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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,903,755,499 |...ooiiniiii [V 6,903,755,499 |........... 6,948,978,886
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 60,493,106 |....ooveeererererrcicenirinene [V 60,493,106 |......ccccvenvne 53,359,231
2.2 COMMON SOCKS ...t ceeeetetsenecs ettt n et ensen [oeossenineenanas 538,668,055 |......cccvvericrrieriiririenn [V 538,668,055 |........cco.... 544,383,242
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 1,019,663,497 ..o, [V 1,019,663,497 |........... 1,061,531,986
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 42,691,631 | [V 42,691,631 ..o 43,391,174
4.2 Properties held for the production of income (less
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T 124,431,000 ) and short-term
investments ($  .......ccoe.ee. 138,512,188 ) oo o 350,207,950 |.uveveiieinieineieeae [V 350,207,950 |..covvinnne 307,989,813
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 167,235,246 167,211,127 172,740,749
7. Derivatives ............... ...67,814,105 |.. ...67,814,105 |.. ... 93,284,858
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 663,778,734 663,778,734 648,118,989
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 12,967,386 |..cvoveeeeeirnernienn 0 o 12,967,386 |..covvvvnnne. 10,296,238
10. Securities lending reinvested collateral assets . ..135,275,315 |.. ..135,275,315 |.. ..115,700,301
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 206,106
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 9,962,550,525 |.....oovrererrnnn 24,119 [ 9,962,526,406 |............ 9,999,981,573
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 72,967,106 |.......ccoovvvvnnne. 307,484 | 72,659,622 |...oocvrieinee 73,677,302
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............. (504,612,394 |...ccccvnnne. 7,662,643 |............. (512,275,036)|......coc.... (438,834,916)
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 9,756,698 |......ceoveeeeeeeene (01 PO 9,756,698 |.....coceeeeen 8,122,753
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 587,291,610 |[.ovoveeeeeeeeeeeeeeeeee (1 587,291,610 |...co.oe...... 601,391,943
16.2 Funds held by or deposited with reinsured cOMpanies .............c.ccceevreees frvereecneencns 2,348,818 | (V1 2,348,818 |....ccccee.. 2,348,818
16.3 Other amounts receivable under reinsurance contracts ............ccoceeveees fovveveeveennn. 254,733,219 |..ovoeeeeeeeeeeee (V1N 254,733,219 ..o 171,212,190
17.  Amounts receivable relating to uninsured plans .............ccccoeeeeeeeeeceenenenins freveeeeiienens 2,712,616 |oecviicieicccine (U 2,712,616 |.coeeciinne 1,935,036
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 7,600,883 | (01 PO 7,600,883 |................. 13,780,592
18.2 Net deferred tax asset ..188,677,369
19. Guaranty funds receivable or 0N deposit .............ccccceeevevevevereeeeeereeeeeeeiees Jrererennieienenen 1,692,708 [ 0 . 1,652,708 | 1,908,097
20. Electronic data processing equipment and software ............ccccoeevevevcncncns v 48,121 | 88121 O 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 2,660,814 .o (V1 2,660,814 |............... 26,207,522
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.ococoerrneneee 269,487 |.coieerene 269,487 | [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 64,097,465 |.......covveene. 9,872,304 |....ccvvvnnne. 54,225,161 |...cccveveee 75,378,423
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,883,338,402 |................ 233,515,465 |.......... 10,649,822,937 |.......... 10,725,786,702
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt eeeeeee e esee e s e e s sesesesasssssesesesesssssesesesesnnnnnsnsenns [enineesinns 2,585,990,667 ..o [V 2,585,990,661 |............ 2,398,225, 157
28. Total (Lines 26 and 27) 13,469,329,063 233,515,465 13,235,813,598 13,124,011,859
DETAILS OF WRITE-INS
1101, Derivative receivables ... [ [V RN [V RN [V R 206,106
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) 0 0 0 206,106
2501, Margin call collateral ... Lo, 52,181,458 |......oorvvreeecrcrcriannns | 52,181,458 |...cccoovvvrnens 74,150,636
2502. Lifeline deposits receivable ... e 1,983,734 | [V 1,983,734 | 1,121,181
2503. Miscellaneous assets ... e 9,932,273 .o 9,872,304 59,968 |....covirrnnn 106,605
2598. Summary of remaining write-ins for Line 25 from overflow page 0]
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 64,097,465 9,872,304 54,225,161 75,378,423




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 5,826,601,686 eSS $ -oorveeeerererrririeiriieenas 0 included in Line 6.3
(including $ v 261,763,032  MOACO RESEIVE) ......evvviiiecicieteieieteete ettt nsens |eeseseeenees 5,826,601,686 |............ 6,154,343,482
2. Aggregate reserve for accident and health contracts (including $  .....coooceeniniccinnne 0 Modco Reserve) .. 12,421,269 |.. 67,065,799
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 17,471,070 MOACO RESEIVE)........evverieeeicieiiieeeie e [reeeeeeieieens 996,691,303 |............ 1,016,832,571
4. Contract claims:
L T (OSSOSO TSSO TSSOSO PP PSP PPTPSO PO PRVRUOUOPRPUTUTPTPTVIN OSSR 182,127,382 |...ccveenee 171,835,178
4.2 Accident and health 566,379,006 |................ 427,201,772
5. Policyholders’ dividends/refunds to members $ ........ccccccceuenee. 20,058 and coupons $ ......ccceeerrreniiieinininens 0 due
BN UNPAIA ..ottt ettt ettt e et et ete et et et e b e s ebesseseaeesese et ese st eseesese s ebessebess et ess et ess et esessebeesese s ebessebensabesseaesessesessere et erenans [rereesenentenenneaenene 20,058 | 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMIOACO) .tttk h k£ R £t h bttt bbbttt be b [eo e (3,508,638)]................. (3,835,102)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including$ ............c.cccceeeveeeeee. 00 Modco) o [l 0
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  eeevoeeeeeeeereereeeeene 0 accident and health premiums .............cococeeuens forrorccni 56,853 |ovieeeeeee 157,507
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMFACES ..........oiuiiiuiiiiiiie ettt et e e st e e e e eseesseesaeeaeeaeenseenseeneesneennes |eanesneesae st e s s e e [0 0
9.2 Provision for experience rating refunds, including the liability of $ ................ 33,671,909 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
SEIVICE ACE .ttt ettt sttt e e e sttt E e ARt E R e AR e ARttt e s e s es e sttt st et e s enenen e e e senesenenenens [reee e nnas 40,873,373 | 35,920,860
9.3 Other amounts payable on reinsurance, including $ .................
[eTST LT TSRS T RS TRSSTOTSRRTI TP 30,437,311 | 94,894,319
9.4 Interest MaiNtENANCE RESEIVE .............c.cucviuieiieeisieeeteteteaee e et ettt et e et et et e et et et essss et s s et et esesesessssssasssesesesesessasesssssssesesesnanas [ereneeasnnanenas 19,008,208 |....cccceeeenvee 2,400,024
10. Commissions to agents due or accrued-life and annuity contracts $
S e 32,538,414 and deposit-type contract funds $  .eoveeeeenncinieieen 0 e e 48,264,039 |................. 64,432,386
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 1,717,618 | 1,626,244
12, General @XPENSES AUE OF BCCIUBH ...............cveveviriereeeeseeetesesesesesesssetetes et essss s esessseses et essss s et ssssstesesesess s et ssasesesesesnsnasesssssnsesesesnns [resesennnennnaes 23,525,430 | 27,699,913
13. Transfers to Separate Accounts due or accrued (net) (including $§  ................
allowances recognized in reserves, net of reiNSUred alIOWANCES) ............c.oveueueueuiiriirieieieeeieee et ssnes [eeeeeeeeieeeeas 1,277,324 | 949,772
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias ..2,554,948 |.. 11,349,728
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SS€S) ......c.cocev. feereevrerecenrnriicieenn 0 feoce
15.2 Net deferred tax ADIlity ..ottt et ettt ettt
16.  Unearned iNVEeSIMENT INCOME ............oiiiii e
17.  Amounts withheld or retained by reporting entity as agent or trustee ............ccccecvvveiiciiiicnn,
18.  Amounts held for agents' account, including $ .......ccccevevne 1,714,465 agents' credit balances ..
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ...........c.ccccoeevvivieveeeeene 414,547 |..
22. Borrowed money $ ... 3,000,078 and interestthereon $  ..ocoovciviceen 2,313 ..3,002,390 |..
23. Dividends to stockholders declared and UNPAIA ...........ccooiiiiiiiiiieiie ettt ettt e neebesaeesseesaeesneesbeens [eeisesae st se e 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 161,462,078 |................ 168,520, 197
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ... e 28,689,633 ..o 21,364,560
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oeeceenceeenes 475,576,152 | 521,419,570
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...40,204,186 |.. ... 36,137,076
24,05 DIafts OUISTANAING ......c.cueuieieieieeeeeececeeeie ettt ettt et a s s st s et e s e s e s s s st s et et eseaessas s st esesesessssssssasasesesesesessssasssssasans [eeesenensaenseseseeeeeneneaeneaes [0 0
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s [0 0
24.07 FUNAS NEId UNAEI COMMSUIANGE ........c.cueuieiiiieetetctieiees et teteseaeas s s s et st eaetesessss s et e s esesesessssss s ssssasesesesessas s ssssasesesesessanasssasas|eeesenensaeseseeeeeeeneneaeeaes [0 0
24.08 Derivatives ..........cccceeeenne. 47,892,589 |.. 49,803,644
24.09 Payable for securities ........... ...95,289,939 |.. ... 12,524 125
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ..135,275,315 |.. ..115,700,301
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 162,932,476 166,981,585
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 9,086,364 ,056 9,279,260,183
27.  From Separate ACCOUNES SAEMENT ...........c.ccuiiiiiiiitctetctceeee et ettt et ee sttt ettt ssse s et et esesesesessas s st st s sesesessssssssnssesesesessanans eseseaeanas 2,585,990,661 |............ 2,398,225,157
28. Total liabilities (Lines 26 and 27) ... . 11,672,354,717 11,677,485,340
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 2,500,000 |...coeoveee 2,500,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
32, SUIPIUS NOLES ....eeiiiiiiiiiiirie e
33.  Gross paid in and CONHDULEA SUMPIUS ..........eiiuiiiiiiieii ettt ettt e bt e sbe e b e et e e bt embeemeeeaeeeseesaeesaeenbeenbeens
34. Aggregate write-ins for special SUMPIUS fUNAS ..ottt ettt e et e e e ae e b e e e e e neeeneene
35, UNASSIGNEd fUNAS (SUIMPIUS) ...ttt ettt ettt et e st e e st e e et e ea e e b2 e s e e as e e as e e a e e ea e e em e e eseeeseese e s e enneenseenneaneeaneens
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLine@ 29 $  ......ooovivrerrninccnne 0 ) e [ [0 0
36.2 s 80,000 shares preferred (value included inLine 30§ ...ccovvveccenennne 100,000 ) ..o oo 100,000 |...ovoveecieerieenns 100,000
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 0 in Separate Accounts Statement) 1,560,858,881 1,443,926,519
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 1,563,458,881 1,446,526,519
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 13,235,813,598 13,124,011,859
DETAILS OF WRITE-INS
2501, Margin Call COITAtEral ..ottt saenenes [oeeaeaeienennas 65,792,986 |......cccvuen. 93,871,752
2502. Lifeline deposits payable . ...42,073,097 |. ... 30,339,251
2503.  Unclaimed property ....ocoooooooeeeeeeeese e ...40,599,086 |.. ... 31,231,480
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 14,467,306 |.......cccoevnee 11,539,102
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 162,932,476 166,981,585
3101, Deferred gain ON FEINSUFANCE ......ccoiiiieiieieieii ettt ettt ettt e s e esebenens [oetesesennaenas 394,971,273 | 406,592,996
G 107 P RO PR RPN
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 394,971,273 406,592,996
G ) RO OPP PR RPN
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceveveveeerc ol 691,676,166 |................ 612,535,190 |............ 1,206, 152,072
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,077,015 | 3,566,930 |...oovecnne 6,529,042
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..247,435,505 |.. ..235,378,901 |.. .501,851,688
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (5,650,996)|.. S1519741 | 3,185,692
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e 162,225,396 |.......c..c..... 221,646,217 |................ 390,746,682
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes 18,953,435 |..cooeneee (68,698,267 |............. (184,735,480)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 30,116,266 |...ccveennene 30,366,001 |...ooecnneene 60,649,683
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 .. 3,297,771 1,248,972 3,780,122
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 1,150, 130,558 1,037,563,776 1,988,159,500
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....... . ..385,534,334 |.. ..795,955,694
16, GIOUDP CONVEISIONS .......veeieieieieseteteeeaeaeaeeteseseseseasas s sssesesesesesssssssssesesesesessssasassssesesesessansssssssesesesessssaseseseseseeeseseneneeasasaneeas [0 [0 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 16,661,365 |....cccvenve 18,383,420 |.coooieiennne 34,030,267
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 3,649,785 |...coviiee 2,984,202 |...ocooveveee. 5,783,852
19. Increase in aggregate reserves for life and accident and health contracts (322,386,326) (241,849,285) (534,751,543)
20.  Totals (LINES 10 10 1) ..uuriiiiucieieeeieieseieieeeeeeesesseeeseeesesseessesseseseesse s esssesesesesnsssesesesessssssssesesassnnnesaornnnnsesesnnns 623,558,971 |.oooceeens 467,129,276 |............... 882,186,529
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 184,707,670 |........c....... 167,264,612 |................ 334,577,965
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 3,336,150 [oooeeinee 3,287,842 | 6,356,752
23. General insurance expenses and fraternal EXPENSES ..........c.ccoceveveveveuereeeeeeeeeiesesesesesesesesese e e 196,547,417 ..o 187,202,436 |................ 361,052,684
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 47,931,673 |..coevee 42 541,156 .o 84,371,193
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 2,270,325 | (98,668).......ccvvnv.. 1,315,076
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (86,664,852)[................ (62,858,634)|.............. (132,078,734)
27. Aggregate write-ins for deductions .... 8,709,606 5,952,024 28,045,361
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 980,396,960 810,420,044 1,565,826,826
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 169,733,598 |......occenvc. 227,143,732 .o 422,332,674
30. Dividends to policyholders and refunds to members 477,002 778,791 1,277,182
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccciviiiriuereriiiiiieeeieeiiesese e essese st snssse s s |ecscecseesnenas 169,256,595 |......co..c.. 226,364,941 |.............. 421,055,492
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 2,454,110 21,426,443 18,502,624
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNuS LiNe 32) ........ccooveuevereieeeueuenens [oeeeeccecenes 166,802,485 |............... 204,938,498 |............... 402,552,869
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (3,091,870) (excluding taxes of $  ...ceevevrerences 1,879,442
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 2,203,151 4,283,810 (1,959,499)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 169,005,636 209,222,308 400,593,369
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,446,526,519 1,784,318,536 1,784,318,536
37, NEtiNCOME (LINE 35) .....oveeeeeiieieeietet ettt ettt es s s s s s st et esessasansesssese e ses e 169,005,636 |................209,222,308 |................ 400,593,369
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,352,337 ... (1,130,498)]|.. ... 16,448,663
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cceeerieierereeeeeeeeeeeeie e e 575,345 | 466,020 [ (344,577)
40. Change in net deferred INCOME tAX ...........ccovueuruereeeececeeeeeeeeeeeeeaeee e s s e e et e s s s ae s s s saeaesesenenananaen ..(14,784,334)|.. ..(18,495,693)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ... 32,209,717 |.. ..(31,885,971)
42. Change in liability for reinsurance in unauthorized and certified companies ............ o (7,325,074) ... (7,520,679) |- 4,629,315
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene [0 SO | I IUSRRPRO 44,985,217
44,  Change in asset VAlUALION FESEIVE .............cccueuieeeieieeeeeeceeeeeieseseseseaes st ses e ss s s s s sesesssse s eeeneeseeennens 7,058,119 | 2,909,700 | 26,891,405
45, Change iN trEASUNY SEOCK ........ciuiiiiiiiiiiiiiii ittt ettt ettt sbe e be et e e beenbeeatesnsesaeesbeesbeesbeenne [oesaesneea e s e s 0.
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. .0 |
47. Other changes in surplus in Separate Accounts Statement ............cooceiiiiiiiiiiienieee e [ 0
48.  Change iN SUMPIUS NOTES .....cc.uiiiiiiieieiie ettt ettt es e e e e e b e e e e e seeneeeneeeneeeneenseeseenneens [eeaesaesa e st s s 0
49. Cumulative effect of changes in accounting PriNCIPIES ..........cciiiiiiiiiiieiic e s 0
50. Capital changes:
£SO I =T I o S AESTOUROPUURTTOPRTOPRPROPIN 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee .. ..
51.4 Change in surplus as a result of FEINSUTANCE .............c.ceueueeiieieieeeeeeeeeeeeeeeie e e (11,621,724) ..o (11,744,708)|....oecnvee. (23,488,431)
52, Dividends t0 SIOCKNOIAETS .....c..iiirureeeriririeicieteisi ittt ees st eses e e e e eesessse s sesesssesesssssansesesessseeooescieieesnanas (57,000,000) [....cocvnenvne (746,500,000)|.............. (746,500,000)
53. Aggregate write-ins for gains and losses in surplus (54,826) (257,397) (1,918,835)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 116,932,362 (638,678,924) (337,792,017)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,563,458,881 1,145,639,612 1,446,526 ,519
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eeeieieetteree ettt ettt s et e e sessee e e seseses et e e s seseses et et e se s e e s et et s esee et ee et s s sensnteseses [ersesessnnnnnsnsen 3,270,739 [ 1,070,592 | 3,636, 158
08.302. MiSCEIIANBOUS TNCOME .....eeeeeeeeeeeeeee ettt eea e e eae e eee e eeseeeennseseneeeeasesennnaoeseeeeeeeeaeeeeaeanees 27,082 [l 178,380 [.ooooeiee. 143,964
08,3003, ettt e e et et e e e et e e e a et e ea et e e eae et e st e e eaneeeeaneeenn e e e neeeeaneeenneeenneeeanneeennneeennees|teennneeaneeennneeenneenneeennnes |enuneeenn e e e e e e e e e e nneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........ccccuoiiiriieninneeneeseeseeee e [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 3,297,771 1,248,972
2701. Funds withheld interest expense . ..5,780,663 |.. . 7,773,939 |..
2702. Gains released from IMR .......... 3,886,905 3,550,306
2703. MiSCEITANEOUS BXPENSE .....vviveieieieiieteeeecece ettt s s s e s eseseassnsssssesesese oo se e 210,091 [ 470,736 |.. ,
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (1,168,052)|...cccvvcvnne (5,842,957 5,714,237
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 8,709,606 5,952,024 28,045,361
5301. AMOrtization Of PENSTON .oocooeiiieieieiieeeee et 112,940 |l (1 (1,414,632)
5302. Amortization of other post-employment benefits .. (167,765)|.. ....(504,203)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e [0 RPN O TTRT 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (54,826) (257,397) (1,918,835)




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o & w0 DN

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) net of $

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
................ 756,487,855 |................674,244 102 |............ 1,247 540,490
................ 257,676,340 |...............254,848,349 |...............513,021,819
89,840,750 207,341,002 435,276,491
1,104,004,945 1,136,433,453 2,195,838,800
................ 827,879,100 |................725,722,292 |............ 1,652,492 720
................ (86,992,404)(................(62,975,002)|.............. (131,329,689)
................ 446,368,606 |................458,795,872 |................805,757 804
...................... 130,481 |.......................336,885 |................... 1,075,976
(4,938,027) 11,406,818 25,006,778
1,182,447,756 1,133,286,866 2,3583,003,589
(78,442,812) 3,146,587 (157,164,789)

... 13,257,726 |.

... 91,217,041
..135,1563,129

................................. 0 [OOSR |
................. 15,543,424 83,313,735
....................... (10,008).....cvcvcrirennen. 18,362 | 18,079
108,442,672 57,906,460 32,131,603
................ 742,579,236 |............ 1,400,899,869 |............2,243,969,761
............... 522,289,685 |................680,072,999 |...........1,015,658,006
................... 9,003,646 |.................. 1,000,414 |................4,061,764
................. 36,260,844 |................. 72,625,640 |................ 95,787,026
................................. 0 [0 o0
................. 30,203,591 |................. 19,523,720 |................. 41,042,486
22,246,162 34,816,003 7,001,454
620,003,927 808,038,776 1,163,550,736
(5,530,326) (4,549,174) (10,399,536)
128,105,635 597,410,267 1,090,818,562
................................. 0 [0 o0
................................. 0 [0 o0
................... 3,002,390 ..o 0 [0
................ (20,141,269)|................(59,970,287)|..............( 116,988, 194)
................. 57,000,000 |............... 401,500,000 |................746,500,000
66,694,193 (45,792,455) (134,497,896)
(7,444,686) (507,262,742) (997,986,090)
................. 42,218,137 |................. 93,204 113 |...............(64,332,318)
................ 307,989,813 |...............372,322, 131 |................372,322, 131
350,207,950 465,616,243 307,989,813

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




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 355,991,243 |......ooec. 383,534,780 |................ 739,751,138
GIOUP T oot s 334,185,627 |................ 307,448,950 |............... 602,004,622
INGIVIAUAT BNNUIIES ...t oo 36,249,874 |................. 42,662,679 |................. 79,228,578
GIOUD GNNUITIES ...vveeeeeeeveececeeee et ete st ceees s esess e tes et eeessesesesstesesesessssesssssssesesesesnssasasssssesesesesnsnesssnsssesesensssssssenenas 9,216,041 |.ocvnee. 11,432,718 | 23,395,639
ACCIAENT & NBAIMN ..ot 1,383,416,618 |.......... 1,134,417, 247 |........... 2,269,177,380
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES T thIOUGN 7) ...ttt e 2,119,059,404 |............ 1,879,496,374 |............ 3,713,557,357
DEPOSIt-LYPE CONMTACES ........vveieiecicieietiice ettt s st s s s sesessans eeseneeennnens 235,343,579 |.coveere 35,168,897 |............... 335,338,334
Total (Lines 8 and 9) 2,354,402,983 1,914,665,272 4,048,895,691




STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

1. Summary of Significant Accounting Policies and Going Concern
A. Accounting Practices

The financial statements of ReliaStar Life Insurance Company (the "Company" or "RLI") are presented on the basis
of accounting practices prescribed or permitted by the Minnesota Department of Commerce.

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

The Company, with the explicit permission of the Minnesota Department of Commerce - Insurance Division,
utilizes a straight-line amortization method over the estimated life of the reinsured business of 25 years to calculate
the quarterly amortization on the deferred gain resulting from the January 4, 2021 reinsurance treaty with Security
Life of Denver Colorado (“SLD”), to determine the amount to be recognized as income, instead of on a net tax basis
as earnings emerge as required by NAIC Statement of Statutory Accounting Principles (“SSAP”) No. 61R, Life,
Deposit-Type and Accident and Health Reinsurance (“SSAP No. 61R”). There is no impact to the Company’s total
capital and surplus as a result of this permitted practice. The Company’s net income was decreased by an estimated
$10,041,637 and $8,539,263 as of June 30, 2024 and December 31, 2023 respectively as a result of the permitted
practice. The Company’s risk-based capital would not have triggered a regulatory event had the Company not used
this permitted practice.

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

F/S F/S
SSAP# Page Line # 2024 2023
Net Income:
(1) RLI State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 169,005,636 $ 400,593,369
(2) state prescribed practices that are an increase/(decrease) from NAIC SAP:
None — —
(3) state permitted practices that are an increase/(decrease) from NAIC SAP:
Deferred gain amortization 61R 4 6 (10,041,637) (8,539,263)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 179047273 S 409,132,632
Surplus:
(5) RLI State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,563,458,881 $ 1,446,526,519
(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 $ 1,563,458,881 $§ 1,446,526,519

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



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors
None

Business Combinations and Goodwill
None

Discontinued Operations
None

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.

o)) 6) ©)
Amortized Cost Other-than-Temporary

Basis Before Impairment Recognized in Loss

Other-than-

Temporary (2a) (2b)

Impairment Interest Non-interest Fair Value

OTTI recognized 1st Quarter
Intent to sell $ 2,016,153  $ 77,072 $ — $ 1,939,081
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 (atb) $ 2,016,153 § 77,072 § — § 1,939,081

OTTI recognized 2nd Quarter
d. Intent to sell $ 3,273,035  § 1,315,759  § — $ 1,957,276
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) $ 3,273,035 § 1,315,759 § — $ 1,957,276

m. Annual Aggregate Total (c+f+i+l) $ 1,392,831 § —

(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 reporting period April 1, 2024 to June 30, 2024.

1 2 3) (C)) (5) (6) (7

Book/Adjusted Recognized Amortized Cost

Carrying Value Present Value Other-Than- After Other- Date of Financial

Amortized Cost Before of Projected Temporary Than-Temporary Fair Value at Statement Where

CuUsIP Current Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported

92913BAJ7 $ 124325  $ 113,015 $ 11,310 $ 113,015 $ 113,015 6/30/2024

92914QAJ3 48,729 40,272 8,457 40,272 40,272 6/30/2024

92917EAC2 137,929 84,728 53,201 84,728 84,729 6/30/2024

Total $ 72,968

(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:
1. Less than 12 Months $ 2,655,850
2. 12 Months or Longer  $ 319,380,314

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months $ 185,468,705
2. 12 Months or Longer $ 1,477,031,961

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

(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.

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/or Securities Lending Transactions
3) Collateral Received

Fair Value

b) The fair value of that collateral and of the portion
of that collateral that it has sold or repledged $ 135,275,315

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing
None

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
(1) The Company may periodically enter into a reverse repurchase secured borrowing agreement as a temporary bridge
liquidity facility to better match operational cash flow needs. In such cases, the Company will pledge investment
grade corporate bonds to an approved dealer counterparty. As part of the agreement, the dealer will apply haircuts
depending on specific collateral characteristics, and only advance funds against the lendable value (i.e., over-
collateralized loan) of the collateral. The effective reverse repurchase borrowing rate will be market dependent, but
in line with similar short-term collateralized lending rates.
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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 $ — § —
. Overnight — —
. 2 Days to 1 Week — —
.>1 Week to 1 Month — 3,000,078
.>1 Month to 3 Months — —
.>3 Months to 1 Year — —

N N L R W

.>1 Year — —

b. Ending Balance

1. Open — No Maturity $ — S —
. Overnight — —
. 2 Days to 1 Week — —
> 1 Week to 1 Month — 3,000,078
.> 1 Month to 3 Months — —
.>3 Months to 1 Year — —

.>1 Year — _

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

5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND
QUARTER QUARTER
a. Maximum Amount $ — $ 3,000,078
b. Ending Balance — 3,000,078
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Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

‘ NOINE
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
(Sum of a through h)

ENDING BALANCE

2
NAIC 1
$ 3,000,078 $

$ 3,000,078

3
NAIC 2

4
NAIC 3

NAIC 4

NAIC S

NAIC 6

8
DOES NOT

QUALIFY AS

ADMITTED

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
(Sum of a through h)

Collateral Provided — Secured Borrowing

FIRST
QUARTER

SECOND
QUARTER

Maximum Amount
1.Cash $
2.Securities (FV)

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

Ending Balance

1.Cash $
2.Securities (FV)

3.Securities (BACV)

4 Nonadmitted Subset (BACV)

7.4

$ —
3,447,956
XXX
XXX

$ _
3,447,956

$



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

(8) Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity
AMORTIZED FAIR
COST VALUE
a. Overnight and Continuous $ — 8 —

b. 30 Days or Less — —
c. 31to 90 Days — —

d. >90 Days — 3,447,956
9) Recognized Receivable for Return of Collateral — Secured Borrowing
FIRST SECOND
QUARTER QUARTER
a. Maximum Amount
1.Cash $ — —
2.Secutities (FV) — 3,447,956

b. Ending Balance

1.Cash $ — —
2.Secutities (FV) — 3,447,956
(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)
FIRST SECOND
QUARTER QUARTER

a. Maximum Amount

1.Repo Securities Sold/Acquired with
Cash Collateral $ — § 3,000,078

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

b. Ending Balance

1.Repo Securities Sold/Acquired with
Cash Collateral $ — $ 3,000,078

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

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

7. Investment Income
No significant change

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

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

9. Income Taxes
No significant change
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10. Information Concerning Parent, Subsidiaries and Affiliates
B. Transactions
On March 8, 2024, the Company declared an ordinary dividend in the amount of $57,000,000, which was paid to
Voya Holdings Inc. ("Voya Holdings") on March 25, 2024.

On March 25, 2024, the Company received an ordinary dividend of $21,000,000 from its subsidiary, ReliaStar Life
Insurance Company of New York ("RNY™").

D. Amounts Due To/From Related Parties
As of March 31, 2024, the company had a $30,254,215 outstanding payable to RNY, which was paid as part of the
intercompany settlement process, on May 30, 2024.

As of June 30, 2024, the Company had $108,048,960 outstanding receivable including principal and interest from

Voya Financial, Inc. and no outstanding payable, under a reciprocal loan agreement between the Company and Voya

Financial, Inc.

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

(1) The Company is a member of the FHLB of Des Moines. Through its membership, the Company has conducted
business activity (issued funding agreements) with the FHLB. It is part of the Company's strategy to utilize
these funds for spread lending purposes. The Company has determined the estimated maximum borrowing
capacity as $4,000,0000,000. The Company has the ability to obtain funding from the FHLB based on a
percentage of the value of its assets and subject to the availability of eligible collateral. The limit across all
programs is 30% of the general and separate accounts total assets of the Company, one quarter in arrears.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock-Class A § — § — —
(b) Membership Stock-Class B 8,033,900 8,033,900 —
(c) Activity Stock 22,500,000 22,500,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) 30,533,900 30,533,900 —
(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer $622,271,915 XXX XXX
2. Prior year-end 1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock-Class A $ — 8 — 8 —
(b) Membership Stock-Class B 8,561,000 8,561,000 —
(c) Activity Stock 22,500,000 22,500,000 —
(d) Excess Stock — — —
(e) Aggregate Total (a+b+c+d) 31,061,000 31,061,000 —
(f) Actual or estimated
Borrowing Capacity as
Determined by the Insurer $661,287,024 XXX XXX
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5
6 months
Current Not Eligible to Less 1 to Less
Year Total for Less Than 6 Than 1 Than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to S Years
1. Class A $ — — 8 — — — 3 —
2. Class B 8,033,900 8,033,900 — — — —
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STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

(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

7.7

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
708,277,762 923,575,064 $ 500,000,000
708,277,762 923,575,064 $ 500,000,000
_ — _
751,053,781 944,852,080  $ 500,000,000
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
708,277,762 923,575,064 $ 500,000,000
708,277,762 923,575,064 $ 500,000,000
_ s _
751,053,781 944,852,080 $ 500,000,000



STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(4) Borrowing from 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 (at+b+c)

b. Maximum Amount During 2024

1. Debt
2. Funding Agreements
3. Other

4. 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
$ — 3 — $ XXX
500,000,000 500,000,000 504,366,591
— — XXX
$ 500,000,000 $ 500,000,000 $ 504,366,591
1 2 3 4
Total General Separate Funding Agreements
243 Account Accounts Reserves Established
$ — — $ XXX
500,000,000 500,000,000 504,915,801
— — XXX
$ 500,000,000 $ 500,000,000 $ 504,915,801
1 2 3
Total General Separate
243 Account Accounts
$ — 8 —
500,000,000 500,000,000
500,000,000 $ 500,000,000

Does the Company have prepayment

obligations under the following

arrangements (YES/NO)?

No
No
No

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans
A. Defined Benefit Plan

The Company sponsors a non-contributory supplemental retirement non-qualified plan covering certain U.S.
employees. As of 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 are as follows at June 30, 2024 and

December 31, 2023:

(4) Components of net periodic benefit cost

Pension Benefits

Postretirement Benefits

Special or Contractual Benefits

Per SSAP No. 11

a. Service cost $
b. Interest cost

c. Expected return on plan assets

d. Transition asset or obligation

e. Gains and losses

f. Prior service cost or credit

g. Gain or loss recognized due to a
settlement or curtailment

h. Total net periodic benefit cost $

2024 2023 2024 2023 2024
— 3 — 3 $ — 3 —
434,076 900,726 49,289 112,889 —
112,940 — (155,274) (329,975) —
— — (12,491) (177,178) —
547,016 $ 900,726 $ (118476) $ (394.264) § —
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STATEMENT AS OF JUNE 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

13. Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations
D. Dividend Paid
On March 8, 2024, the Company declared an ordinary dividend in the amount of $57,000,000, which was paid to
Voya Holdings on March 25, 2024.

14. Liabilities, Contingencies, and Assessments
No significant change

15. Leases
No significant change

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

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

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

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

20. Fair Value Measurements
A. Fair Value Measurements at Reporting Date
(1) The table below shows assets and liabilities measured and reported at net asset value ("NAV") or fair value in
which the fair value measurements use quoted prices in active markets for identical assets or liabilities (Level
1), significant other observable inputs (Level 2) and significant unobservable inputs (Level 3) as of 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
Foreign $ —  $ 2,016 $ — 8 — 3 2,016
Residential mortgage-backed — 152 — — 152
Total Bonds $ — 3 2,168 $ — 3 — 3 2,168
Preferred stock 2,876,800 — 32,044,621 — 34,921,421
Common stock 2,702,433 30,533,898 3,719,713 — 36,956,044
Other invested assets — 694,596 — — 694,596
Cash, cash equivalents and short-term investment — 1,244 — — 1,244
Derivatives assets
Equity contracts — 3,206,752 — — 3,206,752
Foreign exchange contracts — 114,839 — — 114,839
Interest rate contracts 165,469 60,076,158 — — 60,241,627
Total Derivatives $ 165,469 $ 63,397,749  $ — 3 — 3 63,563,218
Separate account assets 2,575,945,826 10,044,835 — — 2,585,990,661
Total assets at fair value/NAV $ 2,581,690,528 $§ 104,674,490 $ 35,764,334 $ — $ 2,722,129,352
b. Liabilities at fair value
Supplementary contracts and immediate annuities ~ $ —  $ — $ 41,563,045 $ — 3 41,563,045
Deposit type contracts — 408,878,976 — — 408,878,976
Derivatives liabilities
Equity contracts — 2,431,110 — — 2,431,110
Foreign exchange contracts — 1,978 — — 1,978
Interest rate contracts — 44,844,340 — — 44,844,340
Total Derivatives $ —  $ 47277428 $ — 8 — 3 47,277,428

Total liabilities at fair value $ — $ 456,156,404 $ 41,563,045 $ — $ 497,719,449
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(2) The table below summarizes the changes in fair value of the Company’s assets and liabilities using significant
unobservable inputs (Level 3) during the reporting period of April 1, 2024 to June 30, 2024:

Total gains Total gains and
Beginning Transfers and (losses) (losses)
balance at Transfers out of included in included in Ending balance
Description April 1, 2024 into Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements at June 30, 2024

a.  Assets
Preferred Stock $ 32,441,909 $ — 3
Common Stock 3,627,889 91,824 3,719,713

$ — 3 (397,288) $ — 8 — 8 — 8 — 8 32,044,621

Separate account assets 628,719 — (600,214) — (28,505) — — — — _
Total Assets $ 36698517 $ — $ (600214) S — $ (333,969)  § — $ — S — S — S 35,764,334

b.  Liabilities

Supplementary contracts
and immediate annuities $ 42,674,338 $ — $ $ — $ — $ — $ — S — $ (1,111,293) $ 41,563,045

Total Liabilities $ 42674338 $ — 3 $ — 3 — 3 — s — s — 8 (LI11293) S 41,563,045

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;

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

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

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

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

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

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

B. Other Fair Value Disclosures
None
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C. Aggregate Fair Value Disclosures
The following table shows all financial instruments and the level within the fair value or NAV hierarchy in which
the fair value measurements fall as of June 30, 2024:

Aggregate Fair Net Asset Not Practicable
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) Value (NAV) (Carrying Value)
Assets
Bonds $  6,238,400,898 $§ 6,903,755499 $ 69,972,358 § 5,783,925,113 $ 384,503,427 § — S —
Preferred stock 58,222,100 60,493,106 2,876,800 — 55,345,300 — —
Common stock 36,956,044 36,956,044 2,702,433 30,533,898 3,719,713 — —
Mortgage loans 964,206,615 1,019,663,497 — — 964,206,615 — —
Contract loans 167,211,127 167,211,127 — 167,211,127 — — —
Other invested assets 132,627,058 140,667,846 — 132,627,058 — — —
Cash equivalents and short-term
investments 262,945,832 262,943,188 141,286,926 121,648,328 10,578 — —
Derivatives
Equity contracts 3,206,752 3,206,752 — 3,206,752 — — —
Foreign exchange contracts 6,388,125 4,365,726 — 6,388,125 — — —
Interest rate contracts 61,009,845 60,241,627 165,469 60,844,376 — — —
Separate account assets 2,585,990,661 2,585,990,661 2,575,945,826 10,044,835 — — —
Total Assets $ 10,517,165,057  $ 11,245,495,073  § 2,792,949.812 § 6,316,429,612  $1,407,785,633 $ — 8 —
Liabilities
Supplementary contracts and immediate
annuities $ 84,489,356  $ 83,445,736  $ — 8 — $ 84489356 $ — 8 —
Deposit type contracts 915,822,845 913,245,567 — 915,822,845 — — —
Derivatives
Credit contracts 265,429 63,610 — 265,429 — — —
Equity contracts 2,431,110 2,431,110 — 2,431,110 — — —
Foreign exchange contracts (131,157) 553,529 — (131,157) — — —
Interest rate contracts 51,762,549 44,844,340 21,588 51,740,961 — — —

Total Liabilities $ 1,054,640,132 $ 1,044,583,892 $ 21,588 § 970,129,188 $ 84489356 § — 8 f—

D. Reasons Not Practicable to Estimate Fair Value
None

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

21. Other Items
No significant change

22. Events Subsequent
Type I — Recognized Subsequent Events
The Company is not aware of any events occurring subsequent to 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 Il — Nonrecognized Subsequent Events
On July 15, 2024, the Company declared an ordinary dividend in the amount of $345,000,000. The dividend was paid on
July 26, 2024, after giving notice to the the Minnesota Department of Commerce - Insurance Division.

The Company is not aware of any other 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.

23. Reinsurance
No significant change

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

26.

27.

28.

29.

30.

31.

32.

33

34.

3s.

36.

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

Reserves as of December 31, 2023 were $520,801,953. As of June 30, 2024, $514,485,953 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $131,252,128 as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on group and individual health insurance, stop loss, group term life and disability lines of insurance.
Therefore, there has been a $124,936,128 unfavorable prior-year development since December 31, 2023. The change
in prior year related reserves is generally the result of ongoing analysis of recent loss development trends. Original
estimates are increased or decreased as additional information becomes known regarding individual claims. Included
in this change, the Company experienced no unfavorable prior year loss development on retrospectively rated
policies. However, the business to which it relates may be subject to premium adjustments.

As a result of a modified coinsurance reinsurance agreement on the Individual Excess Risk (IER) Stop Loss block of
business, the entire claim liability is held by the Company; while only twenty percent of the paid claims impact the
Company’s financials. After adjusting this claim liability for the reinsurance, the development for prior year reserves
is $22,831,582 unfavorable.

. Significant Changes in Methodologies and Assumptions

None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
No significant change

Premium Deficiency Reserves
No significant change

Reserves for Life Contracts and Annuity Contracts
No significant change

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

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

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

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

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

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

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

Yes [ X] No[ ]

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 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 0001108874

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

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

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

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

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

]

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 06/09/2021

By what department or departments?
Minnesota

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

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

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

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

If yes, give full information:

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

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

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

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

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

1 2

Affiliate Name

Location (City, State)

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

Voya

Czech Asset Management L.P. ..o

Retirement Advisors, LLC

Windsor, CT

New York, NY ... e .

]
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9.2
9.21

9.3
9.31
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12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28
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15.2

16.

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:
Investments in other pledged collateral Of $35,284,595 ..........c.coieiioiiiiieiieieerieieie ettt e et et ese s es e e eseseeseseeses et ese st ese s ese s esessese et esesesensenn
Amount of real estate and mortgages held in other invested assets in Schedule BA: .......... ... $.... ....41,905,640
Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONAS ...ttt bbb R E b b e btk £ R £ R £ bR £ E b £ e bt e bttt b et bt nn e $ .. 69,999,413 S$.. .. 74,542 057
PPEFEITEA STOCK .....vueuirieitiiei ettt bbbttt e oD oottt st e e 0 S 0
Common Stock .... .507,354,527 3. 501,712,012
Short-Term Investments .100,030,336 $. 108,000,000
Mortgage Loans on Real Estate $..
All Other 66,842,583 3. 73,757,718
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 744,226,859 5. ....158,011,787
Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiii s 100,030,336 S, 108,000,000
Has the reporting entity entered into any hedging transactions reported on SChedule DB? ............ccccovuiiiiiinieieieieieeeeeseeeeeee e Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ .. ...135,282,544

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ...135,275,315
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 135,275,315

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
Bank of New YOrk Mellon ......oc.ccoovooiooieeeeeeeeeeeee e One Wall Street, New York, NY 10286 .........ccooooioeieeeieeieeeeeeeee e

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .................. 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. ..............
Global Atlantic Re LTD
Athene Asset Management LLC
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 assets?.. 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?............ovverecereneninnseceene 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 MzJU01BGQ7J1KULQSBSY ........

107105 ... BlackRock Financial Management, Inc. 549300LVXIVJKE13M84 ..........

Global Atlantic Re LTD

143161 ... Athene Asset Management LLC ...

107580 ... Blackstone Alternative Asset Manag

148269 . .. |Pomona Management LLC .......c.cccocovvirennnns .. |5493002H3 ILGBBMTJEO2 ..

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

If no, list exceptions:

09539*AA9

60040#AA0

34107#AA5

34107T@AAT

05632*AA3

[0S 1221 Ny USSR PPN

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............c.eeueuiiiiiiieieieieieiee ettt se et s et ese e e e s s et esesesese e e s sesesennnene Yes [ X] No [ ]

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? .........iiiiiiiiiiiii ittt bbb bbbttt b bbbt bbb b b nre e Yes[ 1 No[X]

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

Amount
1.1 Long-Term Mortgages In Good Standing

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

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

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,013,302, 540

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 $ 1,013,302,540
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 6,360,957
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 1,019,663,497
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 75.232 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 35.111 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

..88-2482838 .
..38-1082080 .
..AA-3191307 .

. |VBRE Incorporated Cell 1, Inc. .....
.|Sun Life Assurance Company of Canada
.| CAVELLO BAY REINS LTD ....ccvveevanee

.|Unauthor ized
.| Authorized..
.|Unauthor i ze:

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating
..... 00000 .....|[..AA-3191307 . . | CAVELLO BAY REINS LTD ...... LB .YRT/G .|Unauthorized...




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

Current Year To Date - Allocated by States and Territories

Direct Business Only
5

Life Contracts 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 oo b s 7,775,493 |............... 190,217 |.......... 15,305,819 |.ovvvevieiieinns 0 o 23,271,529
2. AlASKA i AK e L s 1,167,047 |............. (227,242)|........... 6,823,326 |....oocovveiiiinnn 0 | 7,763,131
3. Arizona ..... .. AZ ...11,443,268 |. ..19,519,830 |.. .31,056,772 |..
4. Arkansas .. .. AR ... 4,376,501 .. 11,581,967 |.. .... 16,223,995 |..
5. California .. CA 88,440,742 174,531,572 .. 270,441,323 |..
6. Colorado ...... .. CO 17,042,709 35,151,526 .51,978,460 |..
7. Connecticut .. . CT 11,796,750 12,992,916 .24,832,210 |..
8. Delaware ............. .. DE 4,459,617 2,630,317 ...7,125,949 |..
9. District of Columbia . . DC ....882,412 3,779,504 .. 4,720,122 |..
10. Florida .. .. FL 34,001,059 80,222,341 . 122,172,477 |..
11.  Georgia .. GA 27,044,087 77,714,731 .. 107,870,964 |..
12.  Hawaii .. . HI 1,964,937 |...............781,861 [............... 122,091 .. 2,868,889 |..
13. Idaho ... . ID 2,439,921 2,309,760 ...4,879,995 |..
14.  lllinois ... LIl 56,895,365 84,458,426 .. 142,710,356 |..
15.  Indiana . . IN .... 6,643,609 39,624,955 ....46,370,511 |..
16. lowa ..... . 1A 9,585,468 ..15,177,809 |.. .24,934,573 |..
17. Kansas . ... KS 6,090,323 . ..14,368,206 |.. .. .20,612,560 |..
18, KENLUCKY .. KY | b s 4,678,692 |...............389,353 |......... 23,839,781 |.covvevvevieennn 0 [ 28,907,826
19.  LOUISIANA ...o.vevveeveieieieieieeeseeeseiesenenens. LA [ L o 10,958,141 |l 194,653 | 7,679,688 |...oceovieiieeinnn 0 o 18,832,482
20. Maine ....... ...2,378,812 |.. .. 3,877,644 |..
21.  Maryland . ... 17,176, . ..17,831,945 |.. .. .35,682,916 |..
22, MasSaChUSELES ..........ccceerueerieeiieenieaieeieeens MA | b e 21,848,065 |..............338,467 |.......... 29,496,147 |.ooooeviieeieen 0 o 51,682,679
23, MIChigan ......ccceoeeiiiiieiieee e 19,312,518 |........... 3,703,820 |.......... 18,006,624 |........ccooeevveennn O o 41,022,962
24. Minnesota . ...31,822,083 |. ..23,284,100 |.. .56,989,172 |..
25.  Mississippi .... 3,086,292 |. . ... 7,186,690 |.. .. .10,573,164 |..
26, MISSOUN ..eoveeiiiiieieeiee e 15,489,501 |................ 57,878 |.......... 28,983,157 |.oovvevveivieennns 0 o 44,530,536
27, MONEANA ..o MT e b s 3,206,747 |...............202,207 |........... 2,779,258 |.ovcvvevveineenn 0 | 6,188,212
28. Nebraska .. . NE 4,863,8% |. ..10,150, 106 |.. .15,016,653 |..
29. Nevada ........ NV 7,271,451 |. . ..16,551,044 |.. .. .25,963,689 |..
30. New Hampshire ........ccccoooeiieiinncnnceieeens NH oo L fores 2,782,324 | 300 | 8,549,129 [ 0 e 11,331,753
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b s 17,602,034 |............... 115,747 |..........26,298,924 |.....ccceovvnnnnnn O [ 44,016,705
32.  New Mexico . NM 1,919,775 |. 0. ...4,451,417 |..
33. New York ..... NY 2,982,036 |. 0. ..9,308,518 |..
34.  North Carolina .. NC ...24,120,479 |. 0. .83,269,795 |..
35.  North Dakota ..ND .... 4,248,290 |. 0. ..6,643,883 |..
36. Ohio............. .. OH ...26,453,219 |. 0. .96,379,633 |..
37. Oklahoma . .. OK 5,351,259 |. 0. .15,651,603 |..
38. Oregon......... .. OR 4,923,738 0. .14,746,869 |..
39. Pennsylvania ... . PA 24,703,214 0. .76,800,020 |..
40. Rhode Island .... . RI 1,716,415 0. .. 7,457,350 |..
41.  South Carolina . sC 7,862,313 0. .24,471,831 |..
42. South Dakota ... .. SD ... 2,772,630 0. 4,717,154 |..
43. Tennessee ... .. TN 12,712,158 0. .40,533,920 |..
44. Texas ....... X 59,790,218 .0 ... 175,618,947 |..
45. Utah..... . uT 5,317,964 .0.........27,358,863 |..
46. Vermont VT ....917,062 . , .. 0. .. 8,167,869 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 16,414,585 |........... 2,220,158 |.......... 47,908,726 |..c.ooveviieiiennns 0 66,543,469
48.  Washington .........ccccereeieeneeneeeeceeeene WA oo b e 8,478,123 |..............612,559 |.......... 21,857,362 |.cviveiieiiens 0 30,948,044
49.  West Virginia .1,029,400 |. ... 2,940,186 |.. 0. .. 4,435,276 |..
50. Wisconsin .... ...16,137,116 |. 74,585,467 0. .90,824,676 |..
51, WYOMING .oveveieeeieieeeieeeeeeeeesieeseeeneeeenes. WY e Lo ooiienn...637,540 ..o 45,705 ..ol 2,893,806 [ O o 3,577,051
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | N e O e O L D D
53. Guam .............. .. GU ..113,806 |..
54.  Puerto Rico ...... .. PR ...1,270,431 |..
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN ) K
58. Aggregate Other Aliens . oT ....819,652 |.
59.  Subtotal ... e XK 684,284,274
90. Reporting entity contributions for employee benefits
PIANS. ... XXX i o [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annuIties............cccceereeereeeeeeeenns forreees XX oo 3,186,589 [...c.oviiiinene [0 (1 [ A 3,186,589 |....cvvvieeiiiiis 0
92. Dividends or refunds applied to shorten endowment|
Or premium paying Period...........eceeeeereeereeereenes foeneees XXoioes oo [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 806,939 |.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] ..
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .688,277,802 |..........45,465,915 |.....1,368,825,204 |..........oveeer. 0 | 2,102,568,921 |..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ...37,319,206 |. PPN | I USRI 37,901,890 |..
97  Totals (All Business).... . 725,597,008 |..........46,048,599 |..... 1,368,825,204 |......ccovoeevreennn 0 | 2,140,470,811 |..
98. Less Reinsurance Cede 587,821,106 |........... 4,260,676 |........ 793,811,024 |...oovveiiieen 0 e 1,385,892,807
99. Totals (All Business) less Reinsurance Ceded 137,775,901 41,787,923 575,014,180 754,578,004 235,343,579
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ...3,600 |. 0 ..823,252 |.. 0
58002. ...
58003. ..o e XXX e e
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN (U R (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 819,652 3,600 0 0 823,252 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN (U R (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reiNSUrer.............ccooveeeeeeeeieseees e 1
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 4

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE 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.

PART 1 - ORGANIZATIONAL CHART
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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 RELIASTAR LIFE INSURANCE 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 RELIASTAR LIFE INSURANCE 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 RELIASTAR LIFE INSURANCE COMPANY
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1 2 3 4 13 14 15 16
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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 DS........ 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 RELIASTAR LIFE INSURANCE 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?
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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 LDE ] NIA....... 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....... DV NIA....... COMPANY e 0WNership...oooeeeeeeieieieieeeeeeeeeee | .100.000 ...|Voya Financial, Inc. .......ccccceeunnnnnnes N0
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Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .. | ooeiiiiins | | FLP CDE] NIA....... VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ...|Voya Financial, Inc. ........cccceerrnnnes N0
Voya Retirement Insurance and Annuity Company
. 4832 ...|VOYA FINANCIAL .. .| 71-0294708 .. Voya Holdings Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. ....|52-1317217 .. Voya Services Company .... . |Voya Financial, Inc. .. Ownership. ..}.100.000 ...|Voya Financial, Inc. ...
. 4832 ...|VOYA FINANCIAL .. .| 85-1775946 .. Voya Special Investments, Inc. Voya Financial, Inc. ........ Ownership. ..}..0.200 .... |Voya Financial, Inc. ...
. 4832 ...| VOYA FINANCIAL 85-1775946 .. Voya Special Investments, Inc. ........... ReliaStar Life Insurance Company . | Ownership ..49.900 ....|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | eovvvvvveiinn | rvrrriniiiniien | e Voya Special Investments, Inc. .....cccceeeeeens CDE] e NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee ..49.900 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn CYES ] e
I Asterisk I Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

3 0

3 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

3
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

3
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

3 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

6 7 1 0 5 2 0 2 4 4 4 9 0
6 7 1 0 5 2 0 2 4 7 0 0 0
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, MisCellaneous THaDiliTies ..oooeiiiiieeece ettt s s e e s s senenenens [erenensnnenenas 12,459,527 |.ovoveierne 9,637,254
2505.  Liability of pension DENETITS ...ttt ettt s st s s e s s sttt etennennenanann |eeeerenenenenees 2,994,294 |... .2,994,294
2506. Derivative payable .......ccc....... 1,521,153 . 1,386,283
2507, Suspense and ClEATING ACCOUNT ......ooiiiiiieieietcee ettt es e s e e st sesesenennnnns [ornesesesesessnneeaes 147,878 |... ... 176,816
2508. Liability of other post-employment DENefils ..o orereeeieeinens (2,655,545) (2,655,545)
2597. Summary of remaining write-ins for Line 25 from overflow page 14,467,306 11,539, 102
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  REINSUFANCE BXPENSE ....vcvevivieieiereitetetesesiseses st esesesesesessss s ssssesesesesessss s st esesesesesesessss st ssasesesesessan s esssenane
2705. Other contingency expense .. ... 13,200,000 |.. ...31,716,605
2706.  Assumed modified COINSUrANCE FESEIVES .......coooeieeeeeeeeeeeeeeeeeeeeeeeee e e eee e e eeeeee e e eeeseeeeeeeeeee e eee e e eenen |oeeeeeeeeeenn (1,168,052)...cevceenee (19,042,957)..c.oceene. (26,135,242)
2797. Summary of remaining write-ins for Line 27 from overflow page (1,168,052) (5,842,957) 5,714,237
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 43,391,175 [ 46,561,120
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 (O RN 0
7. Deduct current year’s other than temporary impairment recognized .. 0] ...0
8. Deduct CUITENt YEAr'S AEPIECIALION .........c.cveveecececeeeeeeeeeceeeeeeteeeeecaesesesesesssassesesesssssesesesesssssssssesesssssssssesesassssnsssesesanssananssssnnas [oesesesssscsesesenanns 699,543 [....covvinn 3,169,738
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 42,691,632 |....oocveeeve. 43,391,175
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) 42,691,632 43,391,175
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 1,061,531,985 |............ 1,111,217,310
2. Cost of acquired:
2.1 Actual cost at ime OF ACQUISITION .........c.oiiieeeeeeee ettt s e s s eseaeasasassesesesesesnanasnnannn |oeeseesseesnnnens 33,812,921 | 86,705,110
2.2 Additional investment made after acquisition . A 2,447,923 |.cooooen 9,081,917
3. Capitalized deferred INtEreSt NG OtNET .............ccocioviviiieeceeeceeeee et e eeee st et ettt ee e s esss e e et et et esess s et ssssetesesesesssesssssssssesesnns [resessesesesesesenseeananenenas (01 0
4. ACCTUAD OF GISCOUNT ...ttt £ttt a bt e s et s bbb et s ese et et esenanas [onsnansesennnanananaenas 6,784 | 15,957
5. Unrealized valuation INCrEASE/(AECIEASE) ..........ciuiiuiiiiitiiieiti ettt bbbt bbb bbbt bbbt bbbt bt bbbttt be bt [emeee et e e [0 0
6. Total gain (I0SS) ON AISPOSAIS .......eeuiiuiiuiiiiietee ettt e et et et e e e e e e st et et et et e s et e e e e e e et eeennens [eermmeene e e e e
7. Deduct amounts received ON QISPOSAIS ........eeiuiiiiiieiiiieeiee ettt et et e st e e st e e st e e sseeessseessnseessneesnseesssseessneeesssnensnneens [eeeennieennnnenns 1O, 104,004 [l
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES ........ccovviieieeeieeiiiieieeeeeeeeeeeiees oo 1,802 [ 3,853
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooevevenenenenenenes foovmneie 0 [ 0
10. Deduct current year's other than temporary impairment reCOGNIZEA ...........ccccvririririririeuereriiresesesieeeeesese s eseesssssssens [eoeiesesmsesseseeesenesnens 0 fooeeiiccccene 894,940
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... ..1,061,531,985
12.  Total valuation @lIOWANCE ..............ccoiiiiii s annes [rnennennnnnnnnnnennnnnennnnneen U | 0
13, Subtotal (LINE 11 PIUS LINE 12) ...ttt sesesesenesenssssesesesenenssnnsssssenens [eeeneneeee 1,019,603, 497 | 1,061,531,985
14.  Deduct total nonadmitted @mMOUNLS ..o [reeseesennnnnnnnennennennennenns U | 0
15. Statement value at end of current period (Line 13 minus Line 14) 1,019,663,497 1,061,531,985
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA .........c.c.cuevvevcueeeeeeeeeeeeeceeeeeeeeeeeeeetesesessaeseaesesessasaesesesssassssssennanas |oesesesesennnns 648,118,995 |............... 703,129,273
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 10,118,023 |...covevneeee 12,143,191
2.2 Additional investment made after acquisition . R F 24,962,506 |......oocveenene 38,335,682
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 GISCOUNL ...ttt ettt st s et ea e s s s st es et e s essas s as st esesesessss s s st et esessssasssssesesesessasasanananas [eoesesennneneseeeeeaene 10,477 | 11,001
5. Unrealized valuation iNCTEASE/(ECIEASE) ............cccueueueveeeeeceeeeeeeeeeeceetetesesesssaese e sesessssesssesesessssssesssesensssssesassssnsssssasasesansssnsasans [eesesssncncaesens (2,841,299)....ccvnee (21,911,424)
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 (193,027)]... 806,404
7. Deduct amounts received on disposals . ISR IORRRRR 15,543,424 |.......cc.co.. 83,313,735
8. Deduct amortization of premium and depreciation .................. U FOTOTRRRRRR TT4T75 | 1,225,643
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ............c...cvcvevevevieieeeeiieeeetetetceeeee et seseseases s sesesssnnns [oeseeeneeeeeseneaeaene (78,734) .o 144,246
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) .. ..663,778,741 |... . 648,118,995
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13.  Statement value at end of current period (Line 11 minus Line 12) 663,778,741 648,118,995
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 7,546,721,313 |........... 8,577,892,358
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 549,938,954 |............ 1,024,166,311
3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 7,608,382 |......concc.... 30,936,801
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns (6,531,100) 38,407,336
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(12,088,431)|... ..(30,562,544)
6. Deduct consideration for bonds and stocks disposed of . [ 564,440,638 |............ 1,999, 128,093
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 15,257,982 |................. 57,436,891
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (1,723,074) ..o 4,961,069
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 1,760,442 |............... 43,843,371
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 449,598 |.................. 1,328,337
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cocoevrrrrrreeeeriririeieeereeeeeesesienes [oeeeeens 7,502,916,580 |............ 7,546,721,313
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) 7,502,916,580 7,546,721,313
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 4,201,289,79% |............... 315,043,921 | 322,297,354 | (3,066,587)|............ 4,201,289,79% |............ 4,190,969,775 |oeeveeeeeercennneeeeen 0 [ 4,241,918,314
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 2,449,821,026 |............... 101,515,058 |......cooeecc. 77,259,127 ..o (4,689,896)|............ 2,449,821,026 |............ 2,469,387,061 |...oovoirirerneeenn 0 o 2,497,822,149
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 202,379,682 |.....ccceueee 13,999,381 | 6,792,822 |.ocurrne 2,005,343 |.....cconve 202,379,682 |.............. 211,591,584 oo 0 o 209,458,210
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 60,684,815 |......ccccenuee 2,454,860 |.....cooveee. 10,920,352 |..coovivnnne. (2,717,797) oo 60,684,815 |......cccvuee 49,501,526 |..ooveviiirririeeen 0 o 73,245,515
5. NAIC B () ettt ettt n e [er s 8,915,315 | 13,372 [ 389,253 | 4,211,062 |ooecernne 8,915,315 | 12,750,496 |...oovoeeeerneieceeend 0 e 9,007,294
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 70,069 0 0 (2,823) 70,069 67,246 77,723
7. Total Bonds 6,923, 160,701 433,026,592 417,658,908 (4,260,697) 6,923, 160,701 6,934,267,687 7,031,529,205
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 11,071,685 |..cooveeene. 9,000,000 |eveeeeeeeeeeieereeeeeeeens [V [V 11,071,685 |................ 20,071,685 | 0 s 11,571,685
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 41,101,709 oo (RSN (U (681,488)|.......cocenv. 41,101,709 |ovieine. 40,420,221 |0 e 41,782,146
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 2,400 0 0 (1,200) 2,400 1,200 5,400
14, Total Preferred STOCK ..ot 52,175,794 9,000,000 0 (682,688) 52,175,794 60,493,106 53,359,231
15. Total Bonds and Preferred Stock 6,975,336,495 442,026,592 417,658,908 (4,943,385) 6,975,336,495 6,994,760,793 7,084,888,436
(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:
NAIC1T $ o 26,746,120 ; NAIC2 $ .oovoeverernne 3,753,173 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5$ o 11,652 ; NAIC6 $ .o 1,244




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 138,512,188 XXX 138,512,188 4,378,521 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.cvoveveueueueeiieieeeteteieeeeeee et ss s sesesssss s s seseseseasanas [ereseneeseeeeas 181,189,461 |.......c....... 191,451,687
2. Cost of Short-term iNVESIMENTS ACQUINET ............ccooiiiieieeeeeeceece ettt ettt ae s s s s st eseas s s s s seseseasanas [ereneenen 19,843,845,785 |......... 23,831,993,294
3. ACCTURN OF GISCOUNL ....eetiececectetete e caetee e eaeeeeeesea e eseseeeeseesesesesee e s seseeeeeeee e aeseseseeee s aeseseeee e e e aeseseseees s e snsesesessansesesesessansnns [orseessanacicicenes 1,479,822 | 1,477,438
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ccvcvviviueueterieieieesetesetesetesee e et e sesesesesessss s esesssesesesssssssssasesesesesessasssssssssesesesesnas [erenenensnseneseseaenens (7,219) | e 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 6,047 | 21,748
6. Deduct consideration reCeived 0N QISPOSAIS ..............c.c.eueveuiuiieeiiieiteteseseeeesee st et tesesesseesssssesesesessssssesssesesesesesesssesssssssesesesssnas |oeseesesas 19,888,001,708 |........... 23,843,754,706
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 138,512,188 |............... 181,189,461
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 138,512,188 181,189,461
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 43,481,214
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes (3,064,511)
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.oveueueuereiiiaeseseteteesessesese s ssssssesese s st s sssese s s s ssssese s s s sassesesess s s seseses s s s e seses s s s s sesesesesssssnsesesasans ehesietasssierana 5,033,051

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 22,082,032
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 48,467,805
AATIOTHZAtION ..ottt s e s s ssesesseeeses s A ettt teesietetenees (1,519,618)
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.cueueuiriiiiririiteteietiese sttt sttt st st sese st s se s ssesesesesese e ss st esebesesasenessssssases ressesesesesnineas 2,377,153
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 19,921,516
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 19,921,516
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 7,205,982
3.14 Section 1, Column 18, prior year 2,637,576 ......cvne 4,568,406 ................... 4,568,406
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 7,205,982
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 2,637,576
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 4,568,406 ................... 4,568,406
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 23,661
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA ...ttt s sttt eseasnns feteseseasasaessenenens 23,661
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 23,661
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 RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

ILPT TR SERIES 2019-SURF CLASS C

12574# HC4 ......... CMBX.NA.B.AA i L . 7,000,000 [............ 7,063,216 |............ 6,268,528 |02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ...evvvvvnnnnnnnnn fonnnniniiinnns (1,215) [cevvrrerinnens (91,317) 44965L-AL-8 . [Adj % Due 2/11/2041 Mo-1 ....ooooeees |1 oo e, 7,064,431 |............ 6,359,845
KEY COMMERCIAL MORTGAGE TRUST
ISERIES 2020-S3 CLASS C 144A Adj %

000000000 .......... CUBX.NA.B.AA i L R, 3,500,000 |............ 3,479,466 |............ 2,587,409 | .o [ CDS: (CMBX.NA.8.AA) .eevvvvvrrinnnnns forniiiiiiiiiiiiiiinee [V 0 |49308V-AE-7 . [Due 9/16/2052 Mo-1 .......evvemmmmennnn |1 eiiiiiiiiiiiiiiiiiiiiiiiiiins |, 3,479,466 |............ 2,587,409
CAL| MORTGAGE TRUST SERIES 2019-
101C CLASS D 144A Adj % Due

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 4,000,000 |............ 4,016,932 |............ 2,933,419 [01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvviviinns foniiiiiiinnne (31,198) ... (87,056) [ 129890-AL-3 . [3/10/2039 Mo-1 ...coooeerrrrnnnnnnnnnns [T [ 4,048,130 |............ 3,020,475
WELLS FARGO COMMERCIAL MORTGAG
SERIES 2015-L.C22 CLASS B Adj % Due

000000000 ... CMBX.NA.15.AAA ... 1. ...1,000,000 |... 1,006,027 |... ....968,977 CDS: (CMBX.NA.15.AAA) ... .. 0 |94089T-BE-3 . [9/15/2058 Mo-1 ... . .... 1,008,027 .968,977
BANK SERIES 2018

12574409 .......... CVBX.NA.15.AAA .o L R, 3,000,000 |....cennnns 2,969,589 |............ 2,433,654 [01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) (87,056) [ 06541K-BF-4 . [Due 5/15/2061 Mo-1 .....oovvvvveveeenns [T oo [ 3,000,787 [...cevvenen 2,520,710
PRIMA CAPITAL LTD SERIES 2019-RK1
ICLASS AG 144A 4% Due 4/15/2038 Mo-1

000000000 ... CMBX.NA.15.AAA ... 1. ... 2,522,064 CDS: (CMBX.NA.15.AAA) 0 | 74166G-AE-9 . ....3,078,763 . 2,522,064

9999999999 - Totals

21,613,993

17,714,051

(63,611)

(265,429)

21,677,604

17,979,480
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ..........cocvoveueueueeieiieeeieieee e e N A 22,537,230 |ooeeeeeeeeeeeereee N A 21,624,734 | 0 ooeereeeemrrneneeeeeeen 0 0 Jeeeeeeeeeeeeeeeieeees 0 o K 22,537,230
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............cccoevriernirneennc s, D0 N A [V DL N A [V XXX ovvovererns frreeeeenneneneeernnneeen 0 o, DO NN SRR | B TR D00 R KU 0
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns [V [V T [V [V TR 0 ooeereeeemrrneneeeeeeen 0 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX 912,496 XXX 10,741 XXX XXX XXX 923,237
Ending Inventory 3 21,624,734 3 21,613,993 0 0 3 21,613,993
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 19,921,516

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 19,921,516
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 67,814,105

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (47,892,589)

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 ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 71,016,884

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (54,740,094)

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, COIUMN 27 .....iuiuiuieieeire ittt es s sttt ss st 8 e 882828 s bbbt ensenies esiensensetrenai 54,915,587

Part B, SECHON 1, COIMN 20 ......uiuiuiuiuieetieetieetsisetsesetessetessesees e s eaees e ees e es b £ e £ e eseh £ ee £t e e e b e ee b b s bbbt eb et febesecbesessesecrnes 899,900

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 55,815,487

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 53,371,195 | 139,080,000

2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,558,369,938 |............ 2,618,482,981

3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 90,867 |.oeeeeeeeeirieenns 466,700

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 (5,740)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,487,401,000 |............ 2,704,652,746

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) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 124,431,000 |................. 53,371,195
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) 124,431,000 53,371,195
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
30191 . Tempe . 05/06/2022 ..
30280 . San Leandro .. . 04/26/2024 ..
30179 . Colorado Springs .... . 04/19/2022 ..
30236 . Rincon (Savannah) ... . 04/04/2023 .. .0]...
30294 . Lansing .... . 06/21/2024 .. 1,454,919 (...
30284 . Char lotte .. . 05/16/2024 ..
30231 . Commack . 03/21/2023 ..
30296 . Ok lahoma City . 06/24/2024 .. .2,500,000
30118 . Anderson . 10/26/2021 .. .0
30302 . Smyrna ... . 06/25/2024 .. .1,184,346 .2,658,654
30134 . Houston . . 12/15/2021 .. .3,317,568
30186 ... Houston ... . 05/18/2022 .. ... 845,992
30188 . Houston ... . 05/18/2022 .. .. 836,423

9,918,975

56,538,427

0599999 Mortgages in good standing - Commercial mortgages-all other 1, 262 897

0899999. Total Mortgages in good standing 9,918,975 1,262,897 56,538,427
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

56,538,427

3399999 - Totals 9,918,975 1,262,897
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

20839 . San Francisco . .06/26/2019 .. ..06/03/2024 2,085,976 |. 0 0 0 2,007,674 |. .2,031,111 0 .0
28728 . WILMINGTON .. .05/17/2012 .. .06/03/2024 0 0 0 .23,690 |. . 70,827 0 0
20004 . 08/08/2014 ....06/06/2024 .... 0. 0. OO .. 433,337 |. ... 434,806 |... 0. ...0
29003 . =03 G IUUPPRRPRUIN | FOPSRPPRPORRPRPR ISP 05/12/2014 ....06/14/2024 0. 0. 04,823,997 |. .4,835,874 |... 0. .0
30195 . Clearfield .....oovvvvvennnnniinninnnnniinnns Jovnnnnnneene UTeiinins o e 06/08/2022 ...04/11/2024 . .. 0. 0. 0 .. 1,000,000 |. 1,000,000 |... .01, ...0
0199999. Mortgages closed by repayment 8,515,128 0 0 0 0 8,288,697 8,372,618 0 0 0
29101 BIRMINGHAM ..evvveeeeceiiiiececeiiinees Jevvveneeeeeenn Al e e e 09/10/2014 ..o feeeeeiiiiii e [ 1,038,151 0 0 0 0
20170 . FTSMITH s [ AR o i e 04/29/2015 .. 372,100 |.... 0. 0 0. .0
20171 . HOT SPRINGS .....ovvvvmmnmnnnnnnnnnnnnnnnnnnn fervvnvnnnnnnnn ARucis e s s 04/29/2015 0. 0 0. ...0
28926 . [ /=1 R AP VAR IPPPUPPPIP I 04/01/2014 0. 0 0. .0
28955 . 0T =5 IOy V2R AP N 12/06/2013 0. 0 0. ...0
28956 . o [NOGALES e [ A e [ 12/06/2013 0. 0 0. .0
20561 . . [SCOTTSDALE ..o [ A e s [, 04/03/2017 0. 0 0. ...0
20780 . LT Y RNy V2R AU N 10/16/2018 0. 0 0. .0
30020 . Tempe ... .05/14/2021 .. 0 0 0 0
30096 . Phoenix ... .09/17/2021 .. 1,504,214 |. 0 0 0 0
26814 . FOUNTAIN VALLEY . 10/30/2013 634,172 |.... .01, 0. .01, ...0
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

21775 . LAKE FOREST ... 10/04/2005 0. 0. 0. 0 .. 46,087 |... 0. ...0
28033 . LOS ANGELES ... 02/02/2007 0. 0. 0. 0] 0. ...0
28405 . SANTA CLARITA . 04/28/2011 0. 0. 0. 0 0. ...0
28491 . COSTA MESA .. .09/15/2011 .. 0 0 .0 0 0 0
28562 . FOSTER CITY .01/20/2012 .. 0 0 .0 0 0 0
28832 . MALIBU .... .02/26/2013 .. 0 0 .0 0 0 0
28835 . LOS ANGELES 02/26/2013 0. 0. 0. 0 0. ...0
28850 . .. |LOS ANGELES ... 02/26/2013 0. 0. 0. 0] 0. ...0
28887 . . [LOS ANGELES ... 05/30/2013 0. 0. 0. 0 0. ...0
28902 . LONG BEACH 06/26/2013 0. 0. 0. 0] 0. ...0
28903 . THOUSAND OAKS . 06/19/2013 0. 0. 0. 0 0. ...0
28912 . NEWPORT BEACH . 10/31/2013 0. 0. 0. 0. 0. ...0
28932 . ROSEVILLE 08/13/2013 0. 0. 0. 0 0. ...0
28939 ... SANTA MONICA 12/06/2013 0. 0. 0. 0] 0. ...0
28944 . SAN FRANCISCO . .12/06/2013 .. 0 0 .0 0 0 0
28945 . PLACENTI . .12/06/2013 .. 0 0 .0 0 0 0
28946 . SAN DIEGO .12/06/2013 .. 0 0 .0 0 0 0
28047 . SAN DIEGO ... 12/06/2013 0. 0. 0. 0] 0. ...0
28948 . EL CAJON .. 12/06/2013 0. 0. 0. 0 0. ...0
28949 . STANTON ... 12/06/2013 0. 0. 0. 0] 0. ...0
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
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 . RESADA ....... .10/14/2014 .. 0 0 .0 0 0 0
29112 . SANTA MONICA .. 11/05/2014 0. 0. 0. 0 0. ...0
29129 . LA JOLLA .... 06/01/2015 0. 0. 0. 0] 0. ...0
29136 . HOLLYWOOD ... 12/23/2014 0. 0. 0. 0 0. ...0
29158 . SAN BERNARDINO ... 03/06/2015 . 0. 0. 0. 0] 0. ...0
29161 . LA PUENTE 03/06/2015 [l R 6,022,385 |.... 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 .06/01/2015 .. 0 0 .0 0 0 0
29263 . YORBA L INDA 12/15/2015 .. 0 0 .0 0 0 0
29314 . CULVER CITY .12/08/2015 .. 0 0 .0 0 0 0
29321 ... ROSEVILLE 01/05/2016 0. 0. 0. 0] 0. ...0
29349 . CITY OF INDUSTRY 01/28/2016 0. 0. 0. 0 0. ...0
29388 . REDONDO BEACH ... 05/11/2016 0. 0. 0. 0] 0. ...0
20462 ... SAN DIEGO ... 08/03/2016 0. 0. 0. 0 0. ...0
29562 ... 04/03/2017 R IO 0. 0. 0. 0] 0. ...0
29563 . CARLSBAD 04/03/2017 [l R 5,928,372 |.... 0. 0. 0. 0 . . 0. ...0
29602 . San Francisco . 07/13/2017 18,615,537 |.... 0. 0. 0. 0. ...123,786 0. ...0
29603 . Garden Grove .. 06/29/2017 349,040 |.... 0. 0. 0. 0 ...3,041 |... 0. ...0
29607 . Los Angeles .. 08/11/2017 .. .. 617,342 |. 0 0 .0 0 ..39,273 0 0
29630 . Rialto .... 11/01/2017 415,271 |.... 0. .0, .0 0. ...3,876 ... 0. ...0
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

Recorded Current Recorded

Investment Year’s Other- Total Investment Foreign

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

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

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

29674 . Rancho CuCamonga ..........veevuveevuneennn fooneennneenneens CAunciniccies oo i s 01/31/2018 .0 L0 L0 n 0 L0 ...0
29732 . NORTHRIDGE 07/24/2018 0. 0. 0. 0] 0. ...0
29785 . Harbor City ... 11/21/2018 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 .. 0 0 .0 0 0 0
29987 . .. |San Diego ... 11/19/2020 0. 0. 0. 0 0. ...0
30060 ... . | San Diego 08/13/2021 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 ...vveeeeeeennneeeeemnni Jemmmneeeeeenns CAeccccc [ s e 03/06/2015 0. 0. 0. 0. ...168,957 0. ...0
2916102 .... LA PUENTE 03/06/2015 0. 0. 0. 0 ... 100,19% |... 0. ...0
2916302 .... EL MONTE . 03/06/2015 0. 0. 0. 0] ... 16,073 |... 0. ...0
2916502 . .. |COVINA . .03/06/2015 .. 0 0 .0 0 ..52,473 0 0
3004020 . .. | ANAHE IM .06/29/1990 .. 0 0 .0 0 . 16,613 0 0
3004030 . . | ANAHE M .06/29/1990 .. 0 0 .0 0 . 16,613 0 0
28829 ... DENVER ... 01/09/2013 0. 0. 0. 0] ... 148,098 |... 0. ...0
29081 . PARKER ... 07/29/2014 0. 0. 0. 0 .. 88,046 |... 0. ...0
29093 . BOULDER ... 12/24/2014 0. 0. 0. 0] 0. ...0
29117 . LITTLETON ... 05/01/2015 0. 0. 0. 0 0. ...0
29339 oeeeeeeeeeeeeeenneeeees [ASPEN e [ OO e e 01/06/2016 0. 0. 0. 0] 0. ...0
29708 . 01510171 ) R AR [SURRUUURRR AR 06/28/2018 0. 0. 0. 0 0. ...0
29841 . | DBNVEN e feereeere OO [ e 09/25/2019 0. 0. 0. 0] 0. ...0
2909302 . . | BOULDER 11/23/2015 0. 0. 0. 0 0. ...0
28954 . EAST HARTFORD . .12/06/2013 .. 0 0 .0 0 0 0
29045 . VERNON . .07/15/2014 .. 0 0 .0 0 0 0
29050 . VERNON . .07/15/2014 .. 0 0 .0 0 0 0
29051 . VERNON . .07/15/2014 .. 0 0 .0 0 0 0
29080 . GREENW I CH .. 10/10/2014 .. 0 0 .0 0 0 0
20413 . STAMFORD ... 07/20/2016 0. 0. 0. 0 0. ...0
2880904 .... WESTPORT .. 12/19/2012 0. 0. 0. 0] 0. ...0
2881004 .... WESTPORT .. 12/19/2012 0. 0. 0. 0 0. ...0
2881204 . . 12/19/2012 0. 0. 0. 0] 0. ...0
28936 .... WASHINGTON .. 10/10/2013 0. 0. 0. 0 0. ...0
28976 . WASHINGTON .. 12/05/2013 0. 0. 0. 0] 0. ...0
29115 . WASHINGTON .. 1073172014 .. 0 0 .0 0 0 0
29377 . WASHINGTON .08/22/2016 .. 0 0 .0 0 0 0
29359 . NEWARK ... 01/11/2016 .. 0 0 .0 0 0 0
29878 . Newark . .12/18/2019 .. 0 0 .0 0 0 0
29890 . Newark . .12/18/2019 .. 0 0 .0 0 0 0
28730 . HOLLYWOOD ... 12/03/2012 0. 0. 0. 0] 0. ...0
28759 . ALTAMONTE SPGS .....cevvenereiinnnnneeeennn Jevvnnneeeeenness Flove o el 07/02/2012 0. 0. 0. 0 0. ...0
28762 eeeeeeeeeeeennneeeeeennnees [ORLANDO e feeeeeeeeneee Pl [ 07/02/2012 0. 0. 0. 0] 0. ...0
28901 ..oiiiiieniiiiinineeeeennnn [WELLINGTON v v Pl e s 08/01/2013 0. 0. 0. 0 0. ...0
28921 iiiieeeeeeeeneeeeeene [ORLANDO e [ eeeeeee Pl [ 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
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29109 . MIAMI 01/02/2015 ...3,196,891 |.... 0. 0. 0. 0 0. ...0
29174 . ST. AUGUSTINE . 03/30/2015 0. 0. 0. 0] 0. ...0
29176 . ST. AUGUSTINE ... 03/30/2015 0. 0. 0. 0 0. ...0
29177 . JACKSONVILLE .. .08/30/2015 .. 0 0 .0 0 0 0
29178 . JACKSONVILLE .03/3072015 .. 0 0 .0 0 0 0
29179 . ORANGE PARK . .08/30/2015 .. 0 0 .0 0 0 0
29180 . JACKSONVILLE .. 03/30/2015 0. 0. 0. 0 0. ...0
29181 . PONTE VEDRA ... 03/30/2015 0. 0. 0. 0] 0. ...0
29182 . JACKSONVILLE .. 03/30/2015 0. 0. 0. 0 0. ...0
29183 . JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29184 . JACKSONVILLE 03/30/2015 0. 0. 0. 0 0. ...0
29185 . JACKSONVILLE 03/30/2015 0. 0. 0. 0. 0. ...0
29186 . JACKSONVILLE 03/30/2015 0. 0. 0. 0 0. ...0
29187 . JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29188 . JACKSONVILLE .. .03/3072015 .. 0 0 .0 0 0 0
29189 . JACKSONVILLE .. .08/30/2015 .. 0 0 .0 0 0 0
29190 . JACKSONVILLE .. .03/3072015 .. 0 0 .0 0 0 0
29191 . JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29192 ... ST. AUGUSTINE .... 03/30/2015 0. 0. 0. 0 0. ...0
29193 ... JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29194 ... JACKSONVILLE .. 03/30/2015 0. 0. 0. 0 0. ...0
29212 ... MIAMI 05/08/2015 0. 0. 0. 0] 0. ...0
29228 ... GREENACRES .. 06/24/2015 0. 0. 0. 0 0. ...0
29320 ... MAITLAND .... [ FP I 01/13/2016 0. 0. 0. 0] 0. ...0
29340 ... NAPLES 02/10/2016 0. 0. 0. 0 0. ...0
29495 . LAKE WORTH ... 01/09/2017 .. 0 0 .0 0 0 0
29534 . CORAL GABLES ..... ... 02/08/2017 .. 0 0 .0 0 0 0
29535 . JACKSONVILLE BEACH ....03/02/2017 .. 0 0 .0 0 0 0
29779 . Palmetto . ... 10/16/2018 .. 0 0 .0 0 0 0
29801 . Palm Bay .. .08/15/2019 .. 0 0 .0 0 0 0
29803 . Daytona Beach .... 01/30/2019 0. 0. 0. 0 0. ...0
29805 . Orlando ... 01/30/2019 0. 0. 0. 0] 0. ...0
29808 . Orlando ... 01/30/2019 0. 0. 0. 0 0. ...0
29850 . Miami 08/01/2019 0. 0. 0. 0] 0. ...0
29921 . Orlando ... 01/16/2020 0. 0. 0. 0 0. ...0
29947 ... Orlando ... 01/16/2020 0. 0. 0. 0] 0. ...0
29948 . Or lando ... 01/16/2020 .. 0 0 .0 0 0 0
29949 . Or lando ... 01/16/2020 .. 0 0 .0 0 0 0
29950 . Or lando ... 01/16/2020 .. 0 0 .0 0 0 0
29951 . Or lando ... 01/16/2020 .. . 0 0 .0 0 0 0
29952 . Or lando .. 01/16/2020 .. ....95,478 |. 0 0 .0 0 0 0
30207 . .. |Medley .... 08/10/2022 3,847,538 |.... 0. 0. 0. 0] 0. ...0
4038720 . . | TAMPA 02/07/1997 0. 0. 0. 0 0. ...0
28604 ... BRUNSHICK ... 04/20/2012 0. 0. 0. 0] 0. ...0
29092 ... MCDONOUGH ... 08/08/2014 0. 0. 0. 0 0. ...0
29135 ... 12/23/2014 0. 0. 0. 0] 0. ...0
29831 . Marietta . 06/06/2019 0. 0. 0. 0 0. ...0
29979 . Morrow .... 08/27/2020 0. 0. 0. 0. 0. ...0
28833 . HONOLULU .. 02/26/2013 0. 0. 0. 0 0. ...0
29609 . Honolulu 07/27/2017 .. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

29807 .

Nampa ... 01/24/2019
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28862 . CHICAGO ... 04/04/2013 0. 0. 0. 0 0. ...0
28920 . WARREN ... 08/23/2013 0. 0. 0. 0] 0. ...0
29337 ... CHICAGO ... 01/06/2016 0. 0. 0. 0 0. ...0
29583 . CHICAGO .04/20/2017 .. 0 0 .0 0 0 0
30037 . Chicago .. 1271472021 .. 0 0 .0 0 0 0
29079 . INDIANAPOLIS .. 08/01/2014 .. 0 0 .0 0 0 0
29091 . PLAINFIELD 08/08/2014 0. 0. 0. 0 0. ...0
30077 ... . |Evansville .. 10/06/2021 0. 0. 0. 0] 0. ...0
28532 ... . | LEAWOOD 01/17/2012 0. 0. 0. 0 0. ...0
28787 . . | LEAWOOD ... 10/25/2012 0. 0. 0. 0] 0. ...0
29118 . WICHITA ... 11/18/2014 0. 0. 0. 0 0. ...0
29983 . Over land Park 10/23/2020 0. 0. 0. 0. 0. ...0
29087 . HEBRON 08/08/2014 0. 0. 0. 0 0. ...0
29097 . HEBRON ... 08/08/2014 0. 0. 0. 0] 0. ...0
29875 . Richmond .. ... 10/16/2019 .. 0 0 .0 0 0 0
29880 . Louisville ... 10/16/2019 .. 0 0 .0 0 0 0
29893 . Kenner ... .. 1170172019 .. 0 0 .0 0 0 0
2679804 . .| BEVERLY ... 12/19/2012 [ IO 0. 0. 0. 0] 0. ...0
28479 . FREDERICK 09/28/2011 JUR N 1 039,215 |.... 0. 0. 0. 0 0. ...0
28849 . SILVER SPRINGS .. 07/11/2013 N 11,284,501 |.... 0. 0. 0. 0] 0. ...0
20453 . HYATTSVILLE ... 06/24/2016 0. 0. 0. 0 0. ...0
29898 . .. |Ellicott City . 10/28/2019 0. 0. 0. 0] 0. ...0
2884902 . .| SILVER SPRINGS .. 06/06/2014 0. 0. 0. 0 0. ...0
28984 ... ANN ARBOR 12/18/2013 0. 0. 0. 0] 0. ...0
29943 . Livonia 05/25/2021 0. 0. 0. 0 0. ...0
30057 . Sterling Heights .07/02/2021 .. 0 0 .0 0 0 0
30193 . Auburn Hills .. .06/14/2022 .. 0 0 .0 0 0 0
30238 . Van Buren Tounship .03/06/2023 .. 0 0 .0 0 0 0
29099 . MINNETONKA .. .11/03/2014 .. 0 0 .0 0 0 0
29632 . Woodbury .. 10/12/2017 .. 0 0 .0 0 0 0
29705 . Saint Paul .. 04/20/2018 0. 0. 0. 0 0. ...0
29885 . Sartel | 11/01/2019 0. 0. 0. 0] 0. ...0
29999 . Saint Paul .. 12/17/2020 0. 0. 0. 0 0. ...0
29086 . SOUTHAVEN ... 08/08/2014 0. 0. 0. 0] 0. ...0
28028 . NAGS HEAD ... 12/27/2006 0. 0. 0. 0 0. ...0
28924 ... CEDAR POINT . 04/01/2014 0. 0. 0. 0] 0. ...0
28925 . NEWPORT ... .04/01/2014 .. 0 0 .0 0 0 0
28974 . RALEIGH 11/25/2018 .. 0 0 .0 0 0 0
20454 . CHARLOTTE ... 07/06/2016 .. 0 0 .0 0 0 0
29455 . CHARLOTTE ... 07/06/2016 .. 0 0 .0 0 0 0
29619 . Wilmington .. 10/05/2017 .. 0 0 .0 0 0 0
29753 . Candler 08/31/2018 0. 0. 0. 0] 0. ...0
29857 . Lincolnton .. 09/25/2019 0. 0. 0. 0 0. ...0
29940 . 02/25/2020 0. 0. 0. 0] 0. ...0
29941 . 02/25/2020 0. 0. 0. 0 0. ...0
29986 . Char lotte ... 10/15/2020 0. 0. 0. 0] 0. ...0
30183 . Fayetteville 04/19/2022 0. 0. 0. 0 0. ...0
30196 . .. |Hendersonville .. 07/14/2022 . 0. 0. 0. 0. 0. ...0
2802802 . . |NAGS HEAD ... 06/03/2014 193,666 |.... 0. 0. 0. 0 0. ...0
29001 . ELKHORN ... .02/21/2014 .. 2,605,887 |. 0 0 .0 0 0 0
0. .0, .0 0. 0. ...0

28866 ...

