LOUISIANG ...ouvviiiiiicit et LA e b 204,391 [ 83,584,784 |....ceoieiececnn 0 [ 0 e 83,879,175
20. Maine ....... ..22,946,457 |. ....23,071,413 |..
21.  Maryland . 100,766,971 |. 0. .. 101,441,145 |..
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA b 581,615 |, 214,082,125 ..o (VN 28,070,526 |........ 242,734,266
23, MIChigan ......cccceoiruiiiiiieieerecee e Ml b [ 1,000,624 . 126,328,306 |....coceoveeennnnne (VN 74,405,9% |........ 201,734,926
24. Minnesota . .. MN ........ 120,675,254 |. .. 123,927,064 |..
25.  Mississippi .. Ms ..23,072,420 |. ....23,445,387 |..
26, MiSSOUI «e.eeveeeecececeeeieeeeeeeeeeeseseneneneneees. MO oo L foeinn...534,282 ... 72,918,804 |......cceveeeeen. 0 |t 15,120,002 | 88,573,179
27, MONANA «..ooeeeeeeececeeeeeeeeeeeeeeeneeeeeeeeees. MT o L . 26,566 ... 6,387,679 | (U TSN [V I 6,414,244
28. Nebraska .. ..49,574,136 |. .49,667,563 |..
29. Nevada ........ ..41,138,345 |. .44,570,152 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 114,700 . 41,860,266 41,974,966
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 1,638,447 | 291,716,534 oo O e 0 e 293,254,981
32.  New Mexico . NM e 13,671,933 |. ... 13,759,945 |..
33. New York ..... 621,137,238 |. ..634,318,162 |..
34.  North Carolina .. 106,662,559 |. .. 107,700,144 |..
35.  North Dakota ....4,350,099 |. .. 4,401,027 |..
36. OO coveeeeeee . 274,234,690 |. .. 275,204,601 |..
37.  Oklahoma . e 43,263,688 |. ....43,435,077 |..
38. Oregon......... 101,017,854 |. ...101,105,999 |..
39. Pennsylvania ... 233,173,929 |. .. 234,531,461 |..
40. Rhode Island .... ..40,159,872 |. ....40,314,377 |..
41.  South Carolina . ..53,182,374 |. .53,601,837 |..
42, South Dakota ... ....9,893,511 |. ...9,939,182 |..
43. Tennessee ... . 130,099,308 |. .. 130,611,447 |..
44, Texas ....... ........ 482,712,183 |. ..485,087,351 |..
45, Utah ..... ..27,814,554 |. .43,416,357 |..
46. Vermont ...9,178,125 |. ...9,252,596 |..
47, Virginia coceeeeeeeeeeeeeeeeeceeeseseseeeseenenenee. VA | Lo niiene.....896, 165 | 141,123,292 [ 0 [ 2,974,064 ... 144,993,520
48, Washington .........cccceeevenevereeeeeenesennneeees. WA e L . 268,120 | 82,464,425 |....ooveeeiieeen O e 0 [ 82,732,545
49. West Virginia ..21,797,966 |. ....21,885,178 |..
50. Wisconsin .... . 153,806,945 |. oo 154,084,113 |..
51, WYOMING eoveeeeeeeeerrieeeeeieeeeeeseneneneeeeenenes. WY i L o 8,845 | 5,366,875 |.....oovvvereeeeeees 0 Joiiciieenn 0 e 5,375,720
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne o 234 | 4,828
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ [V [0 (1 [0 (1 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX ...35,353,547 |..... 6,145,431,775 |.
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ..689,437 [ 0l , ..
97  Totals (All Business).... ...36,042,984 |..... 6,145,431,775 |................ 13,706 |........ 467,727,461 |..... 6,649,215,925 |..
98. Less Reinsurance Cede 36,042,984 |........... 2,193,528 ..o 13,706 | 0 o 38,250,217
99. Totals (All Business) less Reinsurance Ceded XXX 0 6,143,238, 247 0 467,727,461 6,610, 965,708 130,093,372
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. 1,589,191 |. 0 0 1,791,114 .. 173,384
B58002. ..iiiiiiiiiiiie e snee e ssneesseneesssoneees XX owirin [ fe e fe
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 201,922 1,589, 191 0 0 1,791,114 173,384
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 54 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooveveeereieseieseees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 3
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11



STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

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

Insurer/Non-
Entity Name insurer FEIN NAIC State
Voya Financial, Inc. 52-1222820 DE
Benefitfocus, Inc. 46-2346314 DE
Benefitfocus.com, Inc. 57-1099948 SC
BenefitStore, LLC 27-3519176 sSC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Security Life Assignment Corporation 84-1437826 Co
Voya Holdings Inc. 02-0488491 CcT
VIM Holdings LLC 88-3236443 DE
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Il, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 CT
Voya Insurance Solutions, LLC 06-1465377 CcT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Czech Asset Management, L.P. 45-3236373 DE
VAAM (Cayman) Ltd. CYM
Czech GP, LLC 45-3559304 DE
SJC Direct Lending Fund Il GP, L.P. 37-1824603 DE
SJC Direct Lending Revolver Fund Ill GP, L.P. 86-2546922 DE
SJC Direct Lending Fund IV GP, L.P. 36-4822589 DE
SJC Capital Finance Fund Ill GP, LLC 84-4300363 DE
SJC Capital Finance Fund IV GP, LLC 82-1609649 DE
Voya MSR Opportunities GP LLC 87-1891874 DE
VAAM GP LLC 87-2198755 DE
Voya Renewable Energy Infrastructure Debt GP | LP 87-1885741 DE
The Voya Proprietary Alpha Fund, LLC 20-8811107 DE
Voya Multi-Strategy Opportunity Fund LLC DE
Voya CML GP LLC DE
Voya Pomona Holdings LLC 13-4152011 DE
Pomona G.P. Holdings LLC 13-4150600 DE
Opportunity Investor P Associates, L.P. DE
Opportunity Investor P, L.P. DE
Opportunity Investor P Secondary Associates, LLC DE
Opportunity Investor P Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Associates V, LP 13-4197230 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Associates VII, L.P. 26-1701070 DE
Pomona Capital VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Energy Partners US, L.P. DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Energy Partners, L.P. DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Primary Associates IV LLC 59-3794146 DE
Pomona Investors IV, L.P. 59-3794146 DE
Pomona Primary Associates V LLC 26-1939443 DE
Pomona Investors V L.P. 26-1939518 DE
Pomona Secondary Associates V LLC 13-4196882 DE
Pomona Associates V, LP 13-4197230 DE
Pomona Secondary Associates VI LLC 20-1779002 DE
Pomona Associates VI, LP 20-1779011 DE
Pomona Secondary Associates VII LLC 26-1668484 DE
Pomona Associates VII, L.P. 26-1701070 DE
Parent/Subsidiary listing is not repeated
Pomona Secondary Associates VIII, LLC 46-0666750 DE
Pomona Associates VIII, L.P. 37-1698452 DE
Pomona Voya (US) Holdings Associates Il LLC 36-4577583 DE
Pomona Voya (US) Holdings Associates I, L.P. 37-1513803 DE
Pomona Voya (US) Holdings Co-Investment Associates Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment Il, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates II, L.P. 37-1513803 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates Ill LLC 16-1771993 DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates Il LP DE
Pomona Voya (US) Holdings Associates IV LLC 26-1705350 DE
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Pomona Voya (US) Holdings IV, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Entity Name

Pomona Voya (US) Holdings Associates, L.P.
Pomona Voya (US) Holdings Associates V, L.P.
Pomona Voya (US) Holdings V L.P.
Pomona Voya (US) Holdings V-A, L.P.
Pomona Voya (US) Holdings Associates V, LLC
Pomona Voya (US) Holdings Associates V, L.P.
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P.

Pomona Voya (US) Holdings Co-Investment Associates Il, L.P.

Parent/Subsidiary listing is not repeated

Pomona Voya (US) Holdings Co-Investment Associates L.P.

Pomona Voya Asia Pacific Associates, L.P.
Voya Pomona Asia Pacific G.P. Limited

Voya Pomona Asia Pacific Private Equity Co-Invest | L.P.

Pomona Voya Asia Pacific Associates, LLC
Pomona Voya Asia Pacific Associates, L.P.
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP
Voya Enhanced Middle Market Credit Fund | LP

Voya Enhanced Middle Market Credit Fund | Originator LLC
Voya Enhanced Middle Market Credit Fund | (RNF) LP

Pomona Management LLC
Pomona Capital Asia Limited
Pomona Europe, Ltd.
Pomona Europe Advisers Limited

Voya Realty Group LLC
Voya Investment Management Co. LLC

Voya Investment Management (UK) Limited

Voya Investment Trust Co.

Voya Investment Management Services (UK) Limited

Voya Retirement Insurance and Annuity Company

Voya Special Investments, Inc.
RiverRoch LLC
Oconee Real Estate Holdings IV - ARB LLC
Oconee Real Estate Holdings V - CASC LLC
Oconee Real Estate Holdings VI - GREEN LLC
Oconee Real Estate Holdings VII - CANOPY LLC
Oconee Real Estate Holdings VIl - PORTRAIT LLC
Oconee Real Estate Holdings IX - PHOENIX LLC
Pomona Capital VII, L.P.

Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P.
Pomona Voya (US) Holdings IV, L.P.
Pomona Voya (US) Holdings V L.P.
Pomona Voya (US) Holdings V-A, L.P.
Voya Financial Partners, LLC

Voya Pomona Asia Pacific Private Equity Co-Invest | L.P.

Voya Institutional Plan Services, LLC
Voya Retirement Advisors, LLC
Voya Payroll Management, Inc.
Voya Services Company
Voya Global Services Private Limited
VFI India Holdings LLC
Voya Special Investments, Inc.
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Insurer/Non-
insurer

Insurer

FEIN
20-0585365

20-0585365

13-4149700

13-4003969
88-3236443

06-1440627

71-0294708
85-1775946
84-3548142
93-3381941
93-4060472
93-4037989
99-0609295
99-0574688
99-1490642

06-1375177

04-3516284
22-1862786
52-2197204
52-1317217

93-1766128
85-1775946

NAIC

86509

State
DE
DE
DE
DE
DE
DE

DE
DE

DE
DE
CYM
DE
DE
DE

DE
DE
DE
DE
DE
HKG
GBR
GBR
DE
DE
GBR
CT
GBR
CT
DE
DE
DE
DE
DE
DE
DE
DE
DE

DE
DE
DE
DE
DE
DE
DE
NJ

DE
DE
IND
DE

DE
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... 26-0003294 .. Benefit Strategies, LLC .. Voya Benefits Company, LLC ... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 46-2346314 .. Benefitfocus, Inc. .. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL ..| 571099948 .. Benefitfocus.com, Inc. . |Benefitfocus, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 27-3519176 .. BenefitStore, LLC Benefitfocus.com, Inc. .. Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative
4832 ...|VOYA FINANCIAL ... 45-3236373 .. Czech Asset Management, L.P. .... Assets LLC Ownership .100.000 ...|Voya Financial, Inc. N0 e
. 4832 ...| VOYA FINANCIAL ..| 45-3559304 .. Czech GP, LLC . . | Czech Asset Management, L.P. . | Ownership.. ..}.100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... ReliaStar Life Insurance Company . Ownership ..16.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Company Ownership ..33.000 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... |..DE.....|...... NIA....... Third Party Shareholders .. Ownership ..51.000 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..|93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... . | Company .... Ownership.. ..44.800 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... Third Party Shareholders .. Ownership ..55.200 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..38.500 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... ReliaStar Life Insurance Company ............ Ownership ..12.500 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ... 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Third Party Shareholders Ounership ..49.000 ....|Voya Financial,
Oconee Real Estate Holdings VII - CANOPY LLC Voya Retirement Insurance and Annuity
4832 ... VOYA FINANCIAL ..o | eeeeieies e 99-0609295 .. LDE] e NIA....... Company ... Ownership ..10.130 ....|Voya Financial,
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-0609295 .. LDE] NIA....... Third Party Shareholders ........cccccvevuneen. OWNEISNIP..eeeeeeerreeeree e ..89.870 ....|Voya Financial,
Oconee Real Voya Retirement Insurance and Annuity
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. LLC .... LDE] NIA....... Company ... Ounership ..34.150 ....|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-0574688 .. LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..16.630 ....|Voya Financial,
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. LDE] NIA....... Third Party Shareholders ........ccccceeveneen. OWNEISNIP..eeeveeesree e ..49.220 ....|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e 99-1490642 .. LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..51.000 ....|Voya Financial,
4832 ... | VOYA FINANCIAL ..ooooeiiiiiieeiieeeeeees [ eveeeiee e 99-1490642 .. LDE] NIA....... Third Party Shareholders .. Ounership ..49.000 ....|Voya Financial,
Opportunity Investor P Secondary
4832 ...]VOYA FINANCIAL ..o | eeeeeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Associates, LLC Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... .}..0.000 .... |Voya Financial,
Opportunity Investor P Secondary Associates,
. 4832 ...|VOYA FINANCIAL ... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Ownership .100.000 ...|Voya Financial,
4832 ...|VOYA FINANCIAL Opportunity Investor P, L.P . | Opportunity Investor P Associates, L.P. .. |Management. .. |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 94-2695108 .. Pen-Cal Administrators, Inc. Voya Financial, Inc. ....ccccceeeeiinnnnnnnnns Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4197230 .. Pomona Associates V, LP .. Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 13-4197230 .. Pomona Associates V, LP .. . | Pomona Secondary Associates V LLC . [Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP ... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP Pomona Secondary Associates VI LLC .......... Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL 26-1701070 Pomona Associates VII, L.P. . |Pomona G.P. Holdings LLC ............... Management. . |Voya Financial,
. 4832 ...| VOYA FINANCIAL 26-1701070 Pomona Associates VII, L.P. .. |Pomona Secondary Associates VII LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL 37-1698452 Pomona Associates VIII, L.P. . . |Pomona G.P. Holdings LLC .........ccceennn Management. ..|Voya Financial,
. 4832 ...| VOYA FINANCIAL 37-1698452 Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates VIII, LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL 37-1698452 Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..|Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvvvenrnnnnnnnnnnnnninnnn | eeeeeeens vvvveens| cveeeeeiieeens Pomona Capital Asia Limited Pomona Management LLC Ownership .|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ... VOYA FINANCIAL ..vvvenenes | eveeeeeee ] eeveeeieiiiics | e | eeeeeiiiiiieieee | oo Pomona Capital VII, L.P. oooooeeiiiiiiiiiiieeenns L DE.... ... NIA....... COMPANY e e e e e eeeeeeeeeeeeas Management...........evvvveeeeeeennnnnnnnn ... 0.000 .... |Voya Financial, Inc. ........cccceeunnnnnnn L NO e




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

L€l

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... . . UV ... |Pomona Capital VII, L.P. ...... Pomona Associates VII, L.P. ........ Management.... .. 0.000 .... |Voya Financial, e |-

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

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

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

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

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

.. |ReliaStar Life Insurance Company .
. |Pomona Capital VII, L.P. .....
. |Pomona Associates VII, L.P. .
. |Pomona Europe, Ltd. ...
.. |Pomona Management LLC
.. | Voya Pomona Holdings LLC
. |Pomona G.P. Holdings LLC ..
.. |Pomona Primary Associates IV LLC .
. |Pomona G.P. Holdings LLC .........
.. |Pomona Primary Associates V LLC
.. | Voya Pomona Holdings LLC ...
.. |Pomona G.P. Holdings LLC
.. |Pomona G.P. Holdings LLC
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..
Pomona G.P. Holdings LLC ..
. |Pomona G.P. Holdings LLC
Pomona G.P. Holdings LLC ..

. |Management.
. [Management.
. [Management.
. [Management.
Ownership..
Management.
. |Management.
. | Management.
Management.
Management.
Ownership..
Ownership..
Ownership..
Ownership..
Ownership
Ownership
Ownership..
Ownership

20-1779002 ..
26-1668484 ..
..| 46-0666750 ..
36-4577583 ..

E5555555585555858585858

. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvvevereerennnnnnnnsd ... 0.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0
Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NEA e | e Management...........oevvveveeeieennennnnns ... 0.000 .... |Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
L4832 ...[VOYA FINANCIAL .oovvvviiiiiiiiiiiiieine [ v e 16-1771993 .. LDE] NIA....... Pomona G.P. Holdings LLC .. Ounership .}.100.000 ... [Voya Financial,
L4832 ...|VOYA FINANCIAL .eeeeeeeinniiiiiiiiiiiiiiiinn | eeeeeeees ceeeeena| eveeeeeeeeees Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Management.... .. 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates Il
L4832 ...|VOYA FINANCIAL .eeeeeeeinniiiiiiiiiiiiiiiinn | eeeeeeees ceeeeena| eveeeeeeeeees Pomona Voya (US) Holdings Associates Il LP |..DE.....|...... NIA....... LLC Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC |..DE.....|...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 261705523 .. | wevvvvriiiiins | errrrriniiiinnn | e | s LDE ] NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvvevereerennnnnnnnsd ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P. Pomona Voya (US) Holdings Associates IV LLC|
. 4832 ...|VOYA FINANCIAL ... PR T4 T O L R (R IR ) -OUoN PP || T TR Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL .. 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | it | e | e [ LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC
. 4832 ...| VOYA FINANCIAL ...eeeeneeniiiiniiiiiiiiiiiin | eeeeeeeee wmmmeeen | eeeeeieeii | i | i | s [ e | ee DB | e NTA e Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings Associates V, LLC . |Pomona G.P. Holdings LLC Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... . 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|.. Pomona G.P. Holdings LLC .. Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. Pomona Voya (US) Holdings Associates LLC . |Management...........ccccevviurnnenennnns ... 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates 11 LLC|
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Associates L.P. .....evevvniiiieiiiiiiiiis LDE ] NEA e | e Management..........covvvvevereerennnnnnnnsd ... 1.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Associates L.P. ......eeveveniiniiiiiiiiiiiians LDE ] NIA....... Third Party Shareholders ................ccc... Management..........covvvvevereerennnnnnnnsd ...50.000 ....|Voya Financial, Inc. ......ccccoeevuunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
L4832 ... | VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eeereeeee wvvvnnnn] ceveeieiiics | s | v | v Associates L.P. .....eevvneeniniiiiiiiiiiiiens LDE] NIA....... Pomona G.P. Holdings LLC ...cccovevveeeeeeennns Management...........cevvveveveeeiennnnnnns ...49.000 ....|Voya Financial, Inc. .......cccooeruunnnnnnn vl N0
Pomona Voya (US) Holdings Co-Investment
. 4832 ... | VOYA FINANCIAL ©..vvveeeeeeeees | evvviiies i Associates II, L.P. .... L DE.... ... NIA....... Pomona G.P. Holdings LLC .. Management.... .}...0.000 .... |Voya Financial, L NO e




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

cel

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates II,
B 1) N 1 N N [ I I Associates |1, L.P. ooeeeiiieiiieeeeeeeens LWDE s NIA....... O S Management..........ooeeeeeeeiinniieeennnnd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnne N0
Pomona Voya (US) Holdings Co-Investment |1, Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e L P LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..21.980 ....|Voya Financial, Inc. ......ccccceeuunnnnee e N0 e
Pomona Voya (US) Holdings Co-Investment |1, Pomona Voya (US) Holdings Co- Investment
B 1) N 1 N N [ I I L e LWDE s NIA....... Associates |1, L.P. woooeeeiiieiiiieieeeanes OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnnee N0
Pomona Voya (US) Holdings Co-Investment |1,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e L.P. .. LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..17.980 ....|Voya Financial, N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccoeeuunnnnnne e N0 e
Pomona Voya (US) Holdings Associates IV,
B N0 N 1 N R [ I I Pomona Voya (US) Holdings IV, L.P. ............ WDE s NIA....... O S Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen N0
L4832 ... | VOYA FINANCIAL ..evvveennnnniniinniiniininn | eeeeeeene wvvvinnn] ceveeieiiiis | s | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE ] NIA....... ReliaStar Life Insurance Company ............ Management...........cevvveveeeireennennnnsd ... 0.000 .... |Voya Financial, Inc. ......cccoeevuuunnnnnn vl N0
Voya Retirement Insurance and Annuity
L4832 ... | VOYA FINANCIAL ..evvveennnnniininininiiininn | eeeeeeeee e ceveeeeiiics | s | v | v Pomona Voya (US) Holdings V L.P. ............... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..33.300 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... P. Ownership ..0.100 .... |Voya Financial, N0
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V L.P. ........ LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial, N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..32.690 ....|Voya Financial, Inc. .......ccccceuunnnnee e N0 e
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... WDE s NIA....... | Ownership . |Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL Pomona Voya (US) Holdings V-A, L.P. .... . |ReliaStar Life Insurance Company . . | Ownership.. ..|Voya Financial, Inc. .

. |Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management.
. |Pomona Voya Asia Pacific Associates, LLC . |Management.
Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Ownership

Pomona Voya Asia Pacific Associates, L.P. ... [..
Pomona Voya Asia Pacific Associates, L.P. ... [..
.. .. | ... |Pomona Voya Asia Pacific Associates, LLC ....
L4832 ...[VOYA FINANCIAL ...oovvvviiiiiiiiiiiieeis [ e 67105 ....[41-0451140 .| .............. 0001108874 .. |NYSE ...ocvvveviiiiiiieiie, ReliaStar Life Insurance Company ...............

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

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

Voya Holdings Inc. .....cooeeveeiieininnininnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee . ...|Voya Financial, Inc.
ReliaStar Life Insurance Company of New York
. 4832 ...|VOYA FINANCIAL ©.evvvvvnieniennenninninininnn | eees 61360 ....|53-0242530 .. | .............. 0001163710 .. [NYSE ..oriiiiiiiieiiiiiiiiiiiies | eereeeieeeeeeee et e e e e eeeeeeeeeeeeee AN IA........ ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee . ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... LDE ] NIA....... COMPANY e e e e e e e e e e e e Ownership ..|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ..| 84-3548142 .. RiverRoch LLC . |ReliaStar Life Insurance Company . .. | Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 84-3548142 .. RiverRoch LLC ... Third Party Shareholders .................ce... Ownership ..|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 84-1437826 .. Security Life Assignment Corporation ... Voya Financial, Inc. ...........eee. Ownership .|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 37-1824603 .. SJC Capital Finance Fund |11 GP, LLC .. . . | Czech Asset Management, L.P. Ownership.. .|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL ... 86-2546922 .. SJC Capital Finance Fund IV GP, LLC ......... Czech Asset Management, L.P. ... . | Ownership .|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 36-4822589 .. SJC Direct Lending Fund Il GP, L.P. .......... Czech GP, LLC Ownership .|Voya Financial, Inc.
. 4832 ...[VOYA FINANCIAL ... 84-4300363 .. SJC Direct Lending Fund IV GP, L.P. ...ccooooe [ .. DEcci] e NIA....... Czech GP, LLC Ounership .|Voya Financial, Inc.

SJC Direct Lending Revolver Fund 11 GP, LP

Tango Health, Inc. .....

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

..| 82-1600649 ..
..[26-2060323 ..

. |Czech GP, LLC .. .. | Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
. | Benefitfocus.com, Inc. ..... .. [Ownership.. .100.000 ...|Voya Financial, Inc. .

. 4832 ...|VOYA FINANCIAL ..| 20-8811107 .. The Voya Proprietary Alpha Fund, LLC . |Voya Alternative Asset Management LLC Ownership.. ..1.000 .... |Voya Financial, Inc. .

. 4832 ...|VOYA FINANCIAL ... 20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. ReliaStar Life Insurance Company .... Ownership..... ..30.200 ....|Voya Financial, Inc.
Voya Investment Management Alternative

L4832 ...|VOYA FINANCIAL ©.vvvvvveennnnnneennnnnnnnnnnn | eeeeeeeee vvvveens| cveeeeeeeeeens VAAM (Cayman) Ltd. .. O NIA....... Assets LLC .ooveeeeeeeeieiiiieie Ownership .100.000 ...|Voya Financial, Inc.

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

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

VAAM GP LLC
VFI India Holdings LLC

| DBt NIA....... Voya Alternative Asset Management LLC ..... Ownership

LDE ] NIA....... Voya Financial, Inc. . Ownership
VIM Holdings LLC . |Voya Holdings Inc. .... Ownership.. ..|Voya Financial, Inc. .
VIM Holdings LLC Third Party Shareholders .. Ownership ..|Voya Financial, Inc.
Voya Global Services Private Limited .......... LIND..LL NIA....... Voya Financial, Inc. ...cccoveiiiiiiiiinnnnnns 0WNership...oooeeeeeeieieieieeeeeeeeeee | ..99. ....|Voya Financial, Inc.

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




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€cl

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
L4832 ... | VOYA FINANCIAL ..evvveennnnninninnniniinn | eeeeeeene cvvvnnnn] eeveeieiiics | s | v | e Voya Global Services Private Limited .......... LIND.LLL NIA....... VFI India Holdings LLC .......vvvuuenneninnnnnne ONNErSNIP.ceeeeeeeeeieeeiee e .. 1.000 .... |Voya Financial, Inc. ......ccccovvuuunnnnnnn vl N0
Voya Alternative Asset Management Ireland Voya Investment Management Alternative
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniininiiiininin | eeeeeeeee wvvvinne] cevveeeiics | s | i | e Limited .ouveveeeeeiniiiiiiiiiii LRLL NIA....... Assets LLC oooveeeeeeeiiiiiiieiie ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 13-3863170 .. Voya Alternative Asset Management LLC ........ LDE ] NIA....... Assets LLC Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 83-0965809 .. ... |Voya Benefits Company, LLC .......ccccceeunnnnnen LDE] e NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 86-1020892 .. NYSE . . |Voya Capital, LLC ... LDE ] NIA....... Voya Investment Management LLC ............... Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL . Voya CML GP LLC ...NIA....... | Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Voya Custom Investments LLC .. LDE ] NIA....... Voya Holdings Inc. .....ccoevveeiiieiinninnnnnns Ownership .100.000 ...|Voya Financial,
. 4832 ...[VOYA FINANCIAL Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAM GP LLC oo OWNership.....ccoeeuiiieiiiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
4832 L [VOYA FINANCIAL .cooiiiiiieiiiiiiieeees | eeeiien coeeeee] e | it | | i [ s LDE] NTA ] s OWNership.....ccoeiuiieeieiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
L4832 . [VOYA FINANCIAL .cooiiiiiiiiiiiiiieens | oo e ] e [ it | | e (RNF) LP s LDE] NTA ] s OWNership.....ccoeeuiiieiiiiiiieeeeee .100.000 ... |Voya Financial,
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Originator LLC ....ooovviviiiiiiiiiieiieieieeeeeeeeees LDE] e NIA....... P e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e 41-0945505 .. | .ieeerrirennns 0000073520 .. [NYSE ...oovvviieviriieiieieenns Voya Financial Advisors, InC. ...cccevvvvveennnns LN NIA....... Voya Holdings Inc. .....ccoevveeiiieiinninnnnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ... 06-1375177 .. 0000912650 .. . |Voya Financial Partners, LLC DB DS........ Company Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 52-1222820 .. ... |Voya Financial, Inc. .....cccccuuueemnnnnnne LDE] e UIP....... Third Party Shareholders .. Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 86-1020893 .. . | Voya Funds Services, LLC ... LDE ] NIA....... Voya Capital, LLC Ownership .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ L CTe] e UP....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial,

Voya Retirement Insurance and Annuity
. 4832 ...[VOYA FINANCIAL .| Company
. 4832 ...[VOYA FINANCIAL
. 4832 ...[VOYA FINANCIAL

. 4832 ...[VOYA FINANCIAL ...

..|04-3516284 .. Voya Institutional Plan Services, LLC .
Voya Institutional Trust Company ..
Voya Insurance Solutions, LLC .
Voya Investment Management (UK) Limited ...... .
Voya Investment Management Alternative Assets

. Ownership..
.. | Voya Holdings Inc. Ownership..
.| Voya Holdings Inc. . .. | Ownership..
Voya Investment Management LLC ............... Ownership.....

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

.100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 13-4038444 .| i | e, LLC LDE ] NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,

. 4832 ...|VOYA FINANCIAL ... 88-3236443 .. | .... ... 10000033670 .. . |Voya Investment Management Co. LLC .. e | DB s NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial,

. 4832 ...| VOYA FINANCIAL 58-2361003 .. | ..eevvvrrenns 0010542667 .. Voya Investment Management LLC .................. LDE ] NIA....... Voya Holdings Inc. .....cooevveeiiiiniinininnnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial,
Voya Investment Management Services (UK)

L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Limited Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial,

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

06-1440627 ..
03-0485744 ..

. |Voya Investment Trust Co. ..
. |Voya Investments Distributor, LLC ...
Voya Investments, LLC ..........

Voya Investment Management Co. LLC ....
Voya Funds Services, LLC ..
. | Voya Funds Services, LLC ..

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

0000936854 ..

. 4832 ...| VOYA FINANCIAL Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL Voya Multi-Strategy Opportunity Fun . |Voya Alternative Asset Management LLC ..... |Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...| VOYA FINANCIAL Voya Payrol| Management, Inc. ............ . |Voya Financial, Inc. ....ccccceeeeiennniiniins Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL Voya Pomona Asia Pacific G.P. Limited . . N - .. |Pomona Voya Asia Pacific Associates, L.P. |Ownership.. .100.000 ...|Voya Financial,
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen e N0 e
Voya Pomona Asia Pacific Private Equity Co-
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | v | i | e | oo Invest | L.P. oo LDE] e NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccceeuunnnnnen e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ..o | eeeeeieee e 13-4152011 | s | e | e Voya Pomona Holdings LLC .....cceeeeeeeeieeeeenns LDE] e NIA....... Assets LLC oooeeeeeeeeeiiieeee Management..........ooeeeeemeiiiiiinnnnnnnd .. 100.000 ...|Voya Financial, Inc. .......cccccceunnnnnee e N0 e
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeueiiiiiiie | e | e Voya Realty Group LLC ....coovvvvvvieeeiiiiiiiiennns LDE] e NIA....... Assets LLC oooeeeeeeeeieeeieeee OWNErship..coeeeeeeeeeeeeeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee e N0 e

Voya Retirement Insurance and Annuity
. 4832 ...[VOYA FINANCIAL ... | eeiiiiiee e 22-1862786 .. | ..eeeeeereeen. 0000028601 .. [NYSE ....oovvviiiiiiiiiiiineees Voya Retirement Advisors, LLC ........cc....... N DS........ COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnnes N0
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .. | ooeiiiiins | | FLP CDE] NIA....... VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnnes N0
Voya Retirement Insurance and Annuity Company
. 4832 ...|VOYA FINANCIAL .. .| 71-0294708 .. Voya Holdings Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. ....|52-1317217 .. Voya Services Company .... . |Voya Financial, Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. .| 85-1775946 .. Voya Special Investments, Inc. Voya Financial, Inc. ........ Ownership. ..}..0.200 .... |Voya Financial, Inc. ...
. 4832 ...| VOYA FINANCIAL 85-1775946 .. Voya Special Investments, Inc. ........... ReliaStar Life Insurance Company . | Ownership ..49.900 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | eovvvvvveiinn | rvrrriniiiniien | e Voya Special Investments, Inc. .....cccceeeeeens CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.900 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn CYES ] e
I Asterisk I Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

8 6 5 0

8 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

8 6 5
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

8 6 5
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

8 6 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

8 6 5 0 9 2 0 2 4 4 4 9 0
8 6 5 0 9 2 0 2 4 7 0 0 0

o
—

0 2
0 2
0 2
0 2
0 2
0 2
[

o
I S S E—

o
—
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, MisCellaneoUS THaDiTiTies ..ottt s s s e e s s senennns [eaesesensnsesenas 2,047,334 oo 1,501,516
2505.  Liability of pension DENETITS ...ttt sttt ettt e et ns st re e re s ebeenens [oeeereeer s 1,612,888 |.... 1,612,888
2506. QOther contingency reserves ......... 1. 400,000 | 0
2507.  Suspense and ClEAring ACCOUNT ..ottt ettt s et e s e se e s s enesesenens [oresesnsesesesennaens 252,690 |..coovveieieiiane 283,701
2508. Liability of other post-employment DENefils ..o orereeeieeinens (3,050,255)................. (3,050,255)
2597. Summary of remaining write-ins for Line 25 from overflow page 1,262,657 347,851

15




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 22,850,398 |................. 22,850,398
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen
5.  Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiieeie ettt e st e e e e e e e b e e e e es e e e st e ea e e naeeseeneebeenn e et e eneen
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 22,850,398 |................. 22,850,398
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 22,850,398 22,850,398
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 4,043,855,659 |............ 4,226,566,746
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISIHION ........cciiiiiiieie ettt e e et e et e esseesaeeseesneesseeneenseas
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooeveieneiencnienenes foovmnee [0 0
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........oovririririeueueririiie sttt ssssesesens [eeeeeeeseeeeeeeeeas 765,872 | 5,482,535
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... .. 3,871,003,227 |............4,043,855,659
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 3,871,093,227 4,043,855,659
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,349,887,624 |........... 1,355,519,611
2. Cost of acquired:
2.1 Actual Cost at ime Of ACQUISIION ............cueveieiicceceeee ettt te e aeae st sessasaeae s s s s asseaesesesesssssessssessssnsssssssannanans [eresesssssannenas 29,227,649 |........cc...... 30,434,324
2.2 Additional investment made after CQUISITION ..............cccuiiieiiiiiiietetceceee ettt esese s s s sesesnns |eeeeeseieneneans 110,356,250 |........c...cc. 221,447,423
3. Capitalized deferred INtEreSt NG OtNET ...........c.ccocveiiiiiieeecteeieceee ettt ettt ea st s s se et ss et e sesesesesssesssesesesesesnns [eeseseeeseseeeaeaeseenenenenas [0 U 0
4. ACCTUAI OF QISCOUNT ...ttt ettt ettt seae et et s s sa s e et eses s s sesese s s es s ssseses s s s snsssesesassssssssesessansnsssesasssassssesssasananansns |eeesssscseeesneansncnas 30,352 | 29,651
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (25,671,754)|.............. (125,935,910)
6. Total gain (I0SS) ON QISPOSAIS ........c.ceiueeiiereeeeeecieeee et et et eteaeae ettt seas s et e s et eseasass sttt et et esessssssasasssesesessssasassssseseseanas |oeseseseneneseneaeas (430,325) ....cccvvvinnne 1,944,734
7. Deduct amounts received on disposals . ISR IORRRRR 33,846,798 |............... 131,862,626
8. Deduct amortization of premium and depreciation .................. i e 1,349,605 |..covvie 2,105,102
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (237, 117) |- 415,519
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiieiieiee ettt [eeeenee e (O RN 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,427,966,276 |... ..1,349,887,624
12.  Deduct total nonadmitted amMOUNES ..........ccceoeieuerieirieieieeeeee e i [ 21,051,650 |...cccvnnenee 21,383,262
13.  Statement value at end of current period (Line 11 minus Line 12) 1,406,914,626 1,328,504,362
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 21,900,783,059 |.......... 23,764,122,801
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s I O 1,199,499,760 |........... 3,271,227,765
3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 14,799,179 | 90,417,823
4. Unrealized valuation iNCrEASE/(UECIEASE) ........ciririririeieueueteseritstseseetetesesesetstses st sesesesese st ssssesesesesenesessssssasesesesesesensssssasesesesans [eoesessinsnsninnnns 5,145,752 |...ccceoeenee. (14,559,320)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(11,566,090) ... (777,452)
6. Deduct consideration for bonds and stocks disposed of . I 1,786,509,504 |............ 4,857,311,129
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 67,762,642 |............... 218,714,955
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (8,557,079) ..o 27,900,770
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovrvriririeueieririiniririsieiee et seneses [ooeeeeeeseeeeneas 10,280,309 |................ 167,429,664
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............ccooovveeieieereeeienes [ooeicicieiiinnns 1,614,504 |.................. 5,906,420
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 21,237,166,630 |.......... 21,900,783,059
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e [0 0
13. Statement value at end of current period (Line 11 minus Line 12) 21,237,166,630 21,900,783,059
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 10,791,830,441 |.........c...... 544,197,571 |.oeinn 658,369,881 |.....ccvveve 21,983,771 |.......... 10,791,830,441 |......... 10,699,641,902 |....oevvveevcrrrrneenn 0 e 11,014,983,011
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 9,551,059,240 |............... 281,984,188 |............... 356,736,579 |............. (118,930,516)|............ 9,551,059,240 |............ 9,357,376,333 .o 0 9,784,328,545
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 684,075,144 |................. 29,256,962 |........ccoen... 24,968,617 |...ccvreenee. 58,094,585 |............... 684,075,144 |................ 746,458,074 |....oooveeeeeeeeeend 0 e 729,831,112
4. INAIC 4 () ettt ettt bbbtk ekt h et bt bt b st eh bt ee ettt et e a et e e be e teneas s e 143,297,161 |, 7,287,306 |..ocecverrnne 9,374,632 ..o (7,515,176 |................ 143,297,161 |..occooeeeee. 133,694,659 ..o 0 170,511,986
5. NAIC B () ittt b ettt ne s [re e 41,051,989 | 168,703 |......ccovveeenee 1,112,346 |.oeenee 12,786,937 |.oeeernne 41,051,989 |.....ccooceee 52,895,283 |..coieeerrennneeeeeen 0 [ 38,341,644
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 7,751,256 24 229,769 (24,544) 7,751,256 7,496,967 8,162,757
7. Total Bonds 21,219,065,230 862,894,755 1,050,791,824 (33,604,943) 21,219,065,230 20,997,563,218 21,746,159,055
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 58,917,388 |.......ccevnne 6,200,000 |.eveeeeeeeeeeieeeeeeeeine [V [V 58,917,388 |....ccovenve. 65,117,388 | 0 s 63,018,328
NAIC 2 ettt b sttt e heEeh e a2 e RS h R R e £ e e R R h Rt n ettt e s b b sttt ee e s nenn [renne s 64,015,449 ..o (RSN [V (1,084,290)|................. 64,015,449 |...ocoonne. 62,931,150 |oeoirieiricrnieen 0 o 64,539,573
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V 0 ooeereeeemrrneneeeeeen 0 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN 0 oo 0 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T [V 0 ooeereeeemrrneneeeeeen 0 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 7,200 0 0 (3,600) 7,200 3,600 16,200
14, Total Preferred STOCK ..ot 122,940,037 6,200,000 0 (1,087,899) 122,940,037 128,052, 138 127,574,101
15. Total Bonds and Preferred Stock 21,342,005,267 869,094,755 1,050,791,824 (34,692,842) 21,342,005,267 21,125,615,356 21,873,733, 156
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ s 159,906 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5$ o 17,023 : NAIC B $.ovoeeeeerereiine 1,208




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 363,018,231 XXX 363,018,231 13,532,879 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueuiiiiieieieeeeeeceee ettt s eseass s s s e sesesssnnas [ereseeeeeeeenens 372,824,446 |............... 246,832,847
2. Cost of Short-term iNVESIMENTS ACQUINET ............ccooiiiieieeeeeeceece ettt ettt ae s s s s st eseas s s s s seseseasanas [ereneenen 61,669,600,000 |.......... 88,824,692,887
3. ACCTUBI OF GISCOUNE ...ttt st aetenas [eosnesninaenineaninea 643,402 |......cccoevnnee 2,494,218
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (7,006) e 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 17,485 | 63,616
6. Deduct consideration reCeived 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 61,680,060,096 |.......... 88,701,250, 191
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [V R 8,931
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiierererereeeeeeeeieieeieeeeesenens fereeeeeeeeens 363,018,231 |..coocnveeee 372,824,446
11, Deduct total NONAAMItIEA BMOUNES ...........cuiuiiieiiecieic ettt [eossns e 0 [ 0
12. Statement value at end of current period (Line 10 minus Line 11) 363,018,231 372,824,446
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 26,469,100
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes (9,501,010)
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (1,681,838)

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cueviiiiieieiteteiiiitseseae et ee et et te st sesesete bt ss st sesete b s essesesebebesss e ses e s e s s s sese bbbt s e s es et bbb s sebeb s s sssnsebebesanes eeetstsetesesnentenees 77,192
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (11,886,794)
AAMOTEIZAtION ...ttt s s s e s a8 e e s e s e e A e s E s E SRR SRR AeE AR AR LR R SRR h R h ettt e sbseeb et 184,485
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiueueueueririiiisisisteteteseseese sttt tesesese st se st sesesesesese s e s s sebesesesesssssssebeseserannns  febesetasnenens 10,830,443
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 38,265,166
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 38,265,166
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn 17,245,160
3.14 Section 1, Column 18, prior year 5,140,652 ................. 12,104,508 ................. 12,104,508
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns 17,245,160
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 5,140,652
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 12,104,508 ................ 12,104,508
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................cocueueuiieieieieieierereeees et senees 70,984
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt s sttt eseasnns feteseseasasaessenenens 70,984
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 70,984
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt ettt et e et e st e b e e b e e seeans Saeesaeeaasesaeeaaesaeeaesaaeas 0
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) .....ciuiiiiiiiiiiiii ettt ettt h bbbttt e ae e sae e s he e ehe e eb e e b e e bt em bt embeeabeeheeaaeeas Sesseeatesaeesasesanesaeesanenes 0
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
12574% GY7, 12574
HA8, 12574# GX9, BANC OF AMERICA COMMERCIAL MOR
12574% GZ4, 125744 SERIES 2017-BNK3 CLASS C Adj % Due
W CMBX.NA.8.AA e R R 9,475,000 |............ 9,360,856 |............ 8,310,493 |02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ..evvvvvvrnnnnnnnn fonnnniniiinnns (4,858)[0eeeennnnns (365,267) | 06427D-AX-1 . [2/15/2050 Mo-1 .....eevvrrrrrrrrnnnnnnns L R R 9,365,714 |..ccvvunnnns 8,675,760
BANC OF AMERICA MERRILL LYNCH
ISERIES 2015-ASTR CLASS C 144A 4 1/4%
000000000 .... CMBX.NA.8.AA ... 1. ...7,500,000 |... ... 7,631,390 |............ 6,317,004 CDS: (CMBX.NA.8.AA) ... 05490R-AN-6 . [Due 7/14/2037 Mo-1 .... I .... 7,631,390 ....6,317,004
COMM MORTGAGE TRUST SEI
HOME CLASS C 144A Adj % Due
000000000 .......... CMBX.NA.B.AA i T [ 12,800,000 |........... 12,675,475 |.oeennnnn. 11,162,226 | covvvnneeeeeiis [ e CDS: (CMBX.NA.8.AA) .eevvvniiiiiinnn [oorvinninieecininens {0 0 |20048J-AG-5 . [4/10/2033 Mo-1 .....cccvvvunniriirnnnnns T [ 12,675,475 |........... 11,162,226
FONTAINEBLEAU MAIMI BEACH TRUS

SERIES 2019-FBLU CLASS E 144A Adj %
(OMBX.NA.8.AA) .eveeieeiiiiis |, [V 0 [34461L-AN-4 . |Due 12/10/2036 Mo-1 ................... T [ 2,057,644 |............ 2,918,072
JPMDB COMMERCIAL MORTGAGE SECU
SERIES 2015-WPG CLASS A 144A Adj %
000000000 .......... COMBX.NA.8.AA e L A 10,000,000 |............ 9,953,930 [eevvrrnnnns 9,429,887 | .eoovieiiiiieees | e ODS: (CMBX.NA.B.AA) oooeeviiiieeiiis [ U 0 [92939V-AA-2 . |Pue 6/5/2035 Mo-1 ......vvveieennnns T [ 9,953,930 |..uvvieennn 9,429,887
WF RBS COMMERCIAL MORTGAGE TRU
SERIES 2013-C11 CLASS C Adj % Due

000000000 .......... CMBX.NA.8.AA e, L R RN 3,000,000 |............ 2,957,644 |............ 2,918,072 | evvieiiiiiieen | e CDs:

1

000000000 .......... CMBX.NA.8.AA e, L R RN 2,000,000 |............ 1,999,758 |............ 1,806,186 | ..oooevvnniieenes | e, CDS: (CMBX.NA.8.AA) oot [ [V 0 [92937E-AH-7 . [3/15/2045 Mo-1 ...oooenniiiiiiinniis T [ 1,999,758 |............ 1,806, 186
COMM MORTGAGE TRUST SERIES 2015-

12574# HEO, 12574# ICR23 CLASS B 4.183% Due 5/10/2048

17 COMBX.NA.8.AA e T e 5,000,000 |............ 5,001,105 |............ 4,784,811 103/16/2021 ..... 10/17/2057 ..... ODS: (CMBX.NA.8.AA) oovvviiieeiiis [ 974 | (91,317)| 12593A-BD-6 . fMo-1 ..ooerrniiiiiiiiiiiiiiie i T [ 5,000,131 [..oeeeeennns 4,876,128

MF1 MULTIFAMILY HOUSING MORTG
SERIES 2021-FL5 CLASS C 144A VAR %
000000000 .......... CMBX.NA.8.AA e, L R RN 6,000,000 |............ 5,954,986 |............ 5,888,726 | ..vveeiieiiiiinn [ e CDS: (CMBX.NA.8.AA) oot [ [V 0 [55282X-AG-5 . |Due 7/15/2036 Mo-15 ................... T [ 5,954,986 |............ 5,888,726
ARBOR MULTIFAMILY MORTGAGE SE
SERIES 2021-MF3 CLASS C 144A 2.8304%

12574#HF7 ... CMBX.NA.15.ARA ... 1. 10,000,000 |... ...9,874,937 |............ 7,633,640 [01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) ... 03882K-AY-8 . |Due 10/15/2054 Mo-1 .... 9,999,729 ... 7,981,865
BANK SERIES 2019-BN.

000000000 .......... COMBX.NA.15. ARA L.evieiiiiiieeeis T e 6,000,000 [............ 5,547,677 |.....eune. 4,237,436 | ceoeeiiieeeeei | e CDS: (CMBX.NA.15.AAA) 06540X-AL-5 . |2 1/2% Due 11/15/2062 Mo-1 .......... T [ 5,547,677 |.uveeeennn. 4,237,436
BX TRUST SERIES 2020-VIV2 CLASS C

000000000 ... CMBX.NA.15.ARA ... 1. ...6,500,000 |... ...6,172,443 |............ 5,651,507 CDS: (CMBX.NA.15.AAA) ... 05605N-AA-5 . |144A Adj % Due 3/9/2044 Mo-1 1. ... 6,172,443 .... 5,651,507

CAMB COMMERCIAL MORTGAGE TR SERIES
[2021-CX2 CLASS C 144A VAR % Due

000000000 .......... CMBX.NA.15.ARA .o L R RN 5,000,000 |............ 4,935,081 |............ 3,004,782 | eeviiiiiiiieees | e CDS: (CMBX.NA.15.AAA) ..oooririiiiis [ [V 0 [12477B-AG-9 . |11/10/2046 Mo-1 ........cceenniiiieinii. T [ 4,935,031 |............ 3,904,782
KREST COMMERCIAL MORTGAGE S SERIES
2021-CHIP CLASS C 144A Adj % Due

000000000 .......... CMBX.NA.15. ARA .ovriiiiiiiieeiis T e 2,250,000 |............ 2,280,414 |............ 1,532,278 | oo | e ODS: (CMBX.NA.15.AAA) evvvveeiiiiis [ U 0 [50085P-AG-2 . |11/5/2044 Mo-1 .....ccoviviiiiiennnns T [ 2,280,414 ..o 1,532,273
BARCLAYS COMMERCIAL MORTGAGE SERIES
[2020-C6 CLASS FSTA 144A Adj % Due

12574#HH3 .......... CMBX.NA.15.ARA L.ooeiiiiiis L R RN 6,542,500 |............ 6,536,532 |............ 4,654,619 (01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .ooreriiiiis |, (124,792) [..oeeeenns (348,225) [ 05492T-BF-6 . [2/15/2063 Mo-1 .....eevveiieinniiinees T [ 6,661,324 |............ 5,002,844
BENCHMARK MORTGAGE TRUST SERIES
2019-B10 CLASS 3CCA144A Adj % Due

000000000 .......... CMBX.NA.15. ARA .ovriiiiiiiieeiis L A 10,000,000 |............ 9,890,610 |............ 7,159,195 | ovreieiin | e ODS: (CMBX.NA.15.AAA) eevvieeiiiiis [ U 0 [08162V-BJ-6 . [3/15/2062 Mo-1 .....coeeuviviiiiannnins T [ 9,890,610 [............ 7,159,195
BX TRUST SERIES 2020-VIV3 CLASS B
000000000 ... CMBX.NA.15.ARA ... 1. ... 4,412,885 CDS: (CMBX.NA.15.AAA) 05608E-AA-2 . |144A Adj % Due 3/9/2044 Mo-1 1 .... 5,032,574 . 4,412,885

9999999999 - Totals 105,805, 362 89,803,742 XXX XXX XXX (253,468) (1,153,034) XXX XXX XXX 106,058,830 90,956,776




90IS

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e [ S 104,268,554 |.....cooooiiccne [/ S 100,744,485 |......coeviece 0 ooeereeeemrrneneeeeeeen 0 0 Jeeeeeeeeeeeeeeeieeees 0 o [ 104,268,554
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen [V (O [V (O T 0 oo 0 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value..............ccocoovuereineinnnccc o, 0.0 RN ISR 2,268,209 |.............. 0.0 RSN ISR 5,072,430 |............... Do e SRR USRS | B NS Do e NI USSR | B RO Do e I SO 7,340,639
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns T BLTT3,767 | [0 AR [0 R [0 RO | N R 0 oo 0 o L I 5,773,767
Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX 18,511 XXX 11,553 XXX XXX XXX 30,064
Ending Inventory 4 100,744,485 4 105,805,362 0 0 4 105,805,362
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 38,265,166

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 38,265, 166
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 330,398,623

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (292,133,457)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e

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

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

Part D, SECHON 1, COIUMN O ......iiiiiiiieiceei ettt es e st e e s 2o s 2 e s e s s e e s s st en st n s et nsesnne eebesniesnias 344,959,395

Part D, SECHON 1, COIUMN 10 ....uiiiiiieiiieieiee ettt e e s s s e s s s s s es e s s st et e s s es s ennsenne fesssbesantaes (317,712,178)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ...uiiuiiiitieieiei ettt et E ettt et E e bbb bbbttt ettt ebenes onbesnienneas 208,533,385

Part B, SECHON 1, COIMN 20 .......iuiieiieeiieetrieetsteetseeetseeeeeeebsesesses s es s es s es b es b ees b es e es b eb b eb b eb b eb bt s e b eeb b es et esb ettt ebens fessntesntesanins 2,385,600

Part D, SECHON 1, COIUMN 12 ...t eesessetsennns 210,918,985

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s

Si07



STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 93,500,000 |...coeuvneee 119,931,031

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,708,514,558 |............ 5,122,761,105

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 146,348 | 468,885

4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0

5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [V (28,602)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,734,492,998 |............ 5,149,632,419

7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0

9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 67,667,908 |......cccveenee 93,500,000
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 67,667,908 93,500,000
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
30191 . Tempe . 05/06/2022 .. ... 8.679 |.. . 275,79 .. .. 18,422,060
30280 . San Leandro .. . 04/26/2024 .. .. 6.150 |.. .. 27,194,400
30292 . Perris . 06/25/2024 .. ....5,909,744
30179 . Colorado Springs .... . 04/19/2022 .. .. 17,985,989
30298 . Denver ... . 06/25/2024 ..
30281 . Stamford .06/11/2024 ..
30201 . Altamonte Springs ... . 06/22/2022 ..
30236 . Rincon (Savannah) . 04/04/2023 ..
30284 . Charlotte .. . 05/16/2024 ..
30175 . Swedesboro . 04/13/2022 .. .. 20,706,000
30231 . Commack ... . 03/21/2023 .. ....5,413,333
30296 . Ok lahoma City .. . 06/24/2024 ..
30118 . Anderson . 10/26/2021 ..
30200 . Memphis . .06/10/2022 ..
30302 . Smyrna ... . 06/25/2024 .. 7,613,654 |... .
30134 . Houston ... . 12/15/2021 .. 0. .. 16,265,201
30174 . Houston ... . 04/13/2022 .. 0. .. 10,337,185
30186 ... Houston ... . 05/18/2022 .. 0. .. 18,432,008
30187 . Houston . . 05/18/2022 .. 0 .. 11,387,733
30188 . Houston . . 05/18/2022 .. 0 18,223,257
30208 . Virginia Beach . 08/23/2022 .. .0 .. 28,611,000
30283 . Bel | ingham . 05/28/2024 .. ....5,304,000 [... .. .. 11,908,500
0599999. Mortgages in good standing - Commercial mortgages-all other 48,136,494 5,852,857 369,437,784
0899999. Total Mortgages in good standing 48,136,494 5,852,857 369,437,784
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0
3399999 - Totals 48,136,494 5,852,857 369,437,784
SCHEDULE B - PART 3
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
San Francisco 06/26/2019 .....[...... 06/03/2024 .....|.cc.....e. 5,159,039 (O P 0 [V N [V FO 5,013,448 |.......... 5,071,973 |evvveiiiiiiiinnns 0
WILMINGTON .. 05/17/2012 ....06/03/2024 224,449 |.... 0. 0. 0. 0] L 112,799 | 0. ...0
Marietta . .05/25/2021 .. .05/27/2024 0 0 .0 0 .8,384,516 0 0
HEBRON . ... 08/08/2014 .. .06/06/2024 0 0 .0 0 0 0
HEBRON . .. 08/08/2014 .. .06/06/2024 0 0 .0 0 0 0
LAS VEGAS ... 06/05/2014 ....06/28/2024 0. 0. 0. 0] 0. ...0
. | NEW YORK 05/12/2014 ....05/29/2024 0. 0. 0. 0 0. ...0
MYRTLE BEACH .. 07/01/2016 ....04/12/2024 0. 0. 0. 0. 0. ...0
North Richland Hills ... 07/0172021 ....04/11/2024 54 950,000 |.... 0. 0. 0. L0 54 950,000 |. 0. ...0
Clearfield ....06/08/2022 ...04/11/2024 18,000,000 |.... 0. 0. 0. 0] 18,000,000 |........ 0. ...0
Bellingham .....oovvvvvvvnnnniiinnninnnnnens Jovvnnnnnneeenes WAieein oo 03/28/2019 05/29/2024 .....|.......... 4,350,316 [ P 0 [0 PPN [U PO 4,317,681 |.......... 4,325,882 [.....cccvnnniiinns 0




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE B - PART 3

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

AIE

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
0199999. Mortgages closed by repayment 104,346,342 0 0 0 0 0 0 103,833,009 104,014,524 0 0 0
29101 BIRMINGHAM .....vvvvvvvvvnnnnnnnnnnnnnnnnnnns fevvevvvvennneeec Al s s s 09/10/2014 ... fovvrrriinins s feeeeeees 4,606,793 [....evvnnninninnnee (I [V 0 (I 0 0 0
20827 . Birmingham .......oooeeeiininii e Al e [ 07/26/2019 ...5,061,311 ...
20170 . FTSMITH s [ AR o i e 04/29/2015 806,216 |....

20171 . HOT SPRINGS ..o fonececc AR s e Ll 04/29/2015
27218 . 03/27/2003
28498 . CHANDLER .. 11/01/2011
28926 . PHOENIX .04/01/2014 ..

28955 .
28956 .
20142 .
20144 ...
29330 ...
20331 ...
20332 ...
20333 ...
20334 ...
20463 ...
20548 .
20649 .
20561 .
20780 .
30020 .
30096 .
27775 .
28033 .
28082 .
28322 .
28405 .
28412 .
28414 .
28416 .
28419 .
28438 .
28486 .

NOGALES
NOGALES

.12/06/2013 ..
.12/06/2013 ..
01/15/2015
01/15/2015
01/06/2016
01/06/2016
01/06/2016
01/06/2016
01/06/2016
11/01/2016
.06/29/2017 ..
.06/29/2017 .. R
.04/03/2017 .. E . 19,994,658 |.
10/16/2018 986,502 |....
05/14/2021 [ R 5,563,913 |....
09/17/2021 ) I 10,098,370 |....
10/04/2005
02/02/2007
07/18/2007
11/30/2010

e e 04/28/2011
06/14/2011 ..
.06/29/2011 ..
.06/29/2011 ..
... 1170172011 ..
...05/31/2011 ..
08/10/2011

GLENDALE .
CHANDLER ..
PHOENIX ...
GILBERT ...
PHOENIX ...
NESA ...
Glendale
Glendale .
SCOTTSDALE
Phoenix
Tempe
Phoenix ...

LAKE FOREST ...
LOS ANGELES ...
SAN FRANCISCO ...
SANTA CLARA
SANTA CLARITA .
CONCORD ...
SAN JOSE ..
SAN LEANDRO .
LOS ANGELES
HARBOR CITY .
NORTHRIDGE

149,975
.. 125,893 |...

28562 . FOSTER CITY 01/20/2012

28832 . 02/26/2013

28835 . L0S ANGELES ... 02/26/2013

28850 . .. |LOS ANGELES ... 02/26/2013

28887 . . |LOS ANGELES ... 05/30/2013

28902 . LONG BEACH .. .06/26/2013 ..

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

28912 . NEWPORT BEACH . 1073172013 .. E . 25,693,165 |.

28932 .
28939 .
28044 ...

ROSEVILLE ...
SANTA MONICA
SAN FRANCISCO ...

.08/13/2013 .. R . 10,563,074 |.
.12/06/2013 ..
12/06/2013

O 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0O0O0O0O0DO0OO0OO0DO0OO0OODO0OO0OOO0OOOO O OO O O
O 0 0O 0 0000000000000 OOODOODODOODODOODOOODOOODOOOOOO OO OO
O 0O 0O 0 0000000000000 OOODOODODOODODOODOODOODOOODOOOODOO OO OO
O 0O 0O 0O 0000000000000 O0O0O0O0O0O0O0O0O0O0O0O0DO0OO0OO0DO0O0OODO0OO0OO0OO0OOOOO O OO O O
O 0O 0O 000 0000000000000 OODODOODODOODODOOODOODODOOOOOO OO OO
O 0O 0O 0000000000000 OODODOODODOODODOOODOOODOOOOOO OO OO

28945 . PLACENTI ... 12/06/2013
28046 . SAN DIEGO ... 12/06/2013
28047 . SAN DIEGO ... 12/06/2013
28048 . EL CAJON ... 12/06/2013

STANTON eveveeiiiiiiiieeiiiiieie e 12/06/2013
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

28950 . SAN DIEGO 12/06/2013 0. 0. 0. 0 0. ...0
28951 . LA MESA ... 12/06/2013 0. 0. 0. 0] 0. ...0
28986 . HIGHLAND PARK . 12/20/2013 0. 0. 0. 0 0. ...0
28993 . CULVER CITY .05/09/2014 .. 0 0 .0 0 0 0
29007 . SAN DIEGO ... .05/09/2014 .. 0 0 .0 0 0 0
29041 . WOODLAND HILLS .05/28/2014 .. 0 0 .0 0 0 0
29049 . TORRANCE 08/06/2014 0. 0. 0. 0 0. ...0
29068 . SACRAMENTO .. 07/30/2014 0. 0. 0. 0] 0. ...0
29070 . TORRANCE ... 08/06/2014 0. 0. 0. 0 0. ...0
29082 . RANCHO CORDOVA 08/08/2014 0. 0. 0. 0] 0. ...0
29100 . 10/14/2014 0. 0. 0. 0 0. ...0
29112 . SANTA MONICA .. 11/05/2014 0. 0. 0. 0. 0. ...0
29136 . HOLLYWOOD 12/23/2014 0. 0. 0. 0 0. ...0
29140 . SANTEE .... 01/15/2015 0. 0. 0. 0] 0. ...0
29141 . SAN JOSE .01/15/2015 .. 0 0 .0 0 0 0
29146 . SYLMAR ... .01/15/2015 .. 0 0 .0 0 0 0
29158 . SAN BERNARDINO .03/06/2015 .. 0 0 .0 0 0 0
29161 . LA PUENTE 03/06/2015 0. 0. 0. 0] 0. ...0
29163 . EL MONTE . 03/06/2015 0. 0. 0. 0 0. ...0
29165 . COVINA .... 03/06/2015 0. 0. 0. 0] 0. ...0
29204 .... SAN FRANCISCO ... 04/01/2015 0. 0. 0. 0 0. ...0
29205 ... LOS ANGELES 05/01/2015 0. 0. 0. 0] 0. ...0
29206 . LOS ANGELES 04/23/2015 0. 0. 0. 0 0. ...0
29216 . PACOIMA 04/29/2015 R IO 0. 0. 0. 0] 0. ...0
29232 ... BRENTWOOD 05/22/2015 [l R 2,624,208 |.... 0. 0. 0. 0 0. ...0
29239 . LOS ANGELES ... 07/01/2015 .. . 17,513,280 |. 0 0 .0 0 0 0
29321 . ROSEVILLE ... ... 01/05/2016 .. 4,202,740 |. 0 0 .0 0 0 0
29349 . CITY OF INDUSTRY ... 01/28/2016 .. . 16,911,222 |. 0 0 .0 0 0 0
29368 . CHATSWORTH ..... .03/30/2016 .. 0 0 .0 0 0 0
29460 . ALHAMBRA . .. 08/04/2016 .. 0 0 .0 0 0 0
29462 . SAN DIEGO ... 08/03/2016 0. 0. 0. 0 0. ...0
29464 ... BEVERLY HILLS . 08/18/2016 0. 0. 0. 0] 0. ...0
29550 ... ENCINITAS 02/07/2017 0. 0. 0. 0 0. ...0
29562 ... COVINA .... 04/03/2017 0. 0. 0. 0] 0. ...0
29563 ... CARLSBAD .. 04/03/2017 0. 0. 0. 0 0. ...0
29603 . Garden Grove .. 06/29/2017 0. 0. 0. 0] 0. ...0
29607 . Los Angeles ... 08/11/2017 .. 0 0 .0 0 0 0
29630 . Rialto .... ... 11/01/2017 .. 0 0 .0 0 0 0
29631 . Rancho Cucamonga ... 1170172017 .. 0 0 .0 0 0 0
29669 . San Marcos .. ... 01/18/2018 .. 0 0 .0 0 0 0
29671 . Roseville ... .. 01/31/2018 .. 0 0 .0 0 0 0
29674 . Rancho Cucamonga ... 01/31/2018 0. L0 L0 a0 0. ...0
29782 . Covina 11/15/2018 0. 0. 0. 0 0. ...0
29785 . Harbor City . 11/21/2018 0. 0. 0. 0] 0. ...0
29788 . Los Angeles ... 11/29/2018 0. 0. 0. 0 0. ...0
29795 . Long Beach 12/14/2018 0. 0. 0. 0] 0. ...0
29821 . Anaheim ... 03/28/2019 0. 0. 0. 0 0. ...0
29825 . Antelope .. 04/26/2019 IR 0. 0. 0. 0. 0. ...0
29826 . Eastvale 04/26/2019 .....|eeeeeeeeiins e [ 861,995 |.... 0. 0. 0. 0 0. ...0
29966 . San Francisco . .05/21/2020 .. . 24,576,026 |. 0 0 .0 0 0 0
29987 . San Diego ... 11/19/2020 ...3,844,665 |.... 0. .0, .0 0. 0. ...0
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30060 . . | San Diego ... 08/13/2021 0. 0. 0. 0 .. 28,187 |... 0. ...0
30103 . Long Beach .. 10/01/2021 0. 0. 0. 0] 0. ...0
30113 . Fremont 11/23/2021 0. 0. 0. 0 0. ...0
30167 . Chula Vista .04/01/2022 .. 0 0 .0 0 0 0
30253 . Los Angeles .09/06/2023 .. 0 0 .0 0 0 0
30271 . Buena Park .. .02/06/2024 .. 0 0 .0 0 0 0
2777502 . . | LAKE FOREST ... 08/24/2006 0. 0. 0. 0 0. ...0
2915802 .... SAN BERNARDINO ... 03/06/2015 0. 0. 0. 0] 0. ...0
2916102 .... LA PUENTE 03/06/2015 0. 0. 0. 0 0. ...0
2916302 .... EL MONTE . 03/06/2015 0. 0. 0. 0] 0. ...0
2916502 ... COVINA ... 03/06/2015 0. 0. 0. 0 0. ...0
28149 . GRAND JUNCTION 10/04/2007 . 0. 0. 0. 0. 0. ...0
28829 . DENVER 01/09/2013 oo |eeeeennnn. 9,955,535 [.... 0. 0. 0. 0 0. ...0
29081 . PARKER ... 07/29/2014 N 11,594,950 |.... 0. 0. 0. 0] 0. ...0
29093 . BOULDER ... .12/24/2014 .. . 11,879,431 |. 0 0 .0 0 0 0
29117 . LITTLETON .05/01/2015 .. 0 0 .0 0 0 0
29339 . ASPEN ... 01/06/2016 .. 0 0 .0 0 0 0
29841 . | DBNVEN e feereeere OO [ e 09/25/2019 0. 0. 0. 0] 0. ...0
2909302 . B L0V 0 R RN AR FUUUIRSUURIR R 11/23/2015 0. 0. 0. 0 0. ...0
28954 ... EAST HARTFORD ....eeeeeeeeeeeeemmnineeees Jeemmmneeeeemnns e o s et 12/06/2013 0. 0. 0. 0] 0. ...0
29045 . = R R AR RN 07/15/2014 0. 0. 0. 0 0. ...0
29050 . VERNON .. eeeeeneeeeeeneneeee Jeemmmneeeeeenns Ol e s e 07/15/2014 0. 0. 0. 0] 0. ...0
29051 . 07/15/2014 0. 0. 0. 0 0. ...0
29080 . GREENWICH ... 10/10/2014 0. 0. 0. 0] 0. ...0
20413 . STAMFORD .. 07/20/2016 0. 0. 0. 0 0. ...0
29800 . Vernon . .02/27/2019 .. 0 0 .0 0 0 0
2880903 . . | WESTPORT 1271972012 .. 0 0 .0 0 0 0
2881003 . . | WESTPORT 12/19/2012 .. 0 0 .0 0 0 0
2881203 . . | NORWALK 1271972012 .. 0 0 .0 0 0 0
28936 . WASHINGTON 10/10/2013 .. 0 0 .0 0 0 0
28976 . WASHINGTON .. 12/05/2013 10,825,224 |.... 0. 0. 0. 0 0. ...0
29115 . WASHINGTON .. 10/31/2014 ...9,737,946 |.... 0. 0. 0. 0] 0. ...0
29377 . WASHINGTON .. 03/22/2016 ...8,868,053 |.... 0. 0. 0. 0 0. ...0
29359 . NEWARK -.eeeeeeeeeeemeneeeeeemnmeeeeennn Jeemmmeneeeeennes DB o i s 01/11/2016 14,029,268 |.... 0. 0. 0. 0] 0. ...0
29667 . 101017 ) RN ) SRR (SRURRUURRRR AR 01/31/2018 JUR N 1,865,016 |.... 0. 0. 0. 0 . . 0. ...0
29878 . Newark .... 12/18/2019 N 13,766,135 |.... 0. 0. 0. 0] ..163 183 |... 0. ...0
29890 . Newark .... .12/18/2019 .. 0 0 .0 0 109,956 0 0
28421 . PLANTATION .. .09/02/2011 .. 0 0 .0 0 0 0
28730 . HOLLYWOOD ... .12/03/2012 .. 0 0 .0 0 0 0
28759 . ALTAMONTE SPGS .07/02/2012 .. 0 0 .0 0 0 0
28762 . ORLANDO ...... .07/02/2012 .. 0 0 .0 0 0 0
28901 . WELLINGTON .eeeeeeeeeeeeeeeeeeemieeee Jeemmeeeeeemees Pl e s 08/01/2013 0. 0. 0. 0] 0. ...0
28921 . ORLANDO 07/30/2013 0. 0. 0. 0 0. ...0
28922 . NEWPORT RICHEY 07/30/2013 0. 0. 0. 0] 0. ...0
28927 . BRADENTON 04/01/2014 0. 0. 0. 0 0. ...0
28957 . WEST PALM BEACH .... 12/06/2013 0. 0. 0. 0] 0. ...0
28958 . WEST PALM BEACH .... 12/06/2013 0. 0. 0. 0 0. ...0
28959 . WEST PALM BEACH .... 12/06/2013 0. 0. 0. 0. 0. ...0
29109 . MIAMI 01/02/2015 oo | e [ 69,362,839 |.... 0. 0. 0. 0 0. ...0
29174 . ST. AUGUSTINE . .08/30/2015 .. .. 402,841 |. 0 0 .0 0 0 0
29176 . ST. AUGUSTINE ... 03/30/2015 235,950 |.... 0. .0, .0 0. 0. ...0
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20177 . JACKSONVILLE 03/30/2015 0. 0. 0. 0 0. ...0
29178 . JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29179 . ORANGE PARK ... 03/30/2015 0. 0. 0. 0 0. ...0
29180 . JACKSONVILLE .08/30/2015 .. 0 0 .0 0 0 0
29181 . PONTE VEDRA . .03/3072015 .. 0 0 .0 0 0 0
29182 . JACKSONVILLE .08/30/2015 .. . 0 0 .0 0 0 0
29183 . JACKSONVILLE 03/30/2015 218,685 |.... 0. 0. 0. 0 0. ...0
29184 . JACKSONVILLE 03/30/2015 529,448 |.... 0. 0. 0. 0] 0. ...0
29185 . JACKSONVILLE 03/30/2015 437,370 |.... 0. 0. 0. 0 0. ...0
29186 . JACKSONVILLE 03/30/2015 563,977 |.... 0. 0. 0. 0] 0. ...0
29187 . JACKSONVILLE 03/30/2015 333,782 |.... 0. 0. 0. 0 0. ...0
29188 . JACKSONVILLE 03/30/2015 325,726 |.... 0. 0. 0. 0. 0. ...0
29189 . JACKSONVILLE 03/30/2015 520,701 |.... 0. 0. 0. 0 0. ...0
29190 . JACKSONVILLE 03/30/2015 294,650 |.... 0. 0. 0. 0] 0. ...0
29191 . JACKSONVILLE .. .03/3072015 .. .. 271,515 |. 0 0 .0 0 0 0
29192 . ST. AUGUSTINE . .08/30/2015 .. .. 451,412 |. 0 0 .0 0 0 0
29193 . JACKSONVILLE .. .03/3072015 .. .. 412,049 |. 0 0 .0 0 0 0
29194 ... JACKSONVILLE 03/30/2015 481,683 |.... 0. 0. 0. 0] 0. ...0
29212 ... MIAMI 05/08/2015 ...3,358,362 |.... 0. 0. 0. 0 0. ...0
29228 ... GREENACRES .. 06/24/2015 0. 0. 0. 0] 0. ...0
29273 ... CLEARWATER 12/22/2015 0. 0. 0. 0 0. ...0
29285 ... JACKSONVILLE .. 01/12/2016 0. 0. 0. 0] 0. ...0
29286 . JACKSONVILLE 01/12/2016 0. 0. 0. 0 0. ...0
29287 . JACKSONVILLE 01/12/2016 0. 0. 0. 0] 0. ...0
29288 . JACKSONVILLE 01/12/2016 0. 0. 0. 0 0. ...0
29289 . ST. AUGUSTINE . ... 01/12/2016 .. 0 0 .0 0 0 0
29290 . JACKSONVILLE ... 01/12/2016 .. 0 0 .0 0 0 0
29291 . YULEE ........ ... 01/12/2016 .. 0 0 .0 0 0 0
29292 . JACKSONVILLE ... 01/12/2016 .. 0 0 .0 0 0 0
29293 . PONTE VEDRA . .. 01/12/2016 .. 0 0 .0 0 0 0
29294 ... ORANGE PARK ... 01/12/2016 0. 0. 0. 0 0. ...0
2929 ... JACKSONVILLE 01/12/2016 0. 0. 0. 0] 0. ...0
292% ... ST. AUGUSTINE ... 01/12/2016 0. 0. 0. 0 0. ...0
29297 ... ST. AUGUSTINE ... 01/12/2016 0. 0. 0. 0] 0. ...0
29298 ... JACKSONVILLE 01/12/2016 0. 0. 0. 0 0. ...0
29299 . JACKSONVILLE 01/12/2016 0. 0. 0. 0] 0. ...0
29300 . ATLANTIC BEACH ... 01/12/2016 .. .. 979,665 |. 0 0 .0 0 0 0
29301 . JACKSONVILLE .. ... 01/12/2016 .. .. 823,487 |. 0 0 .0 0 0 0
29302 . JACKSONVILLE .. ... 01/12/2016 .. ,107,448 |. 0 0 .0 0 0 0
29303 . JACKSONVILLE .. ... 01/12/2016 .. .. 880,279 |. 0 0 .0 0 0 0
29304 . JACKSONVILLE .. .. 01/12/2016 .. .. 454,338 |. 0 0 .0 0 0 0
29305 ... JACKSONVILLE 01/12/2016 .1,434,003 |.... 0. 0. 0. 0] 0. ...0
29306 . JACKSONVILLE 01/12/2016 .3,166,165 |.... 0. 0. 0. 0 0. ...0
29307 . JACKSONVILLE 01/12/2016 .1,533,389 |.... 0. 0. 0. 0] 0. ...0
29308 . JACKSONVILLE .. 01/12/2016 ,476,597 |.... 0. 0. 0. 0 0. ...0
29309 . 01/12/2016 525,328 |.... 0. 0. 0. 0] 0. ...0
29310 . JACKSONVILLE 01/12/2016 ...1,235,231 |.... 0. 0. 0. 0 0. ...0
29311 . ST. AUGUSTINE .... 01/12/2016 .1,008,062 |.... 0. 0. 0. 0. 0. ...0
20417 . MELBOURNE ... 06/09/2016 1,091,158 |.... 0. 0. 0. 0 0. ...0
29418 . MELBOURNE .. 06/09/2016 .. ,040,010 |. 0 0 .0 0 0 0
29421 ... MELBOURNE ... 06/09/2016 ,636,736 |.... 0. .0, .0 0. 0. ...0
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20428 .... MELBOURNE ... 06/09/2016 0 0. ...0
20438 ... MELBOURNE ... 06/09/2016 0] 0. ...0
20441 ... MELBOURNE ... 06/09/2016 0 0. ...0
29443 . MELBOURNE ... 06/09/2016 .. 0 0 0
20495 . LAKE WORTH .. ... 01/09/2017 .. 0 0 0
29534 . CORAL GABLES .. .. 02/08/2017 .. . . 14,820,964 |. 0 0 0
29535 ... JACKSONVILLE BEACH ... 03/02/2017 JUR 8,916,511 |.... 0 0. ...0
29634 . Daytona Beach . 11/02/2017 R U 2,971,270 |.... 0] 0. ...0
29668 . Naples 12/19/2017 ) 15,962,508 |.... 0 0. ...0
29779 . Palmetto .. 10/16/2018 0] 0. ...0
29801 . Palm Bay .. 03/15/2019 0 0. ...0
29803 . Daytona Beach . 01/30/2019 0. 0. ...0
29805 . Or lando 01/30/2019 0 0. ...0
29808 . Orlando ... 01/30/2019 0] 0. ...0
29850 . Miami .. ... 08/01/2019 .. 0 0 0
29921 . Or lando ... 01/16/2020 .. 0 0 0
29947 . Or lando .. 01/16/2020 .. 0 0 0
29948 ... Orlando ... 01/16/2020 0] 0. ...0
29949 ... Orlando ... 01/16/2020 0 0. ...0
29950 ... Orlando ... 01/16/2020 0] 0. ...0
29951 ... Orlando ... 01/16/2020 0 0. ...0
29952 ... Orlando ... 01/16/2020 0] 0. ...0
30207 . Medley 08/10/2022 0 0. ...0
30212 . Pinellas Par 10/07/2022 0] 0. ...0
28830 . ALPHARETTA .. 10/06/2014 0 0. ...0
29092 . MCDONOUGH ... 08/08/2014 .. 0 0 0
29135 . DULUTH . .12/23/2014 .. 0 0 0
29687 . Canton ... .04/13/2018 .. 0 0 0
29692 . Stone Mountain .04/13/2018 .. 0 0 0
29830 . Valdosta .... .04/30/2019 .. 0 0 0
20831 . Marietta .... 06/06/2019 JUR N 0 0. ...0
29979 . Morrow .... 08/27/2020 [ IO 13 440 306 |.... 0] 0. ...0
30258 . Atlanta ... 12/01/2023 [N I 13,000,000 |.... 0 0. ...0
28833 . HONOLULU .. 02/26/2013 R IO 3,742,187 |.... 0] 0. ...0
29609 . Honolulu .. 07/27/2017 ) 41,104,716 |.... 0 0. ...0
29807 . Nampa ... 01/24/2019 ...2,656,493 |.... 0] 0. ...0
28862 . CHICAGO .04/04/2013 .. 2,569,501 0 0 0
28920 . WARREN . .08/23/2013 .. 6,561,957 0 0 0
29337 . CHICAGO 01/06/2016 .. . 13,759,472 |. 0 0 0
29583 . CHICAGO .04/20/2017 .. . 19,560,346 |. 0 0 0
29682 . Arlington Heights 02/06/2018 .. 0 0 0
30037 . Chicago 12/14/2021 0] 0. ...0
29079 . INDIANAPOLIS .. 08/01/2014 0 0. ...0
29091 . PLAINFIELD 08/08/2014 R IO 0] 0. ...0
29655 ... Indianapol is .. 11/15/2017 JUR RN 7,285,261 |.... 0 0. ...0
30077 ... . |Evansville 10/06/2021 [ IO 15,513,440 |.... 0] 0. ...0
28532 ... . | LEAWOOD ... 01/17/2012 ) 36,860,387 |.... 0 0. ...0
28787 ... . | LEAWOOD ... 10/25/2012 19,314,989 |.... 0. 0. ...0
29118 . WICHITA 11/18/2014 0 0. ...0
29983 . Over land Park ...10/23/2020 .. 0 0 0
29087 . HEBRON ... 08/08/2014 0. 0. ...0
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29875 . Richmond 10/16/2019 0. 0. 0 0. ...0
29880 . Louisville .. 10/16/2019 0. 0. 0] 0. ...0
30156 . Lawrenceburg .. 02/23/2022 L0 L0 n 0 L0 )
29893 . Kenner ... 11/01/2019 .. 0 .0 0 0 0
29143 . DENNIS . .01/15/2015 .. 0 .0 0 0 0
2679803 . BEVERLY ... .12/19/2012 .. 0 .0 0 . 0 0
28849 .... SILVER SPRINGS .....coevvvvnnniereevnninnnns Jevvnnneeeennnes Mo oo s 07/11/2013 20,475,578 |.... 0. 0. 0 ...135 680 |... 0. ...0
29453 . HYATTSVILLE e eeeeeeeeeee Jeemmeeeeeeeee D [ s [ 06/24/2016 11,528,826 |.... 0. 0. 0] ... 177,586 |... 0. ...0
30005 . L |Bethesda .ooovveiiiiiiiiiiiiii [ D e e 01/26/2021 0. 0. 0 .. 60,051 |... 0. ...0
2884902 . | SILVER SPRINGS ....eeeeeeeeeeeeeenninees Joemmeeeeeeeenee M e et 06/06/2014 0. 0. 0] 0. ...0
28984 ...ooiiviiiiiiiiiinneeeeeens [ANNARBOR Lo e M [ 12/18/2013 0. 0. 0 0. ...0
29523 ... ANN ARBOR ....eeeeeeeeeeeeemnneeeeeennnn Jeemmmneeeeeeeee M e e 03/21/2017 0. 0. 0. 0. ...0
29943 ... Livonia ... 05/25/2021 0. 0. 0 0. ...0
30057 . Sterling Heights ... 07/02/2021 . 0. 0. 0] 0. ...0
30193 . Auburn Hills ..... .06/14/2022 .. ..23,729,236 |. 0 .0 0 0 0
30238 . Van Buren Tounship .03/06/2023 .. . 13,082,194 |. 0 .0 0 0 0
29099 . MINNETONKA ... .11/03/2014 .. 0 .0 0 0 0
20459 ... CIRCLE PINES ...eeeeeeeeeeeeeemmneeeeenn femmeeeeeeeee BN e s 07/11/2016 . 0. 0. 0] 0. ...0
29632 . Woodbury ....vvveevveiiiiiiiinneecnii v N e 10/12/2017 34,679,346 |.... 0. 49 375 .. 0 0. ...0
29705 . Saint Paul ....oooieeeiiiiiiieeiiiieeeeeen e N e [ 04/20/2018 27,328,292 |.... 0. 0. 0] 0. ...0
20885 . Sartell ooovviiveiiiiiiiiiniiiines e N e 11/01/2019 0. 0. 0 0. ...0
29999 . Saint Paul ....oooieeeiiiiiiieeiiiieeeeeeen e N e e 12/17/2020 0. 0. 0] 0. ...0
29086 . SOUTHAVEN .eeniiiiiiiniinvcinineecvennen fevvneneeeeeeen M e [ 08/08/2014 0. 0. 0 0. ...0
28924 . CEDAR POINT ..eeeeeeeeieeeeeeenieeeeeeen Jeemmmeeeeeeene N [ s [ 04/01/2014 0. 0. 0] 0. ...0
28925 . NEWPORT ... 04/01/2014 0. 0. 0 0. ...0
28974 . RALEIGH ... 11/25/2018 .. 0 .0 0 0 0
29236 . ASHEVILLE .07/09/2015 .. 0 .0 0 0 0
29259 . ASHEVILLE .10/28/2015 .. 0 .0 0 0 0
20454 . CHARLOTTE ... 07/06/2016 .. 0 .0 0 0 0
29455 . CHARLOTTE .. 07/06/2016 .. 0 .0 0 0 0
29619 . Wilmington ...ooovvvvvininiiiiiiinniniiinnns Jevnnneeennen NCes o [ 10/05/2017 0. 0. 0 0. ...0
29753 . Candler .....oeoveemmeniereeeeniieeeeeennnes Jeenneeeeeeeee N e [t 08/31/2018 0. 0. 0] 0. ...0
29857 . Lincolnton ....oooevvvenviviiininninneinnnn Jevvnnnnneneene Noecis e e el 09/25/2019 0. 0. 0 0. ...0
29940 ... Graham .......cceevemneeeeemmnnnnneeernnnnnees Jeemmmneeeeeene Noeonn o s el 02/25/2020 0. 0. 0] 0. ...0
29941 ... Graham ........coevveeviiiinnnnnnnncinnnennns Jevnnnnneeennn Noes o e e 02/25/2020 0. 0. 0 0. ...0
29953 . Greensboro .. 03/06/2020 0. 0. 0] 0. ...0
29986 . Charlotte ... .10/15/2020 .. 0 .0 0 0 0
30183 . Fayetteville .. .04/19/2022 .. 0 .0 0 0 0
30196 . Hendersonville .07/14/2022 .. 0 .0 0 0 0
29001 . ELKHORN ... .02/21/2014 .. 0 .0 0 0 0
28866 . MORRISON .. .05/08/2013 .. 0 .0 0 0 0
29043 ... BURLINGTON ...eeeeeeeeeeeeneeeeeemnn Jeemmeeeeeenee N e s 07/01/2014 0. 0. 0] 0. ...0
29120 . KINNELON ©.ovvvieeieeeeceniieeecennnes Jeevneeeeeeeen Nde e s 12/15/2014 0. 0. 0 0. ...0
29131 . WYCKOFF e eeeeeeeeeeen Jeemmeeeeeeeee N e i s 12/15/2014 0. 0. 0] 0. ...0
29133 ... MIDLAND PARK ....cevvvveneeeriiiinnneeennn Jevvnenneeeeene Ndecs e s 12/15/2014 0. 0. 0 0. ...0
20497 ... 02/15/2017 0. 0. 0] 0. ...0
29541 ... . 02/27/2017 0. 0. 0 0. ...0
29542 ... HOBOKEN ... 02/27/2017 0. 0. 0. . 0. ...0
29543 ... HOBOKEN ... 02/27/2017 0. 0. 0 .. 100,872 |... 0. ...0
29544 . HOBOKEN .02/27/2017 .. 0 .0 0 0 0
29545 ... HOBOKEN ... 02/27/2017 .0, .0 0. 0. ...0
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29605 . Morristown .. 07/28/2017 0. 0. 0 .. 121,200 |... 0. ...0
29658 . New Milford 12/14/2017 0. 0. 0] 0. ...0
29688 . Lyndhurst ... 04/13/2018 0. 0. 0 0. ...0
29690 . Lyndhurst .04/13/2018 .. 0 .0 0 0 0
29810 . Livingston .. .03/27/2019 .. 0 .0 0 0 0
29931 . East Rutherford . 11/22/2019 .. 0 .0 0 0 0
30000 ... . |Wayne Township 11/09/2020 0. 0. 0 0. ...0
30004 . West Windsor .. 02/10/2021 0. 0. 0] 0. ...0
30256 . 08/23/2023 0. 0. 0 0. ...0
2881103 . WESTFIELD ... 12/19/2012 0. 0. 0] 0. ...0
29877 ... Albuquerque . 11/27/2019 0. 0. 0 0. ...0
29917 . Albuquerque ... 11/27/2019 0. 0. 0. 0. ...0
29918 . Albuquerque ... 11/27/2019 0. 0. 0 0. ...0
29919 . Albuquerque . 11/27/2019 0. 0. 0] 0. ...0
28391 . LAS VEGAS .03/3072011 .. 0 .0 0 0 0
29676 . Las Vegas ... 01/31/2018 .. 0 .0 0 0 0
29855 . Henderson .. 07/10/2019 .. 0 .0 0 0 0
30029 . Las Vegas ... 04/27/2021 . 0. 0. 0] 0. ...0
30115 . Henderson ... 11/05/2021 JUR 5,169,271 |.... 0. 0. 0 0. ...0
30184 . Las Vegas ... 06/09/2022 N 27,013,815 |.... 0. 0. 0] 0. ...0
30263 . .. |Las Vegas ... 02/02/2024 ..... 0. 0. 0 0. ...0
28871 . . | NEW YORK ... 05/09/2013 ..... 0. 0. 0] 0. ...0
28914 . 08/27/2013 ..... 0. 0. 0 0. ...0
28915 . 08/27/2013 ..... 0. 0. 0] 0. ...0
28916 . 08/27/2013 ..... 0. 0. 0 0. ...0
28953 . .12/06/2013 .. 0 .0 0 0 0
29014 . NEW YORK .... .05/08/2014 .. 0 .0 0 0 0
29073 . BROOKLYN CENTER . 08/08/2014 .. ..22,262,235 |. 0 .0 0 0 0
29225 . NEW YORK .... .06/15/2015 .. . 11,119,501 |. 0 .0 0 0 0
29405 . LAKEWOOD . 05/16/2016 .. | 5,789,044 |. 0 1 0 0 0
20498 ... NEW YORK .... 11/29/2016 ) 12,606,021 |.... 0. 0. 0 0. ...0
29499 . NEW YORK .... 11/29/2016 0. 0. 0] 0. ...0
30211 . NEW YORK .... 09/27/2022 0. 0. 0 0. ...0
28961 . CINCINNATI 12/06/2013 0. 0. 0] 0. ...0
29242 . OLMSTEAD FALLS .. 12/28/2015 0. 0. 0 0. ...0
29532 . COLUMBLS ... 03/30/2017 0. 0. 0] 0. ...0
29820 . Cincinnati .03/28/2019 .. 0 .0 0 0 0
28490 . PORTLAND ... 08/11/2011 .. 0 .0 0 0 0
28919 . EUGENE . .08/13/2013 .. 0 .0 0 0 0
29829 . Por t land .04/08/2019 .. 0 .0 0 0 0
28716 . WILLOW GROVE .10/02/2012 .. 0 .0 0 . 0 0
28900 . HORSHAM 06/28/2013 R IO 0. 0. 0] ...148 934 |... 0. ...0
28979 . NEW CASTLE .. 12/09/2013 JUR N 1,547,901 |.... 0. 0. 0 ... 68,747 |... 0. ...0
29046 . ALLENTOUN ... 09/11/2014 N 12,034,564 |.... 0. 0. 0] .. 133,619 |... 0. ...0
29149 . MECHANICSBURG ... 02/02/2015 0. 0. 0 0. ...0
29150 . MECHANICSBURG ... 02/02/2015 0. 0. 0] 0. ...0
29151 . LANCASTER ... 02/02/2015 0. 0. 0 0. ...0
29152 . LANCASTER ... 02/02/2015 . 0. 0. 0. 0. ...0
29153 . CAWP HILL ... 02/02/2015 502,724 |.... 0. 0. 0 0. ...0
29156 . CAMP HILL .02/02/2015 .. .. 189,087 |. 0 .0 0 0 0
20415 ... FOLCROFT .. 06/09/2016 ...7,389,182 |.... .0, .0 0. 0. ...0
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29416 . SHARON HILL ... 06/09/2016 0. 0. 0. 0 0. ...0
29419 . SHARON HILL ... 06/09/2016 0. 0. 0. 0] 0. ...0
29420 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0 0. ...0
29422 . CHADDS FORD . ... 06/09/2016 .. 0 0 .0 0 0 0
20423 . FOLCROFT ... 06/09/2016 .. 0 0 .0 0 0 0
29424 . FOLCROFT .. .. 06/09/2016 .. 0 0 .0 0 0 0
20425 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0 0. ...0
29426 ... FOLCROFT ... 06/09/2016 0. 0. 0. 0] 0. ...0
20427 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0 0. ...0
29429 ... SHARON HILL . 06/09/2016 0. 0. 0. 0] 0. ...0
20430 ... FOLCROFT ... 06/09/2016 0. 0. 0. 0 0. ...0
20431 ... SHARON HILL . 06/09/2016 0. 0. 0. 0. 0. ...0
20432 ... 06/09/2016 0. 0. 0. 0 0. ...0
20433 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0] 0. ...0
20434 . FOLCROFT .. ... 06/09/2016 .. 0 0 .0 0 0 0
20435 . SHARON HILL . ... 06/09/2016 .. 0 0 .0 0 0 0
20436 . SHARON HILL . .. 06/09/2016 .. 0 0 .0 0 0 0
20437 ... SHARON HILL ... 06/09/2016 0. 0. 0. 0] 0. ...0
20439 ... SHARON HILL . 06/09/2016 0. 0. 0. 0 0. ...0
29440 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0] 0. ...0
20444 ... CHADDS FORD . 06/09/2016 0. 0. 0. 0 0. ...0
20445 ... CHADDS FORD . 06/09/2016 R IO 0. 0. 0. 0] 0. ...0
29522 ... CRANBERRY TOWNSHIP ....evvvnvivvininnninns Jvvneneeeeeenen PAec e [ 01/19/2017 [l R 5,170,203 |.... 0. 0. 0. 0 . 0. ...0
29524 ... EAST UNTON TOUNSHIP .eeeeeeeeeeeeeee e eeeeeeen PR e s 12/16/2016 34,761,579 |.... 0. 0. 0. 0] ... 946,287 |... 0. ...0
29537 ... JENKINS TOWNSHIP ... 01/25/2017 42,188,409 |.... 0. 0. 0. 0 .1,321,8% |... 0. ...0
29538 . PITTSTON TOWNSHIP .. .01/25/2017 .. . 42,657,476 |. 0 0 .0 0 .1,147,682 0 0
29539 . JENKINS TONNSHIP .01/25/2017 .. . 46,055,512 |. 0 0 .0 0 ,239,104 0 0
29540 . HANOVER ... .01/25/2017 .. ..44,053,099 |. 0 0 .0 0 0 0
29664 . Hazleton ... 0171172018 .. . 27,501,941 |. 0 0 .0 0 0 0
29755 . Warrington .09/27/2018 .. | 5,719,708 |. 0 0 .0 0 0 0
30032 . Exton 05/06/2021 [N I 16,866,130 |.... 0. 0. 0. 0 0. ...0
30090 . Hazle Tounship 10/22/2021 R IO 8,598,259 |[.... 0. 0. 0. 0] 0. ...0
30091 . Pittston Township ..ocevvvviiviiinninnnns v PAe s e e s 10/22/2021 [N I 12,851,986 |.... 0. 0. 0. 0 0. ...0
30092 . HaNOVEr ..eeiieeeiiiieeeeeenieeeeeeenis Jeemneeeeeeee PAe e et 10/22/2021 [ IO 23,785,831 |.... 0. 0. 0. 0] 0. ...0
30093 . Pittston Township «.ocovvvviiviivnninnnns v PAe s e e s 10/22/2021 JUR 9,875,809 |.... 0. 0. 0. 0 . . 0. ...0
30094 . Jenkins TOWNSNIpP .ovveeveeneeeeeenninees Jeemmeeeeeeee PAe e s et 10/22/2021 N 12,894,613 |.... 0. 0. 0. 0] .. 359,196 |... 0. ...0
30095 . Hazleton .... 1072272021 .. 0 0 .0 0 164,394 0 0
30172 . Pittsburgh .05/05/2022 .. 0 0 .0 0 0 0
30215 . Pittston .... .10/20/2022 .. 0 0 .0 0 0 0
29691 . Myrtle Beach .04/13/2018 .. 0 0 .0 0 0 0
29695 . Myrtle Beach .04/13/2018 .. 0 0 .0 0 0 0
29697 . Greenville 04/13/2018 0. 0. 0. 0] 0. ...0
29836 . Lake Wylie .oooovveevreriiiiniiniiiiiniinees v S [ e e 06/25/2019 0. 0. 0. 0 0. ...0
29867 . GreenVille ..ooeeeeeeeeeereemnnniieeeeennns Jeemneeeeeeenees S e s s 10/29/2019 R IO 0. 0. 0. 0] 0. ...0
29904 ... Charleston ........cceevrevviivnnninniiinns Jovninnneneenenn S foeeeee e e 01/02/2020 [l R 8,821,991 |.... 0. 0. 0. 0 0. ...0
29959 ... L IMt. Pleasant ....ccoeeeiiiiiviiiiiiiieeinnn Jeenneeeeeeeen SO [ s [ 02/13/2020 0. 0. 0. 0] 0. ...0
30161 . . [Johnson City woeevvviiiiniiiiiiiiiiiniis v TN [ e [ 03/10/2022 0. 0. 0. 0 0. ...0
28858 . HOUSTON 02/27/2013 0. 0. 0. 0. 0. ...0
28960 . VICTORIA .... 12/06/2013 0. 0. 0. 0 0. ...0
29089 . GRAPEVINE .. 08/08/2014 .. 0 0 .0 0 0 0
29090 . GRAPEVINE ... 08/08/2014 0. .0, .0 0. 0. ...0
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29130 . HOUSTON ... 12/09/2014 0. 0 0. ...0
29145 . WESLACO ... 01/15/2015 0. 0] 0. ...0
29166 . LUFKIN . 04/29/2015 0. 0 0. ...0
29169 . WACO ... .04/29/2015 .. 0 0 0 0
29325 . SAN ANTONIO . ... 09/01/2016 .. 0 0 0 0
29501 . SAN ANTONIO . .. 01/03/2017 .. 0 0 0 0
29617 . Mesquite .... 08/30/2017 0. 0 0. ...0
29626 . Dal las 11/29/2017 0. 0] 0. ...0
29627 . Farmers Branch .. 11/29/2017 0. 0 0. ...0
29628 . Arlington 11/29/2017 0. 0] 0. ...0
29629 . Grand Prairie . 11/29/2017 0. 0 . 0. ...0
29645 . Baytown ... 12/07/2017 0. 0. ... 578,209 |... 0. ...0
29748 . ROCKWALL . 07/18/2018 0. JUR VN R | R, 5,045 |... 0. ...0
29876 . Woodlands ... 10/29/2019 0. 0] 0. ...0
29879 . Baytown ... 11/06/2019 .. 0 0 0 0
30002 . Denton ... .12/18/2020 .. 0 0 0 0
30081 . Farmers Branch .09/722/2021 .. 0 0 0 0
30219 . Kingwood 12/01/2022 0. 0] 0. ...0
30262 . Grapevine ... 02/02/2024 0. 0 0. ...0
30274 . .. |Granbury .... 02/13/2024 0. 0] 0. ...0
2885802 . . | HOUSTON ... 02/04/2016 0. 0 0. ...0
28937 ... DRAPER ... 10/28/2014 0. 0] 0. ...0
29264 . 01/14/2016 0. 0 . 0. ...0
29366 . SALT LAKE CITY .. 01/28/2016 0. 0] ... 134,636 |... 0. ...0
29408 . RIVERTON .. 09/27/2016 0. 0 ... 18,848 |... 0. ...0
29456 . LINDON . 08/03/2016 .. 0 0 144,372 0 0
20457 . LINDON ... .12/20/2016 .. 0 0 ..61,303 0 0
29546 . SALT LAKE CITY ... 03/01/2017 .. 0 0 0 0
29778 . West Valley City ... 10/16/2018 .. 0 0 0 0
30024 . Provo ... .08/17/2021 .. .14 003,486 |. 0 0 0 0
30052 . .. |Provo ... 05/26/2021 12,081,514 |.... 0. 0 0. ...0
30076 . . |Lehi 09/27/2021 0. 0] 0. ...0
30159 . .. |Taylorsville 04/11/2022 0. 0 0. ...0
2954602 . ..|Salt Lake City .. 05/01/2017 0. 0] 0. ...0
28876 ... . | RICHMOND 05/08/2013 0. 0 0. ...0
28952 . HAMPTON ... 12/06/2013 0. 0] 0. ...0
28962 . FAIRFAX ... .12/06/2013 .. 0 0 0 0
29105 . ARLINGTON HEIGHTS . ... 10/01/2014 .. 0 0 0 0
20492 . CHANTILLY ... ... 11/09/2016 .. 0 0 0 0
29685 . Urbanna ... .02/15/2018 .. 0 0 0 0
29686 . Topping ... .02/15/2018 .. 0 0 0 0
2969 . Virginia Beach 04/13/2018 0. 0] 0. ...0
28990 . BELLEVUE .... 09/10/2014 0. 0 0. ...0
29410 . 07/28/2016 0. 0] 0. ...0
20411 . . 07/28/2016 0. 0 0. ...0
29412 . LYNWOOD ... 06/28/2016 0. 0] 0. ...0
29414 . EDMONDS ... 06/28/2016 0. 0 0. ...0
29657 . Olympia .. 12/01/2017 0. 0. 0. ...0
29722 . Belllngham 05/30/2018 0. 0 0. ...0
29726 . Bel | ingham .05/30/2018 .. 0 0 0 0
29837 . Seattle ... 06/26/2019 .0, 0. 0. ...0
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20920 .. 86ataC ..uuviiiiiiiiiiiiir e [ {1V AR RN 01/30/2020 ..o feunneieeiinn e [ 8,910,875 [cvuuiiiiiiinnnns 0
...... 11/15/2012 ..........3,182,607 0.
20072 ... [HOWARD .. ...07/28/2014 ..... .1,765,150 |. 0
29121 . [MILWAUKEE . ...02/20/2015 ..... 28,925,086 |. 0.
20318 WAUKESHA ....vvvvvieeiiiiiiiiiiiiiiiiiiininns 02/11/2016 .ooofeeeeeeeiiees e i, 2,915,252 .01 .
0299999. Mortgages with partial repayments 2,804,058,829 0 38,742,203
20975 i |Washington DC .oeiiiiiiiiniiiiiiiiiniees foeenieeiiiiianns O KO RTOR RPN 06/17/2020 ..ooufeeeeeennnins s | 11,379,523 |.ovvvveiiiiinnnnns [ P PTTII [ PP [ P PTTII [ PP [ [ [ 11,379,528 [..uvvvennnnnnnnnnnns [\ [V o 0
0499999. Mortgages transferred 11,379,523 0 0 0 0 0 0 0 11,379,523 0 0 0
0599999 - Totals 2,919,784,6%4 0 88,287 765,872 0 (677,585) 0 103,833,009 154,136,250 0 0 0

) AVE
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SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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Admini- Date Type Actual Cost Additional for
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Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BALP98-82-0 ......... MESA WEST RE INC FUND IV LP ....eevvvveveiniiiniiiiiiiiiiiiiiiiiiiiinnnnnnns WILMINGTON .vvvveveiiineininniiininiiinnnnnnns founnes DE.......... MESA WEST RE INC FUND IV LP ...eevvvvvvviiiiiiiiiiiiiiiiiiiiiiine foviiiinns ceveeeens o .08/17/2017 o fovvvien e [ [ 1,350,000 [..eevvevneennnniinninnnnnnns [ 5,400,000 |...oevvennnnnnnns 1.470
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 0 1,350,000 0 5,400,000 XXX
BALP20-68-3 . ..|ALPINE INVESTORS IX LP .... .. [ WILMINGTON . .| ALPINE INVESTORS IX LP . ....12/15/2023 ... ... 229,378 0. 4,867,990 |... 0.260
BALP20-63-4 .........| ALTOR FUND VI STOCKHOLM .. ALTOR FUND VI ..08/22/2023 . 112,540 |.. 0| 6,786,460 0.220
BALP98-57-2 .. .| APOLLO HYBRID VALUE FUND .. .. | WILMINGTON . ..| APOLLO HYBRID VALUE FUND ... . [--..08/29/2019 ... 0. 4,055,638 |... ... 0.440
BALP20-19-6 ARES CORPORATE OPP FUND VI LP . [ WILMINGTON . .| ARES CORPORATE OPP FUND VI LP ....03/01/2021 ... .... 225,000 .0 1,275,001 |... ...0.120
BALP20-60-0 . ..| AUDAX PRIVATE EQUITY FUND VII-A LP WILMINGTON . AUDAX PRIVATE EQUITY FUND VII-A LP ..08/07/2023 . .538,863 |.. .0 | 5,005,223 0.400
BALP20-34-5 ..|BERKSHIRE FUND X .................. WILMINGTON . BERKSHIRE FUND X ......ovvvvvnnnnnns ..11/16/2021 . .215,970 |.. 0| 5,39, 189 0.350
BALP20-64-2 .........|BROOKFIELD INFRASTRUCTURE FD V ... WILMINGTON . BROOKF IELD INFRASTRUCTURE FD V .. ..09/15/2023 . .0 | 4,916,478 0.030
BALP99-59-6 ..|BROOKFIELD INFRASTRUCTURE FND I11B WILMINGTON . BROOKF IELD INFRASTRUCTURE FND 1118 ..06/16/2016 . 0| ... 488,369 0.030
BALP98-32-5 ..|BROOKFIELD INFRASTRUCTURE FUND IV LP . WILMINGTON . BROOKF IELD INFRASTRUCTURE FUND IV LP ..00/13/2019 . .0 | 480,474 0.030
BALP98-68-9 . ..|BRYNIOOD PARTNERS VIII ..cooeernnnnnns WILMINGTON . BRYNIOOD PARTNERS VIIT ....ovvvvvvvnnnnns ..04/20/2018 . 0| ...282,876 0.920
BALP20-83-2 .........|CARLYLE CREDIT OPPORTUNITIES |11 LP WILMINGTON . CARLYLE CREDIT OPPORTUNITIES 11 LP . ..05/28/2024 . .0 | 4,406,516 0.000
BALP97-87-1 .| CHARLESBANK CAP PTNS IX LP ........... BOSTON ... CHARLESBANK CAP PTNS IX LP .......... ..07/16/2018 . 0| ...622,869 0.190
BALP98-50-7 CHARLESBANK CAP PTNS IX OVERAGE PR .. [WILMINGTON . ..| CHARLESBANK CAP PTNS IX OVERAGE PR ... . |....06/21/2018 ... 0. ...883,105 |... ...0.5%
BALP20-32-9 .........| CHARLESBANK EQUITY FUND X . [WILMINGTON ... .| CHARLESBANK EQUITY FUND X ....00/27/2021 ... . .0 .. 3,306,286 |... ...0.300
BALP20-77-4 . ..| CLAYTON DUBILIER & RICE FUND XII LP GRAND CAYMAN . CLAYTON DUBILIER & RICE FUND XII LP . ..02/07/2024 . .849,918 |.. .0 | 5,934,788 0.030
BALP98-63-0 . .| CLEARLAKE CAPITAL PARTNERS V ........ WILMINGTON . CLEARLAKE CAPITAL PARTNERS V ....... ..02/01/2018 . .230,159 |.. 0| 1,052,364 0.130
BALP20-36-0 CVC CAPITAL PARTNERS LTD VIII LTD . WILMINGTON . ..| CVC CAPITAL PARTNERS LTD VIII LTD . |- 1271472021 . ... 378,921 0. ...653,444 |... ...0.020
BALP99-53-9 .........|ENCAP ENERGY CAPITAL FUND X LP ... HOUSTON .| ENCAP ENERGY CAPITAL FUND X LP .. ....03/26/2015 ... .0 ...218,619 |... ...0.070
BALP98-95-2 .........|ENCAP ENERGY CAPITAL FUND XI HOUSTON .. ENCAP ENERGY CAPITAL FUND XI ..07/17/2017 . .220,307 |.. .0 | ...800,565 0.100
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V .. WILMINGTON . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . .809,150 |.. 0| 1,706,238 0.160
BALP99-10-9 .........|EQT INFRASTRUCTURE |11 LUXEMBOURG . EQT INFRASTRUCTURE |11 . ..10/25/2017 . .. 77,585 |.. .0 | 233,681 0.170
BALP20-75-8 . ..|EQT INFRASTRUCTURE VI ... LUXEMBOURG . EQT INFRASTRUCTURE VI .. ..01/25/2024 . ,650,576 |.. 0| .9,059,455 0.310
BALP20-18-8 . ..|EQT IX (N02) USD SCSP LP WILMINGTON . EQT IX (NO2) USD SCSP LP . ..02/05/2021 . . .0 | ...219,800 0.090
BALP20-66-7 . ..|FRANCISCO PARTNERS VII LP . GRAND CAYMAN . FRANCISCO PARTNERS V11 LP ..11/08/2023 . 0| 5,910,000 0.000
BALP99-74-5 . ..|FS EQUITY PARTNERS VII LP ... LOS ANGELES .. FS EQUITY PARTNERS VII LP .. ..11/03/2014 . .0 | 471,604 0.540
BALP20-02-2 .........| GENERAL ATLANTIC INV PTNS 201 GRAND CAYMAN . GENERAL ATLANTIC INV PTNS 20 ..01/14/2020 . 0| 588,080 0.230
BALP98-43-2 ..| GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ... ..07/03/2019 . .0 | 992,770 0.160
BALP99-21-6 ..| GENSTAR CAPITAL PARTNERS VI WILMINGTON . GENSTAR CAPITAL PARTNERS VII ..10/01/2015 . 0| . 98,859 0.950
BALP20-33-7 ..| GENSTAR CAPITAL PARTNERS X .. WILMINGTON . GENSTAR CAPITAL PARTNERS X . ..10/04/2021 . .0 | 428,031 0.100
BALP20-67-5 . ..| GENSTAR CAPITAL PARTNERS XI LI WILMINGTON . GENSTAR CAPITAL PARTNERS XI LP .. 11/07/2023 . 0| 7,468,232 0.070
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VIII .. WILMINGTON . GENSTAR CAPITAL PTNRS VIII . ..04/28/2017 . .0 | ...528,276 0.430
BALP98-45-7 ..| GENSTAR X OPPORTUNITIES | ..... WILMINGTON . GENSTAR IX OPPORTUNITIES | .... ..07/08/2019 . 0| 266,726 0.200
BALP98-98-6 . ..|GENSTAR VII1 OPPORTUNITIES FUND | .. WILMINGTON . ..| GENSTAR VI11 OPPORTUNITIES FUND | ... . |--..10/05/2017 ... 0. ....88,629 |... ...0.250
BALP20-61-8 . ..| GREEN EQUITY INVESTORS IX LP . [ WILMINGTON . .| GREEN EQUITY INVESTORS IX LP .... ....08/15/2023 ... .0 5,346,726 |... ...0.120
BALP95-75-0 .........|GREEN EQUITY INVESTORS VII LP . WILMINGTON . GREEN EQUITY INVESTORS VII LP ..05/12/2017 . .0 | ...574,438 0.080
BALP20-15-4 .........| GRYPHON PARTNERS VI LP .......... . [ WILMINGTON . GRYPHON PARTNERS VI LP .......... ..12/18/2020 . 0| 1,422,834 0.640
BALP20-21-2 .. .| GUIDEPOST GROWTH EQUITY III-A LP ... WILMINGTON . ..| GUIDEPOST GROWTH EQUITY I1I-A LP .. . [....08/10/2021 ... 0. ...937,500 |... ... 3.130
BALP20-84-0 H.1.G. ADVANTAGE BUYOUT FUND |1 LP ... WILMINGTON . .|H.1.G. ADVANTAGE BUYOUT FUND Il LP .. ....06/27/2024 ...[...... 824,807 |... .0 .2,925,193 |... ...0.000
BALP20-81-6 . H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . H.1.G. WHITEHORSE MIDDLE MARKE LP . ..04/15/2024 . 4,473,032 .0 | 3,026,968 0.950
BALP20-00-6 . .| HARVEST PARTNERS VIII LP ....... WILMINGTON . HARVEST PARTNERS VIII LP .......... 1172172019 . . 0| ...216,546 0.040
BALP20-07-1 HELLMAN & FRIEDMAN CAP PTNS IX .. GRAND CAYMAN . ...|HELLMAN & FRIEDMAN CAP PTNS IX .. . |....04/07/2020 ... 0. ... 357,494 |... ...0.080
BALP99-22-4 .........|HELLMAN & FRIEDMAN INVESTORS VIII . GRAND CAYMAN . ..|HELLMAN & FRIEDMAN INVESTORS VII1 . ....09/01/2016 ... .0 ...569,066 |... ...0.130
BALP20-48-5 .........[HG SATURN 3 A LP ............ WILMINGTON . HG SATURN 3 A LP ........... ..07/01/2022 . .. .0 | 4,579,021 0.070
BALP20-27-9 .........| INSIGHT PARTNERS XII LP WILMINGTON . INSIGHT PARTNERS XII LP ..07/16/2021 . .255,000 |.. 0| 1,132,500 0.040
BALP20-03-0 . ..|KAYNE SENIOR CREDIT IV LP ... WILMINGTON . KAYNE SENIOR CREDIT IV LP .. ..01/24/2020 . .. 76,504 |.. .0 | ...641,082 2.980
BALP20-43-6 .........|KKR GLBL INFRASTRUCTURE INVEST IV . WILMINGTON . KKR GLBL INFRASTRUCTURE INVEST IV . ..04/21/2022 . ..28,511 |.. 0| 4,292,200 0.070
BALP98-69-7 . ..|KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . KKR GLOBAL INFRASTRUCTURE INVEST 111 ..12/03/2018 . 241,256 |.. .0 | 1,157,012 0.150
BALP98-64-8 . ..|MACQUARIE INFRASTRUCTURE PTNS IV ... WILMINGTON . MACQUARIE INFRASTRUCTURE PTNS IV .. ..06/17/2018 . 225,743 |.. 0| ... 427,283 0.210
BALP99-68-7 . ..|METALMARK CAP PARTNERS I LP .. NEW YORK METALMARK CAP PARTNERS I LP .. 1271172014 . .. 11,964 .0 | 398,932 0.840
BALP98-31-7 . .| MSOUTH EQUITY PARTNERS .. WILMINGTON . MSOUTH EQUITY PARTNERS ... ..00/06/2019 . 45,349 .0 | 574,593 0.740
BALP20-04-8 NAUTIC PARTNERS X KP ... WILMINGTON . ..|NAUTIC PARTNERS IX KP . |....02/21/2020 ... 0| L. 774,439 ... ...0.340
BALP20-40-2 .........[NAUTIC PARTNERS X LP .. | WILMINGTON . ..|NAUTIC PARTNERS X LP . |.-..0172172022 ... .... 436,837 .0 ... 2,426,912 |... ...0.300
BALP20-46-9 .. .| NEW MOUNTAIN GUARDIAN 1V BDC LLC . | WILMINGTON . .| NEW MOUNTAIN GUARDIAN 1V BOC LLC .. ...06/23/2022 ... ... 562,500 .0 .. .. 2,531,250 |... ... 0.690
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BALP98-94-5 ......... [NEW MOUNTAIN PARTNERS V WILMINGTON . .| NEW MOUNTAIN PARTNERS V . eeeeens |22 1172072017 L .. 46,446 ...806,305 |... ...0.120
BALP20-76-6 . ..| NORNEST MEZZANINE PARTNERS V LP . WILMINGTON . NORWEST MEZZANINE PARTNERS V LP . ..02/02/2024 . 2,235 |.. 5,090,735 6.300
BALP20-73-3 .........|OCEANSOUND PARTNERS FUND I LP ... WILMINGTON . OCEANSOUND PARTNERS FUND 11 LP .. ..01/10/2024 . . 339,489 |.. 3,046,707 1.250
BALP98-66-3 . ..|PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . PEAK ROCK CAPITAL CREDIT FUND Il ..03/06/2018 . .. 54,654 |.. 312,419 0.630
BALP20-26-1 . ..|PEAK ROCK CAPITAL FUND I LP . WILMINGTON . PEAK ROCK CAPITAL FUND 111 LP ..07/13/2021 . . 327,159 |.. .3,259,985 0.320
BALP20-56-8 . ..|PERMIRA VITT wevveiiinnnnes LUXEMBOURG . PERMIRA VITI wovvvvinnnnee ..03/20/2023 . . 324,613 |.. 3,830,761 0.030
BALP99-67-9 .........|PETERSHILL FUND I LP ... NEW YORK PETERSHILL FUND 11 LP .. ..01/21/2015 . 4,740 |.. 6,193,141 1.220
BALP99-76-0 . ..| QUANTUM ENERGY PARTNERS VI LP . HOUSTON .. QUANTUM ENERGY PARTNERS VI LP ..02/02/2015 . ..61,550 |.. 3,297,068 0.600
BALP98-51-5 ......... | QUANTUM ENERGY PARTNERS VII . WILMINGTON . QUANTUM ENERGY PARTNERS V1| ..05/30/2018 . . 162,464 |.. 1,292,330 0.210
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI WILMINGTON . ROARK CAPITAL PARTNERS VI ... ..01/03/2022 . .902,831 |.. 2,558,971 0.180
BALP20-17-0 . ..|SILVER LAKE PARTNERS VI LP .. WILMINGTON . SILVER LAKE PARTNERS VI LP . ..01/06/2021 . .. 88,011 |.. ...282,782 0.040
BALP20-16-2 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . STONEPEAK INFRASTRUCTURE FUND IV LP . ..12/30/2020 . .109,387 |.. .2,924,231 0.060
BALP97-98-8 . .| STONEPEAK INFRASTRUCTURE PTNRS |11 WILMINGTON . STONEPEAK INFRASTRUCTURE PTNRS |11 ..02/22/2018 . 1,362,587 0.130
BALP20-35-2 L TAXIV-A LR i, WILMINGTON . TAXIW-ALP (o ..12/03/2021 . ...675,000 0.110
BALP98-97-8 . ..| TAILWIND CAPITAL PARTNERS |11 LP WILMINGTON . ..| TAILWIND CAPITAL PARTNERS Il LP .. .|....09/27/2018 ... 2,820,746 |... ...0.780
BALP20-29-5 .........|THE RESOLUTE FUND V LP .... WILMINGTON . .| THE RESOLUTE FUND V LP ... ....00/07/2021 ... ...861,308 |... ...0.140
BALP20-78-2 . .| THE RESOLUTE FUND VI LP ... NEW YORK THE RESOLUTE FUND VI LP .. ..03/01/2024 . 6,500,347 0.110

BALP20-47-7 .
BALP20-24-6 ..

.. THE VERITAS CAPITAL FUND VITI LP

VSS STRUCTURED CAPITAL LP IV LP ....

WILMINGTON .
WILMINGTON .

THE VERITAS CAPITAL FUND VII1I LP
.| VSS STRUCTURED CAPITAL LP IV LP ....

..07/0172022 .
...07/01/2021 ...

cag772 |

2,206,625

3,778,951 |...

