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STATEMENT AS OF SEPTEMBER 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 6,746,940,790 |...oviviiiiiriirin [V 6,746,940,790 |............ 6,948,978,886
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 71,325,728 | [V 71,325,728 | 53,359,231
2.2 COMMON SOCKS .....eeeeirriiceseetetse et ne e neneen [oeossenineenanns 537,311,027 |cocviiicieirccicine [V 537,311,027 |...occvevinnee 544,383,242
3. Mortgage loans on real estate:
B FIISEHENS .ottt e 999,117,845 | [V 999,117,845 |........... 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
ENCUMDIANCES) ..ottt sennenes |eseserereennens 42,078,011 | [V 42,078,011 [..ooveeeee 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 92,613,750 ) and short-term
investments (§ ... 30,457,915 ) oo e 282,892,474 282,892,474 |....coooee. 307,989,813
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [ooeoeeernenee 164,992,898 164,968,777 172,740,749
7. Derivatives ............... ...58,974 137 |.. ...58,974 137 |.. ... 93,284,858
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 656,228,839 656,228,839 648,118,989
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 20,729,524 |0 o 20,729,524 |...ooovurine. 10,296,238
10. Securities lending reinvested collateral assets . ..153,630,736 |.. ..153,630,736 |.. ..115,700,301
11.  Aggregate write-ins for iNVeSsted aSSetS ............ccceeeiriririririeieieeeene e [ 524,818 | 0 o 524,818 |..coveciiie 206,106
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 9,734,746,826 |.........cooeveveen. 24,120 |.......... 9,734,722,706 |............ 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 [ 74,026,266 |.........ccccvvenene 554,859 |......ccconeene 73,471,407 |....ocoveenne 73,677,302
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |.............. (507,762,227 |...cccvecerecrnne 7,596,710 |....occoneee (515,358,936).............. (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 8,558,509 |...ocvovieeieeeeee (01 PO 8,558,509 |...cccvovvenn 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 646,376,610 |...cocoovevereereeee (V) 646,376,610 |................ 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. 167,998,708 |......coevveveeeeeeeeeeee (V1N 167,998,708 |................ 171,212,190
17.  Amounts receivable relating to uninSured plans ..............ccoceeveieieeeeereieiseens forereeeeinenes 2,694,472 | (U 2,694,472 |.oovi. 1,935,036
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 12,592,676 |..ooveveeeeeeeeeeeeeen [0 12,592,676 |................. 13,780,592
18.2 Net deferred tax asset , .. ..157,090,467 |.. ..188,677,369
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,652,408 |........cooveeveeeeeree (01 PO 1,652,408 |....coooveee 1,908,097
20. Electronic data processing equipment and SOtWATE ............cccceueveveirieeerens |reeeererinencsennns 37,995 | 37,995 | [0 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 ................ccccocovvvevieeiies foevreineinnnn 862,861 [...ccvevviiiiiee 5,240 ..o 857,620 |....ccoc...... 26,207,522
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.ococoerrneneee 511,564 .o 511,564 [ [V 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 84,219,827 |.cvvivin. 6,816,187 |.cvvvnne 77,403,640 |..cccovnnenee 75,378,423
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,636,393,812 |................ 265,984,707 |.......... 10,370,409,106 |.......... 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 2,643,233,496 |....oovieiicee [V 2,643,233,496 |............ 2,398,225, 157
28. Total (Lines 26 and 27) 13,279,627, 308 265,984,707 13,013,642,601 13,124,011,859
DETAILS OF WRITE-INS
1101. Derivative receivables ... | 524,818 .o [V R 524,818 |...ooerien 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) 524,818 0 524,818 206,106
2501, Margin call collateral ... Lo, 75,483,801 [.ooovvooercriiiirercnes 0 Joveeeerrrre 75,483,801 [ovvveeerneeeee. 74,150,636
2502. Lifeline deposits receivable ... e 1,479,569 |..ovoveeeeeeeeee [V 1,479,569 |......cocoveeee. 1,121,181
2503. Miscellaneous assets ... e 7,256,457 |...ocoovvvrnnee 6,816,187 |ocveviriiiiennns 440,270 | 106,605
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 84,219,827 6,816,187 77,403,640 75,378,423




STATEMENT AS OF SEPTEMBER 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 $ ............ 5,685,705,288 1eSS$ .rrerirriireiririiieenas 0 included in Line 6.3
(including $ v 256,398,132 MOACO RESEIVE) ........ouceveeeiiecicecieieeieiec et nsessnsesas |eeseeenieen 5,685,705,288 |............ 6,154,343,482
2. Aggregate reserve for accident and health contracts (including $  ......coooeveveeicnininnnne 0 Modco ReServe) ........coceeeeeeecfccnnnnne 72,571,034 |.. 67,065,799
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 16,788,503 MOACO RESEIVE).......cevvvieiieicieieieiieeeiee s [ 1,010,625,867 |............ 1,016,832,571
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 178,527,524 |......ccoee 171,835,178
4.2 Accident and health 603,774,423 |................ 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
LT (o7 ) OO TP TP TR PO PP UTPOUTSOUUROPORUOPRORTPIURY NUSRTRRRTON (3,389,913) ..o (3,835,102)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including FETR RN | ) RN
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 75,631 [ 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 $
experience rating refunds of which $

................. 23,471,800 accident and health
is for medical loss ratio rebate per the Public Health

SEIVICE ACL ...ttt e et £ttt ekt h et h et h e eh et ettt etk et ettt e se s ete e ese et s et ens |eae e 27,727,208 |................. 35,920,860

9.3 Other amounts payable on reinsurance, including $ .................
[o=T 1= IO OO OSSOSO PO SO PSSP PO VTP USUTUPSRUTUTPEUPTPTUY RURRORRN 80,112,766 |..coeeeeenene 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 17,425,936 |.coooceceenne 2,400,024

10. Commissions to agents due or accrued-life and annuity contracts $

S e 41,443,932 and deposit-type contract funds $  .oeoveeeerninieieen 0 e e 57,090,466 |................. 64,432,386
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviueuereseseeseseseessesesesesssesesssssesesesens [oeeeseseseenenees 1,587,564 |.....coveeenne 1,626,244
12, General @XPENSES AUE OF BCCIUBH ...............cveveviriereeeeseeetesesesesesesssetetes et essss s esessseses et essss s et ssssstesesesess s et ssasesesesesnsnasesssssnsesesesnns [resesennnennnaes 27,125,378 |.cveeeeene 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 1,671,459 | 949,772
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias .. 3,558,136 |. 11,349,728
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......c.ccco. feevrereriniciciriiccne 0.
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16, UNEamed iNVESIMENE INCOIME .........iuiuiiiaiieiaiteieeeecee ettt s e e e s bbb sttt snae [ocieesieanienas 7,598,862
17.  Amounts withheld or retained by reporting entity as agent or trustee .............cccccevvvevrverereirinnnn. . 198,385 |.
18.  Amounts held for agents' account, including $ .....cccevveeucenne 958,133  agents' credit BalanCes .............ccccuvuevceevceevceiees [oereeseeeeeeeean 958,133 |..
19.  Remittances and itemMS NOL AlIOCALEA ...........ccoviirieieieieieiceceee ettt s et s s se e e s s sesesesenens [oeneneeeeeieiene 118,873,874
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............cociiiiiiiiiiiii s [ 0
21. Liability for benefits for employees and agents if NOt INCIUAEA @DOVE .........cooviiiiiirieieieiieiesss e [ 417,638 |..
22. Borrowed money $ .............. 225,280,664 and interest thereon $  ......cccoccvvcennee. 997 e ..225,332,661 |..
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 162,937,214 |....coceee 168,520, 197
24.02 Reinsurance in unauthorized and certified ($ ......cccceovevrirrrrienenns 0 ) COMPANIES ... e 12,354,084 |....cccoeenee. 21,364,560
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccooeevccicirncnecnee 0 )reinsurers ......... |oeeceenceeenes 456,207,326 |.....coconvee. 521,419,570
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ...25,560,489 |.. ... 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. 53,436,098 |.. 49,803,644
24.09 Payable for securities ........... ... 12,078,934 |.. ... 12,524 125
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene ..153,630,736 |.. ..115,700,301
24.11 Capital notes $ ..cceovvvreeneee .0 andinterest thereon $ ...oooovvevevvcccvinnd 0 [ [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 172,255,603 166,981,585
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 9,166,048,854 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 2,643,233,496 |............ 2,398,225,157
28. Total liabilities (Lines 26 and 27) ... . 11,809,282,349 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 e 0 shares common (value included in LINe 29 $  ......ccccovvievvriicinicineeas 0 ) i [ 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) 1,201,760,252 1,443,926,519
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 1,204,360,252 1,446,526,519
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 13,013,642,601 13,124,011,859
DETAILS OF WRITE-INS
2501, Margin Call COITAtEral ..ottt saenenes [oeeaeaeienennas 58,427,445 |................ 93,871,752
2502. Lifeline deposits payable . ...55,095,429 |. ... 30,339,251
2503.  Unclaimed property ....ocoooooooeeeeeeeese e ...43,969,133 |.. ... 31,231,480
2598. Summary of remaining write-ins for Line 25 from OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 14,763,596 |........cc.cc.. 11,539,102
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 172,255,603 166,981,585
3101, Deferred gain ON FEINSUFANCE ......ccoiiiieiieieieii ettt ettt ettt e s e esebenens [oetesesennaenas 389,160,337 |...ccveene 406,592,996
G 107 P RO PR RPN

3108,

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) 389, 160,337 406,592,996
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 SEPTEMBER 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 ..............cccoeveveeenc oo 1,012,160,260 |................ 909,230,166 |............ 1,206, 152,072
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 3,738,430 .o 5,340,648 |.........c......... 6,529,042
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..355,973,330 |.. ..354,731,296 |.. .501,851,688
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (6,875,890)]|.. 22,739,752 |oeeiieene 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 ...............cerurrieerveviuererereeeeeeeeeseeeseses e 222,681,852 |.....ccceeeee 293,710,307 |.ocvcvernnee 390,746,682
7. Reserve adjustments ON reiNSUraNCe CEABM .............cocooviviveveuiuieieeeieieteteseeee e ss e e eneeeaes (5,427,504)....ccnve.. (81,358,255) ....cocvunene (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 45,138,023 |.coocecenne 45,611,057 |ooceeeen. 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 .. 5,465,897 2,458,027 3,780,122
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 1,632,854,399 1,532,462,998 1,988,159,500
10, DEAtH DENETIS ... s 79,970,147
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ..........ccccoovvevevereueueeereeerens |reeseeeeeeeeeeneeeenes 5,000 |..
12, ANNUILY DENETIS ...cvviicececeeee ettt es sttt es e e ettt senensssesesesesenssaesesesesensssesessssnsnsssnsesesenedeensnanasanenens 42,804,600
13. Disability benefits and benefits under accident and health CONracts ...............c.ccoeueveuiieeeeiiereiereieens oo 564,862,130
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e 0. ..
15.  Surrender benefits and withdrawals for life contracts ..................... 653,961,414 |.. ..569,031,965 |.. ..795,955,694
16.  GrOUD CONVEISIONS .....eiuiiiiietiateeteateauteeseeaueeaseessea s easseaaseesseaseeeaeeeseease e s e e s e enseenseanseaneeeneeeneenneenseenseena|esasseesiae st e saeesanesaeenes 0
17.  Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevereieeeeereeesee o 24,812,433 | 27,225,643 | 34,030,267
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 5,240,800 |.cooorerieeenne 4,261,472 | 5,783,852
19. Increase in aggregate reserves for life and accident and health contracts ) (463,132,959) (366,659,251) (534,751,543)
20.  Totals (LINES 10 10 1) w.uuiiiiiucieeeieieieseieieteeseeseaseees e eesesseeseesssseseesse s ssesesesesssssesesesesesssssassesesassnnnesa ornenssnsssnnns 908,523,564 |.......ccco.c 711,602,809 |............... 882,186,529
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...vvviiiicecte ettt bbbt b bbb ens bbb s s b b s s [ecsceeeennacaan 278,932,282 |...ccveennn 249,267,825 |................ 334,577,965
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 4,630,148 |.......cooonc. 4,805,115 | 6,356,752
23. General insurance expenses and fraternal EXPENSES ..........ccoccvveveveueueuereieeieseseseseeeesesesesesesssseseeeeeseseenenes 296,516,162 |................273,949,976 |................ 361,052,684
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 70,040,005 |................ 64,688,941 |................ 84,371,193
25. Increase in loading on deferred and uncollected Premiums ...........cccovoveveveveucucreieieieieeeeeee e e 798,693 | (648,383) [ 1,315,076
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (139,702,632) ,251, (132,078,734)
27. Aggregate write-ins for deductions .... 8,550, 165 16,679,086 28,045,361
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 1,428,288, 386 1,221,093,779 1,565,826,826
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt ettt n et |enn e 204,566,012 |......ccevenve 311,369,220 |..cccveennee 422,332,674
30. Dividends to policyholders and refunds to members 670,239 993,833 1,277,182
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccevviiueueriiiiieeiieieieise et sesese s essese b sssns s s ses s [ecseesessnacaas 203,895,774 |...cocneee. 310,375,386 |............... 421,055,492
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (4,035,241) 15,928,596 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) ..........cccceueueveieeeeererenns frocecccnneas 207,931,015 [.ooeeeenne 294,446,790 |............... 402,552,869
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,774,609) (excluding taxes of $  ...cceveeveeencnee 1,003,696
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (2,600,240) (141,622) (1,959,499)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 205,330,775 294,305,168 400,593,369
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) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann 205,330,775 |oeeeeeenne 294,305,168 |.......cccvnvne 400,593,369
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,363,416) ..(13,932,993)].. ... 40,407,246 |.. ... 16,448,663
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cceeerieierereeeeeeeeeeeie e e 856,771 oo 316,257 oo (344,577)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas 29,232,314) ... (9,287,115)|.. ..(18,495,693)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ...(259,525) ..(40,748,019)|.. ..(31,885,971)
42. Change in liability for reinsurance in unauthorized and certified companies ............ 9,010,476 . o (6,667,797) ] 4,629,315
43. Change in reserve on account of change in valuation basis, (increase) or deCrease ..............ooovoeeefoerererreccieienenisene (V1N S 44,985,217 | 44,985,217
44.  Change in asset VAlUALION MESEIVE ...........c.oriirueeeeeeeieeeteeeeeeseeeseseseeeesessesesesesessnsesesesesesassssesesesesananans 26,891,405
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
L1028 == T I PSSR SO
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e
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 (17,432,659) ... (17,616,069 .........c....... (23,488,431)
52, Dividends t0 SIOCKNOIAETS ........oviueurueeririietieieirise ettt seseeste e es et sesensese s s s sesnsesesessesesnsesesssnsenefeacicieenennas (402,000,000)|.............. (746,500,000)|.............. (746,500,000)
53. Aggregate write-ins for gains and losses in surplus (89,782) (380,365) (1,918,835)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (242,166 ,268) (442,803,642) (337,792,017)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,204,360,252 1,341,514 ,894 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 5,311,866 |...cccoeorneenene 2,304,769 |....ccovoenvee 3,636, 158
08.302. MiSCEITANBOUS INCOME ...ttt s e seseas s nssns|ore s nas 154,031 [ 119,932 [ 143,964
08.303. REINSUIANCE TNCOME .....oeeveeeeeeeeeete et eetee et et eeeeteaeeeeseeeeteeseteesstensssensseesseeesseseseeseteesasensssensseensseesesenssefonsseseseeseseeessneeseeneeeanas [ T 33,326 oo 0
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAGE .........ccccvoveviveueverieiieeeeeee et [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 5,465,897 2,458,027 3,780,122
2701. Funds withheld interest expense . ..10,217,292 |.. ... 13,266,023 |.. ... 11,514,755
2702. Gains released from IMR .......... ..4,374,213 ..3,869,407 ..9,900,143
2703. MiSCEIIANEOUS EXPENSE ....eiuiuieceeiicacieieeeeeeceeeeee e e eseseae s e e e sesesese s esssesesesessssesesesesessansesesesesannnnnsese|oensinnnaeeseesannaas 889,862 |.....ccvevereenee 824,181 | 916,226
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceceeveveveveiereveeieeeeeeeeeveeees e (6,931,203)|.....cccnveve. (1,280,524)|....ccnceenne 5,714,237
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 8,550, 165 16,679,086 28,045,361
5301. AMOrtization Of PENSTON .oocooeiiieieieiieeeee et 169,409 (1,414,632)
5302. Amortization of other post-employment benefits .. (259,191)|.. ...(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) (89,782) (380,365) (1,918,835)




STATEMENT AS OF SEPTEMBER 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
............ 1,086,256,933 |................937,235,819 |........... 1,247,540,490
................ 370,062,144 |................375,148,717 |...............513,021,819
217,513,812 310,808,177 435,276,491
1,673,832,890 1,623,192,713 2,195,838,800
............ 1,253,585,251 |............1,112,688,531 |............ 1,652,492, 720
.............. (140,424,319)|................(99,020,262)|.............. (131,329,689)
................ 634,034,045 |............... 602,922,806 |................805,757,804
...................... 204,992 |........ccooeec.... 526,545 |................... 1,075,976
(5,994,070) 19,694,749 25,006,778
1,741,405,899 1,636,812, 369 2,3583,003,589
(67,573,009) (13,619,655) (157,164,789)

...94,961,283 |.

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

...................... 285,229 | 0 0
................. 31,472,279 |................ 47,575,558 |................83,313,735
....................... (32,236) .....cvcrerrernnnn (72,480) |, 18,079
34,310,721 96,953,545 32,131,603

............ 1,190,951,767 |............ 1,760,626 ,891 |............ 2,243,969, 761
............... 851,845,868 |...............806,853,227 |............1,015,658,006
................. 19,128,646 |.................. 1,000,764 |.................4,061,764
................. 46,149,587 |................ 92,836,537 |................. 95,787,026
................................. 0 [0 o0
................. 41,918,585 |................ 31,622,809 |................ 41,042,486
49,127,624 73,190,089 7,001,454

1,008, 170,310 1,005,503,426 1,163,550,736
(7,772,674) (6,873,062) (10,399,536)
190,554,132 761,996,527 1,090,818,562
................................. 0 [0 o0
................................. 0 [0 o0
................ 225,332,661 ..o 0 0
................. (6,206,704)|...............(98,771,781) .............. (116,988, 194)
............... 402,000,000 |................746,500,000 |................746,500,000
34,795,581 3,676,267 (134,497,896)
(148,078,462) (841,595,514) (997,986,090)
................ (25,097,339)|................(93,218,642)................(64,332,318)
................ 307,989,813 |...............372,322, 131 |................372,322, 131
282,892,474 279,103,489 307,989,813

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




STATEMENT AS OF SEPTEMBER 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 ... [ 503,759,903 |......cco.... 551,137,217 |...cccoeee 739,751,138
GIOUP T .. | 499,253,577 |..ovverenne 454,077,556 |............... 602,004,622
INGIVIAUAT BNNUIIES ...t oo 50,440,545 |.......ccco.... 59,334,218 |......coovene. 79,228,578
GIOUD GNNUILIES <..vvveviveceevetceceeeeeeeeeeteteteteeses et eeseetetesesssssesssesesetesessssssasssssesesesessssssssasssasesesesssnasssssnsnsesereisssnsssenenas 14,003,768 |................. 16,636,463 |................ 23,395,639
ACCIABNE & NEAIN ... e 2,071,614,317 |............ 1,698,864,507 |............ 2,269,177,380
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,139,072,110 |........... 2,780,049,961 |............ 3,713,557,357
DEPOSIt-LYPE CONFACES ......vveiiieeiiiieieieteie ettt e st s s sese e e s sns [eesenenenenenas 300,564,895 |............... 105,325,676 |................ 335,338,334
Total (Lines 8 and 9) 3,439,637,005 2,885,375,638 4,048,895,691




STATEMENT AS OF SEPTEMBER 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
$22,299,686 and $8,539,263 as of September 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 $ 205,330,775 $ 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 (22,299,686) (8,539,263)
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 227,630,461 $ 409,132,632
Surplus:
(5) RLI State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,204,360,252 $ 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 _$ 1,204,360,252 $ 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 September 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 SEPTEMBER 30, 2024 OF THE ReliaStar Life Insurance Company
NOTES TO FINANCIAL STATEMENTS

2. Accounting Changes and Corrections of Errors
None

3. Business Combinations and Goodwill
None

4. Discontinued Operations
None

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

(2) The following table discloses in aggregate the Other than Temporary Impairment ("OTTI") recognized in
accordance with structured securities subject to SSAP No. 43R, Loan-backed and Structured Securities ("SSAP
No. 43R"), as of September 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

OTTI recognized 3rd Quarter

Intent to sell $ 691,855 $ 137,734 § — 3 554,121
h.  Inability or lack of intent to retain the investment

in the security for a period of time sufficient

to recover the amortized cost basis — — _ _

i.  Total 3rd Quarter (g+h) $ 691,855 $ 137,734 $ — 3 554,121

m. Annual Aggregate Total (c+f+i+]) $ 1,530,565 §$ —

7.1



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

(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 July 1, 2024 to September 30, 2024.

M @ 3) “4) () (6) O

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
CUSIP Current Period OTTI Cash Flows Impairment Impairment Time of OTTI Reported
69348RTCO 98,677 94,169 4,508 94,169 94,169 9/30/2024

Total $ 4,508

(4) The following table shows all impaired securities at September 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 ~ $ 575,398
2. 12 Months or Longer  § 262,361,515

b. The aggregate related fair value
of securities with unrealized losses:
1. Less than 12 Months  $ 31,410,145
2. 12 Months or Longer §  1,428,998,702

(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.

7.2



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

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 $ 153,630,736

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.

2) Type of Repo Trades Used

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

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

3) Original (Flow) & Residual Maturity

FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Maximum Amount
1. Open — No Maturity $ — S — 3 —
2. Overnight — — —
3.2 Days to 1 Week — — 30,004,126
4.>1 Week to 1 Month — 3,000,078 170,000,608
5.> 1 Month to 3 Months — — —
6.> 3 Months to 1 Year — — —
7.>1 Year — — —

b. Ending Balance
1. Open — No Maturity $ — — _
2. Overnight — — _
3.2 Days to 1 Week — — _
4.>1 Week to 1 Month — 3,000,078 25,000,456
5.> 1 Month to 3 Months — — _
6.>3 Months to 1 Year — — _

7.>1 Year — — —

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

5) Fair Value of Securities Acquired Under Repo — Secured Borrowing
FIRST SECOND THIRD
QUARTER QUARTER QUARTER
a. Maximum Amount $ — $ 3,000,078 $ 200,004,734
b. Ending Balance — 3,000,078 25,000,456
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Securities Acquired Under Repo — Secured Borrowing by NAIC Designation

ENDING BALANCE

NONE

2
NAIC 1

NAIC 2

NAIC 3

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

$

$

25,000,456 $

25,000,456

NAIC 4

NAIC 5

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

THIRD
QUARTER

Maximum Amount

1.Cash $
2.Securities (FV)

3.Securities (BACV)

4 Nonadmitted Subset (BACV)

Ending Balance

1.Cash $
2.Securities (FV)

3.Securities (BACV)

4.Nonadmitted Subset (BACV)

7.4

XXX
XXX

— 3
3,447,956
XXX
XXX

—
3,447,956 $
— §
— 8

210,531,299

XXX
XXX

26,316,270

$ —
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(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 — 26,316,270
9) Recognized Receivable for Return of Collateral — Secured Borrowing
FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Maximum Amount
1.Cash $ — 3 — 3 _
2.Securities (FV) — — _

b. Ending Balance

1.Cash $ — 3 — 3 —
2.Securities (FV) — — 3 —
(10) Recognized Liability to Return Collateral — Secured Borrowing (Total)
FIRST SECOND THIRD
QUARTER QUARTER QUARTER

a. Maximum Amount

1.Repo Securities Sold/Acquired with
Cash Collateral $ — § 3,000,078 $ 200,004,734

2.Repo Securities Sold/Acquired with
Securities Collateral (FV) — — 3 _

b. Ending Balance

1.Repo Securities Sold/Acquired with
Cash Collateral $ — $ 3,000,078 $ 25,000,456

2.Repo Securities Sold/Acquired with
Securities Collateral (FV) — — 3 —

H. Repurchase Agreements Transactions Accounted for as a Sale
None

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

J. Real Estate
During the third quarter of 2024, the Company sold 1.244 acres of residential land. As a result of this sale, the
Company recognized a gain of $136,384.

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

Joint Ventures, Partnerships and Limited Liability Companies

No significant change

Investment Income
No significant change

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

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

7.5



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

9. Income Taxes
No significant change

10. Information Concerning Parent, Subsidiaries and Affiliates
B. Transactions
On March 8, 2024, the Company declared an ordinary dividend in the amount of $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™").

On July 15, 2024, the Company declared an ordinary dividend in the amount of $345,000,000, which was paid to
Voya Holdings on July 26, 2024.

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 September 30, 2024, the Company had a $200,307,412 outstanding payable, including principal and interest,
under a reciprocal loan agreement between the Company and Voya Financial, Inc. The Company has no outstanding
receivable under the reciprocal loan agreement.

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

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

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3

Total General Separate
2+3 Account Accounts

(2) Membership Stock-Class A $ — 3 — 3 —

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

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

(d) Excess Stock — — —

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

(f) Actual or estimated

Borrowing Capacity as

Determined by the Insurer $779,979,002 XXX XXX

2. Prior year-end 1 2 3

Total General Separate
2+3 Account Accounts

(a) Membership Stock-Class A $ — — S —

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

a. Amount Pledged as of September 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

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
$ 884,448,241 § 1,057,500,822 § 525,000,000
$ 884,448,241 § 1,057,500,822 § 525,000,000
$ — 8 — 8 —
$ 751,053,781  $ 944,852,080  $ 500,000,000
1 2 3
Amount Borrowed at
Time of Maximum
Fair Value Carrying Value Collateral
$ 884,448,241 § 1,057,500,822 § 525,000,000
$ 884,448,241 § 1,057,500,822 § 525,000,000
$ — 8 — 8 —
$ 751,053,781  $ 944,852,080 $ 500,000,000

Maximum Collateral Pledged
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(4) Borrowing from FHLB
a. Amount as of September 30, 2024

1. Current Year

1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ — — — XXX
(b) Funding Agreements 525,000,000 525,000,000 — 529,178,582
(c) Other — — — XXX
(d) Aggregate Total (a+b+c) $ 525,000,000 $ 525,000,000 $ — $ 529,178,582
2. Prior Year-end
1 2 3 4
Total General Separate Funding Agreements
2+3 Account Accounts Reserves Established
(a) Debt $ $ — — XXX
(b) Funding Agreements 500,000,000 500,000,000 — 504,915,801
(c) Other — — XXX
(d) Aggregate Total (a+b+c) $ 500,000,000 $ 500,000,000 $ — 8 504,915,801
b. Maximum Amount During 2024
1 2 3
Total General Separate
2+3 Account Accounts
1. Debt $ — 8 — —
2. Funding Agreements 525,000,000 525,000,000 —
3. Other — —
4. Aggregate Total (Lines 1+2+3)  § 525,000,000 $ 525,000,000 —

c. FHLB - Prepayment Obligations

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

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

12. Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
A. Defined Benefit Plan
The Company sponsors a non-contributory supplemental retirement non-qualified plan covering certain U.S.
employees. As of September 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 September 30, 2024 and
December 31, 2023:

(4) Components of net periodic benefit cost

Special or Contractual Benefits

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

a. Service cost $ — 3 — — 3 — 8 — 3 —
b. Interest cost 651,113 900,726 74,384 112,889 — —
c. Expected return on plan assets — — — — — —
d. Transition asset or obligation — — — — — —
e. Gains and losses 169,409 — (240,455) (329,975) — —
f. Prior service cost or credit — — (18,737) (177,178) — —
g. Gain or loss recognized due to a

settlement or curtailment — — — — — —
h. Total net periodic benefit cost $ 820,522 $ 900,726 $ (184,808) § (394264) $ — 3 —
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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.

On July 15, 2024, the Company declared an ordinary dividend in the amount of $345,000,000, which was paid to
Voya Holdings on July 26, 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
September 30, 2024:

S swia

7.9

450,254,503

40,313,115

Net Asset Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAYV) Total
a.  Assets at fair value
Bonds
Foreign $ — 953 — 8 — 3 953
Total Bonds $ — 953 — 3 — 3 953
Preferred stock 3,213,000 — 33,541,042 — 36,754,042
Common stock 2,452,495 31,658,898 3,792,286 — 37,903,679
Other invested assets — 617,505 — — 617,505
Cash, cash equivalents and short-term investment — 622 — — 622
Derivatives assets
Equity contracts — 3,190,984 — — 3,190,984
Interest rate contracts — 54,399,971 — — 54,399,971
Total Derivatives $ — 57,590,955 — 3 — 3 57,590,955
Separate account assets 2,637,974,584 5,258,912 — — 2,643,233,496
Total assets at fair value/NAV $ 2,643,640,079 95,127,845 37,333,328 $ — $ 2,776,101,252
Liabilities at fair value
Supplementary contracts and immediate annuities  $ — — 40,313,115 § — 3 40,313,115
Deposit type contracts — 400,482,658 — — 400,482,658
Derivatives liabilities
Equity contracts — 2,429,219 — — 2,429,219
Foreign exchange contracts — 614,227 — — 614,227
Interest rate contracts 309,142 46,728,399 — — 47,037,541
Total Derivatives $ 309,142 49,771,845 — 3 — 3 50,080,987
Total liabilities at fair value $ — $ 490,876,760
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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 July 1, 2024 to September 30, 2024:

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

a.  Assets
Preferred Stock $ 32,044,621 $ — $ — 8 — $ 1,496,421 $ — $ — N — S — 8 33,541,042
Common Stock 3,719,713 72,573 3,792,286
Total Assets $ 35764334 § — $ — 3 — 3 1,568,994  § — 3 — 8 — 8 — 8 37,333,328

b.  Liabilities

Supplementary contracts
and immediate annuities $ 41,563,045 $ — $ — $ — $ — $ — $ — $ — $ (1,249,930) $ 40,313,115

Total Liabilities $ 41,563,045 § — 3 — 8 — 3 — 3 — § — 8 — 8 (1,249.930) § 40,313,115

There were no transfers into or out of Level 3 during the period of July 1, 2024 to September 30, 2024

(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 September 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 $ 6,339,041,435 $ 6,746,940,790 § 56,130,047 $ 5,888,160,335 $ 394,751,053 $ — S —
Preferred stock 70,427,430 71,325,728 3,213,000 — 67,214,430 — —
Common stock 37,903,679 37,903,679 2,452,495 31,658,898 3,792,286 — —
Mortgage loans 974,438,446 999,117,845 — — 974,438,446 — —
Contract loans 164,968,777 164,968,777 — 164,968,777 — — —
Other invested assets 139,964,002 140,349,225 — 139,964,002 — — —
Cash equivalents and short-term
investments 123,076,469 123,071,664 109,339,024 13,737,445 — — —
Derivatives
Credit contracts (61,469) 191 — (61,469) — — —
Equity contracts 3,190,984 3,190,984 — 3,190,984 — — —
Foreign exchange contracts 2,363,824 1,382,992 — 2,363,824 — — —
Interest rate contracts 54,656,164 54,399,970 256,193 54,399,971 — — —
Separate account assets 2,643,233,496 2,643,233,496 2,637,974,584 5,258,912 — — —
Total Assets $ 10,553,203,237  $ 10,985,885,341  § 2,809,365,343 § 6,303,641,679  $1,440,196,215 $ — 3 —
Liabilities
Supplementary contracts and immediate
annuities $ 84,159,605  $ 80,964,626  $ — 3 — $ 84,159,605 §$ — S —
Deposit type contracts 932,340,298 929,661,240 — 932,340,298 — — —
Derivatives
Credit contracts 115,668 60,071 — 115,668 — — —
Equity contracts 2,429,219 2,429,219 — 2,429,219 — — —
Foreign exchange contracts 1,143,794 3,909,267 — 1,143,794 — — —
Interest rate contracts 76,662,569 47,037,541 309,142 76,353,427 — — —
Short-term debt 200,280,208 200,280,208 — 200,280,208 — — —

Total Liabilities $ 1,297,131,361 $ 1,264,342,172  $ 309,142 § 1,212,662,614 § 84,159,605 § — 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 September 30, 2024 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2024 through
November 12, 2024, the date the statutory financial statements were available to be issued.

Type II — Nonrecognized Subsequent Events

The Company is not aware of any events occurring subsequent to September 30, 2024 that may have a material effect on
the Company’s financial statements. The Company evaluated events subsequent to September 30, 2024 through
November 12, 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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26.

27.

28.

29.

30.

31.

32.

33

34.

3s.

36.

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

Reserves as of December 31, 2023 were $520,801,953. As of September 30, 2024, $501,220,155 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for
prior years are now $73,311,535 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 $53,729,737 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 $9,601,537 unfavorable.

B. Significant Changes in Methodologies and Assumptions

None

Intercompany Pooling Arrangements
None

Structured Settlements
None

Health Care Receivables
None

Participating Policies
No significant change

Premium Deficiency Reserves
No significant change

Reserves for Life Contracts and Annuity Contracts
No significant change

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

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

Premium & Annuity Considerations Deferred and Uncollected
No significant change

Separate Accounts
No significant change

Loss/Claim Adjustment Expenses
No significant change
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STATEMENT AS OF SEPTEMBER 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 [ X] No[ ]

If the response to 3.2 is yes, provide a brief description of those changes.
New entities created dUriNg the QUAIEE. ... bbbt bbbttt a et s b e b e s b e e s bt e be e bt e bt et e
Is the reporting entity publicly traded or a member of @ PUDIIClY traded GrOUP? .......covoviiiiiieueieriiiiri ettt benenis Yes [ X] No [ ]

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee 0001108874

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

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

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

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

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

]

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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16.

STATEMENT AS OF SEPTEMBER 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? ..............cccooviiiiiiiniiiie,

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

If the response to 9.1 is No, please explain:

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

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

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

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

FINANCIAL

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

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 agreemMENtS.) ..o

If yes, give full and complete information relating thereto:

Investments in other pledged collateral Of $56,200,398  ............ccoeiieiiieieerieerieteeet et et ese et ese st et et eseseeseseeseseesaseesese et esesesessesenseseneesesnsesensens

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Amount of real estate and mortgages held in short-term investments: ...........cccccceeoeeneee
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2

Prior Year-End Current Quarter

Book/Adjusted Book/Adjusted

Carrying Value Carrying Value
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 $. .. 77,075,866
PPEFEITEA STOCK .....vueuirieitiiei ettt bbbttt e oD oottt st e e 0 S 0
Common Stock .... .507,354,527 3. .499,407,349
Short-Term Investments 100,030,336 $.
Mortgage Loans on Real Estate $.
All Other 66,842,583 3. 70,052,107
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 744,226,859 $.. ....646,535,322
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e 100,030,336 S e 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....

16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

$ . ...153,691,218
...153,630,736

16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ 153,630,736

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 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? .............ccccccceeeenee. 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
BlackRock Financial Management, Inc. ......
Global Atlantic Re LTD
Athene Asset Management LLC

Blackstone Alternative Asset Management L.P. .....
Pomona Management LLC A..
Voya Investment Management Co. LLC Ao

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?. 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. 549300LVXIVJIKE13M84 ..........
Global At1antic Re LTD ..oiiioicceeeeccsiesisieeeeisessnnines | e ee s

143161 Athene Asset Management LLC ... 549300L3R6CAMA4YKNSS .

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

148269 .. Pomona Management LLC ........cccccovorueurninennee 5493002H31LGBEMTJEQ2 .

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

39813#AB7

92980%ABT ...t a e £t oAt e et e et oAt e a £ oA e oAt oAt eat oA e oA e e a e oAt oA e oA e oA e oA s oA e oA £ oAt oAt oA e e R e oAt e R e e R e oAt e et et e Rt e a e et et et et et et et et et et e

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 SECUNLIES? ............ ..o 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 SECUTIEST ...........oo i Yes[ ] 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? .............ccccceieiin. Yes[ ] No[X]

8.2



STATEMENT AS OF SEPTEMBER 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 991,701,178

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 $ 991,701,178
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 $ 6,360,956
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAI MOTGAGES ...........vvvvieieieeee ettt ettt ettt et a e e et e st e s e b et essas s s e s et e s e s et e s e ss s et es et et et et esesess s ss et esesesesesnasasasesasesesnss B 1,055,711
1.44 Total Mortgages in ProCesS Of FOTECIOSUIE ...........cccvoieveueueieeceeeeee ettt ettt e s e e s s s s s seseseasanasnsesesenas B 1,055,711
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 $ 999,117,845
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 73.382 %
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 38.117 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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
4 5

1 Life Contracts 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 11,485,310 |...............275,437 |.......... 23,303,352 |..cvievieicieinnns 0 foe 35,064,099
2. AlASKA i AK e L s 1,721,194 |[............ (441,491)[.......... 10,794,557 | 0 o 12,074,255
3. Arizona ..... . AZ ...17,228,486 |. ..29,321,509 |.. .46,636,194 |..
4. Arkansas .. .. AR .... 6,456,062 |. 18,590,559 ....25,416,773 |..
5. California .. CA . 132,495,827 |. 258,800,008 ..401,246,498 |..
6. Colorado ...... .. CO 53,104,696 .77,528,694 |..
7. Connecticut .. . CT 19,767,618 .37,791,251 |..
8. Delaware ............. .. DE 4,863,913 11,272,449 |..
9. District of Columbia . . DC ...6,260,910 [.ooooiiiiiiiiin O [ 9,048,530 |..
10. Florida .. .. FL ... 121,640,933 |.. .. 183,078,011 |..
11.  Georgia .. GA 119,419,450 |.. .. 164,986,103 |..
12.  Hawaii .. . HI .. 4,226,480 |..
13. Idaho .... . ID ...7,195,576 |..
14. lllinois ... L IL .. 204,240,394 |..
15.  Indiana . . IN ....68,705,134 |..
16. lowa ..... LA .37,415,417 |..
17. Kansas . .. KS .. .31,196,219 |..
18, KENUCKY ...oveiiiceeieee e KY oo b e 7,418,293 |l 573,166 |..........36,105,742 [ O 44,097,202
19.  LOUISIANA ...ocecveeeeveeeieeeeeeeeseeseenesieneees. LA | L [0, 15,552,569 ...l 311,391 |l 11,313,086 | O e 27,177,046
20. Maine ....... ..5,908,766 |..
21.  Maryland ...27,642, . . .56,008,938 |..
22, Massachusetts ..........ccoceeeveeereeeneereeceieeeee. MA - e Lo e 35,092,756 |...............388,727 |..........44,185,953 |.......ceoevrvenncnn O [ 79,667,437
23, MIChigan ......ccceoeeiiiiieiieee e M e b e 28,685,249 |........... 5,430,345 |..........26,965,573 [.......ccovevvrieenn O [ 61,081,167
24. Minnesota . .. MN ...43,519,162 |. ..35,028,253 |.. .81,191,561 |..
25.  Mississippi .. MS ,390, . ..10,154,991 |.. .. .15,024,723 |..
26, MiSSOUM ..coeeeieeieeieeieeieeieeeeseeseeseeeneees. MO e Lo s 23,805,717 |.eovvevnenr. 79,880 | 44,248 876 |.......covvveveeen 0 [ 68,134,473
27, MONtANA ...ocuveneeieeiieieeeeieeieesieeeeeneeneees. MT e b s 4,784,370 |...............292,262 |........... 4,133,653 |...ocvvieiieine [ A 9,210,285
28. Nebraska .. ... 1,525,850 |. .23,159,648 |..
29. Nevada ........ ... 11,299,195 |. .39,404,451 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 3,894,650 16,061,014
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b s 26,689,244 68,766,916
32.  New Mexico . NM ... 2,781,063 |. .. 6,537,296 |..
33. New York ..... NY ,418, . ... 12,532,159 |..
34. North Carolina .. NC ...35,396,955 |. .. 124,154,240 |..
35.  North Dakota ..ND ,749, . ....10,296,649 |..
36.  OhiO ... .. OH ...40,714,478 |. .. 149,809,011 |..
37. Oklahoma . .. OK ....23,171,669 |..
38. Oregon......... .. OR ,496, . ....22,159,966 |..
39. Pennsylvania ... . PA ...36,754,997 |. .. 115,465,797 |..
40. Rhode Island .... . RI ,608, . ... 11,011,707 |..
41.  South Carolina . sC ...11,745,438 |. .36,497,584 |..
42. South Dakota ... o SD e L e 4,150,321 |. .. 1,272,665 |..
43. Tennessee ... .. TN ...18,361,142 |. .60,480,353 |..
44, Texas ....... X ...89,177,700 |. ..261,080,288 |..
45. Utah ..... . uUT 7,858,904 |. ....38,812,600 |..
46. Vermont VT 1,307, . . ... 12,444 131 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s VA o b s 24,524,623 |............ 4,171,959 |.......... 73,145,173 | 0 e 101,841,755
48.  Washington ........ccccceeveeveeeienceneeseeneenes. WA | b s 12,469,539 |........... 1,244,696 |..........32,515,967 |....ccoovvnvcinnenn 0 o 46,230,195
49.  West Virginia ...526,893 |. ... 4,285,791 |.. 0 s 6,356,286 |..
50. Wisconsin .... ...153,972 |. 110,072,293 |.. ... 134,381,823 |..
51, WYOMING .eeeeieeiieieeieeieeeeeeeseeseeseeneene. WY i Lo [ 983,775 ... 59,886 ... 3,926,328 |....ooovieiieinenn 0 o 4,969,989
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 4,749,285 |...coovviinne [0 (1 [ A 4,749,285 ..o 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 1,114,027 |. ..1,114,027 |..
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0 oo 0 o 0 s O e 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX .1,026,715,677 |..........64,444 313 |.....2,055,520,581 |......ccccvovvrnnen O [ 3,146,680,572 |..
96.  Plus Reinsurance ASSUMEd............ccooveeeenennnenns [oeeees XKoo | 58,692,367 |. , PPN | I USRI 59,701,480 |..
97  Totals (All Business).... .1,085,408,045 |..........65,388,052 |..... 2,055,585,956 |.......coccevrernen 0 e 3,206,382,052 |..
98. Less Reinsurance Ceded..........c.oovvrvevenenereeenesnnsforeees XXX oo o 906,203,773 |........... 6,218,732 |..... 1,211,273,986 |...cooeovvevree. 0 [ 2,123,696,492
99. Totals (All Business) less Reinsurance Ceded XXX 179,204,271 59 169 319 844,311,969 0 1,082,685,560 300,564,895
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon 1,225,608 |. ...5,400 |. 0 0 .. 1,231,008 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,225,608 5,400 0 0 1,231,008 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........c..cccoevinee e 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 SEPTEMBER 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/No
Entity Name n-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 sC
Tango Health, Inc. 26-2060323 DE
Pen-Cal Administrators, Inc. 94-2695108 CA
Security Life Assignment Corporation 84-1437826 co
Voya Holdings Inc. 02-0488491 cT
VIM Holdings LLC 88-3236443 DE
Voya Custom Investments LLC 27-2278894 DE
Voya Benefits Company, LLC 83-0965809 DE
Benefit Strategies, LLC 26-0003294 NH
ReliaStar Life Insurance Company Insurer 41-0451140 67105 MN
Voya Special Investments, Inc. 85-1775946 DE
Pomona Capital VI, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
ReliaStar Life Insurance Company of New York Insurer 53-0242530 61360 NY
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
Oconee Real Estate Holdings XII - RIVERSIDE LLC 99-3455416 DE
Voya Financial Advisors, Inc. 41-0945505 MN
Voya Institutional Trust Company 46-5416028 cT
Voya Insurance Solutions, LLC 06-1465377 cT
Voya Investment Management LLC 58-2361003 DE
Voya Capital, LLC 86-1020892 DE
Voya Funds Services, LLC 86-1020893 DE
Voya Investments Distributor, LLC 03-0485744 DE
Voya Investments, LLC 03-0402099 AZ
Voya Investment Management Alternative Assets LLC 13-4038444 DE
Voya Alternative Asset Management Ireland Limited IRL
Voya Alternative Asset Management LLC 13-3863170 DE
Czech Asset Management, L.P. 45-3236373 DE
VAAM (Cayman) Ltd. Ccym
Czech GP, LLC 45-3559304 DE
SJC Direct Lending Fund IIl 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 VV 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 VI, 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 II, L.P. DE
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya (US) Holdings Associates II, L.P. 37-1513803 DE

Parent/Subsidiary listing is not repeated
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STATEMENT AS OF SEPTEMBER 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/No
Entity Name n-insurer FEIN NAIC State
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 1V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates IV, L.P. 26-1705523 DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates LLC 20-0554145 DE
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Pomona Voya (US) Holdings Associates V, LLC DE
Pomona Voya (US) Holdings Associates V, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Associates, L.P. 20-0585365 DE
Pomona Voya (US) Holdings Co-Investment Associates II, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment Associates L.P. DE
Pomona Voya Asia Pacific Associates, L.P. DE
Voya Pomona Asia Pacific G.P. Limited CYM
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Pomona Voya Asia Pacific Associates, LLC DE
Pomona Voya Asia Pacific Associates, L.P. DE
Parent/Subsidiary listing is not repeated
Voya Enhanced Middle Market Credit GP | LP DE
Voya Enhanced Middle Market Credit Fund | LP DE
Voya Enhanced Middle Market Credit Fund | Originator LLC DE
Voya Enhanced Middle Market Credit Fund | (RNF) LP DE
Pomona Management LLC 13-4149700 DE
Pomona Capital Asia Limited HKG
Pomona Europe, Ltd. GBR
Pomona Europe Advisers Limited GBR
Voya Realty Group LLC 13-4003969 DE
Voya Investment Management Co. LLC 88-3236443 DE
Voya Investment Management (UK) Limited GBR
Voya Investment Trust Co. 06-1440627 CT
Voya Investment Management Services (UK) Limited GBR
Voya Retirement Insurance and Annuity Company Insurer 71-0294708 86509 CT
Voya Special Investments, Inc. 85-1775946 DE
RiverRoch LLC 84-3548142 DE
Oconee Real Estate Holdings IV - ARB LLC 93-3381941 DE
Oconee Real Estate Holdings V - CASC LLC 93-4060472 DE
Oconee Real Estate Holdings VI - GREEN LLC 93-4037989 DE
Oconee Real Estate Holdings VIl - CANOPY LLC 99-0609295 DE
Oconee Real Estate Holdings VIII - PORTRAIT LLC 99-0574688 DE
Oconee Real Estate Holdings IX - PHOENIX LLC 09-1490642 DE
Oconee Real Estate Holdings XII - RIVERSIDE LLC 09-3455416 DE
Pomona Capital VII, L.P. DE
Parent/Subsidiary listing is not repeated
Pomona Voya (US) Holdings Co-Investment II, L.P. DE
Pomona Voya (US) Holdings IV, L.P. DE
Pomona Voya (US) Holdings V L.P. DE
Pomona Voya (US) Holdings V-A, L.P. DE
Voya Financial Partners, LLC 06-1375177 DE
Voya Pomona Asia Pacific Private Equity Co-Invest | L.P. DE
Voya Institutional Plan Services, LLC 04-3516284 DE
Voya Retirement Advisors, LLC 22-1862786 NJ
Voya Payroll Management, Inc. 52-2197204 DE
Voya Services Company 52-1317217 DE
Voya Global Services Private Limited IND
VFI India Holdings LLC 93-1766128 DE
Voya Special Investments, Inc. 85-1775946 DE

12.1



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

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€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 ...| 26-0003294 .. | .. .. |Benefit Strategies, LLC . LN NIA....... Voya Benefits Company, LLC ..........evvvveneee Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoeeuuuunnnnnn vl N0
. 4832 ...|VOYA FINANCIAL ...| 46-2346314 .. Benefitfocus, Inc. ........ | DE.....]...... NIA....... Voya Financial, Inc. .....cccooeeiiiiiiiiiini, Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0
. 4832 ...| VOYA FINANCIAL ...| 571099948 .. Benefitfocus.com, INC. ...cooeuunvinninniiininnnnns o SCe] s NIA....... Benefitfocus, Inc. ...... . | Ownership.. .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn vl N0
. 4832 ...|VOYA FINANCIAL ..|27-3519176 .. BenefitStore, LLC ..uvvveeieeeieieeeeeeeeeenes J T NIA....... Benefitfocus.com, Inc. . .... |Ownership.. .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0
Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eveeeeeiniiiiiiie ...| 45-3236373 .. Czech Asset Management, L.P. ......ccccceueeeeee Assets LLC oooeeeeeeeeieieieeee Ownership.. .100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 45-3559304 .. Czech GP, LLC . |Czech Asset Management, L.P. .... . | Ownership.. 100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveeeiiiiiiiiiiiie ...|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 .... COMPANY e Ownership.. ..33.000 ....|Voya Financial,

. 4832 ...| VOYA FINANCIAL ..|93-3381941 .. Oconee Real Estate Holdings IV - ARB LLC .... Third Party Shareholders

Voya Retirement Insurance and Annuity

Ownership.. ..51.000 ....|Voya Financial,

. 4832 ...| VOYA FINANCIAL ...| 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... COMPANY e e e e e e e e e e e e Ownership.. ..44.800 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
. 4832 ...|VOYA FINANCIAL ..| 93-4060472 .. Oconee Real Estate Holdings V - CASC LLC .... |..DE.....|...... NIA....... Third Party Shareholders Ownership.. ..55.200 ....|Voya Financial, Inc. ......cccccceunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Company Ownership.. ..38.500 ....|Voya Financial, Inc. .......ccccceeunnnnnnee e N0 e
. 4832 ...| VOYA FINANCIAL ..| 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... ReliaStar Life Insurance Company .. .... | Ownership.. ..12.500 ....|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0
. 4832 ...|VOYA FINANCIAL 93-4037989 .. Oconee Real Estate Holdings VI - GREEN LLC .. |..DE.....|...... NIA....... Third Party Shareholders ..............cceeeett OWNErship..cooeeeeeeeeeeeeeeee e ..49.000 ....|Voya Financial, Inc. .......ccccceuunnnnnee e N0 e
Oconee Real Estate Holdings VII - CANOPY LLC Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..o | eeeeeeeee e 99-0609295 .. | .eeeeiiiiiiinn | ermrrrnnnnnnnnnn | e | s LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..10.130 ....|Voya Financial, Inc. ......ccccceeunnnnnnee e N0 e
Oconee Real Estate Holdings VII - CANOPY LLC
L4832 ...[VOYA FINANCIAL .ooveveeeieeenieeeieenine [ eeeirees e 99-0609295 .. | ..eerivreriin [ ereerirreiiiies | e | e s LDE] NIA....... Third Party Shareholders ........cccccvevuneen. OWNEISNIP..eeeeeeerreeeree e ..89.870 ....|Voya Financial, Inc. ....ccccocvuvercunennne e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeen | eeeeeieee e 99-0574688 .. | ..eeerrrririnn | eerrrnreennninnn | e LLC ettt ettt LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..34.150 ....|Voya Financial, Inc. .......ccccceunnnnnnee e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-0574688 .. | ..eeerrrririnn | eerrrnreennninnn | e LLC ettt LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e ..16.630 ....|Voya Financial, Inc. .......ccccceeunnnnnnee e N0 e
Oconee Real Estate Holdings VII1 - PORTRAIT
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-0574688 .. [ ...oocovveree [ reerieii | e LLC ettt LDE] NIA....... Third Party Shareholders ........ccccceeveneen. OWNEISNIP..eeeveeesree e ..49.220 ....|Voya Financial, Inc. ....ccccocovvercunennne e N0 e
Oconee Real Estate Holdings IX - PHOENIX LLC Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-1490642 .. | .eevvriieienee | eevrmrmmninennnn | e | s LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..51.000 ....|Voya Financial, Inc. .......cccccounnnnnnee e N0 e
Oconee Real Estate Holdings IX - PHOENIX LLC
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-1490642 .. | .eevvriieienee | eevrmrmmninennnn | e | s LDE] e NIA....... Third Party Shareholders .............ccceeeets OWNErship..coeeeeeeeeeeeeeee e ..49.000 ....|Voya Financial, Inc. .......cccoceuunnnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-3455416 .. | .eoeiiiiiiiiin | eeeeeeiiiiiiieee | e LLC ettt ettt LDE] e NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e ..22.310 ....|Voya Financial, Inc. ......ccccceouunnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 99-3455416 .. | .eoeiiiiiiiiin | eeeeeeiiiiiiieee | e LLC ettt ettt LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..coeeeeeeeeeeeeeee e .. 3.080 .... |Voya Financial, Inc. ......ccccccouunnnnnnee e N0 e
Oconee Real Estate Holdings XII - RIVERSIDE
L4832 ...[VOYA FINANCIAL .ooveveeeieeeiieeeeeenne [ eeeiirees e 99-3455416 .. [ .eeeeevieree [ e | e LLC ettt LDE] NIA....... Third Party Shareholders ........ccccceevunen. OWNEISNIP..eeeveeesree e ..74.610 ....|Voya Financial, Inc. ......cccouvrrcunennne e N0 e
Opportunity Investor P Secondary
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Opportunity Investor P Associates, L.P. ..... |..DE.....]...... NIA....... Associates, LLC .....eeeeeeeeeeeienieiiiiiiiiiiees Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
L4832 ... | VOYA FINANCIAL ..evvvvennnnniniinininiiiininn | eveeeeeee e ceveveeiicis | s | v | v Opportunity Investor P Associates, L.P. ..... |..DE.....|...... NIA....... Pomona G.P. Holdings LLC ...cccoveveeeeeeeeennns Management..........covvvveveveivennnennnns ... 0.000 .... |Voya Financial, Inc. ......ccccoeeuunnnnnnn vl N0

Opportunity Investor P Secondary Associates,

L4832 ... | VOYA FINANCIAL ©.vvvvvvvvnvnnnnennnnnnnininnn | eeeeeeees vevveens| cveeeeeeieeens 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. ............ . | Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ...| 13-4197230 .. Pomona Associates V, LP ........cccoeeeiiiiiiiiins . Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns 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 ............. .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 20-1779011 .. Pomona Associates VI, LP .. .. |Pomona Secondary Associates VI LLC . . 0. .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1701070 .. Pomona Associates VII, L.P. . . |Pomona G.P. Holdings LLC ................ . . 0. .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 26-1701070 .. Pomona Associates VII, L.P. ...ccccceeuunnnnnnne. Pomona Secondary Associates VII LLC ........ Management... . | Voya Financial,
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY

SCHEDULE Y
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1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4832 ...|VOYA FINANCIAL ... 37-1698452 .. Pomona Associates VIII, L.P. ....... Pomona G.P. Holdings LLC ...cccovveeeeeeeeennns Management.... .}...39.000 ....|Voya Financial,
4832 ...|VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .. |Pomona Secondary Associates VIII, Management. ..1.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 37-1698452 .. Pomona Associates VIII, L.P. . .| Third Party Shareholders .. Ownership.. ..60.000 ....|Voya Financial,
4832 ... VOYA FINANCIAL ..o | eveeeeien ] eeveeeiieees Pomona Capital Asia Limited Pomona Management LLC Ownership .100.000 ...|Voya Financial,
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE] e NIA....... Company Management.... . |Voya Financial,
. 4832 ...| VOYA FINANCIAL Pomona Capital VII, L.P. . .NIA....... | Pomona Associates VII, L.P. . . [Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... Pomona Capital VII, L.P. ...... LDE] e NIA....... ReliaStar Life Insurance Company . Management.... .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Energy Partners US, L.P. ... LDE ] NIA....... Pomona Capital VII, L.P. ..... Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL Pomona Energy Partners, L.P. .... . |Pomona Associates VII, L.P. . . [Management. . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... Pomona Europe Advisers Limited Pomona Europe, Ltd. ............ Management.... .| Voya Financial,
4832 ... VOYA FINANCIAL ..o | eveeeeien ] eeveeeiieees Pomona Europe, Ltd. .......... Pomona Management LLC Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 13-4150600 .. Pomona G.P. Holdings LLC . | Voya Pomona Holdings LLC Management. .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. .. . Pomona G.P. Holdings LLC .. Management.... . |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 59-3794146 .. Pomona Investors IV, L.P. ........... LDE ] NIA....... Pomona Primary Associates IV LLC ............ Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ..| 26-1939518 .. Pomona Investors V L.P. . |Pomona G.P. Holdings LLC Management. .| Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1939518 .. Pomona Investors V L.P. .. Pomona Primary Associates V LLC ............. Management.... .| Voya Financial,
4832 ...|VOYA FINANCIAL ... 13-4149700 .. Pomona Management LLC .....ccoeeeeeeeeiieeeieeeens Voya Pomona Holdings LLC ... Ownership .|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|59-3794146 .. Pomona Primary Associates IV LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 26-1939443 .. Pomona Primary Associates V LLC . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 13-4196882 .. Pomona Secondary Associates V LLC .... LDE ] NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL .. 20-1779002 .. Pomona Secondary Associates VI LLC .. . |Pomona G.P. Holdings LLC Ownership.. .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1668484 .. Pomona Secondary Associates VIl LLC .... . Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
4832 ...|VOYA FINANCIAL ... 46-0666750 .. Pomona Secondary Associates VIII, LLC ........ DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 36-4577583 .. Pomona Voya (US) Holdings Associates Il LLC DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .|Voya Financial,
Pomona Voya (US) Holdings Associates II, L.P.
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 37-1513803 .. | .eevvrrerenns LDE ] NEA e | e Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
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
. 4832 ...|VOYA FINANCIAL . Pomona Voya (US) Holdings Associates |11 LP . |LLC ... . | Management. .. 0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 26-1705350 .. Pomona Voya (US) Holdings Associates IV LLC Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 261705523 .. | eevvvviiiiiinn | eevrrrrnniiiinnn | s | s LDE ] NIA....... Pomona G.P. Holdings LLC ...cccovveveeeeeeennnns Management..........cevvvveveeerieeeenennnidns 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates IV, L.P Pomona Voya (US) Holdings Associates IV LLC|
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 26-1705523 .. LDE ] NEA e | Management.... .}..0.000 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 20-0554145 .. Pomona Voya (US) Holdings Associates LLC .... DE.....[...... NIA....... Pomona G.P. Holdings LLC .. Ownership .100.000 ...|Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P.
L4832 .| VOYA FINANCIAL ..o | eeeeeenee | eeveeiid | it | i | e [ LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial,
Pomona Voya (US) Holdings Associates V, L.P. Pomona Voya (US) Holdings Associates V, LLC
. 4832 .| VOYA FINANCIAL ...eeeeieniiiiiiiiiiiiiiiinn | eeeeeeeee wvmeeenn | eeeeeeei | i | i | s [ e | ee DB | e TR e Management..........coeeeeeeemiiiiieeeneneides 0.000 .... |Voya Financial,
L4832 ...|VOYA FINANCIAL ©.vvvvvvvvnnnnnnennninnniinnnn | eeeeeeees vevveens| cveeeeeiieeens 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. .| Voya Financial,
. 4832 ...| VOYA FINANCIAL ..| 20-0585365 .. Pomona Voya (US) Holdings Associates, L.P. ..|[.. . |Pomona Voya (US) Holdings Associates LLC . [Management. .| Voya Financial,
Pomona Voya (US) Holdings Co-Investment Pomona Voya (US) Holdings Associates Il LLC|
. 4832 ... [ VOYA FINANCIAL ..vvvveennnn | eveeeeene i eeveeeeeeiies | s | v, Associates L.P. ......evvvennnunniiiiiiiiiiiiiiinnn, L DE.... ... NIA....... Management 1.000 ....|Voya Financial, Inc ... NO......
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Pomona Voya (US) Holdings Co-Investment
L4832 ...|VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | oo Associates L.P. .....oeueiiimiiiiiie LDE] e NIA....... Third Party Shareholders ..............ceeeeet Management..........ooeeeeeeeiinniieeennnnd ...50.000 ....|Voya Financial, Inc. .......cccccceunnnnnnn N0 e
Pomona Voya (US) Holdings Co-Investment
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Associates L.P. ......eeeeiiiiiiiiiiie LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeenns Management..........ooeeeeemieeemiiennnnnns ...49.000 ....|Voya Financial, Inc. .......cccccceunnnnnne N0 e
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Pomona G.P. Holdings LLC .....cceeeeeeeeeeennns Management..........oovveeeeeemeiiiennnnnndd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates II,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e DE.....[...... NIA....... P Management.... .. 0.000 .... |Voya Financial, N0 e
Voya Retiremen
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... Company OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..21.980 ....|Voya Financial, Inc. ......ccccccounnnnnnee e N0 e
Pomona Voya (US) Holdings Co- Investment
4832 ... | VOYA FINANCIAL oveeeeeeeeeeeeeeeeeeeeeee | eeeeiieee e e | e WDE s NIA....... Associates |1, L.P. woooeeeiiiieieeieeeanes OWNErship..coeeeeeeeeeeeeeee e .. 0.100 .... |Voya Financial, Inc. ......ccccceeunnnnnee N0
L4832 ...|VOYA FINANCIAL ...eeen | eeeeeeeee ] e | e LDE] e NIA....... ReliaStar Life Insurance Company ............ OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | ..17.980 ....|Voya Financial, Inc. ......cccccoeunnnnnnee e N0 e
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings IV, L.P. ............ LDE] e NIA....... COMPANY e Management..........ooeeeeemieeniiiennnnnnsd ... 0.000 .... |Voya Financial, Inc. ......cccccccuunnnnnen e N0 e
Pomona Voya (US) Holdings Associates IV,
. 4832 ...|VOYA FINANCIAL evveeeeeeeeeeeeeeeeieeee | eeeeieeee e Pomona Voya (US) Holdings IV, L.P. .. WDE s NIA....... | Management.... .}.. 0.000 .... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings IV, L.P. .. LDE] NIA....... ReliaStar Life Insurance Company .... Management.... .. 0.000 .... |Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL ..evvennnnnees | evveveees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..33.300 ....|Voya Financial,
. 4832 ...| VOYA FINANCIAL ..eeveeeneni | eeveeeees e Pomona Voya (US) Holdings V L.P. ........ DE.....[...... NIA....... Ownership ..0.100 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e Pomona Voya (US) Holdings V L.P. ........ LDE] e NIA....... ReliaStar Life Insurance Company .... Ownership ..26.640 ....|Voya Financial,
Voya Retirement Insurance and Annuity
L4832 .| VOYA FINANCIAL ..o | eeeeeeeee | e | i | e | e Pomona Voya (US) Holdings V-A, L.P. ........... LDE] e NIA....... COMPANY e OWNErship..cooeeeeeeeeeieeeeee e ..32.690 ....|Voya Financial,
Pomona Voya (US) Holdings Associates V,
. 4832 ...|VOYA FINANCIAL ... Pomona Voya (US) Holdings V-A, L.P. ........... | Ownership . |Voya Financial,

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

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

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

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

0001108874 .. [NYSE .

.|41-0451140 ..

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

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

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

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

84-3548142 ..
..| 84-1437826 ..
37-1824603 ..
86-2546922 ..
.| 36-4822589 ..
84-4300363 ..

RiverRoch LLC
Security Life Assignment Corporation
SJC Capital Finance Fund |11 GP, LLC ..
SJC Capital Finance Fund IV GP, LLC ..
SJC Direct Lending Fund II1 GP, L.P. .
SJC Direct Lending Fund IV GP, L.P. ........... | ..
SJC Direct Lending Revolver Fund 111 GP, L.P.

Third Party Shareholders ..
. |Voya Financial, Inc. .....
Czech Asset Management, L.P. ......
Czech Asset Management, L.P. ...
.| Czech GP, LLC
Czech GP, LLC

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

Ownership
. | Ownership..
. | Qunership
Ownership
. | Ownership..
Ownership

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

82-1609649 ..
..[26-2060323 ..

Czech GP, LLC
.. | Benefitfocus.com, Inc.
. |Voya Alternative Asset Management LLC

Ownership
. [Ownership..

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

Tango Health, Inc. .....