. | MORRISON ..

05/08/2013 ...2,49,692 |....
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29043 . BURLINGTON ...vvvevvvviieeeceiniieeeeennnnn Jovvneneneeeene N e s 07/01/2014 0. 0. 0 0. ...0
29116 . 01/15/2015 0. 0. 0] 0. ...0
29120 . KINNELON .. 12/15/2014 0. 0. 0 0. ...0
29131 . WYCKOFF ... 12/15/2014 .. 0 0 0 0 0
29133 . MIDLAND PARK .12/15/2014 .. 0 0 0 0 0
29497 . SUMIT ... .02/15/2017 .. 0 0 0 0 0
29544 ... HOBOKEN ... 02/27/2017 0. 0. 0 0. ...0
29605 . Morristomnn woveeeeereeeeeiieeeeeenieeeeee Jeemneeeeeeeen N e [t 07/28/2017 0. 0. 0] 0. ...0
29658 . New Milford ..ooovvvvnniriiiiiiniiiiiiins v Nde e s 12/14/2017 0. 0. 0 0. ...0
29810 . CLivingston L. e N e e 03/27/2019 0. 0. 0] 0. ...0
29931 . East Rutherford ........ooovvvviivninnieis v Ndecs e e s 11/22/2019 0. 0. 0 0. ...0
30000 . . [Wayne Township ....ooeeeveeeieeeminiieiees e N e s s 11/09/2020 0. 0. 0. 0. ...0
30004 . West Windsor ....evvivvvvvniniiiiinnninnns v N o el 02/10/2021 0. 0. 0 0. ...0
2881104 . WESTFIELD ... 12/19/2012 0. 0. 0] 0. ...0
28391 . LAS VEGAS .03/3072011 .. 0 0 0 0 0
29033 . LAS VEGAS .06/05/2014 .. 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 0. 0. 0 0. ...0
30184 . Las Vegas ... 06/09/2022 0. 0. 0] 0. ...0
30263 . Las Vegas ... 02/02/2024 0. 0. 0 0. ...0
20009 . WOODHAVEN ... 07/28/2014 A5 ... 0. 0] 0. ...0
28705 . .. | SCARSDALE ... 12/27/2012 [l R 6 677,317 |.... 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 . Cohoes . .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 .. 0 0 0 0 0
29405 . LAKEWOOD 05/16/2016 0. 0 0. ...0
29763 . Brooklyn 08/09/2018 0. 0] 0. ...0
28561 . BROADVIEW HEIGHTS .... 05/03/2012 0. 0 0. ...0
28961 . CINCINNATI 12/06/2013 0. 0] 0. ...0
29242 . OLMSTEAD FALLS .. 12/28/2015 0. 0 0. ...0
28919 . EUGENE .... 08/13/2013 0. 0] 0. ...0
29829 . Portland .. .04/08/2019 .. 0 0 0 0
28379 . FRANKLIN PARK . .09/13/2011 .. 0 0 0 0
28716 . WILLOW GROVE .10/02/2012 .. 0 0 0 0
28900 . HORSHAM ... .06/28/2013 .. 0 0 0 0
28979 . NEW CASTLE .12/09/2013 .. 0 0 0 0
29046 . ALLENTOUN ... 09/11/2014 0. 0] 0. ...0
29149 . MECHANICSBURG ... 02/02/2015 0. 0 0. ...0
29150 . MECHANICSBURG ... 02/02/2015 0. 0] 0. ...0
29151 . LANCASTER ... 02/02/2015 0. 0 0. ...0
29152 . LANCASTER ... 02/02/2015 0. 0] 0. ...0
29153 . CAMP HILL ... 02/02/2015 0. 0 0. ...0
29156 . CAWP HILL ... 02/02/2015 0. 0. 0. ...0
29524 ... EAST UNION TONNSHIP .. 12/16/2016 601,412 |.... 0. 0 0. ...0
29537 . JENKINS TOINSHIP ... .01/25/2017 .. 8,416,102 |. 0 0 0 0
29538 ... PITTSTON TOWNSHIP .. 01/25/2017 ...8,434,407 |.... .0, 0. .. 226,924 |... 0. ...0
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29539 ... JENKINS TOWNSHIP ... 01/25/2017 ...9,526,634 |.... 0. 0 ... 256,310 |... 0. ...0
29540 ... 01/25/2017 0. 0] .. 233,454 |... 0. ...0
29664 . Hazleton .... 01/11/2018 0. 0 0. ...0
29755 . Warrington .09/27/2018 .. 0 0 0 0
30032 . Exton .. .06/06/2021 .. 0 0 0 0
30090 . Hazle Tounship 1072272021 .. 0 0 0 0
30091 . Pittston Township .... 10/22/2021 0. 0 0. ...0
30092 . Hanover 10/22/2021 0. 0] 0. ...0
30093 . Pittston Township . 10/22/2021 0. 0 0. ...0
30094 . Jenkins Township 10/22/2021 0. 0] 0. ...0
30095 . Hazleton 10/22/2021 0. 0 0. ...0
30172 . Pittsburgh .. 05/05/2022 0. 0. 0. ...0
30215 . Pittston .... 10/20/2022 0. 0 0. ...0
28923 . SPARTANBURG . 08/23/2013 0. 0] 0. ...0
29836 . Lake Wylie .06/25/2019 .. 0 0 0 0
29867 . Greenville .. .10/29/2019 .. 0 0 0 0
29904 . Charleston .. .01/02/2020 .. 0 0 0 0
29959 ... Mt. Pleasant .. 02/13/2020 0. 0] 0. ...0
28079 . .. | MURFREESBORO 06/22/2007 0. 0 0. ...0
30161 . . [ Johnson City 03/10/2022 0. 0] 0. ...0
28763 . AUSTIN ... 09/28/2012 0. 0 0. ...0
28858 . HOUSTON ... 02/27/2013 0. 0] 0. ...0
28960 . VICTORIA .... 12/06/2013 0. 0 0. ...0
29089 . GRAPEVINE ... 08/08/2014 0. 0] 0. ...0
29090 . GRAPEVINE ... 08/08/2014 0. 0 0. ...0
29130 . HOUSTON ... .12/09/2014 .. 0 0 0 0
29166 . LUFKIN . .04/209/2015 .. 0 0 0 0
29169 . WACO ... .04/29/2015 .. 0 0 0 0
29274 . WOODLANDS 12/17/2015 .. 0 0 0 0
29276 . WOODLANDS 12/17/2015 .. 0 0 0 0
29277 . CONROE 12/17/2015 0. 0 0. ...0
29278 . WOODLANDS ... 12/17/2015 0. 0] 0. ...0
29279 . 12/17/2015 0. 0 0. ...0
29280 . 12/17/2015 0. 0] 0. ...0
29282 . 12/17/2015 0. 0 0. ...0
29283 ... 12/17/2015 0. 0] 0. ...0
29284 . MANSF IELD 12/17/2015 .. 0 0 0 0
29325 . SAN ANTONIO . ... 09/01/2016 .. 0 0 0 0
29500 . HOUSTON ... ....05/31/2018 .. 0 0 0 0
29617 . Mesquite . ... 08/30/2017 .. 0 0 0 0
29645 . Baytown ... .. 12/07/2017 .. 0 0 0 0
29876 . Woodlands ... 10/29/2019 . 1 786,842 |.... 0. 0] 0. ...0
29879 . Baytown ... 11/06/2019 . 10,570,004 |.... 0. 0 0. ...0
30002 . Denton ... 12/18/2020 [ P 1,220,411 |.... 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
28905 . SANDY ... 07/19/2013 0. 0 0. ...0
28937 . DRAPER . .10/28/2014 .. 0 0 0 0
29366 . SALT LAKE CITY ..... 01/28/2016 .0, 0. 0. ...0
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20496 .... MURRAY 11/09/2016 0. 0 0. ...0
20546 ... SALT LAKE CITY .. 03/01/2017 0. 0 0. .0
20778 . West Valley City .. 10/16/2018 0. 0 0. ...0
30024 . Provo ... .03/17/2021 .. 0 0 0 0
30052 . Provo .05/26/2021 .. 0 0 0 0
30076 . Lehi .... .09/27/2021 .. 0 0 0 0
30159 . .. [Taylorsville 04/11/2022 0. 0 0. ...0
2054602 . .|Salt Lake City .. 05/01/2017 0. 0 0. .0
2859 ... .| NORFOLK 04/03/2012 0. 0 0. ...0
28876 ... . | RICHUOND .. 05/08/2013 0. 0 0. .0
28952 ... HAMPTON ... 12/06/2013 0. 0 0. ...0
28%62 . FAIRFAX 12/06/2013 0. 0 0. .0
29105 . ARLINGTON HEIGHTS ....ovvvvviiniiiiinnnns Jovvneneneceeen VA o e o 10/01/2014 0. 0 0. ...0
20492 . CHANTILLY wevvvvviviinennnnnnnnnnnnnnnnnnnnns feevevennmenneeens VA s i e 11/09/2016 0. 0 0. .0
20685 . Urbanna ... .02/15/2018 .. 0 0 0 0
20686 . Topping .02/15/2018 .. 0 0 0 0
28761 . SEATTLE 06/01/2012 .. 0 0 0 0
28990 . BELLEVUE . 09/10/2014 0. 0 0. .0
20412 . LYNWOOD .evevviieeeeeviieeeccvviinees Jevvnineeeeeeee WA e [ 06/28/2016 0. 0 0. ...0
20657 . (073 RSP ISP /| IR AOPPPPPPI N 12/01/2017 0. 0 0. .0
29828 . Bellingham ......coovvvvveviiniinnnnnnnnnns Jovvnnnnneeenen WAe o e e 03/28/2019 0. 0 0. ...0
20837 . Seattle ...ueeveeeeeeiiinnninniiiiiiiiiieenees feveeeeeeeee WA e [ 06/26/2019 0. 0 0. .0
29920 . RS T N (e R . R AU RN 01/30/2020 0. 0 0. ...0
28798 . HOWARD .vvvvvvievvineennennnnnnnnnnnnnnnnnns feevevveemneeenen W s s e 11/15/2012 0. 0 0. .0
20072 . HOWARD 07/28/2014 0. 0 0. ...0
20121 . MILWAUKEE .02/20/2015 .. 0 0 0 0
20318 . WAUKESHA ... 02/11/2016 .. . 0. 0. .01, ...0
0299999. Mortgages W|th partial repayments 726 787,364 0 2,578 0 0 13, 116 898 0 0
20975 i | BOSTON .vuuiiiiiniiniiiiiiiininiiiiiiiines Joeenininneennnns MA s e e o 06/17/2020 ..ooufeeeeennninns iieeeeneis |t L O (T [ PP [ P PTTII [ PP [ [ [ O 4,876,938 [....unnnnnnnnns Ofiiiiiiiiiiiiienan O 0
0499999. Mortgages transferred 4,876,938 0 0 0 0 0 0 0 4,876,938 0 0
0599999 - Totals 740,179,431 0 2,578 0 0 2,578 0 8,288,697 26,366,455 0 0
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Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BALP98-82-0 ......... MESA WEST RE INC FUND IV LP ....eevvvveveiniiiniiiiiiiiiiiiiiiiiiiiinnnnnnns WILMINGTON .vvvevveeieieniniiinniinninnnnnnnns forniiiiiiinnnnn MESA WEST RE INC FUND IV LP ...eevvvvvvviiiiiiiiiiiiiiiiiiiiiiine foviiiinns ceveeeens o .08/17/2017 ... 675,000 O [ PP 0.740
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 675,000 0 0 XXX

BALP20-00-6 . HARVEST PARTNERS VII1 LP .. | WILMINGTON . ..|HARVEST PARTNERS VIII LP .... e 1172772019 L . 0. . . 0.020
BALP20-04-8 ......... NAUTIC PARTNERS X KP ... WILMINGTON . ..|NAUTIC PARTNERS IX KP . |---.02/2172020 ... .0 ... 204,286 |... ...0.130
BALP20-07-1 . ..|HELLMAN & FRIEDMAN CAP PTNS IX .. GRAND CAYMAN . .| HELLMAN & FRIEDMAN CAP PTNS IX .. ....04/07/2020 ... 0. ... 135,857 |... ...0.030
BALP20-15-4 .........| GRYPHON PARTNERS VI LP ............. WILMINGTON . GRYPHON PARTNERS VI LP ............ ..12/18/2020 . 0| 474,279 0.210
BALP20-16-2 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . STONEPEAK INFRASTRUCTURE FUND IV LP . ..12/30/2020 . .0 | 974,742 0.020
BALP20-17-0 . ..|SILVER LAKE PARTNERS VI LP .. WILMINGTON . SILVER LAKE PARTNERS VI LP .... ..01/06/2021 . 0| . 94,266 0.010
BALP20-18-8 . ..|EQT IX (N02) USD SCSP LP .. WILMINGTON . EQT IX (NO2) USD SCSP LP .... ..02/05/2021 . .0 | . 73,268 0.030
BALP20-19-6 . ..| ARES CORPORATE OPP FUND VI LP . WILMINGTON . ARES CORPORATE OPP FUND VI LP . ..03/01/2021 . 0| 425,000 0.040
BALP20-21-2 .........|GUIDEPOST GROWTH EQUITY I11-A LP WILMINGTON . GUIDEPOST GROWTH EQUITY I11-A LP ..03/10/2021 . .. .0 | ... 312,500 1.040
BALP20-24-6 ..| VS STRUCTURED CAPITAL LP IV LP . WILMINGTON . VSS STRUCTURED CAPITAL LP IV LP . ..07/0172021 . . 149,501 |.. 0| ,259,650 0.450
BALP20-26-1 . ..|PEAK ROCK CAPITAL FUND I LP . WILMINGTON . PEAK ROCK CAPITAL FUND 111 LP ..07/13/2021 . .109,053 |.. .0 | ,086,662 0.110
BALP20-27-9 .........| INSIGHT PARTNERS XII LP ... WILMINGTON . INSIGHT PARTNERS XII LP ..... ..07/16/2021 . . 0| ...377,500 0.010
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V WILMINGTON . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . s .. .0 | 568,748 0.050
BALP20-29-5 ..| THE RESOLUTE FUND V LP . WILMINGTON . THE RESOLUTE FUND V LP ... ..00/07/2021 . .. 10,361 |.. 0| ...287,103 0.050
BALP20-32-9 .. | CHARLESBANK EQUITY FUND X WILMINGTON . CHARLESBANK EQUITY FUND X ..00/27/2021 . . 146,301 |.. .0 | ,102,096 0.100
BALP20-33-7 ..| GENSTAR CAPITAL PARTNERS X WILMINGTON . GENSTAR CAPITAL PARTNERS X . ..10/04/2021 . . 0| ... 142,677 0.030
BALP20-34-5 ..| BERKSHIRE FUND X . WILMINGTON . BERKSHIRE FUND X ... .. 11/16/2021 . . .. .0 | ,798,729 0.120
BALP20-35-2 | TAXIV-ALP ..., WILMINGTON . TAXIV-ALP ......... ..12/03/2021 . .262,500 |.. 0| ... 225,000 0.040
BALP20-36-0 . ..|CVC CAPITAL PARTNERS LTD VIII LTD . WILMINGTON . ..| CVC CAPITAL PARTNERS LTD VIII LTD . |- 1271472021 . .... 126,307 0. ...217,814 |... ...0.010
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI ... . [ WILMINGTON . .|ROARK CAPITAL PARTNERS VI ... ....01/03/2022 ... .... 300,944 .0 ...852,991 |... ...0.080
BALP20-40-2 .........[NAUTIC PARTNERS X LP WILMINGTON . NAUTIC PARTNERS X LP ..01/721/2022 . . 145,612 |.. .0 | ...808,971 0.100
BALP20-43-6 .........|KKR GLBL INFRASTRUCTURE INVEST IV . WILMINGTON . ..|KKR GLBL INFRASTRUCTURE INVEST IV . e 0472172022 i | 0 9,503 .0 ,430,733 |... ...0.020
BALP20-46-9 .........[NEW MOUNTAIN GUARDIAN IV BDC LLC ... . | WILMINGTON . .| NEW MOUNTAIN GUARDIAN 1V BOC LLC ....06/23/2022 ... .... 187,500 0. ...843,750 |... ...0.230
BALP20-47-7 . ..| THE VERITAS CAPITAL FUND VIII LP WILMINGTON . THE VERITAS CAPITAL FUND VIII LP ..07/01/2022 . .365,112 |.. 0| ... 735,542 0.020
BALP20-48-5 .........[HG SATURN 3 A LP . WILMINGTON . HG SATURN 3 A LP ... ..07/01/2022 . . 157,916 |.. .0 | 1,526,340 0.020
BALP20-56-8 . ..|PERMIRA VITT ...... LUXEMBOURG . PERMIRA VITI ........ ..03/20/2023 . .108,204 |.. 0| 1,276,920 0.010
BALP20-60-0 . ..| AUDAX PRIVATE EQUITY FUND VII-A LP WILMINGTON . AUDAX PRIVATE EQUITY FUND VII-A LP ..08/07/2023 . 179,621 |.. .0 | 1,668,408 0.130
BALP20-61-8 . ..| GREEN EQUITY INVESTORS IX LP .. WILMINGTON . GREEN EQUITY INVESTORS IX LP .. ..08/15/2023 . 261,535 |.. 0| 1,782,242 0.040
BALP20-63-4 .........[ALTOR FUND VI .......ccoeeennnns STOCKHOLM .. ALTOR FUND VI oo ..08/22/2023 . . .0 | 2,262,153 0.070
BALP20-64-2 .........|BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . BROOKF IELD INFRASTRUCTURE FD V ..09/15/2023 . 0| 1,638,826 0.010
BALP20-66-7 . ..|FRANCISCO PARTNERS VII LP ...... GRAND CAYMAN . FRANCISCO PARTNERS VII LP ...... ..11/08/2023 . .0 | 1,970,000 0.000
BALP20-67-5 . ..| GENSTAR CAPITAL PARTNERS XI LP WILMINGTON . GENSTAR CAPITAL PARTNERS XI LP .. 11/07/2023 . 0| 2,489,411 0.020
BALP20-68-3 . ..|ALPINE INVESTORS IX LP .......... WILMINGTON . ALPINE [NVESTORS IX LP ......... .. 12/15/2023 . .0 | 1,622,663 0.090
BALP95-75-0 ..| GREEN EQUITY INVESTORS VII LP . WILMINGTON . GREEN EQUITY INVESTORS VII LP ..05/12/2017 . 0| ... 574,439 0.080
BALP97-87-1 . ..| CHARLESBANK CAP PTNS IX LP ..... BOSTON ... CHARLESBANK CAP PTNS IX LP ....... ..07/16/2018 . .0 | 233,575 0.070
BALP97-98-8 . .| STONEPEAK INFRASTRUCTURE PTNRS |11 .. | WILMINGTON . STONEPEAK INFRASTRUCTURE PTNRS |11 ..02/22/2018 . 0| 851,616 0.080
BALP98-31-7 MSOUTH EQUITY PARTNERS ... | WILMINGTON . ..|MSOUTH EQUITY PARTNERS . |-...09/06/2019 ... 0. ... 333,264 |... ...0.430
BALP98-32-5 .........|BROOKFIELD INFRASTRUCTURE FUND IV LP . . | WILMINGTON . .| BROOKFIELD INFRASTRUCTURE FUND IV LP ....00/13/2019 ... .0 ... 182,581 |... ...0.010
BALP98-43-2 ..| GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ... ..07/03/2019 . .0 | 377,252 0.060
BALP98-45-7 ..| GENSTAR X OPPORTUNITIES | .. WILMINGTON . GENSTAR IX OPPORTUNITIES | .... ..07/08/2019 . 0| 101,356 0.070
BALP98-50-7 . ..| CHARLESBANK CAP PTNS IX OVERAGE PR WILMINGTON . CHARLESBANK CAP PTNS IX OVERAGE PR ..05/21/2018 . .0 | 331,164 0.220
BALP98-51-5 .........|QUANTUM ENERGY PARTNERS VII . WILMINGTON . QUANTUM ENERGY PARTNERS VII ... ..05/28/2020 . 0| ... 249,850 0.040
BALP98-57-2 .........| APOLLO HYBRID VALUE FUND .. WILMINGTON . APOLLO HYBRID VALUE FUND ... ..03/29/2019 . .0 | ,541,143 0.170
BALP98-63-0 . ..| CLEARLAKE CAPITAL PARTNERS V .. WILMINGTON . CLEARLAKE CAPITAL PARTNERS V .. ..02/01/2018 . 0| 131,545 0.020
BALP98-64-8 . ..|MACQUARIE INFRASTRUCTURE PTNS IV WILMINGTON . MACQUARIE INFRASTRUCTURE PTNS IV ..06/17/2018 . .0 | . 44,977 0.020
BALP98-66-3 . ..|PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . PEAK ROCK CAPITAL CREDIT FUND Il ..03/06/2018 . 0| 117,157 0.230
BALP98-68-9 . ..|BRYNNOOD PARTNERS VIII ..cooeennnnnns WILMINGTON . BRYNIOOD PARTNERS VIII .....eevveneee ..04/20/2018 . .0 | 186, 101 0.600
BALP98-69-7 . ..|KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . KKR GLOBAL INFRASTRUCTURE INVEST 111 ..12/03/2018 . 0| 440,768 0.060
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VIII ..... WILMINGTON . GENSTAR CAPITAL PTNRS VIII ... ..04/28/2017 . .0 | 330,172 0.270
BALP98-94-5 ..|NEW MOUNTAIN PARTNERS V ...... .. | WILMINGTON . NEW MOUNTAIN PARTNERS V ..... .. 11/29/2017 . .0 | . 90,675 0.010
BALP98-95-2 .........|ENCAP ENERGY CAPITAL FUND XI .. . [HOUSTON .. ENCAP ENERGY CAPITAL FUND X1 .. ..07/17/2017 . .0 | 300,212 0.040
BALP98-97-8 . .| TAILWIND CAPITAL PARTNERS |11 LP WILMINGTON . TAILWIND CAPITAL PARTNERS 111 LP ..00/27/2018 . 0| 705,191 0.200
BALP98-98-6 ......... GENSTAR VI11 OPPORTUNITIES FUND | .. WILMINGTON . .| GENSTAR VI 11 OPPORTUNITIES FUND | .... ...10/05/2017 ... .0 .. ... 77,551 |... .. 0.220
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BALP99-10-9 .. .|EQT INFRASTRUCTURE |11 LUXEMBOURG ... ..|EQT INFRASTRUCTURE 11 ....10/25/2017 ... .0 . e 17,892 |... ...0.060
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VII1 GRAND CAYMAN . HELLMAN & FRIEDMAN INVESTORS VIII . ..09/01/2016 . .0 497,935 0.120
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP ... HOUSTON .. ENCAP ENERGY CAPITAL FUND X LP .. ..06/02/2014 . .0 327,928 0.100
BALP99-59-6 .........|BROOKFIELD INFRASTRUCTURE FND I11B WILMINGTON . BROOKFIELD INFRASTRUCTURE FND 111B ..05/16/2016 . .0 ... 488,369 0.030
BALP99-67-9 .........|PETERSHILL FUND Il LP ........... NEW YORK PETERSHILL FUND I LP ........... ..05/31/2018 . .0 5,419,003 1.060
BALP99-68-7 .........|VETALMARK CAP PARTNERS || LP NEW YORK . METALMARK CAP PARTNERS |1 LP .. .12/11/2014 0 ...598,380 1.270
BALP99-74-5 .........|FS EQUITY PARTNERS VII LP ... LOS ANGELES FS EQUITY PARTNERS VII LP ... ..11/03/2014 . .0 ... 412,654 0.470
BALP99-76-0 . ..| QUANTUM ENERGY PARTNERS VI LP . HOUSTON ... QUANTUM ENERGY PARTNERS VI LP ..02/02/2015 . . .0 1,775,344 0.320
BALP20-73-3 .........| OCEANSOUND PARTNERS FUND I LP WILMINGTON . OCEANSOUND PARTNERS FUND |1 LP ..01/10/2024 . . 113,163 |.. .0 1,315,569 0.420
BALP20-75-8 . .|EQT INFRASTRUCTURE VI LUXEMBOURG . ...|EQT INFRASTRUCTURE VI .|....01/25/2024 ... ... 550,192 .0 3,019,818 |... ...0.100
BALP20-76-6 NORWEST MEZZANINE PARTNERS V LP WILMINGTON ... . .. | NORNEST MEZZANINE PARTNERS V LP ....02/02/2024 ... .0 . 1,696,911 |... ...2.100
BALP20-77-4 . ..| CLAYTON DUBILIER & RICE FUND XI1 LP GRAND CAYMAN . .CYM. CLAYTON DUBILIER & RICE FUND XII LP . ..02/07/2024 . . .0 1,978,263 0.010
BALP20-78-2 . ..| THE RESOLUTE FUND VI LP ............ NEW YORK ... THE RESOLUTE FUND VI LP .............. ..03/01/2024 . .0 .0 2,166,782 0.040
BALP20-81-6 ......... H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . ..[H.1.G. WHITEHORSE MIDDLE MARKE LP . .|....04/15/2024 ... 1,491,011 |... .0 1,008,989 |... ...0.320
BALP20-83-2 .. .| CARLYLE CREDIT OPPORTUNITIES IIl LP .. WILMINGTON . ..|CARLYLE CREDIT OPPORTUNITIES II1 LP ... .|....05/28/2024 ... ... 354,301 |... .0 . 1,468,838 |... ...0.000
BALP20-84-0 . ..|H.1.G. ADVANTAGE BUYOUT FUND Il LP ... WILMINGTON . .|H.1.G. ADVANTAGE BUYOUT FUND II LP ...06/27/2024 ... ... 274,936 |... .0 .0 .. ...975,064 |... ...0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,120,248 5,067,900 0 61,269,748
BALP20-25-3 ..o JPOMONA X LP oiiviiiiiiiieieieieeiesieeieeseesessesiesneesesseeneeneenenas [WILMINGTON v [...... DE..ocvnas [POMONA X LP .o seeeieeieeesiesiesnesies Joerieriens ceerens [...06/30/2021 .. oo B el 0 oo 1,500,000 [ovoviiiiiiiiiiiiiieienns [ P 33,105,056
2099999. Joint Venture Interests - Common Stock - Affiliated 0 1,500,000 0 33,105,056
BALP20-31-1 . ..|BAIN CAPITAL REAL ESTATE FUND II ... .. | WILMINGTON . ..|BAIN CAPITAL REAL ESTATE FUND II .. .|....09/22/2021 ... .... 100,727 .0 ...911,720 |...
BALP97-99-6 .........|CARLYLE REALTY PARTNERS VIII LP .... . [ WILMINGTON . ..|CARLYLE REALTY PARTNERS VIII LP ... . |-..-12/04/2017 ... .0 . 2,372,076 |...
BALP20-51-9 .. .| CARLYLE REALTY PARTNERS IX LP . WILMINGTON . ..|CARLYLE REALTY PARTNERS IX LP ... ... 1071172022 ... .0 ... 1,680,164 |...
BALP20-53-5 ......... WILMINGTON . ..|TPG IV LP e 12/22/2022 ... .0 . ... 2,013,076 |...
BALP20-57-6 . ..| BLACKSTONE REAL ESTATE PARTNER X WILMINGTON . .| BLACKSTONE REAL ESTATE PARTNER X ....03/24/2023 ... .0 1,892,646 |...
BALP98-33-3 .| BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . BLACKSTONE REAL ESTATE PARTNERS IX LP . ..09/23/2019 . .0 ... 457,018
BALP98-54-9 .........| TPG REAL ESTATE PARTNERS |11 ..... . | WILMINGTON . .| TPG REAL ESTATE PARTNERS |11 .ivvvvuniiiiiiiniiiiiiiiiininees ..09/17/2019 ... .0 .. ...874,480 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 10,201, 180
BALP20-82-4 ......... |OCONEE REAL ESTATE HOLDINGS VITI ivvvveniiiiiiniinniiiiinnnnns |W|LMINGTON .................................... | ....... DE.......... |OCONEE REAL ESTATE HOLDINGS VITI ivvvveniiiiiininnniiiiinnnnns | ....................... 05/01/2024 ... |oeeoeee i i 4,876,938 [....oiiiiiiiiiiiiiiiis [ P [0 T 0
2299999. Joint Venture Interests - Real Estate - Affiliated 4,876,938 0 0 0
BALP70-34-0 . .. VOYA EMNC RNF_INTERESTS LP ... .. [WILMINGTON . o . VOYA EMMC RNF_INTERESTS LP ... ..01/18/2024 ...
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated ,
92918I-AB-3 ......... VOYA REIDF CLASS B SUB NOTES ......ccvvvuiiriirnninniininnnnnns WILMINGTON ©evvvviiiiiiiiineeeceinieeeees [ DE.......... VOYA REIDF CLASS B SUB NOTES .......ccvvvniiiiiinnnnnniininnnnnns ‘ ................... |....10/26/2021 | ...... 2R N | I N 230,611 [ [V P 552,435
BALP20-80-8 ......... PGIM SR LOAN OPPORTUNITIES LP LP .eveeeiiiiiiniiaiaeennnnnns WILMINGTON .ovvveeieieerminieeeeeemenineeeee feaeeees DE.......... PGIM SR LOAN OPPORTUNITIES LP LP .eveeeiiieiiiiianieeinnninaes Joernnnnaes aeeeeeens fonns 04/25/2024 ... |...... 2o 302,500 ..nuiiieinnnnereerennneeee0 s [ 697,679
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 302,500 230,611 0 1,250,114
6099999. Total - Unaffiliated 2,422,748 6,856,442 0 72,721,042
6199999. Total - Affiliated 4,876,938 1,562,485 0 35,485,090
6299999 - Totals 7,299,686 8,418,927 0 108,206, 132
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BALP98-60-6 ..... OAKTREE REDF |1 FUND .. | GRAND CAYMAN . ... |Capital Distribution ....12/27/2017 ...|....06/25/2024 ...|. N 0 s LV . 830 |... VN .0 ...
BALP99-23-2 ..... CLARION PARTNERS DEBT INVEST FUND . . | WILMINGTON . [T PPN ....|Capital Distribution ....11/20/2015 ...]....06/15/2024 ...].....1,559,234 |... L0 ... 1,559,234 |..... 1,659,234 |...
1199999. Non-Registered Private Funds - Mortgace Loans - Unafflllated 1,560,064 0 0 1,560,064 1,560,064 0
BALP00-77-6 BOSTON MILLENNIA FUND 11 LP BOSTON . ....|Capital Distribution ....12/29/2000 ...|....06/05/2024 ...|.......
BALPO1-20-4 . SOLUS LLC NEW YORK . .|Capital Distribution .. ..07/01/2014 . .06/06/2024 ..

BALP20-00-6 ..... HARVEST PARTNERS VIII LP .
BALP20-04-8 NAUTIC PARTNERS |X KP
BALP20-12-1 ..... [MACQUARIE INFRASTRUCTURE PRTNS V
BALP20-13-9 .....

.. | WILMINGTON .
. | WILMINGTON ...
WILMINGTON .

....11/27/2019 ...|....05/15/2024 ...|.
....02/21/2020 ...|....04/22/2024 ...|.
..12/16/2020 . .05/08/2024 ..

....|Capital Distribution
....|Capital Distribution
.|Capital Distribution ..

GREEN EQUITY INVESTORS VIII LP WILMINGTON . .|Capital Distribution .. ..10/21/2020 . .06/06/2024 .. .0
BALP20-15-4 GRYPHON PARTNERS VI LP . [WILMINGTON ... ....|Capital Distribution ....12/18/2020 ...|....06/25/2024 ...|. 0.
BALP20-16-2 STONEPEAK INFRASTRUCTURE FUND IV LP .. WILMINGTON ... ....|Capital Distribution ...12/30/2020 ...|....06/28/2024 ...|. .. ..
BALP20-17-0 . SILVER LAKE PARTNERS VI LP .... WILMINGTON . .|Capital Distribution .. .04/11/72024 .. RURN .0 0.
BALP20-26-1 PEAK ROCK CAPITAL FUND I11 LP . WILMINGTON . .|Capital Distribution .. .04/09/2024 .. .0 .0 0.
BALP20-28-7 ..... |EQT INFRASTRUCTURE EQT V . WILMINGTON . .|Capital Distribution .. .04/1072024 .. .. 14, .0 .0 0.
BALP20-29-5 ..... |THE RESOLUTE FUND V LP .... WILMINGTON . .|Capital Distribution .. .06/14/2024 .. .120,828 .0 .0 0.
BALP20-36-0 . CVC CAPITAL PARTNERS LTD VIII LTD . WILMINGTON . .|Capital Distribution .. .05/29/2024 .. ..10,716 .0 .0 0. 1
BALP20-37-8 ..... [ROARK CAPITAL PARTNERS VI ......... WILMINGTON . .|Capital Distribution .. .05/16/2024 .. .0 .0 0.
BALP20-46-9 ..... NEW MOUNTAIN GUARDIAN IV BDC LLC WILMINGTON . .|Capital Distribution .. .04/18/2024 .. L0 .0 0.
BALP20-49-3 ..... [HARVEST PARTNERS IX LP . WILMINGTON . .|Capital Distribution .. .04/26/2024 .. .0 .0 0.
BALP20-58-4 ..... [EQT X NO 2 USD SCSP ..... LUXEMBOURG . . |Capital Distribution .. .04/09/2024 .. L0 .0 0.
BALP20-62-6 ..... [APOLLO INVESTMENT FUND X . WILMINGTON . .|Capital Distribution .. .06/03/2024 .. .0 .0 0.
BALP20-64-2 ..... BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .|Capital Distribution .. .06/21/2024 .. .22, .0 .0 0.
BALP95-75-0 ..... [GREEN EQUITY INVESTORS VII LP . WILMINGTON . .|Capital Distribution .. .05/16/2024 .. . 625,504 .0 .0 0.
BALP95-78-4 ..... [CVC CREDIT PARTNERS EURO MID-MK WILMINGTON . .|Capital Distribution .. .05/23/2024 .. . 138,552 .0 .0 0.
BALP98-32-5 ..... |BROOKFIELD INFRASTRUCTURE FUND IV LP WILMINGTON . .|Capital Distribution .. .05/15/2024 .. .. 60,389 .0 .0 0|....... 60,
BALP98-40-8 . CERBERUS RM FUND ............... GRAND CAYMAN . . |Capital Distribution .. .05/10/2024 .. .532,798 L0 .0 0 532 79 |

BALP98-43-2 GENSTAR CAPITAL PARTNERS IX WILMINGTON ...

.07/03/2019 ... |....05/07/2024 .| ... 0,736 | .. 073

.|Capital Distribution .
...05/28/2020 ...|....04/10/2024 ...|.

R R R R R R R R R R R R R R EE)
R R R R R R R R R R R R R R R EE)
R R R R R R R R R R R R R R R R R )
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BALP98-51-5 QUANTUM ENERGY PARTNERS V11 WILMINGTON . .|Capital Distribution .. E ...207,521 |... 0 207,521

BALP02-07-9 . GREEN MOUNTAIN PARTNERS 111 LP QUECHEE ..... .| Income Recognition .. ....07/11/2002 . .04/30/2024 .. (201,714) .(201,714)|.

BALP20-50-1 ..... [MERIT CAPITAL FUND VII LP ...... WILMINGTON . .| Income Recognition .. ....09/01/2022 . .04/30/2024 .. .(11,364) .. (11,364)|.

BALP20-65-9 ..... GLOBAL INFRASTRUCTURE PARTNERS V <. | WILMINGTON ... ....| Income Recognition .. ....09/28/2023 ...|....04/30/2024 ...|.

BALP20-14-7 VERITAS CAPITAL CREDIT OPPS FUND ... . [WILMINGTON ... .|Capital Distribution .. ....11/20/2020 ...|....05/17/2024 ...|.

BALP20-14-7 . VERITAS CAPITAL CREDIT OPPS FUND WILMINGTON . .| Income Recognition .. .. 11/20/2020 . .05/31/2024 ..

BALP98-55-6 ..... [VISTA EQUITY PARTNERS FUND VII .. GRAND CAYMAN . . |Capital Distribution ..01/24/2019 . .05/23/2024 ..

BALP98-56-4 ..... AVERICAN SECURITIES PARTNERS VIII ... WILMINGTON ... ....|Capital Distribution ....03/28/2019 ...|....04/19/2024 ...|.

BALP98-57-2 APOLLO HYBRID VALUE FUND WILMINGTON ... ....|Capital Distribution ...03/29/2019 ...|....06/06/2024 ...|. .. ..
BALP98-63-0 . CLEARLAKE CAPITAL PARTNERS V .. WILMINGTON . .|Capital Distribution .. .06/24/2024 .. .0 .0 0
BALP98-66-3 . PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . .|Capital Distribution .. .05/03/2024 .. L0 .0 0
BALP98-67-1 DYAL CAPITAL PARTNERS IV ............. WILMINGTON . .|Capital Distribution .. .05/29/2024 .. , .0 .0 0
BALP98-69-7 . KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . . |Capital Distribution .. .04/26/2024 .. . 148,668 .0 .0 .. , E 0
BALP98-83-8 . VERITAS CAPITAL FUND VI LP .. WILMINGTON . .|Capital Distribution .. .05/10/2024 .. ,182,836 .0 .0 0 ....1 182,836 |. 0
BALP98-87-9 ..... [GCG INVESTORS IV LP ........ WILMINGTON . .|Capital Distribution .. .04/11/72024 .. 6,818 L0 .0 0f........ 6,818 |. 0
BALP98-89-5 ..... |KAYNE SENIOR CREDIT FUND 11 .. WILMINGTON . .|Capital Distribution .. .06/24/2024 .. . 354,099 .0 .0 0. ..354,099 R 0
BALP98-90-3 ..... MARANON SR CREDIT STRATEGIES FND V WILMINGTON . .|Capital Distribution .. .06/21/2024 .. .. 38,608 .0 .0 0. 38,608 |. 0
BALP98-93-7 APOLLO INVESTMENT FUND IX ... WILMINGTON . .|Capital Distribution .. .04/29/2024 .. .. 27,086 .0 .0 0. 27,086 |. 0
BALP98-94-5 NEW MOUNTAIN PARTNERS V ... WILMINGTON . .|Capital Distribution .. .06/05/2024 .. . 120,648 L0 .0 0f...... 120,648 |. 0
BALP98-95-2 ENCAP ENERGY CAPITAL FUND XI . [HOUSTON ... .|Capital Distribution .. .05/06/2024 .. .. 13,846 .0 .0 0. 13,846 |. 0
BALP98-96-0 . INSIGHT VENTURE PTNRS X LP .. GRAND CAYMAN . . |Capital Distribution .. .04/09/2024 .. .. 39,535 L0 .0 0. 39,536 |. 0
BALP98-97-8 ..... |TAILWIND CAPITAL PARTNERS || WILMINGTON ... .|Capital Distribution .. .06/27/2024 .. .. 76,970 .0 .0 0. 76,970 |. 0
BALP99-18-2 ..... [VISTA EQUITY PARTNERS FUND VI .... GRAND CAYMAN . . |Capital Distribution .. .05/24/2024 .. .. 15,508 L0 .0 0. 15,508 0
BALP99-22-4 HELLMAN & FRIEDMAN INVESTORS VIII . GRAND CAYMAN . . |Capital Distribution .. . .06/21/2024 .. .477,988 .0 .0 0|......477,988 , 0
BALP99-33-1 ..... VERITAS CAPITAL FUND V LP . | WILMINGTON ... ....|Capital Distribution ....06/08/2015 ...|....05/10/2024 ...[. .. .. ...0|.... 1,470,000 |.... 1,470,000 |...
BALP99-35-6 INSIGHT VENT PTNS GWTH-BUYOUT FUND ... GRAND CAYMAN . ... [Capital Distribution ...05/11/2015 ...|....04/00/2024 ...|. 0. 0. 0 ..32,389 [........ 32,359 |... .0
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON .. .|Capital Distribution .. .05/06/2024 .. 0 0 25,724 |. . 25,724 0
BALP99-54-7 ..... | INSIGHT VENTURE PARTNERS IX LP .. NEW YORK . .|Capital Distribution .. . .04/09/2024 .. 16,280 |. . 16,280

BALP99-59-6 ..... BROOKFIELD [NFRASTRUCTURE FND I11B ... WILMINGTON . .| Capital Distribution ...05/16/2016 ...|....06/27/2024 ...|. 80,185 |........ 80, 185
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BALP99-74-5 FS EQUITY PARTNERS VII LP ... . | LOS ANGELES .. ....|Capital Distribution ...11/03/2014 ...|....04/29/2024 ...|. 0. 0. JUUL VI O | FEPRRRRRRN | I AN 365 UV .0
BALP99-75-2 NGP NATURAL RESOURCES X1 LP . IRVING ...... .|Capital Distribution .. .05/21/2024 .. .0 0 .0 ..538,051 |. 0. 0
BALP20-67-5 ..... |GENSTAR CAPITAL PARTNERS XI LP WILMINGTON . .|Capital Distribution .. .05/07/2024 .. .0 0 .0 . 3,870 |. 0. 0
BALP20-72-5 ..... |SILVER LAKE PARTNERS VII LP ... WILMINGTON . .|Capital Distribution .. .06/28/2024 .. .0 0 .0 L4745 | 0. 0
BALP20-73-3 ..... |OCEANSOUND PARTNERS FUND |1 LP WILMINGTON . .|Capital Distribution .. .05/07/2024 .. .0 0 .0 .. 529,352 |. 0. 0
BALP20-75-8 . EQT INFRASTRUCTURE VI ........... LUXEMBOURG . .| Capital Distribution .. .04/11/2024 .. .0 0 .0 ..2,226 |. 0. 0
BALP20-76-6 ..... |NORWEST MEZZANINE PARTNERS V LP . WILMINGTON . .|Capital Distribution .. . .04/19/2024 .. .0 0 .0 . 867 |. 0. 0
BALP20-83-2 ..... [CARLYLE CREDIT OPPORTUNITIES |11 LP .. .. [WILMINGTON . .| Capital Distribution ...05/28/2024 ...|....06/28/2024 ...|. .0 ). .0 .. .0, ... 73,138 .0 .. .0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 0 0 7,480,203 0 0
BALP99-89-3 ..... POMONA VOYA HOLDINGS V LP ....cccvvvvnneeiinnnnn WILMINGTON ©.ovvviiiieiiiiiiieees Jovvnnnnns DE......... Capital Distribution .......cccoeevivvrnnnnns |onn .01/10/2012 ...|....06/21/2024 ... 0 [V RN 0 0 0
BALP99-92-7 ..... POMONA CAP IX LP ..iieieeiieiieiiiiiaeeeenennaas WILMINGTON .ovvvveiiieiciiiiinneee Joenennnns DE......... Capital Distribution ......ccocoeevvvernnnnns |onn .02/08/2018 ...|....06/21/2024 ... 0 [ R 0 0 0
2099999. Joint Venture Interests - Common Stock - Affiliated 0 0 0 0 0
BALP97-99-6 ..... CARLYLE REALTY PARTNERS VIII LP .... . | WILMINGTON ... ....|Capital Distribution ...12/04/2017 ...|....05/28/2024 ...|. 0 0. 0. 0. .0
BALP98-33-3 BLACKSTONE REAL ESTATE PARTNERS IX WILMINGTON . .|Capital Distribution .. .05/28/2024 .. .0 0 .0 0. 0
BALP98-54-9 ..... |TPG REAL ESTATE PARTNERS II1 .. WILMINGTON . .|Capital Distribution .. . .05/28/2024 .. .0 0 .0 0. 0
BALP20-51-9 ..... CARLYLE REALTY PARTNERS IX LP . .. | WILMINGTON ... .| Capital Distribution ...10/11/2022 ...|....06/28/2024 ...|. .0 .0 .. 0. .0, .0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0
92918l-AB-3 ..... |VOYA REIDF CLASS B SUB NOTES WILMINGTON ... Distribution eeen [0, 1072672021 ... ... 05/28/2024 ...|. 0 0. 0 0 .0
BALP20-80-8 ..... PGIM SR LOAN OPPORTUNITIES LP LP ... WILMINGTON ... . Distribution .. veeen |--..04/25/2024 ... |.... 05/28/2024 ...|. .0 .. .0 .. .0 .. .. .. .0 .. .0
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 0 0 0 0 0 3,496 0 0 0
6099999. Total - Unaffiliated 9,093,071 0 0 0 0 0 9,093,060 9,093,071 1 0 0
6199999. Total - Affiliated 480,922 0 0 0 0 0 480,922 480,922 0 0 0
6299999 - Totals 9,573,993 0 0 0 0 0 9,573,982 9,573,993 1 0 0




03

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-25-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 103 CLASS Z  3.718% 12/16/51 ..eevveeeeeiiiiieeceens | evveviiiienees e 06/01/2024 ..... Interest Capitalization ... 12,914 |. . .
38376G-4U-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 121 CLASS Z  3.450% 08/16/51 ....evvvvvvivinnniiinnn | eorereenieeens |l 06/01/2024 ..... Interest Capitalization .........ccccoiiiiiiiiiiiiiiii s [orrrerrr s [ 8,482 |.
38376G-W5-5 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86 CLASS Z  3.638% 04/16/53 ....eevveeeeeniieeeeee | eevvviniienens e 06/01/2024 ..... Various ... ... 12,445 |.
38378B-AP-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 164 CLASS Z  3.502% 07/16/53 06/01/2024 ..... Various ... ... 8,807 |
383788-SW-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z  3.455% 09/16/53 .... 06/01/2024 ..... VAT TOUS e eeete e e e eeee e e e e e e e e e e e e e e e e e e e e eennae e e e eeenn e e e eennnnseeeennnnnaeeenennnnnaaes |reennnnnaeeeernnnaeeeennnnaaeeees Jennniaeeeernn e ennnnaas 1,983 |.
38378K-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.721% 01/16/55 . 06/01/2024 ..... Interest Capitalization .. .. 13,758 |.
38378N-F8-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC  3.480% 09/16/55 .. 06/01/2024 ..... Various
38378N-HX-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-179 CLASS Z  2.859% 01/16/55 .. 06/01/2024 ..... Interest Capitalization ..
38378N-TE-3 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-14 CLASS Z  3.628% 11/16/53 .... 06/01/2024 ..... Various
38378N-WJ-8 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-17 CLASS ZA  3.531% 05/16/55 06/01/2024 Interest Capitalization
38378X-SZ-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150 CLASS ZC  3.400% 07/16/56 . 06/01/2024 Interest Capitalization ..
38379K-F8-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z  3.250% 03/16/57 .. 06/01/2024 Interest Capitalization ..
3837%K-J6-6 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.909% 07/16/57 .. 06/01/2024 ..... Interest Capitalization
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z  3.000% 07/16/57 .. 06/01/2024 ..... Interest Capitalization
3837R-YD-9 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-69 CLASS Z  2.500% 07/16/59 .... 06/01/2024 ..... Interest Capitalization
38379U-AH-9 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE  3.000% 01/16/57 . 06/01/2024 ..... Interest Capitalization
38379U-NX-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z ~ 2.999% 03/16/58 .... 06/01/2024 ..... Interest Capitalization
38379U-X2-7 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-158 CLASS Z  2.800% 06/16/58 .. 06/01/2024 ..... Interest Capitalization
38380M-6D-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z ~ 3.000% 12/16/60 .... 06/01/2024 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 .... 06/01/2024 ..... Interest Capitalization
38380N-MF-3 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-109 CLASS Z  2.600% 04/16/60 06/01/2024 Interest Capitalization ..
38380P-PY-4 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2020-88 CLASS Z  2.650% 04/16/60 . 06/01/2024 Interest Capitalization .. N
38380P-YJ-7 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2020-111 CLASS Z  2.750% 09/15/62 06/01/2024 Interest Capitalization .. 19,911 |.
38380R-4R-8 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-60 CLASS Z  1.750% 05/16/63 . Interest Capitalization .. 24,898 |.
38380R-V3-1 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-71 CLASS Z  1.820% 10/16/62 . Interest Capitalization .. 26,339 |.

383810-BE-9 .........

ESENE T T S SR S S S S N T T S S S S S S A . T T S S S S . T T S

GOVERNMENT NATIONAL MORTGAGE SERIES 2021-70 CLASS Z  1.750% 04/16/63 . 06/01/2024 ..... Interest Capitalization ... 13,832 |
38381D-BS-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2021-079 CLASS Z  1.750% 08/16/63 .. 06/01/2024 ..... Interest Capitalization ... 23,020 |.
38381D-DV-9 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2021-80 CLASS Z  1.500% 12/16/62 .... 06/01/2024 ..... Interest Capitalization ... 22,330 |.
38381D-ES-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2021-88 CLASS Z  1.830% 09/16/62 .... 06/01/2024 ..... Interest Capitalization ... 38,642 |.
38381D-KR-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2021-100 CLASS Z  1.750% 06/16/63 .. 06/01/2024 ..... Interest Capitalization ... 41,136 |.
38381D-MA-5 GOVERNMENT NATIONAL MORTGAGE SERIES 21-106 CLASS Z  1.830% 04/16/63 06/01/2024 ..... Interest Capitalization .. 33,343 |.
38381D-0K-9 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-109 CLASS Z  1.500% 12/16/62 06/01/2024 Interest Capitalization .. 15,651 |.
38381D-SC-5 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-101 CLASS Z  1.750% 04/16/63 .. 06/01/2024 Interest Capitalization .. 27,861 |.
38381D-UA-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-129 CLASS Z  1.750% 06/16/63 .. 06/01/2024 Interest Capitalization .. 18,362 |.
38381D-XA-3 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-133 CLASS Z  1.800% 07/16/63 .. 06/01/2024 Interest Capitalization .. 23,641 |.
38381D-YB-0 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-127 CLASS Z ~ 2.000% 10/16/63 06/01/2024 Interest Capitalization .. 10,565 |.
38381E-31-6 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-53 CLASS Z  2.000% 06/16/64 06/01/2024 ..... Interest Capitalization ... 51,775 |.
38381E-7D-4 ......... GOVERNMENT NATIONAL AGENCY SERIES 22-73 CLASS Z ~ 2.000% 07/16/64 06/01/2024 ..... Interest Capitalization ... 40,663 |.
38381E-8F-8 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-91 CLASS Z  2.000% 07/16/64 ... 06/01/2024 ..... Interest Capitalization ... 98,709 |.
38381E-F2-9 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ ~ 1.500% 01/16/64 ........evvvvvvinnnvinnne | eovvvennieeens |l 06/01/2024 ..... Interest Capitalization cn 1,748 .
38381E-J8-2 ......... GOVERNMENT NATIONAL AGENCY SERIES 2022-26 CLASS Z  1.500% 02/16/64 .........eevveeemenaeeeeenn | vevvvininnnens e 06/01/2024 ..... Interest Capitalization ... 29,054 |.
38381E-XG-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z  2.000% 03/16/64 .........covvvvvvnnnvvinne | covevennneeens |l 06/01/2024 ..... Interest Capitalization .. ... 36,282 |.
38381H-JS-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2022-109 CLASS LZ  2.250% 08/16/64 . ...06/01/2024 ..... Various ... 58,617 |.
38384K-DN-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2024-19 CLASS JF  6.383% 02/20/54 ...06/28/2024 ..... BMO CAPITAL MARKETS .. ... 21,963,769 |. . .
912810-TX-6 . ..|US TREASURY N B 4.250% 02/15/54 .. 04/24/2024 Various ... .. 8,219,727 | .. 3,500,000 |.
912810-TZ-1 . .|US TREASURY N B 4.500% 02/15/44 . 04/10/2024 Various . 11,744,531 | . 12,000,000 |.
91282C-EY-3 .........[US TREASURY N B 3.000% 07/15/25 ...oeruuiiieiirnnuaeaeennnuaaaeennnnnnsaeennnnnasereennnssanrnnnnnes | srvesnnsesenens [oneees 06/28/2024 ..... A CHOV LA e eet e et iene e e e eeenie e s e eeenseeeseennnsnseerennnsneeeennnnnaseernnnnnaseerrnnnnaeeernnnns  [seeernennasreernnnnaserennnnnanaree |rernnnnnaeeeernnnaaeees 3,428,223 |...oiiiiiiiiiiiiiinnnns 3,500,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 41,920,191 42,517,419 204,813




L'¥03

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
452151-LF-8 ......... ILLINOIS ST 5.100% 06/01/33 ..ieeruuuieeeieruunsaeeeenuuuaaeeennnunaaaeennnnnssaeenennnnsaeennnnnnnaaeee | nesesssnsnnnns [reeees 06/30/2024 ..... LT PP FEPP PPN 15,582 |veneeieiiiiiineeeenennans 15,582 |.eneeiieeieiienieerneaeeeeees 0 [1.GFE ..........
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 15,582 15,582 0 XXX
313303-L6-6 . .. |FREDDIEMAC STRIP SERIES 413 CLASS F44  6.260% 05/25/54 ......eeeeeeeeenneeeeeenniieeeeeeenneeees | eevvevniineenns [+022..05/22/2024 ... MORGAN STANLEY & CO. INC. ... J O, 2,936,295 [....eeveiiiiiieinnnnnn 2,936,2% |... AL
313303-LF-6 . .. |FREDDIEMAC STRIP SERIES 413 CLASS F23  6.385% 05/25/54 .. MORGAN STANLEY & CO. INC. N N . 24,845,843 |. . 24,853,609 |. A
313303-LG-4 . .. |FREDDIEMAC STRIP SERIES 413 CLASS F24  6.410% 05/25/54 MORGAN STANLEY & CO. INC. N N . 20,934,398 |. . 20,923,156 |. A
3136A0-XL-9 ......... FANNIE MAE SERIES 2015-89 CLASS AZ  3.500% 12/25/45 .....ceevvveniiiiiiiiiniiiiiiiiiiniecciiinnees | eeeeeenniieeens ol 06/01/2024 ..... Interest Capitalization A
3136AR-VY-1 ......... FANNIE MAE SERIES 2016-17 CLASS KZ ~ 3.000% 04/25/46 .......ccevmmmeeeeeenniieeeeeenieeeeeeennees | cevvvvniiinnnns feennd 06/01/2024 ..... Interest Capitalization AL
3136B3-06-0 ......... FANNIE MAE SERIES 2019-6 CLASS GZ ~ 4.000% 03/25/59 .....cevvnniiiiininniiiiiiiriiniiviiniiinnenenns | ceeeeennieeens fonnd 06/01/2024 ..... Interest Capitalization A
3136B7-EA-5 ......... FANNIE MAE SERIES 2019-64 CLASS AZ  3.500% 11/25/59 ...oeeiveeieieeieiiieeeeeeeeeeeeeenneeeeeee | evvvvviiiinnnes feennd 06/01/2024 ..... Interest Capitalization AL
3136BA-B4-5 ......... FANNIE MAE SERIES 2020-49 CLASS CZ  2.000% 07/25/50 .......cevvviiiimnnniniiiiinniiniiniinininnnnns | eeeeeenniieeens foannd 06/01/2024 ..... Interest Capitalization A
3136BL-M3-1 ......... FANNIE MAE SERIES 2022-7 CLASS ZG  3.000% 02/25/52 ...ceevevuueeeeeennineeeeennineeeeennnneneees | eevvvvnniinnnns foennid 06/01/2024 ..... Interest Capitalization AL
3137BS-SU-8 ......... FREDDIE MAC SERIES 4634 CLASS ZM  5.000% 11/15/56 .....cevvunviiiiiiniiiiiiiiiiiiiieiiiiinneeeeinn | eeeeeennieeens foannd 06/01/2024 ..... Interest Capitalization A
3137FD-BN-1 ......... FREDDIE MAC SERIES 4745 CLASS CZ ~ 3.500% 01/15/48 ....eoeeeeeeeieeeeeeieeeeeeeeeeeeeenneeeeee | eevvviniineens e 06/01/2024 ..... Interest Capitalization AL
3137FU-B6-0 . ..| FREDDIE MAC SERIES 4994 CLASS AZ  2.000% 06/25/50 06/01/2024 Interest Capitalization A
31418E-T6-7 . .| FNMA POOL MA5072  5.500% 07/01/53 04/11/2024 NOMURA SECURITIES .. A
31418E-V8-0 .........[FNMA POOL MA5138  5.500% 09/01/53 ... T MO 04/01/2024 ..... CITIGROUP GLOBAL MARKETS ... I ....(105,355)). ....(105,818)]... AL
0909999999. Subtotal - Bonds - U.S. Special Revenues 55,658,907 55,796,975
02151G-AB-3 .........| COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24 CLASS A2 ~ 8.945% 10/25/37 .....ccvvvvnvvvvvinnnn | wemmnnneenennn fed 04/25/2024 ..... Interest Capitalization .. N
05642*-AC-7 . ..|BWC TERMINAL HOLDINGS LLC 07095430  6.400% 06/28/36 ... 06/27/2024 PRIVATE DIRECT ..... ..700,000 |.
124166-AJ-8 . ..|BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS C 144A  7.691% 10/15/31 . 04/04/2024 JANNEY MONTGOMERY SCOTT 1,045,000 |.
124166-A1-9 ......... BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS CR 144A  7.279% 10/15/31 .oevrrreiieiiiiiiieeeee | evrvviiiineens e 05/17/2024 ..... GOLDMAN SACHS & C0. +rveueeeeerrnnseeeemnneeeeemnne e e eeennna e e eeennnnaeeeeennnnn e eeennnnnaaeeennnnnnns  |reeennnnaaeeeennnnnneeeennnnnaeeees Joermnnaanreemnnnnannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |...
124166-AY-5 ......... BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS DR 144A  8.279% 10/15/31 ..oovvveniiiiiiiiininies | oo |l 05/17/2024 ..... L0 N P RO KON 2,500,000 foueuiiiiiinnnniieennns 2,500,000 |...
15135B-AT-8 ......... CENTENE CORP SERIES W1 4.625% 12/15/29 ...eeveeieieeiieeeeeeeeeieeeeeeeenee e eeeeenneeeeeennnnees | cevvviniiinnnns Joennid 04/15/2024 ..... MITSUBISHI UFJ SECS USA .. eeeeeee e e eeeet e e e e e e e e e eee e e e e emnn e e e e eennnaseeennnnnaeeens eeeennnnaaeeeennnnnseeeemnnnnnenees Joermnnanereennnnnannees 2,328,800 |.eevvuuiieeineniens 2,500,000 |...
174610-BG-9 ......... CITIZENS FINANCIAL GROUP  6.645% 04/25/35 .......uviiviiniiiiiiiiiiiiininiiiiinneecvniinnencnnnins | eeeevenniieeens fonnid 04/18/2024 ..... MORGAN STANLEY & CO. INC.
24665F-AC6 ......... DELEK LOG PART FINANCE SERIES 144A  7.125% 06/01/28 ...oeveneeeeiiiiiieeeeeeiieeeeeeeeeeeeeeneen | cvvvvvniinenns e 06/24/2024 ..... MITSUBISHI UFJ SECS USA ..
255123-A*-2 ......... DIVERSIFIED ABS PHASE VIII LLC ~ 7.076% 05/31/44 .....eviiiiiiiiiiiiiiiiiiiiiiiiiiiinnnvciniinnnees | eeeeeeniieeens ol 05/29/2024 ... PRIVATE DIRECT
26873C-AB-8 ......... EMRLD BOR EMRLD CO 1SS SERIES 144A  6.750% 07/15/31 ..oiiiiiriiieeeceeeieeeeceereeeeeeenneeees | eevvviniiinnens e 06/18/2024 ..... BARCLAYS CAPITAL ...
361448-AU-7 GATX CORP  5.200% 03/15/44 04/09/2024 ..... JEFFERIES & COMPANY INC ..
39813#-AB-7 . ..| GRIDFLEX GENERATION LLC ~ 5.750% 12/31/30 06/28/2024 PRIVATE DIRECT .....
44961@-AB-9 . ..| IGPS LOGISTICS LLC IGPSLG ~ 6.400% 04/18/31 ... 04/18/2024 PRIVATE DIRECT
453441 -AE-3 . .. | CRESCENT ENERGY FINANCE SERIES 144A  7.375% 01/15/33 .. 06/13/2024 WACHOVIA ..........
45765U-AC-7 . ..[ INSIGHT ENTERPRS SERIES 144A  6.625% 05/15/32 ..... JP MORGAN SECURITIES LTD .
46592i-AC-0 . .| JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS A3 144A  2.500% 02/25/52 . JP MORGAN SECURITIES LTD .
46658R-AC-2 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A3 144A  6.000% 11/25/54 ... 06/11/2024 ..... JP MORGAN SECURITIES LTD ....
46658R-AD-0 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A4 144A  6.000% 11/25/54 ... 06/11/2024 ..... JP MORGAN SECURITIES LTD ....
46658R-AP-3 ......... JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS A11 144A  6.583% 11/25/54 . 06/11/2024 ..... JP MORGAN SECURITIES LTD ....
47587*-AA-0 ......... JEN HOLDCO 24 LLC FUNDED JENHOC ~ 8.379% 03/16/29 06/14/2024 ..... PRIVATE DIRECT
505742-AR-7 ......... LADDER CAP FIN LLLP CORP SERIES 144A  7.000% 07/15/31 ... 06/21/2024 ..... JP MORGAN SECURITIES LTD .
594918-Cli-2 MICROSOFT CORP  2.500% 09/15/50 06/06/2024 ..... Tax Free Exchange
680223-AN-6 . ..| OLD REPUBLIC INTL CORP  5.750% 03/28/34 . 04/15/2024 JP MORGAN SECURITIES LTD .
68622F-AA-9 . ..| ORGANON & CO ORGANON FOR SERIES 144A  6.750% 05/15/34 05/08/2024 Various
69120V-AP-6 . ..|BLUE OWL CREDIT INCOME ~ 7.750% 09/16/27 ........cceevnenee 04/15/2024 Various
69437#-AA-2 . ..|PGIM SENIOR LOAN OPP FUND || C PSLOMF  7.820% 07/07/31 04/25/2024 DIRECT .
69437#-AB-0 . ..|PGIM SENIOR LOAN OPP FUND || C PSLOMF  8.820% 07/07/31 04/25/2024 DIRECT ....
758750-AP-8 ......... REGAL REXNORD CORP  6.400% 04/15/33 ...eeeneieeeieeieeeeeeeiieeeeeeeeiee e eeeeeeee e e eeennnneeeeennnn | cevvvinininnnns Jonnid 05/02/2024 ..... Tax Free Exchange .
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP SERIES 144A  6.875% 04/15/34 . .oevvvniiiiiiiiiiiiiiiiiiicccciiiiinnneennn | eeeeeeniieeens o 04/26/2024 ..... MORGAN STANLEY & CO. INC. ...
812127-AC-2 ......... SEALED AIR CORP SERIES 144A  6.500% 07/15/32 U PN SO 06/17/2024 ..... JP MORGAN SECURITIES LTD .... U U
832696-AV-0 ......... JU SMUCKER €0 2.750% 09/15/41 ..uuuniiiiiiniiiiiiiiiiiniiiiiiiiniieiiiniissssrnennnsssssensnsnesenns | aeeeressnnnenes |ousnsd 04/15/2024 ..... L0 = O AP PPN 1,621,600
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85236F-AA-1 ......... SRM ESCRON ISSUER LLC SERIES 144A  6.000% 11/01/28 ...ceeevreeeeeeeeiieeeeeeeeieeeeeeenieeeeeee | cevvviniinnnns e 06/26/2024 ..... BANK OF AMERICA 3.CFE .ereennnn
864300-AE-8 ......... SUBWAY FUNDING LLC SERIES 2024-1A CLASS A23 144A  6.505% 07/30/54 ...ovvvvnviviinnniiiiiiiiinins | eeeeeeeiieeens | 05/30/2024 ..... MORGAN STANLEY & CO. INC.
86765K-AB-5 ......... SUNOCO LP SERIES 144A  7.000% 05/01/29 ....eveeeeeeeeiieeeeenieeeeeenne e e eeen e e eennnneeeeenn | cevvvnnniinnnes Jeonnid 04/16/2024 ..... SUNTRUST
86773C-AA-5 ......... SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1 CLASS A 144A  6.270% 02/01/55 ..evvvvnivviinnnnnns | eoreeiniieeees e 04/09/2024 ..... BANK OF AMERICA ....
871620-AL-4 ......... TD SYNNEX CORP  6.100% 04/12/34 .....eeeeeeeee e e e e eeee e e eeene e e eennn e eennn | ceevriniiinnnns Jonnid 04/15/2024 ..... CITIGROUP GLOBAL MARKETS ....
88033G-DU-1 ......... TENET HEALTHCARE CORP  6.750% 05/15/31 ...iiiviiiiiiiiiiiiiiiiieciiinee v ecenninns | eeeeeennineees fonnnd 06/25/2024 ..... Tax Free Exchange
89566E-AD-0 ......... TRISTATE GENERATION & TRANSMI SERIES 144A  6.000% 06/15/40 .....ceeeerreeeeeeeenniieeeeeenneees | cevvvvniiinenns feennd 06/12/2024 ..... FTN FINANCIAL CAP MARKETS
903451-AD-6 ......... US AIRWAYS 2012-2A PTT  4.625% 06/03/25 .......ccvvuniriiiiiiiniiiiiiiiieeccinineeeceininneenenns | eeeeeenniineens fonnid 04/19/2024 ..... ROBERT W. BAIRD & CO. INC. .... 560,163 |...
903461I-AA-1 ......... US AIRWAYS 2013 1A PTT  3.950% 11/15/25 ...eeeeeiie e eeeeeee e eeeenneeeeennnns | cevvviniiinnnns feennid 04/19/2024 ..... OPPENNHE IMER .. 426,590 |...
91135@-AA-3 . .|UNITED POWER INC UNPOW  5.830% 04/25/29 ... 04/25/2024 PRIVATE DIRECT 500,000 |.

.| VOYA REIDF CLASS A SENIOR NOTE

92918l-AA-5 . . 8.602% 10/01/30 .. 05/28/2024 DIRECT .... 538,002 |.
989207-AD-7 . ..| ZEBRA TECHNOLOGIES CORP SERIES 144A  6.500% 06/01/32 . 05/22/2024 JP MORGAN SECURITIES LTD . . 185,000 |.
097976-AA-1 ......... WOLVERINE TERMINALS ULC 10.500% 10/31/30 06/28/2024 ..... Various 140,325 |. ..221,843 |...
097976-AA-1 ......... WOLVERINE TERMINALS ULC 10.500% 10/31/30 04/01/2024 ..... Interest Capitalization .. (60,000) . (60,000)...
09797€-AB-9 ......... WOLVERINE TERMINALS ULC WOLTER 20.000% 04/15/26 .. 06/28/2024 ..... PRIVATE DIRECT .. 1,666,667 |. .. 1,722,370 |...
00177G-AS-0 ......... AMERICAN MONEY MANAGEMENT SERIES 2022-25A CLASS CR 144A  7.320% 04/15/35 D.. 06/10/2024 ..... SCOTIA USA INC
001774-8Q-7 . ..| AMERICAN MONEY MANAGEMENT SERIES 2020-23A CLASS CR2 144A  7.725% 04/17/35 D.. 04/16/2024 SMBC NIKKO SECURITIES AMERICA
00889E-AU-9 . ..|AIMCO SERIES 2022-18A CLASS CR 144A  7.225% 07/20/37 .... D.. 06/18/2024 JP MORGAN SECURITIES LTD .
00901F-AQ-9 . ..|AIMCO SERIES 2021-16A CLASS CR 144A  7.267% 07/17/37 . D.. 06/07/2024 GOLDMAN SACHS & CO. ..
00901F-AS-5 . ..|AIMCO SERIES 2021-16A CLASS D1R 144A  8.217% 07/17/37 D.. 06/07/2024 GOLDMAN SACHS & CO. ..
03718N-AC-0 . ..| ANTOFAGASTA PLC SERIES 144A  6.250% 05/02/34 ............... D.. 04/29/2024 CITIGROUP GLOBAL MARKETS .
03770W-AG-6 . ..|APIDOS CLO LTD SERIES 2024-48A CLASS C 144A  7.365% 07/25/37 D.. 05/20/2024 BARCLAYS CAPITAL ........
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 .
09077C-AW-2 . ..|BIRCH GROVE CLO LTD SERIES 2022-4A CLASS CR 144A  7.43% 07/15/37 .. D.. 06/05/2024 JP MORGAN SECURITIES LTD .
12478C-AY-7 . ..| CBAM CLO MANAGEMENT SERIES 2018-8A CLASS CR 144A  7.783% 07/15/37 D.. 05/10/2024 MORGAN STANLEY & C0. INC.
12575l1-AG-4 . ..|CIFC FUNDING LTD SERIES 2024-3A CLASS C 144A  7.533% 07/21/37 .... D.. 05/07/2024 BARCLAYS CAPITAL ........
14315J-BE-8 . ..| CARLYLE GLOBAL MARKET STRATEGI SERIES 2017-2A CLASS CR2 144A  7.726% 07/20/37 . D.. 05/13/2024 CITIGROUP GLOBAL MARKETS .
14987V-AS-8 . ..| CBAM CLO MANAGEMENT SERIES 2019-OA CLASS B2R 144A  6.210% 07/15/37 ... D.. 04/08/2024 MORGAN STANLEY & CO. INC.
14987V-AU-3 . ..| CBAM CLO MANAGEMENT SERIES 2019-9A CLASS CR 144A  8.029% 07/15/37 D.. 04/08/2024 MORGAN STANLEY & C0. INC.
15132H-A0-0 . ..| CENCOSUD SA SERIES 144A  5.950% 05/28/31 ....oevvveviuiniiiiianniins D.. 05/22/2024 BANK OF AMERICA ....
22823A-AS-5 . .| CROWN CITY CLO SERIES 2023-5A CLASS BR 144A  7.922% 04/20/37 D.. 04/25/2024 BANK OF AMERICA ....
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.
20244P-AG-4 ......... |EMPOWER CLO LTD SERIES 2024-2A CLASS C 144A  7.426% 07/15/37 ... D.. 05/24/2024 Mizuho Securities USA Inc ...
20287T-AB-5 . .|ENGIE ENERGIA CHILE SA SERIES 144A  6.375% 04/17/34 D.. 04/10/2024 JP MORGAN SECURITIES LTD .
D..

35138C-AE-4 . .| FOX HEDGE LP FOXHED  5.608% 11/28/64 ...................... 06/27/2024 PRIVATE DIRECT ..... z
55819D-BE-5 MADISON PARK FUNDING LTD SERIES 2018-31A CLASS CR 144A  7.589% 07/23/37 ... D.. 05/30/2024 L O 1,000,000 f..eeeeiiiiiiiianannns 1,000,000 |... FE ..
64120U-CJ-2 ......... | NEUBERGER BERMAN CLO LTD SERIES 2014-17A CLASS CR3 144A  7.483% 07/22/38 .. D.. 06/04/2024 BANK OF AMERICA ...ttt e et e e e e e ens [oreeeeeeesiie e e e e e e e e e ees [eraeeeee e e 3,300,000 |uvveeeeeeiiiiaeann. 3,300,000 |... FE
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 . 3,000,000 3,000,000 FE ..
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 . 3,000,000 3,000,000 FE ..
67402C-BJ-4 . ..| OAKTREE CLO LTD SERIES 2019-4A CLASS CRR 144A  7.603% 07/20/37 ...... D.. 05/28/2024 NOMURA SECULRITIES .. 8,000,000 8,000,000 FE ..
67570K-AE-4 . ..| 08D CLO 2023 27 LTD SERIES 2023-27A CLASS CR 144A  7.524% 07/16/35 . D.. 04/24/2024 BANK OF AMERICA . 1,500,000 1,500,000 FE ..
87927V-AX-6 . ..| TELECOM ITALIA CAPITAL SERIES 144A  6.375% 11/15/33 .............. D.. 05/21/2024 Tax Free Exchange . 6,513,285 7,705,000 FE ..
88631Y-AL-1 . ..| TIAA CLO LTD SERIES 2018-1A CLASS A1AR 144A  6.465% 01/20/32 D.. 06/28/2024 Mizuho Securities USA Inc 6,250,000 6,250,000 FE ..
88631Y-AS-6 . .. TIAA CLO LTD SERIES 2018-1A CLASS BR 144A  7.475% 01/20/32 ..... D.. 06/28/2024 Mizuho Securities USA Inc 3,000,000 3,000,000 FE ..
892725-All-2 ..| TRAFIGURA SECURITISATION FINAN SERIES 2024-1A CLASS A1 144A  6.460% 11/15/27 D.. 05/08/2024 SOCIETE GENERALE ... 3,000,000 3,000,000 FE ..
973142-Al-2 ..|WIND RIVER CLO LTD SERIES 2020-1A CLASS CR 144A  7.833% 07/20/37 ... D.. 05/10/2024 MORGAN STANLEY & CO. 6,500,000 6,500,000 FE ..
97315D-AU-1 ..|WIND RIVER CLO LTD SERIES 2022-2A CLASS B1R 144A  7.175% 07/20/35 D.. 06/05/2024 BANK OF AMERICA .... 4,500,000 4,500,000 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 6,500,000 6,500,000 FE
BIN24P-IIV-8 . ..|FUTBOL CLUB BARCELONA  7.850% 08/01/25 ..... B.. 05/01/2024 PRIVATE DIRECT .. 1,112,865 1,112,865 z
G1969#-AK-2 ..|BALFOUR BEATTY PLC BBYLN ~ 6.960% 05/28/36 . D.. 05/28/2024 PRIVATE DIRECT .. ..2,000,000 |. 2,000,000 PL
G2964#-AA-7 ..| AP GRANGE HOLDINGS LLC APGRAL ~ 6.500% 03/20/45 . D.. 06/11/2024 PRIVATE DIRECT .. ..7,600,000 | ..7,600,000 | PL
N4001#-AB-8 .|HES INTERNATIONAL BV CABID  5.090% 06/05/31 . B.. 06/03/2024 PRIVATE DIRECT .. .10,856,000 |. . 10,856,000 |. z
N4001#-AD-4 ......... HES INTERNATIONAL BV CABID  5.030% 06/05/31 .... B | 06/03/2024 ..... PRIVATE DIRECT ... .ittteeeee ettt e ettt ettt ettt e et e e e e e ettt e e e e eeeiiieeeeeeiiiis [oreeeeeeeeiitiieeeeeeeiiieeeeeeies [eiiieeeeeeiiieeeeeens 7,056,400 |..ovveeeeienniane. 7,056,400 |... Z...
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1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 193, 162,199 196,504,531 345,880
125896-BU-3 ......... CMS ENERGY CORP HYB ~ 4.750% 06/01/50 .. ...04/22/2024 ..... Mizuho Securities USA Inc ... 679,688 |. 750,000 |... . 14,151
190750-AF-9 . ..| COBANK ACB ~ 7.250% Perpet. ............... 04/10/2024 MORGAN STANLEY & CO. INC. 2,546,750 |. 2,550,000 |. .. 262
25746U-DT-3 . .. |DOMINION ENERGY INC SERIES A 6.875% 02/01/55 .. Mizuho Securities USA Inc 2,000,000 2,000,000
30767E-AE-9 . ..| FARM CREDIT BK OF TEXAS SERIES 144A  7.750% Perpet. JP MORGAN SECURITIES LTD . 1,000,000 1,000,000
6533%K-DB-3 ......... NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54 .....coivvivinniiiiiiiiiiiiiiiiieeneccininnnevinnins | eeeevennieeens fonnd 06/05/2024 ..... OO I = R RO KON 3,000,000 fouuuriiviinnnnniinnnnns 3,000,000 |...
65473P-AR-6 ......... NISOURCE INC HYB  6.950% 11/30/54 ....eeeeeeeeeeeee et eeene e e eeene e e eennnnes | cevvviniinnnns [eennnd 05/13/2024 ..... WACHOV TA e e e e e e e e e e e e e e s e e e enn s e e e e eennn e e e e ennnnneeeennnnns eeeennnnaaeeernnnnaneeeennnnnaanees Joernnaaereenn s 3,000,000 .eeeeeemnnneeeeens 3,000,000 |...
702138-AC5 ......... PARTNERRE FINANCE B LLC HYB  4.500% 10/01/50 ....euuvriiiiiiniiiiiiiiiiniieciiiinneeeeviinneneennn | eeeeeenniieeens fonnid L0 10 . ) RO RO, 1,825,000 [..oovvvvennniiiiinnnnns 2,000,000 |...
976657-AH-9 ......... WEC ENERGY GROUP INC ~ 7.696% 05/15/67 . 04/23/2024 ROBERT W. BAIRD & CO. INC. eeeeeeeeieeeeeeene e e e ceene e e e eeen s e e e e eenn e e e e e eenne e e e e ennnnneeeennn [eeeernnnnnereermnnnnaseeennnnnnenee [oeeennnnneneeennnnnnees 2,982,500 |oeeniiiiiiiiiiiiinnes 3,000,000 |...
29250N-CF-0 . .. [ENBRIDGE INC HYB ~ 7.200% 06/27/54 ... A. 06/24/2024 Mizuho Securities USA Inc 2,000,000
780082-AR-4 . ..|ROYAL BANK OF CANADA  7.500% 05/02/84 . A.. 04/17/2024 RBC CAPITAL MARKETS .. 6,500,000
89116C-KP-1 . .| TORONTO DOMINION BANK ~ 7.250% 07/31/84 .. A. 06/24/2024 TD SECURITIES USA . 3,000,000 |.
87088Q-AA-2 .........[SWISS RE SUB FIN PLC SERIES 144A HYB 5.6 D.. 04/10/2024 ..... BARCLAYS CAPITAL ..ierruueeeeinnuueeeeeennuaseeeeenuaasseennnnussseenennnnsaaesennnnnsasennnnnnssesnnnnnnns [seeennnnnnsseernnnnnneseennnnnnenee [oerrnnnneseernnnnnneeenee 975020 |ourrunaniriemmnnnnnnees 1,000,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 29,460,958 29,800,000
929098-AA-5 VOYA EMMC REVOLV PROM NOTES CL 10.099% 11/30/34 04/23/2024 DIRECT .. 145,799 |.
92917E-AC-2 . ..[VOYA CLO LTD SERIES 2014-1A CLASS ER2 144A 13.936% 04/18/31 . 04/18/2024 Interest Capitalization
92913B-AJ-7 . ..|VOYA CLO LTD SERIES 2014-2A CLASS ER 144A 13.289% 04/17/30 .. 04/17/2024 Interest Capitalization
92915H-BC-6 . .| VOYA CLO LTD SERIES 2016-3A CLASS BR2 144A  7.577% 10/18/31 . 05/14/2024 RBC CAPITAL MARKETS .. N
92917K-All-4 .........[VOYA CLO LTD SERIES 2018-3A CLASS CR2 144A  7.679% 10/15/31 ..oevvuuiiievvnnnnnnneernnnnnnnnenne [ Devevnnninnnenn fonnsd 04/24/2024 ... SCOTIA USA INC ... eeeenutieeeeeeuu s e eeeense s e s e eeesssseeeennnssseennnassesennnnnssennnnnnnssseennnns [oeeennnnnsseeennnnnsseeennnnnnereee |oerrnnnssseernnnnnseees 5,000,000 |.
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 7,159,171
09582*-AC-1 .........[BLUE OWL GP STAKES Il FIN A B 06/12/29 PRIVATE DIRECT
10463N-AB-4 . ..| BRADSHAN INTERNATIONAL INC REVOLVING COMMITMENT 10/21/26 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 ..
73940B-AD-7 ......... POWERGRID SERVICES ACQUISITION TERM B-2 LOAN 09/21/28 v [ e [l 06/17/2024 ..... PRIVATE DIRECT
758458-AC-0 ......... REEF GLOBAL MIDCO LLC TERM LOAN 08/19/27 oo eeeennns | e e 05/10/2024 ..... PRIVATE DIRECT
89378X-AH-7 ......... TRANSNETWORK LLC 12/29/30 .cvviiiiiiiii i | e [ 06/17/2024 ..... PRIVATE DIRECT N .
BIN24Y-KN-2 MPT UTAH PORTFOL10 PROJ NUCLEU 04/12/29 .. [ e [ed 06/06/2024 ..... PRIVATE DIRECT ...eertieeeeeeet e e e e eeee s e e e eeen e s e e e e mmee e e e e eenn s e e e eennnneeeeennnnseeeennnnnnees reeennnnaaeeeennnnnneeeennnnnnerees Joermnnaanreemnnnnaneees 7,940,000 [oeeeeeeemnnieeeeeens 8,000,000 |...
P3761*-AA-4 . ..|ENERGIA MAYAKAN S DE RL DE CV 03/20/31 05/31/2024 PRIVATE DIRECT .. 1,307,000 |. 1,307,000 |.
BIN24R-D6-0 ......... NAUTILUS ENERGY PARTNERS LLC 06/06/29 06/06/2024 ..... PRIVATE DIRECT ... iestuieeeeennuuaeeeernnussseeennnesnssesennnsssseennnnnaseeennnnnsseennnnnnsseennnnnnsane reeennnnnsseeennnnnsseernnnnnsereee |oerennnsnseernnnnnseees 1,791,000 [..ooevvnniiiiiiinnnnns 1,800,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 20,707,159 20,921,264 0
2509999997. Total - Bonds - Part 3 348,084, 167 352,714,942 703,485
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 348,084, 167 352,714,942 703,485
172606-2¢-9 ......... |CION ARES DIVERSIFIED CREDIT F PFD ...ivviiviiiiiiiiriiniesciiiis s eeeensi s snnsniseessnnnnnsesnnns | neeeeeeennnnes foenesd 05/22/2024 ..... |PR|VATE 02 N 180,000.000 |..evvunniiiiinnnnnnnns 4,500,000 [oeeuiiiriinnnniiiiiiniis [0 N 0
172606-3#-8 ......... CION ARES DIVERSIFIED CREDIT F PFD .....iiieieeunsseeennnnnseernnnnnsseennnnnnssesnnnnnaseennnnnnnees | sossssssessenes |oennns 05/22/2024 ... PRIVATE DIRECT ... iesuuiseeinnueeeeeennnesnaeseennsaasssennnnsseseennnanasasennnnaasseennnnnnsseennnnnnsaes [reeennnnnsseeennnnnns 180,000.000 |..eeeuuiieiinnnnnnes 4,500,000 [.niiieiiiniaeieennnnaeas 0.00 feenueieermnnnaeeeerennaeeeeenes 0
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 9,000,000 XXX 0
4509999997. Total - Preferred Stocks - Part 3 9,000,000 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX
4509999999. Total - Preferred Stocks 9,000,000 XXX 0
929137-70-3 ......... VOYAEM MRKTS INDX PORT SERV .....ccevuuniiiiiiiiiiiiiiiiiinie e s ccinis e svnni e sennnineees | cennnnneeesnnns | ...... 05/13/2024 ..... |BANK L0 R 6.780 [coviiiiiiiiiiiiiiiieeeee L N N [ P
929137-87-7 ......... VOYAEM MRKTS INDX PORT SERV .....eeevuuusieeemunuusaeennnnnaaerennnnnaaarennnnnsaseennnnsseennnnnnneaeee | sesessssessenes |oennns 05/13/2024 ..... BANK OF NEW YORK .. eeeeuuuseeennnuueseemnnuusaeeeennussesernnnsasaeeennnasasesennnanasasennnnnsaeennnnnnss |reeennnnnsseeennnnnseeeernes 6.460 |eeneiiiiiiiia e L P AP PP PPPPPPITN [V P
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 635 XXX 0 XXX
92914H-30-2 ......... |VOYA SOLUTION INC PORT ADV . ireeuiiieinnnuneeernenneassaenennassserennmsseeennnmseeernnnnnseennnnnnns | ............... | ...... 04/12/2024 ..... |Tax Free EXChaNGE ....iiieersiseieieesuseeeennuisseeensnaaseeennnnnssaeennnnnasennnnnnnseeernnnnnsesennns |enennnsseeennnnnnseeeenes 311.880 |eeuuiiiiiiiiieieeeeennans FC N P AP PPN [ T
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 3,011 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 3,646 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