0.070
.. 1.360

1999999. Joint

XXX

Venture Interests - Common Stock - Unaffiliated 15,211,310 165,806,622
BALP20-25-3 ......... POMONA X LP e e e e e e e e WILMINGTON v eeeere e [eeeees DE.......... POMONA X LP e e e e eeenn e eee Jeeennnie s aeeeeeens ....06/30/2021 ... |...... B e [V PO 4,500,000 [-reeeeemmeieeeeennieeeees [V PO 99,315,172 |eeveeeeeeennnn 5.600
000000-00-0 ......... Voya Institutional Plan Services, LLC .....covviiiiiiniiiiiiinnnnnininnns WINDSOR ...iiivveiniiiiiiiiieeeceiiieeees ‘ ....... [ ‘Voya Institutional Plan Services, LLC ......ccvviiiiiinnnnns ‘ ................... |....12/31/2019 | ........................................... [ P 10,000,000 |..vevniiiiiiinniiiiiiiinnnns [0 T [U 100.000
2099999. Joint Venture Interests - Common Stock - Affiliated 0 14,500,000 0 99,315,172 XXX
BALP20-31-1 ......... BAIN CAPITAL REAL ESTATE FUND 11 ... WILMINGTON . ..|BAIN CAPITAL REAL ESTATE FUND 11 .|....09/22/2021 ... .... 302,186 .0 02,735,159 ...
BALP20-57-6 ......... BLACKSTONE REAL ESTATE PARTNER X ... WILMINGTON . ..|BLACKSTONE REAL ESTATE PARTNER X .|-...03/24/2023 ... .0 . ... 5,677,939 |...
BALP98-33-3 .........|BLACKSTONE REAL ESTATE PARTNERS IX LP .. WILMINGTON . ..|BLACKSTONE REAL ESTATE PARTNERS IX LP . .|....09/23/2019 ... .0 ...1,218,714 |...
BALP99-38-0 .........|BLACKSTONE REAL ESTATE PTNS VII1 WILMINGTON . ..|BLACKSTONE REAL ESTATE PTNS VIII .|....08/18/2015 ... .0 . ... 1,236,865 |...
BALP20-51-9 .........| CARLYLE REALTY PARTNERS IX LP .... .. | WILMINGTON . .| CARLYLE REALTY PARTNERS IX LP ...10/1172022 ... .0 .. 5,040,491 |...
BALP97-99-6 ..|CARLYLE REALTY PARTNERS VIII LP . . [ WILMINGTON . CARLYLE REALTY PARTNERS VIII LP 12/04/2017 .0 6,325,537
BALP20-53-5 L|TPG IV LP ... .. | WILMINGTON . TPG IV LP ... ..12/22/2022 .0 6,039,226
BALP98-54-9 .........| TPG REAL ESTATE PARTNERS |11 .. . | WILMINGTON . .| TPG REAL ESTATE PARTNERS |11 . ...09/17/2019 ... .0 .. 2,485,376 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 30,759,307
BALP20-82-4 ......... |OCONEE REAL ESTATE HOLDINGS VITI ieirenneiiiiininaeeeereniiaeeeeenennnns |WILMINGTON .................................... | ....... DE.......... |OCONEE REAL ESTATE HOLDINGS VIII 05/01/2024 | ............................... 11,379,528 |ovveiiiiiiiiieeeeeeenenns [ [V T 0
2299999. Joint Venture Interests - Real Estate - Affiliated 11,379,523 0 0 0
BALP70-34-0 ......... [VOYA EMMC RNF INTERESTS LP ....eoveeeeeueeseeusesseseennenseneennannannannns | [M...... DE.......... [VOYA EMMC RNF INTERESTS LP ....voveeeeereeeeereennenneneennennans 01/18/2024 ...[...... 2 [V 187,456 [.ooeieennieiiiiieeees [ O 7,140,103
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 187,456 0 7,140,103
BALP20-80-8 . ..‘PGIM SR LOAN OPPORTUNITIES LP .... . ‘WILMINGTON . ..‘PGIM SR LOAN OPPORTUNITIES LP LP ..04/25/2024 ... 0 .0 . 2,093,036 |...
92918I-AB-3 .........| VOYA REIDF CLASS B SUB NOTES ... | WILMINGTON . ..| VOYA REIDF CLASS B SUB NOTES ..10/26/2021 ... ....691,833 .0 .. .. 1,657,306 |...
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 907,500 691,833 0 3,750,342
6099999. Total - Unaffiliated 7,268,241 19,944,585 0 205,716,272
6199999. Total - Affiliated 11,379,523 14,687,456 0 106,455,275
6299999 - Totals 18,647,764 34,632,040 0 312,171,547
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BALP98-60-6 ..... OAKTREE REDF |1 FUND .. | GRAND CAYMAN . ... |Capital Distribution ....12/27/2017 ...|....06/25/2024 ...|......... 6,700 ... L0 L0 L0 L0 e 6,709 |......... 6,709 |... L0 U .0
BALP99-23-2 ..... CLARION PARTNERS DEBT INVEST FUND . . | WILMINGTON . e | .| Capital Distribution ... 11/20/2015 ...J....05/15/2024 ...|.... 1,781,981 |... L0 0. L0 . ...0....1,781,981 |.... 1,781,981 |... . L0 0. .0
1199999. Non-Registered Private Funds - Mortgace Loans - Unafflllated 1,788,690 0 0 0 0 0 1,788,690 1,788,690 0 0 0 0
BALP01-20-4 SOLUS LLC NEW YORK . ....|Capital Distribution ....07/01/2014 ...|....06/06/2024 ...|. 0 L0 0 0 0. .0
BALP20-00-6 . HARVEST PARTNERS VII1 LP . WILMINGTON .|Capital Distribution .. 1172172019 . .05/15/2024 .. , .0 0 .0 .0 0 0
BALP20-02-2 ..... GENERAL ATLANTIC INV PTNS 2019 .. .. | GRAND CAYMAN . ... |Capital Distribution ....01/14/2020 ...|....04/12/2024 ...|. ..56 247 |... 0 L0 0 0 0. .0
BALP20-03-0 KAYNE SENIOR CREDIT IV LP ... . [ WILMINGTON ... ....|Capital Distribution ....01/24/2020 ...|....06/24/2024 ...|. L0 L0 L0 L0 0. .0
BALP20-04-8 . NAUTIC PARTNERS IX KP ........ WILMINGTON . .|Capital Distribution .. ..02/21/2020 . .04/22/2024 .. .0 0 .0 0 0 0
BALP20-12-1 MACQUARIE INFRASTRUCTURE PRTNS V WILMINGTON . .|Capital Distribution .. ..12/16/2020 . .05/08/2024 .. .0 L0 0 .0 0. 0 0
BALP20-13-9 ..... GREEN EQUITY INVESTORS VIII LP .. | WILMINGTON .... ....|Capital Distribution ....10/21/2020 ...|....06/06/2024 ...|. 0 0. L0 0 0 0. .0
BALP20-15-4 GRYPHON PARTNERS VI LP . | WILMINGTON ... ....|Capital Distribution ...12/18/2020 ...|....06/25/2024 ...|. 4, L0 .. L0 L0 L0 0. .0
BALP20-16-2 . STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . .|Capital Distribution .. .06/28/2024 .. .. 16,782 .0 L0 0 .0 0 0 0
BALP20-17-0 . SILVER LAKE PARTNERS VI LP .... WILMINGTON . .|Capital Distribution .. .04/11/2024 .. . 135,069 .0 L0 0 .0 .0 0 0
BALP20-26-1 PEAK ROCK CAPITAL FUND I11 LP . WILMINGTON . .|Capital Distribution .. .04/00/2024 .. .207,386 .0 L0 0 .0 0 0 0
BALP20-28-7 ..... [EQT INFRASTRUCTURE EQT V . WILMINGTON . .|Capital Distribution .. .04/10/2024 .. .. 44,195 .0 L0 0 .0 s 0. 0 0
BALP20-29-5 ..... [THE RESOLUTE FUND V LP .... WILMINGTON . .|Capital Distribution .. .06/14/2024 .. . 362,485 .0 L0 0 .0 .. 362,485 |. 0 .0 0
BALP20-36-0 . CVC CAPITAL PARTNERS LTD VIII LTD . WILMINGTON . .|Capital Distribution .. .05/29/2024 .. .. 382,116 .0 L0 0 .0 ... 32,116 |. .0 2 0
BALP20-37-8 ..... [ROARK CAPITAL PARTNERS VI ......... WILMINGTON . .|Capital Distribution .. .05/16/2024 .. . 124,861 .0 L0 0 .0 .. 124,861 |. 0 .0 0
BALP20-46-9 ..... [NEW MOUNTAIN GUARDIAN IV BDC LLC WILMINGTON . .|Capital Distribution .. .04/18/2024 .. .. 71,269 .0 L0 0 .0 71,269 |. .0 0 0
BALP20-49-3 ..... [HARVEST PARTNERS IX LP .... WILMINGTON . .|Capital Distribution .. .04/26/2024 .. . 13,213 .0 L0 0 .0 13,213 |. 0 0 0
BALP20-58-4 ..... [EQT X NO 2 USD SCSP ..... LUXEMBOURG . .| Capital Distribution .. .04/00/2024 .. .. 19,608 .0 L0 0 .0 0. 0 0
BALP20-62-6 ..... [APOLLO INVESTMENT FUND X . WILMINGTON . .|Capital Distribution .. .06/03/2024 .. .. 41,180 .0 L0 0 .0 0 0 0
BALP20-64-2 ..... [BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .|Capital Distribution .. .06/21/2024 .. .. 66,156 .0 L0 0 .0 .0 0 0
BALP95-75-0 ..... [GREEN EQUITY INVESTORS VII LP . WILMINGTON . .|Capital Distribution .. .05/16/2024 .. . 625,504 .0 L0 0 .0 0 0 0
BALP95-78-4 ..... [CVC CREDIT PARTNERS EURO MID-MKT WILMINGTON . .|Capital Distribution .. .05/23/2024 .. . 415,656 .0 L0 0 .0 .0 0 0
BALP98-32-5 BROOKF IELD INFRASTRUCTURE FUND IV LP WILMINGTON . .|Capital Distribution .. . . .05/15/2024 .. . 168,918 .0 L0 0 .0 0 0 0
BALP98-40-8 ..... CERBERUS RM FUND GRAND CAYMAN . ... |Capital Distribution ....06/05/2019 ...|....05/10/2024 ...|.......910,009 |... L0 L0 L0 L0 0. .0
BALP98-43-2 GENSTAR CAPITAL PARTNERS IX ... WILMINGTON ... ....|Capital Distribution ...07/03/2019 ...|....06/07/2024 ...|........ 25,621 |... 0 L0 0 , 0 0. .0
BALP98-51-5 ..... [QUANTUM ENERGY PARTNERS VII ... WILMINGTON . .|Capital Distribution .. .04/10/2024 .. 1,073,387 .0 0 .0 1,073,387 0. 0 0
BALP98-55-6 VISTA EQUITY PARTNERS FUND VI .. GRAND CAYMAN . . |Capital Distribution .. . . .05/23/2024 .. .. 15,794 .0 0 .0 . 15,794 0. 0 0
BALP98-56-4 ..... AMERICAN SECURITIES PARTNERS VIII ... WILMINGTON ... ....|Capital Distribution ....03/28/2019 ...|....04/19/2024 ...|. .151 151 |... L0 L0 0 o0 0 | 151,15 151,151 L0 0. .0
BALP98-57-2 APOLLO HYBRID VALUE FUND WILMINGTON ... ....|Capital Distribution ....03/29/2019 ...|....06/06/2024 ...|........ 67,989 ... 0 L0 e [0 0 67,989 67,989 0 0. .0
BALP98-63-0 . CLEARLAKE CAPITAL PARTNERS V .. WILMINGTON . .|Capital Distribution ..02/01/2018 . .06/24/2024 .. .225,677 .0 0 .0 225,677 .0 0 0
BALP02-07-9 . GREEN MOUNTAIN PARTNERS 111 LP QUECHEE ..... .| Income Recognition .. ....07/11/2002 . .04/30/2024 .. (362,818) .0 0 .0 ......(362,818) 0 0 0
BALP20-50-1 MERIT CAPITAL FUND VII LP ... | WILMINGTON . ..| Income Recognition .. ....00/01/2022 ...|....04/30/2024 ...|....... (34,001)[... L0 L0 L0 (34,091) ....... (34,091))... L0 0. .0
BALP20-65-9 GLOBAL INFRASTRUCTURE PARTNERS V ... . | WILMINGTON ... ....| Income Recognition ...09/28/2023 ...|....04/30/2024 ...|....... 0 .. 0. 0 [ | 1 R (2,025)f........ (2,025)[... 0 0. .0
BALP98-66-3 . PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . .|Capital Distribution .05/03/2024 .. .0 L0 0 .0 .0 .. 57,905 |. . 57,905 0 .0 0 0
BALP98-67-1 DYAL CAPITAL PARTNERS IV ............. WILMINGTON . .|Capital Distribution .. .05/29/2024 .. .0 L0 0 .0 .0 . 91,268 0 0 0 0
BALP98-69-7 . KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . .| Capital Distribution .. .04/26/2024 .. .0 L0 0 .0 .0 390,252 0 .0 0 0
BALP98-83-8 . VERITAS CAPITAL FUND VI LP WILMINGTON . .|Capital Distribution .. .05/10/2024 .. .0 L0 0 .0 .0 3,390,797 0 0 0 0
BALP98-87-9 ..... [GCG INVESTORS IV LP ........ WILMINGTON . .|Capital Distribution .. .04/11/2024 .. .. 54, .0 L0 0 .0 .0 . 54,545 0 .0 0 0
BALP98-89-5 ..... [KAYNE SENIOR CREDIT FUND I11 . WILMINGTON . .|Capital Distribution .. .06/24/2024 .. .415 987 .0 L0 0 .0 .0 415,987 0 0 0 0
BALP98-90-3 ..... [MARANON SR CREDIT STRATEGIES FND v WILMINGTON . .|Capital Distribution .. .06/21/2024 .. .308,861 .0 L0 0 .0 .0 308,861 0 .0 0 0
BALP98-93-7 APOLLO INVESTMENT FUND IX WILMINGTON . .|Capital Distribution .. .04/20/2024 .. .. 72,229 .0 L0 0 .0 .0 . 72,229 0 0 0 0
BALP98-94-5 ..... [NEW MOUNTAIN PARTNERS V ... WILMINGTON . .|Capital Distribution .. .06/05/2024 .. ,072,397 .0 L0 0 .0 .0 ,072,397 0 .0 0 0
BALP98-95-2 ..... [ENCAP ENERGY CAPITAL FUND XI . | HOUSTON ... .|Capital Distribution .. .05/06/2024 .. .. 36,922 .0 L0 0 .0 .0 . 36,922 0 0 0 0
BALP98-96-0 . INSIGHT VENTURE PTNRS X LP ..... GRAND CAYMAN . . |Capital Distribution .. .04/00/2024 .. .316,286 .0 L0 0 .0 .0 316,286 0 .0 0 0
BALP98-97-8 . TAILWIND CAPITAL PARTNERS 111 LP WILMINGTON . .|Capital Distribution .. .06/27/2024 .. .307,880 .0 L0 0 .0 .0 307,880 0 0 0 0
BALP99-13-3 ..... [TA SUBORDINATED DEBT FUND IV LP . WILMINGTON . .|Capital Distribution .. .05/02/2024 .. .. 27,960 .0 L0 0 .0 .0 . , . 27,960 0 .0 0 0
BALP99-14-1 ... [TAXII-A oo, WILMINGTON . .|Capital Distribution .. .05/10/2024 .. . 255,840 .0 L0 0 .0 .0 255 840 |. 255,840 0 0 0 0
BALP99-18-2 ..... [VISTA EQUITY PARTNERS FUND VI . . | GRAND CAYMAN . .| Capital Distribution .. .. .05/24/2024 .. .. 15,508 .0 L0 0 .0 .0 .. 15,508 |. . 15,508 0 0 0 0
BALP99-22-4 ..... HELLMAN & FRIEDMAN INVESTORS VIII . .. | GRAND CAYMAN .... . |Capital Distribution ....09/01/2016 ...|....06/21/2024 ...|....... 546,273 |... 0 .. L0 0 .. 546,273 |....... 546,273 |... L0 0. .0
BALP99-33-1 VERITAS CAPITAL FUND V LP . | WILMINGTON ... ....|Capital Distribution ...06/08/2015 ...|....05/10/2024 ...|.... 1,680,000 |... L0 0. L0 L0 0. .... 1,680,000 |[.... 1,680,000 |... .0 L0 0. .0
BALP99-35-6 INSIGHT VENT PTNS GWTH-BUYOUT FUND GRAND CAYMAN . . |Capital Distribution .. .04/00/2024 .. .. 36,979 .0 0 0 .0 0 . 36,979 0 0 0 0
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON .. .|Capital Distribution .. . .05/06/2024 .. . 17,149 .0 0 .0 17,149 .0 0 0
BALP99-54-7 ..... INSIGHT VENTURE PARTNERS IX LP NEW YORK ... .| Capital Distribution ...03/24/2015 ...|....04/09/2024 ...|........ 10,853 |... ) 0. L0 10,853 0. 0. .0
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BALP99-59-6 ..... BROOKFIELD INFRASTRUCTURE FND |11B WILMINGTON ... ....|Capital Distribution ...05/16/2016 ...|....06/27/2024 ...|........ 80,185 |... 0. 0. UV .0 .0 .0
BALP99-74-5 FS EQUITY PARTNERS VII LP ... LOS ANGELES .|Capital Distribution .. .04/29/2024 .. A7 .0 0 .0 0. . . 0
BALP99-75-2 . [NGP NATURAL RESOURCES X! LP . IRVING ... .|Capital Distribution .. .05/21/2024 .. . 124,869 .0 0 .0 0. 124 869 |. 0
BALP99-98-4 ..... [BLACKSTONE STRAT OPPORTUNITY FUND .. NEW YORK . .|Capital Distribution .. .05/28/2024 .. .311,642 .0 0 .0 0. 0
BALP20-67-5 ..... |GENSTAR CAPITAL PARTNERS XI LP .. WILMINGTON . .|Capital Distribution .. .05/07/2024 .. .. 11,609 .0 0 .0 0. 0
BALP20-72-5 ..... |SILVER LAKE PARTNERS VII LP ... WILMINGTON . .|Capital Distribution .. .06/28/2024 .. . 14,217 .0 0 .0 0. 0
BALP20-73-3 ..... |OCEANSOUND PARTNERS FUND |1 LP WILMINGTON . .|Capital Distribution .. .05/07/2024 .. 1,588,060 .0 0 .0 0 0
BALP20-75-8 . EQT INFRASTRUCTURE VI . LUXEMBOURG . .| Capital Distribution .. .04/11/2024 .. .0 0 .0 0. 0
BALP20-76-6 . NORWEST MEZZANINE PARTNE WILMINGTON . .|Capital Distribution .. . .04/19/2024 .. .0 0 .0 0. 0
BALP20-83-2 ..... CARLYLE CREDIT OPPORTUNITIES 111 LP . | WILMINGTON . .| Capital Distribution ...05/28/2024 ...|....06/28/2024 ...|. .0 .0 .. .0 .0
1999999. Joint Venture Interests - Common Stock Unaffiliated 16,402,650 0 0 0 0
BALP99-89-3 ..... |POMONA VOYA HOLDINGS V LP ... . | WILMINGTON ... .|Capital Distribution ...01/10/2012 ...J.... 06/21/2024 ...|....... 250,000 |... 0 .0 .. 0 .0
BALP99-92-7 ..... [POMONA CAP IX LP .. | WILMINGTON . .| Capital Distribution 02/08/2018 ...|.... 06/21/2024 ...|.......218,417 |... .0 .. .0 .. .0 .. .0
2099999. Joint Venture Interests - Common Stock - Aﬁlllated 468,417 0 0 0 0
BALP97-99-6 ..... CARLYLE REALTY PARTNERS VIII LP . | WILMINGTON ... ....|Capital Distribution ....12/04/2017 ...|....06/27/2024 ...|. 0. 0. 0. .0
BALP98-33-3 BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . .|Capital Distribution .. ..09/23/2019 . .06/03/2024 .. .0 0 .0 0
BALP98-54-9 ..... TPG REAL ESTATE PARTNERS |11 . [ WILMINGTON ... ....|Capital Distribution ....09/17/2019 ...|....06/28/2024 ...|. 0. 0. 0. .0
BALP99-38-0 ..... BLACKSTONE REAL ESTATE PTNS VIII .. WILMINGTON ... ....|Capital Distribution ....08/18/2015 ...|....06/04/2024 ...|. 0 0. 0 .0
BALP20-51-9 ..... CARLYLE REALTY PARTNERS IX LP WILMINGTON ... .| Capital Distribution ...10/11/2022 ...]....04/10/2024 ...|....... .0 .. .0 .. .0 .. A .. .0
2199999. Joint Venture Interests - Real Estate - Unaﬁlllated 234 724 0 0 0 0 0 234,724 234,724 0
NORTHIESTERN MUTUAL LIFE SERIES 144A 6.063% | | | ‘
668131-AA-3 ..... Due 3/30/2040 MS30 ........cceviviiiiinnnnniinnnns MILWAUKEE .oveeiiiiiiiinniiiinins foveennnns Wi SALE .iiiiiiiiiiiii i [ 01/03/2011 ...[.... 05/07/2024 ...].... 5,000,000 [.......counnnns 0 [ [ [ 0 ]....5,000,000 |.... 5,183,000 |............... 0...... 183,000 |....... 183,000 |..evvvennnnnnns 0
2799999. Surplus Debentures, etc - Unaffiliated 5,000,000 0 0 0 0 0 5,000,000 5,183,000 0 183,000 183,000 0
92918-AB-3 ..... |VOYA REIDF CLASS B SUB NOTES WILMINGTON . .|Capital Distribution ....10/26/2021 ...‘....06/30/2024 N 0 0. 0 .0
BALP20-80-8 ..... PGIM SR LOAN OPPORTUNITIES LP LP . ... [WILMINGTON . . ....|Capital Distribution .. ....04/25/2024 ...|.... 06/30/2024 ...|. .0 .. .0 .. .0 .. .. .. .0 .. .0 .. .0
4899999. Residual Tranches or Interests W|th Underlymg Assets Having Charactenstlcs of Common Stock - Unaffiliated 10 488 0 0 0 0 0 10 488 10,488 0 0 0 0
6099999. Total - Unaffiliated 23,436,552 0 0 0 0 0 23,436,552 | 23,619,584 2 183,000 183,032 0
6199999. Total - Affiliated 468,417 0 0 0 0 0 468,417 468,417 0 0 0 0
6299999 - Totals 23,904,969 0 0 0 0 0| 23,904,969 | 24,088,001 2 183,000 183,032 0
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383788-SW-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z  3.455% 09/16/53 .....ceeeevvveieeeeennns | evvvvinininnns feeend 06/01/2024 ..... Interest Capitalization ........coeeeeiiiiiiiiiii e e e e e e e e e eenne [oereeennne e e e e e e e e rrnnnaes [ereeennn e eene 5,289 |. ..5,289 |... . .
38378K-A3-3 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-108 CLASS Z  2.943% 01/16/55 ....cevvvvenvivviinnnnnns | eeveveniieeens |l 06/01/2024 ..... Interest Capitalization ... 58,070 |. 58,070 |...
38378K-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.721% 01/16/55 «oovveneeeeiiieeeeee | evvvviiiiennns e 06/01/2024 ..... Interest Capitalization 41,274 . L 41,274
38378N-2Y-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-67 CLASS Z ~ 3.683% 04/16/54 .....cevvvvvvvvinnnnninns | eoreeennieeens |l 06/01/2024 ..... Interest Capitalization .. 138,215 |. ..138,215 |...
38378N-32-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-75 CLASS ZB  3.553% 04/16/55 ....ceeevevvveeeeeeeennnn | vevvvinininnns feennd 06/01/2024 ..... Interest Capitalization 184,461 |. .. 184,461 |...
38378N-F8-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC ~ 3.480% 09/16/55 .......ccvvuvvvvvvvvnnnns | eeveeennneeens il 06/01/2024 ..... Interest Capitalization 149,074 |. .. 149,074 |...
38378N-G9-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-40 CLASS Z  3.794% 01/16/54 ...ceevvveeeeeeeennieeee | eevvviniiieeens e 06/01/2024 ..... Interest Capitalization ... 62,155 |. ... 62,155 |...
38378N-UB-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-52 CLASS Z  3.620% 06/16/51 .....cvvvvnvvviinnnniinne | eerevennieeens |l 06/01/2024 ..... Interest Capitalization ...81,656 |. ...81,656 |...
38378X-G6-2 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-168 CLASS ZB  3.431% 06/16/47 ..eeveeeeeenieeeeee | evvvviniinenns e 06/01/2024 ..... Interest Capitalization . 177,879 |. L 177,879 ...
38378X-S9-3 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2014-189 CLASS Z  3.308% 09/16/54 .. 06/01/2024 Interest Capitalization .. 79,734 |. 79,734 |.
38378X-SN-2 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2014-134 CLASS Z  2.605% 11/16/55 .. 06/01/2024 Interest Capitalization .. 11,298 | 11,293 |
38378X-SZ-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150 CLASS ZC  3.400% 07/16/56 . 06/01/2024 Interest Capitalization .. .. 245,764 |. 245,764 |.
38378X-WM-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-155 CLASS Z  3.327% 08/16/55 ....eeeevveeeeeeeeneans | eevvviniiennns e 06/01/2024 ..... Interest Capitalization 235,201 |. ..235,201 |...
38378X-YC-9 .........| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-169 CLASS Z  3.317% 10/16/56 .....oeevvvvvnnvvvvinnnnn [ eemmnnneeeennn [l 06/01/2024 ..... Interest Capitalization .. 129,543 |...
38379J-09-5 ......... | GOVERNMENT NATIONAL MORTGAGE SERIES 2015-35 CLASS GZ  4.000% 03/20/45 ...covveeeeeeemniieeeee | eevvniniiiiinn fend 05/01/2024 ..... Interest Capitalization 14411
38379K-3D-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-174 CLASS Z  3.000% 11/16/55 ...oevvviviiiinniiiiiinn | eerereeiieeens | 06/01/2024 ..... Interest Capitalization ... 16,021 |...
3837K-5Y-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-163 CLASS Z  3.002% 12/16/57 .eeevvvenieeeeeenieeeee | vevvviniieenns e 06/01/2024 ..... Interest Capitalization ... 44,583 |...
3837K-A8-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-114 CLASS Z  3.000% 03/15/57 ..cevvvvvvvvvviininennes | eereeeniieeees |l 06/01/2024 ..... Interest Capitalization ... 48,564 |...
3837K-F8-6 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z = 3.250% 03/16/57 ...eeevvveeeeeeeennnaene | evvvviniiennns eennd 06/01/2024 ..... Interest Capitalization 12,441
38379%K-G0-5 GOVERNMENT NATIONAL MORTGAGE SERIES 2015-58 CLASS Z  3.396% 01/16/55 .....cevvvvnvvvvviinnnnnes | eovevennieeens |l 06/01/2024 ..... Interest Capitalization .. 54,137 |...
38379%K-J6-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.909% 07/16/57 06/01/2024 Interest Capitalization .. 13,745 |.
38379K-KQ-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-59 CLASS Z ~ 3.250% 06/16/56 . 06/01/2024 Interest Capitalization .. 36,675 |.
38379%K-L6-3 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-128 CLASS Z  3.000% 12/16/56 06/01/2024 Interest Capitalization .. 67,956 |.

38379K-RH-3 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2015-71 CLASS Z
38379K-WV-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-97 CLASS Z
38379L-EG-7 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-39 CLASS ZD

3.250% 03/16/57 .
2.751% 10/16/56 .

Interest Capitalization ..
Interest Capitalization ..

83,433 |.
45,856 |.

R S S T T S S e e - - S S S S o T T S-S S S S

4.000% 03/20/45 ... 06/01/2024 ..... Interest Capitalization L 22,479 ...
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z  3.000% 07/16/57 .. 06/01/2024 ..... Interest Capitalization ... 21,405 |...
38379U-AH-9 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE  3.000% 01/16/57 .... 06/01/2024 ..... Interest Capitalization L A41,445 ...
38379U-NX-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z  2.999% 03/16/58 ... 06/01/2024 ..... Interest Capitalization 16,295 |...
38379U-2B-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-102 CLASS Z  3.250% 10/16/55 .. 06/01/2024 ..... Interest Capitalization N [+
38380J-DV-7 GOVERNMENT NATIONAL MORTGAGE SERIES 2017-168 CLASS Z ~ 2.500% 12/16/59 .. 06/01/2024 ..... Interest Capitalization ... 54,894 |...
38380M-5K-3 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-46 CLASS Z  3.200% 11/16/60 . 06/01/2024 Interest Capitalization .. 13,254 |.
38380M-H3-8 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-9 CLASS Z  3.000% 08/16/60 .. 06/01/2024 Interest Capitalization .. 20,913 |
38380M-U4-1 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-34 CLASS Z ~ 3.000% 03/16/61 . 06/01/2024 Interest Capitalization .. . 7,468 |.
38380M-X9-7 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2019-37 CLASS Z  3.000% 11/16/60 . 06/01/2024 Interest Capitalization .. 14,481 |.
38380M-YW-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 . 06/01/2024 Interest Capitalization .. N
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 ........eevvveeenenaaeenee | eevvvinnninnns eennd 06/01/2024 ..... Interest Capitalization ... 65,266 |.
38382Y-P9-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H02 CLASS IK ~ 0.841% 01/20/73 ....ccvvvvnvvviiinnnes | eeeeeeniieeens | 05/06/2024 ..... RAYMOND JAMES 1,748,590 |.
38384K-DM-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2024-19 CLASS JF  6.383% 02/20/54 ......oeeevveeeeeeeenn | eevvviniiiinnns e 06/28/2024 ..... BMO CAPITAL MARKETS .. ... 27,282,350 |.
912810-SN-9 ......... US TREASURY N B 1.250% 05/15/50 .....ceevvvunnniiiiiiiiiiiiiiiiiiin i neecrnnineeennnninneeens | eeeeeenninneees fonnid 05/06/2024 ..... BMO CAPITAL MARKETS ..
912810-TV-0 ......... US TREASURY N B 4.750% 11/15/53 ....eieeieiieeieeeeee e e eceee e e eeenne e e eeeenne e eernnnneeeeens | oevvvnnnninnnns Jonnnd 04/30/2024 ..... Various
912810-TX-6 ......... US TREASURY N B 4.250% 02/15/54 ...oovvnniiiiiiiiiiiiiiiiiin e eesnnnnnnes | eeeeeennineees fonnid 06/26/2024 ..... Various ... N
912810-TZ-1 ......... US TREASURY N B 4.500% 02/15/44 . ...05/23/2024 ..... Various ... .... 27,639,009 |. ... 28,242,400 |...
912810-UB-2 ......... US TREASURY N B 4.625% 05/15/44 .. ...06/27/2024 ..... BMO CAPITAL MARKETS .. ..632,666 |. ..625,000 |...
912820-JZ-5 .........[US TREASURY N B 4.000% 02/15/34 ....eeeuuueeieimnnnnaeeerrnnnnnaseernnnnnssaeennnnnaseennnnnnnsseennnnns | seessnssessnens [onnees 05/10/2024 ..... Var ious ... 45,478 |. ... 47,200 |... .. 387
0109999999. Subtotal - Bonds - U.S. Governments 67,754,278 67,630,890 333,313
46514B-RN-1 ......... |STATE OF ISRAEL  5.750% 08/12/54 ..ieeeuuueeieeinnnnaasaeennnuasaeennnnnassaernnnnnsseennnnnnasaeennes | Deveeereneiees Joeend 06/13/2024 ..... |DEUTSCHE BANK SECURITIES ... ieeeunuusessennnuuaseennnuusaeeennnaaseeennnusnaseennnnnsssennnnnnnssennnnnns |oennssseeennnnnnsseennnnnnsseennnns foonasseernnnnnsseennnnnnns 186,200 [-.oiiiiiiiiiiiiiiiinnnns 200,000 [.euuiieiinniaieeeeenaeas 2,939 [1.EFE ...
0309999999. Subtotal - Bonds - All Other Governments 186,200 200,000 2,939 XXX
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452151-LF-8 ......... ILLINOIS ST 5.1% Due 6/1/2033 D1 ..erniuiieieriiieeeeienuaeeeeeennnseeernnnnseeernnnnnsseeennnnnnes | nssesssnnnnnns [reeees 06/21/2024 ..... V@I OUS ettt s e e eeetie e e e eees s s e e eesn s e s esenssnsseeennnnneeeennnaneeeennnnaneeeennnnnaaeernnnnnnaaes reernnnnnsreeennnnseeernnnnaarrene |oerennnsereerennaaererenes 128,607 [ooooiiiiiiiiiiiiiiiinnnns 128,607 [-oiieeieiiiiiiiee e 0 [1.GFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 128,607 128,607 0 XXX
3132HT-SS-6 . .. |FREDDIEMAC STRIP SERIES 310 CLASS PO 0.000% 09/15/43 ......ceeemmmeieeeeeinniieeeeeennieeeeeeenn | cvvvvvviineens e 05/06/2024 ..... NATIONAL ALLIANCE CAPITAL MGMT .. 154,923 |. 219,944 |... 1.A ...
313303-16-6 . .. |FREDDIEMAC STRIP SERIES 413 CLASS F44  6.260% 05/25/54 .. MORGAN STANLEY & CO. INC. .. 6,851,355 |. .. 6,851,355 |. 1.A
313303-LF-6 . ..|FREDDIEMAC STRIP SERIES 413 CLASS F23  6.385% 05/25/54 .. MORGAN STANLEY & CO. INC. .30,924,848 |. . 30,934,515 |. 1.A
313303-LG4 ......... FREDDIEMAC STRIP SERIES 413 CLASS F24  6.410% 05/25/54 ....covvvvnviiiiiiiniiiiiiiiiencciiiiines | eeeeveniieeens ol 06/26/2024 ..... MORGAN STANLEY & CO. INC. ... ... 29,276,798 |. .. 29,262,791 |... 1A ...
3136AB-XL-2 ......... FANNIE MAE SERIES 2013-3 CLASS PS  1.301% 02/25/43 ......ceceeemeieeeeeeniieeeeeeeieeeeeennnees | eevvvvniiinenns feennid 06/04/2024 ..... BARCLAYS CAPITAL 1.A ...
3136AG-GA-4 ......... FANNIE MAE SERIES 2013-92 CLASS PO 0.000% 09/25/43 ......ccevvunivviiiiniiniieiiiiiiiiieeiiniiinees | eeeeeenniieeens fonnid 05/13/2024 ..... NATIONAL ALLIANCE CAPITAL MGMT .. 1.A ...
3136AG-ZH-8 ......... FANNIE MAE SERIES 2013-101 CLASS DO 0.000% 10/25/43 ...covvenieeeiiiieeeeeeniieeeeeeeeneeeeeeee | cevvviniiinnnns e 05/13/2024 ..... NATIONAL ALLIANCE CAPITAL MGMT .. 1.A ...
3136BR-N-5 ......... FANNIE MAE SERIES 2024-26 CLASS KF  6.385% 05/25/54 .....c.ocvvvvvnniiiiiiiniiiiiiiiiiiininniiiiies | eeeeeeniiieeens ol 04/26/2024 ..... BMO CAPITAL MARKETS 1A ...
3137A2-AG6 ......... FREDDIE MAC SERIES 3745 CLASS ZA  4.000% 10/15/40 ....eevveeeeeieneiieeeecenieeeeeenneeeeeennn | cevvvviiiinenns feennid 04/01/2024 ..... Interest Capitalization 1.A ...
3137BP-DJ-5 ......... FREDDIE MAC SERIES 4583 CLASS ST 0.553% 05/15/46 .....evvviviiiniiiiiiiiiiiiieiciiinceecviiins | eeeeeeniieeens ol 05/09/2024 ..... BNP PARIBAS SECURITIES CORP ... 1A ...
3137BS-SR-5 ......... FREDDIE MAC SERIES 4634 CLASS MZ ~ 4.500% 11/15/56 ...ceeeereeneieeeiniiieeeeeeneieeeeeennneeeeeeee | cevvvvniiinnnns feennid 06/01/2024 ..... Interest Capitalization 1.A ...
3137F1-XF-0 . ..|FREDDIE MAC SERIES 4698 CLASS DZ  4.500% 07/15/47 06/01/2024 Interest Capitalization 1.A
3137H0-LW-6 . ..| FREDDIE MAC SERIES 5121 CLASS KI ~ 4.000% 06/25/51 05/29/2024 DUNCAN-WILLIAMS INC .0 1.A
31418E-T6-7 . ..|FNMA POOL MAS072  5.500% 07/01/53 ... 04/11/2024 NOMURA SECURITIES ... . 18,176,863 |. . 33,324 [1.A
31418E-V8-0 ......... FNMA POOL MA5138  5.500% 09/01/53 .....ceevuuieiiermnnnareernnnnnaeeernnnnnaseennennsseennnnnsaseeenne | seeerensnnnnnes |oennnd 04/01/2024 ..... CITIGROUP GLOBAL MARKETS .... (132,273)]... L. (202)1.A ...
0909999999. Subtotal - Bonds - U.S. Special Revenues 96,335,324 95,905,886 115,59
00206R-ML-3 . .| AT&T INC  1.700% 03/25/26 .. .04/23/2024 BANK OF AMERICA .... . 12,750
02147P-AZ-7 . ..| COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006-29T1 CLASS 2A16  5.909% 10/25/36 05/25/2024 Interest Capitalization
02151G-AA-5 ......... COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24 CLASS A1 6.009% 10/25/37 ... 04/25/2024 ..... Interest Capitalization
02151G-AD-9 ......... COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007 24 CLASS A4  6.160% 10/25/37 ...ccevvvnvvivinnnnns | eoreeeniieeens | 04/25/2024 ..... Interest Capitalization ..
05642*-AB-9 ......... BWC TERMINAL HOLDINGS LLC 07095430  6.250% 06/28/34 ......cceeememnieieermniieeeeennnieeeeeennnees | cevvvvniiinnnns feennid 06/27/2024 ..... PRIVATE DIRECT
05642*-AC-7 ......... BWC TERMINAL HOLDINGS LLC 0709543D  6.400% 06/28/36 .........ecoviivirnnnniiiiiinnniniiniinnninnnnns | ceeeeenniieeens fonnd 06/27/2024 ..... PRIVATE DIRECT
097023-DM-4 ......... BOEING CO SERIES 144A  6.858% 05/01/54 ....ceevvmeeieeiiiniieeeeeeeie e eeeer e e eeenn e eennnees | ceeeviniinnnns foennid 04/29/2024 ..... CITIGROUP GLOBAL MARKETS .
097023-DN-2 ......... BOEING CO SERIES 144A  7.008% 05/01/64 .....euviiiiiiniiiiiiiiiiiiiiniiiiineeeeeiineeecennineeees | eeeeeenniineees fonnid 04/30/2024 ..... Various
12189L-BL4 ......... BURLINGTN NORTH SANTA FE  5.500% 03/15/55 ......ceeeeereeeeeeeennieeeeeeenieeeeeeenne e eeennneees | cevvvinninnnns Jeennid 06/03/2024 ..... CITIGROUP GLOBAL MARKETS .
124166-Al-9 BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS CR 144A  7.279% 10/15/31 ..oovvveviiiiiiinininiee | oo |l 05/17/2024 ..... GOLDMAN SACHS & CO. .. 1,529,000 |.
124166-AY-5 . ..| BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS DR 144A  8.279% 10/15/31 .. 05/17/2024 GOLDMAN SACHS & CO. ..
12668B-1IF-6 . ..| COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-11CB CLASS 3A1  6.500% 05/25/36 05/01/2024 Interest Capitalization ..
15135B-AT-8 . ..| CENTENE CORP SERIES WI  4.625% 12/15/29 .... 04/15/2024 MITSUBISHI UFJ SECS USA ..
174610-8G-9 . .| CITIZENS FINANCIAL GROUP  6.645% 04/25/35 . MORGAN STANLEY & CO. INC. .. 6,000,000 |.

191216-0S-6 . .
191216-0T-4 .........

202795-dJ-0 ......... COMMONWEALTH EDISON CO  3.650% 06/15/46

24665F-AC-6 ......... DELEK LOG PART FINANCE SERIES 144A  7.125% 06/01/28
25278X-BA-6 ......... DIAMONDBACK ENERGY INC ~ 5.750% 04/18/54 ....
25278X-BB-4 ......... DIAMONDBACK ENERGY INC ~ 5.900% 04/18/64 ....
255123-A*-2 DIVERSIFIED ABS PHASE VIII LLC  7.076% 05/31/44
26873C-AB-8 . ..|EMRLD BOR EMRLD CO ISS SERIES 144A  6.750% 07/15/31
361448-AU-7 . .| GATX CORP  5.200% 03/15/44 .

361448-BR-3 .
30813#-AB-7 .

.| COCA COLA CO THE

..| GATX CORP
..| GRIDFLEX GENERATION LLC
.|HEALTH CARE SERVICE CORP SERIES 144A

COCA COLA CO THE

6.050% 06/05/54
5.750%

5.300% 05/13/54 ...
5.400% 05/13/64 ...

12/31/30

422188-AM-0 . . 5.875% 06/15/54
437076-DF-6 ......... HOME DEPOT INC ~ 5.300% 06/25/54

437076-DG4 ......... HOME DEPOT INC ~ 5.400% 06/25/64

449616-AB-9 ......... IGPS LOGISTICS LLC IGPSLG ~ 6.400% 04/18/31 ...
45344L-AE-3 ......... CRESCENT ENERGY FINANCE SERIES 144A  7.375% 01/15/33

05/06/2024
05/01/2024
06/24/2024
04/09/2024
04/09/2024
05/29/2024
06/18/2024
04/09/2024
06/03/2024
06/28/2024
06/05/2024
06/17/2024
06/17/2024
04/18/2024
06/13/2024

BARCLAYS CAPITAL ...
BARCLAYS CAPITAL ...
U.S. BANCORP INVESTMENTS INC ..
MITSUBISHI UFJ SECS USA
Various ...
Various ...
PRIVATE DIRECT
BARCLAYS CAPITAL ...
JEFFERIES & COMPANY INC
Various ...........
PRIVATE DIRECT
JP MORGAN SECURITIES LTD .
JP MORGAN SECURITIES LTD ....
BANK OF AMERICA ....
PRIVATE DIRECT

WACHOVIA

39,768 |.
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45687V-AG-1 ......... INGERSOLL RAND INC  5.700% 06/15/54 .....eeeeeeeeeeeeeeenieaeeeeeeeie e e e eeeene e e e e eennneeeeeennnns | neeeeesnnnnies oeeens 05/07/2024 ..... JP MORGAN SECURITIES LTD .... . ...60,000 |... 2BFE .ooeneenn
45765U-AC-7 ......... INSIGHT ENTERPRS SERIES 144A  6.625% 05/15/32 ...oovivvviniiiiiiiiiiiiiciniiin e neseinnines | eeeeeeennnes foeeens 05/15/2024 ..... JP MORGAN SECURITIES LTD .... ..560,000 |. ..560,000 |...
465921-AC0 ......... JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS A3 144A  2.500% 02/25/52 ...eeevvvveeeeeeennens | vevvviniiieens e 05/22/2024 ..... JP MORGAN SECURITIES LTD ... 1,218,334 |.
465921-BU-9 ......... JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS AX1 144A  0.487% 02/25/52 .....evvvvvvvvnnnnens | eovevennieeens |l 05/10/2024 ..... JP MORGAN SECURITIES LTD ....
46658R-AC-2 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A3 144A  6.000% 11/25/54 .eovvveneieveiniiieeeee | eervviniieeens e 06/11/2024 ..... JP MORGAN SECURITIES LTD .eeeeeeeeenieeeeeeene e e e e eenn s e e e eenne e e e eennne e e e eemnnnneeeemnnnnnneene [oeeernnnnnereermnnnaneeermnnnnneees Jreernnnnneeeeennnnnneeenns 995,625 |, 1,000,000 |...
46658R-AD-0 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A4 144A  6.000% 11/25/54 ...oovvvenviviinininnnnnn | eereeeiiieeens |l 06/11/2024 ..... JP MORGAN SECURITIES LTD .... 2,487,022 | 2,500,000 |...
46658R-AP-3 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A11 144A  6.583% 11/25/54 .oovvvveeeieeiiieeeee | e e 06/11/2024 ..... JP MORGAN SECURITIES LTD . 2,500,000 [eeereeemnnnaeeeeens 2,500,000 |...
47587*-AA-0 ......... JEN HOLDCO 24 LLC FUNDED JENHOC ~ 8.379% 03/16/29 .....euviiviiriiiiiiiiiiiiiiiiiiiiinnecviniinens | eeeeeeniieeens fonnd 06/14/2024 ..... PRIVATE DIRECT 4,738,636 |..cevvnniiiiiinnnnnnns 4,738,636 |...
505742-AR-7 ......... LADDER CAP FIN LLLP CORP SERIES 144A  7.000% 07/15/31 ..eeeerreieeeieeeiieeeeeeeneeeeeeenees | cevvviniinnnns feennd 06/21/2024 ..... JP MORGAN SECURITIES LTD ...
52520T-AS-7 . .. |LEHMAN MORTGAGE TRUST SERIES 2006-5 CLASS 2A1  5.810% 09/25/36 04/25/2024 Interest Capitalization
548661-EP-8 . ..| LOWES COMPANIES INC ~ 4.800% 04/01/26 ..... 04/23/2024 GOLDMAN SACHS & CO. ..
594918-CL-6 . .. [MICROSOFT CORP SERIES 144A  2.500% 09/15/50 05/01/2024 CITIGROUP GLOBAL MARKETS .
594918-Cli-2 ......... MICROSOFT CORP  2.500% 09/15/50 ..eevvueeeeeeenieeeeeeenn e e e eeenneeeeeenneeeeeeennneneeeennnnnees | eeeevnnnninnnes Jeennnd 06/06/2024 ..... Tax Free Exchange
6533%K-CV-0 ......... NEXTERA ENERGY CAPITAL ~ 5.550% 03/15/54 ...ccvvvvvnniiiiiiiiiiniiiiiiiiincnnciniinnnevcvniieeenennnns | eeeeeennieeens fonnid 05/14/2024 ..... CITADEL
665789-BC6 ......... NORTHERN STATES PUR-WISC ~ 5.650% 06/15/54 ....eeeeeeeeeeeeieieeeeeeieeeeeeeeneeeeeeenneeeeeennnes | cvvvviniiinnnns Jeennid 05/13/2024 ..... KEYBANC CAPITAL MARKETS INC
67021C-AF-4 ......... NSTAR ELECTRIC €O 5.500% 03/15/40 .....oviiiiriiniiiiiiiiiiiiiciiin e ceccvineeeevnninees | eeeeeennieeees fonnid 04/30/2024 ..... DEUTSCHE BANK SECURITIES ....
680223-AN-6 ......... OLD REPUBLIC INTL CORP  5.750% 03/28/34 ...eereeeeeeeiieeeeeeeeeeeeeeeeeeneeeeeeennne e eennnnnees | oevvviniiinnnns Joennid 04/15/2024 ..... JP MORGAN SECURITIES LTD ... . . .
68622F-AA-9 ......... ORGANON & CO ORGANON FOR SERIES 144A  6.750% 05/15/34 .....ccevvvenviiiiiiiiiiiiiiiiinieeceiiins | eeeeeeniiieeens ol 05/08/2024 ..... Various ... 1,198,000 |. 1,200,000 ...
69120V-AP-6 ......... BLUE OWL CREDIT INCOME ~ 7.750% 09/16/27 .eeeeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeeeeeenneeeeeennnneees | cvvvviniiinnnns Joennid 04/15/2024 ..... Various ... 5,066,424 |. 4,977,000 |...
69437#-AA-2 PGIM SENIOR LOAN OPP FUND Il C PSLOMF  7.820% 07/07/31 ..oiviiiiiiiiiiiiiiiniiciiiiinneecciiinn | eeeeeennieeens i 04/25/2024 ..... DIRECT .... 6,806,250 |. 6,806,250 |...
69437#-AB-0 . ..|PGIM SENIOR LOAN OPP FUND || C PSLOMF  8.820% 07/07/31 04/25/2024 DIRECT ....
745332-CN-4 ......... [PUGET SOUND ENERGY INC  5.685% 06/15/54 . 06/04/2024 Mizuho Securities USA Inc
758750-AN-3 . ..| REGAL REXNORD CORP  6.300% 02/15/30 ... 05/02/2024 Tax Free Exchange ....
758750-AP-8 . ..| REGAL REXNORD CORP  6.400% 04/15/33 . Tax Free Exchange .
761118-NP-9 . .| RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-Q04 CLASS 2A2  6.160% 12/25/45 Interest Capitalization
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP SERIES 144A  6.875% 04/15/34 . .oovvvniiiiiiiiiiiiiiiiiinicccviiinenecenn | eeeeeeniiieeens o 04/26/2024 ..... MORGAN STANLEY & CO. INC. ...
812127-AC-2 ......... SEALED AIR CORP SERIES 144A  6.500% 07/15/32 ....ceeeeeeeniiieeinniieeeeeenieeeeeeenneeeeeeennnees | ceevviniiinnnns Jeennid 06/17/2024 ..... JP MORGAN SECURITIES LTD .
832696-AV-0 ......... JUSMUCKER €O 2.750% 09/15/41 .evvniiiiiiiiiiiiiiiiiiin s esnnnninenenns | eeeeeenniieeens fonnnd 04/15/2024 .....
845743-BX-0 ......... SOUTHWESTERN PUBLIC SERV ~ 6.000% 06/01/54 .....cevvmenieeeeeeieeeeeenieeeeeeenie e eeeenneeeeeenn | cevvvnnninnnns Joennid 06/03/2024 ..... MORGAN STANLEY & CO. INC.
85236F-AA-1 ......... SRM ESCROW ISSUER LLC SERIES 144A  6.000% 11/01/28 ....ccevvvvniiiiiiiiiniiiiiiiiieeccciiiinneeees | eeeeeeniiieeens ol 06/26/2024 ..... BANK OF AMERICA
864300-AE-8 SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 144A  6.505% 07/30/54 ...oeveeeveeenniieeecennies | evvvviniiiennns e 05/30/2024 ..... MORGAN STANLEY & CO. INC.
86765K-AB-5 . ..| SUNOCO LP SERIES 144A  7.000% 05/01/29 ......cevvuuniiiiiinniiiiiiiinnnnnns 04/16/2024 SUNTRUST ..........
86773C-AA-5 . ..| SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1 CLASS A 144A  6.270% 02/01/55 04/09/2024 BANK OF AMERICA ....
871620-AL-4 . ..| TD SYNNEX CORP  6.100% 04/12/34 ........... 04/15/2024 CITIGROUP GLOBAL MARKETS .
88033G-DU-1 . ..| TENET HEALTHCARE CORP  6.750% 05/15/31 06/25/2024 Tax Free Exchange ....
89566E-AD-0 . ..| TRISTATE GENERATION & TRANSMI SERIES 144A 05/07/2024 FTN FINANCIAL CAP MARKETS
903450i-AD-6 ......... US AIRWAYS 2012-2A PTT  4.625% 08/03/25 .....ccevvmueeeeeenneieeeeennneeeeeeenneeeeeeennneeeeeennn | cevvrinniinnnns Jonnid 04/19/2024 ..... ROBERT W. BAIRD & CO. INC.
9034611-AA-1 ......... US AIRWAYS 2013 1A PTT  3.950% 11/15/25 ...ovivviiiiiiiiiiiiiiiiiiiiieccnccriieccvvieeeennnns | eeeeeennieeens ol 04/19/2024 ..... OPPENNHE IMER
91135@-AA-3 ......... UNITED POWER INC UNPOW  5.830% 04/25/29 ....eeeeeeeeeeeeiee e eeeee e eeeenneeeeeennn | cevvviniiinnnns Jeennid 04/25/2024 ..... PRIVATE DIRECT ..
92918II-AA-5 ......... VOYA REIDF CLASS A SENIOR NOTE ~ 8.602% 10/01/30 .. 05/28/2024 ..... DIRECT .... .
94974B-FY-1 ......... WELLS FARGO & COMPANY  4.100% 06/03/26 05/20/2024 ..... WACHOVIA . .... 13,153,050 |. .... 13,500,000 ...
95000U-3L-5 ......... WELLS FARGO & COMPANY ~ 5.707% 04/22/28 04/23/2024 ..... CITIGROUP GLOBAL MARKETS . .. 13,558,725 |. .. 13,500,000 |...
970648-AN-1 ......... WILLIS NORTH AMERICA INC ~ 5.900% 03/05/54 .... ...06/26/2024 ..... Various
989207-AD-7 ......... ZEBRA TECHNOLOGIES CORP SERIES 144A  6.500% 06/01/32 . ...05/22/2024 ..... JP MORGAN SECURITIES LTD . 640,000 |.
C9797@-AA-1 . .| WOLVERINE TERMINALS ULC 10.500% 10/31/30 ..... 06/28/2024 Various ...coeeeeeeeeeennnns ..561,300 |.
C9797@-AA-1 . .| WOLVERINE TERMINALS ULC 10.500% 10/31/30 ..... 04/01/2024 Interest Capitalization .(240,000)|.
09797@-AB-9 . .| WOLVERINE TERMINALS ULC WOLTER 20.000% 04/15/26 06/28/2024 PRIVATE DIRECT .. .. 6,666,667 |.
13648T-AD-9 ......... CANADIAN PACIFIC RAILWAY  4.300% 05/15/43 04/24/2024 ... WACHOVIA
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00177J-BQ-7 AMERICAN MONEY MANAGEMENT SERIES 2020-23A CLASS CR2 144A  7.725% 04/17/35 ... D.. 04/16/2024 SMBC NIKKO SECURITIES AMERICA .....eeeeeeeeeeeeneie e e eeeeeie e e e eemnne e e e eeenni e e eeemnnnneeeernnnnns reernnnnaaeeeennnnnaeeeennnnnnenees Joernmaanneennnnannees 7,000,000 |.oeeevvnnneeeeennnnnns 7,000,000 |... .F
00889E-AU-9 . ..| AIMCO SERIES 2022-18A CLASS CR 144A  7.225% 07/20/37 .... D.. 06/18/2024 JP MORGAN SECURITIES LTD . .FFE ..
00901F-AQ-9 . ..| AIMCO SERIES 2021-16A CLASS CR 144A  7.267% 07/17/37 . D.. 06/07/2024 GOLDMAN SACHS & CO. .. .FFE ..
00901F-AS-5 . ..| AIMCO SERIES 2021-16A CLASS D1R 144A  8.217% 07/17/37 D.. 06/07/2024 GOLDMAN SACHS & CO. .CFE ..
03718N-AC-0 . ..| ANTOFAGASTA PLC SERIES 144A  6.250% 05/02/34 ............... D.. 04/29/2024 CITIGROUP GLOBAL MARKETS . N .BFE ..
03770W-AG-6 . ..| APIDOS CLO LTD SERIES 2024-48A CLASS C 144A  7.365% 07/25/37 D.. 05/20/2024 BARCLAYS CAPITAL ........ .. 4,300,000 |. .FFE ..
07403C-AN-1 . .| BEAR MOUNTAIN PARK CLO LTD SERIES 2022-1A CLASS CR 144A  7.329% 07/15/37 D.. 06/14/2024 CITIGROUP GLOBAL MARKETS . .. 7,000,000 |. N .FFE ..
09077C-Al-2 BIRCH GROVE CLO LTD SERIES 2022-4A CLASS CR 144A  7.439% 07/15/37 D.. 06/05/2024 LT = ) RO KON 1,500,000 [..oevvvveenniiiiinnnnns 1,500,000 ... .EFE
09631B-AG-8 BLUEMOUNTAIN CLO LTD SERIES 2021-31A CLASS C 144A  7.588% 04/19/34 . D.. 05/31/2024 RBC CAPITAL MARKETS ... eeeeeeeeeeee e e e e eee e e e e een s e e e eenns e e e e e emns e e e eemnna s e e eemnnnnnaeeennnn eeeennnnaeeernnnnnneeeennnnnnerees Joermmnnanreemnnnnannees 1,998,000 [-.eeeeveneneeeeinnnnns 2,000,000 |... .F FE
12478C-AY-7 . ..| CBAM CLO MANAGEMENT SERIES 2018-8A CLASS CR 144A  7.783% 07/15/37 D.. 05/10/2024 MORGAN STANLEY & CO. INC. .11,000,000 |. .11,000,000 |. .FFE ..
12575W-AG-4 . .| CIFC FUNDING LTD SERIES 2024-3A CLASS C 144A  7.533% 07/21/37 .... D.. 05/07/2024 BARCLAYS CAPITAL ........ 2,000,000 |. 2,000,000 |. .FFE ..
14315J-BE-8 CARLYLE GLOBAL MARKET STRATEGI SERIES 2017-2A CLASS CR2 144A  7.725% 07/20/37 . D.. 05/13/2024 CITIGROUP GLOBAL MARKETS .....eveuuniiiiinsisieiiiriisiescisni e s srnnni s s s rsnnns s e s snnnnsssssnnnnnns [oesrnnsnnnnesemnnnnnsesennnnnenees Joiinnnnennn, 8,250,000 [ouuiiiirnnnnnnininnns 8,250,000 |... .F FE
14987V-AS-8 CBAM CLO MANAGEMENT SERIES 2019-9A CLASS B2R 144A  6.210% 07/15/37 ... D.. 04/08/2024 MORGAN STANLEY & CO. INC. ... .. 11,500,000 |. ..11,500,000 |... .C FE
14987V-AU-3 . ..| CBAM CLO MANAGEMENT SERIES 2019-9A CLASS CR 144A  8.029% 07/15/37 D.. 04/08/2024 MORGAN STANLEY & CO. INC. .FFE ..
15132H-AJ-0 . .. | CENCOSUD SA SERIES 144A  5.950% 05/28/31 ....cevvrenieeeeeiniaaaeens D.. 05/22/2024 BANK OF AMERICA .... 1%, N ,825, N .CFE ..
22823A-AS-5 . .. | CROWN CITY CLO SERIES 2023-5A CLASS BR 144A  7.922% 04/20/37 D.. 04/25/2024 BANK OF AMERICA .... .. 1,500,000 |. .. 1,500,000 |. .FFE ..
22823E-AG-3 . ..|CROWN CITY CLO SERIES 2024-6A CLASS C 144A  7.623% 07/15/37 . D.. 05/30/2024 MORGAN STANLEY & CO. INC. .11,000,000 |. .11,000,000 |. .FFE ..
29244P-AG-4 ......... |EMPOWER CLO LTD SERIES 2024-2A CLASS C 144A  7.426% 07/15/37 D.. 05/24/2024 Mizuho Securities USA Inc 1,500,000 1,500,000 .FFE ..
29287T-AB-5 . ..|ENGIE ENERGIA CHILE SA SERIES 144A  6.375% 04/17/34 ... D.. 04/10/2024 JP MORGAN SECURITIES LTD . .BFE ..
35138C-AD-6 . ..|FOX HEDGE LP FOXHED  6.050% 11/28/64 .. D.. 06/27/2024 PRIVATE DIRECT ..... .EFE
35138C-AE-4 . ..|FOX HEDGE LP FOXHED  5.608% 11/28/64 .. D.. 06/27/2024 PRIVATE DIRECT .. Az
55819D-BE-5 . .. [MADISON PARK FUNDING LTD SERIES 2018-31A . D.. 05/30/2024 BANK OF AMERICA . .EFE
55820L-AL-9 . ..|MADISON PARK XLIV SERIES 15A CLASS B1R 144A  7.128% 07/16/37 .. D.. 06/20/2024 BANK OF AMERICA . .CFE ..
55820L-A0-8 . ..|MADISON PARK XLIV SERIES 15A CLASS CR 144A  7.578% 07/16/37 .... D.. 06/20/2024 BANK OF AMERICA . .FFE ..
64129U-CJ-2 ......... |[NEUBERGER BERMAN CLO LTD SERIES 2014-17A CLASS CR3 144A  7.483% 07/22/38 D.. 06/04/2024 BANK OF AMERICA . .FFE ..
64131B-AS-2 . ..| NEUBERGER BERMAN CLO LTD SERIES 2016-22A CLASS CR2 144A  7.749% 04/15/38 D.. 04/25/2024 BANK OF AMERICA . .FFE ..
64131J-BA-3 . ..| NEUBERGER BERMAN CLO LTD SERIES 2017-25A CLASS CR2 144A  7.423% 07/18/38 D.. 06/14/2024 BANK OF AMERICA .... .FFE ..
65290D-AB-9 . .| NEXA RESOURCES SA SERIES 144A  6.750% 04/09/34 ......coeevvvvnnnnnns D.. 04/03/2024 JP MORGAN SECURITIES LTD . .CFE ..
67402C-BJ-4 OAKTREE CLO LTD SERIES 2019-4A CLASS CRR 144A  7.603% 07/20/37 ... D.. 05/28/2024 ..... NOMURA SECURITIES .F FE
67570K-AE-4 0SD CLO 2023 27 LTD SERIES 2023-27A CLASS CR 144A  7.524% 07/16/35 . D.. BANK OF AMERICA .... .EFE
874060-BM-7 . ..| TAKEDA PHARMACEUTICAL  5.650% 07/05/54 D.. BANK OF AMERICA . LAFE ..
874060-BN-5 . .| TAKEDA PHARMACEUTICAL  5.800% 07/05/64 D.. BANK OF AMERICA .... LAFE ..
88631Y-AL-1 TIAA CLO LTD SERIES 2018-1A CLASS A1AR 144A  6.465% 01/20/32 .. D.. Mizuho Securities USA Inc A FE
88631Y-AS-6 TIAA CLO LTD SERIES 2018-1A CLASS BR 144A  7.475% 01/20/32 .. D.. Mizuho Securities USA Inc .F FE
89157X-AC-5 . ..| TOTALENERGIES CAPITAL SA  5.638% 04/05/64 ........eeeveveeennnnnns D.. Various .........ee... .EFE ..
892725-All-2 . .| TRAFIGURA SECURITISATION FINAN SERIES 2024-1A CLASS A1 144A  6.460% 11/15/27 D.. SOCIETE GENERALE LA FE ..
973142-Al-2 WIND RIVER CLO LTD SERIES 2020-1A CLASS CR 144A  7.833% 07/20/37 D.. MORGAN STANLEY & CO. INC. .... 13,500,000 |. .... 13,500,000 |... .F FE
97315D-AU-1 WIND RIVER CLO LTD SERIES 2022-2A CLASS B1R 144A  7.175% 07/20/35 .. D.. 06/05/2024 LT 0 o RO RO 2,000,000 fouuiiiriinnnnniinnnnns 2,000,000 |... .B FE
97317A-AC-5 . ..|WIND RIVER CLO LTD SERIES 2024-1A CLASS B 144A  7.573% 04/20/37 D.. 04/10/2024 RBC CAPITAL MARKETS 9,500,000 9,500,000 .C FE
BIN24P-IIV-8 . ..|FUTBOL CLUB BARCELONA  7.850% 09/01/25 .............. B.. 05/01/2024 PRIVATE DIRECT ........ 7,790,052 7,790,052 AZ
BRYUQS-3K-0 . ..| GACI FIRST INVESTMENT CO PIFKSA  5.375% 01/29/54 . D.. 05/23/2024 JP MORGAN SECURITIES LTD . . 177,750 ..200,000 .E FE
G1969#-AK-2 . ..| BALFOUR BEATTY PLC BBYLN  6.960% 05/28/36 .... D.. 05/28/2024 PRIVATE DIRECT .. 2,000,000 2,000,000 BPL ..
G2964#-AA-7 . ..| AP GRANGE HOLDINGS LLC APGRAL  6.500% 03/20/45 . D.. 06/11/2024 PRIVATE DIRECT .. .16,600,000 |. .16,600,000 |. .G PL
N4001#-AB-8 . .|HES INTERNATIONAL BV CABID ~ 5.090% 06/05/31 . B.. . 06/03/2024 PRIVATE DIRECT .. 7,599,200 |. 7,599,200 |. Bz
N4001#-AD-4 HES INTERNATIONAL BV CABID  5.080% 06/05/31 ..oeevuuiiieinennaserrrenunasaeennnnnaseaernnnanasaeenes B.. i 06/03/2024 ..... PRIVATE DIRECT 5,319,440 |. 5,319,440 |... BZ
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 407,116,642 410,075,257
125896-BU-3 ......... CMS ENERGY CORP HYB  4.750% 08/01/50 ....ceevvueeeeeemnnieeeeeennieeeeeennneeeeeennneeeeeennnnneees | oevvvnnniinnnns Jonnid 05/13/2024 ..... Mizuho Securities USA INC ....eeeeeeeiieiiieiie e e eiie e e e e e e e e e enee e e e e eenn s e eernnneeeeernnn eeernnnnaaeeeennnnaaeeeennnnnerees Joernnniaereennnaneees 2,856,875 |oeeveeieieeieiies 3,140,000
190750-AF-9 ......... COBANK ACB  7.250% Perpet. ..coeeeeeeiiiiiiiiieeiieecceeeecc [ e [ 04/10/2024 ..... MORGAN STANLEY & C0. INC. ... 5,743,750 |vevvrniiiiiininnns 5,750,000 |...
25746U-DT-3 ......... DOMINION ENERGY INC SERIES A 6.875% 02/01/55 ...eeeeeveeieeeeeniieeeeeeereeeeeeennneeeeennees | oevvvvniiinnnns Jeennid 05/06/2024 ..... Mizuho Securities USA INC ....eeeeeeeiieeiieiie e e eeii e e e e e e erne e e eennee e s e eennnnneeeernnn eeeennnnaaeeeennnnaeeeennnnnaerees Joernnnianeeennnnaaeees 8,000,000 |.eeevvenneeeeennnnnns 8,000,000 |...
20379V-BN-2 ......... ENTERPRISE PRODUCTS OPER SERIES E  5.250% 08/16/77 ...cevvvnniviiiiniiiiiiiiiiiniinciiiiineeeciinn | eeeeeeniiieeens ol 05/02/2024 ..... T T R KRR (1. . () I EO . 7,776,000 |...
302570-AX-4 ......... NEXTERA ENERGY CAPITAL HYB  7.726% 06/15/67 ...ceeevreeeeeeinnnaaeeeennnaeeeeeenneeeeeeennneeeees | cevvvnnininnnns Jonnid 05/24/2024 ..... ROBERT W. BAIRD & CO. INC. .eeieeieeeeeeeeeie e e e ceene e e e eeer e e e e e eene s e e e ennne e e e e ennnnneeeennn [eeeernnnnnneeermnnnnaeeeennnnnnenes Joeeennnnnneeeennnnnennand,088,535 | 4,092,000 |...
30767E-AE-9 ......... FARM CREDIT BK OF TEXAS SERIES 144A  7.750% Perpet. .....oocvviiiiiiininiiiiiiiiiininiiiiiinneneennn | eeeeeenniieeens fonnnd 05/20/2024 ..... JP MORGAN SECURITIES LTD ....
637432-MT-9 . .. |NATIONAL RURAL UTIL COOP  8.501% 04/30/43 .......
65339K-DB-3 . .. |NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54 . RBC CAPITAL MARKETS .. 5,500,000 |. .. 5,500,000 |.
65473P-AR-6 ......... NISOURCE INC HYB  6.950% 11/30/54 ..oevuuiieiienniseeeienniaaeeeennninseeeennnnssseeennnnnseanennnnns | soseeseennnnnes |-oo...05/13/2024 ..... WACHOVIA .. 12,000,000 ). .. 12,000,000 |...
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69352P-AC-7 ......... PPL CAPITAL FUNDING INC SERIES A 7.963% 03/30/67 .....eeevvumereeemnnneeeeeennnneeeernnnaneeeens | cevvvnnniinnnns Joennid 05/01/2024 ..... SUNTRUST .. 1,995,000 [oeeenreeernniaeeeens 2,000,000 |... . 15,557 [2.B FE ..........
702138-AC-5 ......... PARTNERRE FINANCE B LLC HYB  4.500% 10/01/50 ....euuvriviiiiiiniiiiiiiiinieeiciiineeeeviiineeeennn | eeeeeenniineens fonnid L0 10 . ) RSP RO, 2,737,500 |eevvveniiiiiininnnns 3,000,000 |... ...4,125
976657-AH-9 ......... WEC ENERGY GROUP INC  7.696% 05/15/67 ...eveveceeeeceenceeneessneesesessnsessnsessnsessnsessnsenns | oeseesssennnens [ronees 04/23/2024 ... ROBERT W. BAIRD & CO. INC. . 6,842,500 [...vvvreiieinens 7,000,000 |...
29250N-CF-0 . .. [ENBRIDGE INC HYB ~ 7.200% 06/27/54 ... . 06/24/2024 Mizuho Securities USA Inc 5,000,000 |. 5,000,000 |.
780082-AR-4 ......... ROYAL BANK OF CANADA  7.500% 05/02/84 . VU SO 04/17/2024 ..... RBC CAPITAL MARKETS .. 15,000,000 |. .... 15,000,000 |...
89116C-KP-1 ......... TORONTO DOMINION BANK ~ 7.250% 07/31/84 R 06/24/2024 ..... TD SECURITIES USA . 7,000,000 |...ccvvvnnnniiniinnnnns 7,000,000 |...
87088Q-AA-2 .........[SWISS RE SUB FIN PLC SERIES 144A HYB  5.698% 04/05/35 .......cccvvuuaereeemnnunaneerennnnnnneernnnns | Devernnnnnnnane foonsd 04/10/2024 ..... BARCLAYS CAPITAL ... 2,344,848 [...cooiiiiiiiiiiinnnns 2,400,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 94,412,328 95,658,000
929098-AA-5 ......... VOYA EMMC REVOLV PROM NOTES CL  10.099% 11/30/34 ....ceereeieieeeeieieeeeeeee e eeceenieeeeeeenees | cevvviniinnees e 04/23/2024 ..... DIRECT 437,3% |...
92917E-AC-2 ......... VOYA CLO LTD SERIES 2014-1A CLASS ER2 144A 13.936% 04/18/31 ...oiiviiriniiiiiiiniiiiiiiiiniiines | eereveeiieeens |l 04/18/2024 ..... Interest Capitalization .........cooooiiiiiiiiiiiiiiii s [ [ 8,623 9,623 |...
92913B-AJ7 ... VOYA CLO LTD SERIES 2014-2A CLASS ER 144A 13.28%% 04/17/30 ..ovoverveieceiceeisneeisnenisnens | Deverieicienns [oenee 04/17/2024 ..... Interest Capitalization .. . 6,109 |...
92915H-BC-6 . ..|VOYA CLO LTD SERIES 2016-3A CLASS BR2 144A  7.577% 10/18/31 . 05/14/2024 RBC CAPITAL MARKETS .. .. 8,000,000 |. .. 8,000,000 |.
QRIT7K-A-4 ......... VOYA CLO LTD SERIES 2018-3A CLASS CR2 144A  7.679% 10/15/31 ....eevvveiirivinnnnnnnenennnnnenee | Dovereveninns e 04/24/2024 ... SCOTIA USA INC .. 14,000,000 ). .. 14,000,000 |...
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 22,453,128 22,453,128
09582*-AC-1 ......... BLUE OWL GP STAKES III FINA B 06/12/29 .o | i e 06/11/2024 ..... PRIVATE DIRECT ...eeeetieeeeeeetis e e e e eee s e e e e e e e e e e e e e e e ensn s e e e eennnn e e eeennnanneeeennnnnnns [oeeeemnnnnnaeeernnnnaeeeennnnnanns [reeermnnnanreeennnnnns 10,000,000 |-.eevvvenneeeeennnnnns 10,000,000
10463N-AB-4 BRADSHAI INTERNATIONAL INC REVOLVING COMMITMENT 10721726 covvveeeiiiiiieiieviiiiieees | e e 04/22/2024 ..... PRIVATE DIRECT
35063Y-AB-1 . ..| FOUNDRY JV HOLDCO LLC 11/22/27 ........ PRIVATE DIRECT ..
55067#-AF-7 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 PRIVATE DIRECT ..
55067#-AG-5 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 PRIVATE DIRECT ..
55317K-AC-1 . .| CLOYES INC REVOLVER 02/17/28 .. PRIVATE DIRECT ..

704700-AB-8 . .| POLYVENTIVE INC REVOLVER LOAN 12.46913% Due 8/2/2024 ...
73940B-AD-7 ......... POWERGRID SERVICES ACQUISITION TERM B-2 LOAN

09/21/28 .
75845B-AC-0 ......... REEF GLOBAL MIDCO LLC TERM LOAN 08/19/27 ...
89378X-AH-7 ......... TRANSNETWORK LLC 12/29/30
BIN1ZP-FE-3 ......... BAYSIDE OPCO LLC A-1 TERM 05/30/26 ...

BINIZP-FF-0 ......... BAYSIDE OPCO LLC A-2 TERM 05/30/26 ...

BIN1ZP-FF-0 BAYSIDE OPCO LLC A-2 TERM 05/30/26

BIN24Y-KM-2 . ..|MPT UTAH PORTFOL10 PROJ NUCLEU 04/12/29 ..
(025058-AB-7 . .| PIERIDAE ALBERTA PRODUCTION LI TERM LOAN 03/13/27 .

.|ENERGIA MAYAKAN S DE RL DE CV

...... 06/17/2024
...... 05/10/2024
...... 06/17/2024
...... 04/01/2024
...... 06/28/2024
...... 06/28/2024

Various ........
PRIVATE DIRECT ..
PRIVATE DIRECT
PRIVATE DIRECT
Various
PRIVATE DIRECT
Interest Capitalization ..
PRIVATE DIRECT .....
PRIVATE DIRECT ..

P3761*-AA-4 . 03/20/31 ... PRIVATE DIRECT ..

BIN24R-D6-0 NAUTILUS ENERGY PARTNERS LLC 06/06/29 ...eevuuueeieeennnnaareeennnnaaeeeenenaasaeeeennnaeeee | Devnnereeeennns |-.....06/06/2024 ..... PRIVATE DIRECT ... iestuieeeeennuuaeeeernnussseeennnesnssesennnsssseennnnnaseeennnnnsseennnnnnsseennnnnnsane reeennnnnsseeennnnnsseernnnnnsereee |oerennnsnseernnnnnseees 5,970,000 [o.eiiiiiiinnianiaennes 6,000,000 |...

1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 64,402,891 65,138,263

2509999997. Total - Bonds - Part 3 752,789,399 757,190,032 1,921,963 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 752,789,399 757,190,032 1,921,963 XXX
172606-2#-9 .........|CION ARES DIVERSIFIED CREDIT F PFD ....ccvvvuniiiiiiiiniiiiiniineieccinis s sscvnniseseennsnasesennns | eeeeeeeennneees [o0...05/22/2024 ... PRIVATE DIRECT ..... ...124,000.000 [oeviiviinnnnniinnnns 3,100,000 |. LOJTFPL
172606-3#-8 .........| CION ARES DIVERSIFIED CREDIT F PFD ....eeeeuuieieermunnnaseermnnnnaseennnnnnsseernnnnnsseernnnnnssseennns | sosesseeennnnes |-n....05/22/2024 ... PRIVATE DIRECT ..... ...124,000.000 [...ooiiirirnininiaenes 3,100,000 |.

4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated 6,200,000

4509999997. Total - Preferred Stocks - Part 3 6,200,000

4509999998. Total - Preferred Stocks - Part 5 XXX

4509999999. Total - Preferred Stocks 6,200,000
BIN254-YV-2 ......... |NOOS|K HOLDINGS LLC ....iiiiuuenniiiiiuuiniiiiiiniiiieiiiuiisessceuninsessesnnnnssessesnnnnssessennnnneees | sneeeessesnnnes foeness 04/12/2024 ..... PRIVATE DIRECT ...iiiuuinniiiiituiniisiituuis e s s teuuisesseesai s eeseessissesseeannnssssessnnnnsssssennnnsss [seseernnnnnssessnnnnnns 6,667.000 |...ccvvnniiiiiiiiiiiiiiiiiis L AT PPN [
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 0 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 6,200,000 XXX 0 XXX
6009999999 - Totals 758,989,399 XXX 1,921,963 XXX
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..36176L-GJ-8 |GNMA |1 POOL 769101  4.000% 07/20/41 ........ |..euen. . 06/01/2024 . | Paydown ... ... 4,645 4,924 [ 0. L(279) ... o0 |- 4,645 |.. . 07/20/2041 . |1.A ........
..36202D-KL-4 [GNMA |1 POOL 002999  7.500% 11/20/30 .....coo |eeenens . 06/01/2024 . | Paydown ... ... 2,529 2,530 ... .0 w0 ] .2,529 |.. . 11/20/2030 . |1.A ........
..36202F-HX-7 [GNMA |1 POOL 004746  4.500% 07/20/40 ........ | ..eu... . 06/01/2024 . | Paydown ... ...25,273 ... 26,477 |.... 0. o0 |- ..25,273 |.. . 07/20/2040 . |1.A ........
..36202F-UF-1 [GNMA |1 POOL 005082  4.500% 06/20/41 ........ | .eeenn . 06/01/2024 . | Paydown ... ... 9,964 .0 w0 ] ...9,94 |.. . 06/20/2041 . |1.A ........
..36202F-V9-4 |[GNMA |1 POOL 005140  4.500% 08/20/41 ........ | .ceuen. . 06/01/2024 . | Paydown ... ... 28,229 0. o0 |- ..28,229 |.. . 08/20/2041 . |1.A ........
..36202F-X9-2 [GNMA |1 POOL 005204  4.500% 10/20/41 ........ |.eeeens . 06/01/2024 . | Paydown ... ... 11,992 .0 w0 ] 11,002 .. . 10/20/2041 . |1.A ........
..36297F-K6-8 |GNMA POOL 710517  5.000% 12/15/39 ..eeeeeeeee | uunnnns . 06/01/2024 . | Paydown ... ... 5,424 0. o0 |- 5,424 |.. . 12/15/2039 . |1.A ........
..36207F-KII-1 [ GNMA POOL 710509  5.000% 12/15/39 . [T [ . 06/01/2024 . | Paydown ... .0 0 .8,129 |.. . 12/15/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-52
..383730-S2-8 [CLASS S 2.157% 06/16/33 ....evvvnnivviinnnnens | unnnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U P 306 |...ccvvnnnnnnnns 305 |oiiiiiiiins 0 s (305) |+vvvvvrrnnnnnns (U (305) |+evvvvnnnnnns [ (VI (1 P [ PO [V 66 |. 06/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-26
..383738-3R-6 [CLASS SX  2.893% 04/16/33 .....cevvvvvvvrennnnn | uunnnns . 04/08/2024 . | CONVERSION ...cevvvvnninns Jvvnnniiiiiiinnes foeeneeeeiiiinns [V [ -1 PN [ [ PR (VN P [ PR (VN P [ [ O [V (£)]] O () P 0 |. 04/16/2033 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2003-26
..383738-3R-6 [CLASS SX  2.893% 04/16/33 .....covvvvvvirvnnnnn | uunnnns . 04/06/2024 . |Paydonn .....eeuveriiiinnnn foevvnniininniiiiins Jeineeeeiinnn [() 1 FOUUR ()1 PO [£:)] S (£°) ) A [ PR (VN P [ PR (VN P 0 e [CS) ) A (1 P [ PO [V N 0 |. 04/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-26
..383738-3Y-1 [CLASS SY  1.607% 04/16/33 ....evvvvvvinnnniennns | nnnnns . 04/16/2024 . |Paydomn .....oevvvviiiinnnns Joevniiinneiiiiines foeeeeeiiii [V [ N [ N (U P [ PR LI PO L (1 P [ (VN (1 P [ PO [V N 0 |. 04/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2003-7
..38373Y-2P-8 |CLASS SB  3.357% 01/16/33 ... O [ . 06/16/2024 . | Paydown ... . 01/16/2033 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38374C-4M-0 [CLASS QC  1.865% 05/17/33 ..ovvvvvvniiviiinnnns | nnnnns . 06/17/2024 . | Paydoun . 05/17/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-86
..38374C-H6-1 |CLASS SH  1.107% 10/16/33 .. P IR . 06/16/2024 . | Paydown ... . 10/16/2033 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38374D-BJ-7 [CLASS PO 0.000% 07/20/36 ...evvvvvvvvnnnnnnnnns | unnnnns . 06/01/2024 . | Paydown . 07/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2006-34
..38374D-BK-4 [CLASS PS  1.137% 07/20/36 ...ovvvnvvvinnnnnees | nnnnns . 06/20/2024 . | Paydown ... . 07/20/2036 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38374F-5Y-6 [CLASS GS  1.107% 07/17/33 ..ovvvviviiiiiiiinn | nnnnns . 06/17/2024 . |Paydomn ....cvvvvvveiinnnnns Jovvnninniiiiiiiinnes foeeieeeciiis [V (U P (-7 I PO L5172 O 0 s (592) |vvvvvvrnnnnnns (U (592) |oovvvvnnnnns [ (VN (1 P [ PO [V 145 . 07/17/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2004-18
..38374F-S7-0 [CLASS S 15.043% 03/16/34 .......cvvvvnvvvvinnnnns | vunnnns . 06/16/2024 . |Paydonn .....ovvvvvvvernnnnn Joevvnnnnieiiiininns foiinennens 2,952 | 2,952 [ooiiiiiiinnns 5,460 |.eevunnnnnns 5,568 [..ccoeinnnnne 0 fens (2,607) [cevvvennnnnnnnn (U . (2,607) [ouneeviinnnnns (U1 O 2,952 looeeiiiiiiinnnn (1 P [ PO [V 186 |[. 03/16/2034 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-46
..38374G-6K-3 [CLASS SD  1.657% 06/16/34 ....ovvvvvvvivnnnnens | annnnns . 06/16/2024 . |Paydomn .....ovvvvviivnnnns Jovvnnnnieiiiiiinnns foeeneeiiiiis [V (U P AT R 725 | 0 s (725) |vevveenennnnns (U (725) |oevveiins [ (VN (1 P [ PO [V 68 |. 06/16/2034 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004-34
..38374G-M9-0 [CLASS SN  3.716% 02/20/34 .....covvvvnvvvvinnnnn | uunnnns . 06/20/2024 . |Paydonn ......oveviiiinnnns Jovvniinineiiiinnes foeeneeeens 13,396 [ooeieenne 13,396 |ooveeennnnnns 6,540 |oeevennnnnns 6,581 |..ooviinnns (U 6,815 [oeiiiiinnnnns (U 6,815 [oeiiiiininnns (U P 13,396 |oevvvinninns (1 P [ PO [V 194 ). 02/20/2034 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004-37
..38374G-SJ-2 [CLASS PO 0.000% 04/20/34 .....ovvvnvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 33,916 |oeeeennnnns 33,916 |[....covnnnns 29,980 |....coevnnnn 30,670 |oveeenniiiennns (U 3,246 |oeveiinnnnnnns (U 3,246 |eeivinnnnnnnns (U P 33,916 [..occvvvnnnnnns (1 P [ PO [V N 0 |. 04/20/2034 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2004-39
..38374G-XG-2 [CLASS QD  2.229% 05/16/34 .....cevvvvvvnnniieens | unnnnns . 06/16/2024 . |Paydoun .....eevvvvviinnnnn Joevvnninnieiiiniinns foviiieneens 2,095 [eeiiiiins 2,095 [oooiiiiiiiinnns o150 I 1,025 |oveeeenne (U 1,070 [ooeiiiiiinnnnns (U 1,070 [ooeeiiiiinnnnns (U1 O 2,095 [ooeiiiiiinnnns (1 P [ PO [V 19 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004 32
..38374G-X0-0 [CLASS S  1.807% 11/16/31 .oovvvvrniiiiiiiiinn | eenens . 06/16/2024 . |Paydomn .....ouvvvviiiinnnns Jovvnnniniiiiiiinnns foeeneeeiiiis [V (U FO, 1,228 | 1,497 [ 0 fens (1,197) fouvnniinnnnnns (U . (1,197) [eeiiiiinnnnns [ (VN (1 P [ PO [V 139 |. 11/16/2031 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-63
..38374H-RU-6 [CLASS SB  3.018% 08/16/34 ...eevvvvvvinnnnnnnns | annnnns . 06/16/2024 . |Paydonn .....evvvvvvveiinnnn Jovvnnnnieiiiiinns foinnennnns 6,160 |[......cevnnns 6,160 [...oeeeenne 3,915 [oeiiiinnnnns 4457 | (U 2,003 |..ooeiiiinnnns (U 2,003 |..ooeiiiinnnns (U1 O 6,160 |o.eeviiiinnnnn (1 P [ PO [V 77 | 08/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-89
..38374J-KT-2 [CLASS US  7.500% 10/20/34 ...covvvvnnivviinnnnns | unnnnns . 06/20/2024 . |Paydoun ......evviriiiinnnn Jeveniinniiiiiiins e 5,984 [ 5,984 [.........eees 6,893 |iiviinns 6,710 [ooeiiiiinnnnns 0 s (726) [cvvvnnnnnnnnnnn (U (726) [oeveeivinnnnns (U1 O 5,984 [..oooinnnnnnns (1 P [ PO [V 190 |. 10/20/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-16
..38374K-WW-9 [CLASS SA  1.297% 02/20/35 ....cevvvvnvieeiinnnn | nnnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U FO, 2,812 | 2,859 [.oooinnnnnnns [V R (2,859) |.oeeeeeeens [V A (2,859) |vvvennninnns [ (VN (1 P [ PO [V 193 |. 02/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-68
..38374L-4E-8 [CLASS SH  3.317% 06/17/35 ...cevvvvniiiiinnnns | nnnnns . 06/17/2024 . |Paydomn .....oevvvvviinnnnns Jovvniinniiiiiiiinnes foeeneneens 10,851 |[....cceeeees 10,851 [oeeeeeeee 10,675 |oeennneenne 10,666 [.......ccvnnnns (U P 185 [ (U P 185 [ (U PO 10,851 |oeeeiiiinnnnn (1 P [ PO [V 149 |. 06/17/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-21
..38374M-6J-3 [CLASS CS  7.932% 05/20/36 ......eevvvvnnvennnnn | uunnnns . 06/20/2024 . |Paydonn .....oeoveiiiiinnns Joevniininiiiiiiees foeeeeeens 23,517 | 28,517 |oovviiinnnns 20,784 |............ 20,169 |....covvnnnnnns (U 3,348 | (U 3,348 | (U P 23,517 [ooeiiiiinnnnnns (VN P [ PR [V 799 |. 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-50
..38374N-SL-2 [CLASS JC  5.000% 06/20/36 ...eovvnvvvvvvvnnnnens | unnnens . 06/01/2024 . |Paydonn ....ooevvviiiinnnns Jovvnnnniiiinininnns foneiennens 36,297 |oeenns 36,297 [..ocoeennns 38,083 |............ 37,417 [ 0 feenns (1, 121) [, [ U [RIRVAD] [V 36,297 [...ooivinnnnnns 0 | (U [ 739 |. 06/20/2036 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-47
..38374T-52-3 |CLASS KI ~ 5.500% 06/16/39 ....evvvvvvivnnnninns | nnnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 1,635 |oeiiinns 1,585 . 06/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-15
..38374T-KL-7 [CLASS SM  0.504% 03/20/39 .....covvvvvvvrvvnnnn | uunnnns . 06/20/2024 . | Paydown ... 2,040 ... . 03/20/2039 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38374V-LM-9 [CLASS NS  0.000% 07/20/39 ....ovvvvvvrvvnnnnnnns | unnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 3,951 [oviiiinnnnns 4,235 . 07/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-50
..38374V-Y7-8 [CLASS PS  0.744% 06/20/39 ......covvvvvvrvnnnnn | uunnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U P 456 |..oiiiiinnnns L1+ PN 0 s (492) |vvvvernnnnnnns (U (492) |.oovvvinnnns [ (VN (VN P [ PO [V 152 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-54
..38374V-2T-9 [CLASS US  0.857% 04/16/39 ....cevvvnvvvvrnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U P (N PO 588 |....cevninns 0 s [(2:1:) ) (U (588) [cevvrevrnnnnnn [ (VN (1 P [ PO [V 61 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 16
.. 38374X-EE-1 [CLASS SK  1.924% 01/20/37 ...covvvvnvviiinnnns | nnnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U FO, 5,966 |....ouunnnnnn 6,122 |............... 0 fens (6,122) |..coeeeeeenn (U . (6,122) |vvveenrnnnnns [ (VN (1 P [ PO [V 436 |. 01/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-H15
..38375B-4H-2 [CLASS CI  1.649% 07/20/63 ...oovvvvvvviinnnnees | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,136 |eeevennnnns 6,047 |l 0 fens (6,047) [covvvennnnnnnns (U . (6,047) [ceneivinnnnns [ (VN (1 P [ PO [V F 1,543 |. 07/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-H19
..38375B-52-1 [CLASS GI  1.449% 08/20/63 .....evvvvvvvvvnnnens | unnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 1,986 |oeveniinnns 1,986 [covvvvvennnnnns 0 fens (1,986) [cvvvvvnnnnnnnns (U . (1,986) [cnnevvinnnnns [ (VN (1 P [ PO [V 519 |. 08/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H18
..38375B-ES-7 [CLASS IF  1.503% 09/20/60 .....ovvvvvvvvnnnnnns | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 22,716 |.oevvennnnns 23,361 | [V R (23,361) |-.ceeeeeennnn (U - (23,361) |+oevvvnnnnnnnns [ (VN (1 P [ PO [V F 6,414 |. 09/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H24
..38375B-GQ-9 [CLASS FI  1.581% 10/20/60 ........cevuvvvvennnn | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 16,605 |............ 17,145 |l [V R (17,036) |vvvvvennes 109 |....... (17,145) [ceeeiiiinnnnns [ (VN (1 P [ PO [V F 4,142 |. 10/20/2060 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H27
..38375B-JL-7 [CLASS FI  1.346% 12/20/60 ...eovvvvvvvnnnnninnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 24,09% |............ 20,878 |oeeveriiennnns [V R (20,878) [cevvvvvrnnnnns (U - (20,878) [cuvunreiennnnns [ (VN (1 P [ PO [V F 5,461 |. 12/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.567% 04/20/61 ....covvvvvnnieiiiinn | nennns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 1,213 | 9,698 ...t 0 fens (9,698) |...ceeeeeennnn (U . (9,698) |..evvvnnnnnnn [ (VN (1 P [ PO [V F 2,756 |. 04/20/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H16
..38375B-MH-2 [CLASS FI  1.043% 07/20/61 ...oovvvvvinniiiiiinn | nnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 17,027 |..eeeeeeenee 20,822 |....ooeeennnn [V R (20,822) |..ceeeeennnnn (U - (20,822) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 4,799 |. 07/20/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H08
..38375B-QY-1 [CLASS FI  1.280% 04/20/62 .....coevvvvvvnneennn | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 33,643 [ 41,605 | [V R (41,605) [.oevvvrnnnnnns (U - (41,605) [cnniivinnnnns [ (VN (1 P [ PO [V F 8,572 |. 04/20/2062 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H10
..38375B-RA-2 [CLASS Al 1.188% 12/20/61 .....ccevvvnnviviinnnn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 23,986 |......oennnn 28,604 |............... [V R (28,604) [.evvvvernnnnns (U - (28,604) [cnvnievinnnnns [ (VN (1 P [ PO [V F 5,853 |. 12/20/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H09
..38375B-RK-0 [CLASS IC  1.001% 03/20/62 .....evvvvvvvvnnnnnns | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 10,938 |oovvennnnnns 11,318 [ [V R (11,318) [eevvveeeeenns (U - (11,318) [eeneiiiinnnnns [ (VN (1 P [ PO [V F 2,477 |. 03/20/2062 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H11
..38375B-SL-7 [CLASS FI  1.205% 02/20/62 ....ovvvvvvvvvvnnnnnes | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 32,661 |.....cevnnnn 40,439 [oovieinnnnnnns [V R (40,439) |...coeeennnnn (U - (IR D R [ (VN (1 P [ PO [V F 8,005 |. 02/20/2062 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H26
..38375B-YR-7 [CLASS Ml 0.067% 07/20/62 .........evvvvvvvvnnnn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [ N | PO (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 07/20/2062 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-H29
..38375B-2X-3 [CLASS CI  1.416% 02/20/62 ....ovvvvvvvvvvnnnnees | unnnnns . 06/01/2024 . | Paydown . 02/20/2062 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-1
..38375J-EM-3 [CLASS S 0.744% 01/20/37 .evvvvnnviiiiiinnannns | ennnns . 06/20/2024 . | Paydoun . 01/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-9
..38375J-MP-7 [CLASS Al 1.057% 03/16/37 ...ovvvvvvrnniiiiennn | nnnnns . 06/16/2024 . | Paydown ... . 03/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38375J-MY-8 [CLASS DO 0.001% 03/20/37 ..evvvvvvvvviiininnnes | nnnnns . 06/01/2024 . | Paydown . 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
.. 38375J-RP-2 [CLASS SJ  1.344% 03/20/37 ...coovvvvvvnirininnn | unnnns . 06/20/2024 . | Paydown ... . 03/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375J-TE-5 [CLASS JO  0.000% 04/16/37 ..evvvvvvvvinnnnnninns | nnnnns . 06/16/2024 . |Paydonn .....ovvvvvvvernnnnn Joevvnnnnieiiiininns foiinennens LT 1,437 | 1,163 | 1,192 | (U P 26 | (U P P R (U1 O 1,437 | (1 P [ PO [V N 0 |. 04/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-19
..38375J-UP-8 [CLASS SJ  0.744% 04/20/37 .....covvvvnvvvvinnnnn | nnnnns . 06/20/2024 . | Paydown ... . 04/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375K-AQ-5 [CLASS SA  1.347% 05/20/37 ....cevvvviiiinnnnnns | unnnnns . 06/20/2024 . |Paydomn .....euiviiiiiiiins Jovniniiniiiiiinnns foeninieiiiiiinns [ (U PP 8,820 |.oonnnnns 8,993 [......ooeennnns 0 Jeeenns (8,993) |..eeeeeeennn [U (8,993) |.evvvnnniinnnns [ 0 Jovvennennns 0 | (U [ 584 |. 05/20/2037 . |1.A ........




[ACIE

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-53
..38375L-EF-3 [CLASS SY  1.279% 09/20/37 ...cevvvvnvvviiinnnnns | nnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U FO, 2,198 |eeeeinns P [V R (3557 R [V A [45) ) [ (VN (1 P [ PO [V 121 |. 09/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-60
..38375L-8Y-7 [CLASS Q0 0.000% 10/20/37 ..evvvvvvviinnnnnnnnns | unnnns . 06/01/2024 . | Paydown ... LW 1756 | . 10/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375L-Y7-9 [CLASS SG  1.089%% 11/20/37 ..evvvvvvvvininniennns | nnnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 4,816 |cevennnnnns 4775 |l 0 fens (4,775) |eeeeeeeees (U . (4,775) |vevenieinnns [ (VN (1 P [ PO [V 381 |. 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC  1.044% 02/20/38 ........evvvvvvvvvnnnn | uunnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U P oA 1 [V 0 s (940) |vvvvvvrrnnnns (U (940) |.oevvvvnnnnnnns [ (VN (VN P [ PO [V 70 |. 02/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-7
.. 38375P-Q9-5 [CLASS SK  3.581% 11/20/37 .evvvevniviviiinnnees | nnnnns . 06/20/2024 . |Paydonn ......euvviviiiinnnn Jevinninniiniiiins feeeeens 2,659 [eeiiiiinns 2,659 [........eeens P T 2,338 [ooiiiiiiinnnns (U P [V (U P [V [V P 2,659 [ooiiiiiiinnnns (1 P [ PO [V 41 | 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  0.947% 02/20/38 .....cvvvvvvvvvinnnnns | unnnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U P 966 |....covvnnnnnns 980 |..ocvvnnnnnnnns 0 s (980) [vvvvvvnnnnnnn (U (980) [ovvnnreernnnnns [ (VN (1 P [ PO [V 54 . 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-10
..38375P-YP-0 [CLASS SP 1.094% 01/20/38 .....cevvvvvvirnnnnns | uunnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U P 327 |ooeviiiiieens L3 . 0 s (274) |vevvviiinanns (U (L)) . [ (VN (1 P [ PO [V 53 [. 01/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 [VLASS NTS  1.014% 05/20/38 ...oevvvvvvvinnnnnnns | unnnnns . 06/20/2024 . | Paydoun . 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-38
..383750-GJ-2 [CLASS SA  0.892% 05/20/38 ......evvnvvvvvinnnnns | unnnnns . 06/20/2024 . | Paydoun . 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-42
..383750-JY-6 [CLASS QB 5.500% 05/20/38 ......eevnvvvvvvnnnnns | uunnnns . 06/01/2024 . | Paydown . 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-44
..383750-KH-1 [CLASS SA  0.944% 05/20/38 ........ovvvvvvvvvnnnn | uunnnnn . 06/20/2024 . | Paydoun . 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H02
..38375U-7J-3 [CLASS 10 1.468% 01/20/68 ......ccevvvnnveveennn | unnnns . 06/01/2024 . | Paydoun . 01/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H02
..38375U-7K-0 [CLASS IM  1.234% 02/20/68 ......oevvvvvvnnnnees | unnnns . 06/01/2024 . | Paydown . 02/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-H24
..38375U-BN-9 [CLASS Al 1.535% 09/20/63 ......evvvvvvvvrnnnnns | unnnnns . 06/01/2024 . | Paydown . 09/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H02
..38375U-CJ-7 [CLASS BI  1.381% 12/20/63 ....evvvvvvinnnnennen | nnnnns . 05/01/2024 . | Paydown . 12/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H06
..38375U-ER-7 [CLASS BI  1.717% 02/20/64 ........cevvvvvvveennn | unnnns . 06/01/2024 . | Paydown . 02/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H06
..38375U-EU-0 [CLASS TR 1.288% 03/20/64 .....evvvvvvvvnnnnnns | annnnns . 06/01/2024 . | Paydown . 03/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H09
..38375U-FU-9 [CLASS Al 1.421% 01/20/64 ....evvvvvvinnneennes | ennnns . 06/01/2024 . | Paydown . 01/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H11
..38375U-KB-5 [CLASS GI  1.506% 06/20/64 .........cevvvvvvvennn | uunnnns . 06/01/2024 . | Paydown . 06/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H13
..38375U-LB-4 [CLASS BI  1.543% 05/20/64 .......ovvvvvvvvnnnnes | unnnnns . 06/01/2024 . | Paydown . 05/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-H14
..38375U-LU-2 [CLASS CI  1.489% 07/20/64 ....oevvvvvvvvnnnnnnns | nnnnns . 06/01/2024 . | Paydown ... . 07/20/2064 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375U-0B-9 [CLASS Al 0.145% 10/20/64 .....evvvvvvnnnieenen | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P T46 |.oevieiinns LI 0 s (763) [cvvvnennnnnnnne [ [WZ0) ) [ (VN (1 P [ PO [V 46 |. 10/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H23
..38375U-S8-4 [CLASS KI  1.646% 11/20/67 .....ccevvvnnvvviinnnn | unnnns . 06/01/2024 . | Paydown ... .. (30,510) |... . 11/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A
.. 38375U-SH-4 [H22 CLASS JI  1.340% 11/20/64 ........evvvvvvee | unnnns . 06/01/2024 . |Paydonn .....ovvvvvvreinnnnn foevvnninnneeiiinnns Jovieinineeennnn 00 i 00 00 109,216 ..l 109,190 [ovvvvvvvrnnnns 0 ... (103,008) |.......... 6,184 |...... (109,190) . 11/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H09
..38375U-VZ-0 [CLASS B1  1.652% 03/20/65 ....oevvvvvvvvrnnnnnns | unnnnns . 06/01/2024 . | Paydown ... ...81,866 |.... .. (65,778) |... . 03/20/2065 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375U-WZ-9 [CLASS HI  2.056% 01/20/66 ......oeevvvvvnnnninee | unnnnns . 06/01/2024 . |Paydomn ....evvvvviiiiinnns Jovvnnnnniniiiiiinnns fooininiiiiiinnnns [ 0 Joveennnnns 123,490 |..ovveeiinnns 525 |oiiiiiiiinnns 0 ... (123,424) |.......... 5,105 |...... (128,529) [..oevvvnnnnnnns [ 0 Jovvennennns 0 | (U 0 Joeennns 49,322 |. 01/20/2066 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-62
..38375X-M-7 [CLASS PS  1.094% 07/20/38 ......evvvvvvvvinnnnns | unnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U P (T 516 |oeviiiinnns 0 s (1150 (U (5167 ) PR [ (VN (1 P [ PO [V 50 |. 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-66
..38375X-L9-3 [CLASS ES  2.174% 08/20/38 ....evvvvvvvivnnnnees | unnnns . 06/20/2024 . | Paydown ... . 08/20/2038 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38375Y-T2-8 [CLASS ST  1.047% 11/20/38 ..oevvvvvvvinnniinnes | nnnnns . 06/20/2024 . | Paydoun . 11/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-97
..38375Y-25-4 [CLASS ST  0.294% 12/20/38 ......covvvvvvvrivnnnn | uunnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U P T4 [ZEC 3 T, 0 s (VA6 (U [VA£) ) . [ (VN (VN P [ PO [V 14 . 12/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  0.807% 04/16/39 .....uvvvvvinnnnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U FO, 1,877 [oeeeiiinnnnns 1,981 [ 0 fens (1,981) fouvvnininnnnnns (U . (1,981) [oiiiiinnnnns [ (VN (1 P [ PO [V 578 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-79
..38376C-XX-2 [CLASS OK  0.000% 11/16/37 ....oevvvvvnnviviinnnn | unnnns . 06/01/2024 . |Paydoun ....cevvnvvvveinnnnn Jevvnnnniniininnns foiiieneens 8,226 [oeeeennn 8,226 |eevunnnnnns 6,850 |.eevuunnnnns 4,627 |oveiiinnns (U 1,305 |oeeeiiiiinns (U 1,306 |oeeeiininns (U1 O 8,26 |....ccvvvnnnnns (1 P [ PO [V N 0 | 11/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-89
..38376C-28-5 [CLASS SL  2.044% 07/20/39 .....cevvvvvvvvennnnn | uunnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 1,722 | 1,374 e 0 fens (1,374) |.oeeeeeeees (U . (1,374) |eeveene [ (VN (1 P [ PO [V 205 |. 07/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-89
..38376C-29-3 [CLASS JA  5.000% 07/16/39 ...evvvvvvvinnnnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 21,827 |oeeeinn 21,827 |ooevvinnnnns 23,100 |.....cvvnnns 22,575 [ooeiiiiiinnnnns 0 s (748) [cevvnnnnnnnnnne (U (748) [ceveiiiinnnnns (U P 21,827 |ovveeineees (1 P [ PO [V 431 1. 07/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  0.757% 09/16/39 ....evvvvvvrvvvnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U FO, 1,937 | 1,988 [oovvvvveiinnns 0 fens (1,988) [covvvennnnnnnns (U . (1,988) [cnnivvinnnnns [ (VN (1 P [ PO [V 122 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAG SERIES 2009-110
..38376E-TW-5 [CLASS SA  0.907% 04/16/39 ....ovvvvvvrvvrnnnnnns | nnnnns . 06/16/2024 . |Paydomn .....ovvvvviivnnnns Jovvnnnnieiiiiiinnns foeeneeiiiiis [V (U P 346 | 359 [oeiiiiiiiiinns 0 s (55D FO (U (359) |oovvvvnnnnnns [ (VN (1 P [ PO [V 136 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAG SERIES 2009-110
..38376E-UK-9 [CLASS CS  0.947% 11/16/39 ..oevvvvnnniiiiiinnns | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U F 12,021 |oeeennnnnns 12,380 |.oooeeeeeens [V R (12,380) [cevvvvrennnnnns (U - (12,380) [ouvvneeernnnnns [ (VN (1 P [ PO [V 658 |. 11/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  1.294% 09/20/39 .......ccvvvvnvvivinnn | uunnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U FO, 1,822 | 1,851 [oveiiiiiiens 0 fens (1,851) [ouvvninnnnnnnns (U . (1,851) [oeeiiiinnnnns [ (VN (1 P [ PO [V 119 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 61
..38376F-DJ-8 [CLASS YC ~ 0.050% 02/16/39 ...evvvvvvvvvrrnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U P 709 | [ 0 s (536) |+vvveerrrnnnns (U (536) |-oevvvvnnnnnnns [ (VN (1 P [ PO [V 165 |. 02/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 61
..38376F-DK-5 [CLASS YD  0.050% 02/16/39 ....ovvvvvvvvrnnnnnnns | uunnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U P 02T PO 534 [ 0 s (534) |vvvverinnnnns (U (534) |.ovvviinns [ (VN (1 P [ PO [V 165 |. 02/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 61
..38376F-FL-1 [CLASS SG  1.244% 08/20/39 ......cevvvvvvvrvnnnnn | uunnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U FO, 4,038 |oeeeennnnnns 4,01 |l 0 fens (4,001) |.oceeeeeeens (U . (4,091) |evvennnanns [ (VN (1 P [ PO [V 285 |. 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 61
..38376F-HU-9 [CLASS AS  0.644% 03/20/39 .....ccvvvvvvvrvnnnnn | unnnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U P 455 [oieiiiiiiiinnns L1151 O 0 s (459) |.vvvverinnnnns (U (IS [ (VN (1 P [ PO [V 128 |. 03/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009 66
..38376F-SV-5 [CLASS QS  0.552% 07/20/39 ......ccevvvnnvvevinnn | uunnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U P 780 |oveeniiiinnnnns 649 | 0 s (649) |.vevvvrrnnnnns (U (L [ (VN (1 P [ PO [V 47 1. 07/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-
..38376J-EF-7 [ 1016 CLASS KS ~ 0.947% 11/20/39 ....eevvvvvvnnnn | unnnns . 06/20/2024 . |Paydonn ......eevverriiinnnn Joevvnninneneiiininns fovvennnneinnnnn 00 i 00 [ 7,982 8,080 | 0 i (8,225) | 0 e (8,225) |vvvennninnnnns [ (VN (1 P [ PO [V 473 |. 11/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
..38376K-VC-2 [CLASS SA  0.944% 09/20/39 .......ccvvvvnvvivinnn | uunnnns . 06/20/2024 . |Paydonn ......eevveviiiinnnn Joevvnninnneiiiniinns Joveenniniennn 00 i 00 [ 1,762 | 1,802 [ 0 e (1,802) [ 0 e (1,802) [oennevvinnnnns [ (VN (1 P [ PO [V 156 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SEREIS 2010-90
..38376L-EQ-8 [CLASS ES  0.497% 07/20/40 ...ovvvvvvvvvvnnnnnnns | nnnnns . 06/20/2024 . |Paydonn ......eevveriiiinnn Joevvnininiiiiiinns foveenneeiiennn 00 [ 00 [ 16,774 17,352 [ O [ (17,352) [l 0 (17,352) |ooevvvininnns [ (VN (1 P [ PO [V 478 |. 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-90
..38376L-HD-4 |CLASS SA  0.547% 06/20/41 .. R IR . 06/20/2024 . | Paydown ... ..(5,421) |... . 06/20/2041 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38376R-A8-9 [CLASS Pl  0.671% 09/20/66 ........cevvvvvvveennn | uunnnns . 06/01/2024 . |Paydonn .....ovvvvvvvennnnns Joevvninineiiinninns foveenneenennnnnn 00 [ 00 [l 45,689 |l 57,867 e O [ (57,867) [eenniieennnl 0 e (57,867) . 09/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H18
..38376R-EX-0 [CLASS A 1.910% 06/20/65 ........cevvunvvveennn | unnnns . 06/01/2024 . | Paydown ... .. (11,868) |... . 06/20/2085 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEl
..38376R-GZ-3 [CLASS GI  2.608% 09/20/65 .......ccvvvvvnnerenr | unnnns . 06/01/2024 . | Paydown . 09/20/2065 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H24
..38376R-HT-6 [CLASS BI  1.586% 08/20/65 ........cevvvnveveennn | uunnnns . 06/01/2024 . | Paydown ... . 08/20/2085 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEI
..38376R-JD-9 [CLASS Al 1.606% 09/20/65 .......cccvvniiiviinne | aunnnns . 06/01/2024 . | Paydoun . 09/20/2065 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H26
..38376R-JY-3 [CLASS EI  1.744% 10/20/65 .....uvvvvvvvnnnnnnns | nnnnns . 06/01/2024 . |Paydoun .....evvnvvvvinnnnns Joevvnininiiiiniinns foveenieeeennnn 00 Ll (U F 16,667 |............ 13,485 ...l [V R (13,485) |..ceeeeeenns (U - (13,485) |..cevvvnnnnnnns [V R | B R (1 P [ PO [V F 3,784 |. 10/20/2085 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-HO:
..38376R-NT-9 |CLASS DI 2.048% 12/20/65 ... O [ . 06/01/2024 . | Paydown ... ....(5,35) | ..(5,35) [... .. 1,968 |. 12/20/2065 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38376R-PA-8 [CLASS Al 0.223% 01/20/66 .....ovvvvvvvnnennns | nnnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 30,715 [.ooveinennns 31,653 |..ooeeeiiins [V R (31,653) |.ooeeeeeenns (U - (31,653) |.oevvvnnnnnnnns (U R | B R (1 P [ PO [V F 1,142 |. 01/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H04
..38376R-QY-5 [CLASS HI  2.334% 07/20/65 ........oevvvvvvennnnn | unnnns . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U FO, 3,390 [.oovvinnnnns 2,157 |, 0 fens (2,157) |eeeeeeeees (U . (2,157) |vevennininnns (U R | B R (VN P [ PO [V F 1,176 |. 07/20/2065 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H06
..38376R-SL-1 [CLASS HI  2.015% 02/20/66 ......coeevvvvvnnneees | uunnnns . 06/01/2024 . |Paydoun .....evvnvvvvinnnnns Joevvnininiiiiniinns foveenieeeennnn 00 Ll (U FO, 6,611 [ 4478 |l 0 fens (4,478) |.oeeeeeeees (U . (4,478) |eevvenannnn [V R | B R (1 P [ PO [V F 1,951 |. 02/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H05
..38376R-U3-8 [CLASS Al 0.976% 01/20/67 .......evvvunvvvvrnnnn | unnnns . 06/01/2024 . | Paydown . 01/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H13
..38376R-VS-2 [CLASS IK  2.680% 06/20/66 .........eevvrvvennnn | unnnns . 06/01/2024 . | Paydown . 06/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H06
..38376R-W5-1 [CLASS EI'  1.607% 02/20/67 .......cevvuvrvvrnnnn | unnnns . 06/01/2024 . | Paydoun . 02/20/2067 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H20
..38376R-YL-4 [CLASS B1  1.648% 09/20/66 ........ccvvvvvvveennn | uunnnns . 06/01/2024 . | Paydown . 09/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-12
..38376T-AB-8 [CLASS SA  0.347% 01/20/40 ...ovvvvvvvirnnnnnnns | unnnns . 06/20/2024 . | Paydoun . 01/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-11
..38376T-ZN-5 [CLASS SG  0.357% 01/16/40 ...evvvvvvvinnnniennns | unnnnns . 06/16/2024 . | Paydown . 01/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-56
..38376U-JJ-9 [CLASS SA  0.697% 04/20/47 .oovvvnvvviinnnnees | nnnnns . 06/20/2024 . | Paydoun . 04/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-79
..38376U-ZH-5 [CLASS B 5.500% 05/20/47 ...ovvvvvvvvvvnnnnnens | nnnnns . 06/01/2024 . | Paydown . 05/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-26
..38376V-RR-0 [CLASS WS  0.797% 02/20/40 ....ovvvvvvrvvrnnnnnns | unnnns . 06/20/2024 . | Paydoun . 02/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-14
..383761I-BQ-7 [CLASS BO  0.000% 11/20/35 ......ccvvvuenvreennn | unnnns . 06/20/2024 . | Paydoun . 11/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-14
..38376W-BS-3 [CLASS CO  0.000% 08/20/35 .....vvvvvvennnvenne | unnnns . 06/01/2024 . | Paydown . 08/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-14
..38376W-DC-6 |CLASS SX  1.006% 02/16/40 .......cevvvenrvevennn | unnnns . 06/16/2024 . | Paydown . 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2010-14
..38376l-GV-1 [CLASS HS  1.107% 02/16/40 ....evvvvvvinnnninnnn | nnnnns . 06/16/2024 . | Paydown . 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-35
..383761I-M8-5 [CLASS Ul 5.000% 03/20/40 ....ovvvvvvvvvvnnnnnns | unnnns . 06/01/2024 . | Paydown . 03/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-47
..38376Y-T8-4 [CLASS SH  0.714% 07/20/38 ...evvvvvvviirnnnnees | nnnnns . 06/20/2024 . | Paydoun . 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-101
..38377D-KH-8 [CLASS A0 0.000% 08/20/40 .......ccvvvvnveveennn | uunnnns . 06/01/2024 . | Paydown ... . 08/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A
..38377D-LT-1 [ 101 CLASS GC  4.000% 08/20/40 .........cevveves | uunnnns . 06/01/2024 . | Paydown . 08/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-42
..38377E-MR-2 [CLASS SM  1.107% 11/16/39 ....vvvvvrniiiiiinn | nnnnns . 06/16/2024 . | Paydown ... . 11/16/2039 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEl
..38377G-ZP-7 [CLASS GS  1.107% 12/16/39 ...evvvvvvvinnnniinnns | nnnnns . 06/16/2024 . | Paydown . 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-11
..38377J-4Y-6 |CLASS SP 1.207% 02/16/40 .. R IR . 06/16/2024 . | Paydown ... . 02/16/2040 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38377J-M8-3 [CLASS SA  1.194% 09/20/40 ......ceoovvvvvvnnnnns | unnnnns . 06/20/2024 . | Paydoun . 09/20/2040 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  0.694% 05/20/40 .........eovvvvvvvnnnn | uunnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U P T4 (- PO 0 s (761) [euvvnnnnnnnnnns (U (761) [oeneeiiinnnnns [ (VN (1 P [ PO [V 120 |. 05/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F5-0 [CLASS §  1.197% 11/20/40 ..eovvvvvvviinnniinees | nnnnns . 06/20/2024 . | Paydown ... . 11/20/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38377N-F4-1 [CLASS OP  0.000% 12/20/40 ....ovvvvvvvvvnnnnnnns | uunnnns . 06/01/2024 . | Paydown . 12/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-26
..383770-FA-0 [CLASS SE  1.207% 12/16/40 ....evvvvvvinnnniennnn | nnnnns . 06/16/2024 . | Paydown . 12/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-46
..383770-ZT-7 [CLASS SM  1.147% 03/20/41 ..ovvvvniiiiiiiieees | nnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U FO, 1,303 | 1,423 | [V R (1,423) |.oeeeeeees [V A (1,423) |evvennininne [ (VN (1 P [ PO [V 54 . 03/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-28
..38377T-3H-2 [CLASS QS  0.547% 12/20/40 .......oevvvvvvvvvnnnn | uunnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U F 10,143 |oeeeennnnns 10,422 |............l [V R (10,422) |..cceeeennnnn (U - (10,422) |..cvvvvnnnnnnnn [ (VN (1 P [ PO [V 447 1. 12/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-19
..38377T-20-7 [CLASS JS  1.194% 02/20/41 .....covvvnnvvvvinnnnn | nnnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 4,608 |....oounnnnnn 4773 |, 0 fens (4,773) |eeeeeeeees (U . (4,773) |eevenienenns [ (VN (1 P [ PO [V 218 |. 02/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 1.197% 04/20/41 ...oevvvvvinniinnins | nnnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U F 14,017 oo 14,364 |............... [V R (14,364) |..ooeeeeeens (U - (14,364) |..ocovvnnnnnnns [ (VN (1 P [ PO [V F 1,002 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 ....eevvvvvinnnnnnnnns | unnnns . 06/20/2024 . |Paydonn ......eueviviiiinnnn fevenniinenniiiins e 189,148 |........... 189,148 |..eeennnen. 119,563 |........et 18,775 [oeiiiiinnnnns (U . 70,373 |oeeeeiininns (U . 70,373 |oeeeeiiiinns (U 189,148 |ovevniiiiinnnn (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-108
..38377W-H2-3 [CLASS SK  0.677% 06/20/41 ...ovvvvvvnniiieiinn | nennns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U FO, 6,133 |oveeiinns 6,287 |...oooeeeens 0 fens (6,287) [cuvvvrvnnnnnnns (U . (6,287) [ceneviinnnnnn [ (VN (1 P [ PO [V 249 . 06/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-
..38377X-VA-7 [ 116 CLASS Bl ~ 4.000% 08/16/26 ........ccevvvven | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,483 | 1,483 [ovveiiiinnnns 0 fens (1,483) |.oeeeeeees (U . (1,483) |evveennnnnns [ (VN (1 P [ PO [V F 1,234 |. 08/16/2026 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-141
..38377Y-G3-8 [CLASS AS  0.642% 10/20/41 ..ovvvvnviiiiininees | nnnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U FO, 7,613 | 7,855 |l 0 fens (7,855) |.oeeeeeees (U . (7,855) |vvveennnnnnns [ (VN (1 P [ PO [V 255 [. 10/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-124
..38377Y-LII-8 [CLASS KO 0.000% 09/20/41 ....evvvvvvinnnnnnnnnn | nnnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns -7 827 |ovviiiiins [CI0[0 I P (<17 PO (U P 4 [V PO (U P 3 [V PO [ PR -7 F (1 P [ PO [V N 0 |. 09/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-153
..38378A-ER-8 [CLASS LS  1.307% 07/16/41 ..vvviivviniiieiinn | s . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U FO, 4,543 |...ooooenenns 4,654 |..ooooeennnnnns [V R (4,654) ..ot [V A (4,654) |oovvennnnns [ (VN (1 P [ PO [V 277 |. 07/16/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 161
..38378B-AX-7 [CLASS Z  3.765% 04/16/53 .....evvvvvvviinnnnnns | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninnieiiiinnns foiineneens 4,206 [..oeeenne 4,206 |.eoeennnnnns 4,052 |..cocvennnnnn 3,950 [oooiiiiiiinnnns (U P 256 |.iiiiiiiins (U P 256 |.oiiiiiiins (U1 O 4,206 |....ccvvvnnnnns (1 P [ PO [V 66 |. 04/16/2053 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 1
..38378B-CC-1 [CLASS Z  3.421% 09/16/53 ....cevvvvnvviiiinnnes | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 14,815 |............ 14,815 |.eeiens 14,664 |............ 14,696 |ooeeveninnnns (U P M8 [ (U P M8 [ (U P 14,815 | (1 P [ PO [V 211 |. 09/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 [CLASS Z  3.419% 12/16/51 ..oovvveniiiiiiiiieees | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Joevvnnnnieiiiininns foiinennens 5,960 [.coeeeeene 5,960 |.ieinns 5,798 |vevennnnns 5,837 |viiiiinns (U P 128 | (U P 128 | (U1 O 5,960 [...ccovvnnnnns (1 P [ PO [V 68 |. 12/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 19
..38378B-DK-2 [CLASS Z  3.500% 08/16/52 ....evvvvvvvvvnnnienees | uunnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 5,003 [eiiiiinns 5,098 [.....ooenens 4,904 |......oeenenn 4,935 [ooooiiiiinnnnns (U P 158 [ooeeiiiiiiinnns (U P 158 [ooeeiiiiiiinnns (U1 O 5,093 [ooeiiiiiinnnns (1 P [ PO [V 74 |. 08/16/2052 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 [CLASS Z  3.250% 01/16/52 ...evvvvvvvvviiinnnens | annnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninnieiiiinnns foiineneens 4,480 [ 4,480 |.ooeennnnnns 4,286 |eeevennnnnns 4,301 | (U P 179 [ooeeiiiiiinnnns (U P 179 [ooeiiiiiiinnnns (U1 O 4,480 |..ocovvnnnnnnns (1 P [ PO [V 61 |. 01/16/2052 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-89
..38378B-XV-6 [CLASS 10 0.095% 12/16/53 ...cevvvvnnivviinnnnns | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P LT FO 95 [ooeiiiiiiiinnns 0 s [£553) 1 O (U P (95) |vvvenniniins [ (VN (1 P [ PO [V 53 |. 12/16/2053 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 15
..38378C-HN-0 [CLASS CI  5.000% 04/20/40 ....ovvvvvvvvinnnnnnns | uunnnns . 06/01/2024 . | Paydown ... . 04/20/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378C-K4-8 [CLASS 10 4.000% 01/16/27 ...vvvvvvvvnnniieiennn | unnnns . 06/01/2024 . | Paydown . 01/16/2027 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012-32
..38378D-2B-0 [CLASS EI  4.000% 03/16/27 .....cevvvvnnneeeennn | unnnns . 06/01/2024 . | Paydown ... ...(2,433) |. . 03/16/2027 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEl
..38378D-25-7 [CLASS SP 1.157% 03/16/42 ....ovvvvnvvviinnnns | nnnnns . 06/16/2024 . |Paydoun .....euvnvvvrennnnns Joevvnnnnniiiininns foveenineeeenennn 00 [ 00 [ 13,628 | 13,936 [0 e (13,936) |-.ooeeeeeennnn (U - (13,936) |-.eevvvnnnnnnns [ (VN (1 P [ PO [V 804 |. 03/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-61
..38378E-K9-3 [CLASS SM  0.617% 05/16/42 ....evvvvvvinnnneenns | nnnnns . 06/16/2024 . |Paydoun ......evvvevvevnnnn Joeveninnniiiinnnns foveeniiieennenn 00 [ 00 20,808 |nnnnl 20,087 [0 e (20,087) |. .. (20,087) |... . 05/16/2042 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378F-NM-8 [CLASS IB  4.500% 10/16/42 .....ovvvvvvvnnnnninne | annnnns . 06/01/2024 . |Paydomn ....evvvvviiiiinnns Jovvnnnnniniiiiiinnns fooininiiiiiinnnns [ 0 e 25,215 |ooooiiiinns 21,076 J.ovvvvveennnnes 0 f... (21,076) |.ovvvveeeennnes U (21,076) . 10/16/2042 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-38-3 [ 124 CLASS G5  1.294% 10/20/42 .......cevvvveee | uunnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U FO, 2,774 e 2,890 . 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-4N-3 [ 124 CLASS KS  0.742% 10/20/42 .......ovvvevvvee | uunnnns . 06/20/2024 . | Paydown ... ...10,485 |.... . 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SER
..38378H-NH-5 [ 118 CLASS MS  0.697% 09/20/42 ......cvvvvvvnnn | unnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 7,589 [oooiiiinnnnns 7711 [, 0 fens (7,711) o, (U . (7,71) oo [ (VN (1 P [ PO [V 375 |. 09/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-NN-2 [ 118 CLASS NS 0.697% 09/20/42 .....ovvvvvvvvnnn | unnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U FO, 2,911 | 3,083 [ooooiiiiinnnnns [V R [KRRX) N I [V A (3,083) |evvenniannnns [ (VN (VN P [ PO [V 269 |. 09/20/2042 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2013-34
..38378J-R2-0 [CLASS SC  0.957% 01/16/40 ....ovvvvvvvvvnnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U FO, 6,280 |.eevunnnnnns 6,425 [......coennnnns [V R (6,425) |......coen [V A (6,425) |.evvvennnnnnns [ (VN (1 P [ PO [V 334 [.01/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-63
..38378K-PT-0 [CLASS AW 2.095% 09/16/51 ...evvvvvvviiinnnnnns | nnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 14,881 |........eees 14,881 [oeeeee 12,651 |oeeeennnnns 13,308 |oevveeniiiins (U 1,574 | (U 1,574 | (U P 14,881 |oeenieiinnnnn (1 P [ PO [V 130 |. 09/16/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-74
..38378K-SU-4 [CLASS AG  2.592% 12/16/53 .....cevvvvnviviiiinnn | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,644 [.........eees 1,644 | 1,476 |oeeennns 1,639 | (U P 105 [ooeeiiiiiinnnns (U P 105 [oooeiiiiiinnnns (U1 O 1,644 | (1 P [ PO [V 18 | 12/16/2063 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-93
..38378N-60-1 [CLASS ZC  3.431% 11/16/55 ..ovvvvvnniiiiiinnes | anennns . 06/01/2024 . |Paydoun .....ovvnvvvrivnnnns Jovvnnniieiiiiinnes foens 3,009,372 |........ 3,009,372 |........ 2,833,898 |........ 2,896,091 |......oeunnnnnn (U - 113,280 [oviiiinnnnns (U - 113,280 [oriiiinnnnns (U . 3,009,372 [....cevvvnnnnns (1 P [ PO [V P 51,156 |. 11/16/2085 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-89
..38378N-61I-8 [CLASS B 3.500% 01/16/57 ...ovvvvvvnnnnniiiiinn | nnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 1,151 [...eeees 1,151 [ 10,414 |o.eeeneens 10,589 |ovvveeniiinns (U P 562 |..oceeiiinnnns (U P 562 |..oceeiiinnnns (U P 1,151 | (1 P [ PO [V 163 |. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-145
..38378N-DL-4 [CLASS Z  3.812% 10/16/53 ....evvvvviiininiinees | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 118,477 |ooeeennns 18,477 |oeeennnnns 112,837 |oeeennnnns 114,961 [oooeiiiiinnnnns (U 3,516 |ovvirinnnns (U 3,516 |oeverinnnns (U 118,477 |ooeeeiinnnnnnns (1 P [ PO [V F 1,883 |. 10/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-189
..38378P-IIK-0 [CLASS SB  0.607% 12/16/43 ....evvvvvvivinniinnns | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U F 25,250 [ooeeieenne 21,720 |ooeeeeeenenns [V R (27,720) |cvvvvvrennnnnns (U - (27,720) [eunenieiinnnnns [ (VN (1 P [ PO [V 708 | 12/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-10
..38378P-ZE-1 [CLASS GS  0.657% 01/16/44 .....evvvvvinnniiinns | nnnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U F 10,267 |o.eeeennenne 10,672 [ovveeiinnnnns [V R (10,672) [cevvvvverannnns (U - (10,672) [cevenieeennnnns [ (VN (1 P [ PO [V 526 |. 01/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-133
..38378U-AG-2 [CLASS S  0.707% 02/16/37 ..eevvvvvvvrnnniiininn | nnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U F 13,694 |.ooeennnnns 14,09 |............... [V R (14,000) |...cceeeennnn (U - (14,099) |..cevvvnnnnnnns [ (VN (1 P [ PO [V 747 |. 02/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-130
..38378U-BM-8 [CLASS SB 0.000% 09/16/43 .....evvvvvvnnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 13,164 |oooveennnnns 14,271 |l [V R (14,271) [eevvveienenens (U - (14,271) [eeeiiiinnnnns [ (VN (1 P [ PO [V N 0 |. 09/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-150
..38378U-FF-9 [CLASS SB  0.157% 10/16/43 ....evvvvvvininiinnes | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U F 25,509 [...ooeeenee 26,653 |.........e.nn [V R (26,653) |...ceeeeennnnn (U - (26,653) |...cvvvnnnnnnnn [ (VN (1 P [ PO [V 325 . 10/16/2043 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-149
..38378U-KY-2 [CLASS MS  0.647% 12/20/39 ...cevvvvnviiiiinnnns | nnnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U F 35,253 [ooeiiiienns 38,061 |oeevvvernnnnns [V R (38,061) [cevvvvrrrnnnns (U - (38,061) [cenenievrnnnnns [ (VN (1 P [ PO [V 963 |. 12/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-147
..38378U-PG-6 [CLASS SB  0.597% 12/20/39 .....cevvvnnvvvrinnnnn | unnnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U F 53,034 |............ 56,188 |.eevvvvrrnnnnns [V R (56,188) [evvvvvrrnnnns (U - (56,188) [cevvnevvrrnnnns [ (VN (1 P [ PO [V F 1,617 |[. 12/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-152
..38378U-XW-2 [CLASS YS  0.657% 10/16/43 ....evvvvvvininninnnes | nnnnns . 06/16/2024 . | Paydown . 10/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2013-
..38378V-2K-0 [ 117 CLASS SP 0.692% 03/20/43 .......evvvvvveer | uunnnns . 06/20/2024 . | Paydoun . 03/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2013-
..38378V-L3-7 [ 116 CLASS MS  0.707% 08/16/43 ........evvvvveee | unnnns . 06/16/2024 . | Paydown . 08/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-104
..38378V-LC-7 [CLASS ES  0.707% 07/16/43 .....ccvvvvnneeeinnnn | nnnnns . 06/16/2024 . | Paydown ... . 07/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38378I-HG-1 [CLASS PS  3.889% 08/16/43 .......evvvvvvivnnnnns | uunnnns . 06/16/2024 . | Paydown . 08/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-11
..38378\-JU-8 |CLASS FS  4.557% 08/20/43 ... N [ . 06/20/2024 . | Paydown ... .. (877) ). . 08/20/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38378\-N5-8 [CLASS PS  0.707% 09/16/43 .....evvvvvvvrnnnnens | nnnnns . 06/16/2024 . |Paydoun .....eevvvvvennnnns Joevvnnnnnniiininns foveeneneeennennn 00 [ 00 [ 14,330 e 15,159 [0 e (15,159) |.oeeeeeeenns (U - (15,159) |.oevvvininnnns [ (VN (1 P [ PO [V 551 |. 09/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-11
..38378X-GC-9 |CLASS B 3.100% 01/16/57 . N [ . 06/01/2024 . |Paydoun .....oeevevveinnnns Jovvvnnnnnniiininnes foeeennnn. 28,265 [0l 28,265 [ 26,726 | 26,772 [0 s 1,493 | L 1,498 .. . 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAG
..38378X-LE-9 [CLASS DY  3.500% 05/16/54 .....ccvvvvvvvvinnnnns |unnnnns . 06/01/2024 . |Paydomn ...ccevevviiiiiinnnn foovvvninnniiiininns Joviinnns 250,848 |........... 250,848 |........... 237,250 |........... 241,895 [...ovnnnnnns (U 8,953 |.iiiiinnns [U 8,953 . 05/16/2054 . |1.A ........
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GOVERNVENT NATIONAL MORTGAGE A SERIES 2013-
..38378Y-CK-3 [ 172 CLASS SB  1.257% 10/16/43 ....evvvvrvvinnnn | uunnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U F 23,281 [ooviiinnnns 25,076 |..ccceeeennnn [V R (25,076) [vvvvvrennnnns (U - (25,076) [cevvnrieennnnns [ (VN (1 P [ PO [V 980 |. 10/16/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-43
..38379A-E5-5 [CLASS 10 6.000% 03/20/44 ......evvvvvvvvnnnnens | nnnnns . 06/01/2024 . |Paydoun .....ovvvvvvinnnnns Joeveninnneeiininns foveenineeeenennn 00 [ 00 il 50,964 |niinnll 49,967 [0 e (49,967) |. .. (49,967) |... . 03/20/2044 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379A-G9-5 [CLASS IN  6.500% 03/20/44 ......ovvvvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 56,704 |............ 54,493 [..oiiiininnns [V R (54,493) [c.vvvvnnnnnnnns (U - (54,493) . 03/20/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-36
..38379A-WZ-9 [CLASS SJ  0.757% 03/16/44 .....covvvvvvvvinnnnns | nnnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U F 33,332 [oeeiiiinns 35,281 | [V R (35,281) |..ceeeeennns (U - (35,281) |.eevvvnnnnnnns [ (VN (VN P [ PO [V F 1,027 |. 03/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-41
..38379A-X9-6 [CLASS SG  1.532% 03/16/44 .......ovvvvvvvvvvnnnn | unnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U F 12,364 |ooeveennnnns 12,611 [, [V R (12,611) [cevverrenenens (U - (12,611) [ceeeiiiinnnnns [ (VN (1 P [ PO [V 960 |. 03/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-79
..38379B-3II-6 [CLASS BI  6.000% 05/16/44 ........ccvvvvvvveennn | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 62,315 [..ooeinennns 56,604 |............... [V R (56,604) [..eevvvrnnnnnns (U - (56,604) [cnniivennnnns [ (VN (1 P [ PO [V F 6,854 |. 05/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-76
..38379B-70-5 [CLASS IP 4.500% 01/20/40 ...ovvvvvvrvvnnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 57,210 [.oeveinnnnns 55,176 |....cceeeenn [V R (85,176) [vvvvvvvrnnnns (U - (55,176) [cevnnievinnnnns [ (VN (1 P [ PO [V PO 11,288 |. 01/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-55
..38379B-GA-0 [CLASS MS  0.757% 04/16/44 ......oovvvvvvnnnees | unnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U F 20,252 | 20,863 |....ooeeennnn [V R (20,863) [eevvvrrrnnnns (U - (20,863) [cevverevennnnns [ (VN (1 P [ PO [V 907 |. 04/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 [CLASS S 0.157% 07/16/44 ...oevvvvvvinnnneeees | unnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U F 39,130 [..oevinnnnns M9 | [V R (41,971) [eeveeeiininnns (U - (41,971) [eiiiinnnnns [ (VN (1 P [ PO [V 397 |. 07/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-99
..38379D-CX-0 [CLASS S  0.142% 06/20/44 .......ovvvvvvvvvnnnes | uunnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U F 11,398 |ovveennnnns 11,769 [ovveeennnnnns [V R (11,769) [cvvvvvvvvennns (U - (11,769) [ceveiiiinnnnns [ (VN (1 P [ PO [V 108 . 06/20/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-108
..38379D-HII-7 [CLASS SC  0.870% 07/20/44 ....oevvvvvvvinnnnns | nnnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U FO, 5,393 [ooiiinnnnns 6,270 ..ot 0 fens (6,270) [c.vvvvvnnnnnnns (U . [(1720) ) . [ (VN (1 P [ PO [V 126 |. 07/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-13
..38379H-4J-1 [CLASS GY ~ 3.500% 01/20/45 ....ovvvvvvvivnnnnens | nnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 68,004 |............ 68,004 |...eeennnnns 69,946 |............ 70,083 |.ooviiiiinnnns [V R (2,020) |...ooeeeennnn [V A (072D P (U P 68,004 |....oeunenns (1 P [ PO [V 991 |. 01/20/2045 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZE-8 [ 185 CLASS DI 6.000% 12/16/44 .......ccevvvens | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 17,512 | 16,597 |l [V R (16,597) [evvvvvennnnns (U - (16,597) [ceveniivinnnnns [ (VN (1 P [ PO [V F 1,554 |. 12/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2015-35
..38379J-Q9-5 [CLASS GZ  4.000% 03/20/45 .....evvvvvvvvvnnnnens | nnnnns . 06/01/2024 . |Paydoun ....cevvnvvvvennnnnn Joevvnnnniiiiiiiinns foinieneens 7,250 |oeeiiiinnns 7,250 |ooeeiinnns 7,425 |ooooiiennnnns 7,301 | 0 s [QE:1D ) (U [QECEC) N PO (U1 O 7,250 [oooeeiinnnnnnns (1 P [ PO [V 72 | 03/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
..38379K-3R-7 [CLASS C  3.000% 07/16/57 ...evvvvvrrnnnnrininnn | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 38,479 |oennn 38,479 |...ocovnnnns 35,558 [.coeiienne 36,547 |.ooviviinnnnns (U 1,932 | (U 1,932 | (U P 38,479 [.oooviinnnnnnns (1 P [ PO [V 481 |. 07/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-19
..38379K-AS-7 [CLASS C  3.000% 01/16/57 ...ovvvvvrrnnnniininnn | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 58,703 [oceeeeenne 58,703 |......ceuenn 56,438 |............ 57,005 |..ocovvnnnnnnns (U 1,698 [oooiiiiennnnns (U 1,698 [oooiiiiinnnnns (U P 58,703 |evvveniieeens (1 P [ PO [V 734 |.01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 [CLASS B 3.000% 06/16/57 .....ccvvvunnvverinnnnn | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,762 |[..oeeevenens 10,762 |............ 10,067 |[oeeeennenee 10,335 |ooveeininiens (U P L7 R (U P [ R (U P 10,762 |oveeneiiennnnn (1 P [ PO [V 135 |. 06/16/2057 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2015-58
..38379K-GN-2 [CLASS B 2.900% 07/16/44 .....ovvvvvvvnnnnneees | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 55,448 |.oeennnnn. 55,448 |............ 53,693 |............ 54,894 |...oooviinnnnns (U P [T (U P [ R (U P 55,448 |...ccovvnnnnnns (1 P [ PO [V 670 |. 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-150
..38379K-V4-7 [CLASS C  3.000% 09/16/57 ...eevvvvvvvrnnnninnnnn | uunnnns . 06/01/2024 . |Paydoun .....oevvvvvivnnnns Joevvnnnnnneninnninns foveennee.. 15,480 [0l 15,480 [onnnnnn 12,832 | 13,792 [l 0 1,688 [0 s 1,688 [ooiiiiinnnnns (U P 15,480 |oeeniiiiinnnnn (1 P [ PO [V 194 ). 09/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-132
..38379M-6W-9 [CLASS BS ~ 0.747% 09/20/45 ....covvvvvvviinnnnns | nnnnns . 06/20/2024 . |Paydonn ......eevveriiiinnns Joevenininiiiiiiinns foveennneiiennn 00 [ 00 [ 28,448 029,262 [ 0 [ (29,262) [l 0 e (29,262) |..ccvvvvnnnnnns [ (VN (1 P [ PO [V 952 [. 09/20/2045 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2015-99
..38379N-88-6 [CLASS DI 6.000% 07/20/45 .....cevvvvvvnniennns | nnnnns . 06/01/2024 . | Paydown ... .. (39,264) |... . 07/20/2045 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379R-3T-8 [CLASS B 3.000% 11/16/59 ....cevvvvvrvnniiiiinnn | unnnnns . 06/01/2024 . |Paydoun .....ovvvvvvvvvnnnnn Joevvvninnnneninninns foveeenennn8,2900 [ 8,200 [ 7,905 i 7,985 | 0 e 305 | 0 e 305 . 11/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 [ 183 CLASS C  2.800% 09/16/57 .....vvvvvvvnnnns | uunnnns . 06/01/2024 . | Paydown ... 114,643 |.... . 09/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SER
..38379R-HB-2 [CLASS 10 0.657% 08/16/57 ....eevvvvvnenieeeennn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,669 . 08/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-26
..38379U-EG-7 [CLASS C  3.000% 02/16/58 ....evvvvvvvvrnnnennens | uunnnns . 06/01/2024 . | Paydown ... ...31,007 |.... . 02/16/2058 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379U-FV-3 [CLASS 10 0.583% 09/16/57 ....ovvvvvvvnnnnninne | unnnnns . 06/01/2024 . |Paydomn ....evvvvviiiiinnns Jovvnnnnniniiiiiinnns fooininiiiiiinnnns [ (U PP 1,539 . 09/16/2057 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2016-65
..38379U-0X-7 [CLASS C  3.000% 01/16/58 .....cevvvvvvnnnieninnn | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninniiiiiiiinns fonieneens 2,075 [oeeeiiiinnns 2,075 | 1,970 |oeeiiinnnns 2,000 |.iiieiiinnnnns [ PO (T . [ PR (T O [V P 2,075 [oeeiiiiiinnnns (1 P [ PO [V 26 |. 01/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-16
..38379V-AB-0 [CLASS DS  0.757% 02/16/46 ......evvvvvvvvnnnnees | uunnnns . 06/16/2024 . | Paydown ... .. 27,35 |.... . 02/16/2046 . |1.A ........
GOVERNMENT NATIONAL MORTGAG S
..38379X-HD-5 [CLASS KS  0.622% 11/20/45 ...covvvvniiiiinnnns | nnnnns . 06/20/2024 . |Paydonn ......evveriiinnnn Jeeviniininiiiiiinns foreeneeeeenn 00 L (U F 14,408 |.....ounn.n. 17,011 . 11/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-101
..38380F-2Y-1 [CLASS SK  0.747% 07/20/47 .oevvvvvvvinnnninnnn | nnnns . 06/20/2024 . |Paydonn ......eveiriiinnnns Joevininniniiiiiinns foeeenieeienn 00 L (U F 20,215 [ooiviiinnnns 21,988 . 07/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-
..38380G-NE-0 | 118 CLASS SA  0.747% 08/20/47 .......cevvveeves | unnnns . 06/20/2024 . |Paydomn ......eovveriiinnnns Jeevnniininiiiiiinns foeeenieieenn 00 L (U F 1,724 oo 13,163 . 08/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-139
..38380H-EM-0 [CLASS EI'  5.500% 09/20/47 ...ovvvvvvvvvinnnnnnns | unnnns . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U F 87,085 |ouvuunnnnns 81,317 . 09/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-156
..38380H-TR-3 [CLASS SA  0.747% 10/20/47 ..oevvvvvvvinnninnnnn | nnnnns . 06/20/2024 . |Paydonn ......evveriiinnnn Jeeviniininiiiiiinns foreeneeeeenn 00 L (U F 55,066 |............ 60,596 . 10/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-H04
..38380L-2L-6 [CLASS JI  1.679% 07/20/69 .....ovvvvvvvnnvinns | nnnnns . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U F 28,928 |.....oeenenn 22,205 . 07/20/2069 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H05
..38380L-AB-9 [CLASS Al 1.238% 02/20/68 .....coevvvvvvnneenns | unnnnns . 06/01/2024 . |Paydoun .....eevnvvviinnnnn Joevvnininiiiiniinns foveenineennnnn 00 L (U F 12,428 |...ocoeeeens 12,526 . 02/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H06
..38380L-BT-9 [CLASS Pl  1.738% 02/20/68 .....covvvvvvvnnennns | nnnnns . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U F 33,393 [ooeiiiinns 46,210 . 02/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H08
..38380L-DI-0 [CLASS FI  1.539% 06/20/68 .....cceevvvvvnnernne | uunnnns . 05/01/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiiiines foveenineennn 00 L (U F 30,331 [oiiiiiennns 29,612 . 06/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H11
..38380L-FP-3 [CLASS GI  0.644% 06/20/68 ........ccvvvvvvvernnn | uunnnns . 05/01/2024 . |Paydoun .....eevvvvviiinnnns Joevvnininiiiiiinns foeeeninieenn 00 Ll (U F 26,118 |oeeeennnnns 30,480 . 06/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H14
..38380L-KH-5 [CLASS GI  1.715% 09/20/68 ........cvvvvnvvveennn | uunnnns . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U F 60,270 |oeurnnnnnns 58,814 . 09/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-H01
..38380L-PJ-6 [CLASS GI  1.596% 12/20/68 .......eevvvvvnnernnn | uunnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 41,835 |...covvennns 42,994 . 12/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 201-H02
..38380L-QM-8 [CLASS B 0.779% 01/20/69 .......cevvvvnvvveennn | unnnns . 05/01/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiiiines foveenineennn 00 L (U P (674 I R 545 [ooiiiiiiiinnns 0 s (545) |.vvvvirrinnnns (U (545) |.ovvvinnnns (U R | B R (1 P [ PO [V 54 [. 01/20/2069 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-14
..38380M-G3-9 [CLASS B 3.000% 03/16/60 .......cevvvnvvvvevnnnn | uunnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 145,453 |........... 145,453 |........... 137,336 |.oeevvennns 144,419 | (U 1,084 | (U 1,084 | (U R 145,453 |[.....oovnennnns (1 P [ PO [V F 1,819 |. 03/16/2060 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2019-28
..38380M-P9-6 [CLASS B 3.150% 05/16/61 ....coevvvvvnnniiiiiinn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 81,371 [ 81,371 | 74,478 |.....oeeeen 79,224 |.coiiiiinnnnnn (U 2,148 | (U 2,148 | (U P 81,371 | (1 P [ PO [V F 1,068 |[. 05/16/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-182
..38380U-AV-5 [CLASS SK  0.747% 12/20/47 .ovvvvrviviiinnnees | nnnnns . 06/20/2024 . |Paydomn ......evveeiiiinnn Joevnniininiiiiiinns foreenieiienn 00 L (U F 54,417 |.oovvinennns 58,047 |...oooeeeins [V R (58,047) [cevvvvvvrnnnns (U - (58,047) [cevnniiiinnnnns (U R | B R (1 P [ PO [V F 1,464 | 12/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2018-84
..38380X-AK-3 [CLASS 10 5.000% 06/16/48 ......ccevvvenvveeennn | unnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 45,908 |............ 727 B [V R (42,243) [cvvvvvnnnnnnnns (U - (42,283) [ (U R | B R (1 P [ PO [V F 5,512 |. 06/16/2048 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-128
..38381A-AC-0 [CLASS SG  0.747% 09/20/48 .....evvvvvvvvrnnnnens | uunnnns . 06/20/2024 . |Paydomn ......evveeiiiinnn Joevnniininiiiiiinns foreenieiienn 00 L (U F 43,021 [..ocoeeeenns 49,866 |............... [V R (49,866) [..evvvernnnns (U - (49,866) [...nevvernnnns (U R | B R (1 P [ PO [V F 1,053 |. 09/20/2048 . |1.A ........
GOVERNMENT NATIONAL MORTGAG SERIES 2019-20
..38381R-AY-5 [CLASS SE  0.000% 02/20/49 ......covvvvvvvnnnnnes | uunnnns . 06/20/2024 . | Paydown ... . 02/20/2049 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38381R-N5-4 [CLASS SA  0.597% 03/20/49 .....ccevvvvvvrvnnnnn | unnnnnn . 06/20/2024 . | Paydoun . 03/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-45
..38381T-YU-3 [CLASS SM  0.000% 04/20/49 ......evvvvvvvnnnnnns | uunnnns . 06/20/2024 . |Paydonn ......eeveiriiinnnns Jeevnniinnniiiiiines foeenneeieeeenn 00 [ 00 [ 9,196 | 14T [0 (11,417) |. L (11,417) | . 04/20/2049 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..383817-ZX-6 [CLASS A1 0.802% 03/20/69 .......cevvvvvnnvrnns | unnnns . 06/01/2024 . |Paydoun .....ovvnvvvrennnnns Joevvnnnnniiiininns foveennnneeeenn 00 [ 00 [l 81,731 | 91755 [0 e (91,758) |ooeeeeeees (U - (91,785) |.oevviennns (U R | B R (1 P [ PO [V F 4,016 |. 03/20/2069 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2019-57
..38381V-TH-3 [CLASS SA  0.000% 05/20/49 ......coevvvvvvnnnnees | uunnnns . 06/20/2024 . |Paydoun ......evveeiiinnnnn Joevvniinnniiiiiiinns foeeeninieeenn 00 [ 00 [l 10,000 el 10,568 [l 0 e (10,568) |. .. (10,568) |... . 05/20/2049 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38381V-TK-6 [CLASS US  0.000% 05/20/49 ......ccoovvvvvrnnnnns | unnnnns . 06/20/2024 . |Paydown ......cooveviiinnnns Joovennnenniiininnns foeennenneeennn 0 [ 0 9,210 i 11,437 |l 0 (11,437) .o U (11,437) | { I o I AT 0 | (U [ 0 |. 05/20/2049 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2019-74
..38381V-W5-5 [CLASS SK  0.000% 06/20/49 .......cevvvvvvnvrnnn | uunnnns . 06/20/2024 . |Paydonn ......eevveriiiinnn Joeveninnniiiininns feveeneeeiiennnn 00 [ 00 [ 22,339 123,809 [ 0 e (23,809) [l 0 e (23,809) |...cvvvvnnnnnne [V R | B R (1 P [ PO [V N 0 |. 06/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-78
..38381W-TC-2 [CLASS FS  0.747% 06/20/49 .....evvvvvvvvnnnnnnes | unnnns . 06/20/2024 . | Paydown ... .. (11,216) |... . 06/20/2049 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38381Y-RH-9 [CLASS SB  0.000% 09/20/49 ......evvvvvvvnnnnnns | uunnnns . 06/20/2024 . |Paydonn ......eeviriiiinnnn Joevvninnniiiiiinns foveenineeeennnnn 00 [ 00 [ 16,390 | 17,364 [l 0 e (17,3684) [0 e (17,364) [cvneeiinnnnns (U R | B R (1 P [ PO [V N 0 |. 09/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-143
..38382A-A3-9 [CLASS DS  0.647% 08/20/49 .....cevvnvvvvvrnnnnns | uunnnns . 06/20/2024 . |Paydonn ......evveriiiinnns Joevvnininiiiiiiinns foveenieeiiennnnn 00 [ 00 [ 15,026 15,334 [0 e (15,334) [0 e (15,334) |.oovvnnnnnnnns (U R | B R (VN P [ PO [V 492 (. 08/20/2049 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-13
..38382C-CL-3 [CLASS S 0.597% 06/20/49 ......ovvvvvvvvvnnnnnns | uunnnns . 06/20/2024 . |Paydonn .......cvveviiiinins Joevvniinineininiinns foveenineeiennnnn 00 [ 0 [l .66,498 ..lllll 068,360 [oiiiiiiiinnn O enenl . (68,360) [oaniiiiiiinnl 0 e (68,360) [ceveererrrnnnns [V R | B R (1 P [ PO [V F 1,634 |. 06/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-21
..383820-KM-0 [CLASS KS  0.597% 02/20/50 ....cevvvnvvvvrnnnnns | unnnnns . 06/20/2024 . |Paydonn ......evveviiiinnnn Joevvniinnniiiiiiinns foveenneeiiennn 00 [ 00 [ 37,826 | 37,892 [t 0 e (37,892) [l 0 e (37,892) |.oevvvvnnnnnnns (U R | B R (1 P [ PO [V 840 |. 02/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-31
..38382D-VC-0 [CLASS IG  6.000% 03/20/50 ........cevvunvvveennn | uunnnns . 06/01/2024 . |Paydoun .....oevvvvvvinnnnns Joevvniinineiiinines foveiniieieenennn 00 [ 00|l 232,800 .l 207,980 [nnenieeennn O nnl (207,980) fonnceveennn 0 e (207,980) |.vvvvnnrnennns (U R | B R (1 P [ PO [V PO 28,743 |. 03/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-61
..38382E-W5-2 [CLASS SW  0.597% 08/20/49 .....cvvvnvvvvirnnnnns | unnnnns . 06/20/2024 . |Paydoun .....oueeeiiiinnnns Jevnninenniiiiinnns foeeenneieeenn 00 [ 00 [l 135,315 il 149,065 [oaanniinnnl O nnl (149,085) [l O e (149,065) |..evvnnnnnnne (U R | B R (1 P [ PO [V F 2,949 |. 08/20/2049 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-63
..38382F-GG-3 [CLASS HI  5.500% 05/20/49 .......ovvvvvvvvvnnnnn | uunnnns . 06/01/2024 . |Paydoun .....ouvvvvvvevnnnns Joevvninnneiiinninns foveeninenennnnnn 00 [ 00 [l 58,948 il 54,601 [l O feenn . (54,601) [l 0 e (54,601) [ceunniivinnnnns [V R | B R (1 P [ PO [V F 6,097 |. 05/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-63
..38382F-GX-6 [CLASS SA  0.597% 05/20/50 .....evvvnvvvvvrnnnnns | unnnnns . 06/20/2024 . |Paydonn ......evveviiiinnns Joeviniinineiiiiiinns feveennneieennnnn 00 [ 00 [l 36,088 .l 87,008 [ O e (37,008) [l 0 e (37,008) [cunueeernnnnns (U R | B R (1 P [ PO [V F 1,068 |. 05/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-67
..38382F-ST-2 [CLASS BI  3.000% 05/20/50 ....euvvvvvvvvnnnnnnns | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvviennnnn Joevvnninineininiinns foveenineeennnnnn 00 [ 00 [ 74,386 |t 79,517 [l 0 e (79,517) [l 0 e (79,517) [eeneiiiinnnnns (U R | B R (1 P [ PO [V F 7,637 |. 05/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-86
..38382G-CR-1 [CLASS QS  0.597% 04/20/49 ........cevvvvvvvinnn | uunnnns . 06/20/2024 . |Paydoun ......evveviiiinins Joevnnininiiiiiiinns foeeennneiinnnnnn 00 [ 00 [nll.40,840 il 45,951 [l O [ (45,951) [l 0 e (45,951) |.oevvnnnnnnnnns (U R | B R (1 P [ PO [V 799 |. 04/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-104
..38382H-JII-1 [CLASS Bl 3.000% 07/20/50 ......ccevvvenreveennn | unnnns . 06/01/2024 . |Paydoun ....cvvunvvvviinnnns Joevvnininniiininns foveenniiveeennn 00 [ 00 [ 144,677 el 156,990 [onnnniiinnnl 0 e (156,990) fonnncceennnl 0 e (156,990) |.vvvvennnnnne [V R | B R (1 P [ PO [V PO 14,258 |. 07/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-138
..38382J-P9-1 [CLASS Al 3.000% 09/20/50 ...eevvvvvvivnnnnnnnns | uunnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 69,468 |............ 69,69 |............... [V R (69,695) |......ceennnn (U - (69,695) |...cvvvvnnnnnnn (U R | B R (1 P [ PO [V F 5,622 . 09/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-162
..38382K-MB-6 [ CLASS M 2.500% 10/20/50 ...evvvvvvvinnnnnnnns | unnnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U PO 127,112 |eeeenenns 126,611 [ooeevveennens 0 ... (126,611) [coeveeverennns 0 |oueeen (126,611) [.eeeeennnnn (U R | B R (1 P [ PO [V PO 10,815 |. 10/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-176
..38382L-KE-0 [CLASS BI  3.000% 11/20/50 ......ccvvvvenvvveennn | unnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L [V IO 180,301 |ovvvennnnns 179,587 |ovvvvvieninnns 0 ... (179,587) |.oeeeeeeen 0 |oueeen (179,587) |vvvvenenanne (U R | B R (1 P [ PO [V PO 14,786 |. 11/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-173
..38382L-PJ-4 [CLASS SB  0.847% 11/20/50 ...evvvvvvvinnnniinnns | unnnnns . 06/20/2024 . |Paydomn ......eovvieiiinnnns Joevinininiiiiiiinns foreeniieennn 00 L (U PO 117,598 |oveennnnns 126,215 |...........s 0 ... (126,215) |....cceees 0 |oueeen (126,215) |ovvvvennenne (U R | B R (1 P [ PO [V F 3,332 . 11/20/2050 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-140
..38382X-YE-9 [CLASS HI  6.000% 07/20/39 .....coevvvvvnnnennns | unnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U PO 101,238 [ooeennnnenee 88,233 |........eeens [V R (88,233) |..ceeeeeennnn (U - (88,233) |.oevvvnnnnnnnns (U R | B R (1 P [ PO [V PO 14,815 |. 07/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-7A-5 [CLASS IC  0.590% 05/20/73 ...cevvvvnvviiinnnnns | nnnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 84,906 |............ 88,073 |o.evvvvirnnnns [V R (88,073) [cevvvvrernnnns (U - (88,073) . 05/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-H26
..38382Y-F7-3 [CLASS Al 0.628% 12/20/72 ...evvvvvvvinnnninnnnn | unnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U PO 133,446 |........... 133,498 |l 0 ... (133,498) [...vvvvnnnnnnnn 0 |oueeen (133,498) . 12/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H02
..38382Y-P9-8 [CLASS IK  0.841% 01/20/73 ....covvvvvnnneeiiennn | nnnnns . 06/01/2024 . | Paydown ... .. (16,247) |... . 01/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SER
..38382Y-UN-0 [CLASS ID  0.308% 06/20/72 ...evvvvvvvinnnnnenns | unnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 51,097 [..ocevnennns 61,39 |............... [V R (61,399) |...coeeeennn (U - (61,399) . 06/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H05
..38382Y-X9-9 [CLASS CI  0.791% 02/20/73 ..ovvvvnvvivinnnnnes | nnnnns . 06/01/2024 . |Paydonn ......ovvvvrevnnnnn fvvvnninniniiininns Jovvenneneeennnnn 00 e 0 [l 257,836 |...........258,087 |.....ccoeeeennn0 | (258,087) |...ceeeeeeeenn 0 | (258,087) |[... . 02/20/2073 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38383F-2U-6 [CLASS JI  3.000% 02/20/52 ...cevvvvnvvvvrnnnnns | unnnnns . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 60,243 |.....oevnnns 56,247 |...oooeeiinnn [V R (56,247) |.ooeeeeeennnn (U - (56,247) . 02/20/2052 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2022-1
..38383G-SG-7 [CLASS SG  0.000% 01/20/52 .....ovvvvvvennneenns | unnnns . 06/20/2024 . | Paydown ... .. (28,707) |... . 01/20/2052 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38383G-XM-8 [CLASS BI  5.000% 01/20/52 .....cevvvvvvnnnniine | unnnnns . 06/01/2024 . |Paydown .....oeevvirviinnnns Joovennnnnniinnninns Jovennnneneennnnn 0 i 00 82,981 i 78,182 i 0 e (78,182) |l 0 (78,182) . 01/20/2052 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2022-70
..38383M-2F-4 |CLASS SC  0.206% 12/20/41 .....ovvvvvvvvnvnnnnnn [eeeenn . 06/20/2024 . |Paydown ........cooeeiiiiiis |eeiiininii e [V (V1 38,923 [ovevinnnne 40,718 |ovvveriiinnnns [V R (40,718) [cevvvvrennnnns [V R (40,718) [cvvvvvrenannns 0 e (U O (VN 0 | [V 936 | 12/20/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-70
..38383M-2H-0 |CLASS SD  0.297% 05/16/41 ... [ I . 06/16/2024 . |Paydoun .......ooovviiinnins |oenniininnnnins o0 e 00 [ 62,881 [onnninnnnnn 85,877 [oiiiiiiinnnnn 0 s (65,877) |. .. (65,877) ... . 05/16/2041 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38383P-H6-1 |CLASS SB  0.316% 04/20/52 ......evvvvvvnnnnnnnnn [ereeenn . 06/20/2024 . |Paydown ........oooeeiiiiins feeiiiiiini e [ (V1 40,378 |............ 42,358 ovviiiiiinnns [V R (42,358) |.oceeeeeennnn [V R (42,358) . 04/20/2052 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-18
..38383V-U7-1 |CLASS SH  0.916% 02/20/53 .......evvvvvvvvvnvnnn [ereenn . 06/20/2024 . |Paydown ........oooeiiiiiins |eieiiiinii e [ (V1 16,427 |............ 15,659 |............... [V R (15,659) |..oeeeeeennns [V R (15,659) |..oeeeeeennnn 0 e (U O (VO 0 | [V 706 |[. 02/20/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-65
..38384A-HU-0 | CLASS WS  5.559% 05/20/53 ......cooevveeeeeenens [oeennn . 06/20/2024 . |Paydoun ........oooeiiiiiins |oeiiniiinnin e 125,216 |........... 125,215 |........... 130,850 [....ceeeens 132,462 |l 0 fens (7,247) |oeeeeeeeees 0 fnns (7,247) |oeeeeeeees 0 s 125,216 [oeeeeiiinnns (VN 0 | [V 1,653 |. 05/20/2063 . [1.A ........
VENDEE MORTGAGE TRUST SERIES 1998-1 CLASS 210
..911760-LJ-3 |0.000% 03/15/28 .......evvvvvvvvrrrrrrnnnnnnnnninins [ereeenn . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [ [V F N PO F N PO 0 e ()] R 0 e ()] R 0 e (U O (VN 0 | [V 0 | 03/15/2028 . |1.A ........
VENDEE MORTGAGE TRUST SERIES 1998-3 CLASS 10
..911760-LZ-7 10.000% 03/15/29 ....covvvvvvviiiiiiiiiiiiiiiiiininns oo . 06/01/2024 . | Paydoun ... .. . 03/15/2029 . [1.A ........
..912810-TV-0 |US TREASURY N B 4.750% 11/15/53 .....evvvunnn [eeennn . 05/10/2024 . |Various ... .396,265 |.. . 11/15/2053 . [1.A ........
..912810-TH-8 |US TREASURY N B 4.750% 11/15/43 .....evvvvnnn [oeennn . 06/27/2024 . | BANK OF AMERICA . 629,500 |... 645,191 |.... ....645,060 |.. . 11/15/2043 . [1.A ........
..912810-TX-6 |US TREASURY N B 4.250% 02/15/54 ..........oe. [oeennn . 06/27/2024 . | Various .. ........ 7,922,500 |........7,2097,045 |.... oo 7,207,233 .. . 02/15/2054 . [1.A ........
..912810-TZ-1 |US TREASURY N B 4.500% 02/15/44 .........euv [oeeennn . 05/07/2024 . | Various ......ccoeeeviiiinnn fooreeenennnnennnnnns |oeees 27,854,233 |....... 28,340,000 |....... 27,743,514 |evvvvviiiiiiiinnn 0 v O [ 1,122 0 1,122 0 e, 27,744,636 |.. . 02/15/2044 . (1.A ........
..91282C-CG-4 |US TREASURY N/B  0.250% 06/15/24 . |- 06/15/2024 . (Maturity . R O RN 9,000,000 |........ 9,000,000 |........ 8,558,789 |........8,804,149 [...............0 [....... 195,851 |0 | 195,851 [0 [ 9,000,000 |.. . 06/15/2024 . [1.A ........
..91282C-J2-5 |US TREASURY N B 4.000% 02/15/34 .. . |- 04/01/2024 . [WACHOVIA .....ovvvvvnnnnne ... 12,081 ... 12,400 12,118 .. . 02/15/2034 . [1.A ........
..912833-LT-5 |STRIPS ~ 0.000% 11/15/24 . 04/30/2024 . |NATWEST MARKETS ......... ... 51,539 ...53,000 ..52,92 |.. . 11/15/2024 . [1.A ........
CITIGROUP GLOBAL MARKETS
..912834-LK-2 |STRIPS  0.000% 05/15/42 .......ceeeeeeeeeeeeenees [oennnn . 06/18/2024 .| uvvvvviiiiiiiiiiiiiiiiiiiiins | | 16,415,209 |....... 37,570,286 |....... 15,991,207 [...eeveennneneeee [ [ 274,434 |............... [ 274,434 |............... [ 16,265,640 |............... 0 [...... 149,569 |....... 149,569 |....oooeeeieenn. 0 |. 05/15/2042 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 66,506,952 88,725,732 70,616,307 18,839,529 0 (4,768, 143) 40,368 (4,808,511) 0 66,249,824 0 257,126 257,126 1,002,253 XXX XXX
..452151-LF-8 | ILLINOIS ST~ 5.100% 06/01/33 ....ccoeeeveeeeees [eeennn . 06/21/2024 . | JP MORGAN CHASE .......... |oeeeeeeiiiiiiiiinins | 4,277,39% |........ 4,460,000 |........ 4,463,377 |........ 2,521,108 |........eeeeeee [V [£51) ) SR [V R [£55) ) SR [V R 4,585,467 |......evvvnnene 0 f..... (308,073) |...... (308,073) ... 128,262 |. 06/01/2033 . |1.G FE ....
Redemption 100.0000
..452151-LF-8 | ILLINOIS ST ~ 5.100% 06/01/33 .... 06/01/2024 . | .. ..465,587 ..492,613 |. ..381,526 |.. .. (18,425) |. 0 .465,587 0 I .11,872 |. 06/01/2033 . [1.G FE ....
..93974C-PM-6 | WASHINGTON ST SERIES D 5.481% 08/01/39 04/01/2024 . (Call 102.1590 .. 1,540,000 ..1,808,306 |. 1,763,736 |. .(4,045) | 0 X . 1,792,940 (219,691) | (219,601) |.. .89,520 |. 08/01/2039 . (1.B FE ....
.. 93974C-RE-2 | WASHINGTON ST  5.140% 08/01/40 ................ .......|. 04/01/2024 . |Call 100.0000 ..... .. I 10,955,000 |....... 10,955,000 |....... 11,811,280 |.......11,698,711 |.... ....... (10,749) |. .0 .. PP () RS 11,687,962 |...............0 |...... (732,962) |...... (732,962) 375,391 |. 08/01/2040 . |1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 17,271,230 17,420,587 18,575,576 16,365,081 0 (33,312) 0 (33,312) 0 18,531,956 0 (1,260,726) | (1,260,726) 605,045 XXX XXX