. 4832 ...[VOYA FINANCIAL ..|20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. .. | Ounership..
. 4832 ...|VOYA FINANCIAL ... 20-8811107 .. The Voya Proprietary Alpha Fund, LLC .. ReliaStar Life Insurance Company ............ Ownership ..30.200 ....|Voya Financial,
Voya Investment Management Alternative
L4832 ... | VOYA FINANCIAL ..evvvvennnniiininininiiininn | eeeeeeene wvvvnnne] ceveeieiiiis | s | v | e VAAM (Cayman) Ltd. .oooevreeeiiiiiiiiiiiiiiiieeeeees O NIA....... Assets LLC vooveeeeeeeeiiiiiieiee ONNErSNIP.ceeeeeeeeeeeeeieeeieeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuunnnnnnn vl N0

. 4832 ...[VOYA FINANCIAL ....oeenis | eeiiiiiee e 87-2198755 .. | iieierrrrrrnns | eerriiriiiiiiinn | i VAAM GP LLC i LDEL s NIA....... Voya Alternative Asset Management LLC ..... OWNership...ooeeeeeeeeiiieieeieeeeeeeee | .100.000 ...[Voya Financial, Inc.
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. 4832 ...|VOYA FINANCIAL ... 93-1766128 .. VFI India Holdings LLC Voya Financial, Inc. . Ownership .|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ..... .. |Voya Holdings Inc. . Ownership.. ..|Voya Financial, Inc. .
. 4832 ...| VOYA FINANCIAL ..| 88-3236443 .. VIM Holdings LLC ..... .| Third Party Shareholders Ownership.. ..|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL Voya Global Services Private Limited . |Voya Financial, Inc. ..... Ownership.. ..|Voya Financial, Inc. .
. 4832 ...|VOYA FINANCIAL .. Voya Global Services Private Limited .. VFI India Holdings LLC ..... Ownership . |Voya Financial, Inc.
Voya Alternative Asset Management Irelan Voya Investment Management
L4832 ...| VOYA FINANCIAL ..evvveennnnniniinininiiiinn | eveeeeeee wvvvnnne] ceveeeeiiics | s | e | e Limited .ovvueeeeeeiiieiiiiiii LRLL NIA....... Assets LLC .oovveeeeeeiiiiiiiiiie ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc. ......ccccoevuuunnnnnn N0
Voya Investment Management Alternative
. 4832 ...| VOYA FINANCIAL 13-3863170 .. Voya Alternative Asset Management LLC ........ DE.....[...... NIA....... Assets LLC .ooveeeeeeeeiiiiiiiiie ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 83-0965809 .. ... |Voya Benefits Company, LLC . LDE] e NIA....... Voya Holdings Inc. .......cccceeeeeins Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 86-1020892 .. . |Voya Capital, LLC ... .| Voya Investment Management LLC .... . [ Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ..eeeeeeeiieiiiiieiiiiiiiiiinn | eeeeeeees weeeeene | eveeeeeeeeees Voya CML GP LLC . Voya Alternative Asset Management LLC ..... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 27-2278894 Voya Custom Investments LLC .........cccccuunnnnee CDE] e NIA....... Voya Holdings Inc. . Ownership .100.000 ...|Voya Financial, Inc.
L4832 ...[VOYA FINANCIAL .eovevveeieeeneenireenn [ eeeeieee e[ e Voya Enhanced Middle Market Credit GP | LP . |..DE.....|...... NIA....... VAAM GP LLC ....... .. | Ounership .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | LP Voya Enhanced Middle Market Credit GP | LP
L4832 .| VOYA FINANCIAL ..eeeeeiiiiiin | eeeeeeeee | eeeeeeid | it | e | e [ LDE] e NEA e | e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit GP | LP
4832 ... | VOYA FINANCIAL ..eoeeeeeeeieeeireeniieees [ reeeie cevieee] vreeeieeeni | e | e [ e (BNF) LP e DB NTA e | et OWNEISNIP..eeeveeerreeeree e .100.000 ...|Voya Financial, Inc.
Voya Enhanced Middle Market Credit Fund | Voya Enhanced Middle Market Credit Fund |
4832 ...  VOYA FINANCIAL ..o | eeeeeeeee | e | s | e . |Originator LLC oo [ DB s NIA....... LP Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 41-0945505 .. 0000073520 .. . |Voya Financial Advisors, Inc. ... LN NIA....... Voya Holdings Inc. .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
. 4832 ...| VOYA FINANCIAL 06-1375177 .| wevrrvverenes 0000912650 .. [NYSE ...oovvviiiririieeireeenns Voya Financial Partners, LLC .................... LDE ] NIA....... COMPANY e e e e e e e e e e e e ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 52-1222820 .. .. |Voya Financial, Inc. ..... LDE] e UIP....... Third Party Shareholders .. Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 86-1020893 .. . | Voya Funds Services, LLC . ..NIA....... | Voya Capital, LLC Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ... 02-0488491 .. Voya Holdings Inc. ............ L CTe] e UP....... Voya Financial, Inc. . Ownership .100.000 ...|Voya Financial, Inc.
Voya Retirement Insurance and Annuity
4832 ...|VOYA FINANCIAL ... 04-3516284 .. Voya Institutional Plan Services, LLC ........ Company Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...| VOYA FINANCIAL ..| 46-5416028 .. Voya Institutional Trust Company .. .. | Voya Holdings Inc. Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
4832 ...|VOYA FINANCIAL ..| 06-1465377 .. Voya Insurance Solutions, LLC ... .| Voya Holdings Inc. . Ownership.. ..}.100.000 ...|Voya Financial, Inc. .
L4832 ...|VOYA FINANCIAL ©.vvvvvvveenvnnnennninnininien | eeeeeeene vevveens| ceveeeeiieeens Voya Investment Management (UK) Limited ...... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Alternative Assets
. 4832 ...| VOYA FINANCIAL 13-4038444 .| i | e, | PP CDE] e NIA....... Voya Investment Management LLC ............... Ownership .100.000 ...|Voya Financial, Inc.
4832 ...|VOYA FINANCIAL ... 88-3236443 .. 0000033670 .. ... |Voya Investment Management Co. LLC .. LDE] e NIA....... Voya Investment Management LLC .... Ownership .100.000 ...|Voya Financial, Inc.
. 4832 ...|VOYA FINANCIAL ... 58-2361003 .. 0010542667 .. . |Voya Investment Management LLC veee [ DEL s NIA....... Voya Holdings Inc. .......ccceeeeins Ownership .100.000 ...|Voya Financial, Inc.
Voya Investment Management Services (UK)
. 4832 ...|VOYA FINANCIAL .. Limited .oovveeeeeiiiiiiiiii Voya Investment Management Co. LLC .......... |Ownership .100.000 ...|Voya Financial, ....No
4832 ...|VOYA FINANCIAL 7 .. . Voya Investment Trust Co. .. .. |Voya Investment Management Co. LLC . .. | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..|03-0485744 .. 0000936854 .. . |Voya Investments Distributor, LLC .. |Voya Funds Services, LLC .. . | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ...|VOYA FINANCIAL ..| 03-0402099 .. . Voya Investments, LLC .... . | Voya Funds Services, LLC .. . | Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL ..| 87-1891874 .. Voya MSR Opportunities GP LLC . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ... JVOYA FINANCIAL ... | eeeeeeeee e ceveeeiieeeeens Voya Multi-Strategy Opportunity Fund LLC .... |.. . |Voya Alternative Asset Management LLC Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
. 4832 ...| VOYA FINANCIAL 52-2197204 Voya Payrol | Management, Inc. . |Voya Financial, Inc. . Ownership.. ..}.100.000 ...|Voya Financial, ....N0..
4832 ... JVOYA FINANCIAL ... | eeeeeeeee e ceveeeiieeeeens Voya Pomona Asia Pacific G.P. Limited ........ Pomona Voya Asia Pacific Associates, L.P. |Ownership .100.000 ...|Voya Financial, ... No.
Voya Pomona Asia Pacific Private Equity Co- Voya Retirement Insurance and Annuity
4832 ... VOYA FINANCIAL ..o | eeeeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... COMPANY e Management..........ooeeeeemeiiieiinnnnnnnsd ... 0.000 .... |Voya Financial, Inc. .......ccccccuunnnnnee N0 e
Voya Pomona Asia Pacific Private Equity Co-
4832 ... VOYA FINANCIAL ..o | eeeeeenee ] e | i | e | oo Invest | L.P. oo LDE] e NIA....... Voya Pomona Asia Pacific G.P. Limited ..... Management..........ooeveeerieiniiiinnnnnns ... 0.000 .... |Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Investment Management Alternative
4832 ...  VOYA FINANCIAL ....oiiiiiis | eviiiiies s 13-4152011 .| s | i | e Voya Pomona Holdings LLC ......cceeeeeiiiiiieannns LDE NIA....... Assets LLC .oooeeeieeiiiiiiiiiiiiieeeeeeeeeeeeee Management........oovveeviiiiiiiiniinnnnne L. 100.000 ...|Voya Financial, Inc. .......cccccccunnnnnne N0
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Voya Investment Management Alternative
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 13-4003969 .. | .eeeeiiiiiis | e | e Voya Realty Group LLC .....oovvvvvviiiiiiiiiiiiines LDE] e NIA....... Assets LLC oooeeeeeeeeiiieieeeee OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|Voya Financial, Inc. .......ccccceeuunnnnnee N0 e
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ...eeee | eeeeeieee e 22-1862786 .. | ..eeeererennnn 0000028601 .. [NYSE .....oevveeeieeeereeeeenns Voya Retirement Advisors, LLC ........ccccuueee. N NIA....... COMPANY e OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|Voya Financial, Inc. .......ccccceuunnnnnee N0 e
Voya Renewable Energy Infrastructure Debt GP
L4832 ...[VOYA FINANCIAL ..coooiiiiiiiiiiiiiiiieees | eeiiies e 87-1885741 .| ooeeiiics | e | e | TP e [ W DR W NTALL VAAM GP LLC oo OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... |Voya Financial, Inc. ........ccccceerrnnnee SN0
. 4832 ...[VOYA FINANCIAL ... . [71-0294708 .. 0000837010 .. |NYSE . Voya Holdings Inc. .... Ownership .100.000 ... |Voya Financial,
. 4832 ...| VOYA FINANCIAL ..|52-1317217 .. Voya Services Company .... . .NIA....... | Voya Financial, Inc. Ownership.. ..}.100.000 ...|Voya Financial,
. 4832 ...|VOYA FINANCIAL ... 85-1775946 .. Voya Special Investments, Inc. . e [ DB s NIA....... Voya Financial, Inc. . Ownership ..0.200 .... |Voya Financial,
. 4832 ...|VOYA FINANCIAL ...eveneneiiies | eeveeeies e 85-1775946 .. Voya Special Investments, Inc. ....cccceveeeens LDE ] NIA....... ReliaStar Life Insurance Company ............ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..49.900 ....|Voya Financial,
Voya Retirement Insurance and Annuity
. 4832 ...|VOYA FINANCIAL ..evveeneneees | eeveeeies e 851775946 .. | evvvvvvveiinn | ervrrririeiniien | 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 | Explanation




STATEMENT AS OF SEPTEMBER 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. .............. N/A

YES

AUGUST FILING

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

Explanation:

Bar Code:

T R AR RO
6 7 1 0 5 2 0 2 4 4 9 0 0
T A AR
6 7 1 0 5 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 0 5 2 0 2 4 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 1 0 5 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 0 5 2 0 2 4 4 4 8 0 0 0 0 8
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 0 0 0 8

0
0
0

0 3
0 3
0 3
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STATEMENT AS OF SEPTEMBER 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 13,107,806 |......ccoenveeeee 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....... 1,116,911 |... . 1,386,283
2507.  Suspense and clearing account .................... .... 200,130 |... ... 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 14,763,596 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 ...cvcvvivieeeeeieitetesesiseesssetesesesesessss s st esesesesessssssesssesesesesesessasesssssesesesessnnssssssssasesess |oresesesesesssasenans 128,067
2705. Other contingency expense .. ...21,700,000 |.. ...31,716,605
2706.  Assumed modified COINSUFANCE FESEIVES ......oioiiieurirerieereeteerereseseeeeeesesesesseseesseseseseeessssssessesesesssssnsns oesesssssnnseenes (7,059,269)|.......coc.c.... (23,120,160) ......cocvenvne (26,135,242)
2797. Summary of remaining write-ins for Line 27 from overflow page (6,931,203) (1,280,524) 5,714,237
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STATEMENT AS OF SEPTEMBER 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 ........cveveveuiuieieieiieteteteteeeee ettt etese e s s st e s et eseasass s s s sesesesesessssssassesesesesssssnasssesesesessssannannas |eoeeesesenesnnannnenas 136,384 [oooieceicne (207)

5. Deduct amounts reCeived ON AISPOSAS ...........ccocveveveueueueiieiiieieteteteeeee sttt s et e s st e sesesess s st s sesesessssssasssssesesessasnannns |eeeeeseseaeaeieneneaes 285,229 oo 0

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 AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 1,164,318 | 3,169,738

9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 42,078,012 .o 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) 42,078,012 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 43,483,144 |................ 86,705,110
2.2 Additional investment made after acquisition . A 2,666,443 |...ccocvvenene 9,081,917

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

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

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

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

7. Deduct amounts received on disposals .

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

9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............cccooeveieneiencnienenes foovmnee [0 0
10. Deduct current year's other than temporary impairment rECOGNIZEM ...........cceovririririiieueueriiiiesiseseeieseee st sssessssens [eoeeeeessesesesaeneas 829,645 |....cccovine 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) ... 999,117,845 |............ 1,061,531,985
12, Total valuation @lIOWANCE .............c.ociiiiii e s e e s e e e s e e e s s e aeaas [rR e R e e e [0 0
13, SUDLOLAl (LINE 11 PIUS LINE 12) ...vviiieieieeieieiieeeie ettt ea et s s s s s st s sansnsesens [eoesnscacasees 999,117,845 |............ 1,061,531,985
14.  Deduct total nonadmitted @MOUNLS ...........c.oiiii s [reeee e [0 0
15. Statement value at end of current period (Line 13 minus Line 14) 999,117,845 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 10,503,528 |.....ccccvveneeee 12,143,191
2.2 Additional investment made after acquisition . U OO 36,291,995 |...oooine 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 QISCOUNT ..ottt ee e s s s s ae s e s e s s s s aeseses s s ssssseses s s sssssesasanssassesesasssssnsnsasssssanassesanssansnessnsnas |sesebesesenstscaeiesananas 6,984 | 11,001

5. Unrealized valuation INCIEASE/(AECTEASE) ...........c.cueueviuieeeeieieieteseseeeeeteeesete et seee st st s s et esesessse s esssasesesesessssasssasesesesessssasessssnasans |oeeeeeeaesenenans (5,377,157) [ccee (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 (660, 145)|... 806,404

7. Deduct amounts received on disposals . ISR IORRRRR 31,472,279 | 83,313,735

8. Deduct amortization of premium and depreciation .................. i e 1,230,960 |..coovviinne 1,225,643

9. Total foreign exchange change in book/adjusted CArrYiNG VAIUE ..............c.cucueueuieieieiiiiieeeteeceeeee s e etesessses e sessss s s |oeeeeseseeeieaeieeeaes 47,887 | 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) .. ..656,228,847 |... . 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) 656,228,847 648,118,995

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 896,933,267 |............ 1,024,166,311

3. ACCTUAI OF QISCOUNT ...ttt ettt ettt nsesenas [eosnaninaenineas 10,773,646 |.....occocvneee 30,936,801

4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns (7,419,945) 38,407,336

5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ..(21,184,892)]... ..(30,562,544)

6. Deduct consideration for bonds and stocks disposed of . I 1,048,690,977 |............ 1,999, 128,093

7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 22,631,570 |.oooeveeeeee 57,436,891

8. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............ceueueuruiiiniiirisieieieteseie sttt sesesesens e [oeeeeeneaseenenens 4,735,902 |....oooviee 4,961,069

9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 4,340,751 | 43,843,371
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 681,484 |......c.c........ 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 7,355,577 ,478 |........... 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) 7,355,577,478 7,546,721,313
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STATEMENT AS OF SEPTEMBER 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 [ 4,190,969,775 |............... 277,249,353 |............... 299,988,695 |.......cc...c.. 54,161,815 |.......... 4,201,289,79% |............ 4,190,969,775 |............ 4,222,392,247 |............ 4,241,918,314
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 2,469,387,061 |............... 105,866,129 |................ 192,458,903 |................ (64,149,771)|............ 2,449,821,026 |............ 2,469,387,061 |............ 2,318,644,516 |............ 2,497,822,149
3. INAIC 3 (8) coveveieieiiieisie ettt ettt ettt ettt b bt s ettt ettt R et st st s s s b s e s ettt e sk betesesene st e s sesesenenens [ereneneinnna 211,591,584 |....ccceee. 20,600,686 |................. 15,866,417 |..c.coeoveveee (8,006,746)]............... 202,379,682 |.............. 211,591,584 |................ 208,319,107 |.ccoeovenenene 209,458,210
L 7Y @2 - TP PEPPRRSTTY SRS 49,501,526 |..covcvrinnne. 4,643,243 |......oovvne 1,915,578 | 11,042,908 |.....cccenvee 60,684,815 |......cccvuee 49,501,526 |...coovvvrnnne. 63,272,099 |........ccoc..e. 73,245,515
5. NAIC B () ittt b ettt ne s [re e 12,750,496 |...coovcviciinnee 44,572 | 7,170 [ 6,729,507 |...oovreeeenne 8,915,315 | 12,750,496 |........co....... 19,407,405 |......ccoeeneeee 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 67,246 0 0 259,745 70,069 67,246 326,991 77,723
7. Total Bonds 6,934,267,687 408,403,983 510,346,763 37,458 6,923, 160,701 6,934,267,687 6,832,362,365 7,031,529,205
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 20,071,685 |.......ccvvnvne 9,000,000 |eveeeeeeeeeeieereeeeeeeens [V [V 11,071,685 |................ 20,071,685 |..cevrenee 29,071,685 |..ccvrenee 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 40,420,221 | (RSN [V 1,833,822 |..ccvvinee 41,101,709 |ovieine. 40,420,221 | 42,254,043 |......cocoeennee 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 [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [V [V 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 1,200 0 0 (1,200) 2,400 1,200 0 5,400
14, Total Preferred STOCK ..ot 60,493,106 9,000,000 0 1,832,622 52,175,794 60,493,106 71,325,728 53,359,231
15. Total Bonds and Preferred Stock 6,994,760,793 417,403,983 510,346,763 1,870,080 6,975,336,495 6,994,760,793 6,903,688,093 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 81,626,650 ; NAIC2 $ .o 3,794,302 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ooeeeeeecie 622




STATEMENT AS OF SEPTEMBER 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 30,457,915 XXX 30,457,915 119,769 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 22,696,437,416 |.......... 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 1,844,592 | 1,477,438
4. Unrealized valuation iNCrEASE/(ECIEASE) .........c.ceieveveviuereteeeaieeeeeeeeetetetesetesesee st e sesesesesesses et ssesesesesesessssesssasesesesesessssasasssesasesess |roesesenenensnsannsnens (17,922) [ 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 22,849,001,679 |........... 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) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 30,457,915 | 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) 30,457,915 181,189,461
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STATEMENT AS OF SEPTEMBER 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 ReCEIVEd) 0N AATIIONS ............c..cuevrueieeiieceeieie ettt sttt s st s s s s s e s s s s s e s s s s s e s s s e s s sesnsesansanas ebesseessscsises (2,457,929)
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns (2,842,763)

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 25,395,045
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 52,429,193
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (1,681,316)
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ............ouiueueueueririiiisisisteteteseseese sttt tesesese st se st sesesesesese s e s s sebesesesesssssssebeseserannns  febesetasnenens (3,927,018)
Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 5,538,040
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 5,538,040
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

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

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

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 2,998,954
3.14 Section 1, Column 18, prior year 2,637,576 ..o 361,378 .o 361,378
Add:

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

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 2,998,954
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 0 361,378 oo 361,378
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the YEar ................ccecueueuieieieieieeiereseees e 1,902,977
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......ovevveeeeeeeie ettt easanns eeseseseeaesenees 1,902,977
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 1,902,977
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 SEPTEMBER 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 [............ 7,060,871 [............ 6,574,649 [02/17/2021 ..... 10/17/2057 ..... CDS: (CMBX.NA.8.AA) ...vvvvvvrrnnnnnnn fonnniiiiiiiiiinnns 191 [ (61,469)| 44965L-AL-8 . [Adj % Due 2/11/2041 Mo-1 .....oooeees |1 oo e, 7,060,680 [......eene. 6,636,118
KEY COMMERCIAL MORTGAGE TRUST
ISERIES 2020-S3 CLASS C 144A Adj %

000000000 .......... CUBX.NA.B.AA i L R, 3,500,000 |............ 3,479,6% |............ 2,695,064 | ..oooooeeeiinnnnns [ CDS: (CMBX.NA.8.AA) .eevvvvvrrinnnnns forniiiiiiiiiiiiiiinee [V 0 |49308V-AE-7 . [Due 9/16/2052 Mo-1 .......evvemmmmennnn |1 eiiiiiiiiiiiiiiiiiiiiiiiiiins |, 3,479,694 |............ 2,695,064
CAL| MORTGAGE TRUST SERIES 2019-
101C CLASS D 144A Adj % Due

12574409 .......... CMBX.NA.15.AAA .oovvviiiiiiiiiiieees L . 4,000,000 |............ 4,015,382 |............ 2,964,064 01/25/2022 ..... 11/18/2064 ..... CDS: (CMBX.NA.15.AAA) .oovvvviviinns foniiiiiiinnne (30,035) ). (57,834)] 129890-AL-3 . [3/10/2039 Mo=1 ....evvvvvrmmmmnnnnnnnns |1 e, 4,045,417 |ooevnnnnnns 3,021,898
WELLS FARGO COMMERCIAL MORTGAG
SERIES 2015-L.C22 CLASS B Adj % Due

000000000 ... CMBX.NA.15.AAA ... 1. ...1,000,000 |... 1,004,798 |... ....963,284 CDS: (CMBX.NA.15.AAA) ... .. 0 |94089T-BE-3 . [9/15/2058 Mo-1 ... . .... 1,004,798 .963,284
BANK SERIES 2018 j

12574409 .......... CVBX.NA.15.AAA .o L R, 3,000,000 |....cennnns 2,970,317 |[oeeeenneee 2,559,001 CDS: (CMBX.NA.15.AAA) (57,834)| 06541K-BF-4 . [Due 5/15/2061 Mo-1 .....ooooeeiriiin |1 o [ 3,000,352 |......ce.e. 2,616,835
PRIMA CAPITAL LTD SERIES 2019-RK1
ICLASS AG 144A 4% Due 4/15/2038 Mo-1

000000000 ... CMBX.NA.15.AAA ... 1. .... 2,627,096 CDS: (CMBX.NA.15.AAA) 0 | 74166G-AE-9 . ....3,073,770 . 2,627,096

9999999999 - Totals

21,604,832

18,383,158

(59,879)

(177,137)

21,664,711

18,560,295
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STATEMENT AS OF SEPTEMBER 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 INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e N A 22,537,230 |ooeeeeeeeeeeeereee N A 21,624,734 | 3 [ 21,613,993 | 0 Jeeeeeeeeeeeeeeeieeees 0 o K 22,537,230
Add: Opened or Acquired Transactions...............cccoveveveueeeeererenennnseeeeeeen [V (O [V (O T (O T [0 O 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 Do N S [V DO NN SRR | B TR D00 R KU 0
Less: Closed or Disposed of Transactions..............cccceeeJoeecceincnnnnccenns [V [V T [V [V TR [V TR [0 O 0 Jeeeeeeeeeeeeeeeieeees 0 o [0 0
Less: Positions Disposed of for Failing Effectiveness

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

Transactions Statement Value XXX 912,496 XXX 10,741 XXX 9,161 XXX XXX 932,398
Ending Inventory 3 21,624,734 3 21,613,993 3 21,604,832 0 3 21,604,832




-

o o & b

10.
1.

12

13.
14,
15.
16.

STATEMENT AS OF SEPTEMBER 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 5,538,040

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

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 5,538,040
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 58,974,138

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 (53,436,098)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0

Fair Value Check

Part A, Section 1, Column 16 (20,457,941)

Part B, SECHON 1, COIUMN T3 ...ttt ettt ettt ettt ettt et et et et et et et et et et et et e e et et e e e e e e e e e e e e seee e e eeeeen eaeetesseeseereaseans 256,194

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (20,201,747)
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 61,052,631

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 (81,254,378)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uuieieiiiieiiseiseeet et se et ss e bbb bbbttt niee sosessnsinsinian 55,220,479
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieieiieeseeseisetese et see et se s sses e s bbbttt s e bbbttt enies | snssssesssssnsnsinsan 674,790
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 55,895,269
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF SEPTEMBER 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 2,316,264,987 |............ 2,618,482,981

3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 111,489 | 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.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes 19,706 |- (5,740)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,277,153,627 |........... 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) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 92,613,750 |.ooiereenne 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) 92,613,750 53,371,195
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STATEMENT AS OF SEPTEMBER 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 Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
0 Powers Ferry Road - Residentia
L Sandy Springs ........oeeiiifoiiinnnnens GA............ ...09/19/2024 .. Marquita Dennis and Damion Nonami . |......... 148,845 |................. [ PP 148,845 ... [ PP [V [ PP [V [ PP 148,845 |......... 285,229 | [V 136,384 |......... 136,384 [...ovvvennnnnenes [V PP 0
0199999. Property Disposed 148,845 0 148,845 0 0 0 0 0 148,845 285,229 0 136,384 136,384 0 0

0399999 - Totals

148,845

0 148,845

148,845

285,229 0

136,384

136,384
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STATEMENT AS OF SEPTEMBER 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
30179 . Colorado Springs .... . 04/19/2022 .. ... 8.801 |.. .3,842,011
30303 . Washington . 08/27/2024 .. .. 5.000 |.. . 7,390,244
30300 . Gainesville . 07/08/2024 .. L1111
30236 . Rincon (Savannah) . 04/04/2023 .. .. 18,263,415
30304 . Beltsville ... . 07/19/2024 ..
30284 . Char lotte . 05/16/2024 ..
30306 . Raleigh .... . 08/01/2024 .. 1,385,000 (...
30295 . Paul sboro .07/02/2024 .. 1,574,248
30231 . Commack . . 03/21/2023 .. .2,126,667
30118 . Anderson . 10/26/2021 .. .3,041,139
30134 . Houston ... . 12/15/2021 .. .3,317,568
30135 . Houston ... . 12/15/2021 .. 1,671,425
30186 . Houston ... . 05/18/2022 .. .. 845,992
30188 Hous ton 05/18/2022 .ovvvven |oevennnneneermmmnnneeenes 8501 |oeiii e O e 4404 836,423
0599999. Mortgages in good standing - Commercial mortgages-all other 9,670,223 218,520 57,789,776
0899999. Total Mortgages in good standing 9,670,223 218,520 57,789,776
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

57,789,776

3399999 - Totals 9,670,223 218,520
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

20340 . NAPLES . ... 02/10/2016 .. ..07/30/2024 0 0 .0 0 0 .0
20002 . MCDONOUGH .. 08/08/2014 .. .08/07/2024 0 0 .0 0 0 0
20583 ... CHICAGO ... 04/20/2017 ....07/31/2024 0. 0. 0. 0 0. ...0
20001 . PLAINFIELD .. 08/08/2014 ....09/19/2024 0. 0. 0. 0 0. .0
20087 . HEBRON 08/08/2014 ....09/19/2024 0. 0. 0. 0 0. ...0
20632 . Woodbury ... 10/12/2017 ....09/27/2024 0. 0. 0. 0 0. .0
20086 . SOUTHAVEN ... 08/08/2014 ....09/19/2024 0. 0. 0. 0 0. ...0
20043 ... BURL INGTON 07/01/2014 ....07/30/2024 0. 0. 0. [ IO, 0. .0
20031 ... East Rutherford . 11/22/2019 ....09/16/2024 0. 0. 0. e 01,643,617 | . . 0. ...0
20089 . GRAPEVINE ... 08/08/2014 ....09/19/2024 0. 0. 0. 0 ... 443,867 |... 0. .0
20090 . GRAPEVINE ... ... 08/08/2014 .. .09/19/2024 0 0 .0 0 .1,564,670 0 0
30073 . Virginia Beach .07/23/2021 .. .08/23/2024 0 0 .0 0 .1,123,827 0 0
20837 . Seattle 06/26/2019 ...08/23/2024 .. 0. 0. 0. 0. , 1,811,304 ... .01, ...0
0199999. Mortgages closed by repayment 19 582,085 0 0 0 0 0 18 354,494 18,553,005 0 0
20101 . BIRMINGHAM .. 09/10/2014 ...1,038,151 |.... 0. 0. 0. 0 0. ...0
20170 . FT SMITH . .04/29/2015 .. .. 372,100 |. 0 0 .0 0 0 0
20171 . HOT SPRINGS . 04/29/2015 476,069 |.... 0. .01, .01, 0. .01, ...0
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SCHEDULE B - PART 3

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

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

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

28926 . PHOENIX ... 04/01/2014 ...1,784,8% |.... 0. 0. 0 0. ...0
28955 . NOGALES ... 12/06/2013 0. 0. 0] 0. ...0
28956 . 12/06/2013 0. 0. 0 0. ...0
29561 . SCOTTSDALE .04/03/2017 .. 0 .0 0 0 0
29780 . Phoenix ... 10/16/2018 .. 0 .0 0 0 0
30020 . Tempe ... .05/14/2021 .. 0 .0 0 0 0
30096 . Phoenix ... 09/17/2021 0. 0] 0 0. ...0
26814 . FOUNTAIN VALLEY .... 10/30/2013 0. 0)].. 0] 0. ...0
21775 . . | LAKE FOREST 10/04/2005 0. 0] 0 0. ...0
28033 . LOS ANGELES ... 02/02/2007 0. 0. 0] 0. ...0
28405 . SANTA CLARITA . 04/28/2011 0. 0. 0 0. ...0
28491 . COSTA MESA 09/15/2011 0. 0. 0. 0. ...0
28562 . FOSTER CITY ... 01/20/2012 0. 0. 0 0. ...0
28832 . 02/26/2013 0. 0. 0] 0. ...0
28835 . LOS ANGELES .02/26/2013 .. 0 .0 0 0 0
28850 . LOS ANGELES .02/26/2013 .. 0 .0 0 0 0
28887 . LOS ANGELES .05/30/72013 .. 0 .0 0 0 0
28902 . LONG BEACH 06/26/2013 0. 0. 0] . . 0. ...0
28903 . THOUSAND OAKS ... 06/19/2013 0. 0. 0 ...109 791 ... 0. ...0
28912 . NEWPORT BEACH ... 10/31/2013 0. 0. 0] .. 105,112 |... 0. ...0
28932 ... ROSEVILLE 08/13/2013 0. 0. 0 0. ...0
28939 ... SANTA MONICA .. 12/06/2013 0. 0. 0] 0. ...0
28944 ... SAN FRANCISCO ... 12/06/2013 0. 0. 0 0. ...0
28945 ... PLACENTI 12/06/2013 0. 0. 0] 0. ...0
28946 . SAN DIEGO ... 12/06/2013 379,965 |.... 0. 0. 0 0. ...0
28047 . SAN DIEGO .12/06/2013 .. .. 286,913 |. 0 .0 0 0 0
28948 . EL CAJON .. .12/06/2013 .. .. 310,136 |. 0 .0 0 0 0
28949 . STANTON ... .12/06/2013 .. 0 .0 0 0 0
28950 . SAN DIEGO .12/06/2013 .. 0 .0 0 0 0
28951 . LA MESA ... .12/06/2013 .. 0 .0 0 0 0
28986 . HIGHLAND PARK . 12/20/2013 0. 0. 0 0. ...0
29007 . SAN DIEGO 05/09/2014 0. 0. 0] 0. ...0
29041 . WOODLAND HILLS .. 05/28/2014 0. 0. 0 0. ...0
29049 . TORRANCE ... 08/06/2014 0. 0. 0] 0. ...0
29068 . SACRAMENTO .. 07/30/2014 0. 0. 0 0. ...0
29070 . TORRANCE 08/06/2014 464,809 |.... 0. 0. 0] 0. ...0
29082 . RANCHO CORDOVA ... 08/08/2014 .. .. 809,100 |. 0 .0 0 0 0
29100 . RESADA ... .10/14/2014 .. .. 784,846 |. 0 .0 0 0 0
29112 . SANTA MONICA .11/05/2014 .. 0 .0 0 0 0
29129 . LA JOLLA . ... 06/01/2015 .. 0 .0 0 0 0
29136 . HOLLYWOOD ... .12/23/2014 .. 0 .0 0 0 0
29158 . SAN BERNARDINO ... 03/06/2015 0. 0. 0] 0. ...0
29161 . LA PUENTE ... 03/06/2015 0. 0. 0 0. ...0
29163 . EL MONTE .... 03/06/2015 0. 0. 0] 0. ...0
29165 . 03/06/2015 0. 0. 0 0. ...0
29204 . SAN FRANCISCO . 04/01/2015 0. 0. 0] 0. ...0
29205 ... LOS ANGELES ... 05/01/2015 0. 0. 0 0. ...0
29263 ... YORBA LINDA ... 12/15/2015 0. 0. 0. 0. ...0
29314 ... CULVER CITY ... 12/08/2015 0. 0. 0 0. ...0
29321 . ROSEVILLE ...... .. 01/05/2016 .. 0 .0 0 0 0
29349 ... CITY OF INDUSTRY ... 01/28/2016 .0, .0 0. 0. ...0
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29388 . REDONDO BEACH ... 05/11/2016 0. 0. 0. 0 0. ...0
29462 . SAN DIEGO 08/03/2016 0. 0. 0. 0] 0. ...0
29562 ... COVINA ... 04/03/2017 0. 0. 0. 0 0. ...0
29563 . CARLSBAD .. .04/03/2017 .. 0 0 .0 0 0 0
29602 . San Francisco . ... 07/13/2017 .. . 18,615,537 |. 0 0 .0 0 0 0
29603 . Garden Grove .. ...06/29/2017 .. .. 349,040 |. 0 0 .0 0 0 0
29607 . Los Angeles ... 08/11/2017 0. 0. 0. 0 0. ...0
29630 . Rialto 11/01/2017 0. 0. 0. 0] 0. ...0
29674 . Rancho Cucamonga 01/31/2018 .0 L0 L0 n 0 0. ...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 1171972020 .. 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
2177502 ... LAKE FOREST 08/24/2006 0. 0. 0. 0 0. ...0
2915802 .... SAN BERNARDINO ... 03/06/2015 0. 0. 0. 0] 0. ...0
2916102 .... LA PUENTE ... 03/06/2015 0. 0. 0. 0 0. ...0
2916302 .... EL MONTE .... 03/06/2015 0. 0. 0. 0] 0. ...0
2916502 ... COVINA ... 03/06/2015 0. 0. 0. 0 0. ...0
3004020 ... ANAHEIM ... 06/29/1990 0. 0. 0. 0] 0. ...0
3004030 . .| ANAHEIM ... 06/29/1990 0. 0. 0. 0 0. ...0
28829 . DENVER . .01/09/2013 .. 0 0 .0 0 0 0
29081 . PARKER . .07/20/2014 .. 0 0 .0 0 0 0
29093 . BOULDER ... .12/24/2014 .. 0 0 .0 0 0 0
29117 . LITTLETON .06/01/2015 .. 0 0 .0 0 0 0
29339 . ASPEN ... .. 01/06/2016 .. 0 0 .0 0 0 0
29708 . Denver . 06/28/2018 0. 0. 0. 0 0. ...0
29841 ... .. |Denver ... 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 ... 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 1271972012 .. 0 0 .0 0 0 0
2881204 .... NORWALK ... 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 .. 10/31/2014 0. 0. 0. 0 0. ...0
29377 . WASHINGTON .. 03/22/2016 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 ... .12/08/2012 .. 0 0 .0 0 0 0
28759 . ALTAMONTE SPGS ..... 07/02/2012 0. .0, .0 0. 0. ...0
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28762 . ORLANDO 07/02/2012 0. 0. 0. 0 0. ...0
28901 . WELL INGTON .. 08/01/2013 0. 0. 0. 0] 0. ...0
28921 . 07/30/2013 0. 0. 0. 0 0. ...0
28922 . NEWPORT RICHEY .07/30/2013 .. 0 0 .0 0 0 0
28927 . BRADENTON ... .04/01/2014 .. 0 0 .0 0 0 0
28957 . WEST PALM BEACH . .12/06/2013 .. 0 0 .0 0 0 0
28958 . WEST PALM BEACH .... 12/06/2013 0. 0. 0. 0 0. ...0
28959 . WEST PALM BEACH . 12/06/2013 0. 0. 0. 0] 0. ...0
29109 . MIAMI 01/02/2015 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 03/30/2015 0. 0. 0. 0. 0. ...0
29178 . JACKSONVILLE 03/30/2015 0. 0. 0. 0 0. ...0
29179 . ORANGE PARK ... 03/30/2015 0. 0. 0. 0] 0. ...0
29180 . JACKSONVILLE .03/3072015 .. 0 0 .0 0 0 0
29181 . PONTE VEDRA . .08/30/2015 .. 0 0 .0 0 0 0
29182 . JACKSONVILLE .03/3072015 .. 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 03/30/2015 0. 0. 0. 0 0. ...0
29189 . JACKSONVILLE 03/30/2015 0. 0. 0. 0] 0. ...0
29190 . JACKSONVILLE 03/30/2015 305,982 |.... 0. 0. 0. 0 0. ...0
29191 . JACKSONVILLE .. .08/30/2015 .. .. 281,958 |. 0 0 .0 0 0 0
29192 . ST. AUGUSTINE . .03/30/72015 .. .. 468,774 |. 0 0 .0 0 0 0
29193 . JACKSONVILLE .. .08/30/2015 .. 0 0 .0 0 0 0
29194 . JACKSONVILLE .. .03/30/72015 .. 0 0 .0 0 0 0
29212 . MIAME ........ .05/08/2015 .. 0 0 .0 0 0 0
29228 ... GREENACRES .. 06/24/2015 0. 0. 0. 0 0. ...0
29320 ... MAITLAND .... 01/13/2016 0. 0. 0. 0] 0. ...0
2049 ... 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 .. .03/15/2019 .. 0 0 .0 0 0 0
29803 . Daytona Beach . .01/30/2019 .. 0 0 .0 0 0 0
29805 . Orlando ... .01/30/72019 .. 0 0 .0 0 0 0
29808 . Or lando .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 695,191 |.... 0. 0. 0. 0] 0. ...0
29947 ... Orlando ... 01/16/2020 ...71,354 |.... 0. 0. 0. 0 0. ...0
29948 ... Orlando ... 01/16/2020 0. 0. 0. 0] 0. ...0
29949 ... Orlando ... 01/16/2020 0. 0. 0. 0 0. ...0
29950 ... Orlando ... 01/16/2020 0. 0. 0. 0] 0. ...0
29951 ... Orlando ... 01/16/2020 0. 0. 0. 0 0. ...0
29952 ... Orlando ... 01/16/2020 0. 0. 0. 0. 0. ...0
30207 . Medley 08/10/2022 0. 0. 0. 0 0. ...0
30300 . Gainesville .07/08/2024 .. 0 0 .0 0 0 0
4038720 ... TAMPA .. 02/07/1997 0. .0, .0 0. 0. ...0
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28604 . BRUNSIICK ... 04/20/2012 0. 0. 0 0. ...0
29135 . 12/23/2014 0. 0. 0] 0. ...0
29831 . Marietta . 06/06/2019 0. 0. 0 0. ...0
29979 . Morrow . .08/27/2020 .. 0 .0 0 0 0
28833 . HONOLULU .02/26/2013 .. 0 .0 0 0 0
29609 . Honolulu 07/27/2017 .. 0 .0 0 0 0
29807 . Nampa ... 01/24/2019 0. 0. 0 0. ...0
28862 . CHICAGO ... 04/04/2013 0. 0] 0] 0. ...0
28920 . WARREN ... 08/23/2013 0. 0] 0 0. ...0
29337 . CHICAGO ... 01/06/2016 0. (829,645)|... 0] 0. ...0
30037 . Chicago ... 12/14/2021 0. .. 0 0. ...0
29079 . INDIANAPOLIS .. 08/01/2014 . 0. 0. 0. 0. ...0
30077 . . |Evansville 10/06/2021 ...2,313,367 |.... 0. 0. 0 0. ...0
28532 ... LEAWOOD ... 01/17/2012 0. 0. 0] 0. ...0
28787 . LEAWOOD ....10/25/2012 .. 0 .0 0 0 0
29118 . WICHITA ... ... 11/18/2014 .. 0 .0 0 0 0
29983 . Over land Par: ...10/23/2020 .. 0 .0 0 0 0
29875 . Richmond 10/16/2019 0. 0. 0] 0. ...0
29880 . Louisville .. 10/16/2019 0. 0. 0 0. ...0
29893 . . | Kenner 11/01/2019 0. 0. 0] 0. ...0
2679804 . .| BEVERLY ... 12/19/2012 0. 0. 0 0. ...0
28479 ... FREDERICK 09/28/2011 0. 0. 0] 0. ...0
28849 . SILVER SPRINGS .. 07/11/2013 0. 0. 0 0. ...0
29453 . HYATTSVILLE 06/24/2016 0. 0. 0] 0. ...0
29898 . Ellicott City . 10/28/2019 0. 0. 0 0. ...0
30304 . Beltsville .. .07/19/2024 .. 0 .0 0 0 0
2884902 . .| SILVER SPRINGS ... 06/06/2014 .. 0 .0 0 0 0
28984 . ANN ARBOR ... .12/18/2013 .. 0 .0 0 0 0
29943 . Livonia ... .05/25/2021 .. 0 .0 0 0 0
30057 . Sterling Heights .07/02/2021 .. 0 .0 0 0 0
30193 . Auburn Hills 06/14/2022 0. 0. 0 0. ...0
30238 . Van Buren Tounship ... 03/06/2023 0. 0. 0] 0. ...0
29099 . MINNETONKA 11/03/2014 0. 0. 0 0. ...0
29705 . Saint Paul .. 04/20/2018 0. 0. 0] 0. ...0
20885 . Sartel | 11/01/2019 0. 0. 0 0. ...0
29999 . Saint Paul .. 12/17/2020 0. 0. 0] 0. ...0
28028 . NAGS HEAD ... .12/27/2006 .. 0 .0 0 0 0
28924 . CEDAR POINT . .04/01/2014 .. 0 .0 0 0 0
28925 . NEWPORT ... .04/01/2014 .. 0 .0 0 0 0
28974 . RALEIGH 11/25/2018 .. 0 .0 0 0 0
20454 . CHARLOTTE .. 07/06/2016 .. 0 .0 0 0 0
20455 ... CHARLOTTE ... 07/06/2016 0. 0. 0] 0. ...0
29619 . Wilmington .. 10/05/2017 0. 0. 0 0. ...0
29753 . Candler 08/31/2018 0. 0. 0] 0. ...0
29857 . Lincolnton .. 09/25/2019 0. 0. 0 0. ...0
29940 . 02/25/2020 0. 0. 0] 0. ...0
29941 . 02/25/2020 0. 0. 0 0. ...0
29986 . Char lotte ... 10/15/2020 0. 0. 0. 0. ...0
30196 . Hendersonville 07/14/2022 0. 0. 0 0. ...0
30306 . Raleigh ...... .08/01/2024 .. 0 .0 0 0 0
2802802 ... NAGS HEAD ... 06/03/2014 0. .0 0. 0. ...0
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29001 . .. | ELKHORN ... 02/21/2014 0. 0. 0 0. ...0
28866 . . | MORRISON .. 05/08/2013 0. 0. 0] 0. ...0
29116 . HOLMDEL ... 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
20497 ... 02/15/2017 0. 0. 0 0. ...0
29544 . 02/27/2017 0. 0. 0] 0. ...0
29605 . Morristown wovevvevriviinnninniiiininiennnns v N e [ 07/28/2017 0. 0. 0 0. ...0
29658 . New Milford .oooeeemeieeeeeeeeeeceenes Jemmeeeeeeeen N e s 12/14/2017 0. 0. 0] 0. ...0
29810 . Livingston .ooovvveevieviiiiiiininiciiiinens v N e e 03/27/2019 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
29855 . Henderson ... 07/10/2019 .. 0 0 0 0 0
29861 . Sparks .... .. 08/01/2019 .. 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 46 ... 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
.0, 0. 0. ...0

29538 ...

PITTSTON TOWNSHIP ..

01/25/2017

...8,434,407 |....

.. 228,859 |...
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29539 ... JENKINS TOWNSHIP ... 01/25/2017 ...9,526,634 |.... 0. 0 ... 258,4% |... 0. ...0
29540 ... 01/25/2017 0. 0] .. 235,444 |... 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 . EAST UNION TONNSHIP 1072272021 .. 0 0 0 0
30091 . PITTSTON TOWNSHIP ... 10/22/2021 0. 0 0. ...0
30092 . 10/22/2021 0. 0] 0. ...0
30093 . JENKINS TOWNSHIP ... 10/22/2021 0. 0 0. ...0
30094 . HANOVER ... 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
29130 . HOUSTON ... 12/09/2014 0. 0] 0. ...0
29166 . LUFKIN . 04/29/2015 574,566 |.... 0. 0 0. ...0
29169 . WACO ... .04/29/2015 .. .. 246,242 |. 0 0 0 0
29274 . WOODLANDS 12/17/2015 .. .. 269,537 |. 0 0 0 0
29276 . WOODLANDS 12/17/2015 .. .. 416,197 |. 0 0 0 0
29277 . CONROE . 12/17/2015 .. 0 0 0 0
29278 . WOODLANDS 12/17/2015 .. 0 0 0 0
29279 . SPRING 12/17/2015 0. 0 0. ...0
29280 . WOODLANDS ... 12/17/2015 0. 0] 0. ...0
29282 . 12/17/2015 0. 0 0. ...0
29283 ... 12/17/2015 0. 0] 0. ...0
29284 ... MANSFIELD ... 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 .. 0 0 0 0
29879 . Baytown ... 11/06/2019 .. . . 10,570,004 |. 0 0 0 0
30002 . Denton ... 12/18/2020 R IO 1,220,411 |.... 0. 0] 0. ...0
30219 . Kingwood .. 12/01/2022 [l R 3,450,648 |.... 0. 0 0. ...0
30244 . Garland ... 06/27/2023 19,000,000 |.... 0. 0] 0. ...0
30262 . Grapevine ... 02/02/2024 0 ... 0. 0 0. ...0
30274 . .. |Granbury .... 02/13/2024 0 ... 0. 0] 0. ...0
2885802 . . | HOUSTON ... 02/04/2016 759,975 |.... 0. 0 0. ...0
28905 ... 07/19/2013 ...2,939,725 |.... 0. 0. 0. ...0
28937 . DRAPER 10/28/2014 0. 0 0. ...0
29366 . SALT LAKE CITY .. 01/28/2016 .. 0 0 0 0
204% ... MURRAY ... 11/09/2016 .0, 0. 0. ...0




1'c03

STATEMENT AS OF SEPTEMBER 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 | 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

29546 . SALT LAKE CITY wovveiiviiiiiiiiivennnees v UTe e s 03/01/2017 0. 0. 0 0 .. 16,988 |... 0. ...0
20778 . West Valley City .. 10/16/2018 0. 0. 0 0 0. .0
30024 . Provo ... 03/17/2021 0. 0. 0 0 0. ...0
30052 . Provo .05/26/2021 .. 0 0 0 0 0 0
30076 . . |Lehi ... .09/27/2021 .. 0 0 0 0 0 0
30159 . .. [Taylorsville .04/11/2022 .. 0 0 0 0 0 0
2954602 . .| Salt Lake City ooveevvveneeiiiiniinieeens v UTes e s 05/01/2017 0. 0. 0 0 0. ...0
2859% ... L NORFOLK e e VA e 04/03/2012 0. 0. 0 0 0. .0
28876 ... L RICHUOND evveiiviiiieevcinieeeeeeees feevneeeeeeen VA [ e e 05/08/2013 0. 0. 0 0 0. ...0
28952 . HAMPTON .vvvvvvvivevnvnnnnnnnnnnnnnnnnnnnnnns feevenmmemmneeee VA s s e 12/06/2013 0. 0. 0 0 0. .0
28962 . FAIRFAX ovvviiiiiiiiiinnnnvcininneevnnns v VA e e s 12/06/2013 0. 0. 0 0 0. ...0
29105 . ARLINGTON HEIGHTS ...oovvvviiiiiiiiiieiiens fevvevvvvivneenens VA e i e 10/01/2014 0. 0. 0 L0 0. .0
20492 . CHANTILLY 11/09/2016 0. 0. OO L0 0. ...0
20685 . Urbanna ... 02/15/2018 0. 0. () 0 0. .0
20686 . Topping .02/15/2018 .. 0 0 0 0 0 0
28761 . . | SEATTLE ... 06/01/2012 .. 0 0 0 0 0 0
28990 . BELLEVUE . ...09/10/2014 .. 0 0 0 0 0 0
20412 . LYNIOOD ... 06/28/2016 0. 0. 0 0 0. .0
20657 . Olympia ... 12/01/2017 0. 0. 0 0 0. ...0
29020 . Seatac .... 01/30/2020 0. 0. 0 0 0. .0
28798 . HOWARD ... 11/15/2012 0. 0. 0 0 0. ...0
20072 . HOWARD ... 07/28/2014 0. 0. 0 0 0. .0
20121 . MILWAUKEE . 02/20/2015 0. 0. 0 0 0. ...0
20318 . WAUKESHA ....oveeeeeeiiiiiiiiiiiiiiiiiiiiiiins fovveveeneennenes W o i o, 02/11/2016 .. 0. 0. .0 0 0 0. ...0
0299999. Mortgages W|th partial repayments 728 035,323 0 2,558 829, 645 0 (827,087) 0 0 11 054,304 0 0
0599999 - Totals 747,617,408 0 2,558 829,645 0 (827,087) 0 18,354,494 29,607,309 0 0
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BALP20-00-6 ......... HARVEST PARTNERS VII1 LP WILMINGTON . ..|HARVEST PARTNERS VIII LP .... . eeeeenn |22 1172772019 L . 0. ....68,853 |... ...0.020
BALP20-04-8 ......... NAUTIC PARTNERS X KP ... WILMINGTON . ..|NAUTIC PARTNERS IX KP . |---.02/21/2020 ... .0 ... 204,120 |... ...0.130
BALP20-05-5 .........|ARCLIGHT ENERGY PARTNERS FUND VII .. WILMINGTON ... .| ARCLIGHT ENERGY PARTNERS FUND VII . ....02/25/2020 ... 0. ...555,614 |... ...0.070
BALP20-07-1 . ..|HELLMAN & FRIEDMAN CAP PTNS IX GRAND CAYMAN . HELLMAN & FRIEDMAN CAP PTNS IX .. ..04/07/2020 . 0| 138,734 0.030
BALP20-08-9 . ..| VERITAS CAPITAL FUND VII LP . WILMINGTON . VERITAS CAPITAL FUND VII LP ..04/15/2020 . .0 | 168,308 0.050
BALP20-10-5 . ..| VISTA FOUNDATION FUND IV .. WILMINGTON . VISTA FOUNDATION FUND IV . ..07/24/2020 . 0| 472,799 0.060
BALP20-11-3 . ..| KINDERHOOK CAPITAL FUND VI .. WILMINGTON . KINDERHOOK CAPITAL FUND VI . ..07/31/2020 . .0 | 1,187,039 0.220
BALP20-13-9 .........|GREEN EQUITY INVESTORS VIII LP .. WILMINGTON . GREEN EQUITY INVESTORS VIII LP .. ..10/21/2020 . 0| ... 788,325 0.100
BALP20-16-2 . .| STONEPEAK  INFRASTRUCTURE FUND IV LP WILMINGTON . STONEPEAK INFRASTRUCTURE FUND IV LP . ..12/30/2020 . .0 | 972,950 0.020
BALP20-17-0 SILVER LAKE PARTNERS VI LP WILMINGTON . ..| SILVER LAKE PARTNERS VI LP . |--..01706/2021 ... .0 ... 31,612 |... ...0.010
BALP20-18-8 EQT X (N02) USD SCSP LP WILMINGTON . .|EQT IX (NO2) USD SCSP LP ....02/05/2021 ... 0. ....48,148 |... ...0.030
BALP20-19-6 . ..| ARES CORPORATE OPP FUND VI LP . WILMINGTON . ARES CORPORATE OPP FUND VI LP . ..03/01/2021 . . 0| 475,000 0.040
BALP20-20-4 .........|NEW MOUNTAIN PARTNERS VI LP . WILMINGTON . NEW MOUNTAIN PARTNERS VI LP ..03/10/2021 . .468,820 |.. .0 | 167,420 0.040
BALP20-22-0 .........| THOMAS BRAVO FUND LP XIV LP . WILMINGTON . ..| THOMAS BRAVO FUND LP XIV LP ... . |--..04/15/2021 ... .. 150,627 .0 ...367,707 |... ...0.030
BALP20-27-9 .........| INSIGHT PARTNERS XII LP ... WILMINGTON . .| INSIGHT PARTNERS XI1 LP ....07/15/2021 ... 0. ... 327,500 |... ...0.010
BALP20-28-7 . ..|EQT INFRASTRUCTURE EQT V .. WILMINGTON . EQT INFRASTRUCTURE EQT V . ..08/13/2021 . . 0| 618,543 0.050
BALP20-32-9 .. | CHARLESBANK EQUITY FUND X WILMINGTON . CHARLESBANK EQUITY FUND X ..00/27/2021 . 275,771 |.. .0 | 918,218 0.100
BALP20-33-7 ..| GENSTAR CAPITAL PARTNERS X WILMINGTON . GENSTAR CAPITAL PARTNERS X . ..10/04/2021 . .9,602 |.. 0| ... 133,175 0.030
BALP20-34-5 ..| BERKSHIRE FUND X . WILMINGTON . BERKSHIRE FUND X .. 11/16/2021 . . 233,746 |.. .0 | 1,564,982 0.120
BALP20-35-2 .........[TA XIV-A LP ....... .. [ WILMINGTON . TAXIV-ALP ......... ..12/03/2021 . 0| ... 187,500 0.040
BALP20-37-8 . ..|ROARK CAPITAL PARTNERS VI . [ WILMINGTON . ROARK CAPITAL PARTNERS VI ..01/08/2022 . .0 | 844,787 0.060
BALP20-39-4 ..| THOMAS H. LEE EQUITY IX LP WILMINGTON . THOMAS H. LEE EQUITY IX LP . ..01/14/2022 . . 0| 522,170 0.070
BALP20-40-2 .........[NAUTIC PARTNERS X LP .... WILMINGTON . NAUTIC PARTNERS X LP ... ..01/721/2022 . 178,231 |.. .0 | ...636,406 0.100
BALP20-43-6 .........|KKR GLBL INFRASTRUCTURE INVEST IV . WILMINGTON . KKR GLBL INFRASTRUCTURE INVEST IV . ..04/21/2022 . 313,342 |.. 0| 1,117,392 0.020
BALP20-47-7 . ..| THE VERITAS CAPITAL FUND VIII LP WILMINGTON . THE VERITAS CAPITAL FUND VIII LP ..07/01/2022 . .8,984 |.. .0 | ... 726,558 0.020
BALP20-48-5 .........[HG SATURN 3 A LP ... WILMINGTON . HG SATURN 3 A LP ... ..07/01/2022 . 543,710 |.. 0| 1,146,684 0.020
BALP20-50-1 ..|MERIT CAPITAL FUND V WILMINGTON . MERIT CAPITAL FUND . ..00/01/2022 . . 136,364 |.. .0 | 1,237,841 0.460
BALP20-55-0 ..| ACCEL-KKR CREDIT PARTNERS |1 LP . WILMINGTON . ACCEL-KKR CREDIT PARTNERS |1 LP . ..03/10/2023 . 1,149 .. 0| ...621,214 0.270
BALP20-56-8 . ..|PERMIRA VIT1 .. | LUXEMBOURG . ...| PERMIRA VITI . |-...08/20/2023 ... .. 167,366 0. 1,126,533 |... ...0.010
BALP20-58-4 .........|EQT X NO 2 USD SCSP . | LUXEMBOURG . .|EQT X NO 2 USD SCSP .. ....05/24/2023 ... .0 1,569,174 |... ...0.040
BALP20-59-2 .........|TA DEBT FUND V ...... WILMINGTON . TADEBT FUND V ........ ..06/28/2023 . .215,625 |.. .0 | 1,218,750 0.160
BALP20-60-0 . .| AUDAX PRIVATE EQUITY FUND VII-A LP WILMINGTON . AUDAX PRIVATE EQUITY FUND VII-A LP ..08/07/2023 . . 0| 1,593,625 0.130
BALP20-62-6 APOLLO INVESTMENT FUND X WILMINGTON . ..| APOLLO INVESTMENT FUND X . |....08/14/2023 ... . 0. 1,348,978 |... ...0.020
BALP20-63-4 .........| ALTOR FUND VI STOCKHOLM .. .| ALTOR FUND VI ....08/22/2023 ... .... 309,544 .0 1,980,883 |... ...0.080
BALP20-64-2 .........|BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . BROOKF IELD INFRASTRUCTURE FD V ..09/15/2023 . .. 19,810 |.. .0 | 1,619,016 0.010
BALP20-66-7 . ..|FRANCISCO PARTNERS VII LP ...... GRAND CAYMAN . FRANCISCO PARTNERS VII LP ...... ..11/08/2023 . .111,000 |.. 0| 1,859,000 0.030
BALP20-67-5 . ..| GENSTAR CAPITAL PARTNERS XI LP WILMINGTON . GENSTAR CAPITAL PARTNERS XI LP .. 11/07/2023 . ..50,885 |.. .0 | 2,438,526 0.020
BALP20-68-3 . ..|ALPINE INVESTORS IX LP .... WILMINGTON . ALPINE [NVESTORS IX LP . .. 12/15/2023 . .. 27,907 |.. 0| 1,594,757 0.090
BALP95-71-9 .........|BERKSHIRE FUND IX LP . SIMSBURY BERKSHIRE FUND IX LP ..03/03/2017 . .. 30,049 |.. .0 | ... 191,334 0.050
BALP97-86-3 . ..|GTCR FUND XI1 ............. WILMINGTON . GTCR FUND XI1 ......... ..05/04/2018 . 0| 568,263 0.080
BALP97-87-1 ..| CHARLESBANK CAP PTNS IX LP BOSTON ... CHARLESBANK CAP PTNS IX LP .. ..07/16/2018 . .0 | 324,199 0.070
BALP97-98-8 . .| STONEPEAK INFRASTRUCTURE PTNRS |11 .. | WILMINGTON . STONEPEAK INFRASTRUCTURE PTNRS |11 ..02/22/2018 . 0| 824,589 0.080
BALP98-31-7 MSOUTH EQUITY PARTNERS ... | WILMINGTON . ..|MSOUTH EQUITY PARTNERS . |....09/06/2019 ... 0. ... 321,560 |... ...0.430
BALP98-32-5 .........BROOKFIELD INFRASTRUCTURE FUND IV LP . . | WILMINGTON .... .| BROOKFIELD INFRASTRUCTURE FUND IV LP ... ....00/13/2019 ... .0 ..120,412 |... ...0.010
BALP98-42-4 ..| CLARION CAPITAL PARTNERS |11 .. GRAND CAYMAN . CLARION CAPITAL PARTNERS I11 .. ..06/21/2019 . .212,907 |.. .0 | 133,263 0.440
BALP98-43-2 ..| GENSTAR CAPITAL PARTNERS IX . WILMINGTON . GENSTAR CAPITAL PARTNERS IX ..07/03/2019 . 9,478 |.. 0| 367,774 0.060
BALP98-45-7 .........[GENSTAR IX OPPORTUNITIES | .. WILMINGTON . ..| GENSTAR X OPPORTUNITIES I .... . |....07/08/2019 ... 0. ...0.070
BALP98-49-9 .........[AUDAX PRIVATE EQUITY VI-A LP .. WILMINGTON . .| AUDAX PRIVATE EQUITY VI-A LP . ....08/29/2019 ... .0 ...0.130
BALP98-51-5 ......... | QUANTUM ENERGY PARTNERS VII . WILMINGTON . QUANTUM ENERGY PARTNERS VII ... ..05/28/2020 . .0 | 0.040
BALP98-55-6 ..| VISTA EQUITY PARTNERS FUND VI GRAND CAYMAN . VISTA EQUITY PARTNERS FUND VI .. ..01/24/2019 . 0| 0.020
BALP98-56-4 .........| AMERICAN SECURITIES PARTNERS VI 1| WILMINGTON . AMERICAN SECURITIES PARTNERS VIII . ..03/28/2019 . .0 | . 0.010
BALP98-57-2 .........|APOLLO HYBRID VALUE FUND WILMINGTON . APOLLO HYBRID VALUE FUND . ..03/29/2019 . .0 | ,535,557 0.160
BALP98-58-0 . ..|FS EQUITY PARTNERS VI 11 WILMINGTON . FS EQUITY PARTNERS VIII ..04/25/2019 . .0 | ...417,670 0.150
BALP98-59-8 ..|EQT INFRASTRUCTURE IV ... LUXEMBOURG . EQT INFRASTRUCTURE IV ..... ..06/05/2019 . 0| 319,965 0.070
BALP98-62-2 .. .| PEAK ROCK CAPITAL FUND I WILMINGTON . PEAK ROCK CAPITAL FUND |1 ..01/31/2018 . .0 | 801,808 0.240
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BALP98-65-5 .........|PETERSHILL PRIVATE EQUITY LP . [ WILMINGTON . .| PETERSHILL PRIVATE EQUITY LP . eeeeeeens [-..05/07/2018 ... .... 133,164 .0 . 1,748,792 |... ..0.450
BALP98-66-3 . ..| PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . PEAK ROCK CAPITAL CREDIT FUND |1 ..03/06/2018 . .0 ... 18,211 0.240
BALP98-67-1 ..|DYAL CAPITAL PARTNERS IV ............. WILMINGTON . DYAL CAPITAL PARTNERS IV ............ ..06/11/2018 . .0 6,112,884 0.340
BALP98-69-7 . ..|KKR GLOBAL INFRASTRUCTURE INVEST 111 GRAND CAYMAN . KKR GLOBAL INFRASTRUCTURE INVEST I11 ..12/03/2018 . .0 437,407 0.060
BALP98-83-8 . ..| VERITAS CAPITAL FUND VI LP .. WILMINGTON . VERITAS CAPITAL FUND VI LP .... ..06/15/2017 . .0 773,940 0.150
BALP98-91-1 ..| GENSTAR CAPITAL PTNRS VIII .. .. | WILMINGTON . GENSTAR CAPITAL PTNRS VIII . ..04/28/2017 . .0 320,328 0.270
BALP98-93-7 .| APOLLO INVESTMENT FUND IX . | WILMINGTON . APOLLO INVESTMENT FUND IX ..03/15/2019 . .0 541,601 0.020
BALP98-94-5 .. | NEW MOUNTAIN PARTNERS V ... .. | WILMINGTON . NEW MOUNTAIN PARTNERS V .. ..11/29/2017 . .0 . 85,727 0.010
BALP98-95-2 .........|ENCAP ENERGY CAPITAL FUND XI .. . | HOUSTON .. ENCAP ENERGY CAPITAL FUND XI .. ..07/17/2017 . .0 284,266 0.040
BALP98-97-8 . .| TAILWIND CAPITAL PARTNERS |11 LP WILMINGTON . TAILWIND CAPITAL PARTNERS I[I1 LP .. ..09/27/2018 . .0 586,529 0.190
BALP98-98-6 GENSTAR VII1 OPPORTUNITIES FUND | .. WILMINGTON . .| GENSTAR VIII OPPORTUNITIES FUND | .... . |-..-10/05/2017 ... .0 . ... 16,104 |... ...0.210
BALP99-10-9 .........|EQT INFRASTRUCTURE |11 . LUXEMBOURG . ..|EQT INFRASTRUCTURE 11 . ....10/25/2017 ... .0 e 42,99 |... ...0.060
BALP99-11-7 . ..|DYAL PARTNERS II1 PE .... WILMINGTON . DYAL PARTNERS |11 PE ... ..01/08/2016 . .0 772,232 0.070
BALP99-16-6 . ..| K3 PRIVATE INVESTORS LP ... WILMINGTON . K3 PRIVATE INVESTORS LP .. ..07/18/2016 . .0 533,001 0.240
BALP99-18-2 .........[VISTA EQUITY PARTNERS FUND VI . GRAND CAYMAN . .| VISTA EQUITY PARTNERS FUND VI ... .|-...06/28/2016 ... .0 . ... 340,770 |... ...0.030
BALP99-22-4 .........|HELLMAN & FRIEDMAN INVESTORS VIII . GRAND CAYMAN . ..|HELLMAN & FRIEDMAN INVESTORS VIII .... ....09/01/2016 ... .0 ... 488,998 |... ...0.120
BALP99-25-7 .. | AMERICAN SECURITIES PARTNERS VI| WILMINGTON . AMERICAN SECURITIES PARTNERS VI ..01/19/2016 . .0 848,856 0.190
BALP99-27-3 ..|ABRY PARTNERS VII LP ............. WILMINGTON . ABRY PARTNERS VII LP .....cevunnnnne ..10/01/2015 . .0 142,040 0.190
BALP99-53-9 .........|ENCAP ENERGY CAPITAL FUND X LP HOUSTON ..| ENCAP ENERGY CAPITAL FUND X LP .. .|-...06/02/2014 ... .0 . ...302,006 |... ...0.110
BALP99-55-4 .........|FFL CAPITAL PARTNERS IV LP SAN FRANCISCO .| FFL CAPITAL PARTNERS IV LP ....03/25/2015 ... .0 ... 468,990 |... ...0.610
BALP99-59-6 ..|BROOKFIELD INFRASTRUCTURE FND I11B WILMINGTON . BROOKFIELD INFRASTRUCTURE FND |11B ..05/16/2016 . .0 482,000 0.030
BALP99-68-7 . ..|METALMARK CAP PARTNERS |1 LP .. NEW YORK ... METALMARK CAP PARTNERS Il LP .. ..12/1172014 . .0 585,042 0.840
BALP99-74-5 . ..|FS EQUITY PARTNERS VII LP ... LOS ANGELES FS EQUITY PARTNERS VII LP ... ..11/03/2014 . .. .0 ... 336,334 0.470
BALP20-73-3 .........| OCEANSOUND PARTNERS FUND II L WILMINGTON . OCEANSOUND PARTNERS FUND |1 LI ..01/10/2024 . .237,068 |.. .0 1,396,242 0.290
BALP20-74-1 ..|KAYNE SENIOR CREDIT V ... LOS ANGELES KAYNE SENIOR CREDIT V ..... ..01/18/2024 . . 187,500 |.. .0 1,406,250 0.560
BALP20-75-8 . ..|EQT INFRASTRUCTURE VI LUXEMBOURG . EQT INFRASTRUCTURE VI .. ..01/25/2024 . .0 3,035,824 0.060
BALP20-76-6 . ..|NORWEST MEZZANINE PARTNE . WILMINGTON . NORWEST MEZZANINE PARTNERS . ..02/02/2024 . .0 1,694,737 2.100
BALP20-78-2 . ..| THE RESOLUTE FUND VI LP ......... NEW YORK THE RESOLUTE FUND VI LP ........... ..03/01/2024 . .0 1,823,350 0.040
BALP20-81-6 . ..|H.1.G. WHITEHORSE MIDDLE MARKE LP . WILMINGTON . H.1.G. WHITEHORSE MIDDLE MARKE LP . ..04/15/2024 . .0 1,457,894 2.750
BALP20-85-7 ......... NEW MOUNTAIN PARTNERS VII LP WILMINGTON . .| NEW MOUNTAIN PARTNERS VI I LP ....08/27/2024 ... .0 ... 2,459,371 |... ...0.000
BALP20-86-5 ......... KPS SPECIAL SITUATIONS FUND VI LP ..eeiiiiiiiiiiiieimnniaeseernenneeas WILMINGTON KPS SPECIAL SITUATIONS FUND VI LP ...oiieiiviiinniiernnnnnnee Jornnnnnaes weeeeenns foun .09/19/2024 ... [ O 2,155,125 |..oovrniiees 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated ,839,938 0 71,334,305
BALP20-25-3 ......... | POMONA X LP ... .. [WILMINGTON . _.JPOMONA X LP ... ..06/30/2021 ... ,500,000 .0 [.. .. 30,605,056 |...
2099999. Joint Venture Interests - Common Stock - Affiliated 0 2,500,000 0 30,605,056
BALP20-51-9 .........| CARLYLE REALTY PARTNERS IX LP .... .. | WILMINGTON . .| CARLYLE REALTY PARTNERS IX LP ....10/11/2022 ... .... 180,866 .0 . .. 1,499,300 |...
BALP97-99-6 ..|CARLYLE REALTY PARTNERS VIII LP . . [ WILMINGTON . CARLYLE REALTY PARTNERS VIII LP ..12/04/2017 . .. 15,762 |.. .0 2,372,077
BALP20-53-5 . . |TPG IV LP .... WILMINGTON . TPG IV LP ... . 12/22/2022 . 172,294 .. .0 1,840,782
BALP20-57-6 . .| BLACKSTONE REAL ESTATE PARTNER X WILMINGTON . BLACKSTONE REAL ESTATE PARTNER X ..03/24/2023 . .0 1,869,489
BALP20-31-1 BAIN CAPITAL REAL ESTATE FUND 11 ... WILMINGTON . ..|BAIN CAPITAL REAL ESTATE FUND I . |-...09/22/2021 ... .0 . ...849,219 |...
BALP20-69-1 . ..|BAIN CAPITAL REAL ESTATE FUND |11 WILMINGTON . ..|BAIN CAPITAL REAL ESTATE FUND 111 .|....12/18/2023 ... .0 1,855,770 |...
BALP98-33-3 .........|BLACKSTONE REAL ESTATE PARTNERS IX LP .. .. | WILMINGTON . .| BLACKSTONE REAL ESTATE PARTNERS IX LP . . . |-...09/23/2019 ... .0 ... ... 436,421 |...
BALP98-54-9 ......... TPG REAL ESTATE PARTNERS |11 tivvunniiiiiiiniiiiiiiiiiiiniciiiiieeecennnns WILMINGTON TPG REAL ESTATE PARTNERS |11 tevvvviiiiiinininiiiiiiiiniiiiins fovviiinns coneeeens ...09/17/2019 ... [0 832,001
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 11,555,059
BALP70-34-0 . .. ] VOYA EMNC RNF_INTERESTS LP .. [WILMINGTON . O .. VOYA ENMC RNF_INTERESTS LP ... ..01/18/2024 ... . .0 .. 1,597,866 |...
4799999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Affiliated 782,169 0 1,597,866
92918W-AB-3 .........| VOYA REIDF CLASS B SUB NOTES WILMINGTON . ..|VOYA REIDF CLASS B SUB NOTES ..... ..10/26/2021 ... ... 203,949 .0 ... 354,608 |...
BALP20-80-8 . ..|PGIM SR LOAN OPPORTUNITIES LP LP ... WILMINGTON . ..|PGIM SR LOAN OPPORTUNITIES LP LP .. ..04/25/2024 ... ... 230,000 .0 .. ... 467,500 |...
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 433,949 0 822,108
6099999. Total - Unaffiliated 385,505 8,047,321 0 83,711,472
6199999. Total - Affiliated 0 3,282,169 0 32,202,922
6299999 - Totals 385,505 11,329,489 0 115,914,394
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BALP98-60-6 ..... OAKTREE REDF |1 FUND .. | GRAND CAYMAN . ... |Capital Distribution ....12/27/2017 ...|....09/26/2024 ...|. N 0 s LV . 830 |...
BALP99-23-2 ..... CLARION PARTNERS DEBT INVEST FUND . . | WILMINGTON . [T PPN ....|Capital Distribution ....11/20/2015 ...|....09/27/2024 ...|. ...0]....2,817,109 |.... 2,817,109 |... ..
1199999. Non-Registered Private Funds - Mortgace Loans - Unafflllated 2,817,939 0 2,817,939 2,817,939 0 0 0
BALP00-77-6 BOSTON MILLENNIA FUND 11 LP BOSTON . ....| SALE ....12/29/2000 ...|....07/08/2024 ...)....... 44,384 [..oooovniiii 0 e O [0 O [0 0 [ 467,118 0 0 | (467, 118)) (467,118)
BALP01-20-4 ..... [SOLUS LLC NEW YORK . .|Capital Distribution ..07/01/2014 . .09/09/2024 .. . 107,824
BALP02-07-9 ..... GREEN MOUNTAIN PARTNERS I11 LP .. QUECHEE .|Capital Distribution ...07/11/2002 ...|....07/18/2024 ...|....... 215,752 |...

'...11/27/2019 - |-...08/20/2024 ...|.

BALP20-40-2 ...
BALP20-46-9 ...