5

10
NAIC
Designation,

CUSIP
Identification

Description

Foreign

Date
Acquired

Name of Vendor

Number of
Shares of
Stock

Actual Cost
3,646
9,003,646

Par Value
XXX
XXX
XXX

Paid for Accrued
Interest and
Dividends
0
0

NAIC
Designation
Modifier
and
SVO
Admini-
strative
Symbol
XXX
XXX
XXX

703,485

357,087,813

5989999999. Total - Common Stocks

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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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
..36202D-KL-4 [GNMA |1 POOL 002999  7.500% 11/20/30 ..eeeens | vunnnns . 06/01/2024 . | Paydown ... . 11/20/2030 . |1.A ........
..36202F-BA-3 [GNMA |1 POOL 004533  5.000% 09/20/39 ........ |.eeeen. . 06/01/2024 . | Paydown ... . .. .. 6 |. 09/20/2039 . |1.A ........
..36202F-HX-7 [GNMA |1 POOL 004746  4.500% 07/20/40 ........ | ..eu... . 06/01/2024 . |Paydomn .ceevveneeeeeennnns Jeemnneeeeeeeniees o 2,355 [0 2,355 [ 2,467 i 2,467 e O e (112) [t O e (112) [l O [ 2,385 [t (VI PO [ PO [V PO 44 |.07/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-32
..383742-J6-1 |CLASS SW  2.207% 04/16/38 eovveeeeeeevnieeeee | s . 06/16/2024 . |Paydomn .ccevueneeeeeeennns Jeemmeeeeeenninns Joeeeeeeeeenen 00 e 0 [0 8,209 | 8,281 |0 [ (8,281) [t O [ (8,281) [l O [ 0 e (VI PO [ PO [V AU 636 |. 04/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-23
..383742-X0-1 [CLASS SL  2.148% 03/16/38 .eevveeeeeeerrnaeeee | s . 06/16/2024 . |Paydomn .ceevueeeeeennnnns Joemnnieeeeenniiees fereeeeeennnas 394 | 394 [t 307 |oeeeeeieieees 2 I 0 Joeeeeees 106 [oeeeeeeennnns (V1 PO 106 [ooeeeeeeennens (1 PO 394 [t (VI PO [ PO [V PO 3 |. 03/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-35
..383742-Y3-1 [CLASS SN 0.944% 04/20/38 ......ccvvveueereeennn | unnnns . 06/20/2024 . |Paydomn .cevvuneeeeeennins Jeerneeeeeeeieees e [V (U PO (<153 I PO [ 7 IO (U (632) |+eeeeeennnns (U (632) |+eeeeeennnns [ (VI IO (VI PO [ PO [V PO 45 |. 04/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-57
..38374B-CE-1 [CLASS SB  1.844% 07/16/33 .eovveeeeeeeniieeees | s . 06/16/2024 . |Paydomn .ceeeeeeeeemnnnns Joennieeeeeenieeee feeeeeeeees 15,775 |ooeeeennnnns 15,775 |eeeeennnne 10,530 |oeevennnnnns 10,682 |..coeeeeeeennnn [V 5,098 |eeeiiiiinns [V 5,098 |eeeiiiins 0 Joeeeeees 15,775 |oveeeeeeennnn (VI PO [ PO [V AU 121 |. 07/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-75
..38374C-DT-5 [CLASS SA  4.702% 09/16/33 ..eevvvveeeeeernenaes | s . 06/16/2024 . |Paydomn .cceveeeeeeennens Joennieeeeeeeieeee feeeeeeeees 18,817 |oeeeeeees 18,817 [oeeeeeeeee 13,030 |oeevennnnnns 13,407 |oeeeeeeieenee [V 5,411 |ooeeeiees (U1 5,411 |oeeeiiies 0 Joeeeeees 18,817 [ooeeeeeeiinnnns (VI PO [ PO [V AU 352 . 09/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-2
..38374D-Q0-5 [CLASS SV 1.077% 01/16/38 ...oeveveeeeeeeeennnn | s . 06/16/2024 . |Paydomn .cevveeeeeeennnns Joenneieeeeeeiiiees feeeeeeeeenis [V [V PO 13,862 |oeevennnnnns 12,331 | (U (12,331) [+ eeeeeiiees (U (12,331) [+ eeeeeeiees [ (VI IO (VI PO [ PO [V AU 594 . 01/16/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2004-7
..38374E-6P-7 [CLASS SB  2.414% 12/16/33 ..oeevvvreeeeeeeenns | s . 06/16/2024 . |Paydomn .ccevveneeeeeennnns Joeemnnieeeeeeniees Jornieeeeens 6,900 [o.eeeerrnnnns 6,900 |eeerinnnnnns 3,884 |oeeeeinnnns 4,220 |.cooeeeennnnnns (U1 2,679 |oeeeeiiens (U1 2,679 |oeeeeiiiens [V IO 6,900 |oeeuurieeeennnn (VI PO [ PO [V PO 72 | 12/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-39
..38374G-TF-9 [CLASS EA  0.000% 05/16/34 ......ccvvveueeeeennn | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeennins Joennieeeeeniineee feeeeeeeees 50,410 f............ 50,410 |...cconnnnnn 40,621 |............ 41,563 |.oeeeeninnnnnns [V 8,847 |oeeiiiiininnns [V 8,847 |oeeiiieinnnnns 0 Joeeeeees 50,410 |eeerenieeens (VI PO [ PO [V PO 0 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004 39
..38374G-VF-6 |CLASS SB  1.757% 05/16/34 ..oevveneeeeenineeeee | s . 06/16/2024 . |Paydomn .cevveeeeeeeennnns Joennieeeeeeiieees feeeee e [V [V IO 4,826 |oeeeennnnnnns 4,155 [oooiiiiiiinnnns [V P (4,155) |eeveeeeeenee [V P (4,155) |eveeneeeeee [ (VI IO (VI PO [ PO (VI IO 1,457 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-8
..38374K-KX-0 [CLASS SB  1.347% 01/20/35 ..ovevreeeeeeeinnes | . 06/20/2024 . |Paydomn .cevvuneeeeeennins Jeenneeeeeenieees e [V (U PO 612 | 558 |.eeeeeeiins (U (558) |-eevernnnns (U (558) |+eevvrennans [ (VI IO (VI PO [ PO [V PO 75 |. 01/20/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-45
..38374L-GA-3 [CLASS DI 1.377% 06/16/35 ...eeeeeeeennieeeeee | s . 06/16/2024 . |Paydomn .cevveeeeeeeennnns Joennieeeeeeiieees feeeee e [V [V PO 10,3% |ooeeeennnns 10,757 [ooeeeeeeinnnnns (U (10,757) [ouueeeeennnnnn (U (10,757) [eueeeeeeennnnnn [ (VI IO (VI PO [ PO [V AU 547 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005 45
..38374L-GU-9 [CLASS DK  0.229% 06/16/35 ...cevvvnneveeernnnes | s . 06/16/2024 . |Paydomn .ceeeeeeeeeennnns Joennieeeeeenieeee fereeeeeees 24,904 |............ 24,904 |............ 24,051 |.ooceennnnns 24,411 |t 0 Joeeeeees 493 | (V1 PO 493 | 0 Joeeeeees 24,904 |....coevnnnnnns (VI PO [ PO [V PO 21 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-21
..38374M-6J-3 [CLASS CS  7.932% 05/20/36 .....ceevvvvueeeeennn | uunnnns . 06/20/2024 . |Paydomn .ceeuueeeeeennnins Jeennieeeeenneeee e 13,669 |[...ccennnnnn 13,669 |eeveennnnnns 8,781 | 8,504 |oeeeiiins [V 5,165 |eeeriinens (U1 5,165 |eeeeiinens 0 Joeeeeees 13,669 |oveeeeeeeeennnn (VI PO [ PO [V AU 465 |. 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-7
..38374M-WX-3 |CLASS SI  0.857% 02/20/36 .. JU IR . 06/20/2024 . | Paydown ... L (5,111) . L (5,111) |... . 02/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-10
..38374M-ZL-6 |CLASS SM  0.794% 03/20/36 ...cevvvuneveeernnnns | unnnns . 06/20/2024 . |Paydomn ...cevueneeeeeennnns Jeennnieeeeeeniees Jeeeeeeeeeen 00 e 0 [ 2,387 e 2,415 |0 e (2,415) |eeeeeeeenee [V P (2,415) . 03/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-4
..38374V-JT-7 |CLASS SD  0.744% 06/20/39 ... U (R . 06/20/2024 . | Paydown ... ... (3,182) |. . (8,182) |... . 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38374V-Y7-8 [CLASS PS  0.744% 06/20/39 ....ccvvvueeeeeennns | s . 06/20/2024 . |Paydomn .cevvuneeeeeennins Jeennieeeeeeieees feee e [V (U PO 24 |t 281 s (U (281) |oeeeeenneees (U (281) |oeeeennneees [ (VI IO (VI PO [ PO [V PO 71 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-5:
..38374V-2T-9 |CLASS US  0.857% 04/16/39 ... U [ . 06/16/2024 . | Paydown ... . 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38374X-AG-0 [CLASS NJ  6.500% 03/20/39 ....cevvvuneeeeeennns | s . 06/01/2024 . |Paydomn .cevveneeeeennins Joemnieeeeeeniiees feeeeeeeeeeis [V (U PO 537 |oeeeeeiiiees 505 |oeeeeeeeinns (U (505) |+eeeevennnns (U (505) |+eeevvennanns [ (VI IO (VI PO [ PO [V AU 157 |. 03/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-H18
..38375B-7A-4 |CLASS DI 2.493% 07/20/63 .....coevvuveeeeennns | ennnns . 05/20/2024 . |Paydomn .cevveneeeeeennins Jeennieeeeeeieees feee e [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V AU 409 |. 07/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H24
..38375B-G0-9 [CLASS FI  1.581% 10/20/60 ......cevvuueeeeeennnn | unnnns . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennneeeeeeenieees feeeeeeeeeeis [V [V IO, 5,763 |oeeeennnns 5,951 [cooeiiiiiinnnns [V P (5,913) |oeeeeeinns 38 |oeeennns (5,951) |eveeneeeeenee [ (VI IO (VI PO [ PO (VI IO 1,438 |. 10/20/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H27
..38375B-JL-7 [CLASS FI  1.346% 12/20/60 ....eoevevevnnnaeeaee | s . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennneeeeeeenieees feeeeeeeeeeis [V (U1 PO 16,912 |oeeveennnens 14,653 |ooeeeeneeenee (U (14,653) |.oeevnennnnnnns (U (14,653) |.ecevvennnnnnns [ (VI IO (VI PO [ PO (VI IO 3,824 |. 12/20/2060 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.567% 04/20/61 ...oeevereieeeeennn | s . 06/01/2024 . |Paydomn .cevveeeeeeennins Joenniieeeeenieees feeeee e [V (U1 AP 11,383 |oeeeenees 9,846 |..cevvnnnnnnnns (U (9,846) |.cevvnnnnnne (U (9,846) |.cevvunnnnne [ P (VI IO (VI PO [ PO (VI IO 2,798 |. 04/20/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-48
..38375C-TM-2 [CLASS SA  1.207% 04/16/42 ..ooveeeeeeeennneeeee | s . 06/16/2024 . |Paydomn .cceveneeeeeennins Joennieeeeeeiieees feeeeeeeeenis [V [V PO 12,431 | 13,230 |oeeeeiiieeeee (U (13,230) [+eeevvennnnns (U (13,230) [+eeevvnnnnnnnns [ (VI IO (VI PO [ PO [V PO 528 |. 04/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-69
..38375J-AV-7 [CLASS SC  1.014% 12/20/36 ...eevvvueveecnnnnns |unnnnns . 06/20/2024 . |Paydomn .eevvuuiieeirnunns Joonnnnanaerennnnees foeneeeeeeninnns [ [U PP LY 223 |ooeiiiiiiinnnns (U N (223) |oeevrnnnnnaes [U (223) |oeeernnnnnnns [ 0 |oeemminaaeees [V PP (U T [ PP 32 |. 12/20/2036 . [1.A ........
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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,
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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 2007-11
..38375J-PB-5 [CLASS SA  1.347% 03/20/37 ...cevvvvnvvvviinnnnns | nnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U P 514 | 438 | 0 s (438) |vvvverrnnnnns (U (438) |.oovvvnnnnnnns [V R | B R (1 P [ PO [V 94 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
..38375J-RII-7 [CLASS SK  4.367% 03/20/37 ...cevvvvnvvviinnnnns | nnnnns . 06/20/2024 . | Paydown ... . 03/20/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375K-B4-3 [CLASS SJ  4.501% 07/16/37 ..oevvvvvvvviinnnnnnns | nnnnns . 06/16/2024 . | Paydown . 07/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-37
..38375K-LS-9 [CLASS U0 0.000% 06/16/37 ...oevvvvvvnnneeeennn | nnnnns . 06/16/2024 . | Paydown . 06/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-56
..38375L-NQ-9 [CLASS SY  1.177% 10/20/37 ...vvvvvvvvniieiininn | nnnnns . 06/20/2024 . | Paydoun . 10/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-76
..38375L-U2-4 [CLASS KZ  5.500% 11/20/37 .eevvvnvvviinnnnninnns | nnnnns . 06/01/2024 . | Paydown . 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC  1.044% 02/20/38 ........evvvvvvvvnnnnn | uunnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U P L 72 P X7 N 0 s (434) |ovvvviiinnnnns (U (434) |.oovviinnne (U R | B R (1 P [ PO [V 32 . 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  0.947% 02/20/38 .....cevvnvvvvvinnnns | unnnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U P 966 |....covvnnnnnne 980 |..oevvvennnnns 0 s (980) [vvvvvvnnnnnnn (U (980) [ovvnnreernnnnns (U R | B R (1 P [ PO [V 54 . 02/20/2038 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 [VLASS NTS ~ 1.014% 05/20/38 ...oevvvvvvinnnnnnns | uunnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnnniiiiins feeeeeeiiiis [V (U P (0 I PO A [V PO 0 s (WAL (U (WA (1)) [V R | B R (1 P [ PO [V 77 |. 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
.. 38375U-SH-4 [H22 CLASS JI  1.340% 11/20/64 ........ovvvvvver | unnnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 73,070 |oveernnnnne 73,053 |oooeieiienns [V R (68,916) |.......... 4137 |....... (73,083) |.oevvvnnnnnnnns (U R | B R (1 P [ PO [V PO 35,970 |. 11/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H11
..38375U-WS-5 [CLASS EI  1.308% 04/20/66 ........cevvvnveveennn | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 46,556 |............ 50,284 |............... [V R (47,490) |...vveeenn 2,79 |....... (50,285) |..evvvvnnnnnnns (U R | B R (1 P [ PO [V F 3,431 |. 04/20/2066 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  0.807% 04/16/39 .....evvvvvinnnnninnns | nnnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U P 209 | 220 |ooiiiiiinns 0 s (220) |ovvvvvernnnnns (U [Z20] ) (U R | B R (1 P [ PO [V 64 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZA-0 [CLASS SC  0.657% 09/16/39 ....cevvvnvvvvrnnnns | unnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U FO, 3,862 |eevvennnnnns 3,977 |oeeeeeeiies 0 fens (K740 (U . (3,977) |vvvenenienns [V R | B R (1 P [ PO [V 159 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  0.757% 09/16/39 ....ovvvvvvrvrrnnnnes | unnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U FO, 174 | 1,205 [ceveeiiiennnnns 0 fens (1,205) |.oeeeeeees (U . (1,208) |evveeninnenns (U R | B R (1 P [ PO [V 74 1. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  1.294% 09/20/39 .......ccvvvvnvvvvvnnn | uunnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U P <07 P (<] VA PO 0 s (AR (U (A0 ) (U R | B R (1 P [ PO [V 40 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-61
..38376F-BM-3 [CLASS GS  0.597% 08/20/39 ....cevvvnvvvirnnnnns | unnnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U FO, 1,231 | 1,278 |oeeeiiiinnnns 0 fens (1,278) [ouvvniiinnnnnns (U . (1,278) [oeiieiinnnnnn (U R | B R (1 P [ PO [V 76 |. 08/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 119
..38376G-35-7 [CLASS 10 0.170% 08/16/51 ....cevvvvvnnviviinnnn | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [ [C1C I P 0 s (23 O (U P [ F (U R | B R (1 P [ PO [V 19 |. 08/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86
..38376G-W5-5 [CLASS Z  3.638% 04/16/53 ....eevvvviviiiinninnes | annnnns . 05/01/2024 . | CONVERSION ...oevvvvnniinns Jovvnneieiciiinnes foeenieeciiiinns [V [ N [ N (U P [ PR (VN P [ PR (VN P (U R | B R (1 P [ PO [V N 0 |. 04/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
..38376K-YF-2 [CLASS JS  0.944% 09/20/39 ......ccevvvvnnnvieeen | uunnnns . 06/20/2024 . |Paydonn .....euuveiiiiininns Jeevnniinnniiiiinnes feeeeeiiiis [V (U FO, 1,313 . 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-90
..38376L-H-4 [CLASS S  1.194% 06/20/41 ....cevvvvivvinnnnannns | unnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U FO, 7,780 . 06/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H12
..38376R-BG-0 [CLASS BI  1.757% 05/20/65 ......ceevvvvvnnernnn | unnnnns . 06/01/2024 . | Paydown ... . 05/20/2065 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376R-02-5 [CLASS BI  0.145% 06/20/66 ........cevvvnveveennn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 9,394 . 06/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H09
..38376R-TB-2 [CLASS JI  1.337% 04/20/66 ......coeevvvvvnnnnees | unnnnns . 06/01/2024 . | Paydown ... . 04/20/2066 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376T-24-7 [CLASS SP 1.067% 01/16/39 ..oevvvvvviiinnnnens | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U FO, 4,414 . 01/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-68
..38376U-02-8 [CLASS SB  0.697% 05/20/47 ...ovvvvvvvvinnnnnnns | nnnnns . 06/20/2024 . | Paydown ... ...29,3%5 |[.... . 05/20/2047 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376V-RR-0 [CLASS WS  0.797% 02/20/40 .....ovvvvvvvvnnnnnns | unnnnns . 06/20/2024 . |Paydomn .....euiviiiiiiiins Jovniniiniiiiiinnns foeninieiiiiiinns [ (U PP 6,008 . 02/20/2040 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2010-47
..38376Y-T8-4 [CLASS SH  0.714% 07/20/38 ..oevvvvvvviinnnnnes | nnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U FO, 4,045 |.......cenens 4,035 . 07/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-43
..38376Y-TE-1 [CLASS QS  0.227% 04/20/40 ........ovvvvvvvennnnn | uunnnns . 06/20/2024 . | Paydown ... 4T . 04/20/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38377G-ZP-7 [CLASS GS  1.107% 12/16/39 ...eevvvvvvinnnnninns | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U FO, 6,700 [oiiirinns 5,440 . 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-113
..38377J-4Y-6 [CLASS SP 1.207% 02/16/40 ...ovvvvvvvvvvrnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U FO, 1,202 | 1,286 [ceeeevveennnnns 0 fens (1,236) |.oeeeeeeeennn (U . (1,236) |evvennnnnnnns [ (VN (VN P [ PO [V 149 |. 02/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-111
..38377J-M8-3 [CLASS SA  1.194% 09/20/40 .....covvvvvvvvnnnnns | unnnnns . 06/20/2024 . |Paydomn .....eunvviiiiininns Jeevnnnneeiiiiies feeeeeiiii [V (U FO, 1,772 |eeeieae 1,809 [ovvvvreinnnns 0 fens (1,809) [cuvvvevnnnnnns (U . (1,809) [oounivvinnnnns [ (VN (1 P [ PO [V 94 . 09/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-116
..38377L-M-1 [CLASS NS 1.207% 09/16/40 ....ovvvvvvvvvrnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ovvvvviivnnnns Jovvnnnnieiiiiiinnns foeeneeiiiiis [V (U FO, 3,371 | 3,487 |l 0 fens (3,487) |.eeeeeeeees (U . (3,487) |evveeninnnnns [ (VN (1 P [ PO [V 295 (. 09/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  0.694% 05/20/40 .........eovvvvvvnnnnn | uunnnns . 06/20/2024 . |Paydomn .....eunveiiiiininns Joevnninnneiiiiins feeeeeeiiiis [V (U FO, 1,573 | 1,610 [ 0 fens (1,610) feuvvvernnnnnnne (U . (1,610) [oenneiiinnnnns [ (VN (1 P [ PO [V 254 . 05/20/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-151
..38377N-MM-3 [CLASS SM  0.637% 11/16/40 ....covvvvvneeeeeiinn | ennnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U FO, 1,721 | 1,789 [oveeviiiinns 0 fens (1,789) [ouvvvinnnnnnns (U . (1,789) [oeeniiiinnnnnn [ (VN (1 P [ PO [V 59 |[. 11/16/2040 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-54
..38377U-L9-7 [CLASS SC  0.000% 04/20/41 ..oovvvvvvviinnnnnnns | nnnnns . 06/20/2024 . |Paydonn .....oeoveviiiininns Jovvniinnniiiiiinees foeeeeeeens 13,042 [oeeinne 13,042 |ooeeennnnnns 12,324 | 12,396 |oeeeeeiiiienns (U P 646 |oeenniiiinnns (U P 646 |o.eeniiininns (U P 13,042 |ovviiiens (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 1.197% 04/20/41 ...oevvvvvinniienees | nnnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U FO, 3,670 |oveevennnnnns 3,808 |...ooeeeeenns 0 fens (3,808) [c.vvvvrrnnnnnns (U . (3,808) [cenneevinnnnns [ (VN (1 P [ PO [V 261 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 .....evvvvvinnnninnnnn | unnnns . 06/20/2024 . |Paydomn ......eoveviiiininns Jevvniinnniiiiiinees feeeneeeens 63,724 |.....een.n. 63,724 |............ 37,556 |...ccevnnnns 37,181 | [V PR 26,543 |..oooiiiinnnnns [V P 26,543 |..ooiiiiinnnnn (U P 63,724 |....covvnnnnnns (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-72
..38377W-GA-6 [ CLASS SA  0.000% 05/16/41 ....covvvvvnnniiiiiinn | unnnns . 06/16/2024 . |Paydomn .....ovvvviiiinnnns Jovnnnneieiiiiiinnns foeineeeiiiis [V (U FO, 2,730 |oeeeiiinns 2,846 ...l 0 fens (2,846) |..cooeeeennnn (U . (2,846) |.eevvennnne [ (VN (1 P [ PO [V N 0 |. 05/16/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-122
..38377Y-DD-9 [CLASS EI'  4.000% 09/16/26 ........cevvvnvvveennn | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 4,262 |.....coennnn 3,980 |.ooeeeeeenns 0 fens (3,980) |.oeeeeeeeennns (U . (3,980) |.evvennnnnnnne [ (VN (1 P [ PO [V F 2,328 |. 09/16/2026 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 161
..38378B-AX-7 [CLASS Z  3.765% 04/16/53 ....cevvvvivviinnninens | annnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,577 e 1,577 e 1,519 | 1,481 | [ PR [SL 0 [ PO L (U1 O 1,577 fooeeeiiiiiinnns (1 P [ PO [V 25 |. 04/16/2053 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 [CLASS Z  3.419% 12/16/51 ..oovvveniiiiiiiieees | ennnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,285 | 2,285 fooiiiiiiinnns 2,74 | 2,189 | [ PR 4 | [ PR L1 (U1 O 2,235 [ooeeiiiiiinnnnn (1 P [ PO [V 26 | 12/16/2061 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 19
..38378B-DK-2 [CLASS Z  3.500% 08/16/52 ....evvvvvvvvnnnnnennen | unnnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,910 |eeeenns 1,910 | 1,839 | 1,851 | [ O LSS [ R LSS (U1 O 1,910 [ooeeeiiiiinnnns (1 P [ PO [V 28 |. 08/16/2052 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 [CLASS Z  3.250% 01/16/52 ...oevvvnnvviiinnnnens | annnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,680 |oeevennnnnns 1,680 [ooeveennnns 1,607 [ooeiveennnnns 1,613 | [ PO (-7 PO [ PO (-7 PO (U1 O 1,680 [oeiieeiinnnnn (1 P [ PO [V 23 [. 01/16/2052 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 46
..38378B-SII-0 [CLASS Z  3.455% 09/16/53 .......cvvvvnviviinnnnns | unnnns . 05/01/2024 . | CONVERSION ...oevvvvnniinns Jovvnneieiciiinnes foeenieeciiiinns [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 09/16/2053 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 86
..38378B-YH-6 [CLASS Z  3.064% 12/16/53 ....oevvvivviinnninnes | nnnnns . 06/01/2024 . |Paydoun .....euvvvvvennnnns Joevvnnineneninnninns foveeeeen 8,736 [ 8,735 [ 8,330 |t 7,540 |oviiiinnns (U 1,196 | (U 1,196 | (U1 O 8,735 [oeiiiiiiinnnns (1 P [ PO [V 112 | 12/16/2083 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 36
..38378D-XV-2 [CLASS LS  1.214% 03/20/42 .....ccovvvvvvvinnnnn | unnnns . 06/20/2024 . |Paydoun .....eevviiiiinnnnn Jeveninineiiiniinns foveeneeeeennn 00 fni 00 [ 2,288 | 2,316 |l 0 fens (2,316) |..eeeeeen (U . (2,316) |eevennennns [ (VN (1 P [ PO [V 227 |. 03/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-10
..38378F-BM-1 [CLASS TS 0.774% 01/20/43 ...ovvvvviiiinnnnees | nnnns . 06/20/2024 . | Paydown ... . 01/20/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38378H-4N-3 [ 124 CLASS KS  0.742% 10/20/42 ......cevvvvvvee | unnnns . 06/20/2024 . |Paydoun ......evviviiiinnnn Joeveninneeniiniinns feveeneneeeennn 00 [ 00 [ 6,049 |l 5,349 [ooiiiiiinnnns [V R (5,349) [c.nvvnnnnnnnnnn [V A (5,349) [.oovvvvnnnnnnns [ (VN (1 P [ PO [V 178 |[. 10/20/2042 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-37
..38378J-MX-7 [CLASS SB  0.787% 03/16/43 ....evvvvvvininnienns | unnnns . 06/16/2024 . | Paydown ... ..15,849 [.... ..16,437 |.... . 03/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378N-6I-8 [CLASS B 3.500% 01/16/57 ...ovvvvvvnnnnniiiiinn | nnnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,138 s 1,138 | 1,09 [|oeeiinnnns 1,109 | [ O 29 | [ R 29 | (U1 O 1,138 [ (1 P [ PO [V 17 |. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-190
..38378P-Ni-4 [CLASS SA  0.692% 12/20/43 ......covvvvvvvinnnn | nnnnns . 06/20/2024 . | Paydown ... . 12/20/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378P-WJ-3 [CLASS Pl  5.000% 06/16/43 ....ovvvvvivnnnnninne | nnnnns . 06/01/2024 . |Paydomn ....evvvvviiiiinnns Jovvnnnnniniiiiiinnns fooininiiiiiinnnns [ (U PP 5,833 [.....coeennns 5,91 [oiiiiiiinnnns 0 Jeeenns (5,91) ). [U (5,951) |vvvenniiinns [ 0 Jovvennennns 0 | (U [ 946 |. 06/16/2043 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2013-104
..38378V-LC-7 [CLASS ES  0.707% 07/16/43 .....ccvvvvneeeeeennn | nnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U FO, 5,228 [oeiiiiinnnns 5,351 . 07/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-135
..383781I-6A-6 |CLASS BS  0.757% 09/16/43 .....evvvvvvvvnnnnnnns | nnnnns . 06/16/2024 . | Paydown ... .. 12,198 |.... . 09/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378II-HG-1 [CLASS PS  3.889% 08/16/43 .......evvvvvvvvnnnnns | uunnnns . 06/16/2024 . |Paydoun .....eevvvvvirinnnns Jovvneiniieiiiiiinens foeenineens 14,777 |oeeeeinnnnns 14,777 oo 21,401 |..oooenennns 21,033 . 08/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-114
..38378W-JU-8 [CLASS FS  4.557% 08/20/43 ........evvvvvvvvvnnnn | unnnns . 06/20/2024 . |Paydonn ......eoveiiiiinins Jevnniinnniiiiiinees feeeeneens 11,093 |....ooeeeees 11,008 |oeeeennnns 11,840 |ooeeeennenne 11,940 |ovveeninnnns 0 s (847) [cevvvnnnnnnnnns (U [R:Z70 1 (U P 11,093 |oeeniiiinnnns (VN P [ PO [V 197 |. 08/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-131
..38378\-N5-8 [CLASS PS  0.707% 09/16/43 .....evvvvvvvinnnnnnns | nnnnns . 06/16/2024 . |Paydomn .....ovvvvvviiinnnns Jovrnnniieiiiiiinnes foeineeeiiiis [V (U FO, 4,224 |............. 4,468 |............... 0 fens (4,468) |....coeeennnn (U . (4,468) |...vvvnnnnnn [ (VN (1 P [ PO [V 162 |. 09/16/2043 . |1.A ........
GOVERNVENT NATIONAL MORTGAG SERIES 2013-129
..38378\-T4-5 [CLASS DS  0.694% 04/20/43 ........covvvvvvvinnn | uunnnns . 06/20/2024 . |Paydomn .....oeveiiiiinins Jeevninieniiiiies foeeeeiiiis [V (U FO, 2,417 | 2,479 [oooiiiiinnnnnns [V R (2,479) |.oeeeeeeees [V A (2,479) |eeveniennnns [ (VN (1 P [ PO [V 172 | 04/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-110
..38378X-GC-9 [CLASS B 3.100% 01/16/57 ...ceevvvvnnviiiiiinnn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 11,344 |............ 1,344 |..ns 10,736 [oeennnne 10,755 |oveeeeniiinns (U P 589 | (U P 589 | (U P 11,344 | (1 P [ PO [V 147 . 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-124
..38378X-LE-9 [CLASS DY ~ 3.500% 05/16/54 .....cevvvvvvvinnnnns | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 83,767 |............ 83,767 |oeveennnnnn 79,226 |.....ccennn. 80,777 |oeeeiininnns (U 2,990 | (U 2,990 | (U P 83,767 |eevvunnrennns (1 P [ PO [V F 1,007 |. 05/16/2054 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-36
..38379A-WZ-9 [CLASS SJ  0.757% 03/16/44 .....oevvvvvvvvinnnnns | nnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U FO, 8,695 | 9,204 [oooiinnnnnns [V R (9,204) |..coeeeeennnn [V A (9,204) |evvvnnnanns [ (VN (1 P [ PO [V 268 |. 03/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-55
..38379B-GA-0 [CLASS MS  0.757% 04/16/44 ......vvvvvvvnnnees | nnnnns . 06/16/2024 . |Paydomn .....ovvvvviivnnnns Jovvnnnnieiiiiiinnns foeeneeiiiiis [V (U FO, 5,015 |ovvrennnnns 5,166 |.............. 0 fens (5,166) [c.vvvvrrnnnnnns (U . (5,166) [...neevvennnnns [ (VN (1 P [ PO [V 224 . 04/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 [CLASS S  0.157% 07/16/44 ...oevvvvvvvinnnnieees | nnnnns . 06/16/2024 . |Paydomn ....covvvvviiinnnns Joevnnniieiiiiiinnns foeeneeeiiiis [V (U FO, 7,082 |oveeiiins 7,384 |l 0 fens (7,384) |.ooeeeeeeens (U . (7,384) |evvennnns [ (VN (1 P [ PO [V 85 |. 07/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-99
..38379D-CX-0 [CLASS S  0.142% 06/20/44 .......ovvvvvvvivnnnes | unnnnns . 06/20/2024 . |Paydomn .....euuveriiiinins Jeevniinneeiiiiies freeeeeiii [V (U FO, 7,409 |oeeiennnnnns 7,88 |l 0 fens (7,835) |.eeeeeeeeens (U . (7,835) |evveeninannns [ (VN (1 P [ PO [V 73 |. 06/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-131
..38379E-2A-9 [CLASS JS  0.757% 09/16/44 ......ovvvvvvvvnnnnnns | unnnnns . 06/16/2024 . |Paydomn .....ouvvvvviiinnnns Jovvnnineneiiiiiinnes foeeieeeiiiis [V (U FO, 6,071 [oeerinens 6,101 [ooveininnnnns 0 fens (6,101) feuvvvrnnnnnnnns (U . (6,101) foeuniviinnnnns [ (VN (1 P [ PO [V 191 |. 09/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-14
..38379H-6H-3 [CLASS A1 6.000% 10/16/44 ........cvvvvvvvvinnnn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 13,954 |......oeeees 12,206 |...........l [V R (12,208) [vvvvvveennnnns (U - [QV0[C) ) [ (VN (1 P [ PO [V F 1,625 |. 10/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZH-1 [ 185 CLASS BI ~ 5.500% 12/20/44 .......cooevvvinn | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 9,888 |....eunnnnnn 9,683 |...........l 0 fens (9,683) |..eeeeeeennnn (U . (9,683) |.evvveninnnnnn [ (VN (1 P [ PO [V 890 |. 12/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-16
..38379J-SZ-5 [CLASS MS  0.147% 02/20/45 ....oovvvnvvvviinnnns | nnnnns . 06/20/2024 . |Paydomn .....eunveiiiiinins Jeevnineeniiiies feeeeeeiiii [V (U FO, 8,678 |eeereennn 9,128 |l 0 fens (9,128) |.oeeeeeees (U . (9,128) |evveeninans [ (VN (1 P [ PO [V 89 |. 02/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
..38379K-3R-7 [CLASS C  3.000% 07/16/57 ...evvvvvvvnnnnnrininnn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 11,910 |[....ooeeeees 11,910 [ooeenneeee 11,006 |............ 1,312 | (U P 598 |..iiiiiins (U P 598 | (U P 11,910 |oeiiiiinnnn (1 P [ PO [V 149 |. 07/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 [CLASS B 3.000% 06/16/57 .....ccvvvunnvvvrinnnnn | unnnns . 06/01/2024 . | Paydown . 06/16/2057 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2015-58
..38379K-GN-2 [CLASS B 2.900% 07/16/44 .....evvvvvvvnnnineen | nnnnns . 06/01/2024 . | Paydown . 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-142
..38379R-3T-8 [CLASS B 3.000% 11/16/59 ....ceevvvvvvnniiiiinnn | aunnnns . 06/01/2024 . | Paydown . 11/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 [ 183 CLASS C  2.800% 09/16/57 .....ovvvvvvvnnnns | unnnnns . 06/01/2024 . | Paydown ... . 09/16/2057 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIE
..38379U-EG-7 [CLASS C  3.000% 02/16/58 ....evvvvvvvvnnnnnenens | unnnnns . 06/01/2024 . | Paydown . 02/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-24
..38379U-FV-3 [CLASS 10 0.583% 09/16/57 ...euvvvvvvinnnnnnnnns | unnnnns . 06/01/2024 . | Paydown ... . 09/16/2057 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38379U-0X-7 [CLASS C  3.000% 01/16/58 .....ceevvvvvnnnrininnn | unnnnns . 06/01/2024 . | Paydown . 01/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H09
..38380L-EX-7 [CLASS LI ~ 0.390% 03/20/68 .....ceevvvvvvnnneenns | unnnns . 06/01/2024 . | Paydown ... . 03/20/2068 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38380L-MZ-3 [CLASS GI  0.015% 10/20/68 .........ccoevvvviunnn | unnnnns . 05/01/2024 . | Paydoun . 10/20/2068 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2019-8
..38380M-F5-5 |CLASS Z  2.500% 11/16/60 .........eevvvrvvvvvnnn [ereeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 23,916 |............ 23,916 [..eeeeneee 20,452 oeevnnnnnee 20,614 |............... 0 |eeeenns 3,302 |oeeieieeens 0 eeeeenn 3,302 |.ooeeiieeens 0 s 23,916 [oooeeiiiinnns (VN 0 | [V 249 |. 11/16/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-63
..38380R-24-2 |CLASS BD  1.500% 04/16/61 ....oevvvvrreereeeenns [ eeennn . 06/01/2024 . | Paydoun ... .. 508 | .. 508 |... . 04/16/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SEl
..38380T-6V-3 |CLASS SA  0.747% 12/20/47 .cooovveeeeeeeeeeeens [ eeens . 06/20/2024 . |Paydown ........oooeeiiiiins feeiiiiiini e [ (V1 40,855 |............ 43,648 |............l [V R (43,648) |......ceen [V R (43,648) |t 0 e (U O (VN 0 | [V 1,049 |. 12/20/2047 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H04
..38380V-PF-2 |CLASS JI 1.317% 03/20/68 ..........coeeeeeeeees [eeennn . 06/01/2024 . |Paydown .......coooeeiiiiins |oeniiiniinii e [ (V1 46,983 |............ 48,693 |............... [V R (48,693) |...ceeeeennnnn [V R (48,693) |...coeeeennnnn 0 e (U O (VO 0 | [V 4,274 |. 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-98
..38381Y-DH-4 |CLASS HS  0.647% 08/20/49 ........evvvvvnnnnnnnn [ereeenn . 06/20/2024 . |Paydown ........cooeeiiiiiis |eeiiininii e [V (V1 1,222 |............ 12,369 | [V R (12,369) |-.oeeeeeennnn [V R (12,369) |-.oeeeeeennnn 0 e (U O (VN 0 | [V 334 |. 08/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-123
..38382A-JU-0 |CLASS SL  0.697% 10/20/49 .......cooevveeeeeenns [eeennn . 06/20/2024 . |Paydown ........oooeeiiiiins |eeiiiiiini e [ (V1 50,244 |............ 55,526 [...uuviiunnnnns [V R (55,526) |...coeeeennnnn [V R (55,526) |...coeeeennnnn 0 e (U O (VN 0 | [V 1,506 |. 10/20/2049 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-153
..38382B-SG-9 |CLASS IJ  5.000% 06/20/47 .........ceeveeeeeeees [ eeennn . 06/01/2024 . |Paydown .......cooeeieiiiins |oeeniinieii e [ (V1 23,554 [oeeeennnne 23,904 [oiiiiiinnns [V R (23,904) |.oooeeeeeenns [V R (23,904) |..ooeeeeeenns 0 e (U O (VN 0 | [V 2,729 |. 06/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-6Z-1 |CLASS 10 0.136% 05/20/73 ...cooveeveeeeeeeeeens [ eeeenn . 04/01/2024 . |Paydoun .......coooeeiiiiins |oeeiiiniinis e [ 0 [ 8,069 |............. 8,335 [ooiiiiinnns [V R (8,335) |..coeeeeennn [V R (8,335) |..ceeeeeenn 0 e (U O (VN 0 | [V 97 . 05/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-H19
..38382Y-KD-4 |CLASS 10 0.011% 11/20/71 ..ovvvvvvrivviiiiiinns oo . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [V (V1 12,822 |............ 15,818 [oovviiiinnnns [V R (15,818) [oevvvvrrrnnnns [V R (15,818) [cevvverrennnnns 0 e (U O (VN 0 | [V 32 | 11/20/2071 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-H11
..38382Y-TG-8 |CLASS ClI  0.559% 04/20/72 .......evvvvvvvvvvnnnn [ereeenn . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [ (V1 64,909 |............ 76,551 |l [V R (76,551) |oeveniinnnnnn 0 s (76,551) [ceevvennnnnnns 0 e 0 . 04/20/2072 .
..912810-TX-6 |US TREASURY N B 4.250% 02/15/54 ..........ce. [oeennn . 04/29/2024 . | BARCLAYS CAPITAL ..eevvve |oovevvviiiiiiiiinnns Joeeees 3,227,383 |........ 3,500,000 |........ 3,219,727 |.... L0 . B9 0 e, 3,219,795 |.. . 02/15/2054 .
..912810-TZ-1 |US TREASURY N B 4.500% 02/15/44 .........cccv [oeeennn . 05/07/2024 . | Various ......ccoeevviiinnnn fooreeeennnnnnnnnnnns |oeees 11,798,208 |....... 12,000,000 |....... 11,744,531 |.... 0 e .. ... 487 | . 487 ... 11,745,018 |.. . 02/15/2044 .
..91282C-BV-2 |US TREASURY N/B  0.375% 04/15/24 ........oevve [eeennn . 04/15/2024 . |Maturity .....oovveenninnn Jooviniiniins | 11,250,000 |....... 11,250,000 |....... 10,774,297 |...... 11,117,572 |...............0 | 132,428 |. .. 132,428 |... 11,250,000 |.. . 04/15/2024 .
..91282C-CG-4 |US TREASURY N/B  0.250% 06/15/24 .. 06/15/2024 . (Maturity . . 7,000,000 ..7,000,000 ..6,663,047 |. .6,852,826 |. . 147,174 ). .7,000,000 . 06/15/2024 .
..91282C-EX-5 |US TREASURY N/B  3.000% 06/30/24 06/30/2024 . (Maturity .... ..500,000 . 500,000 ..488,418 |. ..494,3%5 |. ..5,605 |. 500,000 . 06/30/2024 .
..912833-LT-5 |STRIPS  0.000% 11/15/24 ..... 04/30/2024 . [ NATWEST MARKETS . ... 51,539 ...53,000 ...52,441 52,882 |. 45 |. ..52,926 . 11/15/2024 .

Maturity ....

..912834-LR-7 |STRIPS  0.000% 08/15/42 .. . 06/20/2024 . | BNO CAPITAL MARKETS .. 6,121,179 .14,379,429 .0 .. 6,100,902 20,277 |........ 20,277 |.. . 08/15/2042 .

0109999999. Subtotal - Bonds - U.S. Governments 40,615,906 49,350,031 40,308,775 19,931,639 (352,760) 40,536,243 79,661 79,661 XXX
KAZMUNAIGAZ FIN SUB BV FR SERIES 144A HSBC SECURITIES USA INC.

. 486670-AN-5 | 4.750% 04/19/27 wovvveveieiiiiiiiiieiiiecins D..... . 06/18/2024 . | c.vveviiieiicccciininine feeiiiiiiiiiins | 1,162,920 |........ 1,200,000 |........ 1,188,240 |........ 1,195,483 |..ovorinnnne [\ A 597 [ooriiiines [\ P 507 |oeeceriinas [\ 1,196,081 [ooovieenee, 0 | (33,161) |....... (33,161) [eveeeeee 38,158 |. 04/19/2027 . [2.B ........

0309999999. Subtotal - Bonds - All Other Governments 1,162,920 1,200,000 1,188,240 1,195,483 0 507 0 507 0 1,196,081 0 (33, 161) (33,161) 38,158 XXX XXX

..452151-LF-8 | ILLINOIS ST 5.100% 06/01/33 ©..evvveverenns | verenen . 06/21/2024 . [ JP MORGAN CHASE ...vvves [oevevereiririiienes [rreienne 889,990 [.ornnnne 939,999 [oorrnnn. 936,946 |..vcveee 55,317 |ovovreinnen (L] PR 1 P (L PR I S [(J A 950,693 [.vvvereeeee 0 |eee (60,703) |....... (60,703) [...nveve.. 27,033 |. 06/01/2033 . 1.6 FE ....

Redemption 100.0000

..452151-LF-8 | ILLINOIS ST 5.100% 06/01/33 ...oovevrrennene. coeenes | 06/01/2024 . [ o |, 134,246 |ooinnene 134,246 |.oooovenee. 143,941 [ 94,029 |.vieiiiinnns [\ (6,564) |.vevvreenerenne 0 | (6,564) |.vevereeneninne (o A 134,246 |..oovieenins 0 |oveiiiinins [\ A (L 3,423 | 06/01/2033 . |1.G FE ....

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 1,024,236 1,074,245 1,080,887 149,346 0 (6,556) 0 (6,556) 0 1,084,939 0 (60,703) (60,703) 30,456 XXX XXX
ARIZONA BRD OF RGTS ST NIV SY SERIES A

.. 04048R-DS-2 |6.204% 07/01/30 ..voverererrrerererercernnenes | eerens . 04/24/2024 . [MORGAN STANLEY BANK NA  [..vvoveereeiienes [rveeeanne 285,684 |.......... 280,000 |........... 326,118 |........... 309,345 |.ouveeeee. [ (1,928) [oveveererenanas [ (1,928) [oveveerrennnas (U P 307,417 [covrrinee 0 foreee (21,733)|....... (21,733) [ 14,235 |. 07/01/2030 . [1.C FE .
BURBANK CA WTR & PIR ELEC REVE  6.323%

. 12082T-AL-6 | 06/01/40 ..o | e . 06/24/2024 . [BANK OF AMERICA ..vovveve [ooveeeeeeceieienes [rveaeans 148,260 |.......... 140,000 [ovovoee... 165,586 |.......... 161,861 |oveveverrennns (U (7)) (U (7)) - (L1 161,198 |ovveverernnne 0 foreee (12,938) |....... (12,938) [.vovevee 5,016 |. 06/01/2040 . [1.D FE .
CALIFORNIA ST STUD CMNTYS DEV  7.550%

. 130795-26-7 | 05/15/40 <..vovveeeeereieieeee e | e . 05/15/2024 . | Cal | 100.0000 +..v foovererererieeieies o 5,000 |vorerenene. 5,000 [ooerernnnnn 6,224 [.oovveen 6,076 |-veveverrnnnnnn (L (670 O (U (670 O [ 6,039 [oovevernnen. 0 v (1,039) |....... (1,039) [ 189 | 05/15/2040 . |1.C FE ...
COLORADO ST HSG & FIN AUTH SF SERIES A-1

. 196486-GT-3 |5.560% 11/01/39 ...vveverereereereeerevereieiens | oo . 06/24/2024 . [HILLTOP SECURITIES ... [oeveveeeeveieienes [rveeenns 437,351 | 440,000 |........... 42,372 | (U (U (417 (U (4171 (U 442,219 v, 0 v (4,868) |........ (4,868) [....veeen 8,902 |. 11/01/2039 . [1.A FE ...
FANNIE MAE CAS SERIES 2019-HRP SERIES 2019

.. 20754P-AC-4 |HRP1 CLASS M2 144A  7.509% 11/25/39 ......... |.eecee. . 06/25/2024 . [Paydoun ....veveeeevveiene foereeeeeeeieieiees e 793,663 |........... 793,663 |........... 779,743 | 785,337 |oevereerennnns (U1 8,326 |oourrreanen. 0 |erernn 8,326 |ovurrreenen. (U R 793,663 |....c.eeen (U [ P (U 25,478 |. 11/25/2039 . [2.B FE
FANNIE MAE CAS SERIES 2018-C05 SERIES 14-C02

.30711X-AH-7 |CLASS 22 8.038% 05/25/24 .....ceveverrrrere | e . 04/25/2024 . [Paydoun ....c.ceevveveren foreeeereieieieieies [eeeeenan 1,249 |ovvreeen. 1,209 |oovrrnnns 1,178 [ 1,235 v (U L7 (U1 L3 [ 1,249 v (U1 [ U (U 34 |. 05/25/2024 . [1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 14-C0:

..30711X-AH-7 | CLASS 2M2  8.038% 05/25/24 ... . 05/25/2024 . ... 54,013 ...54,013 ...50,934 |............53,413 |.... ..54,013 |.. . 05/25/2024 . [1.A ........
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FANNIE MAE CAS SERIES 2018-C05 SERIES 16-CO1
..30711X-BU-7 [CLASS 2M2 12.934% 08/25/28 ........ccevvvnvvvenr | uunnnns . 06/25/2024 . |Paydonn .....eenviiiiiinnns Jovvniinieiiiiiinens feeeneeeens 12,341 [ 12,341 s 12,943 |[.....ooeeees 12,881 [ooeiiiiinnnnns 0 s (540) |vevvvernnnnns (U (540) |.oevvvvnnnnnns (U P 12,341 | (1 P [ PO [V 651 |. 08/25/2028 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017-
..30711X-NV-2 | CO5 CLASS M2C  7.649% 01/25/30 ... [ R . 06/26/2024 . |BANK OF AMERICA ......... ,155,458 |........ 4,054,105 |........ 4,004,243 |........4,028,128 |...............0 oo (17,11 [0 e (17,11 Lol 0 e 4,011,017 |.. . 01/25/2030 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIE:
..30711X-NV-2 [CO5 CLASS M2C  7.649% 01/25/30 ......cevvvnes | uunnnns . 06/25/2024 . |Paydonn .....euvveviiiinnnn Joevvniinniniiiiins foneneens 7,501 foooiiiinnnnns 7,501 |ooeeiins A0 I Y X ) AR o I AR - I AU | N RPN - B PO | N RN 7,501 . 01/25/2030 . |1.A ........
FANNIE MAE CAS SERIES 2018-C05 SERIES 2017-
..30711X-QC-1 [CO5 CLASS 1EDS  7.649% 01/25/30 ......cvvvvnes | uunnnns . 06/25/2024 . |Paydonn .....eevnvvviiiinnnn foevenniininiiiiiinns Joninns 135,391 |oeeennnnns 135,391 |....oeeeees 135,754 |.oooeeennns 136,536 |........eeeeenn0 | (1,145) |oeeeeeeeeee 0 v (1,148) i 0 s 135,391 . 01/25/2030 . |1.A ........
..3128M6-M6-2 |FHLMC GOLD POOL G04581  6.500% 08/01/38 .... |....... . 06/01/2024 . | Paydown ... ... 1,784 e 1,985 [l 1,935 | .. ... (151) ] .1,784 .. . 08/01/2038 . |1.A ........
..312929-FS-6 |FHLMC GOLD POOL A82877  5.500% 11/01/38 .... |....... . 06/01/2024 . | Paydown ... o 1,156 e 1,228 [ 1,228 ... (67)] .1,156 .. . 11/01/2038 . |1.A ........
..31292K-2X-4 |FHLMC GOLD POOL C03490  4.500% 08/01/40 .... |....... . 06/01/2024 . | Paydown ... ...13,128 ...13,690 |............ 13,690 |.... ... (561) | 13,128 |.. . 08/01/2040 . |1.A ........
..312939-WA-5 [FHLMC GOLD POOL A91541  5.000% 03/01/40 .... |....... . 06/01/2024 . | Paydown ... ... 11,073 L. 12,455 ...l 12,455 L ... (483) ] 11,973 .. . 03/01/2040 . |1.A ........
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .... |....... . 06/01/2024 . | Paydown ... ... 1,946 e 2,071 [ 2,071 | ... (125) | .1,946 |.. . 07/01/2040 . |1.A ........
..312941-UN-5 [FHLMC GOLD POOL A93297  5.000% 08/01/40 .... |....... . 06/01/2024 . | Paydown ... ... 5,024 5,352 [l 5,352 L. ... (327)). .5,024 |.. . 08/01/2040 . |1.A ........
..312941-VL-8 |FHLMC GOLD POOL A93319  5.000% 08/01/40 .... |....... . 06/01/2024 . | Paydown ... .. 3,116 e 3,309 [.....eeilll. 3,309 ... ... (193) | .3,116 |.. . 08/01/2040 . |1.A ........
..312942-M2-8 |FHLMC GOLD POOL A93977  4.500% 09/01/40 06/01/2024 . | Paydoun . 1,236 .1,289 | .1,285 | . (49)]. 1,236 . 09/01/2040 . |1.A .
..31297A-ZR-8 |FHLMC POOL A23452  5.500% 06/01/34 ... . 06/01/2024 . | Paydown ... .318 .35 . L824 ... ..(6)] ..318 . 06/01/2034 . |1.A ........
FREDDIE MAC STRIPS SERIES 311 CLASS S1
.. 31325U-RK-4 [0.731% 08/15/43 .eeeeeeieieieieeeeeeeeiieeeeeenn | s . 06/15/2024 . |Paydomn .cevveeeeeeeennins Jeenneeeeeeeneees e e [V (U1 PO 10,528 |oeeveennnnns 10,908 |..oeeeeenennns (U (10,908) [+vvueeeeeeennn 0 foueeeen (10,908) [oeneeeieienn O s 0 . 08/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 329 CLASS C3  4.500%
..31325V-HF-4 | 06/15/39 ... . 06/01/2024 . | Paydown ... (33,423) |. .. (33,428) |... .0 . 06/15/2039 . |1.A ........
..3132DI-EE-9 [ FHLMC POOL SD8233  5.000% 07/01/52 06/01/2024 . | Paydoun .(4,303) | ..(4,303) .203,001 . 07/01/2052 . |1.A . .
..31326F-BF-3 |FHLMC POOL Q01838  4.000% 06/01/41 .. N [, . 06/01/2024 . | Paydown ... e (8) )]s 719 . 06/01/2041 . |1.A ........
FREDDIEMAC STRIP SERIES 308 CLASS PO 0.000%
L B1B2HT-MI-4 [ 07/15/43 e eeeeeeeeeee | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 72,983 |oeeiinnns 72,983 |.oeeeinnnnnn 46,047 |............ 45,062 |..ecevnnnnnnnns [V PO 27,921 |eeeiniins [V PO 27,921 |eeeiiies 0 Joeeeeees 72,983 [.ooeeeiininnnns (VI PO [ PO [V PO 0 |. 07/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 309 CLASS V4  1.133%
L B1B2HT-QK-5 [ 08/15/43 .o eeeeeeeeeee | s . 06/15/2024 . |Paydomn .coeveeeeeeeennnns Jeennieeeeeenieeee feeeeeeeees 39,79 |oeeeuuenns 39,796 |...ceennnnnn 44,301 |...coonennnn 44,657 |.oeeennnnnnnnns (U (4,861) [ccceeeeeennnnnn (U (4,861) [ccceeeeeennnnnn 0 Joeeeeees 39,796 |[...cevvvnnnnnns (VI PO [ PO [V AU 140 |. 08/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 321 CLASS V4  1.101%
CBABRHT-ZX-T7 [ 12/15/43 e | s . 06/15/2024 . |Paydomn .ceeeeeeeeeeennnns Jeennieeeeenineee feeeeeeeees 74,874 |............ 74,874 |............ 79,807 |oveeunnnns 79,757 |oeeeernnaaans (U (4,883) |cvvenneaennns (U (4,883) |cvvenneaennns 0 Joeeeeees T4,874 oo (VI PO [ PO [V AU 261 |. 12/15/2043 . |1.A ........
FREDDIEMAC STRIP SERIES 333 CLASS V6  1.261%
L B1B2HU-BI-2 [ 08/15/44 e | s . 06/15/2024 . |Paydomn .coeveeeeeeeennnns Jeennieeeeeenieeee feeeeeeeees 39,512 |t 39,512 [oceeeeeeee 44,339 |............ 4,591 oo (U (5,079) |+evveneaeenes (U (5,079) |+evvennraeenes 0 Joeeeeees 39,512 [oeeiiiiiinnnns (VI PO [ PO [V AU 163 |. 08/15/2044 . |1.A ........
FREDDIEMAC STRIP SERIES 332 CLASS V1 1.261%
L B182HU-CJ-0 [08/15/44 .o | s . 06/17/2024 . |Paydown ... ... (576) | ... (576) |... . 08/15/2044 . |1.A ........
..31335B-7G-5 |FHLMC GOLD POOL G61795  4.000% 06/01/47 .... |....... . 06/01/2024 . | Paydown ... . 06/01/2047 . |1.A ........
.. 31335H-5U-3 [FHLMC POOL C90859  5.500% 10/01/24 ........... | ... . 06/01/2024 . | Paydoun . 10/01/2024 . |1.A ........
FREDDIE MAC SERIES 2344 CLASS Q0  0.000%
L. 313399-AL-1 [08/15/31 oeeeeieeeeeeie e eeeeee | s . 06/15/2024 . |Paydonn ...ceeueneeeeeennnns Joeennniieeeeeeniees e 8,261 [0 8,261 [ 7,566 e 7,671 [0 [ 590 |oeeiiiiinns (V1 PO 590 . 08/15/2031 . |1.A ........
FREDDIE MAC SERIES 2412 CLASS GS  6.768%
L 31339D-YW-2 [ 02/15/32 e | s . 06/15/2024 . |Paydonn ...c.euueeeeeennnnns Joemnneeeeeeenneees feeeeeeeee.. 5,048 [o05,048 [0 83,808 | 3315 [0 e 1,734 | (U1 1,734 . 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 2390 CLASS SD  2.603%
L B1339L-89-2 [ 12/15/31 o | s . 06/15/2024 . |Paydomn .cevveneeeeeennins Joennieeeeeeieees feeeee e [V (U PO 189 | 128 | (U (128) [oeeeeeeennnnns (U (128) [oeeeeeeennnnnn [ (VI IO (VI PO [ PO [V PO 62 |. 12/15/2031 . |1.A ........
FREDDIE MAC SERIES 2389 CLASS SI  2.303%
LB1BBM-EX-2 [ 06/15/31 e | s . 06/15/2024 . |Paydomn .cevvueeeeeeennins Joenneeeeeeennees feeeee e [V (U1 PO K72 IO M7 foeeiiees (U [RRT0 ) (U [RRT0 ) [ (VI IO (VI PO [ PO [V PO 29 |. 06/15/2031 . [1.A ........
FREDDIE MAC SERIES 2408 CLASS SM  2.881%
LB1B3M-LE-6 [ 01/15/32 v eeeee | s . 06/15/2024 . |Paydomn .cevvueeeeeeennins Joenneeeeeeennees feeeee e [V (U1 PO 101 [ T4 | 0 Joeeeeees (T4) |eeeeeeeeenee (V1 PO (74) | [ (VI IO (VI PO [ PO [V PO 31 |. 01/15/2032 . |1.A ........
FREDDIEMAC STRIP SERIES 406 CLASS F33
..313303-JA-0 [6.635% 10/25/53 ..oeeveeeeeeeeennieeeeeeeeneeeee | s . 06/25/2024 . | Paydown ... . 10/25/2053 . |1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F44
..313303-L6-6 [6.260% 05/25/54 ...ccevvvneeieeinniieeeeenneeeee | s . 06/25/2024 . | Paydoun . 05/25/2054 . |1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [6.410% 05/25/54 ...oeevvvneeiiiinninianienninnanee | nnees . 06/25/2024 . | Paydown ... . 05/25/2054 . |1.A ........
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FHLMC STRUCTURED PASS THROUGH SERIES T-11
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 .......eevvvvvnnnvnnnn | unnnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 12,865 |....coeeeens 12,865 |ooeevennnnns 13,184 |oooeeeennnns 13,094 | 0 s (230) |+vvvveerrnnnns (U (230) |-eevvvvnnnnnns (U P 12,865 |ovveniiiiinnn (1 P [ PO [V 342 [.01/25/2028 . [1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
L 3133TU-SA-2 [03/15/29 i | s . 06/01/2024 . | Paydown ... . 03/15/2029 . |1.A ........
FREDDIE MAC
LBAB3TN-WV-2 [ 05/17/30 wevveiiiiiiiieiivcieiiececcenieeeeen | s . 06/17/2024 . |Paydomn ....cevvnvvviiinnnns Joevniniieiiiiiinnns foeeneeeiiiiis [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V N 0 |. 05/17/2030 . |1.A ........
FREDDIE MAC SERIES 2254 CLASS S  3.053%
L B133TP-TY=5 [09/15/30 vvveniiiiiiiiiccccvieeecccvieeeees | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U P 207 |ooiiiiiiins 210 | 0 s (4100 (U (72 (0) ) PR [ (VN (VN P [ PO [V 47 1. 09/15/2030 . |1.A ........
FREDDIE MAC SERIES 2293 CLASS S  3.853%
L 3133TS-BH-5 [03/15/31 v | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V [ (T PP LY F 0 s (47) [ervrnnnnnnnnns (U P (47) | [ (VN (1 P [ PO [V 40 |. 03/15/2031 . |1.A ........
FREDDIE MAC SERIES 2319 CLASS SE  2.081%
L 3133TT-6D-9 [05/15/31 ovvviiiiiiiiiiiecceieececevieeeees | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P 154 | 146 | 0 s [ (U [QELC) ) PO [ (VN (1 P [ PO [V 22 |. 05/15/2031 . [1.A ........
FREDDIE MAC SERIES 2323 CLASS UC  0.800%
L 3133TU-F8-6 [ 10/15/28 ovveeiiviiiiiiiiiiiiccceii e | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniineniiiiinnns foeineeeeiiis [V (U P M5 | [T 0 s (63) [cevvvrnnnnnnnn (U P [(C) ) PO [ (VN (1 P [ PO [V 66 |. 10/15/2028 . |1.A ........
FREDDIE MAC SERIES 2353 CLASS SJ  2.731%
L3133TV=3Y-0 [06/15/31 wovveiiiiiiieiieciei e | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U P (KT A 154 | 0 s (154) |vevveriinnnns (U (154) |oovvevinns [ (VN (1 P [ PO [V 35 [. 06/15/2031 . [1.A ........
FANNIE MAE SERIES 2000-17 CLASS SB  3.551%
..313688-DV-0 [07/25/30 ..evvvnniviiiiniiiiiiiiiiieeeeceiiineeeees | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U P 369 |iiiiiiiiiins 99 [ 0 s (99) [ervvvvnnnnnnnns (U P (99) |vvveninnnns [ (VN (1 P [ PO [V 165 |. 07/25/2030 . |1.A ........
FANNIE MAE SERIES 2000-44 CLASS SC  3.001%
L 313688-FO-7 [ 12/25/30 vvvvviiiiiiiiiiiciieceiies | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V [ L1 PO L L O 0 s (L) T (U P (R P [ (VN (1 P [ PO [V N 9 | 12/25/2030 . |1.A ........
FANNIE MAE SERIES 1998-40 CLASS S  3.253%
L 31359T-HB-8 [06/17/28 ..o | s . 05/17/2024 . |Paydomn .....eevvvviiiinnnns Joevnniniiniiiiinnns foeeeeeiiiis [V [ L2 PO Tl 0 e ()] R [ R [ PO [ (VN (1 P [ PO [V N 5 | 06/17/2028 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 1998-W5 CLASS B2
..31350U-IIF-8 [ 144A  6.500% 07/25/28 ......oeevvvvvnniniiiiinnnn | nnnnns . 05/01/2024 . |Paydoun .....ouunvvviiinnnns Joevnnininiiiiiines foreeneeeens 23,429 |............ 23,429 |oeeennn 23,481 [ 23,524 |ooiiiiiinnnnnn 0 s [£553) 1 O (U P (95) |vvvenniniins (U P 23,429 |ooiiiiiinnnnn (1 P [ PO [V 596 |. 07/25/2028 . |1.A ........
FANNIEMAE STRIP SERIES 281 CLASS 2 9.000%
L 31364H-N8-6 [ 11/25/26 .evvvniiiiiiiiiicciiecviieeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U P 24 B PO 390 |ooiiiiiiins 0 s (390) |+vvveerrnnnnns (U (390) |.oevvvennnnnns [ (VN (1 P [ PO [V 520 |. 11/25/2026 . |1.A ........
FANNIE MAE STRIP SERIES 308 CLASS 2  7.500%
..31364J-X4-0 [09/25/30 ..ovvvvrnniiiiiiiiiineirni s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [ L K25 PO 12 | 0 s (12) forvnnnnninnnns (U P (12) | [ (VN (1 P [ PO [V N 4 |. 09/25/2030 . |1.A ........
FANNIE MAE SERIES 2011-99 CLASS MS  0.551%
L3136AT-LU-2 [ 10725741 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F L L B O 1,414 | [V R (11,414) |eeeeeenens (U - (11,414) [oeiiinnnnnns [ (VN (1 P [ PO [V 352 [. 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 .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,149 [...oooeenens 2,197 |l 0 fens (2,197) |eeeeeeeees (U . (2,197) |veveninnenns [ (VN (1 P [ PO [V 87 |. 04/25/2039 . |1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  1.051%
L 3136A2-3M-3 [01/25/42 ovvvviiiiiiiiies s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 4,439 |............. LI [V R [EPX) ] [V A (4,723) |evvenninnns [ (VN (1 P [ PO [V 164 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-13 CLASS PS  0.551%
LB136A3-VE-8 [03/25/41 i s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,272 |oeeiiiiinnnns 2,675 |.ooeeeeeens 0 fens (1,8%) |t 781 |oennnns (2,676) [ceeevinnnnnn [ (VN (1 P [ PO [V 199 |. 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-24 CLASS SA  1.121%
L.3136A4-DX-4 [09/25/41 .ovvviiiiiiiiiiii s s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 3,357 [oeiiiiiinnnnn 3,507 |oooeeeieies 0 fens (3,507) |eeeeeeeeens (U . (3,507) |evvenninnnnns [ (VN (1 P [ PO [V 174 . 09/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-20 CLASS SB  1.201%
L 3136A4-HK-8 [ 01/25/31 covvveiiiiiiiiiiiiiveeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,368 |ieveinnnnns 2,105 |l 0 fens (2,105) |.oeeeeeeenns (U . (2,105) |evveenninnnnns [ (VN (1 P [ PO [V F 1,301 |. 01/25/2031 . |1.A ........
FANNIE MAE SERIES 2012-19 CLASS SA  1.001%
L 3136A4-NB-1 [03/25/42 ..o | s . 06/25/2024 . | Paydown ... ...15,424 |............ 16,199 |.... . 03/25/2042 . |1.A ........
FANNIE MAE
..3136A4-P9-4 [04/25/42 ...ccovvviiiiiiiiieis s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 6,666 |............. 6,453 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-35 CLASS HS  1.051%
L 3136A5-NH-5 [04/25/42 ...covvviiiiiiiieeicis s . 06/25/2024 . | Paydown ... 8,218 [l 6,715 L . 04/25/2042 . |1.A ........
FANNIE MAE
.. 3136A5-ON-9 [04/25/42 ...coovvniiiiiiiiineiccis s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 8,372 |veeriins 8,805 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS HS  1.001%
L 3136A5-UN-4 [04/25/42 ...coovvniiiiiiiieciis s . 06/25/2024 . |Paydown ... 3,660 ...l 3,044 1 . 04/25/2042 . |1.A ........
FANNIE MAE
..3136A5-UU-8 [04/25/42 ...oivvvviiiiiiiiiiiniiiiiicciiis | e . 06/01/2024 . |Paydown ......ooovevvvinnnns Jovvennninnniiiinnnns Joeeee.... 128,888 |.......... 128,888 [........... 138,980 J..eeennnnns 137,009 . 04/25/2042 . |1.A ........
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FANNIE MAE SERIES 2012-54 CLASS GI  4.500%
L3136A5-2D-1 [02/25/41 ovvvviiiiiiiiiis | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V L | A AR 3077 £ I FORR, 3,924 [oooiiiiiinnnns [V R (3,924) [cvvnnnnnnnnnnn [V A (3,924) [.eovvvvnnnnnnns [ (VN 0 . 02/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-63 CLASS AS
L 3136A6-TY=0 [06/25/42 .oevvvveiiiiiiiiiiciiiieevceiieees | s . 06/25/2024 . | Paydown ... . 06/25/2042 . |1.A ........
FANNIE MAE
3136A6-V3-5 [07/25/27 ovvveiiiiiiiiiiiiiiiineeeceiineeeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 47 | (G} I O 0 s (LD (U (161) [oeeeeevinnnnns [ (VN (1 P [ PO [V 148 |. 07/25/2027 . |1.A ........
FANNIE MAE SERIES 2012-79 CLASS SG  0.601%
LB136A7-LR-1 [07/25/42 v s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 1,254 |oooeeennnnns 1,977 foniiinnnnnn, [V R (11,977) |evvvviiiennnns (U - (11,977) [eeneiiiiinnnns [ (VN (VN P [ PO [V 325 [. 07/25/2042 . [1.A ........
FANNIE MAE SERIES 2012-83 CLASS SQ  0.551%
L313BA7-YL-0 [08/25/42 vvveiiiiiiiiiiieiiies | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U FO, 1,224 |..ooovennnnns 1,208 [oveiiiiininns 0 fens (1,258) |.oeeeeeeens (U . (1,258) |vvveeniennns [ (VN (1 P [ PO [V 33 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-100 CLASS NS  1.151%
..3136A8-NN-6 [09/25/42 ....oevvveniiiiiiiiiiiiicciieeccviiins | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U FO, 1,333 [ 1,349 | [V R (1,349) |..ooeeeeees [V A (1,349) |evveeinne [ (VN (1 P [ PO [V 62 | 09/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-111 CLASS SB  1.151%
L 3136A9-EU-8 [ 10/25/42 .ovvvvviiiiiiiiiercicinies s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 10,253 |ooeveennnnns 10,897 [ovveviinnnnnns [V R (10,897) [evvvvvvvannns (U - (10,897) [cuvvnrivennnnns [ (VN (1 P [ PO [V 338 |. 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-135 CLASS SB  0.651%
L3136AA-HY-4 [12/25/42 i s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 18,152 |ovvvennnnnns 18,759 |l [V R (18,759) [cvvvvvvvnnnnns (U - (18,759) [cevvnivinnnnns [ (VN (1 P [ PO [V 583 |. 12/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-5 CLASS IN  3.500%
L 3136AB-DB-7 [02/25/33 .. | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U F 19,027 |oveveennnnns 16,579 |l [V R (15,579) |.ooeeeeeees (U - (15,579) |ooevvvvnnnnnns [ (VN (1 P [ PO [V F 2,310 |. 02/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-43 CLASS SQ  0.721%
L 3136AD-Y7-8 [06/25/43 ..ooviiiiiiiiiiiieciis | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U F 14,164 |...ooenneens 14,542 [ [V R (14,542) ..o (U - (14,542) ..o [ (VN (1 P [ PO [V 544 . 05/25/2043 . [1.A ........
FANNIE MAE SERIES 2013-55 CLASS Al 3.000%
LB13BAE-QT-7 [06/25/33 ovvveiiiiiiiiiieerceee s | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 36,420 |......ceenns RAT8 |l [V R (32,178) [cevvvvrennnnns (U - (82,178) [ceveeivinnnnns [ (VN (1 P [ PO [V F 4,187 |. 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-73 CLASS SB  0.751%
L 3136AF-RV-8 [07/25/43 .ovvveiiiiiiiiieerciieciiies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii [V (U F 17,715 [ooeeeins LT VAT PO [V R (18,173) [cvvvvvvennnnns (U - (18,173) [cuveieiinnnnns [ (VN (1 P [ PO [V 645 |. 07/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO 0.000%
L 3136AG-EK-4 [09/25/43 ..oovvviiiiiiiiiiiccecis | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 65,241 | 65,241 |............ 48,970 |.....oeenens 48,003 |.....cvvnnnnnne (U . 17,238 [ooeiiiiiinnnns (U . 17,238 [oeeiiiiininnns (U P 65,241 [..occevvnnnnnns (1 P [ PO [V N 0 |. 09/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-111 CLASS BA  3.000%
L 3136AG-NA-0 [ 11/25/33 v | s . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 192,482 |o.oeennnnn. 192,482 |........... 184,969 |.......... 186,846 [....oevvvvennns (U 5,637 |eviiiinnnnns (U 5,637 |iiiiiiinnns (U R 192,482 [...coovvnnnnnns (1 P [ PO [V F 2,481 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS A0 0.000%
L 3136AG-YK-2 [ 10725743 v s . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 65,935 |.oeenns 65,935 |........... 46,878 |..evuunnnnn. TR T (U . 20,120 |oeeeiiininns (U . 20,120 |oeeeniinins (U P 65,935 [....ccvvnnnnnns (1 P [ PO [V N 0 | 10/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-121 CLASS SA  0.651%
LO13BAH-EV-8 [ 12/25/43 i s . 06/25/2024 . | Paydoun . 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS W  5.556%
L 3136AJ-YU-4 [04/25/44 ..o | s . 06/01/2024 . | Paydown . 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 . | Paydown . 04/25/2044 . |1.A ........
FANNIE MAE SERIES 2015-34 CLASS EI  6.000%
L 3136AN-3D-7 [06/25/45 ..oeevvviiiiiiiiiirciiiecnies | s . 06/01/2024 . | Paydown . 06/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-6 CLASS SA  0.601%
..3136A0-4A-5 [02/25/46 ....oevvvniiiiiiiiiiiiiiiiieeiiees | s . 06/25/2024 . | Paydoun . 02/25/2046 . |1.A ........
FANNIE MAE SERIES 2015-77 CLASS GS  0.801%
..3136A0-GD-6 [ 10/25/45 ...covvvnniiiiiiiiiiieiiies | s . 06/25/2024 . | Paydown ... . 10/25/2045 . |1.A ........
FANNIE MAE
. 3136AR-ZV-3 [04/25/46 ....oevvvniiiiiiiiiiiiiiiiiiinies | s . 06/25/2024 . | Paydoun . 04/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-24 CLASS 10  6.000%
. 3136AS-HL-3 [05/25/46 ....ovvvnniiiiiiiiiiiiiiiii s | s . 06/01/2024 . | Paydown ... . 05/25/2046 . |1.A ........
FANNIE MAE
L B136AT-HZ-0 [08/25/46 ..oovveviiiiiiiiiiecciiieeeeceiieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 23,154 |oeeeiinne 24,049 [ooniiiinnnnnns [V R (24,049) | (U - (24,049) |..covvnnnnnnnns [ (VN (1 P [ PO [V 506 |. 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-62 CLASS GS  0.651%
L 313BAT-VI-1 [ 09725746 . | s . 06/25/2024 . |Paydown ... ... (7,397) ). . 09/25/2046 . |1.A ........
FANNIE MAE
L. 3136AU-AT-8 [ 11/25/46 .ovvvvnniiiiiiiiiiiiiiiiiiiiiiicciiiinneeees | e . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ 0 Joveennnnns 103,633 |......eeens 106,344 |............... 0 ... (106, 344) . 11/25/2046 . |1.A ........
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FANNIE MAE SERIES 2016-83 CLASS BS  0.651%
L 3136AU-DM-0 [ 11725746 oevveeiiiiiiieccciieeeceiieeeeen | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis (VN R | A R 1 (I N[ - < 8 R | I N (1 < ) AR o I AR (- - 1<) I AU o I AUt | N At | N R (N R, [V F 1,179 | 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-79 CLASS SA
L 3136AU-HU-8 [ 11725746 ovvveeciiiieececvieeeiieeen | s . 06/25/2024 . | Paydown ... ..5,729 |. 11/25/2046 . [1.A ........
FANNIE MAE
L 3136AU-MG-3 [ 12/25/46 ...oevvveiiiiiiiciiieies | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii (VN R | A R R+ NP [ <1 RO ) I AR ([0 <15 A o I AR ([0 <) N AU o I AU | N RN (N RO (N R, [V 532 . 12/25/2046 . [1.A ........
FANNIE MAE SERIES 2017-109 CLASS 10  4.000%
L. 3136B0-0X-7 [01/25/38 ovvveeiiiiiiiiiiiiiiieecviieeen | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis 0 feeiriiiiiienn 0 [l 28,308 ... 25,086 |ooevenniiiennnn 0 |enenn (25,606) |oeveeniiiinnn 0 foeeenn (25,606) [eveenevennnnn O foveeiiciiinnn 0 [0 [0 [ [V F 3,349 |[. 01/25/2038 . [1.A ........
FANNIE MAE SERIES 2019-14 CLASS SA  0.651%
..3136B4-FN-3 [04/25/49 ...coovvviiiiiiiiiiiniieciis | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis (VN R | A R~ I I R N S RO ) I PO < 411573 A o I AR < 1 1/<7: I AU o I AU | N AU | N R (N R, [V F 1,443 |. 04/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-18 CLASS SE  0.700%
..3136B4-PQ-5 [05/25/49 ....oevvvniiiiiiiiiiiieiciiicceeis | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis 0 fooveririiiieenn 0 [ 36,441 37,409 | 0 e (87,409) | 0 e (37,409) [ O i 0 [0 [0 [ [V F 2,009 |. 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-24 CLASS BS  0.651%
..3136B4-RX-8 [05/25/49 ....oevvvvniiiiiiiiiiiiiiiiecciins | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii 0 fooeeririiiiienenn 0 [ 42,257 e 83,957 | 0 e (43,957) | 0 e (43,957) [eveiiiiiinnnd O i 0 [0 [0 [ [V F 1,993 |. 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-35 CLASS SE  0.701%
L 3136B5-GM-1 [07/25/49 vvvvviiiiiiiiis s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joevninnneiiiiinns feeeeeeiiii 0 feeriiiiiiienn 0 [l 100,425 ...l 103,226 e 0 el (103,226) | 0 e (103,226) [ O v 0 [0 [0 [t [V F 4,903 . 07/25/2049 . [1.A ........
FANNIE MAE SERIES 2019-59 CLASS SA  0.601%
L3136B6-LA-9 [ 10/25/49 .ovvvvviiiiiiiiiines s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis 0 fooeeriiiiiieenn 0 [ 43,961 |ooiinnnnn 45,484 |0 e (45,484) | 0 e (45,484) [t O i 0 [0 [0 [ [V F 1,845 |. 10/25/2049 . |[1.A ........
FANNIE MAE SERIES 2020-34 CLASS 1B 5.000%
L. 3136BA-HR-8 [ 06/25/50 ...evvvniiiiiiiiiiiiiiieeceiieeeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis 0 fooeeriiiiiiiienn 0 [l 28,004 |oiiinnnnn 27,534 | 0 e (27,534) | 0 e (27,534) [t O i 0 [0 [0 [ [V F 2,654 |. 06/25/2050 . [1.A ........
FANNIE MAE SERIES 2020-52 CLASS 1A 5.500%
L. 3136BB-FF-4 [08/25/48 ...ovvvviiiiiiiiiiiiiiiieeeceiieeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis (VN R | A R K (VI R 172 (1< T8 R o I N (123 (05 PR o I AR (122 A (0'<) AU o I AU | B Rt | N O (N R, [V PO 16,887 |. 08/25/2048 . [1.A ........
FANNIE MAE SERIES 2020-75 CLASS YI  4.000%
L3136BC-JA-9 [ 11/25/50 ovvvenniiiiiiiiiiiiiiiieccecviieeeeen | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U F 68,065 |...ouunnnnn. 69,860 |.....evvrrrnns [V R (69,860) [.vvvvvrrrnnnns (U - (69,860) [cvvvnrevrrnnnns [ (VN (1 P [ PO [V F 6,209 |. 11/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-94 CLASS GI  3.500%
L 3136BD-NA-2 [01/25/51 ovvveiiiiiiiiiiiiiiiciieeccceiieeeeen | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U PO 142,253 |........... 161,557 [ovvvvvvvnnnnnns 0 ... (161,557) |.oeeeeeeen 0 |oueeen (161,557) |ovvvvnnnannne [ (VN (1 P [ PO [V PO 16,677 . 01/25/2051 . [1.A ........
FANNIE MAE SERIES 2021-33 CLASS DI 3.500%
L 3136BH-UU-1 [06/25/41 ovvveeiiiiiiiiiecciieeeciieeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 44,878 |............ 4,947 | [V R (41,947) |.ocoeeeees (U - (41,947) |.oovviinns [ (VN (1 P [ PO [V F 4,616 |. 06/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-75 CLASS ID  4.000%
L 3136BU-X3-4 [ 11725751 v | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 53,168 |............ 53,918 | [V R (53,918) |...ceeeeennn (U - (53,918) |.oevvvennnnnnns [ (VN (1 P [ PO [V F 4,417 | 11/25/2051 . |1.A ........
FANNIE MAE SERIES 2022-10 CLASS SB  0.365%
L 3136BL-4E-7 [05/25/58 ..vvvviiiiiiiiiiceie s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 79,390 |..ocvvvnnnns 81,602 |....cevvvnnnnns [V R (81,602) [.evvvvernnnnns (U - (81,602) [cevvneevennnnns [ (VN (1 P [ PO [V F 1,810 [. 05/25/2058 . [1.A ........
FANNIE MAE SERIES 2022-33 CLASS SA  0.265%
L 3136BM-3Y-2 [09/25/38 ..eevvviiiiiiiiinrei s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 55,002 [....ccvvnnns 57,678 |ovevvrerrnnnnns [V R (57,678) [cevvvvrernnnnns (U - (57,678) [cuerevennnnns [ (VN (1 P [ PO [V F 1,516 |. 09/25/2038 . |1.A ........
FANNIE MAE SERIES 2022-50 CLASS SB  0.665%
L3136BN-HO-0 [ 03/25/41 v s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U PO 104,222 |.......... 108,668 |............... 0 ... (108,668) [...vvvvvrnnnnns 0 |oueeen (108,668) [.......ccvvnnnn [ (VN (1 P [ PO [V F 3,769 |. 03/25/2041 . |1.A ........
FANNIE MAE SERIES 2022-37 CLASS SA 144A
LO136BN-LT-1 [0.765% 07/25/52 ..ovvvveniiiiiiiieieciiiiineeeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U PO 164,989 |........... 169,227 |............... 0 ... (169,227) |...cceeeenn 0 |oueeen (169,227) |vvvvenenanns [ (VN (1 P [ PO [V F 9,151 |. 07/25/2082 . |1.A ........
FANNIEMAE STRIP SERIES 327 CLASS 1  0.000%
L3136FA-RT-9 [09/25/32 v | s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 20,994 |o.eeenns 20,99 |........... 19,033 |oveeennnnns 19,238 |ovvveeniiinnns (U 1,757 fooeeiiiiinnnnns (U 1,757 fooeeiiiiinnnnns (U P 20,994 [..oocovnnnnnnns (1 P [ PO [V N 0 |. 09/25/2032 . |1.A ........
FANNIEMAE STRIP SERIES 366 CLASS 8 5.000%
. 3136FC-AB-3 [10/25/35 .oevvvviiiiiiiiiiiiriiie s | s . 06/01/2024 . | Paydown ... ....(2,432) | . 10/25/2035 . |1.A ........
FANNIEMAE S
L 3136FC-ON-9 [ 12/25/34 v s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 829 | 757 Joeeviiiinens 0 s (757) [ervnnnnnnnnnnns (U (V470 ) [ (VN (1 P [ PO [V 186 |[. 12/25/2034 . [1.A ........
FANNIEMAE STRIP SERIES 372 CLASS 1  0.000%
L 3136FC-T2-2 [08/25/36 .oevvvneeiiiiiiiieiciiieeeceiineeees | s . 06/01/2024 . | Paydown ... . 08/25/2036 . |1.A ........
FANNIEMAE S
L 3136FC-2J-8 [01/25/36 ovvveniiiiiiiiiiicciieeceiieeeen | s . 06/01/2024 . | Paydown . 01/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 370 CLASS 1 0.000%
L B136FE-AA-0 [06/25/36 ..evvvnniiiiiiiiiieeiiiieeeceiieeen | s . 06/01/2024 . | Paydown ... . 06/25/2036 . |1.A ........
..31371L-KY-4 [FNMA POOL 255111  5.500% 03/01/34 . . |- 06/01/2024 . | Paydoun . 03/01/2034 . |1.A .
..31371M-JF-5 [FNMA POOL 255962  5.500% 10/01/35 ..........o |eeenens . 06/01/2024 . | Paydown ... . 10/01/2035 . |1.A ........
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FREDDIE MAC SERIES 3709 CLASS PO 0.000%
L. 3137A0-U3-7 [ 08/15/40 evvvvniiviiiiiiiiiiiiiiinincciiineeeeen | s . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 5,39 | 5,304 [.....eeeins 3,676 |.oeevvnnnnnns 3,663 |oieiiiinnns (U 1,731 [oeennns (U 1,731 [oeeinnns [V P 5,39 [ooiiiiiiiinnnn (1 P [ PO [V N 0 |. 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3752 CLASS VS  0.000%
L 3137A2-X4-8 [ 11715740 evveniiiiiiiieiiiiiivieen | s . 06/01/2024 . | Paydown ... .... 5,831 .. 585 |. .. 585 |... . 11/15/2040 . |1.A ........
FREDDIE MAC
L313TAA-LI-4 (10715740 v | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 12,700 [oooveennnnns 12,700 [oeeeennenne 14,008 |............ 13,737 | 0 fens (1,038) [ouvvevnnnnnnnns (U . (1,088) [oeeniivinnnnns (U P 12,700 |oveeniieiinnnnn (1 P [ PO [V 236 |. 10/15/2040 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS S  6.450%
LB137A5-AY-0 (01715741 Lovveiiiiiiiieeen | s . 06/15/2024 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS SA  6.480%
LBI3TAS-AZ-T (01715741 e | s . 06/15/2024 . | Paydown . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  6.490%
L 3137A6-AT-9 [01/15/41 v | s . 06/15/2024 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3859 CLASS JB  5.000%
L B137AA-M2-6 [ 05/15/41 Lovvviiiiiiiiieeen | s . 06/01/2024 . | Paydown . 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3886 CLASS AS  5.920%
L3137AC-06-9 [07/15/41 ovveiiiiiiiiiiiiiiii e | s . 06/15/2024 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3934 CLASS SA  6.400%
L B137AG-AN-0 [ 07/15/41 eveeiiiiiiiiiieeeen | s . 06/17/2024 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3958 CLASS AS  1.103%
LBISTA-BC-7 [ 11715741 e | s . 06/15/2024 . | Paydoun . 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 3137AK-5F-4 [ 06/15/41 ovveeiiiiiiiiiiiiiiiiccieeeen | s . 06/01/2024 . | Paydown . 06/15/2041 . |1.A ........
FREDDIE MAC SERIES 3998 CLASS CS  1.281%
COISTAL-HT-T (02715742 s s . 06/15/2024 . | Paydoun . 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4028 CLASS SN 1.431%
LABTAP-DV-9 [02/15/32 i | s . 06/17/2024 . | Paydoun . 02/15/2032 . |1.A ........
FREDDIE MAC SERIES 4040 CLASS TO  0.000%
L137AQ-TH-5 [03/15/37 v | s . 06/01/2024 . | Paydown . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L3137AQ-UP-1 (06715742 v s . 06/01/2024 . | Paydown . 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4086 CLASS ST  0.781%
L3137AR-UB-T [ 07/15/42 v | s . 06/15/2024 . | Paydown . 07/15/2042 . |1.A ........
FREDDIE MAC SERIES 4087 CLASS SD  0.331%
L137AS-BL-4 [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 | . 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 MAC SERIES 4103 CLASS SN 0.831%
L 3137AU-B3-2 [09/15/42 i | s . 06/15/2024 . | Paydown . 09/15/2042 . |1.A ........
FREDDIE MAC SERIES 4139 CLASS SA  0.931%
LOISTAN-YE-9 [12/15/42 i s . 06/15/2024 . | Paydown ... . 12/15/2042 . |1.A ........
FREDDIE MAC
L. 3137B0-N9-1 [03/15/28 oevveeiiiiiiiiiiecciiieccccevieeeeen | s . 06/01/2024 . | Paydown . 03/15/2028 . |1.A ........
FREDDIE MAC SERIES 4245 CLASS AS  0.781%
L3137B3-WH-7 [ 08/15/43 v | s . 06/15/2024 . | Paydown ... . 08/15/2043 . |1.A ........
FREDDIE MAC
L 3137B5-FI-8 [ 06/15/35 i | s . 06/15/2024 . | Paydown . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 4286 CLASS SN 0.781%
L 3137B6-V3-2 [ 12/15/43 i s . 06/15/2024 . | Paydown ... .. (10,275) |... . 12/15/2043 . |1.A ........
FREDDIE MAC
.. 3137B6-Y0-8 [12/15/43 . iivvvviiiiiiiiiiiiiiiiicciiiies | e . 06/01/2024 . |Paydonn .....oeovvvviiinnnns Jovvunnniiiiiininnns foneiinnens 61,076 [...ocoeenns 61,076 |......onnnns 57,630 [.....cceenns 58,251 [iiiiiiinnns (U 2,825 |t [U 2,825 |t [V 61,076 |..cooeeeinnnnn 0 | (U [ 757 |. 12/15/2043 . [1.A ........
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FREDDIE MAC SERIES 4297 CLASS VS  0.000%
L 3137B7-MD-8 [ 07/15/39 ovvveiiiiiiiiiieecciieeeceiieeeen | s . 06/15/2024 . |Paydonn .....oeevvviiiinnns Jovvnininniiiiiinnns foeeneeeens 38,170 [oceeeenen 38,170 |oeeeeennnnns 35,846 |............ 36,423 [.ooeiiiinnnnnn (U 1,748 [oooeiiiinnnnnns (U 1,748 [oooeiiiinnnnnns (U P 38,170 |evvveieeens (1 P [ PO [V N 0 |. 07/15/2039 . |1.A ........
FREDDIE MAC SERIES 4338 CLASS ZX  4.250%
.3137BB-2P-4 [05/15/44 .oovvvviiiiiiiiiinis s . 06/01/2024 . | Paydown ... .. (41,218) |... . 05/15/2044 . |1.A ........
FREDDIE MAC
LB137BF-DA-6 [ 01/15/41 ovveiiiiiiiiieeenn | s . 06/15/2024 . |Paydoun .....oeenvvvviinnnnn Joevvviinnnieniinnns foveeennnn 8,262 [l 8,262 [oiiinnnl 8,304 8,358 [ 0 L (96) | 0 e (96) |vvvvneiiennnn 0 v 8,262 [eeenniinn (1 P [ PO [V N 0 |. 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 4476 CLASS IL  6.000%
L 3137BU-EH-2 [ 06/15/37 v | s . 06/01/2024 . |Paydonn .....oeenvvvvvvnnnns Joevvnninnneiniininns foveenieeiennnnnn 00 [ 00 [l 52,688 ..l 48,077 el O [ (48,077) [l 0 e (48,077) [ceunnrivinnnnns [ (VN (VN P [ PO [V F 5,900 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 4485 CLASS SA  0.931%
.3137BJ-05-5 [06/15/45 .evvvnniiiiiiiiiiiiiiiiieiieeen | s . 06/15/2024 . |Paydonn .....eeenvvvieninnns Joevvninnniiniiiinns foveenneeieennnnn 00 [ 00 [ 17,848 19,210 [0 e (19,210) [l 0 e (19,210) [ouveniiinnnnns [ (VN (1 P [ PO [V 464 |. 06/15/2045 . |1.A ........
FREDDIE MAC SERIES 4580 CLASS SH  0.653%
L 3137BP-NT-2 [05/15/46 oevveniiiiiiiiiiecciieccccvvineeeeen | s . 06/15/2024 . |Paydonn .....oeenvvvriiinnns Joevvnininiiiiiiinns foveennieeiennnnn 00 [ 00 [l 35,715 036,970 [t 0 it (36,970) [l 0 e (36,970) [cuvvnrevrnnnnns [ (VN (1 P [ PO [V F 1,359 |. 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4612 CLASS KZ  2.500%
..3137BR-S8-9 [09/15/46 ....evvviiiiiiiiiiiiiiieeeecniieeeeen | s . 06/15/2024 . |Paydown ......oovevviinnnnn fovvvvninnnneiiinnnns foveen.... 108,174 [oLL... 108,174 ............ 96,603 |............97,722 |.cccoeiiiiinnnn 0 | 10,453 |0 e 10,453 |oovveeiiiinns (U 108,174 [.ooevevnnnnnns (1 P [ PO [V F 1,157 |. 09/15/2046 . |1.A ........
FREDDIE MAC SERIES 5052 CLASS 10  3.500%
COISTFT-HE-8 [ 12/25/50 v | s . 06/01/2024 . |Paydonn .....ouvnvvvveninnns Joevvnninnneinininns foveenineneennnnn 00 [ 00 [l 066,921 |iiiinll 65,984 [0 e (65,984) [0 e (65,984) |...covvvnnnnnnn [ (VN (1 P [ PO [V F 5,740 |. 12/25/2050 . |1.A ........
FREDDIE MAC SERIES 5077 CLASS DI 3.500%
L3137F9-3U-3 [02/25/51 v | s . 06/01/2024 . |Paydoun .....ovunvvvvinnnnns Joevvninnniiinniinns foveennieieennnnn 00 [ 00 0287567 ..llll 281,840 [ 0 el (281,840) [l 0 e (281,840) |.evvvnnnnne [ (VN (1 P [ PO [V PO 23,203 |. 02/25/2051 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES KW03 CLASS X1
.. 3137FA-QF-8 [0.918% 06/25/27 ...eevvviviiiniiiiiiiiniiniieiinn | s . 06/01/2024 . |Paydonn ....cevenvvviinnnnn foovvnninnnniininnns Jovvennineeennnn 00 e 0 [ 8311 [ 4,928 |0 e (4,928) | 0 e (4,928) |.eevvennnnnnnns [ (VN (1 P [ PO [V 950 |. 06/25/2027 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES KIR3 CLASS X
L 3137FB-AK-2 [0.192% 08/25/27 ..covvvnniiiiiiiiiiieiiiiiineeeees | s . 06/01/2024 . |Paydonn ....covvnvvvviinnnns Joevvnninnneniinninns Joveenniniennnnnn 00 i 00 [ 6,483 | 4,084 |0 e (4,084) [l 0 e (4,084) |..ovvennnnne [ (VN (1 P [ PO [V 613 |. 08/25/2027 . |1.A ........
FREDDIE MAC SERIES 4751 CLASS SB  1.031%
L 3137FD-B8-4 [01/15/39 ovvveniiiiiiiiiiiiiiiieeecviieeeen | s . 06/15/2024 . |Paydonn .....oevnvvvveninnn Joevvnnininiiiininns foveennneiiennnnn 00 [ 00 [ 34,077 | 34,994 [0 e (34,994) [0 e (34,994) [..ovvinnnnnns [ (VN (1 P [ PO [V F 1,920 |. 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 5083 CLASS LI  3.500%
3137FF-RC-3 [08/25/49 ....ovvvnniiiiiiiiiiiiiiiiiiiennevcinieees | s . 06/01/2024 . |Paydoun .....ouenvvvvinnnnns Joevvniininniinniinns foveeniieieeenn 00 [ 00 l0212,886 |..lnll 212,245 [0 [l (212,245) a0 e (212,245) |.ovvvnnnnnnnns [ (VN (1 P [ PO [V PO 17,260 |. 08/25/2049 . [1.A ........
FREDDIE MAC SERIES 4851 CLASS MS  0.653%
L B137FK-AV=8 [ 08/15/57 wevvveiiiiiiiiiiiiiiiiiienceccinineeeien | s . 06/15/2024 . |Paydonn .....oeenvvvviiinnns Joevvnininiiiiiinns foveeneneiinnnnn 00 [ 00 [l 63,043 | 64,595 [0 feeenn (64,595) [0 e (64,595) |..ccvvvnnnnnnns [ (VN (1 P [ PO [V F 1,806 |. 08/15/2057 . [1.A ........
FREDDIE MAC SERIES 4853 CLASS SG  0.652%
LB137FK-TE-5 [04/15/38 ovvveeiiiiiiiiicccciieeccciieeeeen | s . 06/15/2024 . |Paydonn .....ouvnvvvrininnns Joevvnninnneininiinns foveenineiinnnnn 00 [ 00 [ 24,879 | 25,678 [0 [ (25,678) [l 0 e (25,678) [cevnnreiinnnnns [ (VN (1 P [ PO [V F 1,373 |. 04/15/2038 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES K106
..3137FR-UV-1 [CLASS X1 1.440% 01/25/30 .eovvvvnvviiiinnnnns | nnnnns . 05/23/2024 . |BANK OF AMERICA ........ |oeeveniviriiiiiinnns fooeniieiiiiinns [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 01/25/2030 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES K106
..3137FR-UV-1 [CLASS X1 1.440% 01/25/30 ..evvvvnvvvviinnees | nnnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 848 | 672 | 0 s ({773 R (U ({7772 ) [ (VN (1 P [ PO [V 52 [. 01/25/2030 . [1.A ........
FREDDIE MAC SERIES 4993 CLASS Al 144A
.. 3137FU-4II-1 [4.000% 07/25/40 ..ovvvvniiiiiiiiiiiiiiniiiieeiins | s . 06/01/2024 . | Paydown . 07/25/2040 . |1.A ........
FREDDIE MAC SERIES 5080 CLASS IK  4.000%
CASTRX-UZ-9 [ 11725750 v | s . 06/01/2024 . | Paydown . 11/25/2050 . |1.A ........
FREDDIE MAC SERIES 3721 CLASS SB  0.553%
.3137GA-DJ-3 [09/15/40 oevvvnniiiiiiiiiieiiiieiieeen | s . 06/15/2024 . | Paydown . 09/15/2040 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES KLU3
..3137H0-H7-6 [CLASS XI  2.091% 01/25/31 ..ovvvvniiiiiiiinees | nnnnns . 06/01/2024 . | Paydown ... . 01/25/2031 . |1.A ........
FREDDIE MAC SERIES 5116 CLASS
L B3137HO-JE-9 [01/25/50 vvveniiiiiiiiiiecciieeecceiieeeen | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U PO 146,584 |........... 145,907 | 0 ... (145,907) |..coeeeeennns 0 |oueeen (145,907) |ovvvvennnnnnns [ (VN (1 P [ PO [V PO 12,349 |. 01/25/2050 . [1.A ........
FREDDIE MAC SERIES 5122 CLASS IY  3.500%
LASTHISAX-4 (07725751 v | s . 06/01/2024 . | Paydown ... ...74,806 |.... .. (72,578) |... . 07/25/2051 . |1.A ........
FREDDIE MAC
LBTHISFH-4 (07725751 v | s . 06/01/2024 . |Paydonn .....ovvnvvviennnnns Joevvnninnneiiiniinns foveeniievennnnnn 00 [ 00 [ 47,504 | 47,701 [l O e (47,701) [l 0 e (47,701) . 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS NI 3.500%
LBTHASNG-2 [ 12/25/51 i s . 06/01/2024 . |Paydonn ....covunvvvvinnnnns Joevvnineniiinninns foveeniieinennn 00 [ 00 ol 204,346 ...l 208,355 [aaininnnnl O sl (208,355) [l O [ (208,355) |... . 12/25/2051 . |1.A ........
FREDDIE MAC
.. 3137H6-80-9 [07/25/49 ..covvvviiiiiiiiiiiiiiiii s s . 06/01/2024 . | Paydown ... .(209,676) |... . 07/25/2049 . |1.A ........
..3138AH-6L-5 |FNMA POOL Al4474  5.000% 07/01/41 ..coveveens | unnnns . 06/01/2024 . | Paydown ... e (112) ] . 07/01/2041 . |1.A ........
..3138AL-PG-6 [FNMA POOL AI6722  4.500% 07/01/41 ..ooovvvvnn | ennnnns . 06/01/2024 . |Paydown ....coveovvviiinnnns Joovvnnnnnnieinnnns Joveenneneennn 958 o888 [ 578 78 0 e (20) e 0 e (20) . 07/01/2041 . |1.A ........
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..3138EN-S8-3 |FNMA POOL AL5942  5.000% 07/01/44 .......cccee | eunnnns . 06/01/2024 . | Paydown ... ... 48,664 ...48,664 ...52,070 |.... ... (8,406) |. . (8,406) [... ..48,664 |.. 1,013 |. 07/01/2044 . |1.A ........
..3138ET-PS-9 [FNMA POOL AL8532  3.426% 06/01/45 ............ |.eeeens . 06/01/2024 . | Paydown ... R 8,875 |... ....8,875 s e 8,810 [l . N ...8,875 |.. . 06/01/2045 . |1.A ........
..3138WF-CS-3 |FNMA POOL AS5480  4.500% 07/01/45 ....oeeeeees | nnnnns . 06/01/2024 . |Paydomn .ceevvuneeeeeennnns Joeeennieeeeeeniees Joreeeeeens 8,088 |..ccornnnnnn 8,088 [eoeeieeens 8,966 |.covuunnnnnn 8,966 |.ccovvuunnnnns (U (878) [ceeeeeeennnnnn (U (878) [ceeeeeeennnnnn [V IO 8,088 . 07/01/2045 . |1.A ........
FANNIE MAE SERIES 2001-34 CLASS SB  3.253%
.313920-PQ-7 [ 12/18/28 ... | s . 06/18/2024 . |Paydomn .cevveeeeeeeennins Joeeniieeeeeeiiieees feeeee e [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V PO 1| 12/18/2028 . [1.A ........
FANNIE MAE SERIES 2002-7 CLASS SB  3.151%
L B31392B-2K-1 [02/25/28 .o | s . 06/25/2024 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeee e [V (U PO L VE T PO 138 |oveeeeieeeees (U [QEEE) ) (U (Rl [ (VI IO (VI PO [ PO [V PO 58 |. 02/25/2028 . |1.A ........
FANNIE MAE SERIES 2002-10 CLASS QT 4.191%
L 31392B-65-0 [ 10/25/31 e eeeee | s . 06/25/2024 . |Paydomn .ccevvuneeeeeennis Jeennieeeeeenies e 1,864 |oeeeeennnns 1,864 |oeeeeennnns 1,220 | 1,228 |ooeeeiiiens 0 Joeeeeees 640 |oeeeneeiaenns (V1 PO 640 |oeeeuieiaenes [V IO 1,864 |ooeeeeeeennnn (VI PO [ PO [V PO 33 |[. 10/25/2031 . [1.A ........
FANNIE MAE SERIES 2001-72 CLASS NZ  6.000%
LB1392B-GI-0 [ 12/25/31 e | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeemnnieeeeeeniees foreeeeeeens 2,575 |oeeeeieeenee 2,575 foeeieeennnnns 3,020 |oeeerinnnns 2,967 |eeeeiiieens (U (392) |+eeeerenees (U (392) |+eeeeeenes [V IO 2,575 |eeeeiiiins (VI PO [ PO [V PO 64 | 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-79 CLASS BA  7.000%
L 31392B-MM-5 [08/25/45 ...ceeeeeeeeeeee e | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Joennieeeeeeiieeee feeeeeeeees 17,581 [ooeeeennnnes 17,581 [oeeeeeeee 17,615 oo 17,611 [ 0 Joeeeeees (30) |+eeemneeeenns (V1 PO (30) |+evemneeeenns 0 Joeeeeees 17,581 |oveeeeeeennen (VI PO [ PO [V AU 520 |. 03/25/2045 . |1.A ........
FANNIE MAE SERIES 2002-14 CLASS 10  0.296%
.313920-AX-2 [01/25/42 .eeeeeeieeeeeeeeeeeeeeeeeeeeeeeeee | . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennieeeeeniiiees feeeeeeeeenis [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V AU 296 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  2.601%
. 31392C-P9-9 [ 05/25/32 e | s . 06/25/2024 . |Paydomn .cevveeeeeeeennins Jeenneeeeeenieeee e [V (U1 PO LRI IO 67 |oeeeeriiaenns (V1 P ({70 ) R (V1 PO ({70 ) R [ (VI IO (VI PO [ PO [V PO 39 . 05/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-21 CLASS SD  2.651%
.31392C-RB-2 [04/25/32 ..o | s . 06/25/2024 . |Paydomn .cevveneeeeeennins Jeenniieeeeenieees feeeee s [V (U PO T 287 |eeeeeeieees (U (287) |+ eeeeneneees (U (287) |+ eeeeenneees [ (VI IO (VI PO [ PO [V AU 103 |. 04/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-63 CLASS SN 2.551%
L B1892E-D3-1 [ 10/25/32 e | s . 06/25/2024 . |Paydomn .cevveeeeeeennins Joennieeeeenieeee feeee e [V (U PO 280 |ooeeeiiiins 228 |eeeeeiins (U (228) |-eeeeennnns (U (228) |-eeeeeennns [ (VI IO (VI PO [ PO [V PO 50 |. 10/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-52 CLASS §  2.651%
L B1392E-GM-6 [ 09/25/32 .. | s . 06/25/2024 . |Paydomn .cevveneeeeeennins Jeenneeeeeenieeee feeeee e [V (U PO 27 R 158 |oveeeeeeeenes (U (158) [oveeeeeeennnnnn (U (158) [oveeeeeeennnnns [ (VI IO (VI PO [ PO [V PO 92 |[. 09/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-58 CLASS SW  2.651%
L B1392E-NB-2 [09/25/32 ..o | s . 06/25/2024 . |Paydomn .cevveeeeeeennins Joennieeeeenieeee feeee e [V [ PO 83 | L7 0 Joeeeeees (42) |eeeeeeeeenns (V1 PO (42) |eeeeeeeeenne [ (VI IO (VI PO [ PO [V PO 69 |. 09/25/2032 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 2002-W9 CLASS 10
.. 31392E-80-4 [0.914% 08/25/42 ...oeevveeeeeeeeieeeeeeeeeieeeee | s . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennieeeeenniiees feeeeeeeeenis [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V AU 857 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-59 CLASS CS  2.551%
LB1B92E-TZ-3 [09/25/32 e | s . 06/25/2024 . |Paydomn .cevveeeeeeennins Joennieeeeenieeee feeee e [V (U PO 305 |oeeeeiiiiees 205 o (U (295) |+ eeeeennees (U (295) |+ eeeevenees [ (VI IO (VI PO [ PO [V PO 63 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS X1  0.511%
..31392E-VX-5 |02/25/44 ... [ IR . 06/01/2024 . | Paydown ... . 02/25/2044 . |1.A ........
FANNIE MAE SERIES 2002-90 CLASS ST  1.000%
. 31392G-EF-8 [08/25/32 .eevveiieieeeiieeeeeeeee e | s . 06/25/2024 . | Paydoun . 08/25/2032 . |1.A ........
FREDDIE MAC STRUCT PASS THROUG SERIES T-43
..31392M-GR-7 [CLASS 10 0.250% 08/25/32 ..ceevvvveeeeeeennns | s . 06/01/2024 . | Paydown ... . 08/25/2032 . |1.A ........
FREDDIE MAC SERIES 2463 CLASS
L 31392U-U4-2 [ 06/15/32 e eeeee | s . 06/01/2024 . | Paydoun . 06/15/2032 . |1.A ........
FREDDIE MAC SERIES 2458 CLASS SE  2.553%
L B1392P-BR-2 [ 01/15/32 eveeeeeeeeeeeeeeeeeee e eeeee | s . 06/15/2024 . | Paydown ... . 01/15/2032 . |1.A ........
FANNIE MAE
..31393C-ZC-0 [06/25/33 ..eeeveeeeeeeeeeeeeeeeenne e eeeeenneeee | s . 06/01/2024 . | Paydoun . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-67 CLASS WA  6.740%
. 31393D-NX-5 [01/25/32 .eeeeeeeeeeeeeieeeeeeeeeee e | s . 06/25/2024 . | Paydoun . 01/25/2032 . |1.A ........
FANNIE MAE SERIES 2003-87 CLASS SL  3.651%
L 31398E-8D-7 [07/25/33 oo eeeeneeeeee | s . 06/25/2024 . | Paydoun . 07/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-71 CLASS DS 0.217%
L B1393E-KS-7 [ 08/25/33 e | s . 06/01/2024 . | Paydoun . 08/25/2033 . |1.A ........
FREDDIE MAC SERIES 2577 CLASS SN 0.550%
L B31393L-ED-1 [ 02/15/33 e e | s . 06/15/2024 . |Paydomn .cevveeeeeeeennins Joennneeeeeenniieees feeeee e [V (U PO 106 [oeeeeeeenennns 108 |oveeeeeeeenee (U [Q[0X) ) (U [Q[0X) ) [ P (VI IO (VI PO [ PO [V AU 21 |. 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2003-116 CLASS S  3.201%
L. 31393T-48-2 [ 11/25/33 oo | s . 06/25/2024 . |Paydomn .ccevvueeeeeennns Joeennieeeeeeniees e 3,047 |oieeieene 3,047 |eeeiies 2,450 |..coeeennnnns 2,530 [oceeiiiiiinnnns (V1 PO L1 VA PO 0 e L1 VA PO [V IO 3,047 |oeeeiiiinnnns (VI PO [ PO [V PO 41 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2003-126 CLASS IB  0.050%
.. 31398U-CF-8 [12/25/33 ..iiievuiiiieiinniineeeennnineeeeennines | nnees . 06/25/2024 . |Paydomn oeevvuueieeinnnnnns Joennnnaneeeennnnnes foeneneeeennnnnns [ [U PP 252 |ooiiiiiiiiiinnns 24 O (U N (221) |oeeernnnnnnes [U (221) |oeeernnmnnnes [ 0 |oeemminaaeees [V PP (U T [ PP 32 |. 12/25/2033 . [1.A ........
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FANNIE MAE SERIES 2004-47 CLASS Ul 5.500%
..31393Y-D6-9 [06/25/34 ...eevvvnniiiiiiiiiiiiiiine s | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V [ -7 O -7 F 0 s (72 (U P [£:79 ) P [ (VN (1 P [ PO [V 32 |. 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-28 CLASS QM  1.701%
LB1393Y-EY-7 [01/25/34 v s . 06/25/2024 . | Paydown ... . 01/25/2034 . |1.A ........
FANNIE MAE
..31393Y-04-0 [05/25/34 ..oovvvniiiiiiiiineecceicceeis | s . 06/25/2024 . | Paydoun . 05/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-43 CLASS S  3.483%
L31393Y-TH-8 [06/25/34 .oevvveiiiiiiiiiiiiiiciin i | s . 06/25/2024 . | Paydoun . 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-69 CLASS IP  5.000%
L 31394A-E4-4 [12/25/33 .ooiiiiiiiieiiiceciis | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U P 21 | 200 |.ooeieiiinnnnns 0 s [0} (U [FZ0[0) ) O [ (VN (1 P [ PO [V 39 . 12/25/2033 . [1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA  5.000%
L 31394A-J7-2 [09/25/34 ..ooviiiiiiiiiiiiececiis | s . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,301 | 1,119 [ 0 fens (1,119) founnniiiinnnns (U . (1,119) oo [ (VN (1 P [ PO [V 205 |. 09/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Tl  5.000%
L. 31394A-NQ-5 [08/25/34 .ovvvviiiiiiiiiieiie i | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 828 |....covvnnns 751 i 0 s (751) [orvnnnnnnnnnnns (U (751) [ovnneiiiiinnnns [ (VN (1 P [ PO [V 165 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl ~ 5.000%
.. 31394A-NR-3 [08/25/34 ..oevvvriiiiiiiiiiiieiciii s | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 1,062 |oeveeeniiinnnns 772 N 0 s (5722 P (U (922) |oovvvvinnns [ (VN (1 P [ PO [V 174 . 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-60 CLASS SE  3.301%
L. 31394A-WT-9 [08/25/24 ..covvvveiiiiiiiiiiiiiiiiien s | s . 04/25/2024 . | CONVERSION ...cevvvvnnninns Jovvnniiriiiiinnes foeineeeeiiiinns [V L L 4 s [ PR (VN P [ PR (VN P [ L [V ([ O [ PO 0 | 08/25/2024 . |1.A ........
FANNIE MAE SERIES 2004-60 CLASS SE  3.301%
L. 31304A-WT-9 [08/25/24 ..ccevvveiiiiiiiiiiiiiiiiien s | s . 04/25/2024 . |Paydonn ....cevunveriiiinnnn Joevvnniininiiiiiins Jeneeeeeinnnd P4 I PO 2 | 2 | 2 | [ PR (VN P [ PR (VN P [ 21 [ (1 P [ PO [V N 0 | 08/25/2024 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS TI  5.000%
.. 31394A-20-2 [04/25/34 ..coovvvniiiiiiiiicis | s . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U P 854 | i L3 R 0 s (764) [c.vvnnnnnnnnnns (U (764) [cenneivinnnnns [ (VN (1 P [ PO [V 157 | 04/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS Ul 5.000%
L. 31304A-Z8-8 [02/25/34 ...covvviiiiiiiiiii i | s . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U FO, 1,10 [ 987 |.oviiiiiins 0 s (1701 (U (987) [cunnevirnnnnns [ (VN (1 P [ PO [V 194 ). 02/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-92 CLASS SD  2.641%
.. 31394B-0X-5 [05/25/34 ...covvvniiiiiiiiiinccciis | s . 06/25/2024 . |Paydonn .....eenviiiiiinnns Jovvniinieiiiiiinens feeeneeeens 68,767 |....cevnnnns 68,767 |..eevunnnnn. 60,873 |oeeernnnnnns 65,856 |.......oeennn (U 2,912 | (U 2,912 | (U P 68,767 |oooeveiiiinnnnn (1 P [ PO [V 799 |. 05/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-30 CLASS SP 2.301%
L31394C-5T-5 [ 11/25/33 ovvviiiiiiiiievciii s | s . 06/25/2024 . |Paydonn .....evvveviinnnnnn Jevinninniniiiiins foeneens 8,568 |[......oeennnn 8,568 |....ccceenn. 5,308 |.cevuunnnnns 5,704 |oviviinns (U 2,864 |.oooinnnnnnnns (U 2,864 |.ooovunnnnnnns (U1 O 8,568 |.uuiiiiiinnnn (1 P [ PO [V 83 | 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2005-19 CLASS SA  1.295%
.. 31394C-JG-8 [03/25/35 ..oiivviiiiiiiiin i | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,528 |..cocevnnnnns P 7 [V R [P25:75) 1 R [V A (7)1 R [ (VN (1 P [ PO [V 196 |. 03/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-29 CLASS SO 1.301%
.. 31394D-FH-8 [04/25/35 ..ovivviiiiiiiiiieeceieciis | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 565 |.oiiiiiiiinns 604 |....vnnnnnns 0 s ({10 (U G102 PO [ (VN (1 P [ PO [V 63 |. 04/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-45 CLASS PT  8.000%
.. 31394D-P8-7 [10/25/34 .oevvvviiiiiiiiiiiiiiiii s | s . 06/25/2024 . | Paydoun . 10/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-59 CLASS UA  0.000%
L 31394E-ST-6 [ 07/25/35 vvvvviiiiiiiiiiieeicciie s | s . 06/25/2024 . | Paydoun . 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-93 CLASS SH  1.792%
L 31304F-4L-6 [ 10/25/35 oviviiiiiiiiiieers | s . 06/25/2024 . | Paydoun . 10/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DM 4.402%
L 31394F-DT-9 [07/25/35 vvvviiiiiiiiiiieeerciinie i | s . 06/25/2024 . | Paydoun . 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DI 0.551%
L 31394F-DV-4 [07/25/35 ovvvviiiiiiiiiiieevciii s | s . 06/25/2024 . | Paydown ... . 07/25/2035 . |1.A ........
FANNIE MAE
L31394F-IB-7 [ 10725735 i | s . 06/25/2024 . | Paydoun . 10/25/2035 . |1.A ........
FREDDIE MAC SERIES 2682 CLASS SB  4.069%
L 31394K-KV=5 [10/15/33 ovvveiiiiiiiiiiiieiiiieeeecviieeeen | s . 06/15/2024 . | Paydown ... . 10/15/2033 . |1.A ........
FANNIE MAE
L31394U-HT-2 [ 11725735 i | s . 06/25/2024 . |Paydoun .....oueveviiiinnnns Joevnniniiiiiiines foeeeeeiiinnn 250 | 250 [ [ N (U P (U P 250 |.oiiiiiiinns (U P 250 |.ooiiiiiins [ PR TV (1 P [ PO [V N 5 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-100 CLASS S
L 31394U-QF-2 [ 11725735 v | s . 06/25/2024 . |Paydown ... . 11/25/2035 . |1.A ........
FANNIE MAE
L 31394V-EU-0 [11/25/35 ..ivvvvviiiiiiiiiiiniiiiiiiicciiiiees | e . 06/25/2024 . |Paydonn .....oeviiiiiiiinns Jovnninniiiiiiiinnns foieiinnens 12,005 |............ 12,005 J.oeennns 11,850 [ooooinnes 11,892 |vveeiiinnns [ U LAV [ U LAV [V 12,005 oeeeiiiinnnn 0 | (U [ 202 |. 11/25/2035 . [1.A ........
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FANNIE MAE SERIES 2005-122 CLASS S 1.151%
LO134V-EV-8 [ 11725735 i s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P L 191 | 0 s (166) [.vvvvernnnnnns 25 [ [REC1D ) PO [ (VN (1 P [ PO [V 64 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP
L.31394V-JJ-0 [01/25/36 ..evvvnniiiiiiiiiiiiiiiieeecviieeeeen | s . 06/25/2024 . | Paydown ... . 01/25/2036 . |1.A ........
FANNIE MAE
L 31394V-KK-5 [01/25/36 ..evvvnniiiiiiiiiiiiiiiieeeecciieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U P 146 | LT F 0 s (135) |+vevveriennnns (U [RES) T [ (VN (1 P [ PO [V 25 [. 01/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-8 CLASS HK  0.000%
..31394V-V5-6 [03/25/36 ....evvvnniiiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 13,548 [.....ennnne 13,548 |oooeeennnnns 12,511 | 12,609 |ovveeniinnns (U P oK (U P 939 | (U P 13,548 |oovvninnns (VN P [ PO [V N 0 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS NS  1.179%
L 31394V-76-0 [03/25/36 ..oevvvvnniiiiiiieiceie s | s . 06/25/2024 . |Paydonn .....eunvvviiiininns Joevnnninniiiiinens feeneeeiiiis [V (U P 844 | FA LT P 0 s (VA1 (U (WA L) ) [ (VN (1 P [ PO [V 244 . 03/25/2036 . [1.A ........
FREDDIE MAC SERIES 2781 CLASS SA  3.406%
.. 31394X-DP-8 [04/15/34 .ovvvvriiiiiiiiiiniici s | s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 17,052 |...ocoeeeens 17,052 |oeeeennnnnns 15,562 |oveveennnnns 15,568 |ovvveeniiiinns (U 1,494 oo (U 1,494 oo, (U P 17,052 |oveeniiiinnnnn (1 P [ PO [V 229 . 04/15/2034 . [1.A ........
FREDDIE MAC SERIES 2802 CLASS SL  3.846%
.. 31394Y-QJ-6 [04/15/32 oovvvvviiiiiiiiniii s | s . 06/15/2024 . |Paydonn ......euviviiinnnnn Jevvnninnieiiiiins fonneneens 8,893 [.ceoeiinne 8,893 |.iiiiins 6,504 |.einnnnns 6,638 |...oennnnnnns (U 2,255 [ooiiiiiiiinnns (U 2,255 [oooiiiiiiinnnns (U1 O 8,893 [..ccovvnnnnnns (1 P [ PO [V 132 | 04/15/2032 . |1.A ........
FREDDIE MAC SERIES 2795 CLASS ST  1.750%
L31394Y-VB-7 [ 12/15/32 s | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U FO, 1,514 | 1,353 | [V R (1,353) |.oeeeeeees [V A (1,353) |vvveeininnns [ (VN (1 P [ PO [V 214 |. 12/15/2032 . |1.A ........
FANNIE MAE SERIES 2810 CLASS ME ~ 5.500%
L 31395A-JY=2 [06/15/34 .evvvniiiiiiiiiiiiiiiiecieeen | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 4,389 [eeiiiinne 4,389 [.....cooennns 4,714 | 4,684 |...ooonnnnnnnns 0 s (294) |vvvvviiinnnns (U (294) |.ovvvvinnns [V P 4,389 [.ooovinnnnnnns (1 P [ PO [V 101 [. 06/15/2034 . [1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 1.251%
L 31395B-TT-0 [03/25/36 ..ovvvvvniiiiiiiiiiiiciinieneeeciiieees | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U FO, 8,535 [.oiiiinnnnns 8,888 [......ccvnnee 0 fens (8,888) [c.vvvvvrnnnnnns (U . (8,888) [cnevvinnnnnn [ (VN (1 P [ PO [V 505 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SB  4.814%
L 31395B-VI-0 [03/25/36 ..vvvvviiiiiiiii s | s . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 1,006 |oeeeeennnnns 1,006 [oooeiiviennnnnnnns [ N (U P (U 1,006 [ooeivieinnnnns (U 1,006 [oooeviiennnnns (U1 O 1,006 [oeeeeinnnnn (1 P [ PO [V 20 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2828 CLASS GF  8.500%
.. 31395C-80-5 [06/15/34 .evvvnriiiiiiiiiiiiiiiiieeceieeen | s . 06/15/2024 . |Paydonn ......euviviinnnnnn Jevvnnnniiiiiiinns fonneneens 1,841 | 1,841 | 2,001 |ooeeeiinnnnns 1,985 |oveeeiiiinns 0 s (L7 P (U (144) oo [V P LR I OO (1 P [ PO [V 65 |. 06/15/2034 . |1.A ........
FREDDIE MAC SERIES 2827 CLASS SH  3.043%
L. 31395C-Y5-4 [02/15/33 ovvviiiiiiiiiiie s | s . 06/15/2024 . |Paydoun ......euvvviiinnnnn Jevvnninniiiiiiinns fonneneens 4,397 | 4,397 fooeiiiiinnnns 3,096 |ieevennnnnns 3,107 |oveiiiins (U 1,201 | (U 1,201 | [V P 4,307 [oveiiiiiinnnns (1 P [ PO [V 45 |[. 02/15/2033 . [1.A ........
FANNIE MAE SERIES 2006-31 CLASS SX  1.251%
.. 31398D-AP-4 [05/25/36 ...cevvvnniiiiiiiiiniiiiinie s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 8,996 |.eevvunnnnnn 9,161 |l 0 fens (9,161) [euvvvnnnnnnnnns (U . (9,161) [oeeniiiinnnnns [ (VN (1 P [ PO [V 679 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-36 CLASS SA  7.752%
.. 31398D-PQ-6 [05/25/36 ....evvvnnniiiiiiiiiniiiiiiien s | s . 06/25/2024 . |Paydomn .....oueveviiiiinnns Joevnniinieiiiiiinnes feeeeieiiiinns 729 | < R [ N (U P (U P 729 | (U P 729 | [ PR 729 [t (1 P [ PO [V 24 |. 05/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-512 CLASS P 1.201%
.. 31395D-84-2 [03/25/36 ...eevvvnniiiiiiiiiiieiiiii s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 1,187 [ 1,204 |l 0 fens (1,220) |.eeeeeeeens L3N . (1,294) |evveenininne [ (VN (1 P [ PO [V 188 . 03/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-50 CLASS IJ  1.151%
L 31395D-UE-7 [06/25/36 ..evvvvneiiiiiiiiiieiiiiieeecevieeeees | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,565 [...cceevnnnns 2,777 |oeeeeeeeeeens 0 fens (2,777) fervvnininnnnnns (U . (2,777) [eeeeiiiinnnnnn [ (VN (1 P [ PO [V 161 [. 06/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-50 CLASS KS  4.219%
L. 31398D-UU-1 [06/25/36 ..evvvnneiiiiiiiiiiiiiieeeeceiieeeees | s . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 1,908 [ooiiiiinnnns 1,998 [.oooiiiennns 1,258 | 1,230 |oeeeiniiinns (U P 763 |oveeieiiiinns (U P 763 |oeeieiieinns (U1 O 1,908 | (1 P [ PO [V 36 |. 06/25/2036 . |1.A ........
FREDDIE MAC SERIES 2906 CLASS SN  4.682%
L1395K-VO-1 [12/15/34 i s . 06/15/2024 . |Paydonn ......eevvviiiinnnns Jovvniinineiiiiiinnns foeeeeneens 30,581 [............ 30,581 |....coeennnn 18,852 |ovvveennnnns 19,011 [ooeiiiiiiinnnns (U . 11,570 [ooeeiiiiinnnnns (U . 11,570 [ooeeiiiiinnnnns (U P 30,581 |evvviiens (1 P [ PO [V 639 |. 12/15/2034 . |1.A ........
FREDDIE MAC SERIES 2934 CLASS EJ  5.000%
L. 31395M-CV-9 [09/15/34 .ovvvviiiiiiiiiiieiiieies s . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 10,834 |............ 10,834 |oooeeennnns 11,889 [oeinnee 1,778 [ooeeiiiiinnnnns 0 s (944) |vvvviriinnnns (U (944) |.oovvnnnnns (U P 10,834 |oeeeiiiiinnnn (1 P [ PO [V 226 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2922 CLASS IA  6.000%
L 31395M-U3-1 [02/15/35 v | s . 06/01/2024 . | Paydown ... . 02/15/2036 . |1.A ........
FANNIE MAE
L. 31395N-6U-6 [04/25/36 ....ovvvvnniiiiiiiiiiiiiiiiin s | s . 06/25/2024 . |Paydonn .....euvveviiiinnnn Jevvnninnieiiiiins foneneens 8,024 [.ceeieene 8,024 |.iiiiins 9,115 | 8,991 | 0 s (170 (U (967) [oennrevrnnnnns (U1 O 8,024 |..ccovnnnnnnns (1 P [ PO [V 251 |. 04/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS PO
L 31398N-AP-2 [ 06/25/36 ..evvvnniiiiiiiiieeeiiii s | s . 06/01/2024 . | Paydown ... . 06/25/2036 . |1.A ........
FANNIE MAE
L 31395N-BF-3 [06/25/36 ...evvvniiiiiiiiiieiiiieeeceiieeeeen | s . 06/25/2024 . | Paydoun . 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS 0G ~ 0.000%
.. 31395N-XW-2 |07/25/36 ... R IR . 06/25/2024 . |Paydown ... . 07/25/2036 . |1.A ........
FANNIE MAE
L. 31395N-XY-8 [07/25/36 ..vvvvnniiiiiiiiiiiiiiiiiiiiiiniciiinneeees | eeees . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ (U PP 7,561 |oeeeennnnnns 7,69 |..oiiiie 0 feenns (7,693) ]..ceeeeeeennn [ U (7,693) |.eeveenniinnnns [ 0 Jovvennennns 0 | (U [ 570 |. 07/25/2036 . |1.A ........
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FANNIEMAE STRIP SERIES 410 CLASS C  3.000%
.. 31395Q-CP-3 [04/25/27 .cevvvviiiiiiiiiiiiiiiiievciiees | s . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U F 15,503 |oovveeennnnns 9,187 |ovveeieeeeenn 0 e (9,187) |0 e (9,187) [eeeniiiinnnnns [ (VN (1 P [ PO [V F 4,005 |. 04/25/2027 . |1.A ........
FREDDIE MAC SERIES 2980 CLASS SL  1.481%
L 31395U-F6-3 [ 11/15/34 ovvveniiiiiiiiiiiiieeieeen | s . 06/17/2024 . | Paydown ... ... 14,99 ... .. (15,579) |... . 11/15/2034 . |1.A ........
FREDDIE MAC
L 31398U-NF-4  [05/15/35 ovvvviiiiiiiiiiiiecciiein s | s . 06/15/2024 . |Paydonn ......euvviviiinnnnn Jevvnninnieiiiiinns fonneneens 5,420 [oeeiriinnn 5,420 |....ccoennnns 3,094 |[......oeenenn 2,666 |......ounnnnnnn (U 2,754 | (U 2,754 |0 e 5,420 |0 i 0 e [V 109 |. 05/15/2035 . |1.A ........
FREDDIE MAC SERIES 3001 CLASS HP  0.782%
L 313950-A3-1 [06/15/35 viviiiiiiiiir s | s . 06/15/2024 . |Paydonn .....oeveviiinnnnns Jovvnninieiiiiiiinnns foeeeeeeens 11,700 |oeeeeennnnns 11,700 [oeeeeeneene 11,791 [ 12,192 |l 0 s (491) |vevvvriiinnns (U (491) |oovvviinns (U P 11,700 [oooeeevennnnnns (VN P [ PO [V 11 . 05/15/2035 . |1.A ........
FREDDIE MAC SERIES 3006 CLASS YS  4.335%
L 313950-TB-3 [07/15/35 ovvveiiiiiiiiiiecccei e | s . 06/15/2024 . |Paydoun ......evvvviininnnn Jevvnninnieiiiiiens fonieneens 9,433 |t 9,433 [..oociinnnns 8,859 |iiveinnnns 8,822 |viiiiinnns (U P (21 1 PO (U P (21 1 O [V P 9,433 |ooeiiiiiiiinnnn (1 P [ PO [V 169 |. 07/15/2035 . |1.A ........
FREDDIE MAC SERIES 3049 CLASS PS  3.406%
.. 31396C-XS-4 [10/15/35 .evvvnriiiiiiiiiiiiiiiiieeecviieeeeen | s . 06/15/2024 . |Paydonn ......euviviiiinnnn foevinninniiiiiiinns foneneens 3,126 [oeeeriinne 3,126 |eeeiinnnnns 3,026 |eevvennnnnns 3,041 | [ PO 85 | [ PR 85 | (U1 O 3,126 |ooeviiininnnns (1 P [ PO [V 39 [. 10/15/2035 . [1.A ........
FREDDIE MAC SERIES 3074 CLASS 0A  0.000%
L31396F-NH-2 [ 11715735 v | s . 06/01/2024 . |Paydoun ....cevvvvvvvernnnnn Joevvnnnnieiiiinnns fonneneens 8,406 |............. 8,406 |......c..... 6,445 |............. 6,662 |...couunnnnnnns (U 1,744 o (U 1,744 o (U1 O 8,406 |..eeiiiiinnnnn (1 P [ PO [V N 0 | 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3092 CLASS MS  5.110%
LB139BF-TX-1 [12/15/35 i s . 06/15/2024 . |Paydonn ......euvvvviennnnnn fevvnnnnieiiiiinns fonneneens 6,732 |eeiiriinne 6,732 |iiiinnns 3,910 |ooveveinnnns 3,952 [oooiiiiiiiinnns (U 2,779 v (U 2,779 v [V P 6,732 [ooeiiiiiinnnns (1 P [ PO [V 132 | 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3084 CLASS BH  5.500%
L31396G-CR-0 [ 12/15/35 ovvvviiiiiiiiiinrciee s | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 10,044 |............ 10,044 |.oooeennens 11,284 |oooeeeennnns 11,278 [oeeiiiiinnnnns [V R (1,235) |.oeeeeees [V A (1,235) |evvennininnns (U P 10,044 |oeeenniiiinnnn (1 P [ PO [V 230 |. 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3102 CLASS AS  5.115%
L 31396H-5C-9 [ 11/15/35 ovvveniiiiiiiiiiciiecieeen | s . 06/15/2024 . |Paydonn .....oeuvvveiiinnnns Jovvnninineiiiiinees foeeeeeeens 14,858 |............ 14,858 |.ooveennnns 15,216 |oeeveennnnns 15,295 [.oovviiennnnnns 0 s (437) |vvvvvriennnns (U (437) |oevvvinnnns (U P 14,858 |oeeiiiiinnnn (1 P [ PO [V 287 |. 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS IP 1.153%
L. 31396H-H5-1 [02/15/36 ..evvvniiiiiiiiiiiiciiie s | s . 06/15/2024 . |Paydomn .....evvvvviiiinnnns Joevnninneniiiiinnes foeeneeeiiiis [V (U P 304 | 209 | 0 s (210 PO (U (415 E— [ (VN (1 P [ PO [V 77 | 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3122 CLASS PT  1.070%
.31396J-LJ-2 [03/15/36 oevvvnniiiiiiiiiieeeriieeceiieeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U FO, 1,302 | L VA 0 fens (1,977) fernniiiinnnnns (U . (A77) [eiiiiinnnnns [ (VN (1 P [ PO [V 243 (. 03/15/2036 . [1.A ........
FREDDIE MAC SERIES 3146 CLASS SA  1.431%
L 31396J-XL-4 [04/15/36 oevvenniiiiiiiiiciiiieeeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U FO, 4,200 |oeeeeennnnnns 4,186 |.oooeeeeens 0 fens (4,186) [cvvvvvnnnnnnnnn (U . (4,186) [.eevvinnnnnn [ (VN (1 P [ PO [V 260 |. 04/15/2036 . |1.A ........
FANNIE MAE SERIES 2006-95 CLASS ST  1.151%
.. 31396K-4U-3 [10/25/36 ..eevvvnviiiiiiiiiiiiiiiiceecciieeeees | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 1,987 | 1,990 [oevviiiennnns 0 fens (1,990) |.oeeeeeeeens (U . (1,990) |.evvennnnnnnne [ (VN (1 P [ PO [V 120 |. 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-72 CLASS TN  1.751%
L 31396K-JY-9 [08/25/36 ..eevvnniiiiiiiiiiiiiiieeceiieeeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,864 |oeevninnnnns 3,008 |..oooeeeennns 0 fens (3,008) [cuvvvvvnnnnnnns (U . (3,008) [ounneeevrnnnnnn [ (VN (1 P [ PO [V 196 |. 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-81 CLASS QS 1.701%
.. 31396K-N2-4 [09/25/36 ...cevvvnniiviiiiiiiiiiiiiien s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 9,165 |oeevennnnnns 9,16 |l 0 fens (9,116) [ouvvvnnnnnnnnns (U . (9,116) [oeeniiiinnnnns [ (VN (1 P [ PO [V F 1,270 |. 09/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-114 CLASS SE  0.931%
L 31396L-3N-8 [ 12/25/36 ..vvvviiiiiiiiiicieiies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P [ I 628 |....oovvnnnnnns 0 s [(C72:) ) (U [(C725) ) PR [ (VN (1 P [ PO [V 61 |. 12/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-99 CLASS AS  1.131%
L 31396L-A0-3 [ 10/25/36 ..evvvnniiiiiiiiieeeenieeceieeeen | s . 06/25/2024 . | Paydoun . 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA  1.131%
L 31396L-HY-9 [10/25/36 ovvvenieiiiiieecciieeieeen | s . 06/25/2024 . | Paydoun . 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-115 CLASS IE  1.191%
L 31396L-T3-4 [ 12/25/36 .ovvvvveiiiiiiiiieeecenn s | s . 06/25/2024 . | Paydoun . 12/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  1.221%
L 31396L-XH-8 [ 11/25/36 ovvveniiiiiiiiecccvieciieeen | s . 06/25/2024 . | Paydown ... . 11/25/2036 . |1.A ........
FREDDIE MAC
L 3139BN-TL-4 [ 04/15/36 ovvveniiiiiiiiiiecceieceiieeen | s . 06/15/2024 . | Paydown . 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3140 CLASS X0  0.000%
LB139BN-EP-7 [ 03/15/36 ovvveniiiiiiiineeeceiecerieeen | s . 06/01/2024 . | Paydown ... . 03/15/2036 . |1.A ........
FANNIE MAE
L 31396P-2-0 [ 03/25/37 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V [ £ T PO [S1U ) O 0 s (60) |.oeeeeeeennns (U P [(CI0) ) O [ (VN (1 P [ PO [V N 3 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
..31396P-3X-7 |03/25/37 ... N IR . 06/25/2024 . |Paydown ... . 03/25/2037 . |1.A ........
FANNIE MAE %
.. 31396P-5X-5 [03/25/37 ..ivvvvveiiiiiiiiiiiiiiiiiiiiniiiiiiiiinnes | eeees . 06/25/2024 . |Paydomn ...eeveviiiiiiiinns Jovnnnninniiiiiinnns foiineniiiiiiinnns [ [ U P [ P JU [U [ I (U T 0 o [ 0 Jovvennennns 0 | (U [ o 86 |. 03/25/2037 . |1.A ........