ARIZONA BRD OF RGTS ST UNIV SY SERIES A

..04048R-DS-2 |6.204% 07/01/30 ..vvvvveeeiiiiiiieiiiiiiiieeeiiin [ eeeeens . 04/24/2024 . [MORGAN STANLEY BANK NA .. 224,466 220,000 256,236 |...........243,057 |.... ... (1,515)|. . (1,515) |... .241,542 |.. . (17,076) . 07/01/2030 . |1.C FE ....
BURBANK CA WTR & PWR .323)
.. 12082T-AL-6 | 06/01/40 ..eeveevniiiiiiieiiiiiiceceiiieeeeeeis [ eeeeeas . 06/24/2024 . [BANK OF AMERICA ........ foeeeeeiiinninnninnn fernenn 931,920 [, 880,000 |........ 1,040,827 |........ 1,017,411 | 0 foueeees (4,163) | 0 fnns (4,163) | 0 foueeees 1,013,247 [ooveeeeeniiis 0 [...... (81,327) . 06/01/2040 . |1.D FE ....

CALIFORNIA POLLUTION CONTROL F SERIES 144A
.. 130541-AC-1 |5.000% 11/21/45
CALIFORNIA ST STUD 5509
. 130795-Z6-7 | 05/15/40 .o [ e . 05/15/2024 . [Call 100.0000 .oooe Jooivriiieeeiiiiies oo 15,000 |[...eeeeenn. 15,000 [oeeeennns 18,673 [ooeeeennnns 18,224 |..ccvveen. 0 foeeeenns () | 0 s (G AV PR 0 foreeianns 18,13 [oeeeeeiins 0 [ (3,113) v (3, 113) | 566 |. 05/15/2040 . |1.C FE ...
COLORADO ST HSG & FIN AUTH SF SERIES A-1

.. 336 ... . 1172172045 . |2.C FE ....

....... . 06/18/2024 . [MORGAN STANLEY BANK NA

.... 480,000 ... 480,000 [..

. 480,000 |....

.. 19648G-GT-3 |5.560% 11/01/39 ..ovveeiiiiiiiiiiiiiiiiieciiiins | eeeeens . 06/24/2024 . [HILLTOP SECLRITIES ...... .... 810,000 814,366 |.... ... 814,086 |.. .. (8,962) [.... . 11/01/2039 . |1.A FE ...
FANNIE MAE CAS SERIE

..20754C-AB-5 |RO1 CLASS 1M2 144A  7.499% 01/25/40 ......... |.eeeeen . 04/30/2024 . [Call 102.5000 ..... Jeoevieeieeiiiies e 7,659,268 |........ 7,472,456 |........ 7,516,152 |........ 7,574,115 |, 0 foon (34,447 |.evvviaannns [V R (34,447 |.evvveaennns 0 foueeees 7,726,480 [ooeeeeeinnnnnns 0 [...... (67,212) |....... (67,212) |........... 382,840 . 01/25/2040 . |1.A ........
FANNIE MAE CAS SERIES 2020-R01 SERIES 2020-

..20754C-AB-5 |RO1 CLASS 1M2 144A  7.499% 01/25/40 ......... |.eeeeen . 04/25/2024 . [Paydown .....occvvieiiiiniin [oeneniiiiieneis [ 144,213 | 144,213 |........... 145,056 |........... 146,175 | 0 foueeees (1,962) |..ceviinennnn 0 fnns (1,962) |..cvviinennn 0 foreeeenns 144,213 [ooeeeeennns (U IO 0 foreeeieiinnns [ PP 3,633 |. 01/25/2040 . [1.A ........
FANNIE MAE CAS SERIES 2019-HRP SERIES 2019-

..20754P-AB-6 | HRP1 CLASS M2B 144  7.509% 11/25/39 ......... |.eeeeen . 06/25/2024 . [Paydown ......ccvviiiieiis foeneiiiiiiiineein [ 1,810,114 ... 1,810,114 |........ 1,782,963 |........ 1,789,035 [oooeeiieiniens 0 foeeees 21,079 [oeeiiiiiens 0 foueeees 21,079 [oeeiiiiiens 0 foueeees 1,810,114 i (U IO 0 forreeieiinins [V IO 58,446 |. 11/25/2039 . [2.B FE ....
FRETE 2021-ML11 TR BDS CLASS SERIES 2021-ML11

..302610-AD-2 | CLASS XUS  0.770% 03/25/38 .....coouvvvreeeeninn | weeeens . 06/01/2024 . [Paydown ....ooovviieiieniis foeneniiiiiinieeis foeeeeiiie (U O 0 | 14,070 fo.oocenes 12,300 |.cviieenne 0 foon (12,300) |- 0 foon (12,300) |- 0 [ (U IO (U IO 0 forreeieiinins 0 foreeiiiiinns 533 | 03/25/2038 . |1.A Z .....

FREDDIE MAC MULTIFAMILY SERIES 2021-MLO8
..30318L-AK-3 | CLASS XUS  1.86%% 07/25/37 ..eeeevvivvvveieiiin | eeeees . 06/01/2024 . [Paydown ....oooovveeiieninn foveeeiiiiiiiiiiiiiss foieiiiiiiien 0 forrriiiiiinnns 0 Jooeeiinnns 29,055 [....conen. 25,466 |......oe..... 0 f.... (25,466) |..vvvereennnns 0 f... (25,466) |..vvvereennnns [ N 0 e [V PPN [V 0 foreerinnnns 1,264 | 07/25/2037 . |1.A ........




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

L1603

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FREDDIE MAC MULTIFAMILY SERIES 2021-ML09
..30319N-AA-0 | CLASS XUS 144  1.553% 02/25/40 .......cevvvvunn [eerennn . 06/01/2024 . | Paydown . 02/25/2040 . [1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 14-C02
..30711X-AH-7 |CLASS 2M2  8.038% 05/25/24 ........covvvvveeeees [eeennn . 04/25/2024 . | Paydoun ... . 06/25/2024 . (1.A ........
FANNIE MAE CAS SERIES 2018-C05
..30711X-AH-7 |CLASS 2M2  8.038% 05/25/24 ........oovvvvveeeens [eeennn . 05/25/2024 . |Maturity ....oiiiiiiiis Joeeeniiiiis e 525,011 |oooeeeees 525,011 f[.....eeeeee 505,242 |........... 521,976 [...evvvnnnnnne 0 |eeeenns 3,035 |l 0 eeeeenn 3,035 |l 0 s 525,011 |..ooeeeeennns (VN 0 | [V 18,068 . 05/25/2024 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017~
..30711X-Nv=2 | C05 CLASS M2C ~ 7.649% 01/25/30 ..o [oeennn . 06/26/2024 . |BANK OF AMERICA ...cccooe |oeeeeennniinennnnnns |oees 16,199,181 |[....... 15,804,079 |....... 16,041,354 |....... 15,984,509 [....ovvvvnnnnne 0 ... (106,402) |....cceeennnnnn 0 ... (106,402) |.....ceeennnnnn [V R 15,878,107 |.occoeeeeeenns 0 f...... 321,074 |....... 321,074 |........... 617,453 . 01/25/2030 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017~
..30711X-Nv=2 | C05 CLASS M2C ~ 7.649% 01/25/30 ....coooven [oeennn . 06/25/2024 . | Paydown . 01/25/2030 . [1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017~
..30711X-PL-2 | C05 CLASS 1BI3  1.000% 01/25/30 .....evvvvvvns [eeennn . 06/25/2024 . | Paydown . 01/25/2030 . [1.A FE ....
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017~
..30711X-QC-1 | CO5 CLASS 1ED5  7.649%% 01/25/30 ....coovvvnn [orennn . 06/25/2024 . | Paydown . 01/25/2030 . [1.A ........
FREDDIEMAC STRIPS SERIES 267 CLASS 10
..31282Y-Cli=7 | 7.000% 04/01/30 ...vvvvvvvnnnnnnnnnninnnininiinininn [ eeeees . 06/01/2024 . | Paydown . 04/01/2030 . [1.A ........
..31283G-KM-8 | FHLMC GOLD POOL GO0300  9.500% 04/01/25 .... |....... . 06/01/2024 . | Paydoun ... . 04/01/2025 . [1.A ........
..31283G-YX-9 |FHLMC GOLD POOL GOO726  8.000% 06/01/27 .... |....... . 06/01/2024 . | Paydoun ... . 06/01/2027 . [1.A ........
FREDDIEMAC STRIP SERIES 225 CLASS PO 0.000%
S3128HV-AS-8 | 11/15/33 oo [ . 06/01/2024 . | Paydown . 11/15/2033 . [1.A ........
FREDDIEMAC STRIP SERIES 242 CLASS PO 0.000%
L 3128HI-C6-2 | 11/15/36 wovvvvviiiiiiiiiiiiiiiiiiiiecceeececeeieeeees [ . 06/01/2024 . | Paydown . 11/15/2036 . [1.A ........
FREDDIEMAC STRIP SERIES 269 CLASS PO 0.000%
L 12BHXIK=7 1 08/15/42 oo [ . 06/01/2024 . | Paydoun ... . 08/15/2042 . [1.A ........
..3128K5-ZE-5 |FHLMC POOL A45241  6.000% 02/01/35 .. . |- 06/01/2024 . |Paydoun ... . 02/01/2035 . [1.A ........
..3128l6-M6-2 | FHLMC GOLD POOL GO4581  6.500% 08/01/38 ... . |- 06/01/2024 . | Paydoun ... . 08/01/2038 . [1.A ........
..3128M7-YM-2 | FHLMC GOLD POOL GOS816  5.500% 11/01/38 .. 06/01/2024 . |Paydown . 11/01/2038 . [1.A .
..3128MJ-X4-7 | FHLMC GOLD POOL GO8698  3.500% 03/01/46 .. 06/01/2024 . |Paydown . 03/01/2046 . [1.A .
..3128MJ-XK-1 | FHLMC GOLD POOL GO8681 ~ 3.500% 12/01/45 .. 06/01/2024 . |Paydown . 12/01/2045 . [1.A .
..312929-FS-6 |FHLMC GOLD POOL A82877 ~ 5.500% 11/01/38 .... |....... . 06/01/2024 . | Paydoun ... . 11/01/2038 . [1.A ........
..31202G-5T-9 | FHLMC POOL C00858  8.000% 07/01/29 .......... [....... . 06/01/2024 . | Paydoun ... . 07/01/2029 . [1.A ........
..31292G-N3-6 | FHLMC POOL C00410  8.000% 07/01/25 .......... [....... . 06/01/2024 . | Paydoun ... . 07/01/2025 . [1.A ........
..31202H-AA-2 | FHLMC GOLD POOL C00901  8.000% 12/01/29 .... |....... . 06/01/2024 . | Paydoun ... . 12/01/2029 . [1.A ........
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 07/01/2040 . [1.A ........
..312941-UN-5 |FHLMC GOLD POOL A93297  5.000% 08/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..312041-20-3 |FHLMC GOLD POOL A93451  4.500% 08/01/40 .... |....... . 06/01/2024 . | Paydoun ... . 08/01/2040 . [1.A ........
..31298CKWi-8 | FHLMC POOL C43909  8.000% 10/01/30 ....cccooe [.eeennn . 06/01/2024 . | Paydoun ... . 10/01/2030 . [1.A ........

FREDDIE MAC STRIPS SERIES 304 CLASS C23
.. 31325U-PC-4 | 3.500% 02/15/42 ..
FREDDIE MAC STRIPS
.. 31325U-PJ-9 12.500% 12/15/27 eovevniiiiiiiieiiiiiieeeiiiiens | eeeeens . 06/15/2024 . | Paydown
FREDDIE MAC STRIPS SERIES 311 CLASS §1
.. 313250-RK-4 | 0.731% 08/15/43
FREDDIE MAC STRIP SEI
.. 31325X-U9-9 |3.500% 10/15/47 .ovveviiiiiiiiiiiiiiiieciiiins | eeeeees . 06/01/2024 . [Paydown ....ooovviieiiiniis foeneeiiiiiiineeis feeeeeeiiiien (U O 0 | 96,090 |...oveens 103,069
FREDDIE MAC STRIP SERIES 365 CLASS C50

....... . 06/15/2024 . | Paydoun ... . 02/15/2042 . |1.A ........

0 foon (10,084) . 12/15/2027 . |1.A ........

....... . 06/15/2024 . | Paydoun ... .. (44,546) |... . 08/15/2043 . [1.A ........

...... (103,069) . 10/15/2047 . |1.A ........

.. 31325X-V9-8 |4.500% 05/15/49 .....evvviieiiiiiiiiiiiiiiiiiiens [ e . 06/01/2024 . | Paydown ... ...38,494 |.... .. (38,494) |... . 05/15/2049 . [1.A ........
FREDDIE MAC STRIP
.. 31325X-VH-0 15.000% 06/15/46 ....oevveviivvnirieiiiiiiiiiiiiiins | eeeees . 06/01/2024 . [Paydown ..oooovvovveeeeenns foveeeniiiiiiiinnns o0 o 0 122,897 124,219 |0 ) (124.219) [0 ) (124,219) |0 [ N 0 oeeeiiiiinn [V PPN [V 0 foeeiinnns 13,750 ). 06/15/2046 . [1.A ........
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FREDDIEMAC STRIP SERIES 389 CLASS C9  3.000%
..31325Y-8B-5 | 04/15/42 N IR . 06/01/2024 . | Paydown ... ...84,078 |.... .. (84,078) |... . ..8,118 |. 04/15/2042 . [1.A ........
..3132DI-EE-9 | FHLMC POOL SD8233  5.000% 07/01/52 .. [P . 06/01/2024 . | Paydown ... eeennnn.. 104,766 ... eeeeennn (2,174) ). 102,593 |.. 2,197 |. 07/01/2052 . |1.A ........
..3132HL-DJ-9 [FHLMC GOLD POOL Q10105  3.500% 07/01/42 .... |....... . 06/01/2024 . |Paydonn .....eevnvvvveinnnnn fovvvnnnnineeinnnnns fonn. 275,434 [LLLL.00 275,434 .LL..ll00202,262 ... 291,446 |.......ooeeenn0 [ (16,012) [0 [ (16,012) [oevnniivinnnnns (U R 215,434 oooeeviiiinnn 0 o0 [0 4,194 [. 07/01/2042 . [1.A ........
FREDDIEMAC STRIPS SERIES 327 CLASS PO
..3132HT-6G-6 [0.000% 03/15/44 .....evvvivviiiniiiiiiiiiiiiiiiiinn | s . 06/01/2024 . |Paydoun .....oevvvvvvvvnnnns Jovvvninnniiiiniinns foeeneenn 79,263 [l 79,263 Ll 57,304 e 85,173 |oovviiiieenn 0 e 24,080 |iieiieennn 0 e 24,080 |oeeeenniiiinnns (U P 79,283 [oooviiiiinnnnns (VN P [ PO [V N 0 |. 03/15/2044 . |1.A ........
FREDDIEMAC STRIP SERIES 308 CLASS PO 0.000%
L31B2HT-MI-4 [07/15/43 v | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 127,993 |oeeennnnns 127,993 |....ooeeeens 80,746 |.oevvunnnnn. 79,018 |oeeeniininnns (U PR 48,975 |.ooviiiinnnnnns (U PR 48,975 |.ooviviiinnnns (U 127,993 [.oooiiinnnnnnns (1 P [ PO [V N 0 |. 07/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 310 CLASS PO 0.000%
L 3132HT-88-6 [09/15/43 .ovvvviiiiiiiiiiiecrii s s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 44,616 |............ 44,616 |............ 32,235 [oeeiiiinne 28,229 |ooeiiiiinnnnnn [V A 12,959 |ovveiiiinins [V A 12,959 |ovveiiiiinns (U P 44,616 |..oovvnnnnnnnns (1 P [ PO [V N 0 |. 09/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 322 CLASS V1 1.021%
LAB2HT-Y6-7 [ 12/15/43 v | s . 06/15/2024 . | Paydown ... .0 . 12/15/2043 . |1.A ........
..31320P-A5-3 [ FHLMC POOL 032727  3.000% 04/01/45 .. TR . 06/01/2024 . | Paydown ... 0. . 04/01/2045 . |1.A ........
..31320R-RL-9 [FHLMC GOLD POOL WA0501 ~ 3.870% 09/01/45 .... |....... . 06/01/2024 . | Paydown ... .0 . 09/01/2045 . |1.A ........
..31335A-KH-0 |FHLMC GOLD POOL G60296  3.500% 07/01/45 .... |....... . 06/01/2024 . | Paydown ... 0. . 07/01/2045 . |1.A ........
..31335A-KII-7 [FHLMC GOLD POOL G60309  4.000% 09/01/45 .... |....... . 06/01/2024 . | Paydown 0 . 09/01/2045 . |1.A ........
FHLMC STRUCTURED PASS THROU SERIES T-35 CLASS
..313398-VT-3 [A  5.501% 09/25/31 ..ovvvveniiiiiiiiiiiiiiiiiins | s . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 18,016 |oeeeeennnnns 18,016 [............ 18,085 |............ 18,303 |ovvveiniiiiinns 0 s (2701 A (U (270 ) (U P 18,016 [..oceevvnnnnnns (1 P [ PO [V 249 . 09/25/2031 . [1.A ........
FREDDIE MAC SERIES 2344 CLASS PS  7.178%
..313399-A9-8 [08/15/31 ..evvvriiiiiiiiiiiiiiiiiinnccini e | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U FO, 2,050 |iiiiiinnnns 1,995 |.oeenns [V R (1,99) |...ooeeeeens [V A (1,995) |vvvenninnnnns [ (VN (1 P [ PO [V 235 [. 08/15/2031 . [1.A ........
FREDDIE MAC SERIES 2420 CLASS MZ ~ 6.500%
L 31339D-DF-2 [ 02/15/32 v | s . 06/01/2024 . | Paydown . 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 2422 CLASS SC  2.553%
L 31339D-JE-9 [02/15/32 v | s . 06/15/2024 . | Paydown ... . 02/15/2032 . |1.A ........
FREDDIE MAC .553)
.. 31339G-4K-4 [ 10/15/31 ovveeiiiiiiiiiiiiiiiii e | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P 128 | 102 | 0 s (G107 ) (U (1072 ) O [ (VN (1 P [ PO [V 47 1. 10/15/2031 . |1.A ........
FREDDIE MAC SERIES 2369 CLASS SU  2.453%
L.31339G-C3-3 [ 10/15/31 evvvniiiiiiiiiiiiiieieeeenieeeenn | s . 06/15/2024 . | Paydown ... . 10/15/2031 . |1.A ........
FREDDIE MAC .831¢
L 31839G-V0-2 [ 11/715/31 v | s . 06/15/2024 . | Paydoun . 11/15/2031 . |1.A ........
FREDDIE MAC SERIES 2396 CLASS SM  2.603%
LM330L-JE-T [ 12715731 e | s . 06/15/2024 . | Paydown ... . 12/15/2031 . |1.A ........
FREDDIE MAC .881¢
LO133OM-LE-6 [ 01/15/32 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, 1,816 [oooiieennnnns 1,733 v 0 fens (1,733) |+eeeeeeeeees (U . (1,733) |eeveeeeinnns [ (VN (1 P [ PO [V 468 |. 01/15/2032 . |1.A ........
FREDDIE MAC SERIES 2407 CLASS SQ  2.353%
LBAB3M-LN-6 [ 01715732 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V [ 98 | [ I 0 s (91) fervnvnnninnnns (U P [C1 ) PO [ (VN (1 P [ PO [V 22 [. 01/15/2032 . [1.A ........
FREDDIE MAC SERIES 2410 CLASS QS  5.338%
L3133ON-2-3 [02/15/32 v | s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 22,340 |oeeennnnnnn 22,340 foeerrennn 15,318 |oeveennnnns 15,857 |ovvveeniiinns (U 6,482 |...ovnnnnnnnn (U 6,482 |....vnnnnnnnn (U P 22,340 [.ooeiiiinnnnnns (1 P [ PO [V 485 |. 02/15/2032 . |1.A ........
FREDDIE MAC SERIES T-39 CLASS 10 0.250%
L B133IN-NE-2 [06/25/32 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 132 |. 06/25/2032 . |1.A ........
FREDDIE MAC SERIES 2425 CLASS SI  2.881%
L3133IN-TQ-9 [03/15/32 i | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P (KT A LI F 0 s [N (U (RO P [ (VN (1 P [ PO [V 132 |. 03/15/2032 . |1.A ........
FREDDIE MAC SERIES 2439 CLASS XI  6.500%
L3A33OM-YT-7 [08/15/32 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 824 | 649 | 0 s (649) |.vevvvrrnnnnns (U (L [ (VN (1 P [ PO [V 120 |. 03/15/2032 . |1.A ........
FREDDIEMAC STRIP SERIES 406 CLASS F33
..313303-JA-0 [6.635% 10/25/53 ...cevvvvnniiiiiiiiiniiiiinieeees | s . 06/25/2024 . |Paydonn .....eeuevvviiiinnnn foevennininniiiiinns Joiinns 389,552 |........... 389,552 |.....unnnn. 389,491 |........... 389,252 [.iiiiinnnnns (U P 300 |oueeeniiiinns (U P 300 |ouveeniiiinnns (U R 389,552 [...ccevvvnnnnns (1 P [ PO [V PO 10,706 . 10/25/2053 . [1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F44
..313303-L6-6 [6.260% 05/25/54 ....ccevvvnniiiiiiiiiiiiiiiiiieees | s . 06/25/2024 . |Paydonn .....euvevvviiiinnnn fovennininiiiiiinns foninns 118,306 |.......... 118,306 [....enn.n. 118,306 |ovvvvniviiinnnnns (U P [ PR (1 P [ PR (VN P (U 118,306 [...ocevvvnnnnns (1 P [ PO [V 617 |. 05/25/2054 . |1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [6.410% 05/25/54 ....covvvvniiiiiiiiinieiiiiiieees | s . 06/25/2024 . |Paydonn .....euunvvviiinnnns fovenniininiiiiiinns Joninns 118,306 |.......... 118,306 [...eenn.n. 118,306 |ovvveniiviinnnnns (U P [ PR (VN P [ PO (VN P (U 118,306 [..oocevvvnnnnns (VN P [ PR [V 632 |. 05/25/2054 . |1.A ........
FREDDIEMAC STRIP SERIES 375 CLASS C4  2.500%
.. 313305-AR-7 [01/25/51 .ivvvvnniiiiiiiiiiiiiiiiiiiinneciiineeees | eeeees . 06/01/2024 . |Paydomn ...eevuviviiiiinnns Jovvnenninniiiiiinnns fooiniiiiiiiinnnns [ 0 e 68,275 |.....ouunnns 68,514 |............... 0 f... (68,514) |...ovvvereenes U (68,514) |...oivvinnnnns [ 0 Jovvennennns 0 | (U [ AP 5,109 |. 01/25/2051 . |1.A ........
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FREDDIE MAC SERIES 1883 CLASS S  3.003%
L3133TT-WI-4 [09/15/26 v | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V [ LI L (U1 PO 0 s (10) oo (U P [ (0] [ (VN (1 P [ PO [V 20 |. 09/15/2026 . |1.A ........
FREDDIE MAC SERIES 1932 CLASS U  0.000%
L 3133T9-5A-9 [02/15/27 evvveiiiiiiiiiiecciieeccviieeeen | s . 06/01/2024 . | Paydown ... . 02/15/2027 . |1.A ........
FREDDIE MAC
L 133TC-YS-1 [02/15/28 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U P 171 [ LL T F 0 s (LX) P (U (143) | [ (VN (1 P [ PO [V 63 |. 02/15/2028 . |1.A ........
FHLMC STRUCTURED PASS THROUGH SERIES T-11
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 ......ceevvvvvvnnvrenn | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 6,432 [oeeiiiinne 6,432 [.......oeeens 6,591 |t 6,546 |...oovunnnnnnns 0 s [T (U (114) [oeiiiinnnnns [V P 6,432 [.oooviinnnnnns (VN P [ PO [V 171 [. 01/25/2028 . [1.A ........
FREDDIE MAC SERIES 2127 CLASS S  3.303%
L 3133TU-MB-3 [02/15/29 v s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V [ [T LIV 0 s (G100 O (U P (50) |vvvenninannne [ (VN (1 P [ PO [V 45 |[. 02/15/2029 . [1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
L 3133TU-SA-2 [03/15/29 i | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnniniininnns fovinnennens 3,731 | 3,731 | 4,028 |oeeeeennnnnns 3,940 [oooiiiiiinnnnns 0 s (1)) (U [F2025) ) PO (U1 O 3,731 [t (1 P [ PO [V 84 |. 03/15/2029 . |1.A ........
FREDDIE MAC SERIES 2259 CLASS S  3.281%
L3133T0-B3-0 [ 10/15/30 wevvenniiviiiiiiiiiiiiiiinievcinin e | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U FO, 1,280 |oeeeiennnns 1,208 [ooevvviiennnns 0 fens (1,208) [ouvvvnnnnnnnnns (U . (1,208) [oeeneivinnnnns [ (VN (1 P [ PO [V 196 |. 10/15/2030 . |1.A ........
FHLMC STRUCTURED PASS THTOUGH SERIES T-31
..3133TR-7C-3 [CLASS A7  5.699% 05/25/31 ....ccvvvnnviiiiinnnn | nnnnns . 06/25/2024 . |Paydonn .....eevveviiinnnnn Joevenninniiiiiiins fonneneens 1,429 [ooooooeneens 1,429 [.ooooiennnns 1,403 |oeeiiiinns 1,432 | 0 e ()] R [ R (<) 1 PO [V P 1,429 | (1 P [ PO [V 21 | 05/25/2031 . |1.A ........
FREDDIE MAC SERIES 2295 CLASS SE  2.553%
L133TR-S7-1 [03/15/31 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V [ [ (X 0 s [£) ) O (U P (93) |vvveninnnns [ (VN (1 P [ PO [V 13 |. 03/15/2031 . |1.A ........
FREDDIE MAC SERIES 2293 CLASS SM  9.800%
L133TS-BU-1 [03/15/31 v | s . 05/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniinineiiiiiinnns foeeneeeiiiis [V [ N | PO (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 1 [.03/15/2031 . [1.A ........
FREDDIE MAC SERIES 2330 CLASS PS  7.028%
LBI33TT-TN-1 [06/15/31 v | s . 06/15/2024 . |Paydoun ......eevveviiinnnnn Joevvnninniiiiiiinns fonneeeens 2 | VA R 2,17 s 2,176 |oveerennnns 2,144 [ooooiiiiiinnns 0 s (27) feuvnnnnnnnnnns (U P (27) |evenneininnns (U1 O 7% VA PO (1 P [ PO [V 62 |. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2323 CLASS UD  2.553%
L 3133TU-FS-2 [10/15/28 wovveiiviiiieceviiivceccevieeeeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U P 481 | 468 |....oovvnnnnnns 0 s (463) |vevvvrrrnnnns LN . (467) [ceeeeevinnnnns [ (VN (1 P [ PO [V 321 |. 10/15/2028 . |1.A ........
FREDDIEMAC STRIPS SERIES 350 CLASS S2
.. 31352D-FJ-4 [0.000% 09/15/40 ....ovvvvvvniiiiiiiiiiiiiieiiiiin | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 45,829 |............ 66,09 |............... [V R (66,004) [...covvvnnnnnns (U - (66,004) [c.nnniivennnnns [ (VN (1 P [ PO [V N 0 |. 09/15/2040 . |1.A ........
FANNIE MAE SERIES 2000-CLASS SD  3.151%
..313688-HI-6 [ 09/25/30 ..ovvvvveniiiiiiiiiieciine s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 166 [oeeiiiiiinnnns 164 | 0 s (164) [covvnnnnnnnnnns (U (164) [oevnnieeennnnns [ (VN (1 P [ PO [V 27 | 09/25/2030 . |1.A ........
FANNIE MAE SERIES 2000-36 CLASS S  3.051%
L. 313588-WM-0 [ 06/25/30 ..evvvnniiiiiiiiiiieiiiieeecriieeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V [ (SIS [T 0 s (63) [cevvvrnnnnnnnn (U P [(C) ) PO [ (VN (1 P [ PO [V 27 | 06/25/2030 . |1.A ........
FANNIE MAE SERIES 1994-42 CLASS SE 15.960%
L 31359H-YD-0 [04/25/24 ....covvviiiiiiiineeecis | s . 04/01/2024 . |Paydonn ...coevunvvriiiinnnn fovvnniininiiiiiins Jeeinnn L 48 e [ 49 [ooeiiiiiiinnnns [ PR (VN P [ PR (VN P [ B |t (1 P [ PO [V N 3 |. 04/25/2024 . |1.A ........
FANNIE MAE SERIES 1996-14 CLASS SJ 11.527%
L 31359K-AN-7 [04/25/24 ...coovviiiiiiiiceciis s . 04/01/2024 . |Paydomn .....eunvvviiiinnnns Joevnninieniiiiiinnes foeeneeiiiiis [V [ N [ Tl 0 e ()] R [ R [ PO [ (VN (1 P [ PO [V N 6 | 04/25/2024 . |1.A ........
FANNIE MAE SERIES G97-4 CLASS SA  3.253%
L 3138P-K8-8 [06/17/27 e | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V (U P 572 |vvviiiiinns 511 i 0 s (100 (U (511) [erniiiiinnnns [ (VN (1 P [ PO [V 153 |. 06/17/2027 . |1.A ........
FANNIE MAE SERIES 1997-61 CLASS PK  8.000%
L. 313590-NY=6 [ 08/18/27 ...vvvvvvviiiiiiiiiiiieeccveieeeecceiiin | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P LT F 180 [oooeiiiiiinnnns 0 s (180) [cvvvvvvnnnnnnns (U (180) [ovvenrevrnnnnns [ (VN (1 P [ PO [V 67 | 08/18/2027 . |1.A ........
FANNIE MAE SERIES 1997-56 CLASS QG 7.500%
.. 313590-WU-6 [ 09/18/27 evvvnriiiiiiiiiiiiiiiiinceccinineeeien | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [ 29 [ P2 R 0 s (223 ) (U P (22) |vevenineens [ (VN (1 P [ PO [V N 8 | 09/18/2027 . |1.A ........
FANNIE MAE SERIES 2001-8 CLASS SD  3.303%
L. 313598-BA-7 [ 03/18/31 evveiiiiiiiiiiiiiie e | s . 06/18/2024 . | Paydown ... . 03/18/2031 . |1.A ........
FANNIE MAE
L 31350U-3Y-9 [12/25/28 ...oevviiiiiiiiieceis s . 06/25/2024 . | Paydoun . 12/25/2028 . |1.A ........
FANNIE MAE SERIES 1999-51 CLASS S
L 31389-2Y-6 [ 09/17/29 ovvvviiiiiiiieneiieieeen | s . 06/17/2024 . | Paydown ... . 09/17/2029 . |1.A ........
FANNIE MAE
L 31359X-7D-5 [07/25/30 evvveniiiiiiiiiiiiiiiieeecviieeeeen | s . 06/25/2024 . | Paydoun . 07/25/2030 . |1.A ........
FANNIE MAE SERIES 1999-57 CLASS SE  3.651%
.. 31350X-HH-5 | 12/26/29 ... [ R . 06/25/2024 . |Paydown ... . 12/25/2029 . |1.A ........
FANNIE MAE
.. 31359X-PV-5 [01/25/30 ivvvvnniiiiiiiiiiiiiiiiiiiiiiiiiiiiiinieeees | aeeees . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ [ U P [ P JU [U [ I (U T 0 o [ 0 Jovvennennns 0 | (U [ 8 |. 01/25/2030 . |1.A ........
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FANNIEMAE STRIP SERIES 279 CLASS 2 9.000%
L. 31364H-NA-5 [07/25/26 .ovvvvneiiiiiiiieiiiiieeeciieeen | s . 06/01/2024 . |Paydoun .....evvnvvvvinnnnns Joevvnininiiiiniinns foveenieeeennnn 00 Ll (U P 226 |eeiiiiiieees -2 I 0 s [£:1 1] U (U P [R:11 ) O [V R | B R (1 P [ PO [V 87 |. 07/25/2026 . |1.A ........
FANNIE MAE SERIES 2011-86 CLASS NS
L.3136A0-J7-3 [09/25/41 oovvviiiiiiiiiiis | s . 06/25/2024 . | Paydown ... . 09/25/2041 . |1.A ........
FANNIE MAE
L 3136A1-AU-9 [ 10725741 v | s . 06/25/2024 . |Paydoun .....eeuvveviiinnnn Joevvnininiiiiiinns foreinineennn 00 L (U P 72X 2 I 960 |...covvnnnnnnns 0 s (960) [evvvvvnnnnnnnn (U [EELCI0) N PO (U R | B R (1 P [ PO [V 45 [. 10/25/2041 . [1.A ........
FANNIE MAE SERIES 2011-160 CLASS SM  0.551%
L 3136AT-VV-4 [04/25/39 i | s . 06/25/2024 . |Paydomn .....ouvvveviiinnnn Joevnnininiiiiiinns foeeenieeinnn 00 L (U FO, 2,487 |oveeiins 2,543 [oooiiiiiinnnnns [V R (2,543) [cnvnnnnnnnnnne [V A (2,543) [.eovvinnnnnnnns (U R | B R (VN P [ PO [V 101 [. 04/25/2039 . [1.A ........
FANNIE MAE SERIES 2011-107 CLASS ES  0.601%
LB136AT-XZ-3 [ 10725741 v | s . 06/25/2024 . |Paydonn .....eeuvveviiinnnns Joevnnininiiiiiinns foveenneeinn 00 L (U F 25,09 |......ceennn 25,903 [ouuiiiiinnnns [V R (25,903) |-ooeeeeeennnn (U - (25,903) |.oevvvvnnnnnnns [V R | B R (1 P [ PO [V F 1,018 |[. 10/25/2041 . [1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  1.051%
L 3136A2-3M-3 [01/25/42 .ovvvviiiiiiiiiies s . 06/25/2024 . |Paydonn .....eeevvvviiinnnns Joevvnininiiiiiiinns foeeenneeennn 00 L (U FO, 4,400 |oeeeennnnnns 4,681 |l 0 fens (4,681) [cvvvnnnnnnnnns (U . (4,681) [coeeevvinnnnns (U R | B R (1 P [ PO [V 162 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2011-110 CLASS SE  1.151%
L 3136A2-AT-0 [04/25/41 oovvvviiiiiiiiiinc s s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U FO, 4,582 |..oooeennnnnn 4,852 [ooeiiiiiiinnnns [V R (4,552) [cnnnnnnnnnnnns [V A (4,552) [.oovvvnnnnnnnns (U R | B R (1 P [ PO [V 832 |. 04/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-126 CLASS SJ  0.551%
LO136A2-WA-T [ 12/25/41 v s . 06/25/2024 . |Paydomn .....ouvvveviiinnnn Joevnnininiiiiiinns foeeenieeinnn 00 L (U F 70,609 |oveeunnnnnns 74789 |l [V R (74,789) |cevvvvvennnnns (U - (74,789) [ceveniiiinnnnns (U R | B R (1 P [ PO [V F 1,953 |. 12/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-9 CLASS CS  1.101%
.3136A3-C0-0 [02/25/42 ...covvvviiiiiiiiiieeeeceieceiies | s . 06/25/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiiinns foeeeniieiennn 00 L (U F 40,018 |oeeeuennnnns 40,987 |..oooeeieenns [V R (40,987) [cevvvvvennnnnns (U - (40,987) [cevnnrevennnnns [V R | B R (1 P [ PO [V F 2,251 |. 02/25/2042 . [1.A ........
FANNIE MAE SERIES 2011-137 CLASS GI  5.500%
L 3186A3-JH-5 [01/25/27 v | s . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ [ LT/ FO L VA PO 0 s [0 T (U P [0 ) . (U R | B R (1 P [ PO [V 34 [.01/25/2027 . |1.A ........
FANNIE MAE SERIES 2012-37 CLASS CS  1.101%
..3136A4-6A-2 [01/25/40 .oovvvniiiiiiiiiiiiiiiiiieececciieeeeen | s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U P 604 |.....oovnnnnnnns [T 0 s (6257 ) PO (U (556) |.oevvvvnnnnnnns (U R | B R (1 P [ PO [V 150 |. 01/25/2040 . |1.A ........
FANNIE MAE SERIES 2012-16 CLASS ST  1.001%
L 3136A4-PY-9 [03/25/42 ..ccovviiiiiiiiiiicciciis | s . 06/25/2024 . | Paydoun . 03/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-55 CLASS CS  0.995%
.3136A5-3A-2 [06/25/42 ..cooviviiiiiiiiiiicceccis | s . 06/25/2024 . | Paydoun . 05/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-51 CLASS SA  1.051%
L 3136A5-4L-7 [06/25/42 ..ooviviiiiiiiiiecieciis | s . 06/25/2024 . | Paydoun . 05/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-49 CLASS SQ  0.995%
..3136A5-T4-8 [05/25/42 ...covvvviiiiiiiiiiiiicciiiincceiies | s . 06/25/2024 . | Paydoun . 05/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS HS  1.001%
L 3136A5-UN-4 [04/25/42 ...coovvniiiiiiiiiniis s . 06/25/2024 . | Paydoun . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS KE ~ 4.000%
..3136A5-UU-8 [04/25/42 ...coovvniiiiiiiiiiinicccciis | s . 06/01/2024 . | Paydown . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-62 CLASS SG  0.531%
. 3136A6-LN-2 [06/25/42 .oevvvvniiiiiiiiiiiiiineis | s . 06/25/2024 . | Paydoun . 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-59 CLASS S  0.551%
..3136A6-SE-5 [06/25/42 ...eevvvniiiiiiiiiiiiiiiiniies s . 06/25/2024 . | Paydoun . 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-68 CLASS GS  1.201%
L 313BA7-AK-8 [ 06/25/31 v s . 06/25/2024 . | Paydoun . 05/25/2031 . |1.A ........
FANNIE MAE SERIES 2012-85 CLASS A0 0.000%
L B136AT-ES-7 [08/25/42 ovvviiiiiiiiiieiies | s . 06/01/2024 . | Paydown ... . 08/25/2042 . |1.A ........
FANNIE MAE .
L313BA7-YL-0 [08/25/42 vvveiiiiiiiiiiieiiies | s . 06/25/2024 . | Paydoun . 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-83 CLASS AS  0.071%
L3136AT-2J-4 [08/25/42 .ovvviiiiiiiiiciis | s . 06/25/2024 . | Paydown ... . 08/25/2042 . |1.A ........
FANNIE MAE
..3136A8-H0-6 [09/25/42 .....covvvniiiiiiiiiiiiiiiiecis | s . 06/25/2024 . |Paydoun .....eeuvveviiinnnn Joevvnininiiiiiinns foreinineennn 00 L (U F 20,876 |oeeunnnnnne 21,622 |..oooeeeenns [V R (21,622) . 09/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-100 CLASS AS
L 3136A8-PF-1 [03/25/31 v | s . 06/25/2024 . |Paydown ... ... (519) ] . 03/25/2031 . |1.A ........
FANNIE MAE .
.. 3136A9-48-4 [11/25/42 ..ivvvvvniiiiiiiiiiiiiiiiiiiincciiiiees | e . 06/25/2024 . |Paydown ...oeeeviiiiiinnnns Joovnnnnnniiiininnns fovennnnneinnn 0 [ (U PP 5,761 |ovvvennnnnns 6,162 |............... 0 feenns (6,162) . 11/25/2042 . |1.A ........
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FANNIE MAE SERIES 2012-111 CLASS SB  1.151%
L 3136A9-EU-8 [ 10/25/42 .vvvvviiiiiiiiierciiecceies | s . 06/25/2024 . | Paydoun . 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-111 CLASS ZX
L 3136A9-FK-9 [ 10/25/42 .ovvvveiiiiiiiiinices s . 06/01/2024 . | Paydown ... . 10/25/2042 . |1.A ........
FANNIE MAE .
L 3136A9-HT-8 [ 10/25/42 .ovvvviiiiiiiiiiieviiiiencccceiieees | s . 06/01/2024 . | Paydown . 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-128 CLASS ST  0.701%
L3136A9-0G-6 [ 11/25/42 ovvvveiiiiiiiiiiiiiiiies | s . 06/25/2024 . | Paydoun . 11/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-128 CLASS VS  0.801%
L 3136A9-0K-7 [06/25/42 .cevvvvniiiiiiiiiiieiiiii i | s . 06/25/2024 . |Paydonn .....eeuvveviiinnnns Joevnnininiiiiiinns foveenneeinn 00 L (U FO, 3,505 [...ccevvnnnnn 3,560 |..oeeeeieinns 0 fens (3,560) |..ceeeeeeennnn (U . (3,560) |.eevvnnninanns [V R | B R (1 P [ PO [V 318 |. 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-128 CLASS SU  0.701%
L 3186A9-QR-2 [ 11/25/42 v s . 06/25/2024 . |Paydonn .....eeevvvviiinnnns Joevvnininiiiiiiinns foeeenneeennn 00 L (U F 36,917 [.ooveennnnns 37,719 |l [V R (37,719) [eevvverininnns (U - (37,719) [oenniiiiinnnns (U R | B R (1 P [ PO [V F 1,258 | 11/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-128 CLASS IG ~ 3.000%
L 3136A9-TB-4 [ 11/25/32 v s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U FO, 7347 | 7,00 |ooeeeieeeens 0 fens (7,080) fouvvvvnnnnnnnns (U . (7,030) fornneevinnnnns (U R | B R (1 P [ PO [V F 1,006 |. 11/25/2032 . [1.A ........
FANNIE MAE SERIES 2012-128 CLASS ID  3.000%
L3136A9-TH-1 [ 11725732 v s . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U F 29,774 |..ooevnennns 25,105 |.oooeeeeenns [V R (25,108) |-.oeeeeeennnns (U - (25,105) |..evvvvnnnnnnns (U R | B R (1 P [ PO [V F 3,772 | 11/25/2082 . |1.A ........
FANNIE MAE SERIES 2012-134 CLASS NS 0.701%
L 3136AA-UP-8 [ 12/25/42 ..o s . 06/25/2024 . | Paydoun . 12/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-2 CLASS LS  0.701%
..3136AB-4J-9 [02/25/43 ...covvviiiiiiiiiiin i | s . 06/25/2024 . | Paydoun . 02/25/2043 . |1.A ........
FANNIE MAE SERIES 2012-144 CLASS LI ~ 3.000%
L 3136AB-KF-9 [09/25/31 v s . 06/01/2024 . | Paydown . 09/25/2031 . |1.A ........
FANNIE MAE SERIES 2012-148 CLASS MI  3.500%
L 3136AB-PB-3 [ 11/25/42 .oovvviiiiiiiiiiiiiiiiiincciiees s . 06/01/2024 . | Paydoun . 11/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-3 CLASS PS  1.301%
L 3136AB-XL-2 [02/25/43 ..o | s . 06/25/2024 . | Paydoun . 02/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-17 CLASS SA  0.751%
L 3136AC-JE-2 [03/25/43 i | s . 06/25/2024 . | Paydoun . 03/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-23 CLASS KS  0.651%
..3136AD-AN-9 [03/25/43 ..ovvviiiiiiiiiiiciciis | s . 06/25/2024 . | Paydoun . 03/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-35 CLASS ID  3.000%
..3136AD-RS-0 [04/25/33 ...covvvviiiiiiiineecceneeevis | s . 06/01/2024 . | Paydown . 04/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-43 CLASS B  0.721%
LB136AD-WT-0 [ 12/25/42 e | s . 06/25/2024 . | Paydoun . 12/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-43 CLASS SQ  0.721%
L 3136AD-Y7-8 [06/25/43 ..ooviiiiiiiiiiiieciis | s . 06/25/2024 . | Paydoun . 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-69 CLASS PS  0.751%
LO13BAE-3M-7 [05/25/43 i | s . 06/25/2024 . | Paydoun . 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-61 CLASS NI 3.000%
L O13BAE-SE-8 [04/25/33 .. | s . 06/01/2024 . | Paydown . 04/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-75 CLASS SA
LB136AF-MX-9 [07/25/43 v s . 06/25/2024 . | Paydown ... . 07/25/2043 . |1.A ........
FANNIE MAE
L3136AF-PL-2 [09/25/32 ..iviiiiieiiiiiieieceviis | s . 06/01/2024 . | Paydown . 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO
L 3136AG-EK-4 [09/25/43 ..oovviiiiiiiiiiiiccicciis | s . 06/01/2024 . | Paydown ... . 09/25/2043 . |1.A ........
FANNIE MAE
.. 3136AG-GA-4 [09/25/43 ...oovvvniiiiiiiiiieeiis | s . 06/01/2024 . | Paydown . 09/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-111 CLASS BA
L 3136AG-NA-0 [ 11/25/33 v | s . 06/01/2024 . | Paydown ... . 11/25/2033 . |1.A ........
FANNIE MAE .
.. 3136AG-TC-6 [10/25/43 . ovvvvveniiiiiiiiiiiiiiiiiiinieiciiiinees | aeeees . 06/25/2024 . | Paydoun . 10/25/2043 . |1.A ........
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FANNIE MAE SERIES 2013-101 CLASS A0 0.000%
L 3136AG-YK-2 [ 10725743 v s . 06/25/2024 . |Paydoun ......eevvvviiinnnnn Joevvniinniniiiinnns feeenn. 131,207 [nilllll 131,207 sl 93,284 )l 910170 |0 ]l 40,088 i 0 il 40,088 [ O el 131,207 [0 [0 [ [V N 0 | 10/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS DO  0.000%
L B136AG-ZH-8 [ 10725743 v s . 06/25/2024 . | Paydown ... . 10/25/2043 . |1.A ........
FANNIE MAE
LO13BAH-EV-8 [ 12/25/43 i s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 27,065 |......oeunns L L P [V R (27, 777) |evvvvviinnannns (U - (27,777) [eeeeiiiinnnnnn [ (VN (1 P 0 . 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-130 CLASS SN 1.201%
L O136AH-G6-1 [ 10/25/42 ovevviiiiiiiiiieis s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 79,266 |............ 80,255 |............... [V R (80,255) |...eeeeennnns (U - (80,285) |.oevvvnnnnnnnns [ (VN (VN P 0 . 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-128 CLASS PO 0.000%
LO13BAH-NE-6 [ 12/25/43 .o s . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Joevennnnieiiiininns foneneens 8,647 |...oooinnnnns 8,647 |.coeeenn 6,208 |....ouunnnnnn 6,018 [oeiiiiinnnnns (U 2,629 | (U 2,629 | [V P 8,647 |oeiiiiiinnnn (1 P [ PO [V N 0 | 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-130 CLASS PS  1.301%
L 3136AH-ZM-5 [05/25/43 .. | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U FO, 1,432 | 1,401 [oeeeeeinnnnns 0 fens (1,401) fouvvennnnnnnnns (U . (1,401) [oeniiiinnnnns [ (VN (1 P [ PO [V 221 |. 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-2 CLASS KS  0.651%
.3136AJ-CB-0 [02/25/44 ...coovvniiiiiiiiiiiicciicciies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 12,802 |oveveennnnns 13,146 ..ol [V R (13,146) [ceevvvrennnns (U - (13,146) [covvniiennnnnn [ (VN (1 P [ PO [V 721 |. 02/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-18 CLASS CS  0.651%
L 3136AJ-UU-8 [04/25/44 ..o | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 16,801 |[...eeeeeee 17,204 |l [V R (17,204) |.oooeeeeen (U - (17,294) |.oevvvinnnns [ (VN (1 P [ PO [V 854 |. 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS SA  0.601%
L3136AJ-WQ-5 [04/25/44 ..ooviiiiiiiiiis s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 39,832 oo 41,239 [, [V R (41,239) |..oeeeeeens (U - (41,239) |ooovininnnnnns [ (VN (1 P [ PO [V F 1,197 |. 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-15 CLASS PO 0.000%
L 3136AJ-ZD-1 [04/25/44 .o | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 36,639 |....coee.n. 36,639 |[.......eeenn 29,593 [ocoeiiinns 29,067 |...covvnnnnnnnn (U 7,572 |ovvviiiinnns (U 7,572 |ovvviiiiens (U P 36,639 [......covunnnns (1 P [ PO [V N 0 | 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-65 CLASS 0S  0.751%
L 3136AK-60-1 [10/25/44 .ooovvviiiiiiiiiiiiis s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 17,159 |ooeeeennnnns 17,679 [ovvneinnnnnns [V R (17,679) [cevvvvvrrnnnnns (U - (17,679) [ceveievinnnnns [ (VN (1 P [ PO [V 849 |. 10/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-31 CLASS 10  5.500%
L. 3136AK-DR-1 [06/25/44 .ooovvveiiiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 87,172 |eeeennnnns 81,646 |...ocvvvrnnnnns [V R (81,646) [.eevvvvennnnnns (U - (81,646) [c.nnveevennnnnn [ (VN (1 P [ PO [V F 9,814 |. 06/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-52 CLASS 0S  0.701%
..3136AK-F9-9 [09/25/44 ....oovvveniiiiiiiiiiniiiiiicciins | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 15,503 |ovvveennnnns 16,016 [o.ovvvvnnnnnns [V R (16,016) [....uvvvnnnnnne (U - (16,016) [...ccvvvnnnnnns [ (VN (1 P [ PO [V 396 |. 09/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-84 CLASS SA  0.701%
L3136AL-20-3 [ 12/25/44 .o | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 50,973 [..ooevnnnnns 257 A [V R (52,327) |-eeeeeeeeenns (U - (52,327) |+evvvvnninnns [ (VN (1 P [ PO [V F 2,207 |. 12/25/2044 . [1.A ........
FANNIE MAE SERIES 2014-89 CLASS MS  0.650%
L 3136AL-5S-6 [01/25/45 .oevvvveiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 19,223 [..ooeveeeens 20,689 |............... [V R (20,689) [.evvvrernnnnns (U - (20,689) [cevvnivirnnnnns [ (VN (1 P [ PO [V 540 |. 01/25/2045 . |1.A ........
FANNIE MAE SERIES 2014-66 CLASS QZ  4.000%
LB13BAL-FG-1 [ 10725744 v s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 39,718 ... 39,718 |..oceennnnns 42,203 |............ 42,090 [..ocevvennnnnns 0 fens (2,3M1) |eeeeeeees (U . (2,371) |oeeveeinennns (U P 39,718 |oevvrenees (1 P [ PO [V 580 |. 10/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-73 CLASS P5  0.751%
LOI3BAL-LY-1 [ 11725744 s s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 856 |..icivviniiiiiinns (U P 0 s (£330 (U 215167 N PO [ (VN (1 P [ PO [V 18 | 11/25/2044 . |1.A ........
FANNIE MAE SERIES 2014-87 CLASS MS  0.601%
L B136AM-KT-5 (01725745 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 46,185 |............ 47,670 |oeveereeennnn 0 Joueenn (47,670) [eeveneneennnn 0 feennns (47,670) . 01/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-34 CLASS LI  5.500%
L 3136AN-3J-4 [06/25/45 ..evvvviiiiiiiiiis | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 54,868 |............ 53,073 |.oeviiieeeennn 0 et (83,073) |ovvviiineennnn 0 e (53,073) . 06/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-19 CLASS SA  0.753%
L 3136AN-UB-4 [04/25/45 ..ooviiiiiiiiiiicis | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V [V IO 119,670 |ouvvennnnn. 123,464 |...oovveeennnn 0 el (123,464) | 0 e (123,464) . 04/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-25 CLASS SA
. 3136AN-MD-6 [05/25/45 ...oevvveniiiiiiiiiieecciiieceiies | s . 06/25/2024 . | Paydown ... .. 12,005 |............ 12,449 |.... .. (12,449) |... . 05/25/2045 . |1.A ........
FANNIE MAE
L 3136AN-WU-7 [06/25/45 ..o | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 37,169 |.....oeenens 38,514 ..ol 0 | (38,514) |l 0 e, (38,514) . 05/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-42 CLASS LS  0.751%
. 3136AN-X6-9 [06/25/45 ...oevvvniiiiiiiiiiiiinn s s . 06/25/2024 . | Paydown ... .. (35,124) |... . 06/25/2045 . |1.A ........
FANNIE MAE
L.3136AP-3X-8 [09/25/55 ...ceivvriiiiiiiiin i | s . 06/01/2024 . |Paydoun ......eevvvvveivnnnn Jovvvvnnneneiinnnnns Joveeennnn 8,067 [onnnll 6,067 f............ 5,080 |oiiinnnl 5,054 |, (U 1,013 [ooeiiiiiiinnnns (U 1,013 . 09/25/2085 . |1.A ........
FANNIE MAE SERIES 2015-65 CLASS CS  0.701%
..3136AP-4F-6 |09/25/55 ... [ R . 06/25/2024 . |Paydown ... .. (15,088) |... . 09/25/2085 . |1.A ........
FANNIE MAE %
..3136AP-6K-3 [09/25/45 ... iiivvuiniiiiiiiiiiiiiiiiiie i | e . 06/25/2024 . |Paydown .....oevviiiiinnnns Joovennniniiiiininns Joveeninenennnnn 0 i 0l 67,889 il 70,122 il 0 el (70,122) el 0 (70,122) . 09/25/2045 . |1.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE SERIES 2016-4 CLASS BS  0.651%
..3136A0-2R-0 [02/25/46 ....oevvvnniiiiiiiiiiiiiiiiineeiiiiees | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U F 37,431 [ 41,830 | [V R (41,830) [cevvvvrnnnnnnns (U - (41,830) [oeuvnrvvrnnnnns [ (VN (1 P [ PO [V 950 |. 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-4 CLASS SA  0.201%
L 3136AQ-22-2 [02/25/46 ...covvvniiiiiiiiieeiieieeiies | s . 06/25/2024 . |Paydoun ........ooovviiiiins |oeeniiiininnnns o0 i 0 [ 34,327 [ 35,831 [0 s (35,831) | .. (35,831) [... . 02/25/2046 . |1.A ........
FANNIE MAE
..3136A0-40-0 [02/25/46 ....oevvvnniiiiiiiiiiiiiiiiieneeeiiniees | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 27,156 |..oeevvennns 28,902 |..ooeieeeennns [V R (28,902) |-oeeeeeeennnn (U - (28,902) |..ccvvvvnnnnnns [ (VN (1 P [ PO [V 654 |. 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-10 CLASS SA  0.701%
..3136A0-6F-2 [03/25/46 ....oevvvniiiiiiiiiiiiiiiiiiies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 17,114 | 17,603 [ovvieeinnnnns [V R (17,603) [ceevvvvernnnns (U - (17,803) [oeveneeernnnnns [ (VN (VN P [ PO [V 897 |. 03/25/2046 . |1.A ........
FANNIE MAE SERIES 2015-76 CLASS A 6.000%
.3136A0-GJ-3 [ 10/25/45 .ovvvviiiiiiiii s s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U F 98,122 [..ovvvnnnnns 96,609 |............... [V R (96,609) [..eevvvrrnnnns (U - (96,609) [connnrevvnnnnns [ (VN (1 P [ PO [V PO 10,419 |. 10/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-82 CLASS MS  0.251%
L3136AQ-HX-1 [ 11725745 i s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 95,631 [....covvnnns 99,934 fo.iiiiinnns [V R (99,934) [cuvvvvvnnnnnnns (U - (99,934) [coivvinnnnns [ (VN (1 P [ PO [V F 2,203 |. 11/25/2045 . [1.A ........
FANNIE MAE SERIES 2015-79 CLASS SE  0.801%
L3136AQ-KZ-2 [ 11725745 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 8,281 |evvnnnnnnns 8,508 ...t 0 fens (8,508) [c.vvvvvrnnnnnns (U . (8,508) [cevnevvrnnnnns [ (VN (1 P [ PO [V 385 |. 11/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-84 CLASS Pl 5.500%
L.3136AQ-QU-7 [08/25/33 ..oevvviiiiiiiiiie s | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 89,735 [..ovvvvnnnns 78,850 |ovevviriiinnnns [V R (78,850) [evvvvvernnnns (U - (78,850) [cuvvvrevennnnns [ (VN (1 P [ PO [V P 13,009 |. 08/25/2033 . |1.A ........
FANNIE MAE SERIES 2015-84 CLASS BS  0.251%
..3136AQ-RD-4 [ 11/25/45 .oovvveiiiiiiiiiiiiiiiicies | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 26,734 |..ooovnennns 28,530 |oeeeiiiieenns [V R (28,530) |-.eeeeeeennnn (U - (28,530) |..evvvvnnnnnnns [ (VN (1 P [ PO [V 470 |. 11/25/2045 . |1.A ........
FANNIE MAE SERIES 2015-87 CLASS BS  0.251%
L 3136AQ-WF-3 [ 12/25/45 ..ovvvviiiiiiiiiicieceeis | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 35,018 |....covennns 36,731 | [V R (36,731) [cevvverernnnnns (U - (36,731) [cuveiivinnnnns [ (VN (1 P [ PO [V 878 |. 12/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-5 CLASS SA  0.701%
..3136AQ-X5-4 [02/25/46 ....oevvnniiiiiiiiiiiiiiiieeiies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 16,413 |ooeenennnns 17,020 fooveeennnnnnnns [V R (17,020) [vvvvvvvrnnnnns (U - (17,020) [ouvnneevennnnns [ (VN (1 P [ PO [V 518 |. 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-28 CLASS MI  6.000%
.3136AR-2Z-0 [03/25/38 ...eevvvniiiiiiiiiieircini s | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 53,802 |....ccvvnnnn 52,170 |ooeeeeieiens [V R (52,170) [cvvvvvvrrnnanns (U - (52,170) [ouverreiinnnnns [ (VN (1 P [ PO [V F 5,070 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2016-2 CLASS SH  0.701%
..3136AR-BD-9 [02/25/46 .....cevvniiiiiiiiiiiiiiiineeeiiies | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 34,458 |............ 35,348 [..uiiiiiinnnns [V R (35,348) |....ceeeennnn (U - (35,348) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 1,502 | 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-2 CLASS SB  0.151%
.. 3136AR-DN-5 [02/25/46 .....evvvniiiiiiiiiiiiiiiiiieneeccinieees | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 24,072 [.ooovvnennns 25,128 | [V R (25,128) |..coeeeeennns (U - (25,128) |.oevvvnnnnnnnns [ (VN (1 P [ PO [V 341 |. 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-2 CLASS SC  0.151%
.. 3136AR-DU-9 [02/25/46 .....evvvniiiiiiiiiiiiiiiiiieniecciiieees | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 41,952 |oeinns 44,399 [oniiiiinnnnns [V R (44,399) [covvvvnnnnnnnne (U - (44,399) [..oovvvnnnnnns [ (VN (1 P [ PO [V 493 . 02/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-7 CLASS SH 0.701%
L 3136AR-MA-3 [02/25/34 ..coovviiiiiiiiiineeccecceiis | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U PO 114,342 |.......... 7,779 |eveeeeiienns 0 ... (17,779) [cevvevverenns 0 |oueeen (1M7,779) [eeiiiiinnnnns [ (VN (1 P [ PO [V F 7,104 |. 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2016-19 CLASS PO 0.000%
L 3136AR-ZI-1 [04/25/46 ...oovvveiiiiiiiiiiiiiiceies | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 54,907 |oeeennnnnns 54,907 |....coevnnns 41,289 [..ooovnennns 40,389 |...covvnnnnnnns (U . 14,518 [oooiiiiinnnnns (U . 14,518 [oooiiiiinnnnns (U P 54,907 [..ooeevinnnnnns (1 P [ PO [V N 0 | 04/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-52 CLASS MS  0.551%
..3136AS-6H-4 [08/25/46 ....evvviiiiiiiiiiiiiieeiieeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 59,398 |........o.. 62,365 |............... [V R (62,365) |...oeeeeennnnn (U - (62,365) . 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-38 CLASS SA  0.551%
L 3136AS-LH-7 [06/25/46 ..oevvviiiiiiiiiieiiiieceieeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 80,601 |oeevuennnnns 83,048 |............... [V R (83,048) [evvvvvenennnns (U - (83,048) . 06/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-32 CLASS SA  0.651%
3136AS-UC-8 [10/25/34 .ovvvveiiiiiiiiieiciii s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 85,444 |............ 88,580 |..ecevvrrrnnnns [V R (88,580) [evvvvrvrnnnns (U - (88,580) . 10/25/2034 . |1.A ........
FANNIE MAE SERIES 2016-42 CLASS SL  1.201%
L 3136AS-V2-9 [07/25/46 ..ovvvniiiiiiiiiieeiiieeiieeeen | s . 06/25/2024 . |Paydonn .....ouuveeviiinnnns Joeveninnnniiiniinns fovennneieeeenn 00 [ 00 [ 26,336 | 25,762 [0 e (25,762) |. .. (25,762) |... . 07/25/2046 . |1.A ........
FANNIE MAE
L 3136AS-WN-2 [07/25/46 ..ovveniiiiiiiiiicciieeeciieeen | s . 06/25/2024 . |Paydoun .....oeevvvvieinnnns Joevvninnniciininns foeeenieieeeenn 00 [ 00 20,029 i 20,670 [0 e (20,670) [vvvvvvennnnnns (U - (20,670) . 07/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-43 CLASS MS  0.551%
L 3136AS-WX-0 [07/25/46 ..ovvvvniiiiiiiiiiiiiiieeeeceiieeeeen | s . 06/25/2024 . |Paydoun .....ouevvevieiinnns Joevnnnneniiiiiinns foveeneeeeeeenn 00 [ 00 85,911 61,126 [0 e (61,126) |. .. (61,126) |... . 07/25/2046 . |1.A ........
FANNIE MAE
LB13BAT-5T-7 [ 11725746 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F ST VA T R 36,749 | [V R (36,749) |...ooeeeennnn (U - (36,749) . 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-86 CLASS SE  0.651%
LB13BAT-6L-3 [ 11/25/46 oevveniiiiiiiiieciiieeciieeen | s . 06/25/2024 . |Paydown ... .. (62,244) |... . 11/25/2046 . |1.A ........
FANNIE MAE
L. 3136AT-AB-1 [10/25/46 ..evvvvniiiiiiiiiiiiiiiiiiiiiicciiiiiniieees | eeeees . 06/25/2024 . |Paydown .....oevviiiiiinnns Jovvennniniiinininns Joveennnenennnnn 0 i 00 ol 40,127 el 42,282 i 0 e (42,282) il 0 (42,282) . 10/25/2046 . |1.A ........
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
FANNIE MAE SERIES 2016-50 CLASS GS  0.501%
. 3136AT-BS-2 [08/25/46 ...evvvniiiiiiiiiiiiiiinececriieeeen | s . 06/25/2024 . |Paydonn .....euenvvviiiinnnn Joevvnininiiiiiinns foveennieiinnnnnn 00 [ 00 [ 37,678 39,873 [t 0 [ (39,873) [l 0 e (39,873) |.eevvvnnnnnnns [V R | B R (1 P [ PO [V 766 |. 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-50 CLASS SM  0.651%
L 3136AT-BV-5 [08/25/46 ...evvvniiiiiiiiiiiiiiiieeeceiieeeeen | s . 06/25/2024 . | Paydown ... .. (10,711) |... . 08/25/2046 . |1.A ........
FANNIE MAE
L 3136AT-K2-9 [10/25/46 ..oevvvniiiiiiiiieiiciiieeeccviieeeen | s . 06/25/2024 . |Paydonn .....euenvvriiiinnns Joevvnninineiiiiiinns foveennneiiennnnn 00 [ 00 [ 34,277 36,143 [0 [ (36,143 [0 (36,143) |..covvvnnnnnnns (U R | B R (1 P [ PO [V 757 |. 10/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-49 CLASS ES  0.651%
L 3136AT-KN-3 [08/25/46 ...oevvviiiiiiiiiiiiiiiiececeiineeeees | s . 06/25/2024 . |Paydonn .....eeenvvviiiinnns Joevvninnniiiininns foveenineeiennnn 00 [ 00 [ 78,183 075,323 [t 0 e (75,323) [l 0 s (75,323) |ooevvvnnnnnnns (U R | B R (VN P [ PO [V F 3,734 |. 08/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-49 CLASS LS  0.501%
L B13BAT-KX-1 [08/25/46 ..evveneieiiiiiiiiiiiieeeecevieeeen | s . 06/25/2024 . |Paydonn .....oeevvviiiinnns Joevvninnneiiiiiinns foveennieiiennnnn 00 [ 00 [ 26,015 | 26,775 [l 0 [ (26,775) [l 0 e (26,775) [cuvnniiiinnnnns [V R | B R (1 P [ PO [V 684 |. 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-60 CLASS LS  0.651%
.3136AT-NC-4 [09/25/46 ....ovvvnniiiiiiiiiiiiiiiiiien s | s . 06/25/2024 . |Paydoun .....ouenvvviiinnnns Joevvniinineiiniiinns foveiniiiieeenn 00 [ 00 [l 113,808 |l 049,882 [l 0 e (115,400) [l 0 e (115,400) |.eevvennenne (U R | B R (1 P [ PO [V F 3,587 |. 09/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-63 CLASS AS  0.551%
L 3136AT-XY=5 [09/25/46 ...covvvnniiiiiiiiiiiiiiiiincccinieees | s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U F 28,385 |...covvennnn 20,858 |.....oeeeenns [V R (29,858) |...cceeennnnn (U - (29,858) |..ccvvvnnnnnnns (U R | B R (1 P [ PO [V 633 |. 09/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-8 CLASS SB  0.651%
. 3136AU-4G-3 [02/25/47 .ovvvvviiiiiiiiiiiiiiiiieciies | s . 06/25/2024 . |Paydomn .....ouvvveviiinnnn Joevnnininiiiiiinns foeeenieeinnn 00 L (U F 99,321 [.......... 102,613 |ovevverinnnnns 0 ... (102,613) |-.coeeeennn 0 |oueeen (102,613) |vvvvenennnns (U R | B R (1 P [ PO [V F 4,292 |. 02/25/2047 . [1.A ........
FANNIE MAE SERIES 2016-82 CLASS SA  0.651%
L 3136AU-AH-4 [ 11725746 oovveeiiiiiiieeen | s . 06/25/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiiinns foeeeniieiennn 00 L (U F 2,411 [ 23,361 | [V R (23,361) |-.ceeeeeennnn (U - (23,361) |+oevvvnnnnnnnns [V R | B R (1 P [ PO [V F 1,161 [. 11/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-82 CLASS SG  0.651%
L 3136AU-BA-8 [ 11/25/46 .ovveniiiiiiiiiicciieieeeen | s . 06/25/2024 . |Paydonn .....eeenvveiiiinnnn Joevvnininiiiiiiinns foveennneiiennnn 00 [ 00 [ 81,470 | 84211 [0 e (84,211) [0 (84,211) [cueniiiinnnnns (U R | B R (1 P [ PO [V F 4,351 |. 11/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-83 CLASS SA  0.551%
L 3136AU-DI-8 [ 11/25/46 evveeeeiiiiiiiccviececccvieeeeen | s . 06/25/2024 . |Paydonn .....eeenveriiiinin Joevvnninineiiiniinns feveennieiiennnn 00 [ 00 [ 21,904 122,907 [ 0 e (22,907) [l 0 e (22,907) |.oevvvvnnnnnns (U R | B R (1 P [ PO [V 444 (. 11/25/2046 . [1.A ........
FANNIE MAE SERIES 2016-84 CLASS ST  0.551%
L 3136AU-KQ-3 [ 11/25/46 .oeveeiiiiiiiiiicciiieececviieeees | s . 06/25/2024 . |Paydonn .....eeenvvviiiinnns Joevviinineiiininns foveenneeiiennnnn 00 [ 00 [ 26,344 128,570 [0 e (28,570) [l 0 e (28,570) [cunnnrivinnnnns (U R | B R (1 P [ PO [V 578 |. 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-21 CLASS SL  0.651%
L B136AV-2E-8 [ 04/25/47 ovvvvieiiiiiiiiiieiiciies | s . 06/25/2024 . |Paydonn .....euenvvriiiinnnn Joevvninineiiiiiinns foveenneniiennnnn 00 [ 00 [ 59,368 i 63,997 [t 0 [ (63,997) [l 0 e (63,997) |.oevvvvnnnnnns [V R | B R (1 P [ PO [V F 1,428 | 04/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-23 CLASS SA  0.651%
L B136AV-5K-1 [ 04725747 v s . 06/25/2024 . |Paydonn .....euenvvviininnn Joevvninenniiiiinns foveenineiienenn 00 [ 00 [ 12,578 12,907 [l 0 e (12,907) [l 0 e (12,907) [ouvenriiinnnnns (U R | B R (1 P [ PO [V 558 |. 04/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-4 CLASS SE  0.651%
L 3136AV-HR-3 [ 02/25/47 .ovvvvviiiiiiiiiiiiiiiiieceiiees | s . 06/25/2024 . |Paydonn .....eeenvvviiiinin Joevvnnininiiiiiiinns foveennieeiennnnn 00 [ 00 [0 36,268 i 87,555 [l 0 [ (37,555) [l 0 e (37,585) |.oevvnennnnnns (U R | B R (1 P [ PO [V F 1,248 | 02/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-4 CLASS SH  0.651%
LB136AV-UE-0 [ 02/25/47 v | s . 06/25/2024 . |Paydonn .....oeenveriiiinnnn Joevvnninnniiiiiiinns foveennneiinnnnn 00 [ 00 [ 16,933 | 16,958 [l 0 e (16,958) [l 0 e (16,958) [covnnivvinnnnns (U R | B R (1 P [ PO [V 764 |. 02/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-19 CLASS IY  5.000%
LB136AV-NK-1 [ 03725747 v | s . 06/01/2024 . |Paydonn .....euvnvvvvennnnns Joevvnninineiiinninns foveenieeiennnnnn 00 [ 00 [l 60,635 |oiiiinn 55,134 [l 0 e (55,134) [l 0 e (55,134) |.oovvvnnnnnnns (U R | B R (1 P [ PO [V F 6,880 |. 03/25/2047 . [1.A ........
FANNIE MAE SERIES 2017-18 CLASS SA  0.651%
L 3136AV-PZ-6 [ 03/25/47 .ovvvviiiiiiiiiieeciiciies | s . 06/25/2024 . |Paydonn .....eeenveviirininn Joevvnnininiiiiiinns foveennneiiennn 00 [ 00 [ 42,756 | 43,960 [0 el (43,960) [l 0 e (43,960) [...cvvvnnnnnnns (U R | B R (1 P [ PO [V F 1,212 |. 03/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-24 CLASS SB  0.701%
..3136AV-R3-5 [04/25/47 ..covvvviiiiiiiiiiiiiiiiiincciniees | s . 06/25/2024 . |Paydonn .....ouevvvviininnn Joevvnninineeiiiinns foveennneiinnnnnn 00 [ 00 [ 28,587 030,329 [t 0 e (30,329) [l 0 e (30,329) |.oevvvvnnnnnns (U R | B R (1 P [ PO [V 829 |. 04/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-9 CLASS DS  0.651%
L313BAV-IY=1 [03/25/47 v | s . 06/25/2024 . |Paydonn .....euenvvviiiinnns Joevvninineiiiiinns foveennneieennnn 00 [ 00 [0 23,282 | 23,725 [t 0 e (23,725) [l 0 e (23,725) . 03/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-9 CLASS ES  0.651%
L 3136AV=XB-0 [03/25/47 ovvvvviiiiiiiiiiiiiiiiecniees | s . 06/25/2024 . | Paydown ... .. (17,120) |... . 03/25/2047 . |1.A ........
FANNIE MAE
L 3136AN-6F-9 [ 07/25/57 ovvveeiiiiiiiiiiiiiiiieeeecviieeeen | s . 06/25/2024 . |Paydonn .....eeenvvriiiinnn Joevvnininiiiiiinns foveenieeiieenn 00 [ 00 [ 31,691 | 33,764 [0 [ (33,764) [0 (33,764) |..ccvvvnnnnnnns (U R | B R (1 P [ PO [V 607 |. 07/25/2057 . |1.A ........
FANNIE MAE SERIES 2017-25 CLASS KS  0.711%
BN K o A 0 U Y . 06/25/2024 . | Paydown ... .. (25,752) |... . 04/25/2047 . |1.A ........
FANNIE MAE
L 3136AN-FD-4 [05/25/39 ..iivviiiiiiiiiin i | s . 06/25/2024 . | Paydoun . 05/25/2039 . |1.A ........
FANNIE MAE SERIES 2017-30 CLASS SA  0.701%
LB136AN-QF-7 [ 05/25/47 v | s . 06/25/2024 . |Paydown ... . 05/25/2047 . |1.A ........
FANNIE MAE
.. 3136AX-3P-8 [10/25/47 .ivvvvvniiiiiiiiiiiiiiiiiiiiiineciiiinieees | aeeees . 06/25/2024 . |Paydown .....eevvviiiiinnns Jovvvnnnnnnniiinninns Joveennnneennnnnn 0 Lo 0 ol 12,068 ]l 12,686 el 0l (12,586) el 0 e (12,686) | O i 0 e 0 0 0 . 10/25/2047 . |1.A ........
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FANNIE MAE SERIES 2017-69 CLASS SH  0.751%
. 3136AX-AS-4 [09/25/47 ..cevvvviiiiiiiiiiiiiiiiieeiiies | s . 06/25/2024 . |Paydonn ......evvvriiiinnns Joevvnninnniiniiinns foveennieiinnnnnn 00 [ 00 [l 46,600 ...llell 50,214 [0 [ (50,214) [0 e (50,214) . 09/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-57 CLASS SA  0.651%
L 3136AX-NV=3 [08/25/57 ovvveniiiiiiiiiiiiiiiieeeecviieeeeen | s . 06/25/2024 . | Paydown ... .. (27,372) |... . 08/25/2057 . |1.A ........
FANNIE MAE 701
L 3136AX-YA-T [ 08/25/47 ovvveiiiiiiiiiiiiiciieecceiieeeen | s . 06/25/2024 . |Paydonn .....oeenveviiiinnnn Joevvnninnieniiniinns Joveenninieinnnn 00 i 00 [ 5,848 | 6,075 [0 e (6,075) [aiiiiiiiinnn 0 e (6,075) [cunevvinnnnns (U R | B R (1 P [ PO [V 149 |. 08/25/2047 . |1.A ........
FANNIE MAE SERIES 2017-79 CLASS SD  0.801%
L 3136AY-HU-5 [ 10725747 v | s . 06/25/2024 . |Paydonn .....eeevvvriinnnnn Joevinninnneniiniinns Joveenniniinnnn 00 i 00 [t 6,195 | 6,500 [eiieiiiiiinn 0 e (6,500) [aiiiiiiiinnn 0 e (6,500) [oonneeevrnnnnns (U R | B R (VN P [ PO [V 354 . 10/25/2047 . [1.A ........
FANNIE MAE SERIES 2017-91 CLASS GS  0.701%
L3136AY-RR-6 [ 11/25/47 ovvveiiiiiiiieeiiiiiecciieeen | s . 06/25/2024 . |Paydonn .....oeenvvriiiinnns Joevvnninnniiiiiiinns foveennieiiennnnn 00 [ 00 [ 22,320 | 28,786 [t 0 e (23,786) [l 0 e (23,786) [cevnrevennnnns [V R | B R (1 P [ PO [V 523 [. 11/25/2047 . [1.A ........
FANNIE MAE SERIES 2017-96 CLASS SA  0.651%
L 3136B0-AN-6 [ 12/25/57 vvvvviiiiiiiiiinciiciies | s . 06/25/2024 . |Paydonn .....eeevvviiiinnns Joevvnnininiiiiiiinns foveennieiinnnnnn 00 [ 00 [l 55,604 |l 57,049 [l O [ (57,049) [l 0 e (57,049) |..covvvnnnnnnns (U R | B R (1 P [ PO [V F 1,666 |. 12/25/2057 . [1.A ........
FANNIE MAE SERIES 2017-100 CLASS IA  6.000%
. 3136B0-HP-4 [ 12/25/47 .ovvvvviiiiiiiiiiiiiiiiieccies s . 06/01/2024 . |Paydoun .....ouvnvvvvevnnnns Joevvniinineeinninns foveenniiieennn 00 [ 00 [l 203,464 |llll 187,148 [ 0 [l (187,148) [0 e (187,148) [ (U R | B R (1 P [ PO [V PO 24,796 |. 12/25/2047 . |1.A ........
FANNIE MAE SERIES 2018-11 CLASS SJ  0.751%
.3136B0-X3-5 [ 12/25/47 ovvvviiiiiiiiiiiiiiiiiceiies | s . 06/25/2024 . |Paydonn .....eeenvvviiiinnns Joevvninnniiiiniinns foveennieiiennnnn 00 [ 00 [0 38,798 | 42,446 o0 [ (42,446) (a0 e (42,446) |..ccovvnnnnnnne (U R | B R (1 P [ PO [V F 1,054 | 12/25/2047 . |1.A ........
FANNIE MAE SERIES 2018-11 CLASS SA  0.801%
L 3136B1-DK-7 [03/25/48 ..oovvvviiiiiiiiiiiiiiiiiies | s . 06/25/2024 . |Paydonn .....evunvvviiiinnnn foevvnninnnneiiiiinns Jovvennnieennnnn 00 e 00 [ 3,506 [ 3,622 | 0 i (3,622) | 0 e (3,622) |evvenninnnnns [V R | B R (1 P [ PO [V 182 |. 03/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-15 CLASS SA  0.801%
..3136B1-JA-3 [03/25/48 ...oovvvniiiiiiiiiiiiiciniis | s . 06/25/2024 . |Paydonn .....oevnvvviiiinnn Joevvnnininiiiiniinns foveennneiiennnnn 00 [ 00 [ 26,475 | 27,069 [l 0 [ (27,089) [l 0 e (27,089) [cevnnrevennnnns (U R | B R (1 P [ PO [V F 1,392 |. 03/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-27 CLASS AS  0.751%
..3136B1-L9-3 [05/25/48 ...covvvnniiiiiiiiiiiiiiiininies | s . 06/25/2024 . |Paydoun .....oeevvviiinnnns Joevvniininiiiiiiines foveennieieennn 00 [ 00 ol 161,686 |....ell. 175,600 [oanennieeennnl 0 fenl (175,600) fonnnceeeenn 0 e (175,600) [...oevvvennnns (U R | B R (1 P [ PO [V F 4,248 |. 05/25/2048 . [1.A ........
FANNIE MAE SERIES 2018-28 CLASS SA  0.801%
L.3136B1-N4-2 [05/25/48 ..coovvveiiiiiiiiiiiiiiiccies | s . 06/25/2024 . |Paydonn .....oevnveviiiinnns Joevvnninnneiiiiiinns foveennneiiennnnn 00 [ 00 [ 40,274 | 41,230 [l 0 e (41,280) [l 0 e (41,230) |.oevvvnnnnnnnns (U R | B R (1 P [ PO [V F 2,065 |. 05/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-19 CLASS DS  0.701%
L 3136B1-PH-1 [04/25/58 ..evvvveiiiiiiiiinciiies | s . 06/25/2024 . |Paydonn .....evenvvriiiinnns Joevvninineiiiiinns foveenieeiiennnnn 00 [ 00 [ 22,912 | 28597 [l 0 e (28,517) [0 (23,517) |+ eevvvinnns [V R | B R (1 P [ PO [V 801 |. 04/25/2058 . |1.A ........
FANNIE MAE SERIES 2018-64 CLASS ST  0.581%
.. 3136B2-3C-4 [01/25/40 .evvvvniiiiiiiiiiiiiiieeeeceiineeeeen | s . 06/25/2024 . |Paydoun .....oeevveviiiinnns Joevvninnniiiiiiinns foveennieieennnnn 00 [ 00 [l 28,004 |l 28,846 [0 nnnl . (28,846) [l 0 e (28,846) [c.vvvevinnnnns (U R | B R (1 P [ PO [V F 1,335 |. 01/25/2040 . |1.A ........
FANNIE MAE SERIES 2018-36 CLASS SB  0.801%
..3136B2-DJ-8 [06/25/48 ...ovvvriiiiiiiiiiiiiieciieeeen | s . 06/25/2024 . |Paydonn .....oeenvvriiiinnnn Joevvnnininieiiiinns feveennieiiennn 00 [ 00 [0 25,307 26,269 [0 e (26,269) [l 0 e (26,269) |...ccvvvnnnnnne (U R | B R (1 P [ PO [V F 1,193 |. 06/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-45 CLASS SB  0.701%
L 3136B2-FF-4 [ 06/25/41 ovvveniiiiiiiiieiiiieciieeeen | s . 06/25/2024 . |Paydonn .....eeevvvviiiinnns Joevvninnniiiiiiinns foveennneieennnn 00 [ 00 [ 21,282 21,791 [0 e (21,791 [0 e (21,791) [eeeiiiinnnnns (U R | B R (1 P [ PO [V 970 |. 06/25/2041 . |1.A ........
FANNIE MAE SERIES 2018-48 CLASS SA  0.751%
..3136B2-LC-4 [07/25/48 ..ovvvniiiiiiiiiiiiiiiieeciieeeen | s . 06/25/2024 . |Paydonn .....eeevvviiinnnns Joevvnninnneiniiiinns foveennieeinnnnn 00 [ 00 ol 33,466 .l 35,883 [t O e (35,883) [l O e (35,883) |..ccvvvnnnnnnns (U R | B R (1 P [ PO [V 853 |. 07/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-67 CLASS SN 0.751%
..3136B2-88-6 [09/25/48 .....ovvvniiiiiiiiiiiiiiiiis | s . 06/25/2024 . |Paydonn .....ovenvvriiiinnnn Joevviinineiiiiinns foveenneeiiennnnn 00 [ 00 [ 18,515 21,207 [ 0 e (21,207) [l 0 e (21,207) [ounniiiinnnnns (U R | B R (1 P [ PO [V 482 |. 09/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-55 CLAS SB  0.751%
..3136B2-TQ-5 [08/25/48 ...ovvvviiiiiiiiiiiiiiiiceecciiineeeees | s . 06/25/2024 . |Paydonn .....oeenvvviiiinin Joevvnninnneiiiiiinns foveennneiennnnn 00 [ 00 [ 18,857 | 18,164 [0 [ (19,774) [0 (19,774) [eeeeiiiinnnnns (U R | B R (1 P [ PO [V 478 |. 08/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-58 CLASS 10 5.500%
..3136B2-XG-2 [08/25/48 ...evvvniiiiiiiiiieiiiieciieeeen | s . 06/01/2024 . |Paydonn .....ovvnvvvreninnns Joevvnninineiiininns foveeniieieennnnn 00 [ 00 [ 46,991 | 42,672 [l 0 [ (42,672) [l 0 e (42,672) |.ocvvvnnnnnnnns (U R | B R (1 P [ PO [V F 5,458 |. 08/25/2048 . [1.A ........
FANNIE MAE SERIES 2019-9 CLASS SN 0.651%
..3136B3-4B-3 [ 11/25/36 ..eevvnriviiiiiiiiiiiiieecviieeen | s . 06/25/2024 . | Paydown ... . 11/25/2036 . |1.A ........
FANNIE MAE .500¢%
L. 3136B3-JT-8 [ 10/25/48 ..ovvvnniiiiiiiiiiiiiiiieieeen | s . 06/01/2024 . | Paydown . 10/25/2048 . |1.A ........
FANNIE MAE SERIES 2018-79 CLASS SA
L 3136B3-NH-9 [ 11/25/48 oovveeiiiiiiieciciieeeiieeeen | s . 06/25/2024 . | Paydown ... . 11/25/2048 . |1.A ........
FANNIE MAE .751%
.3136B3-VP-2 [01/25/49 ..oevvvviiiiiiiiiiniiiiiiciies | s . 06/25/2024 . |Paydonn .....oeevvvviiiininn Joevvninnneiiiiiinns foveennieiennnnn 00 [ 00 [l 50,839 52,204 [0 e (52,204) [l 0 e (52,294) . 01/25/2049 . |1.A ........
FANNIE MAE SERIES 2018-94 CLASS SC  0.651%
L 3136B3-XT-2 [01/25/49 ovvvviiiiiiiiiieciiienceiies | s . 06/25/2024 . |Paydown ... .. (35,087) |... . 01/25/2049 . |1.A ........
FANNIE MAE .601%
..3136B4-DG-0 [04/25/49 ....cevvvnniiiiiiiiiiiiiiiiiie i | e . 06/25/2024 . |Paydown .....oeevviviiiinnns Joovennninniiiininns Joveennnenennnn 0 o 00 ol 14,397 |l 14,786 el 0 sl (14,786) |l 0 (14,786) |...iivennnnns { I o I AT 0 | (U [ 344 |. 04/25/2049 . [1.A ........
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FANNIE MAE SERIES 2019-49 CLASS AS  0.641%
..3136B5-4P-7 [03/25/40 ..ceevvvniiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydonn .....eeevveiiiinnns Joevvnnininiiiiiinns foveennieiiennnnn 00 [ 00 [l 30,628 i 31,490 [l 0 L (31,490) [l 0 e (31,490) |..ovvvnnnnnnnns [V R | B R (1 P [ PO [V F 1,638 |. 03/25/2040 . |1.A ........
FANNIE MAE SERIES 2019-49 CLASS BS  1.071%
.. 3136B5-4R-3 [08/25/37 ..evvvniiiiiiiiiiiiiiiiiececviieeeeen | s . 06/25/2024 . | Paydown ... .. (30,727) |... 2,141 | 08/25/2037 . [1.A ........
FANNIE MAE .210%
..3136B5-48-1 [06/25/37 .evvvnniiiiiiiiiiiiiiiiicecceiieeeen | s . 06/25/2024 . |Paydonn .....evunvevriiinnnn Joevvnninnneiiiniinns Joveenniniennnnn 00 i 00 [ 30431 3,014 |0 e (3,014) [0 e (3,014) |eevennnns (U R | B R (1 P [ PO [V 403 |. 06/25/2037 . |1.A ........
FANNIE MAE SERIES 2019-31 CLASS SA  0.651%
L 3136B5-ME-2 [07/25/49 .vvvveiiiiiiiiiics s . 06/25/2024 . |Paydonn .....eeevvvieiinnns Joevvninnniiiiiiinns foveennieiennnnnn 00 [ 00 [l 58,492 |l 0.60,366 [onniiiiiiinnn O enenl . (60,366) [oannniiiiinnl O [ (60,366) [cevveeernnnnns (U R | B R (VN P [ PO [V F 2,818 |. 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-41 CLASS SA  0.651%
.. 3136B5-8J-5 [08/25/49 ...covvvnniiiiiiiiiiiiiiiin s | s . 06/25/2024 . |Paydonn .....oeevvvviiiinnns Joevvininnniiiiiinns foveennieiiennnn 00 [ 00 [l 58,471 |l 0060,107 [l O [nenl (80,107) [l 0 e (60,107) [..oevvvvnnnnnns [V R | B R (1 P [ PO [V F 1,986 |. 08/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-41 CLASS SK  0.601%
..3136B5-TC-9 [08/25/49 ...covvvnniiiiiiiiiiiiiiiiiiien i | s . 06/25/2024 . |Paydonn .....eeevvvviiiinins Joevvnnininiiiiiiinns foveennieeinnnnn 00 [ 00 [l 58,965 il 64,386 [0 nnnl . (64,386) [l 0 e (64,386) [c.nneevennnnns (U R | B R (1 P [ PO [V F 1,327 |. 08/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-41 CLASS SD  0.551%
L. 3136B5-TZ-8 [08/25/59 ..cevvvvnniiiiiiiiiiiiiiiienvceies | s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U F 38,922 |............ 40,458 |............... [V R (40,458) | (U - (40,458) |...ccvvvnnnnnnn (U R | B R (1 P [ PO [V F 1,247 |. 08/25/2059 . |1.A ........
FANNIE MAE SERIES 2019-43 CLASS SO 0.651%
L. 3136B5-ZH-1 [08/25/49 ..oevvvviiiiiiiiiiniciis | s . 06/25/2024 . |Paydomn .....ouvvveviiinnnn Joevnnininiiiiiinns foeeenieeinnn 00 L (U F 54,302 |............ 57,319 |l [V R (57,319) |.ooeeeeeeens (U - (57,319) |.oevvvnnnnnns (U R | B R (1 P [ PO [V F 1,399 |. 08/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-57 CLASS KS  0.601%
..3136B6-QY-2 [10/25/49 ..oeovvvnniiiiiiiiiiiiiiis | s . 06/25/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiiinns foeeeniieiennn 00 L (U F 25,621 |..ooovnennns 26,077 |oveveveennnnnns [V R (26,077) |cevvvvvvrnnnnns (U - (26,077) [cuunrevinnnnns [V R | B R (1 P [ PO [V 572 |. 10/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-79 CLASS SA  0.551%
L3136B7-2L-4 [ 01/25/50 ovvvenniiiiiiiiiiiiiiiieiieeeen | s . 06/25/2024 . |Paydonn .....eeevvvviiinnnns Joevvnininiiiiiiinns foeeenneeennn 00 L (U PO 128,164 |ooeeennnnn. 141,958 |l 0 ... (141,958) |....coeeennnn 0 |oueeen (141,958) |.ovvvennnnns (U R | B R (1 P [ PO [V F 2,268 |. 01/25/2050 . |1.A ........
FANNIE MAE SERIES 2019-74 CLASS YS  0.600%
L3136B7-UM-1 [ 12725749 s s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U FO, 1,068 [...cccvvnnnnn 1,108 [oeeennnnnnns 0 fens (1,108) feuvvvvnnnnnnnns (U . (1,108) [oueneevinnnnns (U R | B R (1 P [ PO [V 34 . 12/25/2049 . [1.A ........
FANNIE MAE SERIES 2019-74 CLASS GS  0.600%
L3136B7-US-8 [ 11/25/49 vvvviiiiiiiiiiivcecis s . 06/25/2024 . |Paydomn .....ouvvveviiinnnn Joevnnininiiiiiinns foeeenieeinnn 00 L (U FO, 3,884 | 4,00 |.ooeeeeeenns 0 fens (4,030) |eeeeeeeeenns (U . (4,030) |.evvennnnnnnns (U R | B R (1 P [ PO [V 124 | 11/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-83 CLASS 0S  0.501%
..3136B8-BC-2 [01/25/50 ..evvvnniviiiiiiiiiiiiiiiceecciineeeees | s . 06/25/2024 . |Paydonn .....eeevvvviiinnnns Joevnnininiiiiiinns foreeniieienn 00 L (U F 12,342 [...oooeeeens 12,831 |l [V R (12,831) [cevvvveinennns (U - (12,831) [euueiiiinnnnns [V R | B R (1 P [ PO [V 178 [. 01/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-2 CLASS SH  0.551%
L. 3136B8-HX-0 [02/25/50 ..cvvvvviniiiiiiiiiieiiiii s | s . 06/25/2024 . |Paydoun .....eeuvveviiinnnn Joevvnininiiiiiinns foreinineennn 00 L (U F 46,181 |ooeveennnnns 47,495 [ooniiinnnnnn. [V R (47,498) |...coeeeens (U - (47,495) |..oovvnnnnnnnns (U R | B R (1 P [ PO [V F 1,723 |. 02/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-26 CLASS IH  2.500%
..3136B9-A5-6 [05/25/40 ....evvvvniiiiiiiiiiiiiiiiiies | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 28,440 |.....ceenenn 26,182 |..ocoeeeennns [V R (26,182) [ceevvvvennnnnns (U - (26,182) [cevvnivinnnnns (U R | B R (1 P [ PO [V F 3,055 |. 05/25/2040 . [1.A ........
FANNIE MAE SERIES 2020-37 CLASS SH  0.650%
..3136B9-08-3 [06/25/50 ...evvvniiiiiiiiiiiiiiiiieeecciieeeeen | s . 06/25/2024 . |Paydoun .....eeuvveviiinnnn Joevvnininiiiiiinns foreinineennn 00 L (U F 21,699 [.....oeeeens P27 I [V R (22,421) |..coeeeeen (U - (22,421) |oovvviinne (U R | B R (1 P [ PO [V F 1,029 |. 06/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-37 CLASS D 0.651%
.. 3136B9-83-2 [06/25/50 ..evvvvniiiiiiiiiiiiiiiiieeecniieeees | s . 06/25/2024 . |Paydonn .....oevvvvviiinnnns Joevnnininiiiiiinns foeeenineinn 00 L (U F 92,527 |oeeriiinnn 95,168 |............... [V R (95,168) [eevvvvvrnnnns (U - (95,168) [cvvvvvvrnnnnns (U R | B R (1 P [ PO [V F 4,036 |. 06/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-27 CLASS Pl 3.000%
L.3136B9-UF-2 [05/25/50 ..ovvvvveniiiiiiiiiiiiiiiinin s | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 90,672 |.....cvvnnnn 94,006 |............... [V R (94,096) |....coeennnnn (U - (94,096) |...ccvvnnnnnnnn (U R | B R (1 P [ PO [V F 8,027 |. 05/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-31 CLASS Cl  5.000%
L 3136B9-YF-8 [05/25/50 ..cvvvvviniiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 74,337 |ooviinnnnns 73,073 |oeeeeenennns [V R [RERUK) ) (U - (73,073) [eueneiiinnnnns (U R | B R (1 P [ PO [V F 7,498 |. 05/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-45 CLASS GI  5.000%
L. 3136BA-6J-8 [07/25/50 ..evvvnniiiiiiiiiiiiiiiieeecviieeeeen | s . 06/01/2024 . |Paydonn .....oevvvvreinnnnn foevvnnnnnneciinnns Jovvenneneeeennnn 00 i 00 [l 786,780 ...l 794,533 il 0 (794,533) [..vvvvnnnnnnnne 0 |oueeen (794,533) |..covvvnnnnnnns (U R | B R (1 P [ PO [V PO 73,502 |. 07/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-38 CLASS LI  3.000%
L. 3136BA-FP-4 [06/25/40 ...ovvvviiiiiiiiiiiiiiiieeeecviieeeen | s . 06/01/2024 . |Paydonn ....covvnvvvrvinnnnn fevvnnnnnnniiininns Jovvennennenennnn 00 e 00 [0 221,549 |l 191,461 0 (191,461) ...l 0 | (191,461) |... . 06/25/2040 . |1.A ........
FANNIE MAE .500¢%
L 3136BA-HL-1 [06/25/40 ovvvenniiiiiiiiiiciiieceiieeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 89,371 [..ooevnennns 86,731 |oevvririiinnns [V R (86,731) [cevvvvrernnnns (U - (86,731) . 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2020-34 CLASS 1B 5.000%
L. 3136BA-HR-8 [ 06/25/50 ..eevvvniiiiiiiiiiiiiiiieeeceiieeeen | s . 06/01/2024 . |Paydonn .....ouvvevreinnnnn foevvnniinnneiiinnns Jovvennineeennnnn 00 e 00 [0 132,166 ..l 129,374 el 0 (129,374) [c.vvvvvvnnnnnnn 0 o (129,374) |... . 06/25/2050 . |1.A ........
FANNIE MAE .000%
L 3136BA-TY=0 [07/25/40 ovvvvnniiiiiiiiiiiiiiiieeeecevineeeees | s . 06/01/2024 . |Paydoun .....oevvvvvevnnnns Jovvvninineiiinnnns foveeneveeennenn 00 [ 00 51,100 |l 046,688 el 0 e (46,688) [..evvvrrrnnnns (U - (46,688) . 07/25/2040 . |1.A ........
FANNIE MAE SERIES 2020-46 CLASS KI ~ 2.500%
L 3136BA-YU-2 [06/25/50 .ovvvenniiiiiiiiiiieeiiiieeecciieeeen | s . 06/01/2024 . | Paydown ... 128,224 |........... 136,115 |...............0 ... (136, 115) |..ooeeeeeeennn 0 | (136, 115) |... . 06/25/2050 . |1.A ........
FANNIE MAE .000%
L. 3136BB-WL-2 [06/25/48 ..ovvvnniiiiiiiiiiiiiiiiiiiiciiieees | e . 06/01/2024 . |Paydown ....evevvvvviiinnnns Joovvnnnnniiiinnnns fovennnnnennnnn 0 [, 0 Joveennnnns 195,432 |........... 194,303 [........coeee0 |.ooins (194,303) [..ovvvennnnnnns U (194,303) [...oevevnnnnnns { I o I AT 0 | (U 0 Joeennns 16,521 |. 06/25/2048 . |1.A ........
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FANNIE MAE SERIES 2020-62 CLASS LI  3.000%
L 3136BB-YN-6 [09/25/50 ..cvvvvvnniiiiiiiiiiiiiiiini s | s . 06/01/2024 . |Paydoun .....ouvnvvvevnnnnns Joevvnninineininninns foveeniieeinnnnn 00 [ 00 [ 25,636 26,285 [0 e (26,285) [onneniieennnl 0 e (26,285) |..ccvvvnnnnnnne [V R | B R (1 P [ PO [V F 1,741 |. 09/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-60 CLASS EI  4.000%
L 3136BB-ZX-3 [09/25/50 ..oviviiiiiiiiiiiiie s | s . 06/01/2024 . | Paydown ... .. (80,018) |... L 7,141 009/25/2050 . (1A ........
FANNIE MAE
L 3136BC-HI-3 [ 11725750 vvvenniiiiiiiiiiiicciieecccciieeeeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 94,212 [oeeeinne 93,987 |oeeeiiininnn [V R (93,987) |.eeeeeeeennnn (U - (93,987) |.eevvvvnnnnnns (U R | B R (1 P [ PO [V F 7,970 |. 11/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-76 CLASS CI  3.500%
L 3136BC-LS-7 [ 11725750 ovvveniiiiiiiiiiecciiieececeiieeeen | s . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U PO 194,597 |..ooovennns 214,579 [oeeinninnnnnne 0 ... (214,579) [c.vvvvnnnnnnnne 0 |oueeen (214,579) |..oevvvvnnnnnns (U R | B R (VN P [ PO [V P 19,473 |. 11/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-75 CLASS EI  1.500%
L 3136BC-ZP-8 [ 11/25/35 v s . 06/01/2024 . |Paydoun .....evvnvvvvinnnnns Joevvnininiiiiniinns foveenieeeennnn 00 Ll (U F 30,263 |....covnnnns 28,045 |l [V R (28,045) |...coeeennnnn (U - (28,045) |..ccvvvnnnnnnns [V R | B R (1 P [ PO [V F 3,874 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2020-88 CLASS Cl  4.000%
L 3136BD-AT-5 [02/25/50 ..cvvvvveniiiiiiiiieiiiiiiiien s | s . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U PO 182,639 |.......... 177,760 [o.evvvnnnnnnee 0 ... (177,760) [vvvevverennns 0 |oueeen (177,760) [...oevveennnns (U R | B R (1 P [ PO [V PO 15,680 |. 02/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-101 CLASS Al 3.500%
L3136BD-J0-2 [01/25/51 ovvveiiiiiiiiiiiicciieiieeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U PO 192,427 |.oooevennns 193,110 [ovvvverennnnns 0 ... (193, 110) |-oeeeeeens 0 |oueeen (193,110) |vvvvennenns (U R | B R (1 P [ PO [V PO 16,232 |. 01/25/2051 . |1.A ........
FANNIE MAE SERIES 2021-2 CLASS Cl  2.000%
L. 3136BD-L8-9 [02/25/51 ovvvviiiiiiiiiinii s s . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U F 85,462 |............ 83,327 |.eeeiiiiins [V R (83,327) |-oeeeeeeeennnn (U - (83,327) |.eevvvnnnnnnns (U R | B R (1 P [ PO [V F 5,518 |. 02/25/2051 . |1.A ........
FANNIE MAE SERIES 2021-3 CLASS 1G  3.500%
L 3136BD-YK-8 [ 02/25/51 v s . 06/01/2024 . |Paydoun .....eevnvvviinnnnn Joevvnininiiiiniinns foveenineennnnn 00 L (U PO 195,405 |........... 194,450 |............... 0 ... (194,450) [...vvvvvnnnnnne 0 |oueeen (194,450) |....covvnnnnnne [V R | B R (1 P [ PO [V PO 14,659 |. 02/25/2051 . |1.A ........
FANNIE MAE SERIES 2021-5 CLASS PI  3.500%
L3136BD-ZL-5 [02/25/51 v | s . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U F 84,572 |..ccvvvnnnns 84,861 |..evvvvernnnns [V R (84,861) [ceevvvvennnnnns (U - (84,861) [cenvnvvennnnns (U R | B R (1 P [ PO [V F 7,309 |. 02/25/2051 . |1.A ........
FANNIE MAE SERIES 2021-29 CLASS 1B 3.000%
L 3136BF-4X-8 [06/25/41 oovvviiiiiiiiiiiis s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 50,749 |.....ooenens 47,328 oeneiinnnnnnns [V R (47,324) |.ooeeeeenes (U - (47,328) |.oovvnnnnnnnns (U R | B R (1 P [ PO [V F 5,662 |. 05/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-30 CLASS Al 3.000%
L 3136BF-6C-2 [06/25/41 vvvviiiiiiiiiiiiiis | s . 06/01/2024 . |Paydoun .....eevvvvvinnnnns Joevvnininiiiininns foveenieieennnn 00 Ll (U PO 630,318 |...euunnnns 586,163 |............... 0 ... (586,163) |....cceeennnnn 0 |oueeen (586,163) |..evvnnrennnns (U R | B R (1 P [ PO [V PO 67,052 |. 05/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-15 CLASS IJ  4.500%
LO136BF-WL-3 [04/25/51 v s . 06/01/2024 . |Paydonn ....ceuvnvvvviinnnns Jovvvnininiiiiniinns foveenineennnn 00 [ (U F 99,532 [.eeienne 98,764 |..........n [V R (98,764) [evvvvvvnnnnns (U - (98,764) [cevvnivvennnnns [V R | B R (1 P [ PO [V F 8,272 | 04/25/2051 . |1.A ........
FANNIE MAE SERIES 2021-15 CLASS JI  4.500%
L3136BF-IT-6 [ 04/25/51 ovvvviiiiiiiiiieicii s | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 52,374 | 51,970 |.oooeeeeiis [V R (51,970) [cevvvvrennnnns (U - (561,970) [ouvnniiinnnnns (U R | B R (1 P [ PO [V F 4,353 |. 04/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-20 CLASS Al  3.000%
L3136BF-YZ-0 [04/25/41 v s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L [V IO 167,681 |.......... 156,671 [ooevvvreennnns 0 ... (156,671) [cevvvevernnnnns 0 |oueeen (156,671) [.oevvvnnnnnns (U R | B R (1 P [ PO [V PO 17,984 |. 04/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-66 CLASS Cl  4.000%
L.3136BG-6H-9 [ 10/25/36 ...evvvriiiiiiiiieiiiieeieeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L [V IO 216,717 |oevennnnns 204,014 [.einnnnnnnns 0 ... (204,014) |...cooeeennn 0 |oueeen (204,014) |ooevvennnne (U R | B R (1 P [ PO [V PO 30,928 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2021-56 CLASS QI  4.500%
L.3136BG-J3-6 [ 09/25/51 oviviiiiiiiiiiiis s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 81,260 |ovvvvnnnnnns 81,498 |............... [V R (81,498) [cevvvvvvnnnnnns (U - (81,498) [cevvviiinnnnns (U R | B R (1 P [ PO [V F 5,991 [. 09/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-25 CLASS IJ  3.500%
LB136BH-EL-9 [05/25/51 v | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U PO 13,162 |oeeeennnnns 14,441 |l 0 ... (114,441) ...l 0 |oueeen (114,441) |oooeeennne (U R | B R (1 P [ PO [V F 9,624 |. 05/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-35 CLASS JI  4.000%
.. 3136BH-SD-2 [08/25/50 ...evvvniiiiiiiiiiiiiiiiiieeecciieeeeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L [V IO 171,588 |oeveennnnns 170,549 |............... 0 ... (170,549) ...l 0 |oueeen (170,549) |.eevvnnnnne (U R | B R (1 P [ PO [V PO 14,774 ). 08/25/2050 . |1.A ........
FANNIE MAE SERIES 2021-75 CLASS DI 3.500%
L 3136BU-T8-8 [ 11725751 covvveiiiiiiieiccciiecciieeeen | s . 06/01/2024 . | Paydown . 11/25/2051 . |1.A ........
FANNIE MAE SERIES 2022-13 CLASS SA  1.415%
L 3136BL-5S-5 [03/25/52 ..oiiiiiiiiieiiiicceieceeis | s . 06/25/2024 . | Paydown ... . 03/25/2052 . |1.A ........
FANNIE MAE
L 3136BM-NG-1 [01/25/40 ovvveniiiiiiiiiiicciieececeiieeees | s . 06/25/2024 . |Paydoun .....eeuvveviiinnnn Joevvnininiiiiiinns foreinineennn 00 L (U PO 521,484 |........... 553,681 [......vvvnnnee 0 ... (553,681) |...cceeennnnn 0 |oueeen (553,681) |..evvunnnnnnn (U R | B R (1 P [ PO [V F 9,164 |. 01/25/2040 . |1.A ........
FANNIE MAE SERIES 2022-57 CLASS SB  0.000%
L3136BN-3M-6 [ 09/25/52 ...iiiiiiiiiiiciis | s . 06/25/2024 . | Paydown ... . 09/25/2052 . |1.A ........
FANNIE MAE
LB136BN-MY=9 [07/25/52 v | s . 06/25/2024 . | Paydoun . 07/25/2052 . |1.A ........
FANNIE MAE SERIES 2022-44 CLASS SG  0.715%
.. 3136BN-PH-3 |07/25/52 ... N IR . 06/25/2024 . |Paydown ... . 07/25/2052 . |1.A ........
FANNIE MAE
L 3136BN-PI-0 [12/25/51 oivvvvieiiiiiiiiiiniiiiiiiciiiies | e . 06/01/2024 . | Paydoun . 12/25/2051 L |1.A ........
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FANNIE MAE SERIES 2022-53 CLASS SB  0.165%
L3136BN-T3-0 [08/25/52 ..vvvvveiiiiiiiieiivciiiineecceniees | s . 06/25/2024 . |Paydonn .....eeeevviiiinnn Joevvnnineneiiiiinns foveennneniennnnn 00 [ 00 31,165 33,206 [t 0 i (33,206) [l 0 e (33,206) [..cevvvnnnnnnnn [ (VN (1 P [ PO [V 372 |. 08/26/2052 . |1.A ........
FANNIE MAE SERIES 2022-78 CLASS IE  5.000%
.. 3136BP-HC-8 [05/25/50 ..evvvveniiiiiiiiiiiiiiiiiien s | s . 06/01/2024 . | Paydown ... .. (82,112) |... . 05/25/2050 . |1.A ........
FANNIE MAE
L 3136BR-WM-5 [05/25/54 ...ovvveiiiiiiiicceis | s . 06/25/2024 . |Paydoun ......ovvvvieiinnnn foeveniinnniiiiininns fevnen.... 487,930 [...........487,930 |...........487,625 |....coooiiiiinnn O feniiiiiinnn 0 e 305 | 0 s 305 . 05/25/2054 . |1.A ........
FANNIEMAE STRIP SERIES 369 CLASS 9  5.500%
. 3136FC-MA-5 [05/25/36 ...cevvvnniiiiiiiiiiiiiiiiien e | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U P 388 | STV 0 s (350) |+vvvrerrrnnnns (U (350) |.evvvvvnnnnnns [ (VN (VN P [ PO [V 39 |[. 05/25/2036 . [1.A ........
FANNIEMAE STRIP SERIES 356 CLASS 18  6.000%
L 3136FC-ON-9 [ 12/25/34 i s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U P 262 |.oiiiiiiis 20 |oiiiiiiinnns 0 s (240) |vvvveviennnns (U (0] E [ (VN (1 P [ PO [V 63 | 12/25/2034 . |1.A ........
FANNIEMAE STRIP SERIES 365 CLASS 9  5.500%
L 3136FC-2J-8 [01/25/36 ovvveniiiiiiiiiiecieieeeciieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P 208 |...ccovninnnnnns ST P 0 s (195) |+vevevrvnnnnnns (U (195) |oovvvvnnnnns [ (VN (1 P [ PO [V 22 |. 01/25/2036 . [1.A ........
FANNIEMAE STRIP SERIES 365 CLASS 11 5.500%
L 3136FC-ZL-3 [02/25/36 ..ovvvvviiiiiiiiii s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,538 [....ccvvnnnns 3,337 [oeeiiiiiiiinnns [V R (3,337) |eeeeeeeees [V A (3,337) |evvennininnns [ (VN (1 P [ PO [V 380 |. 02/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 366 CLASS 3  4.500%
LB136FC-Z2-2 [ 10725735 v | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U P Fo T T N 0 s (70 PO (U [R50 [ (VN (1 P [ PO [V 45 |[. 10/25/2035 . [1.A ........
FANNIEMAE STRIP SERIES 370 CLASS 1 0.000%
L B136FE-AA-0 [06/25/36 ..evvvnniiiiiiiiieeciieeeeiieeen | s . 06/01/2024 . | Paydown . 06/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 380 CLASS 1 0.000%
LB13BFF-AA-T [ 07/25/37 v | s . 06/01/2024 . | Paydown . 07/25/2037 . |1.A ........
FANNIEMAE STRIP SERIES 409 CLASS C5  3.500%
LO13BFL-EY-8 [04/25/27 o s . 06/01/2024 . | Paydown ... . 04/25/2027 . |1.A ........
..31371K-P7-0 [FNMA POOL 254346  6.500% 06/01/32 . [T (R . 06/01/2024 . | Paydown ... . 06/01/2032 . |1.A ........
FREDDIE MAC SERIES 3689 CLASS PO 0.000%
. 3137A0-AD-7 [07/15/40 .eeeeeeeeeieieeeeeeeee e | s . 06/01/2024 . | Paydoun . 07/15/2040 . |1.A ........
FREDDIE MAC SERIES 3709 CLASS PO 0.000%
L. 3137A0-UB-7 [ 08/15/40 ..eeeeeeeeeeieeeeeeeiee e eeeeeen | s . 06/01/2024 . | Paydoun . 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3714 CLASS ZK  4.500%
. 3137A0-XK-6 [ 08/15/40 ..eeeeeeeeeeiee e eeeeeen | s . 06/01/2024 . |Paydonn ...cevveneeeeennnnn foeemmnieeeecennes s 156,782 |........... 156,782 |oeeeennnnen 169,104 |........... 167,519 [oeeeeeinnnnns (U (10,737) [eueeeeeennnnns (U (10,737) [eueeeeeennnnnn (U 156,782 |ovveeeeeennnnn (VI PO [ PO (VI IO 2,756 |. 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3708 CLASS SA  6.450%
L B137AT-KF-9 [ 05/15/40 ovvveeeieeeee e eeeee | s . 06/15/2024 . |Paydomn .cevveneeeeeennins Joennieeeeeeieees feeeee e [V [V IO 7,80 | 8,075 |eeeeiiins (U (8,075) [cueeeeennnnnn (U (8,075) [ceeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 387 |. 05/15/2040 . |1.A ........
FREDDIE MAC SERIES 3745 CLASS ZA  4.000%
L 3137A2-AG-6 [ 10/15/40 ..eeieeeeieiee e | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 55,036 |oeeeuunnnnnn 55,036 |.....oeennnn 58,717 |eveeennes 58,051 |.oeeerrninnnnns (U (3,104) |evveeeeenee (U (3,104) |.evveeeaenee 0 Joeeeeees 55,036 [....ccevvunnnns (VI PO [ PO [V AU 536 |. 10/15/2040 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  6.490%
L B137A6-AT-9 [01/15/41 oo | s . 06/15/2024 . |Paydomn .cevveneeeeeennins Joennieeeeeeieees feeeee e [V [V PO 12,491 |ooeees 12,811 [ (U (12,811) [eeeeeeenennns (U (12,811) [eeeeeeennnnns [ (VI IO (VI PO [ PO [V AU 676 |. 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3805 CLASS SL  6.550%
L B1B7AT-D7-2 [ 06/15/40 e eeeeeen | s . 06/15/2024 . | Paydown ... ... (88)] .. (88)]... . 06/15/2040 . |1.A ........
FREDDIE MAC SERIES 3820 CLASS SA
. 3137A8-BR-8 [ 03/15/41 oeveeeieieeee e | . 06/15/2024 . |Paydomn ..ceeeuueeeeennnnns Joeennieeeeeenniees feeeeeeeeeeenenn 00 [ 0 16,708 | 18,250 [0 [ (18,250) [oeneeeeennnnnn (U (18,250) . 03/15/2041 . |1.A ........
FREDDIE MAC SERIES 3869 CLASS SA  6.550%
L B137AA-EU-3 [ 05/15/41 oo | . 06/15/2024 . | Paydown ... ... (8,174) |. . (8,174) ... . 05/15/2041 . |1.A ........
FREDDIE MAC
L B137AA-0G-1 [ 05/15/41 o | s . 06/15/2024 . |Paydomn ..cevveneeeeeennnn Joeemnneeeeeeeniees Jeieeeeeeenenn 00 e 0 [ 8,776 e 6,924 |0 (6,924) |evvennnaanne [V P (6,924) |evvennaenne [ (VI IO (VI PO [ PO [V AU 456 |. 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3852 CLASS SL  6.450%
LB137AB-AT-8 [ 05/15/41 oeeeeeieieeee e eeeeeeeeeee | s . 06/15/2024 . |Paydonn .....eeueeeeeeennnns Joevnnieeeeeenieees feeeeeeee.. 52,865 [o..........52,865 |............46,240 |............45,333 [......cccoeiii0 [t 7,582 |. ...1,532 |... . 05/15/2041 . |1.A ........
FREDDIE MAC
L B137ACKF-5 [06/15/41 oeeeeieeeeiieeeeeeee e | s . 06/15/2024 . |Paydomn .ceevueneeeeennnnns Joeennneeeeennnines feeeeeeeeeeen 00 e 0 e 8,385 |l 8TH7 [0 [ (8, 717) [eeeeeennnnnn (U (8, 717) [eeeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 285 |. 06/15/2041 . |1.A ........
FREDDIE MAC SERIES 3914 CLASS NS  0.553%
L B137AE-UP-8 [ 06/15/39 .evveeeeieeiee e eeeeee | s . 06/15/2024 . |Paydomn .cevveeeeeeeennins Joennneeeeeenniieees feeeee e [V (U1 AP 1,574 |oeeeeee 11,758 [ooeeieeiiinnnns (U (11,758) [oeeeeeeenennnn (U (11,758) [eeeeeeeennnnnn [ P (VI IO (VI PO [ PO [V PO 442 . 06/15/2039 . [1.A ........
FREDDIE MAC SERIES 3919 CLASS LS  1.003%
LB1B7AF-QU-9 [09/15/41 o | s . 06/15/2024 . |Paydomn .cevveeeeeeeennins Joenniieeeeeennees feeee s [V [V PO 15,12 | 15,876 [coeeeeeennnnns (U (15,876) [c.neeeeennnnnn (U (15,876) [ceneeeeeennnnnn [ (VI IO (VI PO [ PO [V PO 612 |. 09/15/2041 . |1.A ........
FREDDIE MAC SERIES 3954 CLASS CS  0.781%
L B137AH-YC-6 [ 11/15/41 oo eeeeeee | enens . 06/17/2024 . |Paydomn ooevveueeeeeennnnns Joonnnnnneeeennnnnes foonaneecennnnnnns [ [U PP 23,501 [.ieoinnnnns 24,284 |..oooiiiinnnnns (U (24,234) [-.oeieeennnnnns (U (24,234) [-.oeieeinnnnnns [ 0 |oeerminaaeees [V PP (U T [ PP 949 |. 11/15/2041 . [1.A ........
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FREDDIE MAC SERIES 3958 CLASS AS  1.103%
LBISTA-BC-7 [ 11715741 e | s . 06/15/2024 . | Paydown . 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 3137AK-5F-4 [ 06/15/41 ovveeiiiiiiiiiiiiiiii e | s . 06/01/2024 . | Paydown ... . 06/15/2041 . |1.A ........
FREDDIE MAC
LOISTAL-BH-1 [ 10715741 v | s . 06/15/2024 . | Paydown . 10/15/2041 . |1.A ........
FREDDIE MAC SERIES 3997 CLASS PB  4.000%
L 3137AM-CO-8 [ 02/15/42 .ovvvviiiiiiiiieeeciieeiies | s . 06/01/2024 . | Paydoun . 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4039 CLASS PI  2.500%
L3137AQ-02-7 [ 05/15/27 v | s . 06/01/2024 . | Paydown . 06/156/2027 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L3137AQ-UP-1 [06/15/42 i s . 06/01/2024 . | Paydown . 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4060 CLASS SH 0.781%
L3137AR-TL-4 [06/15/42 v | s . 06/15/2024 . | Paydown . 06/15/2042 . |1.A ........
FREDDIE MAC SERIES 4061 CLASS SA  1.331%
L 3137AR-CU-8 [06/15/42 .evvvniiiiiiiiiiiiciiiecceceiieeeeen | s . 06/15/2024 . | Paydoun . 06/15/2042 . |1.A ........
FREDDIE MAC SERIES 4057 CLASS SK  0.781%
LSI3TAR-KM=7 [ 06/15/42 v | s . 06/15/2024 . | Paydoun . 06/15/2042 . |1.A ........
FREDDIE MAC SERIES 4080 CLASS SA  0.781%
L3137AR-SP-2 [07/15/42 v | s . 06/15/2024 . | Paydoun . 07/15/2042 . |1.A ........
FREDDIE MAE SERIES 4098 CLASS PI  4.000%
LBI3TAT-TE-6 [ 04715742 v s . 06/01/2024 . | Paydown . 04/15/2042 . |1.A ........
FREDDIE MAE SERIES 4097 CLASS KS  0.981%
LB1S7AT-LS-9 [09/15/31 v | s . 06/15/2024 . | Paydoun . 09/15/2031 . |1.A ........
FREDDIE MAE SERIES 4113 CLASS PI  4.000%
LBI3TAT-VA-T [09/15/42 v | s . 06/01/2024 . | Paydown . 09/15/2042 . |1.A ........
FREDDIE MAC SERIES 4113 CLASS S  0.781%
LBI37AT-VD-1 [09/15/42 i | s . 06/15/2024 . | Paydown . 09/15/2042 . |1.A ........
FREDDIE MAC SERIES 4155 CLASS G ~ 3.000%
L3137AX-JA-2 (01715733 v | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 14,085 |..oevennnnne 12,422 [oennnnnnnnnne [V R (12,422) |..coeeeeen (U - (12,422) |.oovvninnnnns (U R | B R (1 P [ PO [V F 2,009 |. 01/15/2033 . |1.A ........
FREDDIE MAC SERIES 4151 CLASS Pl 3.000%
L 3137AX-K8-5 [01/15/33 ovvveniiiiiiiiiiiciiiecciieeen | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 15,407 |oeveennnnns 13,527 |ooeeeeeiies [V R (13,527) |.oeeeeeeens (U - (13,527) |.eevvvinnnnnns (U R | B R (1 P [ PO [V F 2,155 [. 01/15/2033 . [1.A ........
FREDDIE MAC SERIES 4150 CLASS GI  3.000%
LBI3TAY=3X-7 [ 01715733 v | s . 06/01/2024 . |Paydoun .....eevnvvvvinnnnns Jovvvnininiiiininns foveenieeeennnnn 00 L (U F 20123 [ 2,576 |.ooeeeeeennn [V R (22,576) |..ceeeeeennnnn (U - (22,576) |..evvvvnnnnnnns (U R | B R (1 P [ PO [V F 3,821 |. 01/15/2033 . |1.A ........
FREDDIE MAC SERIES 4165 CLASS SJ  0.881%
LB1B7AY-SE-2 [02/15/43 v | s . 06/15/2024 . | Paydown . 02/15/2043 . |1.A ........
FREDDIE MAC SERIES 4175 CLASS S  0.881%
.. 3137B0-4T-8 [03/15/43 .ovvvriiiiiiiiiiiiiirvrievcenies | s . 06/17/2024 . | Paydown . 03/15/2043 . |1.A ........
FREDDIE MAC SERIES 4183 CLASS S  0.881%
.. 3137B0-B8-6 [03/15/43 ..oevvviiiiiiiiiiieniiie s | s . 06/17/2024 . | Paydown . 03/15/2043 . |1.A ........
FREDDIE MAC SERIES 4186 CLASS 1D  3.000%
L3137B0-RY-2 [03/15/33 vvvviiiiiiiiiin e | s . 06/01/2024 . | Paydown ... . 03/15/2033 . |1.A ........
FREDDIE MAC .000¢%
L3137B1-MD-1 [ 01715733 v | s . 06/01/2024 . | Paydown . 01/15/2033 . |1.A ........
FREDDIE MAC SERIES 4211 CLASS ST  1.481%
L.3137B2-3C-2 [04/15/35 oiviviiiiiiiiiiiice s | s . 06/15/2024 . | Paydown ... . 04/15/2035 . |1.A ........
FREDDIE MAC .
L3137B3-WH-7 [ 08/15/43 v | s . 06/15/2024 . | Paydown . 08/15/2043 . |1.A ........
FREDDIE MAC SERIES 4246 CLASS SE  0.831%
L. 3137B4-PX-8 [02/15/36 ..evvvnriiiiiiiiiiiiiiiieeeceiieeeen | s . 06/15/2024 . | Paydown ... . 02/15/2036 . |1.A ........
FREDDIE MAC .881¢
.3137B5-ON-6 [ 11/15/43 ..ovvvnniiiiiiiiiiiiiiiiiiincciiiineeees | e . 06/15/2024 . | Paydoun . 11/15/2043 L |1.A ........
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FREDDIE MAC SERIES 4272 CLASS SB 0.931%
L 3137B6-CY-5 [ 11/15/43 ovvveeiiiiiiiiiiciiiecccvieeeen | s . 06/15/2024 . |Paydonn ......eevvvieiinnn Joevvninnniiiiniinns foveenineiiennnnn 00 [ 00 [0 20,387 | 20,743 [t 0 e (20,743) [l 0 s (20,743) . 11/15/2043 . |1.A ........
FREDDIE MAC SERIES 4272 CLASS SC  0.931%
L3137B6-CZ-2 [ 11/15/43 v | s . 06/15/2024 . | Paydown ... .. (14,392) |... . 11/15/2043 . |1.A ........
FREDDIE MAC
L3137B6-Y0-8 [ 12/15/43 oovvveiiiiiiiinis s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 167,682 |.......... 167,682 |..eeunnnnn. 158,222 |.ovevvennns 169,925 [....ovvvvnnnnns (U 7,756 [ooeeeiiiinnnnns (U 7,756 . 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4290 CLASS LS  0.881%
LB137B7-ER-6 [ 07/15/35 ovvveiiiiiiiieiecciieciieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 86,091 |oevvennnnns 88,454 |............... [V R (88,454) ..o (U - (88,454) |...cvvvvnnnnnns [ (VN (VN P [ PO [V F 4,342 |.07/15/2035 . [1.A ........
FREDDIE MAC SERIES 4297 CLASS VS  0.000%
L 3137B7-MD-8 [ 07/15/39 ovvveiiiiiiiiiieecciieeeceiieeeen | s . 06/15/2024 . |Paydonn .....oeevvviiiinnns Jovvnininniiiiiinnns foeeneeeens 79,382 |oienn 79,382 |..oceinnnnns 74,549 |............ 75,748 |.oovivninnnnnns (U 3,634 | (U 3,634 | (U P 79,382 [.oooiiiinnnnnns (1 P [ PO [V N 0 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 4302 CLASS GS  0.702%
L 3137BB-EA-1 [02/15/44 vvvviiiiiiiiis s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F 28,384 |.....ooenens 29,000 |.....oeeeennns [V R (29,009) |-.eeeeeeennnns (U - (29,009) [...cvvvnnnnnnns [ (VN (1 P [ PO [V F 1,251 | 02/15/2044 . |1.A ........
FREDDIE MAC SERIES 4320 CLASS SD  0.881%
L. 3137B8-QII-0 [ 07/15/39 ovvveniiiiiiiiiiieciiieeccviieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U F 58,139 [...covvennns 59,789 |....oeeiiiinnn [V R (59,789) |..oeeeeeeenns (U - (59,789) |..cvvvvvnnnnnns [ (VN (1 P [ PO [V F 2,929 . 07/15/2039 . [1.A ........
FREDDIE MAC SERIES 4325 CLASS 0G  0.000%
3137B9-US-2 [04/15/44 oovvveiiiiiiiiis s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 61,041 [............ 61,041 |.iins 42,252 | 42,688 |.......eennnnnn [V A 18,353 |ovvveiiiiiinns [V A 18,363 |ovvveiiiiinnns (U P 61,041 | (1 P [ PO [V N 0 | 04/15/2044 . |1.A ........
FREDDIE MAC SERIES 4338 CLASS ZX  4.250%
.3137BB-2P-4 [05/15/44 .ooovvviiiiiiiiiieiiis | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 608,345 |........... 608,345 |........... 647,286 |........... 643,077 |ovveeninnnne [V R (34,732) |oeeeeeeeeens (U - (34,732) |.oevvvinnnnns (U R 608,345 |..oovvunnnns (1 P [ PO [V PO 10,979 |. 05/15/2044 . |1.A ........
FREDDIE MAC SERIES 4351 CLASS AS  0.981%
L 3137BB-PE-4 [06/15/44 .ovvvnniiiiiiiiiiiiiieieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F 13,895 |ovveennnnns 14,300 |..oooeeeeenns [V R (14,300) [cvvvvvvennnnnns (U - [QERIV0) 1 [ (VN (1 P [ PO [V 925 . 06/15/2044 . [1.A ........
FREDDIE MAC SERIES 4347 CLASS ES  0.781%
..3137BB-R8-5 [06/15/54 ...evvvviiiiiiiiiiiiiiiiieeeceiieeen | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U F 17,151 [ 17,691 [oennennnnnnns [V R (17,691) [cevvvvienennns (U - (17,891) [ceeeiiiinnnnns [ (VN (1 P [ PO [V 515 |. 06/15/2054 . |1.A ........
FREDDIE MAC SERIES 4384 CLASS SW  1.431%
L3137BD-L7-9 (09715744 i s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 92,649 |............ 94,541 [oiiiiinninns [V R (94,541) ..o (U - (94,541) |.oovvvnnnnnnns [ (VN (1 P [ PO [V F 4,104 |. 09/15/2044 . |1.A ........
FREDDIE MAC SERIES 4385 CLASS WS  0.881%
L 3137BD-WC-6 [05/15/44 ovvvvviiiiiiiiiiiiiiiiies | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F N7 | 12,993 [oiiinnnne [V R (12,993) |..oeeeeeeens (U - (12,993) |.oevvvennnnnns [ (VN (1 P [ PO [V 403 |. 05/15/2044 . |1.A ........
FREDDIE MAC SERIES 4417 CLASS MO  0.000%
L 3137BF-WB-0 [06/15/41 ovveeiiiiiiiiiiiiiiincciiieeeen | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 137,887 |veeeennns 137,887 [oweeennnns 11,871 | 112,395 | [V A 25,492 |ocoiiiiinnnnns [V P 25,492 |.coiiiiinnnnnn (U 137,887 [ooeeeiiiinnnnns (1 P [ PO [V N 0 | 06/15/2041 . |1.A ........
FREDDIE MAC SERIES 4483 CLASS Z  4.000%
L 3137BG-VR-7 [03/15/45 v | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 103,444 |........... 103,444 |........... 108,521 |ouvvennnnne 108,246 |....oivvvnnnnns 0 fens (4,801) fcovvvnnnnnnnnns (U . (4,801) [cuniviinnnnns (U R 103,444 [.....ooonennnns (1 P [ PO [V F 1,757 |. 03/15/2045 . |1.A ........
FREDDIE MAC SERIES 4464 CLASS SA  0.981%
L3137BH-QI-0 [ 04715745 vvvviiiiiiiis s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U F 15,803 |ovvveennnnns 16,495 |............... [V R (16,495) |...cceeeennn (U - (16,495) |..ccovvnnnnnnne [ (VN (1 P [ PO [V 480 |. 04/15/2045 . |1.A ........
FREDDIE MAC SERIES 4473 CLASS SA  0.381%
L 3137BJ-AY-9 (06715745 i | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U F 15,319 |oeeeennnns 16,137 [oveiiiiinnnns [V R (16,137) [cevvvvvernnnns (U - (16,137) [cevvieiinnnnns [ (VN (1 P [ PO [V 177 [. 05/15/2045 . [1.A ........
FREDDIE MAC SERIES 4507 CLASS SA  0.491%
L3137BL-LU-0 [09/15/45 i | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U F 36,282 |...ccvvnnnnn 37,759 |oeeeeeinins [V R (37,759) |.oeeeeeeen (U - (37,759) |ooevvvnnnnnns [ (VN (1 P [ PO [V 765 |. 09/15/2045 . |1.A ........
FREDDIE MAC SERIES 4526 CLASS SA  0.931%
LOI37BM-3B-0 [ 11715745 v | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U F 28,043 |....coveenns 20,276 |.ocoeeeeennnn [V R (29,276) |..ccoeeeennnnn (U - (29,276) |..evvvvvnnnnnns [ (VN (1 P [ PO [V 792 |. 11/15/2045 . |1.A ........
FREDDIE MAC SERIES 4541 CLASS 10  5.000%
LO1S7BM-CE-4 [12/15/45 v s . 06/01/2024 . | Paydown . 12/15/2045 . |1.A ........
FREDDIE MAC SERIES 4550 CLASS SD  0.831%
L3137BN-3A-0 [02/15/46 ovvvvnniiiiiiieieeieieeen | s . 06/15/2024 . | Paydown ... . 02/15/2046 . |1.A ........
FREDDIE MAC
.3137BP-DJ-5 [05/15/46 ..oovvvniiiiiiiiiiiiiiieeceiieeen | s . 06/15/2024 . | Paydown . 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4585 CLASS AS  0.653%
L B137BP-FF-1 [05/15/46 ovvvvniiiiiiiieieccvieceiieeeeen | s . 06/15/2024 . | Paydown ... . 05/15/2046 . |1.A ........
FREDDIE MAC
L 3137BP-HL-6 [ 05/15/46 .oevveeniiiiiiiiieecvieieeeen | s . 06/15/2024 . | Paydown . 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4587 CLASS AS  0.703%
L 3137BP-XJ-3 [06/15/46 ovveniiiiiiiiiiiiiiiiceieeenn | s . 06/15/2024 . | Paydown ... .. (36,964) |... . 06/15/2046 . |1.A ........
FREDDIE MAC
.. 3137B0-WK-9 [07/15/41 ovvveiiiiiiiiiiiiiiiiiiinnniiiiinieiiies | eeeees . 06/15/2024 . |Paydown .....ooovviiiiinnnns Jovvennniniiiiininns Joveennnenennnnnn 0 oo 0 ol 23,614 24,881 il 0 el (24,881) el 0 (24,381) . 07/15/2041 L |1.A ........
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FREDDIE MAC SERIES 4608 CLASS QS  0.653%
L 3137BR-BG-9 [ 05/15/40 ovvvenniiiiiiiiiiiiciieeceiieeeen | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U PO 143,244 |........... 145,844 |...ooeeinn 0 e (145,844) |0 (145,844) . 05/15/2040 . |1.A ........
FREDDIE MAC SERIES 4611 CLASS BS  0.653%
L 3137BR-CG-8 [ 06/15/41 ovveniiiiiiiiiiiiiiiiienccinieeeenn | s . 06/15/2024 . | Paydown ... ... 14,229 |............ 14,604 |.... .. (14,604) |... . 06/15/2041 . |1.A ........
FREDDIE MAC .
L 3137BR-PF-6 [ 08/15/46 ...evvviiviiiiiiiiiiiiiiinniciiieeeinn | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U FO, 9,748 |.oovnnnnnnn 10,060 f.......ceevvnn0 fonnnn (10,080) fovnnnieiennnn 0 fonennns (10,060) [....ccvvvnnnnne [ (VN (1 P [ PO [V 427 |. 08/15/2046 . |1.A ........
FREDDIE MAC SERIES 4612 CLASS PS  0.553%
.3137BR-SF-3 [09/15/46 ....evvviiiiiiiiiiiiiiiiieeceiieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 22,165 |...coevennns 23,290 foooerriviinnnnn 0 o (23,290) [onnnniiiinnnn 0 foeennns (23,290) |-oevvvvnnnnnnns [ (VN (VN P [ PO [V 491 |. 09/15/2046 . |1.A ........
FREDDIE MAC SERIES 4620 CLASS LS  0.653%
L.3137BS-B2-8 [ 10/15/46 ...evvviiiiiiiiiiiiiiiienceiieeien | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U F 51,252 |oeeiiinne 52,356 [oooeriviinnnnn0 [ (52,356) [onnnniiiiinnnnn 0 foennnns (52,356) [.eevvvnnnnnnnns [ (VN (1 P [ PO [V F 2,311 |. 10/15/2046 . |1.A ........
FREDDIE MAC SERIES 4637 CLASS CI  4.500%
LB137BT-F3-0 [08/15/44 ovvveniiiiiiiiiiiiiiieecceiineeeeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 17,482 |ovevennnnnns 18,443 |oovvveiennnnnn 0 e (18,443) | 0 e (18,443) |..covvvnnnnnnns [ (VN (1 P [ PO [V F 1,976 |. 08/15/2044 . |1.A ........
FREDDIE MAC SERIES 4651 CLASS SA  0.653%
LSI3TBT-XP-1 (01715747 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U F 22,310 [oooviinennns 23,057 |oevvevenieeennn 0 eennn (28,057) |oveviiieeennnn 0 e (23,057) |.eevvvnnnnnnns [ (VN (1 P [ PO [V 971 |. 01/15/2047 . |1.A ........
FREDDIE MAC SERIES 4656 CLASS SK  0.603%
LBABTBV-CH-7 [ 02/15/47 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 17,036 |o..o...eeeee 17,753 |oveeveeeeeeen 0 et (17,783) | 0 e (17,753) [euneiiiinnnnns [ (VN (1 P [ PO [V 383 |. 02/15/2047 . |1.A ........
FREDDIE MAC SERIES 4664 CLASS SA  0.881%
LB137BI-RG-1 [ 03715747 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F 17,084 |............ 18,414 |0 e (18,414) [0 e (18,414) [ceeviiinnnnns [ (VN (1 P [ PO [V 413 |. 03/15/2047 . |1.A ........
FREDDIE MAC SERIES 4684 CLASS MI  6.000%
LS13TBX-WY=4 [ 05/15/47 v | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 81,574 |.....oeeeen. 81,934 ..ol 0 | (81,934) |0 e, (81,934) |..cvvvvnnnnnnns [ (VN (1 P [ PO [V F 8,898 |. 05/15/2047 . |1.A ........
FREDDIE MAC SERIES 4705 CLASS AS  0.803%
LBI3TF1-YG-7 [ 01715739 v | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U F 41,188 |ovvennnnnnns 2,151 |0 e (42,151) |l 0 e (42,151) |oeeviiinnns [ (VN (1 P [ PO [V F 2,668 |. 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 4707 CLASS SA  0.703%
LSI3TF2-MT-0 [ 08/15/47 v cecvenieeeenn | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 29,603 |............ 30,406 |...............0 |....... (30,406) |......0oeeeennn 0 | (30,406) [cvvneevennnnns [ (VN (1 P [ PO [V 751 |. 08/15/2047 . |1.A ........
FREDDIE MAC SERIES 4795 CLASS SA  0.803%
L3137FS-RN-1 [06/15/48 ovvveeiiiiiiiecciveecvieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F 19,856 |.oevvunnnnns 20,89 |.........eens [V R (20,899) |...coeeennnnn (U - (20,899) |..ccvvvrnnnnnns [ (VN (1 P [ PO [V 523 [. 05/15/2048 . [1.A ........
FREDDIE MAC SERIES 5034 CLASS QI  2.500%
LBI3TFE-KG-1 [ 11725750 covvneniiiiiiiiiiccciieeccvvieeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 553,007 |........... 564,800 |............... 0 ... (564,800) |-..oeeeeennnnn 0 |oueeen (564,800) |..evvunnnnnnns [ (VN (1 P [ PO [V PO 41,004 |. 11/25/2050 . |1.A ........
FREDDIE MAC SERIES 5040 SERIES JI  3.000%
LBAB7F6-PN-1 [ 11725750 ovvveiiiiiiiiiiiccciieecccviieeeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 66,516 |...oeunnnnn. 68,916 |...oeevrrnnnns [V R (68,916) [.evvvvernnnns (U - (68,916) [c.nveevennnnns [ (VN (1 P [ PO [V F 6,216 |. 11/25/2050 . |1.A ........
FREDDIE MAC SERIES 5041 CLASS B1 ~ 4.000%
LOI3TFE-VW-4 [ 11725750 ovveeniiiiiiicciieiieeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 132,403 |........... 142,499 [o..ovvnnnnnnnns 0 ... (142,499) [...ovvvnnnnnnne 0 |oueeen (142,499) |...covvvnnnnnns [ (VN (1 P [ PO [V PO 11,783 . 11/25/2050 . [1.A ........
FREDDIE MAC SERIES 5041 CLASS CI  3.500%
LBI3TFE-WC-7 [ 11725750 evvveiiiiiiiiiiiieecvieeecvvieeeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 142,406 |.......... 147,816 ovvvvevennnnns 0 ... (147,816) [coevvevernnnns 0 |oueeen (147,816) [.....ceveeenn [ (VN (1 P [ PO [V PO 12,307 |. 11/25/2050 . |1.A ........
FREDDIE MAC SERIES 5057 CLASS SC  0.653%
LOISTFT-LK-9 [ 12715748 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U F 20,999 [ 21,932 [oiiiiiinnns [V R (21,932) |ooeeeeeeeens (U - (21,932) |ooevvvinnns [ (VN (1 P [ PO [V 521 |. 12/15/2048 . |1.A ........
FREDDIE MAC SERIES 5050 CLASS IP  3.000%
L3137F7-04-0 [ 10725750 vvvenniiiiiiiiieecciieeeceiieeeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 105,022 |..cevvennns 106,599 |...........s 0 ... (105,599) [....vvvnnnnnnnn 0 |oueeen (105,599) |...cvvvvnnnnnns [ (VN (1 P [ PO [V F 8,225 . 10/25/2050 . [1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KGO4
..3137F8-4T-7 [CLASS X1 0.936% 11/25/30 ..evvvvnvviiiininens | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,396 | 1,074 |oeeeiiiinnnes 0 fens (1,074) foovnnnnnnnnnns (U . (1,074) [oeiiiiinnnnns [ (VN (1 P [ PO [V 81 | 11/25/2030 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES 5059
..3137F8-6D-0 |CLASS IJ ~ 3.000% 01/25/51 .. R IR . 06/01/2024 . | Paydown ... L 271,706 |.... . 01/25/2051 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED
..3137F8-TU-7 [CLAS X1 0.690% 12/25/35 ....cevvvvivviinnnnens | annnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 13,245 |..oooevennns 11,458 . 12/25/2035 . |1.A ........
FREDDIE MAC SERIES 5077 CLASS Bl ~ 3.500%
L31BTF9-2U-4 [02/25/51 i | s . 06/01/2024 . | Paydown ... 447,198 |.... . 02/25/2051 . |1.A ........
FREDDIE MAC .500¢
LOI3TFO-BK-6 [ 02/25/41 v s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 133,201 |..ooeeeeens 126,295 |............... 0 ... (126,295) [..vvvvvnnnnnnne 0 |oueeen (126,295) |...cevvvnnnnnns [ (VN (1 P [ PO [V PO 13,837 |. 02/25/2041 . |1.A ........
FREDDIE MAC SERIES 5069 CLASS DI 3.500%
L137F9-BA-3 [02/25/41 v s . 06/01/2024 . | Paydown ... ...53,101 ...50,128 |.... .. (50,128) |... . 02/25/2041 . |1.A ........
FREDDIE MAC .
L 3137F9-C4-1 [02/25/51 iivivvviiiiiiiiiiiiiiiiiiiiiinccciiinnes | eeeees . 06/01/2024 . |Paydomn ....evvvvviiiiinnns Jovvnnnnniniiiiiinnns fooininiiiiiinnnns [ 0 Joveennnnns 132,395 [.......... 138,181 |...oooovvvennn 0 oeen (138,181 fonnnneennn 0 e (138,181) . 02/25/2051 . |1.A ........
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FREDDIE MAC SERIES 5079 CLASS GI  4.000%
LB137FO-FB-2 [02/25/51 v | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U F 16,330 |ovevennnnnns 16,774 [oveninnnnnnnns [V R (16,774) |cevvvvrennnnns (U - (16,774) [ceveeivinnnnns [ (VN (1 P [ PO [V F 1,300 |. 02/25/2051 . |1.A ........
FREDDIE MAC SERIES 5071 CLASS 10 4.000%
L 3137FO-R8-6 [ 12/25/49 ..o s . 06/01/2024 . | Paydown ... 9,412 | 12/25/2049 . [1.A ........
FREDDIE MAC
.. 3137FA-QF-8 [0.918% 06/25/27 ...evvvviviiinnniiiiiiiiiiiniiiiinn | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (V1 48174 |t 28,567 |..ooeeeeeennnn [V R (28,567) [cvvvvvvernnnnns (U - (28,567) [cevenrevennnnns [ (VN (1 P [ PO [V F 5,509 |. 06/25/2027 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES KIR3 CLASS X
L. 3137FB-AK-2 [0.192% 08/25/27 ..covvveniiiiiiiiiieiiiiiiineeeees | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 11,006 |ooeeeennnnns 7,009 ...l 0 fens (7,009) fouvvvvnnnnnnnns (U . (7,000) [oeeneevvinnnnns [ (VN (VN P [ PO [V F 1,056 |. 08/25/2027 . |1.A ........
FREDDIE MAC SERIES 4737 CLASS Cl  4.500%
LBA3TFB-YH-3 [ 12/15/47 v | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U F 18,773 [oeeeinns 20,622 |.......ceeennn [V R (20,622) |...ceeeennnnnn (U - (20,622) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 1,709 | 12/15/2047 . |1.A ........
FREDDIE MAC SERIES 4735 CLASS KI  5.500%
L3137FC-AA-2 [07/15/34 ovveeiiiiiiiieeeiieieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 86,403 |............ 78,081 |oevvvvrirnnnns [V R (78,081) [..evvvnnnnnnnnn (U - (78,081) [.oeevvvnnnnnnns [ (VN (1 P [ PO [V F 9,956 |[. 07/15/2034 . [1.A ........
FREDDIE MAC SERIES 4751 CLASS SA  0.303%
LB137FD-B7-6 [ 03/15/39 i s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U F 44,080 |............ 45,924 f.oiiiiiinnns [V R (45,924) [cvvvvvnnnnnnnns (U - (45,924) [...ovvvennnnnn [ (VN (1 P [ PO [V F 1,137 |. 03/15/2039 . |1.A ........
FREDDIE MAC SERIES 4751 CLASS SC  0.803%
L 3137FD-BO-2 [07/15/40 evvvnniiiiiiiiiiiiiiiiiinnccinieeeenn | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 22,671 [.oovienennns 23,768 |..ccoeeeeennnn [V R (23,768) [cevvvvrernnnns (U - (23,768) [cevneviennnnns [ (VN (1 P [ PO [V F 1,243 |. 07/15/2040 . |1.A ........
FREDDIE MAC SERIES 4800 CLASS TZ  4.000%
LOI3TFE-VU-6 (06715748 v | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 164,682 |........... 164,682 |.......... 176,060 |........... 177,904 |ovvvvvennnns [V R (13,222) |.oeeeeees (U - (13,222) |.oevvvinnnns (U 164,682 |..eevniieinnnnn (1 P [ PO [V F 2,723 |. 05/15/2048 . [1.A ........
FREDDIE MAC SERIES 5078 CLASS GI  3.000%
LOASTFF-2X-4 [ 02/25/51 v s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U PO 205,628 |........... 208,496 [.......evnnnnee 0 ... (208,496) |............... 0 |oueeen (208,496) |..evvvnnnnnnns [ (VN (1 P [ PO [V PO 17,620 |. 02/25/2051 . [1.A ........
FREDDIE MAC SERIES 5071 CLASS IM  3.000%
LOISTFF-AJ-6 [ 11725749 v s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 99,930 [........... 106,912 |oovvverinnnns 0 ... (106,912) |....coeenennn 0 |oueeen (106,912) |.vvvvenennnns [ (VN (1 P [ PO [V F 7,996 | 11/25/2049 . |1.A ........
FREDDIE MAC SERIES 5083 CLASS TI  4.000%
LABTFF-SR-9 [02/25/51 v | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V [V IO 106,747 |oevvennnnne 105,820 |............... 0 ... (105,829) |.....cceeennnn 0 |oueeen (105,829) |.vvvvnnnnnnns [ (VN (1 P [ PO [V F 8,902 |. 02/25/2051 . |1.A ........
FREDDIE MAC SERIES 5082 CLASS IW  3.000%
LOI3TFF-X5-1 [08/25/51 v s . 06/01/2024 . | Paydown . 03/25/2051 . |1.A ........
FREDDIE MAC SERIES 4824 CLASS 10  5.500%
LO1STFH-AE-3 (04715745 i s . 06/01/2024 . | Paydown . 04/15/2045 . |1.A ........
FREDDIE MAC SERIES 4845 CLASS SW  0.752%
CASTRI-ZZ-5 [ 12/15/48 e | s . 06/15/2024 . | Paydoun . 12/15/2048 . |1.A ........
FREDDIE MAC SERIES 4857 CLASS HS  0.603%
L137FK-RG-3 [ 01715749 v | s . 06/15/2024 . | Paydown . 01/15/2049 . |1.A ........
FREDDIE MAC SERIES 4887 CLASS SA  0.653%
LBI3TFL-ZV-9 [09/15/38 ovvviiiieiiiiieeecceieeeceieeen | s . 06/15/2024 . | Paydoun . 09/15/2038 . |1.A ........
FREDDIE MAC SERIES 4885 CLASS SP 0.603%
LS13TFM-BP-6 [ 06/15/49 vvveeniiiiiiiieeiieeen | s . 06/15/2024 . | Paydown . 06/15/2049 . |1.A ........
FREDDIE MAC SERIES 4902 CLASS SA  0.601%
LO137FN-3M-0 [08/25/49 v s . 06/25/2024 . | Paydoun . 08/25/2049 . |1.A ........
FREDDIE MAC SERIES 4915 CLASS SD  0.601%
L 137FN-KD-1 [09/25/49 .. | s . 06/25/2024 . | Paydoun . 09/25/2049 . |1.A ........
FREDDIE MAC SERIES 4919 CLASS SP 0.601%
L313TFP-A4-7 [09/25/49 ..o | s . 06/25/2024 . | Paydown ... . 09/25/2049 . |1.A ........
FREDDIE MAC
L 3137FP-D9-3 [ 10725749 .vvvviiiiiiiiieeiies s . 06/25/2024 . | Paydoun . 10/25/2049 . |1.A ........
FREDDIE MAC SERIES 4924 CLASS TS  0.550%
L3137FP-GK-5 [04/25/49 ..ovvviiiiiiiiiinccccis s . 06/25/2024 . | Paydown ... . 04/25/2049 . |1.A ........
FREDDIE MAC
LSISTFP-XH-0 [ 10715739 v | s . 06/15/2024 . | Paydown . 10/15/2039 . |1.A ........
FREDDIE MAC SERIES 4944 CLASS BS  0.601%
L 3137FQ-0X-4 [01/25/50 ovvvenniiiiiiiiiieiiiieeecevieeen | s . 06/25/2024 . |Paydown ... . 01/25/2050 . |1.A ........
FREDDIE MAC
.. 3137FQ-R5-4 [01/25/50 ivvvvnniiiiiiiiiiiiiiiiiiiiiniiiiiiniieees | aeeees . 06/25/2024 . | Paydoun . 01/25/2050 . |1.A ........
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FHLMC MULTIFAMILY STRUCTURED P SERIES K106
..3137FR-UV-1 [CLASS X1 1.440% 01/25/30 .eevvvvnvvviiinnees | nnnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 3,441 [ooeiiiiinnnns 2,918 |l 0 fens (2,918) |..ceeeeeeens (U . (2,918) |eevenninans [ (VN (1 P [ PO [V 239 (. 01/25/2030 . [1.A ........
FREDDIE MAC STRUCTURED SERIES K109 CLASS X1
LB137FT-G2-7 [ 1.693% 04/25/30 ..vvvvvveniiiiiiiiinieiiiiieees | s . 06/01/2024 . | Paydown ... ... 5,371 (5,371) . 04/25/2030 . |1.A ........
FREDDIE MAC SERIES .
LABTFT-HA-3 [06/25/50 vvveeniiiiiiiiiecciieecccevineeeees | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 83,217 [.oovvirennns L (T O 1 I PO €7 (<) I AR | ) I, (87,776) [.eeevvvnnnnnnns [ (VN (1 P [ PO [V F 2,243 |. 06/25/2050 . [1.A ........
FREDDIE MAC SERIES 4985 CLASS HI  5.500%
LBAB7FT-SN-8 [ 06/25/50 .ovvveeniiiiiiiiiiiiiiiieeecciiieeeees | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U PO 116,623 |.......... 118,067 |.....ccvvveenn 0 [ (118,067) |l 0 | (118,067) [...eevvvennnns [ (VN (VN P [ PO [V P 11,932 |. 06/25/2050 . |1.A ........
FREDDIE MAC STRUCTURED SERIES K-1515 CLASS X1
LOISTFT-ZM-2 [ 1.635% 02/25/35 ..vvevvviiiiicciiiiieccciiiies | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 1,331 | L O 0 fens (1,133) oo (U . (1,133) |eevenieienns [ (VN (1 P [ PO [V 57 | 02/25/2035 . |1.A ........
FREDDIE MAC SERIES 4992 CLASS S  0.601%
LABTFU-JA-7 [ 07/25/50 ovvveniiiiiiiiieeccvieeeecviieeeeen | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 26,499 |............ 28,067 |ovevvrrrnnnnnns [V R (28,067) [evvvvrvrnnnnns (U - (28,067) [cevneevennnnns [ (VN (1 P [ PO [V 631 |. 07/25/2050 . |1.A ........
FREDDIE MAC SERIES 4989 CLASS A1  3.000%
L3137FU-KA-5 [01/25/37 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 164,231 |...ooeeeens 156,471 |ovvvverenennns 0 ... (156,471) |.oooeeeeen 0 |oueeen (156,471) |oevvvnnennns [ (VN (1 P [ PO [V PO 16,999 |. 01/25/2037 . |1.A ........
FREDDIE MAC SERIES 4998 CLASS CI  3.000%
L3137FV=6Z-0 [08/25/40 .oevvvnniiiiiiiiiieeiiiieeeceiieeeeen | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U PO 162,222 |........... 143,341 |l 0 ... (143,341) [oevvnniinnnnnne 0 |oueeen (143,341) |.oovvinnnnnns [ (VN (1 P [ PO [V P 15,223 |. 08/25/2040 . |1.A ........
FREDDIE MAC SERIES 5003 CLASS GI ~ 4.500%
LA3TFV=J-2 (08725750 vvviiiiiiiiiieecceiecviieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 99,302 |..euunnnn. 118,020 |..oevvverennns 0 ... (118,020) [..evvvvvrennes 0 |oueeen (118,020) [....oevveennnns [ (VN (1 P [ PO [V PO 11,031 |. 08/25/2050 . [1.A ........
FREDDIE MAC SERIES 5016 CLASS IW  0.482%
LOISTRV-UN-0 [ 04715745 v | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 84,656 |........... 126,747 |evvvvvvenennns 0 ... (126,747) |.eeeeeeeen 0 |oueeen (126, 747) |oevvveneennnnn [ (VN (1 P [ PO [V F 1,349 |. 04/15/2045 . |1.A ........
FREDDIE MAC SERIES 2014 CLASS GI  4.000%
L 3137FV-X4-9 [09/25/50 .vvvviiiiiiiiiiinecieii i | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 90,973 |..ocovvnnnns 91,791 |l [V R (91,791) [eevvriienes (U - (91,791) [eunniiiinnnnns [ (VN (1 P [ PO [V F 6,223 . 09/25/2050 . [1.A ........
FREDDIE MAC SERIES 5008 CLASS IG ~ 4.000%
LOI3TFV-YK-2 [09725/50 viviiiiiiiiiiienevciiv s | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 88,297 |....covvnnnn 85,053 |......ceeennnn [V R (85,053) |..ceeeeeennnn (U - (85,083) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 7,483 |. 09/25/2050 . |1.A ........
FREDDIE MAC SERIES 5023 CLASS A  3.500%
LASTRN-UY-4 (10725750 vveieiiiiiiieeeeciieeceiieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U PO 203,224 |........... 215,880 |.....oeeeeeinn 0 ... (215,880) |-.eeeeeennnnn 0 |oueeen (215,880) |..evvnnrnnnne [ (VN (1 P [ PO [V PO 19,094 |. 10/25/2050 . |1.A ........
FREDDIE MAC MULTIFAMILY STRUCT SERIES K117
..3137FX-3T-3 [CLASS X1 1.329% 08/25/30 ...cevvvvnvvvirnnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,560 |oeeeennnnnns 3,501 |l 0 fens (3,501) |eeeeeeeees (U . (3,501) |evvenninnnnns [ (VN (1 P [ PO [V 271 |. 08/25/2030 . |1.A ........
FREDDIE MAC SERIES 5038 CLASS IJ  4.000%
CBABTRXAN2-0 [ 11725750 vveieiiiiiiieiecciieeciieeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [V IO 166,702 |.......... 172,616 [ovvvveveenenes 0 ... (172,616) [coevvvrerennns 0 |oueeen (172,616) [.....cevvenenn [ (VN (1 P [ PO [V PO 14,377 | 11/25/2050 . |1.A ........
FREDDIE MAC MULTIFAMILY STRUCT SERIES K-1518
..3137FX-QX-9 [CLASS XI  0.953% 10/25/35 ...ccevvvnnnviviiinnnn | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 7,356 |oveeennnnnns 6,3% |............... 0 fens (6,39) |...cceeeeennnn (U . (6,396) |.eevvnnnnnnnn [ (VN (1 P [ PO [V 332 [. 10/25/2035 . [1.A ........
FREDDIE MAC SERIES 5081 CLASS IK  3.000%
LBI3TFX-Y6-9 [03/25/51 i | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 89,061 |ouevuennnnns 88,323 |..........es [V R (88,323) |..ceeeeeennnn (U - (88,323) |.oevvvvnnnnnnns [ (VN (1 P [ PO [V F 7,230 |. 03/25/2051 . |1.A ........
FREDDIE MAC SERIES 5099 CLASS HI  3.500%
LB13TFY-AG-1 (06725745 vvviiiiiiiiiciiis | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 8,641 |.euennnins 7,280 |ooeeeeeeeens 0 fens (7,280) [cuvvvnnnnnnnnns (U . (7,280) [oenneeiinnnnns [ (VN (1 P [ PO [V 797 |. 06/25/2045 . |1.A ........
FREDDIE MAC SERIES 5097 CLASS ID  2.500%
LOIBTFY-NU-6 [ 04/25/51 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 127,184 |ooeeennnnne 127,732 |l 0 ... (127,732) |+eeeeeeeees 0 |oueeen (127,732) |ovevneenenns [ (VN (1 P [ PO [V F 8,824 |. 04/25/2051 . |1.A ........
FREDDIE MAC REMIC SERIES K-1520 CLASS X1
LB137FY-TY=2 [0.578% 02/25/36 ..covvvvneeiiiiniieeeciiiiineeeees | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,183 | 988 |....covvnnnnnns 0 s [CS1:2:7 ) (U (988) [cevenrevrnnnnns [ (VN (1 P [ PO [V 49 . 02/25/2036 . [1.A ........
FREDDIE MAC SERIES 5100 CLASS TI ~ 3.000%
LB13TFY-IL-6 [04/25/36 ..vvvvieiiiiiiiineciei s | s . 06/01/2024 . | Paydown ... 134,600 |.... . 04/25/2036 . |1.A ........
FREDDIE MAC -
..3137G0-GX-1 |DNA3 CLASS M3F  9.149% 04/25/28 ..........ccovn | vunnnns . 06/25/2024 . |Paydonn .....eeuevvviiiinnnn foevennininniiiiinns Joiinns 192,970 |........... 192,970 |...cooeeens 201,233 |....coeen 201,050 . 04/25/2028 . |1.A ........
FREDDIE MAC STACR SERIES 2018- SERIES 2017-
..3137G0-RB-7 |DNA3 CLASS M2Al  1.750% 03/25/30 .. O [ . 06/25/2024 . | Paydown ... L0 ... L0 . 03/25/2030 . |1.B FE ....
FREDDIE MAC SERIES 3730 CLASS Wl  4.500%
..3137GA-48-3 [03/15/40 ..eevvvriiiiiiiiiiiiiiiiiineeeeeiieeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,446 |............. 5,475 [ooeiiiiiinnnnns [V R (5,475) |.oeeeeeees [V A (5,475) |vvvennininnns [ (VN (1 P [ PO [V F 1,611 |. 03/15/2040 . |1.A ........
FREDDIE MAC SERIES 3736 CLASS SN 0.603%
LO137GA-LT-2 [ 10715740 wovveeiiiiiiiieiiiiieiceeeen | s . 06/15/2024 . | Paydown ... . 10/15/2040 . |1.A ........
FREDDIE MAC .
.. 3137GA-N7-8 [07/15/40 .evvvviiiiiiiniiiiiiiiiiininiiiiiiiniiiiins | neeees . 06/15/2024 . |Paydomn ....evevviiiiinins Jovvnnnniniiiiiiinnns foeininiiiiiinnnns [ (U PP 3,466 |....nnnnn. 3,820 |..oeeeennn 0 feenns (3,820) |..eeeeeeennn [ U (3,820) |.eevvnnnnnnnns [ 0 Jovvennennns 0 | (U [ 248 |. 07/15/2040 . [1.A ........
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FREDDIE MAC SERIES 5103 CLASS Bl ~ 4.000%
L 3137HO-BF-4 1 06/25/51 i [ . 06/01/2024 . |Paydown ......oooevvinniiins Joovininnnniiinns o0 e 00 | 42,665 (ol 42,800 [oaniiiiiiinnnnn 0 fonnnnl (42,850) |0 s (42,850) |..ceeeeennnns 0 e (U O (VN 0 | [V 3,211 |. 06/25/2051 . [1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
..3137H0-H7-6 | CLASS XI ~ 2.091% 01/25/31 .. [N [P . 06/01/2024 . | Paydoun ... .. (46,143) |... ..3,931 |. 01/25/2031 . [1.A ........