NAUTIC PARTNERS X LP ....... WILMINGTON .
NEW MOUNTAIN GUARDIAN 1V BDC LLC

.08/27/2024 ..
.07/19/2024 ..

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

5,666
.. 30,713

. 5,666 |.
30,713 |.

WILMINGTON .

BALP20-00-6 HARVEST PARTNERS VIII LP . WILMINGTON ... ....|Capital Distribution
BALP20-01-4 . TAXIT-A o GRAND CAYMAN . . |Capital Distribution .. .09/1072024 ..
BALP20-04-8 . NAUTIC PARTNERS X KP .. WILMINGTON . .|Capital Distribution .. . .07/18/2024 .. .0 .0
BALP20-07-1 HELLMAN & FRIEDMAN CAP PTNS IX .. .. | GRAND CAYMAN ... [Capital Distribution ....04/07/2020 ...|....07/17/2024 ...|. 0. (U EURUURURN | N R
BALP20-12-1 MACQUARIE INFRASTRUCTURE PRTNS V ... . | WILMINGTON ... ....|Capital Distribution ...12/16/2020 ...|....08/07/2024 ...|. . .. ..
BALP20-14-7 ..... [VERITAS CAPITAL CREDIT OPPS FUND WILMINGTON . .|Capital Distribution .. .09/1072024 .. . 59 592 RURN .0 0. , E
BALP20-15-4 ..... [GRYPHON PARTNERS VI LP ............. WILMINGTON . .|Capital Distribution .. .09/30/2024 .. . 169,567 .0 .0 0....... 169,567 |.
BALP20-16-2 . STONEPEAK INFRASTRUCTURE FUND IV LP WILMINGTON . .|Capital Distribution .. .08/13/2024 .. .. 55,319 .0 .0 0. 55,319 |.
BALP20-17-0 . SILVER LAKE PARTNERS VI LP .. WILMINGTON . .|Capital Distribution .. .00/27/2024 .. 1,161 .0 .0 0. L1161 .
BALP20-19-6 ..... [ARES CORPORATE OPP FUND VI LP . WILMINGTON . .|Capital Distribution .. .09/25/2024 .. . 124,502 .0 .0 0f...... 124,502 |.
BALP20-20-4 ..... [NEW MOUNTAIN PARTNERS VI LP WILMINGTON . .|Capital Distribution .. .08/05/2024 .. 6,714 .0 .0 0. .6, 714 .
BALP20-22-0 THOMAS BRAVO FUND LP XIV LP WILMINGTON . .|Capital Distribution .. .09/18/2024 .. .. 83,239 L0 .0 0. 83,239 |.
BALP20-28-7 . EQT INFRASTRUCTURE EQT V . WILMINGTON . .|Capital Distribution .. .08/19/2024 .. ..61,337 .0 .0 0. 61,337 |.
BALP20-37-8 . ROARK CAPITAL PARTNERS VI WILMINGTON . .|Capital Distribution .. .09/17/2024 .. .. 42,087 L0 .0 0. 42,087 |.

.0 .0 0.

.0 .0 0.

.0 .0 0.

.0 .0 0.

.0 .0 0.

L0 .0 0.

BALP20-55-0 ACCEL-KKR CREDIT PARTNERS 1 LP . WILMINGTON . .|Capital Distribution .. .08/29/2024 .. .. 10,489 10,489 |.
BALP20-62-6 ..... [APOLLO INVESTMENT FUND X ....... WILMINGTON . .|Capital Distribution .. .09/23/2024 .. .. 12,050 12,060 |.
BALP20-64-2 ..... |BROOKFIELD INFRASTRUCTURE FD V WILMINGTON . .|Capital Distribution .. .09/25/2024 .. .. 10,536 10,536 |.
BALP20-65-9 ..... |Global Infrastructure Partners V WILMINGTON . .|Capital Distribution .. .07/11/2024 .. .. 35,217 35,217 |.

BALP95-71-9 BERKSHIRE FUND IX LP SIMSBURY ... .|Capital Distribution ..::03/03/2017 ....00/26/2024 ...|....... 100,940 |... 100,940
...05/12/2017 ...|....09/27/2024 ...|.

BALP95-75-0 GREEN EQUITY INVESTORS VII LP .... WILMINGTON ... Capital Distribution .. 50,640 ... 50,640
BALP95-78-4 ..... [CVC CREDIT PARTNERS EURO MID-MKT WILMINGTON . .|Capital Distribution .. .09/23/2024 .. . 130,084 .. 130,084 |.
BALP97-85-5 ..... |THOMA BRAVO FUND X111 ........ WILMINGTON . .|Capital Distribution .. .08/15/2024 .. 58,228 |.

BALP97-87-1 ..... CHARLESBANK CAP PTNS IX LP .. BOSTON .|Capital Distribution ..::07/16/2018 ....00/30/2024 ...|.
...02/22/2018 ...|....07/25/2024 ...|.

BALP97-98-8 STONEPEAK INFRASTRUCTURE PTNRS 111 WILMINGTON ... Capital Distribution 1285 [oveeieeiinn0 o0 o0 0 0 0 9,285
BALP98-31-7 . MSOUTH EQUITY PARTNERS ................ WILMINGTON . .|Capital Distribution .. .09/25/2024 .. .511,218 ..511,218 |.
BALP98-32-5 BROOKFIELD INFRASTRUCTURE FUND IV LP WILMINGTON . .|Capital Distribution .. .09/23/2024 .. .. 24,004 .. 24,004 |.

BALP98-43-2 ... |GENSTAR CAPITAL PARTNERS IX 07/03/2019 ... |...00/2672024 .| 3t

WILMINGTON ... ....|Capital Distribution R 131,278 |...
BALP98-45-7 GENSTAR IX OPPORTUNITIES | WILMINGTON ... ....|Capital Distribution ...07/08/2019 ...|....09/26/2024 ...|. .. .. VN IO 5,921
BALP98-49-9 ..... |AUDAX PRIVATE EQUITY VI-A LP WILMINGTON . .|Capital Distribution .. .09/19/2024 .. .0 .0 0. 94,204
BALP98-51-5 ..... [QUANTUM ENERGY PARTNERS VII ... WILMINGTON . .|Capital Distribution .. .09/26/2024 .. L0 .0 0. 16,159
BALP98-56-4 ..... |AMERICAN SECURITIES PARTNERS VIII . WILMINGTON . .|Capital Distribution .. .07/31/2024 .. , .0 .0 0. 54,239
BALP98-57-2 ..... [APOLLO HYBRID VALUE FUND . WILMINGTON . .|Capital Distribution .. .09/24/2024 .. .108,898 .0 .0 0f...... 108,898
BALP98-62-2 ..... |PEAK ROCK CAPITAL FUND 11 ... WILMINGTON . .|Capital Distribution .. .07/02/2024 .. . 151,001 .0 .0 0 |....... 161,001
BALP98-65-5 ..... |PETERSHILL PRIVATE EQUITY LP .. WILMINGTON . .|Capital Distribution .. .09/23/2024 .. .260,479 L0 .0 0f...... 260,479
BALP98-66-3 . PEAK ROCK CAPITAL CREDIT FUND |1 WILMINGTON . .|Capital Distribution .. .07/05/2024 .. .. 94,021 .0 .0 0. 94,921
BALP98-67-1 . DYAL CAPITAL PARTNERS IV .... WILMINGTON . .|Capital Distribution .. .09/19/72024 .. .. 13,441 .0 .0 0. 13,441 |.
BALP98-69-7 . KKR GLOBAL INFRASTRUCTURE NV GRAND CAYMAN . . |Capital Distribution .. .08/20/2024 .. . 245,276 .0 .0 0...... 245,276 |.
BALP98-87-9 . GCG INVESTORS IV LP .............. .. | WILMINGTON . .|Capital Distribution .. .07/03/2024 .. 8,197 L0 .0 0. . 8,197 |.
BALP98-88-7 ..... |GREAT HILL EQUITY PARTNERS VI . WILMINGTON . .|Capital Distribution .. .08/27/2024 .. .. 49,673 .0 .0 0. 49,673 |.
BALP98-89-5 ..... |KAYNE SENIOR CREDIT FUND I11 .. WILMINGTON . .|Capital Distribution .. .09/27/2024 .. .. 415 L0 .0 0. RACHR
BALP98-90-3 ..... [MARANON SR CREDIT STRATEGIES FND WILMINGTON . .|Capital Distribution .. .00/27/2024 .. ..61,025 .0 .0 0.
BALP98-93-7 APOLLO INVESTMENT FUND IX ... WILMINGTON . .|Capital Distribution .. .09/1072024 .. L0 .0 0.
BALP98-94-5 ..... [NEW MOUNTAIN PARTNERS V ... WILMINGTON . .|Capital Distribution .. . .07/10/2024 .. .0 .0 0.
BALP98-95-2 ..... ENCAP ENERGY CAPITAL FUND XI .. . [HOUSTON ....|Capital Distribution ....07/17/2017 ...|....07/11/2024 ...|. ..
BALP98-96-0 INSIGHT VENTURE PTNRS X LP .. GRAND CAYMAN . ... [Capital Distribution ...04/17/2018 ...|....09/00/2024 ...|. 0.
BALP99-11-7 . DYAL PARTNERS |11 PE .... WILMINGTON . .|Capital Distribution .. .08/27/2024 .. 0

BALP99-16-6 . K3 PRIVATE INVESTORS LP

. WILMINGTON .
BALP99-27-3 ..... ABRY PARTNERS VII LP ....

WILMINGTON ...

.09/23/2024 ..

.|Capital Distribution .. .
...10/01/2015 ...|....09/27/2024 ...|.

.|Capital Distribution

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 )
R R R R R R R R R R R R R R R R )

R R R R R R R R R R R )
R R R R R R R R R R R R )

283,013 |...




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

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BALP99-35-6 ..... INSIGHT VENT PTNS GWTH-BUYOUT FUND ... GRAND CAYMAN . . ... |Capital Distribution ....05/11/2015 ...|....09/10/2024 ...|. .62, TR | MR 62,664
BALP99-53-9 ENCAP ENERGY CAPITAL FUND X LP .. HOUSTON .. .|Capital Distribution .. .08/07/2024 .. 1,643 1,643 |,
BALP99-54-7 INSIGHT VENTURE PARTNERS IX LP .. NEW YORK . .|Capital Distribution .. .09/10/2024 .. .564,768 ..564,768 |.

BALPO9-50-5 ...

BROOKFIELD INFRASTRUCTURE FND 1118 WILMINGTON . .|Capital Distribution .. .09/19/2024 .. .. 30,241 30,241
BALP99-67-9 ..... [PETERSHILL FUND |1 LP ........ NEW YORK ... .|Capital Distribution .. .09/23/2024 .. . 182,315 .. 182,315
BALP99-74-5 FS EQUITY PARTNERS VII LP LOS ANGELES .|Capital Distribution .. .08/02/2024 .. . 112,558 112,588 |.
BALP99-75-2 NGP NATURAL RESOURCES XI LP . IRVING ...... .|Capital Distribution .. .09/30/2024 .. 1,378,736

) 137873 |
BALP20-30-3 ... —

CLAYTON DUBLIER & RICE FUND XI .. | WILMINGTON . .|Capital Distribution .. .08/07/2024 .. .6,550
BALP20-32-9 ..... |CHARLESBANK EQUITY FUND X ... . [WILMINGTON . .|Capital Distribution .. .07/08/2024 .. ..66,790
BALP20-48-5 ..... |HG SATURN 3 A LP ............... WILMINGTON . .|Capital Distribution .. .08/13/2024 .. . 164,063

BALP20-73-3 ..... |OceanSound Partners Fund Il LP WILMINGTON . .|Capital Distribution .. .07/31/2024 .. . 336,665

ocloboooocooooocooooo
oclobocoooocoocoooocooooo
ocloboooocoocoooocooooo
ocloboooocoocoooocooooo

€'e03

BALP20-75-8 . EQT Infrastructure VI ..... LUXEMBOURG . . |Capital Distribution .. .08/13/2024 .. .. 33,494

BALP20-77-4 ..... |CLAYTON DUBILIER & RICE FU . GRAND CAYMAN . .| Capital Distribution .. . .09/27/2024 .. .. 51,239

BALP20-81-6 ..... H.1.G. WHITEHORSE MIDDLE MARKE LP ............ [WILMINGTON ... T PR ....[Capital Distribution ....04/15/2024 ...|....07/16/2024 ...]....... 550,293 |...

1999999. Joint Venture Interests - Common Stock - Unaffiliated 7,593,564 0 0| 8,016,298 [ 7,549,180

BALP99-92-7 ..... [POMONA CAP IX LP .vevvvvereseercseaerseareneaeenes TWILMINGTON +..veverveeeeiicecaiens | DE...cee. [Capital Distribution .ooocoeeorrccrriarerea ....02/08/2018 ...]....09/24/2024 ..]....... 445,136 .o 0 0 [ PR [ O [ 445,136 |....... 445,136 0
2099999. Joint Venture Interests - Common Stock - Affiliated 445,136 0 0 0 445,136 445,136 0
BALP97-99-6 CARLYLE REALTY PARTNERS VIII LP . | WILMINGTON ... ....|Capital Distribution ....12/04/2017 ...|....00/26/2024 ...]........ 86,118 [... 0] 0 .0 ] .0
BALP98-33-3 BLACKSTONE REAL ESTATE PARTNERS IX LP WILMINGTON . .| Capital Distribution .. . .09/25/2024 .. .. 16,707 .0 0 .0 0
BALP98-54-9 TPG REAL ESTATE PARTNERS 111 ........ WILMINGTON . .|Capital Distribution .. . .09/30/2024 .. . 125,693 .0 0 .0 0
BALP20-31-1 ... BAIN CAPITAL REAL ESTATE FUND I1 .. WILMINGTON ... ....|Capital Distribution ....00/22/2021 ...|....09/25/2024 ...|........ 0| 0 0| .0
BALP20-51-9 CARLYLE REALTY PARTNERS IX LP WILMINGTON ... ....|Capital Distribution ....10/11/2022 ...|....07/10/2024 ...]. 0 0 0| .0
BALP20-57-6 . BLACKSTONE REAL ESTATE PARTNER X WILMINGTON . .|Capital Distribution .. ..03/24/2023 ...)....09/25/2024 .. .0 0 .0 0
BALP20-69-1 ..... BAIN CAPITAL REAL ESTATE FUND I11 .....c...... [WILMINGTON ... .[Capital Distribution ...12/18/2023 ...|....09/23/2024 ...|. .0 [ .0 [ .0 . .0
2199999. Joint Venture Interests - Real Estate - Unaffiliated 0 0 0 0 0 281,389 281,389 0
BALP20-82-4 ..... [ OCONEE REAL ESTATE HOLDINGS VITI ..eovovervnves TWILMINGTON +.veverveeereiicreaiens | DE...cee. [Capital Distribution .ooocoeerrrccrrraieree ....05/01/2024 ...]....08/28/2024 ...|.... 4,829,268 [............... 0 [ O [ PR [ O 0]....4,829,268 |.... 4,829,268 0
2299999. Joint Venture Interests - Real Estate - Affiliated 4,829,268 0 0 0 0 0 4,829,268 4,829,268 0
929181-AB-3 ... VOYA REIDF CLASS B SUB NOTES . | WILMINGTON ... ....|Capital Distribution ....10/26/2021 ...|....08/29/2024 ...]. 6,122 |... 0] 0 0] 6,12 6,122 ] .0
BALP20-80-8 . PGIM SR LOAN OPPORTUNITIES LP LP WILMINGTON . .| Capital Distribution ..04/25/2024 ...|....09/24/2024 ..(179) .0 0 .0 (179)|. .(179) 0
. ] i 0 ... .0 .. .0 [ 0 o0 0 e 0 e 0 e .0
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 5,043 0 0 0 0 0 5,043 5,043 0 0 0 0
6099999. Total - Unaffiliated 10,698,835 0 0 0 0 0] 11,121,569 [ 10,654,451 0 (467,118) (467,118) 0
6199999. Total - Affiliated 5,274,404 0 0 0 0 0| 5274404 [ 5,274,404 0 0 0 0
6299999 - Totals 15,973,239 0 0 0 0 0] 16,395,973 [ 15,928,855 0 (467,118) (467,118) 0
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STATEMENT AS OF SEPTEMBER 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  3.742% 12/16/51 oevvrveiieeiiiiiieeeee | evvvviniieenns e 09/01/2024 ..... Interest Capitalization ... 13,089 |. . .
38376G-4U-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 121 CLASS Z  3.450% 08/16/51 ....evvvvvvivinnniiinnn | eorereenieeens |l 09/01/2024 ..... Interest Capitalization .........ccccoiiiiiiiiiiiiiiii s [orrrerrr s [ 8,556 |.
38376G-W5-5 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2011-86 CLASS Z  3.637% 04/16/53 .... 09/01/2024 ..... Interest Capitalization ... 12,552 |.
38378B-AP-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2011 164 CLASS Z  3.501% 07/16/53 09/01/2024 ..... Interest Capitalization ... 8,884 |
383788-SW-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2012 46 CLASS Z  3.455% 09/16/53 .... 09/01/2024 ..... Interest Capitalization e 2,001 .
38378K-R8-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-118 CLASS Z  2.726% 01/16/55 . 09/01/2024 ..... Interest Capitalization ... 13,869 |.
38378N-F8-1 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-50 CLASS ZC  3.480% 09/16/55 .. 09/01/2024 ..... Interest Capitalization
38378N-HX-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2013-179 CLASS Z  2.859% 01/16/55 .. 09/01/2024 ..... Interest Capitalization
38378N-TE-3 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2014-14 CLASS Z  3.628% 11/16/53 .... 09/01/2024 ..... Interest Capitalization
38378N-WJ-8 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-17 CLASS ZA  3.531% 05/16/55 09/01/2024 Interest Capitalization ..
38378X-SZ-5 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2014-150 CLASS ZC  3.400% 07/16/56 . 09/01/2024 Interest Capitalization ..
38379K-F8-6 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2015-120 CLASS Z  3.250% 03/16/57 .. 09/01/2024 Interest Capitalization ..
3837%K-J6-6 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-130 CLASS Z  2.910% 07/16/57 .. 09/01/2024 ..... Interest Capitalization
3837R-CB-7 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-188 CLASS Z  3.000% 07/16/57 .. 09/01/2024 ..... Interest Capitalization
3837R-YD-9 ......... GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-69 CLASS Z  2.500% 07/16/59 .... 09/01/2024 ..... Interest Capitalization
38379U-AH-9 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2015-189 CLASS ZE  3.000% 01/16/57 . 09/01/2024 ..... Interest Capitalization
38379U-NX-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-52 CLASS Z ~ 2.999% 03/16/58 .... 09/01/2024 ..... Interest Capitalization
38379U-X2-7 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2016-158 CLASS Z  2.800% 06/16/58 .. 09/01/2024 ..... Interest Capitalization
38380M-6D-8 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2019-50 CLASS Z ~ 3.000% 12/16/60 .... 09/01/2024 ..... Interest Capitalization
38380M-YW-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2018-173 CLASS ZA  3.000% 07/16/60 .... 09/01/2024 ..... Interest Capitalization
38380N-MF-3 . ..| GOVERNMENT NATIONAL MORTGAGE A SERIES 2019-109 CLASS Z  2.600% 04/16/60 09/01/2024 Interest Capitalization ..
38380P-PY-4 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2020-88 CLASS Z  2.650% 04/16/60 . 09/01/2024 Interest Capitalization ..
38380P-YJ-7 . ..| GOVERNMENT NATIONAL MORTGAGE SERIES 2020-111 CLASS Z  2.750% 09/15/62 09/01/2024 Interest Capitalization ..
38380R-4R-8 . .. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-60 CLASS Z  1.750% 05/16/63 . Interest Capitalization ..
38380R-V3-1 . .| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-71 CLASS Z  1.820% 10/16/62 . Interest Capitalization ..

383810-BE-9 .........
383810-BS-8 .........
383810-DV-9 .........
383810-ES-5 .........
383810-KR-0 .........
38381D-MA-5

383810-0K-9 .
38381D-SC-5 .
383810-UA-6 .
38381D-XA-3 .
383810-YB-0 . .
38381E-3W-6 .........
383B1E-7D-4 .........
38381E-8F-8 .........
383B1E-F2-9 .........
38381E-J8-2 .........
383BIE-XG-8 .........
38381H-J5-1 .........
38382A-U-0 .........
38382-FL-8 .
38383L-C2-4 .
383831i-40-5 . .
38384A-GH-0 .........

.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-109 CLASS Z
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-101 CLASS Z
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-129 CLASS Z
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2021-133 CLASS Z
.| GOVERNMENT NATIONAL MORTGAGE SERIES 2021-127 CLASS Z

..| GOVERNMENT NATIONAL MORTGAGE SERIES 2020-189 CLASS IN
.. | GOVERNMENT NATIONAL MORTGAGE SERIES 2022-213 CLASS ES
.| GOVERNMENT NATIONAL MORTGAGE SERIES 2023-47 CLASS SE

GOVERNMENT NATIONAL MORTGAGE SERIES 2021-70 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-079 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-80 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-88 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-100 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 21-106 CLASS Z

1.750% 04/16/63 .

1.830% 04/16/63
1.500% 12/16/62

2.000% 10/16/63
2.000% 06/16/64
2.000% 07/16/64
2.000% 07/16/64 ...

1.500% 01/16/64 .
1.500% 02/16/64 ...

GOVERNMENT NATIONAL AGENCY SERIES 2022-53 CLASS Z
GOVERNMENT NATIONAL AGENCY SERIES 22-73 CLASS Z

GOVERNMENT NATIONAL AGENCY SERIES 2022-91 CLASS Z
GOVERNMENT NATIONAL AGENCY SERIES 2022-039 CLASS LZ
GOVERNMENT NATIONAL AGENCY SERIES 2022-26 CLASS Z

GOVERNMENT NATIONAL MORTGAGE SERIES 2022-27 CLASS Z
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-109 CLASS LZ
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-123 CLASS SL

0.955% 03/20/53
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-65 CLASS ED

1.750% 08/16/63 ..
1.500% 12/16/62 ....
1.830% 09/16/62 ...
1.750% 06/16/63 ..

1.750% 04/16/63 ..
1.750% 06/16/63 ..
1.800% 07/16/63 ..

2.000% 03/16/64 ....
2.250% 08/16/64 .
1.075% 10/20/49 ...
4.500% 06/20/50 .
0.585% 10/20/47 .

1.704% 05/20/53 ...

09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024
09/01/2024

...09/01/2024
...08/01/2024

07/30/2024
07/18/2024
07/10/2024
07/31/2024

Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization ..
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
Interest Capitalization
BMO CAPITAL MARKETS ..
BARCLAYS CAPITAL ...
MESIROW FINANCIAL INC
NOMURA SECURITIES ..
HILLTOP SECURITIES ...

..23121 .
LL22,414 |
... 38,819 |.
... 41,316 |.
.. 33,495 |.

15,710 |.

27,983 |.

18,443 |.

23,747 |

10,618 |.
... 52,085 |.
... 40,867 |.
...99,204 |.
S 1T
... 29,163 |.
... 36,464 |.
... 58,047 |.
...1,232,285 |
7,644,565 |.
..853,673 |.
..968,303 |.
.... 12,450,568 |.

0
.... 13,786,096 |...

B T T S S T T T S S e I T T S S S S - T TSI S S
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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-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38384A-05-5 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023-82 CLASS S 1.409% 06/20/53 ......ccceevmueeeeeennns | vevvvvninennns Joennd 08/12/2024 ..... HILLTOP SECURITIES ... eeeeeeieeeeeeeeee e e e eeeeme e e e e emem e e e e eennne s e e eemnnaeeeeemnnnneeeeennnnnnaeees |reeennnnaaeeeemnnnnneeeennnnnnerees Joemmnnaaneeenmnnnaneees 5,130,866 |...coeeeeennneeeeenes 5,697,006 |... AL .
38384B-ML-2 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023-89 CLASS CS  1.388% 06/20/53 .......ccevvvvnnviivinnnn | eevevennieeens il 08/07/2024 ..... LI 0 P RO RN 3,481,710 |. 3,824,085 |... A
38384C-C5-6 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2023-115 CLASS FJ  6.445% 08/20/53 ......cceeeevveneeeeene | cevvvinnnnennns Joennd 07/02/2024 ..... JP MORGAN SECURITIES LTD .eeeeeeeeeeieeeeeeene e e e e eene s e e e eeene e e e eemnnn e e e e emnnaneeeemnnnnnnaene [oeeeennnnnneeeemnnnaneeeennnnnneeee [reeennnnneeeeennnnaeees 9,182,416 |oeeiiiiiiiiiiiiiinns 5,721,688 |... AL
38384J-CM-4 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2024-21 CLASS FC  6.345% 10/20/53 ....evvvvvvvvvnniiniinnn | eereveniieeens | L0 (Y 0 0 P NP RO < I &L 2 [+ F Y 9,781,301 |... A
38384K-DN-0 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2024-19 CLASS JF  6.396% 02/20/54 ......coeeevvveeeeeennn | eevvviniiieenns eennd 07/02/2024 ..... JP MORGAN SECURITIES LTD .... N . AL
38384P-NK-2 ......... GOVERNMENT NATIONAL MORTGAGE SERIES 2024-101 CLASS FH  6.345% 06/20/54 ........ccvvvvvvvvvinnn | covevennneeens |l 07/09/2024 ..... MORGAN STANLEY & CO. INC. ... .... 40,328,022 |. ....40,370,000 ... A
912810-SN-9 ......... US TREASURY N B 1.250% 05/15/50 .....eeeeeremnaeeeernnnaeeeeemnneeeeemnnneeeeernnneeeeennnnneeeeeens | cevvvnnninnnns Jonnid 08/15/2024 ..... CITADEL ettt e e et e e e e e e e e e e e e e e e e e e e e e e e e e e e e e emn e e e e eennnneeeeennnnnneeeennnnnnees |reernnnnaneeeennnnnneeeennnnnaerees Joernnnanereernnaaaeas 1,051,641 [oooeeeeeiieieiinennns 2,000,000 |... AL
912810-SP-4 ......... US TREASURY N B 1.375% 08/15/50 .....ccvvvuniiiiiiiiniiiiiiiiinieecceiin e eeecennieeeeennn | eeeeeenniineens fonnid 09/30/2024 ..... CITIGROUP GLOBAL MARKETS . 3,311,250 |vevveniiiiiiiiis 6,000,000 |... A
912810-TR-9 ......... US TREASURY N B 3.625% 05/15/53 ....eeuuieeeieieiaeeeeeenieeeeeeeeneeeeeernne e e eeennnneeeeennnnnees | cevvvinnninnnes Jonnid 08/07/2024 ..... BARCLAYS CAPITAL ... .. 1,253,766 |. .. 1,400,000 |... AL
912810-UC-0 ......... US TREASURY N B 4.250% 08/15/54 ...uuuiiiiiininiiiiiiiiiiiiiiiiiiiiiiciiniineserinninnesscisnnnnenees | aeeerensnnnenes |oannsd 09/25/2024 ... CITADEL 255,732 |. 250,000 |... AL

0109999999. Subtotal - Bonds - U.S. Governments
04317N-A#-6 .........| GOVERNIENT OF ARUBA  6.300% 09/10/29 ..
04317N-B*-9 .........| GOVERNUENT OF ARUBA ~ 6.320% 09/10/30 ..
T7586R-AV-2 ......... ROMANIA SERIES 144A  5.750% 03/24/35 .

0309999999. Subtotal - Bonds - All Other Governments

101,536,212 96,901,859

...... 09/10/2024 ..... [PRIVATE DIRECT
09/10/2024 PRIVATE DIRECT ..
...... 09/19/2024 ..... [GOLDMAN SACHS & CO. ..

..... 2,000,000 |...
3,500,000

..... 1.985.860 |.
3,485,860

452151-LF-8 .........| ILLINOIS ST 5.1% Due 6/1/2033 Jb1 .. o 07/16/2024 ... JP MORGAN CHASE ... i feene ... 1,600 ).

0509999999. Subtotal - Bonds - U.S. States, Territories and Po ons 1,600

3136AC-XL-9 ... FANNIE MAE SERIES 2015-89 CLASS AZ ~ 3.500% 12/25/45 ... ...00/01/2024 ... Interest Capitalization L 41,139 . A
3136AR-VY-1 .........| FANNIE MAE SERIES 2016-17 CLASS KZ ~ 3.000% 04/25/46 Interest Capitalization .. 25,081 |. A
3136B3-06-0 ......... | FANNIE MAE SERIES 2019-6 CLASS GZ  4.000% 03/25/59 . Interest Capitalization .. 25,947 |. A
3136B7-EA-5 .........| FANNIE MAE SERIES 2019-64 CLASS AZ ~ 3.500% 11/25/59 Interest Capitalization .. 14,623 |. A
3136BA-B4-5 ......... FANNIE MAE SERIES 202049 CLASS CZ  2.000% 07/25/50 ..vveuevenesvenineenennereneenenennenennenes | eeveenneinnns Jovens 09/01/2024 ..... Interest CapitaliZation ....e.erveeeseeueriereieteisteisteseseeseeeereseeseseeseseeseesbeessenesnenennes[ereesesensenensetenesteestenesnene [eereestee et ene s 4,069 |. A
3136BL-M3-1 ......... FANNIE MAE SERIES 2022-7 CLASS ZG  3.000% 02/25/52 ...vcveuvevereevenesseneseensssesesnesesnesesnnns | eeveenserenes |oenes 09/01/2024 ..... Interest Capitalization . A
3136BR-SP-3 ......... FANNIE MAE SERIES 2024-23 CLASS FA  6.380% 05/25/54 ....cveueeveneereenieninienesienenienenneennns | evvennneinnees Jovens 07/11/2024 ..... JP MORGAN SECURITIES LTD ... ..3,728,908 |. .. 3,726,573 |... A
3136BS-SF-3 ......... FANNIE MAE SERIES 2024-54 CLASS FE  6.380% 08/25/54 ....euveveueeveneereeereneesesssessnensnenes | eeveennerene |oens 07/16/2024 ..... BNP PARIBAS SECURITIES CORP .. ...12,000,000 |. ... 12,000,000 |... A
31378S-SU-8 ......... FREDDIE MAC SERIES 4634 CLASS ZM  5.000% 11/15/56 ...evveveuevereveresieneriererieresesiesesenens | evveenneinnee oo 09/01/2024 ..... Interest Capitalization A
3137FD-BN-1 ......... FREDDIE MAC SERIES 4745 CLASS CZ  3.500% 01/15/48 .o.vevervevereerereereneneereseenesienesnesesnenes | eeveenneinne |ovens 09/01/2024 ..... Interest Capitalization . . A
3137FU-B60 ......... FREDDIE MAC SERIES 4994 CLASS AZ  2.000% 0B/25/50 ....vevervevereeverenreneneeressesesnenesnesennenes | eeveenneinnns |ouens 09/01/2024 ..... Interest CapitaliZation ....e.eiveuiseeuereereieteisteisteseseestseereseeseseesesee e e sbenessenesnenennes[ereesesensenenseseesteesneesnene [eereestee et seenees 4,069 |. ..4,089 ... A
3137HD-YA-2 ......... | FREDDIE MAC SERIES 5440 CLASS FH  6.380% 07/25/54 07/24/202 ... JP MORGAN SECURITIES LTD ... ..15,000,000 |. ..15,000,000 [... A
31395D-54-2 .| FANNIE MAE SERIES 2006-512 CLASS SP  1.256% 03/25/36 . 08/20/2024 BARCLAYS CAPITAL ... A
31396R-L2-1 . FREDDIE MAC SERIES 3153 CLASS JS  6.504% 05/15/36 ... 07/17/2024 ... BARCLAYS CAPITAL .. A

0909999999. Subtotal - Bonds - U.S. Special Revenues

022098-AH-6 .........
03959K-AD-2 .
05368V-AB-2 .
10638D-AA-8 . .
15675A-AE-9 .........
15675C-AC-9 .........
174610-BE-4 .........
18469P-D8-6 .........
206020-AC-5 .........
20606#-AF-9 .........
23918K-AlI-8 .........
268431-AA-1

28368E-AD-8 .
29250R-AP-1 .
30813#-AB-7 .
398905-A0-2 ..

ALTRIA GROUP INC 10.200% 02/06/39
.. | ARCHROCK PARTNERS LP FIN SERIES 144A
.| AVIENT CORP SERIES 144A
.| BREAN ASSET BACKED SECURITIES SERIES 2024-RM9 CLASS A1 144A
CERBERUS SERIES 2023-1A CLASS C 144A
CERBERUS SERIES 2023-3A CLASS B 144A
5.641% 05/21/37
CLEARBRIDGE ENERGY MIDSTREAM O EMO
6.850% 08/02/33
6.460% 08/05/34 .
6.875% 09/01/32
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-RM2 CLASS A1A 144A
..|KINDER MORGAN INC DELAWA SERIES GMTN
..|ENBRIDGE ENERGY PARTNERS LP SERIES B
..| GRIDFLEX GENERATION LLC
.| GROUP_1 AUTOMOTIVE INC SERIES 144A

CITIZENS FINANCIAL GROUP

CONCENTRIX CORP
CONCESSION FINANCIAL HOLDINGS
DAVITA INC SERIES 144A

6.250% 11/01/31 ..

5.750% 12/31/30 ..............

6.625% 09/01/32

9.701% 03/22/35
8.636% 09/13/35

4.200% 04/30/26

7.800% 08/01/31 ...
7.500% 04/15/38

6.375% 01/15/30

5.000% 07/25/54 ..

07/29/2024

09/25/2024
09/25/2024
07/18/2024
08/19/2024
07/29/2024
08/05/2024
08/08/2024
07/31/2024
07/29/2024

.07/25/2024

1350_100_WRETOALI ....
WACHOVIA .eeeeenns
JP MORGAN SECURITIES LTD .
BREAN CAPITAL LLC.

GOLDMAN SACHS & CO.
Tax Free Exchange ....
1350_100_WRETOALI ....
PRIVATE DIRECT ..

NOMURA SECURITIES ...
1350_100_WRETOALI .
1350_100_WRETOALI .
Various .....ooeeeeeenns