Ggl'so4

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 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 2009-59 CLASS HB  5.000%
.. 31396Q-RH-4 [08/25/39 ...eevvveiiiiiiiiiiiiicini s | s . 06/01/2024 . |Paydoun ....covvnvvvievnnnnn Joevvnnnnieiiiinnns foinneneens 3,770 foerevvinnnnns 3,770 |ovveeennnnnns 4,146 |oeevnnnnnnns 4,102 |ooviiiiins 0 s (331) |vevvvrrinnnns (U (331) |oevernnnnnns [V P 3,770 |oeeeiiiiinnnn (1 P [ PO [V 79 | 08/25/2039 . |1.A ........
FREDDIE MAC SERIES 3150 CLASS SA  1.431%
L 31396R-DF-1 [05/15/36 oevvvnniiiiiiiiiieiciiiecceceiieeeees | s . 06/15/2024 . | Paydown ... . 05/15/2036 . |1.A ........
FREDDIE MAC
L. 31396R-J9-9 [05/15/36 ..evvvnniiiiiiiiiiiiii e | s . 06/15/2024 . | Paydown . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3153 CLASS JS  6.549%
L 31396R-L2-1 [05/15/36 ovvveeiiiiiiiiieeccei e | s . 06/15/2024 . | Paydoun . 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3184 CLASS CD  0.000%
L31396U-IG-1 [ 11715735 v | s . 06/01/2024 . | Paydown . 11/15/2035 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 [ 1.001% 05/25/37 ...evvvvviviiininiiiiiiiniiniiniinn | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V (U P (S5 613 |t 0 s (1K) (U [(1) ) AR [ (VN (1 P [ PO [V 49 . 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-30 CLASS LI  0.991%
L 31396V-GU-6 [ 04/25/37 .ovvvviiiiiiiiiinncciieinies | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U F 36,830 |.......eennt 37,537 |eeeeieiiinn [V R (37,537) |oeeeeeeeeen (U - (37,837) | eevvvnnnnnns [ (VN (1 P [ PO [V F 2,063 |. 04/25/2037 . |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 67,623 |............ 67,623 |......oenenn 68,749 |............ 68,928 |............... 0 fens (1,305) |.eeeeeeeens (U . (1,308) |+evvenninnnnns (U P 67,623 |oevvenninnns (1 P [ PO [V F 2,041 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-36 CLASS SI  2.301%
L1396V-RN-0 [ 12/25/32 i | s . 06/25/2024 . |Paydomn .....eunvvviiiinnnns Joevnnineeiiiiinnns feeeeiiiis [V (U FO, 5,621 |oveieinns 5,403 |.....ccevnnnnns [V R (5,403) |..eeeeeeeenns [V A (5,403) |evveenninnnnns [ (VN (1 P [ PO [V 840 |. 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO  0.000%
L 31396W-JS-6 [06/25/36 ...evvnniiiiiiiiiieiiiieeciieeen | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 40,537 |oeeennnnnnn 40,537 |..oeeennnnns 35,734 |oeeinne 36,166 |..oevnnrnennns (U 4,371 | (U 4,371 | (U P 40,537 [.oooeiiinnnnnns (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-67 CLASS SJ  0.180%
L31396W-PG-5 [ 07/25/37 v | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V [ N [T R [ 0 e ()] R [ R (<) 1 PO [ (VN (1 P [ PO [V N 0 |. 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-66 CLASS SD  6.784%
L3139BW-ZA-7 [ 07/25/37 v | s . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnniiniiiiiiinns feeeeeeieinnns L T L1 O [LX 7 (U P (U P 453 | (U P 453 | [ PR 453 [t (1 P [ PO [V 12 | 07/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-84 CLASS S 6.999%
L 31396X-UM=7 [08/25/37 v | s . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnnininiiiiines foeeeeeiiinnns 669 foeiiiiiiinnnns 669 |....covnnnnnns L7 2 I 431 | (U P < (U P P [ PR [CICIe I (1 P [ PO [V 20 |. 08/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-92 CLASS KS  1.051%
L 31396X-NU-2 [ 09/25/37 v | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 3,015 |ooveeeinnns 3,066 |............... 0 fens (3,066) [c.vvvvvrnnnnnnn (U . (3,086) [c.oneeeernnnnns [ (VN (1 P [ PO [V 172 | 09/25/2037 . |1.A ........
FANNIE MAE SERIES 2008-15 CLASS SX  2.371%
.. 31396Y-C4-2 [03/25/38 ..ceevvvniiiiiiiiiiiiiiiiini s | s . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 12,649 |............ 12,649 |oooeennnnnns 11,891 [ 12,008 [ooiiiiinnnnns (U P [< IV P (U P [<Z IV (U P 12,649 |ooovvnnnns (1 P [ PO [V 109 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-2 CLASS SA  0.821%
L 31396Y-FA-5 [02/25/38 ..cevvvviiiiiiiiieiiii s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 10,426 |oooevennnnns 10,702 fovveieiinnnnes [V R (10,702) [evvvvvrrnnnns (U - (10,702) [ouvnrievennnnns [ (VN (1 P [ PO [V 525 . 02/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-20 CLASS SP 1.877%
L. 31396Y-TY-8 [03/25/38 ..cevvvveiiiiiiiiiiiiiiiiiien s | s . 06/25/2024 . |Paydonn .....oeuveviininnnn Joevvniinniniiiiins foneneens 2,976 |ooeeerninne 2,976 |eeeienns 1,683 |oeeeiiinnns 1,548 | (U 1,428 | (U 1,428 | (U1 O 2,976 |.oooviininnnnns (1 P [ PO [V 23 |. 03/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-11 CLASS SA  0.851%
L 31396Y-UN-0 [03/25/38 ..evvvviiiiiiiiiiieecciini s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 3,468 |.ooounnnnnnn 3,531 [ [V R (3,531) |eeeeeeeees [V A (3,531) |vvveniiinnns [ (VN (1 P [ PO [V 199 |. 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-18 CLASS SC  0.401%
L. 31396Y-V-0 [03/25/38 ...eevvrniiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P 854 | i 878 | 0 s (878) [cevvvvnnnnnnnns (U (878) [ceunreernnnnns [ (VN (1 P [ PO [V 26 | 03/25/2038 . |1.A ........
FREDDIE MAC SERIES 3213 CLASS LS  2.333%
L 31397A-ZX-4 [09/15/36 ovvviniiiiiiine e | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniinieniiiiiinnns foeeneeeiiiis [V (U P 968 |.....cvvvnnns 72 B IO 0 s [£572) 1 FO (U (929) |oevvvvvnnnnns [ (VN (1 P [ PO [V 108 . 09/15/2036 . [1.A ........
FREDDIE MAC SERIES 3211 CLASS SO  0.000%
L.31397B-AA-9 [09/15/36 ..evvvnriiiiiiiiiieiieieeecrvieeen | s . 06/15/2024 . | Paydown ... . 09/15/2036 . |1.A ........
FREDDIE MAC
L 31397B-GX-3 [09/15/36 ..evvvniiiiiiiiiieeciieceiieeen | s . 06/15/2024 . | Paydown . 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS AS  1.361%
L 31397B-HF-1 [09/15/36 v | s . 06/15/2024 . | Paydown ... . 09/15/2036 . |1.A ........
FREDDIE MAC
L 31397B-K2-6 [ 01/15/32 v | s . 06/15/2024 . |Paydonn ......evevviinnnnns Jovvninineiiiiiinees foeeneneens 14,190 |....oooeeees 14,190 |oeeeeennnns 14,832 |oeveennnnns 14,445 |....ooneennnns 0 s (285) |vvveerinnnnns (U (2557 (U P 14,190 |oiiiiiinnnns (1 P [ PO [V 373 |. 01/15/2032 . |1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  5.182%
L31397B-W7-2 [ 10715736 wovveeiiiiiiiieecieeeeeen | s . 06/15/2024 . | Paydown ... . 10/15/2036 . |1.A ........
FREDDIE MAC
..31397C-3J-6 [05/15/36 ..evvvnniiiiiiiiiiiiiiiiiiiininciiiinieeees | eeeees . 06/15/2024 . |Paydown ....ceeeeviiiiiinnns Joovenninniiiiiiiinns Joviiininnns 9,814 |............ 9,814 |..cooeenns 6,420 |..nnnnns 6,728 |..covvnnnnnnns (U 3,086 |..ooiiiinnnnns [U 3,086 |..ooiiiinnnnns (U 9,814 [..oovvvnnnnnns 0 | (U [ 0 |. 05/15/2036 . |1.A ........
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FREDDIE MAC SERIES 3240 CLASS S  1.172%
L B1397C-GH-6 [ 11/15/36 wovveeiiviiiieiiiviiin e | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U F 18,002 |............ 18,814 [oveiiennnnns [V R (18,814) [cevvvvreennnns (U - (18,814) [cuvvivinnnnns [ (VN (1 P [ PO [V F 1,126 | 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3235 CLASS SA  0.731%
L31397CME-6 [ 11715736 wovveeiiiiiiiiiiiciiiciniceeenn | s . 06/15/2024 . | Paydown ... ... (5,567) | . (5,567) [... . 11/15/2036 . |1.A ........
FREDDIE MAC
LB1397E-AG-0 [ 12/15/36 v | s . 06/15/2024 . |Paydoun .....oeenvvvriinnnnn foevvnninnnneniininns Jovvennenneennnnn 00 L 00 [ 10,085 i 9,991 |0 e (9,991) |..ooeeeeeens [V A (9,991) |vvvennininns [ (VN (1 P [ PO [V 617 |. 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3287 CLASS SE  1.481%
L 31397G-TA-2 [ 03/15/37 covvviiiiiiiieecciieciieeen | s . 06/15/2024 . |Paydonn ....ceuunvvvreinnnnn Joevvnninineiiiniinns foveennieiiennnn 00 [ 00 [ 2,084 | 2,186 [0 e [0 12) 1 O (U . (2,186) [cnneevinnnnnn [ (VN (VN P [ PO [V 98 |. 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS ES  0.633%
L 31897H-DE-5 [ 06/15/37 ovvveiiiiiiiiiieccvi e | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V [ P KT 0 s (£ ST (U P (<557 PO [ (VN (1 P [ PO [V N 2 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS HS  1.293%
L 31397H-DT-2 [ 05/15/37 vvviiiiiiiieeeccvieeeccvvieeeeen | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevninnneiiiiiinnes foeeneeeiiiis [V (U P 325 [ 306 |...covvnnnnnnns 0 s (306) [vvvvnnnnnnnnnn (U [R[0LC) ) PO [ (VN (1 P [ PO [V 17 | 06/15/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 31397-VU-5 [ 07/15/37 v | s . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Joevvnnnnieiiiininns foiinennens 5,002 [ceiiiiene 5,002 |iieiinnnns 5,452 |[.oeiviinnnnns 5,400 |.eeivinnnnnnns 0 s (399) |vvvvvnrinnnns (U (399) |.ovvvvinnnns (U1 O 5,002 [..ocovvnnnnnnns (1 P [ PO [V 113 |. 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2008-62 CLASS FB  6.399%
L 31397L-X3-8 [ 07/25/38 ovvveiiiiiiiieeeeeeieceiieeen | s . 06/25/2024 . |Paydonn .....eevveviiinnnnn Joevenninniiiiiiins fonneneens 1,763 |ooeeeninnns 1,763 |oeeennns 1,837 | 1,823 | 0 s ({111 AR (U P ({11 [V P 1,763 [ (1 P [ PO [V 52 |. 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-88 CLASS FA  6.669%
L O1397M-XL-6 [ 10725738 v | s . 06/25/2024 . |Paydoun .....ouevvviiiiinnns Joevnnininiiiiines foeeeeeiiinnns 494 o L1 PO 519 | I/ R 0 s () (U P () P [ PR 494 [t (1 P [ PO [V 14 . 10/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-56 CLASS Al 0.451%
L31397N-7G-4 [07/25/49 v | s . 06/25/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiines foeeeeiiiis [V [ 72 LIV 0 s (40) [ovvvvvnnnnnnnns (U P (10 P [ (VN (1 P [ PO [V N 2 |. 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS YS  0.201%
LO1397N-FK-6 [ 03/25/39 i | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U P (X7 FO 107 [ooeeiiiiiinnnns 0 s (L0 (U [R[070 ) [ (VN (1 P [ PO [V N 2 |. 03/25/2039 . |[1.A ........
FANNIE MAE SERIES 2009-17 CLASS QI  5.500%
L 31397N-FS-9 [03/25/39 i | s . 06/01/2024 . | Paydoun . 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-11 CLASS PO 0.000%
LB1397NNG-7 [ 08/25/38 v | s . 06/01/2024 . | Paydown . 08/25/2038 . |1.A ........
FREDDIE MAC SERIES 3397 CLASS SQ  0.523%
L B31397P-MB-3 [ 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 v | s . 06/15/2024 . | Paydoun . 01/15/2038 . |1.A ........
FANNIE MAE SERIES 2010-150 CLASS MS ~ 1.081%
L313970-CE-6 [01/25/41 ovvveniiiiiiiiiiiiiiiieeeceieeeen | s . 06/25/2024 . | Paydoun . 01/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-15 CLASS SA  1.610%
L313970-WH-7 [ 03/25/41 v s . 06/25/2024 . | Paydoun . 03/25/2041 . |1.A ........
FREDDIE MAC SERIES 3419 CLASS SA  0.983%
L 31397R-5U-2 [ 02/15/38 vvveiiiiiiiieecevcieeen | s . 06/15/2024 . | Paydown . 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS YS  2.354%
L 31397R-LC-8 [02/15/38 ovvveiiiiiiiiiiiecieiecevieeen | s . 06/15/2024 . | Paydoun . 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3443 CLASS SE  0.283%
L31397T-TF-3 [03/15/37 cevvveiiiiiiiececcvieecccvvieeeees | s . 06/15/2024 . | Paydown . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3449 CLASS MT  5.447%
L 31397T-HI-4 [07/15/34 v | s . 06/15/2024 . | Paydown ... . 07/15/2034 . |1.A ........
FANNIE MAE
L31B97U-MT-1 [ 07725741 o | s . 06/25/2024 . | Paydoun . 07/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-63 CLASS DS 0.471%
L 31397U-SN-0 [07/25/41 v | s . 06/25/2024 . | Paydown ... . 07/25/2041 . |1.A ........
FREDDIE MAC
L 313970-4B-8 [ 06/15/38 .evvniiiiiiiiiiiiiiii e | s . 06/01/2024 . | Paydown . 06/15/2038 . |1.A ........
FREDDIE MAC SERIES 3485 CLASS SQ  1.103%
LB1B97W-ZL-2 [ 07/15/36 v | s . 06/15/2024 . | Paydown ... . 07/15/2036 . |1.A ........
FREDDIE MAC
.. 31397Y-6l-6 [08/15/38 ..uvuiiiiiiiiiiiiiiiiiiiiininiiiiiinineiies | eeeees . 06/01/2024 . | Paydoun . 08/15/2038 . |1.A ........
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FREDDIE MAC SERIES 3501 CLASS SC ~ 0.403%
L 31397Y-SN-2 [ 01715739 v | s . 06/15/2024 . |Paydonn .....euvvvviiiinnnns Joevniinieiiiiiinnns feeeneeeiiiis [V (U P 304 | 309 | 0 s (309) |+vvvvvrrrnnnns (U (309) |.oevvvnnnnnnns [ (VN (1 P [ PO [V 15 . 01/15/2039 . |1.A ........
FREDDIE MAC SERIES 3556 CLASS FA  6.357%
L 31398E-K2-9 [ 07/15/37 wevveiiiiiiiiiiiiiiiien e | s . 06/15/2024 . | Paydown ... .. (223)]... . 07/15/2037 . |1.A ........
FANNIE MAE
L31398F-LK-5 [ 10725739 i | . 06/01/2024 . |Paydonn ....covvnvvvveinnnnn Joevvnninnneniinninns Joveenniniennnnn 00 i 00 [ 5,221 5,076 [0 e (5,076) v 0 e (5,076) [cunevvinnnnns [ (VN (1 P [ PO [V 565 |. 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-87 CLASS YS  0.701%
L 31398F-R5-2 [11/25/39 oivvvviiiiiiiiiiiiciiicciies | s . 06/25/2024 . |Paydonn ....cevunvvrriiinnnn Joevenninnnneiiininns Jovvennnneinnnnnn 00 i 00 [ 2,175 [ 2,278 | 0 e (2,278) e 0 e (2,273) |eeveenieinnns [ (VN (VN P [ PO [V 101 [. 11/25/2039 . [1.A ........
FANNIE MAE SERIES 2009-94 CLASS FX  5.791%
L 31398F-V7-3 [02/25/38 v | s . 06/25/2024 . |Paydoun ....cevvnvvviiinnnnn foevvnninnnniniinnns fovieennnnn2,136 [ 2,136 [ 1,835 | 10811 |0 e 324 |0 e [ 2 [V P 2,136 [ooiiiiiiinnnns (1 P [ PO [V 52 . 02/25/2038 . |1.A ........
FANNIE MAE SERIES 2010-5 CLASS 0A  0.000%
..31398G-G6-0 [02/25/40 ...cevvvnniiiiiiiiiiiiiiiii s | s . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 43,856 |....oennnn. 43,856 |............ 28,517 [ovviinnnnns 29,077 |oovvvevinnnnns (U . 14,779 [ooeeiiiiinnnnns (U . 14,779 [ooeeiiiiinnnnns (U P 43,856 |.....ccovnnnnns (1 P [ PO [V N 0 | 02/25/2040 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS CO  0.000%
31398J-VY=6 [05/15/38 oevveeiiiiiiiiiieeieieiieeen | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 5,355 |iiiinins 5,355 [iiiiiiinnns 5,007 |oeeerennnnnns 4,804 [.....ooonnnnnns (U P 461 | (U P 461 | (U1 O 5,355 [ooeiiiiiiinnnn (1 P [ PO [V N 0 |. 05/15/2038 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS DO  0.000%
.. 31398J-W3-3 [04/15/36 .evvvnniiiiiiiiiiiiiiieeceiieeeeen | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 1,792 |oooeeennens 1,792 | 8,146 |...oeuunnnnn. 8,386 |...counnnnnnns (U 3,406 |...covvnnnnnnns (U 3,406 |...ccovnnnnnnns (U P 11,792 | (1 P [ PO [V N 0 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS GO  0.000%
. 31398J-W7-4 [07/15/38 ovveeiiiiiiiiiiiiiiiiiin e eeeeen | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 5,495 | 5,495 [.....oeenens 4,446 |............. 4,506 |..ccovnnnnnnnns (U P 988 |ovvuiiiiinnns (U P 988 |ovvuiiiiiins [V P 5,495 |oceiiiiiinnnnn (1 P [ PO [V N 0 |. 07/15/2038 . |1.A ........
FREDDIE MAC SERIES 3571 CLASS FE  6.397%
..31398J-YB-3 [08/15/35 .eevvnriiiiiiiiiiiiiiiiieeeceiieeen | s . 06/15/2024 . |Paydoun ......euviviiiinnnn Joevvniinniiiiiiinns foineneens TNV VA R 3,017 |eeeinnnnns 3,164 |oeevennnnnns 3,154 [oooiiiiiinnnnns 0 s [RET0N R (U Q701 . (U1 O 3,017 o (1 P [ PO [V 80 |. 08/15/2035 . |1.A ........
FREDDIE MAC SERIES 3616 CLASS B 5.000%
L31398L-GO-5 [ 12/15/39 ovviiiiiiiiiiii s | s . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,999 [ooiinenns 1,999 [....eeens 2,095 [....ccevnnnns 2,17 v 0 s (118) [ervrvnnnnnnnnns (U [QREE) ) PO (U1 O 1,999 | (1 P [ PO [V 40 |. 12/15/2039 . |1.A ........
FREDDIE MAC SERIES 3606 CLASS CS  0.903%
L3139BL-NY=0 [ 12715739 i | s . 06/15/2024 . |Paydomn .....euvvvviiiinnnns Joevniiininiiiiiinnns foeeneeeiiiis [V (U F 25,743 | 26,151 | [V R (26,151) [cevvvrrnennnns (U - (26,151) [oeneniiinnnnns [ (VN (1 P [ PO [V F 1,182 | 12/15/2039 . |[1.A ........
FANNIE MAE SERIES 2010-26 CLASS PO 0.000%
L 31398M-DH-6 [ 11/25/36 oevvvniiiiiiiiiiecciieeecviieeen | s . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Jevennnniniiniinns foiineneens 4,588 |...cooeene 4,588 |..ooeennn 3,550 [...ocvivnnnns 3,582 [.ooiiiiiinnnns (U 1,006 [ooeiiieinnnnns (U 1,006 [ooeeiviinnnnns [V P 4,588 |...coovvnnnnnns (1 P [ PO [V N 0 | 11/25/2036 . |1.A ........
FANNIE MAE SERIES 2010-95 CLASS SB  1.151%
LO139BN-EY-6 [09/25/40 ..vvvviiiiiiiiiiicii s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 2,292 |oeeiiiiinnnns 2,391 [ooeiiiiiiiinnns [V R (2,301) | [V A (2,391) |eeeeiiniens [ (VN (1 P [ PO [V 215 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-100 CLASS QS  1.201%
L 31398N-JX-3 [09/25/40 ...eevvvnniiiiiiiiiiiiiiiii s | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 8,122 |t 8418 |l 0 fens (8,418) [cuvvvvvinnnnns (U . (8,418) [ceeiiinnnnn [ (VN (1 P [ PO [V 554 . 09/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-100 CLASS CS  1.201%
L. 31398N-KB-9 [09/25/40 ...cevvvnniiiiiiiiiiiiiiiien s | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 12,850 |ovvveennnnns 13,081 [ovvieiiinnnns [V R (13,081) [cevvvererennns (U - (13,081) [ouveniivinnnnns [ (VN (1 P [ PO [V F 1,059 |. 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-110 CLASS SB  0.551%
L 31398N-L2-8 [ 10/25/40 .ovvvvvniiiiiiiiiiiciieeeceiieeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, K 2,613 |, 0 fens (2,613) |.oeeeeeeees (U . (2,613) |evvenninnnns [ (VN (1 P [ PO [V 84 |. 10/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-46 CLASS QP  5.500%
.. 31398P-UU-1 [05/25/40 ..cvvvvveiiiiiiiiiiiiciiiin s | s . 06/01/2024 . |Paydoun ....cevvvvvvvernnnnn Joevvnnnniiiiiininns Joiineneens 3173 o T V£ T F, 3,457 |[oeeiiiinnnnns 3,373 [ooeiiiiiiiinnns 0 s [0R) ) (U (201 D PO (U1 O IR TA T R (1 P [ PO [V 72 | 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-67 CLASS SC  0.351%
L. 31398R-HI-0 [ 06/25/40 ..evvvnniiiiiiiiiiiiiiieeecviieeeen | s . 06/25/2024 . |Paydomn ....ceuvvviiiinnnns Joennineeniiiinnns feeeeeiiii [V (U FO, 2,608 |...ouunnnnns 2,723 [oooiiiiiiinnnns [V R (2,723) |eeeeeeeees [V A (2,723) |eevenieinnns [ (VN (1 P [ PO [V 88 |. 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-56 CLASS SA  0.971%
.. 31398R-J8-9 [06/25/40 ...evvvniiiiiiiiiiiiiiiiececiiieeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U FO, 3,991 [ooiiiiinnnns 4,051 |l 0 fens (4,051) |.oceeeeeenn (U . (4,051) |evvennninnnns [ (VN (1 P [ PO [V 233 [. 06/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC  0.000%
L 31398R-LT-0 [05/25/40 ..vvvvveniiiiiiiiiiiciiiin s | s . 06/25/2024 . | Paydown ... . 05/25/2040 . |1.A ........
FANNIE MAE
.. 31398R-MA-5 [06/25/40 ...evvvrviiiiiiiiiiiiiiieeeciiineeeeen | s . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii [V (U F 16,304 |ooovvennnnns 16,933 |............l [V R (16,933) |-.eeeeeeeennnn (U - (16,933) |..evvvvnnnnnnns [ (VN (1 P [ PO [V 406 |. 06/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-142 CLASS SC
L. 31398S-KW-2 [ 12/25/40 .ovvvvveiiiiiiiiinieceies | . 06/25/2024 . | Paydown ... ....(3,247) | ..(3,247) |... . 12/25/2040 . |1.A ........
FANNIE MAE
.. 31398S-MC-4 [12/25/40 ..cevvvvniiiiiiiiiiiiiiiiievceiieees | s . 06/25/2024 . | Paydoun . 12/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-139 CLASS SB  0.551%
..31398S-XB-4 | 12/25/40 ... N IR . 06/25/2024 . |Paydown ... . 12/25/2040 . |1.A ........
FANNIE MAE
L 31398T-GX-3 [07/25/40 oevvenniiiiiiiiiiiiciiieeeecciieeeeen | s . 06/25/2024 . |Paydonn .....oevnveeiiiinnnn Joevvnninnnnniiniinns Joveenniniennnnn 00 i 0 [ 1,436 | 1,389 [ 0 e (1,389) v 0 e (1,389) |evvennninns [ (VN (1 P [ PR [V 86 |. 07/25/2040 . |1.A ........
FREDDIE MAC SERIES 3662 CLASS ZB  5.500%
..31398V-8Y-3 [08/15/36 ...uuuiiiiiinnniiiiiiiiiiiniiiiiiiiiniiiiies | eeees . 06/01/2024 . |Paydown ......ooovvvvvinnnns Jovvvnnnnnnieinnnns oo 5,383 [l 5,388 [l 5,464 | 5,489 0 (76) |oeeeeeeeenn [V (76) [oeiiiiinnnnns (U 5,383 [.ooiiiininnnns J I (U T [ o 122 |. 08/15/2036 . |1.A ........
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..31404R-YS-0 |FNMA POOL 776621  5.500% 04/01/34 .... . 06/01/2024 . | Paydoun ... .0 . 0 . 04/01/2034 . [1.A ........
..31406G-Y6-0 |FNMA POOL 809933  5.951% 03/01/35 .... . 06/01/2024 . | Paydoun ... .0 . 0 . 03/01/2035 . [1.A ........
..31407C-K9-7 |FNMA POOL 826620 5.610% 08/01/35 . . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2035 . [1.A ........
..31407K-T7-4 |FNMA POOL 833174  5.704% 09/01/35 . . 06/01/2024 . | Paydoun ... .0 . 0 . 09/01/2035 . [1.A ........
..3140M0-B5-7 |FNMA POOL BV9959  4.000% 06/01/52 . . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2052 . [1.A ........
..3140Q7-EW-3 | FNMA POOL CAO148  4.500% 08/01/47 . . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2047 . [1.A ........
..3140XH-JK-4 | FNMA POOL FS2065  4.000% 06/01/52 . . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2052 . [1.A ........
..3140XH-NB-9 | FNMA POOL FS2185  4.000% 06/01/52 . . 06/01/2024 . | Paydoun ... .0 . 0 . 06/01/2052 . [1.A ........
..31410K-CE-2 | FNMA POOL 889369  6.000% 02/01/38 . . 06/01/2024 . | Paydoun ... .0 . 0 . 02/01/2038 . [1.A ........
..31410K-NG-5 | FNMA POOL 889691  6.000% 07/01/38 . 06/01/2024 . |Paydown 0 0| . 07/01/2038 . [1.A .
..31413C-F5-3 | FNMA POOL 941288  6.000% 07/01/37 . 06/01/2024 . |Paydown 0 0| . 07/01/2087 . [1.A .
..31414A-EQ-1 |FNMA POOL 960143  6.000% 11/01/37 . 06/01/2024 . |Paydown 0 0| . 1170172037 . [1.A .
..31414B-NC-0 | FNMA POOL 961287  6.000% 01/01/38 ... . 06/01/2024 . | Paydoun ... .0 . 0 . 01/01/2038 . [1.A ........
..314158-D4-8 | FNMA POOL 981723  5.500% 07/01/38 . . 06/01/2024 . | Paydoun ... K .0 . 0 . 07/01/2038 . [1.A ........
..31418A-HY-7 |FNMA POOL MA1146  4.000% 08/01/42 . . 06/01/2024 . | Paydoun ... ... (2,846) |. .0 . 0 . 08/01/2042 . [1.A ........
..31418A-XZ-6 | FNMA POOL MA1595  4.000% 09/01/33 . . 06/01/2024 . | Paydoun ... ... (592) | .0 . 0 . 09/01/2033 . [1.A ........
..31418E-E6-3 |FNMA POOL MA4656  4.500% 07/01/52 . . 06/01/2024 . | Paydoun ... .0 . 0 . 07/01/2052 . [1.A ........
..31418E-GK-0 | FNVA POOL MA4701  4.500% 08/01/52 . . 06/01/2024 . | Paydoun ... .0 . 0 . 08/01/2052 . [1.A ........
..31418E-JF-8 | FNMA POOL MA4761  5.000% 09/01/52 . . 06/01/2024 . | Paydoun ... .0 . .0 . . 09/01/2052 . [1.A ........
..31418E-KU-3 | FNMA POOL MA4806  5.000% 11/01/52 .......ceevs [oeennnn . 06/01/2024 . | Paydown 0 0 . 1170172052 . [1.A ........
CITIGROUP GLOBAL MARKETS
..31418E-T6-7 |FNMA POOL MA5072 ~ 5.500% 07/01/53 ............ [....... . 05/03/2024 . | .evveiniiiniiiiiiiiiiriiiiiins e | 6,876,447 |........ 6,991,101 |........ 6,849,004 [......ccvvvnnnnnns 0 0 0 fnns 6,849,004 |.........evues (U 27,383 [.ooennnnn 27,353 |oeeiinnns 12,817 (. 07/01/2053 . |1.A ........
MORGAN STANLEY & CO.
..31418E-V8-0 |FNMA POOL MA5138  5.500% 09/01/53 .........cc. [.eeenn . 06/24/2024 . | INC 18,699,562 |....... 18,840,869 |....... 18,758,440 |.... L0 e .0 . ....0 |....... 18,758,596 |.. . 09/01/2063 .
..31418E-V8-0 |FNMA POOL MA5138  5.500% 09/01/53 ......cccce [oeennn . 06/01/2024 . | Paydoun ... A L TR U T R 211,143 |........... 210,219 |.... 0 s .0 . e 211,143 . 09/01/2053 .
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 .....cccccew [orennnn . 06/01/2024 . | Paydoun ... 1A 1,206 ). 1,201 | .0 . 0 1,132 ). . 07/01/2040 .
..31418U-BS-2 |FNMA POOL AD6348  5.500% 05/01/40 .........cc. [oeennn . 06/01/2024 . | Paydoun ... ....1,89 2,057 |eiiiiinnn 2,057 ... .0 . 0 .1,8% |.. . 05/01/2040 .
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 ......cccct [oeennnn . 06/01/2024 . | Paydoun ... ... 1,827 1,905 ). 1,905 | .0 . 0 1,827 .. . 07/01/2040 .
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 . 06/01/2024 . |Paydown . 4,475 . 4,835 |. . 4,835 |. 0 0| . 4,475 . 08/01/2040 .
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 . 06/01/2024 . |Paydown 14,989 15,621 15,621 0 0| 14,989 . 08/01/2040 .
..31419B-SY-2 |FNMA POOL AE1434  4.500% 08/01/40 . 06/01/2024 . |Paydown .1,689 .1,761 | 1,761 0 0| .1,689 . 08/01/2040 .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 . . |. 06/01/2024 . | Paydown .2,722 .2,8%8 | .2,8%8 |.. 0 0| 2,722 . 08/01/2040 .
FREDDIE MAC STACR SERIES 2018~ SERIES
..35563T-AL-5 |DNA2 CLASS M2AT144  6.699% 12/25/30 ......... [....... . 06/25/2024 . |Paydoun ........coooeviiiiis |oeeeiiinniininnnns o 244,188 ol 244,188 |........... 244,217 ... 246,290 [....ovnnnnnnnne 0 fens (2,102) |.eeeeeeeeens 0 0 s 244,188 . 12/25/2030 . [1.A ........
FREDDIE MAC STACR SERIES 2018~ SERIES 2018-
..35563W/-AH-7 |DNA3 CLASS M2 144A  7.550% 09/25/48 ......... [....... . 06/25/2024 . |Paydown .........ooooiiiiiis Jeeeniiniiniis e 75,917 foeennnnnne 75,917 [ 68,175 |oeevveeenns 68,641 |...ocvvnnnnnns 0 |eeeenns 7,276 [oeeennnnnnnns 0 0 s 75,917 . 09/25/2048 . [1.A ........
IDAHO ST BLDG AUTH BLDG REVENU SERIES B
.. 451443-2R-9 13.790% 09/01/37 .ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 06/11/2024 . | MORGAN STANLEY BANK NA |......ooooeiiiiiiins |oeeennens 212,604 |........... 220,000 |........... 220,000 |........... 220,000 |..oooeeeeennns 0 e (VO 0 | (VO 0 e 220,000 . 09/01/2037 . [1.C FE ....
I0WA ST STUDENT LOAN LIQUIDITY SERIES A
.. 462590-NG-1 15.080% 12/01/39 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiieens oo . 06/01/2024 . |Call 100.0000 ..... fooeiiiiiiiiiiiii foeeeeens 45,000 [oeevnnnnnns 45,000 [ounnnnnne 45,000 |...ceeennns 45,000 |.oeeeeeieeenns 0 e (VO 0 | (VO 0 s 45,000 . 12/01/2039 . [1.C FE ....
MASSACHUSETTS ST HSG FIN AGY H SERIES 226
..57587G-TM-7 15.916% 12/01/47 .oovvvvvvviiiiiiiiiiiiiiiiiiiiiinns [ . 06/24/2024 . | WELLS FARGO .....coovvvvee |erennnniniiiennenns | 985,921 |........... 990,000 |........... 990,000 |........... 990,000 |....oeeeeennnn 0 e (VO 0 | (VO 0 990,000 . 12/01/2047 . (1.B FE ....
MIAMI DADE CNTY FL EDUCTNL FAC SERIES B
..59333A-MC-2 15.073% 04/01/50 .cevvvvvrviiiiiiiiiiiiiiiiiiiiiiies [ . 06/21/2024 . | BANK OF AMERICA ...ccooee |ovvenneniiininninnes | 426,616 |........... 430,000 |........... 430,000 |........... 430,000 |...ooeeeennns 0 | (VO [V FUSURRRRRRRN (VO 0 e 430,000 [.oeeeiiiiinnnn (U (3,384)|......... (3,384) |t 15,936 |. 04/01/2050 . [1.G FE ....
MIAMI DADE CNTY FL AVIATION RE SERIES D
..59333P-2R-8 |3.732h 10/01/37 eovvvvvviiiiiiiiiiiiiiiiiiiiiiiiins [ . 06/24/2024 . | STIFEL NICOLAUS & CO ... |oeeeeeeeeeeeieeinnns |oeeeeees 472,863 |oveeerenns 550,000 |........... 481,509 [o.vvveninnninnnnne (V2 0 eeeennn 1,493 [ovvviiinninns 0 eeennnn 1,493 [ovvviiiinnnns 0 e 483,002 |..ooeeieeennnn 0 f...... (10,139) |....... (10,139) [cevvveeens 15,052 |. 10/01/2037 . [1.E FE ....
ORANGE CNTY CA SANTN DIST WSTW  6.400%
..68428T-AD-9 |02/01/44 .ooooeveeeeeeeeieieeeeieeeeeeeeeeeeeeeeeeees [ . 06/17/2024 . | BARCLAYS CAPITAL ..vvvvve Jovveeeeeeiieeeieeens Joveeeeens 80,645 |........... 75,000 J............ 92,950 [.ovveennen. 90,705 |..ooeeeeennn [ PO (383) |.eveerrerennnes [ PO (383) |.eveverrrnnnnes 0 Joeeeeeenns 90,322 [..ooeiiiiinnnn 0 f....... (9,677))........ (9,677) [cvvvvnnnnnnn 4,227 |. 02/01/2044 . |1.A FE ....
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0909999999. Subtotal - Bonds - U.S. Special Revenues 38,980,468 39,210,136 43,184,075 16,353,286 0 (4,253,579) 880 (4,254,459) 0 38,942,965 0 37,503 37,503 950,585 XXX XXX
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 |CLASS A2B  5.569% 01/25/37 U . 06/25/2024 . |Paydomn ..cevvueeeeeennis Jeeeniieeeeeenies e 5,115 e 2,970 fooiiiiiiil 0 e 2,145 |. L.2,145 ... ..5,115 .. . 01/25/2037 . |[1.A FM ...
..00164V-AE-3 [ AMC NETWORKS INC ~ 4.750% 08/01/25 .......oves | uunnnns . 04/09/2024 . | Call 100.0000 ..... |.... . 2,250,000 2,226,613 |.... .2,230,485 |.. . 08/01/2025 . |4.C FE ....
Redemption 100.0000
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 .....evvvees | uunnnns . 06/30/2024 . | .eeenniieiiiieeeeeiiieeees i e 339,867 |........... 339,867 |........... 339,867 |........... 339,867 [....ccvvnnnnnns [ PR (VN P [ PR (1 P (U R 339,867 . 12/31/2035 . |2.B PL ....
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M1
..004421-UU-5 [5.877% 12/25/35 ..oovvvvvniiiiiiniiniiiiiiieeees | s . 06/25/2024 . |Paydonn .....evvevviiiinnns foevvnnininniiiiinns o 101,145 |........... 101,145 |ooeeennnnns 84,759 [...ccvvnnnns 90,758 |...cevvnnnnnnns (U . 10,387 [oooeiiiiinnnnns (U . 10,387 [oooeiiiiinnnnns (U 101,145 . 12/25/2035 . |[1.A FN ...
MILLENNIUM ADVISORS LLC.
..00774C-AB-3 |AECOM SERIES WI ~ 5.125% 03/15/27 ...cevvvvvees | uunnnns . 05/15/2024 . . 03/15/2027 .|3.B FE ....
..00912X-AN-4 [AIR LEASE CORP  4.250% 09/15/24 ......ccevvvecs | unnnns . 04/26/2024 . . 09/15/2024 . |2.B FE ....
..01185%-AA-3 [ ALASKA VENTURES LLC ~ 4.670% 06/30/33 ........ | cenenn . 06/30/2024 . . 06/30/2033 . |2.CPL ....
ALCOA NEDERLAND HOLDING SERIES 144A  6.125%
..013822-AC-5 [05/15/28 ..cvvvnriiiiiiiiiiiiiiieeeeceiieeeeen | s . 05/15/2024 . | GOLDMAN SACHS & CO. ... |oeeeeeriivrrvnnnnnns . 05/15/2028 . |3.A FE ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147F-AQ-9 [18CB CLASS A6  6.768% 07/25/36 .........ccoeee | uunnnns . 06/25/2024 . |Paydoun .....eeeviviiiinnnns Jovnninieiciiiis . 07/25/2036 . |1.A FN .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB
..02147R-AF-7 [CLASS 1A6  6.000% 08/25/36 .........cvvnvrevenn | unnnns . 06/01/2024 . |Paydoun .....eevvvvriivnnnns Jovvnnniniiiininns . 08/25/2036 . |1.A FN .
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147R-AT-7 [23CB CLASS 2A6  6.568% 08/25/36 ........coeeen | eunnnns . 06/25/2024 . |Paydonn .....euuveviiiininns Joevniniiniiiiinnes oo [V PO L7 PO 135 | 172 P (U (772 (U (122) | [ (VN (1 P [ PO [V N 7 |.08/25/2036 . |1.A FN ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24
..02151G-AB-3 [CLASS A2 8.945% 10/25/37 ....cevvvvnnvvevinnnnn | nnnnns . 06/25/2024 . |Paydomn .....euvvviiiiininns Joenninieeiiiiines feeneeiiii 0 [ 1,207 | 579 |oiiiiiiiinns 690 |...coovnnnnnnns (U (690) [.vvvvnennnnnns (U [CIEI0) N PO [ (VN (1 P [ PO [V 28 | 10/25/2037 . |[1.A FN ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007
..0215IN-AF-9 [18CB CLASS 1A6  6.242% 08/25/37 ......covvveen | uunnnns . 05/25/2024 . |Paydonn ......evviviiiinnnn Jevnnninniniiiiinns foneneens 1,602 [ooeiiiinnnnns 1,068 [ooeiiiiiinnnnns 612 | 579 | (U P [oZ I (U P [ I (U1 O 1,802 |oeeeiinnnes (1 P [ PO [V 45 |. 08/25/2037 . [1.A FM ...
AMVER AIRLINE 17-2 AA PTT SERIES AA  3.350% Redenption 100.0000
L02376A-AA-7 [ 10/15/29 .evvenriiiiiiiiiiiiiiiieecviieeeen | s L 04/15/2024 . | eeeeneeiiiiieeeeiiieeeeees e e 13,531 [oeeiiiiie 13,831 |oveennnns 11,636 [ooenneee 11,824 |oeeeeninne (U 1,707 [ooeeiiiiinnnnns (U 1,707 [ooeeiiiiinnnnns (U P 13,531 | (1 P [ PO [V 227 |. 10/15/2029 . |1.F FE ....
..02379K-AA-2 | AMER AIRLINE 21 1A EETC  2.875% 07/11/34 .. |....... . 06/24/2024 . | BARCLAYS CAPITAL ..eoevee Joevmmmnneeecennins Jenens 393,151 |eeeeennnns 459,783 |........... 459,783 |........... 459,783 |...ccvvvnnnnnns (U1 PO (VI PO [ PO (VI PO (U 459,783 [...cceeennnnnns 0 |oeeennn (66,632) |....... (66,632) [..ueeenee 12,631 |. 07/11/2034 . |1.F FE ....
AMERICAN HOME MORTGAGE INVESTM SERIES 2005 2
..02660T-EL-3 [CLASS 1A2  6.158% 09/25/45 .....covvvnvveeennnn | unnnns . 06/25/2024 . |Paydomn .ceevueeeeeennins Joennneeeeeeeniees e 576 foeeeeeeeeinnnnns 576 |oeeeeeeenaenns 387 |oeeeeiiiieens 420 |oeeeeeiinns 0 Joeeeeees 156 [oeeeeeeenennns (V1 PO 156 [ooeeeeeenennns (1 PO 576 |eeeeeeeeeeens (VI PO [ PO [V PO 10 |. 09/25/2045 . |3.A FM
AMERIQUEST MORTGAGE SECURITIES SERIES 2003 11
..030728-LN-3 [CLASS AV2  6.200% 11/25/33 oeevreeeeeeceines | s . 06/25/2024 . |Paydomn ..cevveeeeeeennis Jeenniieeeeeenies e 9,624 |ceeenne 9,624 |............. 9,624 |............. 9,701 |eveeiiies 0 Joeeeeees (V) ) A (V1 PO (V) ) A [V IO 9,624 |.coevrnnnnnnns (VI PO [ PO [V AU 229 . 11/25/2033 . [1.A FM ....
AMERIQUEST MORTGAGE SECURITIES SERIES 2004
..030728-VR-3 [R10 CLASS M1 6.509% 11/25/34 .....oevvvveeennn | unnnns . 06/25/2024 . |Paydomn .ceeveeeeeeeennins Jeenniieeeeenieeee e 56,216 |............ 56,216 |....coeennnn 53,842 |............ 55,157 |oeeeiriiins [V 1,059 |oeeeeeeieeees (U1 1,059 |oeeeeeeieeees 0 Joeeeeees 56,216 |eevveneaenns (VI PO [ PO [V AU 982 |. 11/25/2034 . |1.AFM ....
APIDOS CLO SERIES 2016-25A CLASS B1R 144A
..03762Y-AK-3 [ 7.787% 10/20/31 ...ceieeiiiieieeeieeeeeeeeeneees | s . 04/01/2024 . |Paydomn .cevveeeeeeennins Joennieeeeeeieees feeeeee e [V [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V IO 166,160 |. 10/20/2031 . |1.F FE ....
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
..038779-AB-0 [ 144A  3.237% 07/30/50 eevvveueeeeenninaeeeeennn | s . 04/30/2024 . |Paydomn ..ccvvueeeeeennis Jeeennnieeeeeeniees e 3,750 [oeieeeeens 3,750 |eeeeennns 3,762 |oeeeennns 3771 | 0 Joeeeeees (21) e (V1 PO (21) e [V IO 3,750 [oeeeeeeininnnns (VI PO [ PO [V PO 61 |. 07/30/2050 . |2.C FE
Redemption 100.0000
..042208-AA-2 | ARMENIA MOUNTAIN WIND LLC ~ 3.260% 12/31/24 |....... . 06/30/2024 . | .eeuiiiiiiiiiniiiiiiineees e e 29,550 |oeeeeunnns 29,550 [..eeeeeenee 29,550 |...ceeeeenne 29,550 [.ceieeeinnnnns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 29,550 [..oeeeinnnnnnns (VI PO [ PO [V AU 482 |. 12/31/2024 . |2.B PL
ARROYO MORTGAGE TRUST SERIES 2019-2 CLASS A3
..042858-AC-4 [ 144A  3.800% 04/25/49 ....covveveieeenniieeeeen | s . 06/01/2024 . |Paydomn .ceevveneeeeennnins Joeemniieeeeeeniees Joeieeeeens 9,600 [o.eeeerrnnnns 9,600 |eerruunnnns 8,043 |[............. 9,600 |eeevrennnns (U1 PO (VI PO [ PO (VI PO [V IO 9,600 |oveuueeeeennnn (VI PO [ PO [V AU 147 |. 04/25/2049 . |1.A ........
BARCLAYS COMMERCIAL MORTGAGE SERIES 2020-BID JP MORGAN SECURITIES LTD
..05493B-AA-6 |CLASS A 144A  7.583% 10/15/37 eovveeeveeennn | s L 06/24/2024 . | .eeeeniiiiiiiiinneiiiiinees e e 4,975,000 |........ 5,000,000 |........ 5,011,766 |........ 5,006,390 |...ccvvuuunnnnn (U (7,880) [-eeeeeennnnnn (U (7,880) [-eeeeeennnnnn (U 4,998,509 |.....ccvvnnnnns 0 |oeeennn (23,509) |....... (23,509) |..eevvennnn 203,279 |. 10/15/2087 . |1.A ........
Redemption 100.0000
..05577@-AR-1 [UNION PACIFIC CORP  3.930% 05/03/26 ... | vunnnns L 05/03/2024 . | .eveeiiiiiiniiniiiiiiinnees e s 129,450 |........... 129,450 |........... 129,450 |........... 129,445 |........oe...e. (U1 PO I PP [ PO I PP (U 129,450 |...ccovvennnnns (VI PO [ PO (VI IO 2,544 |. 05/03/2026 . |1.D ........
BPR TRUST SERIES 2021-WILL CLASS A 144A
..05591V-AA-3 [ 7.193% 06/15/38 ...erveeeeeieeneeeeeeeniieeeeeeen | s . 06/17/2024 . |Paydomn .coeveeeeeeeennens Joennieeeeeenieeee feeeeeeeees 49,029 |eeeennnnn. 49,029 |............ 49,029 |............ 48,935 |.....cceinnnnnn [ IO 94 | [ PO 94 | (V1 PO 49,029 |...cevvnnnnnnns (VI PO [ PO [V IO 1,514 |. 06/15/2038 . [1.A FE .
BX TRUST SERIES 2022-PSB CLASS C 144A
..05606D-AE-8 [9.026% 08/15/39 ..cevvvenieeeeieiieeeeeenieeeeeen | s . 05/15/2024 . |Paydomn ...cevvuneeeeeennnnn Joeeennieeeeeenens s 183,180 |..coeennnn 183,180 [..eeen.... 181,967 |o.eennnen. 180,361 [ceeeeeennnnns [V 2,819 | (U1 2,819 | (U1 183,180 [.ooeeeeennnnnns (VI PO [ PO [V IO 6,983 |. 08/15/2039 . |1.A ........
BX TRUST SERIES 2021-BXMF CLASS D 144A
..05609R-AL-8 [7.273% 10/15/26 ...ovueiieiiniiaaieiiniiianeeeene | nnnens . 06/15/2024 . |Paydomn .eeeveueeeeernnnns Joorennnnnerenniinns Joniaaaeens 5,842 ... 5,842 [.....o..... 5,806 |.coveuunns 5,848 |.oooveuienns [U T ()] PP [U T ()] PP (U 5,842 [.oooiinninnnns [V PP (U T [ PP 216 |. 10/15/2026 . [1.A ........
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BX TRUST SERIES 2022-LP2 CLASS D 144A
..05610H-AG-8 |7.290% 02/15/39 ...cceeeeieieieeiieeiiieieieeeeees [ . 05/15/2024 . |Paydown ........oooeeeiiiiis Joeniininnnin e 14,352 |oeeveeenns 14,352 [oennnnnns 14,201 |............ 14,238 |l 0 s 4 | [V ST 4 0 s 14,352 |ooeeeeeennnn (VN 0 | [V 395 |. 02/15/2039 . |1.A ........
BIF 11 HOLTWOOD HOLDCO BORROW  7.750% Redenption 100.0000
..05637*-AA-8 [ 02/15/33 .oeivriiiiiiiiiier s | s L 05/15/2024 . | eeeeneeiiiieeeeiiiieeeees e e 77,619 [ 77,619 |oeeeennnnns 77,619 |oeeennnnnns 77,619 | [ PR (VN P 0 | (VO 0 s 77,619 |t (VN 0 | [V 2,506 |. 02/15/2033 . [3.A Z .....
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-6
..059487-AA-6 | CLASS CB1  6.000% 07/25/46 .......ccevvvnnvveees | unnnns . 06/25/2024 . |Paydoun .........cooeeiiiiis |eneiiiiniii e 600 |................ 966 ... 736 |ooeeeennnnnnns FZ N P, 0 s (L7 P (U (L7 P 0 e 600 [..evvvvrrrnnns (VN 0 | [V 24 1. 07/25/2046 . [1.A FM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1
..059496-AC-3 |CLASS 2A1  5.244% 04/25/37 ........coeeeeeeeeens [ eennn . 06/01/2024 . |Paydown .......cooeveeiiiins Joeneiiiiininiins e 219 [, 772 R 169 [ovvviiiiininns 154 [, 0 e 66 |....oeeeenn 0 e 66 |....oeeeenn 0 e 219 |l (VN 0 | [V 5 |. 04/25/2037 . [1.A FM ...
BANK OF AMERICA FUNDING CORPOR SERIES 2006-2
..059490-BG-9 [CLASS 4A1  6.421% 03/25/36 .....cevvvnnvvvvvnnnn | unnnns . 06/25/2024 . |Paydoun .........ooeeiiiiiis Jeniiininiin e 2,714 | 4,224 |oinnnnnnn 2,171 |l 2,767 |oeeeeeeeeens 0 s (650 A [V ST (650 A 0 e 2,714 | (VN 0 | [V 113 [. 03/25/2036 . |1.A FM ...
BANC OF AMERICA FUNDING CORPOR SERIES 2006-1
..05951V-AV-1 | CLASS6A1  5.833% 12/20/46 .......eevvvvrrnnnnnnn [erreenn . 06/20/2024 . |Paydown ........oooeeiiiiins Jeeiiiinnii e 2,284 |oeeeiiinnns 2,284 oiinnnnnne 1,959 ...l 2,052 [oooennnnnnnns 0 s 233 |oeeeiiiiienns [V ST 233 |oeeeiiiiiinns 0 e 2,284 | (VN 0 | [V 38 . 12/20/2046 . |[1.A FM ...
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AX-8 [CLASS 7A1  5.844% 07/25/47 ...covvvvvvvvvinnns | unnnns . 06/25/2024 . |Paydoun .........ooooeiiiins |eniiiniinin e 0 | 6,649 |............. 4,183 |oviiiinns 4,817 |l 0 fens (4,817) [oovvnnninnnnns (U . (4,817) [ovneininnnnns 0 e (U O (VN 0 | [V 133 [. 07/25/2047 . |3.A FM
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AY-6 | CLASS 7A2 10.766% 07/25/47 ... N R, . 05/01/2024 . | Paydown ... . 07/25/2047 . |4.A FM
BANC OF AMERICA FUNDING CORPO SE
..059523-AY-6 |CLASS 7A2 10.766% 07/25/47 ....ovvvvvvvnnnenees | unnnns . 06/01/2024 . |Paydown .......cooeeieiiiins |oeeniinieii e [ AT [ PO [CIC I 80 [ovvrriininnnns 0 s (80) |oeeeeeeeenns [V ST (80) |oeeeeeeeenns 0 e (U O (VN 0 | [V 4 . 07/25/2047 . [4.B FM
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-8
..06050A-AA-1 | CLASS 1A1  1.268% 11/25/36 .... 06/25/2024 . |Paydoun ... L2211 . 11/25/2036 . [5.B GI
..06051G-KQ-1 |BANK OF AMERICA CORP  4.571% 04/27/33 . 06/17/2024 . |RBC CAPITAL MARKETS .... .4,000,000 |.... . 04/27/2033 . [1.G FE
BANK SERIES 2017-BNK8 CLASS XA  0.845%
..06650A-AF-4 | 11/15/50 .oovvvvviiiiiiiiiiiiiiiiiiiiiicciiciieeeeens [ . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins e e [V 0 [ 1,801 [ 1,359 . 11/15/2050 . [1.A FE .
BASIN ELECTRIC POWER COOPERATI PONER COOP Redempt ion 100.0000
..070101-F@-4 |3.740% 06/15/27 ....covvvvvvviiiiiiiiiiiiiiiiieiinns [ VYA V(172 R R R 550,000 [oeeeeeeens 550,000 |........... 550,000 |........... 550,000 |.oooeeeeennns [V (VR [V (VR [V R 550,000 [.ooeeiiiiiennns (VO [V [V 10,285 |. 06/15/2027 . [1.G FE .
BAYER US FINANCE LLC SERIES 144A  6.500% JP MORGAN SECLRITIES LTD
COT2T4E-AL-T | 1721/33 oo [ VYA Y172 PR R R 1,529,745 |........ 1,500,000 |........ 1,496,085 |........ 1,496,117 |l [V 107 |l [V R 107 |l [V R 1,496,224 |......oeeeeeee 0 foeeenee 33,521 [oennnis 33,521 |l 47,667 |. 11/21/2033 . (2.B FE
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-AB-5 |CLASS A2~ 8.193% 02/25/37 ......eevvvvvvvvvnnnnn [ereeenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e [ X7 6,014 |............ 4,842 |oeennnnnnnne 4,98 | [V 844 |oooviiiiiiens [V R 844 | [V [J: X720 R (VO [V [V 99 |. 02/25/2087 . [1.A FM .
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-A0-2 |CLASS A5 2.341% 02/25/37 ....covvvvvvvvvinnnnns [ eeeenn . 06/25/2024 . |Paydoun ........ooooeiiiiins feriiiiiiii e [V 0 [ 2,045 ..o 2,09 |...ooooeeenns [V R (2,006) |...oooeeeennnn [V R (2,006) |...oooeeeennnn [V (VN O (VO [V [V 211 |. 02/25/2087 . [5.C FE
BEAR STEARNS ASSET BACKED SECU SERIES 2003-
..07384Y-NA-0 | AC5 CLASS A5 5.250% 10/25/33 .......evvvunnnnn [ereeenn . 06/01/2024 . |Paydoun .....cooeeeeiiiiiins foeviiiiniii e 3,816 [cunnnnee 3,816 |t 3,792 [ 3,795 [ [V . 21 [ [V 21 [ [V 3,816 |oeevvveennnnnns (VO [V [V 93 |. 10/25/2033 . [1.A FM .
BEAR STEARNS ALT A TRUST SERIES 2004-3 CLASS
..07386H-GG-0 |A1  6.099% 04/25/34 ........ovvvvvvvveniiiniiinnns [ eeeeenn . 05/28/2024 . |Paydoun .......ooooeiiiiiiis i e 1,982 [oeeinnnnne 1,952 |l 1,952 |t 1,951 [ [V L I A [V | I A [V 1,952 |ooeeeieinins (VO [V [V 47 |. 04/25/2034 . |1.A FM .
Redemption 100.0000
..07387#-AA-2 |BEAR SWAMP FINANCE LP  4.890% 10/08/25 ..... [....... . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiininins e | 4,292 |l 4,22 |oninnnnnne 4,202 [onnnnnnne 4,272 [ [V 19 [ [V . 19 [ [V 4,292 |oeeeeiinnnnnns (VO [V [V 44 1. 10/08/2025 . |3.A PL
BEAR STEARNS ASSET BACKED SECU SERIES 2006-
..07387U-CE-9 | AC1 CLASS 1A1  6.250% 02/25/36 .......ceeeeeees [eeennnn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foviiiinniis e 1,104 ... 1,104 |, 566 |..oeeviiiiiinns 360 |oeeeiiiiiiinns [V Lz P [V R Lz P [V 1,104 [ooeeiinnnnnees (VO [V [V 12 |. 02/25/2036 . |1.A FM .
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4
..073881I-AB-2 | CLASS A2 12.595% 07/25/36 ......cvvvvvvvvvennnns [eeeeenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 5,647 |oeeeiiinnns 7,189 |l 7,258 [ 7814 | [V R (2,167) [euvvennnnnnnnne [V R (2,167) [euvveennnnnnnne [V 5,647 |oooeeiieinnns (VO [V [V 236 |. 07/25/2036 . [4.C FM
BEAR STEARNS MORTGAGE FUNDING SERIES 2006-ARS
..07401N-AP-4 | CLASS 2A1  5.649% 01/25/37 ...oevvvvvviveiiinnns [ eeeenn . 06/25/2024 . |Paydoun .......ooooeiiiiiins e e 10,689 |............ 10,689 |........... 10,188 |............ 10,327 |l [V 362 |oeeeiiiiiiinns [V R K7 . [V R 10,689 [.....evvvennns (VO [V [V 175 [. 01/25/2037 . |1.A FM .
J.P. MORGAN SECURITIES
..092113-AL-3 |BLACK HILLS CORP  3.950% 01/15/26 ........eeun [oeeennn . 05/23/2024 . | INC oo e | 1,948,720 |........ 2,000,000 |........ 1,963,530 |........ 1,988,608 |............... [V R 2,196 |t [V R 2,196 |t [V R 1,990,804 |.....ccennnnt 0 f...... (42,084) |....... (42,084) |............ 68,686 |. 01/15/2026 . (2.A FE
Redemption 100.0000
..09539%-AA-9 | BLUE DOLPHIN FRAC LLC  4.650% 10/31/24 ..... |....... VY V()72 OO R R 65,973 |........... 65,973 [...eennnnee 65,973 |............ 65,973 |....ooeiiiis [V (VR [V (VR [V R 65,973 [.ooeeiiiiinnns (VO [V [V 1,534 |. 10/31/2024 . |1.G PL .
Redemption 100.0000
..10240*-AA-7 |BOWIE ACQUISITIONS LLC ~ 3.920% 09/30/38 .... |....... . 06/30/2024 . | .evviiiiiiiiiiniiiiiiiinninins e | 28,116 [oeeeeeeeee 28,116 |............ 28,116 |............ 22,437 foeeiiiinnnnne [ 680 |[.....evvnnneee [ R 680 [......evnnnneee [V R 28,116 |t (VR [V [V 0 |. 09/30/2038 . |2.CPL ....
BRIGHTLINE TRAINS FLORIDA LLC FLORIDA LLC
.. 10922E-AA-1 [8.000% 01/01/28 ...oooeeeeeiiiiiiiiiiiiiiieiiieeeees [ . 05/10/2024 . | Call 104.0000 ..... fooeeeiiiiiiiiiiiiins foonns 1,560,000 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |............... [ P [\ [ P 0 [ 0 oeenns 1,560,000 |............... 0 [ [ P [ 163,000 |. 01/01/2028 . [3.B PL ....
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BRITISH AIR 21 1 A PPT SERIES 144A  2.900%
.. 11042C-AA-8 [03/15/35 .ovvvvviiiiiiiiiiiiiiirie s | s . 06/24/2024 . |OPPENNHEIMER .....covvvves Joovvnnnniiiiiinins Jovnennnns 193,733 |oeeennnnns 223,576 |........... 223,576 |........... 223,576 |...ccevvnnnnnns [ PR (VN P [ PR (VN P (U R 223,576 |..occevvnnnnnns 0 |oeeens (29,843) |....... (29,843) |.oevvvnnnnnns 3,422 |. 03/15/2035 . [1.D FE ....
BRITISH AIR 21 1 A PPT SERIES 1444  2.900% Redenption 100.0000
..110420-AA-8 [03/15/35 .ovvvvviiiiiiiiiiiiiriiii s | s L 06/15/2024 . | .evenieiiiiieeeeeeiiiieeees i e 3,839 [eeiiiinnns 3,839 [.....oeeunns 3,839 [.....covnnnns 3,839 [..ooiiiinnnnns [ PR (VN P [ PR (VN P [V P 3,839 [ooiiiiiiinnnns (1 P [ PO [V 56 |. 03/15/2035 . |1.D FE .
BROOKLYN NAVY YARD COGENERATIO YARD COGENE
..113804-AD-0 [5.020% 12/31/40 .covvvnnniiiiiiiiiieiiiiiinieeees | s . 06/30/2024 . |Various ........ceeeevrvvinn Jovvnnininniiiniinnns foeenenenns 27,430 |oeeennnnnnn 27,430 |.ooeeennnnns 27,430 [..ocvenennns 27,430 |oooviiiinnnnnns [ PR (VN P [ PR (VN P (U P 27,430 [.oooevvnnnnnnns (1 P [ PO [V 689 |. 12/31/2040 . |2.C PL
BUTTERMILK PARK CLO LTD SERIES 2018-1A CLASS
.. 124166-AJ-8 [C 144A  7.691% 10/15/31 ..oeviiiiiiiiiiiiiinnn | s . 06/06/2024 . |Paydoun .....ouvnvvvrininnns Jovvnnnieniiiiines foens 4,545,000 |........ 4,545,000 |........ 4,434,750 |........ 3,387,198 |....cevvvnnnnns (U - 112,802 [oeiiiiinnnnns (U - 112,802 [oeiiiiinnnnns (U . 4,545,000 |.......counnnns (1 P [ PO [V O 207,071 |. 10/15/2031 . |1.F FE .
CREDIT-BASED ASSET SERVICING SERIES 2004-CB4
.. 12489-JR-6 [CLASS M1 6.274% 05/25/35 ....cevvvnnnvveiiinnnn | nnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 17,145 |..........ee 17,145 | [ N (U P (U . 17,145 [ooeiiiiinnnnns (U . 17,145 [ooeiiiiinnnnns (U P 17,145 o (1 P [ PO [V 275 |. 05/25/2035 . |1.A FM .
CREDIT-BASED ASSET SERVICING SERIES 05-CB8
.. 124801-0E-7 [CLASS AF3  3.224% 12/25/35 ...oevvvvvviinnnnnnns | nnnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 20,653 |.....nnnn. 20,653 |......oeeens 20,564 |............ AV I R, [ PR 2 P [ PR 2 | (U P 20,653 |.....covvnnnnns (1 P [ PO [V 271 |. 12/25/2035 . |1.A FM .
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD!
.. 12515H-BJ-3 |CLASS XA  0.919% 08/15/50 P IR . 06/01/2024 . | Paydown ... . 08/15/2050 . |1.A FE .
..125238-AA-9 |CC TUGS LLC TUGS LLC  6.400% 09/30/30 ....... . 06/30/2024 . |Various ... .... 108,651 .... 108,651 ..106,349 |.... ... 108,651 . 09/30/2030 . |3.B PL
CED WIND HOLDINGS LLC CED WIND  4.410%
. 125248-AA-8 [ 12/31/28 oo | . 06/30/2024 . |Various .......cceeeeeeeeeen |oemmmnneeeeennnnns foeeene... 163,430 [ 163,430 |..ccevennnn 163,430 |...cevennnn 163,430 |oeeennnnnnnnns (U1 PO (VI PO [ PO (VI PO (U 163,430 . 12/31/2028 . |2.C ........
CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 [4.000% 08/25/48 ......ceeeeeeeenieeeeenniieeeeennn | s . 06/01/2024 . | Paydown ... ....6,369 6,310 ...l 6,282 ... .6,369 |.. . 08/25/2048 . |1.A ........
CIM TRUST SERIES 2
.. 12553X-AP-8 [4.000% 08/25/48 ......ceeeeeemeeieeeeeeniieeeeeenn | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 20,1477 |eeeeeeeeee 10 VA P B 27,482 |..coeeeeennnnn (U (264) |.eeeeeennns (U (264) |.eeeenennns 0 Joeeeeees 20,477 oo (VI PO [ PO [V AU 405 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2019-INV2 CLASS A3  4.000%
. 12554T-AC-5 [05/25/49 ...ceeeeeeeeeeeee s | s . 06/01/2024 . |Paydomn .ceevvueeeeeennnns Joeeennieeeeeeniees Joeieeeeens 6,500 [o.eieernnnnnn 6,500 |eeereunnnnns 6,880 [ceeiieeenne 7,041 | (U (542) |.eeeennns (U (542) |oeeeeenens [V IO 6,500 |oeeuuieeeeennnn (VI PO [ PO [V AU 104 |. 05/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS A1 144A
.. 12555D-AA-3 [4.000% 02/25/49 ....cevvvneiiieiniiieeeeeniniieeee | s . 06/01/2024 . |Paydomn .ccevvuneeeeeennnns Jeeennieeeeeeniees Joeeeeens 9,964 |...ccceeene 9,94 |........... 10,477 | 10,818 [oeeeeeeenennns (U (855) |+eeeeeennnns (U (855) |+eevveennnns [V IO 9,964 |...covvnnnnnnns (VI PO [ PO [V AU 157 |. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS B1 144A
.. 12555D-AR-6 [4.500% 02/25/49 ....eeevvvneeeeeeeieeeeeeenees | s . 06/01/2024 . |Paydomn .ccevveneeeeeennnns Joeeennieeeeeeniees Joeeeeens 7,016 [ooeeeeennnnns 7,016 [oeeeeenee 6,774 |oeeeeees 6,801 [coeeieernnnnns 0 Joeeeeees 215 | (V1 PO AL [V IO 7,016 |oeeeeeeeennnn (VI PO [ PO [V AU 129 |. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J1 CLASS 1A2 144A
.. 12556M-AB-0 [3.500% 08/25/49 ...ccevvveieieiiniiieeeeeeenieeeee | s . 06/01/2024 . |Paydomn .ccevvuneeeeeennnns Jeeennieeeeeeniees Joeeeeens 1,873 |oeeeeies 1,878 |oeeeiiees 1,94 | 1,958 |oeeeeeeeeeees 0 Joeeeeees (85) |+eveenneaeenns (V1 PO (85) |+evenneaeennn [V IO 1,873 |oeeeeeeeennans (VI PO [ PO [V PO 27 | 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 144A  3.500%
L 12557L-AC-9 [08/25/49 ..ceveiiiieiieee e | s . 06/01/2024 . |Paydomn .ceevveneeeeeennns Joeeennieeeeeeniees forneeeeens Y T RO TAT s 7,309 |oeeeeinnns 7,352 [oeeeiiiiiinnnns (U [215) ) (U [215) ) [V IO 0% KT PO (VI PO [ PO [V AU 103 |. 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144
..12557L-A0-8 [3.500% 08/25/49 ....cevvvneeieeiniieeeeeeeenieeee | s . 06/01/2024 . |Paydomn .ceevveneeeeeennns Joeemniieeeeeeniees foreeeeeens 2,379 o A TL I P K .75 I 0 Joeeeeees (42) |eeeeeeeeenns (V1 PO (42) |eeeeeeeeenne [V IO 2,379 [eeeeiiins (VI PO [ PO [V PO 34 |. 08/25/2049 . [1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 3.000% 04/25/50 ..cevvemneeeeeenneeeeeenieeeeeen | s . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 18,598 |[..oeeennnnns 18,598 |oeeeeennnnns 19,614 |....oeeeeet 19,672 |oeeeeeeeenee (U (1,074) [eeeeeeennnnns (U (1,074) [eeeeeeinnnnns 0 Joeeeeees 18,598 |oveeeieeennnn (VI PO [ PO [V AU 238 |. 04/25/2050 . |1.A ........
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
..12566X-AL-2 |CLASS 2A2  8.204% 07/25/37 ..oeveveeeaeeeeennn | s . 06/25/2024 . |Paydomn ..cevveeeeeeennis Jeenniieeeeeenies e 1,231 [oeeiieeeinnns 1,820 |oeeeennenns 1,368 |oveeeeeeeenes 1,474 oo (U (243) |oeeeeeens (U (243) |oeeeeeeens [V IO 1,281 | (VI PO [ PO [V PO 66 |. 07/25/2037 . |1.A FM .
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
..12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 ...covvvueeeee | uunnnns . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 25,118 [............ 25,118 |oeeeennnnns 25,162 |.oeeeennnnnn 25,165 |.oeeieniinnnnns 0 Joeeeeees (47) |eeeeeeeeenes (V1 PO (47) |eeeeeeeeenes 0 Joeeeeees 25,118 oo (VI PO [ PO [V AU 342 . 06/25/2047 . [1.A ........
CED CALIFORNIA HOLDINGS 4 LLC ~ 3.820% Redempt ion 100.0000
.. 126108-AA-3 [ 12/31/38 eeeeeeeeeeeee e eeeeeeeeee | s . 06/30/2024 . | .eeuiiiiiiiiiniiiiiiineees e e 20,611 f............ 20,611 |oeeeennnees 20,611 |oeeeeennnnes 20,611 |oeeeeeeeeee (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 20,611 |oeeeeeens (VI PO [ PO [V AU 394 |. 12/31/2038 . [2.C ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 [5.113% 11/10/46 ...oooeeeeeeeeeeeeeeeeceeens | s . 06/01/2024 . |Paydomn .ceevveneeeeeennnns Joeeennieeeeeeniies foreeeeeeens 3,423 |eeeiinns 3,428 [oooieeinnins 3,483 |....ccennnnns 3,430 [ocoeiieeinnnnns (1 PO () |eeeeeeeeenns (1 PO () |eeeneeeeeenns [V IO 3,423 | (VI PO [ PO [V PO 72 |. 11/10/2046 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR3
..12646X-AY-8 |CLASS B3 144A  3.407% 05/25/43 .....ccovvvveees | unnnns . 06/01/2024 . |Paydomn .ceevveeeeeeeennns Joeeeniieeeeeeniees e 4,812 | 4,812 |oeeeeinns 4,662 |oeeeennnnnnns 4,700 |oeeeeiiinns 0 Joeeeeees LRV (V1 PO M2 [oeieiinans [V IO 4,812 |t (VI PO [ PO [V PO 77 | 05/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VRS
.. 12647V-AZ-8 |CLASS B3 144A  3.619% 10/25/43 .....cevvvveeees | unnnns . 06/01/2024 . |Paydomn .ceevveneeeeennnns Joeemnnieeeeeeniees foreeeeeeens 2,885 [ceeieeene 2,885 |eeeiiins 2,806 |oeeevunnnnnns 2,812 |oeeeeis [ PO [T PO (1 PO [T IO [V IO 2,885 |.oeeeiininnnns (VI PO [ PO [V PO 43 |. 10/25/2043 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
..12648A-BA-7 |CLASS B3 144A  3.606% 11/25/43 ...covvveeeeeeee | unnnns . 06/01/2024 . |Paydomn .ceevvueeeeeeennnns Joeemnnieeeeeeniees Joreeeeeens 4,316 oo 4,316 |oeeerennnnnns 4,227 |eeeeeeennnnnn 4,226 |..cooveeennnnns (1 PO (L0 A (1 PO 90 |eeeeeieens [V PO 4,316 |oeeeeennnnnnns (VI PO [ PO [V AU 74 | 11/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-AK-1 [CLASS A2 144A  3.800% 04/25/44 ......coovveeees | unnnns . 06/01/2024 . |Paydomn .ccevveneeeeemnnnns Joeeennieeeeeeniees e 4,468 |............. 4,468 |............. 4,743 |.oooeeennnnns 4,790 |eeeeiiinns (U (322) |+eeeeeenens (U (322) |+eeeeeenens [V IO 4,468 |...coovvnennnns (VI PO [ PO [V PO 64 |. 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-BD-6 [CLASS B3 144A  3.800% 04/25/44 ......ccovveeeee |ounnnns . 06/01/2024 . |Paydomn .oevveuneeeernnnns Joorennnnneneennnnnns Jornnaaeens 3,908 |...oooeeene. 3,903 [....cceee.ns 3,896 |eeeniinns 3,896 |.eeereniinns (U T A TP (U I T |oeenaareeens (U 3,903 [.ooiiiininnnns [V PP (U T [ PP 56 |. 04/25/2044 . |1.A ........
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CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR3
..12648T-AS-8 [CLASS B3 144A  4.009% 07/25/44 .......covvveves | unnnns . 06/01/2024 . |Paydonn .....oeuvvvvvvvnnnnn foevvvnnnnneiinnnnns foveene 1,659 [, 1,859 [ooiiiinennns 1,521 | 1,518 i, [ PR 40 | 0 . 07/25/2044 . |1.A ........
COLT FUNDING LLC SERIES 2022-7 CLASS A1 144
..12663G-AA-5 |5.162% 04/25/67 .. R RN . 06/01/2024 . | Paydown ... . 04/25/2067 . |1.A FE ....
COUNTRYWIDE ASSET-!
..126670-GR-3 [CLASS AF4  5.805% 04/25/36 .......cvvnvvvvvvnnnn | unnnns . 06/01/2024 . | Paydown . 04/25/2036 . |1.A FN ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2004~
..12667F-WU-5 [27CB CLASS A1 6.000% 12/25/34 .......ovvvvvnn | unnnns . 06/01/2024 . | Paydoun . 12/25/2034 . |[1.AFN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 [CLASS 2A2  5.958% 05/25/35 ......vvvvvvvnnnnees | unnnnns . 06/25/2024 . | Paydoun . 05/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-GA-5 | 19CB CLASS A2 4.930% 06/25/35 ........ccvvunns | unnnns . 06/25/2024 . | Paydoun . 06/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 [23CB CLASS A3 4.785% 07/25/35 .....ccevvvunnns | unnnns . 06/25/2024 . | Paydoun . 07/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
.. 12667G-TM-5 [26CB CLASS A1 5.500% 07/25/35 ...cevvvnnnvvees | unnnns . 06/25/2024 . | Paydoun . 07/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11  6.763% 05/25/36 ......coeeeeee | aunnnns . 05/25/2024 . | Paydoun . 05/25/2036 . |1.A FN ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 [A1  5.500% 11/25/35 ...oovvviviiiiiiiiiiiiiiins | s . 06/01/2024 . | Paydown . 11/25/2035 . |2.B FM ...
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 [A1  5.500% 11/25/35 ...oevvvviiiiiiiiiiiiiiins | s . 05/01/2024 . | Paydown . 11/25/2035 . |2.CFM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 [A1  5.500% 11/25/35 ...oevvviiiiiiiiiiniiiiiins | s . 04/01/2024 . | Paydown . 11/25/2035 . |3.A FM ...
COUNTRYWIDE HOME LOANS SERIES 2003-56 CLASS
.. 12669F-AU-7 [3A7B  5.667% 12/25/33 ...cevvviiiiiiiiiiiiiiinn | s . 06/01/2024 . | Paydown . 12/25/2033 . |[1.A FN ...
COUNTRYWIDE HOME LOANS SERIES 2004-J2 CLASS
.. 12669F-RB-1 [A8  5.500% 03/25/34 ......evvvviviiiiiniiiiiinnnn | s . 06/01/2024 . | Paydown . 03/25/2034 . |[1.AFN ...
COUNTRYWIDE HOME LOANS SERIES 2004-29 CLASS
..12669G-B-8 [2A1  6.118% 02/25/35 ....evvviviiiiiniiiiiiiii | s . 06/25/2024 . | Paydoun . 02/25/2035 . |[1.A FN ...
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 [2A1  4.864% 04/25/35 ...oovvvvvnniiiiiiiiiiieiinn | s . 06/01/2024 . | Paydown . 04/25/2035 . |4.CFM ....
..14268*-AA-6 | CARLSBAD HOLDCO LLC ~ 4.210% 12/31/38 ........ |.eeeens . 04/30/2024 . | Various . 12/31/2038 . |2.CPL ....
Redemption
..147528-E#-6 | CASEYS GENERAL STORES INC ~ 3.670% 06/17/28 |....... L 06/17/2024 . | .evvniiiiiiiiiiiiiiie s . 06/17/2028 . |2.B PL ....
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 14855-AA-4 [CLASS A 6.500% 07/31/36 ...oeeeeeeriieeeeennn | s . 06/15/2024 . | Paydoun . 07/31/2036 . |1.F PL ....

CED UPTON COUNTY SOLAR LLC ~ 4.450% 06/30/42

S AB005#-AA=T | eeeieeiiiiee e [ . 06/30/2024 . [Various ... . 06/30/2042 . |2.C ........

CEN

.. 152314-EQ-9 |5.759% 01/25/32 ..eevveeiieiiiiiieciiicceee | . 06/25/2024 . |Paydown . 01/25/2032 . |[1.A FM ...
CHARLIE MAC SERIES 2004-2 CLASS A1 5.000%

. 160762-AV-2 | 10/25/34 ....eveiieiiiiiieeeee e . 06/01/2024 . | Paydown . 10/25/2034 . |3.CFM ....
CHARLIE MAC SERIES 2004-2 CLASS A1 5.000%

. 160762-AV-2 | 10/25/34 ....evviiiiiiiiiiee e e . 06/01/2024 . [Paydown .....cccuvieiiiiiis feeneeiiiiie e 284 | 27 262 [oveeeieeennns 25 [ 0 foreeiiinnis 10 [ 0 foreeieennis 10 [ 0 foorieiiiiiins 284 oo, [ IR [V OSTR (O PO 7 |- 10/25/2034 . |4.A FM ...
CHASE FUNDING MORTGAGE LOAN SERIES 2003-1

..161546-EF-9 | CLASS 2A2  6.119% 11/25/82 ..cccevviiiiiieiis | e . 06/25/2024 . [Paydown ......occuvieiiiiis feeiieii e 3,697 [ 3,697 |t 3,697 |ooeeeennnens 3,708 [ceeeeeiiiiens 0 foreeiiinnis (3] PO 0 foreeieennis (3] PO 0 [ 3,697 | [ IR [V OSTR 0 [, 101 | 11/25/2032 . |1.A FM ...
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1

..16158R-AC-0 | CLASS A3 144A  4.000% 04/25/49 ........ccoeet | eneenn . 06/01/2024 . [Paydown ......cccuvvieiiiins foennei e 1,266 |.oocnnneeens 1,266 |............. 1,314 [ 1,357 [oeeeeeennis 0 foeeeennns [C/L) ) R 0 foreeeennns [C/L)) R 0 [ 1,266 [oevveeeennns (O IO 0 foreeieinnies (0 IO 21 | 04/25/2049 . [1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~

..16159G-AC-3 | ATR2 CLASS A3 144A  3.500% 07/25/49 ......... |....... . 06/01/2024 . [Paydown ......ccvviiiiiiiis feeneeiiiiieeees e 31,086 [..occnnens 31,036 |............ 31,874 |............ 31,967 |oeerieennn. 0 [ (931) ferveraeannns 0 foeeenns (931) ferveeieennns 0 foeeiennns 31,086 |..coenniieenns [ IR [V O, 0 [t 457 |. 07/25/2049 . |1.A ........

CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
.. 161590-AJ-3 | CLASS A5 144A  3.500% 03/25/50 ....cvveveeeee | veeeee . 06/01/2024 . [Paydown ....ooeevveeeeeeien | e, 14,672 |............ 14,672 |............ 14,870 |............ 14,880 [.ooeeen...... 0 foreeenn. (208) |..uvveeeen. 0 foueeenn. (208) |..uvveeee. 0 fooeeennn. 14,672 |.ooeeen..nes [\ OO 0 [, 0 |oveeeeiiine 243 |. 03/25/2050 . |1.A ........
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CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
.. 16150W-BH-6 | CLASS A15 144A  3.500% 03/25/50 ......ccoovees [reennn . 06/01/2024 . |Paydown .......ooooeeeiiiins Joenininiininis e L 3,668 |............ 3,767 |oeeeeeeens 3,773 |oeeeeeeiees 0 s [R1V5) 1 0 s [R1V5) 1 0 e 3,668 [..evvvvrriinns (VN 0 | [V 61 [. 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2024-1
..16160D-AA-1 | CLASS A2 144A  6.500% 01/25/55 ..........cceee [ oennnn . 06/01/2024 . | Paydoun ... ... 45,086 ...45,086 ...45,495 |.... L0 e ..45,086 |.. . 01/25/2085 . [1.A FE ....
CHASEFLEX TRUST SERIES 2006-2 CLAS!
..16165M-AD-0 |5.659% 09/25/36 U T . 06/25/2024 . |Paydown ........ooovviiiiins |oevniiiniinnnnns o 4,564 [ 4,565 [oennnnnne 3,776 |............. 3,845 |.... ... 4,564 |.. . 09/25/2036 . [1.A FM ....
..163851-AE-8 | CHEMOURS CO  5.375% 05/15/27 .. U IR . 06/24/2024 . | BARCLAYS CAPITAL .... 670,000 .... 664,780 |.......... 667,816 |.... 668,105 |.. . 05/15/2027 . [3.C FE ....
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L AB7885-A#-9 | .eeiiiiiiiiii [ . 06/30/2024 . |Various .......cceeevunnnnn foorerrnnininiinnnnns i, 108,599 |........... 108,599 |........... 108,599 |........... 108,599 |..........cct [V (VR [V (VR [V R 108,599 . 12/30/2033 . |2.CPL ....
CHUGACH ELECTRIC ASSOCIATION ~ 4.780%
L 171265-B8-9 | 03/15/42 i [ . 06/14/2024 . |Various ... ... (7,001) |... . (7,001) ) (7,001) | ..(7,001) .. . 03/15/2042 . [1.G ........
CHUBACH ELECTRIC ASSOCIATION ~ 2.910% Redemption 100.0000
. 171265-C#-6 | 10/30/50 ..oevvvvviiiiiiiiiiiiiiiiiiiiicceccccceeeeens [ . 04/30/2024 . | .evviiiiiiiiiiniiiiiiiiininins e | 75,429 |........... 75,429 |oeeeeeeens 75,429 |............ 75,429 foveeiinnnnnnne [V (VR [V (VR [V R 75,429 . 10/30/2050 . [1.G ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-CI
.. 17290Y-Al-8 |CLASS XA  1.981% 05/10/49 .........oooeeeeiinins [ oennnn . 06/01/2024 . |Paydoun ......cooeeeiiiiiins fooeiiiiiiii e [V 0 [ 8,428 |...eunnnnnne 4,534 [ [V R (4,534) [..ovennnnnnnnne [V R (4,534) [c.ovnnnnnnnnnne [V (VN O (VO [V [V 1,045 |. 05/10/2049 . [1.A FE ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
..17307G-E8-7 |CLASS 1A4A  4.197% 10/25/35 ....covvvvvvvevnnnns [ eeeennn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins i e 3,001 [oveeieinns 3,145 | 2,569 [..cccennnene 2,830 |, [ R L I [V R L I [V 3,001 |, (VO [V [V 55 |. 10/25/2035 . [1.A FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-9
..17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ....evvvvvvvvvvennns [ eeeenn . 05/01/2024 . |Paydoun .....cooeeeeeiiiiins e e 12,407 |............ 12,256 |............ 11,853 |............ 12,374 |l [V FCC I IO [V FCC I IO [V R 12,407 |oeeeeeeennnnnns (VO [V [V 302 |. 11/25/2035 . 2.C FM ...
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-9
..17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ....evvvvvvvvvvennns [ eeeenn . 06/01/2024 . |Paydoun .....ccooeeeiiiiiins foreiinnni e 1,006 |............. 1,219 |oeeeieieees 1,287 e 1,202 |l [V R (2150 [V R (150 [V 1,006 [..ooevvennnnes (VO [V [V 38 . 11/25/2035 . |3.A FM ...
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 |CLASS B2 144A  4.500% 06/25/58 ............cce. [oeennnn . 06/01/2024 . |Paydoun .....coooeveiiiiiins Joveiiiini e, 26,132 |l 26,132 [oennnnee 26,924 |............ 26,825 |............... [V R (L P [V R (L P [V R 26,132 [oooeeiiiinns (VO [V [V 476 |. 06/25/2058 . [1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P7
.. 17325H-BU-7 |CLASS XA  1.238% 04/14/50 ...coooeveeeiiiiinenns s . 06/01/2024 . |Paydoun .....ccoooviiiiiiins e e [V 0 [ 6,329 [..ccounnnnne 4,101 |l [V R (4,101) feuvveennnnnnnne [V R (4,101) feuvvennnnnnnnne [V (VN O (VO [V [V 684 |. 04/14/2050 . [1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-B1
.. 17326C-BE-3 | CLASS XA  0.864% 08/15/50 ....ceevvvvvvvrveences [eenenn . 06/01/2024 . |Paydoun ......oooeveiiiiiins foriiiiiii e [V [V O, 584 |oeviiiiiiiiies 406 |ooeveiiiiienns [V R [ [V R [ [V (VN O (VO [V [V 63 . 08/15/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
.. 17326D-AJ-1 |CLASS XA 1.006% 09/15/50 .....ccovvvvvvvvrenens [eerenn . 06/01/2024 . |Paydoun .....ccoooviiiiiiins e e [V [V O, LT P L4 P, [V R [CY20]] - [V R [CY70]] - [V (VN O (VO [V [V 71 |. 09/15/2050 . |1.A FE ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 | CLASS XA  1.126% 10/12/50 .. [ I . 06/01/2024 . | Paydoun ... ... (1,639) | . (1,639) |... . 10/12/2050 . [1.A FE ....
COLT FUNDING LLC SERIES 2021-4 CLASS A1 144A
..19688G-AA-1 | 1.397% 10/25/66 .......covvvvvvveiiiiiiiiiiiiiiiinns [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins Joneiiiinn e 76,648 |............ 76,648 |............ 67,259 |............ 67,408 |.....cevvennnnn [V R [ IZ I I [V R 9,240 . 10/25/2066 . [1.A FE ....
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 |4.550% 04/25/67 ....ccceeveeeiiiiiiiiiiiiiiieeeeeees [ . 06/01/2024 . | Paydoun ... . 04/25/2067 . (1.A FE ....

COMMONBOND STUDENT

..20268)-AC-0 [CLASS B 144A  3.990% 00/25/45 .........oocvvrrs | cveeen | 06/25/2024 . | Paydown . 09/25/2045 . |1.B FE ...
COMMONBOND STUDENT LOAN T SERIES 2018-AGS

.. 200690-AC-9 [CLASS B 144A  3.580% 02/25/44 ........vevees [ cveeen | 06/25/2024 . | Paydown ... | 02/25/2044 . |1.B FE ...
CONTINENTAL AIRLINES SERIES 2-A Redenpt ion .

. 210795-08-9 [10/29/24 ...oeoveoeeeeeeeeeeeeeeeeennns | e | 04/29/2028 | veeeeeeeeean , , , , , , 1969 |. 10/20/2024 . |2.8 FE ...
CREDIT SUISSE FIRST BOSTON HOR SERIES 2001-

..22540A-7C-6 [HE17 CLASS A0  2.540% 01/25/32 ..vovovveces [ cveeen | 06/25/2024 . |Paydoun .....v.vveeereere [oeeeereeeeeeeens e, (R A 0 foorreee, (O IO (O IO [ [ IO [ [ IO [ [ AR [ IO [ [ A 19 [ 01/25/2032 . |3.A FE ...
FIRST NATIONNIDE TRUST SERIES 2001-4 CLASS

.\ 225401-EE-6 [4A2  2.490% 09/25/31 ..o [ e | 06/25/2024 . |Paydoun .....v.eveereene [oeeeereeeeenens e, (R A 0 foorreee, (O IO (O IO [ [ IO [ [ IO [ [ AR [ IO [ N IO 2 |. 09/25/2031 . |5.8 G ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-9

.. 205458-5U-8 [CLASS 4A1  4.512% 10/25/35 .....cvovereerenen [ v | 06/25/2024 . |Paydoun ....v.vvveeeeene fooeeeeereeeeeens e 681 o, [T 483 |, 513 | [ 115 1 (O 115 10 O (O 681 |ovvorerenn. [ IO [ [ A 12 [ 10/25/2035 . [1.A FMl ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-4

. 205458-PN-2 [ CLASS 241 5.500% 06/25/35 ......ceovevererres [ erenee | 06/25/2024 . | Paydown | 06/25/2085 . |1.A FM ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 200512

..205470-SE-4 | CLASS DX2 6.000% 01/25/36 ... o . 06/01/2024 . | Paydown .. . 01/25/20% . |5.8 Gl ...
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CREDIT SUISSE MORTGAGE TRUST SERIES 2006-2
..225470-ZN-6 |CLASS DX  6.000% 03/25/36 .....evvvvvvvvvnnnnees | unnnns . 06/01/2024 . |Paydomn ....ovuvvviiiinnnns Jovvnninieeiiiiiinnns foeeneeeiiiis [V (U FO, 2,825 [.oooiinnnnns 2,752 . 03/25/2036 . |5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-6
.. 22942J-AU-7 [CLASS DX  6.500% 07/25/36 ...evvvvvvvvvvnnnnnees | unnnnns . 06/01/2024 . | Paydown ... LG 1175 . 07/25/2036 . |5.B GI ....
DB MASTER FINANCE LLC SERIES
..233046-AL-5 [A23 144A  4.352% 05/20/49 ......ceevvvvnnniiienn | unnnns . 05/20/2024 . |Paydomn ......eevveviiiinnnn Joevvnnininiiiiiins foeneens 5,000 [oiiiiirnnnns 5,000 |.eeeeennnnns 5,000 |ieeveinnnnns 5,000 . 05/20/2049 . |2.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 [A23 144A  2.791% 11/20/51 .oovveenviiiiiininnns | nnnnns . 05/20/2024 . |Paydonn .....eeuvveriiiinnnn Jevenninniiiiiiins e 3,750 [oeiiiinnns 3,750 |eieiinns 3,750 |veeeinnns 3,750 . 11/20/2051 . |2.B FE ....
Redemption 100.0000
..246174#-AA-9 | DELAWARE NORTH COMPANIES ~ 3.820% 11/14/34 .. |....... L 05/14/2024 . | eeveneeiiiiiieeeiiiiieeeees i e 2,41 [ 2,111 | 2,111 [ 2,11 o [ PR (VN P [ PR (1 P (U P 2,11 | (1 P [ PO [V 422 . 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 . | .evenneeiiiiiieeeeeiiiieeees v e 296,237 |.eeeennnns 296,237 |........... 296,237 |....cevnnnn 296,237 [.oeevvvnnnnnnns [ PR (VN P [ PR (1 P (U R 296,237 [.ooeeiiinnnnnns (1 P [ PO [V PO 11,849 |. 06/10/2027 .|2.CPL ....
DEUTSCHE ALT A SECURITIES INC SERIES 2007-3
..25151K-AC-3 [CLASS 2A1  6.209% 10/25/47 ...ovvvvnvvvvivnnnns | nnnnns . 06/25/2024 . |Paydonn .....eevnvvviiiinnnn foevenniininiiiiiinns Joninns 224,162 |...oevnnnns 279,089 |........... 224,964 |..eeennnnn. 231,914 [ (U . (7,752) |evveninnenns (U . (7,752) |eveenninannns (U R 224,162 |.ooeeiiinnnnnns (VN P [ PO [V F 3,751 | 10/25/2047 . |[1.AFN ...
..25470X-AY-1 |DISH DBS CORP SERIES WI ~ 7.750% 07/01/26 ... |....... . 04/17/2024 . | GOLDMAN SACHS & CO. ..oo oevemmmnnreeeemnnns Jovnenns 213,900 |........... 345,000 |........... 347,156 |........... 345,702 [..ccevvnnnnnnns 0 Joeeeeees (V£ ) (V1 PO (V£ ) (U 345,624 |............... 0 |..... (131,724) |...... (131,724) | 21,390 |. 07/01/2026 . |5.C FE ....
DIVERSIFIED ABS PHASE VIII LLC  7.076% Redenption 100.0000
L. 255128-A%-2 [05/31/44 eeoeeeiiieeeieee e | . 06/30/2024 . | .eeuniiiiiiinnieniiiiiineens e e 5,182 [oeiiieeene 5,182 |oeeeiiinns 5,182 |oeeeiiiiieieeenee (U1 PP (U1 PO (VI PO [ PO (VI PO [V IO 5,182 [oeeeiiiinns (VI PO [ PO [V PO 32 |. 05/31/2044 . |1.F FE ....
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLASS Redenption 100.0000
.. 25512V-AA-7 [A  7.500% 11/28/39 ...coiieeieiiiieeeieniiieeeee | s L 06/28/2024 . | .euuiiiiiiiiiniiiiiiiiiennes e e 98,568 |............ 98,568 |............ 95,977 |oeeeeennnnns 95,915 [ooeiieeininnns [V 2,653 |eeeeiiins (U1 2,653 |eeeeiiies 0 Joeeeeees 98,568 |.eeevuunieanns (VI PO [ PO (VI IO 3,105 |. 11/28/2039 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 |CLASS A2 144A  7.393% 10/20/52 ....ccevvvuneeee | unnnns . 04/20/2024 . |Paydomn ..ceevueeeeeennns Jeennieeeeeeniees e 2,500 [oceeieeens 2,500 |eeerinnns 2,500 |eeeeinnnns 2,500 |eeeeiiiens (U1 PO (VI PO [ PO (VI PO [V IO 2,500 [..oeeeinnnnnnns (VI PO [ PO [V PO 92 . 10/20/2052 . [2.C FE ....
DRYDEN SENIOR LOAN FUND SERIES 2015-40A
..26244G-AJ-4 |CLASS CR 144A  7.684% 08/15/31 ..oovrveeveeenn | unnnns . 05/13/2024 . | Call 100.0000 ..... foeeeeeeeeiiiiiieeenn s 1,000,000 |........ 1,000,000 |........... 989,978 |........... 990,982 [...ccevvuunnnns (U (4,601) [cceeeeeennnnnnn (U (4,601) [cceeeeeeennnnnn (U 986,381 |..cevvunnnnnnns [V PO 13,619 |........ 13,619 oo 38,530 |. 08/15/2031 . |1.E FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2019-A
..26857E-AB-4 |CLASS B 144A  2.940% 03/25/44 .......ccevvvnees | uunnnns . 06/25/2024 . |Paydown ... ... 18,713 ... 18,713 ...18,704 |............ 18,705 |.... 18,713 |.. . 03/25/2044 . |1.A FE ....
Redemption 100.0000
..26860#-AA-8 [EIF P10 PICO LLC ~ 4.170% 12/31/41 ccoeeeees | nnnnns . 06/30/2024 . | .eeuiiiiiiiiiniiiiiiineees e e 22,570 |oeeeennnnnns 22,570 |oeeeeennnnns 22,570 |oeeeeennnnns 22,570 |oeeeeeiiinns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 2T (VI (VI PO [ PO [V AU 471 |. 12/31/2041 . |1.G PL ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006~
..30247D-AE-1 |FF13 CLASS A2D  5.939% 10/25/36 .....cccvvvuunn | unnens . 06/25/2024 . |Paydomn ..cevvueeeeeennis Joeennieeeeeenies e 4,365 |oeeeieenne 4,365 |...occonnnnnn 3,098 |oeeeeinnnns 3,077 |eeeeiiieees [V 1,288 [oooeieeeinnnnns (U1 1,288 [ocoeiieeinnnnns [V IO 4,365 [ooeeeennnnnnns (VI PO [ PO [V PO 49 . 10/25/2036 . [1.A FM ...
FLNG LIQUEFACTION 3 LLC 3 LLC ~ 4.360%
..30306V-AB-8 [06/30/39 ..eevuneieiieniie e eeere e e eees | s . 06/30/2024 . |Various .......cceeeuiereeen foemmmmnneeeeennnns Joneens 206,910 |........... 206,910 |..eeeennnns 206,910 |.eeeeennnns 206,910 |oeeveeneeennne (U1 PO (VI PO [ PO (VI PO (U 206,910 |.eeereennenns (VI PO [ PO (VI IO 4,511 |. 06/30/2039 . |2.C FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 |CLASS A1 144A  4.299% 04/25/67 .....ccovvveeee | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 25,728 |eeeines 25,723 |oceeeeeenne 25,616 |..ccevnnnnnn 25,873 |oeeiiiinns (U (151) foeeeeeeenennns (U (1) 0 Joeeeeees 25,728 [oeeeieiiinnns (VI PO [ PO [V AU 452 . 04/25/2067 . [1.A FE ....
MORGAN STANLEY & CO.
..316773-DF-4 |FIFTH THIRD BANCORP  4.337% 04/25/33 ........ |.euen. . 06/18/2024 . | INC. eveeneeeeeenieeeeeenn Joeeemneeeeceenies e 1,377,615 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 f...eeeeernnnnns (U1 PO (VI PO [ PO (VI PO (U 1,500,000 |....ccvvvunnnns 0 |..... (122,385) |...... (122,385) |..cceveennn 42,466 |. 04/25/2033 . |2.A FE ....
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 [CLASS A5 144A  2.884% 04/25/50 ......covvuueeee | unnnns . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 17,69 |..oceenenens 17,695 |oeeeeennnens 17,378 | 17,89 [cooeeeeeennnnns (U [0[0) ) (U [0[0) ) 0 Joeeeeees 17,695 |oeeeeeeeennnn (VI PO [ PO [V AU 213 |. 04/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/25/47 ..ooveeeeeeennneeeee | s . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 20,808 |............ 20,808 |oeeeuunnnnns 20,003 |...ccevennns 19,771 [oeeeiieiiinens [V 1,086 [ocoeieeennnnnns (U1 1,086 [oooeeeeeennnnns 0 Joeeeeees 20,808 |eeevunnnnns (VI PO [ PO [V AU 306 |. 03/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 |A7 144A  3.500% 10/25/47 ..oeeveeeenneeeeeen | s . 06/01/2024 . |Paydomn .ceeveeeeeeeennnns Jeennieeeeeeiinees feeeeeeeees 26,272 |eeerennnnnn 26,272 |oeeeeennnnnn 25,923 |ooeeieenne 25,793 [ooeeiieeininnns 0 Joeeeeees 479 | (V1 PO 479 | 0 Joeeeeees 26,272 [oeeeeeeinnnnnns (VI PO [ PO [V AU 334 . 10/25/2047 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 .....oevveevveeennnes | ennnns . 06/01/2024 . |Paydomn .cevveneeeeennnns Jeennieeeeenieeee feeeeeeeees 28,759 |oeeeeenns 28,759 |ooeeeennnnns 27,855 |oeeeeennnnns 27,862 |eeeeeennnnnnns 0 Joeeeeees 897 | (V1 PO 897 | 0 Joeeeeees 28,759 [.oeeeeeininnnns (VI PO [ PO [V AU 380 |. 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-6RR CLAS:
..33851F-BQ-9 [B2 144A  4.934% 10/25/48 .... U . 06/01/2024 . | Paydown ... . 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-BF-1 [CLASS AX17 14 0.150% 08/25/51 .....cccevvvuen | unnnns . 06/01/2024 . |Paydomn .cevveeeeeeennins Joennneeeeeeenieees feeeeeeeeeeis [V [V IO, A 2,838 |eeeeiiins (U (2,838) |cvveneaeens (U (2,838) |cvveneaeenes [ (VI IO (VI PO [ PO [V AU 342 |. 08/25/2051 . [1.B FE ....
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 ......eeeevveenenaaeee | s . 06/01/2024 . | Paydown ... . 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851H-AP-8 [A14 144A  3.500% 04/25/48 ....oovveeevevnnnnans |unnnnns . 06/01/2024 . | Paydoun . 04/25/2048 . |1.A ........
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FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 .....cevvvvvveee | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 15,244 |............ 15,244 |............ 15,589 |oovveennnnns 15,639 |ovveeniiinns 0 s (1) PO (U (i) (U P 15,244 | (1 P [ PO [V 181 [. 03/25/2050 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-AR-8 | CLASS A15 144  3.500% 10/25/49 .. [T [ . 06/01/2024 . | Paydown ... . 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 20
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .....ccvvvvnnviiiinnnnns | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 18,701 |oeeeeennnnns 18,701 [onnnne 19,044 |.ooeeennins 19,129 | 0 s (428) |vvvevernnnnnns (U (428) |.covvvnnnnnns (U P 18,701 [ooeeeiiennnnnns (1 P [ PO [V 267 |. 12/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-8INV
.. 33852H-AQ-5 [CLASS AX1 144 0.514% 09/25/51 ..oovvvvnnnviies | uunnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V (U PO 369,563 |........... 368,851 |............... 0 ... (368,851) |...cceeennnnn 0 |oueeen (368,851) |..uvvnnnnnns [ (VN (VN P [ PO [V P 31,594 |. 09/25/2051 . [1.B FE ....
FOUNDRY JV HOLDCO LLC SERIES 144A  5.875% BNP PARIBAS SECURITIES
..350930-AA-1 [01/25/34 .ovvvveiiiiiiiiiiiiiie s s . 06/18/2024 . JCORP ..evvvvnnieeiiiiinees Joevviiiiieeciiii Joveeen 5,041,800 |........ 5,000,000 |........ 4,938,150 |........ 4,941,572 [ooeiiiinnnnnns (U 2,217 v (U 2,217 v (U . 4,943,789 |......cevnnnnns [V P 98,011 |........ 98,011 |ouevennnnns 324,045 |. 01/25/2034 . [2.A FE ....
FRISCO HQ OPERATIONS LLC HQ OPERATIONS LLC
.. 35877#-AA-0 [4.130% 12/15/37 oevvvenniiiiiiiiiiiiiiiiiineeeees | s . 06/15/2024 . |Various ........cceeeevvenns foovvnnnnnnniinnnnns Jonnns 118,651 |.......... 118,651 |[.......... 118,651 |.......... 118,651 [oeiiiiinnnnns [ PR (VN P [ PR (VN P (U 118,651 [.ooevieennnnnns (1 P [ PO [V F 2,450 |. 12/15/2037 . [2.CPL ....
GCAT SERIES 2022-NQM2 CLASS A1 144A  4.210%
. 36169K-AA-4 [02/25/67 ..ovvvnniiiiiiiiiiiiiiiiiiiceeciiieeeeen | s . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 86,330 [ooooeeenen 86,330 |[............ 85,928 |............ 86,256 |......ceunnnnnn [ PO L3N P [ PR L3N P (U P 86,330 |eevvuiniinnnns (1 P [ PO [V F 1,516 |. 02/25/2067 . |1.A FE ....
GSAA HOME EQUITY TRUST SERIES 2006-19 CLASS
..362244-AA-3 [A1  5.640% 12/25/36 ...ovvvviviiiiiiiiiiiiiins | s . 06/25/2024 . |Paydonn .....eeevvviiiinnns Jovvniinnniiiiiinens feeeneeeens 91,301 [ 91,301 [.oocennnnns 32,161 [.ooviennnnns 28,627 |..ccvvvnnnnnnns (U . 62,674 | (U . 62,674 |oeeeiiiiinnn (U P 91,301 |overniis (1 P [ PO [V 589 |. 12/25/2036 . |1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2003-10 CLASS
..36228F-XX-9 [1A1  5.740% 10/25/33 ...oevvviiiiirinniniiiiiinnn | s . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 2,154 oo 2,154 [.ooeinens 2,182 | 2,282 [oeeiiiiiiinnnns 0 s [W£:) 1 (U P (£ ) [V P 2,154 |, (1 P [ PO [V 52 |. 10/25/2033 . [1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2003-13 CLASS
..36228F-YZ-3 [1A2  5.609% 10/25/33 .....ovvvviiiiiiniiiiiiiinnn | s . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 391 | 391 [ 388 | 395 [ooiiiiiiiinnns 0 e ()] R [ R (<) 1 PO [ PR 391 [t (1 P [ PO [V N 9 |. 10/25/2033 . |[1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2007-4 CLASS A2
..3622EB-AB-4 [5.860% 03/25/37 ..cevvvnniiiiiiiiiiiieiiiiiiinieeeen | s . 06/25/2024 . |Paydonn .....oeevvviiiinnnns Jovvniininiiiiinees foeeneneens 15,017 |oooeeeennens 15,017 |oeeeeinens 5120 |ovveeiinnns 4,540 |.oooiiiinnnnns (U . 10,477 [ooeeiiiiinnnnns (U . 10,477 [ooeeiiiiinnnnns (U P 15,017 |oeeiiiiinnnn (1 P [ PO [V 74 | 03/25/2037 . |1.AFM ....
GSR MORTGAGE LOAN TRUST SERIES 2005-AR7 CLASS
..362341-XE-4 [5A1  4.455% 11/25/35 ..oovvivvniiiiiiiiiineeees | s . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 38,304 |..oonnnn 26,610 |ooeeeennnnns 2,814 [t 22,887 |.ooviiiinnnnnns (U . 15,417 [oooeiiiiinnnnns (U . 15,417 [ooeiiiiinnnnns (U P 38,304 [.....covvnnnnns (1 P [ PO [V 829 |. 11/25/2035 . |1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2006-1 CLASS A2
..362341-23-6 [5.899% 01/25/36 .....cevvvnviviiiiiiniiiiiiiiiiees | s . 06/25/2024 . |Paydonn .....eevnvvviiiinnnn foevenniininniiiiins Joninns 129,072 |........... 129,072 |...coeveeens 48,854 |............ 40,547 |.ooviiiinnnnnns [V P 88,525 |....ccvuunnnnns [ P 88,525 |....covvunnnnns (U 129,072 |oveeniiiinnnnn (1 P [ PO [V 841 |. 01/25/2036 . |1.A FM ...
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2
..362351-AB-4 [5.820% 12/25/46 ......cvvvnvviiiiiiniiiiiiiiiiieees | s . 06/25/2024 . |Paydonn .....euvveviiinnnnn Joevvnninniniiiiins foeneens 3,030 [eiiiiinns 3,030 |iiiiinnnns 1,168 [ooooeeeeenens 1,024 |oeeeennninns (U 2,006 [oooeiiiiinnnnns (U 2,006 [ooeiiiiinnnnns (U1 O 3,030 [.ocovvnnnnnnns (1 P [ PO [V 19 | 12/25/2046 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
..36242D-7K-3 [8A1  5.500% 06/25/35 ......evviviivnnnnniiiiinnnnn | nnnnns . 06/25/2024 . |Paydomn .....oueveviiiiinnns Joevnniinieiiiiiinnes feeeeieiiiinns 813 [eiiiiiiiiinnns 813 | 807 |oveeniriiinnnnns 808 |ouveuniiiinns [ PR (I P [ PR (1 P [ PR 813 | (1 P [ PO [V 21 | 06/25/2035 . |[1.A FN ...
GSMPS MORTGAGE LOAN TRUST SERIES 2005-RP2
..36242D-T5-2 |CLASS 1AF 144A  5.809% 03/25/35 .....cevvvenes | uunnnns . 06/25/2024 . |Paydomn .....eeeviviiiinnns Jovvniinnniiiiinens feeeneeeens 37,887 |............ 37,887 |oeerennnnns 35,055 [.oeeenee 36,133 [.ooviiininnns (U 1,754 | (U 1,754 | (U P 37,887 |eevvenenns (1 P [ PO [V 763 |. 03/25/2035 . |1.A FM ....
GS MORTGAGE SECURITIES TRUST SERIES 2016-GS3
..36251P-AF-1 [CLASS XA  1.309% 10/10/49 .....cvvvvvivnnnnnnnns | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U FO, 5,706 |.eevuunnnnns 3,219 [oooiiiiiiinnnns [V R (3,219) |.oeeeeeeees [V A (3,219) |vvvenninnnns [ (VN (1 P [ PO [V 617 |. 10/10/2049 . |[1.A FE ....
GS MORTGAGE SECURITIES TRUST SERIES 2016-GC20
..362521I-BC-1 [CLASS B 4.529% 04/10/47 ....ccvvvvvvvviinnnnns | unnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 500,140 |........... 500,140 |........... 503,130 |........... 500,344 [.....ovnnnnnnne 0 s (204) |vvvveirennnns (U (L) (U R 500,140 |....oeunnnnnnns (1 P [ PO [V F 7,800 |. 04/10/2047 . [1.A ........
GS MORTGAGE-BACKED SECURITIES SERIES 2019-PJ2
..36257L-AA-5 [CLASS A1 144A  4.000% 11/25/49 .....ooevvvvvinn | unnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 9,436 [ooeirrenne 9,436 [.....covnnnns 9,805 |evvunnnnns 10,002 |......ccevvnen 0 s (566) [.0vvvennnnnnnns (U (566) [cvnnrerennnnns (U1 O 9,436 |...ccovvnnnnnns (1 P [ PO [V 132 | 11/25/2049 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AA-4 [CLASS A1 144A  3.500% 03/25/50 .....cevvnvvvees | uunnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 10,803 |[....covvnens 10,803 [............ 11,199 | 11,442 oo 0 s (X)) P (U [(C ) (U P 10,803 |ovveniiiinnnnn (1 P [ PO [V 186 |[. 03/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..36257Q-AQ-9 [CLASS B1 144A  3.945% 03/25/50 ......ccevvvunns | uunnnns . 06/01/2024 . | Paydown ... .3,340 |.. . 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES
..362570-AR-7 |CLASS B2 144A  3.945% 03/25/50 ......ceevvvvnnn | uunnnns . 06/01/2024 . |Paydoun ....cevvvvvviennnnnn Joevennnniiiiiininns fovinneneens (R V2 6,812 |t 7,006 |ooeieeins 7,063 |oveiiinnnns 0 s (251) |veeeeeninnnnns (U (251) |oevvvnnnnns (U1 O 6,812 . 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 [CLASS A1 144A  3.500% 05/25/50 .....cevvvvvveee | uunnnns . 06/01/2024 . | Paydown ... .3.414 .. . 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SEH PJ
..36258F-AH-2 [CLASS A8 144A  3.500% 05/25/50 .....cevvvvvvees | uunnnns . 06/01/2024 . |Paydoun .....oevnvvvvvvnnnns Jovvnnnnnineeinnnnnns foveennnn 13,668 [0 013,658 [oooiiiinn 14,015 | 14,072 [l O e (1) [0 e () [0 13,658 . 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..cevvvenvvvvins | unnnnns . 06/01/2024 . | Paydown ... ..15,182 |.. . 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SEH
..36260D-AD-2 [CLASS A4 3.000% 03/27/51 ..vevveviviivnnnnnnns | unnnnns . 06/01/2024 . |Paydown .....oevviviiinnnns Jovvvnnnnnneeiinnnnns oo 41,033 [l 41,988 [ ll.048,682 )l 43,868 e 0 e (1,930) [ O e (1,930) [0 e 41,933 [..oooiiinnnnnns 0 | (U [ 514 |. 03/27/2051 . |1.A ........
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GSCG TRUST SERIES 2019-600C CLASS A 144A CITIGROUP GLOBAL MARKETS
..36260T-AA-3 [2.936% 09/06/34 .......evvvvviiiinnininiiiiiniinnes | s L 06/14/2024 . | .evenneiiiiiiiieeeeiiiiieeees i e 1,114,688 |........ 1,500,000 |........ 1,536,060 |........ 1,614,837 |ovevenininnne [V A (3,536) |.evvenninnnnns [V A (3,536) |.evvennninnnnns (U . 1,611,301 | 0 |..... (396,613) |...... (396,613) |..evvennnnns 23,977 |. 09/06/2034 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...cevvenvvvvnnn | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 10,075 |[...oceeeeens 10,075 [o.eeeeneeeee 10,681 [....eeeeeeee 10,796 [ooeiiivinnnnns (U (V2731 ) (U (V2731 ) (U P 10,075 |oveeniiiinnnnn (1 P [ PO [V 164 |. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 [CLASS A4 144A  2.500% 02/26/52 ........cevvevrs | unnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 18,002 |.....ooeeees 18,002 |ooevvennnnns 15,13 | 15,119 | (U 2,974 | (U 2,974 | (U P 18,002 |ovveniiiinnnn (1 P [ PO [V 189 |. 02/26/2062 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AY-5 [CLASS AX1 144A  0.278% 02/26/52 ......ovvveen | uunnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V [V IO 141,176 |oeeeeenene 142,706 [oeeiivinnnnns 0 |oueeen (142,706) |..evvennannne 0 |oueeen (142,706) |..evvennnnnne [ (VN (1 P [ PO [V PO 11,660 . 02/26/2052 . [1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 [CLASS A34 144A  2.500% 09/25/52 .........cevvun | uunnnnn . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 3,642 |eeiiiine 3,642 [......ooennns 3,124 ..ot 3,123 [ooeiiiiiiiinnns (U P 520 |.ooiiiiiinns (U P 520 |..oiieiinnns (U1 O 3,642 [oooiiiininnnns (1 P [ PO [V 34 |[. 09/25/2052 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-
..36268S-AC-3 [LTV2 CLASS A3 144A  4.000% 12/25/52 ......... | eeeeens . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 73,202 |oeeunnnnnns 73,202 |oooviinnnnns 70,457 |.ooeevvennns 70,438 |...coovnnnnnnns (U 2,765 |iviiiinnnns (U 2,765 |iviiiinnnnns (U P 73,202 [.ooeiivinnnnnns (1 P [ PO [V F 1,140 |. 12/25/2052 . |1.B ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 ......eeevvvvvnn | uunnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 79,881 |............ 79,881 |oeeeennnnns 78,321 [.ooiiiiinnns 77,920 |oovvivnnnnnnnns (U 1,961 [oooeiiiinnnnnns (U 1,961 [oooniiiiinnnnns (U P 79,881 |oovviinens (1 P [ PO [V F 2,069 |. 01/25/2054 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 ......cevvvuvees | uunnnns . 06/01/2024 . | Paydown ... . 08/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES
..362938-BB-7 [CLASS A16 144A  5.500% 05/25/53 ......cevvvnes | uunnnns . 06/01/2024 . | Paydown . 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 [CLASS B1 144A  3.800% 11/25/57 ...oevvvvvvnnnn | unnnnns . 06/01/2024 . | Paydown ... . 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIE:
..36418A-AG-2 |CLASS A21 144A  4.000% 06/25/59 .......evvvees | uunnnns . 06/01/2024 . | Paydown . 06/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AG-4 [ CLASS A21 144A  4.500% 02/25/59 .......cevvvvne | unnnns . 06/01/2024 . | Paydown ... . 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIE:
..36418II-AJ-8 [CLASS A22 144A  4.000% 02/25/59 .......ccvvvuur | unnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns LY/ P 472 oo L7 P X N [ PO L [ PR L [ PR LY/ R (1 P [ PO [V N 8 | 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..364181-AQ-2 [CLASS A32 144A  4.000% 02/25/59 .......ccvvvvur | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns L3 [V O L3 [V R TE T 363 | [ PR 4B | [ PR L1 [ PR L3 (VI (1 P [ PO [V N 7 | 02/25/2059 . |1.A ........
..364760-A0-1 [GAP INC THE SERIES 144A  3.875% 10/01/31 ... |....... . 06/24/2024 . |BANK OF AMERICA .....ccov |evmmmmnreecemnnns Joenens 462,000 |........... 550,000 |..eeeennnns 510,906 |.....enn... 517,335 [ooeeeiiinnnes [V 1,697 [ooeeiieiinnnnns (U1 1,697 [oeeeiiieinnnnns (U 519,082 [...ccevvnnnnnns 0 |oeeennn (57,082) |....... (57,082) |-eeeevennnnn 15,629 |. 10/01/2031 . |4.A FE ...
GCAT SERIES 2022-INV3 CLASS 2A1 144 4.500%
..36830R-AS-9 [08/25/52 ..ceevreeeieeeeeiiee e eeeenneeee | s . 06/01/2024 . |Paydomn ...cevvueeeeeennnnn foeeemnieeeecennies s 149,385 |........... 149,385 |........... 146,210 |..eeenn.... 146,233 |ooeeeeiines [V 3,151 e (U1 3,151 | (U 149,385 |[...ccovvnnnnnns (VI PO [ PO (VI IO 2,891 |. 08/25/2052 . |1.A ........
J.P. MORGAN SECURITIES
..37940X-AE-2 |GLOBAL PAYMENTS INC ~ 1.200% 03/01/26 ........ | ..eu... . 06/26/2024 . | INC .eevneeeeienieeeeeenn Joeeeneeeeceenes s 697,553 |.......... 750,000 |oeeeeennnns 749,310 |....coee.nn 749,697 |...covvvnnnnnns (1 PO 67 |ooeeeeeeiinnnns (1 PO 67 |ooeeeeeeennnnns (U 749,764 |..oonnennnnnnnn 0 |oeeennn (52,212) |....... (52,212) |oeeeennes 7,400 |. 03/01/2026 . |2.C FE ....
GODDARD FUNDING LLC SERIES 2022-1 CLASS A2
..380241-AA-7 [ 144A  6.864% 10/30/52 ....eeeeeeeeenieeeeennns | s . 04/30/2024 . |Paydomn .ccevvueeeeennnis Joeeenieeeeeeniees e 7,500 foeeeeeennnnns 7,500 |eeerennnns 7,500 |eeeennnnnns 7,499 [ooooiiiiininnns (U1 PO L PO [ PO L PO [V IO 7,500 |oeeeeeeeeennnnn (VI PO [ PO [V AU 257 |. 10/30/2052 . |2.C FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 [CLASS A 144A  2.100% 05/20/48 .....eeevvvvennnn | unnnns . 06/20/2024 . |Paydomn ..cevuueeeeennnis Joeenneeeeeeenies e 4,639 [ceeeeenne 4,639 |............. 4,637 |oeeeenens 4,637 |oeeeeeies (U1 PO 2 e [ PO 2 e [V IO 4,639 |ooeeeennnnnnns (VI PO [ PO [V PO 49 |. 05/20/2048 . [1.D FE ....
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 [CLASS A 144A  2.100% 05/20/48 ......evvvvennnn | unnnns . 05/20/2024 . |Paydomn .ceevueeeeeennnins Jeennieeeeeenieeee e 11,389 [ooeeeennnnns 11,389 |oeeeeennnens 11,384 |oooeeennnnne 11,384 |oooeeeeee (U1 PO I PP [ PO I PP 0 Joeeeeees 11,389 | (VI PO [ PO [V PO 90 |. 05/20/2048 . |1.F FE ....
GREAT WOLF TRUST SERIES 2019-WOLF CLASS D
..39152T-AL-4 [ 144A  7.576% 12/15/36 ..eeeeeeeeeenieeceeens | s . 05/15/2024 . |Paydomn ...ccevueeeeeeennnnn Joeeemnieeeeennes e 4,605,882 |........ 4,605,882 |........ 4,597,512 |........ 4,606,685 |.....ceeeeennee (U (802) [vneeeeennnnnn (U (802) [vneeeeennnnnn (U 4,605,882 |eevvuunnnnnns (VI PO [ PO 0 |oeeennns 147,415 |. 12/15/2036 . |1.A ........
GREENPOINT MORTGAGE FUNDING TR SERIES 2006-
..39539G-AB-8 [OH1 CLASS A2 5.690% 01/25/37 ...cevvvveeeeaee | uunnnns . 06/25/2024 . |Paydomn .ceevueeeeeennins Joennneeeeeeeniees e K LT (351) [oeeeemeennaees (78) |+eveeenaeens (135) |+ eeeeeeeees 0 Joeeeeees 453 | (V1 PO 453 | (1 PO 318 e (VI PO [ PO [V PO 11 . 01/25/2037 . |[1.A FM ...
HARBORVIEW MORTGAGE LOAN TRUST SERIES 2006-14
.. 41162N-AC-1 [CLASS 2A1A  5.639% 01/25/47 cevvveeeeeeenn | s . 06/20/2024 . |Paydomn ..ceeveeeeeeeennnnn Joeennnieeeeeennens e 112,074 [0 112,074 [l 98,113 100,496 | O e 11,577 |l O e 1577 [l O [l 112,074 [0 0 e (VI IO 1,596 |. 01/25/2047 . |[1.A FM ...
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-2
..41164L-AB-5 |CLASS 2A1A  5.781% 05/25/38 ..cevvveneeeeennnns | s . 06/25/2024 . |Paydonn ..cceveeeveeeennnns Joeennnineeeeeniees e 13,165 [013,165 [ 11,628 | 12,029 | O e 1,136 | O [ 1136 [l O [ 13,165 [0 0 e [V AU 375 |. 05/25/2038 . |3.A FM ....
HARBORV IEW MORTGAGE LOAN TRUST SERIES 2007-5
..41165A-AB-8 [CLASS A1A  5.636% 09/19/37 eovveeveeeeniiaees | s . 06/19/2024 . | Paydown ... . . . 09/19/2037 . |[1.A FM ...
..422410-AE-9 |HEARST COMMUNICATIONS INC ~ 3.850% 04/08/24 |....... . 04/08/2024 . |Various ... . 8,500,000 .8,500,000 |.... .8,500,000 |.. . 04/08/2024 . |1.G ........
HILL TOP ENERGY CENTER LLC ENERGY CENTER LLC Redemption 100.0000
L A3148#-AA-7 [5.830% 12/31/29 . .iiivviiiiiiiiiiiiiniiiiiiinnns e . 06/30/2024 . | .eeiiiiiiiiiiieieiiiiiieeees i e 237,39 |...ooe.ens 237,3% ...t 237,3% |.ennnnns 237,39 |.ooiiiiinnnnns [U [ I (U T 0 o [ U 237,394 . 12/31/2029 . |3.APL ....
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HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redemption 100.0000
L A4416*-AB-2 |PARTN  4.420% 05/31/33 .evevvveiiienrinens | e L 05/31/2024 . [ o [ [ 224,621 ... 224,621 |........ 224,621 |........... 224,619 | (L PR 2 | (L PR 2 | (L A 224,621 .o 0 | (L PR (L1 FRT 4,964 |. 05/31/2033 . |2.A PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redenption 100.0000
L A4416%-AE-6 |PARTN  4.440% 11/30/32 w.evveniiiireiciees | e L 05/31/2028 . [ oo [ [ k72 I N 72 N 72 T k72 T (L] PR (€3] (L] P (€3] (L A k7 A 0 | (L PR (L1 FRTRN 39 | 11/30/2032 . |2.A PL ...
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redenption 100.0000
. 44416%-AF-3 |PARTN  4.440% 11/30/32 ..oovcvvnvceiiciiieiens [ . 05/31/2024 . | .. o e 1,571 e 1571 [ 1,571 [ 1,589 [oveeviinnne (L FO QLA U (L O (A7) [eveeiine (L R 1,571 | 0 | (L PR (L1 FRTRN 35 | 11/30/2032 . |2.A PL ...
HUDSON TRANSMISSION PARTNERS L 4.440% Redenption 100.0000
L B4416%-AG-1 [ 11/30/32 1o [ e L 05/31/2024 . | e , , , , , . 11/30/2032 . [2.A PL ...
IBERIA LINEAS AEREAS DE ESPANA  4.790% Redenption
L 45082D-AA-5 | 01/15/36 .vvveeevieeriieieisiee s eieee [ e . 04/15/2024 . | e , , , , , . 01/15/2036 . [1.F Z .....
INPERIAL FUND LLC SERIES 2022-NOM3 CLASS A1
.. 45276K-AA-5 | 144A  4.380% 05/25/67 e . 06/01/2024 . | Paydown ... . 05/25/2067 . |1.A FE ...