FREDDIE MAC SERIES 5121 CLASS .

3137HO-LW-6 | 06/25/51 ot [ . 06/25/2024 . |Paydoun ........ooooviiiiins Joeninniinnnninns o0 e 00 | 45,803 (ol 46,567 [oiiiiiiiiinnn 0 [l (46,581) 0 (46,581) |..ovvveeennn 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 3,096 |. 06/25/2051 . |1.A ........
FREDDIE MAC SERIES 5115 CLASS IK  4.500%

. 3137HO-X4-5 | 12/25/50 .t [ e . 06/01/2024 . |Paydown .......oooevveniiins Jovennnnnnnninnns o0 e 00 127,529 (.00l 128,202 [nniiiiiiinnnnn 0 fnnnl (128,202) ).l 0 (128,202) |..vvvvaeennnne 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 9,938 |. 12/25/2050 . [1.A ........
FREDDIE MAC SERIES 5115 CLASS IM  4.000%

. 3137HO-ZX-9 | 06/25/51 oot [ e . 06/01/2024 . |Paydown ......oooevviiniiins Joovinnnnnnininns o0 e 00 e 70,746 (o 70,082 foniiiiiiiinnnnn 0 [ (70,032) 0 | (70,082) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 6,318 |. 06/25/2051 . |1.A ........
FREDDIE MAC SERIES 5125 CLASS 10 4.500%

SBTHISDV-5 | 07/25/51 i [ e . 06/01/2024 . |Paydown .......oooovviviiins Jovennnnnnnnnnnnns o0 e 00 e 127,340 (.l 125,570 fnniiiiinnnnnnn 0 fnnll i (125,570) |0 s (125,570) [.vvvvveeennnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 11,604 [. 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5131 CLASS NI 3.500%

L BMBTHI-VE-2 | 08/25/51 i [ . 06/01/2024 . |Paydown .......oooeveinniins Joovninnnnnnnnnnns o0 e 00 e 347,130 (.l 343,536 [nniiiiiinnnnnn 0 fllll (343,536) |0 s (343,536) [..eeeenninnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 26,880 |. 08/25/2051 . |1.A ........
FREDDIE MAC SERIES 5129 CLASS Al 3.000%

L 3137HI-XP-6 | 08/25/41 i [ e . 06/01/2024 . |Paydown ......oooovveininins Joonnnnnnnninnnnns o0 e 0 e 49,871 (i 48,612 [0 el (48,512) |0 (48,512) |.vvvvereannnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 4,950 |. 08/25/2041 . [1.A ........
FREDDIE MAC SERIES 5147 CLASS IC  3.000%

.. 3137H2-00-8 109/25/33 ...vvvviiiiiiiiiiiiiiiie e [ . 06/01/2024 . |Paydown .......ooooevvveiins Joovennnnnnnnnnnnns o0 e 00 [nnn0.308,209 [ 271,380 [aiiiiiiinnnnnn 0 o (271,350) |0 s (271,350) [vvvveaeeannnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 38,192 |. 09/25/2033 . [1.A ........
FREDDIE MAC SERIES 5152 CLASS 1B 3.500%

L BMBTHIBI-3 |10/25/51 e [ . 06/01/2024 . |Paydown .......ooovvveniines Joovinnnnnnininins o0 e 00 e 88,716 ..l 87,706 [onniiiiiiinnnnn 0 fonnll (87,706) |0 | (87,706) [vvvvreeannnes 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 8,282 |. 10/25/2051 . | 1.A ........
FREDDIE MAC SERIES 5168 CLASS BI ~ 4.500%

SBTHKN-T | 11725751 o [ . 06/01/2024 . [Paydown ....ooouviieiieniis foenenniiiiiieeiis feeeeeiiiiien [V O [V PO 166,059 |........... 165,869 |.......oeeen. 0 f..... (165,869) [..vvvveeennnns 0 f..... (165,869) [..vvvveeennnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 14,389 | 11/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS DI 3.000%

LOMBTHA-LY-4 112/25/51 i [ . 04/17/2024 . [BARCLAYS CAPITAL ...oovvs [orreemninniinnannns foreenns 4,447,003 |ooooeiiiiiinnnnn 0 | 4,057,103 |........ 4,061,604 |............... 0 foeeeens 6,014 [.oeeennis 0 foeeeenns 6,014 [ 0 foueeees 4,067,618 |...ovveeennnnn 0 [...... 379,385 |....... 379,385 [...oeenn. 335,034 |. 12/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS DI 3.000%

LMBTHA-LY-4 112/25/51 i [ . 04/01/2024 . [Paydown ....coovviieiieniis foereniiiiiiiieiis feeeeeiiiien [V O 0 | 25,775 |.vveeeenn. 25,804 |..veiiennn. 0 foon (25,804) |..vvvvreennnns [V R (25,804) |..vvvvreennnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 1,659 [. 12/25/2051 . |1.A ........
FREDDIE MAC SERIES 5179 CLASS BI  4.500%

L 3ABTHA-XM=T 101725752 o [ . 06/01/2024 . [Paydown ....ooouviieiieniis foenenniiiiiieeiis feeeeeiiiiien [V O [V PO 367,242 |........... 365,336 [..veiiiiiinnnns 0 f..... (365,336) [-veeeenninnnn 0 f..... (365,336) [cveeeeannnnnns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 33,358 . 01/25/2052 . |1.A ........
FREDDIE MAC SERIES 5202 CLASS Tl  5.500%

L 313THB-3V-5 | 12/25/48 .. e . 06/01/2024 . [Paydown ....ooouviieiieniis foenenniiiiiieeiis feeeeeiiiiien [V O [V PO 178,647 |........... 189,208 |............... 0 f..... (189,208) [..vvvvreennnns 0 f..... (189,208) [..vvvveeennns 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 18,763 [. 12/25/2048 . |1.A ........
FREDDIE MAC SERIES 5226 CLASS SC  0.815%

L 3A3THT-5V-1 1 05/25/40 . [ e . 06/25/2024 . |Paydown (173,723) (173,723) , . 05/25/2040 . |1.A ........
FREDDIE MAC SERIES 5223 CLASS Gl 3.500%

L MBTHT-HK-2 | 08/25/51 i [ e . 06/01/2024 . | Paydown , , (71,113) (71,113) , . 08/25/2051 . |1.A ........
FREDDIE MAC SERIES 5247 CLASS S 0.765%

.. 3137HB-GX-3 | 08/25/52 ....vvviiiiiiiiiiiiiiiiiiise e [ . 06/25/2024 . | Paydoun ... .. (67,341) |. .0 . (67,341) |... R , . 08/25/2052 .

. 01/01/2025 .
. 01/01/2041 .
. 09/01/2041 .
. 08/01/2041 .

..31384V-NN-9 | FNMA POOL 535065 8.500% 01/01/25 .
..3138A4-YE-O | FNVA POOL AH3408  5.000% 01/01/41 .
..3138AN-4C-4 | FNVA POOL A18918  4.000% 09/01/41 .
..3138AN-C6-8 |FNVA POOL A18192  4.500% 08/01/41 .

06/01/2024 . | Paydown
06/01/2024 . | Paydoun
06/01/2024 . | Paydoun
06/01/2024 . | Paydoun

..3138AN-DY-6 | FNVA POOL A18218  4.000% 08/01/41 ............|.eeees . 06/01/2024 . | Paydoun ... . 08/01/2041 .
..3138AP-03-5 | FNVA POOL A19473  4.000% 09/01/41 ....evvveee | eeenns . 06/01/2024 . | Paydoun ... . 09/01/2041 .
..3138AS-SC-7 |FNMA POOL AJ1414  4.500% 09/01/41 ........cc. | e . 06/01/2024 . | Paydoun ... . 09/01/2041 .
..3138AW-HC-0 | FNVA POOL AJ4726  4.000% 12/01/41 ..evvveee | eeenns . 06/01/2024 . | Paydown ... . 12/01/2041 .
..3138ER-YH-7 |FNMA POOL AL9711  4.000% 11/01/46 ............|..cccen . 06/01/2024 . | Paydoun ... . 11/01/2046 .
..3138ET-6F-8 |FNVA POOL AL8969  3.000% 10/01/43 .....eeees | weeenns . 06/01/2024 . | Paydown ... . 10/01/2043 .
..3138WX-A9-8 |FNMA POOL AT9031  4.500% 08/01/43 . . |- 06/01/2024 . [Paydoun ... . 08/01/2043 .

. 09/01/2043 .

..3138X8-LE-9 | FNVA POOL AUB424  4.500% 09/01/43 ......ccvvs | eeenns . 06/01/2024 . | Paydown
FANNIE MAE SERIES 2001-38 CLASS SA  3.051%
.. 313920-0K-9 1 08/25/31 ..oovvvvieieeiiiiiiiiiiiiiiiiiieeiiiiiees | eeens . 06/25/2024 . [Paydown .....oooovveeiiiiinn foveeiiiiiiiiiiiii foiiiiiiiiie [ PO O v 307 foveiiiiiinnns 283 [ooiiiiinnns 0 forreeenn. (283) forverreiinnne [ PO (283) forverraiinnne [ N 0 oeeeiiiiinn [V PPN [V 0 foeeeiiiiiins 102 |. 08/25/2031 . [1.A ........
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FANNIE MAE SERIES 2001-46 CLASS S  2.800%
..313920-2J-2 [09/18/31 evvveiiiiiiiiiiiiiii e | s . 06/18/2024 . |Paydomn ....cevvvviiiinnnns Jovvniniiniiiiiinnns feeeieeeiiiis [V (U P AT [ R 0 s (6570 1 P (U (597) |oevvvnnnnnns [ (VN (1 P [ PO [V 364 |. 09/18/2031 . |1.A ........
FANNIE MAE SERIES 2001-59 CLASS S  2.451%
L 313921-A9-9 [ 11725731 v | s . 06/25/2024 . | Paydown ... . 11/25/2031 . |1.A ........
FANNIE MAE
L 313921-GK-8 [ 10725731 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 354 [t L2 P 0 s (RIS (U (197) [eennriiiinnnns [ (VN (1 P [ PO [V 245 (. 10/25/2031 . [1.A ........
FANNIE MAE SERIES 2001-57 CLASS S  2.551%
L 313921-JE-9 [06/25/31 ovvviiiiiiiiirieieeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P 3BT | 377 | 0 s (377) [ervnnnnnnnnnnns (U (<740 ) A [ (VN (VN P [ PO [V 43 |[. 06/25/2031 . [1.A ........
FANNIE MAE SERIES 2001-60 CLASS QI 1.020%
..313921-U8-9 [09/25/31 oovvviiiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P (5772 479 | 0 s (479) |vevvvvrinnnns (U (479) |oevvvinns [ (VN (1 P [ PO [V 140 |. 09/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-62 CLASS SC  2.401%
C1B2A-DM-T [ 11725731 v | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P 589 |.oiiiiiiins 626 |.....covnnnnnns 0 s (626) [..vvvvnnnnnnnne (U (626) [cevnrevrnnnnns [ (VN (1 P [ PO [V 68 |. 11/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-50 CLASS SQ  2.451%
L 31392A-NC-8 [ 11725731 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 378 | 7L 0 s (375) |vevvvrrnnnnnns (U (7571 [ (VN (1 P [ PO [V 43 |[. 11/25/2031 . [1.A ........
FANNIE MAE SERIES 2001-63 CLASS SA  2.503%
L3132A-VG-0 [ 12718731 v | s . 06/18/2024 . |Paydomn .....evvvviiiinnnns Joevniiniieiiiiiinens foeneeeeiiiis [V (U P 579 |oiviiiiinns 565 |.oiiiiiiins 0 s (565) |+vvvvrrrnnnnns (U (565) |.evvvvvnnnnnns [ (VN (1 P [ PO [V 75 | 12/18/2031 . |1.A ........
FANNIE MAE SERIES 2002-10 CLASS SA  2.301%
.31392B-5U-6 [02/25/32 ..oovvviiiiiiiiineeeceieciiis | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U P 263 | 226 |.oeiiininnnnnns 0 s (226) |vvvvvrrennnns (U (226) |..evvvnnnnnnnns [ (VN (1 P [ PO [V 54 . 02/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-10 CLASS SE  2.401%
L 31392B-5X-0 [01/25/32 v | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P 485 | 81 | 0 s (220 S (U (481) [oennieiinnnnns [ (VN (1 P [ PO [V 53 |[. 01/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-10 CLASS QI  0.550%
L 31392B-6J-0 [ 10725731 ovvveiiiiiiiicieciieeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P L7 I 395 [ooiiiiiiiinnns 0 s (395) |vvvvernnnnnnns (U (i) ) [ (VN (1 P [ PO [V 71 | 10/25/2031 . |1.A ........
FANNIE MAE SERIES 2002-10 CLASS QJ  0.500%
L31392B-6K-7 [ 10725731 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P 396 |ooiiiiiiins 3BT | 0 s (351) |vevrneiennns (U (351) |oevvrnnnnns [ (VN (1 P [ PO [V 65 |. 10/25/2031 . |1.A ........
FANNIE MAE SERIES 2002-10 CLASS QT  4.191%
L 31392B-6S-0 [ 10/25/31 ovvveiniiiiiiiiieeiiieieeen | s . 06/25/2024 . |Paydonn .....evvnviviiiinnnn Jevvnninniiiiiiinns foneneens 9,598 [.oeiiiiinn 9,598 [......oeennnn 9,461 |oeevennnnnns 9,319 [oiiiiiiinnnns (U P 14T PO (U P 1L T PO [V P 9,598 |..covvvnnnnnns (1 P [ PO [V 169 |. 10/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-72 CLASS SW  3.876%
L 31392B-Jd-6 [ 12/25/31 i s . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 1,001 |oeeeins 1,001 [oooiiiiiiiinnnns [T/ R L1 I [ PO 20 | [ PO 20 | (U1 O 1,001 [ (1 P [ PO [V 16 | 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2002-9 CLASS SI  0.350%
L 31392B-K2-1 [03/25/32 i | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V [ X [T P 0 s (37) [ervvnnnnnnnnnns (U P (K70 PP [ (VN (1 P [ PO [V N 7 | 03/25/2032 . |1.A ........
FANNIE MAE SERIES 2001-81 CLASS SX  3.303%
.. 31392B-ND-4 [01/18/32 .evvveiiiiiiiiiiiiiiiiiieeeeecenineeeeen | s . 06/18/2024 . |Paydomn ....evvvvviiinnnnns Joevnnieiniiiiiinens foeeneeeiiiis [V [ L1 PO L LI PO 0 s (A, (U P [ [ (VN (1 P [ PO [V 15 . 01/18/2032 . |1.A ........
FANNIE MAE SERIES 2002-5 CLASS S  2.651%
L 31392B-SY-3 [02/25/32 ..ovviiiiiiiiiiiineeeceieceviis | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 270 |ooeiiiiiinns 184 | 0 s (L) (U (184) [oeenniiiinnnnns [ (VN (1 P [ PO [V 186 . 02/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-5 CLASS SA  2.651%
L 31392B-TQ-9 [ 11/25/27 covvveiiiiiiieeecciieeeccvineeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 236 |ooiiiiiiiins 22 N 0 s (224) |vevviiiinnnns (U (23 [ (VN (1 P [ PO [V 54 |. 11/25/2027 . |1.A ........
FANNIE MAE SERIES 2002-1 CLASS SC  2.351%
L31392B-WA-0 [01/25/32 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 484 | 480 |.ooieeiiinnnnns 0 s [E2:10) ) (U [0 PO [ (VN (1 P [ PO [V 52 |. 01/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-22 CLASS SX  2.551%
.. 31392C-6U-3 [04/25/32 ..ovvviiiiiiiiiiieeeceicciiis | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 230 | 24 | 0 s (214) |veeeiiiinnns (U (ALY [ (VN (1 P [ PO [V 60 |. 04/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-34 CLASS SA  2.666%
. 31392C-N2-6 [ 05/18/32 ovvvvniiiiiiiiiiiiiiiieeecviieeeen | s . 06/18/2024 . | Paydown ... . 05/18/2032 . |1.A ........
FANNIE MAE
.. 31392C-04-9 [ 05/18/32 evvvvnriiiiiiiiiiiieiiiieeeceiieeeeen | s . 06/18/2024 . |Paydomn ....evvvvviiinnnnns Joevnnieiniiiiiinens foeeneeeiiiis [V (U FO, 1118 [ 1,005 [oeevveieennnns 0 fens (1,005) fouvvuvnnnnnnnns (U . (1,005) [onnieeeinnnnns [ (VN (1 P [ PO [V 288 |. 05/18/2032 . |1.A ........
FANNIE MAE SERIES 2002-16 CLASS SN
L31392C-UN-2 [01/25/32 v s . 06/25/2024 . | Paydown ... . 01/25/2032 . |1.A ........
FANNIE MAE
.31392D0-A0-5 [06/25/32 ..oiiiiiiiiiiiiiiecceieciis | s . 06/25/2024 . | Paydoun . 05/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-39 CLASS ST  2.703%
L 31392D-QF-2 [06/18/32 evvveiiiiiiiieiiiiiiiin e eeeien | s . 06/18/2024 . | Paydown ... . 06/18/2032 . |1.A ........
FANNIE MAE
.. 31392D-SC-7 [04/25/32 ..iiiiiviiiiiiiiiin i | e . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ 0 Joveriiniiinns [ 928 |..iiiiiinnnnns [ PO (928) |.evvveeennnnns [U (928) |..evvvnnnnnnnns [ 0 Jovvennennns 0 | (U [ o 99 |[. 04/25/2032 . [1.A ........
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FANNIE MAE SERIES 2002-51 CLASS SM  2.551%
L 31392D-WZ-1 [08/25/32 v | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P 987 |oeviiiiienns 993 |, 0 s (993) |vvvvvvrnnnnnns (U (993) |.ovvvvnnnnnns [ (VN (1 P [ PO [V 110 . 08/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-67 CLASS PE
GB92E-6F-2 [ 11/25/32 v | s . 06/01/2024 . | Paydown ... L 11/25/2032 . |1.A ........
FANNIE MAE .651¢
LO1392E-GM-6 [ 09/25/32 i | s . 06/25/2024 . | Paydoun . 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-53 CLASS SG  2.451%
L31B92E-HK-9 [07/25/32 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P 146 | LT O 0 s (135) |+vevveriennnns (U [RES) T [ (VN (VN P [ PO [V 38 | 07/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-64 CLASS SH  2.101%
L 31392E-P9-5 [10/25/32 vvvviiiiiiiiiicieeiies | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P P 23 I PO 0 s (23 D PO (U (22D [ (VN (1 P [ PO [V 40 |. 10/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS MS  1.000%
L 31392E-WS-5 [08/25/32 vvvvviiiiiiiiiiiecciie s | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P T/ R F 72 I PO, 0 s (K721 A (U (321) |oevvvvnnnnns [ (VN (1 P [ PO [V 57 | 08/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-77 CLASS S 4.493%
L1B92F-6E-2 [ 12/25/32 i | s . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 10,542 [oeenne 10,542 |ooeeeennnnnns 7,276 |oveeeennnnns 7491 | (U 3,051 |eviiiiiins (U 3,051 |eviiiiiins (U P 10,542 |ooveeins (1 P [ PO [V 198 | 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-82 CLASS SH  4.044%
CB2F-Z7-5 [12/25/32 i | s . 06/25/2024 . |Paydonn ...ccevunvviiiiinnnn fovvnninineiiiiins Jeneeeeiinnnd 7 S P A P 2 | (U P [ PO 27 | [ PO P P [ A R (1 P [ PO [V N 0 | 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2003-8 CLASS SJ  2.201%
L 31392H-T9-4 [02/25/33 v | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U P 368 |....covvnnnnns L7 A 0 s (X)) IO (-7 F (445) |.oovvvinnns [ (VN (1 P [ PO [V 111 [. 02/25/2033 . [1.A ........
FANNIEMAE GRANTOR TRUST SERIES 2003-T2 CLASS
..31392J-AT-6 [A1  5.337% 03/25/33 ..coevvviiiiiiiiiiiiieeeeinn | s . 06/25/2024 . |Paydonn .....eevviviiinnnnn Jevvnninniniiiiins o 6,934 ..o 6,934 [............. 7,003 |oeieiiinnnns 6,985 |.ooiiinnnnns 0 s (51) [ervrnnnnnnnnnns (U P (51) |vvreneiniins (U1 O 6,934 [..ooovnninnnns (1 P [ PO [V 164 |. 03/25/2033 . |1.A ........
FREDDIE MAC SERIES 2448 CLASS ZH  6.500%
LB1B92M-AE-2 (06715732 i | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 41,035 |oeeeennnnns 41,035 |..ooeeeennns 47,252 | 46,499 [....oevnnnnnn. [V R (5,464) |...cceeeen [V A (5,464) |..ovvennnnn (U P 41,035 [.oooeiiinnnnnns (1 P [ PO [V F 1,068 |[. 05/15/2032 . [1.A ........
FREDDIE MAC SERIES 2459 CLASS SP 2.553%
L 31392P-HX-6 [ 06/15/32 ovvvvniiiiiiiiiiiicciieccviieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U P 537 |eeviiiiines 524 1.l 0 s (672 P (U (524) |.ovvviinnnns [ (VN (1 P [ PO [V 57 |. 06/15/2032 . |1.A ........
FREDDIE MAC SERIES 2469 CLASS SH  2.053%
L 31392R-DC-2 [ 07/15/32 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P [ 0 619 |ovviiiiinnns 0 s (273) |vevvvnnnnns LY F [(C0) ) PO [ (VN (1 P [ PO [V 145 |. 07/15/2032 . |1.A ........
FREDDIE MAC SERIES 2504 CLASS SM  2.103%
L 31392U-L3-6 [ 09/17/32 cevvviiiiiiiieeeecieeeiieeeen | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V (U P 81 | 257 |eveeeriiiinnns 0 s (257) |vevvennennnns (U (257) |oevvvnnnnns [ (VN (1 P [ PO [V 115 |. 09/17/2032 . |1.A ........
FREDDIE MAC SERIES 2520 CLASS BE  6.000%
L31392X-V9-6 [ 11/15/32 v | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 11,349 ... 11,349 |oeeenns 12,199 |oeennins 12,017 [oeeeiiiiiinnnns 0 s (1322 (U (668) [cevnrevrnnnnnn (U P 11,349 | (1 P [ PO [V 289 |. 11/15/2032 . |1.A ........
FANNIE MAE SERIES 2003-31 CLASS SM  2.551%
L 31393A-LI-5 [04/25/33 i | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 906 |....covvnnnnnnns LT 0 s (844) |vvvvvirannnns (U (844) |..ovvvnnnnnnns [ (VN (1 P [ PO [V 74 | 04/25/2033 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 2003-W5 CLASS A
..31393A-54-0 [5.560% 04/25/33 ....ceevvvriniiiiiiiiiniieciiiiines | s . 06/25/2024 . |Paydonn .....eevvviviinnnnnn Jevvnninnieiiiiins o, 5115 [eeiiiinne 5116 | 5,114 |t 5,093 [.ooooviinnnnns [ O 22 [ R -2 (U1 O 5115 [t (1 P [ PO [V 127 | 04/25/2033 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 2003-W9 CLASS A
..31393B-6U-4 [5.455% 06/25/33 .....coevvvvvnniiiiiininieniiiiins | s . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 3,783 oo 3,753 [oiiiiiiinnns 3,753 [ooviiiiinnnns 3,753 [ooeiiiiiiiinnns [ PR (VN P [ PR (VN P (U1 O VAT R (1 P [ PO [V 84 |. 06/25/2033 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 2003-W13 CLASS
..31393C-7G-2 [AV2  5.740% 10/25/33 ...oovvvniiiiiininieiiiinnn | s . 06/25/2024 . |Paydomn ....cevunveviiiinnns Jeviniiiineiiiiinns forieneeeiiininn B | LT PO L1 PO L LT PO [ PR (VN P [ PR (1 P [ L2 IO (1 P [ PO [V N 0 |. 10/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-55 CLASS UE  5.500%
.. 31393C-PX-5 [06/25/33 ..cevvviiiiiiiiiiieeirrn s | s . 06/01/2024 . | Paydown . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003.45 CLASS SJ  0.223%
..31393C-TF-0 |06/25/33 ... N IR . 06/01/2024 . | Paydown ... . 06/25/2033 . |1.A ........
FANNIE MAE .000¢%
.. 31393C-2C-0 [06/25/33 ..cevvvvnniiiiiiiieiieiiiiie s | s . 06/01/2024 . | Paydown . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-87 CLASS KS  0.919%
.. 31393E-4H-9 |07/25/33 ... N IR . 06/25/2024 . | Paydown ... . 07/25/2033 . |1.A ........
FANNIE MAE .000¢%
L1393E-5B-1 [07/25/33 v | s . 06/01/2024 . | Paydown . 07/25/2033 . |1.A ........
FREDDIE MAC SERIES 2530 CLASS QT  1.020%
L31393F-AC-0 [01/15/32 covvviiiiiiiieeccii e | s . 06/15/2024 . | Paydown ... . 01/15/2032 . |1.A ........
FREDDIE MAC . 898
L 31393F-VT-0 [02/15/32 vvvveiiiiiiiiiiiiniiiiiiiincciiiines | eeeees . 06/15/2024 . |Paydomn ....eouviiiiiiinnns Jovvnnniniiiiininnns fovininiiiinnns 357 | YA LT3 LT 0 Joeeeeeennn (18) e [ U (18) foeeeiiiiinnnnns [ U N KLY 0 | (U [ o 10 ). 02/15/2032 . |1.A ........
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FREDDIE MAC SERIES 2551 CLASS SD  2.653%
..31393J-BT-4 [01/15/33 ovvveiiiiiiiiiiiiciiiecccviieeeees | s . 06/15/2024 . |Paydoun ......evvvvriinnnns Joevvnnineneniiniinns foveeneieeeennnnn 00 [ 0 [ 1,926 |l 1,929 |0 e (1,929) |0 e (1,929) |l 0 e (VN (1 P [ PO [V 205 |. 01/15/2033 . |1.A ........
FREDDIE MAC SERIES 2599 CLASS EA  0.000%
L 31393N-ON-2 [ 04715733 v | s . 06/01/2024 . | Paydown ... . 04/15/2033 . |1.A ........
FREDDIE MAC . 170¢%
.. 313930-P3-0 [05/15/33 ..ovvviiiiiiiiiiiie s | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 26 | 226 |oooiiiiiinns 204 | 205 | [ O 22 [ R -2 [ PR 26 [oooeiiininnnns (1 P [ PO [V N 3 |. 05/15/2033 . |1.A ........
FANNIE MAE SERIES 2004-2 CLASS SW  6.642%
L. 31393U-3C-5 [02/25/34 ..oviviiiiiiiiiiiis | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P 386 |.ooeiennnnns 378 | 0 s [E74:) 1 (U (<7451 ) AR [ (VN (VN P [ PO [V 82 | 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-14 CLASS S  1.651%
..31393U-6D-0 [03/25/34 ...covvvviiiiiiiiiineecciieeceiis | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P 282 | 126 | 0 s [P (U (126) [oveneeiinnnnns [ (VN (1 P [ PO [V 174 . 03/25/2034 . |1.A ........
FANNIE MAE SERIES 2003-126 CLASS IC  0.050%
L 31398U-CE-1 [12/25/33 i | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P 7 21 | 0 s (72 P (U [224) ) [ (VN (1 P [ PO [V 32 |[. 12/25/2033 . [1.A ........
FANNIE MAE SERIES 2003-119 CLASS MQ  4.948%
L1393U-EF-6 [ 11725733 i | s . 06/25/2024 . |Paydonn .....eevviviiiinnnn Joevvnninnieiiiiins foneneens 6,630 [...ccovnnnns 6,630 |.inns 5,531 [ooiiiiinnnns 5,867 |oeevvennnnnns (U P 763 |oveeieiiiinns (U P 763 |oeeieiieinns (U1 O 6,630 |ouuiiiiiinnnn (1 P [ PO [V 141 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-17 CLASS BS  1.701%
L 31393X-YR-2 [01/25/34 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 4,736 |oeeeeennnnns 4,531 [ooiiiiiiiinnns [V R (4,531) |.ooeeeeeees [V A (4,531) |oeeeenninnnnns [ (VN (1 P [ PO [V F 1,248 |. 01/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-47 CLASS Ul 5.500%
.. 31393Y-D6-9 [06/25/34 ...eevvvnniiiiiiiiiiiiiine s | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,878 |oeeeennnnnnn 4474 .ot [V R (4,474) ..ol [V A (4,474) |eevennnne [ (VN (1 P [ PO [V 953 . 06/25/2034 . [1.A ........
FANNIE MAE SERIES 2004-46 CLASS EP  0.000%
.. 31393Y-09-9 [03/25/34 ..oiiiiiiiiiiiiiiiciis | s . 06/25/2024 . |Paydonn .....eeuveviiinnnnn Jevvnnnniiiiiiinns foneneens 4,036 [ooieeennn 4,036 |ieeennnnnnns 3,848 |ievennnnnns 3,912 [ooeiiiiiiinnnns (U P 124 | (U P 124 | (U1 O 4,036 |....ccvvnnnnnns (1 P [ PO [V N 0 | 03/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-43 CLASS S  3.483%
L 31393Y-TH-8 [06/25/34 .ovevvviiiiiiiiiiiiiviieeecceiies | s . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 2,593 | 2,593 [oiiiiiinnns 1,493 |..oooiinnnnns 1,503 | (U 1,00 [oooiiiiiinnnnns (U 1,00 [oooiiiiiinnnnns (U1 O 2,593 [oooiiiiiiiinnnn (1 P [ PO [V 38 | 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-73 CLASS Tl  5.000%
L 31394A-20-5 [10/25/34 ovvvviiiiiiiii s s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 8,422 |..coovvnnnnns 7,610 [ouvenninnnnns 0 fens (7,610) fouvvvnnnnnnnnne (U . (7,610) [ounneivinnnnns [ (VN (1 P [ PO [V F 1,231 |. 10/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-70 CLASS XJ  5.000%
L. 31394A-4U-7 [10/25/34 oevvviiiiiiiiiicinies | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,742 | 1,609 [ovveiviininns 0 fens (1,500) |.oeeeeeeeenns (U . (1,509) |.evvennnnnnne [ (VN (1 P [ PO [V 228 |. 10/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-69 CLASS IP 5.000%
L 31394A-E4-4 [12/25/33 oiiiiiiiiieiii i | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5120 |oeveeiinnns 4,521 [oooiiiiiinnnnns [V R (4,521) |.oooeeeeees [V A (4,521) |ovevenininnns [ (VN (1 P [ PO [V 723 |. 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA  5.000%
L 31394A-J7-2 [09/25/34 ..cooviiiiiiiiiiiecieceis | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,287 |ovveeiinnns 2,766 |.ooooeeeeennns 0 fens (2,766) [cvvvvennnnnnnns (U . (2,766) [ceeevinnnnnn [ (VN (1 P [ PO [V 439 . 09/25/2034 . [1.A ........
FANNIE MAE SERIES 2004-63 CLASS Pl 5.000%
L 31394A-NN-2 [08/25/34 .oevvviiiiiiiiiiiinicie s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,346 |oeeeennne 1,280 [oevvevrennnnns 0 fens (1,280) [ouvvvvnnnnnnnns (U . [ 2:[0) [ (VN (1 P [ PO [V 247 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Tl  5.000%
L. 31394A-NQ-5 [08/25/34 .oevviniiiiiiiiiiciiis s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,155 [ooiiiiiinnnns 1,929 | [V R (1,920) |...ooeeeeenn [V A (1,929) |evveeninnnnne [ (VN (1 P [ PO [V 348 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl  5.000%
.. 31394A-NR-3 [08/25/34 ..cevvviiiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 8,601 [erirenns 7,469 ...l 0 fens (7,469) |..coeeeeennn (U . (7,469) |.eevvennnnn [ (VN (1 P [ PO [V F 1,337 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-62 CLASS TP 5.500%
..31394A-0S-8 [07/25/33 .oevvvviiiiiiiiiiiniiiiin s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,300 |eeeiennnnnns 3718 |l 0 fens (3,718) [euvvvnnninnnnns (U . (3,718) [eeeneiiinnnnnn [ (VN (1 P [ PO [V 566 |. 07/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-61 CLASS SW  2.851%
..31304A-TB-2 [08/25/34 .oevvvviiiiiiiiiiiiiiiiiieeeiies | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 1,389 |oeiiinnns 1,828 | [V R (1,323) |.oeeeeeees [V A (1,323) |eevenininns [ (VN (1 P [ PO [V 454 . 08/25/2034 . [1.A ........
FANNIE MAE SERIES 2004-61 CLASS GS
..31394A-TD-8 [08/25/34 ...eevvveiiiiiiiiiiiiiiiiiin s | s . 06/25/2024 . | Paydown ... . 08/25/2034 . |1.A ........
FANNIE MAE .
L. 31304A-WM-4 [04/25/34 ..coovvvniiiiiiiiineis s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 1,94 | 1,843 [oveiiiininnns 0 fens (1,843) |.eeeeeeeees (U . (1,843) |evvenninnne [ (VN (1 P [ PO [V 556 |. 04/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS TI  5.000%
..31394A-20-2 |04/25/34 ... [ R . 06/01/2024 . | Paydown ... . 04/25/2034 . |1.A ........
FANNIE MAE .000¢%
.. 31304A-Z8-8 [02/25/34 ..coovvviiiiiiiiii s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,771 | 2,443 [.oooiiiiinnnns [V R (2,443) [cnvnnnnnnnnnnn [V A (2,483) [.oovvvnnnnnnnns [ (VN (1 P [ PO [V 420 |. 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-100 CLASS SB  1.851%
..31394B-H4-9 101/25/36 ... N IR . 06/25/2024 . |Paydown ... . 01/25/2035 . |1.A ........
FANNIE MAE .
..31394C-JG-8 [03/25/35 ..iiivvuiniiiiiiiiiiiiiiiiiiiee i | eeeees . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ (U PP 3,310 Jiveeennnnnns 3,042 [...ooiiiinnnnns 0 Jeeenns (3,042) )..ooeeennn [U (3,042) |.evvennninnns [ 0 Jovvennennns 0 | (U [ 257 |. 03/25/2035 . |1.A ........
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FANNIE MAE SERIES 2005-17 CLASS SE  1.251%
.. 31394C-RE-4 [03/25/35 ..ovivviiiiiiiiiiinceccciiecciiis | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V L | A AR 301 I FRR, 4,236 [oooiiiiiinnnnns [V R (4,236) |..eoeeeeeennnn [V A (4,236) |eeveennnnnnns [ (VN (1 P [ PO [V 334 . 03/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-56 CLASS SP 6.000%
.. 31394D-6V-7 [08/25/33 ..oeiviiiiiiiiiiieerneiis | s . 06/25/2024 . | Paydown ... . 08/25/2033 . |1.A ........
FANNIE MAE
.. 31394D-06-0 [06/25/35 ..oevvvveniiiiiiiiiiiiiiini s | s . 06/25/2024 . | Paydoun . 06/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-66 CLASS SQ  3.252%
LB1394E-KG-2 [07/25/35 v | s . 06/25/2024 . | Paydoun . 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-66 CLASS SX  1.301%
L31394E-KU-1 [07/25/35 v | s . 06/25/2024 . | Paydoun . 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-59 CLASS PS  3.252%
LO1394E-TE-8 [06/25/35 .o | s . 06/25/2024 . | Paydoun . 05/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-72 CLASS AS  1.251%
LO1394E-IY-0 [08/25/35 vviiiiiiiiii s | s . 06/25/2024 . | Paydoun . 08/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-75 CLASS SU  3.166%
L 31394F-BL-8 [09/25/35 ..iiiiiiiiiiiiiiiceecis | s . 06/25/2024 . | Paydoun . 09/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS SK  5.144%
L 31394F-DH-5 [06/25/35 ..ovviiiiiiiiiiiineeceieciis | s . 06/25/2024 . |Paydonn .....eenviiiiiinnns Jovvniinieiiiiiinens feeeneeeens 10,183 [..ooeeeeeens 10,183 [onnnne 10,181 [onee 10,137 [ooeeiiiiinnnnns [ PR L1 [ PR L1 (U P 10,183 |oveeniiiiinnn (1 P [ PO [V 218 |. 05/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DM 4.402%
L 31394F-DT-9 [07/25/35 vvvviiiiiiiiiiiiieevciini s | s . 06/25/2024 . |Paydonn .....oueviviiiinnnns Jovvniininiiiiiinees feeeneneens 50,302 |.....nnnn. 50,302 |...ccevennns 56,650 |............ 54,388 |.....covnnnnnns 0 fens (4,086) [c.vvvvvnnnnnnns (U . (4,086) [coeeevennnnnn (U P 50,302 |.....ccvvnnnnns (1 P [ PO [V 929 . 07/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-84 CLASS SN 1.251%
L31394F-L6-0 [ 10725735 viviiiiiiiiiinies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 6,402 |oeevennnnnns 6,518 |.............. 0 fens (6,518) [cuvvvvvunnnnnns (U . (6,518) [cnneevinnnnnn [ (VN (1 P [ PO [V 521 |. 10/25/2035 . |1.A ........
FREDDIE MAC SERIES 2750 CLASS SG  1.653%
L31394R-FB-0 [02/15/34 i s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U P [ R/ R [S7( 1 PO 0 s (670) [cevvvnnennnnnne (U [(S7(0) ) PR [ (VN (1 P [ PO [V 233 [. 02/15/2034 . [1.A ........
FANNIE MAE SERIES 2005-102 CLASS DS 4.814%
LB1394U-HT-2 [ 11725735 i s . 06/25/2024 . |Paydonn .....evvnviviiiinnnn Jevvnninniiiiiiinns foneneens 2,509 [eeiiiinnns 2,509 [.....coennnns 2,204 |..covvinnnnnn 2,194 [oooiiiiiiinnns (U P 315 | (U P 315 | [V P 2,509 [ooiiiiiiinnnns (1 P [ PO [V 51 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-102 CLASS SE  4.162%
L31394U-HY-1 [ 11725735 i s . 06/25/2024 . |Paydomn .....euvnveviiinnnns Joevnnininiiiiiines foeeneneens 22,352 |oooiiiinnnns 2 29,316 |...ccvvnnnns 28,189 |...ccvvnennnnns 0 fens (5,837) |.eeeeeeeeeenn (U . (5,837) |evveenininnnn (U P 22,352 |oceeiiiiiiinnnn (1 P [ PO [V 416 |. 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-106 CLASS PK  4.676%
L 31394U-L2-6 [ 12/25/35 i | s . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 1,431 [onens 1,431 | [ N (U P (U 1,431 | (U 1,431 | (U1 O 1,431 | (1 P [ PO [V 27 | 12/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-110 CLASS PS  4.586%
L. 31394U-V6-6 [09/25/35 ...ceviviiiiiiiiii i | s . 06/25/2024 . |Paydomn .....eeeviviiiinnns Jovvniinnniiiiinens feeeneeeens 15,161 |.........ees 15,161 [oeeeeee 10,601 |[...oeeeeeeee 11,602 [ooeeiiinnnnns (U 3,560 |..icevennnnnns (U 3,560 |..ccovnnnnnns (U P 15,161 |oeeniiiinnnnn (1 P [ PO [V 292 (. 09/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-117 CLASS KS  1.701%
.. 31394V-CT-5 [01/25/36 ..evvvnriiiiiiiiiiiiiiiiiceecviineeeees | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,696 |.eevunnnnnns 2,737 |oeeeeeeeeeen 0 fens (2,737) |eeeeeeeees (U . (2,737) |eeeeneninnns [ (VN (1 P [ PO [V 220 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SN 1.151%
LO134V-EV-8 [ 11725735 i s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 2 R P O 0 s (211) o 72 R, (X)) [ (VN (1 P [ PO [V 81 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-113 CLASS DI 1.780%
L 31394V-FN-5 [01/25/36 ..evvvnriiiiiiiiiiiiiiiieececeiieeeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 5126 |oevevennnnnns 4,98 ...l 0 fens (4,98) |....cceeennnn (U . (4,968) |..ovvvnnnnnnn [ (VN (1 P [ PO [V 482 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP 4.594%
..31394V-JJ-0 [01/25/36 .evvvvniiiiiiiiiiiiiiieeeceiieeeen | s . 06/25/2024 . |Paydonn .....euvvivieiinnnn Jevvnnnniiiiiiinns fonneneens 9,470 [oeerinne 9,470 |ieeveinnnnns 9,144 |......oeeeees 9,079 |iviiiiinns (U P 391 | (U P 391 | (U1 O 9,470 [.ooevvinnnnnnns (1 P [ PO [V 193 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS NS  1.179%
L 31394V-76-0 [03/25/36 ..oevvvvnniiiiiiieeieini s | s . 06/25/2024 . | Paydown ... . 03/25/2036 . |1.A ........
FANNIE MAE
L 31395A-JY=2 [06/15/34 oevvvniiiiiiiiiiiciiieceeen | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 19,026 |............ 19,026 |ooevvnnnnnns 20,445 |............ 20,313 | 0 fens (1,287) [eovnnnninnnnnne (U . (1,287) [oieiiinnnnnn (U P 19,026 |ooeevniiiinnnnn (1 P [ PO [V 436 |. 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2006-32 CLASS SI  1.251%
..31395B-5X-7 |05/25/36 ... N IR . 06/25/2024 . | Paydown ... . 05/25/2036 . |1.A ........
FANNIE MAE %
L 31395B-LI-1 [03/25/36 .vvvvviiiiiiieiee s | s . 06/25/2024 . | Paydoun . 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 1.251%
..31395B-TT-0 |03/25/36 ... N IR . 06/25/2024 . |Paydown ... . 03/25/2036 . |1.A ........
FANNIE MAE
.. 31395B-TU-7 [03/25/36 ...eevvvnniiiiinnniiiiiiiniiniiiiiiiiinnes | neees . 06/01/2024 . |Paydown ....cevvviiiiinnnns foovennnniniiiniinns Joviinninnens 2,662 |............ 2,662 |.ioeeeenns 2,38 [...iieennns 2,359 [oooiiiiiiinnnns [ U KK [ U KK (U 2,662 [....cvunnnnns 0 | (U [ 0 |. 03/25/2036 . |1.A ........
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FANNIE MAE SERIES 2006-15 CLASS SB  4.814%
L 31395B-VI-0 [03/25/36 ..vvvviiiiiiiiiie s | s . 06/25/2024 . |Paydonn .....eeuviviiinnnnn Jevvnninnniiiiiinns foneneens 1,646 |oeeeennnnnns 1,646 |ooeeeeiiiiiiinnnns [ N (U P (U 1,646 [ooooiiiinnnnnns (U 1,646 [oooeiiiinnnnnns [V P 1,646 [ooeeeiiinnnnn (1 P [ PO [V 33 |[. 03/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-27 CLASS OH  0.000%
L 31395B-ZL-0 [04/25/36 ..oeevvvnniiiiiiiieieni s | s . 06/25/2024 . | Paydown ... LA . 04/25/2036 . |1.A ........
FREDDIE MAC .000¢%
.. 31395C-FD-8 [06/15/33 ..evvvvriiiiiiiiiiiiiiiineeccciineeeees | s . 06/01/2024 . | Paydown s B (2,347) |eeeeeeeees [V A (2,347) |eeveeenienns [ (VN (1 P [ PO [V 410 |. 06/15/2033 . |1.A ........
FANNIE MAE SERIES 2006-40 CLASS SI  1.251%
.. 31398D-BC-2 [05/25/36 ...evvvvnniiiiiiiiiiiiiiiiin s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P 420 | 31 s 0 s (K100 (U [£<1 1 D PR [ (VN (VN P [ PO [V 117 [. 05/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-43 CLASS SI  1.151%
.. 31395D-P4-5 [06/25/36 ...evvvniviiiiiiiiiiiiiiineeeciiieeeen | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U FO, 5,817 |oveeenns 5,702 |..cooeeeenns 0 fens (5,702) |.eeeeeeeeennnn (U . (5,702) |vvvenninnnnns [ (VN (1 P [ PO [V 387 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-36 CLASS SA  7.752%
.. 31398D-PQ-6 [05/25/36 ....evvvnniiiiiiiiiiiiiiiiiin s | s . 06/25/2024 . |Paydonn .....eevviviiinnnnn Jevvnninniniiiiins o 1,008 [oiiiieenens 1,003 | [ N (U P (U 1,008 | (U 1,008 | (U1 O 1,008 | (1 P [ PO [V 35 |[. 05/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-36 CLASS MS  1.251%
L. 31398D-QP-7 [ 05/25/36 ...evvvvnniiiiiiiiiieiieini s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P <10 PO 560 |...covvnnnnnnns 0 s (560) [vvvvnnnnnnnnns (U [RSICI0) N PO [ (VN (1 P [ PO [V 63 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-512 CLASS P 1.201%
.. 31395D-84-2 [03/25/36 ...evvvvnniiiiiiiiiiieiiini s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 1,375 |oeeeiinne 1,498 [oeveeiiinnnns 0 fens (1, 43) | 85 |uennn. (1,498) |evvvennnnnnne [ (VN (1 P [ PO [V 217 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2864 CLASS NC  5.500%
L. 31395G-2E-1 [09/15/34 oovivviiiiiiiii s s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 19,508 |[...ocevnnnns 19,508 |ooevveennnns 21,477 |ooevvennnnns 21,302 |ooiiiiiiinns 0 fens (1,794) |.oooeeees (U . (1,794) |eeveeenne (U P 19,508 |ovveviiiinnnnn (1 P [ PO [V 446 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2906 CLASS SN  4.682%
LB1395K-V0-1 [12/15/34 i s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 83,557 |oeeuuiinn 83,557 |[.iiviiinnnns 51,434 |............ 51,863 |...covvunnnnnns [V P 31,694 |....oovnnnnnnns (U P 31,694 |....oovnnnnnnns (U P 83,557 [.ooeiivirnnnnns (1 P [ PO [V F 1,747 | 12/15/2034 . |1.A ........
FREDDIE MAC SERIES 2916 CLASS S  1.803%
L31395L-VZ-1 [ 01715735 v | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U FO, 3,941 [ooiiiiiinnns 4120 |l 0 fens (4,120) |eeeeeeeees (U . (4,120) |eevennnane [ (VN (1 P [ PO [V 419 |. 01/15/2035 . |[1.A ........
FREDDIE MAC SERIES 2933 CLASS OM  0.000%
L 31395M-ST-7 [02/15/35 v | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 19,821 |[.ooooeeenens 19,821 |ovveeennnns 16,246 |ooevennnnns 16,579 |ovveeniiinns (U 3,282 |oooiiiiiinnnns (U 3,282 |ooooiiiiiinnnns (U P 19,821 |oeeiiiiinnnnn (1 P [ PO [V N 0 |. 02/15/2035 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS IS 1.151%
L 31395N-BF-3 [06/25/36 ...evvvnviiiiiiiiiiiiiiineeecniieeeees | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U P 857 |iiviiiiins [V T 0 s (75 (U (747 [ (VN (1 P [ PO [V 220 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-48 CLASS DQ  1.201%
L 31395N-MK-0 [ 06/25/36 .ovvveveeiiiiiiiiecciiieeccevieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,575 [ooeiiiinnnnns 2,609 |............... 0 fens (2,609) |..cceeeeeennns (U . (2,609) |.eevvnnnnanns [ (VN (1 P [ PO [V 229 . 06/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-48 CLASS DP  0.000%
L 31395N-NML-8 [ 06/25/36 .ovvvvenieiiiiiieeeeiii e | s . 06/25/2024 . |Paydonn .....evvvvviiinnnnn Joevvniinnieiiiiins foneneens 7,591 [ 7,591 | 6,420 |eevennnnnns 6,276 |..ccevrnnnnnnns (U 1,315 | (U 1,316 | (U1 O 7,591 [oeiiiiiinns (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-63 CLASS SP 6.604%
L 31390N-RE-9 [07/25/36 .oevvvniiiiiiiiiiciiiiieeccviieeeeen | s . 06/25/2024 . |Paydomn .....eeeviviiiinnns Jovvniinnniiiiinens feeeneeeens 55,026 |....oennnnnn 55,026 |............ 75,798 |..ovevnnnnns 77,285 |oeeeeeeenns [V R [P727553) (U - (22,259) [..uivviinnnnns (U P 55,026 |.....ccovunnnns (1 P [ PO [V F 1,528 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-60 CLASS Al 1.751%
L 31390N-SH-1 [07/25/36 vvveeeiiiiiiieeccvi s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 3,376 |oeeerennnnns 3114 | 0 fens (3, 14) |l (U . (3,114) |eevene [ (VN (1 P [ PO [V 501 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-60 CLASS SI  1.701%
L 31390N-UH-8 [07/25/36 oevvveiiiiiiiiieeiiiieeeccviieeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 20,634 |............ 20,852 |..oceeeeinnns [V R (20,852) |..oeeeeennnnn (U - (20,852) |..cevvvnnnnnnns [ (VN (1 P [ PO [V F 1,591 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-60 CLASS U0 0.000%
L 31395N-UK-1 [07/25/36 v | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 5,943 | 5,943 [.....oeiins I T 5,329 [oooiiiiiiinnnns (U P 614 | (U P 614 | (U1 O 5,93 [ooeeiiiiiiinnnn (1 P [ PO [V N 0 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-60 CLASS LI  1.601%
L 31390N-U0-8 [07/25/36 ..evvvnieiiiiiiieiiiiieeeceiieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 1T/ R 2 0 s (25 1 P (U (296) |.oevvvvnnnnnnns [ (VN (1 P [ PO [V 266 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS CS  1.761%
L 31395N-WY=9 [07/25/36 ovvveniieiiiiiieeccvieeeecviieeeeen | s . 06/25/2024 . | Paydown ... . 07/25/2036 . |1.A ........
FANNIE MAE .
L1395N-YE-1 [07/25/36 v | s . 06/25/2024 . | Paydoun . 07/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 410 CLASS C2  4.000%
..313950-CM-0 [04/25/42 ....oovvvniiiiiiiiiieiiiiiecceiies | s . 06/01/2024 . | Paydown ... . 04/25/2042 . |1.A ........
FREDDIE MAC .
L 31398U-2R-1 [06/15/35 vvviiiiiiiiiiie s | s . 06/17/2024 . | Paydown . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 2990 CLASS GO  0.000%
L31395V-2T-5 [02/15/35 ovvviiiiiiiiiiie s | s . 06/01/2024 . | Paydown ... . 02/15/2036 . |1.A ........
FREDDIE MAC .
.. 31395V-HT-9 [06/15/35 ..evvvnniiiiiiiiiiiiiiiiiiiiiiiciiiiinieeees | neeees . 06/15/2024 . |Paydonn .....oeviiiiiininns Jovninniiiiiiiinnns foieinnnnns 34,166 [............ 34,166 |............ 28,972 |..ooivnnnnns 28,812 [..iiveennnnnns (U 5,355 [..oiiiiiiinnns [U 5,355 [..oiiiiiinnnns [V 34,166 |...oooiennns 0 | (U [ 535 |. 06/15/2035 . [1.A ........
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FREDDIE MAC SERIES 3003 CLASS LS  1.481%
L. 31395W-4N-4 [ 07/15/35 oevveniiiiiiiiiiiiecciieeeniieeen | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U FO, 1,189 | 1,194 | 0 e (1,194 | 0 e (1,194) [0 i 0 [ (1 P [ PO [V 117 [. 07/15/2035 . [1.A ........
FREDDIE MAC SERIES 3035 CLASS 0G  0.000%
L 3139BA-MI-1 [09/15/35 v | s . 06/01/2024 . | Paydown ... ... 13,085 |.... . 09/15/2035 . |1.A ........
FREDDIE MAC
.. 31396C-BU-3 [ 10/15/35 .evvvnniiiiiiiiiiiiciiiiccecciieeeeen | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 21,212 |eerennnnnn 21,212 |ooevviinnnns 23,055 [ 23,491 [oooeiiiiiinnnn 0 3,782 o0 [ 3782 [0 [ 27,272 (1 P [ PO [V N 0 |. 10/15/2035 . |1.A ........
FREDDIE MAC SERIES 3072 CLASS DO  0.000%
L 31396F-JA-2 [02/15/35 iviiiiiiiiiiieis | s . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 9,351 [oeeiiiinnne 9,351 [oiiiiinnnns 8,301 |eevennnnnns 8,388 |..ooveeennnnn 0 Jveinnnnnn 964 |0 i 964 |l 0 e 9351 [ (VN P [ PO [V N 0 |. 02/15/2035 . |1.A ........
FREDDIE MAC SERIES 3072 CLASS SB  4.209%
LB139BF-LT-8 [ 11/15/35 v | . 06/15/2024 . |Paydonn .....oeevvviiiinnns Jovvnininniiiiiinnns foeeneeeens 29,302 |oeeeennnnns 29,302 [oeeeenne 37,762 |..ccvvvnnnns 37,926 |..ccovvnnnnnnns 0 fens (8,625) |......ceennnnn (U . (8,625) |.vvvvnnnannnns (U P 29,302 [..occvvvnnnnnns (1 P [ PO [V 452 [. 11/15/2035 . [1.A ........
FREDDIE MAC SERIES 3072 CLASS SM  4.355%
LB139BF-LI-1 [ 11715735 v | s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 30,428 |..eeennnnns 30,428 |............ 35,000 |.......ceen. 35,988 |....ooeeeenns 0 fens (5,560) |..eeveeeeennns (U . (5,560) |.eevvnnninannns (U P 30,428 |.....covvnnnnns (1 P [ PO [V 488 |. 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3074 CLASS Bl ~ 6.000%
L31396F-MO-1 [ 11715735 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,023 [..ocevvnnnnnn 2,715 |l 0 fens (2,715) |eeeeeeees (U . (2,715) |vvveniiinnns [ (VN (1 P [ PO [V 315 |. 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3092 CLASS MS  5.110%
LB139BF-TX-1 [12/15/35 i s . 06/15/2024 . |Paydoun .....eevvvviiiinnnn foevvnniniiiiiiiiens foineneens 4,601 [.ooceennnnns 4,601 |..nnns 4,097 |ooeeeinnnnns 4,114 | (U P .27 PO (U P 2T PO [V P 4,601 |oeeiiiiinnnnn (1 P [ PO [V 90 |. 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3092 CLASS SJ  1.931%
L31396F-UA-9 [ 12/15/35 v s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, 1,691 |oeeinns 1,560 [oevvvvvrennnnns 0 fens (1,560) [oovvvvnnnnnnnnn (U . (1,560) [oonneeevennnnns [ (VN (1 P [ PO [V 101 [. 12/15/2035 . [1.A ........
FREDDIE MAC SERIES 3077 CLASS TO  0.000%
L31396F-Z7-1 [04/15/35 v s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 5,431 |eeiiiiine 5,431 [oiiiiinnins 5,158 |oveeennnns 5,339 [ooiiiiiinnnnns [ O [ F [ R [ F (U1 O 5,431 [t (1 P [ PO [V N 0 |. 04/15/2035 . |1.A ........
FREDDIE MAC SERIES 3105 CLASS SI  4.682%
..31396G-J3-6 [ 01/15/36 ..evvnrriviiiiiiiiiiiii e | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U FO, 3,725 [ooviiiinnnnnn 3,730 |oeeeeeieees 0 fens (3,730) |+eeeeeeeeens (U . (3,730) |evvenninannns [ (VN (1 P [ PO [V 308 |. 01/15/2036 . |1.A ........
FREDDIE MAC SERIES 3100 CLASS PO 0.000%
L. 31396H-2D-0 [01/15/36 evvvnriiviiiiiiiiiiiiiiiniecciiineeeien | s . 06/15/2024 . |Paydonn ......euviviinnnnnn Jevvnnnniiiiiiinns fonneneens 1,83 [oiiiiinnnns 1,835 | 1,69 |ooeeeeenns 1,710 fooeeiiiinnnnnns (U P 126 [oeeiiiiinnnnns (U P 126 [ooeeiiiiinnnnns [V P 1,835 | (1 P [ PO [V N 0 |. 01/15/2036 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS Bl ~ 1.431%
L. 31396H-GB-9 [ 04/15/30 evvvvnniiiiiiiiiiieiiiieeieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, 1,879 | 1,894 [ovviiiininnns 0 fens (1,8%4) |...ooeeeeen (U . (1,894) |oevveeninnnns [ (VN (1 P [ PO [V 342 (. 04/15/2030 . [1.A ........
FREDDIE MAC SERIES 3114 CLASS IP 1.153%
L. 31396H-H5-1 [02/15/36 .oevvvniiiiiiiiiiiciiieeecviieeeeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U FO, 1,530 | 1,105 [ovveiiiinnns 0 fens (1,105) fouvviinnnnnnnns (U . (1,105) [oonniiiinnnnns [ (VN (1 P [ PO [V 386 |. 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS PI  1.153%
L 31396H-JA-8 [ 02/15/36 ..evvvnniiiiiiiiiiecceii e | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U F 10,800 [o.eueeenee 10,746 [ovvvennnnnnnns [V R (10,746) [evvvvverannns (U - (10,746) [cvvvneevinnnnns [ (VN (1 P [ PO [V 618 |. 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3118 CLASS SG  0.931%
L 31396H-RL-5 [02/15/36 ..evvvnriiiiiiiiiiiiiiiieeeecciieees | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 143 |. 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3119 CLASS HI  1.253%
L 31396H-SA-8 [ 02/15/36 ..eevvnniiiiiiiiieeeii s | s . 06/15/2024 . | Paydoun . 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3134 CLASS SA  1.481%
L.31396J-50-1 [03/15/36 ovvvvniiiiiiiiiieeciiecrieeen | s . 06/15/2024 . | Paydown . 03/15/2036 . |1.A ........
FANNIE MAE SERIES 2006-100 CLASS SA  6.784%
L 31396K-6U-1 [ 10/25/36 ovvvvniiiiiiiiiecciiieeecevieees | s . 06/25/2024 . | Paydoun . 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-83 CLASS SG  1.051%
.. 31396K-D2-5 [09/25/36 ...covvvnniiiiiiiiiiiiiiiiiien s | s . 06/25/2024 . | Paydoun . 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-88 CLASS BI  1.091%
..31396K-F7-2 |09/25/36 ... N IR . 06/25/2024 . | Paydown ... . 09/25/2036 . |1.A ........
FANNIE MAE %
L. 31396K-JP-8 [08/25/36 ...evvvniiiiiiiiiiiiiiiieeceiieeeen | s . 06/25/2024 . | Paydoun . 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-70 CLASS PK  5.703%
..31396K-LL-4 |06/25/36 ... R IR . 06/25/2024 . | Paydown ... . 06/25/2036 . |1.A ........
FANNIE MAE %
L 31396K-MA-1 [09/25/36 ...evvvvnniiiiiiiiiiiiiiii s | s . 06/25/2024 . | Paydoun . 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-96 CLASS BT  7.500%
..31396L-CL-2 |10/25/36 ... R IR . 06/25/2024 . |Paydown ... . 10/25/2036 . |1.A ........
FANNIE MAE
.. 31396L-F8-8 [12/25/36 ...eevvvnniiiiiiiiiiiiiiiiiiiiniiiiiinnes | eeeees . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ 0 Joveriiniiinns 495 |ooiiiiiiiinnnns A | [ PO (44) )i [U [0 [ 0 Jovvennennns 0 | (U [ o 43 |. 12/25/2036 . [1.A ........
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FANNIE MAE SERIES 2006-103 CLASS A0  0.000%
L 31396L-GE-4 [ 10/25/36 .oevvvnniiiiiiiineeeciiecevieeen | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 14,456 |............ 14,456 |...oooennnns 11,663 |.......eeee 772 [ (U 2,684 | (U 2,684 | (U P 14,456 |...oovnnnnnnnns (1 P [ PO [V N 0 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA
L 31396L-HY-9 [ 10725736 ovvveniiiiiiiiieeciieciieeen | s . 06/25/2024 . | Paydown ... .. (10,633) |... . 10/25/2036 . |1.A ........
FANNIE MAE .
L 31396L-0X-1 [ 11725736 ovvveeieiiiiieicccieciieeen | s . 06/25/2024 . |Paydonn .....eeenveviiinnnnn Joevvnninnneniiiiinns Joveenninninnnn 00 i 00 [ 8,432 | 7,638 [ 0 [ (7,638) [ 0 e (7,638) [cneeevinnnnns [ (VN (1 P [ PO [V 417 |. 11/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  1.221%
L 31396L-XH-8 [ 11/25/36 ovvveniiciiiiiieeciieiieeen | s . 06/25/2024 . |Paydonn .....eeenvvviiiinnns Joevvninnneiiiiinns foveenieeiiennnnn 00 [ 00 [ 14,918 15,074 [0 e (15,074) [0 (15,074) [cevvniiiinnnnns [ (VN (VN P [ PO [V 791 |. 11/25/2036 . |1.A ........
FREDDIE MAC SERIES 3138 CLASS SC  1.481%
L 3139BN-TL-4 [ 04/15/36 ovvveniiiiiiiiieeeiiiecriieeen | s . 06/15/2024 . |Paydonn ......eevvveiiinnnn Joevvnninnnniiiniinns Joveenniniennnn 00 i 00 [ 1,803 i 1,388 [ 0 e (1,388) v 0 e (1,388) [cenneivinnnnns [ (VN (1 P [ PO [V 359 . 04/15/2036 . [1.A ........
FREDDIE MAC SERIES 3140 CLASS SG  1.381%
L 3139BN-ES-1 [03/15/36 ovvveniiiiiiiiiiecciieecviieeen | s . 06/15/2024 . |Paydonn ......eevvvriiinnnn Joevvnninnneniiniinns Joveenniniennnnn 00 L 00 [ 2,394 | 2,180 [ 0 e (2,180) v 0 e (2,180) [ouunivvinnnnns [ (VN (1 P [ PO [V 293 . 03/15/2036 . [1.A ........
FREDDIE MAC SERIES 3136 CLASS NS 1.481%
L 31396N-HA-1 [04/15/36 oevvvniiiiiiiiiicciiie s | s . 06/15/2024 . |Paydonn .....oevnvvvriiinnnn Joevvnninnneiiiniinns Joveenniniennnn 00 i 00 [ 1,622 | 1,516 [0 e (1,516) [l 0 e (1,516) [oeniivinnnnns [ (VN (1 P [ PO [V 159 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3136 CLASS PS  1.431%
L. 31396N-HC-3 [ 04/15/36 oevvvniiiiiiiiiecciieecceiieeeen | s . 06/15/2024 . |Paydonn .....oevnvvviiiinnnn Joevvnninnneiiiniinns Joveenninieinnnn 00 i 0 [ 4,722 | 4,800 [0 e (4,800) [aeeiieeiinnn 0 e [ [0[0) 1 [ (VN (1 P [ PO [V 261 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3147 CLASS LS  1.431%
L 31396N-KH-8 [04/15/36 .evvvnniiiiiiiiiiieiciieeccviieeeen | s . 06/15/2024 . |Paydonn .....oeenvvviirinnns Joevvnninnniiiiiinns foveenineiienennn 00 [ 00 [ 14,081 | 14514 [0 e (14514) [0 (14,514) |.oovvninnnns [ (VN (1 P [ PO [V 947 |. 04/15/2036 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS SA  0.951%
L 31396P-21-0 [ 03/25/37 vvvviiiiiiiiiiciie s | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V [ [CIV N I O 0 s (G100 O (U P (50) |vvvenninannne [ (VN (1 P [ PO [V N 3 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
L 31396P-3X-7 [ 03/25/37 v | s . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 1,589 [ooiiiiennnns 1,589 | 1,238 | 1,273 | (U P L1 VA PO (U P L1 VA PO (U1 O 1,689 |oovevieens (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-18 CLASS SB 1.301%
.. 31396P-5X-5 [03/25/37 oevvvvriiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 86 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2006-128 CLASS SC  1.151%
L 31396P-EY-3 [01/25/37 ovvveiiiiiiiiieecciieciieeen | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U FO, 6,585 |ieivennnnnns 6,638 |............... 0 fens (6,638) [c.vvvvvnnnnnns (U . (6,638) [cneeevinnnnns [ (VN (1 P [ PO [V 315 |. 01/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-14 CLASS KO  0.000%
L. 31396P-G6-2 [03/25/37 vvvvviiiiiiiiiienccein s | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 1,138 [oooeeeenens 11,138 [ 9,249 |....ocevnnnnn 9,164 |.ooovinnnnnnns (U 1,974 | (U 1,974 | (U P 1,138 | (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-1 CLASS CI  0.651%
L 31396P-HL-8 [ 02/25/37 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 6,374 |oerenns 6,608 [.......c.eeeee 0 fens (6,608) [...vvvvvnnnnnnn (U . (6,608) [ceneeevrnnnnnn [ (VN (1 P [ PO [V 315 |. 02/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-4 CLASS PS  0.606%
L 31396P-NME-8 [ 02/25/37 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 1,869 |ovveiinnns 1,903 [ovvveiiinnns 0 fens (1,903) |.eeeeeeeeens (U . (1,903) |vvveeniinnnne [ (VN (1 P [ PO [V 68 |. 02/25/2037 . |1.A ........
FANNIE MAE SERIES 2009-50 CLASS HZ  5.540%
..313960-LY-3 [02/25/49 ...covvvniiiiiiiiineieceis | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 15,910 |[...ooeeeeees 15,910 |ooeeeennnnns 18,143 |oooveennnnns 18,315 |l [V R (2,405) |..coeeeeennnn [V A (2,405) |evvennnnnnns (U P 15,910 |oeeniiiinnnn (1 P [ PO [V 369 |. 02/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-70 CLASS CO  0.000%
..313960-YP-8 [01/25/37 ovvveniiiiiiiiiiiiiiiiiieeeecviieeen | s . 06/25/2024 . | Paydoun . 01/25/2037 . |1.A ........
FREDDIE MAC SERIES 3156 CLASS PO 0.000%
L 31396R-AU-1 [05/15/36 oevvvniiiiiiiiiiicciiiececviieeeees | s . 06/01/2024 . | Paydown . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3149 CLASS SI  1.431%
.. 31396R-J5-7 [06/15/36 ..evvvnriiiiiiiiiiiiiiiieeecniieeen | s . 06/15/2024 . | Paydown . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3153 CLASS EO  0.000%
L 31396R-KM-8 [ 05/15/36 ..evvvnniiiiiiiiiiiiiiieeecniieeen | s . 06/01/2024 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC .
L 31396T-2U-4 [06/15/36 ovvvniiviiiiiiiiiiiiiiee e | s . 06/01/2024 . | Paydown . 06/15/2036 . |1.A ........
FREDDIE MAC SERIES 3170 CLASS SA  1.153%
L. 31396T-A8-6 [09/15/33 .ovvvviiiiiiiiiiiiiiirirn s | s . 06/15/2024 . | Paydown ... . 09/15/2033 . |1.A ........
FREDDIE MAC .881¢
L 31396U-X2-1 [07/15/36 evvveiiiiiiiiiiieiiiineeccinieeeenn | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V (U P 303 | 162 [ovviiiiiinnns 0 s (162) [cuvvnnnnnnnnnns (U (172 1 PO [ (VN (1 P [ PO [V 144 . 07/15/2036 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 [ 1.001% 05/25/37 ...evvvviiviiinniiiniiiiiiniiiiinn | s . 06/25/2024 . |Paydown ... . 05/25/2037 . |1.A ........
FANNIE MAE SERIES .981¢
.. 31396V-D7-0 [05/25/37 ..ivvvvvnniiiiiiiiiiiiiiiiiiiiniiiiiiiinnes | eeees . 06/25/2024 . | Paydoun . 05/25/2037 . |1.A ........
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FANNIE MAE BENCHVARK REMIC SERIES 2007-30
..31396V-HU-5 [CLASS KI  0.991% 04/25/37 ...cevvvvnivviiinnnns | nnnnns . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V L | R RS - 11+ T FORR, 8,492 [.....covvnnnnns [V R (8,492) |...coeeeennnn [V A (8,492) |vvvvnnnnnnnnn [ (VN (1 P [ PO [V 477 |. 04/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-45 CLASS SM
L. 31396V-U6-6 [06/25/36 ....evvniiiiiiiiiiieiiiieecrieeen | s . 06/25/2024 . | Paydown ... . 06/25/2036 . |1.A ........
FANNIE MAE
L. 31396V-KZ-0 [ 1.176% 09/25/35 ...oevvvniiiiiiiiiiiiiiiiiineeeees | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 468 |. 09/25/2035 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-28 CLASS FD
L. 31396V-LI-6 [ 7.411% 01/25/36 ..oevvvniiiiiiiiiiiiiiiiieieeiinn | s . 06/25/2024 . |Paydonn .....eeevvviiiinnns Jovvniinnniiiiiinens feeeneeeens 58,869 |[............ 58,869 |............ 59,003 |......ceuens L2 T 0 s (376) [cevvnennnnnnnns (U (<757 ) AR (U P 58,869 |.....uiiirnns (VN P [ PO [V F 1,777 |. 01/25/2036 . [1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-W3 CLASS
..31396V-PY-8 [2A2  1.820% 04/25/37 ..covvvvniiiiiiniiiieiiinnn | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 17 | 04/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-39 CLASS LI  1.321%
L 31396V-SY-5 [06/25/37 ovvvviiiiiiiiiiieiciin s | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 16,392 [..oovvvenens 16,540 |.ooooeeeieis [V R (15,540) |..ceeeeennnn (U - (15,540) |..evvvvnnnnnnns [ (VN (1 P [ PO [V F 1,050 |. 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-43 CLASS KS  0.621%
L31396V-VG-0 [ 05/25/37 vvvviiiiiiiiiiierciin s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P L7 F (ST 0 s (94) [oovvvnnnnnnnns (U P (94) |vvveniininns [ (VN (1 P [ PO [V 24 . 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-43 CLASS SK  0.621%
L 31396V-VH-8 [ 05/25/37 vvvvviiiiiiiiinnciii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U P X L2 R 0 s (448) |.vevvverennnns (U (446) |..oovvvnnnnnnns [ (VN (1 P [ PO [V 17 | 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-54 CLASS IC  0.961%
L 31396W-ED-4 [ 06/25/37 oevveniiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U FO, 5,565 [....ccovnnnnn 5,669 |............... 0 fens (5,669) |....oeeeennnn (U . (5,669) |..evvvnnnannnn [ (VN (1 P [ PO [V 297 |. 06/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-54 CLASS SW  1.301%
L 31396I-FP-6 [ 06/25/37 ovvveniiiiiiiiieeccii e | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P 884 | 895 |ovviiiiiiins 0 s (895) |vvvvvrrnnanns (U (895) |.ovvvvvnnnnns [ (VN (1 P [ PO [V 69 |. 06/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO  0.000%
L 31396W-JS-6 [06/25/36 ...evunniiiiiiiiiieiiiieeieeen | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 28,376 |............ 28,376 |........e.n. 25,014 |......oeeens 25,316 |.ooviiiinnnnnns (U 3,060 [oeiiiiinnnnns (U 3,060 [oeiiiiinnnnns (U P 28,376 |eevrniens (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-71 CLASS SM  1.751%
L 31396W-NC-6 [ 07/25/37 evvveieiiiiiieecciieeeccviieeeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, TA42 | 7,055 ...l 0 fens (7,055) |.oeeeeeenns (U . (7,085) |evveenninnnnns [ (VN (1 P [ PO [V 495 . 07/25/2037 . [1.A ........
FANNIE MAE SERIES 2007-67 CLASS SI  0.580%
L 31396W-PH-3 [07/25/37 ovvveiiiiiiiiiiecciieeeccviieeen | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V [ P 2B | 0 s () (U P () P [ (VN (1 P [ PO [V N 4 {.07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-67 CLASS SK  1.091%
L31396W-PV-2 [ 07/25/37 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 3,529 [ooiiiinnnnns 3,306 |...ooeeeeenns 0 fens (3,306) |..eeeeeeeennnn (U . (3,306) |.eevvnnnnannns [ (VN (1 P [ PO [V 206 |. 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-60 CLASS BS ~ 1.151%
L 31396W-SH-0 [ 07/25/37 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,818 | 2,946 [oooeiiiiinnnnns [V R (2,946) |..cooeeeeennn [V A (2,946) |oovvennnnnnn [ (VN (1 P [ PO [V 178 [. 07/25/2037 . [1.A ........
FANNIE MAE SERIES 2007-66 CLASS SD  6.784%
L3139BW-ZA-7 [ 07/25/37 v | s . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 1,358 [ooiiiiennnns 1,358 | LY R (5572 IO (U P 806 |o.evuniiiinns (U P 806 |o.evuuiiiinnns (U1 O 1,358 |ooveviiins (1 P [ PO [V 37 | 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-84 CLASS SB 37.208%
L 31396X-KV-5 [ 08/25/37 evvveniiiiiiiiiiiiiiiieceecviieeeen | s . 06/25/2024 . |Paydomn .....oueveviiiiinnns Joevnniinieiiiiiinnes feeeeieiiiinns (070 702 |ooiiiiiiins 702 |ooviiiiiins 696 |.....ovnnnnnns [ PR A P [ PR A P [ PR (78 (1 P [ PO [V 21 | 08/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-91 CLASS SA  1.061%
L 31396X-Y0-1 [10/25/37 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,101 | 2,143 [ooooiiiiiiinnns [V R (2,183) |eeeeeeeees [V A (2,143) |eeveeiinne [ (VN (1 P [ PO [V 156 |. 10/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-117 CLASS MS  0.851%
L. 31396Y-BA-9 [01/25/38 oevvvniiiiiiiiiiiiciieciieeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 411 | L34 L [V R (4.214) |l [V A (4,214) |oeeveenene [ (VN (1 P [ PO [V 196 |. 01/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-10 CLASS LI 1.531%
L 3139BY-KY=7 [03/25/38 ..oevvviiiiiiiiineeciei s s . 06/25/2024 . | Paydoun . 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-25 CLASS SE
..31396Y-L5-9 [04/25/38 ...oevvviiiiiiiiiiiiiieies | s . 06/25/2024 . | Paydown ... . 04/25/2038 . |1.A ........
FANNIE MAE
.. 31396Y-N9-9 [04/25/38 ...oovvvniiiiiiiiiiiiiiii s | s . 06/25/2024 . | Paydoun . 04/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-13 CLASS SA  0.771%
..31396Y-WB-4 |03/25/38 ... N IR . 06/25/2024 . | Paydown ... . 03/25/2038 . |1.A ........
FANNIE MAE
..31396Y-WR-9 [03/25/38 ...cevvveiiiiiiiiiiniiiiie s | s . 06/25/2024 . | Paydoun . 03/25/2038 . |1.A ........
FANNIE MAE SERIES 008-28 CLASS SJ  2.523%
..31396Y-Y5-5 |04/25/38 ... N IR . 06/25/2024 . |Paydown ... . 04/25/2038 . |1.A ........
FREDDIE MAC
.. 31397A-BV-4 [08/15/36 ..evuuiiiiiiiiniiiiiiiiiiininiiiiiinniiiies | eeeees . 06/15/2024 . |Paydomn ....evevviiiiinins Jovvnnnniniiiiiiinnns foeininiiiiiinnnns [ 0 e AR:-TA T 22,263 [.ooiinnnnnns 0 f... (22,263) .0eeeeeeennn U (22,263) |..cevvnnnnnnnns [ 0 Jovvennennns 0 | (U [ AP 1,308 ). 08/15/2036 . |1.A ........
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FREDDIE MAC SERIES 3203 CLASS HO  0.000%
..31397A-08-9 [08/15/36 ..eevvvivviiinnniiiiiiiiiniecciiineeeenn | s . 06/15/2024 . |Paydomn .....ouunveviiinnnns Joevnnineeiiiiiines foeeineneens 24,235 |............ 24,235 |oeeenne 20,834 |.....ceeeenn AV 1 (U R X (U 3,333 [ooiiiiiiinnnns (U P 24,235 | (1 P [ PO [V N 0 |. 08/15/2036 . |1.A ........
FREDDIE MAC SERIES 3219 CLASS ES  5.942%
L 31397B-F8-9 [04/15/32 vvvviiiiiiiiiiricis | s . 06/15/2024 . | Paydown ... ... (2,076) | . (2,076) |... . 04/15/2032 . |1.A ........
FREDDIE MAC
L 31397B-HF-1 [09/15/36 vvveeeiiiiiiecceeciieeen | s . 06/15/2024 . |Paydoun .....ouunvvvreinnnnn Joevvnninineiiiniinns foveennneiiennn 00 [ 00 [t 6,783 | 6,698 [0 s (6,698) [...vvvvvnnnnnnn (U . (6,698) [ceevvennnnnn [ (VN (1 P [ PO [V 456 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3225 CLASS GO  0.000%
L 31397B-QV-6 [ 10/15/36 ovvvnniiviiiiieiiiiiii e | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 17,806 |ooevvennnnns 17,806 [o.oennnneene 16,274 |oeveennnnns 16,352 |oeveeeniiinns (U 1,454 o (U 1,454 o (U P 17,806 [...cccvvvnnnnns (VN P [ PO [V N 0 |. 10/15/2036 . |1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  5.182%
L31397B-W7-2 [ 10715736 wevveniiiiiiiieeciei e | s . 06/15/2024 . |Paydoun ......evvvviininnnn Jevvnninnieiiiiiens fonieneens 3,33 | 3,33 [oiiiiiinnns 1,266 |ovvennnne 1,001 [oooiiiiiinnnnns (U A7 (U P 7 [V P R 7 N (1 P [ PO [V 64 |. 10/15/2036 . |1.A ........
FREDDIE MAC SERIES 3236 CLASS KS  1.481%
L 31397C-BA-6 [ 11/15/36 wevveeiiviiiiiiiiiiieieccnieeeenn | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 649 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3240 CLASS GS  1.161%
L 31397C-FS-3 [ 11/15/36 wevveiiiiiiieiiiviiiccenieeeenn | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U F 14,946 |...ooonnnnnn 15,971 |l [V R (15,971) [eevvvrrenenns (U - (15,971) [eeneniiiinnnnns [ (VN (1 P [ PO [V 764 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3239 CLASS AS  5.053%
L 31397C-UP-2 [ 11715736 v | s . 06/15/2024 . |Paydonn .....oeveviiinnnnns Jovvnninieiiiiiiinnns foeeeeeeens 10,536 |......oeeens 10,536 |ooevennnnnns 11,929 |ooveennnnns 12,243 [ooooiiniinnnnns 0 fens (1,706) [cvvvvvvnnnnnnns (U . (1,708) [o.nneeevinnnnns (U P 10,536 |oveeviiiinnnnn (1 P [ PO [V 198 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3239 CLASS GI  6.500%
LB1397C-VF-3 [ 11715/36 wevveiiviiiieiieviinccenieeeenn | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P L7 F 102 | 0 s (G107 ) (U (1072 ) O [ (VN (1 P [ PO [V 16 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3239 CLASS PS  5.053%
L31397C-VU-0 [ 11715736 wevveiiiiiiieeevceiiceccenieeeeen | s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 12,931 [ 12,931 o 5,144 [.....ooeeeeis 4,623 [..cooovvnnnnnns (U 8,308 [oeiiiiinnnnns (U 8,308 [oviiiiiinnnns (U P 12,931 | (1 P [ PO [V 240 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3255 CLASS SC  1.481%
LO1397E-AH-8 [ 12715736 v | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U FO, 2,341 [oooiiiiinnnns 2,402 |..cooovinnnnnns [V R (2,402) |..eoeeeeen [V A (107 P [ (VN (1 P [ PO [V 155 |. 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3274 CLASS MO  0.000%
LB1397F-6N-7 [ 02/15/37 v | s . 06/01/2024 . |Paydoun ....covvnvvvvennnnnn Joevvnnnniiiiiiiinns foiineneens 3,787 |fooreiiinnnnns 3,787 |veerinnnn 2,594 [ooooiiinnnnns 2,681 | (U 1,106 [ooeiiieennnnns (U 1,106 [oooeiiiinnnnnns [V P 3,787 |oeeeiiiiinnnn (1 P [ PO [V N 0 |. 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3274 CLASS SM  1.211%
L31397F-6Y-3 [ 02/15/37 evvveiiiiiiieeeeineeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U F 14,149 |l 14,028 |............... [V R (14,028) [eevvvvennnnnns (U - (14,028) [cevnnevennnnns [ (VN (1 P [ PO [V 832 |. 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3271 CLASS SD  1.191%
LB1397F-HB-1 [ 02/15/37 v | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V (U P 170 [ooeeeiiiiiinnnns 172 | 0 s [R73) (U (1772 ) [ (VN (1 P [ PO [V 12 | 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3293 CLASS SA  1.211%
LB1397F-TH-5 [03/15/37 v | s . 06/15/2024 . | Paydoun . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3287 CLASS SE  1.481%
L 31397G-TA-2 [ 03/15/37 covvviiiiiiiieeecei s | s . 06/15/2024 . | Paydown . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3308 CLASS SQ  1.881%
L.31397G-KC-3 [02/15/33 vvvviiiiiiiiiieririe s | s . 06/17/2024 . | Paydown . 02/15/2033 . |1.A ........
FREDDIE MAC SERIES 3300 CLASS LO  0.000%
L 31397G-QV-5 [ 02/15/37 v | s . 06/01/2024 . | Paydown . 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3300 CLASS MO  0.000%
L 31397G-R2-8 [ 11/15/36 wovveeiiviiiiiiiiiiiiiien e | s . 06/01/2024 . | Paydown . 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3297 CLASS CI  1.541%
..31397G-83-5 [04/15/37 evvveeiiiiiiiiiiiiiciiieeeciieeen | s . 06/15/2024 . | Paydown . 04/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS CS  1.201%
L 31397H-D3-9 [05/15/37 evvveiieiiiieieeceieiieeen | s . 06/17/2024 . | Paydown ... . 06/15/2037 . |1.A ........
FREDDIE MAC
L B1397H-DN-5 [ 05/15/37 v | s . 06/15/2024 . | Paydown . 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3331 CLASS SP 0.903%
.31397d-5X-8 [ 06/15/37 wevvvniiiiiiiiiiiiiiiiiecviiieeeen | s . 06/15/2024 . | Paydown ... . 06/15/2037 . |1.A ........
FREDDIE MAC
.31397J-DA-9 [06/15/37 wevvvniiiiiiiiiiiiiiiiien i eeeien | s . 06/15/2024 . | Paydown . 06/15/2037 . |1.A ........
FREDDIE MAC SERIES 3326 CLASS SC  0.593%
L.31397J-KD-5 [06/15/37 evvveiiiiiiiiiiiiiiiiiiinieccininneeeenn | s . 06/15/2024 . | Paydown ... . 06/15/2037 . |1.A ........
FREDDIE MAC
..31397J-KK-9 [02/15/36 .oevvvnniiiiiiiiiiiiiiiiiiiiiiniiiiinnieees | eeeees . 06/15/2024 . |Paydomn ....evevviiiiinins Jovvnnnniniiiiiiinnns foeininiiiiiinnnns [ (U PP 6,356 |.nnns 6,452 [.......coeunnns 0 Jeeenns (6,452) |.....ceeennn [U (6,452) |.evvvnnninnns [ 0 Jovvennennns 0 | (U [ 381 |. 02/15/2036 . [1.A ........
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FREDDIE MAC SERIES 3350 CLASS LZ  6.000%
L31B97-NZ-3 (07715737 wvveiiviiiievviecieeeenn | s . 06/01/2024 . |Paydonn ....cevvnvvvvennnnnn Joevvnninnieiiiiiinns foiinennens 5,161 [.oooviennnns 5,161 |ens 7,248 |oevrnnnnnnnn 6,720 |oeeiiinnnnnnns [V R (1,559) |.ooeeeeeees [V A (1,559) |vvvenninins [V P 5,161 |oeeeiiiiinnnn (1 P [ PO [V 130 |. 07/15/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 31397-VU-5 [ 07/15/37 v | s . 06/01/2024 . | Paydown ... s 7,444 L .6,891 . 07/15/2037 . |1.A ........
FANNIE MAE
L 31397L-HI-3 [07/25/38 ovvveiieiiiiiieecciieeeciieeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 6,147 | 6,218 |.eeveieeinn0 e (6,218) | 0 e (6,218) | 0 e (VN (1 P [ PO [V 273 |. 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-42 CLASS MF  5.800%
LB1397L-PB-9 [03/25/37 v | s . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnniiniiiiiiinns feeeeeeieinnns 138 [ JECEC T 122 | 127 | [ O L L O [ R L L O [ PR 138 | (VN P [ PO [V N 3 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2008-42 CLASS SE  1.351%
.31397L-PR-4 [05/25/38 ...eovvvniiiiiiiiiiiiiiiini s | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U F 17,386 [oeeenne 17,418 [oneeennnnnns [V R (17,418) [cvvvvereeenns (U - (17,418) [ceeeieiinnnnns [ (VN (1 P [ PO [V F 1,081 [. 05/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-62 CLASS SB  0.601%
L 31397L-X4-6 [ 07/25/38 ovvveiiiiiiiiiieeeeeieiieeeen | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U FO, 4,683 |oeevuinnnnns 4,677 |ooeeeeeeees 0 fens (4,677) [cevvnnnnnnnnns (U . (4,677) [ceeeeeiiinnnnnn [ (VN (1 P [ PO [V 195 |. 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-1 CLASS M 1.151%
L31397M-7C-5 [02/25/39 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 7 P 218 | 0 s (41 A (U (A1) 1 O [ (VN (1 P [ PO [V 32 |[. 02/25/2039 . [1.A ........
FANNIE MAE SERIES 2008-92 CLASS SA  1.001%
L 31397M-E4-5 [ 12/25/38 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 26,751 |.ooviinennns 27,664 |.........el [V R (27,664) |evvvvrennnnns (U - (27,664) [cnnnieeinnnnns [ (VN (1 P [ PO [V F 1,420 | 12/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS YS  0.201%
LB1397N-FK-6 [ 03/25/39 i | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U P LV F 126 | 0 s [P (U (126) [oveneeiinnnnns [ (VN (1 P [ PO [V N 2 |. 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-11 CLASS SU  0.551%
L31397N-LU-7 (03725749 o | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 40 |. 03/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-11 CLASS PO 0.000%
LB1397NNG-7 [ 08/25/38 v | s . 06/01/2024 . |Paydonn ....covvnvvvvirnnnnn Jevvnnnnieiiiinnns foinneneens 2,888 |[..oocevnnnns 2,888 |..cooeeenn 1,676 [oooeveennnnns 1,789 | (U 1,000 |oieiiiinne (U 1,000 |oeenniinns (U1 O 2,888 |oeiiiiiinnnn (1 P [ PO [V N 0 |. 08/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-22 CLASS AS  0.201%
L1397N-SE-6 [ 04/25/37 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 1,403 |oeeiiiinns 1,49 [oveeeieennnns 0 fens (1,49) |...coeeeeennnn (U . (1,496) |.eevvennnnnnns [ (VN (1 P [ PO [V 19 | 04/25/2037 . |1.A ........
FREDDIE MAC SERIES 3376 CLASS SJ  0.903%
L 31397P-2K-5 [10/15/37 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P LVE I PO 167 [ooeeiiiiinnnnns 0 s (L7 (U (167) [oenneeeinnnnns [ (VN (1 P [ PO [V 16 |. 10/15/2037 . |1.A ........
FREDDIE MAC SERIES 3385 CLASS SI  1.181%
L31397P-AQ-3 [ 11715737 v | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V (U P 530 |oiiiiiiiiins M5 | 0 s (415) |ovevrerrennns (U (415) |oovvrinns [ (VN (1 P [ PO [V 24 . 11/15/2037 . [1.A ........
FREDDIE MAC SERIES 3387 CLASS SC  0.953%
LB1397P-FP-0 [ 11/15/37 v | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V [ P 26 | 0 s (23 T (U P (25 P [ (VN (1 P [ PO [V N 4 |. 11/15/2037 . |1.A ........
FREDDIE MAC SERIES 3387 CLASS SE  0.953%
LB1397P-FR-6 [ 11/15/37 v | s . 06/15/2024 . | Paydown . 11/15/2037 . |1.A ........
FREDDIE MAC SERIES 3397 CLASS SQ  0.523%
L 31397P-MB-3 [ 12/15/37 v | s . 06/15/2024 . | Paydoun . 12/15/2037 . |1.A ........
FREDDIE MAC SERIES 3400 CLASS SI  0.483%
L 31397P-NN-6 [ 12/15/37 v | s . 06/15/2024 . | Paydown . 12/15/2037 . |1.A ........
FREDDIE MAC SERIES 3408 CLASS BI  0.813%
L 31397P-U7-3 [01/15/38 wevveiiiiiiieirciiineccinieeenn | s . 06/15/2024 . | Paydoun . 01/15/2038 . |1.A ........
FANNIE MAE SERIES 2010-149 CLASS SJ  1.051%
..313970-3A-4 [01/25/41 ovvveniiiiiiiiiiiiiiiieciieeen | s . 06/25/2024 . | Paydoun . 01/25/2041 . |1.A ........
FANNIE MAE SERIES 2010-147 CLASS US  0.000%
.313970-Y2-8 [01/25/41 ovvveeiiiiiiiiiieiiiicieeen | s . 06/01/2024 . | Paydown ... . 01/25/2041 . |1.A ........
FREDDIE MAC
.. 31397R-C3-8 [02/15/38 ..evvvniiiiiiiiiiiiiiiiieceecevieeeees | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U FO, 1,69 |oeeeiinnns 1,734 o 0 fens (1,734) |eeeeeees (U . (1,734) |eeeeenne [ (VN (1 P [ PO [V 65 |. 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3420 CLASS CS  0.853%
L31397R-DX-1 [02/15/38 v | s . 06/15/2024 . | Paydown ... . 02/15/2038 . |1.A ........
FREDDIE MAC
L 31397R-MY=9 [03/15/38 ovvveiiiiiiiieeecceeeeeen | s . 06/15/2024 . |Paydoun ......evvvviiinnnnn Jevvnnnnieiiiiins fonneneens 1,846 |oeevnnnnnnns 1,846 |oovveeennnnns 1,760 [.ooeveennnnns 1,753 | [ O S [ R S (U1 O 1,846 [ooiiiiinnnnn (1 P [ PO [V 21 |. 03/15/2038 . |1.A ........
FANNIE MAE SERIES 2011-30 CLASS PS  1.151%
..313978-LZ-5 |04/25/41 ... N IR . 06/25/2024 . |Paydown ... . 04/25/2041 . |1.A ........
FREDDIE MAC
..31397T-30-3 [07/15/34 .ivvvvnniiiiiiiiiiiiiiiiiiiiinicciiiinneeees | eeeees . 06/15/2024 . |Paydonn .....oeviiiiiininns Jovninniiiiiiiinnns foieinnnnns 20,860 |............ 20,860 |.....ooenn. 20,169 |............ 19,989 |iieiiiinns [ U 871 | [ U -7 1 AP [V 20,860 |.....ooennens 0 | (U [ 473 |. 07/15/2034 . [1.A ........
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FANNIE MAE SERIES 2011-60 CLASS OA  0.000%
L 31397U-3F-4 [08/25/39 ..ovvviviiiiiiiiineiiin s | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 12,506 |.....oevnens 12,506 |oeveennnnns 10,513 |ovvennnnnns 10,720 [oeiiiiinnnnns (U 1,786 [oooeiiiiinnnnns (U 1,786 [oooeiiiiinnnnns (U P 12,506 |oveeeeeiinnnnn (1 P [ PO [V N 0 |. 08/25/2039 . |1.A ........
FANNIE MAE SERIES 2011-51 CLASS KS
L 31397U-KP-3 [ 06/25/41 ovvveniiiiiiiiiiicciieeeciieeeen | s . 06/25/2024 . |Paydoun ......eovveeviinnnns Joevnninnnniiiininnns feeeenn.. 36,083 [oll..l00 36,063 ...l 31,608 i 31,610 [0 4,442 |. ..4,442 ... . 06/25/2041 . |1.A ........
FANNIE MAE
L1B97U-MT-1 [ 07725741 e | s . 06/25/2024 . |Paydomn ....cevunvvvreinnnnn Jevvnninineiiiiiinns foveennneiinnnn 00 [ 00 [ 7,629 | 7,786 [0 [ (7,786) [cevvvennnnnnnnn (U . (7,786) [cnneeevinnnnnn [ (VN (1 P [ PO [V 360 |. 07/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-53 CLASS ST  0.471%
L 31397U-RB-7 [06/25/41 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 64,582 |......eennnn 67,506 |..eoevvrrnnnnns [V R (67,508) [evvvvvernnnnns (U - (67,506) [cevveeeennnnns [ (VN (VN P [ PO [V F 2,368 |. 06/25/2041 . |1.A ........
FREDDIE MAC SERIES 3501 CLASS SJ  1.003%
L 31397Y-SP-7 [01/15/39 v | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U FO, 6,489 |..oounnnnnns 6,620 |............... 0 fens [(H 720D O (U . ({77200 [ (VN (1 P [ PO [V 317 |. 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 3510 CLASS ID  1.302%
LB1397Y-ZF-1 [02/15/37 v | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, 7727 | 8,085 |............... 0 fens (8,085) [c.vvvvrnnnnnnnn (U . (8,085) [cuniivinnnnnn [ (VN (1 P [ PO [V 655 |. 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3510 CLASS 0D  0.000%
L1397Y-ZP-9 [ 02/15/37 v | s . 06/15/2024 . |Paydonn ......eevvviiiinnnns Jovvniinineiiiiiinnns foeeeeneens AT s A7 [ 10,050 f............ 10,021 [oeiiiiinnnnns (U 1,150 [ooeiiiiiinnnnns (U 1,150 [ooeiiiiiinnnnns (U P AT [t (1 P [ PO [V N 0 |. 02/15/2037 . |1.A ........
FREDDIE MAC SERIES 3540 CLASS KS  0.503%
LB139BE-BU-5 [ 11715736 wevveiiiiiiicieeien | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U FO, 1,106 [oooeveenennnnnns 886 |.vvuniiiinnns 0 s (G215 (U (886) [cvvneeernnnnns [ (VN (1 P [ PO [V 131 | 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3549 CLASS WS  0.000%
L 31398E-PY-4 [07/15/39 ovvveiiiiiiiiiiiieiiiieeciieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P 204 | 218 | 0 s (41 A (U (A1) 1 O [ (VN (1 P [ PO [V N 0 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 3550 CLASS GS  1.302%
LB139BE-X7-4 [07/15/39 ovvviiiiiiiiieeeiieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, TA427 | 7,710 foeneiiiinnnns 0 fens (7,710) fervvnennnnnnnns (U . (7,710) [eenneiiinnnnns [ (VN (1 P [ PO [V 398 |. 07/15/2039 . |1.A ........
FANNIE MAE SERIES 2009-101 CLASS NS 0.711%
L 31398F-6B-2 [ 12/25/39 i | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 9,041 | 9,328 [..oooiiiinnnnns [V R (9,328) |..eoveeeeennn [V A (9,328) |evvvnnninnnnns [ (VN (1 P [ PO [V 393 . 12/25/2039 . [1.A ........
FANNIEMAE WHOLE LOAN SERIES 2009-W1 CLASS PO
..31398F-7C-9 [0.000% 12/25/49 ......evvvvviiiiniiiiiiiiiiiinieeees | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 26,215 |oeeennnnns 26,215 |.oooeinnnnns 22,749 | 22,932 [oeiiiiiiiinnns (U 3,283 |oiiiiiinns (U 3,283 |oiiiiiins (U P 26,215 [.oooiiiinnnnnns (1 P [ PO [V N 0 | 12/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-90 CLASS TS  0.701%
L 31398F-B6-7 [ 11/25/39 v s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U FO, 1,800 [..oovvvnnnnns 1,840 [ooevvevennnnns 0 fens (1,840) [oovvvvnnnnnnne (U . (1,840) [oeeniivinnnnns [ (VN (1 P [ PO [V 77 | 11/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-78 CLASS YS  1.281%
L31398F-LI-9 [ 10725739 i s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 1,974 | 12,054 |............... [V R (12,054) |.ooeeeeeenns (U - (12,054) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V 689 |. 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-82 CLASS SC  0.631%
L 31398F-PJ-4 [10/25/39 .ovvvviiiiiiiiiiinciies s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 8,243 |......oeennn 8,270 |..ocoeeeeen. 0 fens (8,270) [ouvvvvvrnnnnnns (U . (8,270) [euvnevvinnnnnn [ (VN (1 P [ PO [V 318 |. 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-87 CLASS YS  0.701%
L 31398F-R5-2 [11/25/39 .ivvviiiiiiiiiiiiniciiiciies s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,75 | 2,213 [ooeiiiiiiiinnns [V R (2,273) |eeeeeeeees [V A (2,273) |evveninienns [ (VN (1 P [ PO [V 101 [. 11/25/2039 . [1.A ........
FANNIE MAE SERIES 2009-86 CLASS A0 0.000%
.. 31398F-R0-6 [08/25/36 ....evvvviiiiiiiiiiiiiiineeeceiieeeen | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 101,915 [........... 101,915 |oeeennnnns 93,604 |............ 95,012 |.ooviiiinnnnnns (U 6,903 |....oovnnnnnnns (U 6,903 |....oovnnnnnnns (U R 101,915 | (1 P [ PO [V N 0 |. 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2009-86 CLASS OT  0.000%
L3139BF-RT-0 [ 10/25/37 ovvveeiiiiiiieeeccvieccccvvieeeees | s . 06/01/2024 . | Paydown . 10/25/2037 . |1.A ........
FANNIE MAE SERIES 2010-3 CLASS SA  0.801%
..31398G-3F-4 [02/25/40 ...cevvvnniiiiiiiiieeicini s | s . 06/25/2024 . | Paydoun . 02/25/2040 . |1.A ........
FANNIE MAE SERIES 2009-104 CLASS KS  0.751%
L. 31398G-AF-6 [ 12/25/39 ..oivvviiiiiiiiicceccis | s . 06/25/2024 . | Paydoun . 12/25/2039 . |1.A ........
FANNIE MAE SERIES 2010-5 CLASS SA
..31398G-G8-6 [02/25/40 ...cevvvnniiiiiiiiiiiiiiiii s | s . 06/25/2024 . | Paydown ... . 02/25/2040 . |1.A ........
FANNIE MAE
. 31398G-WE-5 [01/25/40 .evvvnniiiiiiiiiiiiiiiiiieeeeceiieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 13,894 |eeennnns 13,165 |l [V R (13,165) [cevvvvvenennns (U - (13,165) [cunnneiiinnnnns [ (VN (1 P [ PO [V 635 |. 01/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-8 CLASS SY  0.800%
.. 31398G-YZ-6 [02/25/40 ...eevvvnniiiiiiiiiiieiiini s | s . 06/25/2024 . | Paydown ... . 02/25/2040 . |1.A ........
FREDDIE MAC
.. 31398J-HH-9 [08/15/39 .evveniiiiiiiiiieiiii s | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U FO, 7,557 |oveeiinnns 7787 foeeiiininnnns 0 fens (7,787) fervvnnnnnnnnnnn (U . (7,787) [eeeiiinnnnnn [ (VN (1 P [ PO [V 398 |. 08/15/2039 . |1.A ........
FREDDIE MAC SERIES 3572 CLASS JS  1.352%
.. 31398J-88-3 [09/15/39 . iivviiniiiiiiiiiiicreniies | s . 06/15/2024 . | Paydown ... . 09/15/2039 . |1.A ........
FREDDIE MAC
..31398J-VX-8 [10/15/36 ..evuviiiiininniiiiiiiiiiniiiiiiiiininiiins | eeees . 06/01/2024 . |Paydown ....ceevviiiiiinnns Joovennnniniiiniinns Joviinninnens 6,542 oo 6,542 [............. 2,204 |....ocoeeenns 1,916 |oveeeiinnnns (U 4,626 |...ccounnnnnnns [U 4,626 |...ccounnnnnnns (U 6,542 [.ooiiinninnnns 0 | (U [ 0 |. 10/15/2036 . |1.A ........
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FREDDIE MAC SERIES 3582 CLASS VS  1.353%
.. 31398K-CC-2 [10/15/39 ovvvvniiiiiiiiiiiiiiiiinccecriieeeees | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U F 14,881 [oeienee 7,287 |oeeeeeeeenns [V R (15,007) [cvvvvevernnnnns (U - (15,007) [ouvenrvvennnnns [ (VN (1 P [ PO [V 711 . 10/15/2039 . |1.A ........
FREDDIE MAC SERIES 3604 CLASS PO 0.000%
..31398K-Q0-6 [ 05/15/36 ..eevvvnviiiiiiiiiiiiiiineeecniieeeeen | s . 06/01/2024 . | Paydown ... ... 1,081 . 05/15/2036 . |1.A ........
FREDDIE MAC .
L. 31398K-QW-3 [ 05/15/36 ..evvvniiiiiiiiiieiiiiieeeeceiieeeees | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U FO, 3,912 [oooiiiinnnnns 3,663 |l 0 fens (3,663) |..eeeeeeennnn (U . (3,663) |.evveenninannns [ (VN (1 P [ PO [V 264 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3607 CLASS A0 0.000%
L 3139BL-0K-7 [ 04/15/36 ovvveniiiiiiiiieeciiieeceiieeeen | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 13,894 [............ 13,894 | 1,917 [ 11,983 |ovvveeiiinnne (U 1,911 s (U 1,911 [nns (U P 13,894 | (VN P [ PO [V N 0 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3607 CLASS TO  0.000%
.. 31398L-R3-4 [10/15/39 .evvvnniiiiiiiiiiiiiiiiiceccviieeeeen | s . 06/15/2024 . |Paydoun ......evvvviininnnn Jevvnninnieiiiiiens fonieneens 2,643 |eeiiiinne 2,643 [............. 2,329 [ooiiiiinnnnns 2,31 [ (U P 302 | (U P 302 | [V P 2,643 [t (1 P [ PO [V N 0 |. 10/15/2039 . |1.A ........
FREDDIE MAC SERIES 3622 CLASS GI  1.408%
31398L-XD-5 [06/15/37 evvveiiiiiiiiiiiiiiiiiin s | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 92 |. 06/15/2037 . |1.A ........
FREDDIE MAC SERIES 3621 CLASS BO  0.000%
L 31398L-ZP-6 [ 01/15/40 ovvenniiiiiiiiiiiiiiiicneeen | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,046 [oooooiennins 1,045 | 908 |....covvnnnnnns AT (U P L7 F (U P L7 F (U1 O 1,046 | (1 P [ PO [V N 0 |. 01/15/2040 . |1.A ........
FANNIE MAE SERIES 2010-28 CLASS BS  0.000%
L. 31398M-F8-4 [04/25/40 ...cevvvnniiiiiiiiiiiiiiiiiies | s . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnniiniiiiiiinns feeeeeeieinnns 72 R (-7 F LVE I PO LEE I PO 0 s [0 T (U P [0 ) . [ PR (72 PN (1 P [ PO [V N 0 | 04/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-15 CLASS SD  0.811%
.. 31398M-QR-0 [03/25/40 ...eevvvnniiiiiiiiiiiiiiiiin i | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 11,069 |............ 11,350 |l [V R (11,350) [cevvvvrennnnns (U - (11,350) [ouneniiiinnnnns [ (VN (1 P [ PO [V 660 |. 03/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-102 CLASS S  1.101%
L 31398N-BH-6 [ 09/25/40 ...eevvvnniiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U FO, 3,858 |iiiveinnnnns 3,97 |.eeeieeeen 0 fens (3,97) |..eeeeeeeenns (U . (3,967) |evvvnninnnnns [ (VN (1 P [ PO [V 181 [. 09/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-95 CLASS SB  1.151%
L3139BN-EY-6 [09/25/40 ..vvvviiiiiiiiiinceeeiies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,292 |oeeiiiiinnnns 2,391 [ooeiiiiiiinnnns [V R (2,301) | [V A (2,391) |eeeeieenne [ (VN (1 P [ PO [V 215 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-97 CLASS SC  0.000%
L 31398N-HF-4 [09/25/40 ..oevvvviiiiiiiiiiiicciie s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 6,434 |............. 6,83 |............... 0 fens (6,835) |..cceeeeennnn (U . (6,835) |vvvennnnannns [ (VN (1 P [ PO [V N 0 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-110 CLASS SB  0.551%
L 31398N-L2-8 [ 10/25/40 .oevvvvniiiiiiiiieiciiieecviieeeen | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U F 16,722 |oveveennnnns 17,213 |l [V R (17,213) [eevvviieeenns (U - (17,213) [eeeeiiiinnnnns [ (VN (1 P [ PO [V 552 [. 10/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-115 CLASS SE  0.551%
L 31398N-NU-2 [ 10725740 ovvveeiiiiiiiiiicecvieeeccviieeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,202 [.ooeviinnnnnn 2,217 |oeeeeeeeeens 0 fens (2,277) |eeeeeeeees (U . (2,277) |vevenenannns [ (VN (1 P [ PO [V 80 |. 10/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-109 CLASS PS  1.151%
LB13BN-TR-1 [ 10725740 vvveeiiiiiiieeecciiccccevieeeees | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 5,906 |.eovuunnnnns 6,000 [...ovvennnnns 0 fens (6,000) [..vvvvvvnnnnnns (U . (6,000) [oenneeerrnnnnns [ (VN (1 P [ PO [V 449 . 10/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-123 CLASS SE  0.571%
L 31398N-V9-2 [ 11725740 ovvveeiiiiiiieieeciieeceiieeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 10,135 |ooveennnnnns 10,492 |............... [V R (10,492) |...coeeeennnnn (U - (10,492) |..covvvnnnnnnns [ (VN (1 P [ PO [V 372 |. 11/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-40 CLASS SJ  0.951%
..31398P-QC-6 [04/25/40 ...cevvvnniiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 497 | 506 |....oovvnnnnnnn 0 s (506) [vvvvvnnnnnnnnn (U [RS101C) ) PO [ (VN (1 P [ PO [V 108 |[. 04/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-39 CLASS OT  0.000%
L. 31398P-U2-3 [10/25/35 .ovvvviiiiiiiiiinciii s | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 4,282 |l 4,282 |......ooenens 3,764 |oeerennnnnnn 3,815 | (U P L7 R (U P [ R (U1 O 4,282 | (1 P [ PO [V N 0 |. 10/25/2035 . |1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
.. 31398P-UU-1 [05/25/40 ..cevvvveniiiiiiiiiiicciiin s | s . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 149 [oeiiiiiiinnnns 149 | [T 168 |oveeeiiiiiins 0 e [£2)) R [ R [E5) ) PO [ PR 149 | (1 P [ PO [V N 3 |. 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC  0.000%
L 31398R-LT-0 [05/25/40 ..vvvvvveiiiiiiiiiicciiiieneeccenieees | s . 06/25/2024 . | Paydoun . 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-134 CLASS SV 0.571%
..313988-MC-4 | 12/25/40 ... N IR . 06/25/2024 . | Paydown ... . 12/25/2040 . |1.A ........
FANNIE MAE .
.. 313988-XR-9 [12/25/40 ..ceevvvniiiiiiiiiiiiiiiiieiies | s . 06/25/2024 . | Paydoun . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-108 CLASS BC ~ 4.000%
..31398T-68-5 |09/25/40 ... N IR . 06/01/2024 . | Paydown ... . 09/25/2040 . |1.A ........
FANNIE MAE .031¢
L 31398T-GX-3 [07/25/40 oevvvnniiiiiiiiiiiiiiieeeeceiieeeees | s . 06/25/2024 . | Paydoun . 07/25/2040 . |1.A ........
FREDDIE MAC SERIES 3662 CLASS ZB  5.500%
..31398V-8Y-3 [08/15/36 ...evvvivviiinnniiiiiiiiinieicinineeiien | s . 06/01/2024 . | Paydown ... . 08/15/2036 . |1.A ........
FREDDIE MAC .000¢%
L 31398W-RF-3 [02/15/40 ..evvvnniiiiiiiiiiiiiiiieeeeceiieeeeen | s . 06/15/2024 . | Paydoun . 02/15/2040 . |1.A ........
FREDDIE MAC SERIES 3632 CLASS VS  0.000%
.. 313981-T2-0 [02/15/40 ivvvvnniiiiiiiiiiiiiiiiiineciiiinieeees | aeeees . 06/15/2024 . | Paydoun . 02/15/2040 . |1.A ........