JP MORGAN SECURITIES LTD .
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404430-AC-7 ......... HPS PRIVATE CREDIT CLO SERIES 2024-2A CLASS B 144A  7.651% 05/15/36 ......cevvvvvvvvvvvvninnnns [ evveeeeeeennnns i 09/25/2024 ... DIRECT 2,400,132 [oeeeiiniiiiiiiininee 2,400,000 |... 1.CFE e
A4571%-AA-1 L. HUNTER POINT ISSUER (IH) TRUST HPIH = 6.530% 09/10/44 ....coooeiiiiiiiiiiiiiiiiiiiieen [ 09/10/2024 ..... L L O A R 1,100,000 [...ouvnnnnnnnnnnnnnnnns 1,100,000 |...
445718-AA-3 ......... HUNTER POINT ISSUER (MH) TRUST HPMH ~ 6.530% 09/10/44 .....cooooiiiiiiiiiiiiiiiiiiiins [ 09/10/2024 ..... L =312 U O PPPPPPPPRPPI R 2,600,000 |ooeeeeeiiiiiiiiis 2,600,000 |...
47587*-AA-0 ......... JEN HOLDCO 24 LLC FUNDED JENHOC ~ 8.236% 03/16/29 ....cceeeeeeeeieieeieiiiieeieeeeeeeeeeeeeeeeeeeeee [ e 08/15/2024 ... PRIVATE DIRECT
5322K-AA-T ......... LIGHTNING POWER LLC SERIES 144A  7.250% 08/15/32 ...oovvvvvviiiiiiiiiiiiiiiiiiiiicciciccccccccceeeens [ 08/07/2024 ..... JP MORGAN SECURITIES LTD .
56633#-AN-3 ......... MARCUS CORPORATION (THE) MCS  6.890% 07/09/31 ..oovvriiiiiiiiiiiiiiiiiiiiiiiieeccccceeeeeceeeeeeeeens [ e 07/09/2024 ... PRIVATE DIRECT
600416-AD-5 ......... MILLENNIUM PIPELINE INTERVEDIA MILPIPINT ~ 6.090% 09/30/36 ....ccoovvviiiiiiiiiiiiiiiiiiiiiiiiieens [ e 09/24/2024 ..... PRIVATE DIRECT
61747Y-ES-0 ......... MORGAN STANLEY  5.297% 04/20/37 ...eevvviiiiiiiiiiiiiiiiiiiiiiiiiiiissseeeeeeessssssessssssssssssssssnnnes | 2eeeeeeaaannens [oend 07/29/2024 ..... 1350_100_WRETOALI ...
65163L-AF-6 ......... NENMONT NEWCREST FIN SERIES Wl 4.200% 05/13/50 .....evvvvvvvrerniniiiiiiiiiriiiniiessineiisninnnnnee [ eeeeeeeeeennens [ 09/10/2024 ..... Tax Free Exchange ....
6533K-AT-7 . ..|NEXTERA ENERGY CAPITAL ~ 3.550% 05/01/27 ............ 08/01/2024 7040_625_FAAL1RLSC
69437#-AA-2 . ..|PGIM SENIOR LOAN OPP FUND II C PSLOMF  6.772% 07/07/31 08/12/2024 DIRECT .
69437#-AB-0 . .|PGIM SENIOR LOAN OPP FUND Il C PSLOMF  8.110% 07/07/31 08/12/2024 DIRECT .... .. 345,000 |. ..345,000 |.
694508-AA-6 ......... PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020% 02/28/37 ......euvvmrmmmmmmnnnnnnnnnninininninnnninnnnns [ eeeeeeennennens [ 08/07/2024 ..... PRIVATE DIRECT .. ..12,000,000 |. ..12,000,000 |...
T1424V-AB-6 ......... PERMIAN RESOURC OPTG LLC SERIES 144A  6.250% 02/01/33 ...cooeeeeieieiiiiiiiiiiiiiii [ L 07/29/2024 ... JP MORGAN SECURITIES LTD .
783%6*-AR-9 ......... SCF FUNDING LLC SCFFUN  6.400% 08/27/27 .....cevvvieeiiiiiiiiiiiiiiiiiiieiiiineceeeecesenesssnsnnnnnnes [ eeeeeeeennnnnns [ 08/27/2024 ... PRIVATE DIRECT
79575@-AN-7 ......... SALTCHUK RESOURCES INC  6.310% 09/19/31 ..eevennniiiiinn [ eeeeeeeneeeeens [ 07/08/2024 ..... PRIVATE DIRECT
79575@-AP-2 ......... SALTCHUK RESOURCES INC  6.410% 09/19/34 .....eveviiiiiiiiiiiiiiiiiiiiiiniiiiiiiinsinsnsssnssesnninnnnnns [ eeeeeeeeeennnns [ 07/08/2024 ..... PRIVATE DIRECT
83007C-AE-2 ......... 6297782 LLC SERIES 144A  5.584% 10/01/34 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiiiiiiiccccccenceceeeeeeeeeens [ eeeeeeeeee [l 08/14/2024 ... JP MORGAN SECURITIES LTD . .
83444M-AJ-0 ......... SOLVENTUM CORP SERIES 144A  5.900% 04/30/54 ....coovveeiiiiiiiiiiiiiiiii [ 07/25/2024 ... CITADEL 1,202,938 |.ooooeeeiiiiiiins 1,250,000 |...
91528A-AA-7 UNLOCK HEA TRUST SERIES 2024-2 CLASS A 144A  6.500% 10/25/39 ....ccooeevveneiinennninnnnennnns [ 09/17/2024 ..... BARCLAYS CAPITAL ... 1,493,288 |....oooeeeeeeeeennn, 1,500,000 |...
91913Y-AP-5 . ..| VALERO ENERGY CORP  10.500% 03/15/39 ..........evvueeee 07/29/2024 1350_100_WRETOALI .
92018W-AA-5 . ..| VOYA REIDF CLASS A SENIOR NOTE ~ 8.273% 10/01/30 09/03/2024 DIRECT ....
931422-AK-5 . .. | WALGREEN CO  4.400% 09/15/42 .........evvvrnnnnnee 07/29/2024 1250_200_LCORORNY
970648-AN-1 . ..|WILLIS NORTH AMERICA INC ~ 5.900% 03/05/54 . 07/25/2024 WACHOVIA ..
05864@-AN-9 . ..|MULLEN GROUP LTD MTL  5.930% 07/10/34 ... 07/10/2024 PRIVATE DIRECT ..
00889J-AN-4 . .| AIMCO SERIES 2022-17A CLASS CR 144A  7.182% 07/20/37 . 07/09/2024 BANK OF AMERICA ....
00973R-AN-3 AKER BP ASA SERIES 144A  5.125% 10/01/34 09/24/2024 CITIGROUP GLOBAL MARKETS .
05571A-AS-4 BPCE SA SERIES 144A  7.003% 10/19/34 .. 07/29/2024 1350_100_WRETOALI ...
05682L-AS-6 . ..|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2019-2A CLASS AR2 144A  6.416% 10/17/32 . D.. 07/02/2024 RBC CAPITAL MARKETS
05682L-AW-7 . .|BAIN CAPITAL CREDIT CLO LIMITE SERIES 2019-2A CLASS CR2 144A  7.386% 10/17/32 . D.. 07/02/2024 RBC CAPITAL MARKETS
05874J-AS-9 BALLYROCK LTD SERIES 2022-21A CLASS BR 144A  7.232% 10/20/37 D.. 09/30/2024 BANK OF AMERICA
21039C-AD-6 . ..| CONSTELLIUM SE SERIES 144A  6.375% 08/15/32 D.. 07/25/2024 DEUTSCHE BANK SECURITIES ....
26254C-AU-5 ......... | DRYDEN SENIOR LOAN FUND SERIES 2022-106A CLASS CR 144A  7.401% 10/15/37 D.. 09/25/2024 NOMURA SECURITIES .......
20245J-AP-7 .. |EMPRESA NACIONAL DEL PET SERIES 144A  5.950% 07/30/34 ........oevvvvvvnnnnnns D.. 07/24/2024 JP MORGAN SECURITIES LTD .
349180-AS-1 ..| FORT WASHINGTON CLO 2019-1 SERIES 2019-1A CLASS DR 144A  8.844% 10/20/32 D.. 09/25/2024 DIRECT ..
401536-AE-7 . ..|BANCO GUAYAQUIL DPR 2024  8.750% 10/07/31 . C.. 09/05/2024 PRIVATE DIRECT ..
404280-DH-9 . ..|HSBC HOLDINGS PLC  5.402% 08/11/33 .......... D.. 07/29/2024 1350_100_WRETOALI ...
64135J-AL-6 . ..|NEUBERGER BERMAN CLO LTD SERIES 2022-49 CLASS AR 144A  6.435% 07/25/35 .. D.. 07/03/2024 CITIGROUP GLOBAL MARKETS .
64135J-A0-5 . .. | NEUBERGER BERMAN CLO LTD SERIES 2022-49A CLASS CR 144A  7.135% 07/25/35 D.. 07/03/2024 Various ....oooeeeeeieeennns
65345Y-AA-0 . ..|NIAGARA ENERGY SAC SERIES 144A  5.746% 10/03/34 ..... D.. 09/26/2024 JP MORGAN SECURITIES LTD .
67092R-BG-2 . ..|OCP CLO LTD SERIES 2016-12A CLASS CR3 144A  7.279% 1 D.. 09/16/2024 Mizuho Securities USA Inc
683879-AB-6 . ..|OPTICS BIDCO SPA SERIES 2033 144A  6.375% 11/15/33 . D.. 07/01/2024 Tax Free Exchange ....
84265V-AA-3 . ..| SOUTHERN COPPER CORP  7.500% 07/27/35 .................. C.. 07/29/2024 1350_100_WRETOALI ...
86217R-AQ-1 . ..| STORM KING PARK CLO LTD SERIES 2022-1A CLASS CR 144A  6.942% 10/15/37 D.. 09/17/2024 CITIGROUP GLOBAL MARKETS . ,000, K , K
88631Y-AL-1 . ..|TIAA CLO LTD SERIES 2018-1A CLASS A1AR 144A  6.422% 01/20/32 .. D.. 07/01/2024 Mizuho Securities USA Inc .(780,027) . .(780,027) .
03975%-AA-5 . .| GIP SHARON FINCO PTY LTD GIPSHA ~ 6.640% 09/30/46 ....... D.. 07/23/2024 PRIVATE DIRECT ..... . 13,400,000 |. . 13,400,000 |.
08513#-AH-4 SKYCITY AUCKLAND HOLDINGS LIMI SAHL  6.000% 09/15/31 . D.. 09/16/2024 ... PRIVATE DIRECT ... e e e e e e e e e e e e e e e e e e e e e e eeeseeeeesieeeeeeees fuussssssssssssssssssssnssssnsnnnnns |sereeeieiieeieeeieenees 3,000,000 |..ooiiiiiiiiiiieenn 3,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 163,990, 624 159,649,575
025537-AU-5 ......... AMERICAN ELECTRIC POWER HYB  3.875% 02/15/62 ...coooeeeeieiiiiiiiciicecccececiecccecceeieeeeeeceiieens [ eeeeeeeeee [ 07/29/2024 ..... B O = P (S STRPPPPRPP KUY 6,032,178 |....oooeeeeiinniis 6,500,000
15189T-BJ-5 ......... CENTERPOINT ENERGY INC SERIES B 6.850% 02/15/55 ....ccooeeeeeeiiiieeii [ 08/12/2024 ... MORGAN STANLEY & CO. INC.
6533K-DB-3 ......... NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54 .........cuvuuiuunnnnnnninnniniiiiiinniniiniiiiiiiiiniinns | creeeeeeeeseess [oeead 09/25/2024 ..... Var ious
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69352P-AC-7 ......... PPL CAPITAL FUNDING INC SERIES A 7.269% 03/30/67 ....eeeevrmueeeeemnnnaeeeeennnaeeeeennneneeeens | cevvvnnniinnnns foennid 07/26/2024 ..... ROBERT W. BAIRD & CO. INC. . 1,246,875 |oeeeeeeeiiiieeeeeees 1,250,000 |... 2BFE .ooeneenn
857477-CM-3 ......... STATE STREET CORP SERIES J HYB  6.700% Perpet. ...... 07/17/2024 ..... L0 N P RO RN 3,000,000 fouuuviiviinnnnninnnnns 3,000,000 |...
06368L-50-5 .........|BANK OF MONTREAL  7.300% 11/26/84 07/09/2024 ..... BMO CAPITAL MARKETS ... eeeeeee e e e eenee e e e eeene e e e e erene e e e eemnnneeeeemnnnnaeeeennnnnnaeeeennnnn reeennnnaseeeennnnnneeeemnnnnnerees Joemmnnaanreemnnnnannees 2,000,000 [eeereeemnnneeeeens 2,000,000 |...
89352H-AC-3 .. .| TRANSCANADA PIPELINES ~ 7.328% 05/15/67 .. 07/26/2024 ROBERT W. BAIRD & CO. INC. . 1,140,625 |. 1,250,000 |.
00182Y-AC-9 .........[ANZ BANK NEW ZEALAND LTD SERIES 144A  5.898% 07/10/34 07/02/2024 ..... RBC CAPITAL MARKETS ....eeseiieeeeusuuneseennnnussaeeennnusasaeennnnnssaenennnnnssennnnnnnssseennnnnnsesennns |reeennnnnsseernnnnnsseernnnnnnereee |oerennnssseernnnnnseees 2,250,000 |.eeveuniiiiiinnins 2,250,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 21,548,428 21,750,000 241,908
929098-AA-5 . VOYA EMMC REVOLV PROM NOTES CL 10.007% 11/30/34 09/19/2024 ... DIRECT oo 1,825,060 [rvovecvnieciieninnns 1,825,060 |... 0
92917N-BA-5 . VOYA CLO LTD SERIES 2019-1A CLASS CRR 144A  7.301% 10/15/37 . CIBC OPPENHEIMER CORP 1,000,000 . 1,000,000 . 0
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 2,825,060 2,825,060 0
10463N-AB-4 . ..| BRADSHAN INTERNATIONAL INC REVOLVING COMMITMENT 10/21/26 PRIVATE DIRECT .. .0
30311K-AG-1 . ..|FR FLOW CONTROL CB LLC 06/28/26 . PRIVATE DIRECT .. 0
35063Y-AB-1 . ..| FOUNDRY JV HOLDCO LLC 11/22/27 .. PRIVATE DIRECT .. 0
55067#-AG-5 . ..|LUX CREDIT CONSULTANTS LLC 04/29/28 .. PRIVATE DIRECT .. 0
55425¢-AA-5 ......... MPT UTAH PORTFOL10 PROJ NUCLEU 04/12/29 ..o [ e [ 07/01/2024 ..... PRIVATE DIRECT
70466@-AA-6 ......... POLYVENTIVE LLC THIRD RESTATEMENT TERM LOAN 08/02/25 .eeeeeeeeeeeeeeeeeeenieeees | v e 07/01/2024 ..... PRIVATE DIRECT 5.B Gl ..
TATA5Q-AA-1 ......... QTS FAYETTEVILLE | DC1-2 LLC T1/20/28 oo | e o 09/26/2024 ..... PRIVATE DIRECT 1FZ..
758458-AC-0 ......... REEF GLOBAL MIDCO LLC TERM LOAN 08/19/27 oo eeeennns | s e 08/12/2024 ..... PRIVATE DIRECT . . 5BFE .covnnnnnn
89378X-AK-0 ......... TRANSNETWORK LLC 12/29/30 v | e [ 08/30/2024 ..... PRIVATE DIRECT .. 184,313 |. .. 184,313 |... 4BFE ...oeeen.
949730-AA-3 ......... WELLS CONCRETE PRODUCTS INC  07/16/29 ..eeeeeeeeeieeeeeeeeee e eeeeeneeeeeeennnes | cevvviniinnnns feennnd 09/19/2024 ..... PRIVATE DIRECT 2,940,000 |.eeveuniieeinnnins 3,000,000 |... 3.02 ...
BIN24Y-KN-2 . ..|MPT UTAH PORTFOL10 PROJ NUCLEU 04/12/29 07/01/2024 PRIVATE DIRECT .. . (7,940,000) . .(8,000,000) .
BIN25U-BM-9 . ..|CIDER SOLAR CONSTRUCTION OWNER 07/30/28 07/25/2024 BANK OF NEW YORK 4,900,000 |. 5,000,000 |.
G9161E-AB-4 .........[USAVFLOW Il LIMITED 09/10/29 iiiiiiiiiiiiii s srreninenees | eeeeeessneeees |oiean 09/23/2024 ... PRIVATE DIRECT ...iiuuuuniiiiiuunsiisituuinssssteuuseseseeuuassesseesnnnsessesnnnseesessnnnssessensnnnsens [seeeessnnsessenssnnsssssrnnnnsnnsee |oeressnnssnsresnnnnnnes 2,000,000 fooiiiiiiinnniiiinnns 2,000,000 |...
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 12,417,555 12,591,392 0
2509999997. Total - Bonds - Part 3 336,869,313 328,262,549 2,150,126
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 336,869,313 328,262,549 2,150,126
143106-B#-8 .........| CARLYLE TACTICAL PRIVATE CREDI 09/16/2024 ..... PRIVATE DIRECT ...180,000.000 f..ereeerrnnneeeennns 4,500,000 |.
143106-B@-0 .........| CARLYLE TACTICAL PRIVATE CREDI .....iiieevuuniiiiiiuuiniiiiiiiuiniiiiisnnesieesessninsiesrensineseneannns 09/16/2024 ..... PRIVATE DIRECT ...180,000.000 fo..oiiiiiiinnnniiiinns 4,500,000 [.
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable Preferred 9,000,000
4509999997. Total - Preferred Stocks - Part 3 9,000,000
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 9,000,000
313400-10-5 ......... |FEDERAL HOME LOAN BANK DES MOINES - COMMON STOCK .......ieeeeevsussseermnnnuaaerennnnnsnaernnnnnnes | soveessnsnsnnee freeee 08/16/2024 ..... L0130 PP PPPPUR FEPPPPPTRPPPTRN 11,250.000 [-.oieeienniiiieinnnnns 1,125,000
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 1,125,000
5989999997. Total - Common Stocks - Part 3 1,125,000
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 1,125,000 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 10,125,000 XXX 0 XXX
6009999999 - Totals 346,994,313 XXX 2,150,126 XXX
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..36202D-KL-4 [GNMA |1 POOL 002999  7.500% 11/20/30 ..eeeens | vunnnns . 09/01/2024 . | Paydown ... . 11/20/2030 . |1.A ........
..36202F-BA-3 [GNMA |1 POOL 004533  5.000% 09/20/39 ........ |.eeeen. . 09/01/2024 . | Paydown ... . 09/20/2039 . |1.A ........
..36202F-HX-7 [GNMA |1 POOL 004746  4.500% 07/20/40 ........ | ..eu... . 09/01/2024 . |Paydomn .ceevueeeeeennnns Jeenneeeeeennees e 2,741 [ 2,741 [ 2,87 | 2,871 [l O [ (181 [l O e (1) [ O e 2,741 0 [ PO [V PO 83 |. 07/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-32
..383742-J6-1 |CLASS SW  2.439% 04/16/38 ....cevvvnneeeeennns | s . 09/16/2024 . |Paydomn .ccevueeeeeennnis Jeennneeeeenniiees feeeeeeeeeneen 0 e 0 e 70872 | 7,982 [l O [ (7,942) [l O e (7,942) [l O [ O 0 e [ PO (VI IO 1,003 |. 04/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-23
..383742-X0-1 [CLASS SL  2.729% 03/16/38 ...covvvueeeeeennnes | s . 09/16/2024 . |Paydomn .ceevueeeeeennins Joennneeeeeeeniees e 324 i K 252 [oeeeiieiiiinns AT (1 PO LT PO (1 PO 87 |ooeeeieeiiennns (1 PO 324 |t (VI PO [ PO [V PO 5 |. 03/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-35
..383742-Y3-1 [CLASS SN 1.325% 04/20/38 .....ccevvveuieeeeennn | unnnns . 09/20/2024 . |Paydomn .cevveneeeeeennins Jeenniieeeeenieees e [V [V IO 1,089 |oeeeeeeeenee 1,042 | (U (1,042) |eeeeeeeenee (U (1,042) |oeeeeeeeeee [ (VI IO (VI PO [ PO [V AU 119 |. 04/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-57
..38374B-CE-1 [CLASS SB  2.232% 07/16/33 ..eevvvveeeeeeeenns | s . 09/16/2024 . |Paydomn .ceeeeeeeeeeennnns Joennieeeeeenieeee e 22,765 |oeeeunnnnnns 22,765 |.oeeeennnnnn 15,196 |oeevennnnnns 15,416 |oeeeeennenee [V 7,349 |oeeiiins [V 7,349 |oeeiiins 0 Joeeeeees 22,765 |.ooeeeennnnnnns (VI PO [ PO [V AU 268 |. 07/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2003-75
..38374C-DT-5 [CLASS SA  5.213% 09/16/33 ...cevvvveeeeeeennns | s . 09/16/2024 . |Paydomn .ceeeeeeeeeeennnns Joennieeeeeenieeee e 16,827 |.oeeeennnnns 16,827 [oceeeeeeee 11,651 [ 11,989 |oeveeeiieeeee [V 4,838 |oceeeinnns (U1 4,838 |ocoeeinnns 0 Joeeeeees 16,827 |oveeeeeeennnn (VI PO [ PO [V AU 521 |. 09/16/2033 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2008-2
..38374D-Q0-5 [CLASS SV 1.309% 01/16/38 ..eeeeveeernnnieeaee | s . 09/16/2024 . |Paydomn .cevveneeeeinnins Joenniieeeeeeneees feeeee s [V [V PO 12,840 |oeeeennnnnns 1,422 |ooeeee (U (11,422) .o (U (11,422) |.eeeeee [ (VI IO (VI PO [ PO [V AU 881 |. 01/16/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2004-7
..38374E-6P-7 [CLASS SB  2.879% 12/16/33 .oveeveeeeeeeeennes | s . 09/16/2024 . |Paydomn ..cevvuneeeeeennis Joeennnieeeeeeniees e 6,731 [ooeeeeinnnnns 6,731 |oeeries 3,789 |oeeeeinnns 417 s (U1 2,613 | (U1 2,613 |ooeeeiins [V IO 6,731 | (VI PO [ PO [V AU 106 . 12/16/2033 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004-39
..38374G-TF-9 [CLASS EA  0.000% 05/16/34 ......ccvvveueeeeennn | unnnns . 09/01/2024 . |Paydomn .cevveuneeeeeenns Jennneeeeeennees feeeeeees 23,934 |...ooonnnnns 23,934 oo 19,287 |oeeveennnnns 19,734 |oeeeieeee [V 4,200 |eeeeinnnnns [V 4,200 |eeeennnnnnnns 0 Joeeeeees 23,934 | (VI PO [ PO [V PO 0 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2004 39
..38374G-VF-6 |CLASS SB  1.989% 05/16/34 ...eevvveeeeeeennnaes | s . 09/16/2024 . |Paydomn .cevveneeeeennins Joennieeeeeeieeee [ [V [V IO 2,292 |oeeiieiinnnns 1,978 | (U (1,973) | eeeeeeeeeee (U (1,973) |eeeeeeeeeee [ (VI IO (VI PO [ PO (VI IO 1,109 |. 05/16/2034 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-8
.. 38374K-KX-0 [CLASS SB  1.725% 01/20/35 .ooevvreeeeeeeennes | s . 09/20/2024 . |Paydomn .cevveneeeeeennins Joeenieeeeeeiees e [V (U PO -7 I PO T4 | (U (794) |+ eeeeveees (U (794) |+ eeeevees [ (VI IO (VI PO [ PO [V AU 180 . 01/20/2035 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005-45
..38374L-GA-3 [CLASS DI 1.609% 06/16/35 .....eveeeerenaeeeee | ennnns . 09/16/2024 . |Paydomn .cevveneeeeennins Joennieeeeeeieeee [ [V [V PO 11,920 |oeevennnnens 12,335 [ooeeiiiiinnes (U (12,335) [+eeeeeeines (U (12,335) |+eeeeeennes [ (VI IO (VI PO [ PO (VI IO 1,021 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2005 45
..38374L-GU-9 [CLASS DK 1.158% 06/16/35 ...eenveeeennneeeeee | s . 09/16/2024 . |Paydomn .ceeeeeeeeeeennnns Joennieeeeeenieeee e 32,363 |oeeeuunnnnns 32,363 [oceeeeeene 31,255 | 31,722 |eeeeiies 0 Joeeeeees 641 | (V1 PO 641 | 0 Joeeeeees 32,363 [..ccevennnnnnns (VI PO [ PO [V PO 48 |. 06/16/2035 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-21
..38374M-6J-3 [CLASS CS  9.965% 05/20/36 ......cevvvvuereeeenn | uunnnns . 09/20/2024 . |Paydomn .ceevuneeeeennnins Jeennieeeeeenieeee e 13,051 [.ooeeenenees 13,051 |oeeveennnnnns 8,384 |oeeeeinnnns 8,120 |eeeerinnns [V 4,931 | (U1 4,931 | 0 Joeeeeees 13,051 |oveeiieeennnn (VI PO [ PO [V AU 692 |. 05/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-7
..38374M-WX-3 |CLASS SI  1.235% 02/20/36 ... U (R . 09/20/2024 . | Paydown ... ... (5,976) |. . (5,976) |... . 02/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-10
.. 38374M-ZL-6 |CLASS SM  1.175% 03/20/36 eevveeneeeeennneeeee | s . 09/20/2024 . |Paydomn .ceevueneeeeennnnns Jeennieeeeeennees feeieeeeeeenn 00 e 0 e 2,974 08,072 [0 [ (3,072) |eeeeeeaeee (U (3,072) . 03/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-4
..38374V-JT-7 |CLASS SD  1.125% 06/20/39 ... U (R . 09/20/2024 . | Paydown ... ... (8,010) . . (8,010) [... . 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38374V-Y7-8 [CLASS PS  1.125% 06/20/39 ....cevvvuneeeeeennnns | s . 09/20/2024 . |Paydomn .cevvuneeeeeennins Jenneeeeeeeieees feeee e [V (U PO 203 |oeeeeeiiieees 219 s (U (219) |+ eeeeeeees (U (219) |+ eeeeeeees [ (VI IO (VI PO [ PO [V AU 103 |. 06/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-5:
..38374V-2T-9 |CLASS US  1.089% 04/16/39 ... U [ . 09/16/2024 . | Paydown ... . 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE
..38374X-AG-0 [CLASS NJ  6.500% 03/20/39 ....cevvvuneeeeeennns | s . 09/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeenieees e [V (U PO 550 |oeeeeerniiens BI7 | (U (170 ) (U (1170 ) [ (VI IO (VI PO [ PO [V AU 255 . 03/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H24
..38375B-G0-9 [CLASS FI  1.602% 10/20/60 ......cevvuueeeeeennnn | unnnns . 09/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeenneee feeeee e [V [V IO, 6,151 |t 6,459 |......cconnnens [V P (6,249) |.evvennnnnne 209 |oeeenenn (6,458) |.cevvnnaenne [ (VI IO (VI PO [ PO (VI IO 2,644 |. 10/20/2060 . |[1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-H27
..38375B-JL-7 [CLASS FI  1.355% 12/20/60 ..oeveeneeeeennneeee | s . 09/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeenneee feeeee e [V (U1 PO 27,270 |ooeeeennnnns 23,629 |.ccoieeeinnnnns (U (23,629) |+eevvvnnnnnnnns (U (23,629) |+eeevvvnnnnnnnn [ (VI IO (VI PO [ PO [V PO 10,841 |. 12/20/2060 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-H13
..38375B-LV-2 [CLASS Al 1.566% 04/20/61 ...coeeevveeeeeeennn | s . 09/01/2024 . |Paydomn .cevveneeeeennins Joennieeeeeenneee feeeee e [V (U1 PO 12,285 [ooeeeennnnnn 10,599 |oevveiiieeeee (U (10,599) |+eeevvennns (U (10,599) |+eeevvennnnns [ (VI IO (VI PO [ PO (VI IO 4,745 |. 04/20/2061 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012-48
..38375C-TM-2 [CLASS SA  1.439% 04/16/42 ....ccvvveeeeeeeennns | s . 09/16/2024 . |Paydomn .cevveneeeeeennins Jeennieeeeeeieeee e [V [V IO, 9,745 |............ 10,371 [ooeeieeiininnns (U (10,371) [eueeeeeennnnns (U (10,371) [eueeeeeennnnns [ P (VI IO (VI PO [ PO [V PO 678 |. 04/16/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2006-69
..38375J-AV-7 [CLASS SC  1.395% 12/20/36 .....eeevvrvueeeeennn | aunnnns . 09/20/2024 . |Paydomn .cevveneeeeeennins Jeenniieeeeenieeee [ [V (U1 PO 250 |oeeeeieiiens 226 |eeeeeeinns (U (226) |-eeeeeennns (U (226) |-eeveeennnes [ (VI IO (VI PO [ PO [V PO 50 |. 12/20/2036 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-11
..38375J-PB-5 [CLASS SA  1.725% 03/20/37 .ieevvveuieineennnnns | unnnens . 09/20/2024 . |Paydomn .eevvuuieereinnunns Joonnnnaneeeennnnaes foeneeeeeennnnns [ [U PP [ LY (U N (447) |- eeeennnnaes [U (447) |- eeeeennnnes [ 0 |oeemminaaeees [V PP (U T [ PP 167 |. 03/20/2037 . [1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2007-8
..38375J-RII-7 [CLASS SK  5.592% 03/20/37 ...coevvvvvvnnirininnn | unnnns . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 59,507 |oeeeennn 59,507 |[...ccovnnnns 54,435 |............ 53,469 |.......covnnnnn (U 6,038 [ooiiiiinnnnns (U 6,038 [ooeiiiiiinnnns (U P 59,507 [...ccevvvnnnnns (1 P [ PO [V F 1,758 |. 03/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-40
..38375K-B4-3 [CLASS SJ  5.353% 07/16/37 ...ceevvvnnveeiinnnnn | nnnnns . 09/16/2024 . | Paydown ... . 07/16/2037 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38375K-LS-9 [CLASS U0 0.000% 06/16/37 ...oevvvvvvnnniieennn | unnnns . 09/16/2024 . | Paydown . 06/16/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-56
..38375L-NQ-9 [CLASS SY  1.565% 10/20/37 ...cvvvvnnnvviiinnnns | nnnnns . 09/20/2024 . | Paydoun . 10/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2007-76
..38375L-U2-4 [CLASS KZ  5.500% 11/20/37 ..evvvvvvvvininniiinns | nnnnns . 09/01/2024 . | Paydown . 11/20/2037 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-9
..38375P-KL-4 [CLASS SC  1.425% 02/20/38 .......cevvvunvrevienn | unnnns . 09/20/2024 . |Paydomn ....ceuuvvriiiininns Joevnnnieeiiiiiinnes feeeeeeeiiiis [V (U P A2 | 21 s 0 s (72D 1 (U (421) |oevveiinns [ (VN (1 P [ PO [V 51 |. 02/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-11
..38375P-XS-5 [CLASS SB  1.325% 02/20/38 ......cevvvvvvvvennnnn | unnnnns . 09/20/2024 . |Paydomn .....euuvviiiiinnnns Jovvninnnniiiiinns feeeeeeiiiis [V (U FO, 1,859 | 1,887 [ooininnnns 0 fens (1,887) [euvvnninnnnnnns (U . (1,887) [cuneivinnnnnn [ (VN (1 P [ PO [V 169 |. 02/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2008-53
..383750-3R-8 [VLASS NTS  1.395% 05/20/38 .......cevnvvvvvvnnnn | unnnnns . 09/20/2024 . |Paydomn .....euuvvviiiinnnns Joevnniineniiiiinns feeeeeiiii [V (U P A B PO 721 i 0 s (721) [ervniininnnnnns (U (V2731 ) [ (VN (1 P [ PO [V 129 |. 05/20/2038 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
.. 38375U-SH-4 [H22 CLASS JI  1.280% 11/20/64 ......oevvvvvvnnn | uunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U F 50,407 |.......euen. 50,273 |oeeiiiiieenns [V R (34,712) |........ 15,561 |....... (50,273) |.oevvvvnnnnnns [ (VN (1 P [ PO [V PO 40,799 |. 11/20/2064 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H11
..38375U-WS-5 [CLASS EI  1.286% 04/20/66 ........cevvvnvvveennn | uunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U F 95,059 |.......... 102,671 [oeeiiiinnnnns [V R (96,965) |...vvvenn 5,706 |...... (102,671) [cevvennnnnns [ (VN (1 P [ PO [V PO 18,668 |. 04/20/2066 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-92
..38376C-06-9 [CLASS SA  1.039% 04/16/39 .....evvvnvvvvvinnnnns | unnnnns . 09/16/2024 . |Paydomn .....euvvvviiiinins Joevnininniiiiinnes foeeeeiiii [V (U P 195 | 205 | 0 s [0 PO (U (2057 [ (VN (1 P [ PO [V 96 |. 04/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZA-0 [CLASS SC  0.889% 09/16/39 ....cevvvnvvvvinnnns | unnnnns . 09/16/2024 . |Paydonn .....ouvvviiiinnns Joevnnninniiiiinnns oo [V (U FO, 3,638 |eevennnnnns 3,746 |l 0 fens (3,746) |..coeeeeeen (U . (3,746) |.eevvennannn [ (VN (1 P [ PO [V 237 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2009-76
..38376C-ZR-3 [CLASS XS  0.989% 09/16/39 .....evvvnvvvirnnnnns | unnnnns . 09/16/2024 . |Paydomn .....eunveviiiininns Jeenniinnniiiiinns foeeeeeiiii [V (U FO, 1,509 | 1,549 | [V R (1,549) |.oooeeeeees [V A (1,549) |ovvennnne [ (VN (1 P [ PO [V 149 |. 09/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-81
..38376F-4F-6 |CLASS SA  1.675% 09/20/39 ...cevvvvnviiiinnnnns | unnnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U P <10 PO (<] [V PO 0 s (610) [cvvvvnnnnnnnnns (U [(CR[0) ) PR [ (VN (1 P [ PO [V 61 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-61
..38376F-BM-3 [CLASS GS  0.975% 08/20/39 ....cevvvnvvivinnnnns | unnnnns . 09/20/2024 . |Paydomn .....euuvviiiiinnnns Jovvninnnniiiiinns feeeeeeiiiis [V (U FO, 1,155 | 1,200 [ovevevreennnnns 0 fens (1,200) fouvvvennnnnnnns (U . [ 0[0) [ (VN (1 P [ PO [V 116 . 08/20/2039 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 119
..38376G-35-7 [CLASS 10 0.161% 08/16/51 ....evvvvvnnniiviinnnn | nnnnns . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V [ [C1C I P 0 s (23 O (U P [ F [ (VN (1 P [ PO [V 30 |. 08/16/2051 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2009-87
.. 38376K-YF-2 [CLASS JS  1.325% 09/20/39 .....oevvvvvvnneneenn | unnnnns . 09/20/2024 . |Paydomn .....euuvviiiiinnnns Jovvninnnniiiiinns feeeeeeiiiis [V (U FO, 1,282 | 1,253 | [V R (1,253) |.oeeeeeees [V A (1,253) |vvvenininns [ (VN (1 P [ PO [V 154 |. 09/20/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-90
..38376L-H-4 [CLASS S  1.575% 06/20/41 ....ovvvviiviinnninnns | unnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U FO, 5,310 |oeeevennnnnns 5,515 [cooiiiiiiinnnns [V R (5,515) |.oeeeeeees [V A (5,515) |vvvennininns [ (VN (1 P [ PO [V 512 |. 06/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-H12
..38376R-BG-0 [CLASS BI  1.722% 05/20/65 .....evvvvvvvvrnnnnens | annnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U FO, 8,218 |vvnnnnnnns 8,00 |............l 0 fens (7,625) |............ 469 |........ (8,094) |.eevvennnnnnnn [ (VN (1 P [ PO [V F 1,780 |. 05/20/2065 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-H03
..38376R-02-5 [CLASS BI  0.222% 06/20/66 .......cevvvvvnneenne | uunnnns . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U FO, 8,379 | 9,121 . 06/20/2066 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-H09
..38376R-TB-2 [CLASS JI  1.321% 04/20/66 .......oeevvvvvnnnnees | uunnnns . 09/01/2024 . | Paydown ... ..12,281 ... 14,860 |.... . 04/20/2066 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38376T-24-7 [CLASS SP 1.289% 01/16/39 ...ceevvvnnvvviinnnnns | annnnns . 09/16/2024 . |Paydonn .....euvvviiiiininns Joevniinnneiiiiiinnns foeeeeeeiiii [V (U FO, 3,554 [.oeiiiiinnnns 3,699 [....oocvvnnnnns [V R (3,69) |..cceeeeeennnn [V A (3,699) |.evvvenninnnne [ (VN (1 P [ PO [V F 1,288 |. 01/16/2039 . |[1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2017-68
..38376U-02-8 [CLASS SB  1.075% 05/20/47 ..ovvvvvvvviinnnnnns | nnnnns . 09/20/2024 . | Paydown ... 15,647 |o.eee 17,750 ... . 05/20/2047 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376V-RR-0 [CLASS WS  1.175% 02/20/40 ...ovvvvvvvvvnnnnnns | annnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U FO, 6,870 [eeririenns 7144 | 0 fens (7,144) |l (U . (7,144) |eeveene [ (VN (1 P [ PO [V 456 |. 02/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-47
..38376Y-T8-4 [CLASS SH  1.095% 07/20/38 ......evvvvvvvvvnnnnns | unnnnns . 09/20/2024 . | Paydown ... . 07/20/2038 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38376Y-TE-1 [CLASS QS 0.605% 04/20/40 ......coovvvvvvnnnnns | unnnnns . 09/20/2024 . |Paydomn ....eeuiiiiiiiiins Jovvnnniiiiiiiiinnns foennieeiiiiiinnns [ (U PP 5,670 |.evuunnnnns 5,804 [....ooiinnnnns 0 Jeeenns (5.89) ... [U (5,894) |.cevveniinnns [ 0 Jovvennennns 0 | (U [ 144 |. 04/20/2040 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2010-68
..38377G-ZP-7 [CLASS GS  1.339% 12/16/39 .....covvvnvvvrinnnnn | unnnnns . 09/16/2024 . |Paydonn .....oeveiiiiininns Joevnnininniiiinns feeeeeiiiis [V (U FO, 7120 | 5,780 . 12/16/2039 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-113
..38377J-4Y-6 |CLASS SP 1.439% 02/16/40 .......ovvvvvvvvvnnnnn | uunnnns . 09/16/2024 . | Paydown ... e 1,282 . 02/16/2040 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38377J-M8-3 [CLASS SA  1.575% 09/20/40 .....cevvnvvvvvvnnnns | uunnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U FO, 1,687 [oooiiiinnnnns 1,722 . 09/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-116
..38377L-M-1 [CLASS NS 1.439% 09/16/40 .......ovvvvvvvvevnnnn | uunnnns . 09/16/2024 . |Paydonn .....ouvvviiiinnns Joevnnninniiiiinnns oo [V (U FO, 3,188 |eevennnnnns I [V R (3,207) |eeeeeeees [V A (3,297) |vvvenninienns [ (VN (VN P [ PO [V 448 |. 09/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-147
..38377M-F3-5 [CLASS PS  1.075% 05/20/40 .....cevvnvvvvvinnnnns | uunnnns . 09/20/2024 . |Paydomn ....ceuuvvviiiinnnns Joevninneniiiiinnns feeeeeeeiiiis [V (U FO, 1,698 |oevviienns 1,738 [oeeeiiiinnnns 0 fens (IR ) (U . (1,738) [oeneeiiinnnnnn [ (VN (1 P [ PO [V 436 |. 05/20/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2010-151
..38377N-MM-3 [CLASS SM  0.869%% 11/16/40 ....ceevvvvnnneeeinnn | nnnnns . 09/16/2024 . |Paydomn ......uveriiiinnnns Joevnnnniniiiinnns feeeeeiii [V (U FO, 3,205 [..eevvrnnnnnn 3,332 [ooeiiiiiiiinnns [V R (3,332) [cuvnnnnnnnnnn [V A (3,332) [-eovvvvnnnnnnns [ (VN (1 P [ PO [V 175 |. 11/16/2040 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-54
..38377U-L9-7 [CLASS SC  0.000% 04/20/41 ..oovvvvviviinnnnnes | unnnns . 09/20/2024 . |Paydonn .....euuvvviiiinnnns Jovvniinneiiiiiinees feeeneneens 14,477 |.ooooennnens 14,477 Joeeennnne 13,679 |ovevennnnnns 13,760 [oeiiiiinnnnns (U P A TA P (U P A TA P (U P 14,477 o (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-52
..38377V-GII-0 [CLASS MY ~ 1.575% 04/20/41 ..oovvvnviiiinnnnnes | ennnns . 09/20/2024 . |Paydomn .....euuvvviiiinnnns Joevnniineniiiiinns feeeeeiiii [V (U FO, 3,282 [.oooviinnnnnn 3,405 [oinnnnnnnns [V R (3,405) |..ceeeeeennns [V A (3,405) |evveennnnnns [ (VN (1 P [ PO [V 376 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-56
..38377V-UD-6 [CLASS MO  0.000% 04/20/41 ....eevvvvvinnnnnnnnns | unnnns . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 81,306 ... 81,305 |[.......eeens 47,917 [ooeviinnnnns YA B (U . 33,866 |...euuiiiiinnn (U . 33,866 |...euniiiiinns (U P 81,305 |ovvvunninns (1 P [ PO [V N 0 |. 04/20/2041 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011-72
..38377W-GA-6 [CLASS SA  0.139% 05/16/41 ..oevvvvviiiiininnns | nnnnns . 09/16/2024 . |Paydomn ......uveriiiinnnns Joevnnnniniiiinnns feeeeeiii [V (U FO, 1,971 | 2,055 [.ooiiiiiinnnns [V R (2,055) |..coeeeennns [V A (05557 P [ (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 ........cevvvnveveennn | aunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U FO, 3,151 | 2,943 [oooiiiiiininnns [V R (2,943) [cnvnnnnnnnnnns [V A (X)) R [ (VN (1 P [ PO [V F 2,721 |. 09/16/2026 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2011 161
..38378B-AX-7 [CLASS Z  3.765% 04/16/53 ....cevvvviviiiinnanens | nnnnns . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 1,508 [ooiiiiinnins 1,603 [oooiiiiinnns 1,635 [ 1,496 |oveeenenninnn [ PR [ P [ PO [ F [V P 1,508 | (1 P [ PO [V 40 |. 04/16/2083 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 2
..38378B-CP-2 [CLASS Z  3.419% 12/16/51 ..oovvveniiiiiinieees | ennnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 2,256 [oeeeiiiinnns 2,256 [oooiiiiennnns 2,195 [ooiiiiinnnns 2,210 |oeveiiiinnns [ PR L1 [ PR L1 [V P 2,256 |ooeiiiiiinnnns (1 P [ PO [V 45 |. 12/16/2051 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2012 19
..38378B-DK-2 [CLASS Z  3.500% 08/16/52 ....evvvvvvvvvnnnienees | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,928 [oooiiiennnns 1,928 |oeeeninns 1,857 | 1,868 [oooeiiiiinnnnns [ PO [CIU I PO [ PO [CIV I PO (U1 O 1,928 |oovvvieens (1 P [ PO [V 45 |. 08/16/2052 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 28
..38378B-EQ-8 [CLASS Z  3.250% 01/16/52 ...evvvvvvvvviiinnnens | annnnns . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1,69 |oeeennns 1,696 |ooeveeennnnns 1,622 |oeiiinns 1,628 |oveeeiiinnns [ PO (o1 PO [ PO (51 PO (U1 O 1,69 [oooiiiiiinnnnn (1 P [ PO [V 37 | 01/16/2052 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 86
..38378B-YH-6 [CLASS Z  3.064% 12/16/53 ....ovvvvivviinnninnes | nnnnns . 09/01/2024 . |Paydoun .....euuvvviiinnnnn Jevvnninnieiiiiiens foeneens 8,810 [....ccvnnnns 8,810 [eirinnnne 8,401 |.ovennnnnns 7,605 |oveiiinnnns (U 1,206 | (U 1,206 |oeeeiiiinns (U1 O 8,810 |ovuuiiiinnnnn (1 P [ PO [V 180 [. 12/16/2053 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2012 36
..38378D-XV-2 [CLASS LS ~ 1.595% 03/20/42 .......ccvvvvnvvevvnnn | uunnnns . 09/20/2024 . |Paydomn .....euuvviiiiinnnns Jovvninnnniiiiinns feeeeeeiiiis [V (U FO, 2,647 |oeeeinns 2,715 |l 0 fens (2,715) |eeeeeeees (U . (2,715) |vvveniiinnns [ (VN (1 P [ PO [V 425 . 03/20/2042 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-10
..38378F-BM-1 [CLASS TS 1.155% 01/20/43 ...eovvvnniiiiiinnes | ennnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U FO, 2,169 |eevennnnnns P72 I [V R (2,321) |eeeeeeees [V A (2,321) |oeevenininnns [ (VN (1 P [ PO [V 173 |. 01/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2012-
..38378H-4N-3 [ 124 CLASS KS  1.166% 10/20/42 .....evvvvvvvnnnn | unnnns . 09/20/2024 . |Paydomn .....euuvviiiiinnnns Jovvninnnniiiiinns feeeeeeiiiis [V (U FO, 3,436 [..oocevnnnnns 3,08 |...oeeeeeens 0 fens (3,038) |..eeeeeeeennnn (U . (3,038) |.evvennninnnnns [ (VN (1 P [ PO [V 148 |. 10/20/2042 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-37
..38378J-MX-7 [CLASS SB  1.019% 03/16/43 ....ovvvvvvivinninees | unnnns . 09/16/2024 . |Paydonn .....euvvviiiiininns Joevniinnneiiiiiinnns foeeeeeeiiii [V (U FO, 5,805 |ievvinnnnns 6,020 |............... 0 fens ({0 Z20) O (U . [(T070) . [ (VN (1 P [ PO [V 383 |. 03/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-89
..38378N-6I-8 [CLASS B 3.500% 01/16/57 ...oovvvvvvnnnnniiiinnn | nnnnns . 09/01/2024 . | Paydown ... . 01/16/2057 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378P-Ni-4 [CLASS SA  1.116% 12/20/43 ....oevvvvviinnnnnns | unnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U FO, 8,208 |.covuunnnnnn 8,527 |..ooeeiiil 0 fens (8,527) |.eeeeeeeeens (U . (8,527) |vvvenninannns [ (VN (1 P [ PO [V 558 |. 12/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-189
..38378P-WJ-3 [CLASS Pl 5.000% 06/16/43 ....evvvvvvinnnninnnns | nnnnns . 09/01/2024 . | Paydown ... . 06/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378V-LC-7 [CLASS ES  0.939% 07/16/43 ....oevvvnniviiinnnnns | nnnnns . 09/16/2024 . | Paydown . 07/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-135
..383781I-6A-6 |CLASS BS  0.989% 09/16/43 ......evvvvvvvvinnnnns | nnnnns . 09/16/2024 . | Paydown ... . 09/16/2043 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38378II-HG-1 [CLASS PS  5.167% 08/16/43 ......ovvvvvvvnnnnnes | unnnnns . 09/16/2024 . | Paydoun . 08/16/2043 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2013-114
..38378\-JU-8 [CLASS FS  5.944% 08/20/43 ........covvvvvvvvnnn | uunnnns . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 11,014 |............ 11,014 ... 11,756 [oeennee 11,855 |oveeeniiinns 0 s [£:Z 20 S (U [£:Z3 D PO (U P 1,014 | (1 P [ PO [V 341 |. 08/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2013-131
..38378\-N5-8 [CLASS PS  0.939% 09/16/43 .......ccvvvvnvrvvvnnn | uunnnns . 09/16/2024 . | Paydown ... . 09/16/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAG S
..38378\-T4-5 [CLASS DS 1.075% 04/20/43 .....coovvvvvvvvvnnnnn | uunnnns . 09/20/2024 . | Paydoun . 04/20/2043 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-110
..38378X-GC-9 [CLASS B 3.100% 01/16/57 ....eevvvvnnnviviinnnnn | nnnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 11,443 |............ 11,443 |ooeeeennnns 10,830 [oeereenne 10,849 |oovvveniiinne (U P 595 |iiiiiiiins (U P 595 | (U P 11,443 | (VN P [ PO [V 237 |. 01/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-124
..38378X-LE-9 [CLASS DY ~ 3.500% 05/16/54 .....cevvvvvvvirnnnns | uunnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 10,440 |............ 10,440 |ooevennnnnns 9,874 |evennnnnns 10,068 [..ooeevvennnnns (U P 373 | (U P 373 | (U P 10,440 |oeeenniiinnnnnn (1 P [ PO [V 244 . 05/16/2054 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-36
..38379A-WZ-9 [CLASS SJ  0.989% 03/16/44 .......ovvvvvvvvvnnnnn | uunnnns . 09/16/2024 . |Paydomn ......uveriiiinnnns Joevnnnniniiiinnns feeeeeiii [V (U FO, 8,907 |evreinnnnns 9,428 [.cconnnnnnnnn [V R (9,428) |..coeeeeennns [V A (9,428) |.evvvvnnnnnns [ (VN (1 P [ PO [V 433 [. 03/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-55
..38379B-GA-0 [CLASS MS  0.989% 04/16/44 .......evvvvvvvrnnnnes | unnnnns . 09/16/2024 . |Paydonn ......evvviiiininns Jeevnninnniiiiiiines feeeeiiii [V (U FO, 5,262 |.....covnnnnn 5,421 [oooiiiiiiinnnns [V R (5,421) |.oeeeeeeees [V A (5,421) |vvveniiinns [ (VN (1 P [ PO [V 377 |. 04/16/2044 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-96
..38379C-Y4-2 [CLASS S 0.389% 07/16/44 .....ovvvvvvvvnnnnnnnes | unnnnns . 09/16/2024 . |Paydonn .....ouvvviiiinnns Joevnnninniiiiinnns oo [V (U FO, 5,339 [ooiiiiinnnns 5,607 |.oeeeeeenns 0 fens (5,607) [cuvvvvnnnnnnnns (U . (5,607) [cuneivinnnnnn [ (VN (1 P [ PO [V 111 [. 07/16/2044 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2014-99
..38379D-CX-0 [CLASS S  0.566% 06/20/44 ......evvvvvvvvnnnnens | uunnnns . 09/20/2024 . |Paydomn ....ceuuvvriiiininns Joevnnnieeiiiiiinnes feeeeeeeiiiis [V (U F 13,966 |..eevennnnns 14,769 |............... [V R (14,769) [cvvvvvvrnnnnns (U - (14,769) [c.vniivinnnnns [ (VN (1 P [ PO [V 221 |. 06/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2014-131
..38379E-2A-9 [CLASS JS  0.989% 09/16/44 ........ovvvvvvvvnnnnn | uunnnns . 09/16/2024 . |Paydomn ......uveriiiinnnns Joevnnnniniiiinnns feeeeeiii [V (U FO, 6,457 |overennnns 6,490 |............... 0 fens (6,490) |..coeeeeeennnn (U . (6,490) |.eevvennnnnne [ (VN (1 P [ PO [V 333 [. 09/16/2044 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-14
..38379H-6H-3 [CLASS A1 6.000% 10/16/44 ........cevvvvvvvinnnn | uunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U F 13,324 |...ocoveeens 11,655 |............... [V R (11,655) [ceevverennnns (U - (11,655) [onnniiiinnnnns [ (VN (1 P [ PO [V F 2,508 |. 10/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2014-
..38379H-ZH-1 [ 185 CLASS BI ~ 5.500% 12/20/44 .......ovvvvvinn | unnnns . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U FO, 9,000 |ieevunnnnnns 8,813 |l 0 fens (8,813) [cuvvvvvnnnnnnnn (U . (8,813) [cvneivinnnnnn [ (VN (1 P [ PO [V F 1,282 | 12/20/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-16
..38379J-SZ-5 [CLASS MS  0.525% 02/20/45 .......ccvvvnnvvevinnn | uunnnns . 09/20/2024 . |Paydomn ....ceuuvvriiiininns Joevnnnieeiiiiiinnes feeeeeeeiiiis [V (U FO, 9,560 |eevvnnnnnns 10,055 |............... [V R (10,055) [.eevvvrennnnns (U - (10,055) [ouvnnevinnnnns [ (VN (1 P [ PO [V 157 |. 02/20/2045 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-169
..38379K-3R-7 [CLASS C  3.000% 07/16/57 ...evvvvvvvrnnnniininnn | nnnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 12,016 |...ooeeeees 12,016 |oeeennnns 11,103 |o.eeeeeeenee 1,412 | (U P <107 PO (U P <101 PO (U P 12,015 o (1 P [ PO [V 240 |. 07/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2015-140
..38379K-G3-6 [CLASS B 3.000% 06/16/57 .....ccvvvunnvverinnnnn | unnnns . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 196,732 |........... 196,732 |oevvennns 184,016 |........... 188,930 [ovviiiinnnnns (U 7,802 [ooeeiiiiinnnnns (U 7,802 [ooeeiiiiinnnnns (U R 196,732 |ovvennieeiinnnn (1 P [ PO [V F 3,944 |. 06/16/2057 . [1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2015-58
..38379K-GN-2 [CLASS B 2.900% 07/16/44 .....ovvvvvvvnnnnnenen | nnnnns . 09/01/2024 . |Paydonn .....eeunvviiinnnnn fevvnnininniiiinns foninns 11,027 |........... 11,927 |oeeennnnns 113,815 |oeeennnnns 112,505 |oovvivinnnnnnns 0 s [E24:) 1 (U [57£:) ) O (U R 11,927 | (1 P [ PO [V F 2,164 |. 07/16/2044 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2017-142
..38379R-3T-8 [CLASS B 3.000% 11/16/59 ....ceevvvvvvnniiiiinnn | annnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 22,301 | 22,301 [oooiiiiennns AT B R 21,571 | (U P £ PO (U P £ PO (U P 22,301 [oooiiiiiinnnnns (1 P [ PO [V 446 |. 11/16/2059 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE A SERIES 2015-
..38379R-AH-6 [ 183 CLASS C  2.800% 09/16/57 .....vvvvvvnnnnns | unnnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 12,434 |............ 12,434 |............ 11,244 ..o 11,682 [ooeiiiiinnnnns (U P 672 . (U P 67 . (U P 12,434 | (1 P [ PO [V 232 . 09/16/2057 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-26
..38379U-EG-7 [CLASS C  3.000% 02/16/58 ....evvvvvvvvnnnneneenn | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 15,649 |[............ 15,649 |oooeennnnns 14,919 |..ooes 15,159 |oveeiiiiinne (U P 491 | (U P 491 | (U P 15,649 |..ooovennnnns (1 P [ PO [V 313 |. 02/16/2058 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-24
..38379U-FV-3 [CLASS 10 0.580% 09/16/57 .....ccevvvvnnveviennn | unnnns . 09/01/2024 . | Paydoun . 09/16/2057 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2016-65
..38379U-0X-7 [CLASS C  3.000% 01/16/58 ....coevvvvvvnnireninnn | unnnnns . 09/01/2024 . | Paydown ... . 01/16/2058 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38380L-EX-7 [CLASS LI ~ 0.480% 03/20/68 ........ccvvvvevevnnn | uunnnns . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U F 16,856 |............ 24128 |l [V R (24.128) |.oceeeeens (U - (24,128) . 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H18
..38380L-MZ-3 [CLASS GI  0.253% 10/20/68 .....coevvvvvvnnnennns | uunnnns . 09/01/2024 . |Paydoun .....oeuvvviennnnns Joeveninnniiiiniinns foeennineeenenn 00 [ 00 [ 22,802 | 26,597 [0 e (26,597) |. .. (26,597) |... . 10/20/2068 . |1.A ........
GOVERNVENT NAT |ONAL MORTGAGE
..38380M-F5-5 [CLASS Z  2.500% 11/16/60 ......ccvvvvnvvvrennnnn | uunnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 24,176 |............ 24,176 |...ccovneens 20,675 |....cevnnnns 20,838 |......ovnnnnnne (U 3,338 | (U 3,338 . 11/16/2060 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-63
..38380R-2H-2 [CLASS BD  1.500% 04/16/61 .....ccevvvvenveviennn | nnnnns . 09/01/2024 . | Paydown ... . 04/16/2061 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SEI
..38380T-6V-3 [CLASS SA  1.125% 12/20/47 .....cevvevivvinnnnnns | unnnnns . 09/20/2024 . | Paydoun . 12/20/2047 . |1.A ........
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GOVERNMENT NATIONAL MORTGAGE SERIES 2018-H04
..38380V-PF-2 [CLASS JI  1.444% 03/20/68 ...........ccevvvnnnes | uunnnnn . 09/01/2024 . |Paydomn .....euvvviiiinnnns Joenniinieniiiiiinnes foeeneeeiiiis [V (U F 46,320 |......cennns 48,006 |..eevvvrrrnnnns [V R (48,008) [ovvvvvvrnnnnns (U - (48,006) . 03/20/2068 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-98
..38381Y-DH-4 |CLASS HS  1.025% 08/20/49 ... N [ . 09/20/2024 . |Paydoun .....euuvverinnnnns Joevvniinnneiiiniinns fovennineeenenn 00 [ 00 [l 16,576 | 18,271 [0 e (18,271) |. .. (18,271) |... . 08/20/2049 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE
..38382A-JU-0 [CLASS SL  1.075% 10/20/49 ....oevvvvvvvvrnnnnens | unnnnns . 09/20/2024 . |Paydonn .....euvvvviiiinnnns Joevniineniiiiinnes feeeeeiiiis [V (U F 75,576 |..ccvvvennns 54,057 |..oooeeieennn [V R (80,718) [cuvvvvnnnnnnnnn (U - (80,718) . 10/20/2049 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2019-153
..38382B-SG-9 [CLASS IJ  5.000% 06/20/47 ...eevvvvvvinnnnnnnnnn | unnnns . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U F 23,769 |....covnnnns P2 7 [V R (24,122) |ooeeeeees (U - (24,122) . 06/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2020-189
..38382M-FL-8 [CLASS IN  4.500% 06/20/50 ....evvnvvvvvvvnnnnnns | uunnnns . 09/01/2024 . |Paydomn .....euvvviiiinnnns Joenniinieniiiiiinnes foeeneeeiiiis [V (U PO 113,052 |ovviiiiiiiiens (V2 0 ... (113,052) |..ooeeenns 0 |oueeen (113,052) . 06/20/2050 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-H13
..38382Y-6Z-1 [CLASS 10 0.211% 05/20/73 ..ovvevnieiiiiiieees | nnnnns . 08/01/2024 . |Paydomn ....ovvvvvviiiinnnns Jovvnninieniiiiiinnes foeieeeeiiiis [V (U F 21,859 [..oovennnnns 2,577 |oeeeeeeeeenn [V R (22,577) |oeeeeeeeees (U - (22,577) |oevvvnnnnnns [ (VN (1 P [ PO [V 473 |. 05/20/2073 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2021-H19
..38382Y-KD-4 [CLASS 10 0.011% 11/20/71 ooovvvvviiiiiiininn | ennens . 09/01/2024 . |Paydomn ....eeuvnvviiiinnnns Joevnniineiiiiiinnns foeineeeiiiis [V (U FO, 4,081 |ooeevennnnnns 5,035 [ooooiiiiiinnnns [V R (5,035) |..ceeeeennnn [V A (5,085) |evveenininnns [ (VN (1 P [ PO [V 14 . 11/20/2071 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-H11
..38382Y-TG-8 [CLASS CI  0.884% 04/20/72 ...ovvvvvvviinnnnnes | unnnns . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U F 44,607 |............ 52,559 [ouiiiiiiinnns [V R (52,589) [cvvvvvvnnnnnnns (U - (52,559) [...ivviinnnnnn [ (VN (1 P [ PO [V F 2,061 |. 04/20/2072 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2022-213
..38383L-C2-4 [CLASS ES  0.585% 10/20/47 ..oovvvnvvvvinnnnnnes | nnnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U FO, 9,738 |eiiiiiiiiiiens (V2 0 fens (9,738) |eeeeeeeeens (U . (9,738) |evvenniennnns [ (VN (1 P [ PO [V 62 |. 10/20/2047 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-47
..3838311-4D-5 [CLASS SE  0.955% 03/20/53 ......ccevvvnnvvivvenn | uunnnns . 09/20/2024 . |Paydomn ....ceuuvvriiiininns Joevnnnieeiiiiiinnes feeeeeeeiiiis [V (U F 59,789 |..oiiviiiiiins (V2 [V R (59,789) |..eeeeeeennn (U - (59,789) |..cevvvvnnnnnns [ (VN (1 P [ PO [V F 1,727 |. 03/20/2083 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-65
..38384A-GH-0 [CLASS ED  1.704% 05/20/53 ....oovvvnnvviiinnnnns | nnnnns . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 130,971 |........... 130,971 |oeeennnnns 118,283 |ovvveiiiiiiinnnns (U P (U . 12,688 [ooeiiivinnnnns (U . 12,688 [ooeiiiiinnnnns (U R 130,971 e (1 P [ PO [V 302 |. 05/20/2053 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2023-82
..38384A-05-5 [CLASS S 1.409% 06/20/53 ....ccvvvvnvvvvvnnnnnns | unnnnns . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 57,556 |oeeeuiins 57,556 |....ccevnnns 51,836 |..ccovvnniiiinns (U P (U 5,720 |eeeiiinnnnnnns (U 5,720 |eeeiiinnnnnnns (U P 57,556 [....ccvvnnnnnns (1 P [ PO [V 104 |. 06/20/2063 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-89
..38384B-ML-2 [CLASS CS  1.388% 06/20/53 ....cevvvnnvvvvinnnnns | unnnnns . 09/20/2024 . |Paydomn .....eeevvviiiinnns Jovvniinieeiiiiinees foeeeneens 41,110 [ 4,110 |oeeeennnnns 37,429 oooiiiiiiiiinns (U P (U 3,681 [ooeiiiiiinnnns (U 3,681 [ooeiiiiiinnnns (U P 4,110 | (1 P [ PO [V 90 |. 06/20/2083 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2023-115
..38384C-C5-6 |CLASS FJ  6.445% 08/20/53 .......ovvvvvvvvnnnnn | uunnnns . 09/20/2024 . |Paydonn .....eeunvvriiiinnnn foevennininiiiiiins o 240,152 |...oeenenns 240,152 |........... 240,602 |.......evnneeenne (V2 0 s (450) |+vvvverrnnnnns (U (450) |.oevvvvnnnnnns (U R 240,152 .oooevevnnnnnns (1 P [ PO [V F 2,729 |. 08/20/2053 . [1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2024-21
..38384J-CM-4 [CLASS FC  6.345% 10/20/53 .....covvvvnvvvrinnnnn | unnnnns . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 150,374 |........... 150,374 |........... 150,304 |.ooiiiiiniiiinns (U P [ PO (I PO [ PR (I PO (U R 150,374 |oeeniiiiinnnn (1 P [ PO [V F 1,765 |. 10/20/2063 . |1.A ........
GOVERNVENT NATIONAL MORTGAGE SERIES 2024-19
..38384K-DM-0 [CLASS JF  6.396% 02/20/54 .....covvvvnvvvvinnnnn | unnnnns . 09/20/2024 . |Paydoun .....euevviiiinnnns Joevniinneniiiiinns fees 4,797,542 |........ 4,797,542 |........ 4,799,791 | (V2 [V R (2,249) [eevvnnnnnnnnnns [V A () (U . 4,797,542 [..ooovvnnnnnnns (1 P [ PO [V PO 62,824 |. 02/20/2054 . |1.A ........
GOVERNMENT NATIONAL MORTGAGE SERIES 2024-101
..38384P-NK-2 [CLASS FH  6.345% 06/20/54 .......cvvvvvvvvvnnnnn | unnnnns . 09/20/2024 . |Paydonn .....eeunveriiiinnnn foevennininniiiiins e 439,836 |........... 439,836 |........... 439,378 |....covvnnniiinnne (U P (U P 457 | (U P 457 | (U PR 439,836 |........oennnn. (1 P 0 . 06/20/2054 . |1.A ........
CITIGROUP GLOBAL MARKETS
..912803-DJ-9 [STRIP PRINC STRIP  0.000% 11/15/39 .........00 | vunnens . 09/30/2024 . | eeenniiiiiiieeeeeeiieeeees e e 3,321,420 |........ 6,000,000 |........ 3,266,820 |........ 3,993,847 [ooeviiviennnn 0 ool 77,553 [0 77,853 [0 e 4,071,400 (749,980) . 11/15/2039 . |1.A ........
..912810-FT-0 |US TREASURY N B 4.500% 02/15/36 .....ccvvvees | uunnnns . 09/17/2024 . | GOLDMAN SACHS & CO. ..oo evvvmnneeeemnnnns ounen 11,312,554 |....... 10,396,000 |....... 13,234,940 |.......12,216,733 |..cceveueeeenn 0 oeeenn (91,228) | 0 e (91,228) | 0 e 12,125,505 |.. (812,952) |.... . 02/15/2036 . |1.A ........
..912810-SN-9 [US TREASURY N B 1.250% 05/15/50 .......eevves | uunnnns . 08/15/2024 . | GOLDMAN SACHS & CO. ... |eeevveniivrrinnnnns Jovnnnn 1,056,641 |........ 2,000,000 |........ 1,051,641 |.... P R+ R | | I FOURN | ) AN 1,061,641 |.. ....5,000 |.... . 05/15/2050 . |1.A ........
..912810-TR-9 [US TREASURY N B 3.625% 05/15/53 .....cccevevn | uunnens . 08/13/2024 . | BARCLAYS CAPITAL ...evee oevmmmnieeecennns Jeeneen 1,267,602 |........ 1,400,000 |........ 1,253,766 |.... e 0 e O e T 0 e AT 0 e 1,253,813 |.. . 13,789 |.... . 05/15/2053 . |1.A ........
..912810-TW-8 [US TREASURY N B 4.750% 11/15/43 ......ccevvs | unnnns . 08/02/2024 . |Various ........cceeeeevrens foovvvnnnnnneiinnnns Jovnens 2,100,430 |........ 2,000,000 |........ 2,083,848 |.... v 0 i 0 e (1,180) | 0 e (1,180) |l 0 e 2,082,668 |.. L 17,762 . . 11/15/2043 . |1.A ........
..912810-TX-6 |US TREASURY N B 4.250% 02/15/54 .......cccvvn | uunnnns . 08/02/2024 . |NATWEST MARKETS . .. 255,127 0. ....245,116 |.. .. 10,011 |.... . 02/15/2054 . |1.A ........
..912810-TZ-1 |US TREASURY N B 4.500% 02/15/44 .. 08/02/2024 . |Various ... 2,456,344 ..2,400,000 N L0 . . 2,427,935 .28,409 |. . 02/15/2044 . |1.A .
..91282C-CL-3 |US TREASURY N/B  0.375% 07/15/24 ..... . 07/15/2024 . |Maturity .... 1,100,000 |........ 1,100,000 |........ 1,045,129 |........ 1,071,449 |[.......cccoeiii0 foeeennnn28,551 [0 feenn28,551 [0 s 1,100,000 |. .0 . 07/15/2024 . |1.A ........
JP MORGAN SEC!
..91282C-DB-4 |US TREASURY N/B  0.625% 10/15/24 .....coevvees | aunnnns . 08/08/2024 . | .evvniiiiiiiiiniiiiiiiiinnes feeeneeeeeennes s 247,930 |oeeeennnnns 250,000 |oeeeeennnns 237,109 |...........241,084 |..oooieeeen0 e 6,829 |0 e 6,829 | 0 e 247,863 |.eevveennnn [V PO 67 . 10/15/2024 . |1.A ........
..91282C-EB-3 |US TREASURY N/B  1.875% 02/28/29 ....ccovvves | eunnnns . 08/20/2024 . .... 650,000 636,645 |.... ... 641,078 |.. . 02/28/2029 . |1.A ........
..91282C-EY-3 [US TREASURY N B 3.000% 07/15/25 ....cevvvvees | uunnnns . 07/31/2024 . | CITADEL ... .. 3,500,000 .. 3,428,223 |.... .3,434,014 |.. . 07/15/2025 . |1.A ........
HSBC SECURITIES USA INC.
..912834-LK-2 [STRIPS  0.000% 05/15/42 . 08/02/2024 . | evuniiiiiiieeeeeiis 11,280,877 |....... 24,655,500 |....... 10,494,229 |.... 10,736,902 |.. . 05/15/2042 . |1.A ........
..912834-MM-7 [STRIPS  0.000% 05/15/43 . 08/20/2024 . | GOLDMAN SACHS & CO. .... ..875,640 |........ 2,000,000 842,500 |.... .863,431 . 05/15/2043 . |1.A ........
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..912834-MT-2 |STRIPS  0.000% 08/15/43 .......ceevvveeeeeeeeeens [eennnn . 08/02/2024 . | BANK OF AMERICA ......... |ooeeeeeeeeennnennnns |oeeees 1,674,224 |........ 3,685,500 |........ 1,497,879 [..evnnnnnnneees [ [ PP 34,741 | [ AP 34,741 | [ 1,532,620 |............... 0 [....... 41,604 |........ 41,604 |.oooeiiiiinnnnns 0 |.08/15/2043 . |1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 47,518,498 66,915,184 49,261,718 19,677,946 0 (579,522) 28,497 (608,019) 0 48,442,170 0 (923,673) (923,673) 956,653 XXX XXX
EMPRESA NACIONAL DEL PETROLEO SERIES 144A
.. 29245J-AJ-1 |3.750% 08/05/26 .......cevvvvvvviiiienieinneeeeeenn, (Do, . 07/31/2024 . | Various ......cceevvvnnnnnn foereeeennennnnnnnnns Joeees 4,087,795 |........ 4,140,000 |........ 4,071,814 |........ 4,119,674 [.evvvnnnnnnne 0 |eeeenns 4,373 |l 0 eeeeenn 4,373 |l 0 fnns 4,087,79% . 08/05/2026 . (2.C FE ....
KAZMUNAIGAZ FIN SUB BV FR SERIES 144A
..48667Q-AN-5 |4.750% 04/19/27 D..... . 09/12/2024 . | Call 100.0000 ..... P PN 1,500,000 |........ 1,500,000 |........ 1,485,300 |........1,494,354 |...............0 |t 1,119 |. L9 0 e 1,495,473 |.. . 04/19/2027 . (2.B FE ....
PERUSAHAAN LISTRIK NEGARA PT F SERIES 144A CITIGROUP GLOBAL MARKETS
.. 71568P-AG-4 5.375% 01/25/29 ..ooooeviiiiiiiiiiiiiiiiiiiiiiins D..... . 08/27/2024 .| .uvveiiiiiiiiiiiiiiiiiiiiiiien e | 1,630,000 |........ 1,600,000 |........ 1,584,064 |........ 1,691,263 [..ocvnnnneee 0 Jooeeeennn 1,004 [.ooooennnnnns 0 Jooeeeennn 1,004 [.ooonnnnnnns 0 Joeeennn 1,592,267 |...ovvvvnnnens [ 37,733 |......... 37,733 |oveeeennn 93,883 |. 01/25/2029 . |2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 7,217,79% 7,240,000 7,141,178 7,205,291 0 6,496 0 6,496 0 7,175,535 0 42,260 42,260 275,083 XXX XXX
..452151-LF-8 ||LL|N0|S ST 5.100% 06/01/33 ...vvvvvvvvvvvnnns | ennnnee | 07/16/2024 .|JP MORGAN CHASE .......coe fooeeeiiiiiiiiiiiiins fovvieiinnns 1,600 |..ooeeeiirennn. [ (515) |.vvvrrrnnns (4,227) [.ccnnnnnnnnns 0 Joeeeeeiieenns Y 0 Joeeeeeieeenn Y 0 Joeeeeieeenn 1,283 |, [ 367 |ovvrnnnnns LY 4,845 |. 06/01/2033 . |1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 1,600 0 (515) (4,227) 0 7 0 7 0 1,233 0 367 367 4,845 XXX XXX
MORGAN KEEGAN RAYMOND
..185468-RU-1 |CLEBURNE TX ~ 4.434% 08/15/36 ......oovvvvvvvens [eeeenn . 09/11/2024 . | JAMES «.oovnnniiiiiiiiiins e | 90,076 [............ 90,000 |............ 90,000 |..ccevvennns 90,000 |..eevverrnnnnns [V (VR [V (VR [V R 90,000 |ooeeeeiinnnns [V 76 [oeeiiiiinns V(T 4,290 |. 08/15/2036 . |1.C FE .
Redemption 100.0000
..718814-77-2 |PHOENIX AZ  5.269% 07/01/34 ....evvvvvvvvnnnnnns [eeeennn L 07/01/2024 .| .evvvvvviiiiiiiiiiiiiiiiiiiins |oeeeeeieeeieeeeeeees | 10,026 |............ 10,026 |............ 11,153 |l 10,876 |............... [ PP (850) [..vvnnnnnneen [ PP (850) [...evnnnnnnnene [ PP 10,026 |.......cce.ee. 0 fooeiinnnnnees [ PP [ 528 |. 07/01/2034 . [1.B FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 100,102 100,026 101,153 100,876 0 (850) 0 (850) 0 100,026 0 76 76 4,818 XXX XXX
AMERICAN MUNI PWR OHIO INC 0  6.424%
..027650-DC-5 |02/15/32 eeeeeeiieiiieiieeeeee [ . 09/11/2024 . |HILLTOP SECURITIES ..ooo |oeeeeeeeeeeeieeieees | 767,676 |.......... 700,000 [......ee.s 803,003 |........... 777,558 |ooeeeeeeeenns 0 fens (6,527) |.eeeeeeeeenns 0 fnns (6,527) |.eeeeeeeeens 0 eeeeenn 771,031 |oeeeeeeeeees (U (3,355) |..vnnnnn (3,355) [cuunnnnnnnn 48,341 |. 02/15/2032 . |1.F FE .
FANNIE MAE CAS SERIES 2019-HRP SERIES 2019~
..20754P-AC-4 |HRP1 CLASS M2 144A  7.544% 11/25/39 ......... [....... . 09/25/2024 . |Paydoun ........oooeiiiiiins |oeniiiiinnin e 830,970 [o.eeeeenns 830,970 |........... 816,3% |........... 822,202 |ovvvvviiiiinns 0 |eeeeenn 8,718 [ovveiiiinnnns 0 |reeennn 8,718 [ouveiiiinnnns 0 e 830,970 [...coeeeeennnn (VN 0 | [V 42,612 |. 11/25/2039 . |2.B FE
FANNIE MAE CAS SERIES 2018-C05 SERIES 16-C01
..30711X-BU-7 |CLASS 2M2 12.000% 08/25/28 .........evvvvuuuunnn [errennn . 09/25/2024 . | Paydown 0 . 08/25/2028 . [1.A ........
..3128l6-M6-2 |FHLMC GOLD POOL GO4581  6.500% 08/01/38 .... |....... . 09/01/2024 . | Paydoun ... .0 . . 08/01/2038 . [1.A ........
..312929-FS-6 |FHLMC GOLD POOL A82877 ~ 5.500% 11/01/38 .. 09/01/2024 . |Paydown 0 . 11/01/2038 . (1.
..31202K-2X-4 | FHLMC GOLD POOL C03490  4.500% 08/01/40 .. 09/01/2024 . |Paydown 0 . 08/01/2040 . (1.
..312030-A-5 | FHLMC GOLD POOL A91541  5.000% 03/01/40 .. 09/01/2024 . |Paydown 0 . 03/01/2040 . (1.
..312941-K7-1 |FHLMC GOLD POOL A93018  5.000% 07/01/40 .. 09/01/2024 . |Paydown 0 . 07/01/2040 . (1.
..312041-UN-5 | FHLMC GOLD POOL A93297  5.000% 08/01/40 .. 09/01/2024 . |Paydown 0 . 08/01/2040 . (1.
..312941-VL-8 |FHLMC GOLD POOL A93319  5.000% 08/01/40 .... |....... . 09/01/2024 . | Paydoun ... ... (196) |. .0 . . 08/01/2040 . (1.
..312042-M2-8 | FHLMC GOLD POOL A93977  4.500% 09/01/40 .... |....... . 09/01/2024 . | Paydoun ... .. (49) ). .0 . . 09/01/2040 . (1.A ........
..31297A-7R-8 | FHLMC POOL A23452  5.500% 06/01/34 ........... [....... . 09/01/2024 . | Paydoun ... ... (46) ] .0 . . 06/01/2034 . [1.A ........
FREDDIE MAC STRIPS SERIES 311 CLASS §1
.. 31325U-RK-4 10.723% 08/15/43 ...ooooeeeieeiiii [ . 09/15/2024 . |Paydoun ......oooeeieiiiiins Joviiiiiiiiiins o0 e 0 e 9,461 [ 9,802 [eiiiiiiiinnnn 0 o, (9,802) |.oooeeeeeenns 0 . 08/15/2043 . [1.A ........
FREDDIEMAC STRIP SERIES 329 CLASS C3 ~ 4.500%
LB132BV-HE-4 1 06/15/39 oo [ . 09/01/2024 . |Paydoun ......oooevvviiiiins |ovnniiiininiinns o0 e 0 [ 42,642 [l 42,249 [0 [ (42,249) [ovvvvvvvnnnnnnn 0 oo (42,249) . 06/15/2039 . [1.A ........
..3132DW-EE-9 | FHLMC POOL SD8233  5.000% 07/01/52 .......ceen [eennnn . 09/01/2024 . | Paydoun ... ... (4,570) | . (4,570) |... . 07/01/2052 . [1.A ........
..3132GF-BF-3 | FHLMC POOL Q01838  4.000% 06/01/41 .. J RN . 09/01/2024 . | Paydoun ... (7)) . 06/01/2041 . [1.A ........
FREDDIEMAC STRIP SERIES 308 CLASS PO 0.000%
CBI3HT-MO-4 | 07/15/43 oo [ . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 51,083 [............ 51,083 [.....eeeeee 32,229 [oeeeennneee 31,540 |l [V R |- 7/ ) N | B IS 19,543 . 07/15/2043 . [1.A ........
FREDDIEMAC STRIP SERIES 309 CLASS V4  1.119%
LB13HT-0K-5 | 08/15/43 oo [ . 09/15/2024 . |Paydoun ......ooooeeiiiiiins i e 30,829 |........... 30,829 |............ 34,318 |............ 34,504 fo.ooeeiennnnnne [V R (3,766) [c.vvvvvennnnnee [V R (3,766) . 08/15/2043 . [1.A ........
FREDDIEMAC STRIP SERIES 321 CLASS V4  1.087%
CSIBHT-ZX-T | 12/15/43 i [ . 09/15/2024 . |Paydoun .....ooooeeiiiiiiins i e 122,762 |........... 122,762 |........... 130,850 |.......... 130,768 |..oeevveeennnns [V R (8,006) [...evvvvnnnnnen [V R (8,006) . 12/15/2043 . [1.A ........
FREDDIEMAC STRIP SERIES 333 CLASS V6  1.246%
LB132HU-BI-2 | 08/15/44 oo [ . 09/15/2024 . |Paydoun ......ooooeeiiiiiins foniiiiiii e 32,683 |........... 32,683 |...eeennnee 36,675 |............ 36,883 |...ooeeiiiinns [V R (4,201) |eeeeeeeees [V R (4,201) . 08/15/2044 . [1.A ........
FREDDIEMAC STRIP SERIES 332 CLASS V1 1.247%
.. 3132HU-CJ-0 | 08/15/44 ... 09/15/2024 . | Paydown (344) |. . (344) . 08/15/2044 . [1.A .
..31336B-7G-5 |FHLMC GOLD POOL G61795  4.000% 06/01/47 09/01/2024 . | Paydown (665) |. . (665) . 06/01/2047 . [1.A .
.. 31335H-5U-3 | FHLMC POOL C90859  5.500% 10/01/24 .. 09/01/2024 . | Paydown .0 . .0 . 10/01/2024 . [1.A .
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FREDDIE MAC SERIES 2344 CLASS Q0  0.000%
L. 313399-AL-1 [08/15/31 wevveeiiiiiiiieiiiiiei e | s . 09/15/2024 . |Paydonn .....oevevvvriinnnnn foevvnninnieiiiiiins fovieenennnn 7,686 [, 7,686 [eeiiennnne 7,089 |ooviiiins U T FO, (U P 549 | (U P 549 | [V P 7,686 |oeveeiiiinnnnn (1 P [ PO [V N 0 |. 08/15/2031 . |1.A ........
FREDDIE MAC SERIES 2412 CLASS GS  6.744%
L 3133D-YW-2 [02/15/32 v | s . 09/15/2024 . | Paydown ... . 02/15/2032 . |1.A ........
FREDDIE MAC .
L 31339L-89-2 [ 12/15/31 i | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U P LVE I P 121 | 0 s (121) o (U (121) [euniiiiiinnnns [ (VN (1 P [ PO [V 93 . 12/15/2031 . [1.A ........
FREDDIE MAC SERIES 2389 CLASS SI  2.293%
LBAB3M-EX-2 [ 06/15/31 wevveiiiiiiieieeeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U P (KT A 144 | 0 s (L7 P (U (144) oo [ (VN (VN P [ PO [V 59 |[. 06/15/2031 . |1.A ........
FREDDIE MAC SERIES 2408 CLASS SM  2.871%
LO133OM-LE-6 [ 01/15/32 v | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnnnieniiiiiinnes feeeeeeiiiis [V [ 48 i KT 0 s (£ ST (U P (<557 PO [ (VN (1 P [ PO [V 24 [.01/15/2032 . [1.A ........
FREDDIEMAC STRIP SERIES 406 CLASS F33
..313303-JA-0 [6.580% 10/25/53 ...covvvniiiiiiiiiiiiiiiiiineeeees | s . 09/25/2024 . |Paydonn .....eeuviviiiinnnn fovenniininiiiiiins e 114,611 |......... 114,611 |o....eeeeee 114,593 |........... 114,522 | [ PO 88 |eiiiiiiinnnns [ PR 88 [eiiiiiiinnnns (U 114,611 [t (1 P [ PO [V F 5,113 |. 10/25/2083 . |1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F44
..313303-L6-6 [5.790% 05/25/54 .....cevvvviiiiiiiiiiinineiiiiines | s . 09/25/2024 . |Paydonn .....eeunveviiiinnnn fevvnniiniieiiiiins e 207,654 |........... 207,654 |........... 207,654 |.....cevnnniinnne (U P [ PR (VN P [ PR (1 P (U R 207,654 |.ooovvinnnnnns (1 P [ PO [V F 3,502 . 05/25/2054 . [1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F23
..313303-LF-6 [6.330% 05/25/54 .....cevvvviiiiiiiiiinieiiiiiines | s . 09/25/2024 . |Paydonn .....evvevveriiinnnn foeveiniininiiiiiins e 1,788,528 |........ 1,788,528 |........ 1,787,969 [oovviviiinnnnnnns (U P (U P [ (U P 559 | (U . 1,788,528 |ovevieiinnnn (1 P [ PO [V P 21,157 |. 05/25/2054 . |1.A ........
FREDDIEMAC STRIP SERIES 413 CLASS F24
..313303-LG-4 [5.930% 05/25/54 .....covvvvvinniiiiiiiiinieiiinii | s . 09/25/2024 . |Paydoun ......evvviiiiinnns Joevniininiiiiiines feens 1,602,034 |........ 1,502,034 |........ 1,502,843 |oevvveniiiiiinnnns (U P 0 s (809) [cvvvvennnnnnnnn (U [R<[015) N PO (U . 1,602,034 |..covvennnnns (1 P [ PO [V PO 18,987 |. 05/25/2054 . [1.A ........
FHLMC STRUCTURED PASS THROUGH SERIES T-11
..3133TD-PX-8 [CLASS A8  6.500% 01/25/28 .......eevvvvvnnvinns | unnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 12,817 |oooeiinnnnns 12,817 [oeeeieene 13,135 | 13,046 |ooeveennininns 0 s [225) 1 (U (2] (U P 12,817 o (1 P [ PO [V 556 |. 01/25/2028 . |1.A ........
FREDDIE MAC SERIES 2137 CLASS Z  6.000%
L 3133TU-SA-2 [03/15/29 v | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 5,350 [oeeiiiiinnne 5,350 [..oiiiennnns 5,775 |ovveeennnns L 0 s () PO (U (299) |oovvivinnns (U1 O 5,350 [ooeiiiiinnnnns (1 P [ PO [V 214 |. 03/15/2029 . |1.A ........
FREDDIE MAC SERIES 2232 XCLASS S  3.694%
LBAB3TN-WV=2 [ 05/17/30 wevveiiiiiiiieceecieiieeeevcenieeeeen | s . 09/17/2024 . |Paydomn .....euvvvviiiinnnns Joevniinneiiiiinnns oo [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V N 0 |. 05/17/2030 . |1.A ........
FREDDIE MAC SERIES 2254 CLASS S  3.044%
L133TP-TY=5 [09/15/30 vvveniiiiiiiiiecccviicecccvieeeees | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U P AL O L F 0 s (120) [ouvvnnnnnnnnnns (U [0 ) [ (VN (1 P [ PO [V 38 |. 09/15/2030 . |1.A ........
FREDDIE MAC SERIES 2293 CLASS S  3.844%
L 3133TS-BH-5 [03/15/31 ovvviiiiiiiiecciieecviieeen | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V [ I PO 49 [ooeiiiiiiinnnns 0 s [E12) ) FE (U P (49) |evveninanns [ (VN (1 P [ PO [V 65 |. 03/15/2031 . |1.A ........
FREDDIE MAC SERIES 2319 CLASS SE  2.000%
L 3133TT-6D-9 [05/15/31 ovvveiiiiiiiiiiecciie e | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U P [T LI T PO 0 s [R5 (U [QECLC) ) PO [ (VN (1 P [ PO [V 39 |[. 05/15/2031 . [1.A ........
FREDDIE MAC SERIES 2323 CLASS UC  0.800%
L 3133TU-F8-6 [ 10/15/28 ovveeiiviiiiiiiiviiiccecceii e | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U P 146 | 80 |iiiiiinns 0 s (80) |oeeeeeeeeenns (U P (<[00 O [ (VN (1 P [ PO [V 138 |. 10/15/2028 . |1.A ........
FREDDIE MAC SERIES 2353 CLASS SJ  2.722%
L3133TV=3Y-0 [06/15/31 wevveiiiiiiieeevvieiccenieeenn | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U P {172 R 190 |ovvveeiinines 0 s (190) [evvvvnnnnnnnnns (U [QEEL0) ) PO [ (VN (1 P [ PO [V 69 |. 06/15/2031 . |1.A ........
FANNIE MAE SERIES 2000-17 CLASS SB  3.606%
..313688-DV-0 [07/25/30 ..evvvnniviiiiiiiiiiiiiiiieeeceiiineeeees | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U P 22 [ F 0 s (73] T (U P (62) |vvvennennnnne [ (VN (1 P [ PO [V 164 |. 07/25/2030 . |1.A ........
FANNIE MAE SERIES 2000-44 CLASS SC  3.056%
..313588-F9-7 [12/25/30 L |- 09/25/2024 . [Paydoun ......ccoevvviiiins foeenniniiniiinnnnens foeiii 0 L [ 19 . . 12/25/2030 . |1.A ........
..31359M-EU-3 |FANNIE MAE  6.250% 05/15/29 . 07/16/2024 . |NOMURA SECURITIES ....... |oeeeeeeeeeeeennnnnee [-.... 21,816,640 [....... 20,000,000 |....... 28,168,000 23,015,611 .(281,858) |... . 05/15/2029 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 1998-W5 CLASS B!
..31359U-IIF-8 |144A  6.500% 07/25/28 .. U [ . 09/01/2024 . | Paydown ... ... (248) |... . 07/25/2028 . |1.A ........
FANNIEMAE STRIP SERIES 28 .
L B31364H-N8-6 [ 11/25/26 .o eeeen | s . 09/01/2024 . |Paydomn .cevveneeeeennins Joenneeeeeeeneees e [V (U PO [51:3  , P T T (U (294) |.eeeenenns (U (294) |.eeeennns [ (VI IO (VI PO [ PO [V AU 626 |. 11/25/2026 . |1.A ........
FANNIE MAE STRIP SERIES 308 CLASS 2
..31364J-X4-0 [09/25/30 ..eevvreniieeeineieeeeeeene e eeeenneeee | s . 09/01/2024 . | Paydown ... . 09/25/2030 . |1.A ........
FANNIE MAE .
LB186A1-LU-2 [ 10/25/41 e | s . 09/25/2024 . |Paydomn ..ceeeeueeeeeennins Jeenniieeeeeniees e [V (U1 PO 12,486 |oeeeennnnnn. 12,826 |oeeeeneeenee (U (12,826) [ceneeeeeennnnn (U (12,826) [ceneeeeenennnn [ (VI IO (VI PO [ PO [V AU 608 |. 10/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-160 CLASS SM  0.606%
L B136AT-VV=4 [ 04/25/39 ..o | . 09/25/2024 . |Paydomn ..ceeveueeeeeennins Jeenneeeeeeeieees e [V [V IO, 2,563 [..cceeennnnns 2,621 |oeeeeiis (U (2,621) |eeeeneeaeens (U (2,621) |eeeeeeeeees [ P (VI IO (VI PO [ PO [V PO 150 |. 04/25/2039 . |1.A ........
FANNIE MAE SERIES 2011-144 CLASS JS  1.106%
L 3136A2-3M-3 [01/25/42 .o | . 09/25/2024 . |Paydomn .ceeveneeeeeennins Jeennieeeeeeiees e [V [V IO, 4,020 |oeeeennnnnnns 4,217 |eeeeieees (U (4,277) |eeeeeeeeeenee (U (4,277) |eeeeeeeeeenee [ (VI IO (VI PO [ PO [V PO 246 |. 01/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-13 CLASS PS  0.606%
L. 3136A3-VE-8 [08/25/41 oieirrniiiiiiiiiiee e eeinnnees | eaeas . 09/25/2024 . |Paydomn .eevvuieeeiennins Joonnnnanaeernnninaes feeneeeeeeninanns [ (U PP 2,804 [.....oo....s 3,407 |oeeeniiinns [UI (2,413) | eevennnnnes 994 |........ (3,407) |- evvennaaaenes [ 0 |oeerminaaeees [V PP (U T [ PP 409 |. 03/25/2041 . [1.A ........
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FANNIE MAE SERIES 2012-24 CLASS SA  1.176%
L.3136A4-DX-4 [09/25/41 .ovvvviiiiiiiiiis | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U FO, 4,237 |oeeiiiinnnnns 4,426 . 09/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-20 CLASS SB  1.256%
L 3136A4-HK-8 [ 01/25/31 v | s . 09/25/2024 . |Paydown ... 2,648 ... . 01/25/2031 . |1.A ........
FANNIE MAE
. 3136A4-NB-1 [03/25/42 ..oovvviiieiiiiecccceiis | s . 09/25/2024 . |Paydomn .....euuveviiiininns Joevniinieeiiiiinns feeeeeeiii [V (U F 10,439 |oeeeennnnns 10,963 . 03/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-39 CLASS SK  1.106%
.. 3136A4-P9-4 [04/25/42 ...coovvniiiiiiiiiiicciis s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U FO, 4,213 [oooiiiinnnnns 5,521 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-35 CLASS HS  1.106%
L 3136A5-NH-5 [04/25/42 ...covvviiiiiiiineiis s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U FO, 4,495 |............. 4,854 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-33 CLASS SA  0.556%
.. 3136A5-ON-9 [04/25/42 ...coovvniiiiiiiineeis s . 09/25/2024 . |Paydomn .....eevvviiiininns Joevniinniniiiiiinns freeeiiii [V (U F 10,165 |..........ee 10,691 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS HS  1.056%
L 3136A5-UN-4 [04/25/42 ...coovvniiiiiiiiinicis s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U FO, 3,13 | 3,354 [oooiiiiiininnns [V R (3,354) [cnvnnnnnnnnnne [V A (3,354) [.eovvvnnnnnnnns [ (VN (1 P [ PO [V 174 . 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-30 CLASS KE ~ 4.000%
..3136A5-UU-8 [04/25/42 ...coovvniiiiiiiiiiicciieciies | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 66,901 |............ 66,901 |o.eeennnnns 72,140 |..ocovnnnnns TLANT |, 0 fens (4,216) |...coeeeennnn (U . (4,216) |eeveennanne (U P 66,901 |...oounnnnns (1 P [ PO [V F 1,857 | 04/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-54 CLASS GI  4.500%
L3136A5-2D-1 [02/25/41 ovvvviiiiiiiiiis | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U FO, 3,647 |ovverennnns 3,344 [oooiiiiiiinnnns [V R (3,344) [cvvnnnnnnnnnnn [V A (3,344) [.oovvvvnnnnnnns [ (VN (1 P [ PO [V F 1,736 | 02/25/2041 . |1.A ........
FANNIE MAE SERIES 2012-63 CLASS AS  1.050%
L 3136A6-TY=0 [06/25/42 .ovvvvviiiiiiiiiiiiiciiiie s | s . 09/25/2024 . |Paydomn .....eevvviiiininns Joevniinniniiiiiinns freeeiiii [V (U FO, 7,834 | 8,370 |.coeeeeeens 0 fens (8,370) [cuvvvrvrnnnnnns (U . (8,370) [euvnevvinnnnns [ (VN (1 P [ PO [V 510 |. 06/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-75 CLASS Bl  5.000%
L 3136A6-V3-5 [07/25/27 ovvveiiiiiiiiiiiiiiiiieeeeceiieeeen | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V [ [ 57 |oviiiiiiienens 0 s (57) [euvvnnnnnnnnnns (U P (57) |vvvenininnns [ (VN (1 P [ PO [V 87 |. 07/25/2027 . |1.A ........
FANNIE MAE SERIES 2012-79 CLASS SG  0.656%
L3136A7-LR-1 [07/25/42 v s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U F 14,990 |oeveennnnns 15,954 [ooinnnnnnne [V R (15,954) |...ceeeeenns (U - (15,954) |..ovvvnnnnnnnns [ (VN (1 P [ PO [V 651 |. 07/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-83 CLASS SO 0.606%
L313BA7-YL-0 [08/25/42 vvveiiiiiiiiiiieiiies | s . 09/25/2024 . |Paydomn .....euuveviiiininns Jeenniiinneiiiiiines oo [V (U FO, 3,274 |.oeeveinnnnns 3,363 [..oooiiiinnnnns [V R (3,363) |.oeeeeeeeennn [V A (3,363) |evvenninnnnns [ (VN (1 P [ PO [V 148 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-100 CLASS NS  1.206%
..3136A8-NN-6 [09/25/42 ....ccovvvniiiiiiiiiiieicciieccciiies | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U FO, 1,365 |oeeniinnnns 1,380 [oevvevvvnnnnns 0 fens (1,380) [ouvvvnnnnnnnns (U . (1,380) [ornneeiinnnnns [ (VN (1 P [ PO [V 101 [. 09/25/2042 . [1.A ........
FANNIE MAE SERIES 2012-111 CLASS SB  1.206%
L 3136A9-EU-8 [ 10/25/42 .evvveiiiiiiiiieriieeeies | . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U FO, 8,948 |.nnn 9,510 |t 0 fens (9,510) |.oeeeeeeenns (U . (9,510) |evvennnnnnns [ (VN (1 P [ PO [V 503 |. 10/25/2042 . |1.A ........
FANNIE MAE SERIES 2012-135 CLASS SB  0.706%
L3136AA-HY-4 [12/25/42 i s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U F 12,029 |oeeeennnnns 12,432 [ [V R (12,432) |.oeeeeees (U - (12,432) |.oevvvinns [ (VN (1 P [ PO [V 655 |. 12/25/2042 . |1.A ........
FANNIE MAE SERIES 2013-5 CLASS IN  3.500%
L 3136AB-DB-7 [02/25/33 ..o | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U F 14,448 |............ 11,830 [ovviiiinnnnnns [V R (11,830) [cvvvvvvernnnnns (U - (11,830) [ouvvnrevennnnns [ (VN (1 P [ PO [V F 2,902 |. 02/25/2033 . [1.A ........
FANNIE MAE SERIES 2013-43 CLASS SQ  0.776%
L 3136AD-Y7-8 [06/25/43 ..ooviiiiiiiiiiiieciis | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U F 10,912 |oeeeennnnns 11,203 |l [V R (11,203) [cevvveienennns (U - (11,208) [oeveiiiinnnnns [ (VN (1 P [ PO [V 706 |. 05/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-55 CLASS Al 3.000%
LB13BAE-QT-7 [06/25/33 ovvveiiiiiiiiieeccreei s | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U F 47,045 |.....oeeenns 41,566 |............... [V R (41,566) [.oevvvrrnnnnns (U - (41,566) . 06/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-73 CLASS SB  0.806%
L 3136AF-RV-8 [07/25/43 .ovvvveiiiiiiiiinvciie s | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U F 17,446 |.oooeennnnnn 17,897 [oveeiinnnnnnns [V R (17,897) [cvvvvvvevnnnns (U - (17,897) . 07/25/2043 . |1.A ........
FANNIE MAE SERIES 2013-98 CLASS PO 0.000%
L 3136AG-EK-4 [09/25/43 ..oovvviiiiiiiiiiicciis | s . 09/01/2024 . | Paydown ... ... 13,978 |. . 13,978 |... . 09/25/2043 . |1.A ........
FANNIE MAE
L 3136AG-NA-0 [ 11/25/33 v | s . 09/01/2024 . |Paydonn ......eevvvviinnnnn foevvvniinnneiiinnns feenen.... 169,811 [ooill 169,811 [l 163,182 |oevvennnnn. 164,838 [oooiiiiinnnnns (U 4,973 | (U 4,973 . 11/25/2033 . |1.A ........
FANNIE MAE SERIES 2013-101 CLASS AO
L 3136AG-YK-2 [ 10725743 v | s . 09/25/2024 . |Paydown ... L 45,375 ...l 44,347 L ....19,475 |. ..19,475 |... . 10/25/2043 . |1.A ........
FANNIE MAE
LO13BAH-EV-8 [ 12/25/43 i s . 09/25/2024 . |Paydonn .....evvnveviiiinnnn foovvnniiniiiiiiiins Jevveinineiinnn 00 e 0 [ 109,309 |.......... 12,186 [ovvvvevenennns 0 ... (112,186) [cevvvvverenens 0 |oueeen (112,186) . 12/25/2043 . |1.A ........
FANNIE MAE SERIES 2014-17 CLASS W  5.556%
..3136AJ-YU-4 | 04/25/44 ... [ R . 09/01/2024 . | Paydown ... L4385 [l 4,272 ... (374) ). ... (374)]... . 04/25/2044 . |1.A ........
FANNIE MAE %
.. 3136AJ-ZD-1 [04/25/44 ..oivvvviniiiiiiiiiiniiicciiis | s . 09/01/2024 . |Paydonn .....oeoviiiiiininns Jovvnninniiiiiiiinins foieiinenns 49,560 |............ 49,560 |............ 40,647 |............ 39,989 [.....oiiinnenns (U YA [U YA [V 49,560 [.......oeennns 0 | (U [ 0 |. 04/25/2044 . |1.A ........
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FANNIE MAE SERIES 2015-34 CLASS EI  6.000%
L 3136AN-3D-7 [06/25/45 ..oeevvviiiiiiiiiiiciie s | s . 09/01/2024 . |Paydoun .....eevvvviiinnnns Joevnnininiiiiniinns foeeenineeenn 00 L (U F 34,804 |............ 2,613 | [V R (32,613) |.oeeeeeeenn (U - (32,613) |.oevvvnnnnnnnns [V R | B R (1 P 0 . 06/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-6 CLASS SA  0.656%
..3136A0-4A-5 [02/25/46 .....evvvniiiiiiiiiiiiiiiiieciies | s . 09/25/2024 . |Paydoun .......oooeviiiiiins |oenniiiininnnnns o0 e 0 e 11,217 [ 11,636 0 (11,535) | .. (11,535) [... . 02/25/2046 . |1.A ........
FANNIE MAE .807%
..3136A0-GD-6 [ 10/25/45 ...covvvnniiiiiiiiiiiiiieies | s . 09/25/2024 . |Paydoun .....eeuvveviiinnnns Jeeviniininiiiiiinns foreenineinn 00 L (U F 59,934 |........... 61,440 |............... [V R (61,449) |............... (U - (61,449) |...covvvnnnnnns (U R | B R (1 P 0 . 10/25/2045 . |1.A ........
FANNIE MAE SERIES 2016-19 CLASS SC  0.706%
. 3136AR-ZV-3 [04/25/46 ....oovvvniiiiiiiiiiiiiiiieiies | s . 09/25/2024 . |Paydoun .....eeuvveviiinnnns Joevinininiiiiiinns foeeeniieinn 00 L (U F 40,399 |............ 4,739 | [V R (41,739) |- (U - (41,739) |ooeveiinns (U R | B R (VN P 0 . 04/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-24 CLASS 10  6.000%
. 3136AS-HL-3 [05/25/46 ....ovvvnniiiiiiiiiiiiiiii s | s . 09/01/2024 . | Paydown . 05/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-55 CLASS SC  0.606%
L B136AT-HZ-0 [08/25/46 ..ovveveiiiiiiiieiiciieececevineeeeen | s . 09/25/2024 . | Paydoun . 08/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-62 CLASS GS  0.706%
L B13BAT-VI-1 [ 09725746 . | s . 09/25/2024 . | Paydoun . 09/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-82 CLASS SH  0.657%
L B136AU-AT-8 [ 11725746 v | s . 09/25/2024 . | Paydoun . 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-83 CLASS BS  0.706%
L 3136AU-DM-0 [ 11725746 oevveeiiiiiiieccciieeeceiieeeeen | s . 09/25/2024 . | Paydoun . 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-79 CLASS SA  0.657%
L 3136AU-HU-8 [ 11725746 ovvveeiiiiieeccviccieeeen | s . 09/25/2024 . | Paydoun . 11/25/2046 . |1.A ........
FANNIE MAE SERIES 2016-90 CLASS SA  0.706%
L 3136AU-MG-3 [ 12/25/46 ...cevvveiiiiiiicceiiies | s . 09/25/2024 . | Paydoun . 12/25/2046 . |1.A ........
FANNIE MAE SERIES 2017-109 CLASS 10  4.000%
L. 3136B0-0X-7 [01/25/38 ovvvvniiiiiiiiiiiiiiieeeecviieeeen | s . 09/01/2024 . | Paydoun . 01/25/2038 . |1.A ........
FANNIE MAE SERIES 2019-14 CLASS SA  0.706%
..3136B4-FN-3 [04/25/49 ...coovvviiiiiiiiiiiniieciis | s . 09/25/2024 . | Paydoun . 04/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-18 CLASS SE  0.755%
..3136B4-PQ-5 [05/25/49 ...coevvvniiiiiiiiiiiniiciiiecciis | s . 09/25/2024 . | Paydoun . 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-24 CLASS BS  0.657%
..3136B4-RX-8 [05/25/49 ....covvveniiiiiiiiiiiiiiciicceis | s . 09/25/2024 . | Paydoun . 05/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-35 CLASS SE  0.707%
L 3136B5-GM-1 [07/25/49 v s . 09/25/2024 . | Paydoun . 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2019-59 CLASS SA  0.656%
L. 3136B6-LA-9 [10/25/49 .ovvvvviiiiiiiiinis s . 09/25/2024 . | Paydoun . 10/25/2049 . |1.A ........
FANNIE MAE SERIES 2020-34 CLASS 1B 5.000%
L. 3136BA-HR-8 [ 06/25/50 ...evvvniiiiiiiiiiiiiiieeceiieeeen | s . 09/01/2024 . | Paydoun . 06/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-52 CLASS 1A 5.500%
L. 3136BB-FF-4 [08/25/48 ...ovvvviiiiiiiiiiiiiiiiieeeceiieeeen | s . 09/01/2024 . | Paydown . 08/25/2048 . |1.A ........
FANNIE MAE SERIES 2020-75 CLASS YI  4.000%
L3136BC-JA-9 [ 11/25/50 ovvvenniiiiiiiiiiiiiiieeeceiieeeen | s . 09/01/2024 . | Paydoun . 11/25/2050 . |1.A ........
FANNIE MAE SERIES 2020-94 CLASS GI  3.500%
L 3136BD-NA-2 [ 01/25/51 ovvveiiiiiiiiiiiiiiiieeeceiieeeen | s . 09/01/2024 . | Paydown ... . 01/25/2051 . |1.A ........
FANNIE MAE
L 3136BH-UU-1 [06/25/41 ovvveeiiiiiiiiiecciieeeciieeen | s . 09/01/2024 . |Paydoun .....euenvevviiinnns Joevvninineiiiniinns foveennieiinnnnnn 00 [ 00 [l 50,204 46,926 [0 el (46,926) [l 0 e (46,926) |....cvvvnnnnnnn (U R | B R (1 P [ PO [V F 8,373 |. 06/25/2041 . |1.A ........
FANNIE MAE SERIES 2021-75 CLASS ID
L 3136BU-X3-4 [ 11725751 v | s . 09/01/2024 . | Paydown ... .. (42,608) |... . 11/25/2051 . |1.A ........
FANNIE MAE
L 3136BL-4E-7 [05/25/58 ..vvvviiiiiiiiiiiii s | s . 09/25/2024 . |Paydoun .....eeuvveriiiinnns Joeviniininiiiiines fereenineeenn 00 L (U PO 129,694 |........... 133,308 |.....evoveeennn 0 ]l (133,308) |oeveeeneeeennn 0 e (133,308) . 05/25/2058 . |1.A ........
FANNIE MAE SERIES 2022-33 CLASS SA  0.320%
L 3136BM-3Y-2 [09/25/38 ...eevvviiiiiiiiineies | s . 09/25/2024 . | Paydown ... ...59,460 |............62,354 |.... .. (62,354) |... . 09/25/2038 . |1.A ........
FANNIE MAE
L. 3136BN-HO-0 [03/25/41 ..ivvvvveiiiiiiiiiiiiiiiiiiicciiiinees | e . 09/25/2024 . |Paydown .....eeeviiiiiiinnns Jovveninnnniiiiniinns foeennnnneennn 0 [ 0 Joveennnns 107,183 |.......... 11,756 |oooeeeenennn 0 o (111,756) [onnneennnn 0 e (111,756) . 03/25/2041 . |1.A ........
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FANNIE MAE SERIES 2022-37 CLASS SA 144A
LO136BN-LT-1 [0.820% 07/25/52 ..cvvvveniiiiiiiiieeciiiiineeeees | s . 09/25/2024 . |Paydoun ......eevveeiiinnnns Joevnnininiiiiiinns foeeenieienn 00 L (U PO 155,856 |........... 159,859 |..........cl 0 ... (159,859) [...vvvvunnnnnnn 0 |oueeen (159,859) |...ccvvvnnnnnns [V R | B R (1 P [ PO [V PO 13,716 |. 07/25/2052 . [1.A ........
FANNIE MAE SERIES 2024-23 CLASS FA
.. 3136BR-SP-3 [05/25/54 ...ovvvviiiiiiiiiicecceiieceiiis | s . 09/25/2024 . |Paydown ... . 05/25/2054 . |1.A ........
FANNIE MAE . 380¢%
..3136BS-SF-3 [08/25/54 ...eevvviiiiiiiiiiiiicini s s . 09/25/2024 . | Paydoun . 08/25/2054 . |1.A ........
FANNIEMAE STRIP SERIES 327 CLASS 1  0.000%
L 3136FA-RT-9 [09/25/32 . | s . 09/01/2024 . | Paydoun . 09/25/2032 . |1.A ........
FANNIEMAE STRIP SERIES 366 CLASS 8 5.000%
L 3136FC-AB-3 [10/25/35 .oevvviiiiiiiiiiiniriiie s | s . 09/01/2024 . | Paydown . 10/25/2035 . |1.A ........
FANNIEMAE STRIP SERIES 356 CLASS 18  6.000%
L 3136FC-ON-9 [ 12/25/34 i s . 09/01/2024 . | Paydoun . 12/25/2034 . |1.A ........
FANNIEMAE STRIP SERIES 372 CLASS 1  0.000%
L 3136FC-T2-2 [08/25/36 .ovvvvneeeiiiiiiieiciiieeeecevieeeees | s . 09/01/2024 . | Paydoun . 08/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 365 CLASS 9  5.500%
L 3136FC-2J-8 [01/25/36 ovvveniiiiiiiiiiecciieeeceiieeen | s . 09/01/2024 . | Paydoun . 01/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 370 CLASS 1
L B136FE-AA-0 [06/25/36 ..evvvnniiiiiiiiieeciieeeeiieeen | s . 09/01/2024 . | Paydown ... . 06/25/2036 . |1.A ........
..31371L-KY-4 [FNMA POOL 255111  5.500% 03/01/34 . [T (R . 09/01/2024 . | Paydown ... . 03/01/2034 . |1.A ........
..31371M-JF-5 |[FNMA POOL 255962  5.500% 10/01/35 .........een | eunnnns . 09/01/2024 . | Paydoun . 10/01/2035 . |1.A ........
FREDDIE MAC SERIES 3709 CLASS PO 0.000%
L. 3137A0-U3-7 [ 08/15/40 .vvvvriiviiiiiiiiiiiiiiiniecciiineeeinn | s . 09/01/2024 . | Paydown . 08/15/2040 . |1.A ........
FREDDIE MAC SERIES 3770 CLASS GA  4.500%
L313TA-LI-4 (10715740 v | s . 09/01/2024 . | Paydown . 10/15/2040 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS S  6.450%
LB137A5-AY-0 (01715741 Lovniiiiiiiiii e | s . 09/15/2024 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3797 CLASS SA  6.480%
LBI3TAS-AZ-T (01715741 e | s . 09/15/2024 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3798 CLASS SG  6.490%
L 3137A6-AT-9 [01/15/41 Lovviiiiiiiiieen | s . 09/15/2024 . | Paydoun . 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 3859 CLASS JB  5.000%
L 3137AA-M2-6 [ 05/15/41 Lovvneiiiiiiiieeen | s . 09/01/2024 . | Paydown . 05/15/2041 . |1.A ........
FREDDIE MAC SERIES 3886 CLASS AS  5.920%
L3137AC-06-9 [07/15/41 ovveiiiiiiiiiiiiiiiiiceeeen | s . 09/15/2024 . | Paydoun . 07/15/2041 . |1.A ........
FREDDIE MAC SERIES 3934 CLASS SA  6.400%
L B137AG-AN-0 [ 07/15/41 evveiiiiiiiiiiii e | s . 09/16/2024 . | Paydown ... . 07/15/2041 . |1.A ........
FREDDIE MAC
LBISTA-BC-7 [ 11715741 e | s . 09/15/2024 . | Paydoun . 11/15/2041 . |1.A ........
FREDDIE MAC SERIES 3975 CLASS IC  5.500%
L 137AK-5F-4 [ 06/15/41 ovveeiiiiiiiiiiiiiiii e | s . 09/01/2024 . | Paydown ... . 06/15/2041 . |1.A ........
FREDDIE MAC .
COISTAL-HT-T [ 02/15742 s | . 09/15/2024 . | Paydoun . 02/15/2042 . |1.A ........
FREDDIE MAC SERIES 4028 CLASS SN 1.422%
LABTAP-DV-9 [02/15/32 i | s . 09/16/2024 . | Paydown ... . 02/15/2032 . |1.A ........
FREDDIE MAC
L137AQ-TH-5 [03/15/37 v | s . 09/01/2024 . | Paydown . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 4048 CLASS HE ~ 4.000%
L3137AQ-UP-1 (06715742 v s . 09/01/2024 . | Paydoun . 05/15/2042 . |1.A ........
FREDDIE MAC SERIES 4086 CLASS ST  0.772%
L3137AR-UB-T [ 07/15/42 v | s . 09/15/2024 . | Paydown . 07/15/2042 . |1.A ........
FREDDIE MAC SERIES 4087 CLASS SD  0.322%
L 3137AS-BL-4 [07/15/42 tivvveiiiiiiiiiiiiiiiciiieees | e . 09/15/2024 . | Paydown . 07/15/2042 . |1.A ........