INDUSTRIAL DPR FUNDING LTD

..45605P-BA-5 | CLASS 1 144A  4.600% 04/15/27 .....oovevvvnnns | vneenn . 04/15/2024 . |Paydown . 04/15/2027 . |2.B FE ....

Redempt ion 100.0000

..464330-AA-6 | ISKANDAR VENTURES LLC  3.410% 06/15/39 ..... |....... L 06/15/2024 . [ eveeieeeeiie e e 8,066 |....ccoe..n. 8,066 |............ 8,066 |............. 8,080 [...uvvunnnnnns 0 s (L) T [V O (L T 0 e 8,066 [...oevvrrrnnnns (VN 0 | [V O 115 |. 06/15/2039 . [1.E PL ....
JP MORGAN MORTGAGE TRUST SERIES 2019-INV1

..46591D-AX-7 | CLASS B1 144A  4.928% 10/25/49 .....coeevvvvees | unenn . 06/01/2024 . | Paydown . 10/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-5 CLASS

..46591F-AZ-7 |B2 144A  4.467% 11/25/49 .....ooovvvnnnnnnnnes | neeens . 06/01/2024 . | Paydown . 11/25/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-CL1

..46591H-AA-8 | CLASS M1 6.810% 04/25/47 .....oevvvvvinniinnes | neeens . 06/25/2024 . |Paydown . 04/25/2047 . |1.C FE ....
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS

..46591K-AC-7 | A3 144A  3.500% 03/25/50 .....eovvvviunrrennnnns | aneeenn . 06/01/2024 . |Paydoun ... . 03/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI

..46591L-B0-3 | CLASS B1 144A  4.366% 05/25/50 ...........ccee [oennnnn . 06/01/2024 . | Paydown . 06/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV1

..46591N-BH-9 | CLASS A15 144 3.500% 06/25/50 .......ceevevees | veeennn . 06/01/2024 . |Paydoun ... ... (1,047) ). . (1,047) ... . 06/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20:

..46592A-AE-4 | A3X 144A  0.500% 08/25/50 .......eeevricurvennns | aneeenn . 06/01/2024 . [Paydoun ......covvveerieinn feeeiniiiiiinnniin feii 0 L 0 i 90578 [ 11,310 [0 (11,319) [eevveeiinnns 0 ... (11,319) . 08/25/2050 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLAS:

..46592A-BH-6 | A15 144A  3.500% 08/25/50 .. R SRR . 06/01/2024 . |Paydoun ... ... (435) ] ... (435) ... . 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI SS

..46592K-BS-0 | AX4 144A  0.300% 07/25/51 ...ovvvvveeiinniinnes | neeens . 06/01/2024 . [Paydoun ......coovvverrennns feeeniiiiiiinnnnnns feeii 0 L 0 e 7,593 [ 7879 [0 (7.879) [cevveinnnnnnnnn [V O (7,879) [cevvvnnnnnnnnns 0 e (U O (VN 0 | [V O 881 |. 07/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-5 CLASS

..46592L-BL-3 | AX1 144A  0.336% 08/25/51 ....oevvveriinnninnes | aneeens . 06/01/2024 . [Paydoun ......ccvveerriiiis feerreiiiiiiinniiiis feeiiiiiiiees (I O [V P 65,921 |............ 66,346 |............... [V R (66,346) [...ovvvrnnnnnns 0 ... (66,346) [...cvvvvnnnnnns 0 e (U O (VN 0 | [ PO 5,337 |. 08/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS

..465921-AC-0 | A3 144A  2.500% 02/25/52 ...eeevieuvenineeiinns | reeann . 06/01/2024 . [Paydonn ......cocuvveerninn feeniiniiiiiiinns e 7,819 | 7,819 | 6,194 | [V O [V IO 1,625 [oeeeeeiinnns [V IO 1,625 [oeeeeeiinnes (V) O 7,819 |oveiiiiiiinnns (VN 0 | [V 16 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS

..465921-BP-0 | A15 144A  2.500% 02/25/52 ......cccuvveereeiins | aeeeenn . 06/01/2024 . [Paydoun ......ccevvereeiiis feeriiiiiiiiiiniiis [ 1,22 | 1,22 | 9,384 |.cvveeennne 9,353 |, [V IO 1,869 |cveeenennne [V IO 1,869 |cveeenennne [V 1,222 |l (VN 0 | [V 17 |. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS

..46592X-BP-8 | A15 144A  2.500% 04/25/52 ......cccuvveveeeiins | aneeenn . 06/01/2024 . [Paydoun ......ccceveereeiiis feeriiiiiiiiiiniiis [ 16,965 |............ 16,965 |...cooeeens 14,210 | 4T3 | [V IO 2,791 [ [V IO 2,791 [ [V 16,965 [..ovvvvvvnnnns (VN 0 | [V 179 . 04/25/2052 . |1.A ........
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS

..46620V-AA-2 | A 144A  3.530% 09/15/72 ...ccevvveeviiiiiiinnees | eeees . 06/17/2024 . [Paydoun ......ccvvveeniiiis feorniiiiiiiiniiis [ 26,774 |............ 26,774 ... 26,962 |............ 26,950 |..ooeeeiiinnns 0 s (77) [ernnnnnnnnnnnns (I O (77) fernnnnnnnnnnnns 0 s 26,774 |oeeeeeeeeees (VN 0 | [V O 383 |. 09/15/2072 . |1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2005-A1 CLASS

..466247-LP-6 |3A1  5.510% 02/25/35 ....ooooiiiniiiiiiiiiiiiinn [ eeeees . 06/01/2024 . | Paydown , , , , B75 [0 o0 [0 e . 02/25/2035 . [1.A FM ...
JP MORGAN ALTERNATIVE LOAN TRU SERIES 2005-A2

..46627M-BY-2 | CLASS 4A1  4.858% 01/25/36 .......ccevvvveeeiinn | anneenn . 06/01/2024 . | Paydown , , , , , , 562 |0 0 0 . 01/25/2036 . [1.A FM ...
JP MORGAN CHASE COMMERCIAL MOR SERIES 2006-

..46629P-AK-4 |LDP9 CLASS X  0.725% 05/15/47 ......cccvvvvnes | auneenn . 05/01/2024 . |Paydoun ... . . 05/15/2047 . [6. FE .....

..466313-AK-9 | JABIL INC  3.000% 01/15/31 .....ooeeeiiiunnnnes | eueenns . 06/24/2024 . [Various ... . 1,494,001 .1,494,373 |.. . 01/15/2031 . |2.C FE ....
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JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
C13 CLASS D 144A  4.115% 01/15/46 .....ccevvvn | eennnnn . 06/01/2024 . |Paydonn ....covvnvvvviinnnns foevvnninnneiiinnnns foeeennnn 22,092 [, 22,092 |...oooo..n21,571 foiiinnnns 22,033 [ooeiiiiinnnnns [ O LSS [ R 59 | 0 22,092 [oooiiiiinnnnns (1 P [ PO [V 372 |. 01/15/2046 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013- PERFORMANCE TRUST CAP
..46641B-AP-8 [C16 CLASS D 144A  5.050% 12/15/46 ............ | eeeeens . 04/24/2024 . | PARTNERS .. . 12/15/2046 . |1.A ........
JPMBB COMMERCIAL MORTGAGE SECU SERIES
..466411I-AG-2 [C19 CLASS D 144A  5.051% 04/15/47 .......ccvvv | unnnns . 06/01/2024 . |Paydown .......covvvvevvnnnn Jovvvnnnnnneeeinnnnns [oeee.. 2,000,000 |........2,000,000 |........2,013,069 |........2,003,460 |............... 0 fens (3,460) |...oeeeeennnn (U . (3,460) |..evvennnnnnns (U . 2,000,000 [oeuiiiiennnnn (1 P [ PO [V PO 43,706 |. 04/15/2047 . |1.A ........
JPMBB COMMERCIAL MORTGAGE SECU SERIES 2014-
..466411-BB-2 [C19 CLASS C  4.776% 04/15/47 ....oevvvnvvvvnnn | unnnns . 04/01/2024 . |Paydown .......covvvvevvnnnn fovvvnnnneeiiinnnnns oeeen.... 800,000 |.......... 800,000 [...........813,542 |.......... 800,968 |............... 0 s [E131:) ) (U (968) [cevnrevrennnns (U 800,000 [oeuurirrrennnnn (VN P [ PO [V P 16,207 |. 04/15/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2014-1VR3
..46643B-All-1 [CLASS B1 144A  6.366% 09/25/44 ........eeevvees | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 21,006 ... 21,005 |....coeenens 20,702 [..ocvvvennns 21,385 | 0 s (379) |vevvvrrennnns (U (379) |+ eevvvnnns (U P 21,005 |oeveiiniens (1 P [ PO [V 427 |. 09/25/2044 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
. 46647E-AE-1 [ 1A5 144A  3.390% 10/25/46 .....ovvvnvvvvvnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 28,913 | 28,913 |....ooennens 29,089 |............ 29,095 [...ooeiiinnnnns 0 s (G120 (U (181) [oeneiiiinnnnns (U P 28,913 [oooiiiiinnnnns (1 P [ PO [V 345 [. 10/25/2046 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 [ 1A7 144A  3.500% 08/25/47 .....ceevvvvvvnncernnn | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 20,436 |oeeennnnnns 20,436 |.....ooennnn 18,925 |ooeveennnnns 18,537 |ovvveeiiiiinns (U 1,899 | (U 1,899 | (U P 20,436 [.....covvnnnnns (1 P [ PO [V 276 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 A8 144A  3.449% 01/25/47 ...oovvvennvviiiinnnns | nnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 9,519 [oeeiiiinne 9,519 [.oiiiinnnns 9,495 [....ccovnnnns 9,488 |....oouvnnnnnns [ O L7 F [ R L7 F [V P 9,519 [t (1 P [ PO [V 131 |. 01/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 |A7 144A  3.500% 05/25/47 ....oevvvvvvvivnnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 29,651 |oeeennnns 29,651 |[....coeenens 29,414 |............ 29,324 |ooiiiiiinnnnnn (U P 328 | (U P 328 | (U P A I (1 P [ PO [V 477 |. 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 16,170 |ooeeeennnnns 16,170 [o......eeeee 16,113 [oeeeenne 16,115 [oooeiiiiinnnnns [ O 54 | [ R 54 | (U P 16,170 [.ooveevennnnnns (1 P [ PO [V 270 |. 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 .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 54,661 |............ 54,661 |............ 54,181 [..ooeinennns 54,043 [.coeiiiinnnnns (U P 618 e (U P 618 e (U P 54,661 |..ooounnnnns (1 P [ PO [V 769 |. 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 13,294 ... 13,294 |............ 13,268 |ooevvennnnnn 13,249 [.ooovivnnnnnnns [ O L3 [ R L3 (U P 13,294 | (1 P [ PO [V 179 | 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, 6,571 | 8,530 |..ooeeeienns 0 fens (8,530) |.oeeeeeeeennn (U . (8,530) |.evvvnnninnnns [ (VN (1 P [ PO [V F 1,311 |. 11/25/2048 . |[1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 A7 144A  3.500% 09/25/48 .......covvvvvvnnninens | unnnnns . 06/01/2024 . |Paydoun ....ceuunvvviiinnnns Joevnnininiiiiiines foreieeneens 23,255 |[.....oeeeens 23,255 [ieeeiiiine 22,458 |............ 22,046 |....oovnnnnnnnn (U 1,209 |oeeeeiininne (U 1,209 |oveeeiiiinns (U P 23,255 |ooeiiiiiiinnnn (1 P [ PO [V 342 (. 09/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1 CLASS
..46650H-AC-2 [A3 144A  4.000% 05/25/49 .......ovvvvvvivnnnnnns | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 1,856 |oeeeennns 1,856 |oeeeeennnns 1,864 |oeeeiinnns 1,868 [oooeiiiiinnnnns 0 s (12) forvnnnnninnnns (U P (12) | (U1 O 1,856 [oooeeiiiiinnnnn (1 P [ PO [V 28 | 05/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-8 CLASS
..46650M-BG-1 [B2 144A  4.041% 01/25/49 ....oovvvnnvvivinnnnes | nnnnns . 06/01/2024 . |Paydonn ....cevvvvvvveinnnnn Jevvnnnnieiiiinnns foiineneens 8,997 [oiiiiiine 8,997 | 9,441 [ooiiiinnnnns 9,380 |oeviiinnnns 0 s (384) |veveevinnnnns (U (384) |.oovvvnnnnnns (U1 O 8,997 [.ooviinninnnns (1 P [ PO [V 152 |. 01/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AC-6 [A3 144A  3.952% 08/25/49 .......cevvvunvvvvvinnnn | unnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 5,264 |oeiiiinn 5,264 |............. 5,582 [....ccovnnnns 5,731 | 0 s (467) [cevvnnnnnnnnnns (U (467) [ceveeeiinnnnns (U1 O 5,264 |.ocovvnnnnnnns (1 P [ PO [V 88 |. 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AX-0 [B1 144A  4.397% 08/25/49 ....ccvvvvvvvivinnnnns | unnnnns . 06/01/2024 . |Paydonn ....cevvvvvvveinnnnn Jevvnnnnieiiiinnns foiineneens 8,950 [ceeiiinns 8,950 | 9,381 |vivinnnns 9,312 [oooiiiiiiinnnns 0 s (362) |vevverrnnnnnns (U (362) |.oevvvnnnnnnns (U1 O 8,950 [....covvvnnnnns (1 P [ PO [V 166 |[. 08/25/2049 . [1.A ........
J G WENTWORTH XLIII LLC SERIES 2019-1A CLASS
..46650X-AA-1 [A 1447 3.820% 0B/17/71 oovriviniiiiiiiiiines | s . 06/17/2024 . |Paydoun .....oevvvvviinnnnns Jovvniinineiiiiiinnes foeeneneens 14,469 |............ 14,469 |............ 14,583 |ooeveennnnns 14,581 |oveeeinnne 0 s (112) o (U (112) [oeniiiiinnnns (U P 14,469 |.....oeevnnnnns (1 P [ PO [V 240 |. 08/17/2071 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.662% 12/25/49 .....ccovvveees | nnnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 106,505 |........... 106,505 |.......... 114,670 |oevennnnn. 13,414 ... 0 fens (6,908) [c.vvvvvvnnnnnn (U . (6,908) [cnnevvrnnnnns (U R 106,505 . 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 . | Paydown ... ... 26,626 ... 26,626 ...28,366 |............28,100 |.... ..26,626 |.. . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019~
..46651B-AC-4 [A3 144A  3.500% 12/25/49 .....ccovvvnnvrviinnnnns | unnnns . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnnnniiniiininns foinnenenns 6,780 |[...cceevnnnns 6,780 [eeiriinnns 7,300 |veeeennnnnns 7,673 |ooeeiiinnnns 0 s (892) |vvvvvvrennnns (U (892) |.ovvvvvnnnnnns (U1 O 6,780 . 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 . | Paydown ... ... 4,520 L4519 [l 4,521 4,520 |.. . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651D-AC-0 [CLASS A3 144A  3.500% 02/25/50 ........cevuvves | uunnnns . 06/01/2024 . |Paydoun ....cevvvvvvvernnnnn Joevvnnnniiiiiininns Joiineneens 3,013 [eiiinne 3,013 |oieiiins 3,110 |ovveeennns 3,141 | 0 s (128) [cevvvnninnnnnns (U (128) [oeeneeiiinnnns (U1 O 3,013 . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AR-7 | CLASS A15144A  3.500% 02/25/50 ........cevuvves | uunnnns . 06/01/2024 . | Paydown ... 9,792 ....9,861 ....9,883 [.... .9,792 |.. . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651D-AZ-9 [CLASS B1A 144  3.229% 02/25/50 .......ccevvunns | uunnnns . 06/01/2024 . |Paydonn .....oeovvvviiinnnns Jovvunnniiiiiininnns foneiinnens 12,515 |....ooes 12,516 |..oinns 11,623 |ooveennnnns 1,728 o [ U £ [ U L7 [V 12,615 |oivvnnins 0 | (U [ 168 |. 02/25/2050 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2019-HYB1
..46651F-AS-0 [CLASS B2 144A  4.779% 10/25/49 .....ccevvvvves | unnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 19,301 [oooveinnnens 19,301 |ovevennnnns 18,048 |............ 18,647 [oooeiiiiinnnnns (U P (ST (U P 654 | (U P 19,301 |oeeniiiiiinnnn (1 P [ PO [V 391 |. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLAS!
..46651G-AC-3 [A3 144A  3.474% 02/25/50 .... [T . 06/01/2024 . | Paydown ... . 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46651H-AC-1 [CLASS A3 144A  3.500% 03/25/50 ........cevuvvrs | uunnnns . 06/01/2024 . | Paydown . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BQ-9 [CLASS B1 144A  4.368% 03/25/50 ....ccvvvvnvvees | uunnnns . 06/01/2024 . | Paydoun . 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BT-3 [CLASS B2 144A  4.368% 03/25/50 ........cevuvves | uunnnns . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 10,088 |...oeennnnn. 10,088 [....ceeeeee 10,712 [onnne 10,744 |oooeeennnne 0 s ({150 (U (B56) [cvvnrevrnnnnns (U P 10,088 |[....ccvvvnnnnns (1 P [ PO [V 184 |. 03/25/2050 . |1.A ........
JP MORGAN CHASE COMMERCIAL SERIES 2019-MFP
..46651M-AL-0 [CLASS D 144A  7.036% 07/15/36 ...evvvvvvvvinnnn | uunnnns . 06/15/2024 . |Paydonn ......euvvvvviiinnnn fovvnnininiiiiinns foninns 335,927 |.eevennnns 335,927 |oeeunnnnns 204,991 |oeeeennnns 330,186 |..evvunninnnnns (U 5,741 |oovvviinenns (U 5,741 |oovviiinns (U R 335,927 [oooeeiiiinnnnns (1 P [ PO [V F 8,145 |. 07/15/2036 . |2.B FE
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 eeevivviiiniiiiiiinines | s . 06/17/2024 . |Paydoun .....oevvvvviinnnnns Jovvniinineiiiiiinnes foeeneneens 36,373 |oeeuunnns 36,373 |..oeiinnnnns 37,577 |oevveeinnnns 37,490 |.ooeevvennnnnns 0 fens (1,117) e (U . (1L, 17) e (U P 36,373 [..ooeevinnnnnns (1 P [ PO [V 583 |. 10/17/2072 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-AJ-1 [A5 144A  3.500% 06/25/50 ....evvvnvrvvivnnnnnnns | uunnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 39,203 |o.eeeennnnns 39,203 [ 40,998 |............ 41,357 |ooiiiiiiins [V R (2,154) |.oeeeeeeees [V A (2,154) |evveiine (U P 39,203 [...ccevvnnnnnns (1 P [ PO [V 578 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 [B1 144A  3.821% 06/25/50 ....evvvvvvvnnnninnnes | unnnnns . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnnnniniininnns foiieneens 6,129 [.cceeeine 6,129 |.eeens 6,194 | 6,180 [ooeiiiiinnnnns 0 s (620 A (U P (51) |vvreneiniins [V P 6,129 [..oooovnnnnnnns (1 P [ PO [V 98 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-9 CLASS
..46651Y-AH-3 A5 144A  3.500% 05/25/50 .....cevvnvvvvvvnnnnns | uunnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 11,679 [..oooeeeeens 11,679 [ooeeenne 1,916 | 11,988 [ooeiiiiinnnnns 0 s (309) |+vvvvvrrrnnnns (U (309) |.oevvvnnnnnns (U P 11,679 |oeeeiiiinnnnn (1 P [ PO [V 189 |. 05/25/2050 . |1.A ........
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 13,625 [oeiriinne 13,625 |oooveennnnns 14,276 |oeeveennnnnn 14,311 | 0 s (L5 (U (686) [cevnreernnnnns (U P 13,625 |evvvvinnns (1 P [ PO [V 160 |[. 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 ....covvnvivvennnnnn Jevvnnnniiiiiiiinns foiinennens 5,109 [coeirienne 5,109 |veinnns 5,288 |eevennnnnns 5,305 [oooiiiiiinnnnns 0 s (195) |+vevevrvnnnnnns (U [RES) T [V P 5,109 [.oooviininnnns (1 P [ PO [V 60 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-CC-2 [AX4 144A  0.400% 03/25/51 ..ovvvvnviiivnnnnnnns | annnnns . 06/01/2024 . |Paydomn ....ovvvnvvviiinnnns Joevnninieeiiiiiinnns foeineeeiiiis [V (U FO, 1,663 |ovveniinens 1,873 | 0 fens (1,873) [ouvvininnnnnnns (U . (1,873) [oeeiiiinnnnns [ (VN (1 P [ PO [V 219 |. 03/25/2051 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-5 CLASS
..46653J-BM-2 [A15 144A  3.000% 12/25/50 ....ovvvvvvvvvvnnnnnns | unnnnns . 06/01/2024 . |Paydoun ....cevvnvvvvevnnnnn Jevvnnnniiiiiininns foiineneens 9,661 |[.....cevnnnns 9,661 |.......eennn 10,302 |oveveennnnns 10,442 |oooveennnne 0 s (0473 A (U [£:72 ) (U1 O 9,661 |oveeiiiiinnnn (1 P [ PO [V 131 | 12/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-LTV2
..46653L-BT-2 [CLASS A15 144  3.000% 11/25/50 ...cevvvnvvvnnn | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Joevvnnnnieiiiininns foiinennens 5126 [oceeirrnne 5126 |oeeveinnnns 5,489 |.....coeenens 5,864 |.cooviinnnns 0 s (738) [cevvvnnnnnnnnns (U [25) ) O (U1 O 5,126 [.ccevivnnnnnns (1 P [ PO [V 73 | 11/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLASS
..46653P-BQ-9 [ AX1 144A  0.135% 10/25/51 ...eevvvivvinnnnninnns | annnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis [V (U F 25,370 [..ocvvvennns 25,210 [ooiiiiiiinnnns [V R (25,210) |-.oeeeeennnn (U - (25,210) |+oevvvvnnnnnnns [ (VN (1 P [ PO [V F 2,314 |. 10/25/2051 . |[1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2021 15 CLASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....evvvnvvvvvnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 21,613 [ 21,613 |....ooeeeens 18,104 |............ 18,092 |ovvveeniiinnns (U 3,521 v (U 3,521 v (U P 21,613 | (1 P [ PO [V 233 . 06/25/2052 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvivinnnnnns | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 25,836 |o.eeeeennnn 25,836 |.....coennnn 23,943 oo 23,866 |.......eonnnn (U 1,970 [ooeeiiiinnnnnns (U 1,970 [ooeiiiiiinnnnns (U P 25,836 [.....ccvvnnnnns (1 P [ PO [V 258 |. 08/26/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-LTV2
..46654V-AB-9 [CLASS A2 144A  2.774% 05/25/52 ......ccvvvuunes | unnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 58,701 |........... 58,701 |oeeeennnnns 58,697 |............ 58,725 |ooviiiiins 0 s (23 O (U P [ F (U P 58,701 |oovvvniees (1 P [ PO [V 697 |. 05/25/2052 . |1.F ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..466556-AB-1 [A2 144A  3.500% 10/25/52 ....cevvvnvviiiinnnnns | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 15,928 |............ 15,928 |ooveeennnns 15,127 |oeeens 15,131 | (U P FEZA P (U P FE A P (U P 15,928 |.oovvvennens (1 P [ PO [V 226 |. 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 A3 144A  3.000% 10/25/52 .....evvvvvvviinnnnens | unnnnns . 06/01/2024 . | Paydown ... . 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46655K-AD-8 [A3 144A  3.000% 11/25/52 ....ovvvvvvviiinnnnnnns | unnnnns . 06/01/2024 . |Paydonn .....evvnvvviinnnnn foevvnnininiiiininns Jonenns 107,004 |........... 107,094 |ooeeennnnns 98,627 |.....ceunnnn 98,797 |.oevivvinnnnns (U 8,207 |vviiinnns (U 8,207 |vviiiins (U R 107,094 |ooveeniiiinnnnn (1 P [ PO [V F 1,287 | 11/25/2062 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 [A2 144A  5.500% 07/25/53 ...covvvenvviiiinnnes | nnnnns . 06/01/2024 . | Paydown ... ... 56,951 ..56,951 . 07/25/2083 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46656R-AN-0 [A4B 144A  5.500% 10/25/53 ....oevvvniviiinnnnns | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 74,412 | 74,412 |.....ooeeees 73,714 | 73475 | (U P 937 | (U P 937 | (U P 74,412 . 10/25/2063 . |1.A ........
Redemption 0.0000
..48121@-AD-3 | JRD HOLDINGS LLC ~ 4.130% 03/27/24 ........ccee | unnnns L 04/25/2024 . | eeeenniiiiiieeeeiiiieeees i e (164) |.ooeeeeeeennns [ [ N (U P [V USRI (164) [c.vvnnnnnnnnnns (U [N [ PO (164) |evvneeennnnn (VN P [ PR [V 373 |. 03/27/2024 . |2.B PL
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51 Redemption 100.0000
L A82558-AA-T [ i | s . 06/15/2024 . | .eueniiiiiiiiiieeeeiiiieeees i et 121,338 [........... 121,338 |........... 121,338 |.......oens 121,338 |.ovveennnnnnns [U [ I (U T 0 o [ U 121,338 oveeiiiinnns [ 0 Jooeeeeiiieenn [ 1,820 |. 03/15/2051 . [2.A PL
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KEY COMMERCIAL MORTGAGE TRUST SERIES 2020-S3
..49308V-AF-4 | CLASS X 144A  1.771% 09/16/52 .......evvvuuunnn [ereeenn . 06/01/2024 . |Paydown ........oooeeiiiiins |oeeiiiniinins e [V (V1 35,204 [....eennnne 27,151 |, [V R (27,151) [eevveirinenns [V R (27,151) [eevveeiinenes 0 e (U O (VN 0 | [V 2,489 |. 09/16/2052 . |1.A FE ....
LCSS FINANCING LLC SERIES 2018-A CLASS A 144A
..50200X-AA-8 |4.700% 12/15/62 .....cevvvvvviiiiiiiiiiiiiiiiiiiiins [ . 06/15/2024 . | Paydoun ... . 12/15/2062 . (1.A FE ....
Redemption .
..50247@-AA-4 [LV STADIUM EVENTS CO LLC ~ 3.360% 06/30/45 . |....... . 06/30/2024 . | .eueniiiiiiiiieeeeirieeeees i e 31,116 [ 31,116 |l 31,116 |eveeeeens LI B (N A 0 e (VO 0 | (VO 0 s 31,116 |t (VN 0 | [V 1,046 |. 06/30/2045 . [2.A PL ....
LADDER CAP FIN LLLP CORP SERIES 144A  4.750% JP MORGAN SECLRITIES LTD
..505742-AP-1 [06/15/29 ...evvvniiiiiiiiiiiiiiiiiiceeceiieeeeen | s L 06/21/2024 . | eeveneeiiiiiieeeeeieeees | e FAKIVA K 770,000 |........... 754,613 |.......... 758,086 |............... 0 s 919 |oeriiiiiinns [V ST 919 |oveviiiiiiins 0 s 759,005 |..ooeeiiiinnns 0 f...... (45,792) |....... (45,792) | 19,202 |. 06/15/2029 . (3.B FE ....
LEHMAN XS TRUST SERIES 2007-7N CLASS 1A1A
..52524G-AA-0 |5.899% 06/25/47 ...ccooeeeeeeieeeeeeeeieieeee [ . 06/25/2024 . |Paydoun .........oooeeiiiins |oeneniiinnins e, 153,573 |........... 153,242 |..oeveeees 137,472 |........... 144,704 |............... 0 |eeeeenn 8,870 [o.uvvvurnnnnnns 0 |reeennn 8,870 [.vvvvvrnnnnnns 0 s 153,573 [ooieiiiiinnn (VN 0 | [V 2,933 |. 06/25/2047 . |1.A FM ....
CITIGROUP GLOBAL MARKETS
..52532X-AH-8 [LEIDOS INC SERIES WI ~ 2.300% 02/15/31 ....... |.eeeens L 06/24/2024 . | .eveeeeiiiiieeeeeieiieeees | e 830,760 |........ 1,000,000 |........... 947,235 |oeeveeenns 959,654 |....evvvvinnns 0 |eeeenns 2,476 |l 0 eeeeenn 2,476 |l 0 e 962,130 |..ooeeieeennnn 0 f..... (131,370) |...... (131,370) |- 19,806 |. 02/15/2031 . |2.C FE ....
Redemption 100.0000
..52678@-AB-6 |LERADO INVESTMENTS LLC  6.290% 03/31/36 .... |....... . 06/30/2024 . | .eeenieiiiiiieeeeiiieeeees e e 93,609 |............ 93,609 [..evnnnnen 93,609 |............ 93,609 |............nn 0 e (VO 0 | (VO 0 s 93,609 [..ccceiiiinnn (VN 0 | [V 2,960 |. 03/31/2036 . 2.B PL ....
MORGAN STANLEY & CO.
..532716-AK-3 |L BRANDS INC ~ 6.950% 03/01/33 ...........ceeees [ oennnn . 06/25/2024 .| INC. ooooeiiiiiiiiiiiiiiien e e 273,700 |oveveeeens 280,000 |.......... 261,800 |.......... 268,816 |............... 0 s L3 I O [V ST L3 I O 0 s 269,235 [.vvvvviiinnnns [V 4,465 |.......... 4,465 |............ 15,946 |. 03/01/2033 . [4.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 1 2.750% 07/20/47 ...ovvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 06/20/2024 . |Paydown ........oooeeiiiiins Joeniiiiinii e 6,322 |eeoiiinnns [ 772 6,316 |............. 6,316 |............... 0 e [ 0 | [ 0 e 6,322 |....ooeeeennn (VN 0 | [V 87 . 07/20/2047 .|1.D FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 1 2.750% 07/20/47 ..covvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 05/20/2024 . |Paydown .........oooeiiiiiis Jeniiiiiniinis e, 16,949 |.oooeeeens 16,949 |............ 16,933 |............ 16,934 |............... 0 e L R 0 e 1B [ 0 s 16,949 | (VN 0 | [V 176 |. 07/20/2047 . |1.F FE ....
MASTR ASSET SECURITIZATION TRU SERIES 2003-12
..55265K-3T-4 | CLASS 3A7  5.260% 12/25/33 .......cooeeeeeienens [ oeenns . 06/01/2024 . |Paydown .......oooeeeeiiiins Joeniiiiiniinis e 1,915 [ 1,915 | 1,984 |ooeeenneens 1,970 [oevvvvinennnns 0 s (£ A [V ST (£ FE 0 e 1,915 |l (VN 0 | [V 42 . 12/25/2033 . [1.A FM ...
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A
..552850-AA-0 |4.000% 05/25/67 ......evvvvvvviiiiiiiiiiiiiiiiinnnns [ eeeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 13,146 [oeeennnnnne 13,146 |............ 12,860 |............ 12,988 ..o 0 s 168 |l [V ST 168 |l 0 s 13,146 [ovvvvvvvinnnns (VN 0 | [V 222 |. 05/25/2067 . |1.A FE ....
MFRA TRUST SERIES 2022-INV2 CLASS A1 144A
..55285U-AA-1 14.950% 07/25/57 ..ccoeeeeeeeeeeieeieeeeeeeeeeeeeeees [ . 06/01/2024 . |Paydown .......oooeveeieiins |oenenniniins e 164,199 [........... 164,199 |.......... 161,561 |........... 162,967 |ovevvvvvvnnnns 0 |eeeenns 1,282 [ 0 eeeeenn 1,282 [oeeeiiiiiinns 0 s 164,199 ..ot (VN 0 | [V 3,436 |. 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 356,369 |........... 356,359 |........... 356,369 [......eenn 356,359 [.ovvviiiinnns 0 e (VO 0 | (VO 0 s 356,359 [o.evvviiinnnns (VN 0 | [V 19,178 |. 12/15/2038 . |1.G PL ....
MADISON PARK FUNDING LTD SERIES 2018-31A
..55819D-AJ-5 |CLASS C 144A  7.738% 01/23/31 [ . 06/20/2024 . |Paydoun .........ooooeiiiins Jeniiinnininn | 1,000,000 |........ 1,000,000 |........ 1,000,000 |...........994,775 [0 [ 5,226 |0 5,225 [0 e, 1,000,000 |.. . 01/23/2031 . [1.F FE ....
..565849-AB-2 | MARATHON OIL CORP  6.800% 03/15/32 .. R I . 06/17/2024 .| SCOTIA USA INC oovvvvvves Jooeeiiiiiiiieeeeeees | 1,099,600 |........ 1,000,000 |........ 1,224,950 |........1,126,491 [o..ooevennnnnn0 [ (5,861) |oeeeeeeeeeiinnl 0 e (5,861) vl 0 [ 1,120,630 |.. . 03/15/2082 . [2.C FE ....
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A
.57110P-AA-9 | 144A  6.070% 04/15/33 .....evvvvvvvvvrninnnnnnnns [eeeeenn . 06/15/2024 . |Paydoun ......coooveeiiiiins | e, 157,455 |........... 157,455 |........... 157,452 |........... 157,482 |.ooooeeeeens [V (1)) [V R (27) feuveneniinnnnne [V R 157,455 . 04/15/2083 . [1.A FE ....
MASTR ALTERNATIVE LOANS TRUST SERIES 2005-1
..576434-D8-4 | CLASS 2A1  6.000% 02/25/35 .......eevvemvumnnnnn [erreenn . 06/01/2024 . |Paydoun ......oooeeeiiiiiins Jonenniniiis e <X I O, 283 [ 286 |oeeeeiiiiiiiees 287 |eveeiiiiiiiees [V ()] R [V . ()] R (V1 233 . 02/25/2085 . [1.A FM ....
MED TRUST SERIES 2021-MDLN CLASS D 144A JP MORGAN SECURITIES LTD
..58403Y-AR-7 15.353% 11/15/38 ..oooeeieiiiiiiiiiiiiiiiie [ . 06/21/2024 . . . .0 . . . 11/15/2038 . [1.A ........
..58526#-AC-3 |MEIJER INC.  8.390% 06/01/25 ......evvvvvunnnnn [ereenn . 06/01/2024 . |Various ... ... 169,788 |.... .0 . ....169,79% |.. . 06/01/2025 . [1.F ........
..58526#-AG-4 |MEIJER INC.  8.390% 06/01/25 ......oevvvvunnnnn [ereenn . 06/01/2024 . |Various ... ..154,466 |.... .0 . 154,467 |.. . 06/01/2025 . [1.F ........
..58526#-AL-3 |MEIJER INC.  8.390% 06/01/25 ......evvvvvuvnnnn [ereenn . 06/01/2024 . |Various ... .......... 169,788 |.... .0 . .169,79% |.. . 06/01/2025 . [1.F ........
..58526#-A0-2 |MEIJER INC.  8.390% 06/01/25 ......evvvvvnnnnnn [ereenn . 06/01/2024 . | Various .......ccceeenvnnnn fooveeennnnnnnnnnnnns | 163,310 |00 163,310 |........... 163,310 |[........... 163,307 [V < 1 MO | B N 163,310 . 06/01/2025 . [1.F ........
MELLO MORTGAGE CAPITAL ACCEPTA SERIES 2021-
..585495-CA-0 |MTG1 CLASS AX1 144  0.148% 04/25/51 ......... [....... . 06/01/2024 . |Paydoun ......cooeeeiiiiiins fooeiiiiiiii e [V 0 [ 43,389 [....oeeeeeee 45,332 [V R €L Pc . ) FO | R SN 0 . 04/25/2051 . [1.A FE ....
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  7.043% 10/25/48 ........ee. [oeennnn . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foveiiiniiis e 3,294 ... 3,204 |oeeennnnne 3,328 [ 3,316 |l [V (4] S [V R (2] [V 3,294 [oeeeiiiinnnnns (VO [V [V 61 [. 10/25/2048 . |1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 2003-H
..589929-6M-5 |CLASS A1 6.099% 01/25/29 .......evvvvvrnnnnnnnn [ereeenn . 06/25/2024 . |Paydoun ........ooooeeiiiiis i e 904 e 904 |l 904 |ovviiiiiiiiiies 100 [V 3 [ [V 3 [ [V 904 |ooeeeeeies (VO [V [V 19 |. 01/25/2029 . |5.C FM ....
MERITAGE HOMES CORP SERIES WI ~ 6.000%
..59001A-AY-8 | 06/01/25 ..oevvvviiiiiiiiiiiiiiiiiiiiiccciicicieeeees [ . 06/14/2024 . | Call 100.2780 ..oee fonnnniiiiiiiiin oo 24,067 |...ooeeeee. 24,000 [oeeennnnee 24,000 |.ooeeeennns 24,000 |ooeeiiiiinnns [V (VO [V (VO [V R 24,067 |oooeeeeeennns (VR [V [V 839 |. 06/01/2025 . [2.C FE ....
MLCC MORGAGE INVESTORS INC SERIES 2004-C
..59020U-DN-2 | CLASS A1 5.905% 07/25/29 ......eevvvvvvvnvnnnne [eenenn . 06/25/2024 . |Paydown .......oooeeeeiiiies Jooeeeeiiiiiiis | 287 o 287 | 26 |oieeiiiiiiinnns JESC: T [ I P 40 [oeeiinnnnnnnes [ I P 40 [oeeiinnnnnnens [ P AT 0 [ [ P [ 6 |. 07/25/2029 . |1.A FM ....
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MICROSOFT CORP SERIES 144A  2.500% 09/15/50
.594918-CL-6 [ ..evveneeiiiiiiiie e | s . 06/06/2024 . | Tax Free Exchange ....... |.cooeeeeeennnninnns |oeeennes 851,198 |[........ 1,000,000 |........... 849,125 |........... 849,674 [.....evvvnnnnnn 0 |eeeenns 1,625 [oveiiiiiiinns 0 eeeeenn 1,625 [oveiiiiininns 0 e 851,198 |......cceennnn (VN 0 | [V 18,125 |. 09/15/2050 . [1.A FE ....
MILL CITY MORTGAGE TRUST SERIES 2017-2 CLASS
..50980A-AB-3 |M1 144A  3.250% 07/25/59 .....ccoovvviiiiiiiiies [eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 99,307 |....oeens 99,307 [ouunnnnne 99,677 | 99,440 fo.ovviiiinnnnns 0 s [RKX) ) P 0 s [RKX) 1 P 0 s 99,307 [eeiiiiiiinnnn (VN 0 | [V 1,364 |. 07/25/2089 . [1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 .....ccceeeeeeeeeeeeess [ oeennn . 06/01/2024 . |Paydown .......ooooveeiiiins Joeniiininiinis | 4,700 ovvevrrennns 4,709 |............. 4,630 |..ooeeeennnn 4,653 [ooooinninnnnn 0 e 56 [overriinnnnnns 0 e 56 [ouernninnnnnns 0 e 4700 |oeeeeeeeenns (VN 0 | [V 72 |. 01/25/2061 . |1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 .....coovvvvveees [eeinnn . 06/20/2024 . |Paydown ........oooeeiiiiins Joeniiiiinii e 9,514 | 9,514 [.ooennnn. 9,503 [ooounnnnnn 9,505 [.coounnnnnns 0 e [ 0 | [ 0 e 9,514 ...l (VN 0 | [V 176 |. 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 .....ooovvvvveees [eeiennn . 05/20/2024 . |Paydoun ........oooeeiiiiins Joeeniiiiiiines e 16,514 |....eeeeeee 16,514 |............ 16,4% |............ 16,498 |............... 0 e 6 | 0 e 6 | 0 s 16,514 [ovvveiniinnns (VN 0 | [V 228 |. 07/20/2043 . [1.F FE ....
MILLENNIUM PIPELINE CO LLC  5.330% 06/30/27
B0040#-AA-0 [ oevrreneeeiiie e | s . 06/30/2024 . | Various ......ceeeevviiiinnn foereeeeniniiinnnnnns Joeeennns 253,264 |........... 253,264 |........... 254,631 [...oeeeeeee 217,556 . 06/30/2027 . |2.A Z .....

MILLENNIUM PIPELINE CO LLC ~ 6.000% 06/30/32
. 06/30/2032 .
. 05/01/2042 .

06/30/2024 . |Various ...
. 06/13/2024 . [BARCLAYS CAPITAL

. 137,147
. 2,787,120

..139,327 |..
.3,013,256 |....

..60040#-AB-8 |... .
..60871R-AD-2 | MOLSON COORS BREWING CO  5.000% 05/01/42 ...
MORGAN STANLEY DEAN WITTER CAP SERIES 2003-

..B17450-PU-9 |NC3 CLASS M1 6.809% 03/25/33 ..vevevevevees | e . 06/25/2024 . [Paydoun ......cvveveverers fereerereieieieieies feereinan 25,110 |evereee 25,110 [oveeeee. 25,296 [..vcveeee 25,798 . 03/25/2033 . [1.A FM ...
MORGAN STANLEY BAML TRUST SERIES 2012-C5

.61761A-AG-3 |CLASS D 144A  4.792% 08/15/45 .....cocveveveers | eeree . 06/01/2024 . [Paydoun ....veveeeereveiene foereeeeeeeieieiees [ereeens 272,031 v 272,031 |cvreee 272,031 | 259,421 . 08/15/2045 . [1.A FM ...
MORGAN STANLEY RESIDENTIAL MO SERIES 2022

. 617770-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 .....o. | ervee. . 06/01/2024 . [Paydoun ....cocevveveverers forreeerereieieieies [ 45,075 |.oovereen. 45,075 |............ 40,920 |oueeenn. 40,777 . 03/25/2052 . [1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2019-2A CLASS A

LG1045L-AA-1 | 144A  2.880% 09/20/40 ...oovovevevevereerrrns | e . 06/20/2024 . [Paydoun ....c.cvvveverers ferrerereieieieieies [ 10,554 |ovevevenen 10,554 |orvrrennne 10,557 [ooveverene. 10,557 [oveveerrenanas (U1 ()] (U1 ()] (U 10,554 |ovevevereannnne (U [ P (U 127 |. 09/20/2040 . |1.A FE ...
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A

L B1946C-AA-0 |4.370% 12/21/43 ....vovreerreeeeereeeenens | oo . 06/20/2024 . [Paydoun ......cvveveverers ferrrereieieeiees [ 12,046 ..o 12,046 |orvreennnn 12,085 ..o 12,054 [ovrrerannn (U1 (04 EE— (U1 (04 EE— (U 12,046 [oovvvveee (U [ P (U 263 |. 12/21/2043 . |1.E FE ...
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A

L B1946C-AA-0 |4.370% 12/21/43 ...ovveereeeeereeeenens | e . 05/20/2024 . [Paydoun ....c.cvveveverens fereerereieieieiees [ 24,070 |ovcveeeee 24,070 | 24,087 |vuveenn 24,085 |veveveeee. (L (1) e (U (G O (U 24,070 |ovvreennne (U [ P (U 303 |. 12/21/2043 . [1.F FE ...
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A

LG1046F-AA-3 | 144A  4.010% 06/22/43 ....vvevererrrererenens | e . 06/20/2024 . [Paydoun ....cvceeeveveverer foreereneieieieieies [eeeeenans 4,38 oo 4,348 | 4,383 [ 4,383 [ [ P L7 (L1 P L7 [ 4,388 [ (U [ P (U1 87 |. 06/22/2043 . (1.0 FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A

LG1046F-AA-3 | 144A  4.010% 06/22/43 ....vvevererrrerererens | e . 05/20/2024 . [Paydoun ....cvceerveveier foreeereieieieieies [ 8,797 |everrene. IV 8,786 |.evevennnnnn 8,787 |evererrennnns (U1 L O (U1 L O [ 8,797 | (U [ P (U 132 |. 06/22/2043 . |1.F FE ...
NOSAIC SOLAR LOANS LLC SERIES 2018-26S CLASS

L61946L-AA-0 |A 144A  4.200% 02/22/84 .....oovevvererrrns | e . 06/20/2024 . [Paydoun ......cvveveverers ferrrereieieeiees [ 51,317 |oererenee 51,317 [oveeene. 45,744 |............ 46,350 |ovvveeee. (U1 4,967 |ooerrernee. 0 |erernn 4,967 |oerrreee. (U <1720 R (U [ P (U 898 |. 02/22/2044 . |1.G FE ...
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B

.B1046N-AB~4 | 144A  3.100% 04/20/46 +..vevevevevevercerrrens | e . 06/20/2024 . [Paydoun ...c.cevevveveier forrereneieieieieies [eeeeans 6,598 [.everennn 6,598 [oorornnnnn 6,535 [covovernen 6,537 |oeerrrnae. (U1 (31 (U1 I (31 [ 6,598 [covovereenenn. (U [ P (U 102 |. 04/20/2046 . |1.E FE ...
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B

LB1046N-AB~4 | 144A  3.100% 04/20/46 ...o.vevevevvereerrrns | e . 05/20/2024 . [Paydoun ......cvveveverers fereerereieieeiees [ 14,925 |ooveenne 14,925 [oovveee. 14,784 |............ 14,789 [ovrererennne (L 187 v (U 187 v (U 14,925 |ovevereieeeanne (U [ P (U 175 |. 04/20/2046 . |1.F FE ...
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B

..B61046R-AB-5 | 144A  2.000% 04/22/47 .oovevvrererrrerererens | e . 06/20/2024 . [Paydoun ....c.cevveveverers ferrerereieieeiees [ 58,931 |orvrrennnnn 58,931 [oovveeeee. 49,152 |.vven. 49,824 |.ocvveeee (U1 9,907 |ovevereerananns 0 |erernn 9,907 |ovevereerranns (U 58,931 |overeeeenee. (U [ P (U 616 [ 04/22/2047 . |1.E FE ...
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B

..B61046R-AB-5 | 144A  2.000% 04/22/47 .vveveererererererens | e . 05/20/2024 . [Paydoun ......cvveveverers fereerereieieeiees [ 91,089 |ooveveen 91,089 [ooooeveeee. 75,974 | 77,018 [oiveerieane [ 14,076 [oveverevnne [ 14,076 [ovevevevnne (U 91,089 |ovvevvennns (U [ P (U 714 |. 04/22/2047 . |1.G FE ...
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B

..B1947D-AB-5 | 144A  2.050% 12/20/46 ....voeveveveverererererens | e . 06/20/2024 . [Paydoun ...c.cevevveveier forrereneieieieieies [eeeeans 3,651 [ooverernen 3,651 [ooriinnnne 3,627 |ovrerene. 3,628 |orrrrennen. (U1 P23 (U1 P23 [ 3,651 [oovereennee (U [ P (U1 37 |. 12/20/2046 . [1.E FE ...
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B

..B1947D-AB-5 | 144A  2.050% 12/20/46 ....vvevevevererererererens | e . 05/20/2024 . [Paydoun ....cvceeeveveveier forrereeeieeieieies [ 7,059 |oovererann 7,05 [oieiernnnne 7,013 oo 7,015 | (U1 L7 (U1 L7 [ 7,059 [oovereeren. (U [ P (U1 54 |. 12/20/2046 . |1.G FE ....

..620076-BU-2 | MOTOROLA SOLUTIONS INC  2.750% 05/24/31 ... |....... . 06/24/2024 . [ JANE STREET CAPITAL oo [oevevereeriririenes [rrenenne 427,50 |ovoeeee 500,000 |.......... 507,480 [.ovnenenn 505,719 [vvereeernes (L A (354) |+vvveriinns (U P (354) |+vveeveenns (U A 505,366 [....evneenen 0 |eee (77,866) |....... (77,866) |-vveneneene 8,059 |. 05/24/2031 . |2.B FE ....

J.P. MORGAN SECURITIES
..63743H-EN-8 | NATIONAL RURAL UTIL COOP  1.000% 06/15/26 . |....... L 06/26/2024 . [ INC cvvvevevieieieieieienes [oereeereieniriees [reeenens 921,850 |........ 1,000,000 [ovoveennee 995,225 |........... 997,741 |oveeerinnne (| 7 (U P 7 [(J A 998,183 |-vevvveriiane 0 |eee (76,333) |....... (76,333) [oveveneeene 5,333 |. 06/15/2026 . |1.F FE ....
Redemption 100.0000

..64079*-AB-8 |NEPTUNE REG TRANS ~ 6.210% 06/30/27 ..ovevevrs | envne L 06/30/2024 . [ cevuveereeeeieeeieiieeeene [ [ 203,361 |ovoeenee 203,361 [covveree 303,167 [.oveneene 299,734 [ovvevriennes (| - (7)) P (U (7)) PR [(J A 293,361 [oeveveneenne (L1 FU (L AR 0 forrerreens 10,431 |. 06/30/2027 . |1.F PL ...

NE MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.570% Redemption 100.0000

....... . 06/05/2024 .| .uueiiiiiiiiiiiiiiiiann | .109,814 |.. . 07/15/2025 . [2.CPL ....

.. 109,814 109,814 109,814 |...........109,814 |....

..647550-AA-9 | 07/15/25 ...
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NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.620% Redenption 100.0000
..B47558-AB-7 [07/15/25 .evvveriiiiiiiiiiiiiiiiieeeeciieeeen | s . 06/05/2024 . | .evnnieiiiiiiieieeiiiiieeeees e e 54,468 |............ 54,468 |............ 54,468 |............ 54,468 |............... 0 e (VO 0 | (VO 0 s 54,468 |........ccnnn (VN 0 | [V 1,753 |. 07/15/2025 . [2.C PL ....
NEW MOUNTAIN GUARDIAN 111 BDC ~ 3.950% Redenption 100.0000
..B4755@-AC-5 [07/15/25 .ovvvnniiiiiiiiiiiiiiiiieeeecciieeeen | s . 06/05/2024 . | .evnnieiiiiiieeeeeiiiiieeees i e 108,935 |........... 108,935 |....ceveens 108,935 |..oevvennns 108,935 |............... 0 e (VO 0 | (VO 0 s 108,935 |...oooeeeenns (VN 0 | [V 3,825 |. 07/16/2025 . |2.C PL ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..64830B-AZ-0 |CLASS B2 144A  4.000% 08/27/57 .....evvvvvvvenn [eerenn . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 10,499 |ooeeeeenes 10,499 |............ 10,107 [oeevennenee 10,198 [ovvvevinnnnns 0 s 301 [ [V ST 301 [ 0 s 10,49 | (VO 0 | [V 174 (. 08/27/2057 . |1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 |NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... . 06/01/2024 . |Paydown .......oooeverninnns |oennnnninnnnnnnns |oennnn 91,483 [l 91,483 90,220 fonninnnnnnn 90,359 [ O L1124 0 eeeeenn 1,124 oo 0 s 91,483 [oooiiiiiinns (VN 0 . 04/25/2062 . [1.A ........
NEXTERA ENERGY PIPELINE HOLDIN ~ 6.550% Redenption 100.0000
..65341%-AA-9 [08/01/52 ..eevvviiiiiiniiiiiiiiiiiiinieiciinneeiinn | s . 05/31/2024 . | .. . 08/01/2052 . [2.A PL ....
NEXTERA ENERGY TRANSMISSION HO  6.090%
B53410-AA-T | 12/21/42 oo [ L 06/21/2024 . | evveiiiiiiiiiiiniiiniiiiiinn e e 2,016 02,0160 | 2,016 [ 2,016 [ O o0 0 0 0 i 2,016 [0 0 [V 61 [ 12/21/2042 . |2.A PL ....
NORTH CAROLINA ELECTRIC MEMBER ~ 3.080%
..B65819#-AA-8 | 12/15/46 ..ooooeiiiii [ . 06/15/2024 . | evvviiiiiiiniiniiiiiniiiiiinn e 033,333 33,333 33,383 [ 33,338 [ 0 e 0 0 0 0 33,388 [ 0 e 0 [V 513 |. 12/15/2046 . [1.F ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-INV1
..67098A-AC-3 |CLASS A3 144A  4.500% 11/25/48 ................ [ .oeeees . 06/01/2024 . |Paydown .......ooeeveiiiiins Jeniiininiiiis e 6,375 |oeiiiiinnns 6,375 |............ 6,633 |.eeviinnnnns 6,825 |............... 0 s (450) |+vevverrnnnnnns (U (450) |+vvvverrrnnnns 0 e 6,375 |.oooeeieinnnn (VN 0 | [V 127 [ 11/25/2048 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 |CLASS 1A9 14 3.500% 10/25/59 ..........cceeees [eennnn . 06/01/2024 . |Paydown .......oooeeeeiiiins foeeiiiniiiinis | 8,583 [eiiiiinnns 8,583 |............ 8,603 |............. 8,612 |l 0 s (2] O [V ST (2] O 0 e 8,583 |...oooeiiiinnn (VN 0 | [V 119 [. 10/25/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP3
..67113A-BH-2 | CLASS B1A 144 6.118% 10/25/59 .....cevvvvvvees [eeennn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeniiininiinis e 5,00 [oeeiiiiinnns 5,00 |....ooeenn 4,730 |oeeeeeeens 4,888 ...l 0 s 203 |oeeieiiiiinnns [V ST 203 |oeeeiiiiiienns 0 e 5,000 |ooeeiiiiinnns (VN 0 | [V 124 (. 10/25/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 | CLASS A5 144A  3.500% 12/25/49 ........ccccvvnn [eerenn . 06/01/2024 . |Paydown .......oooeeeiiiiins foeniiiniiiiins e 6,297 |oeeerrrnnns 6,297 |............. 6,626 |..coovunnnnn. 6,716 [oevuiiinnnnnns 0 s (31 PO (U (1) PO 0 e 6,297 |..oooeeieinnns (VN 0 | [V 84 (. 12/25/2049 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP2
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ..........cccees [eeennnn . 06/01/2024 . |Paydown .......oooeeeiiiiins Joeeiniiiniiiis e 9,986 |oeevvrrrrnns 9,986 |........... 10,201 [oeeeeneeee 10,289 |............... 0 s (304) |+vvvvvrvnnnnnns (U (304) |vvvvvrrennnnns 0 e 9,986 |....ooeeeennnn (VN 0 | [V 180 |. 06/25/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-Naw4
..67115D-AA-0 | CLASS A1 144A  1.957% 10/25/61 ...evvvvvvvvnnns [eeennn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 2,47 o, 20,47 | 19,329 [.oevennnne 19,274 ... 0 |eeeenns 2,142 | 0 eeeeenn 2,142 | 0 s 2,47 |l (VN 0 | [V 176 |. 10/25/2061 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2023-J1 CLASS
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ....cccovviiiiiiiiiiins [ eeeenn . 06/01/2024 . |Paydown .......cooeeeeiiiins Jooneninnninis e 33,303 [oonnnnne 33,393 |oviiiinnns 2,078 |.oeeennnn 2,106 |..oeeeeeennnn 0 |eeeenns 1,287 [ 0 eeeeenn 1,287 [ 0 s 33,393 [ovvviiiiiinnns (VN 0 | [V 626 |. 01/25/2063 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 | A14 144A  2.500% 02/25/52 .......evvvvvvvvnnnnnn [ereeenn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 36,671 [ooeennnnnee 36,671 |............ 31,189 |l 3173 |l 0 |eeeenns 5,498 |l 0 eeeeenn 5,498 |l 0 s 36,671 |oooeeeeennns (VN 0 | [V 372 | 02/25/2052 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 .......cevvveees [eeennn . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 66,060 |............ 66,060 |............ 59,454 |............ 59,502 [ouvuiiiiinnns 0 |eeeenns 6,468 [......cevneeee 0 eeeeenn 6,468 [......cvveeee 0 s 66,060 |........evvnnes (VN 0 | [V 1,166 |. 10/25/2052 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..67448Q-AC-5 |CLASS 1A3 144  4.000% 01/25/59 .........cceeee [eennnn . 06/01/2024 . |Paydown .......cooeeeeiiiins foeeinininiiiens e 7,482 |oeeeieenns 7,482 |l 7,536 |ooeeeeeeenns 7,568 |oooeeeeeeens 0 s (86) |.eeeeeeeeennns [V ST [£:) 1 FR 0 e 7482 oo (VN 0 | [V 138 [. 01/25/2059 . |1.A ........
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ..ccoeeeeeeeeeeeeeeeees [ eeens . 06/01/2024 . |Paydown .......cooeveieiiins Joennniiininis e, 28,278 [ovurnnnnnen 28,278 |.cennnnne 25,927 [ouvvvnnnnne 25,903 [ouuiiiiinnnns 0 |eeeenns 2,375 |, 0 eeeeenn 2,375 | 0 s L A (VN 0 | [V 568 |. 11/25/2062 . [1.A ........
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 | CLASS A1 144A  3.500% 05/25/52 ......cceeeeeen [eeeennn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 75,256 |............ 75,256 [.unnnnnne 71,634 |............ 71,659 |...oooeeeins 0 |eeeenns 3,597 |l 0 eeeeenn 3,597 |l 0 s 75,256 [.ooeeiiiiinnns (VN 0 | [V 1,083 |. 06/25/2082 . [1.A ........
KEYBANC CAPITAL MARKETS
..677052-AA-0 | OGLETHORPE PWR CORP  5.375% 11/01/40 ........ [....... L 06/13/2024 .| INC oo e | 9,562,080 |...... 10,000,000 |...... 10,088,100 |....... 10,065,103 |............... 0 fens (1,101) fervvnnninnnnnns (U . (1,101) forvnnnninnnnnns [V R 10,064,002 |............... 0 f..... (511,922) |...... (511,922) |........... 332,951 |. 11/01/2040 . [2.A FE ....
PHH ALTERNATIVE MORTGAGE TRUST SERIES 2007-2
..69337H-AT-8 | CLASS 2P0 0.000% 05/25/37 .....evvvvvvvvunnnnnn [ereennn . 06/01/2024 . |Paydown .......oooeeeiiiiins Joenininiiiinins e 195 [ 195 [ovveiiiiiiiiinns Bl L3 0 s 121 | [V ST 121 | 0 e 195 |ovvvivinininns (VN 0 | [V 0 |. 05/25/2037 . |1.A FM ....
PNC MORTGAGE SECURITIES CORP SERIES 1999-10
..69348R-TD-8 |CLASS DB2 ~ 0.000% 11/25/29 ........evvvuvunnnnnn [ereenn . 06/01/2024 . |Paydown .......ooooveiiiiins |oeniiiniinii e 0 | 11,464 |............ 10,739 |............. 7,336 [ 72 R (7,368) [covvnnnnnnnnnns (U . (7,336) |oeeeeeeeennn 0 e (U O (VN 0 | [V 0 [ 11/25/2029 . 6. FM .....
BANK OF AMERICA
..69349L-AQ-1 |PNC BANK NA SERIES BKNT ~ 4.200% 11/01/25 ... |....... . 04/09/2024 . | SECURITIES LLC ..vvvvvvvns |oeeeeeiieeieeeeeeens e 489,150 |[.......... 500,000 |........... 499,855 |........... 499,974 |oeevvvinnnnns 0 e L 0 | L 0 s 499,978 |....ovvviinnnns 0 f...... (10,828) |....... (10,828) [.eevvvvnnens 9,333 |. 11/01/2025 . |1.G FE ....
PSIC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 13.000% 11/25/50 ...cevvvvrviiiiiiiiiiiiiiiiiiiiiiins [ . 06/01/2024 . |Paydown .......cooeeeiiiiins Joenniiiinniiinns e, 1,222 |oeeeeeens 1,222 |............ 11,629 |............ 11,682 [oovvininnnnns [V RO (460) [..vvvvnnnnnnne (U R (460) [..vvvvnnnnnnns 0 e 1,222 |l (VO 0 | U 165 [. 11/25/2050 . |1.A ........
PSIC 2020 1 TRUST SERIES 2020-1 CLASS A1 144A
..693684-AA-0 [3.500% 01/25/50 ..cevvvvnnviiiiiniiiiiiiiiiinieeees | s . 06/01/2024 . | Paydown ... . 01/25/2050 . [1.A ........
PSHC TRUST SERIES
..69371V-AM-9 |3.500% 02/25/48 ........ceeeeiiiiiiiiiiiiiiiiiiieees [ . 06/01/2024 . | Paydown . 02/25/2048 . [1.A ........
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PSMC 2019 2 TRUST SERIES 2019-2 CLASS A1 144A
..69374X-AA-8 [3.500% 10/25/49 .....covvvnviiiiiiiiiniiiiiiiieees | s . 06/01/2024 . |Paydomn ....oevvnvvviiinnnns Jovvnnininiiiiiiinees foeeneneens 14,420 |............ 14,420 |ooeeennnnns 14,562 |ooeveennnnns 14,562 |ooeveenninnnns (U (142) | (U (142) | (U P 14,420 |ooovnennnnnnns (1 P [ PO [V 230 |. 10/25/2049 . |1.A ........
PSMC 2019 2 TRUST SERIES 2019-2 CLASS AX1
..69374X-BC-3 [ 144A  0.209% 10/25/49 ....covvvnnvvviiinnninneen | nnnnns . 06/01/2024 . | Paydown ... . 10/25/2049 . |[1.A FE ....
PSMC 2018 1 TRUST SERIES 20
..69375B-AM-9 [ 144A  3.500% 11/25/49 ....covvvnnvvviiinnninnnns | nnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 5,202 [eeiiiinnns 5,202 ..o 5,233 [ 5,214 | (U P (R P (U P (R P (U1 O 5,202 [ooiiiiiiinnnns (1 P [ PO [V 74 | 11/25/2049 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 [5.335% 08/25/57 .....cevvvveveiiiiiniiiiieiiiniinns | s . 06/01/2024 . |Paydonn ....covvnvvvvinnnnn foevennininniiiiinns Jonenns 109,147 |........... 109,147 |oeeeennnnns 109,145 |........... 109,757 [oeviiiinnnnns (U [(CR[0) ) PR (U [(CR[0) ) PR (U 109,147 |oeeeiiiinnnnn (VN P [ PO [V F 2,460 |. 08/25/2057 . |1.A FE ....
PGIM SENIOR LOAN OPP FUND || C PSLOMF
..69437#-AA-2 [ 7.820% 07/07/31 ..cviiiiiiiiiiiiiiiiiinieiciniies | s . 06/17/2024 . |Capital Distribution ... |oviiiiiiiiiniins Joeinnnnnns TA27 oo (U FO, Y VA FO (U P [ PR (VN P [ PR (VN P [V P TA27 e (1 P [ PO [V N 0 |.07/07/2031 .|2.CPL ....
PGIM SENIOR LOAN OPP FUND || C PSLOMF
..69437#-AB-0 [8.820% 07/07/31 ..iiviiiiiiiiiiiiiiinienciniins | s . 06/17/2024 . |Capital Distribution ... |oviiiiiiiiiniins Joiinninnns 1,608 |ovveeeiiiiiinns (U FO, 1,608 [.oooiiiiiiinnnnns (U P [ PR (VN P [ PR (VN P (U1 O 1,608 [oeeieeiinnnnn (1 P [ PO [V N 0 |.07/07/2031 .|3.B PL ....
PARKER HANNIFIN CORP SERIES MTN  4.200%
LTOT09H-AM-7 [ 11721734 o | s . 06/13/2024 . | TD SECURITIES USA ....... |evvvvennvirriiinnns Jovnnnn 5,563,080 |........ 6,000,000 |........ 6,240,819 |........ 6,172,748 |oevvenrnnnn (U . (6,180) [c.unevvinnnnns (U . (6,180) [c.unevvinnnnns (U . 6,166,568 . 11/21/2034 . |2.A FE ...
PINELAWN DEPOSITOR CORP SERIES 144A  6.350% Redenption 100.0000
L T23133-AA-2 [06/30/25 .evvvnniiiiiiiiiiieeiiieciieeen | s . 06/30/2024 . | .. .. 248,736 248,736 248,499 |...........248,733 |.... .248,736 |.. . 06/30/2025 . |2.B ........
..72650R-BA-9 [PLAINS ALL AMER PIPELINE  5.150% 06/01/42 . |....... . 06/18/2024 . 901,330 |........ 1,000,000 |........... 952,120 |...........954,557 |.oiiiiinn0 Jeiinnnnnnns 676 |oeveeiiiiinnnn (U P 676 |oeveeiriinnnnn (U R 955,234 . 06/01/2042 . |2.B FE ....
PLANET FITNESS MASTER ISSUER SERIES 2019-1A
..72703P-AC-7 [CLASS A2 144A  3.858% 12/05/49 .......ccvvvves | uunnnns . 06/05/2024 . | Paydown ... ... 2,500 2,500 ... .2,500 |.. . 12/05/2049 . |2.B FE ....
POPULAR ABS MORTGAGE PASS T SERIES 2
.. 73316P-DS-6 [CLASS M1~ 3.480% 07/25/35 ...eevvvnnniiivinnnnns | nnnnns . 06/01/2024 . | Paydown . 07/25/2035 . |[1.A FN ...
PRIMOSE SCHOOLS SERIES 2019-1A CLASS A2 144
..T4166Y-AA-8 |4.475% 07/30/49 .. P IR . 04/30/2024 . | Paydown ... . 07/30/2049 . |2.B FE ....
PROVIDENT FUNDING
.. 743874-AC-3 |CLASS A2 144A  3.000% 02/25/50 .....cevvnvvveee | uunnnns . 06/01/2024 . | Paydown . 02/25/2050 . |1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 [QS14 CLASS A5 10.987% 11/25/36 ....covvvvnvveee | uunnnns . 04/11/2024 . | Paydown . 11/25/2036 . |[1.A FN ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 [QS14 CLASS A5 10.987% 11/25/36 .....evvvvnvveen | uunnnns . 04/25/2024 . |Paydomn .....ouvvviiiininns Joevniininiiiiiiinns foeeneeeiiiis 0 [ 1,607 [oooiiieennnns 1,240 |oeenninns 1,339 | [V A (1,339) |eeveiieene [V A (1,339) |eeveeiniens [ (VN (1 P [ PO [V 44 . 11/25/2036 . [1.G FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 [QS14 CLASS A5 10.987% 11/25/36 ....cevvvnnvveen | unnnns . 06/25/2024 . |Paydonn ....ceuvveviiiinnnn Jovvnninniniiiiins foeneens 1,412 [onnnens 1,697 |oeeennnns 1,309 |oeeeiiinnnns 1,414 | [ O (3] P [ R (3] PP (U1 O 1412 | (1 P [ PO [V 94 . 11/25/2036 . [3.A FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006-
.. T4922G-AE-4 [QS14 CLASS A5 10.987% 11/25/36 .....evvvvvvveee | unnnns . 05/25/2024 . |Paydonn ......eevviviiiinnnn Jevvniinniiiiiiins feeneens 3,107 fooriiiiinnnns 2,547 |oooiiiiinnnns 1,965 |oeeiennnns P - (U P 985 |..oeiiiiinns (U P 985 |..oeviiiinns (U1 O 3,107 | (1 P [ PO [V 159 |. 11/25/2036 . |3.B FM ....
WOODIWARD CAPITAL MANAGEMENT SERIES 2019-1
.. 749357-AA-7 [ CLASS A1 144A  3.500% 09/25/49 ......covvvvvves | uunnnns . 06/01/2024 . |Paydonn .....evvnvvvrernnnnn Joevvnnnnieiiiininns foinneneens 9,877 |foeriiiinnnnns 9,877 |ovviiinnnns 10,334 |oeeennnnns 10,460 [o.oeevvennnnns (U (583) |.eevvvnnnnns (U (583) |.oevvvnnnnns (U1 O 9,877 |oeriiiiinnnn (1 P [ PO [V 167 [. 09/25/2049 . [1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 [ CLASS A1 144A  3.000% 02/25/50 ....cevunvvvvnnn | unnnnns . 06/01/2024 . |Paydonn ....cevvnvvvieinnnnn Joevvnninniiiiiiinns fovinnenenns 6,006 |.......cennns 6,006 [.coereenne 6,141 | 6,193 | (U (188) [cevnneevrnnnnns (U (188) [cvvvnrevinnnnns (U1 O 6,006 |o.eeuiiiinnnnn (1 P [ PO [V 76 |. 02/25/2050 . |1.A ........
WOODIWARD CAPITAL MANAGEMENT SERIES 2022-3
..74938X-CA-5 [CLASS A1 144A  3.000% 05/25/52 ....ccvvvvvveee | uunnnns . 06/01/2024 . |Paydonn ....cevvvnvvvrinnnnn foevvnniniiniiininns Jonennns 109,850 |........... 109,850 |vvvvennnnns 99,861 |.......... 100,187 [ooovveeennnnnns (U 9,663 |....ovvnnnnnnns (U 9,663 |...covvnnnnnnns (U R 109,850 |ovvevriiiinnnnn (1 P [ PO [V F 1,468 |. 05/25/2052 . |1.A ........
.. 74992%-AE-5 |RXR REALTY LLC  5.720% 06/27/24 .....ccevvveee | unnnns . 06/06/2024 . |Various .......cceeeueeeeeee foeeemmnnneneeennnnns Jounnns 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |eeeuueeeennes (U1 PO (VI PO [ PO (VI PO (U 2,500,000 |-eevvuunaenns (VI PO [ PO [V PO 97,319 |. 06/27/2024 .12.C Z .....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2007-
..75116C-AA-4 [QS6 CLASS A1 5.789% 04/25/37 ...cevvvvneeeaee | s . 06/25/2024 . |Paydomn .ccevvueeeeennnis Joeenniieeeeeenies e 11772 1,762 |eeeeeenes 1,338 e 1,342 | (U (319) |+ eeeeeeneees (U (319) |+ eeeeeeiees [V IO 1,022 |oeeeeieeeees (VI PO [ PO [V PO 39 |[. 04/25/2037 . |[1.A FM ....
RAYBURN COUNTY ELECTRIC COOP  6.400% Redempt ion 100.0000
L. 75458%-AD-1 [ 12/30/52 oeeveeieeieeeeieee e eeeneeeeee | s L 06/30/2024 . | .eeuiiiiiiiiiniiiiiiiennes e e 1,784 |..oooeeeeees 1,784 ... 11,784 |............ 11,784 oo (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 1,784 | (VI PO [ PO [V AU 377 |. 12/30/2052 . |2.B FE ....
REGAL REXNORD CORP SERIES 144A  6.400%
L. 758750-AF-0 [ 04/15/33 eeeeeieeieeeeeeee e | s . 05/02/2024 . | Tax Free Exchange ....... |oeeeoereeeemmninnns foveeens 1,495,664 |........ 1,500,000 |........ 1,495,410 |........ 1,495,546 |............... 0 Joeeeeees LR E I (V1 PO LR E T (U 1,495,664 |............... (VI PO [ PO [V PO 52,533 |. 04/15/2033 . [2.C FE ....
RENAISSANCE HOME EQUITY LOAN SERIES 2005-3
..75970N-BE-6 |CLASS AF4  5.140% 11/25/35 ..oevvvrrneeeeeennn | s . 06/01/2024 . |Paydomn .cevveeeeeeennins Jeennieeeeeenieees feeeeeeeees 80,115 [............ 80,115 |oeeeennnees 79,990 |..eeeernnnns 80,169 |oeeveueeeenee 0 foeeeeees (53) |eeemneeeeens 0 e (53) |eeemneeeeens 0 Joeeeeees 80,115 |ooeeeeies (VI PO [ PO (VI IO 1,719 |. 11/25/2035 . |[1.A FM ...
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005~
..76110H-2X-6 QS5 CLASS A1 5.750% 04/25/35 .....ccevevvennes | uunnnns . 06/25/2024 . |Paydomn .ccevvueeeeeennis Jeeeneeeeeeenies o 5,320 [oeieieeenes 5,698 |eeriunenns 5,024 |............. 5,107 |oeeeeiiiees (V1 PO 214 | 0 e 214 | [V IO 5,320 [eeeeeenninnnns (VI PO [ PO [V PO 144 ). 04/25/2035 . |3.A FM ....

RESIDENTIAL ACCREDIT LOANS INC SERIES 2005~
..761118-0M-3 | Q05 CLASS A1 6.173% 01/25/46 ....eeveeeeennne | e . 06/01/2024 . [Paydown ..ooeoeeevveeeeeee foeeeeeiiiiieeeeess o 2,856 |............ 2,439 .o 1,828 |............. 1,986 oo 0 [ 901 | 0 [ 901 | 0 [ 2,856 |.....cueee.. [\ OO 0 [, 0 loveeiiee. 73 |. 01/25/2046 . [1.A FM ....
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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 ....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..81743A-AG-4 [144A  3.500% 12/25/49 .....cevvvvnviviiinninnes | nnnnns . 06/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..B1743X-AA-7 [6.008% 04/19/27 .oovvvviiiiiiiiiiiiiiiiiiiniiniinn | s . 05/20/2024 . |Paydonn ......eevviviiiinnnn Joevenninniiiiiiins feneneens 2,623 [eeeiiiinnn 2,623 [...oocoennnns P I 2,623 [.oooiiiinnnnns [ PR (VN P [ PR (1 P (U1 O 2,623 [ooeiiiiiinnnns (1 P [ PO [V 56 |. 04/19/2027 . |[1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 [ 144A  3.500% 07/25/43 ....oovvvnnvviiiiniiniinees | nnnnns . 06/01/2024 . |Paydonn ....cevvvvvvvennnnnn Jevvnniniiiiiinnns foinneneens 9,979 [oeeiiiinne 9,979 [eeiiiin. 10,335 |oeveennnnns 10,326 |ovvveeninnnns 0 s (348) |vvvvvvennnnns (U (348) |.oovvvvnnnnns [V P 9,979 [ooeiiiiiinnnns (VN P [ PO [V 146 |. 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS A7
..81745X-AG-2 [ 144A  3.500% 07/25/47 ...oovvvvvvvviinnniniiiinnn | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninniiiiiiiinns fonieneens 2,189 [eeiiiinne 2,189 | 2,194 [ooooiennnns 2,195 [ooiiiiiiinnnns 0 e ()] R [ R ({7 PO [V P 2,189 [t (1 P [ PO [V 32 [. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS
..81745X-AU-1 [A19 144A  3.500% 07/25/47 .oovvvvvvvviinnnnnes | nnnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 152 [oeiiiiiiiinnns 152 | LIV LI F [ PR 2 P [ PR 2 | [ PR L7 (1 P [ PO [V N 2 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....ceovvvvvvnnvveiinnn | unnnns . 06/01/2024 . |Paydomn ....ovvvnvvviinnnnns Joevnninieiiiiinnns foeieieeeiinnns 7/ F P72 P L T R, 211 | 0 s (1) O (U P (39) |evveninnine [ PR 22 [t (1 P [ PO [V N 4 |. 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 . |Paydomn ....cvvvnvvviininnns Joevnninieiiiiinnes foeenieeiinnnns 739 o 739 | 796 |ooeveeiinnnns 781 | 0 s (7 T (U P (79 P [ PR 739 [t (1 P [ PO [V 12 |. 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 .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 33,868 |............ 33,868 |............ 34,374 | 34,493 [.ooiiiiinnnnns 0 s (625) |.eevvvrrnnnnns (U (7557 (U P 33,868 |....ouuiinnns (1 P [ PO [V 514 |. 12/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..B1746K-AN-4 [A13 144A  3.500% 02/25/47 ...covvvvnvvvviinnnnns | nnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 16,589 |..........e. 16,589 |o.oeveennnns 15,710 [oeennnnnnns 15,616 [oooeiiiinnnnn (U P [T R (U P [T R (U P 16,589 |ouveeiiiiiinnnn (1 P [ PO [V 240 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ......ovvvvvvvivinnninnens | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvviernnnnn Joevvnninnieiiiinnns foiineneens 4,586 [...coeeeennn 4,586 |.eoovnnnnnns 4,575 [ooviiiinnnnns 4,576 |oeeerinnnnns [ O 10 [ooeriiiiiinnnns [ R 10 [ooeriiiiiinnnns (U1 O 4,586 |....cccvvnnnnns (1 P [ PO [V 67 | 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..817461I-AN-8 [A13 144A  4.500% 08/25/48 .....eevvvvvvvvnnnnens | unnnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 19,961 |.....ooeeees 19,961 |oooveennnns 20,116 |oeeeennnnns 20,298 |.....ooeennnn 0 s (X701 I (U (337) |+ evvvvnnnnns (U P 19,961 |oveeiiiinnnnn (1 P [ PO [V 374 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 A1 144A  4.500% 08/25/49 .......ovvvvvvnnnannns | unnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 12,332 [ooeeiriins 12,332 [oooiiiennnns 12,820 |oveveennnnns 13,753 |oveeeiiiiiins 0 fens (1,420) |.oeeeeeees (U . (1,420) |.eevennnnne (U P 12,332 |oeviiiiiies (1 P [ PO [V 275 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....evvvvvvvvnnnnnens | unnnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,280 |oeeeennnnnns 1,280 |oeveeennnns 1,286 |oveeneennnne 1,201 | 0 s (A, (U P [ (U1 O 1,280 [ooeeeiiiiinnnn (1 P [ PO [V 21 | 03/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..B1747E-AQ-0 [A15 144A  4.000% 06/25/48 .......oevvvvvnneennn | unnnnns . 06/01/2024 . |Paydonn .....evvvvviinnnnns Jovvneininiiiiiiinens foeeneneens 20,901 f[o.ooeeee 20,901 |....cooenens 20,834 |.....ceeeens 20,811 | [ PR LV [ PO LV (U P 20,901 |ovevninnns (1 P [ PO [V 348 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 [A1 144A  4.000% 09/25/49 ......ovvvvvvnnnnnnens | unnnnns . 06/01/2024 . |Paydoun ....cevvnvvvieinnnnn Joevvnnnniiniiininns foinnenenns 6,660 |........eeen. 6,660 ... 6,919 |t 7,046 |ooeeiinnnnnnns 0 s (385) |+vevverrrnnnnns (U (2157 (U1 O 6,660 |..oeiiiiinnnnn (1 P [ PO [V 130 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 .....covvvvvvvvinnnnns | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvevnnnnn Joovvnnnnieiiiininns foiineneens 2,220 [oeeeiiiinnne 2,20 fooeiiiinnnnns 2,166 |oeevennnnnns 2,141 | [ PO LI P [ PR LI P (U1 O 2,20 |ooeeiiiininnnns (1 P [ PO [V 43 |[. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-EJ-6 [B1B 144A  4.503% 09/25/49 .....coovvvvvvvrinnnnn | uunnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 5,544 | 5,544 |....oooiniis 5,869 |.eevuunnnnns 5,818 | 0 s (274) |vevvviiinanns (U (L)) . (U1 O 5,544 |oooiiiiiiiinnnn (1 P [ PO [V 104 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ....oovvvnnvviiiinninineees | nnnnns . 06/01/2024 . |Paydoun ....cevvvvvvvirnnnnn Jevvnnnnieiiiinnns foinneneens 2,814 [ 2,814 | 2,932 [oooiiiiiinnns AR 0 s (7)1 P (U [RF) 1 (U1 O 2,814 [t (1 P [ PO [V 41 | 11/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..B1748K-AA-0 [ 144A  3.500% 03/25/50 ....cevvvvnvvvvvinnnninnnns | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 18,226 |............ 18,226 |ovevvnnnnnns 18,991 |ovvennnnnns 19,131 | 0 s (905) |+vvvvvrrrnnnnns (U (905) |.ovvvvvnnnnnns (U P 18,226 |oeenieiinnnnn (1 P [ PO [V 264 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ....cevvvnnvvvviinnninnnns | nnnnns . 06/01/2024 . | Paydown ... . 02/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81748R-AV-9 [A20 144A  2.500% 11/25/50 ..eevvvvvvvivvnnnnnens | unnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 17,992 [oeeereenne 17,992 |oeeeeennnns 18,466 |............ 18,496 |oovvvenninnnne 0 s (504) |vvvvvrinnnnnns (U (504) |..ovvvvnnnnns (U P 17,992 |ovvvveenes (1 P [ PO [V 173 | 11/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-6 CLASS
..81748Y-BD-3 |AI03 144A  0.500% 10/25/51 .... N R, . 06/01/2024 . | Paydown ... . 10/25/2051 . |1.A FE ....
SEQUOIA MORTGAGE TRUST SERIES 20:
..81740B-AA-9 [ 144A  5.000% 01/25/53 ....evvvvviviiininiiiiinnn | nnnnns . 06/01/2024 . |Paydonn .....uvnnvvviinnnnns Jovvniniiiiiiiiinees foeeieneens 14,797 |oooooennnees 14,797 |oeeennnnns 14,640 |.ooeennnnns 14,583 |oeeeeiiiinns (U P 214 | (U P 214 | (U P 14,797 | (1 P [ PO [V 302 |. 01/25/2053 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-2 CLASS A4
..81749H-AD-0 [144A  6.000% 12/25/53 ....cevvviviiinnniiiiiinn | nnnnns . 06/01/2024 . | Paydown ... . 12/25/2053 . |[1.A FE ....
SERIES RR TRUST SERIES 20
..81753R-AA-7 [0.000% 05/25/47 ....evviiviinnnnniiiiiinininiiiiins | nnnens . 04/01/2024 . |Paydonn ....ceeveiiiiiinnns foovenninniniiiininns Joviinnnns 500,000 |.......... 500,000 |........... 452,473 |..ouennnnns 494,369 |......ooeeennns (U 5,631 |t [U 5,631 |iiveeniinns [U N 500,000 Jueeiiiiinnnnn 0 | (U [ 0 |. 05/25/2047 . |1.A FE ....
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SERVPRO MASTER ISSUER LLC SERIES 2024-1A
..817743-AJ-6 |CLASS A2 144A  6.174% 01/25/54 ........cooeeee [ oennnn . 04/25/2024 . |Paydown ........oooeeiiiiins feeniiinnniis e 1,875 |l 1,875 |oveeiennns 1,875 [oveiiiiiiiiinnns (V2 0 e (VO 0 | (VO 0 e 1,875 [, (VN 0 | [V 29 |. 01/25/2054 . [2.C FE ....
SOLAR STAR FUNDING LLC SERIES 144A

L B341BH-AA=T | 06/30/35 ..o | oo . 06/30/2024 . [Various ... 191,289 193,266 |.... . 06/30/2035 . |2.B FE ...
SONIC CAPIT

..83546D-AG-3 | 144A  3.845% 01/20/50 ..vvovvvvevvririerereiens | verenn . 06/20/2024 . [Paydoun ...eveeeeeiieiens foereeneriiieieiees [oeeeeeans 2,500 [oovererennnn 2,500 [oeereiinne 2,500 . 01/20/2050 . |2.B FE ...
SOUTH TEXAS ELECTRIC COOP INC ELECTRIC COOP Redenmpt ion 100.0000

..84055%-AC-2 | INC  3.300% 11/15/43 ...oovvvrrrririiiiiiiiiininns [ oo . 05/15/2024 . | evvviiiiiiiiiiiiniiiiiiininns e e 101,667 |.......... 101,667 [.......... 101,667 . 11/15/2043 . |1.F ........

SOUTHWEST WATER COMPANY WATER COMPANY

..845331-C*-6 | 4.130% 05/17/28 ....oooiviiiiieiiiiiiieecciiiies [ eeeees . 05/16/2024 . [Call 100.0000 ...o. fooevveerneiiiiiiies oo 900,000 |.......... 900,000 |.......... 900,000 . 05/17/2028 . [2.A PL ....
STARNOOD MORTGAGE RESIDENTIAL SERIES 2021-6

..85573R-AA-6 | CLASS A1 144A  1.920% 11/25/66 ........ccccuves | veeennn . 06/01/2024 . [Paydoun ......cceveeieriins foeriiiiiiiiinniiis [ 30,208 [........... 30,208 |............ 26,130 |vveennnnn 26,173 |0 [ 4,035 0 4,085 0 30,208 |...oouviiennns (VN 0 | [V 239 |. 11/25/2066 . |1.A FE ....
STRUCTURED ASSET SECURITIES CO SERIES 1998-6

..863572-UD-3 | CLASS BT 6.500% 07/25/28 .......cceevvuvuvnnes | avneeen . 06/01/2024 . [Paydonn ......ccvvveeneein ferrniiiiiiiininni o 3,589 03,889 [0 8,522 [ 3542 [0 |87 [0 T 0 3,589 | (O O [V O, [V 102 (. 07/25/2028 . |1.A FM ...
AMORTIZING RESIDENTIAL COLLATE SERIES 2001-

..86358R-ND-5 |BC6W CLASS A 5.743% 10/25/31 ....coovvvivvins | veees . 06/25/2024 . |Paydoun ... . 10/25/2031 . [1.A FM ...
LEHMAN XS TRUST SERIES 2005-2 CLAS

..86359D-MZ-7 |5.670% 08/25/35 .....ccuvvvieieiiiiiiiieeiiiiiees | eeeens . 06/01/2024 . [Paydoun ......ocvveeieiiiis fenniiiiiiiniiiis [ 787 | 1,259 | A7 o 1831 |0 [ (894) e 0 [ (894) il 0 | 787 | (VN 0 | [V 92 |. 08/25/2035 . [1.A FM ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B

..86361Y-AA-5 | CLASS A 144A  5.189% 03/15/38 ... [ TS . 06/15/2024 . |Paydoun ... ... 14,837 ... 14,837 |.... .. 14,837 |.. . 03/15/2038 . [1.A FE ....
SUBWAY FUNDING LLC SERIES 2024-1A MORGAN STAN .