L1603

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31406G-JF-7 |FNMA POOL 809462 5.772% 02/01/35 . . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foviiiiniii e 5,871 ....5,871 ....5,043 ... .0 . 0 ... 131 . 02/01/2035 . [1.A ........
..3140EU-E2-1 |FNMA POOL BCO152  3.500% 01/01/46 . . 06/01/2024 . | Paydoun ... ... 86,056 ...86,056 ...89,695 |.... .0 . 0 1,378 |. 01/01/2046 . [1.A ........
..3140HJ-3A-7 |FNMA POOL BK5292  4.500% 06/01/48 .... . 06/01/2024 . | Paydoun ... ..210,110 .. 210,110 .0 . 0 . 06/01/2048 . [1.A ........
..3140HL-PU-4 | FNMA POOL BK6734  5.000% 07/01/48 ... . 06/01/2024 . | Paydoun ... ... 21,388 .0 . 0 . 07/01/2048 . [1.A ........
..3140J7-RU-1 | FNMA POOL BM3198  3.500% 11/01/47 . . 06/01/2024 . | Paydoun ... .0 . 0 . 1170172047 . [1.A ........
..3140MS-NG-6 | FNMA POOL BW1290  5.000% 10/01/52 . . 06/01/2024 . | Paydoun ... . ... 72,155 |.... .0 . 0 . 10/01/2052 . [1.A ........
..31400P-XT-9 | FNMA POOL CB4289  4.500% 08/01/52 .......eeuun [eeeennn . 06/01/2024 . | Paydoun ... 137,335 132,614 |.... .0 . 0 . 08/01/2052 . [1.A ........
..3140XH-DD-6 | FNMA POOL FS1899  3.500% 08/01/51 ............ [....... . 06/01/2024 . | Paydoun ... 190,960 188,633 |.... .0 . 0 . 08/01/2051 . [1.A ........
..3140XH-Z3-4 |FNMA POOL FS2561  5.000% 08/01/52 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2052 . [1.A ........
..31414G-GZ-6 | FNMA POOL 965616  6.000% 12/01/37 . 06/01/2024 . |Paydown 0 0| . 12/01/2037 . [1.A .
..31416B-7D-4 |FNMA POOL 995592  5.500% 03/01/39 . 06/01/2024 . |Paydown 0 0| . 03/01/2039 . [1.A .
..31417F-SIi-9 | FNMA POOL AB8632  3.500% 03/01/43 . 06/01/2024 . |Paydown 0 0| . 03/01/2043 . [1.A .
..31418D-FQ-0 |FNMA POOL MA3774 ~ 3.000% 09/01/49 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2049 . [1.A ........
..31418D-GM-8 | FNMA POOL MA3803  3.500% 10/01/49 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 10/01/2049 . (1.A ........
..31418E-GK-0 |FNMA POOL MA4701  4.500% 08/01/52 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2052 . [1.A ........
..31418E-HK-9 | FNMA POOL MA4733 ~ 4.500% 09/01/52 .......euvnn [eeeennn . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2052 . [1.A ........
..31418E-JF-8 | FNMA POOL MA4761  5.000% 09/01/52 ............ [..ccen . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2052 . [1.A ........
..31418E-LX-6 |FNMA POOL MA4841  5.000% 12/01/52 ............ [....... . 06/01/2024 . | Paydoun ... .0 . 0 . 12/01/2082 . [1.A ........
..31418E-P2-0 | FNMA POOL MA4940  5.000% 03/01/53 ......ccccee [orennn . 06/01/2024 . | Paydoun ... 171,973 .. 168,164 |.... .0 . .0 . . 03/01/2053 . [1.A ........
..31418E-T5-9 | FNMA POOL MAS071  5.000% 07/01/83 ......ecevvn [oeennnn . 06/01/2024 . |Paydoun .......ooovvviiinins |oevnninniinninnns e 241,768 | 241,768 |........... 237,310 0 0 . 07/01/2083 . [1.A ........
CITIGROUP GLOBAL MARKETS
..31418E-T6-7 |FNMA POOL MA5072 ~ 5.500% 07/01/53 ............ [....... . 05/03/2024 . | evveiiiiiiiiiiiininiiiiiiinns e | 17,878,762 |....... 18,176,863 |....... 17,807,645 0 0 17,807,645 . 07/01/2083 . [1.A ........
MORGAN STANLEY & CO.
..31418E-V8-0 |FNMA POOL MA5138  5.500% 09/01/53 .........cc. [.eeenn . 06/24/2024 . | INC 23,374,453 |....... 23,561,086 |....... 23,448,050 |.... .0 . 0], 23,448,246 .. . 09/01/2083 . [1.A ........
..31418E-V8-0 |FNMA POOL MA5138  5.500% 09/01/53 ......cccce [oeennn . 06/01/2024 . | Paydoun ... ....263,929 |........... 263,929 |........... 262,774 |.... .0 . 0 ... 263,929 .. . 09/01/2053 . [1.A ........
..31418)-ML-3 |FNMA POOL AD0362  5.500% 10/01/39 ........ccc. [oeennn . 06/01/2024 . | Paydoun ... .3,198 3,49 |.... .0 . 0 3,198 |.. . 10/01/2039 . [1.A ........
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 ......ccccee [oeennnn . 06/01/2024 . | Paydoun ... ....105 L 112 .0 . 0 . 07/01/2040 . [1.A ........
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 ............ [.eeeenn . 06/01/2024 . | Paydoun ... ... 4,531 ....4,909 |.... .0 . 0 . 05/01/2040 . [1.A ........
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 . 06/01/2024 . |Paydown . 4,546 |. 0 0| . 07/01/2040 . (1.
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . 06/01/2024 . |Paydown .807 |. 0 0| . 08/01/2040 . (1.
..31418X-EK-0 |FNMA POOL AD9137  4.500% 08/01/40 . 06/01/2024 . |Paydown 37,260 |. 0 0| . 08/01/2040 . (1.
..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . . |. 06/01/2024 . | Paydown 4,200 |. 0 . (170) 0| . 08/01/2040 . (1.
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . . |- 06/01/2024 . | Paydown 3,812 |. 0 . (231) 0| . 08/01/2040 . (1.
..31419D-NR-8 | FNMA POOL AE3099  5.000% 09/01/40 . U [P . 06/01/2024 . | Paydoun ... ....2,820 |.... 0 e (170) | .0 . . 09/01/2040 . (1.
FREDDIEMAC STRIP SERIES 380 CLASS C1  3.000%
L 3142FR-2X-8 1 01/25/50 woveeiiiiiiiii [ . 06/01/2024 . |Paydown .......cooeeieiiiins |oeeniinieii e [ [ 183,933 |........... 124,651 |............... 0 ... (187,745) |.oeeeeeees 0 ... (187,745) |.oeeeeeees 0 e (U O (VN 0 | [V 12,517 |. 01/25/2050 . [1.A ........
FREDDIE MAC STACR SERIES 2022- SERIES 2021-
.. 35564K-BS-7 |HQA1 CLASS M2 144A  7.585% 08/25/33 ......... [....... . 05/14/2024 . | Call 103.3750 ..oee [ e 4,377,505 |........ 4,234,588 |........ 4,073,144 |........ 4,113,319 [, [V R (15,324) |..ooeeeeees [V R (15,324) |..coeeeeees 0 fnns 4,240,912 |o.oiiiiiiinnnns 0 f...... 136,593 |....... 136,593 |........... 267,762 |. 08/25/2033 . |1.A ........
FREDDIE MAC STACR SERIES 2022- SERIES 2021-
.. 35564K-BS-7 |HQA1 CLASS M2 144A  7.585% 08/25/33 ......... [....... . 04/25/2024 . |Paydoun ........oooeeiiiiins Joeeiniiinnii e 54,937 |l 54,937 |oeerrrnnes 52,843 [..oevennnn. 53,364 [..vvviiinnnnns 0 |eeeenns 1,573 [oveiiiiininns 0 eeeeenn 1,573 [oveiiiiininns 0 s 54,937 [oeiiiiiiinnnnn (VN 0 | [V 1,400 |. 08/25/2033 . [1.A ........
FREDDIE MAC STACR SERIES 2022- SERIES 2021-
..35564K-FV-6 |HQA2 CLASS M2 144A  7.385% 12/25/33 ......... [..oenn . 06/25/2024 . |Paydoun ........ooooeiiiiins |eeiiiiinennis e 261,154 |ooooeeeees 261,154 |........... 248,749 |........... 248,560 [.....ovnnnnnnnn [V R 12,59 ... [V R 12,59 ... 0 s 261,154 |...oooeeennnn (VN 0 | [V 8,249 |. 12/25/2033 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES 2021-ML12
..35833T-AB-1 |CLASS XUS  1.304% 07/25/41 ...oovvvvvvviiiinnnns oo . 06/01/2024 . |Paydown .......ocoeeeiiiiins |eneiiiiniins e [ [V O 8,818 [.uuvunnnee 7,838 |l 0 fnns (7,838) [cevvvvnnnnnnnnn 0 s (7,838) [cevvvvnnnnnnnns 0 e (U O (VO 0 | U 354 1. 07/25/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-29
..37610L-AH-0 |CLASS SH ~ 1.197% 06/20/36 ......ccoevveeeeeeeens [eeeennn . 06/20/2024 . |Paydown .........ooeeiiiiiis foeeeiininni e [ [V O 164 [, 84 [ 0 s (84) [cevvvnnnnnnnnns 0 s (84) [cevvvnnnnnnnnns [V TR (U O (VO 0 | [V 69 . 06/20/2036 . |1.A ........
IDAHO ST BLDG AUTH BLDG REVENU SERIES B
.. 451443-7R-9 3.790% 09/01/37 evvvvvvvviiiiiiiiiiiiiiiiiiiiiiiies oo . 06/11/2024 . | MORGAN STANLEY BANK NA |.......oeeeveeeeeens |oveeeens 570,164 |........... 590,000 |........... 590,000 |........... 590,000 |...ooeeeennnn 0l [ 0l [ 0 e 590,000 [..ooeeeieennnn 0 f...... (19,836) |....... (19,836) |..ovveeeens 17,454 |. 09/01/2037 . [1.C FE .
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|OWA ST STUDENT LOAN LIQUIDITY SERIES A
..462590-NG-1 [5.080% 12/01/39 ..eevvvniiiiiiiiiiiiiiiniinieeiins | s . 06/01/2024 . |Call 100.0000 ..... [ooeeeeiiiiiiiiiiienn foeeieinnns 85,000 |[............ 85,000 |oieeeunnnnnn 85,000 |ovevrunnnnns 85,000 |ovvveuniiiinns [ PR (VN P [ PR (VN P (U P 85,000 |..cevuunninnnns (1 P [ PO [V F 2,159 |. 12/01/2039 . [1.C FE ....
IRVINE RANCH CA WTR DIST SERIES B 6.622%
..463632-4P-1 [05/01/40 .eevvvviiiiiiiiiiiiiiiiiiininciiiineeeenn | s . 06/27/2024 . | JP MORGAN CHASE .......... |oeeevveiieriinnnnns Jovnnnn 3,713,707 |........ 3,360,000 |........ 4,208,230 |........4,080,357 |oeeeuirrinnnnn 0 Jennnn (22,908) |ovevenniiinnnn 0 e (22,908) [vvenieviennn 0 v 4,057,454 |....ovvvnnnnnnn0 [ (343,747) ...146,479 |. 05/01/2040 . |1.A FE ....
MASSACHUSET MORGAN KEEGAN RAYMO!
L575579-WX-1 [ 07/01/31 e | s . 06/28/2024 . | JANES .....iiiiiiiiiiniiinn e e 5,330,168 |........ 5,260,000 |........ 6,059,806 |........ 5,791,657 |..ccvvvennnnnns [V R (47,901) [cevvvvrinnnnns (U - (47,901) [cevvvvrnninnns (U . 5,743,755 |[.ooovvvrnnnnnns 0 f..... (413,587) . 07/01/2031 . |1.B FE ....
MASSACHUSETTS ST HSG FIN AGY H SERIES 226
..57587G-TM-7 [5.916% 12/01/47 ..ovvveiiiiiiiiiiiiiiiiiiiinieiiinn | s . 06/24/2024 . | WELLS FARGO .......ccevves evrvnnivrnrrinnnnns Jovnnnn 2,001,719 |........ 2,010,000 |........ 2,010,000 |........ 2,010,000 |eeveuniirennns [ PR (VN P [ PR (VN P (U . 2,010,000 [oeurivieinnnnn [V (8,281) |........ (8,281) [euuunnnne 67,383 |. 12/01/2047 .|1.B FE ....
MIAMI DADE CNTY FL EDUCTNL FAC SERIES B
.. 59333A-MC-2 [5.073% 04/01/50 ..evvvenviviiiniiiiiiiiniiinieiiinn | s . 06/21/2024 . |BANK OF AMERICA ......... |oeeevveiiviviiinnnns Jovnnnn 2,063,630 |........ 2,080,000 |........ 2,080,000 |........ 2,080,000 |eevuuniiiennns [ PR (VN P [ PR (VN P (U . 2,080,000 [oeuiviiennnnn 0 f...... (16,370) |....... (16,370) [ovunnreeenne 77,087 |. 04/01/2050 . |1.G FE ....
MIAMI DADE CNTY FL AVIATION RE SERIES D
.. 59333P-2R-8 [83.732% 10/01/37 evvvvniiiiiiiiiiiiiiiniineiiiinn | s . 06/24/2024 . | STIFEL NICOLAUS & CO ... |eevvveervrriinnnnns Jovnnnnnns 13,775 |eeennnnne 900,000 |........... 787,923 |.ooviiiiiiiiis (U P (U 7% (U 7% (U R 790,366 |....oeunnnnns 0 f...... (16,591) |....... (16,591) [ovnenvnnenee 24,631 |. 10/01/2037 . |1.E FE ....
ORANGE CNTY CA SANTN DIST WSTW  6.400%
..68428T-AD-9 [02/01/44 ..oovvvviiiiiiiiiiiiiiiiiieecciiineeeees | s . 06/17/2024 . | BARCLAYS CAPITAL ...ovvve |ovvvvnnnniniiiinnnns Jovnnnnnns 521,506 |........... 485,000 |.......... 601,078 |........... 586,558 |........coeenn. [V R (2,474) |l [V A (2,474) |l (U R 584,085 |....ovunnnnnnns 0 f...... (62,579) |....... (62,579) |..eevvunnnns 27,332 |. 02/01/2044 . [1.A FE ....
PRUDENTIAL SECURITIES CMO TRUS SERIES 16
.. 74436G-BM-4 [CLASS H  6.000% 04/25/26 .......ovvvvvvnnnnnes | unnnnns . 06/01/2024 . |Paydonn ....ceveviiiiiinnnn foovenninnniiiininns Jovinnns 135,080 [........... 135,030 [.......eee. 137,774 |.......... 137,010 [ooiiiiinnnnns 0 ooeeennn (1,980) [o0vvvnennnnnnns [U (1,980) [oeniiiinnnnns [U 135,080 uveeniiiinnnn [ P U [ P 675 |. 04/25/2026 . |5.B GI ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 106,259,275 101,220,660 128,555,329 84,132,656 0 | (22,212,838) 784 | (22,213,622) 0 106,483,244 0 (223,969) (223,969) 4,430,634 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 [CLASS A2B  5.569% 01/25/37 ..ceevvveneeeeeennnn | s . 06/25/2024 . |Paydomn .ceeveeeeeeennniins Jeenniieeeeenieeee e 24,296 |eeeuunnnnns 24,29 |............ 14,778 | 14,109 |oooveenieenee (U 10,187 |oeeeeeiiees (U 10,187 |ooeeeeiiinees 0 Joeeeeees 24,296 |..ocoevnnnnnnns (VI PO [ PO [V AU 203 |. 01/25/2037 . |1.AFM ....
..00164V-AE-3 [ AMC NETWORKS INC ~ 4.750% 08/01/25 .......oves | uunnnns . 04/09/2024 . | Call 100.0000 ..... [ooeeeiiiiiiiiiiiiinn o 5,630,000 |........ 5,630,000 |........ 5,399,211 |........ 5,571,415 | (U 9,700 [ooeerriiinnnnns (U 9,700 [oooeriiiinnnnns (U . 5,581,114 ..o [V P 48,886 |........ 48,886 |........... 184,226 |. 08/01/2025 . |4.C FE ....
Redemption 100.0000
..00176@-AA-4 | AMF FLORENCE LLC  3.210% 12/31/35 .....evvvees | unnnnns . 06/30/2024 . | .eeenniieiiiieeeeeiiieeees i e 593,338 |.....evenns 593,338 |.eeuunnnnn 593,338 |..evuunnnns 593,338 [coiiiiirnnnns [ PR (VN P [ PR (1 P (U R 593,338 [...cccvvvnnnnns (1 P [ PO [V F 9,525 |. 12/31/2035 . [2.B PL
AREIT CRE TRUST SERIES 2019-CRE3 CLASS B 144A
..00217L-AE-2 [6.995% 09/14/36 ......cvvvvvviiiinniniiiiiiiniiinees | s . 06/14/2024 . |Paydonn .....cevevvvrviinnnn foovvvnninniiiiinnns Jovnees 7,000,000 |........ 7,000,000 |........ 6,799,057 |........ 6,987,218 |.evueniinnnnn (U . 12,782 [ooeeiiiiinnnnns (U . 12,782 [ooeeiiiiinnnnns (U . 7,000,000 [oeeuiiiiinnnnn (1 P [ PO (VI F 236,631 |. 09/14/2036 . |1.A FE ....
AREIT CRE TRUST SERIES 2019-CRE3 CLASS C 144A
..00217L-AG-7 |7.346% 09/14/36 .. R RN . 06/14/2024 . |Paydonn .....evvevvvvviinnnn foovvvnininiiiiinns Jovnens 4,000,000 |........ 4,000,000 |........ 3,734,135 |........3,940,431 |........oceeenn0 |l 59,569 |ooiiinnnnnn 0 ]t 59,569 |0 4,000,000 |.. ...148,541 . 09/14/2036 . [1.C FE ....
ADJUSTABLE RATE MO -8
..007036-QE-9 [CLASS 2A21  4.971% 11/25/35 ..ovvvvvvnneiiiinn | nnnnns . 06/01/2024 . | Paydown ... ... 64,669 ...64,669 ... 46,542 |............49,827 |.... ..64,669 |.. .. 1,462 |. 11/25/2035 . [1.A FM ....
..01185%-AA-3 | ALASKA VENTURES LLC  4.670% 06/30/33 06/30/2024 . | Various .. 447,062 ..447,062 ..447,062 |. ..447,060 |.. .447,062 .10,439 |. 06/30/2033 . |2.C PL ....
ALCOA NEDERLAND HOLDING SERIES 144A 6.
..013822-AC-5 [05/15/28 .eeveeeeeeeeeeee e eeeenneeeeen | s . 05/15/2024 . | GOLDMAN SACHS & CO. ..eo oevemmunireeeennnns Joennenns 635,025 |........... 635,000 |........... 635,000 |....ennn.. 635,000 |oeeveuueeeeenes (U1 PO (VI PO [ PO (VI PO (U 635,000 |..eevuunnnnnnns [V PO 25 |eeeeens 25 |eeees 19,663 |. 05/15/2028 . |3.A FE
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006~
..02147F-AQ-9 [ 18CB CLASS A6  6.768% 07/25/36 .....ccevvuueee | uunnnns . 06/25/2024 . |Paydomn .ccevvueeeeeennis Joeeenieeeeeenies e 6,084 |[....cconnnnnn 5,636 |eeereuurnns 3,35 [oeeieeeinnnns 3,335 [oeeiieiiiinnnns [V 2,749 |eeeeiis (U1 2,749 |eeeiiis [V IO 6,084 |oeiiiieennnn (VI PO [ PO [V AU 165 |. 07/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2006-29T1
..02147P-AZ-7 |CLASS 2A16  5.909% 10/25/36 ...cevvvenveeeennnn | unnnns . 06/25/2024 . |Paydomn .ccevvuneeeeennnis Jeennieeeeeenies e 3,787 o 4,388 |eeornnnnnnns 1,810 [ooereeennnnns 1,770 foeeeiiieinnnnns [V 1,967 [ooeeeeeennnnnns (U1 1,967 [ooeeeeeeinnnnns [V IO 3,787 |t (VI PO [ PO [V PO 83 |. 10/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB
..02147R-AF-7 |CLASS 1A6  6.000% 08/25/36 .......cevvuueereeenn | unnens . 06/01/2024 . |Paydomn .ceevveneeeeeennns Joeemniieeeeeeniees foreeeeeens 1,781 |oeeees 3,051 |oeeeriinns P 3 L R I (U (758) [oeeeeeeennnnns (U (758) [oeeeeeeennnnnn [V IO 1,781 foeeeeeieeennee (VI PO [ PO [V PO 75 |. 08/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147R-AT-7 [23CB CLASS 2A6  6.568% 08/25/36 ......evvveeee | uunnnns . 05/25/2024 . |Paydomn .ceeeeneeeeeennins Jeenneeeeeeereeee e [V O 536 |eeeerrenienns 309 |oeieeiiiies 219 |eeeeeens (U (279) |+ eeeereneens (U (279) |+ eeeeveneees [ (VI IO (VI PO [ PO [V PO 12 |. 08/25/2036 . |1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006~
..02147W-AN-9 [ 26CB CLASS A13  1.241% 09/25/36 .....ccvvveeee | uunnnns . 05/25/2024 . |Paydomn ..ceeeeueeeeeenniins Jeennieeeeeneees e [V (U1 PO 269 |oeeeiiiins 45 | (U (415) |+ eeeerenes (U (415) |+eeeenees [ (VI IO (VI PO [ PO [V PO 72 |. 09/25/2036 . |6. FE .....
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2007-22
..02151B-AR-9 [CLASS 2A1  5.860% 09/25/37 .ceevvveeeeeeennes | s . 05/25/2024 . |Paydomn .ceeeuneeeeeennins Jeennieeeeeeeieees e | I | I PO [ PO (U1 PP (U1 PO L PO [ PO L PO [ L PO (VI PO [ PO [V PO 0 | 09/25/2037 . |1.AFM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-
..02151E-AC-6 |23CB CLASS A3 5.959% 09/25/37 ..covvvvveeennn | unnnns . 06/25/2024 . |Paydomn .ccevvueeeeennnis Joeenniieeeeeenies e 1,780 |eeeeennnnns 1,785 |oveeeiieieeeee 562 |oeeeeeeeiaens L1072 IO [V 1,278 [oeeeeeieinnnnns (U1 1,278 [oeeeeeieinnnnns [V IO 1,780 [oeeeeeeennnn (VI PO [ PO [V PO 44 . 09/25/2037 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-
..02151E-AR-3 [23CB CLASS A7  5.859% 09/25/37 ...coeevvvvuens | unnnns . 06/25/2024 . |Paydomn .ccevvueeeeennnis Joeenniieeeeeenies e 3,201 [ 3,301 |oeeeiiiiieeeee 988 |..ccevvennnns 887 |oveeeeeeeeenns [V 2,404 |t (U1 2,404 |oeoeiies [V IO 3,201 [t (VI PO [ PO [V PO 81 |. 09/25/2037 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-
..02151E-AS-1 [23CB CLASS A8  6.565% 09/25/37 ....cevvvveueees | uunnnns . 06/25/2024 . |Paydomn .ceevueeeeeennins Joennneeeeeenniees feeeeeeennnns L) I 148 | F( I PO 70 |eeeeenaeees (1 PO L] I PO (1 PO L] I PO [ PO 151 | (VI PO [ PO [V PO 4 |. 09/25/2037 . |1.A FM .
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2007-21CB
..02151F-AG-4 [CLASS 2A1  5.859% 09/25/37 ....eeevvvuuienaeennn |uunnnns . 06/25/2024 . |Paydomn .eeevuueeerernnnns Joorennnnarrennninns foieaaeens 9,027 |ceiiiieens 9,027 |ieeriniens 2,131 |t 1,657 |oveeeeeieenes (U N 7,370 |ooeeeiieinnnnns (U N FT( I (U 9,027 [ooiiiiniinnnns [V PP (U T [ PP 265 |. 09/25/2037 . |1.A FM .
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COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24
..02151G-AA-5 |CLASS A1 6.009% 10/25/37 .......ceeveeeeeeeeens [ oeennn . 06/25/2024 . |Paydown .........ooooiiiiiis |eneiininnin e 0 | K 7 543 |l 550 |ovvviriiiiinns 0 s (550) |+vvvvvrrrnnnns (U (550) |+vvvvrrrrnnnns 0 e (U O (VN 0 | [V 55 |. 10/25/2037 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007 24
..02151G-AD-9 | CLASS A4  6.160% 10/25/37 .. PO [P . 06/25/2024 . | Paydoun ... ... 3,632 . 10/25/2037 . (1.A FM ...
AMERN AIRLINE 16-2 A PTT SERIES A 3.650% Redenption .
..023764-AA-1 [06/15/28 ...evvviiviiiiiiiiiiiiiiiinincciiieeeinn | s L 06/15/2024 . | .eveneiiiiiiieeieiiiiieeees | e 146,250 |........... 146,250 |........... 111,403 . 06/15/2028 . [2.C FE ....
ANER AIRLINE 16-2 AA PTT SERIES A 3.200% Redenption 100.0000
..023765-AA-8 [06/15/28 .....vivviiiniiiiiiiiiiiinieciiiieeeinn | s L 06/15/2024 . | .evnneeiiiiiieieeiiieeeees e e 87,930 [oeeriiennn 87,930 [ooounnnnnn 77,512 . 06/15/2028 . [1.G FE ....
ANER AIRLINE 17-2 AA PTT SERIES A 3.350% Redenption 100.0000
L02376A-AA-7 [ 10/15/29 .evvvnniiiiiiiiiiiiiiiieecceiieeeen | s . 04/15/2024 . | .. . . 10/15/2029 . [1.F FE ....

AMERICAN  HOM
..02660T-EL-3 | CLASS 1A2  6.158% 09/25/45 .......ovvvveeeeiins | eeeens . 06/25/2024 . [Paydown .....ooovviieieinis [oeneeniiiiiniein e 922 |oiiiieiiinns 922 | 633 . 09/25/2045 . |3.B FM ....
SANTANDER US CAPITAL
..026874-DB-0 | AMERICAN INTL GROUP ~ 4.375% 01/15/55 ........ | .eeeees . 06/24/2024 . [MARKETS .........cooviinnns [oeneeniinninninnns [.0ee..2,395,620 f........3,000,000 |........ 2,307,450 |.... . 01/15/2055 . |2.B FE ....
AMERIQUEST MORTGAGE SECURITIES SERIES 20
..030728-LU-7 | CLASS AF6  5.451% 11/25/33 ..oocevvviiiieiciiis | eeens . 06/01/2024 . [Paydown ....covuiiieeiennns foeneeniiiiinieii e 152 | 152 | 2,893 | 7,225 | 0 foueeees (7,073) [orveeaaeannns 0 fnns (7,073) [orveeaaeannnns [V OO 152 [ (U IO 0 foreeeieiinnns [ PO 3 | 11/25/2033 . [1.A FM ...
AMERIQUEST MORTGAGE SECURITIES SERIES 2004

..030728-VR-3 |R10 CLASS M1~ 6.509% 11/25/34 ... R P . 06/25/2024 . |Paydown ... . 11/25/2034 . |1.A FM ...
APIDOS CLO SERIES 2016-25A CLASS B

..03762Y-AK-3 | 7.787% 10/20/31 ...ovvvviiiiiiiiiiiiiiiiiiieciis | eeeeens . 04/01/2024 . [Paydown ....coovviieiieniis foereniiiiiiiieiis feeeeeiiiien [V O [V PO (U PP [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U IO 346,167 |. 10/20/2031 . [1.F FE ....
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2

..038779-AB-0 | 144A  3.237% 07/30/50 ..eevvevviiiiiiiaiiiiiins | eeeeens . 04/30/2024 . [Paydown .....oovvviiiieniis foeneeniiiiiiniein e, 13,750 [oveeeennn. 13,750 |ooeiieens 13,783 | 13,826 |..ccvvenennn. 0 foreeeans (76) [ceeeeanirannns 0 foreeians (76) [ceeeeaniinnnns 0 foreeianns 13,750 foeeeeeeinins (U IO 0 foreeeieiinnns [V FOPO 223 |. 07/30/2050 . |2.C FE ....
ARES CLO LTD SERIES 2015-4A CLASS AR 144A

..04015N-AJ-3 | 7.091% 10/15/30 ..vvvvreeiiiiiiiiiiiiiiiiieeeiin [ eeeeens . 06/18/2024 . | Paydown ... . 10/15/2030 . |1.B FE ....

..042200-AA-2 | ARVENIA MOUNTAIN WIND LLC ~ 3.260% 12/31/24 |....... . 06/30/2024 . [Various ... ....313,234 |.. . 12/31/2024 . |2.B PL ....

ARROYO MORTGAGE TRUST SERIES 2019-2 CLASS A3

..042858-AC-4 | 144A  3.800% 04/25/49 .....cocvevvevrrrererans | oo . 06/01/2024 . | Paydown ... ...38,402 ...35,772 |.... ..38,402 |.. . 04/25/2049 . [1.A ........

..04316J-AE-9 | ARTHUR J GALLAGHER & €O 5.750% 03/02/53 ... | ....... . 06/26/2024 . [Various ... IR rreeeee 85,000 |oooee.... 44,800 |.... 44,804 |.. . 03/02/2053 . |2.B FE ...

..04621X-Al-0 | ASSURANT INC ~ 3.700% 02/22/30 .eveveveveveers | e . 06/24/2024 . [ JANE STREET CAPITAL ..vo [oeveveeeeeiiienes [rveaenns 953,282 |........ 1,050,000 |........... 931,854 |.vvevere 951,464 [ooveviviienenn0 oo 6,601 |0 [ 6,601 [0 [ 958,065 . 02/22/2030 . [2.B FE ...

JP MORGAN SECURITIES LTD

..04621X-AN-8 | ASSURANT INC ~ 2.650% 01/15/32 ..vevevevercers | oo L 06/24/2024 . [ covevieieieieieieieeeieieies e [eeeens 310,669 |.......... 375,000 |o......... 281,074 |........... 290,653 |.vveveennnn (U1 3,979 e 0 |erernn 3,979 e (U 204,632 |ovevererennne 0 v 16,037 |........ 16,037 [.oveveveee 9,385 [. 01/15/2032 . |2.B FE ...
BARCLAYS COMMERCIAL MORTGAGE SERIES 2020-BID JP MORGAN SECURITIES LTD

..05493B-AA-6 |CLASS A 144A  7.583% 10/15/37 woveveveveverens | oo L 06/24/2024 . [ covevveieieieieeieeieiens oo [ 4,975,000 |........ 5,000,000 |....... 5,011,439 |........ 5,006,220 |...ooeennnen. [ (7,782) [evvevevnn [ (7,782) [eevvevernne [ 4,998,437 ..ocvenneen. 0 foreee (23,437) |....... (23,437) |.ooer 203,279 |. 10/15/2037 . [1.A ........
BX TRUST SERIES 2022-PSB CLASS C 144A

..056060-AE-8 |9.026% 08/15/39 .....c.vevevverereecernrereienens | oo . 05/15/2024 . [Paydoun ....veveeeevreiens foereeeeeeeieieiees [ereeens 146,544 |........... 146,544 |........... 145,574 |........... 144,288 |...oveeee (U1 2,256 |oeerrrene. 0 |erernn 2,26 |ooerrrene. (U 146,544 |..oveveeee (U [ P (U1 5,587 |. 08/15/2039 . [1.A ........
BX TRUST SERIES 2021-BXMF CLASS D 1444

..05600R-AL-8 |7.273% 10/15/26 ....vveverereererrerevereeieiens | e . 06/15/2024 . [Paydoun ...cvcevevveverer forreeeeeieieieiees [eeeenans 8,763 |veverenenn. I G I 8,709 |orrreee. 8,772 |oeerrrene. (U1 ()] (U1 ()] [ 8,763 |oueverererennns (U [ P (U 324 |. 10/15/2026 . [1.A ........
BX TRUST SERIES 2022-LP2 CLASS D 144A

..05610H-AG-8 |7.290% 02/15/39 ....vvvrererrrerererereannenens | eeens . 05/15/2024 . | Paydoun ... ... 21,528 ...21,58 121,436 |............ 21,357 |.... ..21,528 |.. . 02/15/2039 . [1.A ........
BIF 111 HOLTWOOD HOLDCO BORRON Redenpt ion 100.0000

..05637%-AA-8 | 02/15/33 ... | e L 05/15/2024 . [ ceveveieieieieieeeieieies [oeeeeeeeeeeeees e 181,110 |ooueeee. 181,110 |oveee. 181,110 |oveeeee. 181,110 |ovevereeenene [ P (U (L1 P (U (L1 181,110 . 02/15/2033 . [3.A Z .....
BANC OF AVERICA FUNDING CORPO SERIES 2006-A

..058927-AB-0 | CLASS 1A2  6.023% 02/20/36 ...vcvovevveererecns | e . 06/01/2024 . [Paydoun ...cveeveeerveier forrereneieieieieies [ 3,263 [ooverernnn 3,401 [orvrnnnns 1,902 |oeveeraanne LIR:17 2 (U1 1,461 [ 0 |erernn 1,461 [ [ 3,263 [oeverernnnn. (U [ P (U1 70 |. 02/20/2036 . [1.A FM ...
BANC OF AVERICA FUNDING CORP SERIES 2005-7

..05046X-R2-1 |CLASS 1A2  4.818% 11/25/35 ...veveveveeercerncas | e . 06/25/2024 . [Paydoun ....c.ceevveverers forrereeeieieieieies [eeeeenan 1,879 [orrernnnne 5,659 |eveveeen. 2,900 |orerreene. 4,808 | (U1 (2,929) |ovvrree (U (2,929) |ovvrree [ 1,879 [oorererernen (U [ P (U 128 | 11/25/2035 . |1.A Fll ...
BANC OF AVERICA ALTERNATIVE LO SERIES 2007-1

..050496-AC-3 |CLASS 201 5.244% 04/25/37 .evevevvevcrrnns | e . 06/25/2024 . [Paydoun ....c.ceeerveverer foreereeeieieieieies e 4,388 |oooveeen 4512 | 3,876 |orreen. 3,710 oo (L 678 [oovevererenne [ 678 [oovevererenne [ 4,388 [ooveveenene. (U [ P (U1 99 |. 04/25/2037 . [1.A Fl ...
BANC OF AVERICA ALTERNATIVE LO SERIES 2007-1

..050496-BV-0 |CLASS 4A1  4.547% 04/25/37 ..vvvvveverrereren | e . 06/25/2024 . [Paydoun ....c.ceevveverer forreeeneieieieieies [eeeeenans 6,511 | (I 27 5,901 |orrereene. [0 (L [0 (U [0 [ [N (U1 [ U (U 133 | 04/25/2037 . |1.A Fll ...

BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1
..059496-BV-0 | CLASS 4A1  4.547% 04/25/37 «ooovvveeeeeennnes | e . 05/28/2024 . [Paydown ...ooeeeevveeeeeee foeeeeeiiiiiieeeen o 1,011 | 1,038 |oeeennnen.s 968 [eeeeeennnes 999 | 0 foreeennns 18 | 0 fooeeennns 18 | 0 [ 1,01 foneee, 0 loeeeeiee 0 [, 0 looeeiie. 17 ). 04/25/2037 . |3.B FM ....
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BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1
..050496-BV-0 |CLASS 4A1  4.547% 04/25/37 .oovvvvvveeeneieeens [ eeens . 06/01/2024 . |Paydown .......ccoeeeiiiiins Joeniniiiiiieis e 459 [ 1,210 |oeeeeeenens 1129 [ 1,164 [oeeeeinnnnns 0 s (706) [vvvvnnnnnnnnns 0 s (706) [vvvvennnnnnnns 0 e 459 | (VN 0 | [V 27 . 04/25/2037 . |3.CFM ....
BANC OF AMERICA MORTGAGE SECUR SERIES 2005-F

..05949C-CE~4 | CLASS 4A1  4.944% 07/25/35 .vvvevevenrnns | veenen . 06/01/2024 . [ Paydown ... . 07/25/2035 . [1.A FM ...
BANC OF AVERICA MORTGAGE SECUR

..05949C-EK-8 | CLASS 3A2  6.287% 08/25/35 ...ovvevevevvevarens | verenen . 06/01/2024 . [Paydoun ...vevveeeverien foereneeriririeiees [reeeieenns KT I 309 [oovereriiinne b2 R 254 | (U1 L7 (U1 L7 (U 309 forveirieienns (L1 FU (L AR (L1 8 | 08/25/2035 . |1.A FM ...
BANC OF AVERICA ALTERNATIVE LO SERIES 2006-4

..05950A-AU-0 | CLASS 4CB1  6.500% 05/25/46 ....cvevevenereenes | verenen . 06/01/2024 . [Paydoun ..veveveneiirien forreeriririeieiees [oeeeeeans 7,48 |ooorerenne 8,126 [oererinne 8,470 |ovvrenen. 8,519 [orerrieinns (| - (1,000) [+evvevrennne [ (1,000) [+evvevrenene | 7,428 | (L1 FU (L AR (U1 O 185 | 05/25/2046 . |5.A FM ...
BANC OF AVERICA FUNDING CORP SERIES 2006-4

..05950F-AC-9 | CLASS A3 5.960% 07/25/36 ..vveveverenrrvrennas | veenen . 06/25/2024 . [Paydoun ....eveveveeririrns [oererereiiiiiiees [ L I 125 | K728 [T (| A ()] (U1 ()] | [ 3 (L1 FU (L AR (L1 3 [ 07/25/203 . |1.A FM ...
BANC OF AVERICA FUNDING CORPOR SERIES 2007-2

..05951G-BE-1 |CLASS 1A16  6.000% 03/25/37 ..veveveveverervrns | verenen . 05/28/2024 . [Paydoun ...eveveeevieien foereererisieieiees [oeeeeenns 2,523 [oeeieieinne 9,54 |vririnen. 7,570 oo [: i (| - (072 U [ (0572 PR | R 2,523 |oeirieenins (L1 FU (L AR (U1 O 167 |. 03/25/2037 . [5.A FM ...
BANC OF AVERICA FUNDING CORPOR SERIES 2007-2

..05951G-BE-1 |CLASS 1A16  6.000% 03/25/37 ..veveveveverervrns | verenen . 06/25/2024 . [Paydoun ...eveveeeirieien foereeririiieieiees [oeeeeans 5,130 [ooverernne 20,051 [oovreenne. 17,913 [oovrennee 19,315 |oevriernene () A (14,185) [c0vevveennes 0 e (14,185) [c0vevvvennes | R 5,130 [ooeererieienns (L1 FU (L AR (U1 O 448 |. 03/25/2037 . |5.B FM ...
BANC OF AVERICA FUNDING CORPOR SERIES 2007-2

..05951G-BG-6 | CLASS 1A18  6.000% 03/25/37 ..vevevevevrrerinns | verenen . 05/28/2024 . [Paydoun ...evevevvieien foereeneriiieieiees [ 1,577 e 5,962 |oreernnen. 4,716 | 5,347 |errieinne (| - (3,771) [ [ (3,771) [ | L7740 P (L1 FU (L AR (U1 O 121 [ 03/25/2037 . |5.A FM ...
BANC OF AVERICA FUNDING CORPOR SERIES 2007-2

..05951G-BG-6 | CLASS 1A18  6.000% 03/25/37 ..veveveveverervrns | verenen . 06/25/2024 . [Paydoun ....oveveveveerines foereeieeieieiinns [ 18 foorereeiine 202 fooverriiinne L LT R (L A [R5 (U PR [R5 | L1 P (L1 FU (L AR (L1 7 |. 03/25/2037 . [5.B Fl ...
BANC OF AVERICA FUNDING CORPOR SERIES 2006-1

..05951V-AV-1 | CLASSBA1  5.833% 12/20/46 ...cvcvvrnvevrrririns | verenen . 06/20/2024 . [Paydoun ...cveveeviieien foereerinirieieiees [ 4,112 | 4112 [ 3,556 [covrrererne 3,716 | (L KT R (L 397 |oerereiine (U P 4112 [, (L1 FU (L AR (L1 F 69 | 12/20/2046 . |1.A FM ...
BANC OF AVERICA FUNDING CORP SERIES 2007-4

..05953V~AH-4 | CLASS TATB  5.774% 05/25/37 .cvvvvevvrervanans | veenen . 06/01/2024 . [Paydoun ...vevveeeverien foereneeriririeiees [reeeieenns L N i IO 896 |ovoverererennn 7. B (U1 £ (U1 £ (U el A (L1 FU (L AR (L1 F 19 |. 05/25/2037 . [1.A FM ...
BANC OF AVERICA FUNDING CORP SERIES 2004-2

..06051G-B-0 |CLASS 1CB1  5.750% 09/20/34 ...vovvevenereres | verenen . 06/01/2024 . [Paydoun ..veveveneiirien forreeriririeieiees [oeeeeeans 6,055 [oovererennne [0 A 6,205 |ovuvrenen 6,355 |oveerreinne (L A [CE) ] (U PR [CE) ] | [0 A (L1 FU (L AR (U1 O 145 |. 09/20/2034 .|3.B FM ...

..06406H-CV-9 |BANK OF NY MELLON CORP  3.400% 05/15/24 ... |....... . 05/15/2024 . [Maturity ..ooovovevevereres foorereeeeieeeieies o 7,000,000 |........ 7,000,000 |........ 7,005,880 |........ 7,000,295 |..ooeverenen. (U (295) [..vvverane (U )] [ 7,000,000 |-vovovvennes (U [ P 0 forrrene 119,000 |. 05/15/2024 . [1.F FE ....
BANK SERIES 2020-BN30 CLASS XA  1.392%

L 06541U-CB-0 | 12/15/53 ..o | oo . 06/01/2024 . [Paydoun ....cvcveeveeverers oreereeeieieieees [eeeeeeieieieienns 0 foorererereenns (U A 7,34 [ 5,667 |ovvrrreeen. [ (5,667) [.vvverenne [ (5,667) [.cvvevernne (U1 0 foorerrrne (U [ P (U 455 |. 12/15/2053 . [1.A FE ...
BANK SERIES 2017-BAK8 CLASS XA  0.845%

L 0BB50AAF~4 | 11/15/50 ..verererererevereeeeeeseeeeeeeeeieaees | oo . 06/01/2024 . [Paydoun ....c.cevvveverers orereeeieieieees feeeeeeieieieienns 0 foorererereenns (U A 1,914 [oieeennne 1,444 | (U1 (1,448) [.ocvrereenn (U (1,448) [.ocvrererenn (U1 0 foorerrrne (U [ P (U 212 |. 11/15/2050 . |1.A FE ...
BASIN ELECTRIC POWER COOPERATI POIIER COOP Redempt ion 100.0000

..070101-F#-2 |4.100% 06/15/34 ....vevevevececerrereeerereieaens | oo L 06/15/2024 . [ cevevvieieieieieieieieieies [oereeeeeeeieeees e 484,172 |.oee. 484172 |........... 484172 | 484172 oo [ P (U (L1 P (U (U R 484,172 oo (U [ P (U1 9,92 . 06/15/2034 . |1.F ........
BASIN ELECTRIC POWER COOPERATI PONIER COOP

..070101-F8-4 |3.740% 06/15/27 ..vevevevereerererereveereeens | veens . 06/15/2024 . [Various ......cceereveves foererereeneneneienes fovenn 3,200,000 |........ 3,200,000 |....... 3,211,730 |........ 3,204,985 [...ocveveee (U1 (4,985) [.voveererannns (U (4,985) [.vevrererennan [ 3,200,000 |ovuvevevernns (U [ P (U 50,840 |. 06/15/2027 . 1.6 FE ...
BAYER US FINANCE LLC SERIES 144A  6.500% JP MORGAN SECURITIES LTD

COT274E-AL-T | 11/21/33 oo | e . 05/15/2024 . | .. 4,589,235 |........ 4,500,000 |........ 4,488,255 |.... .30 |. 320 |0 o 4,488,671 . 11/21/2033 . [2.B FE ...
BEAR STEARNS

..07378R-AB-5 |CLASS A2 8.193% 02/25/37 .vvvveveerrrans | e . 06/25/2024 . [Paydoun ....c.cevevveveier forrereeeieieieieies [eeeeenans 7,00 |oorernnne. 7,312 [ 5,881 |orrerennnen. 6,058 |.oeoreeeeen. (U1 1,032 |oerereinnnae 0 |erernn 1,02 |oerereeinanne [ 7,000 |ovverereiennne (U [ P (U 120 | 02/25/2037 . |1.A Fll ...
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4

..07378R-A0-2 |CLASS A5 2.341% 02/25/37 ... e . 06/25/2024 . | Paydown ... 102,658 |.... .. (2,721 L2721 . 02/25/2037 . [5.C FE ...
BEAR STEARNS ADJUSTABLE RATE

..073840-YU-0 | CLASS 4AM  5.835% 10/25/33 ....ocvvererrrrne | e . 06/01/2024 . [Paydoun ....c.eevvevverers fereeeereieieieiees feeeeean 50,166 |...o.ve.. 50,166 |............ 50,166 |............ 51,619 |ovovreeene. (U1 (1,453) [.vvereeenae (U (1,453) . 10/25/2033 . [1.A F ...
BEAR STEARNS ASSET BACKED SECU SERIES 2003

..07384Y-NA-0 | AC5 CLASS A5 5.250% 10/25/33 wvvruvevvveres | verenes . 06/01/2024 . [Paydoun ...cvceverveveiers foreeeeeeieieieiees [ KIR T 3,15 | 3,104 |orerereeen. 3,907 forerrrraen (U1 L7 2N (U1 17 . 10/25/2033 . [1.A F ...
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC3

..07386V-AB-6 |CLASS A2 1.141% 04/25/37 w.vvvererrereranas | e . 06/25/2024 . [Paydoun ....c.ceeevveverers oreerereieieieees [ 0 foorererereenns [ A 20,481 |orureennn. 33,115 | 0 | (33,115) [ 0 | (33,115) . 04/25/2037 . [6. FE .....
BEAR STEARNS ASSET BACKED SE SERIES 2005-AC9

..073879-4H-8 |CLASS A4 6.440% 12/25/35 ...evevevevrerererens | e . 06/25/2024 . [Paydoun ....c.ceevveverers foreeeeseieieieiees [ 6,194 [ooveerennn 6,19 [oovrernennne 4,041 | 3,728 |oerrrne. (U1 2,466 |.oevereeee. 0 |erernn 2,466 . 12/25/2035 . [1.A FM ...
BEAR STEARNS ASSET BACKED SE SERIES 2005-AC7

..073879-T2-4 |CLASS A1 5.759% 10/25/35 ..vveveveeerrns | e . 04/25/2024 . [Paydoun ....cvceevveverer forrereeeieieieieies [ 5,549 |oooiernnnne 5,509 |oveveee. 4,254 [vveee 4,035 [ovovereene (L1 1,514 | (L1 1,514 . 10/25/2035 . [4.C FM ...
BEAR STEARNS ASSET BACKED SE SERIES 2005-AC8

..073879-22-7 |CLASS A1 5.789% 11/25/35 ..vovvvrerrreranes | oo . 06/25/2024 . [Paydoun ......cevevrveien foereeeeieieieiees [reerenn I I S P23 201 |oereeeinans [ [ 3 [ 3 (U1 <730 I (U [ (U 23 |. 11/25/2035 . [1.A Fll ...

BEAR STEARNS ASSET BACKED SECU SERIES 2006-
..07387U-CE-9 | AC1 CLASS 1A1  6.250% 02/25/36 ..oeeeeeeuveeeee | veeeees . 06/01/2024 . [Paydown ...ooeveevveeeeeees foveeeeeiiiiieeeees [ 1,146 |oeeee... 1,145 | 589 [irieennnns 375 [, 0 [ 770 oo 0 [ 770 oo 0 [ 1,146 |, [\ OO 0 [, 0 loveeiiee. 12 ). 02/25/2036 . [1.A FM ....
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BEAR STEARNS ASSET BACKED SECU SERIES 2006-
..07387U-GC-9 [AC2 CLASS 1A2  5.554% 03/25/36 .....coeevvvvnnn | unnnns . 06/25/2024 . |Paydoun .....eevvvviiinnnns Joevvninineniinninns foveenennn 12,456 [l 12,456 |.Lollnlll 5,808 | 4,258 [.oooiiiiiinnnns (U 8,199 | (U 8,199 |t (U P 12,456 |.ooovvennnnnnns (1 P [ PO [V 108 . 03/25/2036 . [1.A FM ....
BEAR STEARNS ADJUSTABLE RATE M SERIES 2006-4
..073882-AC-6 |CLASS 2A1  4.367% 10/25/36 ...cevvvvnvvvvvnnnnns | nnnnns . 06/25/2024 . | Paydown ... . 10/25/2036 . |1.A FN ...
BEAR STEARNS ASSET BACKED SEC S
..07388B-AF-9 [CLASS A6  1.092% 07/25/37 ...ovvvnvvvviinnnnnnes | unnnns . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 83 |. 07/25/2037 . |6. FE .....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4
..07388II-AB-2 [CLASS A2 12.595% 07/25/36 .....ccvvvvvnnvveninnn | uunnnns . 05/25/2024 . |Paydonn ......eevviviiiinnnn Jevinninniiiiiiins e 9,748 | 13,149 s 12,497 |oeeennnnnns 13,596 |ovvveeniiinnns (U . (3,847) |vvvenninaenn (U . (3,847) |evvenninannn [V P 9,748 |.ooovvinninnnns (VN P [ PO [V 413 |. 07/25/2036 . |4.A FM ....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4
..07388II-AB-2 [CLASS A2 12.595% 07/25/36 .....cevvvvvnnvieninnn | unnnnns . 06/25/2024 . |Paydonn .....eevvvvviiinnnnn Jevnniinniniiiiins foneneens 2,708 [oooiiiinnnnns 2,708 |.eovienns 2,574 |.oooviinnnnns 2,800 |oeeiiinnnnnnns (U P [£57 ) O (U P (92) |vvvenininnns [V P 2,708 |oeenriiiiinnnn (1 P [ PO [V 109 |. 07/25/2036 . |4.B FM ....
BEAR STEARNS MORTGAGE SECURI SERIES 1997-6
..073914-VY-6 [CLASS X  2.412% 03/25/31 ...oovvvvvvniiiiiiinnnn | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 31 | 08/25/2031 . |1.A Z .....
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-AR5S
..07401N-AP-4 [CLASS 2A1  5.649% 01/25/37 ...ccevvvvnnviviinnnn | unnnns . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 39,701 [ 39,701 |[..ooeeeenens 38,410 [....covvnnnn 39,013 [ooiiiiiinnnnns (U P (6111 (U P (6111 (U P 39,701 |evvviies (1 P [ PO [V 649 |. 01/25/2037 . |1.A FM ....
BELLEMEADE RE LT SERIES 2019-3A CLASS M1C
..07877G-AC-3 [ 144A  7.409% 07/25/29 ....covvvvnvvviiinininneen | nnnnns . 05/28/2024 . |Paydonn .....evvevvviiiinnnn fooveinininiiiiiins Jovnees 1,746,664 |........ 1,746,664 |........ 1,719,378 |........ 1,743,303 |ovevenniinnns (U 3,361 |oviiiiiinns (U 3,361 |oviiiiinns (U . 1,746,664 | (1 P [ PO [V P 53,359 |. 07/25/2029 . [1.B FE ....
BENCHVARK MORTGAGE TRUST SERIES 2021-B23
..08162R-AF-4 [CLASS XA  1.370% 02/15/54 .....eevvvvvvinnnnnns | nnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,605 |oieevennnnnns 3,507 |eveiiinnns (U . (3,507) |evvenninnnnns (U . (3,507) |evvenninnnnns [ (VN (1 P [ PO [V 280 |. 02/15/2054 . |1.A FE ....
BENCHVARK MORTGAGE TRUST SERIES 2020-B20
..08162X-BJ-2 [CLASS XA 1.721% 10/15/53 ...eevvvvviininiinins | nnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,752 [oeviiiiennnns 4,285 [.ooeiiiiinnnnns [V A (4,285) |evvennnnnnnns [V A (4,285) |evvennnnnnnns [ (VN (1 P [ PO [V 392 . 10/15/2053 . [1.A FE ....
BENCHVARK MORTGAGE TRUST SERIES 2020-B22
..08163B-BF-7 [CLASS XA  1.623% 01/15/54 ...ooevviiiiiininees | ennnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,292 |oeeiiiiinnnns 1,781 [ooeeiiiiiinnnns (U . (1,781) [eeiiiiiinnnnn (U . (1,781) [eeiiiiinnnnns [ (VN (1 P [ PO [V 133 |. 01/15/2054 . |[1.A FE ....
BENCHVARK MORTGAGE TRUST SERIES 2021-B24
..08163C-BE-8 [CLASS XA  1.261% 03/15/54 ....ovvvviiiinninnnns | nnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 2,387 |oeeeinnnns 1,792 | (U . (1,792) |vvveninnnnns (U . (1,792) |evveninnnnns [ (VN (1 P [ PO [V 147 |. 03/15/2054 . |[1.A FE ....
BENCHVARK MORTGAGE TRUST SERIES 2020-B21
..08163L-AL-3 [CLASS XA  1.554% 12/17/53 . ocovvvnniiiiiiinnns | nnnnns . 06/01/2024 . | Paydown ... .. ...182 | 12/17/2083 . |[1.A FE ....
..09539%-AA-9 [BLUE DOLPHIN FRAC LLC  4.650% 10/31/24 ..... |....... . 04/30/2024 . |Various ... .454,864 |.. .10,576 |. 10/31/2024 . (1.G PL ....
JP MORGAN SECURITIES LTD
..097023-CB-9 [BOEING CO  3.850% 11/01/48 ...eeveeeeeeieeeeee | s L 05/13/2024 . | .eveniiiiiiieeiiei . . . 124,285 |.. . (30,730) ..2,884 |. 11/01/2048 . [2.C FE ....
..097023-CV-5 [BOEING CO  5.705% 05/01/40 .... [T [ . 05/23/2024 . | GOLDMAN SACHS & CO. .... |.... v feeeeeenn 47,765 ... ...60,754 |.... ..59,542 |.. ....... (11,777) .. 1,706 |. 05/01/2040 . [2.C FE ....
..097023-CX-1 [BOEING CO  5.930% 05/01/60 ...eeenvveeennnnaans | unnnns . 04/30/2024 . |Various ......cceevenieeeeen Joemmmmnneneecennnns Joneens 148,962 |.......... 170,000 |........... 193,136 |..eevvenn. 146,432 |oeeeeiieiinns 0 e (81) vt O e (81) [0 [ 192,225 |oeeeeneeeeenn 0 | (43,262) |....... (43,262) |.eevvnnnnnnns 5,069 |. 05/01/2060 . |2.C FE ....
CITIGROUP GLOBAL MARKETS
..097023-DM-4 [BOEING CO SERIES 144A  6.858% 05/01/54 ..... . 05/01/2024 . | .. 3,044,670 |........ 3,000,000 |........ 3,000,000 [-eveunereeemnnneee O fooeiiiiiiiien O el 0 [0 [0 o0 [ 3,000,000 |. .. 44,670 |.... .. 1,143 |. 05/01/2054 . [2.C FE ....
..097023-DN-2 [BOEING CO SERIES 144A  7.008% 05/01/64 ..... . 05/13/2024 . |Various ... 5,147,693 |........ 5,092,000 |........ LS 0ie8 VA I T R o I AP | ) A ) I AR | I AR | [ AN | ) A, 5,092,013 |.. .. 55,681 ..2,197 |. 05/01/2064 . [2.C FE ....
BRIGHTLINE TRAINS FLORIDA LLC FLORIDA LLC
.. 10922E-AA-1 [8.000% 01/01/28 .....cevvvvriviiiiiiiiiiiiiiiiieees | s . 05/10/2024 . | Call 104.0000 ..... [ooeeeiiiiiiiiiiiiins oo 5,460,000 |........ 5,250,000 |........ 5,250,000 |........5,250,000 |...eeevrrrinnn0 Jovveniiiiinnnn 0 e 0 e 0 el 0 e 5,460,000 |......ennnnns (1 P [ PO 0 | 570,500 |. 01/01/2028 .|3.B PL ....
BRITISH AIR 21 1 A PPT SERIES 144A  2.900% Redemption 100.0000
.. 11042C-AA-8 [03/15/35 .ovvvvviiiiiiiiiiiiiiirie s | s L 06/15/2024 . | .evnneiiiiiiieeeeiiieeeees e e 65,040 |............ 65,040 |............ 65,040 |............ 65,040 |......oeunnnnns [ PR (VN P [ PR (VN P (U P 65,040 |oeevueninnns (1 P [ PO [V 943 |. 03/15/2035 . [1.D FE ....
BROOKLYN NAVY YARD COGENERATIO YARD COGENE
..113804-AD-0 [5.020% 12/31/40 .covvvvniiiiiiiiiiiiiiiiiineeeees | s . 06/30/2024 . |Various ........ceeeevrvvinn Jovvnninnneiiinninnns foeenenenns 59,274 |oeeeennnnnn 59,274 |............ 59,274 |............ 59,274 . 12/31/2040 . |2.CPL ....
SANTANDER US CAPITAL
..115236-AF-8 [BROWN & BROWN INC ~ 4.950% 03/17/52 ........... | .eeeees . 06/24/2024 . |MARKETS ......oovvvvnnnnnnns .2,181,800 |........ 2,500,000 .2,101,589 |.... . 03/17/2052 . |2.C FE ....
..124857-AF-0 | PARAMOUNT GLOBAL ~ 5.900% 10/15/40 . . 05/03/2024 . | JANE STREET CAPITAL .... ..870,839 |........ 1,050,000 ..858,491 . 10/15/2040 . |2.C FE ....
CREDIT-BASED ASSET SERVICING SERIES
.. 124891-0E-7 |CLASS AF3  3.224% 12/25/35 ....eeeeeeeinnaeeee | s . 06/01/2024 . |Paydonn ...cceveneeeeeennnnn Joevennieneeennnees Joveenn... 103,266 |...........103,266 |.......... 102,808 |........... 103,253 . 12/25/2035 . |[1.A FM ...
CREDIT-BASED ASSET SERVICING SERIES 2007-CB:
..1248\IB-AH-8 |CLASS A2B  3.552% 02/25/37 . . . 06/01/2024 . | Paydown ... ...3,700 |.... . 02/25/2037 . |[1.A FM ...
..125238-AA-9 [CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 . . 06/30/2024 . |Various ... . 106,714 |.... . 09/30/2030 . |3.B PL ....
CED WIND HOLDINGS LLC CED WIND ~ 4.410%
.. 125248-AA-8 [12/31/28 .ivvvvvniiiiiiiiiiiiiiiiiiinnnciiieees | e . 06/30/2024 . |Various ........cceeeeniiins foovennnniniiiininns Joviinnns 898,866 |.......... 898,866 |.......... 898,866 |.......... 898,866 . 12/31/2028 .]2.C ........
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JEFFERIES & COMPANY INC
..12527G-AD-5 |CF INDUSTRIES INC ~ 4.950% 06/01/43 ........... | .ceeeens L 06/13/2024 . | .eeenieiiiiiieieeeieeieeeees i e 14,289,060 |...... 16,000,000 |....... 13,981,520 |....... 14,108,495 |....ovvvennnnns (U PR 23,190 |.ooeiiiinnnnnns (U P 23,190 [ooeiiiiinnnns (U - 14,131,685 |..oeeviieennnn 0 |oeeens 157,375 |....... 157,375 |oeeennnnns 423,225 |. 06/01/2043 . [2.B FE ....
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 [4.000% 08/25/48 ......covvvvivnnniiiiiiiniiniiiiinn | s . 06/01/2024 . |Paydonn ....covvnvvvrernnnnn Joevvnninnieiiiinnns foinieneens 6,369 [....ceeeen. 6,369 |.ennns 6,631 |.eevennnnnns 6,750 |ieiiiiinnnns 0 s (381) [ouvvvnnnnnnnnns (U [R:51 1 PR [V P 6,369 [.....covvnnnnns (1 P [ PO [V 95 |[. 08/25/2048 . [1.A ........
CIM TRUST SERIES 2018-INV1 CLASS A10 144
.. 12553X-AK-9 [4.000% 08/25/48 ......ovivvivirniniiiiiiiiniiiiinn | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 55,729 |oeinn 55,729 [.ceeoeene 54,206 |............ 53,506 |......evunnnnns (U 2,223 [oooiiiiiiiinnns (U 2,223 [oooiiiiiiinnnns (U P 85,729 [oooiiiiinnnnnns (1 P [ PO [V 830 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2018-INV1 CLASS A14 144
.. 12553X-AP-8 [4.000% 08/25/48 ......vvvvviinnniiiiiiiiiiniiniinn | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 143,424 |........... 143,424 |........... 144,383 |........... 144,819 |...ovnennnnns [V R (1,3%) | [V A (1,395) |eeveeinienns (U R 143,424 |.....oooneenens (1 P [ PO [V F 2,135 |. 08/25/2048 . [1.A ........
CIM TRUST SERIES 2018-J1 CLASS AX1 144A
.. 12554C-BA-5 [0.155% 03/25/48 .....covvvvnviiiiiiiiiiiiiiiniiiees | s . 06/01/2024 . | Paydown . 03/25/2048 . |1.A FE ....
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
. 12554T-AC-5 [05/25/49 ..oovvvviiiiiiiiiinieiciiieeeccciiins | s . 06/01/2024 . | Paydown . 05/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A15 144
.. 12554T-AR-2 [4.000% 05/25/49 .....covvvnviiiiiniiniiiiiiiinnes | s . 06/01/2024 . | Paydown . 05/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS A1 144A
.. 12555D-AA-3 [4.000% 02/25/49 .....ccvvvnvviiiiniiiniiiiiiniinees | s . 06/01/2024 . | Paydown ... . 02/25/2049 . |1.A ........
CIM TRUST SERIES 2
.. 12555D-AR-6 [4.500% 02/25/49 .....cevvvviviiiiiiiiniiiiiiniines | s . 06/01/2024 . | Paydown . 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J1 CLASS 1A2 144A
.. 12556M-AB-0 [3.500% 08/25/49 .....cevvvnvviiiiiiiiiiiiiiiniinees | s . 06/01/2024 . | Paydown ... . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2 .500¢%
L 12057L-AC-9 [08/25/49 ..cevvvviiiiiiiiiiicii s | s . 06/01/2024 . | Paydown . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144
..12557L-A0-8 [3.500% 08/25/49 .....cevvvvvviiiiiiiiiiiiiiiiinees | s . 06/01/2024 . | Paydown ... . 08/25/2049 . |1.A ........
CIM TRUST SERIES 2
.. 12558T-AE-7 [3.500% 10/25/49 .....covvvnnviiiiiiiiniiiiiiniiees | s . 06/01/2024 . | Paydown . 10/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J2 CLASS A13 144A
.. 12558T-AN-7 [3.500% 10/25/49 .....covvvnvviiiiiiiiniiiiiiiiinees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 34,516 |oeeeennnnns 34,516 |....covvnnns 34,727 |.ovviinnnnns 34,776 |.oevvvvnnnnnnns 0 s (260) [cvvvnnnnnnnnnns (U [FZLCI0) ) PO (U P 34,516 [..oceevvnnnnnns (1 P [ PO [V 504 |. 10/25/2049 . |1.A ........
CIM TRUST SERIES 2020-INVI CLASS A2 144A
.. 12560A-AB-0 [2.500% 04/25/50 .....ccvvvnvviiiiinnniniiiiiiniinnes | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 46,495 |............ 46,495 |............ 48,846 |............ 48,976 |....covvnnnnnne 0 fens (2,481) |.oeeeeeees (U . (2,481) |evveeninnnnne (U P 46,495 |.....ccovnnnnns (1 P [ PO [V 497 |. 04/25/2050 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 3.000% 04/25/50 ....cvvvnvviiiiiniiiieiiiiiinieeees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 58,118 |............ 58,118 |oeeeeennnns 61,294 |............ 61,474 |....oovnnnnnnns [V R (3,356) |..oeeeeeennnn [V A (3,356) |.evvenninnnnns (U P 58,118 |..ovveerens (1 P [ PO [V 745 |. 04/25/2050 . |1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A101 14
.. 12560A-AS-3 [0.947% 04/25/50 .....covvvnvviiiiiniiiiiiiiniiinees | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 94,6% |........... 102,096 [..oevvvvennnns 0 ... (102,006) |......ceennnnn 0 |oueeen (102,096) |..vvvenrnennns [ (VN (1 P [ PO [V PO 11,419 |. 04/25/2050 . |[1.A FE ....
CIM TRUST SERIES 2020-INV1 CLASS A102 14
.. 12560A-AT-1 [0.500% 04/25/50 ...cevvvnrviiiiiniiiiiiiiiiinieeees | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 47,164 |............ 51,077 |evevvviinnnnns [V R (51,077) |evvvvvveennnns (U - (51,077) [euvnriiinnnnns [ (VN (1 P [ PO [V F 5,657 |. 04/25/2050 . |1.A FE ....
CIM TRUST SERIES 2021-J3 CLASS A31 144A
.. 12565V-BG-7 [2.500% 06/25/51 .eevvvvniiiiiiiiiiiiiiiineeeees | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 24,767 ... 24,767 |..ooevvnnnns 24,938 |............ 24,935 [oooiiiiinnnnns 0 s (168) [cuvvveernnnnnns (U (168) [ovenrevrnnnnns (U P 24,767 |eevrnnneenn (1 P [ PO [V 286 |. 06/25/2051 . |1.A ........
CIM TRUST SERIES 2021-J3 CLASS AX1 144A
L 12565V-BN-2 [0.113% 06/25/51 ..ovvvvniviiiniiiiiiiiniinieiiinn | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 20,132 [ 20,496 |............... [V R (20,496) |........en (U - (20,496) |...covvnnnnnnnn [ (VN (1 P [ PO [V F 2,002 |. 06/25/2051 . |1.A FE ....
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
.. 12566X-AL-2 [CLASS 2A2  8.204% 07/25/37 ....cevvvvnnvvviinnnn | unnnns . 06/25/2024 . |Paydonn .....eeuveviiinnnnn Jevvnnnniiiiiiinns foneneens 4,307 oo 6,369 |.eennnn 4,750 |eeeiinnns 5,122 [oooiiiiiiinnnns 0 s [E-155) 1 (U [R:115) ) PO (U1 O 4,307 [ooeiiiiinnnnns (1 P [ PO [V 230 |. 07/25/2037 . |1.A FM ....
CIM TRUST SERIES 2020-J2 CLASS B1 144A
.. 12568P-CD-3 [2.756% 01/25/51 oovvvvnniiiiiiiiiiiiiiiiiineeeees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 20,076 |............ 20,076 |oeerennnnns 20,263 |....covnnnnn 20,241 | 0 s [R5 (U (165) [ovenrevinnnnns (U P 20,076 |..cevunnnnnns (1 P [ PO [V 231 |. 01/25/2051 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 .....cevvevees | uunnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 110,131 |ooeeeeens 110,131 |oeeennnnns 110,326 |ooevennnnn. 110,338 [oiiiiinnnnns 0 s (207) [euvnnnnnnnnnnns (U (070 ) (U 110,131 [, (1 P [ PO [V F 1,500 |. 06/25/2047 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 [5.113% 11/10/46 ....oeviiiiiiiiiiiiiiiniiiiiiis | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 15,118 |[.....ooeeees 15,118 [oeeenee 15,384 |oooeeennnnns 15,149 | 0 s (30) forvvvrnnnnnnnns (U P (30) |oevvennenannns (U P 15,18 | (1 P [ PO [V 317 |. 11/10/2046 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-4
..12637H-AL-2 [CLASS 1A11  6.000% 05/25/36 .......ccevvvuvees | uunnnns . 06/01/2024 . |Paydonn ...ccvvvnvviriinnnn Joevvnninniniiiiiins Joviiniieiiinnns 79 foveeeriiiiinnnns LT F -7 O LT PP [ PR LI PO [ PO L PO [ LI R (VN P [ PR [V N 4 |. 05/25/2036 . |1.A FM ....

CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR3
..12646X-AY-8 | CLASS B3 144A  3.407% 05/25/43 ....covvveeeiin | eeeenes . 06/01/2024 . [Paydown ....oooovveeiiennnn foveeeiiiiiiiiiiiin foreeeenn 19,081 f....ooo.... 19,081 |....ooenens 18,489 |............ 18,636 [....ooeeennnnns 0 foeeeennn. M5 [ 0 foeeeennn. M5 [, 0 foeieennn. 19,081 [oooveeeinnnnns [V PPN [V 0 foeeeiiiiinns 304 |. 05/25/2043 . |1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR4
..12647G-CM-8 | CLASS B1 144A  3.499% 07/25/43 ......ccevvveees | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 18,343 [oeeine 18,343 |t 17,148 |........... 17,002 |oeveeenininns (U 1,251 | (U 1,251 | (U P 18,343 |ooviiiens (1 P [ PO [V 268 |. 07/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR4
..12647G-CN-6 | CLASS B2 144A  3.499% 07/25/43 .....cevvvvvnnn | unnnns . 06/01/2024 . | Paydown ... ...1,624 |... . 07/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES V
.. 12647V-AZ-8 |CLASS B3 144A  3.619% 10/25/43 ......covvvvves | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 11,335 [oeeeiiine 1,335 | 11,024 |ooeveeennnns 11,049 | (U P 285 | (U P 285 | (U P 11,330 | (1 P [ PO [V 171 [. 10/25/2043 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
.. 12648A-AY-6 |CLASS B1 144A  3.606% 11/25/43 .....ovvvvvvvinn | nnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 31,386 [............ 31,386 |[........een. 30,052 [..ccevvennns 30,025 |.oiviiiiinnnnns (U 1,361 [ooeiiiiiinnnnns (U 1,361 [ooeeiiiiinnnnns (U P 31,386 |eevvnnnnnnns (VN P [ PO [V 540 |. 11/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
..12648A-AZ-3 |CLASS B-2  3.606% 11/25/43 .....ovvvvvvviinnnns | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 27,463 |o.eeennnnnn. 27,463 |............ 25,942 | 25,907 |.oiviiinnnnnnns (U 1,656 |oeeeeiiiinnns (U 1,556 |ovveeeiininnns (U P 27,463 |....ccvvnnnnnns (1 P [ PO [V 473 |. 11/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
.. 12648A-BA-7 |CLASS B3 144A  3.606% 11/25/43 ....covvvvvvvees | unnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 17,066 |oeevennnnns 17,066 |............ 16,716 |........eeee 16,712 [ooeeiiiiinnnnns (U P 34 | (U P 34 | (U P 17,066 |[....ccovvnnnnns (1 P [ PO [V 204 . 11/25/2043 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-BD-6 |CLASS B3 144A  3.800% 04/25/44 ........cevevves | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 15,950 [ 15,950 |oovveennnnns 15,541 | 15,508 |ovvveenniinnns (U P A2 | (U P A2 | (U P 15,950 |ooivvvinnnnns (1 P [ PO [V 228 |. 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR3
..12648T-AS-8 [CLASS B3 144A  4.009% 07/25/44 .......covvvves | unnnns . 06/01/2024 . |Paydonn ....covvvvvvvernnnnn Jevvnninniniiiiinns foinnenenns 6,188 [........eeeet 6,188 [ceereenne 6,041 |.eennnins 6,028 |.ccovvnnnnnnns (U P L [CI0 I O (U P L [CI0 I O [V P 6,188 |..eiiiiiinnnn (1 P [ PO [V 103 |. 07/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2015-2
.. 12640R-AA-0 [ CLASS AX3 144A  0.386% 02/25/45 ......covvves | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,99 |............. 4,662 |............... 0 fens (4,662) |...coeeennnnn (U . (4,662) |.eevvennrnnnns [ (VN (1 P [ PO [V 792 |. 02/25/2045 . |1.A FE ....
CSMLT TRUST SERIES 2015-3 CLASS B2 144A
.. 12650U-BA-8 [4.211% 11/25/45 ..coovvvviiiiiiiiiiniiiiiiieees | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 24,990 |ooeennnn 24,990 ... 21,616 |oeeeennnnns 21,873 | (U EC T VA PO (U EC T VA O (U P 24,990 [..ooeevvnnnnnns (1 P [ PO [V 436 |. 11/25/2045 . |1.A ........
COLT FUNDING LLC SERIES 2022-7 CLASS A1 144A
..12663G-AA-5 [5.162% 04/25/67 ....ovvvvviiiiinniiiiiiiiiineieees | s . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 171,131 s 171,131 |oeins 171,130 |oeeeennnnns 172,156 [oeeiiiinnnnns 0 fens (1,025) |..cooeeennn (U . (1,025) |vvvenninnenns (U 171,131 [t (1 P [ PO [V F 3,647 |. 04/25/2067 . |1.A FE ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2022-ATH2
..12665W-AC-4 [CLASS A1 144A  4.547% 05/25/67 ......ovvvvvveee | unnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 98,098 |........... 98,098 |............ 98,09 |............ 98,934 [.coeiiiinnnnns 0 s (836) [cevvvvnnnnnnnnn (U [R:15) N PO (U P 98,098 |...evvuniinnnn (1 P [ PO [V F 1,797 |. 05/25/2067 . |1.A FE ....
COUNTRYWIDE ASSET BACKED CERTI SERIES 2004-15
.. 126673-TX-0 [CLASS MF1  4.333% 04/25/35 ......ccvvvvvnncvnnnn | unnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 566,867 |.......... 566,867 |........... 518,251 |........... 545,885 |[.......euunnnnn (U PR 20,983 |....covvnnnnnne (U PR 20,983 |....covvnnnnnne (U 566,867 |....veeiiernnnn (1 P [ PO [V PO 10,028 |. 04/25/2035 . [1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2004~
.. 12667F-S7-1 [J12 CLASS X 0.121% 01/25/35 ..oovvvvnniiiiinn | ennnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 380 |ooiiiiinins 1T R 0 s (313) |evveeviriennns (U (313) |oevvvennns [ (VN (1 P [ PO [V 41 ). 01/25/2035 . |5.B GI ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-31
.. 12667F-T8-8 [CLASS 2A1  5.500% 02/25/25 .....cevvvvenvvvennnn | unnnns . 06/25/2024 . | CONVERSION ...ovvvvvenninns Jvvnniiieiiiiinnes foeeieeeciiiinns [V [ [ [ [ PR (VN P [ PR (1 P [ S [V ()] (51 PO 0 | 02/25/2025 . |[1.A FN ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-31
..12667F-T8-8 [CLASS 2A1  5.500% 02/25/25 .....cevvvvnnvvvennnn | unnnns . 06/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiiines foeineeeiiinnns k. FO K2 PO Fc74 B R, 300 |ooiiieiiinnnns [ O AT [ R AT [ PR fc7 3 R (1 P [ PO [V N 7 | 02/25/2025 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-GA-5 [ 19CB CLASS A2 4.930% 06/25/35 ........cevvunns | unnnns . 06/25/2024 . |Paydonn .....oeuvveviiinnnnn Jevvnninnieiiiiiens foineneens 8,579 [eeeiiiinne 8,608 [...cceeeennn 6,679 |.eevennnnnns 6,727 |evviiinnns (U 1,852 |oeeeiiiiinns (U 1,852 |oeeeiiiiinns (U1 O 8,579 [oviiiiiinnnns (1 P [ PO [V 193 |. 06/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 [23CB CLASS A3 4.785% 07/25/35 .....cccvvvunnns | unnnns . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 1,119 | 1,129 |, -1 VA PO 894 |t (U P 25 | (U P 25 | (U1 O 1,19 [ (1 P [ PO [V 23 [. 07/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-TM-5 [26CB CLASS A1 5.500% 07/25/35 ...cevvvvnnvvees | uunnnns . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 2,154 oo 2,154 [.ooeeens 1,505 | 1,418 | (U P 736 |oeeenneiaennns (U P £ T PO (U1 O 2,154 |, (1 P [ PO [V 50 |. 07/25/2035 . |[1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN SERIES 2005-31
..12667G-YX-5 [CLASS 1A1  6.003% 08/25/35 ......ovvvvvvnnnnnes | unnnnns . 06/25/2024 . |Paydonn .....evvviviiiinnnn Joevnnninniniiiiins o, 5,731 | 5,731 | 5,524 |....oconnnnnn 5,605 |iiiiiiinnnns (U P 126 [ooeeeiiiinnnnns (U P 126 [ooeeiiiiinnnnns (U1 O 5,731 [oveiiiiinns (1 P [ PO [V 119 |. 08/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12668A-KU-8 [53T2 CLASS 2A6  5.958% 11/25/35 .....ceevvvvnnn | unnnns . 06/25/2024 . | Paydown ... 5,002 |.. . 11/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T SER
.. 12668A-NB-7 [ 55CB CLASS 2A4  4.567% 11/25/35 .....vvvvvvnnn | unnnns . 06/25/2024 . |Paydonn ....cevvnveviiiinnnn foevvnninniniiiiinns foneneens 9,068 |.....covvnnns 8,665 |..cooennn 5,769 |eevennnnnns 5,621 |ooviiiiinns (U 3447 | (U 3447 | (U1 O 9,068 |.uuuiiiinnnnn (1 P [ PO [V 208 |. 11/25/2035 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-UH-4 [HY10 CLASS 2A1  5.383% 05/25/36 ........eeovee | uunnnns . 06/01/2024 . | Paydown ... . 05/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIE
..12668B-IIF-6 | 11CB CLASS 3A1  6.500% 05/25/36 .......oceeven | aunnnns . 06/01/2024 . | Paydown . 05/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11  6.763% 05/25/36 ......coeeveee | aunnnns . 05/25/2024 . |Paydown ... . 05/25/2036 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2003 5
.. 12669F-AU-7 [3A7B  5.667% 12/25/33 ....ceviiiiiiiiiiniiiiiiins | nnnnns . 06/01/2024 . | Paydoun . 12/25/2033 . |1.A FN ...
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COUNTRYWIDE HOME LOANS SERIES 2004-3 CLASS
.. 12669F-0A-4 |A26  5.500% 04/25/34 ....cooevvvveieiiiieie [ . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 17,330 [oeeennnnnne 17,330 |ooeeeens 17,406 |............ 17,403 |l 0 s (73) [ervvvnnnnnnnnns [V ST (73) [ervvvnnnnnnnnns 0 s 17,330 [ovvvevvnnnnnnns (VN 0 | [V 423 |. 04/25/2034 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-7 CLASS

. 126696-NP-2 |2A1  5.966% 03/25/35 ... O - . 06/25/2024 . |Paydown ... . 03/25/2035 . [1.A FM ...
COUNTRYWIDE HOME LOANS SEf

.. 126696-U4-1 |2A3  2.857% 08/25/35 O - . 06/25/2024 . [Paydoun ......coevenennene. . .. . 08/25/2035 . [1.A FM ...

.. 127055-Al-3 | CABOT CORP  5.000% 06/30/32 ... N I . 06/24/2024 . [ JANE STREET CAPITAL ... . 3,706,650 .3,727,985 |.... .3,728,99 |.. . 06/30/2032 . [2.B FE ...
CED NEVADA VIRGINIA FINANCING FINANCING HOLD Redenmpt ion 100.0000

L 127398-AA-9 |3.770% 12/31/46 .o | e L 06/30/2024 . [ 1evuveieieieieieeieieieies e [ 3,040 [ooverernnn 3,040 [oooiernnnnn 3,040 |oreeee. 3,040 |ooerrereee. [ P (U (L1 P (U [ 3,040 [oovevenrnnne. (U [ P (U1 57 |. 12/31/2046 . [2.C ........
CALIFORNIA HSG FIN AGY MUNI CT SERIES 2021-1

.. 130330-AF-2 |CLASS X 0.798% 11/20/35 w.vvevverervrererens | e . 06/01/2024 . | Paydoun ... ..23,139 |.... . 11/20/2035 . [2.A FE ...

CALIFORNIA HSG FIN AGY MUNI CT SERIES 2021—5
..13033D-AH-8 |CL X CTFS  0.825% 03/25/35
..14268*-AA-6 | CARLSBAD HOLDCO LLC ~ 4.210% 12/31/38 ........
CASTLELAKE SECURED AVIATION AS SERIES 2023-1

. 03/25/2035 . |1.B FE ...
. 12/31/2038 . |2.CPL ....

. 06/01/2024 . | Paydown ...
. 04/30/2024 . |Various ...

... 14,029 |....
..21,015 |....

.. 148550-AA-4 | CLASS A 6.500% 07/31/36 ..eeoeuvvriieeeiiiiins | eeeeens . 06/15/2024 . |Paydoun ... .. 317,438 ..309,727 |.... . 07/31/2036 . |1.F PL ....

.. 149123-CC-3 | CATERPILLAR INC  3.400% 06/15/24 .. [ [ . 05/15/2024 . (Maturity . . 5,000,000 . 4,999,964 |.... . 05/15/2024 . |1.F FE ....
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1

..16158R-AC-0 | CLASS A3 144A  4.000% 04/25/49 ........ccceet | eeennn . 06/01/2024 . [Paydown ......cocuvviieiiins foreiiei e 1,899 ... 1,89 [............ 1,972 foeeeeeeis 2,085 |ooiiiieeeeens O [t (188) e O e (186) [0 e 1,899 |0 0 | (O O 32 [. 04/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1

..16158R-AM-8 | CLASS A11X 14 0.001% 04/25/49 ........cccoees | nneenn . 06/25/2024 . [Paydown ......cceeiiiiiiis feeeeeeiiiis [ 0 foeeeeiiiies [V A 193 | 21 [ 0 [ (221) ferreiaeennns 0 [ (221) ferreiaeennns 0 foeeiieies (L IO [ IR [V OSTRR (O PO 2 | 04/25/2049 . [1.A FE ...
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1

..16158R-AU-0 | CLASS AX1 144 0.159% 04/25/49 ...........cece | eeeenn . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeiiiieieeiis e 0 [t [V A 64 |, 121 | 0 foeeeennns (121) | 0 [ (121) | 0 foeeiieies (L IO [ IR [V O, (O O 40 |. 04/25/2049 . [1.A FE ...
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1

..16158R-AX-4 | CLASS AX4 144  0.250% 04/25/49 ........cceeet | unennn . 06/01/2024 . [Paydown ......ccevveiiiiiiis feeeeeeiiiiieees [ 0 [t [V A 20 Lo, 72 S 0 fooeeeennns (72 R 0 foeeeennes (72 R 0 foeeiieies (L IO [ IR [V OSTR (O PO 8 . 04/25/2049 . |1.A FE ....
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~

..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... |....... . 06/01/2024 . [Paydown ......ccvviiiiiiiis feeneeeiiieeeees e 31,086 [..occennns 31,036 |............ 31,021 |............ 32,019 | 0 foeeeennns (983) ferveeaeeannnns 0 [ (983) ferveeaaeannnns 0 foeeeennns 31,086 |..coennineenns [ IR [V O, 0 [, 457 |. 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORP SERIES 2019-ATR2

..16159G-AM-1 | CLASS A11X 14 0.140% 07/25/49 ........ccccuvis | eeennn . 06/25/2024 . [Paydown ......ccceeiiiiiiis feeeeeiiiiis [ 0 [t [V PO 25,800 |............ 27,342 |oeeeeennns 0 fo.oos (27,382) | 0 fo.oos (27,382) |evveeaenns 0 foeeiieies (L IO [ IR [V OSTR 0 [, 219 |. 07/25/2049 . |1.A FE ....
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1

.. 161590-AJ-3 | CLASS A5 144A  3.500% 03/25/50 .......eeoveeees | venennn . 06/01/2024 . [Paydown ......ccvviiiiiiiis feeneeeiiieeeees e 66,024 |............ 66,024 |............ 66,915 |............ 66,961 |......cceeees 0 foeeeennns (937) ferveeaaennns 0 [ (937) ferveeaaannnns 0 foeeeennns 66,024 |............... [ IR [V O, [ PR 1,094 . 03/25/2080 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1

.. 161590-BD-5 | CLASS A11X 144A  0.190% 03/25/50 ........coees | aeeeenn . 06/25/2024 . [Paydown ......ccceeiiiiiiis feeeeeiiiiis [ 0 [t 0 |oeeeiiees [ I [ X T IR 0 foeeees (7,188) |.eeeiee 0 foeeees (7,188) |.eeie 0 foeeiieies (L IO [ IR [V OSTR (O O 82 |. 03/25/2050 . [1.A FE ....
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1

..161591-BH-6 | CLASS A15 144A  3.500% 08/25/50 .......coveees | aneennn . 06/01/2024 . [Paydown ......ccvveiiiiiiis foeneeiiiiiies e 14,672 |............ 14,672 |l 15,088 |............ 15,002 |.cenieeenn. 0 foeeeennns (420) ferveeaeennnns 0 [ (420) ferveeaeennnns 0 foeeeennns 14,672 |oeeeeennns [ IR [V OSTR 0 [, 243 |. 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1

..161591-BP-8 | CLASS AX4 144A  0.200% 03/25/50 .......coeees | eeeennn . 06/01/2024 . [Paydown ......ccevveiiiiiiis feeeeeeiiiiieees [ 0 [t [V A 257 o 278 foeeeeeenns 0 foeeeennns (278) |- 0 [ [F24:) ) R 0 foeeiieies (L IO [ IR [V OSTR (O O 82 |. 03/25/2050 . [1.A FE ....
CHASE MORTGAGE FINANCE CORPO SERIES 2024-1

..16160D-AA-1 | CLASS A2 144A  6.500% 01/25/55 ....ccevvvieeees | aeeennn . 06/01/2024 . [Paydown .....ccceviiiieiiiis [eeneeeiiieeees [ 105,202 |........... 105,202 |........... 106,155 |oooeeeeniieeene. 0 foreeeiiens 0 foeeeennns (131 ) R 0 [ (131 ) R 0 [ 105,202 |....oeeeeenn. [ IR [V OSTR [ PR 2,470 |. 01/25/2085 . |1.A FE ...
CHASEFLEX TRUST SERIES 2005-1 CLASS 1A2

..16165T-AB-9 |5.500% 02/25/35 .......eeveeeiuiiiiiieiiiiiieeeees | aeeees . 06/01/2024 . [Paydown ......cccuvvieiiinns foenniii e 6,656 |............. 6,656 |............. 5,363 |ccueeennn. 4,910 [, 0 foeeennes 1,746 |oeennnnee. 0 foeeennns 1,746 |oeennneee. 0 [ 6,656 [.............. [ IR [V OSTR 0 [, 141 |. 02/25/2035 . [1.A FM ...
CHICAGO PARKING METERS LLC ~ 5.070% 12/30/33

LAB78BE-AR-0 | i [ . 06/30/2024 . [Various .........ccceevueees [oeeeeeiiiiieneniiis feeeeenns 676,114 |.......... 676,114 |.......... 676,114 |.......... 676,114 |............. 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 676,114 |............... [ IR [V O, [V IO 17,140 . 12/30/2033 . |2.C PL ....
CHUGACH ELECTRIC ASSQCIATION  2.910%

L A71265-C#-6 | 10/30/50 o [ . 04/30/2024 . [Various .........ccceevueees [eeeeeeiiiiinnenniis foeeeeenne 121,624 |........... 121,524 |.......... 121,624 |........... 121,624 ..o 0 foreiieiniis (O IR 0 foreiiiiinis (O IR 0 [ 121,624 .....oooeeiis [ IR [V OSTR [ PR 1,768 |. 10/30/2050 . [1.G ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-Cl

..17290Y-AW-8 | CLASS XA 1.981% 05/10/49 ......oooereeniiinnes | enens . 06/01/2024 . [Paydown ......ccevveiiiiiiis feeneeiiiiiieeiis [ 0 [t 0 |oeeeiies 6,064 |............. 3,263 | 0 foeenes (3,263) |..cnrraennnn 0 foeeees (3,263) |..cnrraennn. 0 foeeiieies (L IO [ IR [V OSTR 0 [, 752 |. 05/10/2049 . |1.A FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2003-UP3

.. 17307G-AU-2 | CLASS A2 144A  7.000% 09/25/33 .....ccevvveeees | unennn . 06/01/2024 . [Paydown ......cccuvvieiiiins foennei e 1,901 |l 1,901 [ 2,028 |ooooeennneens 2,061 [, 0 [ (149) fervereeennns 0 [ (149) fevvereennns 0 [ 1,901 [, (O IO 0 foreeieinnies (0 IO 41 |. 09/25/2033 . [5.A FM ....

CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
..17307G-E8-7 |CLASS 1A4A  4.197% 10/25/35 ..oeouvvveeeeennnes | e . 06/01/2024 . [Paydown ...ooeeeevveeeeeee foreeeeeiiiiiieeeee [ 9,402 |............. 9,567 |..eeenneeens 7,754 |ooonnnee 8,564 |......cune 0 [ 838 |.coueen. 0 [ 838 |..coueen.. 0 [ 9,402 ). 0 loeeeeiee 0 [, 0 |oveeeeiiines 168 |. 10/25/2035 . [1.A FM ....
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CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 |[CLASS B2 144A  4.500% 06/25/58 ........covvveee | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 73,983 |onnn 73,983 |...oooinnnns 76,231 [.ooviinennns 75,950 [ooiviivinnnnnns 0 foveeeees (1,967) [eevnniiiiennn 0 v (1,967) [cnniiivinnnnns (U P 73,983 [..ooeviinnnnnns (1 P [ PO [V F 1,348 |. 06/25/2058 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P
.. 17326H-BU-7 |CLASS XA  1.238% 04/14/50 .. R IR . 06/01/2024 . | Paydown ... . 04/14/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE
..17326C-BE-3 [CLASS XA  0.864% 08/15/50 ......ccvvvvenveveennn | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,384 [...oovennnnnn 2,356 [ooiiiiiiinnnns 0 [ (VN (1 P [ PO [V 363 |. 08/15/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
..17326D-AJ-1 [CLASS XA 1.006% 09/15/50 ......ccevvuenvvvrennn | unnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 2,981 | 1,904 | (U . (1,904) |eovvennnnnns (U . (1,904) |.eovvennnnnnns [ (VN (VN P [ PO [V 284 |. 09/15/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 [CLASS XA 1.126% 10/12/50 ....coevvvvnnnieieiinn | nnnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U F 10,396 |oevveennnnns 7572 |ovviiiiinns (U . (7,572) |vvveninninns (U . (7,572) |vevenniniennn [ (VN (1 P [ PO [V F 1,197 |. 10/12/2050 . [1.A FE .
CITIGROUP COMMERCIAL MORTGAGE SERIES 2018-TBR
.. 17326M-AJ-1 [CLASS C 144A  7.044% 12/15/36 ......ovvvvvveeen | uunnnns . 04/15/2024 . |Paydonn .....ovvevvriiinnnn foovvnniniieiiiinns fovnens 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,505,564 |.........cennns [V A (5,564) |oevvennnnnns [V A (5,564) |eeveenninnnns (U . 2,500,000 |...counnennnns (1 P [ PO [V PO 59,155 |. 12/15/2036 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2021-J1
.. 17320E-AX-5 [CLASS A4A 144A  2.500% 04/25/51 ....ccvvvvnees | uunnnns . 06/01/2024 . |Paydonn ....cevvvvvviernnnnn Joevvnnnnieiiiinnns foinneneens 8,557 [oeeiiiiinnn 8,557 |iiiinnns 8,631 |evvennnnnns 8,629 |.ieevinnnnns (U P (72) | (U P (72) | (U1 O 8,557 [oviiiiiiinnnns (1 P [ PO [V 90 |. 04/25/2051 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST SERIES 2021-J2
.. 17320M-DB-2 [CLASS A111 144A  0.000% 07/25/51 .....ccvvvvnn | unnnns . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 16,202 |oeeveennnnns 19,212 | (U - (19,212) |ooevvviins (U - (19,212) |ooevviinnnns [ (VN (1 P [ PO [V N 0 |. 07/25/2051 . |[1.A FE .
CITIGROUP MORTGAGE LOAN TRUST SERIES 2021-
.. 17329P-BU-5 | INV1 CLASS AS1W 14 0.208% 05/25/51 ......... |.eeeens . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 27,581 [.ooviieennns 26,873 |..ccvvvinnnnnns (U - (26,873) [ceverievennnnns (U - (26,873) [cevnrrevennnnns [ (VN (1 P [ PO [V F 2,243 |. 05/25/2051 . |[1.A FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2021-
.. 17320V-DG-1 | INV3 SERIES A1110  0.000% 05/25/51 .......... |.eeeee. . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 19,362 |oveveennnnns 23,858 |...ccevnnnnnnns (U - (23,858) |..cevvvnnnnnnns (U - (23,858) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V N 0 |. 05/25/2051 . |1.A FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2021-J3
..17330B-BL-3 [CLASS ASIX 144A  0.110% 09/25/51 ....oevvvveen | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 13,175 | 13,396 |ovvveeniiiinnns (U - QT (U - QT [ (VN (1 P [ PO [V F 1,953 |. 09/25/2051 . |1.A FE ....
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A6
..18976G-AL-0 [CLASS 1A11  6.000% 06/25/37 ........evvvvvveen | uunnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 1,485 [...ooooeneens 1,679 |oeeeneenns 1,548 |oeeennnns 1,501 | (U (106) [vvvvvvnnnnnnns (U [ [01C) ) PO [V P 1,485 | (1 P [ PO [V 40 |. 06/25/2037 . |3.B FM
COLT FUNDING LLC SERIES 2021-4 CLASS A1 144A
.. 19688G-AA-1 [ 1.397% 10/25/66 .....evvvvvvinnniiiiiiiiiinieiiinn | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 181,042 |........... 181,042 |ooeeennnnn. 158,865 [.......... 158,881 [oiiiiinnnnns (U PR 22,162 |.ooiiiiinnnnns (U PR 22,162 |.ooviiiinnnnns (U 181,042 |ovveeniiinnnnn (1 P [ PO [V 991 |. 10/25/2066 . |1.A FE ....
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 [4.550% 04/25/67 ......cevvnvviviinnnniniiiiinnninnes | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 139,170 |........... 139,170 |oeeeennnnns 139,127 |.ooeeeennns 140,365 |.oevvvveeneennn 0 Joveenns (1,194) | 0 e (1,194) |0 s 139,170 . 04/25/2067 . |1.A FE ....
COMMONBOND STUDENT LOAN T SERIES 2018-CGS
..20267X-AC-7 |CLASS B 144A  4.250% 02/25/46 .........eucvvees | uunnnns . 06/25/2024 . |Paydown .......oveverinnnnn ... 35,046 ... 35,046 ... 34,972 |............35,011 |.... ..35,046 |.. . 02/25/2046 . |1.B FE ....
..207597-EP-6 | CONNECTICUT LIGHT & PWR  5.250% 01/15/53 ... |....... . 05/14/2024 . | GOLDMAN SACHS & CO. .... |.... ....45,592 ...48,000 ... 49,212 [............ 36,544 |.... ..49,182 |.. . 01/15/2053 . |1.E FE ....
CONTINENTAL AIRLINES SERIES 2-A  4.000% Redempt ion 100.0000
..210795-0B-9 [ 10/29/24 ...coveeieeeiieeeeeeeee e | s L 04/29/2024 . | .eeeeiiiiiiiiiniiiiiiiinees e s 149,607 |........... 149,607 |oeeeennneen 132,486 |........... 144,961 |ooovveeeeee0 e 4,646 |oeeennnieee 0 | 4,646 |0 e 149,607 . 10/29/2024 . |2.B FE ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2001-
..22540A-7C-6 |HE17 CLASS AIO  2.540% 01/25/32 ..oeevvvveees | e . 06/25/2024 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeee e [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 27 |. 01/25/2032 . |3.A FE ....
CS FIRST BOSTON COMM MORTGAGE SERIES 2003-25
..225410-YG-1 [CLASS 1A4  5.500% 10/25/33 ..oevevvvnneeeeeennnn | s . 06/01/2024 . |Paydomn .ceevveneeeeeennns Joeemniieeeeeeniees foreeeeeens 2,282 |eeiins 2,282 feeereeeiinnns P ) I 2,325 [oeeeiiiiiiinnns 0 Joeeeeees (92) |+evemneeeeens (V1 PO (92) |eeemneeeenns [V IO 2,282 oo (VI PO [ PO [V PO 51 |. 10/25/2033 . |3.B FM ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2007-5
.. 22944B-AU-2 |CLASS 3A1  6.008% 08/25/37 ....ceeeeevvuueeaaee | uennns . 06/25/2024 . |Paydomn .ccevvueeeeennnis Joeenniieeeeeenies e 8,924 |cceiieeene 9,543 ....ocoennnns 5,956 |[....ccevnnnnn 6,095 |oeeeiiiinns [V 2,828 | (U1 2,828 | [V IO 8,924 |ooeeinnnnnnns (VI PO [ PO [V AU 221 |. 08/25/2037 . |1.AFM ...
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 [A23 144A  2.791% 11/20/51 coovreeeeiiiiiieeeee | s . 05/20/2024 . |Paydomn .coeeeeeeeeennnins Jeennieeeeeenieeee feeeeeeees 17,500 |.oeeeennnnns 17,500 [o..eeeeeeee 17,500 |......cc... 17,501 [ooeeieeeinnnnns (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene 0 Joeeeeees 17,500 |oveeeeeeeennnnn (VI PO [ PO [V AU 244 |. 11/20/2051 . [2.B FE ....
DLJ MORTGAGE ACCEPTANCE CORP SERIES 1992-5
..23321P-BC-1 [CLASS A2 8.250% 01/25/25 ..eeeveeeeeeeeens | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeennnieeeeeeniees o 1,027 |oeeeeies 1,027 |oeeeeaenns 1,026 |oeeeeeeeenee 1,015 | (1 PO 12 | (1 PO 12 | [V IO 1,027 oo (VI PO [ PO [V PO 43 |. 01/25/2025 . [1.A FM ...
Redemption 100.0000
..24617#-AA-9 | DELAWARE NORTH COMPANIES ~ 3.820% 11/14/34 .. |....... L 05/14/2024 . | .evvniiiiiiiiiiiiiiiiiiinees e s 397,999 |.eoeennnns 397,999 |oeeennnnns 397,999 |oeeennnnns 397,998 [...ccovvnnnnnns (U1 PO 2 e [ PO 2 e (U 397,999 [.oeeeeennnnnns (VI PO [ PO (VI IO 7,602 |. 11/14/2034 . |2.B PL ....
Redemption 100.0000
..24736@-AA-7 |DELTA AIR LINES 2020-1A B 8.000% 06/10/27 |....... . 06/10/2024 . | .evveniiiiiiiiiniiiiiiiiinees e s 616,173 |.......... 616,173 |.......... 616,173 |.......... 616,173 |oeeveeeeenee (U1 PO (VI PO [ PO (VI PO [V 616,173 |oeeeeeeennnn (VI PO [ PO [V PO 24,647 |. 06/10/2027 .|2.CPL ....
DELTA AIR LINES 2019 1A SERIES A 3.404%
L 2473TR-AA-8 [04/25/24 ..o | . 04/25/2024 . |Maturity . .. 440,000 440,000 424,050 |.... 0] .440,000 |.. .0 . 04/25/2024 . |2.B FE ....
..25470D-AJ-8 | DISCOVERY COMMUNICATIONS  4.875% 04/01/43 .. 06/12/2024 . |Various ... .. 121,470 . 150,000 .. 121,470 |. .. (22,731) |. 0| 121,470 0| . 04/01/2043 . |2.C FE ....
..25470D-BG-3 | DISCOVERY COMMUNICATIONS ~ 5.300% 05/15/49 .. 06/12/2024 . | Call 82.4320 38,743 ...47,000 38,743 |. .. (16,053) |. 0| 38,743 T . 05/15/2049 . |2.C FE ....
..25470X-AY-1 [ DISH DBS CORP SERIES Wl  7.750% 07/01/26 ... . |. 04/17/2024 . | GOLDMAN SACHS & CO. ... .. 530,100 ..855,000 ..860,344 |. ..856,739 |.. ... (193) ). .0 . .856,546 . (326,446) |. . 07/01/2026 . |5.C FE ....
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DIVERSIFIED ABS PHASE VII1 LLC  7.076% Redenption 100.0000
L. 265123-A%-2 [06/31/44 . ooovviiiiiiiiiiiinis s . 06/30/2024 . | evviiiiiiiiiiinininiiiniiiins e [ 12,955 |oeeeeeenns 12,955 [oeeeennnne 12,955 [, (V2 0 e (VO 0 | (VO 0 s 12,955 | (VN 0 | [V 79 |. 05/31/2044 . |1.F FE ....
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLAS Redenption 100.0000
..25512V-AA-7 [A  7.500% 11/28/39 P ISR . 06/28/2024 . | .eeeniiiiiieeei e Jeenn.. 1,248,631 L 1,248,531 |........ 1,215,710 |........ 1,214,929 ...ttt 0 033,603 [onniiniiinnnnnn 0 flll33,608 |0 | 1,248,531 . 11/28/2039 . 2.A FE ....
..26078J-AE-0 | DOWDUPONT INC ~ 5.319% 11/15/38 ....ovvvvvvvnens [eeeennn . 06/17/2024 . |Call 105.6477 ... [oeeeeeiiiiiiiiiii |-, 3,868,817 ... 3,662,000 |........ 4,741,375 |........ 4,625,851 [......ccoee0 [ (24,832) |0 | (24,832) [l 0 e 4,807,835 |.. . 11/15/2038 . [2.A FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2020-2A
..26209X-AC-5 |CLASS A2 3.237% 01/20/51 ...evvvrrrnnnnnnnnnnnn [eeeenn . 04/20/2024 . |Paydoun .......oooeeiiiiiins Joniiiiini e 12,500 |............ 12,500 |t 12,500 |ooeeeeeeen 12,507 |0 v (7) [t 0 e (M) el 0 e 12,500 [.eevevennnnnns (VO [V [V 202 |. 01/20/2051 . [2.C FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 .....ccocennnn [eeeennn . 04/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiiiiii e 5,000 [...ccennnnee 5,000 |.ooooeeenns 5,000 |..oeeeeeeenn 5,000 |oeeiiiiiiiinnnn 0 fveeiiiiiiiinnn 0 o0 o0 0 e 5,000 |.eoeveenennns (VO [V [V 185 . 10/20/2052 . |2.C FE ....
DRYDEN SENIOR LOAN FUND SERIES 2015-40A
..26244G-AJ-4 |CLASS CR 144A  7.684% 08/15/31 .....ccoeeeeeees [oeennn . 05/13/2024 . | Call 100.0000 ... fooeeeniiiiiiiiiiiinn oo 2,660,000 |........ 2,660,000 |........ 2,635,668 |........1,981,964 [......cccccetn0 [ (11,422) |0 | (11,422) |l 0 e, 2,626,252 |...eevveennnnns 0 foeeenee 33,748 |......... 33,748 |............ 89,432 |. 08/15/2031 . |1.E FE ....
DUQUESNE LIGHT HOLDINGS SERIES 144A  2.532%
.. 266233-AH-8 | 10/01/30 ...evvvvvrrrinniiniiiiiiiiiiiiiiiiiiiiiiinnes [ eeeeenn . 06/24/2024 . | JANE STREET CAPITAL ... |oeeerriiiiiiiiiieins | 844,980 |........ 1,000,000 |.......... 771,370 oo 799,914 |0 e 11,693 fnniiiiiiinnnnn 0 e 11,698 el 0 |, 811,607 |.ooooveeennnns 0 foeeenee 33,378 [nnnnnn 33,378 |t 18,568 |. 10/01/2030 . |2.C FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2019-A
..26857E-AB-4 |CLASS B 144A  2.940% 03/25/44 ........evvvnnnn [eeeenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 18,713 [oeeeneene 18,713 |oeeieeees 18,704 |............ 18,705 [ouvevevennnnne [V 9 [ [V [ [V R 18,713 [oeeeiiiiinnnns (VO [V [V 226 |. 03/25/2044 . [1.A FE ....
Redemption 100.0000
..26860#-AA-8 |EIF P10 PICO LLC ~ 4.170% 12/31/41 ............ [ ..t . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniiinns e | 124,839 |........... 124,839 |........... 124,839 |........... 124,839 |............... [V (VR [V (VR [V R 124,839 [.oooeeennnns (VO [V [V 2,603 |. 12/31/2041 . [1.G PL ....
KINDER MORGAN INC DELAWA SERIES GMTN ~ 7.750%
..28368E-AE-6 | 01/15/32 .ooooeeeiiiiii [ . 06/24/2024 . | SWRIDGE PARTNERS ....... |oeeeeeeiiiiiiiiinnns |oeeeeees 683,034 |.......... 600,000 |.......... 714,000 |.......... 661,601 |....coevvennnns [V R (2,922) [oevnninnnnnne [V R (2,922) [cuvnnnnnnnnnne [V R 658,679 |........ceennn 0 foeeenee 24,355 |......... 24,355 |............ 43,917 |. 01/15/2032 . |2.B FE ....
JP MORGAN SECURITIES LTD
..20336U-AF-4 |ENLINK MIDSTREAM PARTNER  4.850% 07/15/26 . |....... . 06/24/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns | | 2,300,243 |........ 2,340,000 |........ 2,234,700 |........ 2,300,220 [o.eevnnnnnnnene [V R 7,154 |l [V R 7,154 |l [V R 2,307,374 |eveeeiinnnne [V (7,131) [eeeeee (7,131) [eunenneee 107,185 |. 07/15/2026 . [2.C FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-P4
..20420E-AF-8 |CLASS XA  2.047% 07/10/49 .........oooeeeeiins [ oeinn . 06/01/2024 . |Paydoun ......cooeeeiiiiiins i e [V [V R, 493 | 262 |oeeiiiiiiiins [V R (262) |.eevveeennennns [V R (262) |.eevveeennennns [V (VN O (VO [V [V 57 |. 07/10/2049 . |1.A FE ....
EVERBANK MORTGAGE LOAN TRUST SERIES 2013-1
..20977J-AE-6 |CLASS AIO 144A  1.011% 03/25/43 .......cceeees [orrnnnn . 06/01/2024 . | Paydoun ... . 03/25/2043 . [1.A FE ....
JEFFERIES & COMPANY IN
..30161M-AG-8 |EXELON GENERATION CO LLC  6.250% 10/01/39 . |....... . 06/13/2024 . | .evvvviiiiiiiiiii, . 10/01/2039 . 2.A FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.939%% 10/25/36 ......eevvvuunn [eeeennn . 06/25/2024 . |Paydoun ............ooeens . 10/25/2036 . [1.A FM ....
FLNG LIQUEFACTION 3 LLC 3 LLC ~ 4.360%
..30306V-A8-8 06/30/39 ....cooeiiiiiiiiiiiii [ . 06/30/2024 . |Various .......cceeevnnnnnn foorerrininiiinninnns Joeeinnns 787,770 |.......... 787,770 |t 787,770 |.......... 787,770 |ooeeeeeiinnns [V (VR [V (VR [V R 737,770 |veeeeeeeeenns (VO [V [V 16,083 |. 06/30/2039 . |2.C FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.299% 04/25/67 .....ccceeeenn [ereennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 64,307 |....oeeeee. 64,307 |....eeneeee 64,040 |............ 64,684 |............... [V R (376) [cevvnenennnnnne [V R (376) [cevvvenennnnnne [V R 64,307 |oooooeeiinnnns (VO [V [V 1,129 |. 04/25/2067 . [1.A FE ....
FIRST HORIZON ALTERNATIVE MORT SERIES 2005-
..32051G-KH-7 |FA3 CLASS 1APO  0.000% 05/25/35 .........cccee [rennnn . 06/01/2024 . |Paydoun ......oooeeeiiiiiins Jonenniniiis e 196 |l 196 [oevveeeiiiienns L[V L[V O [V 93 [ [V . 93 [ (V1 196 [ (VO [V [V 0 |[. 05/25/2035 . |5.A FM ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-5 CLASS
..33849N-AH-8 | A8 144A  4.000% 09/25/48 .........ocoeeeeeeeiins [oennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiniiis e 48,824 |............ 48,824 |............ 48,161 |ooeeeeeeens 47,797 | [V R 1,027 [ [V R 1,027 [ [V R 48,824 [..cooeeennnns (VO [V [V 722 |. 09/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 .....cccovvvveveienens [oenenn . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 11,312 ... 1,312 |l 1,19 [ 11,061 [oeeeeinnnnnee [V ) I P, [V R P I PO, [V R 11,312 [oeeiiiiiinens (VO [V [V 166 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-A0-5 |AX1 144A  0.485% 10/25/47 ........ooooeeeeiiiins [ oennnn . 06/01/2024 . |Paydoun ......cooeeeiiiiiins i e [V 0 [ 8,505 |............. 8,928 |l [V R (8,928) |..ccoeeeeennns [V R (8,928) |..ccoeeeeennns [V (VN O (VO [V [V 925 |. 10/25/2047 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 |A13 144A  3.500% 03/25/48 .........eevvrrnnnnnnn [ereeenn . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 93,467 |........... 93,467 |....eeneeee 90,529 [...eeenenee 90,552 [oueevevinnnnnee [V R 2,916 |l [V R 2,916 . 03/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AQ-1 |AX1 144A  0.439% 03/25/48 ........cvvvvnnnnnnn [erreenn . 06/01/2024 . | Paydoun ... ... (8,408) |. . (8,408) ... . 03/25/2048 . [1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-6RR CLASS
..33851F-AG-2 | 1A7 144A  4.000% 10/25/48 .....ccovvvvvvvveennes [ernenn . 06/01/2024 . |Paydoun ......coooveeeninnns |ovennnnnnnnnnnns [0 201,237 |l 201,287 | 195,068 |........... 193,607 [..oevvvveennns [V R 7,680 [oeeeeennnnnnee [V R 7,630 . 10/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-6RR CLASS
..33851F-B0-9 |B2 144A  4.934% 10/25/48 .... [N PR . 06/01/2024 . | Paydoun ... ...40,144 |............40,160 |.... .. 640 | ..640 |... . 10/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIE
..33851G-AM-7 | CLASS A11X 14  0.000% 08/25/51 .......cccooeee [oeeennn . 06/25/2024 . |Paydown ......oooeeeiiiieins Jooeeeiinniiins | [ 0 foennnnee 12,01 |............ 12,798 |l 0 |ens (12,798) |.eevveeeennnns 0 |ens (12,798) |.oevveeneeenns [ P [ 0 [ [ P [ 0 |. 08/25/2051 . |1.A FE ....
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FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-AY-1 [CLASS AX1 144  0.336% 08/25/51 ..oovvvnnnvvvinn | unnnns . 06/01/2024 . |Paydoun .....evvnvvvrennnnns Joevvninineinininns foveeniieiennnnnn 00 [ 00 [ 083,625 | 84511 [0 e (84,511) [0 e (84,511) [cvnniiiinnnnns [ (VN (1 P [ PO [V F 9,874 |. 08/25/2051 . |1.B FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-AZ-8 |CLASS AX4 144  0.500% 08/25/51 ...evvvvnvvvinn | uunnnns . 06/01/2024 . | Paydown ... .. (85,425) |... .. 9,508 |. 08/25/2051 . [1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 202
..33851G-BG-9 [CLASS AX18 14 0.500% 08/25/51 ........ccvvvuue | unnnns . 06/01/2024 . |Paydonn .....euvnvvvrennnnns Joevvnninnneininninns foveenineeennnnnn 00 [ 00 [ 14,080 | 13,979 [t 0 e (13,979) [l 0 e (13,979) |ooevvvinnnnns [ (VN (1 P [ PO [V F 1,142 |. 08/25/2051 . [1.B FE .
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 .......evvvvvvnnninnes | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 12,784 |......oeeees 12,784 |ooeeeennnns 12,729 |oevennnnnns 12,695 |oveeeiiiinns [ PR LV [ PO L1V (U P 12,784 o (VN P [ PO [V 215 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 ......oevvvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 267,712 ... 267,712 |eeeeennnns 262,238 |........... 262,983 |[.....covnnnnnne (U 4,730 |eeeiiiinnns (U 4,730 |oeeiiiinns (U R 267,712 |eevrnies (1 P [ PO [V F 4,137 | 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AY-9 [AX9 144A  0.505% 04/25/48 .......eevvvvvvnnnnes | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 31,69 |............ 30,908 |....ceeeennns [V R (30,908) [vvvvvvrrnnnnns (U - (30,908) [oevunrirrnnnnns [ (VN (1 P [ PO [V F 3,714 |. 04/25/2048 . |1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2020-2 CLASS
..33851K-AC-0 [A-2  3.000% 08/25/50 .......ccevvvenrirrrinnnnnns | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 80,414 |........... 80,414 |............ 84,686 |............ 85,131 | 0 fens (4,716) [ouvvnnnnnnnnnnn (U . (4,716) [ceeivinnnnnn (U P 80,414 | (1 P [ PO [V 928 |. 08/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-2 CLASS
..33851K-AG-1 [A-2  3.000% 08/25/50 .......ccevvuunrvrriinnnnnns | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 33,506 |...eeennnnnn 33,506 |............ 34,819 [.....oeeeens 35,018 |..ooevvnnnnnnns 0 fens (1,512) |oeeeeeees (U . (1,512) |eeveiine (U P 33,506 [.....cccvnnnnns (1 P [ PO [V 387 |. 08/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-9INV
..33851M-AK-8 [CLASS AX2 144  0.500% 09/25/41 ....cvvvennvvees | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 15,023 |oovveennnnns 14,843 |............. [V R (14,843) |..oeeeeees (U - (14,843) |..covvnnnnnnnns [ (VN (1 P [ PO [V F 2,223 |. 09/25/2041 . |1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2021-10INV
..33851R-AQ-4 [CLASS AX1 14 0.507% 10/25/51 .....oevvvvvnnnns | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U PO 202,690 |........... 205,906 [......uvvnnnns 0 ... (205,906) |.....oeeennnnn 0 |oueeen (205,906) |..vvvennnnnnns [ (VN (1 P [ PO [V PO 20,328 |. 10/25/2051 . |1.B FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-10INV
..33851R-AR-2 [CLASS AX4 14 0.500% 10/25/51 ...oevvvvvvvinnnn | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 185,828 |o.evennnnn. 187,504 |oevvvvennnnns 0 ... (187,504) |...coeeeenn 0 |oueeen (187,504) |.ovvvennnnnne [ (VN (1 P [ PO [V PO 15,160 . 10/25/2051 . [1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-11IN
..33851T-AY-3 [CLASS AX1 144 0.253% 11/25/51 ..oovvvvnniiies | annnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 86,859 |............ 85,964 [.....uiinnns [V R (85,954) |...cceeennnnn (U - (85,954) |..ovvvvnnnnnnns [ (VN (1 P [ PO [V F 9,405 |. 11/25/2051 . [1.B FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 .....cevvvvvveee | uunnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 30,489 |.....nnnn. 30,489 |............ 3178 e 31,279 | 0 s (790) [cvvvvvnnnnnnnnn (U [WEI0) ) PO (U P 30,489 [.....covvnnnnns (1 P [ PO [V 362 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AM-8 [CLASS A11X 14 0.000% 03/25/50 .........cevvnnn | uunnnns . 06/25/2024 . |Paydown .......oveveeinnnnn . 03/25/2050 . |1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-BS-4 [CLASS AX6 144  1.050% 03/25/50 ....cevvnvvvvenn | unnnnns . 06/01/2024 . |Paydown .......ovvvvennnnnn . 03/25/2050 . |1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2019-11NV
..33852A-AM-9 [ CLASS AX11 14 0.000% 10/25/49 ........ccevvver | vunnnns . 06/25/2024 . |Paydown .......oveveeinnnnn . 10/25/2049 . |[1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-AR-8 |CLASS A15 144  3.500% 10/25/49 ......ccvvvuvves | unnnns . 06/01/2024 . |Paydown .......ovvvvennnnnn . 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-All-7 [ CLASS AX3 144  2.000% 10/25/49 .....cevvvvvvees | unnnns . 06/01/2024 . |Paydown .......eovvveennnnnn . 10/25/2049 . |[1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .....ccovvvnnviiiinnnnns | unnnns . 06/01/2024 . |Paydown .......ovvvvennnnnn . 12/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-1 CLASS
..33852D-AM-3 [AT1X 144A  0.065% 02/01/51 ...ccevvvennvvvrinnnn | unnnns . 06/25/2024 . |Paydown .......oveveeinnnnn . 02/01/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-8INV
.. 33852H-AR-3 [ CLASS AX4 144  0.500% 09/25/51 ..oovvvvnnvvens | unnnns . 06/01/2024 . | Paydown ... . 09/25/2051 . |1.A FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2021-
..33852J-BA-5 [ AX1 144A  0.428% 08/25/51 .....evvvvvinnnncnnnns | unnnnns . 06/01/2024 . |Paydown .......eovvveennnnnn . 08/25/2051 . |[1.A FE .
FLAGSTAR MORTGAGE TRUST SERIES 2021-12 CLASS
..33853G-AY-9 | AX1 144A  0.220% 11/25/51 .. P IR . 06/01/2024 . | Paydown ... . 11/25/2051 . |[1.A FE .
FLNG LIQUEFACTION 2 LLC SERIES 144A  4.125% Redemption
.. 33972P-AA-7 [03/31/38 evvreniiiiiiiiiieeiii e | s . 04/30/2024 . | .eeeniiiiiie e s . 03/31/2038 . |2.B FE ....
..341081-FK-8 |FLORIDA POWER & LIGHT CO  3.250% 06/01/24 . |....... . 06/01/2024 . |Maturity ....ocoommeiiieeee Jovmmniieeeeennes e 6,000,000 |........ 6,000,000 |........ 5,992,260 |........ 5,999,632 |.....ccevnnnnnn 0 foeeeeees 368 |oeeeieeeeeenes 0 e 368 |oeeeieeeeeenns (U 6,000,000 [-.eueeeeeennnnn (VI PO [ PO [ PO 97,500 |. 06/01/2024 .|1.D FE ....
FOUNDRY JV HOLDCO LLC SERIES 144A  5.875%
..350930-AA-1 [01/25/34 eeeeeeeieeeeeeeeeeeeee e | s . 06/03/2024 . | GOLDMAN SACHS & CO. ..o. evevumreeeemmnnns ounen 10,033,400 |...... 10,000,000 |........ 9,876,300 |........ 9,883,144 |....oovvennnnns [V 4,056 |eeeerennnns (U1 4,056 |eeeernnnnns (U 9,887,200 |eevruunnnns 0 |oeeenns 146,200 |....... 146,200 |o.eeennnnnn 621,979 |. 01/25/2034 . |2.A FE ....
FRISCO HQ OPERATIONS LLC HQ OPERATIONS LLC
.. 35877#-AA-0 [4.130% 12/15/37 ieerrniiiiiiiiiieeeeeiiinneeeee | nenens . 06/15/2024 . JVarious .......ccceeeeeeeees foormnnnnneeennnnnns Joonaens 248,088 |........... 248,088 |........... 248,088 |........... 248,088 |.....oieieenns (U T [V PP (U T [V PP [U 248,088 |.........ccee.. [V PP (U T [ PP 5,123 |. 12/15/2037 . [2.CPL ....
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GCAT SERIES 2022-NQM2 CLASS A1 144A  4.210%
. 36169K-AA-4 [02/25/67 ..ovvvnieiiiiiiiiiiiiiiiiceeceiineeeees | s . 06/01/2024 . |Paydomn ....cvvvnvvviiinnnns Joevnnininiiiiiiines forenieeeens 54,595 |............ 54,595 [........... 54,341 | 54,547 |ooeeiiiiinnnnnn [ PR L1 [ PR L1 (U P 54,595 |..ooiiiiiinnnn (1 P [ PO [V 959 . 02/25/2067 . [1.A FE ....
GSR MORTGAGE LOAN TRUST SERIES 2003-3F CLAS!
..36228F-PF-7 [2A1  4.500% 04/25/33 ... R IR, . 06/01/2024 . | Paydown ... . 04/25/2033 . |[1.A FN ...
GSR MORTGAGE LOAN TRUST §f
..36228F-XX-9 [1A1  5.740% 10/25/33 ....evvviiiiiinnniniiiiiinnn | s . 06/01/2024 . |Paydonn ...covvvnvviiiinnnn fovvnniniiniiiiins Jonnneeiinnn £ I PO [ I [ LS [ O (<) 1 PO [ R (<) 1 PO [ 11 (1 P [ PO [V N 1 . 10/25/2033 . [1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2005-AR7 CLASS
..362341-XE-4 [5A1  4.455% 11/25/35 ..oovivvvniiiiiiiiiineiees | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 26,813 [............ 18,627 [oeeennne 15,978 |ovvennnnnns 15,916 |oovveennnnns (U . 10,897 [oooeiiiiinnnnns (U . 10,897 [ooviiiiinnnnns (U P 26,813 |ovvviinens (VN P [ PO [V 580 |. 11/25/2035 . |1.A FM ....
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2
..362351-AB-4 [5.820% 12/25/46 ......cvvvniiiiiiniiiiiiiiiiiinees | s . 06/25/2024 . |Paydonn .....eeuviviiinnnnn Jevvnninnniiiiiinns foneneens 4,329 | 4,329 |[oiiiiinnnns 1,669 |ovveniinnns 1,463 | (U 2,866 [oeiiiiinnnnns (U 2,866 [ooiiiiiinnnns [V P 4,329 |ooeiiiiiinnnnn (1 P [ PO [V 27 | 12/25/2046 . |[1.A FN ...
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
..36242D-7K-3 [8A1  5.500% 06/25/35 ......evviviirnnnnniiiiinnnns | s . 06/25/2024 . |Paydomn .....euevviiiiinnns Joevnnnniiiiiiinnes feeeeeeieinnns 542 o 542 oeeiiiiiiiiinns 542 foeiiiiiiiiinnns 541 | [ PR LI PO [ PR L PO [ PR |7 R (1 P [ PO [V 14 . 06/25/2035 . |[1.A FM ...
GSMPS MORTGAGE LOAN TRUST SERIES 2005-RP2
.. 36242D-T5-2 |CLASS 1AF 144A  5.809% 03/25/35 .....cevvvnnes | uunnnns . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 18,303 |[..ooeevenens 18,303 |oovveennnnns 16,935 |ooeveennnnns 17,456 |ooeveennnnns (U P - YA PO (U P - YA PO (U P 18,303 |ovveniiiiinnnn (1 P [ PO [V 369 |. 03/25/2035 . |1.A FM ...
GS MORTGAGE SECURITIES TRUST SERIES 2016-GS3
..36251P-AF-1 [CLASS XA  1.309% 10/10/49 .....cvvvvvinnnniinnns | unnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 3,312 [ 1,869 |oveeeiiiinnns (U . (1,869) [cnneevinnnnnn (U . (1,869) [cnneevinnnnns [ (VN (1 P [ PO [V 358 |. 10/10/2049 . |1.A FE .
GS MORTGAGE SECURITIES TRUST SERIES 2016-GC20
..362521I-BC-1 [CLASS B 4.529% 04/10/47 ....covvvvvvvvvinnnnns | nnnnns . 06/01/2024 . |Paydonn .....evvevvvrvinnnnn Joevvvnininiiiiinns Jovnens 2,707,762 |........ 2,707,762 |........ 2,725,963 |........ 2,709,020 |.....cevnnnnnne (U . (1,258) |vvveeninnnnns (U . (1,258) |vvveeniennns (U . 2,707,762 |eevunnnenns (1 P [ PO [V PO 42,230 |. 04/10/2047 . [1.A ........
GS MORTGAGE SECURITIES TRUST SERIES 2017-GPTX
..36257C-AJ-6 |CLASS C 144A  3.302% 05/10/34 .......covvevees | uunnnns . 06/03/2024 . |Capital Distribution ... |occcooririiiininins foeenenenns 76,798 [oooiiiiiiiinnnnns (U F 76,798 |oveernnnnnns 76,798 |oeeenrinennns [ PR (VN P [ PR (VN P (U P 76,798 |oovvnerenns (1 P [ PO [V N 0 |. 05/10/2034 . |6. .........
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 [CLASS A1 144A  4.000% 11/25/49 ......ovvvvvinn | unnnns . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Jevvnnnnieiiiinnns foinneneens 8,710 [ooivvinnnnns 8,710 [veerrnnnnne 9,051 |ooiereinnnnns I (U (5751 (U [£575 7 E (U1 O 8,710 |oveviiiiinnnn (1 P [ PO [V 122 | 11/25/2049 . |1.A ........
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AL-1 [CLASS AX1 144A  0.372% 11/25/49 ......oeeees | nnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U P 955 [oeiiiiiiinns 1,053 | (U . (1,083) |evveeninannns (U . (1,083) |evveeninannns [ (VN (1 P [ PO [V 946 |. 11/25/2049 . |1.A FE .
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AA-4 [CLASS A1 144A  3.500% 03/25/50 .....cevvnvvveee | uunnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 18,005 |............ 18,005 |............ 18,815 [ooerienne 19,308 |oevveeniinnnns (U . (1,302) |evvenninannns (U . (1,302) |evvenninnenns (U P 18,005 |oveeniiiinnnnn (1 P [ PO [V 309 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..36257Q-AQ-9 [CLASS B1 144A  3.945% 03/25/50 ......cccvvvnnns | uunnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 13,358 [oeeiiinne 13,358 |oveeeennnnns 13,932 [.oovvinnnens 13,868 [ooviiiiinnnnns (U (509) |+vvvvvrrrnnnns (U (509) |.oevvvvnnnnnns (U P 13,358 |oeviiiniins (1 P [ PO [V 220 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AR-7 [CLASS B2 144A  3.945% 03/25/50 ......ceevvvvnnn | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 17,712 | 17,712 oo 18,441 |oeeennnns 18,360 [ooveiiiinnnnnn (U [(C1:) ) (U [(CE25) N PO (U P 17,712 |eeeeiiinnn (1 P [ PO [V 292 . 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 [CLASS A1 144A  3.500% 05/25/50 ....ccevvnvvveee | uunnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 13,657 |[.ooeeenennns 13,657 |ovevennnnnns 14,432 |............ 14,535 [.oovvivinnnnnns (U (878) [cevvvvnnnnnnnns (U (878) [ceunrevrnnnnns (U P 13,657 |oveeniiiiinnnnn (1 P [ PO [V 199 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AH-2 [CLASS A8 144A  3.500% 05/25/50 .....cevvnvvvees | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 54,630 |...oeennnnn. 54,630 |............ 56,059 [.....cevnnns 56,287 |....covvnnnnnns (U . (1,657) [ceniiiinnnnnn (U . (1,657) [ceiiiiinnnnnn (U P 54,630 [.....ccovnnnnns (1 P [ PO [V 796 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AL-3 [CLASS AX1 144A  0.131% 05/25/50 .....eevvvveen | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,299 [oooiiiinnnnns 3,116 | (U . (3,116) [oeenieiiannnnn (U . (3,116) [oenneiiinnnnns [ (VN (1 P [ PO [V 520 |. 05/25/2050 . |1.A FE .
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..covvvnnvvvins | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 13,013 [oooeiinnnnes 13,018 |oveeennnnns 13,762 |ovevennnnnns 13,869 |ovvvveniiinnns (U (£330 (U 215160 N PO (U P 13,013 | (1 P [ PO [V 150 |. 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AM-5 [CLASS AX2 144A  0.500% 01/25/51 ....oevvvveees | unnnnns . 06/01/2024 . | Paydown . 01/25/2051 . |[1.A FE .
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ!
..36260D-AD-2 |CLASS A4  3.000% 03/27/51 .. R IR . 06/01/2024 . | Paydown ... . 03/27/2051 . |1.A ........
6SCG TRUST SERIES 2019-600C CLASS A 144A CITIGROUP Gl
..36260T-AA-3 [2.936% 09/06/34 ......cevvnnviiiinnininiiiiiininees | s . 06/14/2024 . | evenieiiiiieeeeiis . 09/06/2034 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ5
..36261H-AS-9 [CLASS AX1 144A  0.086% 10/25/51 ......cccvvvnn | uunnnns . 06/01/2024 . | Paydown . 10/25/2051 . |[1.A FE .
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ1
..36261M-AL-3 [CLASS AX1 144A  0.251% 06/25/51 ....oeevvveees | unnnnns . 06/01/2024 . | Paydown . 06/25/2051 . |[1.A FE .
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...cevvvnvvvvenn | unnnnns . 06/01/2024 . | Paydown . 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AL-2 [CLASS AX1 144A  0.050% 07/25/50 ......oeevveee | uunnnns . 06/01/2024 . |Paydomn ...eevuviviiiiinnns Jovvnenninniiiiiinnns fooiniiiiiiiinnnns [ 0 Joveriiniiinns 813 [t 912 | [U (912) )ovvveeeeeeeees [U (912) | [ 0 Jovvennennns 0 | (U [ 219 |. 07/25/2050 . |1.A FE .
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GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2
..36262J-AK-1 [ CLASS A9X 144A  0.000% 02/25/52 ......evvvvees | uunnnns . 06/25/2024 . | Paydoun . 02/25/2052 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-GR2
..36262J-AU-9 [ CLASS AX1 144A  0.559% 02/25/52 ......ccvvvvnne | unnnns . 06/01/2024 . | Paydown ... . 02/25/2052 . |1.B FE ....
GS MORTGAGE BACKED SECURITIES SER GR
..36262J-AX-3 |CLASS AX4 144A  0.313% 02/25/52 ......ccvvvvnne | unnnns . 06/01/2024 . | Paydown . 02/25/2052 . |1.B FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 [CLASS A4 144A  2.500% 02/26/52 ........cevvvvrs | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 96,492 |..ooennnn 96,492 |............ 80,601 . 02/26/2052 . |1.A ........
6S MORTGAGE BACKED SECURITIES SERIES 2021-PJ9 JP MORGAN SECURITIES LTD
..36263C-AZ-2 |CLASS AX2 144A  0.500% 02/26/52 ......evvvvees | uunnnns . 05/10/2024 . | .eeenniiiiiieeeeeeiieeees i e 2,665,813 [..ooiviieennnnnns (U P 2,076,258 . 02/26/2052 . |[1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AZ-2 |CLASS AX2 144A  0.500% 02/26/52 .....cevvevees | uunnnns . 04/01/2024 . |Paydonn .....euvvviiiinnnns Joevninieniiiiiinnns foeieeeeiiiis [V (U FO, 9,932 . 02/26/2052 . |1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2021-
..36263K-AX-9 [ INV1 CLASS AX4 144  0.313% 12/25/51 ......e | eennnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 3,200 . 12/25/2051 . |1.B FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 [CLASS A34 144A  2.500% 09/25/52 ........cccvvun | vunnnns . 06/01/2024 . | Paydown ... 12,49 ... . 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SER
..36268S-AC-3 [LTV2 CLASS A3 144A  4.000% 12/25/52 ......... |eeeeens . 06/01/2024 . |Paydoun .....oeevvvvvvinnnns Joevvnnnnnieinnnnns foeeennn. 18,301 [0l 18,301 [ 17,614 | 17,609 [ooiiiiennnnns (U P [CI°) I P (U P [CI°) I PO (U P 18,301 |oveeniiiinnnnn (1 P [ PO [V 285 |. 12/25/2052 . |1.B ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 ......eevvvvinn | uunnnns . 06/01/2024 . | Paydown ... .. 117,481 . 116,881 . 01/25/2054 . |1.A ........
GS MORTGAGE BACKED SECURITIES SEH
..362938-BB-7 [CLASS A16 144A  5.500% 05/25/53 ......cevvvnes | uunnnns . 06/01/2024 . |Paydonn .....cevvvvvvvinnnnn foovvvninnneiiinnnns fennnn... 120,497 [....l.0.00120,497 ..eeeeeeels 118,536 |oeevennnnn. 118,550 [oeeiivinnnnns (U 1,947 | (U 1,947 | (U R 120,497 |oeeiiiiinnnnn (1 P [ PO [V F 2,489 |. 05/25/2053 . [1.A ........
GSMPS MORTGAGE LOAN TRUST SERIES 2006-RP2
..36298X-AA-0 [ CLASS 1AF1 144  5.860% 04/25/36 ......oveeeen | uunnnns . 06/25/2024 . | Paydown ... . 17,439 |............18,161 . 04/25/2036 . |1.A FN ....

GMRF MORTGAGE AQUISITION CO SERIES 2

..36417J-BU-2 | CLASS BT 144A  3.800% 11/25/57 ...oevveeinnnnns | eeens . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 40,467 |............ 40,467 |............ 40,312 |..uveeenn. 40,336 |cuvriiiaannnn 0 foreeeans 131 [ 0 foreeians 131 [ 0 foreeianns 40,467 |ooeeiiiiiennn (U IO 0 foreeeieiinnns [V FOPO 725 [ 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2

..36418A-AG-2 | CLASS A21 144A  4.000% 06/25/59 ........ceeees | eeeenes . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 32,162 | 32,162 |............ 31,959 foooooeeis 31,855 |oiiiiiinnn 0 foreeeans 307 | 0 foreeians 307 | 0 foreeianns 32,162 [.vvieeeennn (U IO 0 foreeeieiinnns [V FOPO 498 . 06/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2

..36418A-BV-8 | CLASS BT 144A  3.800% 06/25/59 .......ccvvvrrs | weeeens . 06/01/2024 . [Paydown ...ocooviniienienn forneneniiiiiinnn e 5,743 |oeieiiiiis 5,743 |.oeiiennn. 5,188 |ooeeeiiinns 5,260 [ooeeiiiiinnnnn 0 foreeeans LK 0 foreeians LK 0 foreiiianns 5,743 |oooviiiieen (U IO 0 foreeeieiinnns (U PO 91 |. 06/25/2059 . [1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1

..364181I-AG-4 | CLASS A21 144A  4.500% 02/25/59 ......ccceviuns | eeeens . 06/01/2024 . [Paydown ...ocoovinriennann foreeneniiiiiiienn e 2,358 foiiiiiinns 2,358 |eiieennnn 2,300 |oooeiiiinns 2,281 [ 0 foreeeeiinns TT e 0 forreeeiinns 7T feveeeeiiiens 0 foreiiianns 2,358 |oeiiiiieenn (U IO 0 foreeeieiinnns (U PO 44 (. 02/25/2089 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1

..364181I-AJ-8 | CLASS A22 144A  4.000% 02/25/59 ......cceeecuns | eeeans . 06/01/2024 . [Paydown ...ocooviniienienn forneneniiiiiinnn e 1,650 |ooooeinenns 1,650 [ooeeeiniis 1,556 [ooeeeeennnns 1,524 | 0 foreeeans 127 ool 0 foreeians 127 ool 0 foreiiianns 1,650 [ovveeeeennns (U IO 0 foreeeieiinnns (U PO 27 | 02/25/2059 . 1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1

..36418-AQ-2 | CLASS A32 144A  4.000% 02/25/59 .....ceeeveiuns | weeeens . 06/01/2024 . [Paydown ...ocoovinriennann foreeneniiiiiiienn e 1,452 |oeeeeenn. 1,452 |, 1,326 [oeeeeennns 1,284 [ 0 foreeeans 168 oo 0 foreeians 168 oo 0 foreiiianns 1,452 [oeeeeiins (U IO 0 foreeeieiinnns (U PO 24 (. 02/25/2089 . |1.A ........

..364760-A0-1 | GAP INC THE SERIES 144A  3.875% 10/01/31 ... |....... . 06/24/2024 . [BANK OF AMERICA ......... |oeeeeeiiiiiiieeais feeeees 1,575,000 |........ 1,875,000 |........ 1,741,725 |........ 1,763,643 |.oocoennnnens 0 foeeennes 5,784 |ooooeiiiis 0 foeeennns 5,784 |l 0 foeeees 1,769,427 |c.ooeeennns 0 [..... (194,427) |...... (194,427) |.......... 53,281 |. 10/01/2031 . [4.A FE ....
GCAT SERIES 2022-INV3 CLASS 2A1 144 4.500%

..36830R-AS-9 | 08/25/52 .....eevieiiiiiiiieeeiiee e [ . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeeiiiieees [, 64,022 |............ 64,022 |............ 62,661 |............ 62,671 oo, 0 foeeennes 1,350 [oeeeeiennns 0 foeeennns 1,350 foeeeeiennns 0 foeeeennns 64,022 ... [ IR [V OSTR [ PR 1,239 |. 08/25/2052 . |1.A ........
GODDARD FUNDING LLC SERIES 2022-1 CLASS A2

..380241-AA-7 | 144A  6.864% 10/30/52 ...ovvvereeeniiiiiieeeiis | e . 04/30/2024 . [Paydown ......cccuviiiiiiis foeiiei e 7,500 foooeeneennn. 7,500 |ooeeinnens 7,500 |oocoeennnenns 7,499 |l 0 foreiieiniis 1o 0 foreiiiiinis 1o, 0 [ 7,500 foeerieennns [ IR [V O, 0 [, 257 . 10/30/2052 . |2.C FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS

..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 .......cceeeunes | venennn . 06/20/2024 . [Paydown ......cceviiiiiiiis feeneeeiies e 11,508 |............ 11,508 |.......eeel 11,744 ...l 1,719 [ 0 foeeeennns (122) fereeeaaennns 0 [ (122) fereeeaeennns 0 foeeeennns 11,508 oot [ IR [V OSTR 0 [, 122 |. 05/20/2048 . [1.D FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS

..382371-AA-0 | CLASS A 144A  2.100% 05/20/48 .......cceveuris | unennn . 05/20/2024 . [Paydown ......cccveiiiiiiis feeeeeiiiees e 28,472 |eeennnens 28,472 |............ 28,833 |............ 28,771 oo, 0 foeeeennns (299) fovvereeennnnns 0 [ (299) forvereeennnns 0 foeeeennns 28,472 |.cvrieeennn. [ IR [V OSTR 0 [, 225 |. 05/20/2048 . |1.F FE ...
GREAT WOLF TRUST SERIES 2019-WOLF CLASS D

..39152T-AL-4 | 144A  7.576% 12/15/36 ...ovvreeeeniiiiiieciiis | e . 05/15/2024 . [Paydown ......cccviiiiiiiis feneiiiiiis [ 3,838,285 |........ 3,838,235 |........ 3,841,541 |........ 3,843,672 |......oeee.. 0 foeenes (5,437) |.eenriienn. 0 foeeees (5,437) |.cenriiennne 0 foeeees 3,838,285 |...uveeennnnn. [ IR [V OSTR 0 foeeennns 122,846 |. 12/15/2036 . [1.A ........
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2005-1

..41161P-LG-6 |CLASS X  0.000% 03/19/35 ...ceevvvreeeeeiiiiies | aeeens . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeeiiiiieeet [ 0 [, 0 |oeeeiies 1,026 |............ 10,043 | 0 [ (G707 R 9,166 |....... (10,042) | 0 foeeeieiies (L IO (O IO 0 foreeieinnies (O PO 0 |. 03/19/2035 . |5.B Gl ....
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-5

..41165A-AB-8 | CLASS A1A  5.636% 09/19/37 .....coeenriiiiinies | eeens . 06/19/2024 . [Paydown ......cccuviiiiiiiis feneeiiiii e 34,522 ..o 34,522 | 31,690 |............ 32,231 [ 0 foeeeenns 2,290 [oeeiiiiinnns 0 foeeeenns 2,290 [oeeiiiiinnns 0 foeeiennns 277 [ IR [V O, 0 [t 354 |. 09/19/2037 . |1.A FM ...

..422410-AE-9 | HEARST COMMUNICATIONS INC  3.850% 04/08/24 |....... . 04/08/2024 . [Various .......ccceeeeinns foreiriiiiiiiiiiiins founs 21,500,000 |....... 21,500,000 |....... 21,500,000 |....... 21,500,000 |............... [ [V PPN [V [V PPN 0 f.... 21,500,000 f..eeeernnnnes [V PPN [V 0 Joeeennns 429,970 |. 04/08/2024 . ]1.G ........
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HILL TOP ENERGY CENTER LLC ENERGY CENTER LLC Redemption 100.0000
L A3148#-AA-7 [5.830% 12/31/29 ooiviiiiiiiiiiiiiiieies s . 06/30/2024 . | .eeunniiiiiiiiieeeeeeiieeees i e 1,787,440 |........ 1,787,440 |........ 1,787,440 |........ 1,787,440 |l 0 e (VO 0 | (VO 0 fnns 1,787,440 ...l (VN 0 | [V 52,104 |. 12/31/2029 . |3.APL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AB-2 |PARTN  4.420% 05/31/33 ....ovvvvvrmnnnnnnnnnnnnnn [eeeeenn . 05/31/2024 . | Various ......cceeevviinnnn fooreeennennnnnnnnnns Joeeennns 120,749 |........... 129,749 |........... 129,749 |........... 120,748 |............... 0 e T 0 | T 0 s 120,749 [.ooooeiiennns (VN 0 | [V 2,867 |. 05/31/2033 . [2.A PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416*-AE-6 |PARTN  4.440% 11/30/32 ..coooeeveineieeiineennnns [ . 05/31/2024 . | Various .....ccceevvviinnnnn Jooreeenennniennnnnns Joeeeennns 11,850 [....eeeeeee 11,850 |ooeeveeenns 11,850 [o.ovveeeeee 11,850 [oovvvivnnnnnns 0 e (VO 0 | (VO 0 s 11,850 [ovvvvvvevinnns (VN 0 | [V 421 ). 11/30/2032 . [2.A PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION
..44416%-AF-3 |PARTN  4.440% 11/30/32 ..coooeeveeeiieeiineieenns [ eeens . 05/31/2024 . | Various ......cceeevviinnnn Jooveeenenninnnnnnnns Joeeeennns 11,823 [oeeeenne 11,823 |............ 11,823 |............ 11,823 |l 0 e (VO 0 | (VO 0 s LI 7 PO (VN 0 | [V 358 |. 11/30/2032 . [2.A PL ....
HUNDRED ACRE 100D TRUST SERIES 2021-INV1
.. 44590H-AP-1 | CLASS A11X 14 0.000% 07/25/51 ....ccocvviiees [eeeennn . 06/25/2024 . |Paydoun .........oooeiiiiiis |eniiiiiinii e [ (V1 27,680 |oeevveeennns 29,877 |oeeeeeeenenn [V R (29,877) |cevvvvvennnanns [V R (29,877) |cevvvvvennnans 0 e (U O (VN 0 | [V 0 |. 07/25/2051 . |1.A FE ....
IMT TRUST SERIES 2017-APTS CLASS EFX144A
..44974A-BE-6 |3.613% 06/15/34 ....ooooeeiiriii [ . 06/01/2024 . |Paydown ........oooeeieeiins |oeniniiniiinnns | 1,500,000 |........ 1,500,000 |........ 1,462,232 |........ 1,492,975 |ovevveennnnns 0 |eeeenns 7,025 ...l 0 eeeeenn 7,025 ...l 0 fnns 1,500,000 |...evvvvvvnnnns (VN 0 | [V 26,662 |. 06/15/2034 . |1.A ........
IBERIA LINEAS AEREAS DE ESPANA  4.790% Redenption 100.0000
.. 45082D-AA-5 [01/15/36 ..evvvriiiiiiiiiiiiiiiiiinieccini e | s L 04/15/2024 . | eeveneeeiiiieeeeiiiiieeeees i e 75,544 ... 75,544 | 75,544 |........... 75,544 foiiiinnn, 0 e (VO 0 | (VO 0 s 75,544 [oooiiiiiinnn (VO 0 | [V 1,809 |. 01/15/2036 . [1.F Z .....
IBERIA LINEAS AEREAS DE ESPANA  5.880% Redenption 100.0000
. 45082E-AA-3 [04/15/34 .oeiviiiiiiiiiiiis s L 04/15/2024 . | eeeeneeiiiiieeeeiiieeeeees e e 26,145 |............ 26,145 |....oeeee. 26,145 |............ 26,145 |l 0 e (VO 0 | (VO 0 s 26,145 [oooeeiiinnns (VN 0 | [V 769 |. 04/15/2034 . [2.B Z .....
IMPERIAL FUND LLC SERIES 2022-NOM3 CLASS A1

..45276K-AA-5 | 144A  4.380% 05/25/67 [ PUTTR . 06/01/2024 . |Paydoun ... . 05/25/2067 . |1.A FE ....
INDUSTRIAL DPR FUNDING LTD

..45605P-BA-5 | CLASS 1 144A  4.600% 04/15/27 .....covvvvinnns | vvnenn . 04/15/2024 . [Paydoun ......ccovviiiiiiis [oeniiiiiiieiis [ 890,625 |........... 890,625 |........... 890,625 |........... 890,625 |............... [V O, (O O [V O, (O O [V O 890,625 |............nn (VN 0 | [V 20,484 |. 04/15/2027 .|2.B FE ....
INDYMAC INDX MORTGAGE LOAN TRU SERIES 2006-

..45661K-AU-4 | AR11 CLASS 5A1  4.263% 06/25/36 ........ceeeee | aveennn . 06/25/2024 . [Paydonn .......cccvvveeiiin foeiiiiiiiiiin e 3,414 ... 3,414 ... 2,863 |..oocurnenns 2,024 | [V 490 foveeiiiiinnns [V O 40 |oeeeiiiiiiinns 0 e 3,414 . 06/25/2036 . 5.A FM ....

..45687V-AG-1 | INGERSOLL RAND INC ~ 5.700% 06/15/54 ......... |..cc... . 05/14/2024 . [BANK OF AMERICA . ... 60,622 ...59,755 |.... ..59,755 |.. . 06/15/2054 . |2.B FE ....

..458140-BJ-8 | INTEL CORP ~ 3.250% 11/15/49 [ OO . 04/30/2024 . | Various .. 180,274 .... 277,000 ..295,547 |.... 201,722 |.. (111,447) |.... 4,176 |. 11/15/2049 . [1.G FE ....
IPALCO ENTERPRISES INC SERIES WI  4.250%

..462613-AP-5 | 05/01/30 ..oooevriiiieeiiiiiiie s [ eeeees . 06/24/2024 . [Various ...........cceeeeens feoreeiiiininninnnins feees 7,575,664 |........ 8,150,000 |........ 7,324,663 |........ 7,400,429 |...ccoveeennn. [V 39,950 |ciiiiinennne [V . 39,950 |ciiiiinnnnne [V O 7,440,379 |oovvviiniinnnns 0 f...... 135,284 |....... 135,284 |........... 197,991 |. 05/01/2030 . |2.C FE ....

Redemption 100.0000

..463556-AD-2 | GAS TRANSMISSION SYSTEM L 6.100% 10/31/27 |....... . 04/30/2024 . | .. ... 85,882 ...85,882 ...97,205 |............93,079 |.... ..85,882 |.. . 10/31/2027 . [2.A FE ....
J G WENTWORTH XLI1 LLC SERIES 2018-2A CLASS A

..46590U-AA-0 | 144A  3.960% 10/15/75 .....eeeveiviunriniianiins | neeens . 06/17/2024 . [Paydown ......cccevveeeiiiis foreiiiiiiiiniiiies feene... 125,834 (... 125,834 ..l 128,215 |........... 128,001 . 10/15/2075 . [1.A FE ....
J G WENTWORTH XLI1 LLC SERIES 2018-2A CLASS

..46590U-AB-8 | 144A  4.700% 10/15/77 .. [ RN . 06/17/2024 . |Paydoun ... ...18,786 |............ 18,773 |.... . 10/15/2077 . [2.A FE ....
JP MORGAN MORTGAGE TRUST

..46591D-AC-3 | CLASS A3 144A  4.000% 10/25/49 ......ccevvveees | unenn . 06/01/2024 . [Paydoun ......ccceveereeiiis feeriiiiiiiiiiniiis [ 49,565 |....c.ee.. 49,565 |............ 44,608 |............ 43,692 . 10/25/2049 . (1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV1

..46591D-AL-3 | CLASS A11X 14 0.091% 10/25/49 ........cccuvves | unenn . 06/25/2024 . [Paydoun ......ccceeevriiiiis foereiiiiiiiiniiiin [ (I O [V 5,688 |.....cc...... 7,024 . 10/25/2049 . (1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-INV1

..46591D-AX-7 | CLASS B1 144A  4.928% 10/25/49 .....ceovvvvees | unenn . 06/01/2024 . [Paydoun ......ccceveereeiiis feeriiiiiiiiiiniiis [ 55,236 |...ccvueens 55,236 |......cee. 53,851 |..veeeeene 53,918 . 10/25/2049 . (1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS

..46591F-AC-8 | A3 144A  4.000% 11/25/49 ......oovvvvvirnnnnnens | aneeeen . 06/01/2024 . [Paydoun ......ccevvereeiiis feeriiiiiiiiiiniiis [ 40,051 fooccoeees 40,051 |............ 45,204 |............ 49,105 |....ceeeenns [V R (9,054) |..cooeeennnn [V (9,054) |..coeeeennnn 0 s 40,051 |oooeeeeeennns (VN 0 | [V O 626 |. 11/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS

..46591F-AZ-7 |B2 144A  4.467% 11/25/49 .....ooovvvnnnnnninns | neeees . 06/01/2024 . [Paydoun ......ccceveereeiiis feeriiiiiiiiiiniiis [ 13,282 |oveeenens 13,282 [oeeeeennne 14,082 | 13,930 |ooeeeeeeens 0 s (698) [..vvvvvnnnnnnns (I O ({11 0 s 13,232 | (VN 0 | [V O 247 |. 11/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-CL1

..46591H-AA-8 | CLASS M1 6.810% 04/25/47 ......eevvvvinninnnes | neeens . 06/25/2024 . [Paydoun ......cccevveiiiiiis feoriiiiiiiiiiniiis [ 19,307 [oveeeeennn. 19,307 |ooeiieens 19,307 | 19,398 ...l 0 s (91) fervnvnnninnnns [V O (91) fervnnnnniinnns 0 s 19,307 [ovvvvvvvvnnnnns (VN 0 | [V O 559 |. 04/25/2047 . |1.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS

..46591K-AC-7 | A3 144A  3.500% 03/25/50 .....eovvvviuvvvinnnnns | aneeenn . 06/01/2024 . [Paydoun ......ccevvereeiiis feeriiiiiiiiiiniiis [ 30,050 f......ceee. 30,050 |o.eeeernnnn. 31,781 [ R,43 [ [V R (2,363) |.oeeeeeeeens [V (2,363) |.oeeeeeeeennn 0 s 30,050 |ooeeiiiiennns (VN 0 | [V O 438 . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS

..46591K-BA-0 | AT1X 144A  0.190% 03/25/50 .....cooevvvurvrennes | auneenn . 06/25/2024 . [Paydoun ......cccevvviiiiiis feeriiiiiiiinniiiin feeeieiiii (I O [V P 17,396 |..occeneenns 2,79 |oooeeeeeens [V RO (22,796) |..ccoeeeennnnn 0 f..... (22,796) |..cceeeeennnnn [V TR (U O (VO 0 | [0 O 238 |. 03/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-INV3

..46591L-BD-2 | CLASS A11X 14 0.000% 05/25/50 .....eevvvveunns | wenenn . 06/25/2024 . [Paydoun ......cccevvviiiiiis feoeiiiiiiiiiniiiis [ (I O [V O 3,994 | 4,756 |oooeeeeeeens 0 s (4,756) |.oeeeeeeeennnn [ O (4,756) |.oeeeeeeeennn 0 e (U O (VO 0 e (O PO 0 . 05/25/2050 . |1.A FE ....

JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BH-3 | CLASS A15 144  3.500% 05/25/50 ....covvvvrerie | eveenes . 06/01/2024 . [Paydown ...ooovvevveeeienns foveieiiiiiiiiiiinns foieiiins 8,051 |..ooooenn. 8,061 |.ooooinnnns 6,983 |.....coveenn TAT foeieeennns 0 foeeeennn. 880 J.corrrinn. 0 foeeeennn. 880 J.coorrrrnn. 0 foeeeennns 8,051 [ooeeinnnnns [V PPN [V 0 foeeeiiiiinns 125 |. 05/25/2050 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BN-0 [CLASS AX3 144  2.500% 05/25/50 ........cevuvees | uunnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 4,828 |eevennnnnns 6,944 [.......ooeeeens [V R (6,944) |............... [V A (6,944) |..ovvvnnnnnnn [ (VN (1 P [ PO [V 731 |. 05/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-INV3
..46591L-BP-5 [CLASS AX4 144  0.700% 05/25/50 .....evvvvvvvenn | uunnnns . 06/01/2024 . | Paydown ... LG 1770 . 05/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 20
..46591L-BQ-3 [CLASS B1 144A  4.366% 05/25/50 ....ccevvnnvveen | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 33,946 |oeeunnnnnnn 33,946 oo 31,853 [..oovvnnnnns 32,054 . 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV1
..46591N-BH-9 [CLASS A15 144 3.500% 06/25/50 ......eevvvvveen | uunnnns . 06/01/2024 . |Paydoun ....covvnviviiinnnns Joevnnininiiiiiiinns foreeieneens 22,453 |.....ooeeens 22,453 oo 23,878 |.....oeennnn 26,99 [.coooiiinnnnns [V R (4,538) |..coveeeeennn [V A (4,538) |eevvnnnnnnnnns (U P 22,453 |oeiiiiiiinnn (VN P [ PO [V 359 . 06/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-AC-8 [A3 144A  3.500% 07/25/50 ...cevvnnvvvvvinnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 13,085 [oeiiiinne 13,055 |oeeeeennnns 14,003 |oeeveennnnns 14,317 | 0 fens (1,262) |eeeeeeeeenns (U . (1,262) |evveeninnnnns (U P 13,085 |oovviiiniins (1 P [ PO [V 200 |. 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
.. 46591T-AE-4 [A3X 144A  0.500% 07/25/50 ....ouvvvvvivnnninnns | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 6,688 [..cceeeenns 9,092 [..ccovviinnnnns [V R (9,092) |..cooeeeennnn [V A (9,092) |vvvennninnnnne [ (VN (1 P [ PO [V F 1,052 |. 07/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-BG-8 [A15 144A  3.500% 07/25/50 ..eevvvnvvvvvnnnnnnns | unnnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninnieiiiinnns foiineneens 4,8%6 [ 4,896 |.ooeennn 4,932 [.oooveinnnnns 4,94 [oooiiinnns 0 s (15 O (U P (157 P (U1 O 4,8% |...ccvvnnnnns (1 P [ PO [V 75 | 07/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
.. 46591T-BK-9 [AX1 144A  0.171% 07/25/50 ......cvvvvnnvvviinnnn | unnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 3,285 [.oooviinnnnn 4,731 | 0 fens (4,731) oo (U . (4,731) |veeeeieiens [ (VN (1 P [ PO [V F 1,103 |. 07/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-2 CLASS
..46591T-BN-3 [AX4 144A  0.150% 07/25/50 ...eevvvvvvivnnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P 702 |ooiiiiiiins 956 |..eeivnnnnnns 0 s (956) |+vvvvvrrnnnnns (U (956) |.oevvvvnnnnnns [ (VN (1 P [ PO [V 100 . 07/25/2050 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-INV1
..46591V-BD-0 [CLASS A11X 14 0.000% 08/25/50 ..........cooee | uunnnns . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 40,918 |............ 47,327 |oeeeeieinn [V R (47,327) |+eeeeeeeeens (U - (47,327) |oevvvnnnnns [ (VN (1 P [ PO [V N 0 |. 08/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
.. 46591X-AE-5 [A3X 144A  0.500% 01/25/51 ....ovivvvinnnnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 21,406 |............ 21,325 [oiiiiiinnn, [V R (21,320) |ooeeeeeeees (U - [ 7). [ (VN (1 P [ PO [V F 1,822 |. 01/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
..46591X-BY-0 [AX3 144A  3.500% 01/25/51 ..ovvvvniiiiinnnnnnns | nnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 49,126 |............ 48,318 |l [V R (48,318) [cevvvvvennnnns (U - (48,318) [cvuniivinnnnns [ (VN (1 P [ PO [V F 4,161 |. 01/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-7 CLASS
.. 46591X-BZ-7 [AX4 144A  0.400% 01/25/51 ..oeevivvvinnnnninnns | nnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,206 |eeevunnnnnns 5,165 |l 0 fens (5,165) |..ceeeeeenenn (U . (5,165) |.vvvennnnnnnne [ (VN (1 P [ PO [V 442 (. 01/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-1 CLASS
.. 46592E-BD-7 [AT1X 144A  0.015% 06/25/51 .....eevvvvvnnvrinnns | nnnnns . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 14,218 |oeveennnnns 15,727 |ooeeeeeees [V R (15,727) |cevvvvvvnnnnns (U - (15,727) [eeveiiiinnnnns [ (VN (1 P [ PO [V 13 |. 06/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-AC-0 A3 144A  2.500% 02/25/52 .....cevvvvnnvvviinnnnns | unnnns . 06/01/2024 . | Paydown . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465921I-BP-0 [A15 144A  2.500% 02/25/52 .....cevvvnnvvvrinnnnn | nnnnns . 06/01/2024 . | Paydown . 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465920-BU-9 [ AX1 144A  0.487% 02/25/52 .....evvvvvvvvvnnnnnes | nnnnns . 06/01/2024 . | Paydown . 02/25/2052 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
.. 46592X-BP-8 [A15 144A  2.500% 04/25/52 .....covvvvvvviinnnnn | unnnnns . 06/01/2024 . | Paydown . 04/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-INV3
..46593F-AS-1 [CLASS A6X 144  0.250% 09/25/52 .....ccvvvvuves | uunnnns . 06/01/2024 . | Paydown . 09/25/2052 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2022-INV3
..46593F-AT-9 [CLASS AX1 144 0.127% 09/25/52 ....cevvvnnvveen | unnnns . 06/01/2024 . | Paydown . 09/25/2052 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2022-INV1
..465973-BS-3 | CLASS AX1 144 0.145% 03/25/52 .....cevvvvnees | unnnns . 06/01/2024 . | Paydown ... . 03/25/2052 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2023-
..465978-AF-1 [A2 144A  5.500% 06/25/53 ....covvvnnvviiinnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 113,812 |........... 113,812 |oeeennnnns 113,403 |........... 112,920 |oovvivinnnnnnns (U P 892 | (U P 892 | (U R 13,812 | (1 P [ PO [V F 2,802 |. 06/25/2083 . |1.A ........
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLAS!
..46620V-AA-2 A 144A  3.530% 09/15/72 N R, . 06/17/2024 . | Paydown ... 126,432 127,518 |...........127,451 . 09/15/2072 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERI ASS
..466247-LP-6 [3A1  5.510% 02/25/35 ...cevvvvvnniiiiiiiiiiiiiins | s . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 5,144 ... 5,144 [............ 5,383 [....ccovnnnnn 5,493 [.ooooiiinnnnns 0 s (349) |vevvvrrnnnnnns (U (349) |.oovvvinnns (U1 O 5,144 |t (1 P [ PO [V 111 [. 02/25/2035 . [1.A FM ...
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 [C13 CLASS D 144A  4.115% 01/15/46 ........ooe | unnnns . 06/01/2024 . | Paydown ... ... 101,417 . 101,176 |.... . 01/15/2046 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES PERFORMANCE
..46641B-AP-8 [C16 CLASS D 144A  5.050% 12/15/46 ............ |.eeeens . 04/24/2024 . |PARTNERS .......ovvivvevnnns Jovvnnnnnnniiinninnns foonnnniiinnnnnnns [ [ U P [ P [ [ PO [REK) ] [U [REKD ] [ (183) |uevenniiinnnnn 0 Joeennns 183 s 183 | 42,939 |. 12/15/2046 . [1.A ........
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JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
..46641I-AG-2 [C19 CLASS D 144A  5.051% 04/15/47 ........cevv | unnnns . 06/01/2024 . |Paydonn ....cevvevveviinnnn foovvvninineiiiinns Jovnens 1,000,000 |........ 1,000,000 |........... 987,578 |oevvuennnns 998,140 [....ccevnnnnnns (U 1,860 [ooviivvinnnnns (U 1,860 [ooovivviinnnnns (U . 1,000,000 |.....ccvvnnnnns (1 P [ PO [V PO 21,853 |. 04/15/2047 . |1.A ........
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
..466411I-BB-2 [C19 CLASS C  4.776% 04/15/47 ....covvvvvvvvnnn | unnnns . 04/01/2024 . |Paydonn .....cevevvveriinnnn foovennininiiiiinns Jovnees 3,800,000 |........ 3,800,000 |........ 3,864,442 |........3,804,606 |.... ... (4,606) | . (4,606) [ceveniiiinnnn 0 foueennns 3,800,000 |.. . 04/15/2047 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR S
..46642C-BP-4 [C20 CLASS B 4.399% 07/15/47 ....cevvvvnnveeenn | unnnns . 06/01/2024 . |Paydoun .....ovvvvvvivnnnns Jovvnninnieeiiiiinnns foeens 1,298,412 |........ 1,208,412 |........ 1,325,329 |........ 1,302,044 |oovvennnne [V R (3,632) |..eeeeeeennn [V A (3,632) |evvenninnnnns (U . 1,298,412 |oovvvennnnns (1 P [ PO [V PO 20,421 |. 07/15/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2014-1VR3
..46643B-All-1 [CLASS B1 144A  6.366% 09/25/44 .......oeevvees | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 106,248 |........... 106,248 |.eeennnnn. 104,715 |o.oeeneen. 108,167 [..evvvvennnnnne 0 fens (1,919) | (U . (1,919) |eeveiine (U 106,248 |oovvvnieinnnnn (VN P [ PO [V F 2,160 |. 09/25/2044 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
.46647E-AE-1 [ 1A5 144A  3.390% 10/25/46 .....ovvvnvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 102,047 |........... 102,047 |oeeeennnn. 102,667 |.......... 102,687 [oeviivinnnnns 0 s ({200 (U [(CZ10) ) PO (U 102,047 |oeeeniieinnnnn (1 P [ PO [V F 1,219 |. 10/25/2046 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 [ 1A7 144A  3.500% 08/25/47 .....cevvvvvvvnncvrnnn | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 43,551 |oeenns 43,551 [oooeeiee 40,330 |...ccevnnnnn 39,504 [...oooviinnnnns (U 4,047 |oveiiinns (U 4,047 |oveiiins (U P 43,551 [oooiiiiinnnnnns (1 P [ PO [V 589 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-BE-9 [ 1AX1 144A  0.343% 08/25/47 ...ovvvvvvvvinnnnnnns | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 17,682 |......eeeeee 18,303 |............l [V R (18,303) [evvvvvernnnns (U - (18,303) [ouvvnivvrnnnnns [ (VN (1 P [ PO [V F 2,483 |. 08/25/2047 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-CJ-7 [2AX1 144A  0.363% 08/25/47 ..oovvvvvvvinnnnnnns | unnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 9,456 |............ 10,021 fovviniinnnnnns [V R (10,021) [evvvvvevnnnns (U - (10,021) feuverrevinnnnns [ (VN (1 P [ PO [V F 1,039 |. 08/25/2047 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 |A7 144A  3.500% 05/25/47 ....oevvvvvvvivnnnnnnns | unnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 138,373 |........... 138,373 |.oeiieennns 137,266 |ooevnnnnnn. 136,844 |....oovvennnnns (U 1,529 | (U 1,529 | (U 138,373 |oveeiiieiinnnn (1 P [ PO [V F 2,228 |. 05/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 B2 144A  3.650% 05/25/47 ....covvvnvvvvvinnnns | nnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 74,785 |............ 74,785 |..oooonnnnns 74,572 |.ooveinnnnns 74,576 |.oocvvvnnnnnnns (U P 209 | (U P 209 | (U P T4,785 |eveeis (1 P [ PO [V F 1,247 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 |A7 144A  3.500% 06/25/48 ......oeevvvvrinniieies | unnnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 163,052 [oeveennnnns 163,052 |..ooveennn 161,707 |oveeennnnns 161,321 | (U 1,730 [ooeeiiiiinnnnns (U 1,730 [ooeeiiiiinnnnns (U R 163,052 [..oovvvveennnns (1 P [ PO [V F 2,154 |. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 [A7 144A  3.500% 11/25/48 .....oovvvivinnniinnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 64,314 |...ccol 64,314 |............ 64,188 |..eevunnnnn. 64,098 |.........ennnns (U P 215 | (U P 215 | (U P 64,314 [....ccovnnnnnns (1 P [ PO [V 867 | 11/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-A0-7 [AX1 144A  0.370% 11/25/48 .....covvvvveniiiiinnn | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,971 | A [V R (7,559) |.oeeeeeeens [V A (7,559) |evvenninnnnns [ (VN (1 P [ PO [V F 1,311 | 11/25/2048 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2018-4 CLASS
..46649C-AN-3 [A13 144A  3.500% 10/25/48 ....oevvvvvvvvnnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 62,638 |............ 62,638 |............ 61,491 |............ 61,621 |oeveeiinenns (U 1,017 [ooeeiiiiiinnnns (U 1,017 [ooeeiiiiinnnnns (U P 62,638 |.covunniinnns (1 P [ PO [V 953 . 10/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-5 CLASS
.. 46640K-AI-5 [AX3 144A  0.500% 10/25/48 .......ccvvvvvvneeinns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 29 | 270 |ooeiiiiiins 0 s (0] R (U [20) ) . [ (VN (1 P [ PO [V 156 |. 10/25/2048 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 A7 144A  3.500% 09/25/48 .......covvvvvvnnninnes | uunnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 82,167 |............ 82,167 |oevvennnnns 79,058 |............ T7,453 | (U 4714 | (U 4714 | (U P 82,167 |oevvennnnns (1 P [ PO [V F 1,209 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AN-6 [ A13 144A  3.500% 09/25/48 ......oevvvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 88,709 [............ 88,709 |....ennn. 87,059 [....ccvvnnnn 87,231 | (U 1,478 [oooeiiiinnnnnns (U 1,478 [oooeiiiinnnnnns (U P 88,709 |..cevuurienns (1 P [ PO [V F 1,301 |. 09/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46649Y-AG-0 [CLASS A7 144A  4.000% 02/25/49 ......oevvvvveee | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 26,437 |oeennnnnnnn 26,437 |.oooeennnnns 25,501 [..ocvvnennns 25,281 |oiiiiiins (U 1,156 [oooeiiiiinnnnns (U 1,156 [ooeeiiiiinnnnns (U P 26,437 [.oooevvinnnnnns (1 P [ PO [V 508 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018- SERIES 2018-9
..46640Y-BG-9 [CLASS B1 144A  4.250% 02/25/49 .......ccvvvvnes | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 43,168 |............ 43,168 |............ 43,519 [ooeiiine 43,440 |...eiiiinnnnnn 0 s (2R (U (741 ) A (U P 43,168 |..oovvnneenns (1 P [ PO [V 822 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AC-2 [A3 144A  4.000% 05/25/49 .......ovvvvvvvvnnnnns | unnnnns . 06/01/2024 . | Paydown . 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 A11X
..46650H-ANM-0 [ 144A  0.000% 05/25/49 .......ovvvvvinnniniininnn | unnnns . 06/25/2024 . | Paydown ... . 05/25/2049 . |1.A FE .
JP MORGAN MORTGAGE TRUST SEf
..46650H-AV-0 [AX4 144A  0.300% 05/25/49 ......ovvvvvvvvinnnnns | unnnnns . 06/01/2024 . | Paydown . 05/25/2049 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AlI-8 [B1 144A  4.486% 05/25/49 ......oevvvvvvivvnnnnes | unnnnns . 06/01/2024 . | Paydown ... . 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46650J-AG-9 [ 1A7 144A  3.500% 12/25/48 ......ovvvvvvvnnnnees | unnnnns . 06/01/2024 . | Paydown . 12/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-8 CLAS:
..46650M-AU-1 | A19 144A  4.000% 01/25/49 .. R IR . 06/01/2024 . | Paydown ... . 01/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI SS
..46650M-BG-1 [B2 144A  4.041% 01/25/49 .....ovvvvvviinnnnnns | unnnnns . 06/01/2024 . | Paydoun . 01/25/2049 . |1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-LTV1
..46650P-AY-6 |CLASS B1 144a  4.579% 06/25/49 .........cevvns | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 90,639 |.....cennn. 90,639 |......eeeens 94,577 [.ovvvvvnnnns 94,724 | 0 fens (4,085) |..cceeeennnnn (U . (4,085) |.eevennnnanne (U P 90,639 |[.....ccvvnnnnns (1 P [ PO [V F 1,726 | 06/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV1
..46650P-AZ-3 |CLASS B2 144  4.579% 06/25/49 ........ccvvvvees | unnnns . 06/01/2024 . | Paydown ... . 06/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46650T-AC-6 [A3 144A  3.952% 08/25/49 .......ccvvvvnvvvvvvnnnn | unnnns . 06/01/2024 . | Paydown . 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AX-0 [B1 144A  4.397% 08/25/49 .....covvvvvvivvnnnnns | unnnnns . 06/01/2024 . |Paydoun ....covvnviviiinnnns Joevnnininiiiiiiinns foreeieneens 24,353 |......oeeens 24,353 .o 25,526 .ceeieenns 25,337 [ooeeiiiiinnnnns 0 s (984) |vvvvvrrennnnns (U (984) |..ovvvvnnnnnns (U P 24,353 |oeiiiiiiinnnn (VN P [ PO [V 452 . 08/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-BE-1 [AT1X 144A  6.500% 08/25/49 ........ccvvvvnvevees | unnnns . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U FO, 1,337 | 1,167 [ 0 fens (1,167) [euvnnnnnnnnnnns (U . (1,167) [oeneeiiinnnnnn [ (VN (1 P [ PO [V 39 |[. 08/25/2049 . [1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.662% 12/25/49 ......covvveees | unnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 88,754 |........... 88,754 |............ 95,558 [..ceeeenne 94,511 | 0 fens (5,757) |eeeeeeeeens (U . (5,757) |vvvennininnns (U P 88,754 |.ovveniis (1 P [ PO [V F 1,986 | 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BB-7 [CLASS B2 144A  4.662% 12/25/49 .......ccevvvees | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 4377 e 44,377 |ooevvinnnnns 47,217 |oovviinennns 46,833 |...covvvnnnnnns [V R (2,456) |..coeeeeennnn [V A (2,456) |.eevvennnnnnns (U P LT T R (1 P [ PO [V 993 . 12/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AC-4 [A3 144A  3.500% 12/25/49 .....ccvvvvnnviviinnnnn | unnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 45,655 |.....cee.n. 45,655 |............ 45,540 |............ 45,486 |......oeunnnnnn (U P 169 [oooeiiiiiinnnns (U P 169 [ooeiiiiininnns (U P 45,655 |....ccovvnnnnns (1 P [ PO [V 649 |. 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AR-1 [A15 144A  3.500% 12/25/49 .....covvvnvvvvinnnnn | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 11,301 [oooeeeenees 11,301 [oeeene 11,29 |oeeennnns 11,302 |oeeeeeniiinns 0 e ()] R [ R [ PO (U P 11,301 | (1 P [ PO [V 161 [. 12/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AC-0 [CLASS A3 144A  3.500% 02/25/50 ........cevnvves | uunnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 9,039 [oeiiiinns 9,039 [.....ceennns 9,329 [oooviinnnnns 9,422 [oooeiiiiinnnnns 0 s [[1:X) 1 (U (383) |.eevvvvnnnns (U1 O 9,039 [.oeiiiiiinnnns (1 P [ PO [V 146 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AM-8 [ CLASS A11X144  0.141% 02/25/50 ...cevvvnnvvvnnn | unnnnns . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 31,926 |.....coeeen. LUR7K N [V R (URTK) R (U - (40,973) |.oevvvvnnnnnnns [ (VN (1 P [ PO [V 277 |. 02/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AR-7 | CLASS A15144A  3.500% 02/25/50 ........cevuvves | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 29,376 |oeerennnnns 29,376 |.....cevnnns 29,582 | 29,650 |....cevnnnnnnns 0 s (274) |vevvviiinnans (U (L)) . (U P 29,376 [..occevvvnnnnns (1 P [ PO [V 475 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AU-0 [CLASS AX1144A  0.179% 02/25/50 ....evvvnnvvvnnn | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 174 | 1,630 [oeevvviiinnnns 0 fens (1,530) |eeeeeeeeeens (U . (1,530) |+evvenninnens [ (VN (1 P [ PO [V 498 |. 02/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AX-4 [ CLASS AX4144A  1.050% 02/25/50 .....cevvvvvveee | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,582 [ooeiiiiiinnns 3,327 [ooeiiiiiiinnnns [V R (3,327) |eeeeeeeees [V A (3,327) |vevennininns [ (VN (1 P [ PO [V 538 |. 02/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AZ-9 [CLASS B1A 144  3.229% 02/25/50 .......ccvvuunns | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 37,544 | 37,544 ... 34,868 |............ 35,168 |.....cvvvnnnnns (U 2,376 |eeeiiinnnnns (U AT (U P 37,544 |.ooeiiiinnnnnns (1 P [ PO [V 505 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AC-3 A3 144A  3.474% 02/25/50 .......cevvnvvvvinnnnns | unnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 39,754 |oeinns 39,754 |oceeeennn LYY A R 41,810 |oeeenniinennns 0 fens (2,056) |..coeeeeennnnn (U . (2,056) |.eevvenninnnnns (U P 39,754 [.ooiiiiiinnnnns (1 P [ PO [V 512 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AM-1 [AT1X 144A  0.143% 02/25/50 ...evvvnvvvinnnnnnes | unnnnns . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 13,581 |ovvveennnnns 15,777 foeeiiininnnns [V R (15,777) |evvvvvevrnnanns (U - (15, 777) [evneeeiinnnnns [ (VN (1 P [ PO [V 145 |. 02/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AX-7 [AX4 144A  0.496% 02/25/50 ....eevvvnvvvvinnnnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 505 |oiiiiiiiiins 609 |....oovvnnnnnns 0 s [(C101S) ) (U [CI0LE) N PO [ (VN (1 P [ PO [V 195 |. 02/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-AC-1 [CLASS A3 144A  3.500% 03/25/50 ........cevuvvrs | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,504 |............ 10,504 |oooeeeennnnns 2,684 | (U P (U . 10,504 |[o..ooeivinnnnns (U . 10,504 |[o..oooviinnnnns (U P 10,504 |ooeenniiiinnnnn (1 P [ PO [V 125 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BD-8 [CLASS A11X 14 6.500% 03/25/50 ......vvvvvvnnn | uunnnns . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, TAT3 o 12,611 [, [V R (12,611) [cevverrenenens (U - (12,611) [eeeiiiinnnnns [ (VN (1 P [ PO [V 138 |. 03/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BL-0 [CLASS AX1 144 0.018% 03/25/50 .....evvvvvvvnnn | uunnnns . 06/01/2024 . | Paydown ... ... (189) | .. (189) ... . 03/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019
..46651H-BP-1 [ CLASS AX4 144  0.850% 03/25/50 ....ccevvvvveee | uunnnns . 06/01/2024 . | Paydown . 03/25/2050 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BQ-9 [CLASS B1 144A  4.368% 03/25/50 .....cvvvnnvveen | uunnnns . 06/01/2024 . | Paydown ... . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651H-BT-3 [CLASS B2 144A  4.368% 03/25/50 .........evuvves | unnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 10,088 |...oeennnnn. 10,088 [.....oeeeee 10,712 [onnne 10,744 |oooeeennnne 0 s ({150 (U (B56) [cvvnrevrnnnnns (U P 10,088 |....ccevvnnnnns (1 P [ PO [V 184 |. 03/25/2050 . |1.A ........
JP MORGAN CHASE COOMERCIAL MOR SERIES 2019-
..46651M-AJ-5 [MFP CLASS C  6.736% 07/15/36 ....evvvvvvinnnns | unnnnns . 04/15/2024 . |Paydonn .....ovvevveriinnnn foevenninnieiiiinns Jovnens 1,816,731 |........ 1,816,731 |........ 1,816,731 |........ 1,824,200 |........cooeeen Jooeeennn (7,469) |oovvvvnnnennn 0 oeeeennn (7,469) |ovevnnnennn 0 o 1,816,731 . 07/15/2036 . |1.F FE .
JP MORGAN CHASE COMMERCIAL SERIES
..46651M-AL-0 [CLASS D 144A  7.036% 07/15/36 ....eevvvvvvvnnnn | unnnnns . 06/15/2024 . |Paydown ....ceeeeviiiiiinnnn fooveininnniiiiinns Jounnes 1,007,781 |........ 1,007,781 |........... 884,973 |........... 990,557 [...ccvvvnnnnnns [U 17,224 |oovveennnnnnns [U 17,224 |oovveennnns [ U 1,007,781 [..ooiivennnnnns 0 | (U 0 Joeennns 24,435 |. 07/15/2036 . |2.B FE
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J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 weeevivviiiiiiiiiiinines | s . 06/17/2024 . |Paydonn ....cevvvvvvviinnnnn fovvnninniniiiinns Jonennns 145,492 |........... 145,492 |........... 151,366 |..eeennnnn. 150,937 |vvvvveeneennn 0 e (5,445) |0 e (5,445) |l 0 e 145,492 [.....oovnennnns (1 P 0 . 10/17/2072 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-AE-2 [A3X 144A  0.500% 06/25/50 .....cevvvvvvvnnnnnns | unnnnns . 06/01/2024 . | Paydown ... 3,828 ...l 3,708 L . 06/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERI
..46651X-AJ-1 [A5 144A  3.500% 06/25/50 ....evvvnvvvvvvnnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 91,473 |oeeeennnnns 91,473 |....ooeneens 95,663 |............ LT[V R | B IO €T 7 3 R | B RO (1~ ) ER | B E, 91,473 [ooeriiiinnnnnns (1 P 0 . 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 [B1 144A  3.821% 06/25/50 ....evvvvvvvnnnniinees | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 12,258 [ooeenne 12,258 |ooeeeennnnns 12,387 |oveeennnnnns 12,360 |ovvveeniinnnns 0 s (G107 ) (U (1072 ) O (U P 12,258 |eeveiies (VN P [ PO [V 195 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AC-4 A3 144A  3.500% 05/25/50 .....cevvvvvvvrvvnnnnns | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 2,920 [oeeeiiiinnns 2,920 fooooiiennnns AL 2,687 |oeeiiinnnns (U P 283 | (U P 283 | [V P 2,920 [ooeiiiiiinnnns (1 P [ PO [V 47 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AE-0 [A3X 144A  0.500% 05/25/50 ....oevvvvvvvvnnnnnnes | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P (I I P 1,028 [oveeeieeinns 0 fens (1,028) [ouvvvnnnnnnnnns (U . (1,028) [oeenivvinnnnns [ (VN (1 P [ PO [V 236 |. 05/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 A5 144A  3.500% 05/25/50 .....cevvnvvvvvvnnnnns | uunnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 46,716 |............ 46,716 |..eeeennnnnn 47,694 |............ 47,999 [ooiiiiiinnnnns 0 fens (1,283) |eeeeeeeees (U . (1,283) |evveeninnnnns (U P 46,716 |oeevennnns (1 P [ PO [V 757 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-BC-3 [AT1X 144A  0.141% 05/25/50 .....oeovvvvnnnenens | unnnnns . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 6,789 |..eevennnnnns 8,965 |............... 0 fens (8,965) |...ceeeeennnnn (U . (8,965) |.vvvvennianns [ (VN (1 P [ PO [V 83 |. 05/25/2050 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-BN-9 [AX4 144A  0.200% 05/25/50 ....eevvvvvvvvnnnnnnns | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P 355 [oiiiiiiiiiinnns 480 |.ooeieiiinnnnns 0 s [E2:10) ) (U [0 PO [ (VN (1 P [ PO [V 110 [. 05/25/2050 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-INV2
..46652K-BS-7 | CLASS AX3 144  3.500% 10/25/50 ......evvvvvveee | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 28,965 |......eennns 36,823 |......ceeenns [V R (36,823) |-.eeeeeeeennnn (U - (36,823) |..cevvvnnnnnnns [ (VN (1 P [ PO [V F 4,903 |. 10/25/2050 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..eovvvvnvivviinnnnnnns | annnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 40,875 |............ 40,875 |........eee. 42,829 |.......c. 42,933 [oooiiiiinnnnns 0 fens (2,057) |eeeeeeeeenn (U . (2,057) |evvenninnnnns (U P 40,875 |ovvveenens (1 P [ PO [V 480 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-BII-9 [A15 144A  3.000% 03/25/51 ..oevvvvvvivinnnnnens | annnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 15,328 [oeeeenne 15,328 |oeeeennnnns 15,863 |ovvvvunnnnns 15,914 | 0 s (615 PO (U (585) |.evvvvvnnnns (U P 15,328 |oovevinns (1 P [ PO [V 180 [. 03/25/2051 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-4 CLASS
..46652V-BE-4 [A11X 144A  0.000% 08/25/51 .....cevvvnnvvvvvnnnn | unnnns . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U PO 107,983 |oevvennnnns 120,978 |.........ocl 0 ... (129,978) |...coeeeen 0 |oueeen (129,978) |.vvvvnnnnnne [ (VN (1 P [ PO [V N 0 |. 08/25/2051 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-4 CLASS
..46652V-BP-9 [ AX1 144A  0.131% 08/25/51 ....ceevvvvnnniiiiinnn | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 22,256 |oeeeiienns 2,407 | [V R (22,407) |.oceeeeeennns (U - (22,407) |.oevvvnnnnnnns [ (VN (1 P [ PO [V F 2,303 |. 08/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-5 CLASS
..46653J-BM-2 [A15 144A  3.000% 12/25/50 ....ovvvvvvvvvnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 19,321 [ooeeiiene 19,321 |oeeens 20,604 |............ 20,885 |.....ovvunnnnne 0 fens (1,564) |.oooeeeeeen (U . (1,564) |eoveennnnne (U P 19,321 | (1 P [ PO [V 262 |. 12/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLASS
..46653P-BS-5 [AX4 144A  0.200% 10/25/51 ...eoevvvvvinnnnninnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 15,107 |oeenennenne 15,051 ...l [V R (15,051) [cevvverennnnns (U - (15,051) [ounnniiiinnnnns [ (VN (1 P [ PO [V F 1,278 |. 10/25/2051 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-11 CLASS
..46654K-BU-0 [ AX1 144A  0.222% 01/25/52 ...covvvvnnvvviinnnns | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 150,056 |..eeunnnnn. 162,902 |...coeeeennns 0 ... (152,902) [..vvvvnnnnnnnns 0 |oueeen (152,902) |...ccvvvnnnnnns [ (VN (1 P [ PO [V PO 12,608 |. 01/25/2052 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvrnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 258,867 |........... 258,867 |........... 216,842 |........... 216,648 |.....oeenne [V PR 42,220 |.oovviininnnnns (U PR 42,220 |.ooeiiiinnnnnns (U PR 258,867 |....ovunninnns (1 P [ PO [V F 2,789 |. 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 34,448 |..oooennnnnn 34,448 |............ 31,924 |............ 31,815 | (U 2,634 | (U 2,634 | (U P 34,448 |....covvnnnnnns (1 P [ PO [V 344 |. 08/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-A-5 [AT1X 144A  0.000% 08/25/52 ........cvvvuvrvvenn | unnnns . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 64,338 |............ 70,027 |ovevvvrirnnnnns [V R (70,027) |vvvvvvrrnnnns (U - (70,027) [ouuerieiennnnns [ (VN (1 P [ PO [V N 0 |. 08/25/2052 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AB-9 [CLASS A2 144A  2.774% 05/25/52 ......ccvvvvnnes | unnnns . 06/01/2024 . | Paydown ... (1)) (1)) . 05/25/2052 . |1.F ........

JP MORGAN MORTGAGE TRUST SERIES 2021~

..46654V-AD-5 | CLASS AX1 144 0.430% 05/25/52 .......eevvevees | weeenn . 06/01/2024 . | Paydown . 05/25/2052 . |1.E FE ...
JP MORGAN MORTGAGE TRUST SERIES 2022-1 CLASS

..466541-BY-6 | AX1 144A  0.142% 07/25/52 ....oevveevnniiniaans | eeeens . 06/01/2024 . | Paydown ... . 07/25/2052 . |1.A FE ...

HENDERSON RECEIVABLES LLC SER

..46655B-AA-4 | CLASS A 144A  3.210% 02/15/79 ....oovveriiirnns | eeeenn . 05/15/2024 . [Paydown .....coouvvieiieniis foeneeniiiiiiiienn e, 69,615 [............ 69,615 |............ 69,615 |............ 69,596 |.....eeeennn 0 forreeeiinns 19 | 0 forreeeiinnns 19 | 0 foreeianns 69,615 |...occvieeeins (U IO 0 foreeeieiinnns [V FOPO 838 |[. 02/15/2079 . |1.F FE ....
JP MORGAN MORTGAGE TRUST SERIES 2022-6 CLASS

..46655K-CR-5 | A17A 144A  3.000% 11/25/52 ....eevveevunriiines | eeeens . 06/01/2024 . | Paydown ... . 11/25/2052 . |1.A ........

JP MORGAN MORTGAGE TRUST SERIES
..46655L-AS-3 | AX1 144A  0.169% 09/25/52 .....eeveeviivveriens | eveees . 06/01/2024 . [Paydown ....ooovvveeiieiien foveeiiiiiiiiiiiiiin foiiiiiiiiien 0 forrriiiiiiinnns 0 Jooeeiinnnn 75,809 |............ 74,629 |...ovvennn. 0f.... (74,629) |...ooveeennnnne 0 f... (74,629) |...ooveennnnne [ N 0 oeeeiiiiinn [V PPN [V 0 foreerinnnns 6,126 |. 09/25/2052 . |1.B FE ....




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE D - PART 4

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

6G°G03

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
J G WENTWORTH XX LLC SERIES 2021-A2 CLASS A
..46655X-AA-6 | 144A  4.550% 02/15/70 ..cevvvenviiiiinnniiiiiiinn | nnnnns . 06/17/2024 . |Paydoun ......evvvvvvvnnnnn Jovvvvnnneneninnnns foveenn... 196,210 [........... 196,210 |...........196,210 |...........196,209 |............... [ PR LI PO [ PR L PO (U 196,210 |ovveeniiiinnnnn (1 P [ PO [V F 3,743 |. 02/15/2070 . |1.F FE ....
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 [A2 144A  5.500% 07/25/53 ....ovvvvnnvviiiinnnns | nnnnns . 06/01/2024 . | Paydown ... . 4,292 |.07/25/2053 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI
..466560-BK-7 [ 1AX1 144A  0.695% 11/25/53 ......ovvvvinnnnnes | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 22,507 [.oeveenennns 23,071 |ooviiiiiinns (U - (23,071) [eunniiiinnnnns (U - (23,071) [euneiiiinnnnns [ (VN (1 P [ PO [V F 3,527 |. 11/25/2053 . |1.B FE ....
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 ....oevvvniiiiinnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 93,015 |oeeeennnnns 93,015 |...oeennnnns 92,143 | 91,844 |....ieninns (U 171 [ (U 171 [onens (U P 93,015 [.ooviiiinnnnnns (VN P [ PO [V F 1,956 |. 10/25/2063 . |1.A ........
JETBLUE AIRWAYS CORP SERIES 1A 4.000% Redenption 100.0000
CATT164-AA-5 [ 11715732 v | s L 05/15/2024 . | eeeneeiiiiieeeeiiieeeeees e e 98,155 |oeeeunnnnns 98,155 |[....cevneens 98,155 [..ocevvnnnns 98,155 |.oovvvvinnnnnns [ PR (VN P [ PR (1 P (U P 98,155 [..ooiivvnnnnnns (1 P [ PO [V F 1,963 |. 11/15/2032 . |1.G FE ....
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51 Redemption 100.0000
L AB2558-AA-T [ e | s L 06/15/2024 . | .eveneiiiiiiieeieiiiiieeees | e 209,583 |........... 209,583 |........... 209,583 |........... 209,583 |....ccevnnnnnns [ PR (VN P [ PR (1 P (U R 209,583 |......covvnnnns (1 P [ PO [V F 3,144 |. 03/15/2051 . [2.A PL ....
KEY COMMERCIAL MORTGAGE TRUST SERIES 2020-S3
..49308V-AF-4 [CLASS X 144A  1.771% 09/16/52 .....ceevvvvnnns | unnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 23,542 | 18,108 [oiiviinnnnn (U - (18,108) [...cvvvvnnnnnns (U - (18,108) [...evvvvnnnnnns [ (VN (VN P [ PO [V F 1,659 |. 09/16/2052 . |1.A FE ....
JEFFERIES & COMPANY INC
..494550-BH-8 |KINDER MORGAN ENER PART  6.375% 03/01/41 ... |....... L 06/13/2024 . | .evenneeiiiiiieeeeeiiieeees | e 5,173,100 |........ 5,000,000 |........ 4,992,050 |........4,993,782 |......cooeeeenn0 ooriiinnnnnn92 o0 92 0 e 4,993,874 |.. 179,226 ...250,573 |. 03/01/2041 . [2.B FE ....
..49803X-AA-1 [KITE REALTY GROUP LP  4.000% 10/01/26 ...... |....... . 05/07/2024 . | BARCLAYS CAPITAL ..oevve Joevmmnnneeeeennns eeeen 11,961,250 |....... 12,500,000 [....... 11,621,593 |....... 12,113,399 |.cceereeennn0 o 46,478 |0 [ 46,478 [0 s 12,159,872 |.. (198,622) ...302,778 |. 10/01/2026 . [2.B FE ....
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 [4.700% 12/15/62 ...eeeeeeeeeneieeeeeeenieeeeeeenn | s . 06/15/2024 . |Paydomn .ceeeeeeeeeeennnns Jeennieeeeenineee feeeeeeeees 92,937 |eeeenns 92,937 |oeeeeieeene 92,937 |oeeeeeennn 92,936 [.oeieeeennnnnn (U1 PO L PO [ PO L PO 0 Joeeeeees 92,937 [oeeiieiiiinnns (VI PO [ PO (VI IO 2,049 |. 12/15/2062 . |1.A FE ....
Redemption 100.0000
..50247@-AA-4 LV STADIUM EVENTS CO LLC  3.360% 06/30/45 . |....... . 06/30/2024 . | .eeuiiiiiiiiiniiiiiiineees e e 65,344 |........... 65,344 |............ 65,344 |............ 65,344 |.....ceeennnnnn (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 65,344 |....covnnnnnnns (VI PO [ PO (VI IO 2,196 |. 06/30/2045 . |2.A PL ....
LADDER CAP FIN LLLP CORP SERIES 144A  4.750% JP MORGAN SECURITIES LTD
..505742-AP-1 [06/15/29 ...eveeeeeeeeeieee e eeeeeeeeeeee | s L 06/21/2024 . | .eeeniiiiiiiiiiiiiiiiiiiineees s e 2,348,970 |........ 2,536,000 |........ 2,485,621 |........ 2,496,989 |.....ccevnnnnnn [V 3,009 |eeeiiiiinns (U1 3,009 |eeeiiiiinns (U 2,499,998 |...iiieeennnnn 0 |..... (151,028) |...... (151,028) |eevvennnnes 63,242 |. 06/15/2029 . 3.B FE ....
LEHVAN MORTGAGE TRUST SERIES 2006-6 CLASS 2A2
..52520N-AG-6 [ 1.919% 10/25/36 ..eevvveneeeeeennieeeeeenneeeeeee | s . 04/25/2024 . |Paydomn .ceeeueeeeeeennins Jeennieeeeeenieees feeeee s [V [ PO | I PO 2 [ (1 PO (2) |eeemeeeeeenns (1 PO (2) |eeemeeeeeenns [ (VI IO (VI PO [ PO [V PO 0 |. 10/25/2036 . |5.B GI ....
LEHVAN MORTGAGE TRUST SERIES 2006-6 CLASS 2A3
.. 52520N-AH-4 [ 1.691% 10/25/36 ...eeeeeeeeeeeiieeeeeeiiieeeeeeen | s . 04/25/2024 . |Paydomn .coeeueeeeeeenniins Jeenneeeeeeeneees [ [V [ PO L1 PO L VA PO 0 Joeeeeees [R14 ) T (V1 PO [R10 ) [ (VI IO (VI PO [ PO [V PO 0 |. 10/25/2036 . |5.B GI ....
LEHVAN MORTGAGE TRUST SERIES 2006-4 CLASS 2A2
..52520R-AF-9 [ 1.640% 08/25/36 ......eveeeeeneieeeeenniieeeeennn | s . 06/25/2024 . |Paydomn .cevveneeeeennins Jeenneeeeeeeieee feeee e [V [ PO [ 4| (1 PO (3] IO (1 PO (4) |oeeeaeeaenne [ (VI IO (VI PO [ PO [V PO 0 |. 08/25/2036 . |6. FE .....
LEHVAN MORTGAGE TRUST SERIES 2006-5 CLASS 2A1
..52520T-AS-7 [5.810% 09/25/36 ..cevveeneeeeeennieeeeeennneeeeen | s . 06/25/2024 . |Paydomn ...cevvueeeeeeennnnn foeeennieeeeeeeies e 12 [t [ | I PO (U1 PP (1 PO 12 | (1 PO 12 | [ 12 | (VI PO [ PO [V PO 1 . 09/25/2036 . [1.A FM ....
LEHVAN MORTGAGE TRUST SERIES 2007-3 CLASS 1A6
L. 525210-A0-2 [ 1.241% 03/25/37 oeeeeeeeeeeeeeneeeeeeneieeeee | s . 04/25/2024 . |Paydomn .cceeuueeeeeenniins Joennieeeeenieeee e [V [ PO | I PO L (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene [ (VI IO (VI PO [ PO [V PO 0 |. 03/25/2037 .|5.B Gl ....
Redemption 100.0000
..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... |....... . 06/30/2024 . | .eueniiiiiiiiineiiiiiienees e s 346,354 |........... 346,354 |........... 346,354 |........... 346,354 |....ceeeennnnnn (U1 PO (VI PO [ PO (VI PO (U 346,354 |......coennnnnt (VI PO [ PO [V PO 10,953 |. 03/31/2036 . |2.B PL ....
LIBERTY MUTUAL GROUP INC SERIES 144A  3.950%
..53079E-BK-9 [ 05/15/60 ....uneeeeeennieeeeeenniaeeeeeenieeeeeeenn | s . 05/22/2024 . |WACHOVIA .eeeieieeiiiiies Joeemmnieeeeeennes enns 140,139 |.......... 200,000 |oeeerennnns 195,316 |..ceevennnn 195,503 [oeevevennnnns (1 PO 20 |oeeeeeieens (1 PO 20 |oeeeeineens (U 195,523 [.oeeeeenninnnns 0 |oeeennn (55,384) |....... (55,384) |.cevvnnnnnnnn 3,918 |. 05/15/2060 . |2.B FE ....
MORGAN STANLEY & CO.
..532716-AK-3 L BRANDS INC  6.950% 03/01/33 ...ccevvveueeeeee | uunnnns . 06/25/2024 . | INC. eveeeeeeenieeeeeeennn foeeenneeeeeeenes s 703,800 |..eeennnnn 720,000 |........... 673,200 |oeevunnnnns 691,241 [....ooneennnes [V 1,077 foeeeieieinnnnns (U1 1,077 foeeeiiieinnnnns (U 692,318 |oeeriiinees [V PO 11,482 |........ 11,482 |............ 41,005 |. 03/01/2033 . |4.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 coveeeeeeeeieeeeeeeeeeeeeeeeen | s . 06/20/2024 . |Paydomn .ceeuueeeeeennnins Jeennieeeeenneeee e 16,858 |[....covnnnnn 16,858 [....cceeee. 16,842 |oeevennnnnn. 16,843 |oeveeenieeeenee (1 PO L T PO (1 PO L T PO 0 Joeeeeees 16,858 |..eeeeeeeennnnn (VI PO [ PO [V AU 232 . 07/20/2047 . [1.D FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 [2.750% 07/20/47 eoveeeeeeeeieeeeeeeeeeeeeeeeen | s . 05/20/2024 . |Paydomn .ceevueeeeeennnins Jeennieeeeeenieeee e 45197 |eeennes 45,197 |oooeeennnnes 45,153 |.ccceeeenee 45,157 |ooeeeiiies (1 O 40 |oeeeeiies (1 PO 40 |oeeeeiees 0 Joeeeeees 45,197 [ooeeeieininnnns (VI PO [ PO [V AU 468 |. 07/20/2047 . |1.F FE ....
LOANPAL SOLAR LOAN 2020 3 LTD SERIES 2020-3GS
..53048N-AA-1 [CLASS A 144A  2.470% 12/20/47 covvvveeeeeennn | s . 06/20/2024 . |Paydomn .ceeuueeeeeennnins Jeennieeeeenneeee e 16,257 |.oeeeennnnns 16,257 |oeeeennnnnns 16,451 |oooeennnnnes 16,432 |oeeeeeeaenee (U [RVE) ) (U [RVE) ) 0 Joeeeeees 16,257 |oveeeeeeennnn (VI PO [ PO [V AU 201 |. 12/20/2047 . |1.D FE ....
LOANPAL SOLAR LOAN 2020 3 LTD SERIES 2020-3GS
..53048N-AA-1 [CLASS A 144A  2.470% 12/20/47 covvvveeeeeennn | s . 05/20/2024 . |Paydomn .ceevueeeeeennnins Jeennieeeeeenieeee e 26,064 |............ 26,064 |............ 26,375 |oeeeeenennns 26,345 |...coeeeinnnnnn (U (2511 ) (U (2511 ) 0 Joeeeeees 26,064 |eeevennenns (VI PO [ PO [V AU 241 |. 12/20/2047 . |1.F FE ....
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 A 144A  2.290% 01/20/48 ..ooeeeeveeeiiiaeeeeenn | s . 06/20/2024 . |Paydomn .ceeuueeeeeennnins Jeenneeeeeenieeee feeeeeeees 18,350 [..eeeennnnns 18,350 |oeerennnnnns 18,534 |oooeeennnens 18,515 |oeveeeieeee (U (166) [.neeeeeennnnnn (U (166) [.neeeeeeennnnn 0 Joeeeeees 18,350 |oveeeeeeeennnn (VI PO [ PO [V PO 210 |. 01/20/2048 . |1.D FE ....
LOANPAL SOLAR LOAN LTD SERIES 2021-1GS CLASS
..53048P-AA-6 [A 144A  2.290% 01/20/48 ..ooeeeiieernnninnnenne | nnnnns . 05/20/2024 . |Paydomn .eeveenieerernninns Joonnninnieeeniiinees foneeeeees 30,883 [............ 30,883 [............ 31,193 [.ooonnnnnns 31,161 | [U N (279) |+ eevmnnnnnnns [U (279) |+ eevrmmmnnnns [U N 30,883 |ievvuiiiaeens [V PP (U T [ PP 266 |. 01/20/2048 . |1.F FE ....
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MASTR ASSET SECURITIZATION TRU SERIES 2003-12
..55265K-3T-4 | CLASS 3A7  5.260% 12/25/33 .......ooeeeeeeeeeens [ oeenns . 06/01/2024 . |Paydown .......ocooveeiiiins Joeniiiniiiinis e 2,107 fooeeinnnne 2,107 |ooeeeeeens 2,181 | 2,166 | O [ (89) [t 0 e (89) |0 e 2,107 [ 0 e 0 o [V 46 . 12/25/2033 . |[1.A FM ...
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 [4.000% 05/25/67 ...oevvvvivvinnnnniiiiiniiinieniinn | s . 06/01/2024 . | Paydown ... 210,334 205,761 . 05/25/2067 . [1.A FE ....
MFRA TRUST SERIES
..55285U-AA-1 14.950% 07/25/57 ..ccoeeeeeeeeeeeieeieeeeeeeeeeeeeee [ . 06/01/2024 . |Paydown .......ooovvviiinnes |oeveninnininnnnns [o0nnnn.. 268,028 [, 258,028 [........... 253,882 [..vvvunnnne 256,001 [ooeuninnnnnns 0 |eeeenns 1,936 [ovveiininnnns 0 eeeeenn 1,936 [cevvvvieinnnns 0 s 258,028 |...cooeeeennnnn (VN 0 . 07/25/2057 . (1.A FE ....
Redemption 100.0000
..55317X-A*-0 [MNR ABS ISSUER | LLC MNR  8.120% 12/15/38 . |....... L 06/15/2024 . | .eveneiiiiiiieeieiiiiieeees | e 776,862 |.......... 776,862 |.......... 776,862 |.......... 776,862 |............... 0 e (VO 0 | (VO 0 eeeeenn 776,862 |..cccvveeennns (VN 0 | [V 41,808 |. 12/15/2038 . [1.G PL ....
MADISON PARK FUNDING LTD SERIES 2014-13A
..56818M-BE-6 | CLASS CR2 144A  7.489% 04/19/30 ....evvvvvvvnns [oeeennn . 05/21/2024 . |Paydoun ........oooeeiiiiins |eniiiiniii | 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 6,972,721 [.iininnnne [V R 27,219 |oeeeeeenenns [V R 27,219 |oeeeeeeeennns 0 fnns 7,000,000 |...ceeerennnns (VN 0 | [V 314,005 |. 04/19/2030 . |1.E FE ....
MADISON PARK FUNDING LTD SERIES 2018-31A
..55819D-AJ-5 |CLASS C 144A  7.738% 01/23/31 ..oovvvrerneniins [oeenn . 06/20/2024 . |Paydoun .........oooeeiiiins Jeniiiinniinnn | 2,350,000 |........ 2,350,000 |........ 2,350,000 |........ 2,337,721 [oiiiiiinnnns [V R 12,279 |l [V R 12,279 |l 0 fnns 2,350,000 [.ooeeiiiiinnnnn (VN 0 | [V 122,191 |. 01/23/2031 . |1.F FE ....
MADISON PARK FUNDING LTD SERIES 2016-24A
..55820N-A0-4 |CLASS BR 144A  7.339% 10/20/29 ......ccceeenn [eeennn . 05/24/2024 . |Paydown ..........oooeeeiiis |eniiiinniinn | 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,476,400 .....ovvnnnene 0 fens 23,600 |oveveiiiinnnnns 0 fnns 23,600 |oeeveriininnnns 0 fnns 4,500,000 [.oeeeiiiiinnnn (VN 0 | [V 203,667 |. 10/20/2029 . |1.C FE ....
JP MORGAN SECURITIES LTD
..565849-AE-6 | MARATHON OIL CORP  6.600% 10/01/37 .....ceeee | eunnnns L 06/24/2024 . | .evennieiiiiiiieeeeiiiiieeees i e 3,088,504 |........ 2,816,000 |........ 2,930,048 |........ 2,915,757 [ovuiininnnnnns [V R (2,258) |.oeeeeeeens [V A (2,258) |.oeeeeeeens 0 fnns 2,913,499 |....ooeeennnn 0 f...... 175,005 |....... 175,005 |........... 136,294 |. 10/01/2037 .|2.C FE ....
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A
..57110P-AA-9 | 144A  6.070% 04/15/33 ....vvvvvvvvvrnnnnnnnnnnnns [ eeeenn . 06/15/2024 . |Paydoun .......coooeeiiiiins |oeniniiinnnns e 551,004 |........... 551,004 [........... 551,082 [........... 551,187 |..oooeeeeets 0 s (94) [oovvvnnnnnnnns [V ST (94) [oovvvnnnnnnnns 0 s 551,094 [...oovvvnnnnns (VN 0 | [V 13,857 |. 04/15/2033 . [1.A FE ....
..571748-BV-3 | MARSH & MCLENNAN COS INC ~ 5.700% 09/15/53 .. |....... . 04/17/2024 . |Various .......ceeeeuvennnn foorereennnnnnnnnnnns Joeeiennnns 39,394 |............ 40,000 |............ 39,988 |............ 39,988 |...oooeeiienns [V (VR [V (VR [V R 39,988 [...ccceeennns [V (59) |.ccoeenns (594) |.evvvviinnns 1,376 |. 09/15/2053 . [1.G FE ....
MASTR ALTERNATIVE LOANS TRUST SERIES 2005-1
..576434-D8-4 | CLASS 2A1  6.000% 02/25/35 .......eevvvmruunnnnn [ereeenn . 06/01/2024 . |Paydoun .....coooeeeeiiiiins e e, 12,835 |oeeeeeeees 12,8385 |........... 12,997 |l 12,964 |l [V R (7)) [V R (7)) R [V R 12,835 | (VO [V [V 321 |. 02/25/2035 . [1.A FM ....
MED TRUST SERIES 2021-MDLN CLASS D 144A JP MORGAN SECLRITIES LTD
..58403Y-AR-7 15.353% 11/15/38 .oooeeieiiiiiiiiiiiiiiiii [ L 06/21/2024 . | .evveviiiiiiiiiiiiiiiiiiniiins e | 1,989,203 |........ 1,990,447 |........ 1,950,638 |........ 1,938,002 |[....oevnnnnnee [V R (2,568) |...coeeeeennnn [V R (2,568) |..ccoeeeeennnn [V R 1,935,525 |..ooooeeeeenns 0 foeeenee 53,679 |......... 53,679 |............ 79,021 |. 11/15/2038 . |1.A ........
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  7.043% 10/25/48 ........eee [oeennnn . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 18,119 [o....eeeee 18,119 |oeeeeeeees 18,275 |............ 18,237 |l [V R QA1) [V R QA1) [V R 18,119 [oevviiiiinnns (VO [V [V 333 |. 10/25/2048 . |1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 2003-F
..589929-211-9 | CLASS A1 6.099% 10/25/28 ......ccoeeveeeeeenees [eeeenn . 06/25/2024 . |Paydoun ........ooooeiiiiins i e 84 o 84 | 2T 2T [V (VR [V (VR (V1 84 |l (VO [V [V 7 |. 10/25/2028 . |1.A FM ....
MLCC MORTGAGE INVESTORS INC SERIES 03-B CLASS
..589929-K5-6 | A1  6.138% 04/25/28 .....ccconnnnnnn [ . 06/25/2024 . |Paydoun .......oooooeiiiiiis i e L1 O, 983 |t 983 |ooviiiiiiiiinns 983 |oeeviiiiiiiens [V (VR [V (VR (V1 983 |t (VO [V [V 24 ). 04/25/2028 . [3.C FM ...
MERITAGE HOMES CORP SERIES WI ~ 6.000%
..59001A-AY-8 |06/01/25 ..coevvvviiiiiiiiiiiiiiiiiiiiicccceciceeeeens [ . 06/14/2024 . | Call 100.2780 ..oee fonnnnniiiiiinn oo 563,562 |........... 562,000 |........... 562,000 |........... 562,000 |...cooeeeeenns [V (VR [V (VR [V R 563,562 |.....ovvvennns (VO [V [V 19,640 |. 06/01/2025 . [2.C FE ....
MERITAGE HOMES CORP SERIES WI ~ 5.125% BNP PARIBAS SECURITIES
..59001A-BA-9 | 06/06/27 .....evvvvvrrrnrnnnnneniiiiiiinniniiinnnnnens [ eeeeenn . 06/24/2024 . | CORP ...vvvvvvvviinniiiiiins Joeeeeeeiiieieeeieees oo, 735,106 |........... 745,000 |.......... 746,700 |........... 745,612 |..eeeeennnnnnee [V (94) [oovvnnnnnnnnne [V R (94) [oovvnvnnnnnnne [V R 745,518 |t 0 f...... (10,411) |....... (10,411) |eeeveeens 21,106 |. 06/06/2027 . [2.C FE ....
MERRILL LYNCH MTGE INVESTORS SERIES 2004-G
..59020U-NZ-4 | CLASS A1 6.019% 01/25/30 ....oooeveeeeennnnenns [ oeennn . 06/25/2024 . |Paydoun ........ooooeiiiiins e e L7 O, 497 | LA P 497 v [V (VR [V (VR (V1 497 ool (VO [V [V 12 |. 01/25/2030 . |1.A FM ....
CITIGROUP GLOBAL MARKETS
..594918-CE-2 |MICROSOFT CORP  2.921% 03/17/52 ....ccevveeeees [ eeennn VYR V072 R K R 86,604 |.......... 131,000 |........... 126,971 |ooeeeens 127,199 |l [V 29 [ [V . 29 [ [V R 127,228 |.ooooeeeees 0 f...... (40,623) |....... (40,623) |....ceennnnn 2,402 |. 03/17/2052 . |1.A FE ....
MICROSOFT CORP SERIES 144A  2.500% 09/15/50
2594918-CL6 | .eeviieiiiiiiiiiiieiieeeeee [ . 06/06/2024 . | Various ........cceeennnnnn foorerrnnnnnnnnnnnnns foeens 2,301,207 |........ 2,735,000 |........ 2,295,863 |........ 2,198,996 [......evvnneee [V R 3971 |l [V R 3971 |l [V R 2,301,207 [ooeeeiiinnns (VO [V [V 47,934 . 09/15/2050 . |1.A FE ...
MILEAGE PLUS HLDINGS LLC SERIES 144A  6.500% Redempt ion 100.0000
..509191-AA-1 | 06/20/27 ..oovvvvviiiiiiiiiiiiiiiiiiiiiceieeiieeeeens [ . 06/20/2024 . | .evviiiiiiiiiiiniiiiiiiiininns | | 175,000 |.......... 175,000 |........... 173,038 |.......... 174,071 |oveveiiiiiens [V 72 O, [V R 72 . [V R 175,000 |...eevvvennnnes (VO [V [V 5,688 |. 06/20/2027 . [2.C FE ....
MILL CITY MORTGAGE TRUST SERIES 2017-2 CLASS
..50980A-AB-3 |M1 144A  3.250% 07/25/59 ......coovvnnnnnnnnnn [eeeenn . 06/01/2024 . |Paydoun .....coooeveieiiiins |ovnniiiin s 508,947 |........... 508,947 |........... 510,847 |........... 509,628 |.......ceeeeeee [V R (220 [V R (120 [V R 508,947 |...ccoeeennnns (VO [V [V 6,993 |. 07/25/2059 . |[1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 ....ccceeveveeieeeennss [oeennn . 06/01/2024 . |Paydoun .....coooeeeieiiiins v e, 19,923 |oeeeeeeens 19,928 |........... 19,501 |........... 19,688 |............... [V 285 | [V R 285 | [V R 19,923 |..oooeiiiinns (VO [V [V 303 |. 01/25/2061 . [1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....ccovvvvveees [eernnn . 06/20/2024 . |Paydoun .......oooeeiiiiiins e e 11,892 |........... 1,892 |........... 11,933 | 1,927 |l [V (15 S [V R (15 S [V R 11,892 [oveeeiiiinnns (VO [V [V 219 |. 07/20/2043 . [1.D FE ....
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....ccovvvvvvees [eerennn . 05/20/2024 . |Paydoun ......ooooeiiiiiiins e e 20,642 |............ 20,642 |............ 20,712 |oeeeeenns 20,702 |.ooooeeieinnns [ ({0 A [ R ({0 A [V R 20,642 [.oooeieiinnns (VR [V [V 285 |. 07/20/2043 . [1.F FE ....
MILLENNIUM PIPELINE CO LLC  5.330% 06/30/27 Redemption 100.0000
.60040#-AA-0 | iiiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeees [ . 06/30/2024 . | .eiviiiiiiiiiiiiiiiiiiiiiiiins | | 275,255 |........... 275,285 |........... 275,285 |.....o.... 275,285 |..oviviiiienns [ P [\ [ P 0 [ [ PP 275,255 |...eevennnnnes 0 [ [ P [ 7,336 |. 06/30/2027 . |2.A 7 .....
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MILLENNIUM PIPELINE CO LLC ~ 6.000% 06/30/32 Redemption 100.0000
L.B0040#-AB-8 | ..evreneeeiiiiiee e | s . 06/30/2024 . | .eeenniieiiiieeeeeiiieeees i e 144,365 |........... 144,365 |........... 144,365 |........... 144,365 |..ooovvvnnnnnns [ PR (VN P [ PR (1 P (U R 144,365 |.....covvnnnnns (VN 0 | [V 4,331 |. 06/30/2032 . |2.A Z .....
Redemption 100.0000
..607120-FQ-0 [MOBILE AIRPORT AUTHORITY ~ 5.130% 11/09/42 . |....... . 05/09/2024 . | .evnniiiiiiiieieeiriieeeees e e 96,149 |....onnnns 96,149 |............ 96,149 |............ 96,149 |....covvnnnnnns [ PR (VN P [ PR (1 P (U P 96,149 [.....covnnnnnns (1 P [ PO [V F 2,466 |. 11/09/2042 . |1.F ........
MORGAN STANLEY HOME EQUITY LOA SERIES 2005-
..61744C-NC-6 |HE2 CLASS M2  6.119% 01/25/35 ...ccvvvvvnvinen | unnnnns . 06/25/2024 . |Paydonn .....eeevvviiiinnns Jovvniinnniiiiiinens feeeneeeens 87,007 |.eivvrnnnns 87,007 |oeerennnnnn 86,480 |..evvunnnnn. 87,173 | 0 s (166) [cvvvvrnnnnnnnns (U (166) [cvvereernnnnns (U P 87,007 |ooeeririiinnnnn (VN P [ PO [V F 1,375 |. 01/25/2035 . |[1.A FM ...
MORGAN STANLEY CAPITAL | TRUST SERIES 2018-
..61768F-AL-4 [BOP CLASS D 144A  7.026% 08/15/33 .......eevvs | uunnnns . 06/21/2024 . |Capital Distribution ... |occooorrriiiininins fooenniiins 28,697 [oooiiiiiiiinnns (U F 28,697 |.....ccennn. 28,697 |...ccovnnnnnnns [ PR (VN P [ PR (VN P (U P 28,697 |oeevenis (1 P [ PO [V N 0 |. 08/15/2033 . |2.B ........
MORGAN STANLEY RESIDENTIAL MO SERIES 2021-3
..61772C-AQ-4 [CLASS A610 144A  0.000% 06/25/51 .......ccevvn | uunnnns . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 24,272 |..euennnne 31,096 |....covvnnnnnns [V R (31,008) [eevvvrrrnnnns (U - (31,096) [connneivennnnns [ (VN (1 P [ PO [V N 0 |. 06/25/2051 . |1.A FE ....
MORGAN STANLEY RESIDENTIAL SERIES 144A 21-6
..617720-AB-6 [0.337% 09/25/51 ...ovvvvvniiiiiiiiiieiiiiiiiieeees | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 64,626 |............ 68,585 |......eeuunnnns [V R (68,585) [.evvvvrnnnnns (U - (68,585) [c.nunievirnnnns [ (VN (1 P [ PO [V F 7,884 |. 09/25/2051 . |1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2023-
..61775L-AD-0 | INV1 CLASS A210 14  0.500% 08/25/53 ......... |.eeeens . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 84,661 |...euunnnnn. 86,269 |.......euunnnnn [V R (86,269) [..eevvvrnnnnnns (U - (86,269) [cevvnvvernnnns [ (VN (VN P [ PO [V P 11,691 |. 08/25/2053 . [1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2023-
..61775L-AP-3 [ INVI CLASS A810 14  0.500% 08/25/53 ......... |..eeen. . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 3,049 [.....coeenens 2,868 |.....unnnnnns 0 fens (2,868) [c.vvvernnnnnnns (U . (2,868) [cnneevvrnnnnnn [ (VN (1 P [ PO [V 243 |. 08/25/2053 . [1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2023-
..61775L-AS-7 [ INV1 CLASS A101 14  0.500% 08/25/53 ......... |..ee... . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P 996 |...ccvvvnnnnns 936 |..ecvvnnnnnnns 0 s (936) |+vvvvvrrnnnnns (U (936) |-.eevvvnnnnnnns [ (VN (1 P [ PO [V 80 |. 08/25/2053 . |1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
..617770-AC-6 | INV1 CLASS A110 14 0.225% 03/25/52 ......... |.eeeen. . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 48,250 |.....oevnnns 49,735 [ovviiiiiinnns [V R (49,738) |.oeeeeeeeens (U - (49,735) |.oevvvnnnnnnnns [ (VN (1 P [ PO [V F 3,804 |. 03/25/2052 . |1.A FE ....
MORGAN STANLEY RESIDENTIAL MO SERIES 2022-
. 61777W-BG-6 | INV1 CLASS AX 144A  0.000% 03/25/52 ......... |.eeeen. . 06/25/2024 . |Paydomn .....euvveviiiininns Joevniinieiiiiinnes e [V (U F 14,651 |ooeeennnnns 16,706 [o.oevvvennnnns [V R (16,706) [....vvvvnnnnnnn (U - (16,706) [....cevvnnnnnns [ (VN (1 P [ PO [V N 0 |. 03/25/2052 . |1.A FE ....
MORTGAGEIT TRUST SERIES 05-1 CLASS 1A1
..61913P-AP-7 [6.009% 02/25/35 ....ceevvvniiiiiiiiiiiieeiiiniines | s . 06/25/2024 . |Paydonn .....eeuviviiinnnnn Jevvnninnniiiiiinns foneneens 1,516 [ooieenins 1,515 | 1,515 | 1,513 | [ PR 2 P [ PR 2 | [V P 1,616 | (1 P [ PO [V 36 | 02/25/2035 . |[1.A FM ....
MORTGAGEIT TRUST SERIES 2005-AR1 CLASS 1A2
..61915R-BC-9 [6.200% 11/25/35 ..covvvnniiiiiiiiiiiiiiiiineeeees | s . 06/25/2024 . |Paydomn .....euevviiiiinnns Joevnnnniiiiiiinnes feeeeeeieinnns 909 | 909 |oiiiiiiiins 289 | 408 |....oovnnnnnnns (U P 502 |..oiiiiiinns (U P 502 |..oiiiiiinns [ PR SIS (1 P [ PO [V 16 | 11/25/2035 . |[1.A FM ...
MOSAIC SOLAR LOANS LLC SERIES 2019-2A CLASS A
..61945L-AA-1 [ 144A  2.880% 09/20/40 ....evvvvvvvvnnniniiiiinnnn | nnnnns . 06/20/2024 . |Paydomn ......eoveviiiininns Jevvniinnniiiiiinees feeeneeeens 31,662 [ 31,662 |............ 31,672 [.oovvenennns 31,671 | 0 e [£2)) R [ R [E5) ) PO (U P 31,662 |eevvnnnienns (1 P [ PO [V 380 |. 09/20/2040 . |1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 [4.370% 12/21/43 .oovvvveniiiiiiiiiiniiiiiiiieeees | s . 06/20/2024 . |Paydonn ......eviviiiininns Jovnninnniiiiiinees feeeeeens 36,139 |onnnns 36,139 [....covvnens 36,164 |............ 36,161 |oveeeninnennns 0 s (223 ) (U P (22) |vevenineens (U P 36,139 [...ccevnnnnnnns (1 P [ PO [V 790 |. 12/21/2043 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 [4.370% 12/21/43 .oovvvvviiiiiiiiiiiiniiiiiieees | s . 05/20/2024 . |Paydonn ......oveviiiinnnns Jovvnnininiiiiiinees foeeneneens 72,211 [ 72,211 |ooiiiiiinnns 72,261 |.ooveenennns 72,254 |oooiiiiinnnnns 0 s (X)) T (U P [ F (U P 72,211 | (1 P [ PO [V F 1,179 |. 12/21/2043 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 ....ovvvvivviiniiiiiiiinn | nennns . 06/20/2024 . |Paydonn ......eviviiiininns Jovnninnniiiiiinees feeeeeens 16,208 |.....coeeens 16,208 |............ 16,187 |[oeeeene 16,189 [oooiiiiinnnnns [ O 19 | [ R 19 | (U P 16,208 |ovveeieiinnnn (1 P [ PO [V 325 . 06/22/2043 . [1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 [ 144A  4.010% 06/22/43 ....oevvvvvivininiiiiiiinn | nennns . 05/20/2024 . | Paydown ... . 06/22/2043 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SERI
..61946N-AB-4 [ 144A  3.100% 04/20/46 ......oovvvvvvnneiiiinnnnn | nnnnns . 06/20/2024 . | Paydoun . 04/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 [ 144A  3.100% 04/20/46 ......oovvvvvvnniiiiiiinnnn | nnnnns . 05/20/2024 . | Paydown ... . 04/20/2046 . |1.F FE ....
MOSAIC SOLAR LOANS LLC SE
..61946R-AB-5 [ 144A  2.000% 04/22/47 ....covvvvvvviiinnininnnen | nnnns . 06/20/2024 . | Paydoun . 04/22/2047 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61946R-AB-5 [ 144A  2.000% 04/22/47 ....covvvvvvvviiinnininnnnn | nnnnns . 05/20/2024 . | Paydown ... . 04/22/2047 . |1.G FE ....
MOSAIC SOLAR LOANS LLC SERI
..61947D-AB-5 [144A  2.050% 12/20/46 .....oevvvvvvvinnniiininnn | nnnnns . 06/20/2024 . |Paydomn ......eoveviiiininns Jevvniinnniiiiiinees feeeneeeens 14,605 |............ 14,605 |o.oooeennnns 14,825 |ooeennnnnns 14,815 | 0 s (4100 (U (72 10) ) PR (U P 14,605 |o.oeeeeeinnnnnn (1 P [ PO [V 150 |. 12/20/2046 . |1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B
..61947D-AB-5 [144A  2.050% 12/20/46 .....oevvvvvviinnniiininnn | nnnnns . 05/20/2024 . |Paydomn .....eeviviiiinnnns Jovnniinnniiiiiinees feeeneneens 28,236 |oeeuunnnnnn 28,236 |...ccovnnnns 28,662 |............ 28,642 |.oooiiiiinnnnnn [V RO [0 (U R (1070 ) (U PO 28,236 [....ccvvnnnnnns (1 P [ PO [V 215 |. 12/20/2046 . |1.G FE ....
NAVIENT STUDENT LOAN TRUST SERIES 2018-A
..63940P-AD-7 [CLASS B 144A  3.680% 02/18/42 .....evvvvvvvnnnn | uunnnns . 06/15/2024 . |Paydonn .....eeunvvviiinnnnn foevennininniiiinns Joninns 276,673 |........... 276,673 |..oovvnnnns 276,268 |.....on.... 276,642 |.......euunnnn. [ PO L7 F [ PO L7 F (U PR 276,673 |.ooevvennnns (VN P [ PO [V FO 4,194 |. 02/18/2042 . [1.A FE ....
NEW CENTURY ALTERNATIVE MORTGA SERIES 2006-
..643528-AC-6 [ALT1 CLASS AF3  6.173% 07/25/36 ......cevvvvnn | eunnnns . 06/01/2024 . |Paydown ....ceeeviiiiiinnns foovvnnnniniiiniinns Joviinninnnns 6,515 ... 6,516 |.coeeens 1,913 | 1,653 |oiiiiiennns (U 4,962 |...ivinnnnnnns [U 4,962 |...oovennnnnnns (U 6,515 [.ooiiinnnnnnns 0 | (U [ o 31 ]. 07/25/2036 . |[1.A FN ...
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NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.570% Redenmpt ion 100.0000
L B47558-AA-9 | 07/15/25 .veeeeneieeeieeeseee e [ e L 08/05/2024 . | coeeieeeeeeeeeeeeees o [ 1,830,233 | 1,830,233 |........ 1,830,233 |........ 1,830,233 |eiveriirinnne 0 [ (L AR (| P (L A (| 1,830,233 |verveiiins (U A 0 [ (L A 58,079 . 07/15/2025 . [2.C PL ...
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.620% Redenmpt ion 100.0000
1 B47550-AB=7 | 07/15/25 .veeeeeneieeesieiesieee e eeeeeiene [ e L 08/05/2024 . | ceeeeeieeeeeeeeeeees o [ 817,016 [ooevrune 817,016 |.......... 817,016 [...oeo.. 817,016 [ooevrvvreeenne 0 [ (L AR (| P (L A (| 817,016 |oveveeennne (U A 0 [ (L A 26,290 . 07/15/2025 . [2.C PL ...
NEIN MOUNTAIN GUARDIAN 111 BDC ~ 3.950%
L BA7550-AC-5 [07/15/25 ..o | e . 08/05/2024 . |Various ....cceeereenenen |overrereerienenens foenee 1,161,978 |........ 1,161,978 |........ 1,161,978 |........ 1,161,978 [ooeiviiine 0 [ (L A (| P (L AR (| 1,161,978 [oooveieienen. (L AR 0 [ (L A 40,798 |. 07/15/2025 . [2.C PL ...
NEI RESIDENTIAL MORTGAGE LOAN SERIES 2019-6A
..64828G-AH-3 [CLASS A1IB 144A  0.500% 09/25/59 .....ceevves [ covenee . 08/01/2024 . |Paydomn ..c.veververieries foreeeerienienienens oo [ AR (1 U 32,361 [orrrinne 30,636 [ooeerrrieenne 0 [ (30,636) [vvveeeenn 0 [ (30,636) [vvvreeenne 0 [ (L A (U A 0 [ (L AR 6,110 [. 09/25/2059 . [1.A FE ....
NEIN RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..B4830B-AZ-0 [CLASS B2 144A  4.000% 08/27/57 ..evvvevenves | covenes . 06/01/2024 . |Paydomn ..c.veveverieries forereenienieneniens oo 52,495 |iiiiinnne 52,495 |...oouene. 50,536 [.verveenn 50,990 [ovvvivvreeninne (| 1,505 [rveierrienins (| 1,505 [ervereerirnen 0 [ 52,495 |veiviiiiiens (U A 0 [ (L AR 868 |. 08/27/2057 . [1.A ........
NEI RESIDENTIAL MORTGAGE LOAN SERIES 2019-3A
..B4B30E-AF-8 [CLASS ATIA 144A  1.500% 11/25/58 ...cvevverves | covenee . 08/01/2024 . |Paydomn ..c.veveverieries forereerienienienens oo [ AR (1 U 135,195 |vreeenne 185,359 |ovvverirrinnen 0 [ QLS ) 0 f..... QLS ) (1] S (L A (U A 0 [ (L A 29,512 |. 11/25/2058 . |1.A FE
NEIN RESIDENTIAL MORTGAGE LOAN SERIES 2019-3A
..B4830E-AN-3 [CLASS B110 144A  1.250% 11/25/58 ..eevevens [ covens . 08/01/2024 . |Paydomn ..c.veveverieries forereerienienienens oo [ AR (1] 5,312 [orrrrrnene 5,900 |oeereerirninns (| (5,900) [-vvveene (| - (5,900) [-vvveenee 0 [ (L A (L AR 0 [ (L AR 1,079 | 11/25/208 . [1.B FE
NEI RESIDENTIAL MORTGAGE LOAN SERIES 2019-3A
..B4B30E-A-1 [CLASS B210 144A  1.000% 11/25/58 ....vvvvvuvne [ covens . 08/01/2024 . |Paydomn ..c.veververieries foreeeerienienienens oo [ AR (1] 1,908 [orevieininnns 2,464 |ooovieeene 0 [ (2,464) |vveeenn [(J (2,464) |.vveeene 0 [ (L A (U A 0 [ (L AR 546 |. 11/25/2058 . |1.C FE
NEIN RESIDENTIAL MORTGAGE LOAN SERIES 2019-3A
..B4B30E-BF-7 [CLASS B310 144A  0.750% 11/25/58 ...vevevens [ covens . 08/01/2024 . |Paydomn ..c.veververieries forereenienienieiens oo [ AR (| 2 I F 730 |oeiriiiiene 0 [ (730) [ [(J A (€201 PR (1] S (L A (U A 0 [ (L AR 276 |. 11/25/2058 . |1.E FE
NEIN RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 [NOM3 CLASS A1 144A  3.900% 04/25/62 ..o |eene . 06/01/2024 . | Paydown ... . 04/25/2062 . [1.A woeee
..65330K-00-1 [NEXTERA ENERGY CAPITAL  5.250% 02/28/53 .... |....... . 05/14/2024 . | CITADEL ... o [ R R . .. . .0 . o0 [ . . . 02/28/2053 . |2.A FE
..65339K-CV-0 NEXTERA ENERGY CAPITAL  5.550% 03/15/54 .... |....... . 06/05/2024 . |RBC CAPITAL MARKETS ... |ovevvereerverenens freveniene 57,207 |oveerreene 58,000 [ocoeenne 56,077 |.eovereereerenen (| A 0 [ 4 [ (| P 4 [ (1] 56,081 [ceverveennnn [ A 1,126 [ooeennne LR P 1,127 | 03/15/2054 . [2.A FE
NEXTERA ENERGY PIPELINE HOLDIN ~ 6.550% Redemption 100.0000
L B534T¥-AA-9 | 08/01/52 1.vvevvieeveeeieisieesieesieesieiene [ e L 05/31/2024 . | e e [ 265,466 |..ecvenen. 265,466 |........... 265,466 |........... 265,466 [....coveenne. 0 [ (L A (| P (L AR 0 [ 265,466 |veveeeeens (U A 0 [ (L AR 8,694 |. 08/01/2052 . |2.A PL
NEXTERA ENERGY TRANSMISSION HO  6.090% Redemption 100.0000
LB53418-AA-T [ 12/21/82 o [ L 08/21/2024 . | e e o 11,903 |oevvevienne 11,908 [ovvievenne 11,908 [ovvvennee. 11,908 [oveveeene 0 [ (L AR (| P (L A 0 [ 11,903 oveviiiiens (U A 0 [ (L AR 362 |. 12/21/2042 . |2.A PL
FTN FINANCIAL CAP
..654730-AN-3 [NISOURCE FINANCE CORP  6.250% 12/15/40 ..... |.ceceee . 05/17/2024 . |MARKETS ....evvvenerneenee forerrerienienienens foene 12,071,730 |....... 12,000,000  |....... 11,800,350 |....... 11,845,980 [ovvvvvrevnenn0 o 1,928 [0 [ 1,928 | 0 11,847,909 [0 ol 223,821 | 223,821 ...317,535 [ 12/15/2040 . [2.B FE
NORTH CAROLINA ELECTRIC MEMBER ~ 3.080% Redemption .
L B5819#-AA-8 | 12/15/86 .oveveeeneieeeieiceeeeeeees [ e L 08/15/2024 . | e e [ 185,000 |[...ecue. 185,000 |..eueenee. 185,000 [...vvune 185,000 [vvvvrvienne 0 [ (L AR (| P (L A (| 185,000 [oovevinenene (U A 0 [ (L AR 2,849 |. 12/15/2046 . |1.F ........
..66989H-AG-3 [NOVARTIS CAPITAL CORP  3.400% 05/06/24 ..... |....... . 05/06/2024 . [Maturity «eooeerereiccns foeeeeeeeieneiens feeen 7,000,000 |........ 7,000,000 |........ 6,950,090 |........ 6,997,999 [o.coooeiinene (| 2,001 [orririrnene (L) 2,001 [orrerirnene (| 7,000,000 |-eeerieenenne (L A (] (U 119,000 . 05/06/2024 . [1.D FE .
ONSLOW BAY FINANCIAL LLC SERIES 2021-J2 CLASS
. 670861-BA-0 [AXT 144A  0.121% 07/25/51 eeveeeeeeieeeaes | e . 06/01/2024 . |Paydomn ..cveevereereries foeeeeeeienenenens fereeieieies [ A (N 27,213 [oeene 27,505 [oeveeeeeeennns 0 [ (G212 ) 0 [ (27,505) |-eeeveaeeaeenne (| (L A, (L A (] (L A 2,307 |. 07/25/2051 . |1.A FE .
ONSLOW BAY FINANCIAL LLC SERIES 2019-INV1
..67098A-AC-3 [CLASS A3 144A  4.500% 11/25/48 ...eovevveeeene | e . 06/01/2024 . |Paydomn ..eveveeeereries foeeeeenenenenens ferieiens 14,875 |eeeeenne 14,875 |oveenene 15,476 |.veeeeeee 15,925 [coeeeeiernnns [\ (1,080) |-veeveaeeanenns [\ (G001 (1] 14,875 |oerereens (L A (] (| A 296 | 11/25/2048 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2018-1 CLASS
LBTTI2F-AN-2 [B1A 144A  6.438% 06/25/57 weoveeeveeeeeeaeeanean | e . 06/01/2024 . |Paydomn ..eveeveeeeieries foeeeeenienenenene ferieiens 75,787 |oveeeeene 75,787 feeoeeeennne 68,824 |...ocuenen. 72,040 [ (| KINZ A PO (L) KINZ A PO (1] 75,787 foveeieenn (L A (] (L A 1,869 |. 06/25/2057 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-INv2
LB7112V-AM-7 [CLASS AT1X 14 0.091% 05/27/49 .. e [ . 06/25/2024 . | Paydown ... .o (5,054) [. . 05/27/2049 . |1.A FE .
ONSLOW BAY FINANCIAL LLC SERIES 2019-INv2
L.B7112V-BB-0 [CLASS A25144A  4.000% 05/27/49 ..oovveuveuvans | v . 06/01/2024 . |Paydomn ..ceeeeeerreenes foeeeeenienenenene ferneeeenen 8,777 [ 8,777 | 7,207 [ 7,486 |l 0 e (709) . 05/27/2049 . [1.A ...
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 [CLASS 1A9 14 3.500% 10/25/59 ...ceveueeeeanae | crvenne . 06/01/2024 . | Paydown ... . 10/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-|
..67113A-BH-2 [CLASS B1A 144 6.118% 10/25/59 .ooveveeveeaees | covene . 06/01/2024 . | Paydown . 10/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP3
..67113A-BL-3 [CLASS B21A 14 6.118% 10/25/59 ..eoveveeveeeees | v . 06/01/2024 . | Paydown ... . 10/25/2059 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20:
..67113C-AE-6 [CLASS A5 144A  3.500% 12/25/49 ..ovveveevenaes | cevenne . 06/01/2024 . |Paydomn ..cveveeeeieries foeeeeeneenenenens ferienens 18,890 |reeaeenne 18,890 [oveveenne 19,879 |oveveenee. 20,148 [ooeiiiinnne [\ (1,257) e [\ (G570 ) (1] 18,890 |vererrerieenns (L A (] (| A 251 | 12/25/2049 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..671130-AM-8 [CLASS 111 144  0.000% 12/25/49 ...oeevevenae | conenns . 06/25/2024 . |Paydomn ..ooveieiiiieiees Jorririinieieinns ferseinieiiens [ o PO 10,415 |oooenenne. 10,968 |.eeeiianens 0 [ (10,968) [.oveveeeenens 0 [ (10,968) [.oveveeeennns [\ (U P (U P [\ P o 0 | 12/25/2049 . [1.A FE .
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ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 |CLASS 1A3144A  4.000% 06/25/59 .....cevvvvvveee | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 10,754 |.....ooeeees 10,754 |ooeeennnnns 10,987 |oeeeinnne 11,082 [oeiiiiinnnnns 0 s (328) |vvvverrnnnnns (U (72 (U P 10,754 |oeeniiiiinnnnn (1 P [ PO [V 193 |. 06/25/2089 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV2
..67114I-AN-1 [ CLASS A13 144  3.000% 01/25/52 ....cevvvnnvvees | unnnns . 06/01/2024 . | Paydown ... . 01/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20:
..67115D-AA-0 [CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvvnnnn | unnnnns . 06/01/2024 . | Paydown . 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-NaM5
..67115F-AA-5 [CLASS A1 144A  4.257% 05/25/62 ........cevveves | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 20,697 f............ 20,697 |............ 20,629 |.....cevennn 20,806 |ouevuuniiiinnns 0 s [RLVS) ) (U [ 1015 PO (U P 20,697 |oeeveinenns (VN P [ PO [V 393 . 05/25/2062 . [1.A FE .
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 [A3 144A  4.500% 01/25/53 ...covvvvnnvviiiinnnns | nnnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 80,142 [............ 80,142 |............ 76,987 |oeeennnnnns 77,085 |oovviiviinnnnns (U 3,088 [oeiiiiiinnnns (U 3,088 [oeiiiiinnnnns (U P 80,142 |.evveenens (1 P [ PO [V F 1,503 |. 01/25/2063 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
.B7116M-AS-0 [AX1 144A  0.461% 01/25/53 ....oevvvvvinnnniinnns | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 20,826 |............ AU 7 [V R (20,232) |.ooeeeeennnns (U - [ 7] R [ (VN (1 P [ PO [V F 3,273 |. 01/25/2053 . |1.B FE .
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 [A14 1447 2.500% 02/25/52 .....cvvvvnvvvvinnnnn | nnnnns . 06/01/2024 . |Paydoun ....cvvvnvvviiinnnns Joevnninineiiiiines foreeneeeens 53,292 |[....coeunnns 53,292 [oceeiiinne 45,282 |............ 45,287 |.ooviviinnnnnns (U 8,005 [ooeiiiiinnnnns (U 8,005 [ooeiiiiinnnnns (U P 53,292 |ooiiiiiiinnnn (1 P [ PO [V 541 |. 02/25/2052 . |1.A ........
OAKTOWN RE LTD SERIES 2020-2A CLASS M2 144A
..67401J-AC-6 [ 10.699% 10/25/30 ...evvvvnviiiiinnniiiiiiniiiieees | s . 06/25/2024 . |Paydonn .....eevnvvviiiinnnn foevenniininiiiiiinns Joninns 642,693 |........... 642,693 |.......... 661,171 |........... 659,692 |.......euunnnnn [V R (16,999) |...coeeennnn (U - (16,999) |...cvvvvnnnnnns (U R 642,693 |............... (1 P [ PO [V P 28,929 |. 10/25/2030 . [2.B FE
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 [CLASS A1 144A  4.000% 10/25/52 ....cevvvvvvvenn | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 115,605 |........... 115,605 |o.eeennnnn. 104,044 |........... 104,286 [....oivvennnnns (U . 11,319 [ooeiiiiiinnnns (U . 11,319 [oeiiiiiiinnnns (U 115,605 |ooveenieeinnnnn (1 P [ PO [V F 2,040 |. 10/25/2082 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-INV1
..67448K-AA-2 [CLASS A1 144A  3.000% 01/25/52 ....evvvnvvvnnn | uunnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 36,098 |........... 36,098 |............ 30,068 |eevvunnnnns 30,057 |.oevivvnnnnnnns (U 6,040 [ooeiiiiinnnnns (U 6,040 [ooeiiiiinnnnns (U P 36,098 |.oovunniinnns (1 P [ PO [V 453 . 01/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..674480-AC-5 [CLASS 1A3 144  4.000% 01/25/59 ....cvvvvnnvvees | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 12,471 |oooooeneees 12,471 s 12,560 |oveveennnnns 12,613 |oeeeiiiiine 0 s (LX) P (U (143) | (U P 12,471 | (1 P [ PO [V 230 |. 01/25/2059 . |1.A ........
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 [ A1 1448 4.500% 11/25/52 ...oovvvniiiiinnnanens | annnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 77,764 |............ 77,764 |eeeeennnnnn 71,299 [.oooeinennns 71,232 | (U 6,531 | (U 6,531 | (U P 77,764 |oeeeenns (1 P [ PO [V F 1,563 | 11/25/2062 . |1.A ........
SANTANDER US CAPITAL
..680223-AM-6 |OLD REPUBLIC INTL CORP  5.750% 03/28/34 .... |....... . 06/24/2024 . |MARKETS ....ovvvivinniiiinn Jovvnniieecciiinnes fonns 3,515,365 |........ 3,500,000 |........ 3,417,645 |..ooovvnnine (U P (U 1,213 | (U 1,213 | (U . 3,418,858 |.....eunnnnnnns [V P 96,507 |........ 96,507 |oeevuunnnnns 48,635 |. 03/28/2034 . |2.B FE
OPTION ONE MORTGAGE LOAN TRUST SERIES 2004-1
..68389F-ET-7 [CLASS M2 ~ 7.109% 01/25/34 ...covvvvviiviinnnns | nnnnns . 05/28/2024 . |Paydonn .....oeuvviiiiiinnnn Jevnninniiiiiiins e (V7 R 6,071 [eeiinnnne 6,114 | 6,125 |ooviiiis 0 s (54) [oovvnnnnnnnnns (U P (54) |vvvenininns (U1 O 6,071 | (1 P [ PO [V 65 |. 01/25/2034 . |[1.A FN .
PPL ELECTRIC UTILITIES CORP  4.125% 06/15/44
L BO35IU-AS-2 [ e | . 05/01/2024 . | GOLDMAN SACHS & CO. ... |overeervvvrvvnnnnns foeereneens 84,482 |.......... 104,000 |........... 115,450 |......oeeees 89,463 |............... 0 s (148) [covvnnninnnnnns (U (148) [covvnnnnnnnnnns (U R 13,798 e 0 f...... (29,316) |....... (29,316) |t 1,645 |. 06/15/2044 . [1.E FE .
PSNMC 2018 1 TRUST SERIES 2020-2 CLASS A14
..693652-AP-4 [ 144A  3.000% 05/25/50 ....evvvnviviiinnnnniininnn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 35,186 [............ 35,186 |..........n. 35,971 [ 36,105 |..ocevvnnnnnnns 0 s (919) |vvvviiiiennns (U (919) |oovvviiis (U P 35,186 |..eevunninnns (1 P [ PO [V 476 |. 05/25/2050 . |1.A ........
PSMC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 3.000% 11/25/50 ...evvvviiiiinnniiiiiiniiiniiiiinn | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 39,277 |eeernnnnn 39,277 |ooovvinnnnns 40,702 |...ccovennns 40,888 |...euuiiiiinns 0 fens (1,611) fornnniinnnnnns (U . (1,611) o (U P 39,277 [ooeeviiinnnnnns (1 P [ PO [V 542 . 11/25/2050 . [1.A ........
PSMC 2020 1 TRUST SERIES 2020-1 CLASS A1 144A
..693684-AA-0 [3.500% 01/25/50 ..cevvvvnriiiiiiniiiiiiiiiiinieeees | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 2,40 | 2,410 |.ooeeeenens 4,130 [.ooeeenennns 44,840 |....oovnnnnnnns [V R (2,430) |eeeeeeees [V A (2,430) |evvennnnnnnns (U P L5 [V (1 P [ PO [V 608 |. 01/25/2050 . |1.A ........
PSMC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AM-9 [3.500% 02/25/48 ......evvvnvviviiiiiiiiiiiiiiiinees | s . 06/01/2024 . |Paydomn ....couvnvvviiinnnns Joevnnininiiiniiines foreeneneens 23,59 |[.....ooeeens AT S 23,344 oo 22,990 [ooiiiiiinnnnns (U P [CI0S T P (U P [CI0S T P (U P 23,595 |ocoiiiiiiinnnn (1 P [ PO [V 394 . 02/25/2048 . [1.A ........
PSMC TRUST SERIES 2018-1 AX1 144A  0.184%
LB937IV-AN-7 [02/25/48 ...ccovvviiiiiiiieiiiiiiiienecciiies | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 2,102 | 2,151 | 0 fens (2,151) |eeeeeees (U . (2,151) |eevennininns [ (VN (1 P [ PO [V 308 |. 02/25/2048 . |1.A FE .
PSMC 2019 2 TRUST SERIES 2019-2 CLASS A1 144A
..69374X-AA-8 [3.500% 10/25/49 .....covvvnviiiiiiiiiiniiiiiiiiieees | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 36,050 f[o..oeeenen 36,050 |............ 36,406 |............ 36,405 |....oovvnnnnnns 0 s (70 PO (U (354) |.ovvvvnnnnns (U P 36,050 |eevvuiniinnns (1 P [ PO [V 576 |. 10/25/2049 . |1.A ........
PSNMC 2018 1 TRUST SERIES 2019-3 CLASS A12
..69375B-AM-9 [ 144A  3.500% 11/25/49 ....covvvnnvviiiinininnnes | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 10,403 |............ 10,403 |oooeeeennnns 10,465 |..oovennnnns 10,428 |ooeveenninnns 0 s (53 (U P (55 PO (U P 10,403 |oeeniiiinnnn (1 P [ PO [V 148 | 11/25/2049 . |1.A ........
PSMC TRUST SERIES 2021-3 CLASS AX1 144A
..69376D-BC-5 [0.164% 08/25/51 ...evvvviiiiiniiiiiiiiiiiiniiiiinn | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 18,759 |ovvveennnnns 18,444 |.............. [V R (18,444) |.............. (U - (18,444) |...covvvnnnnnns [ (VN (1 P [ PO [V F 1,530 |. 08/25/2051 . [1.A FE .
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 [5.335% 08/25/57 .....ccvvvveveiiiiiniiiiiiiiiniinns | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 62,370 f[oeeeeenee 62,370 |.......eeens 62,368 |............ 62,718 |oeeeniiiinns 0 s (349) |vevvvrrnnnnnns (U (349) |.oovvvinnns (U P 62,370 |oeeerniiiens (1 P [ PO [V F 1,406 |. 08/25/2057 . [1.A FE .
PGIM SENIOR LOAN OPP FUND || C PSLOMF
..69437#-AA-2 [ 7.820% 07/07/31 ..cviiiiiiiiiiiiiiiiiiinieiciniies | s . 06/17/2024 . |Capital Distribution ... |occoooririiiininins fooeniniins 21,382 | (U F 21,382 | (U P [ PR (VN P [ PO (VN P (U P 21,382 [oooiiiiiinnnnns (VN P [ PR [V N 0 |.07/07/2031 .|2.CPL ....
PGIM SENIOR LOAN OPP FUND || C PSLOMF
..69437#-AB-0 [8.820% 07/07/31 ...oiiiviininiiiiiiniiniiiiiniinns | nnnens . 06/17/2024 . | Capital Distribution ... |ocooeiiiiiiinninns Joviinninnns 4,823 |ovoiiiiiiiiinnnns (U PP 4,823 |...ooiiiiiinnnnnns JU [U [ I (U T 0 o (U 4,823 [oooiiiinnnnnns 0 | (U [ 0 |. 07/07/2031 .|3.B PL ....
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.. 744482-BP-4
.. 744560-CR-5
.. 749226-AK-0
.. 74922G-AK-0
.. 74922G-AK-0
.. T4922R-AH-3
.. T4922R-AH-3
.. 74927U-AV-0
.. 749357-AA-7
.. 749357-AS-8
..74936R-BA-1
..749389-AA-0
.. 749389-AS-1
..74938V-AZ-6