0lL's03

STATEMENT AS OF SEPTEMBER 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
FREDDIE MAE SERIES 4098 CLASS PI  4.000%
LBI3TAT-TE-6 [ 04715742 v | . 09/01/2024 . |Paydomn .....euvvviiiinnnns Joenniinieniiiiiinnes foeeneeeiiiis [V (U F 19,796 |ovevvennnnns 19,29 |............... [V R (19,296) |...ooeeeennnnn (U - (19,296) |..cevvvvnnnnnne [ (VN (1 P [ PO [V F 3,684 |. 04/15/2042 . |1.A ........
FREDDIE MAE SERIES 4097 CLASS KS  0.972%
LBIS7AT-LS-9 [09/15/31 v | s . 09/15/2024 . | Paydown ... ... (2,698) | . (8,002) [... . 09/15/2031 . |1.A ........
FREDDIE MAC .822)
L 3137AU-B3-2 [09/15/42 vviviiiiiiiiiiis s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U F 21,089 |.....cceeenn 22,91 | [V R (22,961) |..cceeeeennnn (U - (22,961) |+oevvvnnnnnnnns [ (VN (1 P [ PO [V 734 |. 09/15/2042 . |1.A ........
FREDDIE MAC SERIES 4139 CLASS SA  0.922%
LOISTAN-YE-9 [12/15/42 v s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U F 12,847 |oevennnnnns 13,261 |l [V R (13,261) [cevvvvreennnns (U - (13,261) [ouveniiiinnnnns [ (VN (VN P [ PO [V 721 |. 12/15/2042 . |1.A ........
FREDDIE MAC SERIES 4176 CLASS Cl  3.500%
. 3137B0-N9-1 [03/15/28 ovvveeiiiiiiiiiiiiiiieccceiieeeeen | s . 09/01/2024 . |Paydomn .....euvvviiiinnnns Joenniinieniiiiiinnes foeeneeeiiiis [V (U FO, 4,910 |ooeeeennnnnns 2,582 [oooiiiiiiinnnns [V R (2,582) |.oeeeeeeeenns [V A (2,582) |evvenninnnnns [ (VN (1 P [ PO [V F 2,206 |. 03/15/2028 . |1.A ........
FREDDIE MAC SERIES 4245 CLASS AS  0.772%
L3137B3-WH-7 [ 08/15/43 v | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U FO, 8,762 |evvvennnnnns 9,216 |l 0 fens (9,216) |...oeeeeennns (U . (9,216) |evvvennnnns [ (VN (1 P [ PO [V 344 . 08/15/2043 . [1.A ........
FREDDIE MAC SERIES 4255 CLASS CS  0.872%
L 3137B5-FI-8 [ 06/15/35 i | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U F 46,675 |............ 48,202 |..cooeeeennnn [V R (48,202) |-.eeeeeeennnnn (U - (48,202) |...cvvvnnnnnnns [ (VN (1 P [ PO [V F 4,083 |. 05/15/2035 . |1.A ........
FREDDIE MAC SERIES 4286 CLASS SN 0.772%
L 3137B6-V3-2 [12/15/43 v | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U FO, 8,270 |vvvvennnnnns 8,968 |............... 0 fens (8,968) [c.vvvvvvunnnnns (U . (8,968) [cnnvvvrnnnnnn [ (VN (1 P [ PO [V 310 |. 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4287 CLASS GY  3.000%
L3137B6-Y0-8 [ 12/15/43 oovveiiiiiiiiis | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 61,870 |....cevvnnns 61,870 |.eeeunnnnn. 58,380 |........o.n. 59,008 |........coeenn. (U 2,862 |.oeeiinnnnnnns (U 2,862 |.oeeiinnnnnnns (U P 61,870 |ooeeiiiiinnnnn (1 P [ PO [V F 1,237 | 12/15/2043 . |1.A ........
FREDDIE MAC SERIES 4297 CLASS VS  0.000%
L3137B7-MD-8 [ 07/15/39 evvveiiiiiiiiiiiiecciieeeceiieeen | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 37,866 |............ 37,866 |o.eeuunnnnn. 35,561 [..ocevvennns 36,133 |.ooeiiiiinns (U 1,734 | (U 1,734 | (U P 37,866 |....ouuninnnn (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 . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 242,165 |...oevnnnns 242,165 |........... 263,520 |........... 260,990 |.......oennnnns [V R (18,824) |..ovvvvennnns (U - (18,824) [cevvvivinnnnns (U R 242,165 [.ooeeiiinnnnnns (1 P [ PO [V F 6,591 |. 05/15/2044 . |1.A ........
FREDDIE MAC SERIES 4408 CLASS SA  0.000%
LB137BF-DA-6 [ 01/15/41 ovveiiiiiiiiieenn | s . 09/15/2024 . |Paydonn ....cevvnviviiiinnnn Jevvniinniiiiiiinns foneneens 9,352 | 9,352 [oiiiiiinnnns 9,401 |ooevennnnnns 9,461 |.ooviinnnnns 0 s [RLVS) ) (U [ 1015 PO [V P 9,352 [ooeiiiiiiiinnn (1 P [ PO [V N 0 |. 01/15/2041 . |1.A ........
FREDDIE MAC SERIES 4476 CLASS IL  6.000%
L 3137BU-BH-2 [ 06/15/37 v | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U F 42,278 |..ocovvennnn 38,600 |..evvvvrrnnnnns [V R (38,600) [evvvvrrrnnnnns (U - (38,600) [cevunrerrnnnnns [ (VN (1 P [ PO [V F 7,186 |. 05/15/2037 . [1.A ........
FREDDIE MAC SERIES 4485 CLASS SA  0.922%
L.3137BJ-05-5 [06/15/45 .ovvvnriiiiiiiiiiiiiiiiieciieeen | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U F 19,493 |............ 20,980 |..oeeeieinnnns [V R (20,980) [evvvvrernnnnns (U - (20,980) [cuvuvrvvrnnnnns [ (VN (1 P [ PO [V 809 |. 06/15/2045 . |1.A ........
FREDDIE MAC SERIES 4580 CLASS SH  0.644%
L 3137BP-NT-2 [05/15/46 .oevveniiiiiiiiiiicciieececvvineeeees | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U F 36,635 |....covvnnnn 37,922 [ovviiiiinnnns [V R (37,922) |.ooeeeeeeennn (U - (37,922) |.oevvvnnnnnnns [ (VN (1 P [ PO [V F 2,211 |. 05/15/2046 . |1.A ........
FREDDIE MAC SERIES 4612 CLASS KZ  2.500%
..3137BR-S8-9 [09/15/46 ....evvviiiiiiiiiiiiiiiiieeceieeeen | s . 09/15/2024 . |Paydomn .....eevvvviinnnnns Jovvninnieiiiinees feeeeeneens 99,218 |oeeeennnnns 99,218 |.....oeenenn 88,605 |...euunnnnn. 89,631 |.....ovvnnnnnns (U 9,587 |iiiiiiiinns (U 9,587 |iiiiiiinnns (U P 99,218 [.ooeiiiinnnnnns (1 P [ PO [V F 1,670 |[. 09/15/2046 . [1.A ........
FREDDIE MAC SERIES 5052 CLASS 10  3.500%
COISTRT-HE-8 [ 12/25/50 i | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U F 78,831 |oeeeennnns T1,728 |evevevveinnnnns [V R (77,728) |cevvvvvennnnnns (U - (77,728) [eeneeeiinannns [ (VN (1 P [ PO [V PO 10,648 |. 12/25/2050 . [1.A ........
FREDDIE MAC SERIES 5077 CLASS DI 3.500%
L3137F9-3U-3 [02/25/51 i | s . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U PO 314,579 |........... 308,314 [..eevninnnnne 0 ... (308,314) |....coeeennnn 0 |oueeen (308,314) |.eevvennnnne [ (VN (1 P [ PO [V PO 41,012 |. 02/25/2051 . |1.A ........
FREDDIE MAC MULTIFAMILY SERIES KW03 CLASS X1
.. 3137FA-QF-8 [0.914% 06/25/27 ...ovvvvniiiiiiiiiiiiiiiiiineeeees | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U FO, 1,067 [ooveviinnnnnnnns [C 7 F 0 s (632) |vvvvvvrrnnnnns (U (G0 [ (VN (1 P [ PO [V 187 . 06/25/2027 . [1.A ........
FREDDIE MAC MULTIFAMILY SERIES KIR3 CLASS X
L 3137FB-AK-2 [0.191% 08/25/27 .oevvvniiiiiiiiiiiiiiinieiieiiinn | s . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U FO, 6,547 |ooverinnnns 3,779 |ooeeeeeines 0 fens (3,779) |eeeeeeeees (U . (3,779) | evvenneeiens [ (VN (1 P [ PO [V 530 |. 08/25/2027 . |1.A ........
FREDDIE MAC SERIES 4751 CLASS SB  1.022%
L 3137FD-B8-4 [01/15/39 ovvveiiiiiiiiiiiiicciieeceiieeen | s . 09/15/2024 . | Paydown ... ...34,880 |............35,817 |.... .. (35,817) |... . 01/15/2039 . |1.A ........
FREDDIE MAC .500¢%
.3137FF-RC-3 [08/25/49 ...covvvniiiiiiiiiiiiiiiiiiiencvcinieees | s . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U PO 247,828 |........... 247,082 [o.vvnnnnnnnnnnn 0 ... (247,082) |..eeeeeeennnn 0 |oueeen (247,082) . 08/25/2049 . |1.A ........
FREDDIE MAC SERIES 4851 CLASS MS  0.644%
L B137FK-AV=8 [ 08/15/57 wevvveiiiiiiiiiiiiiiiiiienceccinineeeien | s . 09/15/2024 . | Paydown ... ...57,49 |............58,908 |.... .. (58,908) [... . 08/15/2057 . |1.A ........
FREDDIE MAC
L3137FK-TE-5 [04/15/38 ovvveniiiiiiiiieecciiecccviieeen | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U F 22,249 |............ 22,965 [oooeeiiiiinnnnn 0 [ (22,965) [onnnniiiinnnnn 0 [ (22,965) . 04/15/2038 . |1.A ........
FHLMC MULTIFAMILY STRUCTURED P SERIES K106
..3137FR-UV-1 [CLASS X1 1.439% 01/25/30 ..cevvvvnnniviiinnnnns | nnnnns . 09/01/2024 . | Paydown ... . 01/25/2030 . |1.A ........
FREDDIE MAC SERIES 4993 CLASS
.. 3137FU-4I-1 [4.000% 07/25/40 ..eevvniiiiinnnnnniiiiiiininiiiiins | nnnens . 09/01/2024 . | Paydoun . 07/25/2040 . |1.A ........
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FREDDIE MAC SERIES 5080 CLASS IK  4.000%
CASTRX-UZ-9 [ 11725750 v | s . 09/01/2024 . |Paydoun .....eeunvvvieiinnn Joevvnininiiiiniinns foveenneeiinnnnnn 00 [ 00 [l 60,257 i 59,576 [oniiiiiiiiinl 0 i (59,576) [oaniiiiiiiinnl 0 e (59,576) |..eevvvnnnnnnns [ (VN (1 P [ PO [V F 8,733 | 11/25/2050 . |1.A ........
FREDDIE MAC SERIES 3721 CLASS SB  0.544%
.3137GA-DJ-3 [09/15/40 oevvvnniiiiiiiiiiiiiiiiieeceiieeen | s . 09/15/2024 . | Paydown ... .. (16,779) |... .. 1,062 . 09/15/2040 . [1.A ........
FHLMC MULTI
..3137H0-H7-6 [CLASS XI  2.074% 01/25/31 .oovvenniiiiiiiiienes | eennns . 09/01/2024 . |Paydonn .....euvnvvvriiinnnn Joevvnninnneniiiiinns Joveenniiieinnnn 00 e 00 [l 10,648 8,226 [ 0 [ (8,226) [eaveiiiiiinnn 0 e (8,226) |vvvvennnanns [ (VN (1 P [ PO [V F 1,114 . 01/25/2031 . |1.A ........
FREDDIE MAC SERIES 5116 CLASS Bl ~ 4.000%
L B3137HO-JE-9 [01/25/50 ovvveiiiiiiiiiiiccciieeccceiieeeen | s . 09/01/2024 . |Paydonn ......euvvvriiinnnn Joeveninnneeiiniinns foviinnneiennnnnn 00 i 00 [ 132,524 1 131,912 [ 0 [ (181,912) [ O e (131,992) [t O e 0 [0 [0 [0 e . 01/25/2050 . |1.A ........
FREDDIE MAC SERIES 5122 CLASS IY  3.500%
LASTHISAX-4 (07725751 v | s . 09/01/2024 . |Paydonn ......eevvevieiinnnn Joeveniinnneniiniinns foviinniinennnnn 00 i 00 [0 90,312 |l 87,623 [t 0 e (87,623) [vveiiiiinnnn 0 et (87,623) [enniiviiinnd O i 0 [0 [0 [0 e . 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5127 CLASS Ml 3.000%
LBTHISFH-4 (07725751 v | s . 09/01/2024 . |Paydoun ......evnvvvveinnnnn Joevvnninnneiinininns fovienneniennnnn 00 i 0 [, 68,386 |............68,668 |...............0 |.......(68,668)|...............0 ... (68,668) [ceuuiiiiinnnn 0 foueeiiiiiinennn 0 [0 [0 [ . 07/25/2051 . |1.A ........
FREDDIE MAC SERIES 5174 CLASS NI 3.500%
LBTHASNG-2 [ 12/25/51 i s . 09/01/2024 . |Paydonn ......eevvvvieiinnnn Jevvnninnneeiiniinns foveinnievinnnnnn 00 i 00 il 168,648 ool 171,057 [l 0 [ (171,957) [t O e (171,057) [t O e 0 [0 [0 [0 e . 12/25/2051 . |1.A ........
FREDDIE MAC SERIES 5217 CLASS CI  6.000%
.. 3137H6-80-9 [07/25/49 ..cevvvviiiiiiiiiiiiiiiiees | s . 09/01/2024 . |Paydonn ......evvvvriinnnnn Joeveninineeiiniinns foviinieiiennnnn 00 i 00 [l 167,064 |l 165,817 [t 0 [ (155,817) [vniccieent O et (185,817) [t O i 0 [0 [0 [0 e . 07/25/2049 . |1.A ........
FREDDIE MAC SERIES 5440 CLASS FH  6.380%
L313THD-YA-2 (07725754 v | s . 09/25/2024 . | Paydown ... . 07/25/2054 . |1.A ........
..3138AH-6L-5 |FNMA POOL Al4474  5.000% 07/01/41 ..ceeevvens | unnnns . 09/01/2024 . | Paydown ... .. . 07/01/2041 . |1.A ........
..3138AL-PG-6 |FNMA POOL AI6722  4.500% 07/01/41 ..ovvvvins | unnnns . 09/01/2024 . | Paydown ... ....565 |.. . 07/01/2041 . |1.A ........
..3138EN-S8-3 |FNMA POOL AL5942  5.000% 07/01/44 .......cccoe | eunnnns . 09/01/2024 . | Paydown ... 145,241 . 07/01/2044 . |1.A ........
..3138ET-PS-9 [FNMA POOL AL8532  3.426% 06/01/45 ............ |.eeeens . 09/01/2024 . | Paydown ... .8,981 |.. . 06/01/2045 . |1.A ........
..3138WF-CS-3 |FNMA POOL AS5480  4.500% 07/01/45 .....oeeeees | nnnnns . 09/01/2024 . | Paydown ... .8,422 |.. . 07/01/2045 . |1.A ........
FANNIE MAE SERIES 2001-34 CLASS SB
.313920-PQ-7 [ 12/18/28 ... | s . 09/18/2024 . | Paydown ... . 12/18/2028 . |1.A ........
FANNIE MAE SERIES 2002-7 CLASS SB  3.206%
L B31392B-2K-1 [02/25/28 .o | s . 09/25/2024 . | Paydoun . 02/25/2028 . |1.A ........
FANNIE MAE SERIES 2002-10 CLASS QT 4.340%
L 31392B-6S-0 [ 10/25/31 ovveeeeeeeeeee e | s . 09/25/2024 . |Paydown ... . 10/25/2031 . |1.A ........
FANNIE MAE
LB1392B-GI-0 [ 12/25/31 e | . 09/01/2024 . | Paydoun . 12/25/2031 . |1.A ........
FANNIE MAE SERIES 2001-79 CLASS BA  7.000%
L 31392B-MM-5 [08/25/45 ...ceeeeeeeeeeee e | s . 09/01/2024 . | Paydown ... . 03/25/2045 . |1.A ........
FANNIE MAE
.313920-AX-2 [01/25/42 oo | . 09/01/2024 . |Paydomn .ceeveueeeeennnns Jennnieeeeeeniiees feeeeeeeeeenenn 00 [ [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO [V AU 411 |. 01/25/2042 . |[1.A ........
FANNIE MAE SERIES 2002-34 CLASS S  2.656%
. 31392C-P9-9 [ 05/25/32 ..o | s . 09/25/2024 . |Paydomn .ccevuueeeeennnns Jeennneeeeeeniees feeeeeeeeeenn 00 [ (U PO (072 FOUT 61 |oeeeiiiees 0 Joeeeeees (1)) R (V1 PO (1)) R [ (VI IO (VI PO [ PO [V PO 56 |. 05/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-21 CLASS SD  2.706%
.31392C-RB-2 [04/25/32 ..o | s . 09/25/2024 . |Paydomn ...cevuueeeeennnnns Jennneeeeeeeniees feeeeeeeeeenn 00 [ (U PO 317 | 211 s (U V21D ) (U V21D ) [ (VI IO (VI PO [ PO [V AU 148 |. 04/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-63 CLASS SN 2.606%
L B1892E-D3-1 [ 10/25/32 e | s . 09/25/2024 . |Paydomn .ccevuueeeeennnns Jeennneeeeeeniees feeeeeeeeeenn 00 [ (U PO 328 | 312 s (U (312) |oeeeeeeiees (U (312) |oeeeeeeieees [ (VI IO (VI PO [ PO [V AU 108 . 10/25/2032 . [1.A ........
FANNIE MAE SERIES 2002-52 CLASS S  2.706%
L B1392E-GM-6 [ 09/25/32 .. | s . 09/25/2024 . |Paydomn ...eevuueeeeennnns Jennneeeeeeiiees feeeeeeeeeenn 00 [ (U PO 199 | L3 I PO (U QL3 D) (U (141) [oeeeeeennnnns [ (VI IO (VI PO [ PO [V AU 130 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-58 CLASS SW  2.706%
L 31392E-NB-2 [09/25/32 ..o | s . 09/25/2024 . |Paydomn .ccevuueeeeennnns Jeennneeeeeeniees feeeeeeeeeenn 00 [ [ PO 90 |eeereieeeeens 46 e 0 Joeeeeees (46) |-evveneaannne (V1 PO (46) |evveneaaene [ (VI IO (VI PO [ PO [V AU 122 |. 09/25/2032 . |1.A ........
FANNIEMAE WHOLE LOAN SERIES 2002-W9 CLASS 10
.. 31392E-80-4 [0.915% 08/25/42 ..eeveveaeeieeeeieeeeceeeeeeee | s . 09/01/2024 . |Paydomn .cevveeeeeeennnns Jeenneeeeeeeniiees feeeeeeeeeeennn 00 [ [ PO [ PO (U1 PP (U1 PO (VI PO [ PO (VI PO [ (VI IO (VI PO [ PO (VI IO 1,572 |. 08/25/2042 . |1.A ........
FANNIE MAE SERIES 2002-59 CLASS CS  2.606%
LB1B92E-TZ-3 [09/25/32 e | s . 09/25/2024 . |Paydomn ..ccevuueeeeennnnes Jeennnieeeeeeniees feeeeeeeeeenenn 00 [ (U PO 297 Joeeeiiiiees 209 | (U (209) |+ eeeeeennnns (U (209) |+ eeveeennns [ P (VI IO (VI PO [ PO [V AU 74 |. 09/25/2032 . |1.A ........
FANNIE MAE SERIES 2002-60 CLASS X1  0.509%
L 31392E-VX-5 [02/25/44 ..iiieriiiiiiiiiie e | s . 09/01/2024 . |Paydomn .eevveueeerennnnns Joornnnnnneeeennnnnns fonnneeeeennnnnnnn 0 fooiiiiiiiiiis [U PP 846 |....ciiienns 597 [ieiimnnnaeees [U N (597) |+ eevrmnmnnaaans [U (597) |+ eevrmmmmnnans [ 0 |oeerminaaeees [V PP (U T [ PP 999 . 02/25/2044 . [1.A ........
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FANNIE MAE SERIES 2002-90 CLASS ST  1.000%
L 31392G-EF-8 [08/25/32 vvvvviiiiiiiiiiecie s | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U P VL3 P LI PO 0 s [T (U [QECI0) ) PO [V R | B R (1 P [ PO [V 45 |. 08/25/2032 . [1.A ........
FREDDIE MAC STRUCT PASS THROUG SERIES T-43
..31392M-GR-7 |CLASS 10  0.250% 08/25/32 ... N [ . 09/01/2024 . | Paydown ... . 08/25/2032 . |1.A ........
FREDDIE MAC SERIES 2463 CLASS
L 31302U-U4-2 [ 06/15/32 evvveiiiiiiiiiieeeiei s | s . 09/01/2024 . |Paydoun ......eevvevveinnnnn Joevvvninnnnneinnnnns Joveeennn...6,089 [oll..6,089 [l 6,343 | 6,318 |, 0 s (222 [ PR 7<) I NN o N AU - 3 1.1+ B R, (1 P [ PO [V 242 (. 06/15/2032 . [1.A ........
FREDDIE MAC SERIES 2458 CLASS SE  2.544%
L 31392P-BR-2 [ 01/15/32 evvveiiiiiiiiieeiiieieeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V [ (N PO (N P 0 s [0 (U P [0} S (U R | B R (VN P [ PO [V 23 [. 01/15/2032 . [1.A ........
FANNIE MAE SERIES 2003-46 CLASS T 6.000%
..31393C-2C-0 [06/25/33 ..cevvvviiiiiiiiiiiiieiiinie e | s . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 5,804 ... 5,804 [............ 7,030 |oeeeeennnnns 6,875 |.eiiiininns 0 s (220 (U (981) [ouvnnrivinnnnns [V P 5,804 [..ovninnnns (1 P [ PO [V 255 . 06/25/2033 . [1.A ........
FANNIE MAE SERIES 2003-67 CLASS WA  6.899%
. 31393D-NX-5 [01/25/32 vvvvviiiiiiiiiieviiieeiies | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevvnninniiiiiiiens e 2,762 |oeeiiiinne 2,762 |oveeeinnnnns 3,614 | 3,493 [.oooiiiinnnnns 0 s (731) [ornnnnnnnnnnns (U (731) [euniiiiinnnns (U1 O 2,762 |.ooeviiininnnns (1 P [ PO [V 124 . 01/25/2032 . |1.A ........
FANNIE MAE SERIES 2003-87 CLASS SL  3.706%
L 31393E-8D-7 [07/25/33 v | s . 09/25/2024 . |Paydonn .....eeuvviviiiininn Jevvniinniiiiiiiens o 7,726 |oooeieinnnnns 7,726 |veeennnnnns 8,430 |ieeuinnnnnns 8,315 | 0 s (590) |+vvvverrrnnnns (U (590) |.oevvvvnnnnnns (U1 O 7726 | (1 P [ PO [V 188 . 07/25/2033 . [1.A ........
FANNIE MAE SERIES 2003-71 CLASS DS  0.188%
L 31393E-KS-7 [08/25/33 i | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 28,222 |eennnnnnnn 28,222 |.eeennne 25,652 .o 26,144 | (U 2,078 [oeeiiiiiiinnns (U 2,078 [oeeiiiiiiinnns (U P 28,222 [oooiiiiiinnnnns (1 P [ PO [V 39 . 08/25/2033 . [1.A ........
FREDDIE MAC SERIES 2577 CLASS SN 0.550%
L 31393L-ED-1 [02/15/33 v | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U P M2 | L A (C O 0 s (110) [orvvnnnnnnnnnns (U (110) [ounniriinnnnns [V R | B R (1 P [ PO [V 35 |[. 02/15/2033 . [1.A ........
FANNIE MAE SERIES 2003-116 CLASS S 3.312%
L. 31393T-48-2 [11/25/33 vviviiiiiiiiiiiievviieccenies | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevvnninniiiiiiiens e 2,609 ..o 2,609 |.iiennns 2,098 |eeveinnnnns 2,166 |.ooeevennnnnnns (U P M3 | (U P M3 | (U1 O 2,609 [....ccovnnnnnns (1 P [ PO [V 55 |[. 11/25/2033 . [1.A ........
FANNIE MAE SERIES 2003-126 CLASS IB  0.050%
.31393U-CF-8 [12/25/33 ..iiviiiiiiiiiiineecceieecccinins | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U P LT 171 s 0 s [REA0] (U VA D (U R | B R (1 P [ PO [V 38 | 12/25/2033 . |1.A ........
FANNIE MAE SERIES 2004-47 CLASS Ul 5.500%
..31393Y-D6-9 [06/25/34 ...eevvvnniiiiiiiiiiiiiecini s | s . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V [ 89 | 85 | 0 s (€15 O (U P (£ P (U R | B R (1 P [ PO [V 53 |. 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-28 CLASS QM  1.756%
L31393Y-EY-7 (01725734 v s . 09/25/2024 . |Paydomn .....euuveviiiininns Jeenniiinneiiiiiines oo [V (U FO, 2,287 |oeeiiiinnnnns 1,229 | [V R (1,220) |..ooeeeees [V A (1,229) |evveeinnnne [V R | B R (1 P [ PO [V 877 |. 01/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-46 CLASS ST  1.150%
..31393Y-04-0 [05/25/34 ..ovvvvniiiiiiiineeeceieciis | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U FO, 3,716 |ovveeennnnnns 3,131 | 0 fens (3, 131) |eeeeeeeees (U . (3,131) |evveiiiienns (U R | B R (1 P [ PO [V F 1,008 |. 05/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-43 CLASS S  3.575%
L 31393Y-TH-8 [06/25/34 .oevvveiiiiiiiiiiiieiiiie s | s . 09/25/2024 . |Paydonn .....eeuvveriiiinnnn Jeviniinniiiiiiiens o 3,524 | 3,524 |...oooeennnns 2,083 [...ocvennnnns 2,047 | (U 1,478 [oooeiiiinnnnnns (U 1,478 [oooeiiiinnnnnns (U1 O 3,524 |oooeiiiiiiinnnn (1 P [ PO [V 82 | 06/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-69 CLASS IP 5.000%
L 31394A-E4-4 [12/25/33 .ooiiiiiiiieiiieciiis | s . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U P 211 | 191 | 0 s (191) [ounniniinnnnnns (U (191) [euneiiiiinnnns (U R | B R (1 P [ PO [V 59 |[. 12/25/2033 . [1.A ........
FANNIE MAE SERIES 2004-66 CLASS XA  5.000%
L. 31394A-J7-2 [09/25/34 ..cooviiiiiiiiiiineeieciis | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U FO, 1,196 |oeeeienns 1,029 [oveeiiiiinns 0 fens (1,020) |..cooeeeennn (U . (1,029) |.evvennnnnnns (U R | B R (1 P [ PO [V 292 (. 09/25/2034 . [1.A ........
FANNIE MAE SERIES 2004-63 CLASS Tl  5.000%
.. 31394A-NQ-5 [08/25/34 .oevvvviiiiiiiiiiiiie s | s . 09/01/2024 . |Paydomn ....ceuvvviiiinnnns Joennnninniiiiiinnns foeineeeiiiis [V (U P T4 | [T . 0 s (I (U [(-74:) ) AR (U R | B R (1 P [ PO [V 226 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-63 CLASS Bl  5.000%
.. 31394A-NR-3 [08/25/34 ..oevvvriiiiiiiiiiiieiciii s | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Jeevnniinneiiiiiinnes foeineeeiiiis [V (U P 1 862 |....covnnnnnnns 0 s [£:573 ) (U [R:1572 1 PR (U R | B R (1 P [ PO [V 260 |. 08/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS TI  5.000%
..31394A-20-2 [04/25/34 ..coovvviiiiiiiiiics | s . 09/01/2024 . | Paydoun . 04/25/2034 . |1.A ........
FANNIE MAE SERIES 2004-71 CLASS Ul 5.000%
.. 31304A-78-8 [02/25/34 ..coovvviiiiiiiiiieeiecis | s . 09/01/2024 . | Paydown ... . 02/25/2034 . |1.A ........
FANNIE MAE
.. 31394B-0X-5 [05/25/34 ...covvvniiiiiiiiiinecceciis | s . 08/25/2024 . | Paydoun . 05/25/2034 . |1.A ........
FANNIE MAE SERIES 2005-30 CLASS SP 2.412%
L 31394C-5T-5 [ 11/25/33 ovvviiiiiiiiiienciieecceiies | s . 09/25/2024 . |Paydown ... . 11/25/2033 . |1.A ........
FANNIE MAE
.. 31394C-JG-8 [03/25/35 ..viivvviiiiiiiiineeccei i | s . 09/25/2024 . | Paydoun . 03/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-29 CLASS SD  1.356%
.. 31394D-FH-8 [04/25/35 ..ovivviiiiiiiiiiccceiieciis | s . 09/25/2024 . | Paydown ... . 04/25/2035 . |1.A ........
FANNIE MAE .000%
.. 31394D-P8-7 [10/25/34 . iivvvviiiiiiiiiiiiiiiiiiiicciiiiees | e . 09/25/2024 . |Paydown ....c.evviiiiiinnns foovinninniiiiiiiinns Joviiininnnns 9,440 |............. 9,440 [............. 9,874 |.vunnnnnns 9,538 [....ooiiinnnnns 0 Joeeeeeennn (98) [oevvvnnnnnnnnn [ U (98) |.evvenniiinnns (U 9,440 [....oovvnnnnnns 0 | (U [ 490 |. 10/25/2034 . [1.A ........
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FANNIE MAE SERIES 2005-59 CLASS UA  0.000%
L 31394E-ST-6 [07/25/35 vvvviiiiiiiiiiieeeiiii s | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvninnieiiiinees feeeneneens 12,029 [oeeenne 12,029 |oooeeennnnns 10,874 |............ 11,055 |ovveeninene (U P 974 | (U P 974 |ovveiiins (U P 12,029 |oeviviees (1 P [ PO [V N 0 | 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-93 CLASS SH  1.942%
..31304F-4L-6 |10/25/35 ... N IR . 09/25/2024 . |Paydown ... . 10/25/2035 . |1.A ........
FANNIE MAE .604¢
L 31394F-DT-9 [07/25/35 vvvviiiiiiiiiiiiieecciiin i | s . 09/25/2024 . |Paydomn ......oveviiiinnns Jevvniinnniiiiinees feeeeeeeens 36,736 ..o 36,736 |......oeennn 36,922 |............ 40,357 |ooiviiiinnnnnns 0 s (116) [euvvvnnnne 3,505 |........ (3,621) |eevenninnnnns (U P 36,736 |eevvnnnieens (1 P [ PO [V F 1,079 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-74 CLASS DI 0.606%
L 31394F-DV-4 [07/25/35 ovvvviiiiiiiiiiieieciini s | s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U P 875 | 879 | 0 s (879) [cuvvennnnnnnnns (U [R:74°) ) AR [ (VN (VN P [ PO [V 63 |. 07/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-90 CLASS AS  1.306%
L31394F-IB-7 [ 10725735 i | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U FO, 4,750 |eeeiinnns 4,886 ... 0 fens (L3112 O (U . (4,886) [coeevvrnnnnns [ (VN (1 P [ PO [V 451 |. 10/25/2035 . |1.A ........
FREDDIE MAC SERIES 2682 CLASS SB  4.053%
L 31394K-KV=5 [10/15/33 ovvveniiiiiiiiieecciieccciieeeeen | s . 09/15/2024 . |Paydoun ....cevvnvvviiinnnnn Jovvninniiiiiiinns foneneens 1,626 [ooiiiennnnns 1,526 | 850 |..ocevvnnnnnns 859 | (U P (ST P (U P (ST P (U1 O 1,626 |oovvviiens (1 P [ PO [V 42 |. 10/15/2033 . [1.A ........
FANNIE MAE SERIES 2005-102 CLASS DS 4.966%
LB1394U-HT-2 [ 11725735 i | s . 09/25/2024 . |Paydoun ......evvviiiinnnns Joevnniinieiiiiines foeeeieiiinan 250 | 250 [ [ N (U P (U P 250 |.oiiiiiiinns (U P 250 |.oiiiiiiinns [ PR TV (1 P [ PO [V N 8 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-100 CLASS S  1.306%
L 31394U-QF-2 [ 11725735 v | s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U FO, 7,292 [ooeiiiinnnnns 7,257 |oeeeeeeiees 0 fens (7,257) |eeeeeeeees (U . (7,257) |vevennnnnnnns [ (VN (1 P [ PO [V F 1,146 | 11/25/2035 . |1.A ........
FANNIE MAE SERIES 2005-122 CLASS SV 4.221%
L1394V-EU-0 [ 11725735 i s . 09/25/2024 . |Paydoun .....euuviiiiinnnns Joevinininiiiiines foeeeneens 22,355 |...oooeeeens 2 22,066 |............ 22,145 [ooiiiiiinnnnns (U P 209 | (U P 209 | (U P 22,355 |ooeiiiiiiinnnn (1 P [ PO [V 599 . 11/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-122 CLASS SW  1.206%
LO134V-EV-8 [ 11725735 i s . 09/25/2024 . |Paydomn .....eevvviiiininns Joevniinniniiiiiinns freeeiiii [V (U P A R ST 0 s (308) [evvvnnnnnnnnn 48 s (356) |.oevvvnnnnnnns [ (VN (1 P [ PO [V 188 . 11/25/2035 . [1.A ........
FANNIE MAE SERIES 2005-114 CLASS SP 4.746%
L.31394V-JJ-0 [01/25/36 ..evvvnriiiiiiiiiiiiiiieeeceiieeeeen | s . 09/25/2024 . |Paydonn .....oevvviiiiinnnn Jevvniinniiiiiiins feeeeens 3,840 [ceeeenne 3,840 |.ieiiinnnns 3,169 |oeerennnnnns 3,228 [.oeiiiiinnnnns (U P 612 | (U P 612 | (U1 O 3,840 [..ocovvnnnnnnns (1 P [ PO [V 119 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2005-120 CLASS IL  1.086%
L. 31394V-KK-5 [01/25/36 ..evvvnniiiiiiiiiiiiiiiiieeeeceiieeeeen | s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U P 103 | 95 [ooeiiiiiiiinnns 0 s [£553) 1 O (U P (95) |vvvenniniins [ (VN (1 P [ PO [V 30 |. 01/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS HK  0.000%
..31394V-V5-6 [03/25/36 ....ovvvnniiiiiiiiiiiiiiiii s | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 16,964 |............ 16,964 |....ooennnn. 15,666 |............ 15,788 [ooeiiiiinnnnns (U 176 [ooeeiiiiinnnens (U 176 [ooeeiiiiinnnnns (U P 16,964 |ooeeviiinnnnn (1 P [ PO [V N 0 |. 03/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-8 CLASS NS  1.234%
L 31394V-76-0 [03/25/36 ..oevvvvnniiiiiiiiiereein s | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U P 882 |...ciiviins TAT |ooeiiiiins 0 s (L0 (U (VL0 ) . [ (VN (1 P [ PO [V 379 |. 03/25/2036 . |1.A ........
FREDDIE MAC SERIES 2781 CLASS SA  3.388%
.. 31394X-DP-8 [04/15/34 .oevvvriiiiiiiiiiiiici s | s . 09/15/2024 . |Paydomn .....oeuviviiiinnnns Jovvnninneiiiiiinens feeeneeeens 28,064 |............ 28,064 |............ 25,612 [..ooeennnnns 25,606 |........ennnn (U 2,458 | (U 2,458 | (U P 28,064 |.oovunnennns (1 P [ PO [V 656 |. 04/15/2034 . |1.A ........
FREDDIE MAC SERIES 2802 CLASS SL  3.829%
.. 31394Y-QJ-6 [04/15/32 oovvvviiiiiiiiiieis | s . 09/15/2024 . |Paydonn ....cevvnviviiinnnnn fevvninniiiiiiins foineneens 3,763 [eeiriinnn 3,763 |eveeinnnns 2,752 |oeeiiiinnnnns 2,809 |iiiiiiins (U P ST (U P [SS T (U1 O 3,763 [.ooovvirnnnnnns (1 P [ PO [V 87 | 04/15/2032 . |1.A ........
FREDDIE MAC SERIES 2795 CLASS ST  1.750%
L31394Y-VB-7 [12/15/32 s | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U FO, 1,845 | 1,649 [ooeviinnnnns 0 fens (1,649) |.ooeeeeeees (U . (1,649) |.eeveennnne [ (VN (1 P [ PO [V 433 . 12/15/2032 . [1.A ........
FANNIE MAE SERIES 2810 CLASS ME  5.500%
L 31395A-JY-2 [06/15/34 .evvvniiiiiiiiiiieiiiieciieeen | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 4,005 [ooiiiiins 4,095 [.....coeennns 4,38 |[....ccovnnnnn 4,370 |ooveiiinns 0 s (275) |vevrivinnnnns (U (V6] . (U1 O 4,005 [.oooiiininnnns (1 P [ PO [V 151 |. 06/15/2034 . |1.A ........
FANNIE MAE SERIES 2006-15 CLASS SP 1.306%
L 31395B-TT-0 [03/25/36 ..ovvvvvnniiiiiiiiiiiiciiiienceccenieees | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U FO, 9,955 [.ccoeeenne 10,367 [ovveeninnnnnne [V R (10,367) [vvvvvvernnnnns (U - (10,367) [cuvnereeennnnns [ (VN (1 P [ PO [V 955 . 03/25/2036 . [1.A ........
FANNIE MAE SERIES 2006-15 CLASS SB  4.966%
L 31395B-VI-0 [03/25/36 ..vvvvviiiiiiiiie e | s . 09/25/2024 . |Paydonn ......eevviviiiinnnn Jevnniinniiiiiiins e 1,083 |oeeeinnnns 1,083 |oeeeeiiiiiiiinnns [ N (U P (U 1,083 [oooiiiiiinnnnns (U 1,083 [oooiiiiiinnnnns (U1 O 1,083 [oeiiiiiinnnn (1 P [ PO [V 35 |[. 03/25/2036 . [1.A ........
FREDDIE MAC SERIES 2828 CLASS GF  8.500%
.. 31395C-80-5 [06/15/34 .evvvnriiiiiiiiiiiiiiiii e | s . 09/15/2024 . | Paydown ... ... (124) ). . (124) ). . 06/15/2034 . |1.A ........
FREDDIE MAC .005¢
L. 31395C-Y5-4 [02/15/33 ovvvviiiiiiiiiiinneireeerenies | s . 09/15/2024 . |Paydonn ....covvvvviiinnnnn Jevvnnnnieiiiiinns fonneneens 6,903 [........eee. 6,903 |iiiiinns 4,861 |oeevnnnnnnns 4,877 |ovveiiins (U 2,026 |.ccovinnnnnnns (U 2,026 . 02/15/2033 . |1.A ........
FANNIE MAE SERIES 2006-31 CLASS SX
.. 31398D-AP-4 [05/25/36 ...eevvvnniiiiiiiiiniiiiinii s | s . 09/25/2024 . |Paydown ... ... (7,039) | . (7,039) [... . 05/25/2036 . |1.A ........
FANNIE MAE .096¢
.. 31398D-PQ-6 [05/25/36 ....evvvuniiiiiiiiiiiiiiiiii s | s . 09/25/2024 . |Paydomn .....oueveviiiinnnns Joevnnnniniiiiinns feeeeeeniinnn 209 | 209 [ [ N (U P (U P 209 |oiiiiiiinns (U P 209 | [ PR 209 [ooooiiiiiinnnns (1 P [ PO [V 11 |. 05/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-512 CLASS SP 1.256%
.. 31395D-84-2 |03/25/36 ... N IR . 09/25/2024 . | Paydown ... . 03/25/2036 . |1.A ........
FANNIE MAE . 206¢
.. 31395D-UE-7 [06/25/36 ..evvvvniiiiiiiiiiiiiiiiiiiininiiiiinnieees | eeees . 09/25/2024 . | Paydoun . 06/25/2036 . |1.A ........
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FANNIE MAE SERIES 2006-50 CLASS KS  4.421%
L. 31398D-UU-1 [06/25/36 ..evvvnneeiiiiiiiieiiiiieeeeceiineeeees | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevinninniiiiiiins e 1,872 | 1,872 | 1,182 | 1,156 |oveeeeeiiinns (U P LA [T PO (U P LA [T PO [V P 1,872 [ooeeeiieiiinnns (1 P [ PO [V 53 |[. 06/25/2036 . |1.A ........
FREDDIE MAC SERIES 2906 CLASS SN 4.657%
L1395K-V0-1 [12/15/34 i s . 09/15/2024 . | Paydown ... ...10,197 ... . 12/15/2034 . |1.A ........
FREDDIE MAC .000¢%
L. 31395M-CV-9 [09/15/34 ovvvviiiiiiiiiiiniie s | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 22,842 | 22,842 | 25,067 |.....ceunnns 24,832 |.ooiiiiinnnnnn 0 fens (1,990) |.oeeeeeeeens (U . (1,990) |.evvennnnnnns (U P 22,842 [.oooiiiinnnnnns (1 P [ PO [V 745 |. 09/15/2034 . |1.A ........
FREDDIE MAC SERIES 2922 CLASS A 6.000%
L 31395M-U3-1 [02/15/35 v | s . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U FO, 2,308 |ieiieinnnnns 2,540 [oooeiiiiinnnnns [V R (2,540) |.oooeeeeen [V A (2,540) |.evvennnnns [ (VN (VN P [ PO [V 605 |. 02/15/2035 . |1.A ........
FANNIE MAE SERIES 2006-62 CLASS ST  7.000%
.. 31395N-6U-6 [04/25/36 ....ovvvnniiiiiiiiiiiiiiiiin s | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvninnieiiiinees feeeneneens 11,831 [oooeeeenees 11,831 [ 13,441 s 13,257 |oveeeiiininnns 0 fens (1,426) |..ooeeeeen (U . (1,426) |.eevvnnnnnnne (U P 11,831 | (1 P [ PO [V 551 |. 04/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS PO 0.000%
L 31390N-AP-2 [ 06/25/36 ..eevvnniiiiiiiiieeeiiii s | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 2,555 | 2,555 [oeiiiiiiiiinnns 520 |ooiiiiiiiins 578 |.oviiiiins (U 1,978 [ooeiiiiiiinnnns (U 1,978 [ooeiiiiiiinnnns (U1 O 2,555 [ooeiiiiiiinnnn (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-44 CLASS IS  1.206%
L 31395N-BF-3 [06/25/36 ...evvvniiiiiiiiiiiiiiiiineeecniieeeees | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U P 590 |ooiiiiiiiins 362 |.oeiiiiiins 0 s (362) |vevverrnnnnnns (U (362) |.oevvvnnnnnnns [ (VN (1 P [ PO [V 310 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS 0G ~ 0.000%
L 31395N-XW-2 [07/25/36 ovvveeeeiiiiiieeccei s | s . 09/25/2024 . |Paydonn ......oviviiiinnnns Jovvninnnniiiinees feeeneeeens 11,380 [oovveennnns 11,380 [oeerenne 10,052 |ooeveennnnns 10,188 [ooeiiiiinnnnnn (U 1,192 | (U 1,192 | (U P 11,380 |oveeniiiinnnnn (1 P [ PO [V N 0 |. 07/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-56 CLASS SG  1.373%
L 31395N-XY=8 [ 07/25/36 ovvvvnieiiiiiiiieciiiieeeceiieeen | s . 09/25/2024 . |Paydomn .....euuveviiiininns Jeenniiinneiiiiiines oo [V (U FO, 6,641 |..uunnnnnn 6,757 |oeeeeeeeenns 0 fens (6,757) [euvvvvnnnnnnnns (U . (6,757) [cuneeviinnnnns [ (VN (1 P [ PO [V 786 |. 07/25/2036 . |1.A ........
FANNIEMAE STRIP SERIES 410 CLASS C  3.000%
.. 31395Q-CP-3 [04/25/27 .covvvviiiiiiiiiiiiiiiineccenies | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U F 12,839 |oveveennnns 7,608 [....evvnnnnnnne 0 fens (7,608) [cevvvrrnnnnnnnn (U . (7,608) [ceneeevrnnnnns [ (VN (1 P [ PO [V F 5,302 |. 04/25/2027 . |1.A ........
FREDDIE MAC SERIES 2980 CLASS SL  1.472%
L 31395U-F6-3 [ 11/15/34 ovvveniiiiiiiiiiiiiieeciieeen | s . 09/16/2024 . |Paydomn .....euvvvviiiinins Joevnininniiiiinnes foeeeeiiii [V (U F 15,439 |............ 14,719 |l [V R (15,202) |..oeeeeeennns (U - (15,292) |ooevvvinnnnnns [ (VN (1 P [ PO [V F 1,802 | 11/15/2034 . |1.A ........
FREDDIE MAC SERIES 2979 CLASS SJ  5.223%
L 31398U-NF-4  [05/15/35 .ovvvviiiiiiiiiiieiriiiein s | s . 09/15/2024 . |Paydonn ....cevvnviviiiinnnn Jevvniinniiiiiiinns foneneens 5,985 [eeiiiiinns 5,985 [..ooceennnns T VA FO 2,944 [ooooiiiiiinnns (U 3,041 |oviiiiins (U 3,041 |oviiiiins [V P 5,985 [.ooiiiininnnns (1 P [ PO [V 190 |. 05/15/2035 . |1.A ........
FREDDIE MAC SERIES 3001 CLASS HP  0.746%
L 313950-A3-1 [06/15/35 viviiiiiiiii s | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 10,575 |[..ooeeeeeens 10,575 |ooeveennnnns 10,656 |............ 11,019 [, 0 s (444) |vvvviiiinnnns (U (444) |.oovvninns (U P 10,575 |oeeniiiiiinnnn (1 P [ PO [V 15 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3006 CLASS YS  4.310%
L 313950-TB-3 [ 07/15/35 ovvveiiiiiiiiiieiccciieeecviieeeen | s . 09/15/2024 . |Paydonn ....cevvnviviiiinnnn Joevvninnieiiiiinns foneneens 7,852 [oeeiiiinnns <2 F 7,374 |oveeeis 7,343 [oooiiiiiinnnnns (U P 509 |..iiiiiiinns (U P 509 |..iiiiiiins (U1 O 7,852 [oviiiiiiinnnns (1 P [ PO [V 211 1. 07/15/2035 . |1.A ........
FREDDIE MAC SERIES 3049 CLASS PS  3.384%
.. 31396C-XS-4 [10/15/35 .evvvnniiiiiiiiiiiiiiiie s | s . 09/15/2024 . |Paydonn ....covvnviviiiinnnn Joevvniniiiiiiiins foneneens 9,605 [..coeieenns 9,605 |.evuiins [T 9,343 [ooiiiiiinnnns (U P 262 | (U P 262 | (U1 O 9,605 [....ccvvnnnnnns (1 P [ PO [V 193 |. 10/15/2035 . |1.A ........
FREDDIE MAC SERIES 3074 CLASS 0A  0.000%
L 31396F-NH-2 [ 11715735 ovveeiiiiiiieieveeen | s . 09/01/2024 . |Paydoun .....evuvvvieinnnnn Joevvnnnniniiiiinns o, 9,679 [oeeiriinns 9,679 |innns 7421 | 7,671 [ooeeiiiiiinnnns (U 2,009 |..oooveinnnnnns (U 2,009 |..ooeviinnnns (U1 O 9,679 [ooevvvinnnnnns (1 P [ PO [V N 0 | 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3092 CLASS MS  5.085%
LB139BF-TX-1 [12/15/35 i s . 09/15/2024 . |Paydomn .....oeuviviiiinnnns Jovvnninneiiiiiinens feeeneeeens 17,370 [oooeeiennens 17,370 [oeennnnnnne 10,088 ... 10,199 |ovveeniinnne (U TAT2 |ooeeiiiiiiinnns (U TAT2 |ooeeiiiiiinnnns (U P 17,370 |oveeiieiinnnn (1 P [ PO [V 543 . 12/15/2035 . [1.A ........
FREDDIE MAC SERIES 3084 CLASS BH  5.500%
.31396G-CR-0 [ 12/15/35 ovvvviiiiiiiiiinrcrev s | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 14,338 [..coeeeee 14,338 |oeeeennnnns 16,109 |............ 16,101 [oooiiiiinnnnns 0 fens (1,763) [oovvvvnnnnnnnns (U . (1,763) [oenieiiinnnnns (U P 14,338 |.ooevvinns (1 P [ PO [V 526 |. 12/15/2035 . |1.A ........
FREDDIE MAC SERIES 3102 CLASS AS  5.086%
L 31396H-5C-9 [ 11/15/35 ovvveniiiiiiiiiniiiiieciieeen | s . 09/15/2024 . |Paydomn .....oeuviviiiinnnns Jovvnninneiiiiiinens feeeneeeens 15,130 [oovveennens 15,130 |oevvennnnnns 15,494 |............ 15,575 |oveeeiinine 0 s (445) |.vevveniinnnns (U (445) |.oovvvinnns (U P 15,130 |oeeniiiiinnnn (1 P [ PO [V 474 1. 11/15/2035 . |1.A ........
FREDDIE MAC SERIES 3114 CLASS IP  1.144%
L. 31396H-H5-1 [02/15/36 ..evvvniiiiiiiiiiicciiieeeeceiieeeeen | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U P P2 LEE I PO 0 s (179) [ouvreininnnnns (U [RV£°) ) PO [ (VN (1 P [ PO [V 103 |. 02/15/2036 . |1.A ........
FREDDIE MAC SERIES 3122 CLASS PT  1.070%
.31396J-LJ-2 [03/15/36 oevvvnniiiiiiiiiieeieiieeeeiieeen | s . 09/15/2024 . | Paydown ... . 03/15/2036 . |1.A ........
FREDDIE MAC
. 31396J-XL-4 [04/15/36 oevvenniiiiiiiiiieeeiieiieeen | s . 09/15/2024 . | Paydoun . 04/15/2036 . |1.A ........
FANNIE MAE SERIES 2006-95 CLASS ST
.. 31396K-4U-3 [10/25/36 ..eevvvniiiiiiiiiiiiiiiieeeceiineeeees | s . 09/25/2024 . |Paydown ... . 10/25/2036 . |1.A ........
FANNIE MAE
L 31396K-JY-9 [08/25/36 ..eevvnniiiiiiiiiiiiiiieeceiieeeeen | s . 09/25/2024 . | Paydoun . 08/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-81 CLASS QS
.. 31396K-N2-4 [09/25/36 ...cevvvnniiiiiiiiiiiiiiiiiinececinieees | s . 09/25/2024 . | Paydown ... . 09/25/2036 . |1.A ........
FANNIE MAE
L. 31396L-3N-8 [ 12/25/36 ...eevvveniiiiiiiiiiiiiiiiii s | eeeees . 09/25/2024 . |Paydonn .....eoveiiiiiiiins Jovnnnnniiiiiiinnns foeineiiiiiiins [ [ o [T P I T 0 Joeeeeeennn [V [ U (76) [oeiiiinnnnns [ 0 Jovvennennns 0 | (U [ o 14 ). 12/25/2036 . |1.A ........
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FANNIE MAE SERIES 2006-99 CLASS AS  1.186%
L 31396L-A0-3 [ 10/25/36 ..evvvnniiiiiiiieeiciieeeiieeen | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U FO, 8,799 |iveienns 9,170 . 10/25/2036 . |1.A ........
FANNIE MAE SERIES 2006-101 CLASS SA
L 31396L-HY-9 [ 10725736 ovvveniiiiiiiiieeciieciieeen | s . 09/25/2024 . |Paydown ... . 2,629 |.... . 10/25/2036 . |1.A ........
FANNIE MAE .
L 31396L-T3-4 [ 12/25/36 .ovvvvveiiiiiiiieeeceee s | s . 09/25/2024 . |Paydomn .....euuveviiiininns Joevniinieeiiiiinns feeeeeeiii [V (U FO, 1,630 |oeeeiiinnnns 1,636 . 12/25/2036 . |1.A ........
FANNIE MAE SEREIS 2006-110 CLASS CX  1.276%
L 31396L-XH-8 [ 11/25/36 ovvveniiciiiiiieeciieiieeen | s . 09/25/2024 . |Paydonn .....euuveriiiinnnns Jeevniinnieiiiiinnns feeeeeeiiii [V (U FO, 1,857 | 1,784 |oveeiiieinns 0 fens (1,784) [oovvninnnnnnns (U . (1,784) [oeeniiiinnnnnn [ (VN (VN P [ PO [V 164 |. 11/25/2036 . |1.A ........
FREDDIE MAC SERIES 3138 CLASS SC  1.472%
L 3139BN-TL-4 [ 04/15/36 ovvveniiiiiiiiieeeiiiecriieeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnnnieniiiiiinnes feeeeeeiiiis [V (U P A2 | 317 | 0 s (1T (U [(<1 70 ) [ (VN (1 P [ PO [V 130 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3140 CLASS X0  0.000%
LB139BN-EP-7 [ 03/15/36 ovvveniiiiiiiieeeecii e | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 9,504 [ 9,504 [.........e.e. 8,216 |.eevunnnnnns 8,349 [.....ooevnnnnns (U 1,155 | (U 1,155 | (U1 O 9,504 [....oovnnnnnnns (1 P [ PO [V N 0 |. 03/15/2036 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS SA  0.957%
L 31396P-2-0 [ 03/25/37 v | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V [ £ T PO 60 [ouviiiiiinnnns 0 s (60) |.oeeeeeeennns (U P [(CI0) ) O [ (VN (1 P [ PO [V N 5 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-21 CLASS MO  0.000%
L 31396P-3X-7 [ 03/25/37 ovvvviiiiiiiiiicieieis | s . 09/25/2024 . |Paydonn ......oviviiiinnnns Jovvninnnniiiinees feeeneeeens 11,580 [ooveeeenens 11,580 [oeeeininnns 9,203 |[....ccvvnnnnn 9,440 |.oeeiiinnnnnns (U 2,140 | (U 2,140 | (U P 11,580 |oveeniiiiinnnn (1 P [ PO [V N 0 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-18 CLASS SB  1.356%
.. 31396P-5X-5 [03/25/37 .evvvvviiiiiiiiiiiieiiiii s | s . 09/25/2024 . |Paydomn .....euuveviiiininns Jeenniiinneiiiiiines oo [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (1 P [ PO [V 250 |. 03/25/2037 . |1.A ........
FANNIE MAE SERIES 2009-59 CLASS HB  5.000%
.. 31396Q-RH-4 [08/25/39 ...eevvveiiiiiiiiiiiiicini s | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 6,543 [oeiiiiine 6,543 [............. TA% | 2 L LA PO 0 s (575) |vvvvvrrnnnnns (U [C76) ] . (U1 O 6,543 [.ooivinninnnns (1 P [ PO [V 209 |. 08/25/2039 . |1.A ........
FREDDIE MAC SERIES 3150 CLASS SA  1.422%
L 31396R-DF-1 [05/15/36 oevvvnniiiiiiiiiieiciiiecceceiieeeees | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U P 7 B R 270 |ooeiiiiiins 0 s (0] R (U [20) ) . [ (VN (1 P [ PO [V 144 ). 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3149 CLASS SM  1.422%
L. 31396R-J9-9 [05/15/36 ..evvvnriiiiiiiiiieiiii e | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U FO, 7,190 |oveeeinnnns 7,328 [ooeiiiiiiinnnns [V R (7,323) |eeeeeeees [V A (7,323) |eeveninannns [ (VN (1 P [ PO [V 872 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3153 CLASS JS  6.504%
L 31396R-L2-1 [05/15/36 ovvveniiiiiiiieeeeceiecevieeen | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 10,145 |............ 10,145 |o.eeeeins 11,985 |oovveeennnnns 7,040 |l 0 fens (1,662) [covvvnnnnnnnnn (U . (1,662) [cneeviinnnnns (U P 10,145 | (1 P [ PO [V 262 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3184 CLASS CD  0.000%
L31396U-IG-1 [ 11715735 v | . 09/01/2024 . |Paydonn .....ouunvvvriinnnnn Jevvnnnnieiiiiinns foinneneens 6,058 |[....covnnnns 6,058 |..cooeennn 4,406 |..coounnnnnn. 4,660 |...coovnnnnnnns (U 1,398 | (U 1,398 | (U1 O 6,058 |oiiiiiinnnn (1 P [ PO [V N 0 | 11/15/2035 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-46 CLASS SD
..31396V-A5-7 [1.056% 05/25/37 ...ovvvvniiiiiiniiieiiiiiiiniieees | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V (U P (7T PO 633 | 0 s (XX I (U [(CX) T [ (VN (1 P [ PO [V 80 |. 05/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-30 CLASS LI  1.046%
L 31396V-GU-6 [ 04/25/37 .ovvvvniiiiiiiiinncciiiciies | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U F 21,254 |oeeennnnne 21,662 |..occoeeennns [V R (21,662) [eevvvrennnnns (U - (21,662) [cennnievennnnns [ (VN (1 P [ PO [V F 1,884 |. 04/25/2037 . |1.A ........
FANNIE MAE WHOLE LOAN SERIES 2007-28 CLASS FD
.. 31396V-LI-6 [7.389% 01/25/36 ...ovvvvniiiiiiiiiiiiiiiiiinieeees | s . 09/25/2024 . |Paydomn .....eeviviiiinnns Jovvniinnniiiiiinens feeeeeeens 65,640 |............ 65,640 |............ 66,733 |.....ovvnnns 66,907 |..eoevvrinnnns 0 fens (1,267) [oovvnnnnnnnnnns (U . (1,267) [oeeneeiiinnnnnn (U P 65,640 |..oovunnnnns (1 P [ PO [V F 3,235 [. 01/25/2036 . [1.A ........
FANNIE MAE SERIES 2007-36 CLASS SI  2.356%
L1396V-RN-0 [ 12/25/32 i | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U FO, 6,241 | 5,999 [..ooiiiiinnnns [V R (5,999) [c.evnnnnnnnnnne [V A (5,999) [..ovvvvnnnnnnns [ (VN (1 P [ PO [V F 1,507 | 12/25/2032 . |1.A ........
FANNIE MAE SERIES 2007-57 CLASS MO  0.000%
L 31396W-JS-6 [06/25/36 ...evvnniiiiiiiiiiiiiiieceieeen | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 39,087 |........... 39,087 |......ceeenn 34,456 |............ 34,872 |.ooviiiiinnn (U 4,214 | (U 4,214 | (U P 39,087 |oeevueniienns (1 P [ PO [V N 0 |. 06/25/2036 . |1.A ........
FANNIE MAE SERIES 2007-67 CLASS SJ  0.180%
L 31396W-PG-5 [ 07/25/37 evvveiieiiiieeecceieieeen | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines 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  7.115%
L 3139BW-ZA-7 [ 07/25/37 v | s . 09/25/2024 . | Paydown ... . 07/25/2037 . |1.A ........
FANNIE MAE . 2209
L 31396X-UM=7 [ 08/25/37 v | s . 09/25/2024 . |Paydomn .....oueveviiiinnnns Joevnnnniniiiiinns feeeeeeniinnn (74T 675 |oiiiiiiinnns 426 |.oooiiiiins X N (U P 280 |.oooiiiiinnnnns (U P 280 |..ooeiiiinnnnns [ PR (74T (1 P [ PO [V 32 |. 08/25/2037 . |1.A ........
FANNIE MAE SERIES 2007-92 CLASS KS  1.106%
L 31396X-NU-2 [ 09/25/37 v | s . 09/25/2024 . |Paydown ... . 09/25/2037 . |1.A ........
FANNIE MAE .
.. 31396Y-C4-2 [03/25/38 ..ceevvviiiiiiiiiiiiiriiiii s | s . 09/25/2024 . |Paydonn .....eeviviiiinnns Jovvninniniiiiinens feeeeneens 16,107 |oeeeeennnnns 16,107 [oeeeeeeeeee 15,142 |oeeeennns 15,201 |oeeeiiinine (U P 815 | (U P 815 | (U P 16,107 [ooovieennnnnnns (1 P [ PO [V 233 . 03/25/2038 . [1.A ........
FANNIE MAE SERIES 2008-2 CLASS SA  0.876%
..31396Y-FA-5 |02/25/38 ... N IR . 09/25/2024 . |Paydonn .....eueveviiiinnns Joeviniinnniiiiiinns foveennneeeenn 00 [ 00 [ 10,641 10,819 [0 e (10,819) |. ..(10,819) |... . 02/25/2038 . |1.A ........
FANNIE MAE .015¢%
.. 31396Y-TY-8 [03/25/38 .. eevvvuiiiiiiiiniiiiiiiiniiniiiiiiiiinnes | neeees . 09/25/2024 . |Paydown ....c.evviiiiiinnns Jooveininniniiiiiinns Joviiininnns 9,616 [............. 9,616 |..ooennns 5,438 [.....coeeenns 5,001 |.ioiiiiennnnns (U 4,615 |t [U 4,615 . 03/25/2038 . |1.A ........
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FANNIE MAE SERIES 2008-11 CLASS SA  0.906%
L. 31396Y-UN-0 [03/25/38 ..evvvviiiiiiiiiiniieciin s | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii 0 fooeriiiiiiieennn 0 o 2,189 s 2,366 |..ooooeeeennn 0 fens (1,866) [c.vvvnnnnnnn 500 . 03/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-18 CLASS SC
L. 31396Y-V-0 [03/25/38 ..cevvvveiiiiiiiiiiiiiiiiii s | s . 09/25/2024 . |Paydown ... . 03/25/2038 . |1.A ........
FREDDIE MAC . 3249
L 31397A-ZX-4 [09/15/36 ovvviiiiiiiiieeeei e | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U P 844 | 809 |...covvinnnnns 0 s (809) [cvvvvvvnnnnnnns (U [R<[015) N PO [ (VN (1 P [ PO [V 163 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3211 CLASS SO  0.000%
L.31397B-AA-9 [09/15/36 ..evvvnniiiiiiiiiiieieeieceiieeen | s . 09/15/2024 . |Paydonn ....cevvnviviiiinnnn Jevvniinniiiiiiinns foneneens 5,356 [eeeiiiiinns 5,356 [...oceennnns 4,538 |....cconnnnns 4,616 |.oceevennnnnnns (U P LIV P (U P LIV P [V P 5,356 [.ooevvrnnnnnns (VN P [ PO [V N 0 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3219 CLASS SA  1.421%
L 31397B-GX-3 [09/15/36 .evvvnniiiiiiiiiieriiieceiieeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnnnieniiiiiinnes feeeeeeiiiis [V (U FO, 1,629 [ooviiiinnnns 1,625 |ovviiiins [V R (1,525) |.ooeeeeeeens [V A (1,528) |evvennnninnns [ (VN (1 P [ PO [V 172 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS AS  1.352%
L 31397B-HF-1 [09/15/36 ovvveiiiiiiiiecceeceiieeen | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U P 908 |....covvnnnnnns 863 |....oovvnnnnnns 0 s [R:X) ) (U 215K ) 1 PO [ (VN (1 P [ PO [V 140 |. 09/15/2036 . |1.A ........
FREDDIE MAC SERIES 3218 CLASS SN 7.058%
L 31397B-K2-6 [ 01/15/32 ovvveiiiiiiieecciiecieeen | s . 09/15/2024 . |Paydomn .....oeuviviiiinnnns Jovvnninneiiiiiinens feeeneeeens 12,655 [oeeinne 12,655 |ooeeeennnns 13,228 |oevennnnnns 12,883 |ovvveeniiiinnns 0 s (720 ) (U (2220} . (U P 12,655 |oiveiinnns (1 P [ PO [V 522 [.01/15/2032 . [1.A ........
FREDDIE MAC SERIES 3231 CLASS SE  5.146%
L31397B-W7-2 [ 10715736 wovveeiiiiiiievciien e | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 10,495 [ 10,495 |ooeeeennnnns 3,984 [....ccovnnnnn 3,149 [ooiiiiiinnnns (U A O, (U 7,346 |ooeeiinnnnns (U P 10,495 |oovvvinnnns (1 P [ PO [V 316 |. 10/15/2036 . |1.A ........
FREDDIE MAC SERIES 3228 CLASS OE  0.000%
..31397C-3J-6 [05/15/36 ..evvvvniiiiiiiiiiiiiiieeeceiieeeen | s . 09/15/2024 . |Paydonn .....eueveviiiinnns Jovvninnniiiiinnns feeeneneens 18,616 |oeeeennnnns 18,616 [............ 12,177 oo 12,763 |oveveeiiniens (U 5,853 |iiiiiiiinnns (U 5,853 | (U P 18,616 [.oooevvvnnnnnns (1 P [ PO [V N 0 |. 05/15/2036 . |1.A ........
FREDDIE MAC SERIES 3240 CLASS S  1.163%
L 31397C-GH-6 [ 11/15/36 wovveeiiviiiiieevciiin e | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U F 13,405 |ooeveennnnns 14,010 fooveeinnnnnnee [V R (14,010) [cevvvvrrrennns (U - (14,010) [ouuenivennnnns [ (VN (1 P [ PO [V F 1,293 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3235 CLASS SA  0.722%
L31397CME-6 [ 11715736 wovveeiiiiiiiiiiviiiieccinieeeenn | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U FO, 4,620 |eeeeennnnnns 4,853 |[..cooiiiinnnnns [V R (LX) 1 I [V A (4,853) |vvveennnnnnns [ (VN (1 P [ PO [V 256 |. 11/15/2036 . |1.A ........
FREDDIE MAC SERIES 3255 CLASS SA  1.263%
LB1397E-AG-0 [ 12/15/36 v | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U FO, 4,809 |ieevennnnnns 4778 |l 0 fens (4,778) [euvvnnrnnnnnnns (U . (4,778) [ceeeeiiinnnnnn [ (VN (1 P [ PO [V 498 |. 12/15/2036 . |1.A ........
FREDDIE MAC SERIES 3287 CLASS SE  1.473%
L 31397G-TA-2 [ 03/15/37 cevvviiiiiiiieeceeeceeen | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U FO, P P 2,228 oooeiiiiinnnnns [V R (2,228) |.oeeeeeeeen [V A (2,228) |evveeninnnnns [ (VN (1 P [ PO [V 185 |. 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS ES  0.624%
L 31397H-DE-5 [06/15/37 v | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V [ LI 36 |eeiiriis 0 s (36) [cevvvrnnnnnnnns (U P (36) |+evvenninnnns [ (VN (1 P [ PO [V N 3 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3318 CLASS HS  1.284%
L 31397H-DT-2 [ 06/15/37 covvviiiiiiiiiecccciieccccvvieeeeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevniiineeiiiiiiens foeeneeeiiiis [V (U P 332 [ 1T R 0 s (313) |evveeviriennns (U (313) |oevvvennns [ (VN (1 P [ PO [V 28 |. 05/15/2037 . |1.A ........
FREDDIE MAC SERIES 3349 CLASS MY  5.500%
L 31397-VU-5 [ 07/15/37 v | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Jevvnninnieiiiiinns foneneens 7,901 [ooiiiiinnnnns 7,901 |oeieinns 8,612 |.vvennnnnns 8,531 | 0 s ({10 (U [(CKI0) N PO (U1 O 7,901 | (1 P [ PO [V 287 |. 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2008-62 CLASS FB  6.344%
L 31397L-X3-8 [ 07/25/38 ovvveiiiiiiiiieeeee e | s . 09/25/2024 . |Paydoun ......evvviiiinnnns Joevnniinieiiiiines foeeeieiiinan (72 N N 928 |..oiiiiiins 966 |....covvnnnnnnns 959 [ooiiiiiiiinnns 0 s (7 T (U P (79 FEP [ PR [S72 0 R (1 P [ PO [V 40 |. 07/25/2038 . |1.A ........
FANNIE MAE SERIES 2008-88 CLASS FA  6.614%
L B1397M-XL-6 [ 10725738 v | s . 09/25/2024 . |Paydomn .....oueveviiiinnnns Joevnnnniniiiiinns feeeeeeniinnn 469 | 469 |...ooevvnnnnns L1 P 490 | 0 s (20 (U P (21 F [ PR L (1 P [ PO [V 20 |. 10/25/2038 . |1.A ........
FANNIE MAE SERIES 2009-56 CLASS Al  0.506%
L31397N-7G-4 [07/25/49 v | s . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V [ 2 R 8 | 0 s () O (U P [2:7 ) P [ (VN (1 P [ PO [V N 2 |. 07/25/2049 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS YS  0.256%
LO1397N-FK-6 [ 03/25/39 i | s . 09/25/2024 . |Paydomn .....ouvveviiiinnnns Jeevninnneiiiiines feeeeeiiii [V (U P 345 [ 360 |..ecevnnnnnnnns 0 s (360) [cevvvnnnnnnnnns (U [R<ICI0) N PO [ (VN (1 P [ PO [V N 9 |. 03/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-17 CLASS QI  5.500%
.. 31397N-FS-9 |03/25/39 ... [ R . 09/01/2024 . | Paydown ... . 03/25/2039 . |1.A ........
FANNIE MAE .000¢%
LB1397N-NG-7 [ 08/25/38 v | s . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Jevvnninnieiiiiinns foneneens 7,307 fooriiiiinnnns 7,307 |oveerinnns 4,240 |............. 4,527 |ooeeiiiiinnnnns (U 2,780 [ooeeriiiiinnnns 0 . 08/25/2038 . |1.A ........
FREDDIE MAC SERIES 3397 CLASS SQ  0.514%
L B31397P-MB-3 [ 12/15/37 v | s . 09/15/2024 . | Paydown ... . 12/15/2037 . |1.A ........
FREDDIE MAC .
L 31397P-U7-3 [01/15/38 v | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U P TE T 377 | 0 s (377) [ervnnnnnnnnnnns (U (<740 ) A [ (VN (1 P [ PO [V 25 [. 01/15/2038 . [1.A ........
FANNIE MAE SERIES 2010-150 CLASS MS  1.136%
..313970-CE-6 |01/25/41 ... R IR . 09/25/2024 . | Paydown ... .. (19,465) |... . 01/25/2041 . |1.A ........
FANNIE MAE .665¢%
L. 313970-WH-7 [03/25/41 oivvvviiiiiiiiiiiiciiciiines | e . 09/25/2024 . |Paydown .....oevviiiiiinnns Jooveninnnnniiiininns Joveennnenennnnn 0 Lo 00 31,827 31,799 i 0 (31,799) el 0 (31,799) . 03/25/2041 . |1.A ........
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FREDDIE MAC SERIES 3419 CLASS SA  0.975%
L 31397R-5U-2 [ 02/15/38 vvviiiiiiiiiceiecieeen | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnnnieniiiiiinnes feeeeeeiiiis [V (U FO, 3,963 [.....covnnnnn 4,029 . 02/15/2038 . |1.A ........
FREDDIE MAC SERIES 3417 CLASS YS  2.329%
L 31397R-LC-8 [02/15/38 ovvveniiiiiiiineeeeiiecevieeen | s . 09/15/2024 . | Paydown ... ... 8,692 [.... . 02/15/2038 . |1.A ........
FREDDIE MAC
L31397T-TF-3 [03/15/37 ovvviiiiiiiiieeeccvieecccvvieeeees | s . 09/15/2024 . |Paydomn ....ceuvvviiiinnnns Joevniiniieiiiiiinees foeeneeeiiiis [V (U FO, 6,385 |ieeeennnnnns 6,610 . 03/15/2037 . |1.A ........
FREDDIE MAC SERIES 3449 CLASS MT  5.456%
L 31397T-HI-4 [07/15/34 v | . 09/15/2024 . |Paydonn ....cevvnviviiiinnnn Jevvniinniiiiiiinns foneneens 3,312 [ 3,312 [iiiiiiinnns 3,207 | 3,187 . 07/15/2034 . |1.A ........
FANNIE MAE SERIES 2011-57 CLASS SE  0.656%
L31397U-MT-1 [ 07725741 v | s . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V (U FO, 1,334 | 1,316 [cevveiniennnns 0 fens (1,316) [ouvvnnnnnnnnnns (U . (1,316) [onneiiinnnnns [ (VN (1 P [ PO [V 114 . 07/25/2041 . |1.A ........
FANNIE MAE SERIES 2011-63 CLASS DS  0.526%
L 31397U-SN-0 [07/25/41 v | s . 09/25/2024 . |Paydomn .....eevvviiiininns Joevniinniniiiiiinns freeeiiii [V (U FO, 1,033 | 1,561 [ceveeiiiinnnns 0 fens (1,022) |............ 539 |........ (1,561) [onneeiiinnnnns [ (VN (1 P [ PO [V 55 [. 07/25/2041 . [1.A ........
FREDDIE MAC SERIES 3460 CLASS AY  5.000%
L 313970-4B-8 [ 06/15/38 ..evvnniiiiiiiiiiiiiiiii e | s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 31,733 | 31,733 [ooviiinnnns 33,399 [oeiiiienns 33,286 |....oeeeennns [V R (1,554) |.ooeeeeeeens [V A (1,554) |evvnnnne (U P 31,733 [t (1 P [ PO [V F 1,056 |. 06/15/2038 . |1.A ........
FREDDIE MAC SERIES 3485 CLASS SQ  1.094%
LBAB97W-ZL-2 [ 07/15/36 v | s . 09/15/2024 . |Paydomn ....cevvvviiiinnnns Joevnininiiiiiiinnes foeieeeeiiiis [V (U FO, 3,691 |oeevennnns 3,894 [ [V R (3,8%4) ..ot [V A (3,894) |evvennninnnns [ (VN (1 P [ PO [V 367 |. 07/15/2036 . |1.A ........
FREDDIE MAC SERIES 3480 CLASS BE ~ 5.500%
L 31397Y-6l-6 [ 08/15/38 ..vvvnniiiiiiiiiiiiiiiii e | s . 09/01/2024 . |Paydonn .....euuvivriinnnnn Joevvninnieiiiiins foieeeens 4,860 |[....ccevnnnns 4,860 |..ooennnnnns 5,270 |ovvevennnns 5,223 [ooiiinnnnnns 0 s (364) |vvvverrnnnnnns (U (364) |.oovvvnnnnnnns [V P 4,860 |oeuuniiiiinnnn (1 P [ PO [V 182 |. 08/15/2038 . |1.A ........
FREDDIE MAC SERIES 3501 CLASS SC  0.394%
L 31397Y-SN-2 [ 01715739 v | s . 09/15/2024 . |Paydomn ....eevvvviiiinnnns Joevnniininiiiiiinnes foeineeeiiiis [V (U P L7 2N R 752 |oeeiiiiiins 0 s (752) |vevverinnnnns (U (WE74 ) . [ (VN (1 P [ PO [V 59 [. 01/15/2039 . [1.A ........
FREDDIE MAC SERIES 3556 CLASS FA  6.366%
L 31398E-K2-9 [ 07/15/37 wevveiiiiiiiiiiiiiiiiiiecciieeeen | s . 09/15/2024 . |Paydomn .....oeuviviiiinnnns Jovvnninneiiiiiinens feeeneeeens 10,074 |............ 10,074 |............ 10,472 |oevennnnnns 10,461 [ooeiiiiinnnnns 0 s (215 (U (386) [cvvvrevrnnnnnn (U P 10,074 |oeeiiiiinnnnn (1 P [ PO [V 427 1. 07/15/2037 . |1.A ........
FANNIE MAE SERIES 2009-78 CLASS KI  6.000%
L 31398F-LK-5 [ 10725739 vvviiiiiiiiiici s | s . 09/01/2024 . |Paydonn ....ceuunvevviinnnnn foevvnninniniiiiiinns Jovvennnieeennnn 00 i 00 [ 4,042 103,929 | 0 e (3,929) | 0 e (3,929) [.oovvvvnnnnnnns [ (VN (1 P [ PO [V 686 |. 10/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-87 CLASS YS  0.756%
L 31398F-R5-2 [11/25/39 .ovvvviiiiiiiiiiniiiicciies | s . 09/25/2024 . |Paydonn .....oeevvviiiinnnn Joevinninnniiiiniinns Joveennininnn 00 i 00 [ 1,206 | 1,260 [ 0 e (1,260) v 0 e (1,260) [oeeneevennnnns [ (VN (1 P [ PO [V 89 | 11/25/2039 . |1.A ........
FANNIE MAE SERIES 2009-94 CLASS FX  5.736%
L 31398F-V7-3 [02/25/38 v | s . 09/25/2024 . |Paydoun ......eeoveviiinnnnn Joevevninnnniniinnns foveeennnnn 2,806 [ 2,806 [ 2,411 02,380 [ 0 e 426 | 0 e L7 2 R (U1 O 2,806 |oeuuuiiiiinnnn (1 P [ PO [V 98 |. 02/25/2038 . |1.A ........
FANNIE MAE SERIES 2010-5 CLASS 0A  0.000%
..31398G-G6-0 [02/25/40 ...cevvvnniiiiiiiiiiiiiiiiieecenies | s . 09/01/2024 . |Paydoun ......eovvvveiinnnns Joevvniinineiiiniinns foeeennnn 20,007 [l 20,007 ..l 13,009 | 13,265 [l 0 6,742 [0 e 6,742 | (U P 20,007 |eeeennniens (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 oevvvniiiiiiiiiiccciieevieeen | s . 09/01/2024 . |Paydoun .....ovvnvvvieinnnnn foevvvninnnneiiininns foveeennnnn 5,793 it 5,798 [ 5417 05,295 | 0 e 498 |0 e 498 | (U1 O 5,793 [ooiiiiiiinnnns (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 .evvvvniiiiiiiiiiiiiiieeeeceiieeeen | s . 09/01/2024 . |Paydoun .....euuvvvviiinnnns Jevvnnininiiiiniinns foveennnn 12,755 12,755 [ 8,811 | 9,071 [0 3,684 [0 e 3,684 |..nennnnns (U P 12,755 |ovviiies (1 P [ PO [V N 0 |. 04/15/2036 . |1.A ........
FREDDIE MAC SERIES 3578 CLASS GO  0.000%
L.31398J-W7-4 [07/15/38 evveeiiiiiiiiiiiiiiiiineecceii e | s . 09/01/2024 . |Paydoun .....ovvnvvvieinnnnn Joevvnninnnneiiininns foveennnn 5,541 [ 5,541 [ 4,484 454 0 e 997 O e 997 | (U1 O 5,541 [t (1 P [ PO [V N 0 |. 07/15/2038 . |1.A ........
FREDDIE MAC SERIES 3571 CLASS FE  6.406%
..31398J-YB-3 [08/15/35 .evvvvriiiiiiiiiiiiiiiieeeceiieeen | s . 09/15/2024 . |Paydonn ....cevunvvviinnnnns Joevnnninnneiiiiiinns foveeneenenn2, 7780 et 2,778 [ 2,908 | 2,899 [ 0 e (126) vl 0 s (126) [oveneeiinnnnns (U1 O 2,773 |eveiiiiinnnns (1 P [ PO [V 119 |. 08/15/2035 . |1.A ........
FREDDIE MAC SERIES 3616 CLASS B 5.000%
L31398L-GA-5 [ 12/15/39 ovvvviiiiiiiii s | s . 09/01/2024 . |Paydonn .....ouunvvviennnnns Joevvnninnneninininns foveenennnn 2,315 [ 2,315 [ 2,427 | 2,452 |0 e (136) [l 0 e (136) . 12/15/2039 . |1.A ........
FREDDIE MAC SERIES 3606 CLASS CS  0.894%
L3139BL-NY=0 [ 12/15/39 i | s . 09/15/2024 . | Paydown ... .. (15,508) |... . 12/15/2039 . |1.A ........
FANNIE MAE
L 31398M-DH-6 [ 11/25/36 ovvveniiiiiiiiiiecciieeccviieeen | s . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 5,923 |.iiieins 5,923 [ooiiiinnnns 4,583 |.....coennnnn 4,624 |.....ccennnnnns (U 1,299 | (U 1,299 . 11/25/2036 . |1.A ........
FANNIE MAE SERIES 2010-95 CLASS SB
LO139BN-EY-6 [09/25/40 ..vvvvniiiiiiiiicieiies | s . 09/25/2024 . |Paydown ... ... (2,216) | . (2,216) |... . 09/25/2040 . |1.A ........
FANNIE MAE
L 31398N-JX-3 [09/25/40 ...evvvviniiiiiiiiiieiiiiin s | s . 09/25/2024 . | Paydoun . 09/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-100 CLASS CS
L. 31398N-KB-9 [09/25/40 ...covvvnniiiiiiiiiiiiiiiiieneeciniees | s . 09/25/2024 . | Paydown ... . 09/25/2040 . |1.A ........
FANNIE MAE
L. 31398N-L2-8 [10/25/40 .evvvvniiiiiiiiiiiiiiiiiiiininiiiiinneeees | aeeees . 09/25/2024 . | Paydoun . 10/25/2040 . |1.A ........
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FANNIE MAE SERIES 2010-46 CLASS P  5.500%
.. 31398P-UU-1 | 06/25/40 e [ . 09/01/2024 . |Paydoun .......oooeeeiiiiins foeniiininiiis e 3,060 [.cunnnnnne 3,060 ...t 3,334 [ 3,254 [ 0 s (194) |vevvviiinnns 0 s (194) |vevviiiinnnns 0 e 3,060 [.evvvrrrnnnns (VN 0 | [V 113 [. 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-67 CLASS SC  0.406%
..31398R-HM-0 | 06/25/40 ... [ [P . 09/25/2024 . | Paydoun ... ... 2,249 ... . 06/25/2040 . [1.A ........
FANNIE MAE .026°
.. 31398R-JB8-9 | 06/25/40 .oovvviiiiiiiiii [ . 09/25/2024 . |Paydown .........oooeiiiiiis |oeiiiiiiiii e [ 0 [ 3,797 |oeeeeeeens 3,854 . 06/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-65 CLASS SC  0.000%
. 31398R-LT-0 |06/25/40 oo [ . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeeniiiniii e 60,640 [............ 60,640 |............ 59,773 |eeeiiinn 60,267 |..eeevvrrnnnns 0 s KT P, [V ST KT P, 0 s 60,640 |....oooeeenns (VO 0 | [V 0 | 05/25/2040 . |1.A ........
FANNIE MAE SERIES 2010-59 CLASS SD  0.376%
..31398R-MQ-5 |06/25/40 .coovvveiiiiiiiiii [ . 09/25/2024 . | Paydown [V R (14,900) [vvvvvvennnnnns 0 e (U O (VN 0 | [V 579 |. 06/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-142 CLASS SC  1.206%
.. 313988-KW-2 | 12/25/40 oo [ . 09/25/2024 . | Paydown [V R (3,435) [cvvnnnnnnnnnns 0 e (U O (VN 0 | [V 304 | 12/25/2040 . (1.A ........
FANNIE MAE SERIES 2010-134 CLASS SV  0.626%
.. 313988-MC-4 | 12/25/40 oo [ . 09/25/2024 . | Paydown 0 fnns (6,837) [c.vvvvnnnnnnnns 0 e (U O (VN 0 | [V 403 | 12/25/2040 . (1.A ........
FANNIE MAE SERIES 2010-139 CLASS SB  0.606%
.. 313988-XB-4 | 12/25/40 ccooeiiiiiii [ . 09/25/2024 . | Paydown 0 fnns [WATAL N 0 e (U O (VN 0 | [V 458 | 12/25/2040 . [1.A ........
FANNIE MAE SERIES 2010-68 CLASS SC  1.086%
.. 31398T-GX-3 |07/25/40 ooevveeeiiiiiiiii [ . 09/25/2024 . | Paydown 0 fnns (3,806) [cvvvvvvrnnnnnnn 0 e (U O (VN 0 | [V 409 |. 07/25/2040 . (1.A ........
FREDDIE MAC SERIES 3662 CLASS 7B 5.500%
..31398V-8Y=3 | 08/15/36 ..eevvvvviiiiiiiiiiiiiiiiiiiiiieiiiiieieeiens [ . 09/01/2024 . | Paydown 0 0 . 08/15/2036 .
..31404R-YS-0 |FNMA POOL 776621  5.500% 04/01/34 ............ [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 04/01/2034 .
..31406G-Y6-0 |FNMA POOL 809933  5.951% 03/01/35 ........ocee [ennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 03/01/2035 .
..31407C-K9-7 |FNMA POOL 826620  7.110% 08/01/35 ....ceevvves [oeennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 08/01/2035 .
..31407K-T7-4 |FNMA POOL 833174  5.704% 09/01/35 . 09/01/2024 . |Paydown 0 0| . 09/01/2035 .
..3140M0-B5-7 |FNMA POOL BV9959  4.000% 06/01/52 . 09/01/2024 . |Paydown 0 0| . 06/01/2052 .
..3140Q7-EW-3 | FNMA POOL CAO148  4.500% 08/01/47 . 09/01/2024 . |Paydown 0 0| . 08/01/2047 .
..3140XH-JK-4 | FNMA POOL FS2065  4.000% 06/01/52 . 09/01/2024 . |Paydown 0 0| . 06/01/2052 .
..3140XH-NB-9 | FNMA POOL FS2185  4.000% 06/01/52 . 09/01/2024 . |Paydown 0 0| . 06/01/2052 .
..31410K-CE-2 | FNMA POOL 889369  6.000% 02/01/38 ............ [....... . 09/01/2024 . | Paydoun ... .0 . 0 . 02/01/2038 .
..31410K-NG-5 |FNMA POOL 889691  6.000% 07/01/38 .......evvus [oeennn . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2038 .
..31413C-F5-3 |FNMA POOL 941288  6.000% 07/01/37 .....cevvvee [eeennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 07/01/2037 .
..31414A-EQ-1 |FNMA POOL 960143  6.000% 11/01/37 .....ceevves [oeennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 11/01/2037 .
..31414B-NC-0 |FNMA POOL 961287  6.000% 01/01/38 ......evvves [oeennnn . 09/01/2024 . | Paydoun ... .0 . 0 . 01/01/2038 .
..314158-D4-8 | FNMA POOL 981723  5.500% 07/01/38 ............ [....... . 09/01/2024 . | Paydoun ... K .0 . .. 0 . 07/01/2038 .
..31418A-HY-7 | FNMA POOL MA1146  4.000% 08/01/42 . . |- 09/01/2024 . | Paydoun ... ... (2,728) | .0 . .109,135 |.. 0 . 08/01/2042 .
..31418A-XZ-6 | FNMA POOL MA1595  4.000% 09/01/33 . . |- 09/01/2024 . | Paydoun ... . ... (597) | .0 . 11,154 .. 0 . 09/01/2033 .
..31418E-E6-3 |FNMA POOL MA4656  4.500% 07/01/52 . 09/01/2024 . |Paydown ..217,260 |. L3413 ). 0 .220,674 0| . 07/01/2052 .
..31418E-GK-0 | FNVA POOL MA4701  4.500% 08/01/52 . 09/01/2024 . |Paydown . . K ..152,409 |. . (66) | 0 .152,344 0| . 08/01/2052 .
..31418E-JF-8 | FNMA POOL MA4761  5.000% 09/01/52 . 09/01/2024 . |Paydown ..195,524 ..196,929 |. ..196,852 |. (1,328) | 0 . 195,524 0| . 09/01/2052 .
..31418E-KU-3 | FNMA POOL MA4806  5.000% 11/01/52 .......ceeun [oeennnn . 09/01/2024 . | Paydoun ... ...78,016 ...76,689 |............76,740 |...coervnnnnnnn0 fonnnnniins 1,276 |. .0 . ..78,016 |.. 0 . 11/01/2052 .
..314185-4V-8 | FNMA POOL AD5335  5.000% 07/01/40 ......ccccee [oernnnn . 09/01/2024 . | Paydoun ... ... 1,175 1,282 e 1,247 | . (72)). .0 . 1,175 ). 0 . 07/01/2040 .
..31418U-BS-2 | FNMA POOL AD6348  5.500% 05/01/40 ............ [.eeeen . 09/01/2024 . | Paydoun ... ... 1,769 1917 e 1,917 ... (148) ] .0 . .1,769 .. 0 . 05/01/2040 .
..31418V-3A-8 |FNMA POOL AD7992  4.500% 07/01/40 ......ccccee [oeennn . 09/01/2024 . | Paydoun ... ....2,628 2,740 )i 2,740 ..l L (13)). .0 . .2,628 |.. 0 . 07/01/2040 .
..31418V-UM-2 | FNMA POOL AD7787  5.500% 08/01/40 ..........o. [oeennn . 09/01/2024 . | Paydoun ... ....5,703 ....6,162 |.............6,162 |.... ... (459) | .0 . .5,703 |.. 0 . 08/01/2040 .
..31418X-EK-0 | FNMA POOL AD9137  4.500% 08/01/40 ............ [....... . 09/01/2024 . | Paydoun ... ...15,900 ...16,571 ...16,571 ... (671)]. .0 . ..15,900 |.. 0 . 08/01/2040 .
..31419B-SY-2 |FNVA POOL AE1434  4.500% 08/01/40 . U [P . 09/01/2024 . | Paydoun ... ... 1,632 . 1,701 ) 1,701 ... (69) ] .0 . ...1,632 |.. .0 . . 08/01/2040 .
..31419C-R4-7 | FNMA POOL AE2306  5.000% 08/01/40 ......ccceee [oeennnn . 09/01/2024 . |Paydown ......ooeeeeeeeneees |ooeeennniinnnnnnnnns Joeeeeennn 18,567 i, 18,567 |.....oee.... 19,765 |............ 19,765 ... 0 e (1,198) [oovvvnnnnnnnees 0 | (1,198) |0 v 18,567 0 . 08/01/2040 .
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FRANKLIN CNTY OH CONVENTION FA  6.540%
. 353174-FlI-0 [ 12/01/36 wovvvvviiiiiiiiiiiiiiiiiieeeeeeeceiieeeeeens [ . 09/25/2024 . | JP MORGAN CHASE .......... |.coeeeeeeeennnnnnns |oeeeennn 125,610 )il 110,000 ... 128,307 [ 125,257 fovvvvvvnnnnnnnn O o (841) [l 0 e (84 |0 [ 124,416 [l 0 [, 1,004 |......... 1,09 |ooeeeennens 5,895 |. 12/01/2036 .|1.C FE ....
FREDDIE MAC STACR SERIES 2018~ SERIES 2018-
..35563T-AL-5 |DNA2 CLASS M2AT144  6.644% 12/25/30 ......... [....... . 09/25/2024 . | Paydoun ... . 12/25/2030 . [1.A ........
FREDDIE MAC STACR SERIES 2018~ SERIES 2018-
.. 35563W-AH-7 |DNA3 CLASS M2 144A  7.495% 09/25/48 ......... [....... . 09/25/2024 . |Paydown ........oooeeeeiiins |oeniiinnennnnnnnns | 78,607 |l 78,607 | 70,091 [ 71,078 [ 0 [ 7,534 0 70834 0 [ 78,607 [ O i, 0 | [V 4,013 |. 09/25/2048 . [1.A ........
LOS ANGELES CNTY CA PUBLIC WKS  7.488%
L SA4TIE-NT-7 1 08/01/33 wovvvvviiiiiiiiiiiiiiiiiiiiiiievciceeeeeeeens [ . 08/01/2024 . |Call 100.0000 ..... foeeeeiiiiiiiiiiiiies fooeeennnnn,000 .eninlllll. 5,000 | 6,022 5,701 |0 [ (88) [ O e (68) 0 6,633 |0 (633) [cvvvvvnnnns (XX P 374 |. 08/01/2033 . [1.B FE ....
MARYLAND ST TRANSPRTN AUTH LTD  6.650%
.57420L-AM-8 | 07/01/32 wevvvvviiiiiiiiiiiiiiiiiiiiiiiieciieieeeeeens [ . 07/01/2024 . |Call 100.0000 ..... fooeiiiiiiiiiiiii foeeeeens 25,000 [oevenennns 25,000 [ocennnnnne 28,879 |............ L P 0 s (254) |vvvviniinnnns (U (254) |ovevviiiinnnnns 0 s LA VN R (U (2,412)|......... (2,42) |l 1,663 |. 07/01/2032 . [1.G FE ....
MASSACHUSETTS ST EDUCTNL FING SERIES A Redenption 100.0000
..57563R-SU-4 |4.949%% 07/01/38 ..oooeveeeiiiiiiee [ . 07/01/2024 . | .. P A R 215,000 [oveeeeennns 215,000 |........... 215,000 |........... 215,000 |....oooeeenns 0 e (VO 0 | (VO 0 e 215,000 |..ooeeieeennnn (VN 0 | [V 10,640 (. 07/01/2038 . |1.C FE ....
METROPOL ITAN TRANSN AUTH N Y D 7.336%
L BO25ON-ZH-9 | 11/15/39 oo [ . 08/09/2024 . | Call 18.4230 ... [ s 94,738 |........... 80,000 |........... 119,044 |........... 14,120 ...l 0 fens (1,068) [covvvennnnnnnns 0 fnns (1,068) [covvvennnnnnnns 0 eeeeenn 127,800 [..evvvvvvnnnnes 0 f...... (33,062) . 11/15/2039 . [1.C FE ....
NEW YORK ST TRANSPRTN DEV CORP SERIES B
..650116-BB-1 3.323% 07/01/26 ...coovvveeeeieieeeies [ . 08/19/2024 . | WELLS FARGO .....coovvveee |ereeeeniiiineeeenns |oeees 6,591,736 |........ 6,775,000 |........ 6,864,716 |........6,800,001 |............... 0 |oeeeeees (6,186) [eveeeeeeennnnn O fevnnnnns (6,186) [ounnnvnnnnnnnnn 0 s 6,793,815 |.. ... (202,079) . 07/01/2026 . 2.B FE ....
OKLAHOMA ST DEV FIN .
..678908-4G-6 |06/01/44 ...oovvvvviiiiiiiiiiiiiiiiiiiiiieiiiiiieeeens [ . 09/11/2024 . | WELLS FARGO .....oovvvvvee |orerniiiniiiinennns s 950,988 |[........... 950,000 |........... 950,000 |........... 950,000 |....ooeeeennnn 0 e (VO 0 | (VO 0 950,000 [..ooeeieiinnns [V 988 [o.vvvvrnnnns 988 [....uvvnnnn 34,281 |. 06/01/2044 . |1.A FE ....
PANHANDLE TX ECON DEV CORP LEA  3.985% Redenption 100.0000
..B9848A-AA-6 [ 07/15/48 ..eeeviiiiiiiiiiiiiiiiiie e | s L 07/15/2024 . | evveeiiiiiniiiniiiniiiiiinins e e 21,088 [oeeeeennes 21,088 |............ 20,584 |............ 20,608 |...oeevvrnnnns 0 s 223 I O [V ST 223 I O, 0 s 21,088 |oooeeeeenennns (VN 0 | [V 840 |. 07/15/2048 . [1.E FE ....
TRIBOROUGH NY BRIDGE & TUNNEL ~ 5.550%
Pl e B I N Y U [P . 09/17/2024 . | JP MORGAN CHASE .......... |oeeeeeeeieieeeeennns |oeees 1,905,105 |........ 1,860,000 |........ 2,260,236 |........ 2,205,464 |............... [V R (14,191) [eeeveeiennnns [V R (14,191) [eeevneiennnns 0 fnns 2,191,273 |oveeiiiiinnnns 0 f..... (286,168) |...... (286,168) [...evveeeees 86,885 |. 11/15/2040 . (1.D FE ....
UNIV MISSISSIPPI MS EDUCTNL BL SERIES D MORGAN KEEGAN RAYMOND
..914476-SB-3 14.452% 11/01/35 ..ooeeeeeiieiiiee [ . 09/11/2024 . | JAMES «.eovnnnniiiiiiiies e e 160,002 |.......... 160,000 |[.......... 160,000 |[.......... 160,000 [...ovvvvnnnnnee 0 e (VO 0 | (VO 0 eeeeenn 160,000 |.....ovvvvnnnes (VN P2 O 2 [, 6,154 |. 11/01/2035 . [1.C FE ....
UTAH ST TRANSIT AUTH SALES TAX SERIES B
..917565-LB-7 15.937% 06/15/39 ...cooeeeiiiieiiieiieiee [ . 08/29/2024 . | JP MORGAN CHASE .......... |oeeeeeeeeeeiieneenes s 778,359 |......... 710,000 |[........... 881,145 |........... 855,065 [......evvnnnnn 0 fens (6,264) |....cceeennnn (U . (6,264) |....cceeennnn 0 eeeeenn 848,801 |....ooeeeeenns 0 f...... (70,442) |....... (70,442) |............ 29,741 |. 06/15/2039 . |1.C FE ....
WASHINGTON ST CONVENTION CENTE ~ 6.790%
.. 93976A-AH-5 07/01/40 ..vvvvvvvvnrnnnniniiiiiiiiiiiiiiiiiiiiiiiiins [ eeeens . 07/01/2024 . | Call 100.0000 ... foeeeeiiiiiiiiiiiiies fooeiinnn 10,000 J............ 10,000 |............ 12,089 |............ 11,827 [ovvvennnnnns 0 Joeeeeeeenns (84) [cvvvvnnnnnnnns 0 Joeeeeeeenns (84) [cvvvvnnnnnnnns 0 Joeeeeeennn 11,743 |ovvvvennnnnes 0 f....... (1,743))........ (A, 743) oo 679 |. 07/01/2040 . [2.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 43,538,885 41,693,131 54,724,365 44,698,068 0| (4,361,823 16,004 | (4,377,827) 0 45,053,808 0| (1,514,98)| (1,514,923) 2,036,376 | XXX XXX
AGE TELEVISION NETHORKS LLC  3.780% 08/22/24
+.00003#-AC~7 | +evveeeririiiiiiieiiiiiieeeieeeeeeeeeeeeeeeeeeeeeeeeeeees [ . 08/22/2024 . |Maturity ....oeeeeeiiiinnns Jooveiiiiins e 500,000 |.......... 500,000 |........... 491,820 |........... 499,311 [oeeeniinnnnnee [V 689 [.....ennnnnnne [V R 689 [....evvnnnnnnn [V R 500,000 |...ocoveennnns (VO [V [V 18,900 |. 08/22/2024 . |1.G ........
ASSET BACKED FUNDING CERTIFIC SERIES 2006-HE1
..00075W-AP-4 | CLASS A2B 5.079% 01/25/37 .....evvvmrerennnnnnn [ereeenn . 09/25/2024 . |Paydoun .......oooeiiiiiiins foniiiiini e 13,400 |............ 13,400 |t 8,150 |..oooeeeins 7,781 [ [V R 5,618 [ceverrninnnnne [V R 5,618 [ceveeininnnnne [V R 13,400 [..eevvvevnnnnns (VO [V [V 190 . 01/25/2037 . |1.A FM ...
Redemption 100.0000
..00176@-AA-4 | AMF FLORENCE LLC ~ 3.210% 12/31/35 ...cccccees [ oennnn VLV V(172 R R R 362,023 |........... 352,023 |........... 352,023 |..ooeeenns 352,023 [oooiviiiiiinnns [V (VR [V [V R | I R 352,023 . 12/31/2035 . (2.B PL ....
..00229%-AA-3 | AP TUNDRA HOLDINGS LLC ~ 4.750% 02/15/42 ... . |- 08/15/2024 . | Various ..........ccceunnnne .. 339,226 339,226 339,226 |...........340,531 . (1,306) |... ....339,226 |.. . 02/15/2042 . (1.G PL ....