..864300-AE-8 | 144A  6.505% 07/30/54 .......coecuvvviieiiiiinins | reeenn . 05/3172024 . [INC. ..ooviiiiiiiiiiiiiiins [ [ 1,517,344 |........ 1,500,000 |........ 1,500,000 |.evveveneeinnnns [V O [V O, (O O [V O, (VO 0 fnns 1,500,000 . 07/30/2054 . 2.B FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B

..B6744T-AB-2 | 144A  2.010% 07/20/48 ......eevvevvicirinineiiien | eeeenn . 06/20/2024 . |Paydoun ... ....6,528 ....6,516 |.... .6,528 |.. . 07/20/2048 . (1.G FE ....
HEL10S ISSUER LLC SERIES

..86744V-AA-9 |5.000% 08/20/49 .......ccevvviiiiiiiiiiiiiiiiiiins [ eeeees . 06/20/2024 . [Paydoun .......ccovvveerein foeiiiiiiiiiiinnn [ 6,024 |............ 6,024 |.....coee.. 5,982 |..coeeennn. 6,040 |............... 0 s (16) oo [V O (16) oo 0 e 6,024 |............... (VN 0 | [V O 126 |. 08/20/2049 . [1.G FE ....
SUNNOVA HLS VII1 SERIES 2022-A CLASS B 144A

..B6745A-AB-2 | 3.130% 02/22/49 ......oevviiiiiiiiiiiiiiiiiieeeens [ reeees . 06/20/2024 . [Paydoun .......ccovvverrenn foeniiiiiiiiinnn e 5,698 ... 5,698 |....ccoeens 5,571 | 5,658 |.....cccvvnnns [V O LU F [V O LU (V) O 5,608 |....oooeeennnn (VN 0 | [V 74 . 02/22/2049 . |1.G FE ....
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A

..B6745N-AA-6 | 144A  3.350% 02/01/55 .....coovuvvviieeiiiiiiens | aeeeens . 04/30/2024 . [Paydoun ......ccccvvveeiiin feeeiiiiiiiiin e 6,240 |............ 6,240 |....ccoeeens 6,211 | 6,216 |.....ccvveens [V O 2% i [V O 2% i (V) O 6,240 |.....oeeennnn (VN 0 | [V 105 . 02/01/2056 . |1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A

..867450-AA-9 |2.580% 04/28/56 .........ovveiiiiiiiiiiiiiiiiiiees [ eeeees . 04/30/2024 . [Paydoun ......cccevveiiiiiis feoneiiiiiiiineiiis [ 10,770 | 10,770 |oeeennees 10,755 |..ooenneens 10,756 [ooveeeeeinnnes [V O L PO [V O L PO [V 10,770 [ooeeieiiiinnns (VN 0 | [V 139 . 04/28/2056 . |1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2

..86772F-AA-Q | CLASS A 144A  3.610% 02/01/55 ......oeevviunnns | aeeenn . 04/30/2024 . [Paydoun ......cccevveiiiiiis feoneiiiiiiiineiiis [ 24,780 |............ 24,780 |............ 24,378 |...oeeenen. 24,503 [o.oeoieeinnnnns [V 28 | [V O 28 | [V 24,780 |oooeeiiienens (VN 0 | [V 447 |. 02/01/2085 . [1.F FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A

..B6772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ...oeevvevvinnns | eneeenn . 04/30/2024 . [Paydoun ......cccevveiiiiiis feoneiiiiiiiineiiis [ 12,561 |o.ooeeeenne 12,561 | 12,488 |.....ooees 12,478 | [V O 88 | [V O 88 .o [V 12,561 [ovvveiinnnnnnns (VN 0 | [V 208 |. 07/30/2067 . [1.G FE ....
SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A

..86772Y-AA-8 | CLASS A 144A  5.750% 01/30/59 ......cccvvuvres | avneenn . 04/30/2024 . [Paydonn ......cccvveeiiiin feeiiiiiiiiin e 5,336 [oooooeinnnns 538 |.oereennn. 5,233 |ooieeeennne 5,240 |ccorrinnnnn. [V O 95 | [V O 95 | (V) O 5,336 |.ooeiiiiinnnn (VN 0 | [V 163 . 01/30/2059 . |1.G FE ....
SUNRUN NEPTUNE [SSUER 2024 1 SERIES 2024-1

..86773C-AA-5 | CLASS A 144A  6.270% 02/01/55 ......oevvvinnns | eeenn . 04/30/2024 . [Paydoun ......cccevveiiiiiis feoneiiiiiiiineiiis [ 17,785 |oveeeeenn. 17,785 | 7,777 e [V O [V O, [ O [V O, [ O [V LEAL T O (VN 0 | [V 40 |. 02/01/2055 . |1.F FE ....
SUTTONPARK STRUCTURED SETTLEME SERIES 2017-1A

..869507-AA-1 | CLASS A 144A  4.190% 01/15/71 ..occvvveieeiiiis | eeenn . 06/15/2024 . [Paydoun .......cccvvverienn foeniiiiiiiiinn e 4712 o 4712 | 4,827 |oeeeiiinens 4 PO 0 s (13 A [V O (65) [cuvvvnnnnnnnnns 0 e 4712 | (VN 0 | (0 O 80 |. 01/15/2071 . [1.A FE ....
TENET HEALTHCARE CORP SERIES 144A  6.750%

..88033G-DT-4 | 05/15/31 ..vveiiiiiiiiiiiiicccciiiicececciiiees [ eeeees . 06/25/2024 . Tax Free Exchange ....... |ocoovvivieniiiiics foeeeeenne 440,000 |........... 440,000 |........... 440,000 |........... 440,000 |....vvveennnne [V O, (O O [V O, (O O [ O 440,000 |..ooeeieiennns (VN 0 | [V 18,150 |. 05/15/2031 . |3.C FE ....

..88104#-AA-4 | TERRAFORM UTILITY SOLAR X  4.590% 08/31/40 |....... . 06/30/2024 . [Various ..........cccceeeens foreeeimiiiiennnenns foeeeenne 52,259 |............ 52,259 |.eecoeeeen 52,259 f..occoeunen 52,259 [oeereeiiennes 0 foreeeiiiiins (O IO [ OO (O O 0 fooeeeanne 52,259 |oooeiiiiinnnns (O O 0 foreeeiiiiias [ P 1,199 |. 08/31/2040 .|2.C PL ....

Redemption 100.0000

..88307%-AA-3 | TEXOMA WIND LLC ~ 4.120% 06/30/34 .......cceee | vueennn L 06/30/2024 . [ .eeeiiiiiiiiiiieiiieees [ [ 293,910 |........... 293,910 [oooeeeeee 293,910 [.......... 293,910 [oeereiiinnes 0 foreeeiiiiins 1 [ [ OO 1 [ 0 foeeeenne 293,910 fooeeiiiinnnns (O O 0 foreeeiiiiias 0 foeeiinns 12,109 |. 06/30/2034 . |2.C PL ....
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS

..89171Y-BA-8 | 2B1 144A  4.882% 11/25/57 ...ovevveeiiiiiiceees | eveens . 06/01/2024 . [Paydoun ......cceeveeeeiiiis foereeiiiiiiiecii [ 26,306 [............ 26,306 |............ 27,326 |eveennnnn. 26,963 |...eueeeeennne 0 foeeeenne (170 R 0 foeeeenne (170 R 0 fooeeeene 26,306 |...cceveeenns [ IO 0 foreeeiiiiis [\ IO 630 |[. 11/25/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS

..89172P-AC-3 | M1 144A  3.000% 08/25/55 ........eeeveeivuuenns | eveeenn . 06/01/2024 . [Paydoun ......cceeveeeeriiis foereeiiiiiiieeii [ 46,946 |............ 46,946 |............ 46,241 |............ 46,665 |............... 0 fooeeeeenne P2 0 fooeeeeenne 81 | 0 fooeeeeene 46,946 |.....ooeeennne. (O O 0 foreeeiiiiinas [\ O 662 |. 08/25/2055 . |1.A ........

..89255#-AA-9 | VANDERBILT TRADEMARK ROYA  4.920% 07/01/48 |....... . 06/01/2024 . [Various ......ccceveeevnves forveeeiiiiiiiiiiinns fovieiiinnn 5,372 |ovviiinnn. 5372 |ooouerenn. 5,372 Jooueeannn 5,372 |oooiiiinnn. [ [V PPN [V [V PPN 0 foeeeennns 5,372 |oooiiiiaenn [V PPN [V 0 foeeeiiiiinns 110 ). 07/01/2048 . |1.F PL ....
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TRUIST FINANCIAL CORP SERIES MTN  5.867% MORGAN STANLEY & CO.
..B9788M-AP-7 |06/08/34 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiiieeeeiens [ . 06/18/2024 | INC. ooooeeieiiiiiiiiiiiiins e | 3,043,350 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..eeeeeeennnns 0 e (VO 0 | (VO 0 fnns 3,000,000 |...ceeerennnns (U 43,350 |......... 43,350 |............ 93,872 |. 06/08/2034 . |1.G FE ....
Redemption 100.0000
..90345lI-AA-2 [US AIRWAYS 2012-1A PTT ~ 5.900% 10/01/24 .... |....... L 04/01/2024 . | eevnnieiiiiiieieeiiiieeeees e e 46,766 |............ 46,766 |............ 43,693 [..ovvennnee 45,933 [ooiiiiiiinnnne 0 s 833 |oviiiiiiiinns [V ST 833 |oviiiiiiiinns 0 s 46,766 |..ooooeeenenns (VN 0 | [V 1,380 |. 10/01/2024 . 1.F FE ....
Redemption 100.0000
..90345II-AD-6 |US AIRWAYS 2012-2A PTT  4.625% 06/03/25 .... |....... . 06/03/2024 . | .evnneeiiiiiiieeeeiniieeeees e e 31,206 |............ 31,206 [oeeennnnne 30,69 |....oooeeiieens (V2 0 s 507 [oueerinnnnnns [V ST 507 [ouerrnnnnnnnn 0 s 31,206 |oeeeeeeeennns (VO 0 | [V 722 |. 06/03/2025 . [2.A FE
Redemption 100.0000
..9034611-AA-1 [US AIRWAYS 2013 1A PTT ~ 3.950% 11/15/26 .... |....... L 05/15/2024 . | eeeneeiiiiieeeeiiieeeeees e e 34,694 ... 34,694 |........... 33,740 ool (V2 0 s 954 |ovviiiiiiiins [V ST 954 |ovvviiiiiinns 0 s 34,694 [..ooeeiiinnnn (VN 0 | [V 685 |. 11/15/2025 . [2.A FE
Redemption 100.0000
..918628-AA-2 [VC 3 LS 2021 LP 2021 LP  3.500% 10/15/31 ... |....... L 06/15/2024 . | .evnneiiiiiiieeeeiiieeeees e e 39,227 |oerrennnnnn 39,227 |oveevrrnans 39,227 [ovvvnnnnnns 39,227 fovuviiinnnnns 0 e (VO 0 | (VO 0 s 39,227 [oeeiiiiiinnns (VN 0 | [V 606 |[. 10/156/2031 . ]1.G PL .
Redemption 100.0000
..918628-AB-0 |VC 3 LS 2021 LP 2021 LP  4.750% 10/15/41 ... |....... . 06/15/2024 . | evenniiiiiiie e . 10/15/2041 . |2.B PL
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 |CLASS A1 144A  4.474% 04/25/67 .............oo. [ oeennn . 06/01/2024 . |Paydown .......coooeeeiiiins Joeneiiiniiinis e, 31,536 |........... 31,535 |oveiiiens 31,534 [o.eeenees 31,799 |l 0 s (264) |vvvvvrrinnnnns (U (264) |vvvvevrnnnnnns 0 s 31,536 [oeiiiiiiinns (VN 0 | [V 556 |. 04/25/2067 . [1.A FE .
VERUS SECURITIZATION TRUST SERIES 2021-7
..925380-AA-8 | CLASS A1 144A  1.820% 10/25/66 ......eevvvvvves [oeeennn . 06/01/2024 . |Paydown .......oooeeeiiiiins e e, 30,961 |........... 30,951 [o.eeenennee 27,8% |............ 28,197 | 0 |eeeenns 2,753 |oeiiieiees 0 eeeeenn 2,753 |oeeeiieins 0 s 30,961 [ (VN 0 | [V 222 |. 10/25/2066 . |1.A FE
..02838@-AA-1 |VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. [.oeees . 06/30/2024 . |Call 100.0000 ... fonennnnniiiiiiiiinn oo 17,217 | 17,217 e 17,217 | 17,277 e [V (VR [V (VR [V R 17,277 | (VO [V [V 16,062 (. 10/14/2049 . |1.F PL .
VOYA REIDF CLASS A SENIOR NOTE ~ 8.602% Redemption 100.0000
..92918W-AA-5 | 10/01/30 ... [ I . 05/30/2024 . | .. . 10/01/2030 . |2.B PL
WAMU MORTGAGE PASS-THROUGH CER SERIES 2003-S5
..920227-2G-0 | CLASS 1A4  5.500% 06/25/33 .......eevvvvvvvvenns [erreenn . 06/01/2024 . | Paydown . 06/25/2033 . |3.C FM
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-4G-0 | AR14 CLASS 2A2  4.709% 12/25/35 .....cevvvvvvee [eerennn . 06/01/2024 . | Paydoun ... . 12/25/2085 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SER
..92022F-4V-7 | AR13 CLASS A1C3  6.000% 10/25/45 .........cce. [oennnn . 06/25/2024 . | Paydown . 10/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 05-AR2
..92022F-D2-1 |CLASS 2A1A  6.079% 01/25/45 ......ovvvvvvvnnnnns [ eeeennn . 06/25/2024 . | Paydoun ... . 01/25/2045 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER S
..92022F-J5-8 | AR6 CLASS 2A1C  6.138% 04/25/45 ......cccoeen [oeennn . 06/25/2024 . |Paydoun ........oooeiiiiiins e e F(-7 2 762 | 736 |oveeeeeiiiennns L T P [V [ [V T o (V1 F(:7 (VO [V [V 17 |. 04/25/2045 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-82-5 | AR8 CLASS 2AB3  6.179% 07/25/45 ........cccee. [ oennnn . 06/25/2024 . |Paydoun .......ooooeeiiiiins i e 2,591 o 2,501 [ 1,996 [ooevveeenns 2,069 |....oooeeenns [V L7 P [V R L7 P, [V 2,591 | (VO [V [V 55 |. 07/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92922F-U5-5 |AR9 CLASS A1B  6.000% 07/25/45 ......ccvvvvvuee [eerennn . 06/25/2024 . |Paydoun .......oooeeiiiiiins i e 1,163 ...l 1,163 |oeeeeeeees 1,163 |ooveeennns L PR VK PO [V (10) oo [V R (10) oot [V 1,163 [oveeeinnnnnes (VO [V [V 27 [. 07/25/2045 . |3.A FM
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~
..92022F-IE-4 | AR9 CLASS A1 5.406% 08/25/34 ..........ooooees [ eeennnn . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foneiiiniii e 2,110 [ 2,110 |l 2,008 [oennnnnee 2,121 | [V [ D [V R [ D [V 2,110 foeeeeiiiiinnns (VO [V [V 43 |. 08/25/2034 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~
..92022F-XN-5 |CB3 CLASS 2A  6.500% 10/25/34 ........ocoeeeees [ oennnn . 06/01/2024 . |Paydoun ......cooeeeiiiiiins v e, 305 [oeeiiiiiiinnne 305 |t 1K 315 | [V (10) oo [V R (10) oot (V1 305 |ooeeiiiiiens (VO [V [V 8 |. 10/25/2034 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~
..92020F-ZF-8 | AR12 CLASS A2A  6.000% 10/25/44 .............. [....... . 06/25/2024 . |Paydoun .......ooooeiiiiiins i e 4,103 [oeeiiiiens 4,103 ...l 4,103 |l 418 | [V [R5 S [V R [R5 S [V 4,103 |ooeeeiiienns (VO [V [V 95 |. 10/25/2044 . (1.A FM ....
WAMU MORTGAGE PASS-THROUGH CER SERIES 2006~
..92025D-AA-8 | AR17 CLASS 1A 5.973% 12/25/46 ................ [ oennn . 06/01/2024 . |Paydoun ......oooeeeeiiiiins foniiiiinis e 5,757 |oeeeevinnnns 5010 |t 3,015 [ 4,00 |oooeeeeennns [V R 1,667 [oennnnnnnne [V R 1,667 [ocennnnnnnne [V 5,757 |ooeeeeeieienns (VO [V [V 108 |. 12/25/2046 . |1.A FM .
WIABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redempt ion 100.0000
..92066%-AC-3 |5.560% 12/19/24 ....cooeeiiiiiiiiiiiiiiii [ . 04/30/2024 . | .. . 12/19/2024 . (1.F ........
WABASH VALLEY POWER ASSOCIATIO PONER ASSOC
..92966%-AD-1 |5.560% 12/19/24 ....ccoeeiiiiiiiiiiiiiiiiiiiis [ . 04/30/2024 . | evvviiiiiininiiiiiiiiiiiniins e e 18,773 [ 16,778 [ 16,778 [ 16,772 e [V 2 [ [V 2 [ [V R 16,773 [ovevveiininnnns (VO [V [V 466 | 12/19/2024 . [1.F ........
WABASH VALLEY POWER ASSOCIATIO PONER ASSOC
..92966%-AE-9 |5.560% 12/19/24 ....ooooiiiiiiiiiiiiiiii [ VY V()72 O R R~ 10 ¢ N N - ¢ T NN - ¢ AR 18- < I N [V 3 [ [V 3 [ [V 26,839 [..oooeiiiinnns (VO [V [V 746 | 12/19/2024 . (1.F ........
WABASH VALLEY POWER ASSOCIATIO PONER ASSOC
..92966%-AG-4 |6.140% 01/31/28 .....evvvvvvvviiiiiniiiiiiiiiiiinins [ oo . 04/30/2024 . |Various .......cceeeevinnnn Joorereeennnnnnnnnnns o 1447160 | 144,715 |l 144,715 (Ll 137,671 [ [V R 7,083 |l [V R 7,083 |l [V R 144,715 |t (VR [V [V 4,443 1. 01/31/2028 . |1.F ........
..02980*-AB-7 | W2W FINANCE LLC  4.600% 01/31/32 .......coeeee [oennnn . 06/30/2024 . | .eeviiiiiiiiiiiiiiiiiiiiiiiinn e |eeeeeennnnn 6,129 | 6,129 | 6,129 [l 6,129 e, [ P [\ [ P 0 [ [ I P 6,129 |....oooeennnns 0 [ [ P [ 141 |. 01/31/2032 . |2.B PL
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WAMU MORTGAGE PASS-THROUGH CER SERIES 07-0A2
..933635-AA-2 [CLASS 1A 5.853% 03/25/47 .....cevvvvvvviinnnnn | nnnnns . 06/01/2024 . |Paydonn ....cevvnvvvvevnnnnn Joevvnnnnieiiiinnns foinneneens 5,246 | 5,541 [oiiiiiniins 4,582 |..ooovennnnns 4,655 |..oooviiinnnnns (U P 591 | (U P [ [V P 5,246 |..oevvvvnnnnnns (1 P [ PO [V 93 |[. 03/25/2047 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19
..933638-AC-2 [CLASS 1A1B  6.000% 01/25/47 ......ccvvvvvvvveen | uunnnns . 06/01/2024 . | Paydown ... ... 1,587 L0 .1,566 |.. . 01/25/2047 . |1.AFN ...
WAMU ASSET BACKED CERTIFICATES
..93363X-AD-5 [CLASS 2A3  5.628% 07/25/47 .....cevvvnnvvvvvnnnn | unnnns . 06/25/2024 . |Paydomn .....eeeviviiiinnns Jovvniinnniiiiinens feeeneeeens 10,884 |............ 10,884 |...eennnee 7,046 |oeevennnnnns 6,893 | (U 3,990 |iiiiiinnns (U 3,990 |iiiiiinnns (U P 10,884 |oeeviiiiiinnnn (1 P [ PO [V 98 |. 07/25/2047 . |1.AFN ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2007-
..93364B-AA-8 [OAS CLASS 1A 6.000% 06/25/47 ......cevvvvvnnns | unnnns . 06/03/2024 . |Paydonn .....oeuvviriiinnnnn Joevvnniiniiiiiiinns foneneens 3,720 |oeiiiinne 3,720 |oeeiiinnns 3,208 |ieevennnnnns 3,304 [ooooiiiiinnnnns (U P L3 [T PO (U P L3 [ PO [V P 3,720 [ooeeeiiiinnnnns (VN P [ PO [V 59 |[. 06/25/2047 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4
..939336-6D-0 [CLASS CB9  6.000% 06/25/35 ....cevvvvvvvvnnnnns | uunnnns . 06/25/2024 . |Paydonn .....eeuviviiinnnnn Jevvnninnniiiiiinns foneneens 1,861 |oeeeennnnns 1,971 | 1,667 [ooeeveennnnns 1,742 | (U P 19 [ (U P 19 [ [V P 1,861 [ooeiieiinnnn (1 P [ PO [V 46 |. 06/25/2035 . |[1.A FN ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR9
..930346-AB-8 [CLASS 2A  5.993% 11/25/46 ......ccvvvvnvvviinnn | uunnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 1,369 [ooiiiiennnns 1,735 s 1,217 | 1,346 |oeeenennnnne [ O AT [ R AT (U1 O 1,369 |ovvvnnens (1 P [ PO [V 25 |. 11/25/2046 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-5
..93934F-AA-0 [CLASS CB1  5.500% 07/25/35 ...ccvvvvvnnvvviinnnn | nnnnns . 06/25/2024 . |Paydonn .....oevviviiinnnnn Joevvnninniniiiiins foneneens 1,274 [oooooooennins 1,204 [..onennns 1,087 [ooeiieinnnnns 1,104 | (U P 169 [ooeeiiiiiinnnns (U P 169 [ooeiiiiinnnnns (U1 O 1,274 | (1 P [ PO [V 32 [. 07/25/2035 . [1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-7
..93934F-BU-5 [CLASS 4CB  7.000% 08/25/35 ....evvvvvvvvvvnnnnns | nnnnns . 06/01/2024 . |Paydomn ....cvuvvvvviiinnnns Jovvnninieeiiiiiinnes foeieeeeiiiiis [V O 463 |..oiiiiiiinnns P B 270 |ooviiiiiinns 0 s (0] (U [20) ) . [ (VN (1 P [ PO [V 14 . 08/25/2035 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-8
..93934F-CF-7 [CLASS 1A2  5.500% 10/25/35 ...ccevvvvnnvvvvinnnn | unnnns . 06/01/2024 . |Paydonn ....cevvvvvvvevnnnnn Joevvnninniiiiniinns foiineneens 3,034 [eeiiiinne 4,501 | 4,085 |ieeveennnnns 4,445 [, 0 fens (1,411) [, (U . (1,41) oo [V P 3,034 [oooiiiiiinnnns (1 P [ PO [V 106 . 10/25/2035 . [4.B FM
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-10
..93934F-GJ-5 [CLASS 3CB1  6.000% 11/25/35 ...oevvvnnivvinnnnnn | unnnns . 06/01/2024 . |Paydomn .....ovvnvvvrinnnnns Joevnnnnieiiiiiinnes foeeeeeeiiinnns 362 |oeeeiiiiinns 694 | 465 |..oiviiininns 505 |oiviiiiiins 0 s (LX) P (U (143) | [ PR 362 [oooiiiiiinnnns (1 P [ PO [V 17 | 11/25/2035 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2006-1
..93934F-KK-7 [CLASS 20B1  7.000% 02/25/36 .....evvnvvvvvvnnnns | unnnns . 06/01/2024 . |Paydomn ....evvvnvviiinnnnns Jovnnninieeiiiiiinnns foeineeeiiiis 0 [ 1,911 |, 804 |....covnnnnns 790 |ooviiiiiinns 0 s (790) [evvvnnnnnnnnnns (U (A1) ) PO [ (VN (1 P [ PO [V 49 . 02/25/2036 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2007-
..939355-BR-3 [OA3 CLASS 4A2  5.853% 04/25/47 .....ccevvvvvnnn | unnnns . 06/01/2024 . |Paydonn .....evvvvvviinnnnns Jovvneinieiiiiiiinees foeeieneens 37,288 |oeeeennns 35,577 |ooeveinnnnns 31,594 | 31,499 [oooiiiiinnnnns (U 5,783 |vviiiiinnns (U 5,783 |vviiiiinns (U P 37,288 [oooeiiiiinnnnns (1 P [ PO [V 747 |. 04/25/2047 . |1.AFM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR7
..93935D-AA-4 [CLASS A1A  6.073% 09/25/46 ......evvvvvvnnnnes | nnnnns . 06/01/2024 . |Paydonn .....eevvvviinnnnns Jovvnninineiiiiiinees foeeeeneens 10,725 |..........e. 10,616 |[o.ooeeenneeee 7,580 |oveeeennnnns 8,245 [.oooviiinnnnns (U 2,480 |.ooivinnnnnnns (U 2,480 |.ooiiinennnnns (U P 10,725 |oeeniiiinnnnn (1 P [ PO [V 164 |. 09/25/2046 . |1.A FN ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-8
..93935E-AC-8 [CLASS A3A  4.141% 10/25/36 ...evvvvvnvvvvinnnnns | nnnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 1,043 [oooiiiiinnins 1,043 [.oonenens 1,138 | 1,044 | (U P 899 |t (U P 899 |t (U1 O 1,043 | (1 P [ PO [V 13 |. 10/25/2036 . |[1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  6.113% 08/25/46 .....evvvvvvvvvnnnnens | unnnnns . 06/01/2024 . |Paydonn ....covvnvvvvernnnnn Jevvnninnieiiiinnns foinneneens 3,210 [oeeirinnns 4,006 |...oounnnnns 2,49 |....ccovnnnns 2,387 |oeviiiiinns (U P 824 | (U P 824 | (U1 O 3,210 [ooeeiiiiiinnnns (1 P [ PO [V 75 |. 08/25/2046 . |2.B FM
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  6.113% 08/25/46 .....evvvvvvvvnnnnens | annnnns . 05/01/2024 . |Paydonn .....ovvnvvviiinnnnn Jevvnnnnnieiiiins fonneneens 4,068 |.....covnnnns 4,082 |............. ) [ 2,408 |...covvnnnnnnns (U 1,659 |oveeiiiiinns (U 1,659 |oveeiiiinns (U1 O 4,068 |o.uueiiiiinnnnn (1 P [ PO [V 77 |. 08/25/2046 . |2.C FM
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93935Y-AA-8 [CLASS A1 5.658% 12/25/36 .....cvvvnvvvvrnnnnns | unnnnns . 06/25/2024 . |Paydonn .....ovvveviininnnn Jovvniinniniiiiins foneneens 3,288 [ceeiiinnn 3,288 |ievinnnnnns 1,94 | 1,831 | (U 1,457 | (U 1,457 | (U1 O 3,288 |...covvnnnnnnns (1 P [ PO [V 33 |[. 12/25/2036 . [1.A FM .
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AA-4 [ CLASS A1 144A  3.000% 05/25/50 ....eevvnvvvvens | unnnnns . 06/01/2024 . |Paydoun ....cevvnvvvvennnnnn Joevvnnnniiiiiiiinns foinieneens 7,214 oo 7,214 s 7,646 |ooovennnnnns 7,760 [ooeeeiiiinnnnns 0 s (546) |vevvvvrnnnnnns (U (546) |..evvvvnnnnnnns (U1 O 7,214 |t (1 P [ PO [V 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 ......ovvveen | uunnnns . 06/01/2024 . |Paydonn ....cevvnvvvvivnnnnn Joevvnnnnieiiiinnns fonneneens 5,771 |fooviviinnnnns 5,771 |ovvevienns 6,072 |oeevennnnnns 6,151 | 0 s (380) [cevvvnnnnnnnnns (U [R50 PO (U1 O T T PO (1 P [ PO [V 72 | 05/25/2050 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005-
..94982P-AA-7 | AR7 CLASS 1A1  6.154% 05/25/35 ...covvvnnnvvees | uunnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 4,497 oo 4,407 |oooooiiinnnns 4,404 |............. 4,531 [ooiiiiiiiinnns 0 s (£ (U P [£<Z ) PO (U1 O LT R (1 P [ PO [V 112 | 05/25/2035 . |1.A FM .
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AA-9 [ CLASS A1 144A  3.500% 07/25/49 ....ccevvvvvees | unnnns . 06/01/2024 . | Paydown ... .2,908 |.. . 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SEH
..949831-AS-0 [CLASS A17 144A  3.500% 07/25/49 ......oeoevees | unnnnns . 06/01/2024 . |Paydoun ....cevvvvvviernnnnn Joevvnnnniiiiiiiinns Joiineneens 2,520 [oeeeiiiennns 2,520 [ooooiiiinnnns 2,529 [ooiiiinnnnns R 0 s (13) fervnnnnnnnnnnns (U P (R P (U1 O 2,520 . 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2006-
..94983J-AC-6 |AR1 CLASS 2A1  6.307% 03/25/36 ....evvvnnvvvnnn | unnnns . 06/01/2024 . | Paydown ... 2,707 |.. . 03/25/2036 . |1.A FN .
WELLS FARGO MORTGAGE BACKED SE SER
..94985J-CD-0 [CLASS AP0 0.000% 06/25/37 ...evvvnvvvvvnnnnnnes | unnnns . 06/01/2024 . |Paydomn ....cvvunvvveirnnnns Joevvnnnnineniiniinns foviinneeennn 865 oo 712 78 0235 [l O e 430 [l O e 430 [0 665 . 06/25/2037 . |[1.A FN .
WELL FARGO MORTGAGE BACKED SERIES 2018-1
..94989U-AA-9 [CLASS A1 144A  3.500% 07/25/47 ...oovvvnvvvvnnn | nnnnns . 06/01/2024 . | Paydown ... .9,516 |.. . 07/25/2047 . |1.A ........
WELLS FARGO MORTGAGE BACKED SERIE
..95001T-AA-3 [CLASS A1 144A  3.933% 11/25/48 .......ccvveeves | uunnnns . 06/01/2024 . |Paydown ....ceevviiiiiinnns Joovennnniniiiniinns Joviinninnens 3,285 |oooiiiiins 3,285 [.....cceeenns 3,205 [..oiiiinnnnns 3,305 [...ooiiiinnnnns 0 Joeeeeeennn (0] [ U (001 T (U 3,285 [ooiiiiininnnns 0 | (U [ o 61 |. 11/25/2048 . |1.A ........
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WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 | CLASS A1 144A  3.000% 12/25/49 ............ooo. [ oeennnn . 06/01/2024 . |Paydown .......cooeeeeiiiins Joenniiiiniiins e, 10,192 |......oeee. 10,192 |............ 10,443 |........... 10,477 foneiiinnnnns 0 s (257 PO 0 s (257 A 0 s 10,192 [ovvveiiiinnns (VN 0 | [V 120 [. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 | CLASS A17 144A  3.000% 06/25/50 ... O [P . 06/01/2024 . | Paydoun ... . 06/25/2050 . [1.A ........
WELL FARGO MORTGAGE BACKED S SERIES
..95003N-AB-2 | CLASS A2 144A  3.000% 03/25/52 ......cceeeeeen [ereennn . 06/01/2024 . | Paydown . 03/25/2052 . [1.A ........
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2II
..95058X-AE-8 | 144A  3.884% 03/15/48 .....oovvvvvvviiiiiiiininns [ eeens . 06/15/2024 . | Paydown . 03/15/2048 . 2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2!1
..95058X-AL-2 | 144A  2.775% 06/15/51 ...evvvvvvvrrnnnninnnnnnins [ eeeenn . 06/15/2024 . | Paydown . 06/15/2051 . 2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2!1
..95058X-AP-3 | 144A  4.535% 03/15/52 ....vvuvnnniiiiiiiiiiiiins oo . 06/17/2024 . | Paydown . 03/15/2052 . (2.B FE ....
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..97314@-AA-3 |3.670% 12/18/34 ..oovvvvvvviiiiiiiiiiiiiiiiiiieeiens [ . 06/30/2024 . | Various ......ceeeeviiiiinn foerereieniiiinienens o, 40,503 |............ 40,503 [....oennnee 30,941 fo..ieiiie 39,726 |...oooeeenn 0 s LZL [V ST LZL 0 s 40,503 [.oooeiiiiiennn (VN 0 | [V 743 | 12/18/2034 . [1.F PL ....
WIND ENERGY TRANSMISSION TEXAS TRANSMISSION
..97314@-AA-3 |3.670% 12/18/34 ..oovvvvvviiiiiiiiiiiiiiiiiiiieeiens [ . 04/10/2024 . | Various .....ccceeeviiinnnn foeeeeeneeenninninnns Joeeenennnns 1,495 [ 1,495 |............ 1,474 |oeeeeenes 1,466 [ooovvvvnennnns 0 e 29 [ 0 e 29 [ 0 e 1,495 |, (VN 0 | [V 385 | 12/18/2034 . [1.G FE ....
YELLOWSTONE ENERGY LTD ENERGY LTD  5.750%
..98681%-AA-9 | 12/31/26 oooeeieiii [ . 06/30/2024 . | Various ......cceeevviiiinnn Joereeeeeiniiiinnnnns Joeeennns 142,085 |........... 142,085 |........... 142,085 |........... 142,085 |..........s 0 e (VO 0 | (VO 0 s 142,085 |t (VN 0 | [V 4,085 |. 12/31/2026 . [2.B ........
ZAXBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98920M-AA-0 | 144A  3.238% 07/30/51 ..evvvvvvviiiiiiiiiiiiienns oo . 04/30/2024 . |Paydoun .......ooooeeiiiiiis feniiininiins e 2,500 [oeeriiinnnns 2,500 | 2,500 |..ooeeeenns 2,502 [oooeinnnnnne 0 e (3] R 0 e (73] R 0 e 2,500 |ooeiiiininnns (VN 0 | [V 40 . 07/30/2051 .|2.B FE ....

Redemption 100.0000

..097976-AA-1 | WOLVERINE TERMINALS ULC 10.500% 10/31/30 ... | ....... . 06/30/2024 . ... 40,783 , ...38,468 |.... .. 493 , 0 e . 10/31/2030 . |3.C PL ..

..292766-A#-9 | ENERPLUS CORP  4.400% 05/15/24 .. . 05/15/2024 . [Various ... . 2,420,000 2,420,000 .2,420,000 |. .0 . 2,420,000 0 . 05/15/2024 . (2. ........

..65334H-AA-0 |NEXEN INC  7.875% 03/15/32 ... . 06/27/2024 . | Cal| 120.7580 .. 688,321 . 570,000 704,049 |. (6,672) |. . (6,672) 815,698 (127,377) |. . 03/15/2032 . |1.E FE ....

..65334H-AG-7 | NEXEN ENERGY ULC  6.400% 05/15 . 06/27/2024 . | Cal 117.4300 . .. 352,290 . 300,000 ..353,637 |. (1,438) |. . (1,438) 404,489 . (52,199) |. . 05/15/2037 . |1.E FE .

..C4111#-AG-6 | GRAYMONT LTD ~ 4.700% 06/21/27 . 06/21/2024 . [Various ........ccceevennne .. 750,000 .. 750,000 . 750,000 |.... . 750,000 |.. .. . 06/21/2027 . |2.CPL .
AVERICAN MONEY MANAGENENT SERIES 2022-25A

. 00177G-AG-6 |CLASS C 144A  7.72%% 04/15/35 ..oovevnrnenee. Do . 06/25/2024 . [Paydoun ....oveveveevrires [oerereeiriiiiiiins foaeea 1,750,000 |....... 1,750,000 |........ 1,750,000 [........ 1,756,951 |oveuvrveniiene (| - (8,951) |+vevvvenrnnne [ (8,951) |+vevevenrenne (| - 1,750,000 [oovvvevenene (L1 FU (L AR (U O 60,423 |. 04/15/2035 . [1.F FE ...
AVERICAN MONEY MANAGEENT SERIES 2020-23A

..00177J-BC-8 |CLASS CR 144A  7.57% 10/17/31 .eovevereee Do . 05/02/2024 . [Paydoun ....eveveverevrires feerereeiriiiiiiies foaenas 4,500,000 |........ 4,500,000 |........ 4,200,300 |........ 4,229,603 [..oovveene 0 e 270,397 [oovrvevernnnn 0 e 270,397 [oovrveverennnen (U 4,500,000 |v.voveverennne (U1 (L1 O (U 188,562 |. 10/17/2031 . [1.F FE ...
AUTO METRO PUERTO RICO SERIES 144A  6.750%

. 05330K~AA=3 | 06/30/35 ....vrverereerirererenee s Do . 06/30/2024 . [Various ....oevevervevris [oerererereriririees freenens 19,250 [ooveveene 19,250 |ovveeene 18,137 [oevveee 118,282 |ovvrereennen (L 968 [..vvevernnne (L 968 [.vovovereene (U PR 119,250 [ovevenennee (U1 (L1 O (U1 4,025 (. 06/30/2035 . |2.C FE ...
BIB CENTRAL AWERICAN CARD REC  3.500%

L 05551C-AR=3 | 01/07/30 .o Do . 04/07/2024 . [Various ....eeveveeevrens [oererereneriririees [reenens 336,802 [.orennne 336,802 |........... 336,802 |...o.e.e.. 336,802 |-voveverinnnnne (L1 O (L (L1 O (L (U A 336,802 [ooveeinenn (U1 (L1 O (U1 5,894 (. 01/07/2030 . |1.G FE ....
BANC CREDITO INVERSIONES SERIES 144A  3.500%

+05890M-AA=1 | 10/12/27 e Do . 06/17/2024 . [LARRAINVIAL .vvvevene [oorereieiiiriiies oo 2,069,100 |........ 2,200,000 [........ 2,172,918 |........ 2,188,605 |..cvcvevirnnne (L[ P 1,31 forreeeieeenn 0 |veenn 1,311 | (| - 2,189,916 |veververenns 0 | (120,816) |...... (120,816) |-..voveneen 52,617 |. 10/12/2027 . [1.G FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redemption 100.0000

. 08866T-AA-0 |4.080% 04/07/27 .vvvveeeerrerereneeeseieenas Do L 04/07/2024 . [ vevveereeeeeeicieceeeennes oo [ 46,255 |...oonennn. 46,255 |.cocueee 46,255 ..o 46,255 [.ooveveenee (L1 O (L (L1 O (L (U 46,255 | (U1 (L AR (L1 F 944 . 04/07/2027 .|1.6 FE ....
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redenmpt ion 100.0000

. 08866T-AB-8 |4.180% 04/07/28 ..o Do L 04/07/2024 . [ cevveereseeieieeeeeeeennee oo [ 77,647 oo 77,647 |overrnnne 77,647 |evernne 77,647 [ooeveeiinnne (L1 O (L (L1 O (L (U 77,647 | (U1 (L AR (L1 1,623 |. 04/07/2028 . [1.G FE ....
CREDIT AGRICOLE LONDON SERIES 144A  3.875% BANK OF AVERICA

1 22532L-AN-6 | 04/15/24 ..oveeieieeee e Do . 04/09/2024 . [SECURITIES LLC wvovvvens [oevereeiriririenes [rreenne 500,000 [.......... 500,000 |.......... 495,175 | 499,834 |.ouvveenenen. (L L (L L (U PR 499,994 [.ovovevnenee. (U1 [0 P L3 9,472 |. 04/15/2024 . |1.D FE ...
CROWN CITY CLO SERIES 2023-5A CLASS B 144A

. 22823A-AG-1 |8.925% 04/20/34 ..vvevrniiieieieieieieeeeas Do . 05/09/2024 . [Paydoun ....ovevevererrirns feerereiririiiiiins foaenas 1,000,000 |....... 1,000,000 [....... 1,000,000 [........... 999,505 [..vvvverenne. (L 405 |oeverrninnne (L 405 |oorerrninnne (U 1,000,000 [evovevnnnee. (U1 (L1 O (U O 50,298 |. 04/20/2034 . [1.E FE ...

HSBC SECURITIES USA INC.

..404280-Di-6 |HSBC HOLDINGS PLC ~ 6.332% 03/09/44 .......... Do L 06/03/2024 . [ cevuveeereeeeieieieieeeeens [oereeeneiereeen [ 424,75 |.ooee. 400,000 |.......... 400,000 [.......... 400,000 [.evoveveene (L1 O (L (L1 O (L (L[ A 400,000 [.ovovevnenee. (L1 P 24,756 |- 24,756 [.cvveeeene 18,644 |. 03/09/2044 . |1.G FE ...

.. 45662N-A*-4 | INFINEON TECHNOLOGIES AG  3.940% 04/05/24 .. [D..... . 04/05/2024 . [Various ......coceeeveveves foererereeneneneianes fovene 2,500,000 |........ 2,500,000 |....... 2,500,000 |........ 2,500,000 |.vvevevennes [ P (U (L1 P (U [ 2,500,000 |ovuvevevernns (U [ U (U 49,250 |. 04/05/2024 .|2.B ........
JAVES HARDIE INTL FIN SERIES 144A  5.000% MORGAN STANLEY & CO.

(BT032FAB5 | 01/15/28 oo Do.... L 06/24/2024 . [ INC. w.voverereerieiereres foeveeeeeeeeieiees [eeeens 192,848 |.......... 200,000 |.......... 189,000 |........... 194,554 |.vvveenan (L 588 [oovoverernne (U 588 [oovoverernne (U 195,142 [ovvvreee 0 forreren (2,208 |.voe (2,294) |oveveeee. 9,444 (. 01/15/2028 . |3.A FE ...

CITIGROUP GLOBAL MARKETS
..53944Y-AU-7 | LLOYDS BANK PLC  4.976% 08/11/33 ............. D..... . 06/18/2024 [ ..vviiiiiiiiiiiieiiiiiiiies e o 1,926,860 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 f....ocen....e. 0 [t 0 loeeeeinees [ OO, 0 loeeeeines 0 [, 2,000,000 |............... 0. (73,140 |....... (73,140 )............ 85,421 |. 08/11/2033 . [1.G FE ....
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MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..500820-AA-5 | A 144A  4.340% 03/20/43 ......ccoovinnnnnnnnnn (D . 06/20/2024 . |Paydown ........oooeeiiiiins Jeeeiiiiniii e 5,107 [oeennnnne 5107 |oooeeees 5,128 |l 5,125 [ 0 s (18) oo [V ST (18) oo 0 e 5,107 |oevrrrrvnnnns (VN 0 | [V 111 |. 03/20/2043 . |1.D FE .
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS
..500820-AA-5 | A 144A  4.340% 03/20/43 ..... O YR . 05/20/2024 . | Paydoun ... ....8,929 ....8,97 |.... ...8,91 [... 28,929 |0 [0 il 0 .. 144 . 03/20/2043 . [1.F FE ..
..62877C-AA-1 |NAC AVIATION 29 DAC ~ 4.750% 06/30/26 ........ [D..... . 05/15/2024 . | Call ...21,235 ...21,285 |............ 20,919 |.... ..21,2% |.. ...370 |. 06/30/2026 . [4.B FE
NEUBERGER BERMAN CLO LTD SERIES 2014-17A
..64129U-BIi-4 | CLASS CR2 144A  7.587% 04/22/29 ............... [D..... . 06/13/2024 . |Paydoun ......coooeeiiiiiins |eniiinni s 4,000,000 |........ 4,000,000 |........ 3,848,000 |........ 3,850,102 [o.eevvennnnneee [V R 149,8%8 |...coevvvenenns [V R 149,8%8 |...ccovvveennns [V R 4,000,000 |...ooeereennns (VO [V [V R 198,066 |. 04/22/2029 . [1.F FE .
NEUBERGER BERMAN CLO LTD SERIES 2017-25A
..64131J-AQ-9 |CLASS CR 144A  7.339%% 10/18/29 ..........euueen [D..eee . 06/27/2024 . |Paydoun .......ooooeiiiiiins i | 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 2,983,866 |............... [V R 16,134 [oeeeennnnneee [V R 16,134 [ooeeennnnnneee [V R 3,000,000 |..oooeeeeennns (VO [V [V 155,023 |. 10/18/2029 . |1.F FE .
NISSAN MOTOR CO SERIES 144A  4.810% 09/17/30 JP MORGAN SECURITIES LTD
L BB4T44-AD-3 | .oeiiiiiiiii D..... L 06/18/2024 . | .vvvvviiiiiiiiiiinniiiiiniiins e | 700,920 |[.......... 750,000 |.......... 750,000 |.......... 750,000 |oooeeiiinnnns [V (VR [V (VR [V R 750,000 |..ooeveennnnns 0 f...... (49,080) |....... (49,080) [..evvveennnn 27,357 |. 09/17/2030 . |2.C FE
08D CLO 2023 27 LTD SERIES 2023-27A CLASS B
..671027-AC-4 | 144A  7.728% 04/16/35 .......evvvvvvvvvvvnnnnnnnn [Deeee . 05/10/2024 . |Paydoun .......oooeeeiiiiins v s 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,497,342 ..ol [V R 2,658 |l [V R 2,658 |l [V R 2,500,000 f.ceeeiiiiinnns (VO [V [V 111,422 |. 04/16/2035 . |1.C FE ....
08D CLO 2023 27 LTD SERIES 2023-27A CLASS C
..671027-AE-0 | 144A  8.327% 04/16/35 ........ccovvvveeeeenennne. (D . 05/10/2024 . |Paydoun .......oooeeeeiiiins foniininni s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,498,507 |....oevnnnnnee [V R 1,493 [oveiiiiiinns [V R 1,493 [oveiiiiinens [V R 1,500,000 |.....eevvvnnens (VO [V [V 72,032 |. 04/16/2035 . |1.F FE ....
OHA CREDIT PARTNERS LTD SERIES 2015-12A CLASS
..67109Y-AQ-7 |BR 144A  7.188% 07/23/30 .......cceevvveeeeeeen. [Deeeee . 04/23/2024 . |Paydoun .......ooooeeiiiiins i s 2,000,000 |........ 2,000,000 |........ 1,988,818 |........ 1,987,244 |............... [V R 12,756 [oeeveeennnnnnee [V R 12,756 [oeeveennnnnnnne [V R 2,000,000 |..ooeeereennns (VO [V [V 73,466 |. 07/23/2030 . |1.C FE ....
OHA CREDIT PARTNERS LTD SERIES 2015-12A CLASS
..67109Y-AS-3 |CR 144A  7.488% 07/23/30 .....ceeeeeeeeeeeennn [Deneee . 04/23/2024 . |Paydoun .......ooooeiiiiiins i s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,990,049 |..........e. [V R 9,951 |l [V R 9,951 |l [V R 2,000,000 |..coeeereennns (VO [V [V 76,516 |. 07/23/2030 . [1.F FE ....
OAKTREE CLO LTD SERIES 2019-4A CLASS BR 144A
..67402C-AU-0 |7.287% 10/20/32 ...covvvvvviiiiiiiiieiieeeeeeeeeeen (D . 06/18/2024 . | Call 100.0000 ... fooeeeniiiiiiiiiiiinn oo 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 3,077,281 [oevvnnnnnnnnee [V R (24,608) |..cooeeeeennns [V R (24,608) |..cooeeeeennns [V R 3,952,678 |....eevvrunnnns 0 foeeenee 47,322 |...nnnnn 47,322 |l 196,810 |. 10/20/2032 . [1.C FE ....
OAKTREE CLO LTD SERIES 2019-4A CLASS CR 144A
..67402C-Al-6 |7.837% 10/20/32 ....coevvvviiiiiiiiiiiiiieeeeeeeeen (D, . 06/18/2024 . |Call 100.0000 ... foeenniniiiiiiiiiinn oo 1,750,000 |........ 1,750,000 |........ 1,721,875 |........ 1,715,039 [...oeennnnnneee [V R (9,198) |.ooeeeeeeeens [V R (9,198) |.ooeeeeeeeenns [V R 1,705,840 |..cccoeennnns [V 44,160 |........ 4,160 |ooeeveeenns 92,574 |. 10/20/2032 . |1.F FE ....
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A
..74165G-AB-6 |4.000% 08/24/49 .............coeeeeeennnnnnnn. [Dae . 06/20/2024 . |Paydoun ......oooeoiiiiiiins i e 2,882 |oeeeiiinnns 2,882 |l 2,865 | 2,876 |.ooooeeeeens [V [ [V [ [V 3R 72 R (VO [V [V 48 . 08/24/2049 . |1.G FE ....
SIGMA FINANCE NL SERIES 144A  4.875% HSBC SECURITIES USA INC.
..82650N-AA-0 |08/27/28 ..coooviiiiiiiiiii D..... VLT V(17 R K R 3,566,838 |........ 3,630,000 |........ 3,605,897 |........ 3,618,340 [....ovvnnnnneee [V R 1,157 [ [V R 1,157 [ [V R 3,619,498 |......cevvenee 0 f...... (52,660) |....... (52,660) [-.ceveeenns 128,208 |. 03/27/2028 . |2.C FE
START LTD SERIES 2018-1 CLASS A 144A  4.089%%
..85572R-AA-7 | 05/15/43 .o (D . 06/15/2024 . |Paydoun ......oooeeeiiiiiins e e 20,128 |l 27,128 o 26,924 |............ 20,317 |l [V R (194) |veveiiiiinens [V R (194) |veveeiiiiiens [V R 20,128 [ (VO [V [V 462 |. 05/15/2043 . [1.G FE .
CITIGROUP GLOBAL MARKETS
..87927V-AF-5 | TELECOM ITALIA CAPITAL  6.375% 11/15/33 .... . 06/25/2024 . | .. . 1,214,063 .. 1,295,000 .. 1,041,559 |. 1,089,532 |. K .1,096,068 . 11/15/2033 . [4.A FE ..
..87927V-AF-5 | TELECOM ITALIA CAPITAL ~ 6.375% 11/15/33 .... . 05/21/2024 . | Tax Free Exchange ..6,513,285 |........ 7,705,000 |........ 6,197,076 |........6,482,504 |...............0 | 30,781 |oeeeeneininnnnn 0 fernnnnnn 30,781 foiiiiiiinnnnnn 0 s 6,513,285 |.. . 11/15/2033 . [4.A FE .
WIND RIVER CLO LTD SERIES 2022-2A CLASS B1
..97316D-AG-2 | 144A  8.225% 07/20/35 ..cooevvvvvieniiininnnns D..... . 06/24/2024 . |Paydoun .........ooooeiiiiis |eniniiniiin | 4,500,000 |........ 4,500,000 |........ 4,500,000 |........ 4,442,149 ... 0 fens 57,851 |oevvviiiinnnns 0 fnns 57,851 |oevviriiiinnns 0 fnns 4,500,000 . 07/20/2035 . [1.C FE .
ISRAEL DISCOUNT BANK LTD SERIES REGS  5.375%
.BINIXE-21-2 |01/26/28 .....covvvvvviiiiiiiiiiiiiiieeeeeeeeeeeeeeen (D, . 06/18/2024 . | BANK OF AMERICA ...ccooee |oovenenninniiininnes | 974,000 |[........ 1,000,000 |........... 999,350 [..evvvennns 999,459 |....ovviinnnns 0 e 57 [ooriiininnnns 0 e 57 [oeriiininnnns 0 s 999,515 . 01/26/2028 . [1.F FE .
Redemption 100.0000
..BRI7G7-2R-6 D..... L 06/31/2024 . | eeeeeeeiiiieeeeeiiiieeees i e 8,482 [ 8,482 .n6,8% [.............6,920 |.... .8,482 |.. . 05/31/2030 . |2.C FE
..D2736#-AN-9 | 04/02/24 D..... . 04/02/2024 . |Maturity ..700,000 .... 700,000 .... 700,000 |.......... 700,000 |.... ... 700,000 |.. . 04/02/2024 . |2.CPL ..
..E5444#-AL-8 |FUTBOL CLUB BARCELONA  6.250% 09/01/25 ..... B..... . 05/01/2024 . | PRIVATE DIRECT .. . 1,112,865 .. 1,112,865 .. 1,125,156 |.......... 767,118 |.... 1,125,157 |.. . 09/01/2025 . |2.C PL ..
CAYMAN UNIVERSE HOLDINGS LLC ~ 3.800% Redempt ion 100.0000
..G1981%-AA-2 109/30/45 ..o (D . 06/30/2024 . | .evviiiiiiiiiiiiiiiiiiiniiinns e | 150,974 |........... 150,974 |........... 150,974 |........... 150,035 |.........cces [V 940 |oveeiiiiiiinns [V R 940 |oveviiiiiiinns [V R 150,974 . 09/30/2045 . (1.D PL .
PHOENIX NATURAL GAS LTD NATURAL GAS LTD Redempt ion 100.0000
..G7059#-AA-2 |2.120% 08/05/24 B..... VY2 S R R R 7,374,410 |........ 7,374,410 |........ 7,503,460 |........7,393,840 [......eevvnnnnn0 fooveiiiiiiinnn0 o0 0 s 109,620 |........ 7,503,460 . 08/05/2024 . [2.B ........
MERIDIAN SPIRIT APS SPIRIT APS
. K7017#-AA-8 | 08/01/30 ...evvvvvrvrriirrniniiiniiiiiiiieienneaannees D..... . 06/30/2024 . |Various .......cceeevunnnnn Joorereninniiininnnns o, 69,681 |............ 69,681 |........... 69,681 |.....cce. 69,680 |......oevvennns [V (VR [V (VR [V R 69,681 . 08/01/2030 . |2.A FE
Redemption 100.0000
..P3753#-AA-0 |ERGON PERU SAC ~ 4.870% 06/30/34 .............. D..... . 06/30/2024 . | .evviiiiiiiiiiniiiiiiiinninins e | 13,888 |............ 13,888 |............ 13,888 |............ 13,329 [ [ 559 |oviiiiiiiiinns [ R 559 |oveiiiiiiiines [V R 13,888 [..oevvverennnns (VR [V [V 339 |. 06/30/2034 . |2.C PL
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 ..eevvvrvvvvvnnnnniniiiiiininnnnnns D..... . 04/01/2024 . | Various ......cceeeeeiiiiinn Jooveiiniiiiiiiinnnns |oeeeennnsd 9,711 [innnnnnes 971 |, 97 |, 9,627 |l [ I P 84 |eiinnnnnnns [ A T [ I P 9,711 |oeviiiiinnnnns 0 [ [ P [ 164 |. 09/30/2037 . |3.B PL
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Redemption 100.0000
..P9208#-AA-8 | TRABAJOS MARITIMOS SA  4.510% 12/15/28 ..... D..... . 06/15/2024 . | evveiiiiiniiiiiiiiiiiiiiiiins e | 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 [.eevvvvvnnnnns 0 e (VO 0 | (VO 0 eeeeenn 120,000 |...evvvvvnnnns (VN 0 | [V 2,706 | 12/15/2028 . [2.C ........
GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36 Redemption 100.0000
L Q39748-AA-4 | .ereeee D..... L 06/30/2024 . | .eeeniiiiiiieeeeeeieieeees i e 9,8% [iiiiinnns 9,89 [oiiunnne 9,89 [..cccennnnnn 9,89 [.ccoiiinnnns 0 e (VO 0 | (VO 0 e 9,8% |....ooeeeinnn (VN 0 | [V 139 . 03/31/2036 . |2.B PL
Redempt ion 100.0000
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 ..vvvvrinnnnnnnnne D..... . 05/15/2024 . | .. ... 33,41 ...33,471 L3347 e 33,471 ..33,471 0 e . 11/15/2032 . |3.A FE
..Y5008*-AA-2 | KNAUSEN HOLDINGS LLC  5.690% 07/15/27 ....... D..... . 04/15/2024 . | Various ... ... 41,250 ...41,250 ..41,250 )............41,250 |.... .0 | .. . . ..41,250 |.. .0 . .0 . 07/15/2027 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 173,140,132 177,505,315 176,731,692 172,622,434 32 645,228 0 645,260 92,606 176,365,036 (3,083,563) | (3,224,905) XXX XXX
ASB BANK LIMITED SERIES 144A  5.284%
.. 04342J-AA-5 | 0B/17/32 eevvvvviiiiiiiiiiiiiiiiiiiiiieeeeeeeees D..... . 06/18/2024 . | TD SECURITIES USA ....... .. 494,136 .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. .. (5,865) |........ (5,865) . 06/17/2032 . [1.F FE .
..82460C-AN-4 | SHINHAN BANK SERIES 144A  4.000% 04/23/29 .. |D..... . 06/18/2024 . | WACHOVIA . 1,856,547 ..1,980,000 ..1,959,408 |........ 1,968,031 .1,968,983 |.. (112,436) |...... (112,436) . 04/23/2029 . [2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 2,350,682 2,480,000 2,459,408 2,468,031 2,468,983 0 (118,301) (118,301) XXX XXX
VOYA CLO 2017 4 LTD SERIES 2017-4A CLASS B
..920160-AC-6 | 144A  7.029% 10/15/30 ...evvvvvvvvvrnnnnnnnnnnnnn [eeeeenn . 05/23/2024 . |Paydoun ........ooooeiiiiiis |oeeeniinnnnn e 413,000 [overrrennns 413,000 |........... 413,000 |.......... 1,061 |0 e 1,939 [0 i 1,839 0 413,000 [oooeeiiiiennns (VN 0 | [V 17,818 |. 10/15/2030 . |1.C FE ....
VOYA CLO 2017 4 LTD SERIES 2017-4A CLASS C1
..92916Q-AD-4 | 144A  7.311% 10/15/30 ...vvvvrvrnnnnnnnnnnnnnnnnn [eeeenn . 05/23/2024 . |Paydoun ........ooooeiiiiins |oeneniinnni e 135,000 f[ovvvvennee 135,000 |........... 135,000 |.....ce.e. 134,368 |........eeen 0 s (X7 P, [V ST (X7 P, 0 s 135,000 |.oeeveeeneenns (VN 0 | [V 6,069 |. 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 ...evvvvvvvvvnrrnnnnnnnnins [eeeens . 05/23/2024 . |Paydoun ........coooeiiiiins |eniiiiininn e, 295,000 [oveeereenns 205,000 fo..veenne. 295,362 |...eeveens 204,144 |ooeeeeninnns 0 s 856 [..uvvvurnnnnns [V ST 856 [.uvvvernnnnns 0 s 295,000 [.ooeeiiiiinnnnn (VN 0 | [V 15,434 |. 10/15/2030 . |2.C FE ....
VOYA CLO 2017 4 LTD SERIES 2017-4A CLASS C2
..920160-AF-9 | 144A  7.330% 10/15/30 ...evvvvvvvvvvnnnnnnnnnnnns [eeeeenn . 05/23/2024 . |Paydown .........oooeiiiiins Joeeiiiiiniin e 79,000 f[ovvvnennnes 79,000 |............ 79,000 |.eevvrnnns 78,624 |............... 0 s 7L [V ST 7L 0 s 79,000 |eeveeeenennns (VN 0 | [V 3,554 |. 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 ..ovvvvvvnnnnnnnnnnninnnnnn [eeeens . 05/23/2024 . |Paydoun ........ooooeiiiiiis |oeeeniinnnnn e 246,000 [ooeeeeennns 246,000 |........... 246,000 |........... 244,933 |ooeviiiiiinnns 0 |eeeenns 1,067 [ooonnnnnnnnns 0 eeeeenn 1,067 [ooonnnnnnnnns 0 e 246,000 |..oooeeiiennnn (VN 0 | [V 17,905 |. 10/15/2030 . [4.A FE ....
VOYA CLO LTD SERIES 2016-3A CLASS BR 144A
.. 92915H-AS-2 | 7.779% 10/18/31 ....vvvvvvvvvnnnnnnnnnnnnnnnnnnnnnnn [Dinns . 05/24/2024 . |Various ......oooeeeeiiiiin Jovveeriiiiiiiiieinns |oeees 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,989,670 |............... 0 fns (10,448) |..ovvvvvennnnes 0 fns (10,448) |..ovvvveeeneens 0 Joeeennn 1,979,222 |...vvvvvnnnnes 0 f....... 20,778 |........ 20,778 Jovvvrreennes 94,962 |. 10/18/2031 . |[1.F FE ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 3,168,000 3,168,000 3,168,362 3, 152,800 0 (5,578) 0 (5,578) 0 3,147,222 0 20,778 20,778 155,742 XXX XXX
BAYMARK HEALTH SERVICES Term Loan Redemption 100.0000
..05518P-AB-4 | 06/11/27 ...eevvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ eeeeenn V700N V)72 R R R 3,440 |oeeiiiienns 3,440 |..oeenennne 3,400 |.oooeeeenns 343 [, [V . 7/ [V 27 o [V 3,440 |.oooeieiinns (VO [V [V 91 [. 06/11/2027 . |3.A PL ....
BAYMARK HEALTH SERVICES Term Loan
..05518P-AB-4 | 06/11/27 ...eevvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniees [ eeeeen . 06/28/2024 . | .evvviiiiiiiiniiiiiiiiiiniiens e | 3,440 |oeeiiiienns 3,440 |..ooennnnne 3,400 |.oooeeeenns 343 [, [V . 7/ [V 7/ [V 3,440 |.oooeieiinns (VO [V [V 184 . 06/11/2027 . |4.B PL ....
BAYMARK HEALTH SERVICES DELAYED DRAW TERM
..05518P-AC-2 | LOAN 06/11/27 cooeeeieiiiiiiiiiis | . 06/28/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns e | (72 N O 6,521 |............. 6,521 |............. 6,521 |l [V (VR [V (VR [V (572 N R (VO [V [V 260 |. 06/11/2027 . [3.A PL ....
..05648E-AB-2 | BAD BOY LLC TERM LOAN 11/09/29 ... |....... VYA (V07 R R R 5,000 [...ccenneee 5,000 |..oooeeenns 4,875 |l 4,875 |l [V LT [V R LT [V 5,000 |.eevveenennns (VO [V [V 319 |. 11/09/2029 . [4.B PL ....
BRADSHAII INTERNATIONAL INC REVOLVING
.. 10463N-AB-4 | COMMI TMENT 10/21/26 oo | RT3 V)72 R R R 166,667 |.......... 166,667 |.......... 166,667 |[.......evvvnnnnnee (VR [V (VR [V (VR [V R 166,667 . 10/21/2026 . (3.B PL ...
BRADSHAII INTERNATIONAL INC TERM LOAN
L A0463N-AC-2 [ 10721727 i [ . 06/28/2024 . | .. ..5,504 ... 5,594 ....5,454 |.... .5,504 |.. . 10/21/2027 . (3.B PL ....
BRIGHTLINE TRAINS FLORIDA LLC TERM LOAN
.. 10922C-AB-3 | 09/24/24 .....evviniiin [ VYL V172 R R R 500,000 |.......... 500,000 |.......... 500,000 |.......... 500,000 |....ooeeeeennns [V (VR [V (VR [V R 500,000 |...ocoveennnns (VO [V [V 23,131 |. 09/24/2024 . |3.B ........
CPC/CIRTEC HOLDINGS INC USD TERM LOAN
L 126520-AG-2 101730729 i [ L 06/28/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 10,375 [oeeenneee 10,375 |l 10,038 |............ 10,073 [oeeeeiinnnnnne [V 302 |oeeviiiiiiinns [V R 302 |oeeeiiiiiiinns [V R 10,375 [oveveevennnnnns (VO [V [V 607 . 01/30/2029 . |3.A PL
Redemption 100.0000
..35063Y-AB-1 | FOUNDRY JV HOLDCO LLC /22721 ... |...... . 05/07/2024 . | .. . 11/22/2027 . |2.A Z .....
INNOVATIVE REFRIGERATION SYSTE Redemption
..457858-AB-0 | 12/13/29 ..cooiiiiiiiiiiiii [ . 06/27/2024 . . 12/13/2029 . (2.B PL ....
CLOYES INC INITIAL TERM LOAN
.55317K-AB-3 | 02/17/28 oo [ . 06/28/2024 . | .evviiiiiiiiiiiiiiiiiinininies e | 7,463 |oeeeiinnnns 7,463 |............. 7,332 [ 7,334 [ [ 128 |l [ R 128 |l [V 7,463 |ooeeeiieinns (VR [V [V 471 |. 02/17/2028 . [3.A PL ....
METREA SPECIAL AEROSPACE LLC Redemption 100.0000
..59160U-AC-9 |02/14/28 ....oooeeieiiiiiiiiiiiiiieiiieeeeeeeeeees [ . 04/01/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 25,625 |............ 25,625 |.ooooeeens 24,088 |............ 23,987 |oooieiiinnnns [V P 1,638 [....c..eeeeeee [V P 1,638 [......eeeeeeeee [ PP 25,625 [..ooeeiiinnnns 0 [ [ P [ 1,075 |. 02/14/2028 . [2.A PL ...
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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- 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
METREA SPECIAL AEROSPACE LLC 100.0000
..59160U-AC-9 [02/14/28 ...ovvvviiiiiiiiiiiiiiiiieeeeceiineeeees | s . 06/28/2024 . | .eenneiiiiiiieieiiniieeeees e e 51,250 |............ 51,250 [oennnnene 875 |l LY 7L R 0 |eeeenns 3,276 |.ooeeeeeees 0 eeeeenn 3,276 |.ooeeeeeen 0 s 51,250 [ooooeiiiiinnns (VN 0 | [V 3,194 |. 02/14/2028 . |2.B PL ....
PONERGRID SERVICES ACQUISITION TERM LOAN 100.0000
.. T3940B-AC-9 [09/21/28 ..crvvvriiiiiiiiiiiiiiiiiieeeeceiineeeees | s L 06/28/2024 . | .eeeniiiiiiiiieeeeiiiineees i [ 6,250 [oeeiiiiinns 6,250 |............ 6,188 [......uennee 6,198 |........o.el 0 e L7 IO 0 e 7 IO 0 e 6,250 |...cooeeeinnns (VN 0 | [V 842 |. 09/21/2028 . (2.C PL ....
PONERGRID SERVICES ACQUISITION TERM B-2 LOAN 100.0000
.. T3040B-AD-7 |09/21/28 ooovveieieieiiiiii [ . 06/28/2024 . e e [ 2,742 |eeeeiinnns 2,742 |ooinnnnnnnn 2,674 |l 2,683 |l 0 e I O 0 e 59 [oiiiiiiiinnns 0 e 2,742 |oeeeeienns (VN 0 | [V 437 |. 09/21/2028 . (2.C PL ....
100.0000
..74277B-AB-2 | PRISMA GRAPHIC LLC 07/29/27 ..vvvvvnn | nnnnns . 06/28/2024 . | .evviiiiiiiiiiiniiniiiiiininns e [ 6,300 [..ccccnnnnne 6,300 |............ 6,142 |l (V2 0 s 157 ool [V ST 157 ool 0 e 6,300 [o.evvvrrrnnnns (VN 0 | [V 309 |. 07/29/2027 . [3.A PL ....
RIDGEWOOD FUND 111 KINGS QUAY
L. 76623#-AA-1 | 10/28/27 .covvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiieeeens [ L 06/28/2024 . | evveiiiiiiiiiiiiniiiiiiininnn e e 203,49 |........... 203,496 |........... 197,900 |........... 179,112 |eevveiiinnnns [V R 24,384 |............... [V R 24,384 |............... 0 s 203,496 [...evvvvrinnns (VN 0 | [V 15,374 |. 10/28/2027 . (2.B PL ....
RIDGEWOOD FUND IV KINGS QUAY
.. 76624%-AA-4 1 10/28/27 ..ovvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieiieeins [ L 06/28/2024 . | evveiiiiiiiiiiiiniiiiiiininnn e e 110,488 |.......... 110,488 |........... 107,450 |[.......... 108,013 |ooevvvrennnnns 0 |eeeenns 2,476 |l 0 eeeeenn 2,476 |l 0 eeeeenn 110,488 [...vvvvvvnnnns (VN 0 | [V 8,381 |. 10/28/2027 . (2.B PL ....
STANDARD INDUSTRIES INC TEXAS TERM LOAN
..85350E-AB-2 | 08/15/28 ....evvvviiiiiiiiiiiiiiiiiiiiiineiiiieieeeies [ . 05/30/2024 . | eveiiiiiiiiiiininiiinniiinns e | 3,088,750 |........ 3,088,750 |........ 3,055,893 |........ 3,064,425 |............... [V R P27 [V R 24,325 [oiiiiiiinnns 0 fnns 3,088,750 [.ooeeiiiiinnnn (VO 0 | [V 105,646 |. 08/15/2028 . [2.C FE ....
..89378X-AH-7 | TRANSNETWORK LLC 12/29/30 ooeeeeeeens e . 06/28/2024 . | evviiiiiiiiiiiiinniiiiiiinins e e 2,624 |oeeiiiinns 2,624 |onnnnnnns 2,574 [, (V2 0 e [T O 0 e FIU O 0 e 2,624 | (VN 0 | [V 134 . 12/29/2030 . |4.B FE ....
TWIN BROOK CAP FNDG X111 WSPV
..901398-AA-1 | 10/18/28 .....evvvvvvrririnininiiiiiiiiiiiiiiiiiiiiins [ e L 06/12/2024 . | evvveiiiiiiniininiiiiiiiinins e e 519,636 |........... 519,636 [........... 519,636 [....ovvvnnnnnnnne (V2 0 e (VO 0 | (VO 0 s 519,636 |......oeeennnn (VN 0 | [V 10,229 |. 10/18/2028 . [1.E PL ....
TWIN BROOK CAP FNDG X111 WSPV
..901398-AA-1 [10/18/28 ....eiiiiiiiiiiiiiiiececcreieecciiin | s . 04/22/2024 . .. 778,692 778,692 778,692 |.... 778,692 |.. . 10/18/2028 . [1.G Z .....
TWIN BROOK CAP FNDG XIV |
..90140%-AA-0 | 10/18/28 .....evvvvvrrriiiinniniiiiiiiiniiiiiiiiiniins [ L 06/12/2024 . | evvviiiiininiiiiiiiiiiniiiins e | 15,173 [ooeeeees 15,173 |.......... LR TR VR (V2 0 e (VO 0 | (VO 0 s 115,173 . 10/18/2028 . [1.E PL .
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 | 10/18/28 .....vvvvvvviririnnniniiiiiiiiiiiiiiiiiiiiins [ . 04/22/2024 . | evvviiiiiiiniiinniiiiiininns e e 386,529 |........... 386,529 [........... 386,529 [....vvuvnnnnnnnnn (V2 0 e (VO 0 | (VO 0 s 386,529 . 10/18/2028 . [1.G Z .....
..BAN11G-8E-5 [X-CHEM INC X-CHEM INC 12/11727 ... | eeees . 04/01/2024 . | .. ..3,750 ... 3,750 ....3,702 ... 3,750 |.. . 12/11/2027 . (4.B FE ....
PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..02506@-AC-5 |03/13/27 ooovvveeiiiiiiiiii [ L 06/28/2024 . | evveiiiiiiiiiiiiniiniiiiiiins e e 100,000 |.......... 100,000 |[.......... 100,000 f........... 96,000 |.evvrerrnnnnns 0 |eeeenns 4,000 [o.evennnnnnnnns 0 eeeeenn 4,000 [o.ovunnnnnnnns 0 eeeeenn 100,000 |...evvvvvvnnes (VN 0 | [V 5,130 |. 03/13/2027 . |2.CPL ....
NAUTILUS ENERGY PARTNERS LLC
..G6402B-AB-5 | 12/26/25 ....ceeeeieeieee [ . 06/06/2024 . | .evvvieiiiniiiiiiniiiiiiiinnnn e | 1,613,513 |[....... 1,613,513 [........ 1,609,366 |........ 1,483,425 |ovevvevennnns [V R 130,088 |.......eeveeee [V R 130,088 |.......evvnnee 0 fnns 1,613,513 | (VN 0 | [V 90,363 |. 12/26/2025 . |3.A PL ....
MONTANA FINCO LTD TERM LOAN 03/15/25
L.G62088-AA-6 | ..eiiniiiiiiiii e B..... . 06/05/2024 . | .euniiiiiiiiiieieiiiiiieeeees | e 41,79 ot 4,79 [, 5518 | 5,39 [.ocoiinnnnn. 0 ooeeennn 37,207 vevvviveennns 0 ooeeennn 37,207 Jovevveeeees 124 | 2,726 [ (926) |.evvveerennnns [U (926) |.evvveervinennnnns 0 |. 03/15/2025 . |5.B Gl ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 9,393,208 9,393,208 8,906,645 5,572,044 0 627,294 0 627,294 124 9,394,134 (926) 0 (926) 293,105 XXX XXX
2509999997. Total - Bonds - Part 4 269,835,552 283,380,935 276,026,084 221,445,063 32 (3,344,402) 7,850 (3,352,220) 92,730 273,135,603 (142,268) | (3,157,786)| (3,300,054) 8,310,124 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 269,835,552 283,380,935 276,026,084 221,445,063 32 (3,344,402) 7,850 (3,352,220) 92,730 273,135,603 (142,268) | (3,157,786)| (3,300,054) 8,310,124 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

..92914H-81-5 | VOYA SOLUTION INC PORT T ...ovviveeiiiiiiiieeiis | eeeeens . 04/12/2024 . [ Tax Free Exchange ....... oeeenene. 281,000 ..
..92914J-55-5 | VOYA SOLUTION 2030 PORT .......oeeeeeuiiiinaeaans | eeees . 04/12/2024 . [BANK OF NEW YORK ... ....302.000 |..
..92914J-61-3 | VOYA SOLUTION 2030 PORT ......eeveeviurmninananns | weeeans . 04/12/2024 . [BANK OF NEW YORK ... 301.000 [..
..92914J-67-0 | VOYA SOLUTION 2030 PORT .......ceeeeeiuriiineeaans | veeens . 04/12/2024 . oo |oeeeennnnn802.000 ..
..92914L-28-7 | VOYA SOLUTION 2030 PORT .......eeevvesvvvireiiais | eeeeaes . 04/12/2024 . [ CORPORATE ACTIONS ....... [oeeeee.... 509.000

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

..92914H-30-2_[VOYA SOLUTION INC PORT ADV ...ovovvvveveirceaes [....... [. 06/11/2024 . [BANK OF NEW YORK ........ | 1.000

5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded
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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- 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
5989999997. Total - Common Stocks - Part 4 21,815 XXX 17,304 21,184 (3,890) 0 0 (3,890) 0 17,315 0 4,499 4,499 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 21,815 XXX 17,304 21,184 (3,890) 0 0 (3,890) 0 17,315 0 4,499 4,499 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 21,815 XXX 17,304 21,184 (3,8%0) 0 0 (3,890) 0 17,315 0 4,499 4,49 0 XXX XXX
6009999999 - Totals 269,857,367 XXX 276,043,388 221,466,247 (3,858) |  (3,344,402) 7,850 (3,356, 110) 92,730 273,152,918 (142,268) |  (3,153,287)|  (83,295,555) 8,310,124 XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 4 5 6 9 10 15 20 21 23
Description
of Item(s) Strike Hedge
Hedged, Price, Adjustment Effectiveness
Used for Type(s) Rate or to Carrying at Inception
Income of Index Value of and at
Generation Risk(s) Exchange, Counterparty Trade Notional Received Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date Amount (Paid) Code Item Exposure (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX 0 0 XXX
0TC OPTION CALL
BOUGHT, JUL24 SPX C @|Equity Index Annuity Credit Suisse .JUL24 SPX C @
4450.38 ......ooenunnnnns Liabilities ..c...un... Equity/Index | International ...... ES8DKGMJYYYJLN8C3868  |. 06/30/2023 |. 07/01/2024 |............ 125.......... 558,301 (4450.38  |eeeerniid7,902 [ O e 0 [ 130,941 (VARG Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, JUL24 SPX C @|Equity Index Annuity Credit Suisse .JUL24 SPX C @
4522.79 ... Liabilities ... . . |Equity/Index | International ...... ES8DKGMJYYYJLN8C3868 |. 07/17/2023 .... 845,934 14522.79
0TC OPTION
BOUGHT, JUL24 SPX C @|Equity Index Annuity Credit Suisse .JUL24 SPX C @
4588.96 ........ennnnnnnn Liabilities ..c...un... . |Equity/Index | International ...... ES8DKGMJYYYJLN8C3868 |. 07/31/2023 |.07/31/2024 |............ 115 [.......... 529,50914588.96  [..........46,862 |...oiieeeennnn O e 0 e 108,246 | [PARCIK) I Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, AUG24 SPX C @|Equity Index Annuity Wells Fargo Bank, LAUG24 SPX C @
443786 .....oovnnnnnnnnn Liabilities ........... . |Equity/Index [N. A. .oooveninns KB1H1DSPRFMYMCUFXTO9  |. 08/15/2023 |. 08/15/2024 |............ 100 [.......... 441,6154437.86  |..........40,540 [ O e O [l 105,016 | o (20,159)).ceveieiinnnnns (O R | IR 0] I
0TC OPTION CALL
BOUGHT, SEP24 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .SEP24 SPX C @
4507.66 ....evuneeannne Liabilities ........... . |Equity/Index [N. A .ooorriieneens KB1H1DSPRFMYMCUFXTO9  |. 08/31/2023 |. 09/03/2024 |..............98 [.......... 441,277 [4507.66  |eeeernnnnB9,627 [ooeiiiiiiie O e O [l 97,908 | [QIERTL) [N SRR | IR 111 RO
0TC OPTION CALL
BOUGHT, SEP24 SPX C @|Equity Index Annuity Wells Fargo Bank, .SEP24 SPX C @
4450.32 ....ooiiiiinns Liabilities ........... . |Equity/Index [N. A. .ooovinins KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |............ 185 |.......... 824,94114450.32 [ 73,585 | O e 0 197,382 ) 36,492)...cuuniiiinns (O SR | IR 0] I
0TC OPTION CALL
BOUGHT, SEP24 SPX C @|Equity Index Annuity .SEP24 SPX C @
4288.05 ...coevnenneens Liabilities ..c....n... . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 09/29/2023 |. 09/30/2024 |............ 130 |.......... 556,53414288.05  [..........52,592 |eeiiiiiiiiin O e 0 159,882 | (26,081)[..cccvnennnnnns Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, 0CT24 SPX C @|Equity Index Annuity .0CT24 SPX C @
4373.63 ....oovvininnnnn Liabilities ........... . | Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 10/16/2023 |. 10/15/2024 |............ 221 |.......... 966,886 [4373.63  |..........90,017 |..coeiiiiiiinn O i 0]l 256,246 | [L0:1:15) (O SRR | IR 0] I
0TC OPTION CALL
BOUGHT, 0CT24 SPX C @|Equity Index Annuity .0CT24 SPX C @
4193.8 .... |Liabilities ... . . | Equi ty/Index . KB1H1DSPRFMYMCUFXTO9  |. 10/31/2023 ....951,16214193.8 (45,974))..
0TC OPTION
BOUGHT, NOV24 SPX C @|Equity Index Annuity .NOvV24 SPX C @
4502.88 ... Liabilities ........... . | Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/15/2024 |............ 173 |.......... 777,013}4502.88 ... 86,279 | O e 0 el 182,477 | e (7 1¢)) R (O SR | IR 0] I
0TC OPTION CALL
BOUGHT, DEC24 SPX C @|Equity Index Annuity .DEC24 SPX C @
4567.8 oo Liabilities ........... . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 11/30/2023 |. 12/02/2024 |............ 148 |.......... 674,937 [4567.8 |l 57,842 [ O | O 149,138 (28,607)[-ccceeeennnnnes Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, DEC24 SPX C @[Equity Index Annuity Barclays Bank, PLC .DEC24 SPX C @
471919 Lo Liabilities ........... . |Equity/Index |..cooovrruniiiniiinnnnns GSGSEF7VJPSI70UK5573 | 12/15/2023 |. 12/16/2024 |............ 167 |.......... 741,894 4719.19 81528 [ O e Ol 138,209 | (R (1)) R, (O R | IR 0] I
0TC OPTION CALL
BOUGHT, DEC24 SPX C @|Equity Index Annuity Goldman Sachs .DEC24 SPX C @
4742.83 oo Liabilities ..c....n... . |Equity/Index | International ...... W22LROWP2IHZNBBBKS528 | 01/02/2024 |. 12/31/2024 |............ 171 |.......... 810,286 4742.83  |occeeiieeeenenn 0 feeennnn 68,205 [ 0 el 148,671 [ (33,728)].ceeeeeeeeennnn Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, JAN25 SPX C @|Equity Index Annuity Wells Fargo Bank, LJAN25 SPX C @
4765.98 ... Liabilities ........... . |Equity/Index [N. A. .ooooveininns KB1H1DSPRFMYMCUFXTO9 | 01/16/2024 |. 01/15/2025 |............ 114 |.......... 544,73214765.98 [ O e 44604 | 0 98,486 | (20,290)).0vveeieinnnnns (O SR | IR 0] I
0TC OPTION CALL
BOUGHT, JAN25 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .JAN25 SPX C @
4845.65 ......coeunnnnnn. Liabilities ..c....n... . |Equity/Index [N. A .ooorriiineens KB1H1DSPRFMYMCUFXTO9  |. 01/31/2024 |. 01/31/2025 |............ 149 |.......... 720,656 [4845.65  |.eeeeieieeeenn O feiiiiiin59,166 |oeeiiieieeeenn O el 119,545 | (24,410)).eneeeeeenennnn Ofeiiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, FEB25 SPX C @|Equity Index Annuity Goldman Sachs .FEB25 SPX C @
5029.73 ... Liabilities ... . . |Equity/Index | International ...... W22LROWP2|HZNBBEKS28  |. 02/15/2024 .... 876,640 [5029.73
0TC OPTION
BOUGHT, MAR25 SPX C @|Equity Index Annuity Vel ls Fargo Bank, .MAR25 SPX C @
5096.27 .eeviriiaens Liabilities ........... . |Equity/Index [N. A oooorniieneens KB1H1DSPRFMYMCUFXTO9  |. 02/29/2024 |. 03/03/2025 |............ 109 |.......... 556,27315096.27  feeeeieeeeiieenn 0 eennnn 46,560 [ooeeiiiiiee e O e 67,604 | (15,436))- v eeeeeennnn Ofeiiiiiiieee s 0 eeeeeennn (0001 e
0TC OPTION CALL
BOUGHT, MAR25 SPX C @|Equity Index Annuity Goldman Sachs .MAR25 SPX C @
517.09 .o Liabilities ......unnn. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 ). 03/15/2024 |. 03/17/2025 |............ 165[.......... 843,997 15117.09 | 0 78,758 [ 0L 101,474 ] (AL Ofiiiiiiiienn 0] ooeeeennn J000T e
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
0TC OPTION CALL
BOUGHT, MAR25 SPX C @|Equity Index Annuity Goldman Sachs .MAR25 SPX C @
5254.35 ...eiiieeiiinnnn Liabilities ......un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBK528  |. 03/28/2024 |. 03/31/2025 |............ 167 |.......... 877,236 [6254.35  |eeeeiiees ()] N 75,201 [oeeieeiiiinnns (V)] N 87,062 [.evuunieees foereaenne 87,062 |.......... KYIV7(V [V [QER) (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, APR25 SPX C @|Equity Index Annuity Wells Fargo Bank, .APR25 SPX C @
5061.82 .... Liabilities ... .. |Exhibit 5 ... [Equity/Index |N. A. ... KB1H1DSPRFMYMCUFXTOQ . 04/15/2024 |. 04/15/2025 |.... .... 925,208 [5061.82 LV (17,685)|..
0TC OPTION
BOUGHT, APR25 SPX C @|Equity Index Annuity Goldman Sachs .APR25 SPX C @
5035.69 ....ccvvennnnnnnn Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 04/30/2024 |. 04/30/2025 |............ N . 698,172[5035.69  |.ieeeeiiiieens ()] N 61,209 [coeieeeeinnnns (V)] 99,645 | ..oevvninn [ 99,645 |.......... 48,666 |.......cccvnnnnn [V (10,229)]-ceeeeeeeennns (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, MAY25 SPX C @|Equity Index Annuity Goldman Sachs MAY25 SPX C @
52071 oo Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |............ 173 .......... 915,626 [5297.1 | Oferens 75,416 [ooiiiiiiinnnns Oferenes 91,680 [..eveeeeens [ 91,680 |.......... 25,588 |..ovvnniiiis Ofeienes (17X F [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs .JUN25 SPX C @
5277.51 oo Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBK528  |. 05/31/2024 |. 06/02/2025 |............ 109 |.......... 572,82315277.51  |oeeeeeeeiiiennns ()] N 48,707 [ceeeeeeeinnnns (V)] 60,891 [..oeeviins o 60,891 |.......... 16,166 |+eeveeneeeenee (V)] N (3,981)].ueeeeeennnnnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs LJUN25 SPX C @
5473.23 oot Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ 202 |....... 1,106,4705473.23  [oooeiiiiens Oferens RA9 | Oferenes 88,221 [.eveeeeees [ 88,221 [cuunnnnnnnn [(CR15)) A Ofeienes (3,290))0vvneiiinnnnnn [ Of cevvnnnnns 0001 .eevnnenens
.............................................................................................................................................................................. 0 feneieeemnmneeee O e femeeneeeeeens O e O feee e O e O e e O e 0 e O e O e O i O | s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 740,873 802,903 0 3,206,751 XXX 3,206,751 1,942,321 0 (574,086) 0 0 XXX XXX
Morgan Stanley
CAP BOUGHT, 5.35 Interest Rate Exposure INTEREST RISK| Capital Services 5.35 30SOFR CMS
30SOFR CMS CAP ........ Retirement Products . |D-1 ... feevennnanniiins LLC oo 17331LVCZKOKX5T7XV54 |. 09/27/2022 |. 09/27/2032 |.......euuv.... 1].... 600,000,0004CAP ... 9,300,000 [..eevvnnnnnnnnns [ 0f.... 14,207,057 [..eeeeeien [onnns 14,207,057 |...... 3,953,065 |..ccvuunnnnnnns [ P (463,345)]..evvnnnnnnns (U] O cevvennnns 0002 ..eevvnnnnns
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 9,300,000 0 0 14,207,057 [ XXX 14,207,057 3,953,065 0 (463,345) 0 0] XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 10,040,873 802,903 0 17,413,808 | XXX 17,413,808 5,895,386 0 (1,037,431) 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 740,873 802,903 0 3,206,751 [ XXX 3,206,751 1,942,321 0 (574,086) 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 9,300,000 0 0 14,207,057 [ XXX 14,207,057 3,953,065 0 (463,345) 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 10,040,873 802,903 0 17,413,808 | XXX 17,413,808 5,895,386 0 (1,037,431) 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0TC OPTION CALL
WRITTEN, JUL24 SPX C |Equity Index Annuity Credit Suisse .JUL24 SPX C @
@ 4672.01 ....eeeeeee Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... ES8DKGMJYYYJLN8C3868 |. 06/30/2023 |. 07/01/2024 |............ 125 [ceenees 558,301 4672.01  |......... (30,087)f.ceeeeeennnns [V O 0f...... (101,592)( cevvenene fonnees (101,592)|......... (75,083)]-ceneeeeeennnnns (V)] N 14,89 [..cccvvvnnnnnens (U [V (. 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, JUL24 SPX C |Equity Index Annuity Credit Suisse .JUL24 SPX C @
@ 47435 ..oooeinnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... ES8DKGMJYYYJLNSC3868 | 07/17/2023 |. 07/15/2024 |............ 187 |.......... 845,93414743.5 ... (44,750)..0vvvvnnnnnnns [V PR 0f...... (136,415)( .evveneees [ (136,415)|....... (108,088)[.....cevvunnnnne Ofeienes 22,375 |oeeviieneene [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, JUL24 SPX C |Equity Index Annuity Credit Suisse .JUL24 SPX C @
@ 4817.03 .............. Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... ES8DKGMJYYYJLN8C3868 |. 07/31/2023 |. 07/31/2024 |............ 15.......... 529,50914817.03  [......... (29,705)[..ceeeeevennns [V O [V (TTA72) e o (77,172)......... (64,590)-..ueeeeeennnn (V)] N 14,772 | (U [V (. 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, AUG24 SPX C |Equity Index Annuity Wells Fargo Bank, LAUG24 SPX C @
@ 4665.52 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXT09  |. 08/15/2023 |. 08/15/2024 |............ 100 |.......... 441,615 4665.52  |........ (26,188)]....ccceennnnn [V PR (U R (82,664)..euneeens oo (82,664)......... (60,513)[...ccvvvvnnnnnns Ofeienes 13,022 [oeveiiiiinnnnns [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, SEP24 SPX C |Equity Index Annuity VWells Fargo Bank .SEP24 SPX C @
@ 4739.35 ......ccennnnn Liabilities ..c.......t Exhibit 5 ... |Equity/Index [N. A. .......ccooeees KB1H1DSPREMYMCUFXTO9 |. 08/31/2023 |. 09/03/2024 |.............. 98 s 441,277 4739.35 | (25,241)]-ceveeeeeennns [ T [0 [VENE)) T RN (75,756)......... [CYARPE)| (U]l 12,450 |....oooeennnnnnn (U] O covvnnnnns 0001 ..oennneees
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
0TC OPTION CALL
WRITTEN, SEP24 SPX C |Equity Index Annuity .SEP24 SPX C @
@ 4677.29 ...oueenneeeen Liabilities ......un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 09/15/2023 |. 09/16/2024 |............ 185(.......... 824,94114677.29 ... (47 ,187)] e (V1N FERRR | FUP (156,431)[ .evvenenes fonnees (156,431)|....... (110,861)].ceevveennnnees (V)] N 23,400 |.cevveneaenee [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, SEP24 SPX C |Equity Index Annuity .SEP24 SPX C @
@ 4504.17 ... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index . KB1H1DSPRFMYMCUFXTO9 . 09/29/2023 |. 09/30/2024 |.... .... 556,534 [4504.17 ..(35,062)) (132,579)] ... (132,579)|.........(83,398)|. 0.
0TC OPTION CALI
WRITTEN, 0CT24 SPX C |Equity Index Annuity .0CT24 SPX C @
@ 4605.87 ... Liabilities ..c...un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9 |. 10/16/2023 |. 10/15/2024 |............ 21 | 966,886 [4605.87  |[......... (58,303)[-eeeeennnnnns (V1N FESRTRR |  FUP (206,744)( .coveneee fonnene (206,744)....... (136,864)|......cccvnnnnnn (V)] N 29,072 |oeeveeeeeeee [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, 0CT24 SPX C |Equity Index Annuity .0CT24 SPX C @
@ 4417.33 ... Liabilities ........... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXT09  |. 10/31/2023 |. 10/31/2024 |............ 21 951,162 4417.33  |......... (62,301)f.0vvvvvnnninnns (V1N PR | AN (PSR TK)) I (255,873)....... (149,916)[......ccvvvnnnns Ofeienes 30,980 [cuniiiiiinnnnns [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, NOV24 SPX C |Equity Index Annuity .NOvV24 SPX C @
@ 4735.23 .....ceeen Liabilities ........... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/15/2024 |............ 173 |.......... 777,01314735.23 [......... (41,337))ceeeeeeins (V1N FESRTRR |  FUP (144,704) covvenenes fonnens (144,704)|.......... (99,645))....eeeenennnn (V)] N 20,556 |.eevenneeaeens [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, DEC24 SPX C |Equity Index Annuity Wells Fargo Bank, .DEC24 SPX C @
@ 4804.87 ... Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiiiis KB1H1DSPRFMYMCUFXTO9  |. 11/30/2023 |. 12/02/2024 |............ 148 1.......... 674,937 4804.87 ... (35,974).ccvvneeeiinnnn (V1N PR | AN (116,644)( ..ovvnneee [onnnnns (116,644)f......... (83,020)[..cvvvennnnnns Ofeienes 17,792 [ [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, DEC24 SPX C [Equity Index Annuity Barclays Bank, PLC .DEC24 SPX C @
@ 4964.12 .............. Liabilities ........... Exhibit 5 ... |Equity/Index |....ccooovriiiinnnnnis G5GSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |............ 157 |.......... 741,894 4%64.12 ... (36,498).....ccvvnunnnns (V1N FERRR | FUP (103,659)( .evveveeee fonnnes (103,659)|......... [CURTX) (V)] N 18,100 |-evveeneeeenee [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, DEC24 SPX C |Equity Index Annuity Goldman Sachs .DEC24 SPX C @
@ 4988.03 .......n...ee Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 01/02/2024 |. 12/31/2024 |............ 71 |.......... 810,286 4988.03  [.ceiiiiiinnnns (U R [Z0EK)) FR | R (111,526)( cevveneees [ (111,526)f......... (90,279))vvveniiinnnnns Ofeienes 20,785 [cuuiiiiiinnnns [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, JAN25 SPX C |Equity Index Annuity LJAN25 SPX C @
@ 5017.62 ... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index . KB1H1DSPRFMYMCUFXTO9 |. 01/16/2024 |. 01/15/2025 |.... ... 544,73215017.62 (26,637)|... ...(73,319)] ... e (73,319)|..........(58,796)|. 0.
0TC OPTION CALL
WRITTEN, JAN25 SPX C |Equity Index Annuity Wells Fargo Bank, LJAN25 SPX C @
@ 5104.41 ............ Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXT09  |. 01/31/2024 |. 01/31/2025 |............ LN . 720,656 [5104.41 | (U R [RSTVZLS)) PO | IR (86,831)[.eeveeeeens o (86,831)]......... (65,834))..uuuniiiinnnnns Ofeienes 4747 | [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, FEB25 SPX C |Equity Index Annuity Goldman Sachs .FEB25 SPX C @
@ 5286.25 .....cceeennnn Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/18/2025 |............ 174 {.......... 876,64015286.25  |oceeeieeeennnns [V (45,423)]..ccvvveeeeeenn O e (79,855)] .eevvvenns fornens (79,855)|......... [CIIRVK)) R (V)] N 16,741 | [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, MAR25 SPX C |Equity Index Annuity Wells Fargo Bank, .MAR25 SPX C @
@ 5354.65 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXT09  |. 02/29/2024 |. 03/03/2025 |............ 109 |.......... 556,27315354.65  [o.eeieiiiiinnns (U R (AR 10)| N | N IR (45,883)] .eevvvnnnnn fennnns (45,883)f......... (26,323))vvvnnieeinnnnns [N R 9,700 [oervviivnnnnnnns [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, MAR25 SPX C |Equity Index Annuity Goldman Sachs .MAR25 SPX C @
@ 5372.43 ......cce.... Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/17/2025 |............ 165 .......... 843,997 [5372.43  |oeeeiieeiiiennns [V (47,931 veeeeeeeenenn O o (69,465)] ..cevvvnnns founns (69,465)|......... (35,508)]-+.- e eeeeeennnn (V)] N LRI TE [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, MAR25 SPX C |Equity Index Annuity Goldman Sachs .MAR25 SPX C @
@5513.91 ...ooiiiiennns Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBB6KS528  |. 03/28/2024 |. 03/31/2025 |............ 167 |.......... 877,236 5513.91 | (U R (48,972)).cvvviiiiiinnnn O e (56,470) .evnneenens [ (56,470)|........ (20,007)f.cevvvennnnnns Ofeienes 12,509 [ouveniiiinnnnns [N SR | IR 0001 .eevnnenens
0TC OPTION CALL
WRITTEN, APR25 SPX C |Equity Index Annuity VWells Fargo Bank .APR25 SPX C @
@5315.92 ....oeeee Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |............ 183].......... 925,208 5315.92  [oeceeieeieiennns [V (56,530)-+vvueeeeeeennn O Joeeenna (89,482)] ..cevvennns feunnns (89,482)......... (44,723))ceeeeeeennnnnn (V)] N LI T P [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, APR25 SPX C |Equity Index Annuity Goldman Sachs .APR25 SPX C @
@5291 .o Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 04/30/2024 |. 04/30/2025 |............ 139 [oeeennnns 698,172[5291 | (U R (RIS 113D R | N IR (72,318) ... (72,318)f......... (39,423)]....ccvvvnnnnnns [N R 6,601 [...cccvvnnnnnnns (O SR | IR 0] I
0TC OPTION CALL
WRITTEN, MAY25 SPX C |Equity Index Annuity Goldman Sachs .MAY25 SPX C @
@5560.9 ..ccvvnnnnnnnnn Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |............ 173 |.......... 915,626 [6560.9  |eeeeeiiiieees [V (47,764)...cceeeeeeeee e O |t (IS )) I (60,539)........ [QER:1D) (U 5,905 [ovuuneeeernnnnns [} PSRRI | IR 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, JUN25 SPX C |Equity Index Annuity Goldman Sachs LJUN25 SPX C @
@ 5542.97 ....ceeevenn Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 05/31/2024 |. 06/02/2025 |............ 109 |.......... 572,82315542.97  |ieeiiiiiiiinnns (U R (30,720)fcevvvviieenn O feveanns (41,064).eenneenns o (41,064)f......... [RR:S)) [N R ) I 1 PO [0} SRR | IR 0001 .oeennnnens
0TC OPTION CALL
WRITTEN, JUN25 SPX C |Equity Index Annuity Goldman Sachs .JUN25 SPX C @
@ 5751.82 .oevvennnnees Liabilities ..c.ennnt Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBK528 ). 06/17/2024 |. 06/16/2025 |............ 202]....... 1,106,47015751.82  f.iieiieeees [l (57,165)[-..ceevvveeeee O et (54,125)] ceevvnnnn fonnes (54,125)).cevuennees 998 |eeiiieieeees Ofiieennnns 2,042 | Ofiiiiiiaa 0] e 0001 ..oeeneeees
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (472,583 (507,676), (2,431,110) XXX (2,431,110 (1,572, 180) 0 364,205 0 XXX XXX