.. 749685-AU-7
.. 14992*-AE-5

..75116C-AA-4

.. 754090-8N-0

.. 75458*-AD-1

.. 758750-AE-3

PUB SVC NEW HAMP  5.150% 01/15/53 .
PUBLIC SERVICE ELECTRIC  5.450% 03/01/54 ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-

0814 CLASS A10  6.210% 11/25/36
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
0814 CLASS A10  6.210% 11/25/36
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
0814 CLASS A10  6.210% 11/25/36
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
0818 CLASS 2A1  5.908% 12/25/36 ... .
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
0818 CLASS 2A1  5.908% 12/25/36
RBSGC MORTGAGE PASS THROUGH SERIES ~2005-A

CLASS 1A 5.500% 04/25/35 ... .
WOODWARD CAPITAL MANAGEMENT S
CLASS A1 144A  3.500% 09/25/49
WOODWARD CAPITAL MANAGMENT SERIES 2019-1
CLASS AX1 144A  0.377% 09/25/49 ...
WOODWARD CAPITAL MANAGEMENT SERIES 2
CLASS AX1 144A  0.063% 06/25/51
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
CLASS A1 144A  3.000% 02/25/50
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
CLASS AX1 144A  0.465% 02/25/50
WOODWARD CAPITAL MANAGEMENT SERIES 2021-4
CLASS AX1 144A  0.507% 09/25/51

RPM INTERNATIONAL INC ~ 5.250% 06/01/45
RXR REALTY LLC  5.720% 06/27/24 ...
RESIDENTIAL ACCREDIT LOANS INC SERIE!
0S6 CLASS A1 5.789% 04/25/37
RATE MORTGAGE TRUST SERIES 2021-J2 CLASS AX1

144A  0.263% 08/25/51

RAYBURN COUNTY ELECTRIC COOP  6.400%
12/30/52 wovveeiiiiiiee
REGAL REXNORD CORP SERIES 144A  6.300%
02/15/30 wvveiiiiiiiiiiie i

. 05/14/2024 .

. 04/03/2024 .

. 04/25/2024 .

. 06/25/2024 .

. 05/25/2024 .

. 06/25/2024 .

. 05/25/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 06/01/2024 .

. 05/07/2024 .
. 06/06/2024 .

. 06/25/2024 .

. 06/01/2024 .

. 06/30/2024 .

. 05/02/2024 .

WACHOVIA .. .
MITSUBISHI UFJ SECS USA

Paydoun

Paydown .....coeevueennnnns
Paydoun
Paydoun ...
Paydoun
Paydoun ...
Paydoun
Paydoun ...
Paydoun
Paydoun

Paydoun

Paydoun
JEFFERIES & COMPANY INC

Various ...
Paydoun

Paydoun ...
Redemption

... 64,403

...69,000

........ 3,000,000
....... 15,500,000

............. 1,982

....... 6,995,308

........ 7,000,000

....... 15,500,000
............. 1,505

...56,301

........ 6,994,050

........ 2,711,970 |....

.2,717,089 |....
....... 15,500,000 |....

......... (1,962)

.. (21,437) |...

..69,636 |..

.................. (O PO |
............ 16,515 |...............0
.................. (O PO |
.................. (O PO |
........ 2,719,385 |..

....... 15,500,000 |..

............. 1,150

.69,125
...603,381

........ 6,995,085

........ 6,995,308

............. 1,91

........... 314,825 |.

. 01/15/2053 .

. 03/01/2054 .

. 11/25/2036 .

. 11/25/2036 .

. 11/25/2036 .

. 12/25/2036 .

. 12/25/2036 .

. 04/25/2035 .

. 09/25/2049 .

. 09/25/2049 .

. 06/25/2051 .

. 02/25/2050 .

. 02/25/2050 .

. 09/25/2051 .

. 06/01/2045 .
. 06/27/2024 .

. 04/25/2037 .

. 08/25/2051 .

. 12/30/2052 .

02/15/2030 .
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LOOP CAPITAL MARKRTS LLC
..695114-CL-0 |PACIFICORP  6.000% 01/15/39 ....vvvvvvvvvvnnnnns [ eeeennn . 06/24/2024 . | evvviiiiiiiiiiiiiiiiniiinns | | 4,100,320 |........ 4,000,000 |........ 3,962,000 |........ 3,073,024 |............... 0 s 43 |, [V ST 43 |, 0 fnns 3,973,566 [...evvvrrrnnns 0 f...... 126,754 |....... 126,754 |........... 226,667 |. 01/15/2039 . |1.F FE ....
POLAR TANKERS INC SERIES 144A  5.951% Redemption 100.0000
.. 731020-AA-4 1 05/10/37 eovvvvviiiiiiiiiiiiiiiiiiiiiiiciiiieeieeeens [ . 05/10/2024 . | evviniiiiiiiiiniiiiiiiiiiiins e e 65,673 [......eeee. 65,673 |[..ccunnnne 73,066 |..eeveeenns 71,586 |oeeverriennnnns [V R (5,913) |.eeeeeeeees [V R (5,913) |.oeeeeeeees 0 s 65,673 |..oooeeeiiins (VN 0 | [V 1,954 |. 05/10/2037 . |1.F FE ....
PRIME MORTGAGE TRUST SERIES 2004-1 CLASS 1A7
.. TA160M-EV-0 |5.958% 08/25/34 ... [ e . 06/25/2024 . |Paydoun .........oooeeiiiiis |eneniniiii e 429 o [S74: T AU 19 |, £ P, 0 s (304) |+vvvvvrvnnnnnns 0 s (304) |vvvvvrrennnnns 0 e 429 | (VO 0 | [V 23 |. 08/25/2034 . [1.A FM ....
PRIME MORTGAGE TRUST SERIES 2005-1 CLASS 1A6
.. TA160M-GP-1 15.859% 03/25/35 .....evvvvvvrvrvrnnnnnnnnnnnnnnnnnnns [ eeeeens . 06/25/2024 . |Paydown .........oooeiiiiiis Jeniiinnniinis e 1,034 [ 1,034 |oeeeiiiiiinns L 482 |oveiiiiiiiinns 0 s L7 P, [V ST L7 P 0 e 1,034 |t (VN 0 | [V 25 |. 03/25/2035 . [1.A FM ....
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144A
..TA166Y-AA-8 |4.475% 07/30/49 ...ccoeeeeeeeiieeeeieee [ . 04/30/2024 . |Paydoun ........oooeeiiiiins Joeniiiiiiniiis e 8,750 |[.ooeunnnnnn 8,750 |....ooeeenn 8,750 |..eeeeeenns 8,750 |.ooeeeiieins 0 e (VO 0 | (VO 0 e 8,750 |ovvvvrrrvrnnns (VN 0 | [V 196 |[. 07/30/2049 . |2.B FE ....
DEUTSCHE BANK SECURITIES
..743263-AP-0 | PROGRESS ENERGY INC ~ 6.000% 12/01/39 ........ [....... . 05/07/2024 . | eveveiiiininiiiiniiininiiinns e | 9,108,810 |[........ 9,000,000 |........ 8,992,260 |........ 8,994,520 |............... 0 e L 0 e L 0 fnns 8,994,504 . 12/01/2039 . (2.B FE ....
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 | CLASS A2 144A  3.000% 02/25/50 .. 06/01/2024 . |Paydown 14,538 14,538 15,182 |. 15,252 |.. 14,538 . 02/25/2050 . [1.A .

1.EFE
1.FFE ...
2.CFM ...
3.AFM ...
3.BFM ...
4BFM ...
4.CFM ...

1TAFN ...
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1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
REGAL REXNORD CORP SERIES 144A  6.400%
L 758750-AF-0 [04/15/33 oovvvviiiiiiiiiiiniriiie s | s . 05/02/2024 . | Tax Free Exchange ....... |oecevviviiiiiinnnnns Jounnnn 7,478,321 |........ 7,500,000 |........ 7,477,050 |........ TA477,730 |oveenniinnnnns (U P 591 | (U P [ (U . 7,478,321 |oeeviis (1 P [ PO [V PO 262,667 |. 04/15/2033 . |2.C FE ....
RENAISSANCE HOME EQUITY LOAN SERIES 2005-4
..759950-FG-8 [CLASS M1 5.470% 05/25/35 ....cevvvvnnvvviiinnnn | nnnnns . 06/01/2024 . | Paydown ... ... 1,028 . 05/25/2035 . |[1.A FN ...
RENAISSANCE HOME EQUITY LOAN
..759950-GB-8 [CLASS M1 5.934% 02/25/36 .......cevvvnnvrevinnn | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis 0 fooeeriiinnns 46,483 |.....cooeiiiinne [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 536 |. 02/25/2036 . |1.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..76110H-2X-6 QS5 CLASS A1 5.750% 04/25/35 .......ccvvvvnns | uunnnns . 06/25/2024 . |Paydonn .....eevveviiinnnnn Joevenninniiiiiiins fonneneens 5,320 [eeiriinnne 5,698 |..cooeinnn 5,024 |............. 5,107 |ooveiiiinns (U P 214 | (U P 214 | [V P 5,320 [ooeiiiiinnnnns (VN P [ PO [V 144 ). 04/25/2035 . |3.A FM ....
RESIDENTIAL ASSET SECURITIES C SERIES 2004-
..76110W-C7-9 [KS8 CLASS MT1  5.340% 09/25/34 ......ccvvvvnves | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 61,527 [ 61,527 |...ccovnnnns 61,363 |............ 61,485 |......oeevnnnns [ O L7 F [ R L7 F (U P 61,527 |oevvvennenes (1 P [ PO [V F 1,448 |. 09/25/2034 . |[1.A FM ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..761118-JH-2 [QS14 CLASS 2A1  6.000% 09/25/35 .....cevvvvnes | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V PO 335 [ L7 F [ELC I 0 s [£13) ) O (U P (96) |vvvennennnnns [ (VN (1 P [ PO [V N 7 | 09/25/2035 . |[1.A FN ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..761118-NP-9 [Q04 CLASS 2A2  6.160% 12/25/45 .....ccvvvvenees | unnnns . 06/25/2024 . |Paydomn .....euvveviiiininns Joevniinieiiiiinnes e [V (70 P (3 PO ()] [ PR T P [ PR T P [ (VN (1 P [ PO [V N 0 | 12/25/2045 . |6. FM .....
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
..78445X-AA-4 [CLASS A 5.849% 03/25/25 ......ccevvvnnvvvrinnnn | unnnns . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnniiniiiiiiinns feeeeeeieinnns £ I 751 [ 785 | FZL 3 P, 0 s (22) [euvvnnnnnnnnnne (U P (22) |vevenineens [ PR £ P (1 P [ PO [V 19 |. 03/25/2025 . |4.B FE ....
S\B PRIVATE EDUCATION LOAN TR SERIES 2022-A
..78450F-AD-9 [CLASS B 144A  3.250% 11/16/54 ....oovvvvvvvnnnn | uunnnns . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 88,637 |........... 88,637 |eeuunnn 87,558 |.......eunnn 87,799 |..ovvviinnnnns (U P 838 |oveiiiiiiins (U P 838 |oveiiiiiiins (U P 88,637 |..cevuriinns (1 P [ PO [V F 1,060 [. 11/16/2054 . [1.D FE ....
BNP PARIBAS SECURITIES
..808513-CE-3 |CHARLES SCHWAB CORP  5.853% 05/19/34 ........ |....... . 05/07/2024 . |CORP ...evvvvneeiiiinineees Joevvniineecciiiis fovee 10,685,745 |....... 10,500,000 |....... 10,500,000 |....... 10,500,000 |.......eeenenn. [ PR (VN P [ PR (VN P (U - 10,500,000 |.......cevnnnns 0 |oeeens 185,745 |....... 185,745 |ooeeennnnn. 290,211 |. 05/19/2034 . |1.F FE ....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..81743A-AG-4 [144A  3.500% 12/25/49 .....covvvvnviiiiinnnnnns | nnnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 227,783 ... 227,783 |........... 232,7% |oeeennnnn. 232,908 |.....covnnnnnne [V R (5,124) |..coeeeeees [V A (5,124) |vvvenninnnn (U R 227,783 |eevviins (1 P [ PO [V F 3,659 |. 12/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS
..81743A-AU-3 [A19 144A  3.500% 12/25/49 .....covvvnvvvrinnnnn | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 14,236 [oeeeeee 14,236 |oeeeeennnnns 14,547 |ooeeennnnnns 14,571 | 0 s (335) |vvvverrnnnnnns (U [R5 (U P 14,236 |oevevennnns (1 P [ PO [V 229 . 12/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [6.206% 04/20/33 ...ovvvvniiiiiiiiiiieiiiiiiineeeees | s . 06/20/2024 . |Paydonn ......evveriiiinnnn Jevvniinnieiiiiins o 1,380 |eeeeennnns 1,380 |oeveeennnnns 1,384 | 1,389 | 0 e [£2)) R [ R [E5) ) PO [V P 1,380 [oeeiiiiiinnnn (1 P [ PO [V 43 . 04/20/2033 . [1.C FM ....
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [6.206% 04/20/33 ..oevvnniiiiiiiiiiieiiiiiinneeees | s . 05/20/2024 . |Paydonn ......eevviviiiinnnn Joevenninniiiiiiins feneneens 1,239 [ooiiiinnnnns 1,239 [ooiiiinennns 1,243 | 1,247 | 0 e [£:)] R [ R (£ PO (U1 O 1,239 | (1 P [ PO [V 32 . 04/20/2033 . [1.D FM ....
SEQUOIA MORTGAGE TRUST SERIES 2003-1 CLASS 1A
..81743P-AA-4 [6.206% 04/20/33 ...ovvvnniiiiiiiiiiiiiiiiineeeees | s . 04/20/2024 . |Paydoun .....ouevvviiiiinnns Joevnninieeiiiines foeieeeeiiinns 954 | 954 [ 957 |oviviiiiinns 960 |...covvnnnnnnns 0 e ()] R [ R ({7 PO [ PR [SST N (1 P [ PO [V 20 |. 04/20/2033 . |[1.EFM ....
SEQUOIA MORTGAGE TRUST SERIES 2003-4 CLASS
..81743P-BH-8 [1A1  6.073% 07/20/33 .....ccvvvvvniiiiiiiiinees | s . 06/20/2024 . |Paydoun ......evviriiiinnnn Jeveniinniiiiiiins e 2,743 | 2,743 |oooooiiinnnns 2,675 |oveeienns 2,658 |iiiiiiins [ PO 85 | [ PR 85 | (U1 O 2,743 |ooeiiiiinnnns (1 P [ PO [V 60 |. 07/20/2033 . |3.B FM ....
SEQUOIA MORTGAGE TRUST SERIES 2004-9 CLASS A1
..B1744F-DV-6 [6.133% 10/20/34 .. covvveniiiiiiiiiiiiciiiineeeees | s . 06/20/2024 . | Paydoun . 10/20/2034 . |3.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2004-10 CLASS
L B1T44F-EV-5 [A2  6.098% 11/20/34 ..oovvviiviiiiiiiiiiiiiinees | s . 06/20/2024 . | Paydoun . 11/20/2034 . |[1.AFN ...
SEQUOIA MORTGAGE TRUST SERIES 2013-7 CLASS
..81745C-AD-5 [A102  0.507% 06/25/43 ....oevvvvivviinnniniiiiinn | nnnnns . 06/01/2024 . | Paydown . 06/25/2043 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 [ 144A  3.500% 07/25/43 ....oovvvnnvvviiiniiniinees | s . 06/01/2024 . | Paydown . 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 13-2 CLASS A102
L.81745M-AC-5 [ 1.135% 02/25/43 ....oovvvviiiiiiiiiiiiieeciinines | s . 06/01/2024 . | Paydown ... . 02/25/2043 . |1.A FE ....

SEQUOIA MORTGAGE T

..817450-BB-7 | AI01 144A  0.430% 01/25/45 ..ooveeinniiiiiiiiss | eeens . 06/01/2024 . | Paydown . 01/25/2045 . |1.A FE ...
SEQUOIA MORTGAGE TRUST SERIES 2013-3 CLASS

..B1745R-AE-0 | A102  1.031% 03/25/43 ..oovveiiiiiiiiiiiiiiies | eeeeens . 06/01/2024 . | Paydown ... . 03/25/2043 . |1.A FE ...

SEQUOIA MORTGAGE TRUST SERI
..817450-AA-1 | AIOT 144A  0.843% 04/25/43 ......ovvvvveeeiiiis | eeens . 06/01/2024 . | Paydown
SEQUOIA MORTGAGE TRUST SERIES 2013-8 CLASS
..B1745V-AA-9 | A102 144A  0.480% 06/25/43 .... R [ . 06/01/2024 . | Paydoun ...
SEQUOIA MORTGAGE TRUST SERIES 2
..B1745X-AG-2 | 144A  3.500% 07/25/47 ..vvvveeiiivviiiaeiiiiiins | eeeees . 06/01/2024 . [Paydown ....oovovveeieennnn foveeeiiiiiiiiiiiisn foeeienns 10,397 f.verenn... 10,397 J...cvvenns 10,422 |............ 10,427 ... 0 foeeeennn. (B0) i 0 foeeeennn. (B0) i 0 foeieennn. 10,397 fooveeeiinnnnns [V PPN [V 0 foeeeiiiiinns 152 |. 07/25/2047 . [1.A ........

. 04/25/2043 . |1.A FE ...

. 06/25/2043 . |1.A FE ...
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SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS
..81745X-AU-1 [A19 144A  3.500% 07/25/47 ..oovvvvvvvvinnnnnes | nnnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiinnes foeiieeeiinnnns 760 fooeeiiiiiinnnnns (<IN A B FLE I [ O L L O [ R L L O [ PR LIV P (1 P [ PO [V 11 . 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-5 CLASS
..81746D-AU-4 | A19 1444  3.500% 08/25/47 .. R IR . 06/01/2024 . | Paydown ... ... 1,047 ... 1,828 [............. 1,806 |.... 1,947 1. . 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....ceovvvvvvnnvviiinnn | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,06 |oeeeeennnns 1,086 |oeeeeennnnnns 1,126 | 1,283 | 0 s (176) [cevvvvnnnnnnns (U (176) [ovveeevinnnnns (U1 O 1,056 [oooeeieiiinnnn (1 P [ PO [V 18 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AN-1 [A13 144A  4.000% 08/25/47 .....ovvvvvnnnncennnn | nnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 3,591 [ 3,591 [oiiiiiinins 3,673 |oeeeriins 3,79 [ooeiiiiiininnns 0 s (0K ) F (U (20X ) ) [V P 3,591 [t (VN P [ PO [V 60 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 .oovvvvvvvivinnnnees | nnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 159,661 |........... 159,661 |....ennn.n. 162,048 |..ooennnnn. 162,609 [o..oivvennnnns [V R (2,97) | [V A (2,947) |evveneininnns (U 159,661 |ouvevviernnnnn (1 P [ PO [V F 2,423 |. 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2016-1 CLASS
..81746P-BA-0 [A101 144A  0.271% 06/25/46 ......oeevvvvnneeees | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,036 |eeevennnnnnn 4,102 |l 0 fens (4,102) |.oeeeeeeennnn (U . (4,102) |eeveeninnnnns [ (VN (1 P [ PO [V 396 |. 06/25/2046 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnninnenn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 17,034 |............ 17,034 |oooeeeennnns 16,993 |ooeveennnnns 16,998 |oovvveeniinnns [ PO 36 | [ PR 36 | (U P 17,034 | (1 P [ PO [V 249 . 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..817461I-AN-8 [A13 144A  4.500% 08/25/48 .....eevvvvvvvnnnnnees | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 13,308 [.oovvinennns 13,308 |oeevrnnnnnns 13,410 |oeveennnnns 13,532 [ooennininnnns 0 s (225 1 PO (U (2] . (U P 13,308 |oveeniiiiinnnn (1 P [ PO [V 250 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019 2 CLASS A1
..81746Y-AA-2 [4.000% 06/25/49 ......evvvvviiiiniiiiiiiiiiiniieees | s . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnninniiiiniinns foinnenenns 8,672 |[.oivvinnnnns 8,672 |ievennnnnns 9,542 [.oooviinnnnns 9,706 |.....oeeeennnn 0 fens (1,034) |..ooeeeeees (U . (1,034) |evveennnanns [V P 8,672 |oiiiiiinnnn (1 P [ PO [V 142 | 06/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 A1 144A  4.500% 08/25/49 ......ovvvvvvinnnanees | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 9,249 |..oooiiins 9,249 |.....ooennnns 9,615 |.ovvnennnns 10,314 | 0 fens (1,0685) [ouvvueninnnnns (U . (1,085) [onneeeiinnnnnn (U1 O 9,249 |oiiiiiinnnnn (1 P [ PO [V 206 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....evvvvvvvvnnnnnens | nnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Jevvnnnnieiiiinnns foinneneens 4,160 [..oeveennnnns 4,160 |oeeeeennnnns 4,180 |vverennnnnns 4,194 [oooiiiiiiinnns 0 s (£ ST (U P (<557 PO (U1 O 4,160 |oeveniiiiinnnn (1 P [ PO [V 70 |. 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-BC-2 [A103144A  0.500% 03/25/48 ......evvvvvvvvnnnnees | unnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U P LT F 205 s 0 s (215) |vevverrinnnns (U (4157 [ (VN (1 P [ PO [V 30 |. 03/25/2048 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 .......cevvvvvnnvnnnn | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 18,701 |oeeeeennnnns 18,701 [oenene 18,641 [oeenennenne 18,620 [ooviiviinnnnnn [ PO 80 [oeeriiiiinnnns [ PR 80 [ooeiiiiiinnnns (U P 18,701 [oooeeiinnnnnnns (1 P [ PO [V 312 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-CC-9 [A127 144 0.574% 06/25/48 ....oevvvvvvvnnnnnnes | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 15,298 |oovveennnnns 15,076 [ovvvevvnnnnne [V R (15,076) [evvvvvernnnnns (U - (15,076) [cuvvneevennnnns [ (VN (1 P [ PO [V F 2,482 |. 06/25/2048 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2019 CH1 CLASS
..81747M-CD-9 [B1B  4.910% 03/25/49 ......evvvvvvivinnnniiiiinnnn | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 28,031 [ 28,031 |......oeeens 29,228 |............ 29,152 [oooeiiiiiinnnns 0 fens [ 2 D O (U . (1,121) o (U P 28,031 |ooveeiieees (1 P [ PO [V 569 |. 03/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-3 CLASS A2
..81748B-AB-8 [144A  3.500% 09/25/49 ......covvvvvvivvinnnnnnens | uunnnns . 06/01/2024 . |Paydoun ....ceuvvvvvveinnnnn Joevvnninniiiiiininns foinneneens 9,206 [.eeireenne 9,206 |.eevvunnnnns 9,559 [..ooiiinnnnns 9,604 |..oovinnnnns 0 s (398) |vvvverrrnnnnns (U (398) |.oevvvnnnnnnns (U1 O 9,206 |....ccvvnnnnnns (1 P [ PO [V 133 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-9 CLASS
..81748C-BB-5 [AI01 144A  0.359% 01/25/52 ...ovvvvvvnnviviinnnn | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 127,137 | 129,762 |......oeeel 0 ... (129,762) |...oeeeenn 0 |oueeen (129,762) |vvvvennnnnne [ (VN (1 P [ PO [V PO 13,499 |. 01/25/2052 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 [A1 144A  4.000% 09/25/49 ......eevvvvvivnnninens | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 19,981 |[..oooeennens 19,981 |oveeennnns 20,756 |....covnnnns 20,137 | 0 fens (1,156) [oovvvnnnnnnnnns (U . (1,156) [onneiiinnnnns (U P 19,981 |oeeiiiiinnnnn (1 P [ PO [V 389 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BA-8 [A13 144A  4.000% 09/25/49 ......evvvvvvvvvnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 22,201 e 22,201 |oooiiiinnnns 22,656 |............ 2,875 |oiiiiiins 0 s (674) [cevvnnnnnnnnnns (U ({723 ) (U P 22,201 [oooiiiiiinnnnns (1 P [ PO [V 432 (. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 ......ovvvvvvviinnnnns | unnnnns . 06/01/2024 . | Paydown . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-CA-7 [A101 144 0.503% 09/25/49 .....coevvvvvvvrinnnnn | unnnnns . 06/01/2024 . | Paydown ... . 09/25/2049 . |1.A FE .
SEQUOIA MORTGAGE TRUST SERIES
..81748G-EJ-6 [B1B 144A  4.503% 09/25/49 .....coovvvvvvvvvnnnnn | uunnnns . 06/01/2024 . | Paydown . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ....covvvnvviiiinninennees | nnnnns . 06/01/2024 . | Paydown ... . 11/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvnnvvvivinnnninnens | nnnnns . 06/01/2024 . | Paydown . 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ....cevvvnnvvvviinnnninnnns | unnnnns . 06/01/2024 . | Paydown ... . 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81748R-AV-9 [A20 144A  2.500% 11/25/50 ...evevvvviiivvnnnnnns |unnnnns . 06/01/2024 . | Paydoun . 11/25/2050 . |1.A ........
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SEQUOIA MORTGAGE TRUST SERIES 2021-7 CLASS
..81748T-BB-8 |AIO1 144A  0.364% 11/25/51 .cooennnnnnnns [ eeenns . 06/01/2024 . |Paydown ......ooovvvrrniiins Joonrninnnnininns o0 e 00 e 84,185 (o1l 86,322 [oniiiiiiinnnnn 0 fnnlll (86,322) o0 | (86,322) |...oeeeeennnnn 0 e (U O (VN 0 | [V 8,808 |. 11/25/2051 . |1.A FE ....
SEQUOIA MORTAGAGE TRUST SERIES 21-3 CLASSA101
..81748V-BB-3 0.161% 05/25/51 ...coooveeniniiiii [ . 06/01/2024 . | Paydoun ... .. (28,437) ... ..2,461 |. 06/25/2051 . [1.A FE ....

SEQUOIA MORTGAGE T

..81748Y-BB-7 |AIO1 144A  0.428% 10/25/51 ....ooeveeininniiinns | eeens . 06/01/2024 . |Paydown .......ooovveieinins Jooneninnnnnnnnnns o0 e 0 e 118,248 (s, 118,716 [onniininnnnnnnn 0 [ (118,716) |0 s (118,716) |- 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns 0 foreeinnns 12,617 . 10/25/2051 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2023-1 CLASS A1

..81749B-AA-9 | 144A  5.000% 01/25/53 ...eoveeiiniiiiianiiiiins | eeeeens . 06/01/2024 . [Paydown ....oooevnieiiennss feennenniiiieeienis foeen.. 59,189 f.000050,189 [L........ 58,560 [.........n58,334 [0 | 858 [0 LS 0 foreeianns 59,189 [..veeeeinns (U IO 0 foreeeieiinnns [ PP 1,206 [. 01/25/2053 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2022-1 CLASS

..81749C-BB-4 | AI01 144A  0.446% 02/25/52 .......vvvvveeeanins | eeeeenn . 06/01/2024 . [Paydown ....ooovviiiiiiniis foeneeiiiiiiiieiis fereeeeiiien [ O 0 | 53,819 |..veeenn. 52,490 [oeeiiiiiinnns 0 foon (52,490) |..vvvereeannnns [V R (52,490) |..vvvereaannnne 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns [ PP 4,520 |. 02/25/2052 . [1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 2024-2 CLASS A4

..81749H-AD-0 | 144A  6.000% 12/25/53 ...oevveiiuniiiiiiiiiiiins | eeeeens . 06/01/2024 . [Paydown .....oovviiiieiiin [oeneniiiiieneiiin [ 197,618 |.......... 197,618 |........... 197,368 ..o [V IO 0 foreeeans 250 [oveiiiiiinns 0 foreeians LIV 0 foeeeenne 197,618 [oooeeeennnnns (U IO 0 foreeeieiinnns [ PP 2,913 |. 12/25/2053 . [1.A FE ....
SERIES RR TRUST SERIES 2014-1 CLASS A 144A

..81753R-AA-7 10.000% 05/25/47 ...eeeveuririiiaiiiiiiiiieniiiiiins | eeeeens . 04/01/2024 . [Paydown ....coovviiiieenis foeneiniiiiiineein [ 2,700,000 |........ 2,700,000 |........ 2,427,491 |........ 2,667,602 [....oceeennnne 0 foueennn 32,38 | 0 foueenes 32,38 | 0 foueeees 2,700,000 |...vveereennnn (U IO 0 foreeeieiinnns [ PO 0 . 05/25/2047 . |1.A FE ....
SERVPRO MASTER ISSUER LLC SERIES 2024-1A

..B17743-AJ-6 | CLASS A2 144A  6.174% 01/25/54 ...coovnnviiines | eeens . 04/25/2024 . [Paydown .....ooviviieiienn forneneniiiiiin e 5,375 [oeieieiins 5,375 |veiieennn 5,375 |oeiiiiiieiiiis [V IO 0 foreeeiiiinnns (U IO [ OO (U IO 0 foreiiianns 5,375 |oeeviiiieen (U IO 0 foreeeieiinnns (U O 84 |. 01/25/2054 . [2.C FE ...
SHELLPOINT CO ORIGINATOR TRUST SERIES 2017 2

..82281F-BA-1 | CLASS AX1  0.143% 10/25/47 .evvveviiiiiiiiaias | eeens . 06/01/2024 . [Paydown .....oovvieeiienis foereniiiiiiiieiis foeeeeiiiie [ O [V O 104 | 15 | 0 foeeeenns (115) | 0 s (115) | 0 foreieiiiiiins (U IO (U IO 0 foreeeieiinnns (U PO 86 |. 10/25/2047 . [1.A FE ....

JP MORGAN SECURITIES LTD
..832696-AV-0 | JM SMUCKER CO  2.750% 09/15/41 ..ocevvvviiieiss | eeens L 06/24/2024 . [ .eeeiiiiiiiiiiies [ [ 3,721,141 |........ 5,637,000 |........ 3,691,520 |..evvviieiiiinnn 0 e 0 e 12,185 0 | 12,185 0 3,603,705 |.. . 09/15/2041 . |2.B FE ....

SOLAR STAR FUNDING LLC SERIES 144A  5.375%

..83416W-AA-1 1 06/30/35 .ooveiiiiiieeeiiiiiee s [ . 06/30/2024 . [Various ..........cccevvvens [eeremniinniieniniins foeeeennns 371,832 | 371,832 |oveeennns 380,154 [........... 378,991 [oveeiiiiinis 0 foueeees (7,158) [ovveeeeeannns 0 fnns (7,158) [ovveeeenannnns 0 foreeeenns 371,832 . 06/30/2035 . |2.B FE ....
SONIC CAPITAL LLC SERIES 2020-1A CLASS A2l

..83546D-AG-3 | 144A  3.845% 01/20/50 ...eovviiiniiiiiiiiiiiiis | eeeeens . 06/20/2024 . |Paydown ... ..8,750 ....8,750 8,750 e 8,750 .. .8,750 |.. . 01/20/2050 . |2.B FE ....
SOUNDVIEN HOME LOAN TRUST St

..83611M-BV-9 | CLASS M1 6.209% 01/25/35 ...ovveiuiiiiiiiiiis | eeeens . 06/25/2024 . [Paydown .....ooviviiieienn foreineniiiiiin e 7,509 foeieiinnns 7,509 | 7,502 |ooeeiiiiens 7,569 [oeeiiiiinns 0 foreeeans (1)) PP 0 foreeians (60) [coeeeniiiaens 0 foreiiianns 7,509 . 01/25/2035 . [1.A FM ...
SOUTHWEST WATER COMPANY WATER COMPANY

..845331-C*-6 | 4.130% 05/17/28 ..ooveeniiiiiiiiiiiiiiiecciiins | e . 05/16/2024 . [Various .........ccceevvvens foeneeniiniiininnins foeees 6,100,000 |........ 6,100,000 |........ 6,100,000 |........ 6,100,000 |......ceeennnn. 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 6,100,000 . 05/17/2028 . |2.A PL ...
SOUTHWEST WATER COMPANY WATER COMPANY

..845331-08-4 14.380% 05/17/33 .eoveviiiiiiiiiiiiiiieeeeiiiiees [ e . 05/16/2024 . [Various ... . 1,600,000 ..1,600,000 ..1,600,000 |[........1,600,000 |.... .1,600,000 |.. . 05/17/2033 . |2.A PL ...

..85234#-AB-1 | STADIUM FUNDING TRUST ~ 5.000% 04/01/39 ..... |....... . 04/01/2024 . [Various ... 299,790 299,790 |...........209,790 [.... ....209,790 |.. . 04/01/2039 . |2.CPL ....
STARIOOD MORTGAGE RESIDENTIAL SERIES 2021-6

..85573R-AA-6 | CLASS A1 144A  1.920% 11/25/66 RO R . 06/01/2024 . [Paydown ...........ceeee. .... 107,757 ...93,301 |.... ... 107,757 |.. . 11/25/2066 . |1.A FE ...

..857477-0G-6 | STATE STREET CORP  6.123% 11/21/34 U [ . 06/24/2024 . [ GOLDMAN SACHS & CO. ... .5,000,000 |.... . 1172172034 . |1.F FE ...
STRUCTURED ASSET MORTGAGE INVE SERIES 2003-

..86358H-RV-3 | CLASS A1 6.000% 10/19/33 ...ovvvrriiiiiiiiins | eeeens . 06/19/2024 . [Paydown ....oovuiiiiiiiiiis foeneeniiiiiiieis e 742 o T8 i 728 foeiiieiiins L1 0 forreeeiinns LRI 0 forreeeiinnns LRI R [V OO L7 (U IO 0 foreeeieiinnns (U PO 18 |. 10/19/2033 . |1.A FM ...
AMORTIZING RESIDENTIAL COLLATE SERIES 2001~

..86358R-ND-5 |BC6W CLASS A 5.743% 10/25/31 ...oevveeiiiiins | eeens . 06/25/2024 . [Paydown .....oooviiiiiiniis [oeneeniiiiinieis e 190 [oveeiiiiinns 190 [ 190 [ 190 | 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO [V OO 190 | (U IO 0 foreeeieiinnns [ PO 5 | 10/25/2031 . [1.A FM ...
STRUCTURED ASSET MORTGAGE INV SERIES 2004-AR2

..86350L-BL-2 |CLASS 1A 6.000% 05/19/34 .....ovvvviiiiiiiiies | eeeeens . 06/20/2024 . [Paydown .....ooouvvieeiiniis foeneeniiiiiiieis e (72 I R 72 B OO 72 B A 518 [oveeieeinns 0 foreeeiiiinnns [ PPN 0 forreeieiinnns [ PPN [V OO 521 [oeeeieiinis (U IO 0 foreeeieiinnns (U PO 13 |. 05/19/2034 . |1.A FM ...
SUBIWAY FUNDING LLC SERIES 2024-1A CLASS A23 MORGAN STANLEY & CO.

..864300-AE-8 | 144A  6.505% 07/30/54 ...oovveiiniiiiiiniiiiins | eeeeees . 05/31/72024 . [INC. weevveeiiiiiiiieniiins [ [ 4,552,031 |........ 4,500,000 |........ 4,500,000 [oeevreeriinnnnnns [V IO 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foueeees 4,500,000 foveeeeeinnnnnns [V PO 52,031 |......... 52,031 |ooiiiiiiiiins 0 . 07/30/2054 . |2.B FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B

..86744T-AB-2 | 144A  2.010% 07/20/48 ......vvvveviiiiiiiiaaiis | eeeeens . 06/20/2024 . [Paydown .....covvvieiieniis foeneeniiiiiinieis e, 17,407 |oeeeeeeenne 17,407 oo 17,375 | 17,618 [oveeeeennns 0 foeeeenns (VAR )] PR 0 s (VAR )] PRI 0 foreeianns 17,407 foeeeeeennnns (U IO 0 foreeeieiinnns [V FOPO 157 |. 07/20/2048 . [1.G FE ....
HEL10S ISSUER LLC SERIES 2022-B CLASS A 144A

..86744V-AA-9 15.000% 08/20/49 .......ccvvriiiiiiiiiiiiieiiiiiins | eeeens . 06/20/2024 . [Paydown .....ooviviieeienn forneneniiiiiinn e 6,024 |............ 6,024 |....ccees 5,982 |...coeennn. 6,040 [..oooooiinnns 0 foreeeans (16) [ceeeeaiiinnnns 0 foreeians (16) [ceeeeaiiinnnns 0 foreiiianns 6,024 |..oooiiiiennn (U IO 0 foreeeieiinnns [V FOPO 126 |. 08/20/2049 . 1.G FE ....
SUNNOVA HLS VII1 SERIES 2022-A CLASS B 144A

..B6745A-AB-2 | 3.130% 02/22/49 .....vvviiiiiiiiiiiiiiiiiiiieeen [ e . 06/20/2024 . [Paydown .....ccvvvieiieniis foeneeniiiiinieis e, 31,38 | 31,338 [oveeeennnn 30,638 |....oeenn. 3L, [ 0 forreeeans 220 foveiiiiinns 0 foreeianns 220 [oveiiiiinnns 0 forreeians 31,338 [ (U IO 0 forreeieiinins 0 foreeiiiiinns 409 |. 02/22/2049 . |1.G FE ....
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A

..B6745N-AA-6 | 144A  3.350% 02/01/55 ..eovveviiniiiiiiiiiiins | eeeeens . 04/30/2024 . [Paydown .....couviiiiiiniis foeneeniiiiiieiein e, 15,599 ... 15,599 ... 15,527 |ooeniiins 15,540 |.ooonnieennne 0 forreeeiinnns 59 | 0 foreeeiiinnns 59 | 0 forreeians 15,599 |.oiiiiinns (U IO 0 forreeiiiinnns (U PO 261 [. 02/01/2055 . |1.G FE ....

HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A
..867450-AA-9 12.580% 04/28/56 .....ooovvviiiiiiiiiiiiiiiiiiiiiies e . 04/30/2024 . [Paydown ....ooooouvieiieiin foveieiiiiiiiiiiiin foeeenn 2,31 e 2,311 [ 32,265 [oiiiinnnns 32,269 [ooiiiiinnns 0 foreeeinnns R i 0 foreeeinnns R i 0 foeieennn. 32,31 fooieiiennn [V PPN [V 0 foeeeiiiiinns 417 |. 04/28/2056 . |1.G FE ....
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SUNRUN ATHENA ISSUER SERIES 2018-1 CLASS A
..86772D-AA-4 [ 144A  5.310% 04/30/49 ....covvvnvviiiinniniinees | nnnnns . 04/30/2024 . | Paydoun . 04/30/2049 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2
..86772F-AA-9 [CLASS A 144A  3.610% 02/01/55 ...ovvvvivvinnnn | unnnnns . 04/30/2024 . | Paydown ... . 02/01/2085 . |1.F FE ....
SUNRUN JUPITER ISSUER 2022 SERIES
..86772R-AA-3 |CLASS A 144A  4.750% 07/30/57 ..evvvnnvvvvvnnnn | nnnnns . 04/30/2024 . |Paydonn .....eunviviiiinnnns Jovvniinnniiiiiiinens foeeneneens 18,841 |.........eet 18,841 [onnee 18,687 ..o 18,709 [ooiiiiinnnnns (U P L7 F (U P L7 F (U P 18,841 |oeeniiiiinnnnn (1 P [ PO [V 447 1. 07/30/2057 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 [CLASS A 144A  5.750% 01/30/59 ...evvvvnnvvvinnn | uunnnns . 04/30/2024 . |Paydonn .....oeuvveviiiinnnn Joevenniniieiiiiinns foneneens 5,336 [eeeiiiinne 5,386 [....ccevnnnn I I 5,240 |.coeiiiiinnnnns [ O S [ R S [V P 5,336 [.coovvnunnnnns (VN P [ PO [V 153 |. 01/30/2089 . |1.G FE ....
SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 [CLASS A 144A  6.270% 02/01/55 ...evvvnrivvinnnn | uunnnns . 04/30/2024 . |Paydonn .....oeeveviiiinnnns Jovvnininiiiiiinees feeeeeeeens 35,570 |oeeeennnnns 35,570 |[.oeveivnnnns 35,554 [ooiiiiiiiiins (U P [ O L7 O [ R L7 O (U P 35,570 [..oceevvnnnnnns (1 P [ PO [V 81 |. 02/01/2085 . |1.F FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 |CLASS A 144A  3.980% 06/30/54 .....ovvvvvvvvnnn | unnnnns . 06/30/2024 . |Paydomn ......eoveviiiinnns Jeenniininiiiiiinees feeeneeeens 40,488 |............ 40,488 |............ 40,147 [..oooenennns 40,201 |.oooieninnnnnns (U P 287 e (U P 287 e (U P 40,488 |....oeeennnns (1 P [ PO [V 806 |. 06/30/2054 . |1.D FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-1A
..86773P-AA-6 [CLASS A 144A  3.980% 06/30/54 .....ovvvvvvvvnnn | unnnnns . 04/01/2024 . |Paydonn .....oeevvvviiinnnns Jovvnninineiiiiiinnes foeeieneens 40,421 |oeeeennnnns 40,421 |....ooeeeees 40,081 |oeeveennnnne 40,135 |ooiiiiiinnnnns (U P 286 |oeeeeiiiinns (U P 286 |oeeeeiiiinns (U P 40,421 [ooooiiinnnnnnns (1 P [ PO [V 402 |. 06/30/2054 . |1.G FE ....
SWISS RE TREASURY SERIES 144A  4.250%
..B7089H-AB-9 [ 12/06/42 ...ovvvvviiiiiiiiiiiiiiiieieciiiineeeees | s . 05/09/2024 . |Various ........cceeeevvenns foevennnnnenneinnnnns Jovenns 122,692 |oeeeennnns 145,000 [oeeeennnnns 149,150 |......ceeens 83,052 |..iviiiinnnnnns 0 s [0 (U P [W0) ) R (U 147,339 [t 0 f...... (24,747) |....... (24, 747) |.oooeees 2,316 |. 12/06/2042 . |1.E FE ....
SYMPHONY CLO LTD SERIES 2015-16A CLASS C1R
LB7165V-ANM-1 [ 7.791% 10/15/31 Lo | s . 05/16/2024 . |Paydonn ......eeevvviriinnnn foevinnininiiiiinns e 5,000,000 |........ 5,000,000 |........ 4,941,649 |........ 4,949,805 |........ceennnn [ PR 50,195 |..ocovvennnnnns (U PR 50,195 |...covvnnnnnnns (U . 5,000,000 [oeuriiiiennnnn (1 P [ PO (VI P, 231,123 |. 10/15/2031 . |1.F FE ....
TOORAK MORTGAGE CORP SERIES 2022-INV2 CLASS
..87265X-AA-2 [ A1 144A  4.350% 06/25/57 ..covvvnnvvvvinnnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 48,666 |............ 48,666 |............ 48,252 |............ 48,646 |............... [ PO 20 | [ PO 20 | (U P 48,666 |............... (1 P [ PO [V 933 . 06/25/2057 . [1.A FE ....
MORGAN STANLEY & CO.
..87612G-AD-3 | TARGA RESOURCES CORP  6.500% 02/15/53 ....... |....... . 06/12/2024 . | INC. .eevvvviiiininiieiiins Joeviniineeeeiiiis foeees 10,713,100 |...... 10,000,000 |........ 9,784,300 |........ 9,787,834 |....cvvvnnnnnns (U 1,104 [ooooiiiinnnnnns (U 1,104 [ooeiiiinnnnnns (U . 9,788,937 . 02/15/2063 . |2.C FE ....
TENET HEALTHCARE CORP SERIES 144A  6.750%
..88033G-DT-4 [05/15/31 evvvvniiiiiiiiiiiiiiiiieeeccciineeeees | s . 06/25/2024 . | Tax Free Exchange ....... |oecevuiiiiiiinnnns Jounnen 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 [o.oeevevnnnnns [ PR (VN P [ PR (VN P (U . 1,500,000 . 05/15/2031 . |3.C FE ....
..88104#-AA-4 | TERRAFORM UTILITY SOLAR X  4.590% 08/31/40 |....... . 06/30/2024 . |Various ... .. 341,006 341,006 ..341,007 |.... ....341,006 |.. . 08/31/2040 . |2.CPL ....
..88307%-AA-3 | TEXOMA WIND LLC ~ 4.120% 06/30/34 ........ccevv | uunnnns . 06/30/2024 . |Various ... . 1,175,641 1,175,627 |.... 1,175,641 . 06/30/2034 . |2.CPL ....
TIAA BANK MORTGAGE LOAN TRUST SERIES 2018-3
..88632A-CC-0 [CLASS B2 144A  4.102% 11/25/48 .....oovvvvvvees | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 16,086 |...ooennnnn. 16,086 [............ 15,495 |............ 15,570 |oveveeniinnns (U P 515 | (U P 515 | (U P 16,086 |[.....ccevvnnnns (1 P [ PO [V 277 |. 11/25/2048 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..B9171Y-BA-8 [2B1 144A  4.882% 11/25/57 .oovvvvniiiviininees | s . 06/01/2024 . |Paydonn ....cevvnvvvvinnnns foevvnnininiiiiiinns Joninnns 129,139 |oeeennnens 129,139 |.....oeeees 134,145 |........... 132,363 |.ovviiiinnnns [V R (3,223) [cvvnnnnnnnnnne [V A (3,223) [.eevvvvnnnnnnns (U R 129,139 . 11/25/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..89172P-AC-3 M1 144A  3.000% 08/25/55 ........ccevvvunnnns . |- 06/01/2024 . | Paydoun ... ... 36,048 ... 36,048 ...35,916 |.... ..36,048 |.. . 08/25/2085 . |1.A ........

..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 . 07/01/2048 . |1.F PL ....
TRANS BAY CABLE LLC BAY CABLE LLC ~ 2.930%
..89307#-AA-7 | 06/30/47 ...
..893521-AB-0 | TRANSATLANTIC HOLDINGS ~ 8.000% 11/30/39 ...
GENWORTH MORTGAGE INSURANCE SERIES 2021-2

. 06/01/2024 . [Various ... ... 21,547

. 06/30/2047 . |1.E PL ....
. 11730/2039 . |1.E FE ....

06/30/2024 . | Various
. 05/06/2024 . |Various ...

86,004
... 36,257

..89600G-AB-7 |CLASS M1B 144A  8.039%% 10/25/33 ......ccevees | aveenn . 05/28/2024 . |Paydoun ... .. 915,653 915,653 915,653 |.... . 10/25/2033 . [1.F FE ....
TRUIST FINANCIAL CORP SERIES MTN 5. MORGAN STA! .
..8978BM-AP-7 | 06/08/34 .......evvveieiiiiiiiiie s [ eeeees . 06/18/2024 . [INC. ..oooviiiiiiiiiiiiiins [eeeeeeiiiiieeeeein [ 4,565,025 |........ 4,500,000 |........ 4,500,000 |........4,500,000 |......cceeeennn0 Joeeiiinnnnnnns (O O [V O, (O O 0 foeeees 4,500,000 |...oocovunnnnns (U 65,025 |......... 65,025 |.......... 140,808 |. 06/08/2034 . [1.G FE ....
TRUIST FINANCIAL CORP SERIES MTN ~ 5.711%
..8978BM-AS-1 | 01/24/35 ....ovveiiiiiiiiiiiiiiiiecc e [ eeees . 05/10/2024 . [Various .......ccccoeecvvees fereereiiiiniinnnnnns fovns 5913 [ 6,000 f[..ccoocnnnns [0 [V O 0 e (VO 0 | (O O 0 e 6,003 |....oovvnnnnns [V (89) [eeeennnn (1) O 90 |. 01/24/2035 . [1.G FE ....
Redemption
..89837#-AD-0 |ESTATE OF BERNICE BISHOP ~ 4.930% 04/14/29 .. | ....... L 04/14/2024 . [ .eeeeieiiiiieeeieees [ [ee. 291,667 [...........201,667 |...........306,193 [...........302,061 [..........c....0 | (10,394) . 04/14/2029 . (1.D ........
UBS COMMERCIAL MORTGAGE TRUST SERIES 2018-C9
..90291J-AX-5 | CLASS XA 1.077% 03/15/51 ...couvvriereeinnnns . |- 06/01/2024 . [Paydoun ... ... (3,746) | . 03/15/2051 . [1.A FE ....
..903451-AA-2 | US AIRWAYS 2012-1A PTT  5.900% 10/01/24 .... . 04/01/2024 . [Various ... oo e [0 321,886 |.........0.321,886 |........... 207,358 |...........314,674 |......cccooi 0 [t 7,213 |. . 10/01/2024 . |1.F FE ....
Redemption 100.0000
..903451-AD-6 | US AIRWAYS 2012-2A PTT ~ 4.625% 06/03/25 .... |....... L 06/03/2024 . [ .eeeeieiiiiiiiieeiiiieees [ [ 93,619 e 93,619 |.....o..... 92,097 | [ IO 0 foeeeene 1,521 . 06/03/2025 . |2.A FE ....

. 11/15/2025 . |2.A FE ....

..90346W-AA-1 | US AIRWAYS 2013 1A PTT  3.950% 11/15/25 ... |....... . 05/15/2024 | .eiiiiiiiiiiiiiiiiiiiiiiies e e, 104,081 |.......... 104,081 |........... 101,219 oo 0 loeeeeiines 0 foeeenn. 2,862
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UNITED WHOLSALE MORTGAGE LLC SERIES 2021-INV2
..90354T-BB-4 [CLASS AX4 144  0.560% 09/25/51 ...ovvvvnnnvnies | unnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 779 | 7,918 . 09/25/2051 . |1.B FE ....
UNITED WHOLSALE MORTGAGE LLC SERIES 2021-INV1
..90354X-AY-6 |CLASS AX1 144  0.155% 08/25/51 ...ovvvvnvvvinn | uunnnns . 06/01/2024 . | Paydown ... ..18,434 |.... . 17,264 ... . 08/25/2051 . |1.B FE ....
UNITED WHOLSALE MORTGAGE LLC SEHIE
..90354X-BB-5 |CLASS AX4 144  0.500% 08/25/51 ...evvvenvvvnns | unnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,763 |oeeerninnnns 4,79 . 08/25/2051 . |1.B FE ....
UNITED WHOLESALE MORTGAGE LLC SERIES 2021-
.. 90355R-AN-2 [ INV3 CLASS A9X 144  0.000% 11/25/51 ......co. |eeennns . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U FO, 5,054 |[.....covnnnns SATT |vvviiiies (U . (5,477) |vvveininnnn (U . (5,477) |vevenenannnn [ (VN (VN P [ PO [V N 0 | 11/25/2051 . |[1.A FE ....
UNION PACIFIC R CO SERIES 14-1  3.227% Redenption 100.0000
..907825-AA-1 [05/14/26 ...ovvvnviiiiiiiiiiiiiiiiieeeceiieeeen | s L 05/14/2024 . | eevenieiiiiiieeeeieiiineees i e 3,612 [eeiiiinne 3,612 | 3,612 |ooveieinns 3,612 | [ PR (VN P [ PR (1 P (U1 O 3,612 [ooeiiiiiinnnns (1 P [ PO [V 58 |. 05/14/2026 . |1.D FE ....
Redemption 100.0000
..90782J-AA-1 [UNION PACIFIC RR CO  2.695% 05/12/27 ........ |.eeeens L 06/12/2024 . | eeveeeeeiiiieeeeeiiieeees i e 307,128 |........... 307,123 |.......... 288,017 |o.evuennnnn 204,226 |.eiiiiinnnnns (U . 12,89 [oooiiiiinnnnns (U . 12,89 [oooiiiiinnnnns (U R 307,123 |oeeeiis (1 P [ PO [V F 4,138 |. 05/12/2027 . |1.D FE ....
UNITED AIR 2016-2 AA SERIES AA  2.875% Redenption 100.0000
..90932E-AA-1 [10/07/28 ...voveviiiiiiiiiiiieeeecvii i | s . 04/07/2024 . | .. .. 128,455 . 118,658 |.... .128,455 |.. . 10/07/2028 . |1.G FE ....
..90932V-AA-3 [UNITED AIR 2020 1 B PTT  4.875% 01/15/26 ... |....... L 04/15/2024 . | eeveneeiiiiieeeeeiiiieeees i e 143,000 |........... 143,000 [oeeeennnnns 143,000 [|oeveennnnns 143,000 [oeeiiivinnnnns [ PR (VN P [ PR (VN P (U R 143,000 |ovveeneiernnnnn (1 P [ PO [V F 3,486 |. 01/15/2026 . |2.A FE ....
..918628-AA-2 |[VC 3 LS 2021 LP 2021 LP  3.500% 10/15/31 ... |....... . 06/15/2024 . |Various ... . 10/15/2031 . |1.G PL ....
..918628-AB-0 [VC 3 LS 2021 LP 2021 LP  4.750% 10/15/41 ... |....... . 06/15/2024 . |Various ... . 10/15/2041 . |2.B PL ....
VERUS SECURITIZATION TRUST SERIES 2022-5
..924921-AA-7 [CLASS A1 144A  3.800% 04/25/67 .....ovvvvvvnnn | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 61,386 |............ 61,386 |..eeeunnnnns 60,072 |oeeennnnnns 60,612 |oveveniiiennns (U P TT5 | (U P TT5 e (U P 61,386 |...oovnnnnnns (1 P [ PO [V F 1,024 |. 04/25/2067 . [1.A FE .
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 [CLASS A1 144A  4.474% 04/25/67 ......oevvvvveen | unnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 31,535 |oeeeenns 31,535 [ooeiiiiine 31,534 | 31,799 [ (U (264) |..ovvvnnnnnnnns (U (264) |..ovvvnnnnnnns (U P 31,535 [ooiiiiiiinnnns (1 P [ PO [V 556 |. 04/25/2067 . |1.A FE ....
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 .. 06/01/2024 . | Paydoun .. .. 135,748 ..135,748 .. 122,343 |. ..123,657 |. .135,748 . 10/25/2066 . |1.A FE .
..92838@-AA-1 |VISTA RIDGE LLC  2.570% 10/14/49 .. . 06/30/2024 . | Call 100 0000 ..... |-... .. 43,513 ... 43,513 ... 43,513 [............43,513 |.... .. 43,513 |.. . 10/14/2049 . |[1.F PL .
VOYA REIDF CLASS A SENIOR NOTE ~ 8.602% Redenption 100.0000
.. 929181-AA-5 [ 10/01/30 ...eeeeeeeeeee e eeeene | s L 05/30/2024 . | .eveniiiiiiiiieeeiiiiineees e [ 23,222 |.oeeeennnnnn 23,222 |oeeeeenee 23,222 | 5,882 |eeeeiiins (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 23,222 |oeeeeeeennnnn (VI PO [ PO [V AU 266 |. 10/01/2030 . |2.B PL
WAMU MORTGAGE PASS-THROUGH CER SERIES 2003-S5
..929227-2G-0 |CLASS 1A4  5.500% 06/25/33 ..oevevvveneeeeeennnn | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Joennieeeeeeiieeee feeeeeeeees 12,071 |ooeeeenennes 12,071 [ooeeeeeeeee 12,661 |..eeeeeeeee 12,692 |oeeeeeeeeeenee (U [(:72 ) ) (U [(:72 ) ) 0 Joeeeeees 12,071 o (VI PO [ PO [V AU 327 |. 06/25/2033 . |3.C FM
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-3R-7 |AR12 CLASS 2A2  5.002% 09/25/35 ......ceeeeuuee | unnens . 06/01/2024 . |Paydomn .eeevueeeeeennnns Joemnnieeeeenniiees feeeeeeeeennnns 307 foeeeeeeeeiiinnns 307 |oeeeeeenieeeeens [ PO (U1 PP 0 Joeeeeees 307 |eeeeneeeeeenns (V1 PO 307 |eeeeneeeeeens (1 PO 307 eeeneeeeees (VI PO [ PO [V PO 6 |. 09/25/2035 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-4G-0 |AR14 CLASS 2A2  4.709% 12/25/35 ....ceeeeeevnne | unnnns . 06/01/2024 . |Paydomn .ccevvuneeeeeennnns Joeemnnieeeeeeniees foreeeeeens 1,575 [ooeeeeeinnnns 1,575 oo [ PO (U1 PP [V 1,575 . 12/25/2035 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-4V-7 | AR13 CLASS A1C3  6.000% 10/25/45 .......eceees | aunnnns . 06/25/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenieeee e 60,630 f............ 60,630 |oeeeeunnnnns 61,210 |oeveennnnnns 62,041 |..oconnnnnnnnns (U (1,411) . 10/25/2045 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-7T-9 |AR17 CLASS A1B3  6.159% 12/25/45 .....covvvees | eunnnns . 06/25/2024 . |Paydonn ...ceeveeeeeeennins Joeennieeeeeenniiees feeeeeeeeen6,002 [ 6,002 [t 5,618 | 5,727 el 0 [ 275 . 12/25/2045 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-S2-5 |AR8 CLASS 2AB3  6.179% 07/25/45 . P . . 06/25/2024 . |Paydown ... . (25)]. . 07/25/2045 . |2.B FM
WAMU MORTGAGE PASS THROUGH SERIES 2004 AH?
..92922F-TB-4 [CLASS A6  6.099% 07/25/34 ..ccovvveeeeeeennaes | . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 41,888 |............ 41,888 |oeeeennnnnns 42,757 |oeeeeennnnns 43,520 |..coieeeinnnnnn (U (1,632) |eveeneeeeenes (U (1,632) |eveeeeeeeenes 0 Joeeeeees 41,888 |ooevennenns (VI PO [ PO [V AU 900 |. 07/25/2034 . |3.A FM
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~
..92922F-E-4 [AR9 CLASS A1 5.406% 08/25/34 ....cevvveneeeeee | unnnns . 06/01/2024 . | Paydown ... . (12)]. . (12)]... . 08/25/2034 . |1.A FM .
WAMU MORTGAGE PASS THROUGH CER SER
..92925C-DC-3 |AR3 CLASS A1IC  6.153% 02/25/46 .....ccevvvueeee | uunnnns . 06/01/2024 . |Paydomn .ceevveneeeeeennnns Jeemnnieeeeenniens e 1,140 [ 1,681 o882 BT |0 [ 592 . 02/25/2046 . |1.A FM .
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2013-
..92937E-AG-9 [C11 CLASS B 3.714% 03/15/45 ...covvveeeeeeenn | ennnns . 06/01/2024 . | Paydown ... .. (10)]. . 03/15/2045 . |1.A ........
WFRBS COMMERCIAL MORTGAGE TRUS
..92937U-AJ-7 [C13 CLASS D 144A  4.142% 05/15/45 ......ccceee | uunnnns . 06/01/2024 . |Paydomn ...cevvueeeeeeennnnn Joeeemnieeeecennins Joenns 225,265 |eeeeennnns 225,265 |....ennnn.n 216,069 |........... 228,122 oo [V 1,143 | (U1 1,143 | (U 225,265 |..eeeeeennnnnns (VI PO [ PO (VI IO 3,732 |. 05/15/2045 . [1.A ........
WF RBS COMMERCIAL MORTGAGE TRU SERIES 2014~
..92930K-AH-1 [C24 CLASS XA  1.022% 11/15/47 .oovvvveeeieennn | onnnnns . 06/01/2024 . |Paydomn oeevveueeeeeennnnns Joonnnnnneeernnnnnes fooneeeeeennnnnnns [ 0 Joeeeeennnns 230,553 |......ccee.. 46,712 |t (U (46,712) |ceeeeeennnnns (U (46,712) [ceieeennnnns [ 0 |oeerminaaeees [V PP (U T 0 Joeennanes 47,951 |. 11/15/2047 . |1.C FE .
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WABASH VALLEY POWER ASSOCIATIO PONER ASSOC
..92966%-AG-4 16.140% 01/31/28 .....ovvvvvvviiiinininiiniiniiiiiins [ oo . 04/30/2024 . | Various ......cceeevviiiinn foevereenineninnnnnns Joeeennns 264,718 |....oeeeen 264,718 |........... 264,718 |........... 264,718 |..........l 0 e (VO 0 | (VO 0 e 264,718 |..ocoeeeennnn (VN 0 | [V 8,127 |. 01/31/2028 . [1.F ........
Redemption 100.0000
..92980*-AB-7 | W2W FINANCE LLC  4.600% 01/31/32 ......cooeees [eernnnn . 06/30/2024 . | evviiiiiiiiiiiiininiiiiiiinns e | 91,934 |........... 91,034 |oooeeenes 91,034 [..oennne. 91,934 [oiinnnnnns 0 e (VO 0 | (VO 0 s 91,934 [.oooiiiiinns (VN 0 | [V 2,114 |. 01/31/2032 . [2.B PL ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2006~
..93362Y-AA-0 | ARS CLASS A1A  6.143% 06/25/46 ..........cooees [oeennnn . 06/25/2024 . | Paydown . 06/25/2046 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19
..933638-AC-2 |CLASS 1A1B 6.000% 01/25/47 ......cooevveeeeees [oeennn . 06/01/2024 . | Paydown . 01/25/2047 . (1.A FM ...
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19
..933638-AE-8 |CLASS 2A1B  6.423% 01/25/47 .oovvvvvvvvveenenns oo . 06/01/2024 . | Paydown . 01/25/2047 . (1.A FM ...
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR7
..93363C-AD-1 |CLASS 3A1B 6.201% 07/25/46 ......ccovvviiiiees [eeeennn . 06/25/2024 . | Paydown . 07/25/2046 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR13
..93363R-AC-0 |CLASS 2A1B 6.653% 10/25/46 .......evvvvvvvvnnns [eerenn . 06/01/2024 . | Paydown . 10/25/2046 . [1.A FM ....
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4
..93363X-AD-5 |CLASS 2A3  5.628% 07/25/47 ....evvvvvvvvvvvrnnnn [ eeeenn . 06/25/2024 . | Paydoun ... . 07/25/2047 . (1.A FM ...

WAMU MORTGAGE PASS THROUGH CER St

..93364B-AA-8 | OAS CLASS 1A 6.000% 06/25/47 .....evvvvveeenn | eeeens . 06/03/2024 . | Paydown . 06/25/2047 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-1

..939336-21-2 | CLASS CX  5.500% 03/25/35 ....ccevvvvveeeininns | eeeeans . 06/01/2024 . | Paydown ... . 03/25/2035 . |5.B Gl ....
WASHINGTON MUTUAL MORTGAGE PA

..93034F-AA-0 | CLASS CB1  5.500% 07/25/35 ....cvvvvvveeaainns | eeeans . 06/25/2024 . |Paydown . 07/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-7

..93934F-BU-5 | CLASS 4CB  7.000% 08/25/35 ....cevuvvvveranninn | weeeens . 06/01/2024 . | Paydown ... . 08/25/2035 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA Si

..93934F-PT-3 | CLASS 2A1A  6.201% 05/25/46 .......evvvveeennns | eeeens . 06/01/2024 . [Paydown ....ooviviieeiinnns foeneeniiiiinieins e 24 214 o 188 | 185 | 0 forreeeiinns 29 |, 0 forreeeiinnns 29 |, [V OO 24 [ (U IO 0 foreeeieiinnns [ PO 4 1. 05/25/2046 . [1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-5

.. 93934N-AA-3 | CLASS 1A1  6.000% 07/25/36 ....evvvveeeeninenns | eeeeann . 06/25/2024 . [Paydown .....oooviiiiiiniis [oeneeniiiiinieis e ) VA FOPPRRIN 3,28 |eeieennnn 1,816 |eneeenn. 1,900 foveeiiiinnns 0 foeeeenns (983) forveraerannnns 0 s (983) forvvraerannnns [V OO 7 | (U IO 0 foreeeieiinnns (U PO 81 |. 07/25/2036 . [1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2007-

..939355-BR-3 | OA3 CLASS 4A2  5.853% 04/25/47 ....ovvvevnins | eeenn . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 37,253 |oeeeiiinnn 35,577 ovveernnnn 31,776 |ooeeennns 31,678 |oeeeiiiiinns 0 foeeeens 5,575 [cveiiiiiinnn 0 foreeeenns 5,575 [ciiiiiiiinnn 0 foreeianns 37,253 [ovrieeaannn (U IO 0 foreeeieiinnns [V FOPO 747 |. 04/25/2047 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-ARS

..93935A-AF-9 | CLASS SA  6.143% 06/25/46 ......coocvvvvireennes | eeeeans . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 19,792 ... 13,468 |............ 10,808 |............ 10,676 [...ceeeennnnnns 0 foeeeens 9,16 [oveeieeenns 0 foreeeenns 9,16 [oveereenns 0 foreeianns 19,792 | (U IO 0 foreeeieiinnns [V FOPO 604 |. 06/25/2046 . |1.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-ARS

..93935A-AF-9 | CLASS SA  6.143% 06/25/46 .....ccoevvrvireenasn | eeeeens . 04/20/2024 . [Paydown .....oovivieeeienn foreeneniiiiinien e 9,471 foveeiiiins 6,282 |..ccooeennn. 5,001 |oeeeeiinnnns 4,940 |iiiiienn. 0 foeeeens 4,531 [ 0 foreeeenns 4,531 [ 0 foreiiianns 9,471 | (U IO 0 foreeeieiinnns [V FOPO 225 |. 06/25/2046 . |2.B FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6

..93935F-AC-5 |CLASS 2A  6.113% 08/25/46 .....eevvvvinriiinans | eeeeens . 06/01/2024 . [Paydown ....covuiiieeiennns foeneeniiiiinieii e (X T R 1,169 [oveeiiiiiins 729 [oeiiieiiiis [ 0 foreeeans LIV 0 foreeians LIV [V OO X T (U IO 0 foreeeieiinnns (U PO 22 |.08/25/2046 . |2.B FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6

..93935F-AC-5 |CLASS 2A  6.113% 08/25/46 .....covevvuvriiinans | eeeeens . 06/01/2024 . [Paydown ....coovvriiiieniis foeneeniiiiiinieiin e, 35,755 |oocciiiiis 39,404 ... 24,647 |............ 23,560 |ooviiiiiannnn 0 foueeees 12,196 [oveeeeeennis 0 foeeees 12,196 [oeeeeeennnis 0 foreeianns 35,755 [.vvieiienns (U IO 0 foreeeieiinnns [V FOPO 747 |. 08/25/2046 . |2.C FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10

..93035Y-AA-8 | CLASS A1 5.658% 12/25/36 ...eeevvevvviineiinss | eeeeens . 06/25/2024 . [Paydown .....oooiivvieiienn foreeneniiiiin o 7,918 | 7,918 | 4,673 |ooeeiiinens 4,410 [ 0 foeeeens 3,508 oooiiiiiinns 0 foreeeenns 3,508 |ooeiiiiiiins 0 foreiiianns 7,918 [ (U IO 0 foreeeieiinnns (U PO 79 | 12/25/2036 . [1.A FM ...

..94106L-AZ-2 | WASTE MANAGEMENT INC ~ 3.500% 05/15/24 ....... |....... . 05/15/2024 . [Maturity .....ooooooiiiiiis Joniiis [ 6,000,000 |........ 6,000,000 |........ 5,984,880 |........ 5,999,344 [.............. 0 fooeeeennns 656 |..ccvneeenn. 0 foeeeennes 656 |.ccvneeenn. 0 foeeees 6,000,000 |.....ceeeennee [ IR [V O, [ FO 105,000 |. 05/15/2024 . |1.G FE ....
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1

..049796-AA-4 | CLASS A1 144A  3.000% 05/25/50 ......cccuvveens | venennn . 06/01/2024 . [Paydown ......cocuvvieiiinns foeneei e 7,214 | 7,214 |l 7,646 |...ceenees 7,760 [oeeeeaeennnns 0 foeeeennns (546) [ovvereeennnnns 0 [ (546) [evvereeennnns 0 [ 7,214 |l [ IR [V OSTR (O O 90 |. 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1

..949796-AS-5 | CLASS A17 144A  3.000% 05/25/50 ........ccccer |eeeeenn . 06/01/2024 . [Paydown ......cccuvviiiiines foenieii e 5,711 |, 57711 |l 6,072 |ooceunnnens 6,151 [l 0 foeeeennns [ L)) R 0 [ [: L)) R 0 [ 5,71 o [ IR [V OSTR (O O 72 |. 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005~

..04982P-AA-7 | AR7 CLASS 1A1  6.154% 05/25/35 ....couvvieeees | aenennn . 06/01/2024 . [Paydown ......ccvveiiiiiiis feeeeeeiiiieees [, 25,930 |oeeeieens 25,930 [oeeeennns 25,408 |............ 26,139 |ocnneennn. 0 foeeeennns (209) ferveraeennnnns 0 [ (209) ferveraeennnnns 0 foeeeennns 25,930 [.oiieeeenns [ IR [V OSTR 0 [, 644 . 06/25/2035 . |[1.AFM ....
WELLS FARGO MORTGAGE BACKED SE SERIES 2006-7

..94982X-AD-4 | CLASS 2A1  6.000% 06/25/36 ......cceeeeuureenees | vuneann . 06/25/2024 . [Paydown ......cccviiiiiiiis feeeeiis [ 13,145 |[........... 19,634 |............ 16,126 |............ 16,077 [oeeeeeeennns 0 foueeees (2,931) e 0 foeeees (2,931) e 0 foeeeennns 13,145 ...l (O IO 0 foreeieinnies 0 [, 489 |. 06/25/2036 . |1.A FM ....
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3

..049831-AA-Q | CLASS A1 144A  3.500% 07/25/49 ......cceveeees | neennn . 06/01/2024 . [Paydown ......cocuviieiiinns foeeneii e 9,693 [............ 9,693 |............ 10,085 |............ 10,261 [ooeeeeeennns 0 [ (569) [erveraeeannnnns 0 [ (569) forveeeeeannnnns 0 [ 9,693 |...cccniiees [ IR [V O, 0 [t 144 1. 07/25/2049 . [1.A ........

WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AS-0 | CLASS A17 144A  3.500% 07/25/49 ....ccvvveeees | eveeeen . 06/01/2024 . [Paydown ...oooeeenvveeeeeees foeeeeeiiiiieeeeees [ 7,269 |..o......... 7,269 |.ooennen.. 7,304 oo 7,319 | 0 [ (49) | 0 [ (49) .. 0 [ 7,269 oo 0 loeeeeiee 0 [, 0 |oveeeeiiines 108 |. 07/25/2049 . |1.A ........
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WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-All-1 [CLASS AIO1 144A  0.235% 07/25/49 .....coevves | unnnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 1,626 |oveennne 2,197 . 07/25/2049 . |1.A FE ....
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AX-9 [ CLASS Al02 144A  0.500% 07/25/49 N IR . 06/01/2024 . | Paydown ... e 1,499 [ . 07/25/2049 . |1.A FE ....
WELLS FARGO MORTGAGE BACKED SE SERIES 6-
..94983J-AC-6 [AR1 CLASS 2A1  6.307% 03/25/36 ....evvvnvvvvnnn | uunnnns . 06/01/2024 . |Paydonn ....covvnvvvvirnnnnn Jevvnnnnieiiiinnns foinneneens 2,707 foeriviinnnnns 3,462 |.....coeennnn 2,896 |ieeennnnns 3,144 [oooiiiiininnns 0 s (436) |vvvevrrnnnnns (U (436) |..evvvvnnnnnnns (U1 O 2,707 |oeerieiiinnnn (1 P [ PO [V 79 |. 03/25/2036 . |[1.A FM ....
WELLS FARGO MORTGAGE BACKED SE SERIES 2007-7
..94985J-CD-0 [CLASS APO  0.000% 06/25/37 ...evvvvvvvvvnnnnnnes | unnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 2,352 | 2,518 | 636 |....covvnnnnns 845 | (U 1,506 [oooiiviinnnnns (U 1,506 [oooiiiiinnnnns [V P 2,352 [ooeeiiiiiiinnnn (VN P [ PO [V N 0 |. 06/25/2037 . |1.A FM .
WELLS FARGO MORTGAGE BACKED S SERIES 2022-2
..949930-AD-3 [CLASS A4 144A  2.500% 12/25/51 ...ccvvvvvvnnnes | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnn foevvnnininiiiiiinns Jonennns 145,328 |...oennnnn. 145,328 |........... 133,861 |ouvvennnnns 134,200 |..ceevennnnnnns (U . 1,128 [oeeiiiiinnnens (U . 1,128 [ (U 145,328 |[....covvnnnnnns (1 P [ PO [V F 1,630 | 12/25/2051 . |1.A ........
WELLS FARGO COMMERCIAL MORTGAG SERIES 2016-
..95000C-BE-2 [NXS5 CLASS XA  1.563% 01/15/59 ....cevvvnnvvees | uunnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 6,912 | 3,707 |oeeeeeeeeens 0 fens (3,707) feuvvvrvnnnnnnns (U . (3,707) [eunnieiiinnnnnn [ (VN (1 P [ PO [V F 1,035 |. 01/15/2059 . [1.A FE .
..95000U-3L-5 |WELLS FARGO & COMPANY  5.707% 04/22/28 ..... |....... . 05/20/2024 . |WACHOVIA .eeeieeiiiiiees Joeemnieeeeeenies e 13,607,190 |....... 13,500,000 [....... 13,558,725 |oeeveenneeeeeenes (U1 PO (U (1,340) |+eeveeeeenee (U (1,340) |+eveeeeeenee (U 13,557,385 |[..ceevvrnnnnnns 0 |oeeennnns 49,805 |......... 49,805 |............ 64,204 |. 04/22/2028 . |1.E FE .
WELLS FARGO MORTGAGE BACKED SERIES 2019-1
..95001T-AA-3 [CLASS A1 144A  3.933% 11/25/48 ....cccvvvveeees | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Joennieeeeeeiieeee feeeeeeeees 13,140 |..oceenenees 13,140 |ooeeenennnns 13,178 o 13,219 | 0 Joeeeeees (79) |eeeeeeeeens (V1 PO (79) |eeeeneeeeenes 0 Joeeeeees 13,140 o (VI PO [ PO [V AU 246 |. 11/25/2048 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-1
..95001T-AW-5 [CLASS AIO1 144A  0.000% 11/25/48 .......ccvvve | uunnnns . 06/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeeiieees feeeeeeeeenis [V [ PO [T 221 |eeeeeeiaens (U (227) |+eeeeennaens (U (227) |+ eeeennaees [ (VI IO (VI PO [ PO [V PO 0 | 11/25/2048 . |1.A FE .
WELLS FARGO COMMERCIAL MORTG SERIES 2020-C55
..95002E-BF-3 [CLASS XA  1.420% 02/15/53 oeevvveeeeeeeeienaes | s . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennieeeeeeiiieees feeeeeeeeenis [V [V IO 5,574 |.ceeeeennnnns 4,056 |eeeernnnnnns (U (4,056) |.cevvnneaanns (U (4,056) |.cevvnneaanns [ (VI IO (VI PO [ PO [V AU 389 |. 02/15/2053 . |1.A FE .
WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AE-4 |CLASS A5 144A  3.500% 09/25/49 ......covvvuees | unnnns . 06/01/2024 . |Paydonn ...cevveneeeeennnnn foeemmnineeecennns s 195,122 |oeeeennnes 195,122 |.oeeeeenees 198,479 |....oeeeen. 199,199 |ooviiniinnens (U (4,078) [ceeeeeeeennnnnn (U (4,078) [cceeeeeeennnnnn (U 195,122 [ooeeeeiiiinnnns (VI PO [ PO (VI IO 3,065 |. 09/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIES 2019-4
..95002F-AX-2 |CLASS A102 144A  0.500% 09/25/49 .....coeevees | uunnnns . 06/01/2024 . |Paydomn .cevveneeeeennins Joemnieeeeeeniiees feeeeeeeeeeis [V [V IO 1,621 | 2,021 e (U (2,021) |+eeeeeeeeees (U (2,021) |+eveeeeeenes [ (VI IO (VI PO [ PO [V AU 547 |. 09/25/2049 . |1.A FE .
WELLS FARGO MORTGAGE BACKED SERIES 2019-2
..95002J-AA-4 [CLASS A1 144A  4.000% 04/25/49 ....covveeeeeeee | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennins Joenniieeeeenieeee feeeeeeeees 1,779 |oeeeeeenens 1,779 oo 12,220 |eeeeennnnnns 12,162 |oeeveeeeenee (U (383) |+eeeerennnns (U (383) |+eeeerennnns 0 Joeeeeees 1,779 |oeeeeeeienn (VI PO [ PO [V AU 196 |. 04/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 [ CLASS A1 144A  3.000% 12/25/49 ....covveeveeeee | unnnns . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 23,781 ..o 23,781 |ooeeeinnnnns 24,421 |............ 24,508 |...coovnunnnnns (U (727) [oeeeeeeenennns (U (727) [eeeeeeeenennns 0 Joeeeeees 28,781 oo (VI PO [ PO [V AU 281 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 |CLASS A17 144A  3.000% 06/25/50 ......ccevevnn | uunnens . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 30,086 |............ 30,086 |oeeeeunnnnns 31,360 |...ccevnnnnn 31,481 | [V P (1,395) |eeeeeeeeeee [V P (1,395) |eveeeeeeeee 0 Joeeeeees 30,086 |.eeevuunnnnnn (VI PO [ PO [V AU 349 . 06/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-4
..95002V-AA-7 |CLASS A1 144A  3.000% 07/25/50 ....eeeeeeeennnn | unnnns . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 1,148 |............ 1,148 | 12,002 |oeeeennnnnns 12,198 | (U (1,045) |.eeeeneaenee (U (1,045) |.eeeeeeeenee 0 Joeeeeees 1,148 | (VI PO [ PO [V AU 136 |. 07/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-4
..95002V-AS-8 |CLASS A17 144A  3.000% 07/25/50 .....cceeeeeen | uunnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 50,165 |............ 50,165 |............ 53,343 |.cceeeeenne 53,681 |..ccernennnnnns [V P (3,515) |eeveneeeeeee [V P (3,515) |eeveneeeeeee 0 Joeeeeees 50,165 |eeevenneenns (VI PO [ PO [V AU 612 |. 07/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-5
..95003B-AS-1 [CLASS A17  2.500% 09/25/50 ..cevvvuneeeeennnnns | s . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 37,228 |eeennns 37,223 |oceeeeeenne 38,045 |....coeennnn 38,083 |..ccovvnnnnnnns (U (859) |+eevevennnns (U (859) |+eevevennnns 0 Joeeeeees 37,228 [ooeeeeiiinnns (VI PO [ PO [V AU 409 |. 09/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2021-
..95003F-AV-5 | INV2 CLASS AIO1 14 0.645% 09/25/51 ....ccevt | uunnnns . 06/01/2024 . | Paydown ... . 09/25/2051 . |1.A FE ....
WELLS FARGO MORTGAGE BACKED S SERIES 2021-
..95003F-AW-3 | INV2 CLASS AI02 14 0.500% 09/25/51 ...cccvvn | uunnnns . 06/01/2024 . | Paydoun . 09/25/2051 . |1.A FE ....
WENDYS FUNDING LLC SERIES 2018-1A CLASS A211
..95058X-AE-8 [ 144A  3.884% 03/15/48 ...oovveieeeiiiiieieeennn | s . 06/15/2024 . | Paydown ... . 03/15/2048 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2!
..95058X-AL-2 [ 144A  2.775% 06/15/51 ..oeeveeeeieiiieeeceenns | s . 06/15/2024 . | Paydoun . 06/15/2051 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2I1
..95058X-AP-3 | 144A  4.535% 03/15/52 . 06/17/2024 . | Paydown ... . 03/15/2052 . |2.B FE ....
..970648-AN-1 | WILLIS NORTH AMERICA INC ~ 5.900% 03/05/54 .. . 04/09/2024 . |Various ... . 03/05/2054 . |2.B FE ....
WINWATER MORTGAGE LOAN TRUST SERIES 2015
..97652U-AR-1 [ CLASS AX1 144A  0.443% 02/20/45 ......covvvees | uunnnns . 06/01/2024 . | Paydoun . 02/20/2045 . |1.A FE ....
WINWATER MORTGAGE LOAN TRUST SERIES 2016-1
..97655J-BN-1 [CLASS 1X18 144A  0.206% 01/20/46 ........ccevv | unnnns . 06/01/2024 . |Paydomn ....ovvvvviiinnnnns Joevniineeniiiiiinnes foeineieiiiis [V (U FO, 2,566 |ieeuunnnnnns 2,576 |oooeeeeeens 0 s (2,576) |.oeeeeeeen (U . (2,576) |evvenninnnnnn [ (VN (VN P [ PO [V 290 |. 01/20/2046 . |1.A FE ....
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 [144A  3.238% 07/30/51 ..ievvvviviiiiinininiiiiins | annnnns . 04/30/2024 . |Paydomn ....ceevviiiiiinnns foovenninniniiiiiinns Joviinninnns 6,250 |............ 6,250 |eiennns 6,250 |.ieeinnnnns [T 0l (2] S [ (] T (U 6,250 [....ccovnnnnnns 0 | (U [ 101 |. 07/30/2051 . [2.B FE ....
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Redemption 100.0000
..09797@-AA-1 [ WOLVERINE TERMINALS ULC 10.500% 10/31/30 ... |....... . 06/30/2024 . | .eeenniieiiiieeeeeiiieeees i e 163,134 |........... 163,134 |........... 163,134 |........... 153,871 [ooeiiiiiinnnns (U 1,973 | (U 1,973 | (U R 163,134 |ooveeiiinnnnnn (1 P [ PO [V F 2,621 |. 10/31/2030 . |3.C PL ....
AIR CANADA 2020 2A PTT SERIES 144A  5.250% Redenption 100.0000
..00909D-AA-1 [04/01/29 ..eevvvniiiiiiiiiiiiiiii e A.... . 04/01/2024 . | eeeennieiiiiiieieeiiieeeees i e 226,287 |........... 226,287 |........... 226,287 |.......e... 226,287 |...ccovvnnnnnns [ PR (VN P [ PR (1 P (U R 226,287 |.ecvvvnnnnnns (1 P [ PO [V F 5,940 |. 04/01/2029 . |1.F FE ....
BARRICK INTL BARBADOS SERIES 144A  6.350% JEFFERIES & COMPANY INC
..06849A-AB-5 [ 10/15/36 ...euviiviininiiiiiiiie e .| 05/07/2024 . | .. ..3,620,974 |........ 3,431,000 |........ 3,570,402 |.... (LT3 [0 e (1738) [0 [ 3,522,769 |.. ...123,459 |. 10/15/2036 . |1.G FE .
..15135U-AF-6 | CENOVUS ENERGY INC  6.750% 11/15/39 ......... . 06/28/2024 . | JANE STREET CAPITAL .... |.... ..3,009,515 |........ 2,775,000 |..ee..n. 2,933,564 |.... en(2,582) [l O [ (2,582) [0 [ 2,909,673 |.. ...117,591 . 11/15/2039 . |2.B FE .
Redemption 100.0000
..292766-A#-9 |ENERPLUS CORP  4.400% 05/15/24 A..... . 05/15/2024 . | .. .. 740,000 .... 140,000 .... 740,000 |.......... 740,000 |.... .0 ... 740,000 |.. . 05/15/2024 . |2.B ........
..448055-AD-5 |HUSKY ENERGY INC ~ 6.800% 09/15/37 ............ . 06/28/2024 . | .eevniiiiiiiiiniiiiiiieees e e 7,464,030 |........ 7,000,000 |........ 7,263,550 |........ 7,257,456 |.... eee(5,975) [0 [ (5,975) [0 [ 7,251,482 |.. . 09/15/2037 . |2.B FE ....
..655422-AV-5 | GLENCORE CANADA CORP  6.200% 06/15/35 .. . 06/13/2024 . | TRADEWEB DIRECT . . 1,301,875 .. 1,250,000 1,251,075 |. 1,250,707 |. L (19)]. A . 1,250,687 . 06/15/2035 . |2.A FE ....
..67077M-AQ-1 [NUTRIEN LTD  6.125% 01/15/41 . . 06/12/2024 . | Various 26,945,500 |....... 26,000,000 |....... 26,170,200 |.......26,165,129 |.... L (2,647) |0 [ (2,647) [0 s 26,162,482 |.. . 01/15/2041 . |2.B FE
GLENCORE FINANCE CANADA SERIES 144A  6.000% FTN FINANCIAL CAP
LOBATE-AN-0 [ 11715741 oo A..... . 06/18/2024 . |MARKETS ....oeeimrieireeenn Joemmneeeeeeenieees [ 2,510,025 |........ 2,500,000 |........ 2,469,475 |........ 2,475,977 |oeeeerinnns 0 Joeeeeees [T (V1 PO [T (U 2,476,333 [..ccevvnnnnnnns 0 |oeeennnns 33,692 |......... 33,692 |...ccennnnnn 89,583 |. 11/15/2041 . |2.A FE ....
AMERICAN MONEY MANAGEMENT SERIES 2020-23A
..00177J-BC-8 |CLASS CR 144A  7.579% 10/17/31 ...oeeeeenneenne D..... . 05/02/2024 . |Paydonn ...ccevueeeeeeennnnn Joeeemniieeeeennies e 4,000,000 |........ 4,000,000 |........ 3,860,000 |........ 3,858,811 |oevueeeenee (U 141,189 [ooeeieeinnnnns (U 141,189 [ooeeieeinnnnns (U 4,000,000 . 10/17/2031 . |1.F FE ....
ABENGOA TRANSMISION SUR SA SERIES 144A
..00289L-AA-3 [6.875% 04/30/43 ..oorvenieeieeie e D..... . 04/30/2024 . |Various ........ccceeeeernes .. 126,840 ..126,841 |.... ....126,840 |.. . 04/30/2043 . |2.C FE
..023641I-BE-4 | AMERICA MOVIL SAB DE CV  4.375% 07/16/42 ... |D..... . 05/23/2024 . | GOLDMAN SACHS & CO. .... . 1,711,000 1,704,209 |.... . 07/16/2042 . |2.A FE
AUTO METRO PUERTO RICO METROPOLITANAS
..05330K-A@-4 [7.500% 12/31/38 ..evvvviiiiiiiiiiiiiiniieeeeeees D..... . 06/30/2024 . |Various ........ceeeevrvvinn Jovvnnininniiiniinnns foeeienenns 38,248 |.eeeunnnnnn 38,248 |............ 38,248 |.......eeen. 38,248 |....oovnnnnnnnn [ PR (VN P [ PR 0 . 12/31/2038 . |2.B FE ....
AUTO METRO PUERTO RICO SERIES 144A  6.750%
..05330K-AA-3 [ 06/30/35 ..evvnniiiiiiiiiiiiiii e D..... . 06/30/2024 . |Various ........cceeeeerennn foevennnnnnniiinnnns Jovienns 190,125 |........... 190,125 |...ooeeeees 189,568 |...eeunnnn. 189,641 [oeiiiiinnnnns (U P 484 | (U P 484 | (U 190,125 |ovenniiiinnnnn (1 P [ PO [V F 6,417 |. 06/30/2035 . |2.C FE ....
BIB CENTRAL AMERICAN CARD REC ~ 3.500%
..05551C-AA-3 [01/07/30 ...vviiviiiiiiiiiiiiee e D..... . 04/07/2024 . |Various ........cceeeeveenns foovennnnnnnneinnnnns Jovienns 762,076 |.......... 762,076 |.......... 762,076 |.......... 762,076 |ooevvennennnnne [ PR (VN P [ PR (VN P (U 762,076 |oeeeeeeinnnnn (1 P [ PO [V PO 13,336 |. 01/07/2030 . |1.G FE ....
BAIN CAPITAL CREDIT CLO LIMITE SERIES 2020-1A
..05684D-AJ-2 [CLASS C 144A  8.289% 04/18/33 .........euvnnnn. D..... . 04/18/2024 . |Paydonn .....cuvevvviiiinnnn foeveininiiiiiiinns Joveees 4,720,000 |........ 4,720,000 |........ 4,703,480 |........ 4,660,659 |.......eeunnnnn (U P 59,341 | (U PR 59,341 | (U . 4,720,000 |..cevuunnnnnnns (1 P [ PO (VI P, 199,345 . 04/18/2033 . [1.F FE ....
BARCLAYS BANK PLC SERIES BKNT ~ 3.750%
06739F-HV-6 [ 06/15/24 . .oovveniiiiiiiiiiieii D..... . 065/15/2024 . |Maturity ....oooovvnenines Joovvnnininiiiiins e 7,000,000 |........ 7,000,000 |........ 6,997,690 |........ 6,999,898 |............... (U P (0720 PO (U P (17200 IO (U . 7,000,000 [oeuieieennnnn (1 P [ PO (VI P, 131,250 |. 05/15/2024 . |1.E FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE
. 08866T-AB-8 [4.180% 04/07/28 .....ovvvvvniiiiiiiiiieeeeeinaa D..... . 04/07/2024 . |Various ........cceeeeveenns foevvnnnnennennnnnns Jovenns 495,462 |........... 495,462 |........... 495,462 |........... 495,462 |....oiiiinnnnns [ PR (VN P [ PR (VN P (U R 495,462 |........oennnn. (1 P [ PO [V PO 10,355 |. 04/07/2028 . |1.G FE ....
CARLYLE GLOBAL MARKET STRATEGI SERIES 2017-2A
.. 14316J-AU-3 |CLASS AR 144A  7.187% 07/20/31 .............. D..... . 06/14/2024 . |Paydonn .....ceuevvvvviinnnn fovevniniieiiiinns Jovnens 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,492,482 |.....oovnennnnn (U 7,518 [oeeiiiiiiinnns (U 7,518 [oeeiiiiiiinnns (U . 1,500,000 |.....ccevnnnnns (1 P [ PO [V PO 71,599 |. 07/20/2031 . |1.C FE ....
CROWN CITY CLO SERIES 2023-5A CLASS B 144A
.. 22823A-AG-1 |8.925% 04/20/34 ......ovvvnniiiiiiiiieiciiis D..... . 05/09/2024 . |Paydown .......ovvveeinnnnn . 1,500,000 .. 1,500,000 ..1,500,000 |........ 1,499,392 |.... .1,500,000 |.. . 04/20/2034 . |[1.E FE .
..344419-AC-0 | FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 ..... D..... . 06/20/2024 . |Call 79.4940 ..... .. 158,988 .... 200,000 158,988 |...........218,809 |.... ....158,988 |.. . 01/16/2050 . |2.A FE .
GC TREASURY CENTRE CO SERIES 144A  4.400%
..36830B-AD-7 [ 08/30/32 eeeerieeeeeii e D..... . 04/26/2024 . |Call 91.6250 ..... |oeeereiieieeeenies e 1,603,438 |........ 1,750,000 |........ 1,603,438 |........ 1,741,160 [.coeeeeennnens 0 |oueeen (137,722) |eeeeeeeee 0 |oueeen (137,722) |eeeeeeeee (U 1,603,438 |..eeeeeeennnn (VI PO [ PO [V PO 44,061 |. 03/30/2032 . |2.C FE ....
GC TREASURY CENTRE CO SERIES REGS ~ 4.300%
..36830D-AC-5 [03/18/51 ..eeiieeieiiee e D..... . 04/26/2024 . |Call T7.5000 ceeee Jeemneeeeeemnnenes feeens 1,356,250 |........ 1,750,000 |........ 1,345,470 |........ 1,354,192 |..ooovnnnnnnnes [V 1,875 [ooeeieieininnns (U1 1,875 [ooeeiiieeinnnns (U 1,356,067 |eeeeeeeeennnnn [V PO 183 o 183 [ 45,568 |. 03/18/2051 . |2.B FE ....
GC TREASURY CENTRE CO SERIES REGS ~ 4.400%
..36830D-AD-3 |03/30/32 D..... . 04/26/2024 . |Various ......cceeeueeeeeenn Joemmmneeeeennnines foreens 4,352,188 |........ 4,750,000 |........ 4,159,824 |........4,208,422 |.... . 16,175 |... PRV IO 4,224,598 |.. ...119,594 |. 03/30/2032 . |2.B FE .
..404280-DII-6 |HSBC HOLDINGS PLC  6.332% 03/09/44 R VR . 06/03/2024 . |Various ........cceeeeveennn foevennnnnnninnnnnns founns 13,910,759 |....... 13,100,000 |....... 13,145,273 |....... 13,144,992 |.... ... (526) [... J VI N 13,144,467 |.. ...610,598 |. 03/09/2044 . |1.G FE .
HOME RE 2018 1 LTD SERIES 2018-1 CLASS M2
.. 43730M-AB-4 [144A  8.460% 10/25/28 .......ccevvvvnnniiiinnnnn D..... . 06/25/2024 . |Paydonn .....evvevvviiiinnnn fooveiniiniiniiiiins Jevnees 1,040,710 |........ 1,040,710 |........ 1,031,279 |........ 1,083,277 |oveeeneiinnnns (U TA433 | (U TA433 | (U . 1,040,710 [.ooeevvennnnnns (1 P [ PO [V PO 36,794 |. 10/25/2028 . |1.B FE ....
INDUSTRIAL DPR FUNDING LTD SERIES 16-1A CLASS
..45605P-AM-0 |3 144A  5.235% 04/15/26 .......ovvvnvviiinnnnnnns D..... . 04/15/2024 . | Paydown ... .. 763,023 763,023 763,023 |...........761,572 |.... ....763,023 |.. ....19,972 |. 04/15/2026 . |2.B FE .
..45662N-A*-4 | INFINEON TECHNOLOGIES AG ~ 3.940% 04/05/24 .. |D..... . 04/05/2024 . |Various ... .9,000,000 ..9,000,000 ..9,000,000 |........9,000,000 |.... .9,000,000 |.. .. 177,300 |. 04/05/2024 .|2.B ........
JAMES HARDIE INTL FIN SERIES 144A  5.000% MORGAN STANLEY & CO.
L 47032F-AB-5 [01/15/28 ....eiieiiiiiaaieeiiniiaaeeeenenaeeeeees D..... . 06/24/2024 . | INC. .eeeiiieiviniinieeennn foornnnnneeecnnnins Joennnnnns 578,544 |.......... 600,000 |.......... 567,000 |....onnnnns 583,661 |...oooeeeeenn 0 e 1,764 |0 | 1,764 |0 585,425 ,881))........ (6,881)]..........et 28,333 |. 01/15/2028 . [3.A FE ....
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MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..500820-AA-5 |A 144A  4.340% 03/20/43 ........ccvrvivriennnn (Do . 06/20/2024 . {Paydonn .......cccevevviene foevieiiiiniiiiiens [ 5,107 [oooviennne 5,407 eveeenen 5,112 [ 541 [ (L] PR (€3 PSR | ORI (€3] (L R 5,107 [ooovicenee 0 | (L PR (L1 FUT 111 | 03/20/2043 . |1.D FE ...
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..50082-AA-5 | A 144A  4.340% 03/20/43 ..... [ . 05/20/2024 . | Paydown ... 8,929 [ 8,988 [ 8,936 [0 o7 [ 0 (7)o 0 8,929 L0 [0 [0 s .. 144 |. 03/20/2043 . [1.F FE ...
..62877C-AA-1 | NAC AVIATION 29 DAC ~ 4.750% 06/30/26 ........ [D..... . 05/15/2024 . | Cal | ..227,462 ,962 |. 06/30/2026 . |4.B FE
NEUBERGER BERMAN CLO LTD SERIES 2014-17A
..64120U-Bl-4 | CLASS CR2 144A  7.587% 04/22/29 ............... [D..... . 06/13/2024 . |Paydonn .....ceevevereruens [erreeenieirieiens ferneee 2,705,000 |........ 2,705,000 |....... 2,602,210 |........ 2,603,631 |....cvennee 0 [oeeren 101,369 [oovrverieenn0 [ 101,369 [0 o 2,705,000 |veveeeeeenne (L1 PO (L] AR 0 |eeeeeene 133,942 |. 04/22/2029 . |1.F FE ...
NEUBERGER BERMAN CLO LTD SERIES 2017-25A
..64131J-A0-9 | CLASS CR 144A  7.33%% 10/18/29 ........ceenen [Deeee. . 06/27/2024 . |Paydonn .....ceevevereeuens [erreeinieinieens ferneee 5,400,000 |........ 5,400,000 |........ 5,400,000 |........ 5,370,959 [..cevrveunnne (L] A 29,0H foovrreireenn0 o 29,08 [oeeeeeriene (L R 5,400,000 |vveveuenenne (L1 PO (L] AR 0 |eeeeeene 279,041 |. 10/18/2029 . [1.F FE ....
08D CLO 2023 27 LD SERIES 2023-27A CLASS B
LB71027-AC-4 | 144A  7.728% 04/16/35 ...oevveeereeeenenenn [Deve . 05/10/2024 . |Paydonn ..c..ceeveveeruens [oevrieenieinieens feenee 4,000,000 |[........ 4,000,000 |........ 4,000,000 |........ 3,965,507 [ovveevrveernnne (L] A 34,403 |.ooovveiieenn0 o 34,408 [oooerennne (L R 4,000,000 [-.eovenernenn (L1 PO (L] AR 0 |eeeeeene 178,275 |. 04/16/2035 . [1.C FE ...
08D CLO 2023 27 LD SERIES 2023-27A CLASS C
..671027-AE-0 | 144A  8.327% 04/16/35 ....oovevvveerreerennnee [Devee . 05/10/2024 . |Paydonn .....ceevevereruens [emrieinieinieens fernee 3,000,000 |[........ 3,000,000 |....... 3,000,000 |........ 2,975,369 [.oecevreennne (L] A 24,631 |oovreeireenn0 o 24,631 [ooeeeienne (L R 3,000,000 [-.eeveuernene (L1 PO (L] AR 0 |eeeeeene 144,084 . 04/16/2035 . | 1.F FE ....
OHA CREDIT PARTNERS LTD SERIES 2015-12A CLASS
..B7100Y-AQ-7 |BR 144A  7.188% 07/23/30 ..cevrveeeveveneneene [Dcee . 04/23/2024 . |Paydonn .....ceevevereeuens [errieinienieens feeneee 7,500,000 |[........ 7,500,000  |........ 7,458,066 |........ 7,452,162 |.oeevennee (L R 47,838 |ereieenn 0 [ 47,838 | (L R 7,500,000 [-.eoveeeenenn (L1 PO (L] AR 0 |eeeeeene 275,496 |. 07/23/2030 . [1.C FE ...
OHA CREDIT PARTNERS LTD SERIES 2015-12A CLASS
..B7100Y-AS-3 |CR 144A  7.488% 07/23/30 ....ocveovrveevrennne [Decee . 04/23/2024 . |Paydonn .....ceevvevereeuens [errieinieereens feeneee 2,500,000 |........ 2,500,000 |........ 2,500,000 |....... 2,487,562 |.verrecerneen 0 [oeinnn 12,438 | O 12,438 |0 [ 2,500,000 |.. .95,645 (. 07/23/2030 . [1.F FE ....
OAKTREE CLO LTD SERIES 2019-4A CLASS BR 144A
..87402C-AU-0 | 7.287% 10/20/82 ...eveuvveerveieneeirneeeneeeee [ D . 06/18/2024 . | Call 100.0000 .o ovveeereiereiene o 5,000,000 |[........ 5,000,000 |........ 5,000,000 |........ 4,971,601 |ovevrreinene 0 [ (30,754) [+evvveerreeennn 0 fovee (30,754) [-eevevenenens (L R 4,940,848 |....cocevnneee. (L1 R 59,152 [......... 59,152 [ooveueueee 246,012 |. 10/20/2032 . 1.C FE ...
OAKTREE CLO LTD SERIES 2019-4A CLASS CR 144A
..B7402C-AN-6 | 7.837% 10/20/82 ...eveuvveeirieiinieinsieieneeeee [ D . 06/18/2024 . | Call 100.0000 .o oveveeereieieiens o 5,750,000 |........ 5,750,000 |........ 5,659,750 |.... 1 (80,295) [evviieeennn 0 e 5,605,921 [ooooveiinn0 |oeeeen. 144,079 ... 144,079 ...304,173 . 10/20/2032 . | 1.F FE ....
PRIMA CAPITAL LTD SEI
.. T4165G-AB-6 | 4.000% 08/24/49 .....ceenvvinerriireenieienns D . 06/20/2024 . {Paydonn .....ceevevevevens [oomrreiniecnieens [eeeeieens 18,405 |vrveennee 18,405 [.cvvveeee 18,274 v 18,360 o 0 foviiiiiicc8B | 0 e 4 [ (L O 18,405 |.veuvveiennee (L1 PO (L] AR 0 e 307 |. 08/24/2049 . [1.G FE ...
O0REDOO INTERNATIONAL FINANCE SERIES 144A HSBC SECURITIES USA INC.
L TATIK-26-5 |4.500% 01/31/43 ...onvvenieeienreineeenreenee [ D . 08/20/2024 . [ v e e 1,534,500 |........ 1,650,000 |........ 1,612,001 [uee 1,620,345 |.ocevrviinnne (L O 463 [0 o 463 [ (L R 1,620,809 |..eoveuevnens 0 e (86,309) [....... (86,309) [...cnveee. 66,206 |. 01/31/2043 . |1.F FE ...
SYNGENTA FINANCE NV SERIES 144A  4.892% JP MORGAN SECURITIES LTD
.B71B4K-AG-9 | 04/24/25 ....c.oovniriiieiieinieeneeeeeeees [ D L 08/24/2024 . | v [ [ 1,777,283 |........ 1,795,000 |........ 1,795,000 [........ 1,795,000 [ovevvennne (L] PR 0 Joeeerrerrnens 0 [, (L1 PO (L R 1,795,000 . 04/24/2025 . |2.B FE .
WIND RIVER CLO LTD SERIES 2022-2A CLASS B
..O7316D-AG-2 | 144A  8.225% 07/20/35 ....oevevenvnreneereenene [Dne . 06/24/2024 . |Paydonn .....ceevvevereeues [errveinieineens ferneee 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 1,974,288 |..cvrviinnne (L] A 25,712 |ovovreeineen0 o 25,712 [oeieerennne (L R 2,000,000 . 07/20/2035 . |1.C FE .
AES PANAMA GENERATION HL SERIES REGS ~ 4.375% Redenpt ion 100.0000
..BRITG7-2R-6 |05/31/30 ... I . 05/31/2024 . | .. ... 33,028 ...33,928 ...27,583 |.... ..33,928 |.. . 05/31/2030 . |2.C FE .
FRITZ DRAXLMAIER GMBH & CO KG
.D27364-AN-9 | 04/02/24 .. D . 04/02/2024 . | Various 1,700,000 |........ 1,700,000 [........ 1,700,000 |.....e.1,700,000 [oeeveveveeen fovvieiniecenn 0 o0 o0 o0 e 1,700,000 |.. . 04/02/2024 . |2.C PL ...
..E5444#-AL-8 | FUTBOL CLUB BARCELONA  6.250% 09/01/25 ..... B..... . 05/01/2024 . | PRIVATE DIRECT 7,790,052 |........ 7,790,082 |........ 7,876,093 |........5,369,826 |.............0 [.....2,625,364 |..............0 [...2,625,364 |......(119,007) [........ 7,876,004 |.. . 09/01/2025 . |2.C PL ..
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% Redenption 100.0000
LG19B1%-AA-2 | 09/30/45 ....o.vviiiiiiiiiee s D... . 06/30/2024 . .0 260,998 | 260,998 |........... 260,998 |...........259,374 |.... ....260,998 |.. . 09/30/2045 . |1.D PL .
..G2616#-AF-8 |DCC TREASURY 2014 LTD ~ 4.530% 05/21/24 ...... D . 05/21/2024 . | Various ... 12,500,000 |....... 12,500,000 |[....... 12,500,000 |.......12,500,000 |.... 12,500,000 |.. . 05/21/2024 . |2.B ........
Redemption 100.0000
..G63900-AD-8 | NANPAK LTD 12.500% 03/31/25 .....covvveuennee D L 08/15/2024 . { . [ [ 90,530 [.cveeueee 90,530 |ovrveunne 90,923 ovvennne 79,327 [oeeeeviinnne (L R 11,208 [oovveeeiieennn0 o 11,208 [oovreeeienene (L O 90,530 [oveeveienne (L1 PO (L] AR (L1 F 3,679 | 03/31/2025 . [4.C ........
PHOENIX NATURAL GAS LTD NATURAL GAS LTD
..G7059#-AA-2 | 2.120% 08/05/24 .....ceenveveeeuenenveenreenee [Buae . 05/29/2024 . {Various .....cevevveveeeeues [oomrreeniecnieens [eeen 54,799,495 |...... 54,799,495 |....... 55,758,470 |....... 54,943,880 |...vcveneeene (L] PR 0 Joeeerrerrnens 0 [, 0 e 814,590 |....... 55,758,470 |...... (958,975) [..vevvveennns (L (958,975) [........ 1,044,866 |. 08/05/2024 .2.B ........
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
L K7017#-AA-8 | 08/01/30 .ecuvveneveneeeenieerieieneeeeneeenens [ D . 06/30/2024 . [Various ......eeeveveerrues |oerueerieeninens [ooeeneees 136,916 [coveeeuee 136,916 |-.eeevee. 136,916 [..vevnnee 136,915 [-.evevenennne (L] PR L FUSRURRURR | I ISRt LI T (L] A 136,916 [coveveeeennne (L1 PO (L] AR (L1 F 2,814 . 08/01/2030 . [2.A FE .
SBM BALEIA AZUL SARL BALEAI AZUL  5.500%
..LB038¥-AA-4 | 09/15/27 .eveeieeieieneeie e D . 06/15/2024 . [Various ......eeeveveerrues |oermeenireninens foeenenes 264,160 |........... 264,160 |........... 264,160 |........... 264,159 |vvceeenne (L] AR L PSRN | I ISR LI TN (L A 264,160 |.v.veveeenne (L1 PO (L] PR (L1 F 7,264 |.09/15/2027 .|3.B ........
..P37534-AA-0 | ERGON PERU SAC  4.870% 06/30/34 .............. D . 06/30/2024 . {Various .......coccevvevenes [oovvieevieiiiiiiens fooieieens 85,839 |[............ 85,839 ..o 85,839 |............ 82,480 [..ooovoviunnne [ R 3,35 |ooiiinnenn 0 [, 3,350 | (L O ;T A 0 |eereeiiiene (L PR (L1 FT 2,102 | 06/30/2034 . |2.C PL ..
EOLICA MESA LA PAZ S DE RL DE  5.980%
L PA00TH-AA-8 | 12/20/44 ..o D . 06/20/2024 . {Various .......cccceeevrues |oevieierininiiens [ 164,427 oo 164,427 |ovvenneee 164,427 | 164,427 |voviviinnne (L PR 0 |eeieieenn0 [, (L1 PO (L A 164,427 [ooveviiinnne (L1 FURN (L PR (L1 F 7,344 |. 12/20/2044 . |2.C PL ..
LA BUFA WIND SAPI DE CV WIND SAPI DE CV Redenption 100.0000
..P7003%-AA-3 |6.770% 09/30/37 ....oovviuvreniiciiicicieiens D . 04/01/2024 . ...316 [. 09/30/2037 . [3.B PL .
..P9208#-AA-8 | TRABAJOS MARITIMOS SA  4.510% 12/15/28 ..... D..... . 06/15/2024 . | Various ... .21,141 | 12/15/2028 . [2.C ........
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GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36
L Q39748-AA-4 | oerreee e D..... . 06/30/2024 . |Various ........cceeeeveenns foovennnninniiinnnns Jovienns 207,799 |oveeeeenns 207,799 fo.eeeeenen 207,799 |...ooenee. 207,799 [oevennnnnnnnne 0 e (VO 0 | (VO 0 s 207,799 |.oooeiiiieennnn (VN 0 | [V 2,909 |.03/31/2036 .|2.B PL ....
Redemption 100.0000
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 ..evvvrnnnnnnnnnne D..... . 05/15/2024 . | evvviiiiiiiiiiiiniiiiiiininns e e 760,537 |...ooeenns 760,537 |........... 760,537 |........... 760,537 |...oooeeeennn 0 e (VO 0 | (VO 0 s 760,537 |...cooeeiennnn (VN 0 | [V 27,113 |. 11/15/2032 . |3.A FE ...
Redempt ion 100.0000
..Y5008*-AA-2 | KNAUSEN HOLDINGS LLC  5.690% 07/15/27 ....... D..... . 04/15/2024 .| evveeiiiiiiiiiiiiiiiiiiiiiien e | 896,250 |........... 896,250 |[........... 896,260 |........... 896,250 [....ccounnennes 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Jooeeeeenn 896,250 [........oe... [ 0 Joeeeeeiieenn [ 25,367 |. 07/15/2027 . |2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 626,775,648 628,713,100 625,909,531 589,318,272 0 (1,074,573) 9,166 (1,083,739) 695,493 624,454,422 (1,045,017) 3,366,249 2,321,232 21,041,767 XXX XXX
DOMINION ENERGY INC SERIES B HYB ~ 4.650%
..25746U-DD-8 |Perpet. ...ooooooiiiiiiiiiii [ . 06/06/2024 . |Call 99.7500 ... eeeeeriiiiiiiiiiiins fereene 6,483,750 |........ 6,500,000 |........ 6,483,750 |........6,500,000 [........ccoeee [ (16,250) |0 | (16,250) o 0 feeeeees 6,483,750 |.. ... 143,569 |. 01/01/9999 . [2.C FE
..29250N-AS-4 |ENBRIDGE INC ~ 5.500% 07/15/77 ... A..... . 06/24/2024 . | BARCLAYS CAPITAL ...oovvn |oeveeeeeeeiieeeennns |oeees 2,833,800 |........ 3,000,000 |........ 2,805,000 |........2,807,231 |....oooeeeeennn0 | s 266 [oeeiiiiiiinnnnn 0 feviiiiinnnnn 206 [euniiiiinnnnnnn 0 s 2,807,487 |.. ...155,833 |. 07/15/2077 . [2.C FE
Mizuho Securities USA
.. 29250N-Al-5 |ENBRIDGE INC  6.250% 03/01/78 ..........eeee... A..... . 06/24/2024 .1 1InC oovvviiiiiiiiiiiiiiieiees e | 3,850,000 |........ 4,000,000 |........ 3,810,000 |........ 3,812,237 [.uvnnnnnnne 0 Joeeeeeeenns 184 | 0 Joeeeeeeenns 184 | 0 Joeeennn 3,812,421 |..vvvvvnnnnns [ 37,579 |......... 37,579 | 204,167 |. 03/01/2078 . |2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 13,167,550 13,500,000 13,098,750 13,119,468 0 (15,810) 0 (15,810) 0 13,103,658 0 63,892 63,892 503,569 XXX XXX
VOYA CLO 2017 4 LTD SERIES 2017-4A CLASS B
..929160-AC-6 | 144A  7.029% 10/15/30 ....eevvvvvvvvvnnnnnnnnnnnn [ereeenn . 05/23/2024 . |Paydoun ........oooeeiiiiins i s 2,505,000 |........ 2,505,000 |........ 2,506,404 |........2,497,004 [.....cccee0 foeeeeenns 7,99 | 7,99 |0 s 2,505,000 |.. .. 108,105 |. 10/15/2030 . [1.C FE ....
VOYA CLO 2017 4 LTD SERIE!
..92016Q-AD-4 | 144A  7.311% 10/15/30 ...evvvrrvnnnnnnnnnnnnnnnnn [eeeeenn . 05/23/2024 . |Paydoun .......ooooeiiiiiins i e 817,000 |.......... 817,000 |........... 819,079 |........... 815,464 |............... [V R 1,536 [ceeveiiiininns [V R 1,536 [ceeeeeiiinennns [V R 817,000 |..ooovveeeenns (VO [V [V 36,755 |. 10/15/2030 . |1.F FE ....
VOYA CLO 2017 4 LTD SERIES 2017-4A CLASS D
..920160-AE-2 | 144A  8.530% 10/15/30 .....evvvvvvvvvvvnnnnnnnnnn [ereeenn . 05/23/2024 . | Paydoun ... ..968,000 .... 968,000 969,328 |...........965,377 |.... ... 968,000 |.. . 10/15/2030 . [2.C FE ....
VOYA CLO 2017 4 LTD SERIE!
..929160-AF-9 | 144A  7.330% 10/15/30 ....eevvvvvvvvvnnnnnnnnnnnn [eeeeenn . 05/23/2024 . |Paydoun ......ooooeiiiiiiins | e 476,000 |.......... 476,000 |........... 477,212 ... 475,106 |........ceets [V 894 | [V 894 | [V R 476,000 |...ocoeeeennns (VO [V [V 21,414 |. 10/15/2030 . |1.F FE ....
VOYA CLO 2017-4 LTD SERIES 2017-4A CLASS E
..92916U-AA-1 | 144A  11.879% 10/15/30 ...evvvvvvnnnnnnnnnnnnnnnnn [eeeeenn . 05/23/2024 . |Paydoun .......ooooeiiiiiins i e, 962,000 [eeeeeenns 962,000 |........... 967,498 |........... 962,650 |......oevnneee [V R [(CIST0) ) [V R [(CIST0) ) [V R 962,000 [.ooeeeiiiinnns (VO [V [V 70,028 |. 10/15/2030 . (4.A FE ....
VOYA CLO LTD SERIES 2016-3A CLASS A3R 144A
..92015H-AQ-6 |7.339% 10/18/31 ....ooevvriiiiiiiiiiiiiiieeeeeenn (D . 05/24/2024 . |Paydoun ........oooeeeiiiins | | 3,290,000 |........ 3,290,000 |........ 3,300,514 |........ 3,287,576 |....evvnnnneee [V R 2,424 |...oennnnnnnne [V R 2,424 |...oennnnnnnne [V R 3,290,000 f.oeeeiiiiennns (VO [V [V 147,206 |. 10/18/2031 . [1.C FE ....
VOYA CLO LTD SERIES 2016-3A CLASS BR 144A
.. 92015H-AS-2 | 7.779% 10/18/31 ....vvvvviiiiiiiiiiiiiiiiiiiiinnees D..... . 05/24/2024 . |Various ........cceeeeiiiinn |ooveriiiiiiiiinnenns |oeees 8,000,000 |........ 8,000,000 |........ 8,005,595 |........ 7,965,951 [........eeeeee [ (42,304) |.oooeeieeennns [ (42,304) |.ooeeeieeennns [ 7,923,647 |.....ceueeeee. 0 [........ 76,353 |......... 76,353 |........... 379,848 |. 10/18/2031 . |1.F FE ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 17,018,000 17,018,000 17,045,630 16,969, 128 0 (27,481) 0 (27,481) 0 16,941,647 0 76,353 76,353 814,011 XXX XXX
BAYMARK HEALTH SERVICES Term Loan Redemption 100.0000
..05518P-AB-4 | 06/11/27 ....vvvvvvriiiiiiiiiiniiiniiiiiniiiniiiiiiins [ oo . 04/01/2024 . . 06/11/2027 . [3.A PL ....
BAYMARK HEALTH SERVICES Term Loan
..05518P-AB-4 | 06/11/27 ....evvvvviiriiiniiiiniiiiiiiiiniiiniiiiiiins [ oo . 06/28/2024 . . 06/11/2027 . (4.B PL ....
BAYMARK HEALTH SERVICES DELAYED DRAW TERM
..05518P-AC-2 | LOAN (LT V7 U [ . 06/28/2024 . . 06/11/2027 . [3.A PL ....
..05648E-AB-2 | BAD BOY LLC TERM LOAN 11/09/29 ... [....... . 06/10/2024 . . 11/09/2029 . (4.B PL ....
BRADSHAII' INTERNATIONAL INC REVOLVING
.. 10463N-AB-4 | COMMI TMENT 10/21/26 oo | . 06/21/2024 . | .. . 10/21/2026 . (3.B PL ....
BRADSHAII INTERNATIONAL INC TERM LOAN
P (V72X o I 0 U [P . 06/28/2024 . . 10/21/2027 . (3.B PL ...
BRIGHTLINE TRAINS FLORIDA LLC TERM LOAN
.. 10922C-AB-3 | 09/24/24 ... [ . 05/09/2024 . . 09/24/2024 . (3.B ........
CPC/CIRTEC HOLDINGS INC USD TERM LOAN Redemption 100.0000
L 128520-AG-2 101730729 oo [ . 06/28/2024 . | .. U O R 35,250 |............ 35,200 |ovevrrrnnnns 33,759 [ovvinnnnne 33,915 [ 0 |eeeenns 1,335 [oveeiiiiinnns 0 eeeeenn 1,335 [oveeiiiiiinns 0 s 35,250 [.oeeiiiiiinnnn (VN 0 | [V 3,085 |. 01/30/2029 . |3.A PL
Redempt ion 100.0000
..35063Y-AB-1 | FOUNDRY JV HOLDCO LLC /22721 ... |....... . 05/07/2024 . | evveiiiiiiiiiiiiiiiiiiiiinnnn e | 3,236,182 |........ 3,236,182 |........ 2,438,515 |l (V2 [V RO 797,667 |ovvvvvrrvnnnnns [V RO 797,667 |ovevvvvrvnnnnns 0 fenns 3,236,182 |...evvvvinnnnns (VO 0 | (VO 35,711 |. 11/22/2027 . |2.A Z .....
INNOVATIVE REFRIGERATION SYSTE Redemption 100.0000
..45785@-AB-0 | 12/13/29 oo [ L 06/27/2024 . | evveiiiiiiiiiiniiiiiiiiiiinns e e 40,173 [ovennnnnnes L V< T 40,173 | 40,173 | [V USRI (VO 0 | (VO 0 e 40,173 |ooeeeeeinnnns (VO 0 | [V 1,786 |. 12/13/2029 . |2.B PL ....
CLOYES INC INITIAL TERM LOAN Redemption 100.0000
..55317K-AB-3 |02/17/28 ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ . 06/28/2024 . | .uvviiiiiiiiiiiiiiiiiiiiiiiie e | 13,656 [............ 13,656 |............ 13,429 |............ 13,436 [oooiinnnnnns 0 Joeeeeeennn 22 Joviiiiiieenns 0 Joeeeeeennn 22 Joiiiiiiiaenns 0 Jooeeeeeeennn 13,656 |.vvvvvvennnnns [ 0 Jooeeeeiiieenn [ 917 ). 02/17/2028 . [3.A PL ....
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Redemption 100.0000
..55317K-AC-1 | CLOYES INC REVOLVER 02/17/28 ovves | eennnnn . 06/07/2024 . | .evveiiiiiiiiiiiiiiiiiiiininnn | | 2,749,558 |........ 2,749,558 |........ 2,749,558 |........... 251,012 [oeeneiinnnnne 0 e (VO 0 | (VO 0 fnns 2,749,558 |....ovvvvvnnnns (VN 0 | [V 115,944 |. 02/17/2028 . |3.A PL ....
METREA SPECIAL AEROSPACE LLC Redemption 100.0000
.. 59160U-AC-9 |02/14/28 .oooveeeeeeeieei [ L 04/01/2024 . | evveeiiiiiiiiiiiiinins e e 91,127 [oeennnnnns 91,127 [oeennnne 85,659 |............ 85,302 |...coeeeiennns 0 |eeeenns 5,825 |l 0 eeeeenn 5,825 |l 0 s 91,127 |l (VN 0 | [V 3,472 |. 02/14/2028 . |2.A PL ....
METREA SPECIAL AEROSPACE LLC Redemption 100.0000
.. 59160U-AC-9 |02/14/28 .oooveeeeeeeieei [ . 06/28/2024 . | .. U R RN 182,254 |........... 182,254 |........... 171,319 | 170,604 |....covvveenns 0 fens L) I O 0 fnns 11,651 [oneiiinnnin, 0 s 182,254 [..oooeiinnnns (VN 0 | [V 11,364 |. 02/14/2028 . (2.B PL ....
POWERGRID SERVICES ACQUISITION TERM LOAN Redemption 100.0000
.. T3%40B-AC-9 |09/21/28 .oovvvviiiiiiiiiiii [ L 06/28/2024 . | .evviiiiiiiiiiiiininiiiniiinns e e 23,250 |........... 23,200 |oveerrrnnns 23,018 |............ 23,085 [ouuiiiinnnnns 0 s 195 [ovviiiiiiinns [V ST 195 [ovviiiiiiinns 0 s 23,250 [ooeeiiiiiinnns (VN 0 | [V 3,133 |. 09/21/2028 . |2.C PL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
.. T3040B-AD-7 109/21/28 ooovveiiieiiiiiii [ . 06/28/2024 . | evviiiiiiiiiiininiiiiiiiniinn e [ 9,008 [....ccevnnnnn 9,008 |............ 8,873 |.eeiiiiiiis (V2 0 s LT O [V ST LT T 0 e 9,008 |..evvvrrrrnnns (VN 0 | [V 865 |. 09/21/2028 . (2.C PL ....
..74277B-AB-2 | PRISMA GRAPHIC LLC 07/29/27 ..vvvvvnn | unnnns L 06/28/2024 . | .evviiiiiiiiiiiiininiiiniiinns e e 16,554 |.....ooeee. 16,554 |............ 16,140 [oovvvviniinnnnnne (V2 0 s L [V ST L 0 s 16,554 |......cceennn (VN 0 | [V 813 |. 07/29/2027 . [3.A PL ....
..74277B-AD-8 | PRISMA GRAPHIC LLC 07/29/27 ..vvvvvnn | unnnns . 06/20/2024 . | eeveiiiiiiiiiiiiininiiiininns e e 209,437 |........... 209,437 |ouvennnnen 192,455 [oovvviiinninnnne (V2 0 fens 16,981 [oovvviiinnnnns 0 fnns 16,981 [oovviiinnnnnns 0 s 209,437 |ovvvvviiiinnnns (VO 0 | [V 7,868 |. 07/29/2027 . |3.A PL ....
RIDGEWOOD FUND 111 KINGS QUAY
..76623#-AA-1 | 10/28/27 .covvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ L 06/28/2024 . | evviiiiiiiiiiiiiiniiiinininnn e e 813,985 [.......... 813,985 |[.......... 791,600 |........... 716,447 |l [V R 97,537 |eeeiiiiinin 0 ] 97,537 |eeeeiiiiiins 0 e 813,985 |....ceeeeennnn (VN 0 | [V 61,496 |. 10/28/2027 .|2.B PL ....
RIDGEWOOD FUND IV KINGS QUAY
.. 76624%-AA-4 1 10/28/27 ..covvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiins [ L 06/28/2024 . | evveiiiiiiiiiiiiniiiiiiiiinns e e 441,064 |........... 441,954 |........... 429,800 |........... 432,061 [oeiiiiinnnnns 0 |eeeenns 9,902 |....ooeeeennn 0 eeeeenn 9,902 |....ooeeeenn 0 s 441,964 |oviiiiiiinnns (VN 0 | [V 33,522 . 10/28/2027 .|2.B PL ....
..86508B-AD-3 | SUJA LIFE LLC 08/23/27 s [ . 04/01/2024 . .... 5,469 ....5,469 |.... .5,469 |.. . 08/23/2027 . [3.C Z .....
..89378X-AH-7 | TRANSNETWORK LLC 12/29/30 cooeeeeeeens oo . 06/28/2024 . | .evviiiiiiiiiiiniiniiiiininins e [ 2,688 [...ccccunnnn 2,688 |............ 2,638 | (V2 0 e [T IO 0 e [T O 0 e 2,688 [..eeeviiiinnns (VN 0 | [V 134 |. 12/29/2030 . |4.B FE ....
TWIN BROOK CAP FNDG X111 WSPV
..901398-AA-1 | 10/18/28 ....ovvvvviirriiirniiiiniiiiiiiniiiiiiiiiiins [ oo L 06/12/2024 . | evvviiiiiiiiiiniiniiiiiiiiins e | 779,454 |........... 779,454 |........... 779,454 [oeveeininiinnnns (V2 0 e (VO 0 | (VO 0 s 779,454 |..ovvvivinnnnns (VN 0 | [V 14,117 (. 10/18/2028 . |1.EPL ....
TWIN BROOK CAP FNDG X111 WSPV
..901398-AA-1 | 10/18/28 ....evvvvvivrriiiinniniiiiiiiiiiiiiiiiiniiins [ oo . 04/22/2024 . | eveeiiiiiiniiiiiinniiiinn | | 1,168,037 |........ 1,168,037 |........ 1,168,037 |.ooeeeeeeeeieee 0 |0 i 0 o0 0 0 | 1,168,037 |.. . 10/18/2028 . [1.G Z .....
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 | 10/18/28 .....evvvvvriririiiniiiiiiiiiiniiiiiiiininins [ L 06/12/2024 . | evvviiiiininiiiiiiiiiiniiiins e | 172,759 |oweeeeeeee 172,759 |...oeeeeee 172,759 |l (V2 0 e (VO 0 | (VO 0 s 172,759 . 10/18/2028 . [1.E PL .
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 | 10/18/28 .....evvvvvrrririniiiiiiiiiiiiniiiiiiiiniiins [ . 04/22/2024 . | evvviiiiiiiniiinniiiiiininns e e 579,794 |........... 579,794 |.......... 579,794 [.vveiiiiiinnnns (V2 0 e (VO 0 | (VO 0 s 579,794 . 10/18/2028 . [1.G Z .....
PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..02506@-AC-5 |03/13/27 ooovveiiiiiiiiiiii [ L 06/28/2024 . | evveiiiiiiiiiiiiniiiiiiiiinns e e 400,000 |.......... 400,000 |.......... 400,000 |........... 391,837 [ovvinnninnnnnn 0 |eeeenns 8,163 [..eviiiiinnns 0 eeeeenn 8,163 [...vviiiinnns 0 eeeeenn 400,000 |...oevvreennnns (VN 0 | [V 19,357 |. 03/13/2027 . |2.C PL
NAUTILUS ENERGY PARTNERS LLC
..G6402B-AB-5 | 12/26/25 ....coeeeiieiee [ . 06/06/2024 . | .evvveeiiiniiiiiiiiiiiniiinins e | 4,819,676 |........ 4,819,676 |........ 4,803,854 |[........ 4,429,517 |l [V R 390,159 [o.uvviiinnnnne [V R 390,159 [o.uvviinnnnnne 0 fnns 4,819,676 [.....cceennnnnn (VN 0 | [V 269,921 . 12/26/2025 . |3.A PL
MONTANA FINCO LTD TERM LOAN 03/15/25
L.G62088-AA-6 | ..ereniiiiiiii e B..... . 06/05/2024 . | .uuiiiiiiiiiiieieiiiiiieeeees | e 96,447 ..o, 96,447 |............ 12,731 | 12,445 [.oonnnnnnnen. 0 e 85,852 |...coviiennn. 0 e 85,852 |............ 286 |..oeeennnn. 98,583 |........ (2,136) |.oeeeeeeeenn 0 Joeeennn (2,136) |.oeeeeeeeeeee 0 |. 03/15/2025 . |5.B Gl ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 18,982,690 18,982,690 18,013,754 9,184,379 0 1,427,097 0 1,427,007 286 18,984,826 (2,136) 0 (2,136) 722,972 XXX XXX
2509999997. Total - Bonds - Part 4 865,981,345 885,580,769 891,814,877 747,928,513 0 | (26,705,060) 50,318 | (26,755,378) 695,779 864,749,577 (1,047, 153) 2,278,925 1,231,772 29,120,251 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 865,981,345 885,580,769 891,814,877 747,928,513 0 | (26,705,060) 50,318 | (26,755,378) 695,779 864,749,577 | (1,047,153)| 2,278,925 1,231,772 29,120,251 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 865,981,345 XXX 891,814,877 747,928,513 0 | (26,705,060) 50,318 | (26,755,378) 695,779 864,749,577 | (1,047,153)| 2,278,925 1,231,772 29,120,251 XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
CL INTEREST RATE SWAP, CME Growp 0 1 01 0| FSWP: OIS
REC SOFRRATE.USD, PAY [Cash Flow Hedge on INTEREST RISK| nc. /Morgan Stanley 3.340500 13-
SOFRRATE.USD .......... Floating Rate Asset . |D-1 ... vevnnniiinnnnns & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/13/2030 |............... 1f...... 10,000,000 [APR-2030  [-eeeeiieinnenns (U [V (140,830)[....cevvvnnnnnns [V PR (1,022, 471)fceeeeenns [V PO [V [V PO [V 120,302 .ovveennns (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4. 166650 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 09/27/2023 |. 09/25/2033 |............... 1f..... 85,000,000 [SEP-2033 SOF  [.....eevvvvennns [ [V . 555,382 |..ccvvnnnnns [V SR R (1,996,448)........c0unnnns [V O [ [V R 0f..... 1,292,151 | ....eeeees (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.184200 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC .evvveenns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2033 |............... 1f...... 94,000,000 |JUL-2033 SOF  [....eeeevnnnnnn (U [V 607,605 |.....ccvvnennnns [V PR (2,288,974)..cceeeeneennns [V PO [V [V PO 0f..... 1,415,783 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 4.217200 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2030 |.......euvn.... 1f.... 440,000,000 [JUL-2030 SOF  |...evvnnnnnnne [ 0f..... 2,672,066 |.....counnnnnens [V SR R (6,773,226)[...cccvvnnnnnns [V O [ [V R 0f..... 5,420,772 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.303200 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2028 |............... 1(..1,218,000,000 |JUL-2028 SOF  [.......ccevnnnns (U [ 6,668,006 |-....oeeeennnnn [V ... (10,417,364).....ccevnennnns [V PO [V [V PO 0f.... 12,287,973 .....e.net (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.591700 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 09/29/2023 |. 07/25/2026 |............... 1f.... 412,000,000 [JUL-2026 SOF  |....eeevnnnnnnne [ 0f..... 1,692,608 |.......cevnnnnns [V R S (927,618)[.....ccevvnnnnns [V O [ [V R 0f..... 2,962,745 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.591700 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2026 |............... 1f.... 292,000,000 [JUL-2026 SOF  |eevveunneeenee (U [ 1,127,367 |oeeeeneeeee [V PR (657,438)]-.. e eeeeeennnn [V PO [V [V PO 0f..... 2,099,810 [ .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.182700 25-
SOFRRATE.USD . .. |products .... D1 s . |& Co. LLC .. .. LCZ7XYGSLJUHFXXNXD88 |. 09/29/2023 |. 09/25/2033 |.... 100,000,000 |SEP-2033 SOF  [....eevveeeeeee Ofoiiiiiinnnn O i 648,723 |...ooviivinnn 0 oo s (2,474,004).....ccceveeee O vvvnnenennnn O 0 e O 1,520, 184 .[(100/100) .....
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.942500 25~
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 09/29/2023 |. 07/25/2025 |............... 1f.... 500,000,000 |JUL-2025 SOF  [.....ccevvnnnnns (U [ 1,009,395 |....ccvvnnnnnnns [V PR (121,344))..eeeeeeee [V PO [V [V PO 0f..... 2,584,199 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.188900 15-
SOFRRATE.USD .......... |products .... .. |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 12/18/2023 |. 12/15/2025 |.... P I 375,000,000 DEC-2025 SOF  |..evvvnvvvvennn O fovvviinninenn O [ 2,094,5% |... L0 [ 2,837,855 |ouuuneeeiiinnnn O e O e O e O e 2,265,784 .| (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.165710 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC .evveeennns LCZ7XYGSLJUHFXXNXD88  |. 01/30/2024 |. 01/25/2026 |............... 1f.... 180,000,000 |JAN-2026 SOF  |...ccevvennnnnns (U [ . 844,501 |.oeeeiieennn [V P 1,386,634 |....ccevvnennnns [V PO [V [V PO 0f..... 1,128,631 .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Group oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 06/28/2024 |. 03/25/2031 |.........en.... 1f.... 149,000,000 MAR-2031 SOF  [oeeevvvveeeens O Joveeviinieienn O [ O et O e e L1 PN [V O [ [V R 0f..... 1,933,700 | .eennneees (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.984100 25-
SOFRRATE.USD .......... products ............... D1 i e & Co. LLC ..evveennns LCZ7XYGSLJUHFXXNXD88 |. 06/28/2024 |. 01/25/2034 |............... 1f...... 42,500,000 |JAN-2034 SOF  [...ccovvnuunnnns [ [ T [ [ PP RN 18,451 [....ooeennnnnnns [ T [ [ T [l 657,655 ..ovunnnns (100/100) .....
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 17,679,507 0 XXX (22,393,240 0 0 0 0 35,689,689 | XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 [.09/01/2025 |............... 1f...... 7,871,584 [01-SEP-2025  |........eeeeeee [ [V . 75,225 ... 61,251 [ [ 890 [cveniiiiiinnnn [V . 239,896 |..euuniiiinnnnn [V R Ofienns 2,619 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |............... ... 7,871,583 [01-SEP-2025  |.......ceeeeeee [V [ . 15,560 |......... [VAPRLL)) (R R (12,350)f-. e [ . (21,146)...ceeeeeeennns [V PO (V)] 2,619 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 112,400 [9/23/2026  |..eeeenrnnnnnn LV PN [0 1127 [ [ [ I 5,838 [ceiiiiiiiinnnns [0 3,200 |evveniiiiinnnn [V R [ R 840 [ .oeeennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |.eeeueenee LV I [V 1,127 [ 5,225 |.ioiiiiiiin |reeeens 5,838 [ccoeeeeeeiinnnns [V 3,290 |-eeueeeeeennan [V PO [V 840 [ .ovvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 112,400 [9/23/2026  |..eeeennnnnnnn LV PN [0 1127 [ [ [ I 5,838 [coiiiiiiiinnnns [0 3,200 |.evveniiiiinnns [V R [ R 840 [ .oeeennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .. .. |D-1 .| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |.... U I O 11,577,200 [9/23/2026 .. 116,088 |... ....601,345 |... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... 1f...... 7,081,2009/23/2028  |.......... 12,9015 oo [V . 68,963 |......... 329,175 | eeeveeis [ 430,476 |..evnneeeinnnnn 0fnnns 207,270 [cooeeeeiininnnns [V R Ofienns 72,868 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |............... L P 112,400 [9/23/2028  |..eeeeneneenee LV I [V 1,005 |........... 5,225 |.ieiiiiiiin s [1R: KXl R [V 3,290 |-eeveeeeeennn [V PO (U 1,157 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... 1f..... 11,426,400 [12/15/2026  |.......... 13,340 [oiiiiiinnnnnns [V . 48,965 |....... (203,320)] -eevvvnnnn feunnnnnns 18,587 |oovveiies [V . 98,440 |..vvnneiiinnnnn [V R Ofienns 89,613 ...ueennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 124,200 [12/15/2026  |oeeeuennneenee U5t [V PO [ IR (2410)) R R {172 P [V 1,070 |eeeeeeeeeena [V PO [V 974 | ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 124,200 [12/15/2026  |...eennnnnenne L (V) P [ F [3410)) PSR N 202 [ o [0 1,070 |oeeeeniiieinnns [V R [ R 94| oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 124,200 [12/15/2026  |oeeeeennnennne U5t [V PO [ IR (2410)) R R {172 P [V 1,070 |eeeeeeeeeena [V PO [V 974 | ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security D-1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |.... P T 48,860,000 [11/23/2028 .. (736,000) ...154,279]..... (1,704,000)] ... .[(100/100) .....
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1 2 6 7 9 10 11 12 13 14 15 17 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Unrealized of at Inception
Income Maturity Index Premium Premium Current Adjusted Valuation Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Increase/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code (Decrease) Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... International W22LROWP2IHZNBBBKS528 | 10/14/2016 |. 11/23/2028 |......ceeveeenn 1 [ 244,300 |11/23/2028  |.......... (3,680)[....ccevnnennnns [V PO VLA TP (8,520)] cevvenneeee foeeeeeenn (2,135)) e O fonieeeeene 2,140 | O e 0 e 2,563 | .ooeeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .. . International W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |.... ....610,750|11/23/2028 ...(21,300)] ... ...6,408 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... International W22LROWP2IHZNBBBKS528 | 10/14/2016 |. 11/23/2028 |......ceeeeeenn 1 [ 122,150 [11/23/2028  |.......... (1,840)[...cceeeenennnns [V PO 386 [.......... (4,260)] .evvenneeee foeeeeeennn (1,088)]ceeeeecee 0 feenaeeeeene 1,070 oo O e 0 e 1,282 ceveennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... International W22LROWP2|HZNBBBKS528 | 10/14/2016 . 11/23/2028 |.......evvvenn 1 fennnnns 244,300 |11/23/2028  |.......... [RN3:10)) A (V) P VLA . (8,520)] vevveneeee foeeeerennn (2,135))eiieeeeeein O foeeeeeeeen 2,140 | O e 0 e 2,563 | .oeeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... . 10/19/2016 |. 11/10/2026 |.........ccccen 1 |eeeee 23,885,280 [11/10/2026 (332,710)]- v [ . 88,238 |....... (638,260)( ..vvvneeee foueeeen (258,155)).ceeecc 0 foeeeenn207,580 |oeeeeeeeeeeenn O e O e 183,637 [ .evvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... Citibank, N.A. .... . 10/19/2016 . 11/10/2026 |......ovvvvenn 1 fennnnns 123,120 [11/10/2026  |.......... [RIVAL)) AT (V) P 455 ... (3,290)] cevveeeeee foeeeeeeen (1,33 0 foeeeeeeee 1,070 e O feiiie 0 e 7| e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... Citibank, N.A. .... . 10/19/2016 |. 11/10/2026 |....eeeeeeeenn 1 e 123,120 [11/10/2026  |.......... (1,715)[c et [V PO 455 . ........ (3,290)] cevvenneeee foeeeeeenne (1,83 0 ferneeeeene 1,070 e O e 0 e (ST Y8 I (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... Citibank, N.A. .... . 10/19/2016 . 11/10/2026 |......ovvvvenn 1 fennnnns 123,120 [11/10/2026  |.......... [RIVAL)) AT (V) P 455 ... (3,290)] cevveneeeee foreeeeeea (1,33 0 foeeeeeeee 1,070 e O feiiie 0 e 7| e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .. . Citibank, N.A. .... . 10/19/2016 |. 11/10/2026 |.... .... 123,120 |11/10/2026 ... (1,715) ....(3,29)] ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... Citibank, N.A. .... . 11/01/2016 |. 02/20/2027 |......evvveen 1 fennnns 7,338,000 [2/20/2027 (133,500)..vunveeeeeennnn [V . 23,055 |....... (246,600)( ..vveneeees foeeeees (126,870))0veneeennn (VN PO 731 U | R | F, 59,657 | ..oeeeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2025 .... | AFS Security .......... Citibank, N.A. .... . 11/01/2016 . 02/20/2025 |....veuueeeenn 1 feennnes 9,478,250 [2/20/2025 (172,438)]-e e [ . 30,838 |....... (318,525)] ..cevvvnnns fnnnnnn (282,094)].ccceenieees 082,925 | O e O e 38,026 ..oveennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2|HZNBBBKS28  |. 11/18/2016 |. 12/08/2028 |........ccceenn 1 fennnnns 9,098,800 [12/8/2028  |......... (27,000)f..0vvvvvnnnnnns [V . 96,017 |....... (118,250)( +vvvneeees foeeeennnn 133,980 [ovvennncn 0feeennnn282,940 |oeeeveineeeen O feiiiiiiic 0 e 95,903 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2IHZNBBBKS528 | 11/18/2016 |. 12/08/2028 |......ceeeeeenn 1 [ 105,800 |12/8/2028 |............ (K1) R [V 1,116 et (1,375)] cevveeeee oo 1,558 | 0 foeeeeeenn 3,290 |oeeeeiieeeeen O e 0 e 1,115 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... International W22LROWP2|HZNBBBKS528 | 11/18/2016 |. 12/08/2028 |.......ceevvenn 1 fennnnnnns 105,800 |12/8/2028  |[............ [K]15)) [0 1,116 | (1,375)] ceveeeeeeee foreeeiie 1,558 | (VN PO 12 U | PO | K, 1,115 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 . 02/27/2029 |..eveeeevveennn 1 e 127,180 [2/27/2029  |........... 2,495 |eeeiieeen [V PO L7 . T70 [eeveneeiee o 6,187 | 0 feenaeeeeene 1,070 oo O e 0 e 1,374 .oneenins (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 12/06/2016 [. 02/27/2029 |....evvnvvvvnnn 1 [ 127,180 [2/27/2029  |........... 2,495 | (V) P L7 R, T70 [eeneeeeeee [ 8,137 | 0 foeeeeeeeee 1,070 | O e 0 e 1,374 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |.....evvueeeend feneees 13,735,440 |2/27/2029 |......... 269,460 |.....oeeeeeennn [ . 80,137 [.eeee 83,160 [...ooeeees forrnn 662,819 |oeeenii 0 foeeeeen 115,560 |oeeeeeeeeees O e O e 148,345 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 [. 09/13/2027 |....evvvvvvnnn 1 feeeinnns 112,220 [9/13/2027  |.......... (6,945))..evvneiiinnnn [V 1,198 [ 5,045 | eviiieeees [ 6,625 | (VN PO 12 U | PP | E, 1,005 ......e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... Citibank, N.A. .... . 06/08/2017 |. 09/13/2027 |....evvueeeeed|oneees 34,900, 420 |9/13/2027 (2,159,895)...uuueeecennns [V 371,012 ...... 1,568,995 |....oeeeee [, 2,060,481 ..oennennnnn 0..... 1,023,190 |..ooveeneeeene O e 0 e 312,426 .......... (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |............... L P 448,880 (9/13/2027  |........ (27,780)] e eevveeees [V 4,772 | 20,180 [.evunnieeee foreeaenne 26,501 |oveeeeeeeeennnn [ . 13,160 |oeeeevneees [V PO (U 4,018 .oveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.... .... 448,880 [9/13/2027 . (27,780)) L4772 ...4,018 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L P 302,080 |7/26/2027  |......... (14,940)....ccevvnnnnnns (VN (244)..ccunnn... 34,940 | .coovvnnnn [ 28,712 | [V 5,800 [.coeeeeeennnnnns [V PO (U 2,647 | .ooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... 1f..... 21,372,160 |7/26/2027 ... (1,057,005)]...cc0vnnnnnnne [V . (17,243)f...... 2,472,005 | .ccevvnnnnn feunnnn 2,031,368 |...euieeiennnnn 0fenns 410,350 |.evunneiennnnn [V R (U R 187,273 [ weveennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L P 151,040 [7/26/2027  |.......... (7,470)[ceeeeenns [V (122).......... 17,470 [ e 14,356 |..oeeeeeneennns [V 2,900 [eeeeeeenninnns [V PO (U 1,328 vt (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L 151,040 [7/26/2027  |.......... (WA:Y(0)) S [V (122)f..ennneeee 17,470 [t | 14,356 [.oeeiiiinnnnns [0 2,900 [oiiiiiiiinnnns [V R [N R 1,328 ceveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/29/2017 |.07/19/2024 |............... L P 457,200 7/19/2024  |.......... [(TT0)) PO [V 4,980 |.......... 28,500 [.evuenieees forreeennee 28,582 |ouueeeeeeeennn [ . 13,160 |oeveeeneees [V PO [V 52| oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/29/2017 |.07/19/2024 |............... L 228,600 (7/19/2024  |.......... (1,770)]. v [0 2,490 |counnnnnn 14,250 [.evveeeees o 14,201 [t [0 6,580 [.ooviiiininnnns [V R [ R 261 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/29/2017 |.07/19/2024 |.... ... 114,300 [7/19/2024 1,245 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/29/2017 |.07/19/2024 |............... 1f..... 34,061,400 7/19/2024  |....... (263,730)]-vvuneeeeennnnn 0fenns 370,980 |...... 2,123,250 | .ceevninnnn fenenns 2,129,392 |..coovnins 0fennns 980,420 |..euvnnieiinnnnn [V R Ofienns 38,856 [ ...eunnnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s [T 11T R N G5GSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |............... L P 393,750 18/17/2027  |........... TA0 e [V 2,754 |cunennnns 14,520 [cevvenenns foeeeeeeee 27,316 |oveeeeeeeennnnn [V 3,210 [ [V PO (U 3,484 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UKS573  |. 07/27/2017 |.08/17/2027 |............... L 262,500 (8/17/2027  |...eeeeenns 3LV [0 1,836 [....cceeen 9,680 [.eveeeeeenn |oeeinnnnns 18,211 | [0 2,140 [eooiriiiininnnns [V R [N R 2,323 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s [T 11T R N G5GSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |............... L P 262,500 8/17/2027  |eeeeernnnnn 3LV R [V 1,836 [...ccenn 9,680 [.eveveienn foeeennnnns 18,211 | [V 2,140 [eeeeeeeennnnnns [V PO (U 2,323 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |............... 1f..... 31,237,500 [8/17/2027  |......... 564,060 [.......cevnnnnnn [V . 218,454 |...... 1,151,920 [..eeeeeenns | 2,167,089 |...covvnnnnnnnns [V . 254,660 |....ueeeeennnnn [V R (U R 276,390 [ ...oeennn. (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... L P 132,800 [10/31/2027  |oeeereneeaenee L3 PP [V PO 81| 6,390 | eevuennns o 10,168 |oeeveeneeeees [V 1,070 |eeeeeeeeeeenae [V PO (U 1,213 oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO09  |. 10/04/2017 |. 10/31/2027 |............... L 132,800 [10/31/2027  |oeeerrenienne L7 PO (V) P 81| 6,390 | .cevvnnnees foeeeennnn 10,168 o O [ 1,070 |oeeeeniiieinnns [V PR [N R 1,213 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... L P 265,600 [10/31/2027  |.eeeeeinnnnnnns L[] [V 1,623 |.......... 12,780 [.eneeeeiins Joeeenennns 20,336 |oveuneeeeennnnn [V 2,140 [eeeeeeeennnnnns [V PO (U 2,46 ..ooounnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... L 265,600 [10/31/2027  |..cceevvnnnnnns L[} R [V 1,623 [.......... 12,780 [.eneeeeeins o 20,336 |cvuenieiiinnnnn [V 2,140 [eooeeiiiininnnns [V PR [N R 2,46 | .ooeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... N A s KB1H1DSPREMYMCUFXTO9 |. 10/04/2017 |. 10/31/2027 |........eevveet 1f..... 29,747,200 [10/31/2027  |...eoeennns 1,120 [t [ 181,767 |...... 1,431,360 [.ooveinnnn oo 2,277,631 |..eeeeeen [ 239,680 |...uuieeeennnnn [ I [l 211,702 covvennnns (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... L P 265,600 [10/31/2029  |..eeeeiiinnnnns L[] [V 1,649 |.......... 12,780 [.eneeeeiins foeeeeennns 24,367 |oveeeeeeeennnnn [V 2,140 [eeeeeeeennnnns [V PO (U 3,069 ...ceenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |.10/31/2029 |.... ... 398,400 |10/31/2029 L 2,474 ... ... 4,603 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... L P 398,400 [10/31/2029  |.eeeeeiinnnnnns L] [V 2,474 e 19,170 [.eeeeiins foeeeeeenns 36,550 |-eeuneeeeennnnn [V 3,210 [ [V PO (U 4,603| .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... L 265,600 [10/31/2029  |......eeennnnns L[} R [0 1,649 |.......... 12,780 [.eneeeeeins o 24,367 |ouuenieeiiinnnn [0 2,140 [eooeriiiininnnns [V R [N R 3,069| .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... 1f...... 30,544,000 (10/31/2029  |........... 1,150 [t [V 189,687 |...... 1,469,700 [..oovvvvns foenee 2,802,159 |ouueeeeeeeen [V 246,100 [..oeeeeennennnns [V PO [V 352,903 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/18/2017 |. 10/30/2024 |............... L 117,770 11073072024  |........... 1,495 | [0 1,425 |......... 10,595 [cevveeeens o 10,730 |oevvvviieens [0 3,200 |evveniiiiinnnn [V R [ R 340 | ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/18/2017 |. 10/30/2024 |............... 1f...... 19,785,360 [10/30/2024  |......... 251,160 [.ooeeeeeenennnns [ . 239,420 |...... 1,779,960 [..ooevvvvnn |oenee 1,802,722 [.coeeeeeennnns [ . 552,720 |.eveeeeeeennnnn [V PO (V)] 57,194 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/18/2017 |. 10/30/2024 |............... L 353,310 11073072024  |........... 4,485 |oeveiiiiinnnn [0 4,275 |evnennnns 31,785 [ceeeeeees o 32,191 e [0 9,870 [coveiiiiinnnnnns [V R [N R 1,021 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .. .. |D-1 .| Currency..... . KB1H1DSPRFMYMCUFXTO9  |. 10/18/2017 |. 10/30/2024 |.... .... 117,770 110/30/2024 e 1,495 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |............... L 100,000 |15-MAR-2028  |.......... (2,190)f...cceevinnnnnns [V PR Oferenes 12,665 [..oeeeeeens | 10,854 [.ooeeiinnnnnnns [0 1,896 [ooeeiiiiiinnnns [V R [ R 93| ...oeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |............... 1f...... 14,000,000 |15-MAR-2028  |....... (306,630)[-...ccevvnnnnnns [V PO (26)f...... 1,773,136 [ | 1,519,501 [.oeeeeeennnnnns [ . 265,463 ... [V PO [V 134,822 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |............... L 200,000 [15-MAR-2028  |.......... (4,380)[....cccvvnnnnnns [V PR Oferenes 25,331 | eeeeiii [ 20,707 oo [0 KIA 7 PN [V R [N R 1,926 coveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[.03/14/2030 |............... 1f...... 12,879,000 |14-MAR-2030  |......... 328,050 |-.euuneeeennnnn [V 111,683 |...... 1,502,100 [..veeeeenn foeenee 2,243,741 |eeen [ . 96,300 [-.enneeeennnnn [V PO [V 153,833 | ....oeenen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2030 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 [.03/14/2030 |............... L 572,400 [14-MAR-2030  |.......... 14,580 [.ooeeevinnnnnns [0 4,94 |.......... 66,760 |.oeevernnnn fernnnnnns 99,722 |.ccvvvis [0 4,280 [coneeeiiininnnns [V R [N R 6,837 wevvnnnnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |.03/14/2027 |............... L P 142,920 |14-MAR-2027  |........... 3,465 |eeveeeeeenn [V 1,205 (.......... 16,510 [.eveeeenns foevennnnns 20,459 |.eeeenieees [V 1,070 |eeeeeeeeeeenae [V PO (U 1175 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |.03/14/2027 |............... 1o 8,003,520 [14-MAR-2027 |......... 194,040 [.oneievnnnnnns [V . 67,454 |......... 924,560 |..oeevvvnnn [eennn. 1,145,699 | 0 059,920 e O e 0 e 65,806 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/25/2018 |[.03/14/2027 |............... L P 142,920 [14-MAR-2027  |........... 3,465 |.eeveeeeeennn [V 1,205 |.......... 16,510 [.eveevenns foeeennnnns 20,459 |.eeeenieees [V 1,070 |eeeeeeeeeena [V PO (U 1175 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/14/2018 [.06/29/2030 |............... L 467,440 [29-JUN-2030  |........... 4,320 |oeeveniiiiinnnn [V 6,468 |.......... 38,740 [.eveneeens o 72,762 |oueeeeiiinnnnn [V . 13,160 |ooevvvenns [V PR [N R 5,78 weveeinnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/14/2018 |. 06/29/2030 |............... 1f..... 14,724,360 [29-JUN-2030  |........ 136,080 |.oevvvnnnnnens [ 203,731 ]...... 1,220,310 f.ooeeieinn oo 2,291,998 |.oevvniieens [V 414,540 ... [ I [l 180,336 [ ...oennnns (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |.......eeeeeeed fouuunnnnes 116,860 [29-JUN-2030  |........... 1,080 |-eveeeeeeennnn O foeeeereeenn 1,617 |t 9,685 | ..evvunens feeeeeeennn 18,190 | 0 foeeeeeenn 3,290 |oeeeeiieeeeen O e 0 e 1,431 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .. . International ...... W22LROWP2|HZNBBBKS28  |. 10/31/2018 |. 11/29/2028 |.... ... 893,900 [29-NOV-2028 o (B25)]eei O [l 7,898 | 9,030 (... ...9,3% .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... International ...... W22LROWP2|HZNBBBKS528  |. 10/31/2018 |. 11/29/2028 |.......eeeeeeee 1 e 34,095,900 [29-NOV-2028 |......... (20,025)[..ceeeenennns 0f........301,236 |......... 344,430 |...oovvnnnn [020nnn 2,588,186 | 0foeeeenn285,690 |oevveneeeeenn O [ 0 e 358,379 | .....oeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 29-NOV-2028 . | AFS Security .......... International ...... W22LROWP2|HZNBBBKS528 | 10/31/2018 . 11/29/2028 |.......ovvvenn 1 fennnnnns 638,500 [29-NOV-2028  |..........ns [(75) R 0feenrnnnnn 5,641 |ooeennnnnns 6,450 | .eevunneees oo 47,532 | 0 foeeeeeennnn 5,350 |ooeviiiineeen O e 0 e 6,711 .eeeenens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |.........cc.ce 1 |eeeees 27,855,360 [27-MAR-2028 |......... (49,600).....ccevnunnnns 0f........390,755 |...... 1,275,960 [...ooevvvnn [2ennn 2,380,375 [t 0foeeeenn815,920 |oeeeeeeeeeens O e O e 269,437 | ....ceeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |.03/27/2028 |........cceevend feunnnnnnns 336,960 [27-MAR-2028  |............ [(CI0[0)) FR 0 foeeeeeennnn 4,727 o 15,435 [cevveeeees [ 28,795 | 0 foeeeeeeeen 9,870 | O e 0 e 3,259 | . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |.......eeeeeeed |eunnnnnnes 224,640 [27-MAR-2028  |............ [L00)) A (VN PO B L) I IO 10,290 [.evnvvvennn fovvennnenn 19,197 [t 0 ferneeeeen 8,580 |oeeeeeiieecs O e 0 e AR VKT . (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |....ovvvvvnenea T |oeiinnnnns 124,290 [17-SEP-2031  [.......ceeees (545)).cevennieiinnnn (VN PR 1 X A, (2,120)] cevveeeeeee foeeeeneen 5,646 |veieeeee 0 foeeeeeeeee 1,070 | O e 0 e 1,670 weeeeeees (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .. . INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208  |. 07/17/2019 |. 09/17/2031 |...cceeeeenneca 1 e 4,101,570 [17-SEP-2031 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 02/06/2020 |.06/20/2026 |.............cd fouueenenns 109,700 [20-JUN-2026  |.............. 460 [ooeeniiiiinnnns (VN PR I U1 F, 2,525 | ceeeiiii e 3,303 0 foeeeeeenen 3,290 |oeeveiineeeen O feniiiiiic 0 e VZ('] (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/06/2020 |.06/20/2026 |...............1|...... 14,590,100 [20-JUN-2026  |.......... 61,180 |.oeevvnnnnees 0f........ 151,599 |......... 335,825 | .ooeevvninn [renn 439,276 | 0 feeueeeendB7,570 oo O e O e 102,459 | .......... (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP:  AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... | N 17331LVCZKQKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |.....cevvveveend |ovnnnnnnnns 70,930 [02-DEC-2030  |.......... (2,885)[...ceeviiennnns (V) PO ) 4145 | e o 4601 | 0 foeerneen 1,450 | O feii 0 e 899 .......... (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... LLC wereeeieeeeenas 17331LVCZKQKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |....eevvuneeeeed founnnnnnns 425,580 |02-DEC-2030 (17,310)] e (VN PO (¢ <)) IR 24,870 [.eveneeeees foreeeennn 27,603 | 0 forneeeeeene 8,700 |oeeeenieeeee O e 0 e 5,395 ..o (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP:  AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... | N 17331LVCZKQKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |......evvnvveeed feunnnnnnns 141,860 |02-DEC-2030  |.......... (5,770).eeeeviiennnns (V1) PO (7] R 8,200 | eevvneees oo 9,201 | (VN PO 1 EOUUN | PO | KPP, 1,798 oo (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... LLC e 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |....cevvuneeeed feunnnns 9,717,410 [02-DEC-2030 (395,245)]..cccvveenns 0 foeeeeeeen (1,509).......... 567,865 [ ...uueeeee foeeeeennn630,275 |oeieiiii 0 foneeenn198,650 |oevveeeeeeenn O e 0 e 128,179 ooveeenns (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: EUR/USD
EUR/USD 22-MAR-2032 . | AFS Security .......... | N 17331LVCZKOKX5T7XV54  |. 03/08/2022 |. 03/22/2032 |.......evnvrennd fennens 13,063,200 |22-MAR-2032 (196,200)f.....ccvvunnnnns 0f....... 101,004 ]......... 202,200 [.eevnneeeen forrennnnn 288,733 [oeniin 0o 394,800 |eeeneeeeeen O e 0 e 181,615 .| (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: EUR/USD
EUR/USD 30-0CT-2027 . | AFS Security .......... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 10/13/2022 |. 10/30/2027 |......eeueeeend feneee 17,083,500 [30-0CT-2027 (501,375)]-vveeeeeeeennn 0f..cceeen 90,138 ... (1,672,125)(........... |.....(1,890,884)................ 0 foeeeeeen575,750 |oeeeneeeeeenns O e 0 e 155,972 | ..ooeee (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/30/2024 . 06/05/2031 |....vvvvnvevenn 1 fennnnns 7,494,200 |05-JUN-2031  [.....ceenennnnns 0 (121,765)].......... 11,602 |.......... (8,050) -eveeeennn foreennnna 197,152 [ O foeeeeen 13,715 | O [ 0 e 98,672 .evvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 05/09/2024 |. 06/05/2031 |...evveeeeeenn 1 fennnees 5,271,420 105-JUN-2031  [......ceeeees [l (59,755)).ceeueeeeec 7,761 oo 19,845 | .veeees foeeeee . 130,807 o 0feeeeeeen 79,600 |oeeeveineeeeee O feeeiiiiiiie e O e 69,406 [ .......... (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (4,617,449 (181,520) 16,751,617 | XXX 0 4,945,339 | XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (4,617,449 (181,520)] 21,588,600 16,751,617 XXX 6,688,603 0 9,745,511 0 0 40,635,028 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CL INTEREST RATE SIAP, LCH. Clearnet [ [ T T — Jo FSHP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.195000 31-
SOFRRATE.USD .......... AFS SeCUrity wovevveves D=1 woveeieis e & Co. LLC voveenes WAMBYERMSTOXFZUOY219 . 05/14/2024 |. 07/31/2029 |.veveveuvevei 1 fennee 26,000,000 [JUL-2020 SOF  [.veevveieens O [ 0 | 766 |....... (174,340) ... (174,340)|......... (174,340)]-...eevrreres O foreeieeieees O e O [ 293,226 | 1vevenenn
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.202000 07-
SOFRRATE.USD .......... [AFS security ......... . |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |. 05/14/2024 |.07/07/2029 |.... R 1 14,200,000 |JUL-2029 SOF  |.. (81,084)|... ... (81,084) 159,108
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.206000 12-
SOFRRATE.USD .......... AFS SeCUrity wovevveves D=1 wovieieis e & Co. LLC voveenes WAMBYERMSTOXFZUOY219 . 05/14/2024 |. 07/12/2029 |.vevevenveveid fenne 10,000,000 |JUUL-2029 SOF  |-vvveveverenns O foveneieriieess O v 270 |........ (61,608)[....vnvee. (61,608)]........ (61,608)[-...veveeeerree 0 |orerrierieess O v 0 [ 12,201 | veeeeee
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.151000 11-
SOFRRATE.USD .......... AFS secUrity wovevvreee D=1 woivieis e & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/14/2024 |. 04/11/2029 |...vevvvrvecd fenee 11,400,000 [APR-2029 SO [o.vvveveveens O Joviieieieee O e 203 | (68,555)[vvvenn |reennnn (68,555)-+. v (68,555)] e O e O e 0 [ 124,667 | oo
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.191000 19-
SOFRRATE.USD .......... AFS SecUrity wovevveees D=1 wovieieis e & Co. LLC voveenes WAMBYERMSTOXFZUOY219 . 05/14/2024 |. 07/19/2029 |....vevenvevei 1 fonee 23,700,000 [(JUL-2020 SOF  [.veueveieens O foeeiieiees 0 o 562 |....... (139,249)] ..o (139,249)]....... (139,249)....cveevevree O v O e O [ 266,422 | .eovennnn
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.191000 17-
SOFRRATE.USD .......... AFS SecUrity wovevvveee [D=1 woivieins e & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/14/2024 |. 07/17/2029 |.vevevvvaveid fernee 16,200,000 JJUL-2029 SOF  [o.vvvveveens O Joviieieiees O e 388 [ [CEIE74) IS (93,457)]. e (93,457 O [ O o 0 o 182,013 [ eoveeee
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.222500 20-
SOFRRATE.USD .......... AFS SeCUrity wovevveves D=1 wovieieis e & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/14/2024 |. 06/20/2029 |....veveeveveid fonee 15,800,000 JJUN-2029 SOF  |veveuveveeares O oreereieenens O oo 5,73 e [CLIR:IZ)) I (96,874)|-..vevea(96,874) veeeverens O v O e O [ 176,213 | vvvenee
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.198000 27-
SOFRRATE.USD .......... AFS secUrity woveevreee [D=1 woviviiens e & Co. LLC vovevnee WIAMBYERMSTOXFZUOY219 . 05/14/2024 |. 02/27/2029 |....vevvevavcaid fenee 17,500,000 [FEB-2020 SOF  [o.vvveveverens O foviieiereen O v 425 )....... (100,901)] ..vevvee (100,901)[....... (100,901)[..cvvevevevae O Jooeieieieenes 0 o 0 [ 189,003 | vvueee
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [FV hedge of fixed rat INTEREST RISK| LLC/Morgan Stanle 4.146000 27-
SOFRRATE.USD .......... [AFS security .......... L |& Co. LLC ........... WAVBYERMSTOXFZUOY219 |. 05/14/2024 |.09/27/2029 |.....oevvveeii? |oveeens 2,500,000 [SEP-2029 SOF  |vuvevvevevees O fereereieieeen O oo 80 | (17,887) ... ... (17,887)
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.148500 13-
SOFRRATE.USD .......... AFS secUrity wovevvreee [D=1 woieiiins e & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/14/2024 |. 04/13/2029 |....vevvevrvend fenee 14,500,000 [APR-2029 SOF  |-v.vevvvevvrees O fovneieiiieinn O v 372 feeeins (86,940) +.vvvee frrrninne (86,940 (88,940 vvvenrre O e O e 0 [ 158,658 | .veee
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.162000 01-
SOFRRATE.USD .......... AFS SecUrity wovevveees D=1 wovieieis e & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/14/2024 |. 09/01/2029 |.v..vevenvevei 1 fonnee 10,400,000 [SEP-2029 SOF  |-vvevvvevreee O foreeveiiieenn O i 304 |........ (70,066)] ..o (70,066)....... (70,086))-.vevreverree O foveerierieess 0 v 0 fers 18,207 | vveeeee
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [FV hedge of fixed rate INTEREST RISK| LLC/Morgan Stanley 4.224000 30-
SOFRRATE.USD .......... AFS secUrity wovevvreee D=1 woivieis e & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 08/30/2029 |....veveuvrvenc 1 feeee 37,900,000 [AUG-2029 SOF  |.v.vveveveeens O oo 0 | 1,397 [onvee (290,273)[vveveen (290,273)|....... (290,273))-.veveverins O foreiieirieees O o 0 [ 430,872 | eveeennne
CL INTEREST RATE SWAP, oE Growp 0 1 | | FSiiP: 01S
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 3.695000 16-
SOFRRATE.USD .......... Hedge vvveverveeeneees [EXibIE 5 o [ & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |. 09/16/2033 |...evveevvenad fonnee 348,000,000 [SEP-2033 (3,166,334)|... (13,965,606)]........... .. . (13,965,606)... (11,912,250)(.....ccveveeres O |oerieirieins 0 o O e 5,283,179 | ovvneee
CL INTEREST RATE SWAP, OE Growp 0 1 | FSiiP: 018
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 3.511000 07-
SOFRRATE.USD .......... Hedge vvvevervrennees [EXiBIL 5 o [ & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 04/07/2034 |....vevvevrveid fenee 46,000,000 [APR-2034 (430,40)|....... (2,599,216)]........... (2,599,216)]....... (1,586, 199)[......eveverens O [ O foeisciieens 0 o 719,108 | vovennee
CL INTEREST RATE SWAP, oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 3.381000 14-
SOFRRATE.USD .......... Hedge vvveverveeeeeees [EXibIE 5 o [ & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |. 04/14/2034 |....vvenvevei 1 foanee 46,000,000 [APR-2034 (446,841)|......(3,078,801)[ .o (3,078,801)|.....(1,554,871)[..vevreveeee 0 foeeeieieeens O o O e 719,813 | oo
CL INTEREST RATE SWAP, [Cash flow hedge OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY |mortgage derivative Inc./Morgan Stanley 2.523750 31-
SOFRRATE.USD .......... [Products .... . |& Co. LLC ........... LCZ7XYGSLJUHFXXNXDBS |. 04/21/2023 |.07/31/2024 |.... R 1 65,000,000 [JUL-2024 .. (968,299)......... (458,134)|... (458,134)|....
CL INTEREST RATE SWAP, [Cash flow hedge oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY |mortgage derivative Inc./Morgan Stanley 2.655000 26-
SOFRRATE.USD .......... PrOdUCES wevveverveeres D=1 woieieis e & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 11/26/2029 |....veveevevei 1 foaes 51,000,000 [NOV-2029 (631,569)|.......(3,700,856)| ........... (3,700,856)|.....(1,041,861)[...cvevreveees 0 foeeeeieieeess O o 0 [ 593,167 | veveevee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 2.336500 26~
SOFRRATE.USD .......... Products .oocoeereienee D=1 oviiiins [eeieiiiiiias 4 Co. LLC e LCZ7XYGSLJUHFXXNXD8B _|. 04/21/2023 |. 11/26/2024 |..oeeveevreeeid foeee 77,000,000 |NOV-2024 (1,186,982)]........ (990,026)[ ... (990,026)]..........816,515 |..oovevrreens 0 |oeereniienes 0 fovisinsicnn 0 fooninns 245,984 | oo
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SIAP, oE Grop 11 71 1 | FSHP: 018
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 2.620100 11-
SOFRRATE.USD .......... Hedge vevevererenennn Exhibit 5 oo | veeeeerienes & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |. 03/11/2035 |....veveeveves L 27,000,000 1AR-2035  [eeeeieriiinnne (1) (L (311,876)|.....(3,703,682)[ ....evenve |ovene (3,703,682)|........ (850,334)...vevrneene (1) (L] S () 441,625 | .o 0001 v
CL INTEREST RATE SWAP, LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [Stable Value Products LLC/Morgan Stanley 3.031500 14-
SOFRRATE.USD ..vevveve [ nee ... |Exhibit 5 ... . |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.05/22/2023 |.02/14/2038 |.... ..1].....290,000,000 [FEB-2038  [.eeevevvreeenn O frreiiicenen 0 i (2,869,659)|....(35,736,959)| ... ...(35,736,959)|.... (11,410,684)]. 0 e O e 0 5,354,333
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY |mortgage derivative LLC/Morgan Stanley
SOFRRATE.USD .......... Products wovvevervevers D=1 woveeieis e & Co. LLC voveenes WAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/21/2025 |....veveuveveid fonee 65,307,000 IAY-2025  [oeieeieeein O e O e 1,604,580 [...... 2,769,782 | ccveverens fornnn 2,769,782 |....... (956,565)(.....ccceverres O |oreeerrieenns O v O e 308,124 | .evevnn | 0002 ..
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products wovevereevens D=1 woieiiins e & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 05/21/2030 |.veveveuvaveed fenee 65,913,000 MAY-2030  |eoereirerens O foeiiiie O e 1,278,004 |.....12,006,694 | .....cocnv [onne 12,006,694 |.........786,524 [..vevereerrns O foueeiieirieees O e O [ 800,046 | ..c.cvenr | 0002 ..o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.692500 17-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 08/17/2030 |.v.evvnees e 190,000,000 [AUG-2030  [eeueeirriinnns (1) 0].....(3,700,617)|....(36,521,994) ........... ....(36,521,994)|.......(2,329,651)[.....ccvennne (1) (L] S 0l..... 2,352,904 | oo 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.691000 17-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 08/17/2030 |.v.vvvuaene Ll 190,000,000 [AUG-2030  [eeueoiriiinens (1] 0].....(3,701,599)|... (36,537,246)|........... ... (36,537,246)|....... (2,328, 274)[.....ccvennne (1] (L] 0]..... 2,352,904 | eovenne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.399600 17-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 08/17/2027 |...evevnvevee e 150,000,000 [AUG-2027  [eeueeieriinnne (1) 0].....(3,329,855)[... (17,402,888)|........... ... (17,402,888)....... (384,700)..v0nveveeeene (1) (L] S 0l..... 1,327,205 | vevenee 0002 ...
CL INTEREST RATE SWAP, OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 1.043100 07-
SOFRRATE.USD .......... Hedge vevvevenerrenenes Exhibit 5 oo | oo & Co. LLC vovevnens LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 04/07/2034 |....evnnee L 46,000,000 [APR-2034  [oeoiiiinine (1] (L S 742,335 |.....11,677,268 |...oceenens |ovne 11,677,268 |......... 978,046 ..o (1] (L] (1) - 719,108 | vevenne 0001 .o
CL INTEREST RATE SWAP, oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY |Retirement- Low Rate Inc./Morgan Stanley 1.019690 16-
SOFRRATE.USD .......... [Hedge ... Exhibit 5 ... . |& Co. LLC ........... LCZTXYGSLJUHFXXNXDBS |. 04/21/2023 |.09/16/2033 |... IR 1 100,000,000 SEP-2033  [eoveveeieeees O |oerieiieens 0 o 1,657,678 |.....24,364,581 | .coovrrens |ooe 24,364,581 |....... 2,016,123 |. 0 e O e 0 1,518,155
CL INTEREST RATE SWAP, OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY |Retirement- Low Rate Inc./Morgan Stanley 1.073400 11-
SOFRRATE.USD .......... Hedge vevvevenerrenenes Exhibit 5 oo | oo & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 03/11/2035 |....vvneeene L 27,000,000 AR-2035  [oeeeiriiinene (1] (L S 419,845 |...... 7,298,626 | ..covevene fernenn 7,298,626 |......... 619,620 |-.oveuvivennes (1] (L] (1] 41,625 ... 0001 .o
CL INTEREST RATE SWAP, oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 1.021900 16-
SOFRRATE.USD .......... Hedge vevevererenenn Exhibit 5 oo | veeeeerienes & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |. 09/16/2033 |....vevenveves e 100,000,000 [SEP-2033  [eoueeirriinnns (1) 0 1,657,060 [..... 24,347,770 | ccvervvns |onne 24,347,770 |....... 2,017,286 |v.vevrennnne (1) (L] S 0l..... 1,518,155 | vevenene 0001 v
CL INTEREST RATE SWAP, OE Growp 0 1 | FSiiP: 018
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 1.043800 14-
SOFRRATE.USD .......... Hedge vevvevenerrenenes Exhibit 5 oo | oo & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 04/14/2034 |....veveeeee L 46,000,000 [APR-2034  [oeoiiiinine (1] (L S 742,047 |..... 11,682,435 [ ...oceene |ovne 11,682,435 [......... 978,831 |-vvenveeenes (1] (L] 1] 719,813 | e 0001 .o
CL INTEREST RATE SWAP, oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 1.022350 16-
SOFRRATE.USD .......... Hedge vvvevererenennn Exhibit 5 oo | veeeeerieenes & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/21/2023 |. 09/16/2033 |....vevenveves L 48,000,000 [SEP-2033  [oieeiiinnne (1) L S 795,329 |.....11,685,286 [...vcvenes |ovne 11,685,286 |......... 968,411 |-v.veerveenne (1) (L] S () 728,714 | o 0001 v
CL INTEREST RATE SWAP, OE Growp 0 1 | | FSiiP: 018
REC SOFRRATE.USD, PAY [Retirement- Low Rate INTEREST RISK| Inc. /Morgan Stanley 1.028700 16-
SOFRRATE.USD .......... Hedge vevvevenerrenenes Exhibit 5 oo | oo & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B . 04/21/2023 |. 09/16/2033 |....vvveeve Ll 100,000,000 [SEP-2033  [eeueeiriiiinns (1] 0 1,655,159 |..... 24,296,041 | ..cveene [onnee 24,296,041 |...... 2,020,862 |.v.veveeennes (1] (L] 0]..... 1,518,155 | v 0001 .o
CL INTEREST RATE SWAP, LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [Stable Value Products INTEREST RISK| LLC/Morgan Stanley 1.800000 14-
SOFRRATE.USD «.vevveve [ eoveneeieiciciiiccn Exhibit 5 oo | veeeeerienes & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 02/14/2038 |....veveeveves L 90,000,000 [FEB-2038  [eeerieriinnnne (1) 0 1,124,146 |.....22,637,560 | ..cvevnes [onnen 22,637,560 |...... 2,861,519 |ov.vcvrennnnen (1) (L] S 0l..... 1,661,690 | vovenee 0001 v
CL INTEREST RATE SWAP, LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [Stable Value Products LLC/Morgan Stanley 2.017100 14-
SOFRRATE.USD .......... ... |Exhibit 5 ... L |& Co LLC e WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 02/14/2038 |....vveeeve L 70,000,000 [FEB-2038  |oveevrverinns (1] (L S 842,311 |..... 16,023,769 [...vcevve |ovene 16,023,769 |...... 2,318,826 |...vcveennnnen (1] (L] 0]..... 1,292,425 | ooveren 0007 e
CL INTEREST RATE SWAP, LCH. Clearnet
REC SOFRRATE.USD, PAY [Stable Value Products LLC/Morgan Stanley
SOFRRATE.USD «..vevveve [ eovenevieesiecsiecseees [EXRibiE 5 o [ & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 02/14/2038 |.v..veveueevei 1 fonee 67,000,000 806,283 |..... 15,340,526 | ..cvevenns fonne 15,340,526 |...... 2,219,242 |..ooveveeeenn O v O oo 0 [ 1,237,036 | .evveenn |0001 oo
CL INTEREST RATE SWAP, LCH. Clearnet
REC SOFRRATE.USD, PAY [Stable Value Products INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD ...vevveve [ eveeenieeniecnieeneees [EXRibIE 5 o [ & Co. LLC vovevenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 02/14/2038 |....veveuvavec 1 fenee 63,000,000 758,585 |..... 14,446,333 [ ....ceve |ovne 14,446,333 |....... 2,085,475 |...ooveerreenn O Lo O [ 0 | 1,163,183 | .evveeenn [0001 o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... Products .oooeeeeeenee D=1 woviiiies [eeiiiiiins 4 Co. LLC coveennens WIAMBYERMSTOXFZUOY219 |. 05/22/2023 |. 06/23/2032 |....veveveveeid fones 33,685,279 JJN-2032 | o) PP SO 529,915 |......6,184,279 | .coooveven |ornnes 6,184,279 |.........686,979 |....ooooeeee 0 )i 0 i O e 475,974 | .o [0002 ...
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet [ [ | | . SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510700 23-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vevenveee L 28,071,066 [JN-2032  [oooieiiiens (1) L S 441,605 |...... 5,153,755 [ ooveeees [ovnne 5,153,755 |......... 572,468 |vcvenrvenne (1) (L] S () 396,645 | ..ovenenn 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.574000 03-
SOFRRATE.USD .......... [Products .... . reens .. |& Co. LLC ........... WAMYERMSTOXFZUOY219 |.05/22/2023 |.11/03/2031 [ 1 118,750,000 [NOV-2031 .0 [.....(1,880,040)|... (19,897,016) ... .. (19,897,016)|...... (2,305,324)]. 0 e O e 0 1,609,484
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 11/04/2031 |...eveveevenee L 11,875,000 NOV-2031  |veverreeereea O feeeieiec 0 [ (188, 115)]..... (1,991, 711)| cocvevens |ovne (1,991, 711)|....... (230,436)-..veveneene (1) (L] S (o) - 160,978 | v.vovenene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 11/05/2031 |..vvvuaene L 48,981,000 NOV-2031  foeevrcieees O foeeciieens 0 o (766,395)|.......(8,032,526) ...cnvevens [ovne (8,032,526)|......... (965,430))-..veveneerene (1] (L] (] 664,114 | ..o 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.569300 08~
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 11/08/2031 |...eveveevevee e 117,000,000 NOV-2031  [eeueieiiies (1) 0].....(1,853,239)|... (19,677,886)|........... ... (19,677,886)..... (2,272,477)|...cecvennne (1) (L] S 0l..... 1,587,242 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.512100 10-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 11/10/2031 |.vuevnnene Ll 115,400,000 NOV-2031  |eeereinnne (1] 0].....(1,848,998)... (19,826,447)|........... ... (19,826,447)|.....(2,209,196)[......cvevenee (1] (L] 0]..... 1,566,119 | .ocvenvee 0002 ..o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.661800 17-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 | 11/17/2031 |.vevevinreee L 91,000,000 NOV-2031  [eeurrieriinne (1) 01.....(1,413,637)... (14,811,289)|........... ... (14,811,289)|.....(1,813,796)]......cvenennne (1) (L] S 0l..... 1,236,568 | .eovenne 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | || SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.551920 15
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 11/15/2031 |.vuvvunene L 60,000,000 NOV-2031  |oveveurrrennns (1] (L B (952,996)|.... (10,179,332)]....vcnve ... (10,179,332)].....(1,162,919)[.....ccvenrnnee (1] (L] (1] 815,030 | .eveuveve 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 2.139300 23-
SOFRRATE.USD .......... [Products .... . e .. |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.03/31/2022 |.06/23/2031 |.... ..1].....700,000,000 [JJUN-2031  [eoieeeeieeein O e O | 9,430,694 [.....77,368,038 | .ceovvene |oone 77,368,038 |.....15,911,578 |. 0 e O e 0 9,249,250
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 2.309200 15-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 03/31/2022 |. 12/15/2024 |....vvneee Ll 190,000,000 PEC-2024  [eeveiruiinens (1] 0 2,823,676 |...... 2,673,308 | ..eoveeenes fernine 2,673,308 |.....(1,789,027)|.....cvvneee (1] (L] (1] 644,513 | ceevennne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 2.194100 21-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 03/31/2022 |. 05/21/2027 |.vuvvnees L 96,000,000 [IAY-2027  [eereieriinnne (1) 0 1,398,226 |...... 5,548,373 [ ..overerrs [ovnne 5,548,373 |......... 989,149 [..vvnveveninnne (1) (L] S (o) - 816,058 | voveune 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 2.424000 21-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 08/09/2022 |. 05/21/2050 |.v..vvevaves L 60,000,000 MAY-2050  |oveverrieninns (1] (L B (533,038)|... (12,884,262)|........... ... (12,884,262)|...... (3,359, 157)[.....covennene (1] (L] 0]..... 1,526,963 | vovenee 0002 ..o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.966500 24-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC v WIAMBYERMS7OXFZUOY219 . 10/20/2022 |. 10/24/2032 |......veeveee L 24,500,000 |0CT-2032  |eeeeverrinnne (1) L S 180,432 |......... (29,564)] +veveven forneanns (29,564)]......... 868,431 |-vveureennes (1) (L] S () 353,44 | e 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.912620 08-
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 11/04/2022 |. 11/08/2032 |....vvueene L 53,624,000 NOV-2032  |cereeriinnne (1] (L S 401,315 |......... 137,554 | v [ 137,554 |...... 1,892,793 | vvevveenenns (1] (L] 1] 775,436 | vovennee 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.208500 08-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 12/06/2022 |. 12/08/2032 |....veveevevee L 47,600,000 PEC-2032  [oieieiiinnne (1) L S 453,486 |...... 2,499,378 [ ..cvovenn [ovne 2,499,378 |...... 1,516,557 |.veverenennene (1) (L] S () 691,699 | ... 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.291900 14-
SOFRRATE.USD .......... Products .o.oeveeene. D1 e .o |& Co. LLC e WIAMBYERMS7OXFZUOY219 . 04/12/2023 |. 04/14/2028 |....eveneee L 84,000,000 [APR-2028  [.eceiiinine (1] L S 831,691 |...... 2,621,007 | ..eveens [ 2,621,007 |...... 1,621,012 | (1] (L] (1] 817,845
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.297500 14-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 04/12/2023 |. 04/14/2028 |....veveevevee L 84,000,000 [APR-2028  [oeoeiinnene (1) L S 829,845 |...... 2,604,834 [..cooene [ovne 2,604,834 |...... 1,623,219 ovvceriennnnn (1) (L] S () 817,845 | ... 0002 ...
CL INTEREST RATE SWAP, LCH. Clearnet oo SIP: OIS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.595000 14-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoooevens [eevererueninnns & Co. LLC vovevenee WIAMBYERMS7OXFZUOY219 . 07/12/2023 |. 07/14/2033 |....vvucnene Ll 175,000,000 [JUL-2033 SOF  [ovevvvruenes (1] 0 1,527,193 |...... 4,507,731 [ e [ 4,507,731 |...... 6,097,156 [.v.veveverenes (1] (L] 0l..... 2,631,385 | oo 0002 ..ooneee
CL INTEREST RATE SWAP, LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.962500 07-
SOFRRATE.USD .......... Retirement Products . |D-1 ..ocooooes [eeviiiiiiinnns 4 Co. LLC coveennens WIAMBYERMS7OXFZUOY219 |. 09/05/2023 |. 09/07/2033 |....vovevvees i1 . 175,000,000 [SEP-2033 SOF  [..voviveueaens (] P 0]..... 1,318,797 |....... (329,331)] evvevenns | (329,331)].......6,528, 771 |..cvevrrrcnnnnns (] P [ N 0]..... 2,653,216 | ... 0002 ............
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.983130 11-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 10/06/2023 |. 10/11/2025 |............... 1f.... 360,000,000 [0CT-2025 SOF  [...eeeeevennnns (U [V (872,345)|......... 21 R 224,609 |..... (4,417, 273)) e [V [V PO 0f..... 2,038,210 | ..eveennnn 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| |nc. /Morgan Stanley 4.501300 11-
SOFRRATE.USD . Products .... . N . |& Co. LLC . ... LCZ7XYGSLJUHFXXNXD88 |. 10/06/2023 |. 10/11/2033 |.... [ I IO 85,000,000 [0CT-2033 SOF ...503,311 |..... (3,683,189)(..eevveecs [nnne (3,683,189)f...... 3,445,067 |. 0 O e O 1,295,216
CL INTEREST HATE SWAP, Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.496700 11-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC .evveeennns LCZ7XYGSLJUHFXXNXD88  |. 10/06/2023 |. 10/11/20833 |............... 1f...... 85,000,000 [0CT-2033 SOF  [...eeeeeeennnnns (U [V . 504,416 |..... (3,653,131)] .cevvvnnnns fonnnn (3,653,131)f...... 3,442,960 |...ovnnnnennne [V [V PO 0f..... 1,295,216 | ...oeeenn. 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 10/06/2023 |. 10/11/2053 |............... 1f..... 41,082,353 348,767 |..... (3,965,247) .eevvvnnnnn fennnn (3,965,247)|....... 3,296,562 |....uunnnne [ [V R 0f..... 1,111,909 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.312776 15-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC cevvveennns LCZ7XYGSLJUHFXXNXD88  |. 11/02/2023 |. 08/15/2033 |............... 1f...... 38,000,000 [AUG-2033 SOF  [c+eueeeernnnnnn [V [ . 241,764 |..... (1,083,332)] .ccvvunnnns fennnn (1,083,332)f...... 1,489,169 |...ccevvnnnnnens [V [V PO [V 574,149 | .......... 0002 .eovvennnnns
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.516900 18-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 12/14/2023 |. 12/18/2033 |............... 1f..... 90,000,000 [DEC-2033 SOF  [....uvvvevnnnns [ [V IO (766,012)f..... (2,955,059)] ...ceevvnnn |oenee (2,955,059)..... (3,224,358)]....ccvvnnnnnnns [ [V R 0f..... 1,385,002 [ .oeveennns 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.500500 15-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 12/18/2023 |. 12/15/2033 |............... 1f...... 83,210,500 PEC-2033 SOF  [..eeevvvnnnnnens (U [V (703,806)..... (2,406,996)] ...c0vnnnns fennnn (2,406,99)|..... (2,406,996)]-.....cevnnnnnn [V [V PO 0f..... 1,280,046 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.219100 02-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 04/30/2024 |. 05/02/2034 |............... 1f..... 85,000,000 [MAY-2034 SOF  [o.eevivvinnnnns [ [V . 174,157 |..... (2,497,358)] .eevvnnnnnn fnnnn (2,497,358),..... (2,497,358))..0uueeinnnnns [ [V R 0f..... 1,333,433 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.213800 25-
SOFRRATE.USD . Products .... . TR .. |& Co. LLC . ... LCZ7XYGSLJUHFXXNXD88 |. 06/28/2024 |. 05/25/2028 |.... U I O 60,000,000 |MAY-2028 SOF . 19,713 ... ... 19,713 . 0. 592,765
CL INTEREST RATE SWAP, Cash flow hedge CME Growp 0 e SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.194500 25-
SOFRRATE.USD .......... Products ............... D1 i i & Co. LLC ...ceeennns LCZ7XYGSLJUHFXXNXD88 |. 06/28/2024 |. 07/25/2028 |............... ... 74,000,000 |JUL-2028 SOF  |.........cceeens [ [ (V)] 23,554 oo | 23,554 |.......... 23,554 [ it [ [0 [l 746,560 | .......... 0002 ..oevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 3,510,959 24,262,576 | XXX 24,262,576 7,280,571 0 0 0 76,492,872 XXX XXX
Intercontinental
Exchange Holdings,
CL CDS BUY, ICE: Inc./Morgan Stanley
(BATSLN) ..evvvennnnnnns Credit Hedge .......... D1 s CREDIT RISK |& Co. LLC ........... 549300R41G1TIPZT5U32 ). 05/19/2020 |. 06/20/2025 |............... ..., 6,000,000].. ICE: (BATSLN) |....... (252,706)]..0unveeeennnn [ (28,589)].......... (46,977).eveneeenen [ (46,977).......... (5,125)]ceeiiiinnnnn (V)] R 24,753 |.oeveinns (U] 02 ........ 0003 ..oeevnnnnns
1129999999. Subtotal - Swaps - Hedging Other - Credit Default (252,706) 0 (28,589) (46,977) XXX (46,977) (5,125) 0 24,753 0 0 XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: CAD/USD
CAD/USD 10-JUL-2034 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/06/2024 |.07/10/2034 |............... ... 5,114,716 [10-JUL-2034  |....eeennneennee (U [V O (V)] AT A I I 4,779 [ AT79 [ [V [V PO (V)] 81,004 .......... 0004 ...oeeennnee
Foreign Currency Hedge Morgan Stanley
CURRENCY SWAP, CSWAP: |- Limited Capital Services . CSWAP: GBP/USD
GBP/USD 31-MAR-2025 . |Partnerships/Alte .... |BA ............ Currency..... | N 17331LVCZKOKX5T7XV54  |. 07/28/2023 |. 03/31/2025 |............... 1f..... 14,777,155 [31-MAR-2025  |......... (16,445)(......covvnnnnns [V . 41,834 |......... 273,639 | .eoeeninnn [ 273,639 |...oeunn.. 11,875 ......... 123,080 [oeviiiiinnnnns [V R Ofienns 64,016 [ .......... 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY SIAP, CSWAP: |- Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... |BA ............ [T 11T R N G5GSEF7VJP5170UK5573  |. 03/27/2024 |. 08/07/2029 |......eeennn... 1|t 2,400,329 |07-AUG-2029  |[...eeeerinnnnnns (U [ . (1,799).....cco [::1)) SRR IR (381)).eeeeees 1,219 .......... (1,600)]-ccevvnneeeens [V PO (V)] 2,122 oo 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY SIIAP, CSWAP: - Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... |BA ............ CUrrency..... |eeeeeeeeeeenunnnennnnns GSGSEF7VJP5170UK5573 ). 03/27/2024 |. 08/07/2029 |.......eenvn... ... 13,501,852 [07-AUG-2029  |.......ceeeeen. [ [ (10, 7). (2,142)] v o (2,142)..cvvennnns 6,858 [.......... (9,000)f...ccevvvnnnnnns [0 U] 152,560 [ .......... 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (16,445) 0 29,918 312,895 [ XXX 312,89 61,731 112,450 0 0 324,702 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (269, 151) 0 3,512,288 24,528,494 | XXX 24,528,494 7,337,177 112,450 24,753 0 76,817,574 | XXX XXX
CDS SELL, CDS: CITIGROWP GLOBAL | | | et CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DBC .......... CREDIT RISK |MARKETS INC. ....... MBNUM2BPBDO7JBLYG310  |. 02/17/2021 |. 10/17/2057 |............... 1f..... 40,000,000 |(CMBX.NA.8.AR) [....... (100,000)].+vvuvveeeennnnn 0 (365,267)].0vunveeeeennnn [V PR Oferennns L3 - PO 0f.... 40,000,000 |1 ........ 0003 ..ovvvnnnnns
CDS SELL, CDS: CITIGROUP GLOBAL ..CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DBC .......... CREDIT RISK | MARKETS INC. ....... MBNUM2BPBDO7JBLYG310 ). 03/16/2021 |. 10/17/2057 |.........en.... ... 10,000,000 |(CMBX.NA. 8 A) Jnnnnns 17,297 [ [ FEIA [V 7L PR [CARCITS . [0 (V)] I (2,498)]....iiiiinnnnn 0].... 10,000,000 |1 ........ 0003 ..ovvvnnnnns
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
DS SELL, CDS: CDS: (CMBX.NA. 15.AAR), JP MORGAN ZBUT11VBOBEZRVTITSO7 ;'C'M'é'x',ﬂ;{,'{;gi,'\
(CMBX.NA.15.ARR), oo | i DB-C ...ccon CREDIT RISK |SECURITIES LLC ... cevrenieiiiiniiieeennnnn . 01/25/2022 |.11/18/2064 |............... 1f...... 20,000,0000)  Jeeeeens (169,624).....cceeeennnn [ . 50,556 |....... (124,792)] .coovvvnnn fennnnn (348,225)]...ccvveeens [V PO (U 9,199 [oeeeiiiiininnns 0f.... 20,000,000 |1 ........ 0003 .evvvennnnes
(DS SELL, CDS: CDS: (CMBX.NA.15.AAA) , P MORGAN ZBUT11V80BEZRVTIT807 (CUBX NA 15 ARA
(CMBX.NA.15.AAA), .... . ... |DBB-C .. ..|CREDIT RISK |SECURITIES LLC .... .... ... |.01/25/2022 |. 11/18/2064 |.... P T 20,000,000) ....... (169,624) 0], (124,792)] ... (348,225)|... . 0. L0 9,199 .. L0 20,000,000 |1 .......
1189999999. Subtotal - Swaps - Replication - Credit Default (421,951) 0 (253,468) XXX (1,153,034) 0 0 30,312 0 90,000,000 [ XXX XXX
1229999999. Subtotal - Swaps - Replication (421,951) 0 479,662 (253,468) XXX (1,153,034) 0 0 30,312 0 90,000,000 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 21,190,466 24,262,576 | XXX 1,869, 336 7,280,571 0 0 0 112,182,561 [ XXX XXX
1369999999. Total Swaps - Credit Default (674,657) 0 451,073 (300,445) XXX (1,200,011) (5,125) 0 55,065 0 90,000,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange (4,633,8%4) (181,520 3,939,011 17,064,512 [ XXX 29,394,738 61,731 9,857,961 0 0 5,270,041 XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps (5,308, 551) (181,520 25,580,550 41,026,643 | XXX 30,064,063 7,337,177 9,857,961 55,065 0 207,452,602 [ XXX XXX
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/25/2024 |.07/26/2024 |............... L} . 8,642,426 |.......... EUR/USD |..eeeeeennnes (U [V O (V)] N [CI£:70) IR IR (3,787).......... (6,792))vvuuenneee 3,005 [ceeeeenninns [V PO (V)] 11,633 [ coveeennns 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
GBP/USD ...oevevviinnnns Partnerships/Alte .... |BA ............ Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/31/2024 |. 07/03/2024 |............... L . 2,167,645(.......... GBP/USD |.eevvvennee [ [V PR Oferenes 18,654 [.eeeeeins | 18,654 [....oeeeenen (4] - 18,675 |.ovvevees [V R [ R 93| ...oeenen 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/28/2024 |. 07/01/2024 |............... L} 31,957 |eeeennnns EUR/USD |..eeeeeennnes (U [V O (U [ T R VA [V PO VA [V PO (U - . 0004 ...oeeennnee
Cash flow hedge
FWD COMMIT, UMBS 30YR|mor tgage deri\?ative INTEREST RISK|BANK OF AMERICA, | | | | | UMBS  30YR
TBA(REG A) .eevvrnnnnnne Products ............... D1 e s NA BATYDEB6GKMZ0031MB27  |. 05/17/2024 |. 07/15/2024 |............... 1f..... 30,000,000 [TBA(REG A)  |eeeeeeeeeeenns [ [V PR (U R (IR T45)) [ R (46,875)......... (46,875)[.....ccuvnnnnnn. [ [V PR Ofienns 30,408 [ .......... 0002 .oovvvnnnnns
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|BANK OF AMERICA, | | | | | MBS 30YR
TBA(REG A) ... .. |Products ... . . . BATYDEB6GKMZ0031MB27  |. 06/26/2024 |. 08/13/2024 |.... U I 267,000,000 |TBA(REG A)  [eeeeeeeeeeeeeee O e O e O e (1,324,572)| ccovvvnns fennnn (1,324,572), 463,512
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISKC| || MBS 30YR
TBA(REG A) .evvvrnnnnnnn Products ............... D1 e s CITIBANK NA ........ MBNUM2BPBDO7JBLYG310  |. 06/06/2024 |. 07/15/2024 |............... 1f.... 100,000,000 [TBA(REG A)  |oeevvvvvvvrnnnns [ [V PR 0f...... (539,062)] .evvevnne [rernnnn (539,062)|....... (539,062)]....0uunvnennns [ [V R Of....... 101,361 ... 0002 .oovvvnnnnne
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|BANK OF AMERICA, | | | | | MBS 30YR
TBA(REG A) ..o Products ............... D1 e i NA e BATYDEB6GKMZ0031MB27  |. 06/26/2024 |. 08/13/2024 |............... 1f.... 120,000,000 [TBA(REG A)  [-oeeeeevennnnns (U [V O 0f...... (384,375)] ..cevvvnnns fennnnn (384,375)|....... (384,375)].ccvveeeeenen [V [V PO [V 208,320 [ .eevunnnns 0002 .eovvennnnnn
Cash flow hedge
FWD COMMIT, UNBS 30YR|mor tgage deri\?ative INTEREST RISK|NowuRA SECWRITIES | | | | | MBS 30YR
TBA(REG A) .eevvrnnnnnne Products ............... D1 e s INC .ovveiiiiiiiinnns 0Z3VO5H2G7GRS05BHJ91  |. 06/07/2024 |. 07/15/2024 |............... 1f..... 65,000,000 [TBA(REG A)  [oereviinnnnns [ [V PR Oferenes 25,391 | eeeeiii [ 25,391 | 25,391 | [ [V R Ofienns 65,884 .......... 0002 .oovvvnnnnne
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|BANK OF AMERICA, | | | | | MBS 30YR
TBA(REG A) ..o Products ............... D1 e i NA e BATYDEB6GKMZ0031MB27  |. 06/07/2024 |. 07/15/2024 |............... 1f...... 75,000,000 [TBA(REG A)  [oeeeeeeeennnnns (U [V O (V)] N (TR V72 P 76,172 .......... (TR V7 R [V [V PO (V)] 76,020 [ cevvennnns 0002 .eovvennnnnn
Cash flow hedge
FWD COMMIT, GNMA2 30YR|mor tgage deri\?ative INTEREST RISK|BANK OF AMERICA, | | | | | GNVA2 30YR
TBA(REG C) .evevnnnnnnns Products ............... D1 i i NA s BATYDEB6GKMZ0031MB27 ). 06/14/2024 |. 07/22/2024 |............... 1].... 100,000,000 [TBA(REG C)  eevvevvrrrrnnes [ [ 0f...... (583,080)f -.cveninn Jovnnnen (583,030)....... (583,080)f...uiiiiinnnnnn [ [0 U] 122,754 ] ... 0002 ..oevvnnnnns
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (2,761,477) XXX (2,761,477)] (2,783, 164) 21,687 0 0 1,080,783 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (2,761,477) XXX (2,761,477) (2,783, 164) 21,687 0 0 1,080,783 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (4,617,449) (181,520)] 21,588,600 16,751,617 [ XXX 6,688,603 0 9,745,511 0 0 40,635,028 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (269, 151) 0 3,512,288 21,767,017 [ XXX 21,767,017 4,554,013 134,137 24,753 0 77,898,357 | XXX XXX
1719999999. Subtotal - Replication (421,951) 0 479,662 (253,468) XXX (1,153,034) 0 0 30,312 0 90,000,000 [ XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (5,308, 551 (181,520 25,580,550 38,265,166 | XXX 27,302,586 4,554,013 9,879,648 55,065 0 208,533,385 [ XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 .... .. |Economic hedge of liability products ..
0002 . . | Economic hedge of bond portfolio ..
0003 . . |Reduce credit exposure .....
0004 .... . | Reduce currency exposure ..
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMA ..o [ 2,163 |....2,163,000,000 |FUTURE JUN 24 ........ Products ............... 12 Rate........... .09/17/2024 [ ..cooeeeeieii SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 95.4288 |....... 94.6525 [....ennnnnn (13,519) |..coeeeees [V} . [N F (V] . 0. 4,197,724 |....... 4,197,724 |........ 1,041,805 (0003 ..............|oeeeeenns 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUA ...t v 558 |....... 558,000,000 (FUTURE SEP 24 ........ Products .........c.... |12 Rate........... . 12/16/2024 [ .ooeeeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 |....... 97.2241 |....... 94.8500 |...ooeeennns ({740 | PO [V} . (VN FOTRR (VN 0].... 3,311,870 |...... 3,311,870 |........... 268,759 (0003 ......cceeee | nnnnnnnn 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRZ4 ..o e 558 |....... 558,000,000 |FUTURE DEC 24 ........ Products ............... 12 Rate........... .03/16/2025 [ .....ooeeiiiieeiis SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2341 |....... 95.1450 |............. (74 | P [V} . [N F (V] . 0. 2,914,295 |...... 2,914,295 |........... 268,759 (0003 .....ccoeeee | e 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRHS ...evvnn [evveennnnnnn 558 |l 558,000,000 (FUTURE MAR 25 ........ Products ... Rate.. .06/17/2025 [ .eeeeeeeeeeeeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 |....... 97.2716 |....... 95.4350 |.... (R 742) | FO [V} . (VN FOTRR (VN N | N 2,562,057 |...... 2,562,057 |....oueee. 268,759 (0003 ......cceeee | nnnnnnnn 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMS oo [ 558 |....... 558,000,000 [FUTURE JIN 25 ........ Products ............... 12 Rate........... .09/16/2025 [ ...coeeeiiiiiiiis SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2991 |....... 95.6850 |......oc.... (13,950) |.ooeeeeeeeeeeees [V} . [N F (V] . 0. 2,251,669 |...... 2,251,669 |........... 268,759 (0003 .....ccoeeee | e 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUS ..o Jeveveeeeees 558 |....... 558,000,000 [FUTURE SEP 25 ........ Products ............... [0 R Rate........... . 12/15/2025 . ooieeeieeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3191 |....... 95.8800 |.....oeennns (6,975) |.cevveeeeiinniennes [V N Ol [\ O 0J..... 2,007,545 |...... 2,007,545 |........... 268,759 {0003 ......ccceeeefnnnnnnnns 2,500
1609999999. Subtotal - Short Futures - Hedging Other (55,369) 0 0 0 0 17,245, 160 17,245,160 2,385,600 XXX XXX
1649999999. Subtotal - Short Futures (55,369) 0 0 0 0 17,245,160 17,245,160 2,385,600 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (55,369) 0 0 0 0 17,245,160 17,245,160 2,385,600 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (55,369) 0 0 0 0 17,245, 160 17,245,160 2,385,600 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

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

Economic hedge of bond portfolio
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 (55,369) 0 2,385,600 2,385,600
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y 76,172 . (2,338,852)].... ....(2,338,852)].... . 901,015 ....0
Barclays Bank, PLC . G5GSEF7VJP5170UK5573 . Y. .. 2,260,000 |[. . 1,185,800 |.. ....(2,528)]. ..2,230,827 (2,523)]. . 464,201 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . Y. .. 1,740,000 |[. . 677,055 |.. .(218,000)|. ..1,659,763 a0 501,714 |..
Citibank, N.A. ... ... 570DZWZ7FF32TVWEFATS .. Y . 17,920,442 |.... 14,245,096 . (1,776,753)|.... 17,699,953 ....(1,223,855)].... .2,206,042
CITIGROUP GLOBAL MARKETS INC. .....eevvvivvvrnnnnns . MBNUM2BPBDO7JBLYG310 . LY 974 ... (4,858)].... (456,584)[....
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK 1VUV7VQFKUOQSJ21A208 . | Y. 0. .. (72,080)|. 0]
Deutsche Bank AG .................. 7LTWFZY1CNSX8D621K86 . |. Y. .20 ... (3,787)]. (3,787)). .
Goldman Sachs International . W22LROWP2|HZNBBBK528 . Y. . 359,910 |.. . (1,867,600)|. (437,692)]. .998,042 |..
JP MORGAN SECURITIES LLC .. OK3VKCDYPDANNGQDGK 18 . |. Y. .20 . (249,584)|. (696,450)|. 40,000,000 |..
Morgan Stanley Capital Services 17331LVCZKOKX5T7XV54 . |. Y. . 1,081,009 |.. . (1,672,125)). ,234, (1,890,884)). . 532,874 |..
NOMURA SECURITIES INC 0Z3VO5H2G7GRS05BHJ91 . Y. ...25,391 |.. L0 ...25,391 .0 .. 65,884 |..
Societe Generale ... . 02RNE8IBXP4ROTDBPU41 . Y. . 1,301,685 |.. .0 ..2,428,366 .0 . 274,869 |..
LY

Vel ls Fargo Bank, N. A. ...

KB1H1DSPRFMYMCUFXTO9 .

..3,302,635

0l

..4,195,013

ol

. 337,876

0

0299999999. Total NAIC 1 Designation

32,141,880

22,255,727

(8,206, 162)

32,530,852

(7,050,627)

96,350,821

89,754,278

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0

308, 142,89

(283,927,295)

24,215,601

312,428,543

(310,606, 182)

1,822,361

112,182,564

112, 182,564

g Exchange Traded)

0999999999 - Gross Totals

32,141,880

(292, 133,457)

24,215,601

(317,712,178)

1,894,319

204,322,442

330,398,623 344,959, 395 210,918,985
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 330,398,623 (292,133,457)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley Capital Services LLC .... ... |7331LVCZKQKX5T7XV54 .. | TREASURY BOND .. . |912810-PX-0 Treasury Bond Coupon Rate: .. 711,857 |... ... 705,000 |... ... 815,020 |....05/15/2038 ...|...... V...
Bank of America, N.A. ...... . B4TYDEB6GKMZ0031MB27 . | TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: .1,709,115 .2,396,000 .1,947,884 |....02/15/2045 ..
Morgan Stanley & Co. LLC .. 9R7GPTSO7KV3UQJZQ078 .. | TREASURY BOND .. ... [912833-4V-9 ........ | Treasury Bond Coupon Rate: . .9,000,000 |... .7,630,702 |....02/15/2033 ...|.
CITIGROUP GLOBAL MARKETS INC. ... MBNUM2BPBDO7JBLYG310 .. | TREASURY BOND .. . [912810-PX-0 ........ Treasury Bond Coupon Rate: ....05/15/2038 ...
CITIGROUP GLOBAL MARKETS INC. MBNUM2BPBDO7JBLYG310 .. | TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: ...02/15/2045 ..
JP MORGAN SECURITIES LLC .. ZBUT11VBOBEZRVTWTB07 . | TREASURY BOND .. 912810-PX-0 Treasury Bond Coupon Rate: 151,459 ...02/15/2045 ..
JP MORGAN SECURITIES LLC ... ZBUT11VBOBEZRVTT807 . [ TREASURY BOND .. ... [912810-RK-6 Treasury Bond Coupon Rate: ... 451,175 |... ...02/15/2045 ...
Citibank, N.A. . ... 570DZWZ7FF32TWEFA76 ...  TREASURY BOND .. . |912810-PX-0 Treasury Bond Coupon Rate: . ....05/15/2038 ...
Citibank, N.A. . . 570DZNZ7FF32TWEFAT6 ... | TREASURY BOND .. 912810-TH-1 Treasury Bond Coupon Rate: ...05/15/2042 ..
CME Group Inc./Morgan Stanley & Co. LLC ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. 912803-FV-0 Treasury Bond Coupon Rate: ...02/15/2051 ..
Intercontinental Exchange Holdings, Inc./Morgan Stanley & Co. 549300R41G1TWPZTEU32 .. | TREASURY BOND .. 912803-FV-0 Treasury Bond Coupon Rate: ...02/15/2051 ..
LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 912803-FV-0 Treasury Bond Coupon Rate: .1,303,631 .4,337,846 , ...02/15/2051 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912810-PX-0 Treasury Bond Coupon Rate: 4.5 . . 11,678,480 .. 11,565,982 13,370,926 |....05/15/2038 ..
Intercontinental Exchange Holdings, Inc./Morgan Stanley & Co. LLC . 549300R41G1TWPZTSU32 .. | TREASURY BOND .. 912810-PX-0 Treasury Bond Coupon Rate: 4.5 . .... 10,486 210,385 [ 12,005 |....05/15/2038 ..
LCH/Morgan Stanley & Co. LLC .............. . WAMYERMS7OXFZUOY219 .. | TREASURY BOND .. 912810-PX-0 Treasury Bond Coupon Rate: 4.5 . . 55,588, 106 .. 63,643,941 |....05/15/2038 ..
CME Group Inc./Morgan Stanley & Co. LLC ... LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912810-QL-5 Treasury Bond Coupon Rate: 4.25 .2,589,713 .2,673,252 .3,511,178 |....11/15/2040 ..
Intercontinental Exchange Holdings, Inc./Morgan 549300R41G1TWPZT5U32 .. | TREASURY BOND .. 912810-QL-5 Treasury Bond Coupon Rate: 4.25 ...2,325 ...2,400 ...3,153 [....11/15/2040 ..
LCH/Morgan Stanley & Co. LLC .............. . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 912810-QL-5 Treasury Bond Coupon Rate: 4.25 . 12,326,712 .. 12,724,347 .. 16,712,768 |....11/15/2040 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912833-45-6 Treasury Bond Coupon Rate: .2,443,59% .3,341,565 .2,927,176 |....08/15/2031 ..
Intercontinental Exchange Holdings, 549300R41G1TWPZTSU32 .. | TREASURY BOND .. 912833-45-6 Treasury Bond Coupon Rate: 2,1% 2,628 |....08/15/2031 ..
LCH/Morgan Stanley & Co. LLC .............. . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 912833-45-6 Treasury Bond Coupon Rate: . 11,631,205 ,932,992 |....08/15/2031 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912833-4V-9 Treasury Bond Coupon Rate: .1,306,373 .1,621,8% |....02/15/2033 ..
Intercontinental Exchange Holdings, 549300R41G1TIPZT5U32 .. | TREASURY BOND .. 912833-4V-9 Treasury Bond Coupon Rate: L1173 ..1,718 ... 1,456 |....02/15/2033 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. ... [912833-4V-9 ... Treasury Bond Coupon Rate: .6,218,171 |... .9,105,345 |... .7,720,020 |....02/15/2033 ...|.
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. . |912833-7R-5 ... Treasury Bond Coupon Rate: 2,761,118 |... .3,905,726 |... .3,366,801 |....05/15/2032 ...|.
Intercontinental Exchange Holdings, 549300R41G1TWPZTSU32 .. | TREASURY BOND .. 912833-7R-5 Treasury Bond Coupon Rate: ...2,479 ...3,507 . ....05/15/2032 ..
LCH/Morgan Stanley & Co. LLC .............. . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 912833-7R-5 Treasury Bond Coupon Rate: . 13,142,577 .. 18,590,767 ...05/15/2032 ..
CME Group Inc./Morgan Stanley & Co. LLC ... LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. ... [912834-M-7 ... Treasury Bond Coupon Rate: L. 219,411 | ... 694,351 |... ...05/15/2043 ...|.
Intercontinental Exchange Holdings, Inc./Morgan Stanley & Co. ... 549300R41G1TWPZTSU32 .. | TREASURY BOND .. .1912834-MM-7 ... Treasury Bond Coupon Rate: ... 623 |... ...05/15/2043 ...|.
LCH/Morgan Stanley & Co. LLC .............. . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. 912834-M-7 Treasury Bond Coupon Rate: .1,329,963 .3,305,025 ...05/15/2043 ..
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXDB8 .. | TREASURY BOND .. 912834-MT-2 Treasury Bond Coupon Rate: 586,912 .1,475,4% ...08/15/2043 ..
Intercontinental Exchange Holdings, 549300R41G1TWPZTSU32 .. | TREASURY BOND .. 912834-MT-2 Treasury Bond Coupon Rate: .......cieuueiiruiiiiiiiiiiiiiiiie et r e seneeees forreeeie e e 527 ...1,325 ....08/15/2043 ..
LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS7OXFZUOY219 .. | TREASURY BOND .. 912834-MT-2 Treasury Bond Coupon Rate: .2,793,626 .7,023,179 ...08/15/2043 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. 912834-UY-2 Treasury Bond Coupon Rate: 929,342 1,763,254 |....08/15/2049 ..
Intercontinental Exchange Holdings, 549300R41G1TIPZT5U32 .. | TREASURY BOND .. 912834-UY-2 Treasury Bond Coupon Rate: ........eeeeiiiiiiiiiieiiiiiiiiie e oo 834 ...1,583 |....08/15/2049 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. | TREASURY BOND .. . [912834-UY-2 ... Treasury Bond Coupon Rate: ... .4,423,552 |... ...08/15/2049 ...|.
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXDBS .. | Cash... 000000-00-0 .. CASH .. . 54,462,746 |...
Intercontinental Exchange Holdings, ... 549300R41G1TWPZTEU32 .. | Cash... 000000-00-0 ........ | CASH ..
LCH/Morgan Stanley & Co. LLC ....uueeiieiiiiiiiiie it WAMBYERMS7OXFZUOY219 .. | CaSh...eeee i 000000-00-0 ........ OASH .t s e e s
0199999999 - Total 455,312,512 497,677,018 486,777,999 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs International .... W22LROWP2 [ HZNBB6K528 .. 000000-00-0 ..
Barclays Bank, PLC .... G5GSEF7VJP5170UK5573 .. 000000-00-0
BNP Par ibas ... ROMUNSFPUBNMPROBK5P83 .. 000000-00-0 ..
Citibank, N.A. ..ooocciinnennn. . 570DZNZTFF32TWEFATS ... 000000-00-0 .. . .
Goldman Sachs International . ... WI22LRONP2IHZNBBEK528 .. 000000-00-0 .. .2,213,532 |... ....2,213,532 |...
Societe GENErale ......ceiiiiiiiieriiiiiiiiiiiisiiiiiii i s O2RNES [BXP4ROTD8PUAT .. 000000-00-0 ...eveee [ OASH Luuiiiiiiiiiiiii et s e e e e e einrreees foreeeeiieee e e e e 2,530,000 fo.oeeiiiiiiiiiiinnnns 2,530,000
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Wells Fargo Bank, N. A. oeeiiieiieiee e e e e e KB1H1DSPRFMYMCUFXTO9 .. [ TREASURY BOND ......ceeeeeeeneeeemnnieeeeeeneneeeeeeees 36179X-HY-5 ........ Treasury Bond Coupon Rate: 4.5 ....ccooeieiiiiiiiiiiie e e e e e eenes [eeee e e e e e 4,384,059 [...covvnniiiiiiiinns 5,493,000 |...oeunnnnnnnn XXX ... 10/20/2052 ....|...... IV.......
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . ... 1VUV7VQFKUOQSJ21A208 .. .. [000000-00-0 .. CASH ... 120,000 |... ... 120,000 |... .
Nomura Global Financial Products Inc ....... (0Z3V05H2G7GRS05BHJ9T .. . |912810-QY-7 Treasury Bond Coupon Rate: 2.75 ... 373,847 ... 506,000 . 11/15/2042
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 CASH 120,356,486 . 120,356,486
LCH/Morgan Stanley & Co. LLC ... WAMBYERMS70XFZUOY219 .. 000000-00-0 ........ | CASH .. ... 202,946,008 |... . 202,946,008 |...
0299999999 - Total 355,716,138 356,957,232
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
36269F-AC-0 ......... L e ..2,055,222 |.. . 2,053,000 06/22/2026
379931-AC-2 ......... | GMCAR_24-2 - USD .. . 1,940,500 |.. . 1,940,000 03/16/2027
44934F-AC-9 .........| HALST 24-B - USD .. T 2,159,999 |.. 2,160,000 |[....... 10/15/2026
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backe

Securities 6,155,721 6,153,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 6,155,721 6,153,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,155,721 6,153,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 6,155,721 6,153,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... AUSTRALIA AND NEW ZEALAND BANKI = USD .eevvveniiiiiinniniieiiininneneennnnenennsnnnnenennnn [ ooeeeiiis feeveeeneennn 10 e | 4,452,928 |.oeeeeeeeeeeiis 4,449 959 |....... 01/10/2025 .......
000000-00-0 .........| BOFA SECURITIES INC - USD . .. 5,152,853 |.. 5,150,000 |....... 01/17/2025
000000-00-0 .| BPCE SA - USD ... 5,976,250 |.. .. 5,984,513 |....... 04/16/2025 ...
000000-00-0 .| BPCE SA - USD .. 5,205,098 |.. 5,200,000 |....... 01/16/2025
000000-00-0 .| CANADIAN IMPERIAL BANK - USD 5,809,413 |.. 5,800,000 |....... 01/31/2025 ...
000000-00-0 .........| CHARIOT FUNDING LLC - USD .. 3,894,338 |.. .... 3,895,204 |....... 09/30/2024 ...
000000-00-0 .........| CISCO SYSTEMS INC - USD .... 5,710,771 5,711,763 08/13/2024
000000-00-0 .| CISCO SYSTEMS INC - USD ... ..5,539,426 |.. . 5,540,416 09/09/2024
000000-00-0 .| HONEYWELL INTERNATIONAL - USD .. . 9,119,495 |.. . 9,121,442 08/26/2024
000000-00-0 .| HSBC BANK PLC - USD .550,376 |.. .550,000 01/23/2025
000000-00-0 .........| LVMH MOET HENNESSY VUITT - USD . .9,140,0% |.. . 9,141,402 09/16/2024
000000-00-0 .........| LVMH MOET HENNESSY VUITT - USD . 6,360,271 |.. 6,360,550 |....... 11/22/2024 ...
000000-00-0 .........| MANHATTAN ASSET FUNDING CO LLC = USD .oeevvviveniiiiniiiinsiinnniiennieneniennniennnnnnnns [ fereeeeeee 16 [, 9,239,344 |.. .. 9,241,139 |....... 11/25/2024 ...
000000-00-0 | PFIZER INC. - USD ............ 2,003,105 |.. 2,002,830 |....... 12/02/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA - USD 5,457,770 |.. 5,450,211 |....... 01/09/2025 ...
000000-00-0 .| SANOFI = USD ..eeeeiiiiees 4,007,974 |.. 4,008,548 |....... 09/06/2024 ...
000000-00-0 .| SOCIETE GENERALE SA - USD . 3,908,271 |.. 3,904,013 |....... 01/06/2025
000000-00-0 .| SOCIETE GENERALE SA - USD . ... 2,154,556 |.. 2,150,000 |....... 01/10/2025
000000-00-0 .........| SOCIETE GENERALE SA - USD .... .... 2,505,025 |.. 2,500,000 |....... 02/03/2025 ...
000000-00-0 .........| SOCIETE GENERALE SA - USD .... .6,165,948 |.. . 6,150,000 03/13/2025
000000-00-0 .| STARBIRD FUNDING CORP - USD .. . 5,999,803 |.. . 6,000,000 12/05/2024
000000-00-0 .........| SWEDBANK AB - USD . 5,602,252 |.. . 5,600,000 10/18/2024
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD . .. 6,052,295 |.. 6,050,000 |....... 05/14/2025 ...
000000-00-0 ........[ UBS AG (LONDON BRANCH) - USD . 6,151,629 |.. 6,150,000 [....... 05/23/2025 ...
000000-00-0 .| WESTPAC BANKING CORP - USD ... 6,004,775 |.. 6,000,000 |....... 01/27/2025 ...
000000-00-0 .| CATERPILLAR FINANCIAL SERVICES - USD 3,555,081 [..eeerenieeeeeniinns 3,555,930 |....... 11/14/2024 ...
000000-00-0 .| PEPSICO INC = USD ..evveniiiinnnnnn ... 3,452,773 |.. ... 3,453,197 |....... 11/12/2024 ...
000000-00-0 .| TOYOTA MOTOR CREDIT CORP - USD . .... 5,850,697 |.. .... 5,850,000 |....... 06/10/2025
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 5.6 - USD .... 8,900,000 |.. .... 8,900,000 |....... 10/01/2024
000000-00-0 .........| BOFA SECURITIES INC. SLRPIG 5.6 - USD ... ...21,000,000 |.. ...21,000,000 |....... 10/01/2024
000000-00-0 .........| CITIGROUP GLOBAL MARKETS INC. S - USD ... . 6,200,000 |.. . 6,200,000 10/01/2024
000000-00-0 .........| CITIGROUP GLOBAL MARKETS INC. S = USD ......eeummmmmmmmniniiiniiiiiiiiiiiiiiennnennnnns | s [eeeeeeeeennn 2B i [ ... 14,600,000 |.. ... 14,600,000 |....... 10/01/2024 ..
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 195,722,611 195,671,116 XXX
06050F-GQ-9 ......... BANK OF AMERICA NA = USD .eeeeiee e e eeeeee e e eeeee e e eemnmeneeeemmnmnneeee | oosiiiiii eeeemmmeeee 1B e |, 4,202,376 |.. .... 4,200,000 |....... 08/09/2024 ...
06367D-GD-1 ......... [ BANK OF MONTREAL (CHICAGO BRANC - USD ... . 5,755,140 |.. .5,750,000 01/06/2025
06417M-3P-8 .........| BANK OF NOVA SCOTIA (HOUSTON BR - USD ... . 5,550,750 |.. . 5,550,000 07/08/2024
13606K-G8-3 .........| CANADIAN IMPERIAL BANK OF COMME - USD ... .3,003,770 |.. . 3,000,000 10/16/2024
20271E-G5-2 .........| COMMONWEALTH BANK OF AUSTRALIA - USD .... .. 3,852,644 |.. 3,849,988 |....... 01/10/2025
21684L-HH-8 .........| COOPERATIEVE RABOBANK UA (NEW Y - USD 6,504,127 |.. 6,500,000 [....... 03/03/2025 ...
40435R-RT-0 .........| HSBC BANK USA NA - USD 1,300,558 |.. 1,300,000 |....... 08/09/2024 ...
53947B-U5-7 ......... [ LLOYDS BANK CORPORATE MARKETS P - USD ... 5,083,777 |.. 5,051,814 |....... 11/18/2024
60683D-YL-7 MITSUBISHI UFJ TRUST AND BANKIN - USD 2,900,709 |.. 2,900,000 |....... 07/01/2025
60710T-MU-2 MIZUHO BANK LTD (NEW YORK BRANC - USD 5,846,164 |.. 5,850,000 |....... 01/24/2025 ...
60710T-NV-9 MIZUHO BANK LTD (NEW YORK BRANC - USD .. 4,296,374 |.. 4,300,000 |....... 02/06/2025 ...
60710T-0Z-7 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD ... 4,690,961 |.. 4,700,000 |[....... 05/09/2025 ...
55380U-T3-1 ......... [ MUFG BANK LTD (NEW YORK BRANCH) - USD ... . 5,895,058 |.. .'5,900,000 01/24/2025
83050P-5B-1 ......... | SKANDINAVISKA ENSKILDA BANKEN A - USD ... .6,052,028 |.. . 6,050,000 02/06/2025
86959T-AK-2 .........| SVENSKA HANDELSBANKEN AB (NEW Y - USD ... .850,641 |.. .850,000 01/17/2025
87019W-TE-5 .........[ SWEDBANK AB - USD . 5,794,836 |.. .5,800,000 01/29/2025
95001K-NA-8 .........] WELLS FARGO BANK NA - USD .... . 6,255,698 |.. . 6,250,000 08/26/2024
95001K-SM-7 .........] WELLS FARGO BANK NA - USD .... 6,251,685 |.. 6,250,000 |....... 02/07/2025 ...
127106-G2-0 .........| CABOT TRAIL FUNDING LLC - USD .. .. 8,494,970 |.. 8,496,210 |....... 07/02/2024 ...
159637-H2-8 CHARIOT FUNDING LLC - USD .. 9,151,864 |.. ... 9,153,428 |....... 08/02/2024 ...
23102U-GH-9 CUMMINS INC - USD 2,891,755 |.. .. 2,802,228 |....... 07/17/2024
40433F-TN-9 HSBC BANK PLC - USD . 3,651,501 |.. 3,650,000 |....... 07/25/2024 ...
47816F-G8-8 .........| JOHNSON & JOHNSON - USD .. 5,591,775 |.. .... 5,592,580 |....... 07/08/2024
53944Q-HK-9 ......... [ LMA AMERICAS LLC - USD 7,739,017 |.. . 7,740,772 08/19/2024
55607N-UN-0 ......... | MACQUARIE BANK LTD - USD ... .6,601,088 |.. . 6,600,139 09/20/2024
64106G-GN-7 ......... NESTLE FINANCE INTERNATIONAL LT = USD ..cevvveeniiiiiiiiieeceniiiieeeeevvieeeeeevnnnnseeennnn [ oo feeeeennenenn TG e |, 4,135,510 |.. .... 4,135,868 |....... 07/22/2024 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)

and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
71344T-H6-2 PEPSICO INC = USD ereeeeeeeeneeeeeeeeie e e e eeene e e e e eeens e e e e eeene e e e eennnnneeennnnnenneene | ooioiiiiis eeeemnnnnnns 16 e 7,954,205 |... ....7,955,244 08/06/2024
82124L-GK-2 . .| SHEFFIELD RECEIVABLES CORP - USD 4,436,749 |....... 07/19/2024 ..
82124L-GS-5 ......... SHEFFIELD RECEIVABLES CORP = USD evuuieveieeneeeeneeeeieeeeineenneeennesennnsennnsennssnnnnnennes | ooiiiiiis freeneeennnnn 10 9,013,619 |....... 07/26/2024 ..
85520L-G1-7 ......... STARBIRD FUNDING CORP = USD ..veueirieinieeiieeiineenineenineenieeenneeenneeenneeenneesnnnennnns | ooniiiinns [reeeeeeennn 10 5,448,374 |.. 07/01/2024
88603L-DZ-9 . ..| THUNDER BAY FUNDING LLC - USD 6,600,000 |....... 09/12/2024
91058T-HP-4 . + [ UNITEDHEALTH GROUP ING = USD ..eoviiiciic [ ...4,785,636 |....... 08/23/2024 .......
BYNASA-JY-6 .........| BOFA SECURITIES INC. SLRPA 5.31 = USD ooeoeriiiicic [ 84,739,074 |... 84,739,074 |....... 07/01/2024 .......
BYM4SA-JT-7 . .| CITIGROUP GLOBAL MARKETS INC. S - USD ....23,094,715 |... 23,094,715 |....... 07/01/2024 ..
BYN4R8-RE-7 TD SECLRITIES (USA) LLC SLRPIG - USD [EETERRRTPRITRTTRITRIIRRN [FVPPPOOON 48,400,000 |... 48,400,000 |....... 08/02/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 326,783,477 326,786,438 XXX
9999999999 - Totals 528,661,810 528,610,553 XXX
General Interrogatories:
1. Total activity for the year Fair Value § - ---37,235,175  Book/Adjusted Carrying Valug $ ----eveevennnn 37,245,801
2. Average balance for the year ~ Fair Value $ - ..454,741,026  Book/Adjusted Carrying Value $ .. .. 454,703,659
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 429,510,53 NAIC2 § ........... 99,100,000 NAIC 3 § ..o 0 NAIC4 $ .o 0 NAIC5 $ ..o 0 NAIC6 $ ..o 0
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

Bank of America, N. A. ....... Charlotte, NC ...ccoovveveeees foe 100,000 [ [V S, [ 5,383,934 |........... 5,838,832 |............ 5,404,113 |.
JPMorgan Chase Bank, N.A. ... Columbus, OH ...ccocooonivivcrss |ornnn oo .4.530 | 373,589 | (V1 24,383,537 |......... 26,113,167 |......... 84,284,710 |..
The Bank of New York Mellon .. New York, NY ..o |onn o 12,200 [ 34,809 | [ — 4,590,99% |.......... 57,969,224 |............ 6,542,718 |..
Wells Fargo Bank, N.A. ......... Sioux Falls, SD ..coooovevere o 1..0.000 [ [V [V 11,741,691 |.......... 14,237,208 |.......... 11,015,011 |..
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 16,856 16,843 16,928
0199999. Totals - Open Depositories XXX | XXX 408,398 0 46,117,014 104,175,274 107,263,480
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 408,398 0 46,117,014 104,175,274 107,263,480
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

408,398

46,117,014

104,175,274

107,263,480
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STATEMENT AS OF JUNE 30, 2024 OF THE VOYA RETIREMENT INSURANCE AND ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... TREASURY BILL .. eetuueeeeenuu e e eeeess e e e e eees s s e e eness s e e eeess e e e e eess e e esernsseneeennnsaeeeeeennaatteeennnnnnteeennnnnnteeernnnnnseeernnnnnaeeeennnnnneeeeennnnnaeeeennns | seenssnnses [eeerennnaes 00/06/2024 Liiiiiiiis foiiiiiiiiiiininneneeennnnn5.251 |l 07/05/2024 Lo | 159,906 PP PPPPPPPPR o 0
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 159,906 560
0109999999. Total - U.S. Government Bonds 159,906 560
0309999999. Total - All Other Government Bonds 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0
1309999999. Total - Hybrid Securities 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0
2419999999. Total - Issuer Obligations 159,906 560
2429999999. Total - Residential Mortgage-Backed Securities 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0
2459999999. Total - SVO Identified Funds 0 0
2469999999. Total - Affiliated Bank Loans 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0
2509999999. Total Bonds 159,906 560
25160K-20-7 ....... DEUTSCHE GOVT MVWKT SER .‘ ........... 06/25/2024 1 67,500,000 [oeenniiiiiiiiiiiiiiinnl 228847 | 3,878
608919-77-5 ....... FEDERATED INST MMKT MGMT IS .. B PP 06/10/2024 ...oovvuen |oevmnnnnnereennnnneeeeeenaD 250 |oiiiiiiiiiiiiiis crviiiiniiiiiinn Jorrea e e e e e e eenes 8,002 |.. .... 109,850
8309999999. Subtotal - All Other Money Market Mutual Funds 67,508,002 113,728

8609999999 - Total Cash Equivalents

67,

667,908

224,847

114,288




	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 2
	Schedule A - Part 3

	Schedule B - Part 2
	Schedule B - Part 3
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10

	Schedule BA - Part 2
	Page: 1
	Schedule BA - Part 3
	Page: 3

	Schedule D - Part 3
	Page: 1
	Page: 2
	Page: 3
	Page: 4

	Schedule D - Part 4
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18
	Page: 19
	Page: 20
	Page: 21
	Page: 22
	Page: 23
	Page: 24
	Page: 25
	Page: 26
	Page: 27
	Page: 28
	Page: 29
	Page: 30
	Page: 31
	Page: 32
	Page: 33
	Page: 34
	Page: 35
	Page: 36
	Page: 37
	Page: 38
	Page: 39
	Page: 40
	Page: 41
	Page: 42
	Page: 43
	Page: 44
	Page: 45
	Page: 46
	Page: 47
	Page: 48
	Page: 49
	Page: 50
	Page: 51
	Page: 52
	Page: 53
	Page: 54
	Page: 55
	Page: 56
	Page: 57
	Page: 58
	Page: 59
	Page: 60
	Page: 61
	Page: 62
	Page: 63
	Page: 64
	Page: 65
	Page: 66
	Page: 67
	Page: 68
	Page: 69
	Page: 70
	Page: 71
	Page: 72
	Page: 73
	Page: 74
	Page: 75

	Schedule DB - Part A - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge

	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name

	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity
	Page: 1

	Schedule DB - Part E
	Schedule DL - Part 1
	Page: 1

	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2