1,030,232 |....

..00287Y-CA-5 | ABBVIE INC SERIES WI ~ 4.050% 11/21/39 ...... . 08/26/2024 . [ STIFEL NICOLAUS & CO ... |.... .. 919,350 ..1,000,000 ..1,032,760 |.... ... (961) ... 1,029,270 |.. . 11/21/2039 . |1.G FE ...
ACE SECURITIES CORP SERIES 2006-NC1 CLASS M

..004421-UU-5 |5.390% 12/25/35 ... JUO R . 09/25/2024 . |Paydoun ... .. 90,208 ...90,208 ... 75,593 |............80,944 |.... ..90,208 |.. . 12/25/2035 . |[1.A FM ...

JP MORGAN §

..007903-BG-1 | ADVANCED MICRO DEVICES ~ 4.393% 06/01/52 .... |....... L 08/01/2024 . [ .eveeiiiiiiiiieiiiiiees [ [ 443,450 |.......... 500,000 |.......... 500,000 |.......... 500,000 |......ccceeesa0 foeeiiennniis (O IR 0 foreiiiiinis (O IR 0 foeeennes 500,000 . 06/01/2052 . |1.G FE ...
AEROSTAR AIRPORT HOLDINGS LLC ~ 5.750%

..00802#-AA-4 | 03/22/35 ...vvveieieiiiiiiieeiiee e [ . 09/22/2024 . [Various ... . 177,31 ... 177,266 |.... 177,311 . 03/22/2035 . |2.A FE ...

..01185%-AA-3 | ALASKA VENTURES LLC  4.670% 06/30/33 ........ | .eeeeen . 09/30/2024 . [Various ... 187,235 187,235 |.... .187,235 |.. . 06/30/2033 . |2.C PL ....
ALLISON TRANSMISSION INC SERIES 144A

019736-AE-7 | 10/01/27 weevveeiiiiiiiiieiiiiieeeeiieeeeeein [ e . 08/20/2024 . [Various ..........cooevvvens ferreemiiiininnninnns foeenns 1,212,425 |........ 1,240,000 |........ 1,152,050 |........ 1,198,567 [.vveveeennnns 0 foeeeens 6,198 [.eveeeennns 0 foreeeenns 6,198 [.ovreeennns 0 foueeees 1,204,765 . 10/01/2027 . |3.A FE ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-

..02147F-AQ-9 | 18CB CLASS A6 8.723% 07/25/36 ...oevveevnnnns | eeens . 09/25/2024 . [Paydown .....ooovvieiiiniis foenieniiiiieiein e 470 |oeeiiiiiin LIV PO 269 [ovveiieiinns Z( N S 0 forreeianns 200 | 0 foreeians 200 | (U R LL7(U R (U IO 0 forreeieiinnns (U O 21 . 07/25/2036 . [1.A FM ...

COUNTRYWIDE ALTERNATIVE LOAN T SERIES 06-23CB
..02147R-AF-7 | CLASS 1A6  6.000% 08/25/36 ......evvvvriiivverns | eeeenes . 09/01/2024 . [Paydown ...ooovvivveeeeenns foveeiiiiiiiiiiinns o 1,329 fooverenn. 1,329 J.ooeeenn. 1,038 [ooiiennnnns 1,094 [oooieeennnns 0 foeieennn. 235 fooviiiiiinnns 0 foeeeennns 235 fooviiiiiinns 0 foeeeenns 1,329 |oveeeiiinnns [V PPN [V [V PPN 51 |. 08/25/2036 . [1.A FM ....
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COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..02147R-AT-7 [23CB CLASS 2A6  8.523% 08/25/36 .........cevvun | vunnnns . 08/25/2024 . |Paydoun ........oooeeiiiiiis |oeneiiiiini e [V O (1) PO (10) forvvnvnnnnnnnnns (£) PO 0 e [ 0 | [ 0 e (U O (VN 0 | [V 1] 08/25/2036 . |1.A FM ....
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2007-24
..02151G-AB-3 [CLASS A2 11.887% 10/25/37 ...eevvvvvvinnnnnninnn | nnnnns . 09/25/2024 . |Paydown ... . 10/25/2037 . (1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN
..0215IN-AF-9 [ 18CB CLASS 1A6  9.184% 08/25/37 ......ecevvvnn | uunnnns . 08/25/2024 . |Paydown .........oooeiiiiiis |oeniiiiiini e [V (150 P () PO (£) PO 0 e [ 0 | [ 0 e (U O (VN 0 | [V 1| 08/25/2037 . |1.A FM ....
J.P. MORGAN SECURITIES
..022008-BD-4 | ALTRIA GROUP INC ~ 4.800% 02/14/29 ......ccocou [oeeennn . 09/13/2024 | INC oo e | 1,623,415 |........ 1,500,000 |........ 1,495,755 |........ 1,497,575 [..ooiiiiinnn0 fooeeiiinnns 302 |oveeiriiiiinns [V ST 302 |ovveiiiiiinnns 0 fnns 1,497,877 |ooeeeeeennn (U 25,538 |......... 25,538 |............ 78,400 |. 02/14/2029 . (2.B FE ....
AMER AIRLINE 17 1 AA PTT SERIES AA  3.650%
..023761-AA-7 | 02/15/29 .oooeeeiiieiiiii . 08/15/2024 . 11,875 11,875 11,875 |.... . 02/15/2029 . (1.E FE ....
..02377B-AB-2 | AMER AIRLN 15-2 B PTT  3.600% 09/22/27 ... 07/31/2024 . [BANK OF NEW YORK . 09/22/2027 . (1.F FE ....
..02377B-AB-2 | AMER AIRLN 15-2 B PTT  3.600% 09/22/27 ..... . 07/31/2024 . | 1350_100_WRETOALI . . 09/22/2027 . (1.F FE ....
AMERICAN HOME MORTGAGE INVESTM SERIES 2005 2
..02660T-EL-3 [CLASS 1A2  5.671% 09/25/45 ......cevvvvvvvvinnnn | unnnns . 09/25/2024 . |Paydown ... . 09/25/2045 . (1.A FM ....
AMERICAN HOME MORTGAGE INVESTM
..02660T-EL-3 [CLASS 1A2  5.671% 09/25/45 .....covvvvvvvvvinnnn | unnnns . 09/25/2024 . | Paydoun . 09/25/2045 . 3.A FM ....
AMERIQUEST MORTGAGE SECURITIES SERIES 2003 11
..030728-LN-3 [CLASS AV2  5.709% 11/25/33 ...oovvvvvnviiiinnnn | nnnnns . 09/25/2024 . |Paydown ... L3177 . 11/25/2033 . [1.A FM ...
AMERIQUEST MORTGAGE SECURITI ES
..030728-VR-3 [R10 CLASS M1 6.019% 11/25/34 ......ceevvvinnnn | unnnns . 09/25/2024 . | Paydown ... ... 47,947 ... 47,044 ... .. .. 1,322 | 11/25/2034 . [1.A FM ...
..031100-L*-9 | AMETEK INC ~ 3.730% 09/30/24 .....cccoonnnnnnn [eeeenn . 09/30/2024 . |Various ... N . 3,200,000 |... I ........3,200,000 |.... ........3,200,000 |.. 119,360 |. 09/30/2024 . [2.A ........
..037411-BF-1 [APACHE CORP  4.250% 01/15/30 ...ovvvvvvvnnnees | unnnnns . 09/23/2024 . | BARCLAYS CAPITAL INC ..1,930,340 |........ 2 000,000 |........ 1 996,380 [........1,997,783 [...ccceeeeeenna0 oo 240 |0 i 240 fonniiiiinnnnnnn 0 s 1,998,023 [.....evvvvnnnnn0 foneenl. (67,683) ... (67,683) 101,292 |. 01/15/2030 . |2.C FE ....
..038336-F*-9 | APTARGROUP INC ~ 1.170% 07/19/24 .............. [.oeeeis . 07/19/2024 . |Maturity ......oevveennnnes . 6,003,250 |........ 6,003,250 |........ 6,335,175 |........6,075,575 [.....oevvennnnn0 fooeeeiiiiiinnnn0 o0 0 |l 259,600 .. 6,335,175 |...... (331,925) [....evvnnnnnnnn 0 foueees (331,925) . 07/19/2024 . [2.C ........
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2 BNP PARIBAS SECURITIES
..038779-AB-0 | 144A  3.287% 07/30/50 .....cevvvvvvvvviiiiiinnnns [eeeenn . 08/28/2024 . | CORP ....evvvvvvvinniiniiiins foeeeeeeiiieeeeeeeens |, 1,365,975 |........ 1,440,000 |........ 1,444,464 |........ 1,447,924 | [V R (1,373) |oeeeeeeeeees [V R (1,373) |oeeeeeeeeeees [V R 1,446,551 |.....oevvvennnn0 |....... (80,576) |....... (80,576) |...ceveenenn 38,715 |. 07/30/2050 . |2.C FE ....
ARBYS FUNDING LLC SERIES 2020-1A CLASS A2
..038779-AB-0 | 144A  3.287% 07/30/50 ....covvvvvvvvviiiiiiinnnns [eenenn . 07/30/2024 . |Paydoun ......cooeeeiiiiiins i e 3,750 |eeeeeiiinnns 3,750 |ooeeeiiiiis 3,762 |.ocoeeeennns 3771 |l [V (4] S [V R (2] [V 3,750 |oeeeiiiiiinnns (VO [V [V 91 . 07/30/2050 . |2.C FE ....
ARBOR MULTIFAMILY MORTGAGE SE SERIES 2020-MF1 JP MORGAN SECURITIES LTD
..03881B-AJ-2 |CLASS AS 144A  3.061% 05/15/53 ........ccceeees [ oennnn VLV /(172 R R R 458,967 |....oeeeenn 502,139 |[........... 432,212 |oeeveeens 444,827 (oo [V R 5,660 [....ovvvnnnnnee [V R 5,660 [....evvennnnnee [V R 450,087 |.ocooeieeennns [V R 8,880 |......... 8,880 |[............ 11,955 |. 05/15/2083 . [1.A ........
ARBOR MULTIFAMILY MORTGAGE SE SERIES 2020-MF1 JP MORGAN SECURITIES LTD
..03881B-AL-7 |CLASS B 144A  3.718% 05/15/53 ......coovvveeees [eeennn VLV /(172 R R R 496,638 |........... 537,087 |........... 473,560 |........... 483,948 |............... [V R 4,980 |oooeeiiiiinnns [V R 4,080 |oooeeiinenns [V R 488,928 |.......cceennn [V R 7,710 foeeennnns 7,710 foeeennnnnee 15,319 |. 05/15/2083 . [1.A ........
ARROYO MORTGAGE TRUST SERIES 2019-2 CLASS A3
..042858-AC-4 | 144A  3.800% 04/25/49 ........oooevveiiiiiinniins s . 09/01/2024 . |Paydoun .....coooeeeiiiiiins foeiiinnii e 5,851 |oeeieeeenes 5,851 |l 5,450 |[.ennnnnnne 5,851 |l [V (VR [V (VR [V [78:15) I (VO [V [V 149 (. 04/25/2049 . |1.A ........
ASHTEAD CAPITAL INC SERIES 144A  1.500%
..045054-AN=-3 | 08/12/26 ......ovvvviiiiiiiiiiiiiiiiiiiiiiiciicieeeens [ . 09/23/2024 . | JPM SECURITIES ..ooovvvves oo s 3,782,200 |........ 4,000,000 |........ 3,025,040 |........ 3,957, 13 [oeeeniiinnene [V R 1,779 foeiiinnnne [V R 1,779 [ [V R 3,968,892 [.....eevvunnnns 0 f..... (186,692) |...... (186,692) |............ 67,000 |. 08/12/2026 . [2.C FE ....
ATLANTA FALCONS CO STADIUM LLC ~ 3.590% Redempt ion 100.0000
047748-AA-0 | 09/01/42 oo [ VLV R V172 RN R R 1,577 |l I P LT 1,577 eveeiiiiiiiens [V (VR [V (VR [V 1,577 o (VO [V [V 57 . 09/01/2042 . [2.B Z .....
BDS LTD SERIES 2021-FL8 CLASS C 144A  6.678%
..05493J-AG-6 | 01/18/36 .....evvvvvvrvurrnnniiiiiiiiiiiiiiiiiiiiinies [ eeeeenn . 09/16/2024 . |Paydoun .......oooeeeeiiiins i s 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,499,763 |............... [V P T P, [V R 287 |eveeeeiiiiinnns [V R 2,500,000 [.coeeiiiiennns (VO [V [V 120,085 |. 01/18/2036 . [1.E FE ....
BANC OF AMERICA MERRILL LYNCH SERIES 2014~
..055250-AA-5 |FRR8 CLASS A 144A  0.207% 11/26/47 .....ccco. [.eennn . 09/01/2024 . |Paydoun ......oooeeeiiiiiins i s 3,350,000 |........ 3,350,000 |........ 3,059,110 |[........ 3,262,976 |.......eeveeeee [V R 87,024 |.oovvviinnnns [V R 87,024 |.oovviiinnnns [V R 3,350,000 [.ceeeiiiennns (VO [V [V 38,679 |. 11/26/2047 . |1.G FE ....
UNION PACIFIC CORP SER A-1  3.930% 02/23/26 Redemption 100.0000
205577@-AP-5 | .eeveiiiiiiiiii [ . 08/23/2024 . | .evviiiiiiiiiiiiiiiiiiiniinins e | 67,712 [oeerennnee 67,712 |l 67,712 |oeveeeeens 67,710 |oeevvriiiennns [V 2 [ [V 2 [ [V R 67,712 |oeeeeeeenennns (VO [V [V 2,661 |. 02/23/2026 . [1.D ........
UNION PACIFIC CORP SER A-2  3.930% 02/23/26 Redemption 100.0000
205577@-A0-3 | eeiiiiiiiiiiieieeeeeeeeeeeeeeeeee [ . 08/23/2024 . | .evviiiiiiiiiiiiiniiiiiniinins e | 31,864 |............ 31,864 |............ 31,864 |............ 31,863 |oooeiiiiiins [V L I A [V | I A [V R 31,864 |..oooeeeeeenns (VO [V [V 1,252 |. 02/23/2026 . |1.D ........
BPR TRUST SERIES 2021-WILL CLASS A 144A
..05591V-AA-3 |6.961% 06/15/38 .......evvvvrrvvrvrnrninnnininiinins [eeeeenn . 09/15/2024 . |Paydoun .....coooeeeiiiiiins e e 49,667 |............ 49,667 |............ 49,667 |............ 49,573 foveeiinnnnnnne [V 95 [oeeiiiiininns [V . 95 [oeeiiiiiinnne [V 49,667 |...ooooeeenns (VO [V [V 2,474 |. 06/15/2038 . |1.A FE ....
BX TRUST SERIES 2021-BXMF CLASS D 144A
..05609R-AL-8 |7.041% 10/15/26 .......evvvvvvvvernnnnnnnnnnninnnnns [eeeeenn . 09/15/2024 . |Paydoun ......oooeeeiiiiiins i e 124,597 |........... 124,597 |........... 123,821 |........... 124,718 |oveveiiieinns [V R (121) o [V R (121) o [V R 124,597 [ooooeeiinnnns (VR [V [V 6,923 |. 10/15/2026 . |1.A ........
BX TRUST SERIES 2022-LP2 CLASS D 144A
..05610H-AG-8 |7.057% 02/15/39 ....ccoevvveeeinnnnnnninneeeeeeeeees [ . 07/15/2024 . |Paydown .....oooeeeeieiinnns Jooeeieienieieeens | 31,495 |............ 31,495 |..oooeenn. 31,360 |ooeeeennn. 31,244 |............... [ PP 251 |, [ PP 251 |, [ PP 31,495 [.oooeeinnnnns 0 [ [ P [ 1,358 |. 02/15/2039 . [1.A ........
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BIF 111 HOLTWOOD HOLDCO BORRON  7.750% Redenption 100.0000
..05637*-AA-8 [ 02/15/33 .oevvviiiiiiiiii s | s L 08/15/2024 . | .evnniiiiiiiieieiiiiieeeees e e 77,619 [ 77,619 |oeeeennnnns 77,619 |oeeennnnnns 77,619 | [ PR (VN P [ PR (1 P (U P 77,619 | (1 P [ PO [V F 4,010 |. 02/15/2033 . |3.A ........
FTN FINANCIAL CAP
..059165-DX-5 [BALTIMORE GAS & ELECTRIC ~ 5.200% 06/15/33 . |....... . 08/26/2024 . |MARKETS ....ovvvivvnnnnnnns Jovvnniniiiiiiin Jovneen 2,029,760 |........ 2,000,000 |........ 2,454,500 |........ 2,371,954 [oooiiiiinnnnns (U - (22,553) [ceiviiinnnnnn (U - (22,553) [ceivviinnnnns (U . 2,349,401 [..ooevvnnnnnnns 0 |..... (319,641) |...... (319,641) |..evvennnnnn 72,800 |. 06/15/2033 . |1.G FE ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-6
..059487-AA-6 [CLASS CB1  5.619% 07/25/46 .....oevvvvvvvvvnnnns | unnnns . 09/25/2024 . |Paydoun .....ouevviiiiinnnns Joevnniinieiiiiines feeeeeeniiinn [ F 1,822 [ooiiiininnns 1,006 [....ccevnnens 1,018 [ooeeiiiiinnnnns (U P (A D) . (U P (A D) [ PR [SLY/ R (1 P [ PO [V 50 |. 07/25/2046 . |1.A FM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2007-1
..059496-AC-3 [CLASS 2A1  5.235% 04/25/37 ...euvvvvivnnnninnnns | nnnnns . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 207 fooeeiiiiiiiinnns 215 [ [T 149 | [ O LSS [ R LSS [ PR 207 | (1 P [ PO [V N 8 | 04/25/2037 . |1.AFN ....
BANK OF AMERICA FUNDING CORPOR SERIES 2006-2
..059490-BG-9 [CLASS 4A1  7.892% 03/25/36 ......evvvnnvvvvvnnnn | unnnns . 09/25/2024 . |Paydonn .....eeuvveriiiinnnn Jeviniinniiiiiiiens o 3,523 | 4,762 |oeeerinnnnnns 2,847 |.oooiiinnnnns 3,19 | (U P 404 | (U P 404 | (U1 O 3,523 [ooeiiiiiiiinnnn (1 P [ PO [V 205 |. 03/25/2036 . |1.A FM ...
BANC OF AMERICA FUNDING CORPOR SERIES 2006-1
..05951V-AV-1 [CLASSBA1  5.455% 12/20/46 ........oevvvvvevnnnn | unnnns . 09/20/2024 . |Paydomn .....ouuvviiiiinnnns Joevnnineeiiiiines foeeeeeeeiinns 638 [oiiiiiiiiinnns [ [V X7 R 458 | (U P 179 [ooeeiiiiiinnnns (U P 179 [ooeiiiiiiinnnns [ PR 638 |eeeeiienes (1 P [ PO [V 21 | 12/20/2046 . |[1.A FN ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AX-8 [CLASS 7A1  5.715% 07/25/47 ..ovvvvvvvvinnnnnes | unnnns . 09/25/2024 . | Paydoun . 07/25/2047 . |3.A FM ....
BANC OF AMERICA FUNDING CORPO SERIES 2007-5
..059523-AY-6 |CLASS 7A2 11.602% 07/25/47 ...oevvvvvvvinnnnanes | nnnnns . 08/01/2024 . | Paydown ... . 07/25/2047 . |4.B FM ....
BANC OF AMERICA FUNDING CORPO SEI
..059523-AY-6 |CLASS 7A2 11.602% 07/25/47 ...ovvvvvvvvinnnnnnes | nnnnns . 09/01/2024 . |Paydonn ....ceuvvviiiinnnns Joevnninineiiiiiinnes foeeneeeiiiis [V O [ (N PO -2 I (U P [R:11 ) O (U P [R:11 ) O [ (VN (1 P [ PO [V N 5 |. 07/25/2047 . |4.CFM ....
BANC OF AMERICA ALTERNATIVE LO SERIES 2006-8
..06050A-AA-1 [CLASS 1A1  1.759% 11/25/36 ...oevvvvvvinnnnnns | nnnnns . 09/25/2024 . | Paydown ... . 11/25/2036 . |5.B GI ....
BANK SERIES 2017-BNK8 CLASS XA .
..06650A-AF-4 [ 11/15/50 ..eevvviiiiiiiiiiiiiiiiiiiininiiinineeeinn | s . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U FO, 1,822 | 1,374 | (U . (1,374) |eeeeine (U . (1,374) |eeveene [ (VN (1 P [ PO [V 324 . 11/15/2050 . [1.A FE ....
BEAR STEARNS ASSET BACKED SEC SERIES 2007-AC4
..07378R-AB-5 [CLASS A2 9.909% 02/25/37 .....ccevvvvnnvrivnnnn | unnnns . 09/25/2024 . |Paydown ... . 02/25/2037 . |[1.AFN ...
BEAR STEARNS ASSET BACKED SEC
..07378R-AQ-2 [CLASS A5  2.831% 02/25/37 ....cevvvvneieiinnnnn | nnnnns . 09/25/2024 . | Paydoun . 02/25/2037 . |5.C FE ....
BEAR STEARNS ASSET BACKED SECU SERIES 2003-
..07384Y-NA-0 [AC5 CLASS A5 5.250% 10/25/33 ......cevvvvunnns | uunnnns . 09/01/2024 . | Paydoun . 10/25/2033 . |[1.A FM ...
BEAR STEARNS ALT A TRUST SERIES 2004-3 CLASS
..07386H-GG-0 [A1  5.609% 04/25/34 .....oevvviiviiinniiiiiiinnn | s . 09/25/2024 . | Paydoun . 04/25/2034 . |[1.AFN ...
Redemption 100.0000
..07387#-AA-2 |BEAR SWAMP FINANCE LP  4.890% 10/08/25 ..... |....... . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 16,786 |ooevvennnnns 16,786 [....oeeeeee 16,788 |...eeenee 16,710 [ooeeeiiinnnnns [ PO (T PO [ PR (T O (U P 16,786 [....ccvvvnnnnns (1 P [ PO [V 454 |. 10/08/2025 . [3.A PL ....
BEAR STEARNS ASSET BACKED SECU SERIES 2006-
..07387U-CE-9 [AC1 CLASS 1A1  6.250% 02/25/36 .....evvvvvvvvnn | unnnnns . 09/01/2024 . | Paydoun . 02/25/2036 . |1.A FN ....
BEAR STEARNS ASSET BACKED SE SERIES 2006-AC4
..07388II-AB-2 [CLASS A2 14.720% 07/25/36 .....evvvnvvvvvrnnnnns | nnnnns . 09/25/2024 . | Paydown ... . 07/25/2036 . |4.CFM ....
BEAR STEARNS MORTGAGE FUNDING
..07401N-AP-4 [CLASS 2A1  5.159% 01/25/37 ...ovvvvvvnnviniininn | nnnnns . 09/25/2024 . | Paydoun . 01/25/2037 . |[1.AFN ...
Redemption 100.0000
..09539%-AA-9 [BLUE DOLPHIN FRAC LLC ~ 4.650% 10/31/24 ..... |....... L 07/31/2024 . | eeeeeeeeiiieeieeiiiieeeees e e 68,453 |........... 68,453 |............ 68,453 |.......euen. 68,453 |....oovnnnnnnns [ PR (VN P [ PR (1 P (U P 68,453 |........eunnnns (1 P [ PO [V F 2,387 | 10/31/2024 .|12.C Z .....
BRAVES STADIUM COMPANY LLC STADIUM COMPANY Redemption 100.0000
.. 10567@-AA-0 [LLC  3.770% 09/30/41 ..oovviiiiiiniiiiniiiiiiines | s L 09/30/2024 . | .eeeniiiiiiieeeeeiiieeees i [ 1,656 |oeeeeeenns 1,656 |oeeeeeennnns 1,656 |oeevenennnne 1,656 |ooveeeniieinns [ PR (VN P [ PR (1 P (U1 O 1,656 [ooeieeiiinnnn (1 P [ PO [V 62 |. 09/30/2041 . |2.A PL ....
BX TRUST SERIES 2021-SDMF CLASS E 144A
.. 12434C-AN-4 [6.798% 09/15/34 ..oovvvniiiiiiiiiiiiiiiiiineeeees | s . 08/15/2024 . |Paydonn .....eevvvvviiinnnns Jovvniininiiiiiiinens foeeieneens 25,998 | 25,998 [....ooeeene 25,040 |.....ceeennn 24,208 |.....oovnnnnnns (U 1,790 [ooeiiiiiinnnnns (U 1,790 [ooeiiiiiinnnnns (U P 25,998 [..occovvnnnnnns (1 P [ PO [V F 1,391 |. 09/15/2034 . |1.A ........
CREDIT-BASED ASSET SERVICING SERIES 2004-CB4
.. 12489-JR-6 [CLASS M1 6.274% 05/25/35 ....cevvvvnnvveiiinnnn | nnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 10,344 |............ 10,344 | [ N (U P [V A 10,344 | [V A 10,344 | (U P 10,344 | (1 P [ PO [V 268 |. 05/25/2035 . |1.A FM ...
CREDIT-BASED ASSET SERVICING SERIES 05-CB8
.. 124891-0E-7 [CLASS AF3  3.214% 12/25/35 ....covvvvivnnnieinns | nnnnns . 09/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvnninnieiiiiiinees foeeieeeens 18,259 [oeeienne 18,259 |ooeeeennnns 18,180 [oeuvennenne 18,257 |oveveenininnns [ PR 2 P [ PR -2 P (U PO 18,259 |ovvvvinnns (1 P [ PO [V 394 . 12/25/2035 . [1.A FM ....
CD COMMERCIAL MORTGAGE TRUST SERIES 2017-CD5
.. 12515H-BJ-3 [CLASS XA 0.918% 08/15/50 .....ccevvvvenvviinnn | uunnnns . 09/01/2024 . |Paydonn ....ceuunvvvriinnnnn foevvnninnneiiiininns foveenneneeennnn 00 i 00 [ 3477 | 2,145 |0 e (2,145) [ O e (2,145) [0 [ 0 . 08/15/2050 . |1.A FE ....
..125238-AA-9 [ CC TUGS LLC TUGS LLC ~ 6.400% 09/30/30 ..cevve | vunnnns . 09/30/2024 . |Various ... ..113,249 |.. . 09/30/2030 . |3.B PL ....

.2 035,966 |.. (140,306) |....