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€903

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)

0709999999. Subtotal - Written Options - Hedging Other (472,583) (507,676), 0 (2,431,110) XXX (2,431,110) (1,572, 180), 0 364,205 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 (472,583) (507,676), 0 (2,431,110) XXX (2,431,110) (1,572, 180), 0 364,205 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 (472,583) (507,676) 0 (2,431,110) XXX (2,431,110) (1,572,180) 0 364,205 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 3.190000 13-
SOFRRATE.USD .......... Floating Rate Asset . |D-1 ... vevnnnniiinnnnns & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 04/13/2027 |............... ... 1,500,000 |APR-2027  [eeeeeeeeinnns (U [ . (23,412))- e (VN PR I (95,324).ccveeeeeennnnn [V PO [V [V PO (V)] 12,519 .ooveennns (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..... 15,000,000 [SEP-2033 SOF  [......ccvvvvnnns [ [V . 98,008 |...cvvvnnnnnns [V PR S (352,315)]..ccvvnenns [V O [ [V PR (U R 228,028 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.295800 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC .evveeennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2028 |............... 1f.... 260,000,000 |JUL-2028 SOF  [...ceeeerennnns [V [ 1,431,042 [...coeeeeneent [V PR (2,151,252)].ccveeeeeen [V PO [V [V PO 0f..... 2,623,045 | .......... (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. 155200 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 10/25/2041 |..........n.... 1f..... 15,000,000 j0CT-2041 SOF  [....evevennnnns [ [V . 104,447 [oeeiiinnnnnnns [V PR S (575,294)]...ccvvennnns [V O [ [V R (U R 312,233 | ......eeen (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 0 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanle 4.184400 25-
SOFRRATE.USD .......... |products .... . |& Co. LLC ........... LCZ7XYGSLJUHFXXNXD88 |. 09/29/2023 |.06/25/2033 |.... U I O 25,000,000 [JUN-2033 SOF ...161,583 |... 0. (603,448)... 374,829 .| (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 |.......euuv.... 1f.... 113,000,000 [JUL-2030 SOF  |[...cevvvvnnnnnns [ 0fens 686,235 |..uuuniiiiinnn [V SR R (1,739,488).......ccvvnnnn. [V O [ [V R 0f..... 1,302,163 | ..oeeennns (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet eeenn..SHP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226600 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 03/25/2030 |......evunnne.. 1f...... 40,000,000 [MAR-2030 SOF  |c+eeueeernnnnnn (U 0fnes 240,007 [.ooeeeeennennnns [V PR (575, 10)[..ceeeeenns [V PO [V [V PO [V 479,040 | .......... (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 4.612500 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 09/29/2023 |. 06/25/2026 |............... 1f..... 95,000,000 [JUN-2026 SOF  [........cevvnnn [ [V . 356,510 |.evueneieinnnnn [V PR S (188,401)[.....ccvvnennnns [V O [ [V R (U R 669,447 | .......... (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 .evvveenns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2026 |............... 1f...... 50,000,000 |JUL-2026 SOF  [......ccevnnnnnn (U [ . 193,042 [ceeeeeiinnns [V PR (112,575)]- e [V PO [V [V PO [V 359,556 | .........n (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SWP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 4.942500 25-
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 09/29/2023 |. 07/25/2025 |............... 1f..... 40,000,000 |JUL-2025 SOF  [.....ccevvvnnnns [ [V . 80,700 |.oeevvvnnnnns [V SRR S (9,707)fceeeviiannnns [V O [ [V R (U R 206,736 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 4.182000 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC «evvreennns LCZ7XYGSLJUHFXXNXD88  |. 09/29/2023 |. 09/25/2033 |............... 1f...... 20,000,000 [SEP-2033 SOF  [....ceeeeennnnns (U [ . 129,785 [ [V PR (493,708)]-.. .o eeeeeneen [V PO [V [V PO [V 304,037 | .ooveennns (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 ............... D-1 s .|& Co. LLC .........e. LCZ7XYGSLJUHFXXNXD88  |. 12/18/2023 |. 12/15/2025 |............... 1f..... 35,000,000 [DEC-2025 SOF  [....uvvvevnnnnn [ [V . 195,495 |..ovvnniiiinnnn 0f.. 264,867 |.....ccevvennnns [V O [ [V R (U R 211,473 .| (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 1 e SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.637840 25-
SOFRRATE.USD .......... products ............... D1 e i & Co. LLC .evvvnennns LCZ7XYGSLJUHFXXNXD88  |. 01/30/2024 |. 01/25/2034 |............... ... 7,000,000 [JAN-2034 SOF  [.......ccevnnnns (U [ . 46,141 |oeeeeeeieen (VN PR I 126,784 |.ceeenen [V PO [V [V PO [V 108,320 [ .evvennnns (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Group eeeennn SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley
SOFRRATE.USD .......... products ............... D1 e s & Co. LLC ..ovveennns LCZ7XYGSLJUHFXXNXD88  |. 01/30/2024 |. 01/25/2026 |............... 1f..... 30,000,000 [JAN-2026 SOF  |...eeenvvvvvnenn O fovvevvnnnnnnen O e 140,765 | O e e 231,106 [.oeeeeiininnnns [V O [ [V R Of....... 188,105 | .......... (100/100) .....
CL INTEREST RATE SWAP,|Cash flow hedge CME Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 3.812500 15-
SOFRRATE.USD .......... products ............... D1 i e & Co. LLC ..evvennnns LCZ7XYGSLJUHFXXNXD88 |. 03/27/2024 |. 03/15/2031 |......eeueevees 1f..... 25,000,000 [MAR-2031 SOF  |....coeevvnnnnns [ [ 90,857 |uuuuieeeennnn [ TR RO 145,461 [.....coonnnnnnns [ T [ [V T [0 323,786 | .....onnn. (100/100) .....
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1 2 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. Entity (b)
0999999999. Subtotal - Swaps - Hedgi Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 3,931,205 0] XXX (6,128,404 0 0 XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 |.09/01/2025 |............... L P 899,609 [01-SEP-2025  |........eunnnnns [V [V 8,597 [ 7,000 [eeenererenn foeermnnnnnes 101 oo [ . 20,807 [ O | O e 4871 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 [.09/01/2025 |............... L 224,902 |01-SEP-2025  [ciiiiiiinnnns [ [0 2,149 |t 1,750 [ oo i <) PO [0 6,854 [ooiviiiienn O v O [ 1,218 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |............... L P 899,610 [01-SEP-2025  |.......eeennnnns (U [V 1,778 |eveeens 2,417 e oo (1,411t [ . (2,817 O e O [ 4871 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .. . . | Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |.... ... 224,902 |01-SEP-2025 A5 ... (604)... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 674,400 (9/23/2026  |..eeeeennnn 1,280 [oeeeeeiiiinns [V 6,762 |.......... 31,352 | e [ 35,034 |.ceeeniis [ . 19,740 [oooeeeeeeeee O e O [0 5,039 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 112,400 [9/23/2026  |..eeeenrnnnnnn LS PN [0 1127 [ 5,225 |ceeeiiiiin | 5,838 [coiiiiiiiinnnns [0 [CTAS/(JN PR | A | RN : 1 IS (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |.eeeeeeeenee LV I [V 1,127 [ 5,225 |.ieiiiiiiin s 5,838 [ccoeeeeeininnnns [V 3,290 |eevveeeeeeennn O [ O e 840 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 337,200 (9/23/2026  |eeeeeennnnnns (RIS P [0 3,381 [ 15,675 [.eeeeeeins | 17,516 [t [0 9,870 [eevvvvvvenenn O v O [ 2,519 | o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |............... L P 224,800 [9/23/2028  |eeeeininnnns L X[V PR [V 2,189 |.......... 10,450 [.eveeveens Joeeennnnns 13,666 |-eevvenneenns [V 6,580 [.oeeeeenieeen O e O [ 2,313 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 112,400 [9/23/2028  |...eeeennnnnne LV PN [0 1,006 |........... [ [ I [1R: K [0 3,290 |oevveeieeeeennn O [ O e 1157 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .. . .| Currency Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |.... ... 449,600 [9/23/2028 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 124,200 [12/15/2026  |..eeennnnenne L (V) P [ F [3410)) PSR N 202 [ o [0 1,070 |eveveieieeennn O [ O 974 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 372,600 [12/15/2026  |.eeeernnnnnnns 435 | [V 1,597 [ [(J:K10)) [ I (S0 [V 3,210 feeeeeeeeieeen O e O [l 2,922 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... Currency BNP Paribas ...... ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 745,200 [12/15/2026  |...eeeennnnnns L-7( N [0 3,193 |..uuennns [RERLI0)) (U R 1,212 s [0 6,420 [oeoeeviivnnien O v O [l 5,844 | L (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... Currency International W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L P 244,300 |11/23/2028  |.......... (3,680)[....ccevnnennnns [V PO VLA TP (8,520)] cevvvnnens [ (2,135)]- e [V 2,140 [ O e O [l 2,563 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... Currency International W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |............... L 610,750 |11/23/2028  |.......... (9,200)f.eennnnn [0 1,928 (........ (21,300) wevneeeeen foeeennnnns (5,338)].cvvvneeiennnnn [0 5,350 |eeveiierieennn O [ 0 e 6,408 | el (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... Currency International W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L} . 3,053,750 |11/23/2028  |........ (46,000)].ccvvvunnees [V 9,642 |....... (106,500)] ...cevvvvne Joemmnnnnn (26,689).....ccevvunnnns [ . 26,750 [eeeeeeeeneenn O e 0 032,088 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security . | Currency International W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |...............1|....... 1,465,800 [11/23/2028 ..(22,080)] ...(51,120)] ... ... (12,810))... .[(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 Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L P 122,150 [11/23/2028  |.......... (1,840)[...cceennennnns [V PO 386 [.......... [C310)) R N (1,088)]-ccevveneeens [V 1,070 |eeeeeeeeeeenae [V PO (U 1,282 ceveennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |.... .... 138,720 |11/10/2026 ...(19,740)] ... ...5,679 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L P 369,360 (11/10/2026  |.......... (5,145)-vveeeeeeeenn [V 1,365 [..cccenn [CC15:7/1)) [RRRRRRR TR (3,992)]-cveeeeeeeennn [V 3,210 [ [V PO (U 2,840 ..oooenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... L 123,120 [11/10/2026  |.......... [RIVAL)) AT (V) P L I (3,290)] cevvnnneens o (1,331 [0 1,070 |oeeeeniiieinnns [V R [ R 7| e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 11/10/2026 .. |AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/19/2016 |. 11/10/2026 |............... 1|t 1,477,440 [11/10/2026  |......... (20,580)f...cceeennnnnns [V 5,458 |......... (39,480)] ..cvvvnnns fornans (15,968).....ccevvennnns [ . 12,840 [.oeeeeennannnns [V PO (V)] 1,359 | covveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2027 |............... L 305,750 2/20/2027  |.eeeennns (5,563)]..0uvneeiennnnn (V) P 961 [cuennnnns (10,275) evneeeeas | (5,286)[....cccvvnnnnnns [0 2,675 [ceeieiiiiiinnnns [V R [N R 2,486 | ..oeennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2027 |............... L P 305,750 2/20/2027  |eeeeennnn (5,563)]-+vuueeeeeennnn [V PO 961 [cenennnns (10,275) vevveeeeens foeeennnnns (5,286)[...cceennnnnnns [V 2,675 [ceeeeeeeeinns [V PO (U 2,486 | ....coennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2025 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2025 |............... L 611,500 [2/20/2025  |......... [RRTRV:) R [0 1,990 [......... (20,550)] +evvvunne fonnnns [QEI00)) R [0 5,350 |oevueniiiiinnnn [V R [N R 2,453 | .ol (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/20/2025 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 11/01/2016 |. 02/20/2025 |.... ... 305,750 [2/20/2025 ...(10,275)| ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 11/18/2016 |. 12/08/2028 |............... L 105,800 |12/8/2028  |............ [K]15)) [0 1,116 | (1,375)] cevveeees [ 1,658 [t [0 3,200 |evveniiiiinnnn [V R [N R 1,115 o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBEKS528  |. 11/18/2016 |. 12/08/2028 |............... L P 317,400 [12/8/2028 ~ |....eeennnen. (945)). v [V 3,349 |t [C3RV55)) PR 4,674 oot [V 9,870 [ceeeeeeeinannns [V PO (U 3,345| .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 11/18/2016 |. 12/08/2028 |............... L 529,000 (12/8/2028  |.......... [R74)) A [0 5,582 |..cuuunnns [(1R:75°)) [RRRRRUUI R 7,790 [eoeeeeiiiiinnnns [V . 16,450 [.oeeevnnnnnnns [V R [N R 5,576 | «eeeernnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: EUR/USD
EUR/USD 12/8/2028 .... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 11/18/2016 |. 12/08/2028 |............... L P 105,800 |12/8/2028 |............ (K1) R [V 1,116 et (1,375)] cevvnee [ 1,558 [ [V 3,290 |-eveeieeeeennnn [V PO (U 1,115 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 | 02/27/2029 |............... L 127,180 [2/27/2029  |........... 2,495 | (V) P L7 R, L2V SRR RO [T T [0 1,070 |oeeeeniiieinnns [V R [N R 1,374 oeeeeeent (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... L P 635,900 2/27/2029  |eeeeennnn 12,475 [t [V 3,710 [ 3,850 |.evvuenens foeeeeeees 30,686 |..ceevnnnnnns [V 5,350 |evueieeennnnn [V PO (U 6,868 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 | 02/27/2029 |............... L 635,900 2/27/2029  |.......... 12,475 [t 0 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... L P 254,360 [2/27/2029  |........... 4,990 |eeveieeeennnn [V 1,484 (........... 1,540 [oovneenens o 12,274 |t [V 2,140 [eeeeeeeennnnnns [V PO (U 2,747 | v (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 2/27/2029 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2016 |. 02/27/2029 |............... 1f...... 2,162,060 [2/27/2029 |.......... R45 ] [V . 12,614 |.......... 13,000 [.eneeeeinnn v 104,333 [ [V . 18,190 |oovvvviiens [V PR Oferencs 23,351 weeeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/08/2017 |. 09/13/2027 |............... 1f...... 1,683,300 [9/13/2027 ... (104, 175)f....eeevnnnnnnns [ 17,8% |.......... FENTEN PTTT N 99,380 |..uuuieieennnnn [ 49,350 |.oevvnniens [ I ()] R 15,069 ...ooeees (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 .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.....eeeeeeeeend feeeies 2,356,620 19/13/2027  |....... (145,845)|......ccceeeenn. O [l 25,082 | 105,945 | .ovvvnnnnns foeeee e 139,132 | 0 foeeeeenn89,090 |oevvnnieeeeen O feeiiiiic 0 e 21,096 [ .ooveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .. - Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.... 1,009,980 [9/13/2027 ....45,405 ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 2,567,680 [7/26/2027  |....... (126,990)[....ccevvuneeees O [eunnneenn (2,072)).... 296,990 |...oevvnnnn fornnnnn . 244,051 | 0 foneeeend49,800 |oeeeneieeeee O e 0 e 2,49 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |......ovvvvend feeiiiinns 75,52017/26/2027  feeeeeeiia (3,735))eiiieieen O e (B ) 8,735 | eeeeeeees ool 1178 | O foeenneene 1,450 | O [ O e 862 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 830,720 (7/26/2027  |.........(41,085)[....ccceneieein O |eeennnees (B70)...en 96,085 [..euueeees forreeennn 78,958 |oeii 0 foeeeeeen 15,950 |oeeeeeiieeeee O e 0 e 7,219 weveeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |. 07/26/2027 679,680 (7/26/2027  |eeeeern(33,615)cciiiiiiiie O fenieiinns (548 78,615 [.eeeeeeees el 64,602 |.ennnn 0 foeeeennn 13,050 |oveveniieien O e 0 e 5,956 | .oeeernnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/29/2017 |.07/19/2024 |........ccccccadfeeeees 1,257,300 [7/19/2024  |oeeeeeeee (9,735)] e O [ 13,694 | 78,375 [ceveeeeees e 78,602 | 0 foeeeeee36,190 oo O e 0 e 1,434 .....eeets (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/29/2017 |. 07/19/2024 1,028,700 17/19/2024  [oeeeeeenni (7,965))ceeeneeiiinnnn O foennnnnnn 11,204 e 64,125 | oooeii [ B3 0 foeeeeeennn29,610 |oeevenineeeen O e 0 e 1174 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 7/19/2024 .... | AFS Security .. . Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/29/2017 |.07/19/2024 |.... 4,000,500 [7/19/2024 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency. ... |eeeeeeineiinnnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 918,750 8/17/2027  |....eenn 16,590 [oiiiiiiiiin 0 |eeenen . 6,425 | 33,880 [.evuneeeenn [orreiennn 83,738 |unii O foeeeeeeeena 7,490 | O e 0 e 8,129 ........e. (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency..... |.eeeviiiiinnnnnninnnnns G5GSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 1,181,250 [8/17/2027  |oeeeeeen 21,330 |oeeeeneeeeee O e 8,261 | 43,560 |...oovvnnns fernnen. 81,949 | 0 foeeeeeenn 9,630 |oeeeneieeeee O e 0 e 10,452 | .ooveennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... |D-1 ..o [Currency. ... |eeeeeieiiinnnnnnnnnnns GSGSEF7VJP5170UK5573  |. 07/27/2017 |. 08/17/2027 131,250 8/17/2027  |oeeeeee e 2,370 [ O o918 4,840 | .eevnneees oo 9,105 | 0 foeeeeeeeee 1,070 | O e 0 e 1,161 . (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 ... fCurrency..... |.eeeviiiiininnnninnnnne G5GSEF7VJP5170UK5573  |. 07/27/2017 (. 08/17/2027 |eeevveeneeeenn 1 [ 3,806,250 8/17/2027  |..........68,730 [.eeeeerriieeeee 0 eennn . 26,618 | 140,360 [..oovevvens |oeeennn. 264,057 [oeeeeennnnnnns 0 foeeeeee 31,030 |oeveeieeeee O e 0 e 33,678 .ovvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 1,062,400 [10/31/2027  |eceeveveennnnd0 | O el 6,492 | 51,120 [eeeeeeenn o 81,344 (VN PO 81 U | AP | FS, 9,704 | ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXT09  |. 10/04/2017 |. 10/31/2027 3,187,200 [10/31/2027  |eeeerreeeee 120 [ O [ 19,475 | 153,360 [.euneeeeens |oeeennn.. 244,082 [t 0 foeeeeenn25,680 |oeveeneeeeeenn O e 0 e 29111 el (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... NoA KB1H1DSPRFMYMCUFXTO09  |. 10/04/2017 |. 10/31/2027 132,800 [10/31/2027  |oeeeeeeeeieeea S e O 81 [ 6,390 |... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... No A s KB1H1DSPRFMYMCUFXT09  |. 10/04/2017 |. 10/31/2027 929,600 [10/31/2027  |eeeeeieeeeene 35 e 0 e 5,680 [ 44730 | oo [ TUATE | 0 ferneeeeena 7,490 oo O e 0 e 8,491 ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 3,187,200 (10/31/2029  |.eeeeeeeeen 120 o 0 [ 19,793 | 153,360 [.enneeeeenn [oeeennnnn 202,399 [ [V PO 1< 1 U | PR | F, 36,825 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 1,062,400 {10/31/2029  |.oooeeeeeeenenad0]eiinneeee O foe . 6,598 oo 51,120 [ o 97,466 . 0feeeeeeeee8,560 |oevenneeeeee O feiiiiiiie e 0 e 12,275 cooveennns (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 929,600 [10/31/2029  |.eeeeeiinnnnnns 35 | [V 5,778 e 4730 | oo [ 85,283 |uuueeeeeennnn [V 7,490 [oeeeeeeeinnnnns [V PO (V)] 10,741 ... (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 |.... .... 132,800 |10/31/2029 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells 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 |............... ... 1,531,010 {10/30/2024  |.......... 19,435 |oeveeeieeenen [ . 18,527 |......... EETOVK N [ 139,496 |...oeevennnnnnns [ . LY (V) PO [V PO (U 4,46 .......... (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 |ooveeiiiiinnnn [0 1,425 ... 10,595 [ceveeneees o 10,730 |oevvvnins [0 3,200 |evveniiiiinnnn [V R [ R 340 | ..o (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells 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 |............... L P 471,080 [10/30/2024  |eeeennn.e. 5,980 [cooeeeeennnnnnns [V 5,700 |.......... 42,380 | .ooevvnnnn [ 42,92 e [ . 13,160 |oeveevneeees [V PO (U 1,362 covvennnns (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 235,540 11073072024  |........... 2,990 |eevenieiiinnnn [0 2,850 [euunnnens 21,190 [eeveeeeens [ 21,461 |oueeniiiiinnnn [0 6,580 [.ooeiiiininnnns [V R [ R 681 ...eeennt (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 |............... L P 235,540 110/30/2024  |........... 2,990 |eeeeeeeeennnn [V 2,850 [.ennneeen 21,190 [eeveneees o 21,461 |oeeeeeeeeeen [V 6,580 [.coeeeeeennnnnns [V PO (U 681 ...t (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: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |.... .... 400,000 |15-MAR-2028 .| (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: AUD/USD
AUD/USD 15-MAR-2028 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/31/2017 |.03/15/2028 |............... L P 100,000 |15-MAR-2028  |.......... (2,190 eeeeeieennns [V O (V)] 12,665 [..oeeeeenn foeeennnnns 10,854 [..oeeeeeninnnns [V 1,896 [.ooeeeeeniennnns [V PO [V 963 | ..ooevnn (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...... 1,100,000 |15-MAR-2028 ~ |......... (24,092)...0uvneeinnnnn [V R (1)) F— 139,318 [ e o 119,389 [cniiiiinnnnns [V . 20,858 |..uuuniiiiinnnn [V R Ofienns 10,593 | .oveeennns (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 |............... ... 1,431,000 [14-MAR-2030  [.eeennee. 36,450 |.euneeeeennnnn [ . 12,409 |........ 166,900 | ..oevvvnnns fernnnnns 249,305 |..cevvnees [ . 10,700 [oeeevnneeeens [V PO (V)] 17,093 .......... (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 . 2,575,800 [14-MAR-2030  |.......... 65,610 |...cevvnnnnnnnns [V . 22,337 |.ceennnn 300,420 [.eeveneenns o 48,748 |.eveeeeann [V . 19,260 [.ooevvvennnnnns [V R Ofienns 30,767 [ .eevennnns (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 P 286,200 [14-MAR-2030  |.........n. 7,290 [eeeeeeeennnnnns [V 2,482 .o 33,380 | .cevvvninns fernnns 49,861 |..eeneeeeennn [V 2,140 [eeeeeeeennnnns [V PO (U 3,419 .o (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 |.ooeveeennn | 99,722 [ 0 e 4,280 [coneeeiiininnnns [V PR [N R 6,837 .| (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 P 143,100 [14-MAR-2030  |........... 3,645 |.ceveieieen [V 1,241 ... 16,690 [..oveevevnn foevennnnns 24,930 |.eeeiiieeens [V 1,070 |eeeeeeeeeena [V PO (U 1,709 .ooeeeeens (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 428,760 [14-MAR-2027  |.......... 10,39 [ [V 3,614 1.......... 49,530 | .oevvviennn [ 61,377 |oeevviies [V 3,210 [ [V PR [N R 3,525 | ...l (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 |............... 1 T 857,520 [14-MAR-2027  |.......... 20,790 |ueuieeieennnn [ 7,227 | 99,060 [..ooviiiis forreennns 122,753 [ [ 6,420 [..ciiiiinnnnnnns [ I Ofiieennnnn 7,051 veennnns (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 14-MAR-2027 . | AFS Security .......... Citibank, N.A. .... . 01/25/2018 |. 03/14/2027 |....eeevveenn 1 e 142,920 [14-MAR-2027  |........... 3,465 |.cevveeeeeeennn O e 1,205 | 16,510 [.evvveennn Joeeennnnnn 20,459 [ O e 1,070 |eeeeeeeeeeeenn O e O e 1175 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .. - Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |.........cccenn 1 fennnns 1,168,600 [29-JUN-2030 ...10,800 2020 32,900 |.... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 . 06/29/2030 |......ceveeeene 1 feeerennne 116,860 [29-JUN-2030  |........... 1,080 |-evveeeeeeeennn O e 1,617 | 9,685 | ..evvuenes feeeeeeeenn 18,190 | O [ 3,290 |-evveeeeeeennn O e O e 1,431 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 . 06/29/2030 |.........cceennd feerinnns 350,580 [29-JUN-2030  |........... 3,240 |.eovvenieieennn O [l 4,851 |, 29,095 | .eeeeinins [ 54571 | O e LT 7/VIN SRR | ) AN |l RN 4,204 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 |. 06/29/2030 |......ceveeeened feeereenne 701,160 [29-JUN-2030  |eeeennnnns 6,480 [...oeeevenneeen 0 e 9,701 | 58,110 [.uvunevees foreeennn 109,143 [ 0 e 19,740 [ooeeeeeiieee O e O [ 8,587 [ wevvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... . 06/14/2018 . 06/29/2030 |.........cccennd feeeinnns 467,440 [29-JUN-2030  |........... 4,320 |..ooveeneieennnn O el 6,468 | 38,740 [.eveneeeeen o 72,762 [ 0 e 13,160 |oeevveeeieeeen O feiiiiiie 0 e 5,78 weveeinnnn (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 |......cceeveenn 1 feeeees 1,277,000 [29-NOV-2028  |............ (750))--eeeeeeneenn 0 e 11,282 [ 12,900 [.eveevvevnn Joeennnnnn 95,083 [ O e 10,700 |+eeeveeeeeeeenn O e 0 e 18,422 ..ooeennns (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 |.......eeevvenn 1 feennnns 1,277,000 [29-NOV-2028  |............ (750)].cceeeeeeeeeeenn O [ 11,282 | 12,900 [.eeeeeeenn e 95,083 [ O e 10,700 |oevvvveneeeeenn O feiiiiiiici 0 e 13,422 woveennnns (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 |.......eevveeen 1 feuennees 3,320,200 [29-NOV-2028 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |...........ccod feennens 2,358,720 |27-MAR-2028  |.......... (4,200)f.......cceeee 0 ... 33,088 .. 108,045 [..evneeeeen |oeeennnn201,564 [ 0 e 69,090 |...evvvvivnnnn O e O s 22,815 wooeeeeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |.......eeeeeeed feunnnnnnns 112,320 [27-MAR-2028  |............ (200)f--eeeeeeeneeen O feeeeee e 1,576 [ 5,145 | .evvvines feeeee s 9,598 e O [ 3,290 |-evveeeeeeennn O e O e 1,086 | ..ovveeeee (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . | AFS Security .......... Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/11/2019 |. 03/27/2028 |........cceeeend feunnnnnnns 336,960 [27-MAR-2028  |............ (600))..eveeeeeeeeeee O e 4,727 o, 15,435 [ceveeeees [ n 28,795 | O e [T 7/VIN ISR | ) A | RN 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 |........eceeeee |eueenns 1,010,880 [27-MAR-2028  |.......... (1,800)]ccvvveeeeeeenn O [ 14,181 | 46,305 | ..ccvvnnn foeeeennn 86,385 e O e 29,610 |ovueeeeeennnnn O e O e 9,778 | wevnennnns (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |....vvvvvnnna T ]ienee 1,615,770 [17-8EP-2031  |.......... (7,085)[....ccoeeeeeeeen O forennnnnnn 8,875 |l (27,560 +eeeeeeeee foeeeenennn 73,396 [euneeeeevninnn 0 o 13,910 [ O e O e 21,707 [ ceveennnns (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |...ceeeveveeecad |oeeennnens 372,870 [17-SEP-2031  |.......... (1,635)[.cceeeeeeeee 0 e 2,048 | (6,360) -.neeevevnn Joernnnnnnn 16,938 [ 0 e 3,210 feeeeeeeiiee O e O [ 5,009| ...oovnnn (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |....evvvvvvenen T |oviiinnnns 372,870 (17-SEP-2031  |.......... (1,635)] .| (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSWAP: GBP/USD
GBP/USD 17-SEP-2031 . | AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOQSJ21A208 . 07/17/2019 |. 09/17/2031 |...ceeeeeeeecad |oeeninnens 124,290 |[17-SEP-2031  [...ceeeeenee (545)].cevveeeeeeenn O o683 | (2,120)] cevveneeee foeeeeeenn . 5,646 |oeeeeeeee O o 1,070 |eeeeeeeeeeeenn O e O e 1,670 e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... Citibank, N.A. .... . 02/06/2020 |. 06/20/2026 |...............dfeeeinns 1,645,500 [20-JUN-2026  |........... 6,900 [.ooeevvvnnnenn 0 Joeennnn 17,008 | 37,875 [eeeeeeeees [ 49,542 [ 0 e 49,350 |..ovvveieneenn O e 0 e 11,885 woveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . | AFS Security .......... Citibank, N.A. .... . 02/06/2020 |. 06/20/2026 |........coeeeadfoeeieines 219,400 [20-JUN-2026  |....eeeeennns 920 | O 2,280 e 5,050 | .cevvennns fooneeeeeen 6,606 |oeeeniiieeeee O fe 6,580 [...oeeevvnneee O e O 1,541 oeennnns (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 20-JUN-2026 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/06/2020 [.06/20/2026 |.............. L} . 5,375,300 [20-JUN-2026  |.......... 22,540 |.eoeeis [ . 55,852 |......... 123,725 | cevvvn [ 161,839 |.eeeeniees [V 161,210 |-oeeeneees [V PO (V)] 37,748 [ oonenns (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 .. .. |D-1 .| Currency..... LLC .. 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |.......evnveeend founnens 1,276,740 [02-DEC-2030 ... 74,610 ... ....26,100 |.... .| (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 .......... D-1 s Currency..... LLC wereeeieeeeeiees 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |.............. L P 283,720 |02-DEC-2030  |......... (11,540)f..cceeeeeennns [V PO (L)) F— 16,580 [.eveevennn foevennnnns 18,402 [.oeeeeenannnns [V 5,800 [.coeeeeeennnnnns [V PO (U 3,59 | ..oovvnnnn (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 .......... D-1 s Currency..... | N 17331LVCZKOKX5T7XVS4  |. 09/23/2020 |. 12/02/2030 |.............. L} . 4,359,370 |02-DEC-2030  |[....... (177,312)f oo [V (677)]...ccnnnn 254,753 | eeeeeii [ 282,751 |ouveeeeiiinnnn [V . 89,17 | [V R Ofienns 55,260 | .......... (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 .......... D-1 s Currency..... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 03/08/2022 |. 03/22/2032 |.............. L} . 3,265,800 [22-MAR-2032  |......... (49,050)f...cceevnnnnnns [ . 25,251 |..cce 50,550 | .oevvvunnns fornnaens 72,183 |oueeeeeeeennnnn [ . 98,700 |-eeeevennaenns [V PO (V)] 45,404 | .......... (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 .......... D-1 s Currency..... | N 17331LVCZKOKX5T7XVS4  |. 10/13/2022 |. 10/30/2027 |.............. L 488,100 [30-0CT-2027  |......... (14,325)).ccvvneeeiinnnn [0 2,575 |ouuuennns (47, 775) eveeeeeen oo (54,025)]..c0uuneeinnnnn [V . 16,450 [.oeeevnnnnnnns [V R [N R 4,456 | ..o (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 .......... D-1 s Currency..... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 10/13/2022 |. 10/30/2027 |.............. L P 976,200 [30-0CT-2027  |......... (28,650)[...cceeennnnnns [V 5,151 |......... (ISR IST0) R (108,051)[....ccevvnennnns [ . 32,900 |veueeeeeennnnn [V PO (U 8,913 ...ooeeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 04/30/2024 |. 06/05/2031 |.............. 1f...... 3,211,800 [05-JUN-2031  |.ceevenrnnne (U R (52,189))..0vvnnnnns 4,972 |eeeeennns (3,450)) cevvnnneens o 84,49 ... [V . 48,739 |ouuenieiiiinnnn [V R Ofienns 42,288 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .. .. |D-1 .| Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 . 06/05/2031 |..eevveeeeeeenn 1 [ 7,494,200 |05-JUN-2031 (121,775)|... ....(8,050)] ... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 05/09/2024 . 06/05/2031 |.............. 1f...... 2,151,600 [05-JUN-2031  |...eeeenrinnne (U R (24,393)]......00un. 3,168 |........... 8,100 [.eueeeeens foevininnns 53,390 |..cvvrniiins [V . 32,498 | [V R Ofienns 28,329 .ooeeenenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |. 05/09/2024 |. 06/05/2031 |.............. 1f...... 4,841,100 [05-JUN-2031  |..oeeeeiieennes [l (54,884))........... 7127 |t 18,225 | .evvenenes oo 120,128 | oeveeiieees [ 73,109 |.eeeeieeenn [ T ()] R 63,740 ..evnnnnns (100/100) .....
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (675,074 (253,241) 709,428 3,699,340 | XXX 6,406,423 0 1,968,971 0 0 1,113,282 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (675,074 (253,241) 4,640,633 3,699,340 | XXX 278,019 0 1,968,971 0 0 8,906,589 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CL INTEREST RATE SWAP,|Cash flow hedge CME Growp 0 1 0 0| FSWP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| nc. /Morgan Stanley 2.655000 26-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 11/26/2029 |.............. 1f..... 19,000,000 NOV-2029  [oceeiiiiinnnnns [ [V IO (235,273)..... (1,378, 750) vevnneeeen [ (1,378,750)....... (388, 141)[.....covvennnnns [ [V R (U R 220,984 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 2.670000 09-
SOFRRATE.USD .......... Retirement Products . |D-1 ... | veinnnininnnnns & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 06/09/2032 |.............. 1f.... 250,000,000 [JUN-2032  |eeeeeiiieeeeeee (U [V (350,250)|..... 12,938,640 [....eeeee |-nnee 12,938,640 |...... 3,662,881 |.......cceeennnn [V [V PO 0f..... 3,524,013 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP, LCH. Clearnet | | | FSWP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK|LLC/Morgan Stanley 3. 147500 09-
SOFRRATE.USD .......... |Retirement Products . |D-1 . |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 05/22/2023 |.03/09/2033 |.... P I 275,000,000 [MAR-2033 (246,845)|....... 8,947,096 [...oeeeees [onnnns 8,947,096 |...... 3,661,435 |. 0 O e O 4,054,709
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.377000 30-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 09/30/2024 |.............. 1f...... 24,114,000 [SEP-2024  |..eeeiiiienns (U 0 s 483,801 |......... 358,022 | ..eevvnenns fernns 358,022 |....... (406,462).......cevnnnnnn [V [V PO (V)] 60,532 | .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet oeeennn SIPE OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley 1.441500 30-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 09/30/2029 |.............. 1f..... 14,159,000 [SEP-2029  |.e.eeiiiiienne [ [V . 237,502 |...... 1,856,778 | covveeenns [eennns 1,856,778 |.......... 200,813 [o.euniiiiinnnnnn [ [V R (U R 162,286 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.692500 22-
SOFRRATE.USD .......... Products ......c........ D1 i e & Co. LLC ..ovvennnes WAMBYERMS70XFZUOY219 |. 05/22/2023 |. 05/22/2030 |.....eeueeseet 1f..... 30,000,000 [MAY-2030  |oceiiiieiiinnns [ 0f...... (589,315)]...... (5,576, 811)..cceeeeen [ones (5,576,811)[....... (349,061)[.....ccevnnnnnns [ [V T [0 364,222 .......... 0002 .oovvnnnnnns
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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 0.961500 22-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2050 |.v..vuvieveves L 20,000,000 MAY-2050  [eeeeieririnnne (1) (L (198,358)|.... (10,060,950)|........... ... (10,060,950)....... (783,517)|.veveveneene (1) (L] S () 509,015 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle
SOFRRATE.USD .......... [Products .... . reens .. |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |.05/22/2023 |.05/22/2030 |.... . 0l (717,067)|.....(6,744,146)] ....vcevnvs fonnen (6,744,146)|........ (442,064)|. 0. 449,207
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.608700 22-
SOFRRATE.USD .......... Products ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2030 |.v..veveeeee L 22,000,000 1AY-2030  [eereieriiinnne (1) (L (426,466)|...... (4,011,522)| c.cvvvene |ooe (4,011,522)|....... (262,712)f1v e (1) (L] S () 267,006 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley .300400 22-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 05/22/2025 |....veveeee L 61,000,000 MAY-2025  |oreeriiennnne (1] 01.....(1,497,816)..... (2,594,701) ..vevenre |ovne (2,594,701)......... 890,792 |- v (1] (L] (1] 288,245 | ..o 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.625300 01-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeveves L 7,727,213 MAR-2028 | (1) L S 135,196 |......... 740,185 | v e 740,185 |......... 75,387 [oeeveeereinnne (1) (L] S (1) R 74,029 | oo 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.618800 01-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeee L - 5,909,091 [MAR-2028°  [eceoeiiinnne (1] (L S 103,538 |......... 567,309 | ..vevevene fornenne 567,309 |.......... 57,470 [evveeeiinnne (1] (L] (1) 56,610 | vvevnene 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.612200 01-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevees L 6,545,454 MAR-208  |.cecerrinene (1) (L I 114,860 |......... 629,848 |..vovvvens e 629,848 |.......... 63,459 [..ooveernenene (1) (L] S (1) R 62,707 | vvevnene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.611300 01-
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvneeve L - 4,545,455 MAR-208°  eceeeeirinnne (1] (L S 79,780 |.v.ee. 437,531 [ oo [ 437,531 ... 44,050 [..vveerennne (1] (L] (1) 43,547 | oo 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.611500 01-
SOFRRATE.USD .......... [Products .... . e .. |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.05/22/2023 |.03/01/2028 |.... [N 1 7,090,909 |MAR-2028 ...682,501 |... ....682,501 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.602860 01-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeeve L - 4,545,455 MAR-208°  .ceoeeirinnne (1] (L S 79,933 |......... 438,814 | v [ 438,814 |.......... 43,872 [ (1] (L] (1) 43,547 | oo 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.603400 01-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,454 MAR-208  |.coeeeurinnene (1) L S 79,923 |......... 438,732 [ cveeees [ 438,732 |.......... 43,883 [cooveernen (1) (L] S (1) R 43,546 | oovnee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.604350 01-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeee L - 4,545,455 MAR-208°  [.ceeeeirinnne (1] (L S 79,906 |......... 438,588 | .o [ 438,588 |.......... 43,903 [ (1] (L] (1) 43,547 | oo 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.614180 01-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevevee L 4,545,454 MAR-208  |.ceeeeurinnene (1) L S 79,728 |......... 437,003 [ oo [ 437,003 |.......... 7SR RV (1) (L] S (1) R 43,546 | oovnee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.509300 23
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvnneve L - 7,918,782 JN-2022  |eeeiieee (1] (L S 124,610 |...... 1,454,609 | ..cveeenne fernene 1,454,609 |......... 161,436 [vveveinnne (1] (L] (1] 11,803 | oo 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveves L 8,314,721 JN-2022  |eereienanee (1) L S 130,802 |...... 1,526,499 | c.vovenens fernnne 1,526,499 |......... 169,571 [oeveverrinnne (1) (L] S (o) - 17,487 | oo 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510700 23-
SOFRRATE.USD .......... Products .o.oeveeene. D1 e .o |& Co. LLC e WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvnnee L - 6,928,934 [JN-2032 [ (1] (L S 109,004 |...... 1,272,130 | evevees o 1,272,130 |ovevenene 141,305 [+ (1] (L] (1) 97,906
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveves L 8,116,751 127,452 |...... 1,485,013 |.evvveeens v 1,485,013 |......... 165,920 [..vvevrienene (1) (L] S () 114,690 | vovenee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vovevenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvenee L - 7,720,812 121,090 |...... 1,409,399 [ ..eveeens fernene 1,409,399 [......... 158,065 [+.v.veveeennes (1] (L] (1] 109,005 | vevenne 0002 ..ooneee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.637500 05-
SOFRRATE.USD .......... Products ....cooeevee. D1 e | e 4 Co. LLC coveennens WIAMBYERMS7OXFZUOY219 |. 05/22/2023 |. 11/05/2031 |....vvnveves L1 67,819,000 Nov-2031 [ (] P 0].....(1,060,048)|... (11,100,296)]........... ... (11,100,296)]..... (1,338, 441)]....ccvennnes (] P [ N o) R 919,531 [ .vevnnn 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 3.208500 08-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 12/06/2022 |. 12/08/2032 |....veveevevee L 19,300,000 PEC-2022  |veerrerenrnns (1) (L I 183,871 |...... 1,013,403 |.eveveeenn orne 1,013,403 |......... 614,906 |-.vevvvennnnen (1] SRR ISR () 280,458 | .vevee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 3.291900 14-
SOFRRATE.USD .......... [Products .... . |& Co. LLC ........... WAMBYERVSTOXFZUOY219 |. 04/12/2023 |.04/14/2028 |.... R 1 21,000,000 [APR-2028 ...207,931 |.........655,274 | ... ....655,274 |..........405,253 |. 0. 204,461
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 WAMBYERMSTOXFZUOY219 . 04/12/2023 |. 04/14/2028 |....veveeveves L 21,000,000 [APR-2028°  [ooeeieeeieens O [ 0 o 207,470 |........ 651,208 |.vevvvens fornennnnd 651,208 |......... 405,805 | (1] SRR ISR () 204,461 | .oveee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/04/2023 |. 05/08/2028 |.....vveee L 16,015,000 MAY-2028  |veverrieine O e O e 169,504 |......... 593,453 |.cveveres |orenennn 593,453 |......... 299,645 [..vvveveninnne (1) SRR | IS (1] 157,272 | e 0002 ..oveee
CL INTEREST RATE SWAP, LCH. Clearnet
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.595000 14-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoovevees [ eerererrininnns & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 07/12/2023 |. 07/14/2033 |.v.evevenrevee L 75,000,000 [JUL-2033 SOF  [covevvrnnee (1) L S 654,511 |...... 1,931,885 |.ovevevens forne 1,931,885 |...... 2,613,067 |v.vevreennnes (1] SRR ISR 0l..... 1,127,736 | e 0002 ...
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 .eoooovees [eevererueiinnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 09/05/2023 |. 09/07/2033 |...evvuvaeene L 75,000,000 [SEP-2033 SOF  [.oveuveviuaee (1] (L S 565,173 |....... (141,142)] v [ (141,142)|....... 2,798,045 |....ocvnnnee. (1) SRR | IS 0]..... 1,137,003 | evvenee 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.983130 11-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2025 |.............. L 65,000,000 [0CT-2025 SOF  [..veuvvennee (1) (L (157,507)|.......... 40,554 [ o | 40,554 |....... [CLIAX)) (1] SRR ISR (o) - 368,010 | vovenee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.501300 11-
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC vovevnens LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2033 |...vcvuvaene L 15,000,000 [0CT-2033 SOF  |v.vevvuvennnnes (1] (L S 88,820 |....... (649,975)evveveneas |ornnne (649,975)|.......... 607,953 |-vvenrvennn (1) SRR | IS (1] 228,568 | ..eeoee. 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanle; 4.496700 11-
SOFRRATE.USD .......... [Products .... . |& Co. LLC ........... LCZTXYGSLJUHFXXNXDB8 |. 10/06/2023 |. 10/11/2033 |.... R 1 15,000,000 [0CT-2033 SOF (644,670) ... (644,670)........ 607,581 |. L0f. 228,568
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.274990 11-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 |- 10/06/2023 |. 10/11/2053 |...vevuaene L - 7,417,647 |0CT-2053 SOF  |vvevvvennnes (1] (L S 62,972 |....... [CAT:T7) IR R (715,947)|.......... 595,213 [evvveviiiene (1) SRR | IS (1) - 200,761 | vveeenene 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.313300 15-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 11/02/2023 |. 08/15/2033 |....vevenvees L 53,100,000 [AUG-2033 SOF  [..vevevrnnee (1) (L (337,754)....... 1,515,924 | covovenens [ 1,515,924 |.....(2,081,067)|.....covnvenee. (1] SRR ISR () 802,298 | .ovonee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.500500 15-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B . 12/18/2023 |. 12/15/2033 |....vvunene L 9,789,500 [PEC-2033 SOF  |-v.vevvvennnes (1] (L) S (82,801)f....... (83177 v [eerae (283,477)]........ (283177 (1) SRR | IS (1] 150,594 | vevenee 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.095000 10-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC vovevrnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....veveevenee L 48,000,000 [APR-2031 SOF  [.ovouvcvrnaee (1) L S 131,473 |....... (316,266)[ .vovevvenes [oonnn (316,266)|....... (316,266)[...0.vevennene (1] SRR ISR () 624,960 | ... 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.093500 10-
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....evenene L 28,500,000 [APR-2031 SOF  [.oveueeviuanee (1] (L S 75,565 |....... (185,275)] cvevvvens [oaee (185,275)|....... (185,275))..vevevenene (1) SRR | IS (1) - 371,070 | o 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.219100 02-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 . 04/30/2024 |. 05/02/2034 |.............. L 15,000,000 MAY-2034 SOF  |v.vevvvnnnnes (1) L S 30,734 |....... (440,710) cvovevvens feorne (440,710)....... (440,710)..venveveene (1] SRR ISR () 235,312 | oo 0002 ...
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.160000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 ........... L |& Co LLC e WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 03/09/2033 |....vveeee 1.....275,000,000 [MAR-2033 SOF  |..eveverennene (1] (L S (9,089)]-.... 1,717,147 | e [ 1,717,147 |...... LIATART A (1) SRR | IS 0]..... 4,054,709
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.148000 09-
SOFRRATE.USD .......... Retirement Products . |D-1 ..oooooes [eeriisiininins 4 Co. LLC oo WIAMBYERMS7OXFZUOY219 |. 05/13/2024 |. 06/09/2032 |........e..ve. 1].....250,000,000 JUN-2032 SOF  |..evevnnenee. (] P [ (8,854)]...... 1,691,462 | ..oovevene feonnns 1,691,462 ...... 1,691,462 |..ovcvnnnnee () PP | ISR 0]..... 3,524,018 | oo 0002 ............
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 0 (1,238,807 1,024,759 | XXX 1,024,759 13,978,697 0 0 25,750,267 [ XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: [Foreign Denominated . CSWAP: CAD/USD
CAD/USD 10-JUL-2034 . [AFS Security D-1 .oooeeee.e | Currency..... Citibank, N.A. ... 570DZWZZFF32TWEFA76 . |. 06/06/2024 |.07/10/2034 |....oocovveieid |iviriens 2,922,695 |10-JuL-2034 ....23,874]... ....23,874 . L0
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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)
Foreign Currency Hedge Morgan Stanley
CURRENCY SWAP, CSWAP: |- Limited Capital Services . CSWAP: GBP/USD
GBP/USD 31-MAR-2025 . |Partnerships/Alte .... |BA ............ Currency..... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 07/28/2023 |. 03/31/2025 |............... 1|t 4,497,395 [31-MAR-2025  |.......... (5,005)[..cceemnnnnnns [ . 12,731 ... 83,282 |..ccvvnins fernns 83,282 .uunnneenn 3,614 |.......... 37,449 oo [V PO (V)] 19,483 | .......... 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY SIIAP, CSWAP: |- Limi ted Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . |Partnerships/Alte .... . | Currency..... ... GSGSEF7VJPSI70UK5573 |. 03/27/2024 |. 08/07/2029 |......oeevvenn 1 fenniins 4,500,617 [07-AUG-2029 0], . . .. .. . .. . ..2,286..........(3,000)].... .. 0.
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (5,005 0 9,359 106,442 | XXX 106,442 29,774 34,449 0 .
1169999999. Subtotal - Swaps - Hedging Other (5,005 0 (1,229,448 1,131,201 | XXX 1,131,201 14,008,471 34,449 0 0 25,866,891 | 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..... 10,000,000 [(CMBX.NA.8.AA) |......... (25,000)f....cccvvnnnnnns [V . 75,710 | (1,215)] e o (91,317 [V O [N R 3,598 [cvuiiiiiinnnns 0f.... 10,000,000 |1 ........ 0003 ..ovvvnnnnns
DS SELL, CDS: CDS: (CMBX.NA. 15.AAR), &P MORGAN ZBUT11VBOBEZRVTIIT807 ;'C'Mé'x','m'f{é,,\i,'\
(CMBX.NA.15.ARR), oo | e DB-C ...ccon CREDIT RISK |SECURITIES LLC ... ceveeneieiiiniiieeennnns . 01/25/2022 |.11/18/2064 |............... ... 5,000,000))  feeeeees (42,406).....ccevvnnnnns [ . 12,639 |......... (31,198)[ .evveeees o (87,056)].ccvvveeens [V PO (U 2,300 [oeeuneeernnnnns 0f..... 5,000,000 |1 ........ 0003 .evvvennnnns
DS SELL, CDS: CDS: (CMBX.NA.15.AAA) , P MORGAN ZBUT11V80BEZRVTIT807 (CUBX NA 15 ARA
(CMBX.NA.15.AAR), e | DB-C .......... CREDIT RISK | SECURITIES LLC .... ceverririiiiiiieiiiinnnns . 01/25/2022 |. 11/18/2064 |............... ..., 5,000,000p ... (42,406)]...00vvvvnnnnnns [ 12,639 |......... (31,198) o oevneenn feun (87,056)]..cccvvnnnnnnnns [0 Ofiiiinnnns 2,300 |.euuiiiinnnnns 0f..... 5,000,000 |1 ........ 0003 ..oeevnnnnns
1189999999. Subtotal - Swaps - Replication - Credit Default (109,812 0 100,988 (63,611) XXX (265,429 0 0 8,198 0 20,000,000 [ XXX XXX
1229999999. Subtotal - Swaps - Replication (109,812 0 100,988 (63,611) XXX (265,429 0 0 8,198 0 20,000,000 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 2,692,398 1,024,759 [ XXX (5,103,645 13,978,697 0 0 0 33,543,574 | XXX XXX
1369999999. Total Swaps - Credit Default (109,812 0 100,988 (63,611) XXX (265,429 0 0 8,198 0 20,000,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange (680,079 (253, 241) 718,787 3,805,782 XXX 6,512,865 29,774 2,003,420 0 0 1,229,906 [ 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 (789,891 (253, 241) 3,512,173 4,766,930 [ XXX 1,143,791 14,008,471 2,003,420 8,198 0 54,773,480 | XXX XXX
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
EUR/USD ... Partnerships/Alte .... . | Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 04/25/2024 |.07/26/2024 |...........cca1feceiies 2,884,050 .......... EUR/USD |... ...(1,264)] ... ....(2,267)|. ... 3,849
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
GBP/USD ...oevvvviinnnns Partnerships/Alte .... |BA ............ Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/31/2024 |. 07/03/2024 |............... L 892,560 .......... GBP/USD |.eevvvnnnee [ [V PR [N R 7,681 [eeeeeeeens | 7,681 s () R 7,690 [cooieiiiinnnnnns [V R [ R 405 .......... 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} 10,652].......... EUR/USD |..eeeeeennnes (U [V O [V P/ T R P PO [V PO P2 PO [V PO (U K] - 0004 ...oeeennnee
Cash flow hedge
FWD COMMIT, UNBS 30YR|mor tgage deri\?ative INTEREST RISK| GoLowan sk | | | || UMBS  30YR
TBA(REG A) .evvvrnnnnnnn Products ............... D1 e s INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/10/2024 |. 07/15/2024 |............... 1f..... 50,000,000 [TBA(REG A)  [oooeerirvrnnnnns [ [V PR Oferenes A TRV S 78,125 |..ennnnn T8AD [oiiiiiiiinnns [ [V R Ofienns 50,680 | .......... 0002 .oovvvnnnnne
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|BANK OF AMERICA, | | | | | MBS 30YR
TBA(REG A) .eeeeeeennes Products ......c........ D1 i e NA s BATYDEBBGKMZOO3MB27  |..evvvvn wevvvn foonenne nes fooeernnnnaneas 1f...... 86,000,000 |TBA(REG A)  [oieeeeenuenees (U] [ T ()] 87,344 | . oo | 87,344 |.......... 87,344 |..oounenn. [ [ T ()] R 87,170 s 0002 .oevvnnnnnes
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 171,888 [ XXX 171,888 163,193 8,695 0 0 142,107 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 171,888 [ XXX 171,888 163, 193 8,695 0 0 142,107 | 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 (675,074 (253,241) 4,640,633 3,699,340 | XXX 278,019 0 1,968,971 0 0 8,906,589 | 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 9,563,285 295,227 (1,229,448 16,285,787 | XXX 16,285,787 18,494,870 43,144 (673,226) 0 26,008,998 [ XXX XXX
1719999999. Subtotal - Replication (109,812 0 100,988 (63,611)) XXX (265,429 0 0 8,198 0 20,000,000 | XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 8,778,399 41,986 3,512,173 19,921,516 | XXX 16,298,377 18,494,870 2,012,115 (665,028) 0 54,915,587 | XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

Description of Hedged Risk(s) |

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

.. |Economic hedge of liability products .
.. | Economic hedge of bond portfolio ...
. |Reduce credit exposure ...
Reduce currency exposure ...
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMA .o [ 738 |....... 738,000,000 [FUTURE JUN 24 ........ Products ............... 12 Rate........... .09/16/2024 [ ....coeeeiiiiiiis SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 95.6478 |....... 94.6525 [...ccennnnnn (4,612)[ceeeeeeiiiiiiinnns [V} . [N F (V] . 0. 1,836,415 |...... 1,836,415 |........... 361,134 (0003 ..o e 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUA ...t v 257 |....... 257,000,000 (FUTURE SEP 24 ........ Products .........c.... |12 Rate........... . 12/16/2024 [ .ooeeeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 |....... 97.2316 |....... 94.8500 |...ooeeennns (KIVAV)] RO [V} . (VN FOTRR (VN 0].... 1,530,178 |...... 1,630,178 |..ceeeenes 125,761 {0003 ..............|.ceeeeens 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRZ4 ..o e 257 |....... 257,000,000 |FUTURE DEC 24 ........ Products ............... 12 Rate........... .03/17/2025 [ ..ccoeeieeeiie SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2466 |....... 95.1450 |............. (3,212) oo, [V} . [N F (V] . 0. 1,350,278 |...... 1,350,278 |........... 125,761 {0003 ..............|oeeeeenns 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRHS ..ovvven fvveennnnnnn 257 |l 257,000,000 (FUTURE MAR 25 ........ Products ... Rate.. .06/16/2025 [ ..eeeeeeeeieeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 |....... 97.2766 |....... 95.4350 |.... L (3,212) [ [V} . (VN FOTRR (VN N | N 1,183,228 |...... 1,183,228 |........... 125,761 {0003 ..............|.ceeeeens 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMS oo [ 257 |....... 257,000,000 [FUTURE JN 25 ........ Products ............... 12 Rate........... .09/15/2025 [ ..oooeiiiiiiii SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3066 |....... 95.6850 |...cceeennns ((R725) ] [V} . [N F (V] . 0. 1,041,878 |...... 1,041,878 |........... 125,761 {0003 ..............|oeeeeenns 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUS ..o leveeeiineees TR 73,000,000 [FUTURE SEP 25 ........ Products ............... [0 R Rate........... . 12/16/2025 . ooieieeeeeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3266 |....... 95.8800 |..ooeviiirenn.s {1 [V N Ol [\ O 0., 264,006 |........ 264,005 |............ 35,722 10003 ....cceeeeeeefnnnnnnnnn 2,500
1609999999. Subtotal - Short Futures - Hedging Other (21,588) 0 0 0 0 7,205,982 7,205,982 899,900 XXX XXX
1649999999. Subtotal - Short Futures (21,588)! 0 0 0 0 7,205,982 7,205,982 899,900 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 (21,588)! 0 0 0 0 7,205,982 7,205,982 899,900 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 (21,588)! 0 0 0 0 7,205,982 7,205,982 899,900 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 RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 0 0 0 (21,588) 0 899,900 899,900
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y . .. 87,344 .. 87,344 | ... .. .. 87,170
Barclays Bank, PLC . G5GSEF7VJP5170UK5573 . Y. . 360,939 |.. .(104,373)|. . 557,148 . 104,273 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . Y. .. (33,600)|. . 713,205 . 293,622 |..
Citibank, N.A. ... ... 570DZWZ7FF32TVWEFATS .. Y .(126,776)]|.... . 422,215
CITIGROUP GLOBAL MARKETS INC. .....eevvvivvvrnnnnns . MBNUM2BPBDO7JBLYG310 . LY ... (1,215) 10,000,000
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . 1VUV7VQFKUOQSJ21A208 . |. Y. .. 150,000 | (42,400) 112,917 A 33,3% |..
Credit Suisse International . ES8DKGMJYYYJLNSC3868 . |. Y. .. 450,000 |. .411,716 (315,179) . 411,716 (315,179)). .0
Deutsche Bank AG ............ 7LTWFZY1CNSX8D621K86 . |. Yoo oo Y ol 0 el O ... (1,264)]. JL N P 0 ...(1,264)[. .3,849 |..
Goldman Sachs International . W22LROWP2HZNBBBKS528 . Y. .930,528 |.. .(750,812)|. - (593,402)]. . 181,243 |..
JP MORGAN SECURITIES LLC ..... OK3VIKCDYPDANN6QDGK 18 . |. Yoo oo Y ol 0 el O 0. .. (62,396)]. 0 0 (174,113)). ,000,000 |.. ,937,604
Morgan Stanley Capital Services LLC . 17331LVCZKOKX5T7XV54 . |. Y. 14,686,832 |.. . (143,324)|. 14,746,485 | . . 163,297 |.. .. 163,297
Societe Generale ......... . 02RNE8IBXP4ROTDBPU41 . Yoo oo Y . 74,930 e 0] 2826,342 | e 0 36,939 .36,939
Wells Fargo Bank, N. A. ... ... KBIH1DSPREMYMCUFXTO9 . J........o.¥ivevewos fovvvvenns Yoooiiiins fonnns .. 1,030,000 |.... ..2,352,363 |..... . (1,466,910)).... .0 ... ..2,506,464 |.... ... (1,466,910)].... 56,008 |..... ....0
0299999999. Total NAIC 1 Designation 21,859,745 21,945,004 (3,048,249) 454,675 24,379,565 (2,977,545) 21,372,011 20, 160, 050
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 45,869,101 (44,844,340) 1,024,761 46,637,319 (51,740,961) 0 33,543,576 33,543,576
0999999999 - Gross Totals 21,859,745 0 67,814,105 (47,892,589) 1,479,436 71,016,884 (54,740,094) 1,123,178 55,815,487 54,603,526
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 67,814,105 (47,892,589)




603

Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. . |912797-GK-7 Treasury Bond Coupon Rate: .1,851,548 |... ....1,861,851 |... ....1,851,457 |....08/08/2024 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUQY219 ..  TREASURY BOND .. 912797-GK-7 Treasury Bond Coupon Rate: . 14,059,912 .. 14,138,149 14,059,221 |....08/08/2024 ..
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ...|912803-DJ-9 ... Treasury Bond Coupon Rate: ... 355,085 |... ... 698,194 |... 470,744 |....11/15/2039 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUQY219 .. [ TREASURY BOND .. .1912803-DJ-9 ... Treasury Bond Coupon Rate: .2,69,376 |... .5,301,806 |... .3,574,640 |....11/15/2039 ...|.
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: 332,024 465,463 391,664 |....02/15/2045 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUQY219 .. [ TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: .2,521,257 .3,534,537 .2,974,137 |....02/15/2045 ..
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. ... |912810-TH-1 Treasury Bond Coupon Rate: ... 435,444 |... ... 523,646 |... ... 519,638 |....05/15/2042 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUQY219 .. [ TREASURY BOND .. .1912810-TH-1 Treasury Bond Coupon Rate: .3,306,587 |... .3,976,354 |... ....3,045,022 |....06/15/2042 ...|.
CME Group Inc./Morgan Stanley & Co. LLC LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-TQ-1 Treasury Bond Coupon Rate: 420,735 465,463 471,190 |....02/15/2043 ..
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZU0Y219 .. | TREASURY BOND 912810-TQ-1 Treasury Bond Coupon Rate: .3,194,890 .3,534,537 .3,578,027 |....02/15/2043
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ Cash 000000-00-0 CASH .6,072,130 .6,072,130 .6,072,130
LCH/Morgan Stanley & Co. LLC ... . WAMBYERMS70XFZU0Y219 .. | Cash 000000-00-0 CASH . 46,109,328 .. 46,109,328 .. 46,109,328
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. 000000-00-0 .. CASH .. .5,000,000 |... .5,000,000 |... ....5,000,000 |...

0199999999 - Total 86,355,317 91,681,458 89,018,097
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 ...........ccooveiiiiiiiimiiiiiieiiiiiie s W22LROWP2HZNBB6K528 .. 000000-00-0 ........

Barclays Bank, PLC .... ... G5GSEF7VJPSI7OUKSS73 .. 000000-00-0 ..

BNP Paribas .... ROMUNSFPUBNPROBKSP83 .. 000000-00-0 ..

Citibank, N.A. oo . 570DZWZ7FF32TIEFA76 ... 000000-00-0 ..

Goldman Sachs International W22LROWP2HZNBB6K528 .. 000000-00-0

Wells Fargo Bank, N. A. ... KB1H1DSPRFMYMCUFXTO9 .. 000000-00-0 .1,030,000

CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . 1VUV7VQFKU0QSJ21A208 .. 000000-00-0 150,000

Bank of America, N.A. ... . BATYDEBGGKMZ0031MB27 . 000000-00-0 383,031

Citibank, N.A. ......... . 570DZWZ7FF32TIIEFAT6 ... 000000-00-0 404,859

Credit Suisse International . E58DKGMJYYYJLNBC3868 .. 000000-00-0 .. ... 450,000 |...

Morgan Stanley Capital Services LLC 17331LVCZKQKX5T7XV54 .. 000000-00-0 .. . 14,263,762 |... . .

CME Group Inc./Morgan Stanley & Co. LLC ... LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 .. 1,922,159 |... 1,022,159 |...

LCH/Morgan Stanley & Co. LLC ....oiieiiiieiiiiiiiiiiaeneeiniie e e eernenianaas WAMBYERMS70XFZUOY219 .. 000000-00-0 .....cen | CASH ittt iiitt e e e e eruti e e e e eenneeeseeennnsseeennnasseernnnnn e eeernnnnaeennnnnnnaes |rerennnnasereennnnnaas 47,011,083 |.eeieiiiiieeees 47,011,083

0299999999 - Total

70,792,987

70,792,987
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

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

Identifier Description




STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
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 . 553,598 |.. .553,000 06/22/2026
379931-AC-2 ......... | GMCAR_24-2 - USD .. 510,132 |.. .510,000 03/16/2027
44934F-AC-9 .........| HALST 24-B - USD .. T ....468,000 |.. ....468,000 |....... 10/15/2026
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backe

Securities 1,531,730 1,531,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,531,730 1,531,000 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 1,531,730 1,531,000 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 1,531,730 1,531,000 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 .evvvveniiiinnniiiniinniinneeeenninneseennnnnneneennns | ooniinis foeeeveeenenn 10 i |, 1,050,691 |oeeeveeeeeeeeeiiinnns 1,049,990 |....... 01/10/2025 .......
000000-00-0 .........| BOFA SECURITIES INC - USD . .... 1,100,609 |.. 1,100,000 |....... 01/17/2025
000000-00-0 .| BPCE SA - USD ... .... 1,243,060 |.. .. 1,244,779 |....... 04/16/2025 ...
000000-00-0 .| BPCE SA - USD .. .... 1,101,078 |.. 1,100,000 |....... 01/16/2025
000000-00-0 .| CANADIAN IMPERIAL BANK - USD ... 1,252,029 |.. 1,250,000 |....... 01/31/2025 ...
000000-00-0 .........| CHARIOT FUNDING LLC - USD ... 1,922,521 |.. 1,922,049 |....... 09/30/2024 ...
000000-00-0 .........| CISCO SYSTEMS INC - USD .... . 1,489,766 |.. . 1,490,025 08/13/2024
000000-00-0 .| CISCO SYSTEMS INC - USD ... . 1,335,397 |.. . 1,335,636 09/09/2024
000000-00-0 .| HONEYWELL INTERNATIONAL - USD .. . 2,081,624 |.. . 2,082,068 08/26/2024
000000-00-0 .| HSBC BANK PLC - USD . 1,350,923 |.. . 1,350,000 01/23/2025
000000-00-0 .........| LVMH MOET HENNESSY VUITT - USD . 1,976,237 |.. . 1,976,519 09/16/2024
000000-00-0 .........| MANHATTAN ASSET FUNDING CO LLC - USD .. .. 2,199,844 |.. 2,200,271 |....... 11/25/2024 ...
000000-00-0 .........[ PFIZER INC. - USD ... 1,074,837 |.. 1,074,689 |....... 12/02/2024 ...
000000-00-0 .| PFIZER INC. - USD ... 1,315,656 |.. 1,315,418 |....... 12/20/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA - USD .. 1,361,925 |.. .. 1,350,052 |....... 01/09/2025 ...
000000-00-0 .| SANOFI - USD ... .. 07/10/2024
000000-00-0 .| SANOFI - USD . .. 09/06/2024 ...
000000-00-0 .| SOCIETE GENERALE SA - USD . s ....... 01/10/2025
000000-00-0 .........| SOCIETE GENERALE SA - USD .... 1,302,613 ,300,000 |....... 02/03/2025 ...
000000-00-0 .........| STARBIRD FUNDING CORP - USD .. 099,964 |.. ,100,000 12/05/2024
000000-00-0 .| SWEDBANK AB - USD . 1,350,543 |.. . 1,350,000 10/18/2024
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD ... . 1,400,531 |.. . 1,400,000 05/14/2025
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD ... ,400,371 |.. ,400,000 |....... 05/23/2025 ...
000000-00-0 .........| WESTPAC BANKING CORP - USD ,301,034 |.. ,300,000 |....... 01/27/2025 ...
000000-00-0 .| CATERPILLAR FINANCIAL SERVICES - USD 700,607 |.. 700,775 |....... 11/14/2024 ...
000000-00-0 .| PEPSICO INC - USD ... ,351,085 |.. ,351,251 |....... 11/12/2024 ...
000000-00-0 .| TOYOTA MOTOR CREDIT CORP - USD . 800,095 |.. 800,000 |....... 06/10/2025
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 5.6 - USD ,400,000 |.. ,400,000 |....... 10/01/2024
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 5.6 - USD ,700,000 |.. ,700,000 |....... 10/01/2024
000000-00-0 .........| CITIGROUP GLOBAL MARKETS INC. S - USD ... ,300,000 ,300,000 10/01/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) , 180,923 , 171,524 XXX
06367D-GD-1 .........| BANK OF MONTREAL (CHICAGO BRANC = USD ...eeeeeieeeeeeeie e e eeeie e e e e e e e e e e e ,201,073 |.. ,200,000 |....... 01/06/2025
06417M-3P-8 BANK OF NOVA SCOTIA (HOUSTON BR - USD ,150,155 |.. ,150,000 |....... 07/08/2024
13606K-YZ-3 .........| CANADIAN IMPERIAL BANK OF COMME - USD ... ....600,094 |.. ....600,000 |....... 07/08/2024
20271E-G5-2 .........| COMMONWEALTH BANK OF AUSTRALIA - USD .... . 950,652 .. . 949,997 01/10/2025
21684L-HH-8 .........| COOPERATIEVE RABOBANK UA (NEW Y - USD ... 751,111 .. ,750,000 03/03/2025
53947B-U5-7 ......... [ LLOYDS BANK CORPORATE MARKETS P - USD ... ,050,785 |.. ,050,377 11/18/2024
606830-VK-2 .........| MITSUBISHI UFJ TRUST AND BANKIN - USD ... 550,052 |.. 550,000 |....... 09/05/2024 ...
60683D-YL-7 .........| MITSUBISHI UFJ TRUST AND BANKIN - USD ... 750,183 |.. 750,000 |....... 07/01/2025
60710T-MU-2 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD ... . 1,399,082 |.. ,400,000 |....... 01/24/2025 ...
60710T-NM-9 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD ... ,798,482 |.. ,800,000 |....... 02/06/2025 ...
55380U-T3-1 MUFG BANK LTD (NEW YORK BRANCH) - USD ,398,827 |.. ,400,000 |....... 01/24/2025 ...
83050P-5B-1 SKANDINAVISKA ENSKILDA BANKEN A - USD . 1,650,553 |.. ,650,000 |....... 02/06/2025 ...
86959T-AH-9 SVENSKA HANDELSBANKEN AB (NEW Y - USD ,150,022 |.. ,150,000 |....... 01/17/2025
86959T-AK-2 .........| SVENSKA HANDELSBANKEN AB (NEW Y - USD ... ,351,018 |.. ,350,000 |....... 01/17/2025
87019W-TE-5 .........[ SWEDBANK AB - USD ... . 1,298,843 |.. . 1,300,000 01/29/2025
870190-TG-0 .........[ SWEDBANK AB - USD ... ,300,403 |.. . 1,300,000 02/05/2025
89115D-DS-2 ......... [ TORONTO-DOMINION BANK (NEW YORK - USD ,297,473 |.. ,300,000 04/17/2025
95001K-SM-7 .........| WELLS FARGO BANK NA - USD . 1,750,472 |.. ,750,000 02/07/2025
127106-G2-0 .........| CABOT TRAIL FUNDING LLC - USD .. ,748,964 |.. ,749,220 07/02/2024
23102U-GF-3 ......... | CUMMINS INC - USD 698,221 |.. 698,332 |....... 07/15/2024 ...
47816F-G8-8 .........| JOHNSON & JOHNSON - USD ,348,017 |.. ,348,211 |....... 07/08/2024
64106G-GN-7 NESTLE FINANCE INTERNATIONAL LT - USD 847,032 |.. 847,106 |....... 07/22/2024 ...
71344T-H6-2 PEPSICO INC - USD ... ,690,269 |.. ,690,489 |....... 08/06/2024
82124L-GK-2 SHEFF IELD RECE|VABLES CORP - USD . ,196,238 |.. ,196,427 |....... 07/19/2024 ...
82124L-GS-5 ......... | SHEFFIELD RECEIVABLES CORP - USD .... ,941,831 |.. 1,942,161 |....... 07/26/2024 ...
85520L-G1-7 .........| STARBIRD FUNDING CORP - USD . 1,349,400 |.. . 1,349,597 07/01/2024
88603L-DZ-9 .........| THUNDER BAY FUNDING LLC - USD .. . 1,350,077 |.. . 1,350,000 09/12/2024
91058T-HP-4 ......... UNITEDHEALTH GROUP INC = USD ..evveeniiiiiiiieeecceiiie e eccveie e eeevniie e eeessnenseeennnnnns | ooneeiiiin feeeeeeeeeen TG e |, 1,289,120 |.. .. 1,289,394 |....... 08/23/2024 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

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

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

05565E-BV6 ......... BMI US CAPITAL LLC - USD o 2,080,451 |... ... 2,030,447 08/12/2024 .......
14913R-2R-7 . .| CATERPILLAR FINANCIAL SERVICES - USD . ...807,217 |....... 09/13/2024 ..
BYM4SA-JX-8 ......... J.P. MORGAN SECURITIES LLC SLRP - USD 5,121,717 |....... 07/01/2024 ..
BYM4SA-J2-6 ......... MIZUHO SECURITIES USA LLC SLRPA - USD 32,152,099 |....... 07/01/2024 ..
BYMAR8-RE-7 ......... TD SECURITIES (USA) LLC SLRPIG - USD 11,600,000 08/02/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 87,569,891 87,572,791 XXX
9999999999 - Totals 135,282,544 135,275,315 XXX
General Interrogatories:

1. Total activity for the year FairValue $ oo 19,674,251 Book/Adjusted Carrying Value $ -oovvvvviinnnnns 19,575,014

2. Average balance for the year FairValue $ -eoeeveeeiveeenns 107,301,713 Book/Adjusted Carrying Value $ -v.oovvvevvienne 107,299,851

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1 $ ......113275315 NAIC2 § ..........22,000,000 NAIC3 § ... NAIC4 § ... NAIC5 $ 0 NAIC6 $ ...
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

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

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
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 RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
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 ..oooooveeeeeee e .0.000 [ O e 0 e, 5,363,032 |............ 7,142,720 |............ 7,270,687 |..
JPMorgan Chase Bank, N.A. ..... Columbus, OH .......c.ccccooeveees [ ..4.530 |..............315,868 |.....ccooeoieeeeeea 0 o 23,999,294 |.......... 25,178,802 |.......... 37,700,295 |..
The Bank of New York Mellon .. New York, NY .....ccccoooviiiiis oo 1.2.200 [ 441,562 [ 0 | 38,854,583 |.......... 40,105,881 |......... 28,856,357 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD .. . |-.-4.590 |.. .4,016,936 |. ..1,326,009 |.. 5,148,235 |..
Royal Bank of Canada . Toronto, Ontario .1--.0.000 |.. .. ..7,633,552 |.. 71,745 125 |.. ..7,765,677 |.
UMB Bank, N.A. ..o Kansas City, MO ..........c...... ... ... 1.0.000 [ 0 o 0 | 295,817 |...ouce... 295,817 | 295,817 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX 546 0 240,806 234,366 227,695
0199999. Totals - Open Depositories XXX [ XXX 765,256 0 80,404,020 82,028,721 87,264,762
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 765,256 0 80,404,020 82,028,721 87,264,762
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

765,256

80,404,020

82,028,721

87,264,762
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STATEMENT AS OF JUNE 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |TERR|TORIAL LT = S I O 10 < - 0 O 1 . . O (1 <. N PP 141
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 50,000 33 1,000
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 50,000 33 1,000
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0

2419999999. Total - Issuer Obligations

2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

31846V-41-9 ....... FIRST AVERICAN TREASURY OBL MONEY MARKET WUTUAL FUND ‘ ‘ ........... 11/16/2018

49T5H-296 ...... IELLS FARGO TREASURY PLUS MONEY MARKET MUTUAL FUND ...... [N PO T 11/16/2018 .

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 80,000 338 2,016
25160K-20-7 ........ [T i oo [ [ 06/27/2024 .......... [, ) R 124,301,000 [ovovoeeereeeeeeeeeeeres Py 0

8309999999. Subtotal - All Other Money Market Mutual Funds 124,301,000 276,867 0

8609999999 - Total Cash Equivalents 124,431,000 217,238 3,016
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