.. 12527G-AE-3 | CF INDUSTRIES INC  5.375% 03/15/44 ........... |oeeeees . 08/01/2024 . [Various ... 1 895,660 . 03/15/2044 . |2.B FE ....
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CIM TRUST SERIES 2018-INV1 CLASS A4 144A
.. 12553X-AD-5 [4.000% 08/25/48 ......ovvvvivnnniiiiiiiiiiniiiiinn | s . 09/01/2024 . |Paydonn .....eeuvvviiinnnnn Joevennniniiiiiinns feiineneens 5,511 [eeiiiinne 5,511 | 5,460 |.eevennnnnns 5,436 [oooiiiiinnnnns [ PO [T PP, [ PR [T PP, [V P 5,511 [eriiiiinns (1 P [ PO [V 151 |. 08/25/2048 . |1.A ........
CIM TRUST SERIES 2018-INV1 CLASS A14 144
.. 12553X-AP-8 [4.000% 08/25/48 ......ovvvvivinniniiiiiiiiniiniinn | s . 09/01/2024 . | Paydown ... ... 23,517 ... 23,517 .. 23,746 |.... ..23,517 |.. . 08/25/2048 . |1.A ........
CIM TRUST SERIES 2
. 12554T-AC-5 [05/25/49 ..oovvvviiiiiiiiiiiniicciiccceies | s . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 3,264 |oeeiiiinne 3,264 |............. 3,455 [.ooiiiiinnnns 3,536 [ooiiiiinnnnns 0 s (272) |vevvviiinnnns (U (272) | evveiiine (U1 O 3,264 |.ooovinnnnnnns (1 P [ PO [V 84 | 05/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS A1 144A
.. 12555D-AA-3 [4.000% 02/25/49 .....covvvniiiiiiniiniiiiiiniinees | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 12,344 |........... 12,344 |............ 12,980 |oeevennnnnns 13,403 |ooeveiniiiinns 0 fens (1,059) |.oeeeeeeenns (U . (1,059) |.vvveeninnnns (U P 12,344 | (VN P [ PO [V 337 |. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV1 CLASS B1 144A
.. 12555D-AR-6 [4.500% 02/25/49 .....cevvvveviiiiiiiiiniiiiiiniines | s . 09/01/2024 . |Paydonn .....eeuvvviiinnnnn Joevvnniniieiiiiinns foineneens 8,428 | 8,428 | 8,138 |.evennnnnns 8,170 [oeiiiiinnnnns (U P 28 | (U P T [V P 8,428 |....covvnnnnnns (1 P [ PO [V 256 |. 02/25/2049 . |1.A ........
CIM TRUST SERIES 2019-J1 CLASS 1A2 144A
.. 12556M-AB-0 [3.500% 08/25/49 .....ccvvvvvviiiiiiiiiiiiiiiiinees | s . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 1,865 |oeevennnns 1,865 |oeveeennns 1,956 |oeeeniinnne 1,950 |oveeeeiiiiinns 0 s (84) [cevvvnnninnnnns (U P (84) |evvnnininnns (U1 O 1,865 [ooeiiiiiinnnnn (1 P [ PO [V 43 |. 08/25/2049 . [1.A ........
CIM TRUST SERIES 2019-INV3 144A  3.500%
L 12057L-AC-9 [08/25/49 ..cevvvviiiiiiiiincriciies s . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 145 [.........e. 1,416 |.ne 11,690 [oeeneeee 11,760 [oeeiiiiinnnnns 0 s (345) |vvvveniinnns (U (345) |.ovvvviinns (U P 45 | (1 P [ PO [V 281 |. 08/25/2049 . |1.A ........
CIM TRUST SERIES 2019-INV3 CLASS A15 144
..12557L-A0-8 [3.500% 08/25/49 .....cevvvnviiiiiiiniiiiiiiniinnes | s . 09/01/2024 . |Paydonn .....eeunveviiinnnnn Joevvnnnniiiiiiinns foinneneens 3,805 [ceiirinns 3,805 |iiiiiinnns 3,859 [....ccovnnnns 3,873 |ooveiiiins 0 s (68) ..ceeeeeennns (U P (68) [cneeeeirnnnnns [V P 3,805 [..ccevvvnnnnnns (1 P [ PO [V 94 |. 08/25/2049 . [1.A ........
CIM TRUST SERIES 2020-INV1 CLASS A13 144
.. 12560A-AN-4 3.000% 04/25/50 ....ovvvvvviiiiinniiieiiiiiinieeees | s . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 13,325 [oeeiiiine 13,325 [ooiiiennnns 14,054 |ooooeennnnns 14,006 | 0 s (770) [ervvnnnnnnnnnns (U [WZ0) ) (U P 13,325 | (1 P [ PO [V 270 |. 04/25/2050 . |1.A ........
CITIMORTGAGE ALTERNATIVE LOAN SERIES 2007-A7
.. 12566X-AL-2 |CLASS 2A2 10.656% 07/25/37 ...cvvvvvvvvvvinnnns | nnnnns . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevvniinniiiiiiiens e 3,367 [eeiiiiinnne 3,613 |eeeeinns 2,717 e 2,926 [oooooiiiinnnnns (U P 440 | (U P 40 | (U1 O 3,367 [ooeiiiiiinnnns (1 P [ PO [V 199 |. 07/25/2037 . |[1.A FM .
CREDIT SUISSE MORTGAGE TRUST SERIES 2017-HL1
.. 12594X-AM-6 | CLASS A12 144A  3.500% 06/25/47 ......evvvvees | uunnnns . 09/01/2024 . |Paydonn .....evuviviiinnnnn Joevvnnininiiiiiins foneneens 3,586 [..coeiiinnn 3,586 |ieeiinnnnnns 3,593 [ooiiiiinnnns 3,593 [ooiiiiiiiinnns 0 e (0] R [ R (0] P (U1 O 3,586 [....ccevvnnnnns (1 P [ PO [V 84 |. 06/25/2047 . |1.A ........
COMM MORTGAGE TRUST SERIES 2013-CR13 CLASS C
.. 12630B-BF-4 [5.113% 11/10/46 ...oovviiiiiiiiiiiiiiinicceiii | s . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 66,238 |............ 66,238 |............ 67,402 |............ 66,371 |oeeeeiiinnnns 0 s [RKX) ) P (U (133) |+ eevvennnns (U P 66,238 |.oevueniinnns (1 P [ PO [V F 2,489 |. 11/10/2046 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VR3
.. 12646X-AY-8 |CLASS B3 144A  3.407% 05/25/43 .......ccvvvvees | unnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 1,520 [oooiiiinnnnns 1,520 |oeeeeennns 1,473 | 1,484 oo [ O [T [ R [T [V P 1,520 |oeveeiienes (1 P [ PO [V 34 |. 05/25/2043 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2013-1VRS
.. 12647V-AZ-8 |CLASS B3 144A  3.619% 10/25/43 ......covvvvees | unnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,288 |oeeeennnnnns 1,288 |oeeveennns 1,253 | 1,256 |oveeeiiiinns [ O L7 F [ R L7 F (U1 O 1,288 [ooeeiiiiiinnnnn (1 P [ PO [V 31 | 10/25/2043 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-IVR1
.. 12648A-BA-7 |CLASS B3 144A  3.605% 11/25/43 .....ccevvveves | unnnns . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1,061 |ooeeeennnnnns 1,061 [oooiiiiennnns 1,039 |oeiiiinns 1,030 | [ O 22 [ R -2 (U1 O 1,061 [ (1 P [ PO [V 25 [. 11/25/2043 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
.. 12648H-AK-1 [CLASS A2 144A  3.816% 04/25/44 .......covvveees | nnnnns . 09/01/2024 . |Paydonn .....eevnvvviiinnnnn Joevennnnieiiiiiens foneneens 4,911 [ 4,911 | 5,212 [eeiiiinnnnns 5,264 |..ccoovvinnnnns 0 s [3X) 1 FO (U (353) |oovvvvnnnnns (U1 O 4,911 [t (1 P [ PO [V 124 | 04/25/2044 . |1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR2
..12648H-BD-6 |CLASS B3 144A  3.816% 04/25/44 .......covvvves | nnnnns . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 4,369 [oeiiinnne 4,369 [......ceennns 4,362 |....cconnnnnn 4,362 [.ooooviiinnnnns [ PR - P [ PR - PO (U1 O 4,369 [..covvnnnnnnns (1 P [ PO [V 111 [. 04/25/2044 . [1.A ........
CREDIT SUISSE MORTGAGE TRUST SERIES 2014-1VR3
..12648T-AS-8 |CLASS B3 144A  4.015% 07/25/44 ......ccvvvvees | nnnnns . 09/01/2024 . |Paydonn .....ouunvvvriinnnnn Jevvnnnnieiiiiinns foinneneens 6,036 |[.....covnnnn 6,036 |..coennnnnns 5,893 [......oeunnnn 5,880 |.ccovinnnnnns (U P 156 [oeeiiiiinnnnns (U P LT PO (U1 O 6,036 |oeeniiiiinnnn (1 P [ PO [V 166 |[. 07/25/2044 . [1.A ........
COLT FUNDING LLC SERIES 2022-7 CLASS A1 144A
..12663G-AA-5 [5.162% 04/25/67 ....ovvvvviiiiiniiiiiiiiiiinieeees | s . 08/13/2024 . | BANK OF NEW YORK ........ |oecevreiirrrrinnnnns Jovnnnn 3,793,680 |........ 3,819,191 |........ 3,819,157 |........ 3,842,071 |..ocevvnnnnnnns [V P 30,652 |....covvnnnnnns [ P 30,652 |....covvnnnnnns (U . 3,872,723 |.vvviiiiinnnns 0 f...... (79,043) |....... (79,043) |........... 138,550 |. 04/25/2067 . |1.A FE .
COLT FUNDING LLC SERIES 2022-7 CLASS A1 144A
.. 12663G-AA-5 [5.162% 04/25/67 ....ovvvvvviiiiniiiiiiiiinieeees | s . 08/01/2024 . |Paydonn .....evvnvviiiinnnns Jovvnnininiiiiiiinees foeineneens 36,523 |oeeennnns 36,523 [.oeeeenne 36,522 |...oeeenee 36,741 | 0 s (210 PO (U (219) |oovvviiis (U P 36,523 [..ooovvvnnnnnns (1 P [ PO [V F 1,235 |. 04/25/2067 . |1.A FE ....
COUNTRYWIDE ASSET-BACKED CERT SERIES 2005-13
..126670-GR-3 [CLASS AF4  5.805% 04/25/36 .......cvvnnvvvvvnnnn | unnnns . 09/26/2024 . | Paydown ... . 04/25/2036 . |1.A FN ....
COUNTRYWIDE ALTERNATIVE LOAN T S
..12667F-WU-5 [27CB CLASS A1 6.000% 12/25/34 .......ovvvvvnn | unnnns . 09/01/2024 . | Paydoun . 12/25/2034 . |[1.AFN ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-14
..12667G-CC-5 [CLASS 2A2  5.469% 05/25/35 .... R ISR . 09/25/2024 . |Paydown ... . 05/25/2035 . |[1.A FN ...
COUNTRYWIDE ALTERNATIVE LOAN T -
..12667G-GA-5 [ 19CB CLASS A2 6.009% 06/25/35 ....ccvvvnnvvees | uunnnns . 09/25/2024 . | Paydoun . 06/25/2035 . |[1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2005-
..12667G-LD-3 [23CB CLASS A3 6.134% 07/25/35 ......ccvvvunnns | unnnns . 09/25/2024 . | Paydown ... . 07/25/2035 . |[1.A FN .
COUNTRYWIDE ALTERNATIVE LOAN T SERIE:
.. 12667G-TM-5 [26CB CLASS A1 5.469% 07/25/35 .....cvvvvvnnnes | unnnnns . 09/25/2024 . |Paydown ....c.evviiiiiinnns foovinninniiiiiiiinns Joviiininnnns 3,569 ... 3,556 [......ceeeens 2,486 |...nnnnnns 2,31 [ (U 1,228 |oveniiiinns [U 1,228 | (U 3,569 [..ooviunnnnnns 0 | (U [ 125 |. 07/25/2035 . |1.A FM .
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COUNTRYWIDE ALTERNATIVE LOAN T SERIES 2006-
..12668B-XG-3 | 12CB CLASS A11  8.725% 05/25/36 ......evvvvees | uunnnns . 09/25/2024 . |Paydomn .....eunveiiiiininns Joevniiniieiiiiiinnes feeeeeiiii [V PO 491 | 306 |...ccvvnnnnnnnns 320 |ooiiiiiiinns 0 s (320) |+vvvverrnnnnnns (U (7)) [ (VN (1 P [ PO [V 22 |. 05/25/2036 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-23 CLASS
..126694-GU-6 |A1  5.500% 11/25/35 .. [ [ . 09/01/2024 . | Paydown ... . 11/25/2035 . |[1.A FM ...
COUNTRYWIDE HOME LOANS
..126694-GU-6 [A1  5.500% 11/25/35 ...oevvvviiiiiiiiiiiiiiins | s . 07/01/2024 . |Paydomn .....ovvnvvvvinnnnns Joevnninieiiiiinnes foeineeeiiinnns 315 | 317 | 27 216 |ooeiiiiiins [ PR L [ PO L [ PR 315 [t (1 P [ PO [V 10 |. 11/25/2035 . |[1.B FM ....
COUNTRYWIDE HOME LOANS SERIES 2003-56 CLASS
.. 12669F-AU-7 [3A7B  5.625% 12/25/33 ....ovvvvviiiiiiiiiiiiees | s . 09/01/2024 . |Paydomn ....ceuunviviiinnnns Joevinininiiiiiines foeeeneeeens 23,529 |....coeenens 23,529 [oeeeiiinnn 23,877 |.ovvvenennns L 0 s (926) |.vvvvvrrnnnnnns (U (926) |..ovvvvnnnnnnns (U P 23,529 |ooiiiiiiinnnn (VN P [ PO [V 891 |. 12/25/2033 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2004-J2 CLASS
.. 12669F-RB-1 [A8  5.500% 03/25/34 ......evvvviviiiinniiiiiiinnn | nennns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 24,762 |..oonnnnnnn. 24,762 |...ccovnnnns 2,412 oo 23,013 [ (U 1,749 | (U 1,749 | (U P 24,762 |..oceevvnnnnnns (1 P [ PO [V 907 |. 03/25/2034 . |1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2004-29 CLASS
..12669G-B-8 [2A1  5.629% 02/25/35 ...coevvvvniiiiiiiiiiinieees | s . 09/25/2024 . |Paydoun .....euuvvviiiinnnns Jeevnniinieiiiiines feeeeeeniiinn 634 | 634 | 566 |....covvnnnnns 593 [oeiiiiiiiinnns [ PR [y I [ PR L3I [ PR [ R (1 P [ PO [V 22 |. 02/25/2035 . |[1.A FM ....
COUNTRYWIDE HOME LOANS SERIES 2005-11 CLASS
..12669G-UL-3 [2A1  4.857% 04/25/35 ...oovvvvvnniiiiiiiiiiieiins | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 450 | 450 fooiiiiiiinns 408 |....covvnnnnnnns 495 [ooiiiiiiiinnns 0 s (15 O (U P (157 P [ PR 450 foooeiiiinnnnnns (1 P [ PO [V 14 . 04/25/2035 . |4.CFM ....
MORGAN STANLEY & CO.
.. 14040H-CJ-2 [CAPITAL ONE FINANCIAL CO  2.618% 11/02/32 . |....... . 08/26/2024 .| INC. ..evviiiiiiiiiiiiiinnn s s s . 11/02/2032 . |2.A FE ...
CASTLELAKE SECURED AVIATION AS SERIES 2023-1
.. 148551I-AA-4 [CLASS A 6.500% 07/31/36 ..eevvvvvvinnnnniiiinn | nnnnns . 09/15/2024 . | Paydoun . 07/31/2036 . |1.F PL ...
CED UPTON COUNTY SOLAR LLC ~ 4.450% 06/30/42
L A5005#-AA=T [ eeeeeeeeeee e | s . 07/27/2024 . |Various ... . 06/30/2042 . |2.C ........
CEN
.. 152314-EQ-9 [5.269% 01/25/32 ...covvvvvniiiiiiiiiiiiiiciiiines | s . 09/25/2024 . | Paydoun . 01/25/2032 . |[1.A FN ...
CENTURY COMMUNITIES SERIES 144A  3.875%
..156504-AM-4 [ 08/15/29 ....evvviiiiiiiiiiiiiiiiiiiieeciiieees | s . 09/13/2024 . | BARCLAYS CAPITAL ... . 08/15/2029 . |3.B FE ....
CHARLIE MAC .000¢%
.. 160762-AV-2 [10/25/34 .coovvreiiiiiiiiiiieiiiiiies | s . 09/01/2024 . |Paydomn .....ouunvviiiinnnns Joevnninieiiiiiines foreeeeeieiinns 807 fooeiiiiiiiiinnns 807 |oereriiiiiinnns T4 £ U PO [ PO 27 | [ PO P P [ PR 807 |eveeiiieens (1 P [ PO [V 30 |. 10/25/2034 . |3.CFM ....
CHARLIE MAC SERIES 2004-2 CLASS A1 5.000%
.. 160762-AV-2 [10/25/34 ..oevvviiiiiiiiiiiieiii s | s . 09/01/2024 . |Paydomn .....ouenvvirinnnnns Joevnninieiiiiiines foreneeeieinnns 820 feiiiiiiiiinnns 820 |.oocivininnns 755 | £ . [ PO 2 [ PO 8 | [ PR 820 |oivrriieeens (1 P [ PO [V 27 | 10/25/2034 . |4.A FN ...
CHARTER COMM OPT LLC CAP SERIES Wl  6.384%
LABT175-AZ-7 [10/23/35 v | s . 07/31/2024 . | 1350_100_WRETOALI ....... e [0000..2,980,515 [l 3,000,000 (19,485) . 10/23/2035 . |2.C FE ....
..161175-CJ-1 | CHARTER COMM OPT LLC CAP  4.400% 04/01/33 .. |....... . 08/01/2024 . | JANE STREET CAPITAL .... |oeeereeeeeeeemnnnns o 907,930 [eeeeeee 1,000,000 (89,075) . 04/01/2033 . |2.C FE ....
CHASE FUNDING MORTGAGE LOAN SERIES 2003-1
..161546-EF-9 [CLASS 2A2  5.629% 11/25/32 ...eoevvvvevieeeeee | s . 09/25/2024 . |Paydomn .c.eeueeeeeennnins Jeenieeeeenieeee e 12,886 |[...ccennnnnn 12,886 s s 886 [oeeeeeniieeen 0 e 0 e [V AU 495 . 11/25/2032 . [1.A FM ....
CHASE MORTGAGE FINANCE CORPO SERIES 2019-ATR1
..16158R-AC-0 [CLASS A3 144A  4.000% 04/25/49 .....ccovvreeeee | unnnns . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 12,024 ... 12,024 |oooeeeenees 12,482 |oeeennnnnns 12,883 |oeeeeiiieeeee (U (858) [cvnueeeeennnnnn (U (858) [oeneeeeeennnnnn 0 Joeeeeees 12,024 |ooeeenees (VI PO [ PO [V AU 320 |. 04/25/2049 . |1.A ........
CHASE MORTGAGE FINNACE CORPOR SERIES 2019~
..16159G-AC-3 [ATR2 CLASS A3 144A  3.500% 07/25/49 ......... |.ceen. . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 18,805 |...ccovnnnnn 18,805 [...ceeeeeeee 19,313 |oeeeenes 19,369 |oeeveeiieeenes (U (564) |.eevvennnnns (U (564) |.eevveennnns 0 Joeeeeees 18,805 |o.eeeeeeeeennnn (VI PO [ PO [V AU 439 . 07/25/2049 . [1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
..16159-AJ-3 [CLASS A5 144A  3.500% 03/25/50 .....ccevvuueeee | uunnens . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 4,32 |iies 4,392 [ooieeinnnns 4,451 [oooeeiinniis 4,454 |............... 0 Joeeeeees (62) |+evenneeaennns (V1 PO (62) |evenneeaennns [V IO 4,392 oo (VI PO [ PO [V AU 103 |. 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-1
..161591-BH-6 | CLASS A15 144A  3.500% 03/25/50 .....ccvvuueee | uunnens . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeeeniieeeeeeniees o 1,08 |oeeeeenes 1,008 |oeeeeeiens 1,128 o 1,130 |oeeeeiieeeenes 0 Joeeeeees (31) |eeeneeeeens (V1 PO (31) |eeeneeeeens [V IO 1,08 [oeeeeeeeennnns (VI PO [ PO [V PO 26 |. 03/25/2050 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2024-1
..16160D-AA-1 [CLASS A2 144A  6.500% 01/25/55 ..ccvvvveneeeeee | unnnns . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 42,565 |oeoeennnnnn. 42,565 |............ 42,951 [ (U1 PP (U (386) [eneeeeennnnnn (U (386) [vneeeeennnnnn 0 Joeeeeees 42,565 |..ocoevnnnnnnns (VI PO [ PO (VI IO 1,613 |. 01/25/2055 . |1.A FE ....
CHASEFLEX TRUST SERIES 2006-2 CLASS A2B
.. 16165M-AD-0 [5.169% 09/25/36 ....cevvvmueeeeeemnnnieeeeennniaeee | s . 09/25/2024 . |Paydomn ...cevuueeeeennnis Jeeeeniieeeeeenies e 3,228 |oeeieieeene 3,282 foeeiiieiinnns 2,674 |oeeeeens 2,722 |eeeeiiiiiinnnns 0 Joeeeeees 506 |eeenneeeennns (V1 PO 506 |eeennaeeeennns [V IO 3,28 |oeeeeiiinns (VI PO [ PO [V PO 86 |. 09/25/2036 . |1.A FM ....
CHICAGO PARKING METERS LLC  5.070% 12/30/33
L 167885-A#-9 [ .oiiiiiiiiiii s | . 09/30/2024 . |Various ......ccceeeuieeeees foevmmmnnneeecennnns Joneens 102,568 |........... 102,568 |........... 102,568 |........... 102,568 |...coeeeennnnns (U1 PO (VI PO [ PO (VI PO (U 102,568 |eveeeeeennnnn (VI PO [ PO (VI IO 3,900 |. 12/30/2033 .|2.C PL ....
CITIGROUP COMMERCIAL MORTGAGE SERIES 2016-Cl
.. 17290Y-AN-8 [CLASS XA  1.980% 05/10/49 .....cevvvvrvrneeeeee | s . 09/01/2024 . |Paydomn .cevveneeeeennins Jeennieeeeeeneees feeeeee s [V [V IO, 8,534 |...oceennnnnn 4,593 [.ooooiiiinnnnns [V A (4,593) [-eeeevnnnnnnnns [V A (4,593) [-eeeeennnnnnnns [ P (VI IO (VI PO [ PO (VI IO 1,692 |. 05/10/2049 . |[1.A FE ....
J.P. MORGAN SECURITIES
..172967-LP-4 [CITIGROUP INC ~ 3.668% 07/24/28 ........cevveee | unnnns . 09/13/2024 . | INC oveeeeeeeiiiieeeeeenn Joeeenneeeeceeies s 491,035 |.......... 500,000 |..eeeennnns 476,940 |........... 488,413 [....ooenennnnns [V 1,661 [oooeeeeeennnnns [V 1,661 [oooeeeeeennnnns (U 490,074 |.eoevneeneees [ PO 961 |eeeeninnns 961 |oveenenes 20,989 |. 07/24/2028 . |1.G FE ....

J.P. MORGAN SECLRITIES
..172967-ME-8 | CITIGROUP INC  3.980% 08/20/30 ...ecvvveeeeeeee | veeeee . 09/13/2024 L [INC weveeeeeeiiiieeeeeeiis e o 1,961,480 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 [....ccn...... 0 [, 0 loeeeeiee 0 [, 0 loeeeeiine 0 [, 2,000,000 |............... 0. (38,520) |....... (38,520) |............ 78,716 |. 03/20/2030 . |1.G FE ....




¥¢'603

STATEMENT AS OF SEPTEMBER 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
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-8
.. 17307G-E8-7 [CLASS 1A4A  4.192% 10/25/35 ...oovvvvvnnnieininn | nnnnns . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 3,044 ..o 3,057 |eeerinns P I 2,751 | (U P 203 | (U P 203 | [V P 3,044 [.ooooiiiinnnns (1 P [ PO [V 86 |. 10/25/2035 . |[1.A FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2005-9
..17307G-L8-9 |CLASS 22A2  6.000% 11/25/35 ... [ U . 08/01/2024 . | Paydown ... ... 4,090 e 4129 .3,830 |.. . 11/25/2035 . |3.A FM ...
CITIGROUP MORTGAGE LOAN TRUST St
.. 17307G-L8-9 [CLASS 22A2  6.000% 11/25/35 ...eevvvvnnvirinnnn | nnnnns . 09/01/2024 . |Paydonn .....eeunvvvrvinnnnn foevvvninnneiiiniens foveeennnnn 2,430 [, 2,551 [ooiiiiinnnnn 2,467 [ooiiiinnnnnns 2,575 [ooeiiiiiinnnnns 0 s (145) |vevvvrrinnnns (U (145) |.ovvviinns (U1 O 2,430 [oooeiiiiiinnnns (1 P [ PO [V 114 . 11/25/2035 . |3.B FM ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2006-8
..17310C-AB-8 [CLASS A2 144A  0.000% 10/25/35 .....evvvvvvvenn | uunnnns . 07/25/2024 . |Paydomn ....cvvvvveiinnnnns Jovvniniieiiiiiinnes foeeneeeiiiis [V [ N [ N (U P [ PR (VN P [ PR (VN P [ (VN (VN P [ PO [V N 0 |. 10/25/2035 . |5.B GI ....
CITIGROUP MORTGAGE LOAN TRUST SERIES 2015-A
.. 17323)1-AD-7 |[CLASS B2 144A  4.500% 06/25/58 ........covvveee | unnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 24,918 |oeeennnnns 24,918 |......oeeees 25,673 [.oovivnnnnns 25,579 [ooiiiiiinnnnns 0 s (661) [cevvnnnnnnnnnns (U (6671) [oenerevrnnnnns (U P L (1 P [ PO [V 786 |. 06/25/2058 . |1.A ........
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P7
.. 17325H-BU-7 [CLASS XA  1.236% 04/14/50 ..oovvvvvviiinnnnnnns | nnnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U FO, 6,333 [....ccvnnnnns 3,535 [ooviiiiiiiinnns [V R (3,535) [cvvnnnnnnnnnns [V A (1) [ (VN (1 P [ PO [V 421 |. 04/14/2050 . |1.A FE .
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-B1
..17326C-BE-3 [CLASS XA  0.862% 08/15/50 ......ccevvvenvvvrennn | uunnnns . 09/01/2024 . |Paydomn ....eeuvnvviiiinnnns Joevnniineiiiiiinnns foeineeeiiiis [V (U P 590 |ooiiiiiiiins M 0 s (R0 (U (411) [oeeiiiinnnns [ (VN (1 P [ PO [V 101 |. 08/15/2050 . [1.A FE .
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-P8
..17326D-AJ-1 [CLASS XA 1.005% 09/15/50 .....uvvvvvvnnnnininns | unnnnns . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U P 785 | 482 | 0 s (482) |vvvveerennnns (U (170 E— [ (VN (1 P [ PO [V 115 |. 09/15/2050 . |1.A FE .
CITIGROUP COMMERCIAL MORTGAGE SERIES 2017-C4
.. 17326F-AF-4 [CLASS XA 1.126% 10/12/50 ....coevvvvnnnieieiinn | nnnnns . 09/01/2024 . | Paydoun .. ...136 |. 10/12/2050 . |[1.A FE ....
..174610-BE-4 [CITIZENS FINANCIAL GROUP  5.641% 05/21/37 .. |....... . 07/31/2024 . | 1350_100_WRETOAL! . .950,988 |.. .10,969 |. 05/21/2037 . [2.B FE ....
CLEARBRIDGE ENERGY MLP FUND IN ENERGY MLP FU
..184692-C*-0 [4.200% 04/30/26 ..cevveeneeeeeeneeeeeeenieeeeeen | s . 08/19/2024 . |Various .......cceeeueeeeeen foevmmmnnneeeennnnns Joneees 246,726 |........... 246,726 |........... 246,726 |........... 246,726 |....covvunnnnn. (U1 PO (VI PO [ PO (VI PO (U 246,726 |.eevvnnnnnnnenn (VI PO [ PO (VI IO 5,181 |. 04/30/2026 . |1.A FE .
COLD STORAGE TRUST SERIES 2020-ICES CLASS E
.. 193051-A0-2 [ 144A  7.977% 11/15/37 weeeeiieiiiiiieieeeeiees | s . 08/15/2024 . |Paydomn .cevvuueeeeennnns Joenneeeeeennieees fens 4,914,953 |........ 4,914,953 |........ 4,931,523 |........ 4,928,378 |..ccovvnnnnnnns (U (13,425) |.eeeeninnes (U (13,425) |.eeeenines (U 4,914,953 |...oieeeennnn (VI PO [ PO (VI PO 273,466 |. 11/15/2037 . |1.A ........
COLT FUNDING LLC SERIES 2021-4 CLASS A1 144A
.. 19688G-AA-1 [ 1.397% 10/25/66 .....eeeeeeeeneaeeeeenniieeeeennn | s . 08/27/2024 . |WACHOVIA .eeeeeeeiiiiies oeemmnieeeeeenies e 1,801,372 |........ 2,120,333 |........ 1,860,592 |........ 1,864,723 |oeeveeeeeenee (U (443) |.eeeenines (U (443) |.eeeenies (U 1,864,280 |..euneeeeennnnn 0 |oeeennn (62,908) |....... (62,908) [c+nueeenee 21,969 |. 10/25/2066 . |1.A FE ....
COLT FUNDING LLC SERIES 2021-4 CLASS A1 144A
.. 19688G-AA-1 [ 1.397% 10/25/66 .....eeeeeeeeeneeeeeenniieeeeeenn | s . 08/01/2024 . |Paydomn ..ceeveeeeeeennins Jeennieeeeeenieeee e 69,156 |............ 69,156 |............ 60,685 |..eeunnnnnns 60,819 . 10/25/2066 . |1.A FE ....
COLT FUNDING LLC SERIES 2022-5 CLASS A1 144A
.. 19688L-AA-0 [4.550% 04/25/67 ....cevvvneeeeeenniaeeeeennniieeee | s . 09/01/2024 . |Paydomn ...cevvuneeeeennnns foeeennieeeeeenies s 113,837 |........... 113,837 |oeeeennnens 113,802 |oeeeennnnes 114,814 . 04/25/2067 . |1.A FE .
COMMONBOND STUDENT LOAN T SERIES 2018-BGS
..20268)-AC-0 [CLASS B 144A  3.990% 09/25/45 .......ccevvvuces |uunnnns . 09/25/2024 . |Paydomn ..c.eeueeeeeennnins Jeenieeeeeenieeee e 68,545 |............ 68,545 |............ 68,498 |............ 68,520 . 09/25/2045 . |1.B FE .
COMMONBOND STUDENT LOAN T SERIES 2018-AGS
..20269D-AC-9 [CLASS B 144A  3.580% 02/25/44 .....ccovvveeeeee |uunnnns . 09/25/2024 . | Paydoun . . . 02/25/2044 . |1.B FE ....
..209111-FA-6 | CONSOL IDATED EDISON CO 0  5.700% 06/15/40 .. |....... . 09/17/2024 . | BARCLAYS CAPITAL .5,957,808 |.... . 06/15/2040 . |1.G FE ....
CONTINENTAL AIRLINES SERIES 2-A  4.000%
..210795-0B-9 [10/29/24 ....oovvvniiiiiiiiiiiiiiiieeiies | s . 07/31/2024 . | BANK OF NEW YORK ... L0 . 10/29/2024 . |2.B FE ....
CONT INENTAL
..210795-0B-9 [10/29/24 ....oovvveiiiiiiiiiiiiiiiiiveeies | s . 07/31/2024 . | 1350_100_WRETOALI ....... |oecevvenvvvrrinnnnnn Jounnnn 1,875,313 |........ 1,887,077 |........ 1,683,921 |........ 1,832,172 |oeeeninine [V P 37,144 | (U P 37,144 | (U . 1,869,316 . 10/29/2024 . |2.B FE ....
CONTINENTAL WIND SERIES 144A  6.000%
L.212168-AA-6 [ 02/28/33 .oeeviiiiiiiiiiinreei s | s . 08/31/2024 . |Various ... ... 97,507 ...97,507 ...99,262 |............99,032 |.... ..97,507 |.. . 02/28/2033 . |2.B FE ....
COREBRIDGE
L 21871X-AK-5 [04/05/42 .oovvviiiiiiiiiiiiiiiiiecciies s . 08/01/2024 . |Various ........ceeeevvvvenn Jovvnnnneneiinnnnes foeenes 4,256,950 |........ 5,000,000 |........ 4,694,667 |........ 4,704,086 |..evunnniennns (U 2,832 | (U 2,832 | (U . 4,706,918 [...cceeeennnnnn 0 f..... (449,968) . 04/05/2042 . |2.A FE ...
COX COMMUNICATIONS INC SERIES 144A  3.500%
.. 224044-CJ-4 [ 08/15/27 wevvvniiiiiiiiiiiiiiiiiinceccinineeeenn | s . 08/06/2024 . | GOLDMAN SACHS & CO ...... |oeeeveerevevivnnnnes ferenn.... 966,000 f........ 1,000,000 . (32,380) . 08/15/2027 .|2.B FE ....
CREDIT SUIS!
..22540A-7C-6 |HE17 CLASS AIO  3.031% 01/25/32 ...cvvvvvneees | uunnnns . 09/25/2024 . |Paydomn .....euvveviiiinnnns Joevniiinieiiiiines feeeeiiii [V [ N [ N (U P [ PR (VN P [ PR (1 P [ (VN (1 P [ PO [V 19 |. 01/25/2032 . |3.A FE ...
FIRST NATIONWIDE TRUST SERIES 2001-4 CLASS
.. 22540W-EE-6 [4A2  2.981% 09/25/31 ...ovvvvivniiiiiiiiiiiiiiiinn | s . 09/25/2024 . |Paydomn .....oeuvvviiiinnns Jeenniinnieiiiiiinnns feeeeeeiiii [V [ N [ N (U P [ PR (1 P [ PR (VN P [ (VN (1 P [ PO [V N 2 |. 09/25/2031 . |5.B GI ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-9
..225458-5U-8 |CLASS 4A1  5.861% 10/25/35 ...oevvvvnviiinnnns | nnnnns . 09/25/2024 . |Paydoun ......evvriiiiinnns Joevnniininiiiiinns feeeeeeeiinans LY/ P 472 oo T I ST (U PO L [T PO (U P L [T O [ PR LY/ R (VN P [ PO [V 14 . 10/25/2035 . |[1.A FM ...
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-4
.. 225458-PN-2 [CLASS 2A1  5.369% 06/25/35 .....ccvvvvnniiiiinnn | unnnnns . 09/25/2024 . |Paydown ......evviiiiiinnns fooveininniniiiiiinns Joviiininnns 6,843 |............ 6,783 |.coeeeins 4,738 |t 4,408 |....oovnnnnnns (U 2,435 [...ooiiiinnnnns [U 2,435 [...oiiiinnnnns (U 6,843 [....oovunnnnns 0 | (U [ 237 |. 06/25/2035 . |[1.A FM ....
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CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-8
.. 225458-X4-5 |CLASS 2A1  6.000% 09/25/35 ........evvvvruunnnnn [ernennn . 09/01/2024 . |Paydown .......cooeeiiiiiins |oeeeiiiiiii e [V O (1) PO (24) e (00 [V OO 20 [oeiiinninnnns 0 e 20 [oeniiininnnns 0 e (U O (VN 0 | [V 2 . 09/25/2035 . [3.A FM ....
CREDIT SUISSE FIRST BOSTON MOR SERIES 2005-12
..225470-SE-4 | CLASS DX2 ~ 6.000% 01/25/36 ......ccoeeeeiiiican [eeeennn . 09/01/2024 . | Paydoun ... . 01/25/2036 . [5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SEf
..225470-ZN-6 | CLASS DX 6.000% 03/25/36 .......coevveeeeeenens [oeeennn . 09/01/2024 . |Paydown .......coooviiiiiins |oeniiininnis e [ 0 [ 1,643 |l 1,603 [oevvviiiiiinns 0 fens (1,503) |.oeeeeeeeens 0 fnns (1,503) |.oeeeeeeeens 0 e (U O (VN 0 | [V 542 |. 03/25/2036 .|5.B GI ....
CREDIT SUISSE MORTGAGE TRUST SERIES 2006-6
..22042J-AU-7 |CLASS DX 6.500% 07/25/36 ....cooovveeeeeeeenens [ eeeennn . 09/01/2024 . |Paydoun .......coooeeeiiiins foeeeiininnin e [ 0 [ 1,025 [oeveinnnns 1,25 |l [V R (1,225) | [V R (1,225) | 0 e (U O (VO 0 | [V 623 |. 07/25/2036 . [5.B GI ....
DB MASTER FINANCE LLC SERIES 2019-1A CLASS
..233046-AL-5 |A23 144A  4.352% 05/20/49 .........oooeeiiiis [ oeenn . 08/20/2024 . |Paydown ........oooeeiiiiins foeniiininiis e 5,000 [.coonnnnnne 5,000 |..cooeenns 5,000 |...coeeennns 5,000 |..cooeeeeennns 0 e (VO 0 | (VO 0 e 5,000 [o.evvvrrnnnnnns (VN 0 | [V 163 |. 05/20/2049 . |2.B FE ....
DB MASTER FINANCE LLC SERIES 2021-1A CLASS
..233046-AS-0 |A23 144A  2.791% 11/20/51 «ooooeeeeiiiiiiiiniins [ oens . 08/20/2024 . |Paydown ........oooeeiiiiins feniiininii e 3,750 [evvvvrrinnns 3,750 |oeeeeeeins 3,750 |ooeeeeeeens 3,750 |oeeeeeiieins 0 e (VO 0 | (VO 0 e 3,750 |oeeieiieinnns (VN 0 | [V 79 . 11/20/2051 .|2.B FE ....
DEUTSCHE BANK COMMERCIAL MORTG SERIES 2016-C3
..23312V-AS-5 |CLASS D 144A  3.619% 08/10/49 ........cooevvees [orrnnn . 09/26/2024 . | WACHOVIA .oovvvvviiiiiiies Joeeeeeiieieeieeeenes | 469,000 [.....ee... 700,000 |........... 363,113 [.....oeeee 654,944 |......oooeeens 0 |eeeenns 2,812 |....... 204,643 |...... (201,831) |.eeeeeeees 0 s 363,113 | 0 f...... 105,887 |....... 105,887 [....oevnneee 8,001 [. 08/10/2049 . |4.B ........
DANA FINANCING LUX SARL SERIES 144A  5.750% MORGAN KEEGAN & COMPANY
.. 235822-AB-9 | 04/15/25 ooeeiiiii [ . 09/12/2024 | INC oooeeeeeeeieiee | . 04/15/2025 . [3.C FE ....
DEUTSCHE ALT A SECURITIES INC SERIES 2007-3
..25151K-AC-3 | CLASS 2A1  5.719% 10/25/47 .....vvvvvvvnnnnnnnnn [eeeenn . 09/25/2024 . |Paydoun .........oooviiiiiis |oeiiiiiiiniiinnns . 10/25/2047 . (1.A FM ...
DIVERSIFIED ABS PHASE VIII LLC  7.076% Redemption 100.0000
.. 265123-A%=2 106/31/44 oo [ . 09/30/2024 . | .. . 05/31/2044 . (1.F FE ....
DIVERSIFIED ABS PHASE VI LLC SERIES VI CLASS
.. 25612V-AA-7 |A 7.500% 11/28/39 ......oooeeeieiiiii [ . 09/28/2024 . 106,488 |.......... 106,488 |........... 103,689 |........... 103,622 |............... 0 |eeeenns 2,866 [..vunninnnnns 0 eeeeenn 2,866 [o.evuunininnns 0 eeeeenn 106,488 |.....ovvvvnnns (VN 0 | [V 5,324 |. 11/28/2039 . |2.A FE ....
DOMINOS PIZZA MASTER ISSUER L SERIES 2019-1A
..25755T-AL-4 | CLASS A2 144A  3.668% 10/25/49 ................ [..ecees . 08/28/2024 . | WACHOVIA ..oovvvvviiiiiins Jeeeeeieiiiieeeeeens s 1,082,565 |........ 1,152,000 |........ 1,152,000 |........ 1,151,902 [oeennnnnnnns 0 e (3] R 0 e (3] R 0 fnns 1,151,988 |...ccoeeennnnn 0 f...... (69,423) |....... (69,423) |............ 35,682 |. 10/25/2049 . |2.A FE ....
DRIVEN BRANDS FUNDING LLC SERIES 2022-1A
..26209X-AF-8 | CLASS A2 144A  7.393% 10/20/52 ....cccoeennnnn [eeennn . 07/20/2024 . |Paydown ........oooeeiiiiins foeniiiiiiniis e 2,500 [oeeriiinnnns 2,500 | 2,500 |..ooeeeenns 2,500 |ooooeeieeenns 0 e (VO 0 | (VO 0 e 2,500 |ooeiiiininnns (VN 0 | [V 139 [. 10/20/2052 . |2.C FE ....
DRYDEN SENIOR LOAN FUND SERIES 2016-45A CLASS
.. 26244M-AS-1 |CR 144A  7.763% 10/15/30 ..cooevereereennnnnnnns [ oenns . 09/30/2024 . |Paydoun .........ooeeiiiiins Joeniiiiniiini | 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 995,039 [.evvvrirnnnnns 0 |eeeenns 4,91 |l 0 eeeeenn 4,961 |l 0 fnns 1,000,000 |...eevvvvvnnnns (VN 0 | [V 75,808 |. 10/15/2030 . (1.D FE ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2024-
..268431-AA-1 |RM2 CLASS A1A 144A  5.000% 07/25/54 ......... [...... . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeiiiiiniini e, 19,513 |oveeeenns 19,513 |........... 17,936 |oooeeeeeeeees (V2 0 |eeeenns 1,677 [ 0 eeeeenn 1,677 [ 0 s 19,513 |ooeeeeens (VN 0 | [V 91 [. 07/25/2054 . |1.A FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2018-A
..268571-AC-0 |CLASS B 144A  4.000% 08/25/42 ......cevvvvveeee [eeeennn . 08/25/2024 . |Paydoun .........ooeeiiiiins Jeeniiiiiiini e, 59,078 [ovvvvennnes 59,078 [.cevnnnen 58,197 |............ 58,631 |ooeeeeeeeeennl O e 7 |0 [ T [0 L 078 [0 s . 08/25/2042 . (1.A FE ....
ELFI GRADUATE LOAN PROGRAM SERIES 2019-A
..26857E-AB-4 |CLASS B 144A  2.940% 03/25/44 ................. . 07/25/2024 . |Paydoun .................... 2,500 |.... . 03/25/2044 .
..26986*-AA-1 |EAGLE SOLAR LLC SOLAR LLC ~ 4.820% 12/31/42 07/19/2024 . (Call K L0 . 12/31/2042 . (3.A . .
..276480-AF-7 |EASTERN GAS TRAN  4.800% 11/01/43 ............ . 09/06/2024 . | Various ........ccceennnnne ,494,220 .6,987,656 |.... . 11/01/2043 . [1.G FE ....
8POINT3 SOLAR INVESTCO 1 LLC ~ 4.680%
.. 28268#-AA-4 | 11/30/35 ..oooeiiiii [ . 08/31/2024 . |Various ... .. 185,199 ..185,197 |.... 0 e . 11/30/2035 . |2.C PL ....
..20252B-AA-7 | ENBRIDGE PIPELINES SOUTHE ~ 3.980% 06/30/40 |.......|. 07/01/2024 . |Various ... K .. 114,840 .. 114,840 |. 0 . 06/30/2040 . [1.G PL ....
..29336U-AD-9 |ENLINK MIDSTREAM PARTNER  5.050% 04/01/45 . |....... . 07/31/2024 . | 1350_100_WRETOALI ....... v |eeenn 1,035,027 ).l I ...... 1,030,194 |.... (6,908) |.... . 04/01/2045 . [2.C FE ....
..20336U-AF-4 |ENLINK MIDSTREAM PARTNER  4.850% 07/15/26 . |....... . 07/31/2024 . | 1350_100_WRETOALI ..oooot |ooeeeeiiiieiieiiiins | 928,589 |...........940,000 |.......... 897,700 |........... 924,020 [oeevevvinnnnnn0 oo 3,468 |0 | 3,468 [0 927,488 |0 1,101 . 07/15/2026 . [2.C FE ....
J.P. MORGAN SECURITIES
..20736R-AP-5 |ESTEE LAUDER CO INC ~ 2.375% 12/01/29 ........ [....... . 09/13/2024 | INC e e | 276,021 |.......... 300,000 |...........301,863 [........... 301,155 [oeeevnnnnnnee [V R (142) |vevveeeiiaes [V R 7)) AR | N AUt 1) Y1) I ISR | B AN , . 12/01/2029 . [1.F FE ....
FIRST FRANKLIN MTG LOAN ASSET SERIES 2006-
..30247D-AE-1 |FF13 CLASS A2D  5.449% 10/25/36 ......evvvvuenn [eeeennn . 09/25/2024 . |Paydoun .......ooooeiiiiiins i e 3,393 |l T T 2,408 |............. 2,391 [ [V R 1,001 [ 0 , W398 [ 0 0 0 . 10/25/2036 . [1.A FM ....
ELLINGTON FINANCIAL MORTGAGE T SERIES 2022-2
..31572Y-AA-6 | CLASS A1 144A  4.299% 04/25/67 .....ccceeeeenn [ereennn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 16,286 |............ 16,286 |.....oeene. 16,218 |............ 16,381 [oeeeeinnnnnee [V (€515 SR [V R (€515 SR [V R 16,286 [....eevvvnnnnns (VO [V [V 461 |. 04/25/2067 . [1.A FE ....
FIRST REPUBLIC MORTGAGE TRUST SERIES 2020-1
..33616L-AN-0 |CLASS A5 144A  2.884% 04/25/50 ......cccceeen [ereennn . 09/01/2024 . |Paydoun .....ocooeeiiiiiiins i e 23,345 |............ 23,345 |oeeiienens 22,920 fo.eeeeneeee 23,609 |......coeeens [V R (264) |.vevveeiinnnnns [V R (264) |.vvveeeinianns [V R 23,345 [oeeiiiiiinnnns (VR [V [V 476 |. 04/25/2050 . [1.A ........

FLAGSTAR MORTGAGE TRUST SERIES 2017-1 CLASS
..33850B-AG-2 | 1A7 144A  3.500% 03/26/47 .ovvveeeeenreeeeees | v . 09/01/2024 . [Paydown ....ooeevveeeeeeien | e, 28,208 |............ 28,208 |............ 27,118 |............ 26,803 |............... 0 foeeenn. 1,406 [ooeeeee..... 0 foeeenn. 1,406 [ooeeeeen..... 0 [ 28,208 | 0 loeeeeiee 0 [, 0 |oveeeeiiines 650 |. 03/25/2047 . |1.A ........
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FLAGSTAR MORTGAGE TRUST SERIES 2017-2 CLASS
..33850R-AG-7 [A7 144A  3.500% 10/25/47 ...oevvvvvviinnnnnnnnnn | unnnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 30,542 |oeeinnnnnns 30,542 [ 30,137 [.oevvinennns 29,986 |.....oevnnnnnnn (U P [T/ (U P [T/ (U P 30,542 [.oooiiiinnnnnns (1 P [ PO [V 775 |. 10/25/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-1 CLASS
..33850T-AN-8 [A13 144A  3.500% 03/25/48 ......oevvvvvvvvnnnnns | unnnnns . 09/01/2024 . | Paydown ... . 03/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIE:
..33851F-BQ-9 [B2 144A  4.907% 10/25/48 ......ovvvvvvvnnnenees | unnnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 13,985 [ooeeiiine 13,955 |[..oiiieennns 13,731 | 13,737 | (U P 219 | (U P 219 |, (U P 13,985 |oiviiiines (1 P [ PO [V 460 |. 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-6INV
..33851G-BF-1 [CLASS AX17 14 0.150% 08/25/51 .......ccvvvunns | unnnns . 09/01/2024 . |Paydonn .....euvvvviiiinnnns Joevninineiiiiiinnes foeineeeiiiis [V (U FO, 3,899 [......ccenens 4,016 |oeevvennnnnnns (U . [0 (<) (U . (4,016) [oeneeevnnnnnns [ (VN (VN P [ PO [V 760 |. 08/25/2051 . |1.B FE .
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AC-7 [A3 144A  4.000% 04/25/48 .......ovvvvvvnnnennns | unnnnns . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 1,276 |oeeeeennnnnns 1,276 |oeeenns 1,286 |oveeneennnne 1,281 | [ O (551 PO [ R (551 PO [V P 1,276 [ooeeeiieiinnnn (1 P [ PO [V 34 |. 04/25/2048 . [1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2018-2 CLASS
..33851H-AP-8 [A14 144A  3.500% 04/25/48 ......ovvvvvvvvinnnns | unnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 46,744 |.oooennnnnnn 46,744 |............ 45,788 |............ 45,918 |..ooovvninnnnns (U P 826 |ouviiiiiinnns (U P 826 |oeeuiiiiinnns (U P 46,744 |..oooovnnnnnnns (1 P [ PO [V F 1,042 |. 04/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2020-1INV
..33851Y-AC-0 [CLASS A3 144A  3.000% 03/25/50 .....cevvnvvveee | uunnnns . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 9,444 ..ol 9,444 |............. 9,658 |.oevvunnnnns 9,689 |..covunnnnnns (U (57 (U (257 (U1 O 9,444 |oooiiiiiinnnnn (1 P [ PO [V 193 |. 03/25/2050 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-1INV
..33852A-AR-8 |CLASS A15 144  3.500% 10/25/49 ......ccevvvvves | uunnnns . 09/01/2024 . |Paydonn .....eeuveviiinnnnn Jevenninnieiiiiinns foiineneens 2,018 [ooiiiiinnnns 2,018 |.nns 2,063 |ieeiennnnnns 2,071 | (U P (£S5 PO (U P (£S5 P [V P 2,018 | (1 P [ PO [V 48 | 10/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2019-2 CLASS
..33852B-AJ-4 A9 144A  3.500% 12/25/49 .....ccovvvnnviiiinnnnns | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 13,900 [ooovvevnnnns 13,900 |ovvveennnnns 14,155 |oeeennnns 14,218 |ovveeinne (U (318) [ouneiiiinnnnns (U (318) [ounnriiinnnnns (U P 13,900 |oveeniiiinnnnn (1 P [ PO [V 331 |. 12/25/2049 . |1.A ........
FLAGSTAR MORTGAGE TRUST SERIES 2021-8INV
.. 33852H-AQ-5 [CLASS AX1 144 0.512% 09/25/51 ..oovvvvnnneeies | uunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U PO 331,217 [.ooveenennn 330,578 |[....ccevnnnnnns 0 |oueeen (330,578) |vvvvnninanns 0 |oueeen (330,578) |vvvvnnnanns [ (VN (1 P [ PO [V PO 45,222 |. 09/25/2051 . [1.B FE .
FLNG LIQUEFACTION 2 LLC SERIES 144A  4.125% Redempt ion 100.0000
.. 33972P-AA-7 [03/31/38 ervveniiiiiiiiiiieiii s | s L 09/30/2024 . | .eeeniiiiiiieeeeeeeieneees i [ 4,400 [ 4,400 |.ooeeennnnns 4,400 |oeeeennnnnns 4,400 |ooeeiinnnnnnns [ PR (VN P [ PR (VN P (U1 O 4,400 |[...coovvnnnnnns (1 P [ PO [V 182 |. 03/31/2038 . |2.B FE
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redenption 100.0000
L. 34107@-AA-7 [ 08/15/38 evvveiiiiiiiiiiiiiiiiiineeceinieeeeen | s L 08/15/2024 . | .evnneiiiiiiiieieeiiiieeeees e e 44,309 |...onnnnn. 44,309 |............ 44,309 |............ 44,309 [ooiiiiinnnnns [ PR (VN P [ PR (VN P (U P 44,309 |....ccvvvnnnnns (1 P [ PO [V F 1,294 |. 08/15/2038 . |2.B PL
FOOTBALL CLUB TERM NOTES 2032 TRUST ~ 3.070% Redenption 100.0000
.. 34502*-AA-0 [ 10/05/24 ..ovvvviiiiiiiiiiiiiii e | s L 07/01/2024 . | eeveeeeeiiiieeeeeiiiieeees v e 166,667 |.......... 166,667 |.......... 166,667 |.......... 166,667 [......cevnnnnns [ PR (VN P [ PR (1 P (U 166,667 . 10/05/2024 . |1.F FE ....
..35137L-AJ-4 |FOX CORP SERIES Wl  5.476% 01/25/39 ......... | ...t . 09/10/2024 . |Various .......cceeeeeeeeen |oee ..2,304,490 |........ 2,326,000 |........ 2,285,944 |........2,287,751 |.oeeeereeeeennO oo 885 0 e 885 |0 e 2,288,636 |.. . 01/25/2039 . |2.B FE ....
..361448-AU-7 |GATX CORP  5.200% 03/15/44 .......evvvvvvvvinnnn | unnnnns . 09/06/2024 . | JANE STREET CAPITAL .... ..1,692,383 |........ 1,750,000 |........ 1,607,270 [ooevevvivnneeennn 0 oo 0 e 1,883 o0 e 1,883 0 e 1,608,823 |.. . 03/15/2044 . |2.B FE ....
GCAT SERIES 2022-NQM2 CLASS A1 144A INTL FCSTONE FINANCIA
. 36169K-AA-4 [02/25/67 ..ovvvniveiiiiiiiiiiiiiiiieeeciiineeeees | s . 08/28/2024 . | INC ..evvvniviiiininiiiiinn v e 733,772 | 749,583 |........... 746,096 |...........748,930 [........ceeeii0 [ 6,308 [0 [ 6,308 [0 [ 755,239 [oooiiiiinnnnnns 0 |oeeens (21,467) |....... (21,467) [cevnnrnne 23,405 |. 02/25/2067 . [1.A FE .
GCAT SERIES 2022-NQM2 CLASS A1 144A  4.210%
. 36169K-AA-4 [02/25/67 ..ovvvniiiiiiiiiiiiiiiiiieeecviieeeeen | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 48,768 |............ 48,768 |o.eevennnnn. 48,541 |...oooeeeens 48,726 |...covvvnnnnnnn [ O L7 F [ R L7 F (U P 48,768 |....ouvnnnnnn (1 P [ PO [V F 1,321 |. 02/25/2067 . [1.A FE .
GSAA HOME EQUITY TRUST SERIES 2006-19 CLASS
..362244-AA-3 [A1  5.149% 12/25/36 ...cevvvvnniiiiiiniininiiiinn | s . 09/25/2024 . |Paydonn .....eeunveviiiinnnn fevvnniiniieiiiiins e 134,127 |........... 134,127 |.oooeeeeeens 47,287 |.ooviinennns 42,055 [oooiiiiinnnnns [V P 92,072 |.ooviiiinnnns [V P 92,072 |.ooviiiiinns (U R 134,127 o (1 P [ PO [V F 1,252 |. 12/25/2036 . |1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2003-10 CLASS
..36228F-XX-9 [1A1  6.788% 10/25/33 .....cevvvvvniiiiiiiiinnes | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 10,148 |............ 10,148 |..........ee 10,281 [oeennnnenne 10,514 |oeeeine (U (5150 N PO (U (5150 N PO (U P 10,148 |oeeeiiiiinnnn (1 P [ PO [V 444 (. 10/25/2033 . [1.A FM ....
GSR MORTGAGE LOAN TRUST SERIES 2003-13 CLASS
..36228F-YZ-3 [1A2  6.395% 10/25/33 ...coevvvvniiiiiiiiiiiiiiins | s . 09/01/2024 . |Paydomn .....ouvvvviiiinnnns Joevnninieiiiiinnes foreeeeiiiinns L7 X7 R LR 7 P L2 I R [ O (31 PO [ R [ PO [ PR X7/ R (1 P [ PO [V 17 . 10/25/2033 . |[1.A FM ...
GSAA HOME EQUITY TRUST SERIES 2007-4 CLASS A2
..3622EB-AB-4 [5.369% 03/25/37 ....ceevvviiiiiiiiiiiiiieiiiiines | s . 09/25/2024 . |Paydonn .....eeviviiiinnns Jovvninniniiiiinens feeeeneens 20,773 foeeiiininn 20,773 fooooieinnnnns 7,083 |oeveiiinnnns 6,281 |..oovvinnnnnns [V A 14,492 | [V A 14,492 | (U P 20,773 |oeeeiineeees (1 P [ PO [V 175 |. 03/25/2037 . |[1.A FN ...
GSR MORTGAGE LOAN TRUST SERIES 2005-AR7 CLASS
..362341-XE-4 [5A1  4.771% 11/25/35 .oovveeiiiiiiiiiiiiiiiiiis | s . 09/01/2024 . |Paydomn .....eeuvvvviinnnnns Jovvnniniieiiiiiinees feeeeeeeens 25,301 |oeeeennnnns 22,031 [oooieiennns 18,888 [......ceune 18,949 |ooeveiniiins (U 6,353 |oiiiiiinns (U 6,353 |iiiiiinns (U P 25,301 [oooiiiinnnnnns (1 P [ PO [V 862 |. 11/25/2035 . |1.A FM ....
GSAA HOME EQUITY TRUST SERIES 2006-1 CLASS A2
..362341-23-6 [5.409% 01/25/36 .....cevvvnviviiiniiniiiiiiiiiiees | s . 09/25/2024 . |Paydonn ......eeviviiiinnnn fovvnnininiiiiiins o 139,507 |........... 139,507 |.....oeeeens 52,804 |............ 43,825 [.ooiiiiinnnnnn [V P 95,682 |......ovvnnnnnn [V P 95,682 |......ouvunnnns (U R 139,507 |oveeniiiiinnnn (1 P [ PO [V F 1,347 |. 01/25/2036 . |[1.A FM ...
GSAA HOME EQUITY TRUST SERIES 06-20 CLASS 1A2
..362351-AB-4 [5.320% 12/25/46 .....cooiviiiiniiiiiiiiiiieiieiii | s . 09/25/2024 . |Paydonn ......eevviviiiinnnn Jevnniinniiiiiiins e 1971 | 1,971 | /I PO 666 |.evuniiiinns (U 1,305 |oeeeiiiiinns (U 1,306 |oeeeiininns (U1 O 1971 [ (1 P [ PO [V 19 | 12/25/2046 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST SERIES 2005-5F CLASS
..36242D-7K-3 [8A1  5.469% 06/25/35 ....evvvviiiiiiiiiiiiiiiinn | s . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevinninniiiiiiiens e 1,128 s 1128 | 1,120 | 1,120 | [ PR L P [ PR LI PO (U PO 1,128 [ (1 P [ PO [V 41 |. 06/25/2035 . |[1.A FN ...
GSMPS MORTGAGE LOAN TRUST SERIES 2005-RP2
.. 36242D-T5-2 |CLASS 1AF 144A  5.319% 03/25/35 .....ocvvvvvnns | unnnns . 09/25/2024 . | Paydown ... ..50,488 |.. . 03/25/2035 . |1.A FN .
GS MORTGAGE SECURITIES TRUST SERIE:
..36251P-AF-1 [CLASS XA  1.308% 10/10/49 .......cccevvvviviinnn | unnnnns . 09/01/2024 . |Paydown .....oeeviviiinnnns Jovvennnnnnniiininnns Joveennnenennnnnn 0 oo 0 . 5,782 | 30234 0 (3,234) | 0 (3,234) | 0 0 Jovvennennns 0 | (U [ 993 |. 10/10/2049 . [1.A FE .
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GS MORTGAGE SECURITIES TRUST SERIES 2016-GC20
..362521I-BC-1 [CLASS B 4.529% 04/10/47 ....covvvvvvvvvinnnnns | nnnnns . 09/01/2024 . |Paydoun .....eeuvvviiinnnnn Joevenniniiniiiiiens foieneens 6,568 |[......coennnn 6,568 |.....cc..... 6,607 |ooooerieennnn8,570 [ooeiiiiinneenn 0 oo dB) [0 B o0 e 6,568 |.uiiiiiinnnn (1 P [ PO [V 198 |. 04/10/2047 . |1.A ........
GS MORTGAGE SECURITIES TRUST SERIES 2014-GC24 BANK OF AMERICA
..36253G-AK-8 [CLASS B 4.601% 09/10/47 ...ovvvvvivnniiiiinnn | nnnnns . 08/13/2024 . | SECURITIES LLC .. ..2,394,000 |........ 2,660,000 |........ 2,700,233 |........2,681,084 |....cooevvennnn 0 Joveenes (4,772) |evevnnneiinnnn 0 o (,772) v 0 e 2,676,312 |.. . 09/10/2047 . |1.A ........
GS MORTGAGE-BACKED SECURITIES PJ
..36257L-AA-5 [CLASS A1 144A  4.000% 11/25/49 ......oevvvvinn | unnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 14,588 |......oeeens 14,588 |o.ooveennnns 15,158 |oovveennnnns 15,463 |ooovvenninenns 0 s (875) [cuvvvnnnnnnnnns (U [R:74:) ) AR (U P 14,588 |oeeiiiiinnnn (1 P [ PO [V 394 . 11/25/2049 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AA-4 [CLASS A1 144A  3.500% 03/25/50 .....cevvnvvees | uunnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 32,398 | 32,398 [eeiiinne 33,586 |.......eennn 34,313 [ 0 fens (1,915) |.eeeeeeees (U . (1,915) |evveniins (U P 32,398 [.ooeiiiiinnnns (VN P [ PO [V 664 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..36257Q-AQ-9 [CLASS B1 144A  3.917% 03/25/50 ....cevvvnnvveen | uunnnns . 09/01/2024 . |Paydoun .....eevvvvriinnnnn Joevenninnieiiiiinns foneneens 3,395 | 3,305 [oiiiiinnnns 3,853 [oooiiiiinnnns 3,535 [ooviiiiiiiinnns 0 s (139) |vvvvevrinnnns (U [QEC )T [V P 3,3 [ooiiiiiiiinnnn (1 P [ PO [V 89 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2019-PJ3
..362570-AR-7 |CLASS B2 144A  3.917% 03/25/50 ........evvuvves | uunnnns . 09/01/2024 . |Paydoun .....euvnvvvriinnnnn Jevvnnnniieiiiinns fonneneens 6,96 [............ 6,926 |..nnnnnn 7,214 | L I R 0 s (285) |vvveerinnnnns (U (2557 (U1 O 6,96 |.....covvnnnns (1 P [ PO [V 182 |. 03/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AA-7 [CLASS A1 144A  3.500% 05/25/50 ....ccevvnvvveee | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 10,180 |oeeeeennnnns 10,180 [oeeeennneee 10,758 |oeeeennne 10,835 |ovvveeniiinns 0 s (1) PO (U (G557 (U P 10,180 [.ooevvvvnnnnnns (1 P [ PO [V 244 . 05/25/2050 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ1
..36258F-AH-2 [CLASS A8 144A  3.500% 05/25/50 ......evvnvvvees | uunnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 40,723 |oeeeennnnns 40,723 |..ooeennnens 41,788 |oveeennnnnns 41,958 |...ooovnnnnnnns [V R (1,235) |.oeeeeees [V A (1,235) |veveiininnns (U P 40,723 [.oooeiiinnnnnns (1 P [ PO [V 976 |. 05/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ4
..36259V-AB-9 [CLASS A2 144A  3.000% 01/25/51 ..covvvenvvivinn | unnnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 3,711 [ 35,711 [ooieinnnnns 37,765 |...ccvvnnnns 38,059 [..ocevvinnnnnns [V R (2,348) |.oooeeeeeens [V A (2,348) |eeveennnnns (U P 3,711 | (1 P [ PO [V 668 |. 01/25/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ5
..36260D-AD-2 [CLASS A4 3.000% 03/27/51 ..evvvvnvvviiinnnnnnns | nnnnns . 09/01/2024 . |Paydonn .....evuveviiinnnnn Joevvnnnniiiiiiinns fonneneens 7,488 |..ooooinnnnns 7,488 |.onnns 7,800 [oeiiiinnns 7,832 |ovveiiiinns 0 s (345) |vvvveniinnns (U (345) |.ovvvviinns (U1 O 7,488 | (1 P [ PO [V 144 . 03/27/2051 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2020-PJ2
..36262D-AA-6 | CLASS A1 144A  3.500% 07/25/50 ...eevvvnvvvvenn | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 20,642 |..ooennnnn. 20,642 |......oeeens 21,883 |....covennns 2,118 | 0 fens (1,476) [oovvvrnnnnnnnns (U . (1,476) [ceeiiiinnnnnn (U P 20,642 |.....covnnnnnns (1 P [ PO [V 462 |. 07/25/2050 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AD-1 [CLASS A4 144A  2.500% 02/26/52 ........evvvers | unnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 17,837 [ooeveinnnnns 17,837 [oeeeinene 14,899 |.eennnns 14,905 |oovveeniiinns (U 2,932 [ooeiiiiiinnnnns (U 2,932 [oooiiiiiiinnnns (U P 17,837 |oeeiiiiinnnn (1 P [ PO [V 297 |. 02/26/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2021-PJ9
..36263C-AY-5 [CLASS AX1 144A  0.278% 02/26/52 ......ovvvven | uunnnns . 09/01/2024 . |Paydomn .....euuvviiiinnnns Joevnniiieeiiiiiinees foeeneeeiiiis [V (U PO 139,182 |....oveeens 140,691 |.oooevvenennns 0 ... (140,691) |...cceeeennnn 0 |oueeen (140,691) |..evvennnnnnne [ (VN (1 P [ PO [V PO 18,283 |. 02/26/2052 . |[1.A FE ....
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ4
..36264R-BW-4 [CLASS A34 144A  2.500% 09/25/52 ........cccvvun | vunnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 1,637 | 1,637 |oeeenenns 1,404 | 1,404 | (U P 24 | (U P 284 | (U1 O 1,637 [ooeeeiiiiinnnnn (1 P [ PO [V 27 | 09/25/2052 . |1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-
..36268S-AC-3 [LTV2 CLASS A3 144A  4.000% 12/25/52 ......... |eeeeens . 09/01/2024 . |Paydonn .....eeunvvviiinnnnn foevvnnininiiiiins foninns 145,424 |........... 145,424 |........... 139,971 |.oooeeennns 139,931 | (U 5,493 [oooiiiiiinnnns (U 5,493 [ooooiiiiinnnnns (U R 145,424 |........oeeeis (1 P [ PO [V F 3,897 |. 12/25/2052 . |1.B ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ4
..36270X-AD-6 |CLASS A3 144A  6.000% 01/25/54 ......eevvvvvnn | unnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 59,577 |oeeeeinns 59,577 |ooevvinnnnns 58,413 |....ooveenns 58,115 | (U 1,462 |oveeniininnns (U 1,462 |oveennnnnnnnns (U P 59,577 [oooviiiinnnnnns (1 P [ PO [V F 2,272 |. 01/25/2054 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2022-PJ3
..362924-AE-2 |CLASS A4 144A  2.500% 08/25/52 ......cevvvuvves | unnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 21,176 oo 20,176 |oeeeennnnns 19,793 |oveeennnnns 19,766 [ooeiiivinnnnns (U 1,410 [oooeiiiinnnnnns (U 1,410 [oooeiiiinnnnnns (U P 21,176 | (1 P [ PO [V 339 |. 08/25/2052 . [1.A ........
GS MORTGAGE BACKED SECURITIES SERIES 2023-PJ2
..362938-BB-7 [CLASS A16 144A  5.500% 05/25/53 ......cevvvnes | uunnnns . 09/01/2024 . | Paydoun . 05/25/2053 . |1.A ........
GMRF MORTGAGE AQUISITION CO SERIES 2018-1
..36417J-BU-2 [CLASS B1 144A  3.800% 11/25/57 ...oevvvvvvnnnn | uunnnns . 09/01/2024 . | Paydown . 11/25/2057 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-2
..36418A-AG-2 [CLASS A21 144A  4.000% 06/25/59 .......evvvees | uunnnns . 09/01/2024 . | Paydoun . 06/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIES 2019-1
..36418II-AG-4 [CLASS A21 144A  4.500% 02/25/59 ......ccevvvnne | unnnns . 08/01/2024 . | Paydown ... . 02/25/2059 . |1.A ........
GMRF MORTGAGE ACQUISITION CO SERIE:
..36418II-AJ-8 [CLASS A22 144A  4.000% 02/25/59 .......ccvvuver | unnnns . 08/01/2024 . | Paydown . 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 . 08/01/2024 . | Paydown ... . 02/25/2059 . |1.A ........
GCAT SERIES 2022-1NV3 CLASS 2A1 14 .
..36830R-AS-9 [08/25/52 ....evvvnniiiiiiiiiiiiriiiii s | s . 08/13/2024 . | BARCLAYS CAPITAL ...oovvs |oovvvnnnniiirinnnnns Jovnnnn 5,869,819 |........ 6,133,858 ,003,513 |........ 6,004,469 |........eunnnn. (U P 849 | (U P 849 |t (U . 6,005,318 [........cevnnnn 0 f..... (135,499) |...... (135,499) |........... 193,983 |. 08/25/2052 . |1.A ........
GCAT SERIES 2022-INV3 CLASS 2A1 144  4.500%
..36830R-AS-9 [08/25/52 ...eevvrnniiiiiiiiiiiieiirii s | s . 07/01/2024 . | Paydown ... ... 39,228 a0 ) L0 ..1,030 |. 08/25/2052 . [1.A ........
..369604-BF-9 | GENERAL ELECTRIC CO  4.125% 10/09/42 veeeenn |- 09/06/2024 . |Various ... ..1,060,000 . (80,023) |. (80,023) |.. 37,707 |. 10/09/2042 . [2.A FE ....
..37045X-B0-8 [ GENERAL MOTORS FINL CO  4.000% 10/06/26 .... |....... . 09/23/2024 . | JPM SECURITIES 2 980,740 |........ 3,000,000 3 155,108 |.... (147,843) |...... (147,843) .56,000 |. 10/06/2026 . [2.B FE ....
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GODDARD FUNDING LLC SERIES 2022-1 CLASS A2
..380241-AA-7 [144A  6.864% 10/30/52 ..ovvevevereieeiieiienns | e . 07/30/2024 . |Paydomn ..c.vevervenienies forereenienieienens oo 7,500 [oieiiiiinne 7,500 [oveeeieenen 7,500 |oeereeneene 7,499 |oooviine, 0 [ LI R (| P LI (| P 7,500 [oveieienns (U A (L PR (L1 FUT 386 |. 10/30/2052 . [2.C FE ...
GOODLEAP SUSTAINABLE HOME | SERIES 2021-3CS
..382371-AA-0 [CLASS A 144  2.100% 05/20/48 ..oovvruvrevnns | covenes . 09/20/2024 . | Paydown ... ... 15,33 ...15,336 ...15,330 |.... ..15,336 |.. . 05/20/2048 . |1.D FE ...
GREENPOINT MORTGAGE FUNDING TR SER
..395396-AB-8 [OH1 CLASS A2 5.200% 01/25/37 ..oovvvuvruvnnne | covenee . 09/25/2024 . |Paydomn ..c.vevververienies forerienienenenens oo 1,728 foveeieiiane 7 AR FL): 1 R K5I PR (| 1,370 [ovevreeieene (| 1,370 [ovevieeieene [\ P 1,728 [oeeiin (U A (L PR (L1 FRTRN 43 . 01/25/2037 . |1.A Fll ...
GRIDIRON FUNDING LLC FUNDING LLC  5.640%
..39B0BC-A*—6 [ 06/30/27 ....vvveeeeieeeiinieniesiesie s | ceeees . 08/16/2024 . |Various ......cceereerenee |ouereerverienenens foeen 7,218,400 |....... 7,000,000 |........ 7,142,456 |........ 7,077,369 |.oovrieinnne 0 e (14,758) [ovevvennnne 0 [ (14,758) [ovevvnnnne [ R 7,281,012 |oveveiiiinens 0 | (62,612) |....... (62,612) [.voennee 466,247 |. 06/30/2027 . |2.CPL ...
HA FEDERAL FUNDING |1 TRUST ~ 3.430% 08/01/35
L BOAB2H-AA-T | ceiiiete e [ e . 08/01/2024 . [Various ...evevereeverernen |oeveeerieeninens [oreevenes 303,366 |..ooeene. 303,366 [coveeunenn 303,366 |v.vevnne 303,366 [.everveene 0 [ (L AR (| P (L A (L A 303,366 |...oveuinne 0 | (L PR (L F 10,405 |. 08/01/2035 . |1.D ........
HARBORVIEIN MORTGAGE LOAN TRUST SERIES 2006-14
L A11B2N-AC-1 [CLASS 2A1A  5.265% 01/25/47 v [ e . 09/19/2024 . |Paydomn ..c.veveverienie forerienienenenens oo 85,875 |ovevvrene 84,248 |.oovnnn 73,753 [ovvrenenne 75,545 v (| 10,330 |oevreererriens (| 10,330 |overeerieriens (1] 85,875 [covvervinnen. (U A (L PR (L1 FRT 2,241 |. 01/25/2047 . |1.A Fll ...
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-2
L A41164L-AB-5 [CLASS 2A1A  5.291% 05/25/38 ...ovvrvvreerevninns | covenes . 07/25/2024 . | Paydown , , , , (608 [0 [0 i 0 o . 05/25/2038 . |3.A FMI ...
HARBORVIEN MORTGAGE LOAN TRUST SERIES 2007-2
L A41164L-AB-5 [CLASS 2A1A  5.291% 05/25/38 ...ovveverevrennenns | covenes . 09/25/2024 . | Paydown ... . 05/25/2038 . |3.B FMI ...
HARBORVIENN MORTGAGE LOAN TRUST S
.41165A-AB-8 [CLASS ATA  5.224% 09/19/37 ..vvvvvruvrevnnnns [ covees . 09/19/2024 . | Paydown e . . .0 . 09/19/2037 . [1.A FM ...
..42809H-AD-9 [HESS CORP  5.600% 02/15/41 . . 08/01/2024 . | GOLDMAN SACHS & 0. . .. 1,017,390 ..1,000,000 21,136,930 |.. 0 [ 1,133,748 . 02/15/2041 . |2.C FE ...
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redenption 100.0000
.. 44416%-AB-2 [PARTN  4.420% 05/31/33 .oovveveeueeeeeacacans | e L 08/31/2024 . | cuveieiiniinieiininenees e [eeeeen 209,125 .o 249,125 |.eeeeene 249,125 |........... 249,123 [ooveriinnne (| 2 [ (] 2 [ (| 249,125 . 05/31/2083 . [1.G PL ....
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redenption 100.0000
L44416*-AE-6 [PARTN  4.440% 11/30/32 eeieeeeereeieneiene | e L 08/31/2024 . | cuveiieiiieiniinenenene e [ 1,577 foveeeeeeannns 1,577 e 1,577 [ 1,595 |oeeeeeeieaienns (| [G1:)) —— (1] [G1:)) F—— (| 1,577 foveeiiee (L A (] L A 52 |. 11/30/2032 . [1.G PL ...
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redenption 100.0000
..44416*-AE-6 [PARTN  4.440% 11/30/32 . I . 07/23/2024 .| .. ... 1,278 e 1,276 [ 1,290 o 1,276 |.. . 11/30/2032 . |2.A PL ...
HUDSON TRANSMISSION PARTNERS L TRANSMISSION Redempt ion
L 44416%-AF-3 [PARTN  4.440% 11/30/32 eeiveieeeriieeneaene [ e L 08/31/2024 . | cuveieiiiininiieeneeeee foeeeee e [ L N-7A T A-74 I P (74 A 1,589 [orveiriiennne (| [G10 ] F—— (1] [G10) F—— (| LI-TATH (L A (] L A 53 |. 11/30/2032 . [1.G PL ....
HUDSON TRANSMISSION PARTNERS L 4.440% Redenpt ion 100.0000
AAA16*-AG-1 [ 11/80/32 i | L 08/31/2024 . | cuveieiiiininiieeneeeee foeeeee e [ L H-7A T A-74 I P (74 A 1,586 [orveeeeaieannns (| Q1] (1] Q1] (| LI-TATH (L A (] L A 53 |. 11/30/2032 . [1.G PL ....
HUDSON TRANSMISSION PARTNERS L 4.440% Redenpt ion 100.0000
AA16*-AG-1 [ 11/80/32 o | L 08/22/2024 . | cuvieiieiniinieieieeneee e [ (13,609) [.eeeee.e. (13,609) [vveeene (13,609) |-.evvnee (13,737) |- eeeeeeeeeenne (| R (1] R (| (13,609) [+-venveeenenns (L A (] (| A 445 |. 11/30/2032 . |2.A PL ...
IBERIA LINEAS AEREAS DE ESPANA  4.790% Redenpt ion 100.0000
L 45082D-AA-5 [01/15/36 «.veeeeeeenieieeeeeieee e | s L 07/15/2024 . | e foeeeee e [erreien 5,927 | 5,927 [ooorreinns 5,927 |overeeeannns 5,927 |oveeeeeanenne (| (L A (] (L A (| 5,927 |oeeeieieenes (L A (] (| A 213 | 01/15/2036 . [1.G PL ...
IMPERIAL FUND LLC SERIES 2022-NOM3 CLASS A1
L A5276K-AA-5 [ 144A  4.380% 05/25/67 ..vveveeeeeeaneaeaeaes | e . 09/01/2024 . |Paydomn ..ceervereeieries foeereenieeenenene ferieiens 47,762 v 47,762 e 47,762 oo 48,170 | (| [CL70)) T (| [CL70)) T (1] 47,762 [ooeeene (L A (] (L A 1,377 | 05/25/2067 . [1.A FE ....
INDUSTRIAL DPR FUNDING LTD SERIES 2022-2A
..45605P-BA-5 [CLASS 1 144A  4.600% 04/15/27 .eeevveueauvanns | e . 07/15/2024 . |Paydomn ..ceeeveeeeieries foeeeeenienenenene feeieiens 46,875 |ooeeneee 46,875 |eeeennne 46,875 |..eounene 46,875 |oovereeennnne (| (L A (] (L A (1] 46,875 [cooeeeeene (L A (] (L A 1,617 |. 04/15/2027 . |2.B FE ....
Redemption 100.0000
..464338-AA-6 [ ISKANDAR VENTURES LLC ~ 3.410% 06/15/39 ..... |...c... L 00/15/2024 . | cuvieieiiniineiniininenene Joerenenenenene feeeen 8,164 [ 8,164 [ 8,164 [ 8,179 | (| QL5 (1] QL5 (| 8,164 |ooeerererenne (L A (] (| A 186 |. 06/15/2039 . |1.E PL ....
JP MORGAN MORTGAGE TRUST SERIES 2019-1NV1
..46591D-AX-7 [CLASS BT 144A  4.936% 10/25/49 ...oovevevnns | e . 09/01/2024 . | Paydown ... . 10/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
L A6591F-AZ-7 (B2 144A  4.457% 11/25/49 .ooeeoeeieiereeaeann | e . 09/01/2024 . |Paydomn ..cveveeeeieries foeeeeenienenenene ferieiene 11,981 e 11,981 [oveenene. 12,706 |.eveeeennne 12,613 [oveereeeeene (| (7)) (| (G573 (1] 11,981 |oeiieens (L A (] (| A 339 |. 11/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPO SERIES 2019-CL1
..46591H-AA-8 [CLASS M1 6.319% 04/25/47 .eeeeeeeeeaeaeans | e . 00/25/2024 . |Paydomn ..everveeeeieries foeeeeenenenenene [ 14,970 |eeeienne 14,970 [ooveeeennne 14,970 |oveeeee. 15,04 foveereerene (| ((4D ) F—— (1] (C4D ) F—— (1] 14,970 |oeeeerieens (L A (] (| A 643 |. 04/25/2047 . |1.C FE ...
JP MORGAN MORTGAGE TRUST SERIES 2019-8 CLASS
..46591K-AC-7 [A3 144A  3.500% 03/25/50 ..eveerreerernieiane | ervenes . 09/01/2024 . |Paydomn ..oveeeeeeerieies foeeeeenieneneiens fereeien 7,793 e 7,793 |oreeeeannns 8,202 |ovoerennen 8,406 |.eevereeanne (| (&) (| (&) A (| 7,793 |oeeieens (L A (] (| A 174 |. 03/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-1NV3
..46591L-B0-3 | CLASS B 144A  4.361% 05/25/50 ....eovenvevens [ e . 09/01/2024 . |Paydomn ..cveeeeeerieies foeeeeeneeneeenens fereeneen 5,361 |oereenene 5,361 |oeeeeeennns 5,081 |oveeene 5,082 |.eeeeeieanenns (1] 299 e (1] 299 |viiiiaene (| 5,361 |oereereeieens (L A (] (| A 156 | 05/25/2050 . [1.A ........

JP MORGAN MORTGAGE TRUST SERIES 2020-LTV1
..46591N-BH-O | CLASS A15 144  3.500% 06/25/50 .....oecvvveeees | veeeee . 09/01/2024 . [Paydown ..oooeeeevveeeeeee [ [ 2,589 |.coeee.. 2,569 |..ooee..... 2,722 |............ 3,077 oo 0 foreeenn. (B17) | 0 foreeenn. (B17) | 0 [ 2,589 [oueeennnnn. 0 loeeeeiee 0 [, 0 looeeiie. 60 |. 06/25/2050 . [1.A ........
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JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLASS
.. 46592A-AE-4 | A3X 144A  0.500% 08/25/50 ........covveeeeeeeens [eeennn . 09/01/2024 . |Paydown .......cooeeiiiiiins |oeeeiiiiiii e [V (V1 14,555 [.eeeeennne 17,200 foovveennnnnnnns [V R (17,200) [cvvvverernnnnns [V R (17,200) [cvvvverennnnns 0 e (U O (VN 0 | [V 4,106 |. 08/25/2050 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2020-3 CLAS:
..46592A-BH-6 | A15 144A  3.500% 08/25/50 .. [N [P . 09/01/2024 . | Paydoun ... ... (661) ] ....(661) ... . 08/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI S
.. 46592K-BS-0 | AX4 144A  0.300% 07/25/51 .....cooeeeeeeneeenens [ oeennn B I T P O 0L T - i [+1- T U | I S (6,168) [c.vvvvvnnnnnns 0 fnns (6,168) . 07/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-5 CLASS
..46592L-BL-3 | AX1 144A  0.335% 08/25/51 ....oooeeeeeeeeeiennns [oeennn . 09/01/2024 . |Paydoun .......coooeeeiiiins foeeeiininnin e [ (V1 43,505 [o.evvennnnne 43,786 |.oeeeeeeeenns [V R (43,786) [vvvvvrennnnnns [V R (43,786) . 08/25/2051 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465920-AC-0 | A3 144A  2.500% 02/25/52 ....eevvvvvvvvnnnnnnnnns [ eeeeenn . 09/01/2024 . |Paydown .......ooooeeiiiiins Joenenininni e 24,234 ... 24,234 |..ooeeeens 19,198 | (V2 0 |eeeenns 5,036 |....ooeeenn 0 eeeeenn 5,036 |.....ooeeenn 0 s 24,284 |oeeiiiiiiinns (VN 0 | [V 142 (. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-12 CLASS
.. 465920-BP-0 | A15 144A  2.500% 02/25/52 .......evvvvvvvvvnnnnn [ereeenn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 2,117 [ 12,117 |eeeeeennns 10,133 |........... 10,099 |............... 0 |eeeenns 2,018 [oeiuiiiiinnns 0 eeeeenn 2,018 [oieiiiiinnns 0 s 12,117 foeeiiiiiinnnns (VN 0 | [V 197 (. 02/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-13 CLASS
.. 46592X-BP-8 | A15 144A  2.500% 04/25/52 ........evvvvrvvvnnnnn [erneenn . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 14,789 |............ 14,789 |............ 12,388 |............ 12,355 [ 0 |eeeenns 2,433 [ 0 eeeeenn 2,433 [ 0 s 14,789 [oovvvvviiinnns (VN 0 | [V 247 | 04/25/2052 . [1.A ........
J G WENTWORTH XXXIX LLC SERIES 2017-2A CLASS
..46620V-AA-2 | A 144A  3.530% 09/15/72 ....cooveeeeerinnenennins [eeinn . 09/16/2024 . |Paydown .......oooeeeeiiiins Jeeiniiinnii e 2B,773 |oeeeeeeenn 2,773 fooeeinnnne 23,940 foeeinnnnnne 23,930 [ovvunininnnnns 0 s [0 S 0 s [T 0 s 2,773 [eeeiiiiiinnnn (VN 0 | [V 566 |. 09/15/2072 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2005-A1 CLASS
..466247-LP-6 |3A1  5.484% 02/25/35 ......oooeiiiiiiiiiiii [ . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 19,128 |.........ee. 19,128 |............ 20,033 |............ 20,439 [ooiiiiiinnnnne 0 fens (1,311) [, 0 fnns (1,311) [ 0 s 19,128 [ovvvvviiiinnns (VN 0 | [V 611 [. 02/25/2035 . |1.A FM ...
JP MORGAN ALTERNATIVE LOAN TRU SERIES 2005-A2
..46627M-BY-2 | CLASS 4A1  4.884% 01/25/36 .......evvvvvvnnnnnnn [eenenn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e B75 | 4,715 [ 20,407 |l 33,822 [ovviiininnnns 0 |eeeenns 9,893 |l 0 eeeeenn 9,893 |l 0 s B7E [ (VN 0 | [V 1,560 |. 01/25/2036 . [1.A FM ....
JP MORGAN CHASE COMMERCIAL MOR SERIES 2013-
..46640J-AC-1 |C13 CLASS D 144A  4.115% 01/15/46 ......ccceuw [oeennnn . 09/01/2024 . |Paydown .......oooeviiiiiins Jeeiniiiiiins e 2,321 | 2,321 |oeerieennns 21,79% | 2,261 | 0 e 60 |l 0 e 60 oo 0 s 2,321 [ (VN 0 | [V 602 |. 01/15/2046 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2014-1VR3
..46643B-Ali-1 | CLASS B1 144A  6.466% 09/25/44 ................ [ ... . 09/01/2024 . |Paydown .......oooeveiiiiins feniniiiniis e 3,497 |eeeeiiinnes 3,497 |oeinnnnnnn 3,447 [ 3,560 |..ooeeeeeenns 0 s (63) [cuvvvnnnnnnnnns [V ST (63) [cevvvnnnnnnnnns 0 e 3,497 oo (VN 0 | [V 142 (. 09/25/2044 . |1.A ........
JP MORGAN CHASE COMMERCIAL MOR SERIES 2015-
..46644K-AG-5 |FRR2 CLASS AK39 14  0.296% 08/27/47 ......... [...... . 08/01/2024 . |Paydown ........oooeeeieiins |oenniieniiinennns | 2,800,000 |........ 2,800,000 |........ 2,681,138 |........ 2,761,661 |............... [V R 38,339 | [V R 38,339 | 0 fnns 2,800,000 |...coevrennnns (VN 0 | [V 33,990 |. 08/27/2047 .|2.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2016-3 CLASS
..46647E-AE-1 | 1A5 144A  3.387% 10/25/46 ......cooeeeeeeeieenns [oennnn . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 20,120 [oevennnnnen 20,120 [oennnnne 20,242 fouvvvnnnnnnn 20,246 | 0 s [P 0 s [P 0 s 20,120 |oeeeeieeeennns (VN 0 | [V 490 |. 10/25/2046 . [1.A ........
..46647P-DY-9 | JPMORGAN CHASE & CO  6.254% 10/23/34 ........ [....... . 09/17/2024 . | BARCLAYS CAPITAL .eevvve Jooveviiiiiiiiniinnns e 3,351,030 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 |..eeeeeeeeennns [V (VR [V (VR [V R 3,000,000 |..oceeereennns 0 f...... 351,030 |....... 351,080 |.oeeennns 169,379 |. 10/23/2034 . |1.F FE ....
JP MORGAN MORTGAGE TRUST SERIES 2017-3 CLASS
..46647S-AN-0 | 1A7 144A  3.500% 08/25/47 ........cooeeveeieiins [ eeinnn . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 20,378 [oeeeennnee 20,378 |...oeenenee 18,871 [.......e. 18,484 |............... [V R 1,804 [ovveiiiiinnns [V R 1,804 [oveiiiiiinns [V R 20,378 |oooeeeeeeeens (VO [V [V 487 |. 08/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-1 CLASS
..46648C-AH-7 |A8 144A  3.448% 01/25/47 ...cccoeevveeeeeieennss [ oenenn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 12,571 [ 12,571 | 12,539 |o.eeeeeeeee 12,529 [ [V L7 [V . L7 O [V R 12,571 [eeeiiiiiinnns (VO [V [V 206 |. 01/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AG-8 | A7 144A  3.500% 05/25/47 .....ccoevvveeeeeennnes [eeeenn . 09/01/2024 . |Paydoun ....coooeeiiiiiiins e e 20,139 |l 20,139 [oeennneee 19,978 ...l 19,916 |l [V 27 P [V R 27 P [V R 20,139 [oooiiiiiinnns (VO [V [V 465 |. 05/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-2 CLASS
..46648H-AZ-6 |B2 144A  3.649% 05/25/47 .... U I . 09/01/2024 . | Paydoun ... . 05/25/2047 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-1 CLASS
..46648R-AG-6 | A7 144A  3.500% 06/25/48 .........oooeeeeeeiiins [ oeinn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 17,286 |............ 17,286 |ooeveeeenees 17,134 |l 17,091 [oeeeiinnnnee [V 195 [oveiiiiiinnee [V R 195 [oveiiiiiinnee [V R 17,286 [ooevvevennnnnns (VO [V [V 377 |. 06/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2017-4 CLASS
..46648U-AG-9 | A7 144A  3.500% 11/25/48 .......oooeeeeeeiiiiins [ oennn . 09/01/2024 . | Paydoun ... . 11/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46648U-AQ-7 | AX1 144A  0.371% 11/25/48 .ooovvvvveeiiiiiiiies s . 09/01/2024 . |Paydoun .....ooooevvviiiiins foveniiniiiiiins o0 e 0 e 4,881 [ 6,387 [0 s (6,337) |.eeeeeeeeeens [V R (6,337) . 11/25/2048 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2018-3 CLASS
..46649T-AG-1 | A7 144A  3.500% 09/25/48 .......cccevvvveeeenees [eeeenn . 09/01/2024 . |Paydoun ......oooeeeeiiniins evenninnnnnns o 32,009 [l 32,009 30,918 [ 80,345 [0 e 1,664 |. ...1,664 |... . 09/25/2048 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46650H-AC-2 | A3 144A  4.000% 05/25/49 ......ccooovnnnnnnnnnn [eeeeenn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins Jonnnniinninns o 3,834 [0 3,834 | 3,849 [l 3,888 [0 e [ [V R (25) . 05/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2018-8 CLASS
..46650M-BG-1 |B2 144A  4.041% 01/25/49 .....ccvvvnnnnnnnn [ereenn . 09/01/2024 . |Paydoun .....coooveeiiiiiins e e 13,953 |oeeiiienns 13,958 [oeeeneeneee 14,642 |............ 14,548 |l [V R (£ P [V R (£ P [V R 13,953 |oooiiiiiinns (VR [V [V 391 |. 01/25/2049 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AC-6 |A3 144A  3.990% 08/25/49 ........evvvvvvvvvnnnnns [eereenn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins v e 535 [oeeieiiinninne 535 [ 567 |oveeeiiiiiiines 582 |oiiiiiiiiiins [V R (70 S [ R (70 [V 535 |ooveiiiiiiees (VO [V [V 14 |. 08/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-2 CLASS
..46650T-AX-0 |B1 144A  4.43%% 08/25/49 ........eevvvvvvuvnnnnne [eenenn . 09/01/2024 . |Paydown ....oooeeeeiiiiinnns Jooveieiiiiiis | 4,604 |............. 4,604 |............. 4,82 |............. 4,79 |l [ I A (186) [..evvvnennnnees [ P (186) [..evvvennnnnees [ I P 4,604 ..o 0 [ [ P [ 136 |. 08/25/2049 . [1.A ........
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J G WENTWORTH XLIII LLC SERIES 2019-1A CLASS
..46650X-AA-1 [A 1447 3.820% 0B/17/71 oovvvviniiiiiiiiiines | s . 09/16/2024 . |Paydonn ......eoviviiiinnns Jovvninnniiiiiinees feeeneeeens 2,7% | 2,7% |.oeeennnnns 2,977 |ovvveiennns P2 T 0 s (77) [ernnnnnnnnnnnns (U (A77) [eeiiiiinnnns (U P 22,7% [.ooovvvnnnnnns (1 P [ PO [V 585 |. 08/17/2071 . |1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV2
..46651A-BA-9 [CLASS B1 144A  4.668% 12/25/49 ......oevvvvvees | nnnnns . 09/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 20
..46651A-BB-7 [CLASS B2 144A  4.668% 12/25/49 ......ccvvvvnvrs | unnnns . 09/01/2024 . | Paydoun . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-6 CLASS
..46651B-AC-4 [A3 144A  3.500% 12/25/49 .....ccvvvvnnviviinnnnn | unnnns . 09/01/2024 . | Paydoun . 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 . 09/01/2024 . | Paydown . 12/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AC-0 [CLASS A3 144A  3.500% 02/25/50 ........cevuvves | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 5,382 | 5,382 [iiiiiinnnns 5,503 |[.....cceunnnn 5,558 [.ooiiiiiinnnns 0 s (226) |vvvvvrrennnns (U (226) |.oevvvnnnnnnnne (U1 O 5,382 [ooeeiiiiiiinnnn (1 P [ PO [V 121 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AR-7 [ CLASS A15144A  3.500% 02/25/50 ........eevuvvrs | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 17,328 |.oooeeneeens 17,328 |oeeveennnnns 17,450 |oveveennnnns 17,490 |oeeeeninnnns 0 s (162) [cuvvnnnnnnnnnns (U (172 1 PO (U P 17,328 | (1 P [ PO [V 391 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-INV2
..46651D-AZ-9 [CLASS B1A 144  3.224% 02/25/50 .......ccvvvvnes | unnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 12,598 [o.oeene 12,598 |oeeeeennnns 11,700 [oeennnennne 11,800 [ooeiiivinnnnns (U P FE A P (U P FEZA P (U P 12,598 |oovvvines (1 P [ PO [V 271 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-HYB1
..46651F-AS-0 [CLASS B2 144A  4.946% 10/25/49 .........cevves | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 19,327 [oeeeriinne 19,327 |oeeennns 18,073 |oeennnnnnne 18,672 [oeeiiiiinnnnnn (U P (ST (U P 654 | (U P 19,327 |oovviiiieees (1 P [ PO [V 630 |. 10/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-7 CLASS
..46651G-AC-3 [A3 144A  3.473% 02/25/50 .......ovvvunvivvinnnnns | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 10,343 [oeeenne 10,343 |ooeeeennnnns 10,792 |oveveennnnns 10,878 [ooeiiiiinnnnns 0 s (535) |vvvverrennnns (U (£S5 (U P 10,343 |ooviiies (1 P [ PO [V 264 |. 02/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-AC-1 [CLASS A3 144A  3.500% 03/25/50 ........cevuvvrs | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 18,692 |......oeeens 18,692 |ovvvennnnnns 4,636 |oeevennniiinnnns (U P (U . 18,692 [ooviiiiinnnnns (U . 18,692 [ooviiiiinnnnns (U P 18,692 |oeeviiiinnnnn (1 P [ PO [V 434 . 03/25/2050 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BQ-9 [CLASS B1 144A  4.356% 03/25/50 ........cvvvves | uunnnns . 09/01/2024 . |Paydonn .....eeevvviiiinnns Jovvnniniieiiiiiinees foeeieeeens 14,305 [ooeeennne 14,305 |ooeeennnnns 15,369 |oovveennnnns 15,397 |oeeiiiinins 0 fens (1,092) |..coeeeeennnn (U . (1,092) |evveeninnnnns (U P 14,305 |oovivinnnns (1 P [ PO [V 413 |. 03/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2019-LTV3
..46651H-BT-3 [CLASS B2 144A  4.356% 03/25/50 ........ccvvvnes | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvriinnnnn Jevvnnnniiiiiiinns fonneeeens 9,537 |oeeiiiinne X 7 10,127 foeeennnne 10,157 [ooeeiiiiinnnnns 0 s ({700 (U [(C0) ) PO [V P 9,537 [oviiiiiiinnnns (1 P [ PO [V 275 |. 03/25/2050 . |1.A ........
J G WENTWORTH XLI LLC SERIES 2018-1A CLASS A
..46651T-AA-9 [ 144A  3.740% 10/17/72 weeevivviiiiiiiiiiiiinies | s . 09/16/2024 . |Paydonn ......eoveviiiinnnns Jovvnininniiiinens feeeeeeens 47,483 |.oeeennnnns 47,483 |............ 49,055 |............ 48,940 |.....ovvnnnnnns 0 fens (1,458) |.oeeeeeeens (U . (1,458) |evveennnnnnns (U P 47,483 |..oooovvnnnnnns (1 P [ PO [V F 1,180 |. 10/17/2072 . {1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-AJ-1 [A5 144A  3.500% 06/25/50 ....evvvnvrvvinnnnnnnns | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 63,370 f[oeeeeenne 63,370 |........e.e. 66,272 |.....cuunnnn 66,852 |......evuunnnns [V R (3,482) |.oceeeeeennn [V A (3,482) |vvvvennnnnnns (U P 63,370 |eevruiieens (1 P [ PO [V F 1,359 |. 06/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-1 CLASS
..46651X-BQ-4 [B1 144A  3.818% 06/25/50 ......ccvvvvvnnirivinnn | unnnnns . 09/01/2024 . |Paydonn .....euuvvviiinnnnn Jevvnninnieiiiiinns foineneens 6,152 [ceeiiiinne 6,152 |eeeeeennnns 6,216 |..couuennnnns 6,203 |oiiiiiiins 0 s (51) [ervrnnnnnnnnnns (U P (51) |vvreneiniins (U1 O 6,152 [.ooooiinninnnns (1 P [ PO [V 157 |. 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 . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 20,632 |o.eeeennnnns 20,632 |..oceevnnnns 21,048 |............ 20,178 | 0 s (546) |vevvvvrnnnnnns (U (546) |..ovvvnnnnnnns (U P 20,632 [....ccvvnnnnnns (1 P [ PO [V 456 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-AC-4 A3 144A  3.000% 03/25/51 ..covvvvvviiiiinnnnnns | annnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 34,279 | 34,279 |oceeenne 35,917 [ovviiinnnns 36,004 |......oeunnnnns 0 fens (1,725) |.eeeeeees (U . (1,725) |vevenieiens (U P 34,279 [oooeiiiinnnnnns (1 P [ PO [V 699 |. 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-BI-9 [A15 144A  3.000% 03/25/51 ...evvvvvvivinnnnens | annnnns . 09/01/2024 . | Paydown . 03/25/2051 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2020-8 CLASS
..46652T-CC-2 [AX4 144A  0.400% 03/25/51 ..ovvvvnvvivivnnnnnns | unnnnns . 09/01/2024 . | Paydoun . 03/25/2051 . |[1.A FE .
JP MORGAN MORTGAGE TRUST SERIES 2020-5 CLAS
..46653J-BM-2 |A15 144A  3.000% 12/25/50 .. R IR . 09/01/2024 . | Paydown ... . 12/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46653L-BT-2 [CLASS A15 144  3.000% 11/25/50 ...cevvvnvvvvenn | unnnnns . 09/01/2024 . | Paydoun . 11/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2021-6 CLAS!
..46653P-BQ-9 | AX1 144A  0.135% 10/25/51 .. P IR . 09/01/2024 . | Paydown ... . 10/25/2051 . |[1.A FE .
JP MORGAN MORTGAGE TRUST SERI ASS
..46654T-B0-0 [A15 144A  2.500% 06/25/52 .....cvvvnvvvvinnnnns | unnnnns . 09/01/2024 . | Paydoun . 06/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-3 CLASS
..46654U-AC-9 [A3 144A  2.500% 08/25/52 ....cevvvnvvvviinnnnns | unnnnns . 09/01/2024 . | Paydown ... . 08/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46654V-AB-9 [CLASS A2 144A  2.774% 05/25/52 ....ecevvvvnnns | unnnnns . 09/01/2024 . | Paydoun . 05/25/2052 . |1.F ........
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JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AB-1 | A2 144A  3.500% 10/25/52 .....ccovvviiiiiiiiiins [eeeenn . 09/01/2024 . |Paydown .......ooooeeiiiiins Jeniiiinnni e 30,042 |............ 30,942 |oeiiiiinis 37,933 [oeeiinnnnns 37,943 [ 0 |eeeenns 2,000 [o.evennnnnnnnne 0 eeeeenn 2,000 [o.evennnnnnnnns 0 s 39,942 [ouiiiiiiiinnns (VN 0 | [V 929 |. 10/25/2052 . |1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2022-4 CLASS
..46655G-AD-7 | A3 144A  3.000% 10/25/52 .....cceeeeeeeeeieeeees [eeeenn . 09/01/2024 . |Paydown ......ooovvviiiiiins |oevenininnnnns [ 39,042 [ 39,042 |l 36,766 [...iiinnnnn 36,786 [oiiiiiiiiinn 0 s 3,157 | . 10/25/2082 . [1.A ........
JP MORGAN MORTGAGE TRUST SERI
..46655K-AD-8 | A3 144A  3.000% 11/25/52 ....ceeeeeeeeeeeeeeeees [eeennn . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 73,674 |oeeennnnn. 73,674 |oeennnnn. 67,849 |............ 67,966 |...ooevvrnnnns 0 |eeeenns 5,708 . 11/25/2082 . (1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-2 CLASS
..46656D-AF-8 | A2 144A  5.500% 07/25/53 .....ccovvviiiiiiiiiins [eeeenn . 09/01/2024 . |Paydoun .......cooeeeiiiiins Joeniniiiniiis e, 47,777 fovennnnnnnne 4,777 oo 47,120 |l 47,078 |oveveviennnnnns 0 s 698 [....vvnnnnnnn [V ST 698 [....cuvnnnnns 0 s 41777 e (VO 0 | [V 1,838 |. 07/25/2063 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2023-3 CLASS
..46656R-AN-0 | A4B 144A  5.500% 10/25/53 .......eevvrrnmnnnnnnn [erneenn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 79,490 |............ 79,490 [oeeennnn. 78,744 |............ 78,489 |.............. 0 |eeeenns 1,001 [ 0 eeeeenn 1,001 [ 0 s 79,490 [ooeeiiiiinnns (VN 0 | [V 2,840 |. 10/25/2083 . [1.A ........
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AC-2 | A3 144A  6.000% 11/25/54 ....coovvveeennnnnnnnns [ oeenn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 20,306 |......ons 20,305 [ocounnnnne 20,216 |..oooeeeeeeenns (V2 [V OO 89 [oiiiiiiiinns 0 e 89 [iiiiiininns 0 s 20,305 [ooiiiiiiinnnn (VN 0 | [V 228 |. 11/25/2064 . (1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
..46658R-AD-0 | A4 144A  6.000% 11/25/54 ...oooovreeeinnnnnnnins [ oeeenn . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 54,146 |............ 54,146 |............ 53,864 |...ooooiiiinnens (V2 0 s 23 I [V ST 23 I 0 s 54,146 [...ccceeennnnn (VN 0 | [V 609 |. 11/25/2064 . [1.A FE ....
JP MORGAN MORTGAGE TRUST SERIES 2024-5 CLASS
.. 46658R-AP-3 | A11 144A  6.497% 11/25/54 ....oooeeeeeienninnnns [ oennn . 09/25/2024 . |Paydown ........oooeeiiiiins Jeeeniiiniii e 40,609 [........... 40,609 |............ 40,609 |.......eeeeennn (V2 0 e (VO 0 | (VO 0 s 40,609 |............... (VN 0 | [V 502 |. 11/25/2064 . [1.A FE ....
KKR PINE BROOKE ISSUER LLC ~ 3.000% 03/15/51 Redemption 100.0000
L A82550-AA-T | et [ e . 09/15/2024 . [ .o , , , , , ,189 | 03/15/2051 . [2.A PL ...
KEY COMMERCIAL MORTGAGE TRUST SERIES 2020-S3
..49308V-AF-4 | CLASS X 144A  1.766% 09/16/52 ........evvvuuunn [errenn . 09/01/2024 . | Paydoun ... . 09/16/2052 . (1.A FE ....
LCSS FINANCING LLC SERIES 2018~ A C
..50200X-AA-8 |4.700% 12/15/62 .....evvvvvvviiiiiiiiiiiiiiiiiiiinns [ . 09/15/2024 . |Paydoun ........oooeeeiiiins Joeniniiininiins e, 16,086 |............ 16,086 |............ 16,086 |............ 16,086 [.......evvneeee 0 e (VO 0 | (VO 0 s 16,086 [...ccceeeennnnn (VN 0 | [V 504 |. 12/15/2062 . [1.A FE ....
LEHMAN MORTGAGE TRUST SERIES 2007-1 CLASS 2A2
..52021F-AE-7 | 1.661% 02/25/37 .covvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 09/25/2024 . | Paydoun ... . 02/25/2037 . (5.B GI ....
LEHMAN MORTGAGE TRUS
..52621R-AR-2 | 1.815% 06/25/37 ..evvvvvvviiiiiiiiiiiiiiiiiiiiiiins [ . 07/25/2024 . |Paydown ........oooeeiiiiins |eenniniini e [ [V [V (V2 0 e (VO 0 | (VO 0 e (U O (VN 0 | [V 0 |. 06/25/2037 . |6. FE .....
LEHMAN XS TRUST SERIES 2007-7N CLASS 1A1A
..52524G-AA-0 |5.409% 06/25/47 ..ccoeeeeeeeeieeeeeieieeeeeeeieeee [ . 09/25/2024 . |Paydoun .......ooooeiiiiiins |oeneniinini e 161,355 [........... 161,355 |........... 144,750 |........... 162,365 |....oceeennn 0 |eeeenns 8,990 ...l 0 eeeeenn 8,990 ...l 0 s 161,355 |..ooooeeeens (VN 0 | [V 5,075 |. 06/25/2047 . [1.A FM ....
Redempt ion 100.0000
..52678@-AB-6 |LERADO INVESTMENTS LLC ~ 6.290% 03/31/36 .... |....... . 09/30/2024 . | evveiiiiiiiniiinniiiiiiiiinnn e e 95,081 [ouvveennee 95,081 [.evnnnnnne 95,081 |.......n 95,081 |..oceeeeeenns 0 e (VO 0 | (VO 0 s 95,081 |oooeeeeennnns (VN 0 | [V 4,502 |. 03/31/2036 .|2.B PL ....
LIFE FINANCIAL SERVICES TRUST SERIES 2021-BIR
..53218C-AG-5 |CLASS D 144A  6.611% 03/15/38 .....evvvvvvrrens [eeeennn . 08/15/2024 . |Paydoun .......coooveiiiiins |eniniininins e 284,754 |........... 284,754 |........... 277,279 |ovveennnnee P2 (17 0 s (948) |vvvvvvrrnnnns 0 s (948) |vvvvvvirnnnnns 0 s 284,754 |oovviiiiiinnnns (VN 0 | [V 13,208 |. 03/15/2038 . [1.A ........
MORGAN STANLEY & CO.
..532716-AK-3 |L BRANDS INC ~ 6.950% 03/01/33 ..........cceeees [ eennnn L 07/15/2024 | INC. ooooeiiiiiiiiiiiiiiiee e e 733,125 |l 750,000 |........... 701,250 |........... 720,043 [ovvvviininnnn0 e 1,250 |0 1,250 [l 0 [, 721,293 [ovviiiininnnns [V 11,832 |........ 11,832 [onenennnee 45,609 |. 03/01/2033 . |4.A FE ....
LOANPAL SOLAR LOAN LLC SERIES 2020-2 CLASS A
..53948K-AA-7 1 2.750% 07/20/47 ..covvvvvvviviiiiiiiiiiiiiiiiiiiiins [ . 09/20/2024 . | Paydoun ... .. 21,911 ...21,911 ...21,8%0 |............21,892 |.... 21,01 . 07/20/2047 . (1.D FE ....

MASTR ASSET SECLRITI

..55265K-3T-4 | CLASS 3A7 ~ 5.250% 12/25/33 ....eevvveviiniiines | eeeeens . 09/01/2024 . [Paydown ...oooovinieeiienn forneneniiiiiiienn e 2,19 [ 2,19 | 2,195 | 2,180 [ooeeiiiinnnn 0 foreeeans (61) [ceeeeiiiiinns 0 foreeians (61) [ceeeeiiiiinns 0 foreiiianns 2,119 . 12/25/2033 . |[1.A FM ...
MADISON AVENUE TRUST SERIES 2017-330M CLASS E

..55282M-AL-8 | 144A  4.167% 08/15/34 ..ovvvvieiiiiiiiiieeiiis | eeeens . 08/01/2024 . | Paydown ... ..500,000 .. 500,000 .. 487,088 |...........492,910 |.... .. 500,000 [.. . 08/15/2034 . |4.A ........

MF1 MULTIFAMILY HOUSING M

..55285A-AG-2 | CLASS C 144A  8.797% 06/19/37 .....oevvvveunns | eeeenn . 08/21/2024 . [ GOLDMAN SACHS & C0. ... [oeeeeeiivriereannn fornenns 3,992,500 |........ 4,000,000 |........ 3,940,000 |........ 3,911,774 | 0 foeeeens 4758 oreeeiiiiinn 0 foreeeenns 4758 |oreeeiiiiinnn 0 foueeees 3,916,532 . 06/19/2037 . |1.G FE ....
MF1 MULTIFAMILY HOUSING MORTG SERIES 2022-

..55285B-AE-5 |FL10 CLASS B 144A  8.696% 09/17/37 .. U . 08/16/2024 . [ GOLDMAN SACHS & CO. ... ..4,996,875 |....... 5,000,000 |........ 4,975,000 |.... < (28,149) [0 | 4,915,460 |.. . 09/17/2037 . |1.D FE ....
MFRA TRUST SERIES 2022-NQM2 CLASS A1 144A

..552850-AA-0 |4.000% 05/25/67 .....ceeeuvrvireeiiiiiiiianiiiiins | eeeeens . 09/01/2024 . [Paydown ....oovvviieiiennis foeneeniiiiiinieiis e, 11,458 ..o 11,458 |ooineens 11,200 | 11,320 | 0 foreeeans 138 [ 0 foreeians 138 [ 0 foreeianns 11,458 [ooeeeeennins (U IO 0 foreeeieiinnns [V FOPO 301 [. 05/25/2067 . |1.A FE ....
MFRA TRUST SERIES 2022-INV2 CLASS A1 144A

..552850-AA-1 |4.950% 07/25/57 .evvvviieeiiiiiiiieeiiiiiiiaens | eeeeens . 08/13/2024 . [WACHOVIA ..ooovviiiiiiians foeeeeiiiiiieeeiis [ 5,931,610 |........ 5,979,281 |........ 5,883,206 |........ 5,934,407 |....cooeennns 0 foreennn 24,052 |iiiiiennn 0 foreenen 24,052 |iiiiiennn 0 foueeees 5,958,459 [......coonnns 0 [...... (26,850) |....... (26,850) |.....ennee 208,004 |. 07/25/2057 . [1.A FE ....
MFRA TRUST SERIES 2022-INV2 CLASS A1 144A

..552850-AA-1 14.950% 07/25/57 .cevvvvvieeiiiiiiiieiiiiiiiiiens | eeeeens . 07/01/2024 . [Paydown ....coovvrieieeniss foeneeniiiiiiiieiis e, 56,676 [............ 56,676 |....ceeenn 55,766 |.....ce.nn. 56,251 |oviiiinnnne 0 forreeeans 425 [ 0 foreeians 425 [ 0 forreeians 56,676 |..coocuvreeennn (U IO 0 forreeiiiinins [ PP 1,637 . 07/25/2057 . |1.A FE ....

ML CFC COMMEERCIAL MORTGAGE SERIES 2007-5
..55312Y-BD-3 | CLASS X  0.605% 08/12/48 .....ccvvvveeeiiiiins | eeeenes . 09/01/2024 . [Paydown ....oovvvveeeieninn Joveeeiiiiiiiiiiiiis foiiiiiiiiinn 0 forrriiiiiiinnns 0 Jooeeiiiiiiiannn [ PN [ PPN [ [V PPN [V [V PPN [ N 0 oeeeiiiiinn [V PPN [V (O PPN 0 | 08/12/2048 . |6. FE .....
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Redemption 100.0000
..56317X-A*-0 |MNR ABS ISSUER | LLC MNR  8.120% 12/15/38 . |....... . 09/15/2024 . | evvviiiiiiiiiiininiiiininiinn e e 353,370 |........... 363,370 [ouueennnen 363,370 [ouveennee 363,370 [ouveiiinnnnnne 0 e (VO 0 | (VO 0 s 353,370 [cvvvvvrvrnnnns (VN 0 | [V 23,089 |. 12/15/2038 . |1.G PL ....
MAPLELEAF MIDSTREAM INVESTMENT  4.560% Redemption 100.0000
..56540#-AA-3 [09/30/25 .. .ervvriiiiiiiiiiiir s | s . 07/05/2024 . | .evvnnniiniiiie .. 187,981 ... 187,981 . 181,137 |.... 187,981 . 09/30/2025 . |3.CPL ....
..56585A-AH-5 | MARATHON PETROLEUM CORP  4.750% 09/15/44 ... |....... . 08/01/2024 . | JANE STREET CAPITAL .... .. 879,450 ..1,000,000 ..931,49%4 |.... .031,983 |.. . 09/15/2044 . (2.B FE ....
MARLETTE FUNDING TRUST SERIES 2023-1A CLASS A
.57110P-AA-9 | 144A  6.070% 04/15/33 .....evvvvvvvvvvnnrnnnnnnnn [eeeeenn . 09/15/2024 . |Paydoun ......ooooeiiiiiiins i e 131,088 |.......... 131,088 |...........131,085 |.......... 131,110 [oveeeiieienes [V (22 ) [V R (22 ) [V R 131,088 . 04/15/2033 . [1.A FE ....
MASTR ALTERNATIVE LOANS TRUST SERIES 2005-1
..576434-D8-4 | CLASS 2A1  6.000% 02/25/35 .......eevvvmvuunnnnn [ereeenn . 09/01/2024 . |Paydoun .....ooooeveiiiiiins e e 88 |l L2 PO L1 O 89 [ [V (3] R [V (3] R [V 88 [ (VO [V [V 3 | 02/25/2035 . [1.A FM ...
MELLO MORTGAGE CAPITAL ACCEPTA SERIES 2021-
..585495-CA-0 |MTG1 CLASS AX1 144  0.152% 04/25/51 ......... [.eeeenn . 09/01/2024 . |Paydoun ......oooeveiiiiiins foiiiiiiii e [V 0 [ 20,387 |ooeeeeennns 21,300 |oooeeiiiiinnns 0 fns (21,300) [eeveeeennnnnns [V R (21,300) [eeveveeennnnns [V (VN O (VO [V [V 2,875 |. 04/25/2051 . [1.A FE .
MELLO MORTGAGE CAPITAL ACCEPT SERIES 2018~
..585499-AJ-5 |MTG2 CLASS A9 144  4.363% 10/25/48 .......coee [eeennnn . 09/01/2024 . |Paydoun ......oooeeiiiiiiins i e L1 VA P 4317 |l 4,354 |......... 4,35 [ [V () S [V R () S [V 437 |, (VO [V [V 125 [. 10/25/2048 . |1.A ........
MLCC MORTGAGE INVESTORS INC SERIES 2003-H
..589929-6M-5 |CLASS A1 5.609% 01/25/29 ........evvvvrrnnnnnnn [ereeenn . 09/25/2024 . |Paydoun .......ooooeiiiiiins i e 1,459 |oeeeeennnee 1,459 | 1,459 |l 1,454 |l [V L [V L [V 1,459 |, (VO [V [V 49 |. 01/25/2029 . |5.C FM
MERITAGE HOMES CORP SERIES WI ~ 5.125%
..59001A-BA-9 | 06/06/27 .....evvvvvrvrnnnninneniiniiiinniniisnnnnnnes [ eeeeenn . 07/31/2024 . | 1350_100_WRETOALI ..oooot |ooveeeiiiiiiiiiieins | 304,416 |........... 305,000 |........... 305,725 |........... 305,261 [..eeuvinnnnnnee [ R (1) S [V R (1) S [V R 305,212 [ouevvviiiinnns [V (797) fvvvennnnne (797) [euveennnnne 10,204 |. 06/06/2027 . |2.C FE
MLCC MORGAGE INVESTORS INC SERIES 2004-C
..59020U-DN-2 | CLASS A1 5.415% 07/25/29 ......evvvvvvvvvnnnnnn [ereeenn . 09/25/2024 . |Paydoun .......oooeeiiiiiins foneiiiiii e <3< O, 28 | L 215 | [V LX) O [V X O (V1 288 |t (VO [V [V 10 |. 07/25/2029 . |1.A FM .
MILL CITY MORTGAGE TRUST SERIES 2017-2 CLASS
..50980A-AB-3 |M1 144A  3.250% 07/25/59 .....cccovvnnnnnnnnnn [ereenn . 09/01/2024 . |Paydoun .....coooeviiiiiiins v e, 11,725 |........... 11,725 |.......... 12,142 |.......... 11,874 | [V R QL)1 [V R (L)1 [V R 11,725 | (VO [V [V 2,435 |. 07/25/2059 . |1.A ........
MILL CITY MORTGAGE TRUST SERIES 2017-3 CLASS
..50980C-AF-0 |M2 144A  3.250% 01/25/61 ....ccoeeveeeeieeeennss [oeeenn . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 1,682 [ 1,682 |l 1,506 |..oovvvennnns 1,514 [ [V B | [V . B | [V 1,682 |oeeeeieinens (VO [V [V 32 |. 01/25/2061 . [1.A ........
MILL CITY SOLAR LOAN LTD SERIES 2019-2GS
..50982V-AA-7 |CLASS A 144A  3.690% 07/20/43 ......coovvvveees [eerennn . 09/20/2024 . |Paydoun ......ooooeeiiiiiins feiiiiiini e 26,449 |............ 26,449 ..o 26,421 |............ 26,424 |...oovnennnnnne [V T O [V . T O [V R 26,449 |..ccooennnnnns (VO [V [V 648 |. 07/20/2043 . (1.D FE .
MILLENNIUM PIPELINE CO LLC  6.000% 06/30/32
.B0040#-AB-8 | ..erriiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeen [ . 07/27/2024 . | Various . 06/30/20382 . [2.A Z .....
MONTANA DAKOTA UTILITIES CO  4.240% 07/15/24
LB12018-AC-9 | e [ . 07/15/2024 . |Various ... . 07/15/2024 . (1.G ........
MORX
..61745M-PN-9 |NC3 CLASS M1 6.319% 03/25/33 ......evvvvuunnnn [ereenn . 09/25/2024 . | Paydown . 03/25/2033 . [1.A FM .
MORGAN STANLEY BAML TRUST SERIES 2012-C5
..61761A-AG-3 |CLASS D 144A  4.795% 08/15/45 ......coceeeeeees [oeennn . 09/01/2024 . | Paydoun ... . 08/15/2045 . [1.A FM .
MORGAN STANLEY RESIDENTIAL MO SER
. 61777W-AA-0 | INV1 CLASS A1 144A  3.000% 03/25/52 ......... [..ccon . 09/01/2024 . | Paydown . 03/25/2052 . [1.A ........
MOSAIC SOLAR LOANS LLC SERIES 2019-2A CLASS A
..61945L-AA-1 | 144A  2.880% 09/20/40 .......eevvrvvvvvvnnnnnnnns [erreenn . 09/20/2024 . | Paydown . 09/20/2040 . (1.A FE ....
MOSAIC SOLAR LOANS LLC SERIES 2019-1A CLASS A
..61946C-AA-0 |4.370% 12/21/43 .ooooeiiiiiiiiiiiiii [ . 09/20/2024 . | Paydown . 12/21/2043 . (1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-1A CLASS A
..61946F-AA-3 | 144A  4.010% 06/22/43 ......covvvvvvvviiininnnnns [eeeenn . 09/20/2024 . |Paydoun ......ooooeiiiiiiins foniiiiini e 12,624 |..oooeees 12,624 |............ 12,608 |............ 12,609 |l [V L [V . L [V R 12,624 |t (VO [V [V 336 |. 06/22/2043 . [1.D FE ....
MOSAIC SOLAR LOANS LLC SERIES 2018-2GS CLASS
..61946L-AA-0 |A 144A  4.200% 02/22/44 ......eevnnnnnnnnas [ eeeenn . 09/20/2024 . |Paydoun ......ooooeeiiiiiins feiiiiiini e 45,058 |............ 45,958 |.....oeeens 40,967 |............ 4,510 |, [V R 4,448 ... [V R 4,448 ... [V R 45,058 [...ccceeennnns (VO [V [V 1,280 |. 02/22/2044 . [1.G FE ....
MOSAIC SOLAR LOANS LLC SERIES 2020-1A CLASS B
..61946N-AB-4 | 144A  3.100% 04/20/46 ........evvvvvvvvvvnnnnnnnn [erreenn . 09/20/2024 . |Paydoun ......ooooeiiiiiiins foniiiiini e 21,199 ... 21,199 foeeeeeeee 20,997 |oooeeenns 21,004 |l [V 194 [ [V R 194 [ [V R 21,199 [ (VO [V [V 440 |. 04/20/2046 . [1.E FE ....
MOSAIC SOLAR LOANS LLC SERIES 2021-2A CLASS B
..61046R-AB-5 | 144A  2.090% 04/22/47 ......coooeveeiiiiniiis [ onn . 09/20/2024 . |Paydoun ......oooooiiiiiiins i e 153,818 |...........153,818 |[...........128,294 [........... 130,049 . 04/22/2047 . (1.E FE .
MOSAIC SOLAR LOANS LLC SERIES 2021-1A CLASS B
..61947D-AB-5 | 144A  2.050% 12/20/46 ......covvvvvvvvviinnnnnnns [eeeenn . 09/20/2024 . |Paydoun ......ooooeiiiiiiins i e 9,021 [oeeveeennnnn 9,021 [oiiiiinnnnnn 8,963 [onnnnnnneee 8,965 . 12/20/2046 . (1.E FE ....
..629400-AA-3 |NSG HOLDINGS LLC ~ 7.750% 12/15/25 .....eevvees [oeennn . 07/01/2024 . | Various ... .. 102,966 ..102,966 |.... . 12/15/2025 . [2.C FE ....
..63636#-AA-4 | NATIONAL HOCKEY LEAGUE  3.330% 08/10/24 .... . 08/10/2024 . |Maturity . . 1,000,000 .1,000,000 |.... . 08/10/2024 . [2.A PL ...
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Redemption 100.0000
..64079*-AB-8 |NEPTUNE REG TRANS  6.210% 06/30/27 .....coee | eunnnns . 09/30/2024 . | .eeeniieiiiieeeeeieiieeees i e 128,339 |oeeennnnns 128,339 |..ooeeenens 132,628 |........... 131,127 |evveeiieenns 0 fens (2,788) [cuvvernnnnnnnns (U . (2,788) [cuvvvnnnnnnnnns 0 s 128,339 [.oooeeiiiinnnn (VN 0 | [V 10,080 |. 06/30/2027 . |1.F PL ....
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 8.570% Redenption 100.0000
..647558-AA-9 [07/15/25 .oevvvriiiiiiiiiiiiiiiiieeceiieeen | s . 08/16/2024 . | .evnneeiiiiiieieiiiiieeeees i e 55,142 | 55,142 [oceeenne 55,142 | 55,142 [oeviininnnnns 0 e (VO 0 | (VO 0 s 55,142 [ooeeiiiiinns (VN 0 | [V 1,988 |. 07/15/2025 . [2.C PL ....
NEW MOUNTAIN GUARDIAN 111 BDC LLC ~ 3.620% Redenption 100.0000
..B4785@-AB-7 |07/15/25 oooevieiiei [ . 08/16/2024 . | .. U O R 27,350 |........... 27,350 [ooeunnnnne 27,350 |eeeieennns 27,350 |oeiiiiiiinnns 0 e (VO 0 | (VO 0 s 27,350 [ooeiiiiiiinnns (VN 0 | [V 1,000 |. 07/16/2025 .2.C PL ....
NE MOUNTAIN GUARDIAN 111 BDC ~ 3.950% Redemption 100.0000
..B4755@-AC-5 [07/15/25 .evvvvniiiiiiiiiiiiiiiiieeeeceiieeeen | s . 08/16/2024 . | .evnneeiiiiiieieiiiiieeeees e feen 54,701 ... 54,701 |....ooennens 54,701 [..ocovnnnnns 54,701 |l 0 e (VO 0 | (VO 0 s 54,701 |oooeeeeennns (VN 0 | [V 2,181 |. 07/15/2025 . |[2.C PL ....
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2017-6A
..64830B-AZ-0 | CLASS B2 144A  4.000% 08/27/57 .....evvvvvvvens [eeeenn . 09/01/2024 . |Paydown .......cooeveeiiiins Jeniiininiins e 9,19 [ 9,119 |l 8,779 |.ooeeees 8,858 |.............. 0 s 261 [ [V ST 261 [ 0 e 9,19 | (VN 0 | [V 241 |. 08/27/2067 . [1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022- MORGAN STANLEY & CO.
..648310-AA-1 |NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... L 08/27/2024 | INC. oooeiiiiiiiiiiiiiiinin e | 3,983,619 |........ 4,206,428 |........ 4,148,390 |........ 4,152,987 [.vvvirninnnne 0 |eeeenns 7,380 [oevunnnnnnnnns 0 eeeeenn 7,380 [oeveninnnnnnns 0 fnns 4,160,366 [........cennnn 0 f..... (176,748) |...... (176,748) |.......... 121,671 |. 04/25/2062 . [1.A ........
NEW RESIDENTIAL MORTGAGE LOAN SERIES 2022-
..648310-AA-1 | NQM3 CLASS A1 144A  3.900% 04/25/62 ......... [....... . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 88,187 |............ 88,187 |............ 86,970 |..ccevrenns 87,121 |eeviiiiiinns 0 |eeeenns L IVC T 0 eeeeenn L INVLC T 0 s 88,187 [cvvvvvrinnnns (VN 0 | [V 2,143 |. 04/25/2062 . |1.A ........
NENMONT NEWCREST FIN SERIES 144A  4.200%
..65163L-AE-9 | 06/13/50 ooevveeeeiiiiiie [ . 09/10/2024 . | Tax Free Exchange ....... |.cooeeeeeeninninnns |oeeeenes 543,925 |.......... 500,000 |........... 544,647 |........... 544,636 [.....vvnnnnnnnn 0 s (AR (U (AR 0 s 543,925 |l (VN 0 | [V 17,325 |. 05/13/2050 . [2.A FE ....
..65330K-AT-7 |NEXTERA ENERGY CAPITAL  3.550% 05/01/27 .... |....... . 08/06/2024 . | GOLDMAN SACHS & CO ..oovw |ooveeeiiiiiiiiiieins Joeeeeees 486,570 |.......... 500,000 |........... 499,561 [...evvviiiinnnnnee (VO [V L3 [V L3 [V R 499,564 |.........eeee. 0 f...... (12,994) |....... (12,994) ...l 4,733 |. 05/01/2027 . |2.A FE ....
NIAGARA MOHAWK POWER SERIES 144A  4.278%
..65364U-AH-9 | 10/01/34 .oovvviiiiiiiiiiiiiiiiiiiiies [ . 08/01/2024 . | WACHOVIA ..ovvviviiiiiiins oo | 4,536,750 |........ 5,000,000 |........ 5,150,213 |........ 5,107,781 |...oooeeens [V R (5,088) |.oeoeeeeeeenns [V R (5,088) |.oeoeeeeeeenns [V R 5,102,743 |....ovvvvnnnnne 0 f..... (565,993) |...... (565,993) [........... 178,844 |. 10/01/2034 . 2.A FE ....
..67021C-AF-4 |NSTAR ELECTRIC CO  5.500% 03/15/40 ........... [.ceeenn . 08/01/2024 . | JANE STREET CAPITAL ... |oeeereeieeiiienienes |oeeeeees 769,853 |.......... 750,000 |........... 850,890 |........... 844,407 [...eevvnnnnnnen 0 fens (2,370) |eeeeeeeees (U . (2,370) |eeeeeeeees 0 e 842,037 |..ooeeieiennnn 0 f...... (72,185) |....... (72,185) |cevvveeanns 36,323 . 03/15/2040 . |1.F FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2019-INV1
..67098A-AC-3 |CLASS A3 144A  4.500% 11/25/48 ................ [ .oeeees . 09/01/2024 . |Paydoun .......oooeeeiiiiins foeniiiiniiiis e 5,600 [oeeevvennnns 5,609 |............. 5,836 |.eevennnnnns 6,005 |............... 0 s () PO (U () PO 0 e 5,609 |...oooeeeennnnn (VN 0 | [V 161 |. 11/25/2048 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019- EXP3
..67113A-AQ-3 |CLASS A9 14  3.500% 10/25/59 ... P ISR . 09/01/2024 . | Paydown ... ... 1,703 1707 e 1,709 .1,703 .. . 10/25/2089 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019
..67113A-BH-2 | CLASS B1A 144  6.293% 10/25/59 ......cccceenn [oennnn . 09/01/2024 . |Paydoun .......oooeeeiiiiins foeniiiiniiiis e 5,020 [oeeiirinnnns 5,020 |............ 4,665 |............. 4,821 |l 0 s 200 [ouennennnnnnns [V ST 200 [ouuennnnnnnnne 0 e 5,020 |ooeeiiiiinnns (VN 0 | [V 200 |. 10/25/2089 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2020-INV1
..67113C-AE-6 [CLASS A5 144A  3.500% 12/25/49 ........cevvves | unnnns . 09/01/2024 . | Paydoun ... ...11,261 ...11,850 |............ 12,011 .. 11,261 . 12/25/2049 . (1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20
..67113K-AX-6 | CLASS 1A3144A  4.000% 06/25/59 ...........cceee [eernnnn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 24,973 |........... 24,973 |oeerenenns 25,512 [ouveennnne 25,732 [oouiiinnnnnns 0 s (759) |+vvvevrrnnnnns (U (759) |vevvvrrnnnnns 0 s 28,973 [ooiiiiiiinnnn (VN 0 | [V 670 |[. 06/256/2059 . |1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2021-Now4
..67115D-AA-0 [CLASS A1 144A  1.957% 10/25/61 ...oevvvvvvnnnn | unnnnns . 09/01/2024 . | Paydown ... . 10/25/2061 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 20.
..67116M-AC-5 |A3 144A  4.500% 01/25/53 ....cccovviiiiiiiiiiins [ oeeenn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 74,980 [oiiennnn. 74,980 [oeennnnne 72,027 |.ooeeennnns 72,001 | 0 |eeeenns 2,889 |l 0 eeeeenn 2,889 | 0 s 74,980 |oeoeiiiinnnnns (VN 0 | [V 2,323 |. 01/25/2053 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-J1 CLASS
..67116W-AP-4 | A14 144A  2.500% 02/25/52 .......evvvvvvvvnnnnnn [eenennn . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 64,609 |............ 64,609 |............ 54,897 |............ 54,922 [ouviiiiinnnns 0 |eeeenns 9,687 [evuiiiinnnns 0 eeeeenn 9,687 [evviiiiinnns 0 s 64,609 |............... (VN 0 | [V 1,031 |. 02/25/2082 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2022-NoM4
..67116X-AB-3 |CLASS A1B 144  3.900% 04/25/62 ................ [.eennn . 08/13/2024 . |Various ......cceeevvinnnnn foevereneiiiniinnnnns foeeeens 5,752,969 |........ 6,000,000 |........ 5,805,953 |........ 5,808,417 [ovininnnnns 0 fens 21,648 |oeeveiiiinnnns 0 fnns 21,648 |oeeveiiiinnnns 0 fnns 5,920,066 [.........ceennn 0 f..... (167,097) |...... (167,007) |........... 112,450 |. 04/25/2062 . |1.A FE ....
ONSLOW BAY FINANCIAL LLC SERIES 2022-INV5
..67448J-AA-5 |CLASS A1 144A  4.000% 10/25/52 .......cevvveees [eeenns . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 4,622 |............ 44,622 |.eeveeennns 40,160 |..eevvrennns 40,253 [ouviiiininnnns 0 |eeeenns 4,369 |l 0 eeeeenn 4,369 |l 0 s 44,622 [ooeiiiiiinnnn (VN 0 | [V 1,156 |. 10/25/2062 . [1.A ........
ONSLOW BAY FINANCIAL LLC SERIES 2019-EXP1
..67448Q-AC-5 |CLASS 1A3 144  4.000% 01/25/59 ........ccceeee [ernnnn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 17,332 |oeeveeenns 17,382 |l 17,456 |............ 17,530 |oooeeeeeeeens 0 s (198) [cvvvvnnvnnnnnns (U (198) [cvvvvennnnnnnns 0 s 17,332 | (VN 0 | [V 503 |. 01/25/2089 . [1.A ........
OCEANVIEW MORTAGE TRUST SERIES 2022-1 CLASS
..67647A-AA-3 | A1 144A  4.500% 11/25/52 ...cceeeeeeeeeeeeeeeees [ eeens . 09/01/2024 . |Paydoun .......oooeeeiiiiins Joeniniiiiniis e 16,790 [..oennnnnee 16,790 |ooevveeenns 15,394 [....eeeeeenn 15,380 ool 0 e 1410 |0 v 1,410 [0 s 16,790 [ovvvvvvvvnnnnns (VN 0 | [V 478 | 11/25/2082 . [1.A ........
BAYVIEW OPPORTUNITY MASTER FU SERIES 2022-6
..67647F-AA-2 | CLASS A1 144A  3.500% 05/25/52 ......cceeeeeen [oeeennn . 09/01/2024 . |Paydoun .......ooeeeeiiiiins Joennniiniiine e 87,317 [overnnnnnnn 87,317 |l 83,1156 |............83,144 |0 T4 0 [ 4174 [0 L 87,317 |oeveeeeennnns (VN 0 | [V 2,053 |. 05/26/2052 . |1.A ........
MORGAN STANLEY & CO.
..678858-BM-2 | OKLAHOMA G&E CO  5.250% 05/15/41 ......cccee [oennnnn . 08/01/2024 | INC. oooeeeiiiiiiiiiiiiiiins e e 1,264,589 |........ 1,296,000 |........ 1,422,373 |....ee. 1,414,646 [ooovninnnnnnnnn0 [ (2,806) el 0 | (2,808) [eveeeeeeeeennnn 0 [, 1,411,740 |l 0 f..... (147,181) |...... (147,181) [ceeveeeens 48,573 |. 05/15/2041 . |1.G FE ....
..680223-AM-6 | OLD REPUBLIC INTL CORP  5.750% 03/28/34 .... |....... . 09/17/2024 . | BARCLAYS CAPITAL ........ . 1,587,750 |........ 1,500,000 .. 1,464,705 |.... . . . 1,465,865 |.. . 121,885 |....... 121,885 . 03/28/2034 . (2.B FE ....
..682680-Al-3 | ONEOK INC ~ 4.350% 03/15/29 ..........coeeeeeeens [oeennn . 09/23/2024 . | BARCLAYS CAPITAL INC ... |.eeeveereennnnnnnnns [o00eennn 997,300 [ 1,000,000 |... 99,870 |...........998,206 |.... .. L2227 . . 227 | ......998,433 .. e (1,133) e (1,133) . . 03/15/2029 . (2.B FE ....
..68389X-AE-5 | ORACLE CORP  6.500% 04/15/38 ..........ceeeeees [oennnn . 09/30/2024 . |Various ........ccoeeeeiiin |ooeeeeeiinnnnnneenns |oeee.. 9,000,865 ...l 7,900,000 |....... 10,797,624 |........ 9,041,854 |...............0 |....... (80,139) |..oevvvvenennnn 0 |oeeeeee (80,139) |..oovvvvvennnnn 0 |oveeeees 9,861,715 [...ooeennnnnn 0 [..... (860,850) |...... (860,850) |........... 493,531 |. 04/15/2038 . [2.B FE ....
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..68389X-AU-9 | ORACLE CORP ~ 3.400% 07/08/24 .................. [ oeennn . 07/08/2024 . |Maturity ....ooevvevninnnnn Jooreniniiiiis s 2,500,000 |........ 2,500,000 |........ 2,494,325 |........ 2,499,656 |............... [V 7 [V R FC 7 [V R 2,500,000 [.coeeiiiiennns (VO [V [V 85,000 |. 07/08/2024 . (2.B FE ....
PHH ALTERNATIVE MORTGAGE TRUST SERIES 2007-2
..69337H-AT-8 |CLASS 2P0 0.000% 05/25/37 ......evvvvemuuunnnnn [erreenn . 09/01/2024 . |Paydoun .....coooeviieiiiins v e 168 |l 168 [ T/ O (S [ R 104 |l [V 104 |l [V 168 [.oooeeeeennns (VO [V [V 0 |. 05/25/2037 . |1.A FM ....
PNC MORTGAGE SECURITIES CORP SERIES 1999-10
..69348R-TD-8 |CLASS DB2  7.444% 11/25/29 ... [ oennnn . 09/01/2024 . |Paydoun ......oooeveiiiiiins foiiiiiiii e [V 6,953 |[.eeennnnnne 6,514 |............. 4,449 |.............. 20 [nnns (4,469) |...cooeeeennn [V R (4,449) [.evnnnnnnnne [V (VN O (VO [V [V 0 | 11/25/2029 . |1.A FM ....
PSIC 2018 1 TRUST SERIES 2020-3 CLASS A1 144A
..693675-AA-8 13.000% 11/25/50 ....ovvvvvviiiiiiiiiiiiiiiiiiiiiiees [ . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 9,400 [oeevvivinnnns 9,400 |t 9,741 |l 9,786 |.ooeeeeeeeenns [V R (2100 [V R (210 [V 9,400 |.oeoeeiiiinnns (VO [V [V 189 [. 11/25/2050 . |1.A ........
PSIC 2020 1 TRUST SERIES 2020-1 CLASS A1 144A
..693684-AA-0 |83.500% 01/25/50 ...cceeveveeeiiiiiiiiiii [ . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 16,466 |............ 16,466 |............ 17,134 |l 17,410 foeeennnnnnenee [V R (943) |.vevveieinnnnns [V R (943) |.vevveeiiienns [V R 16,466 |........oeeeee. (VO [V [V 364 |. 01/25/2050 . [1.A ........
PSHC TRUST SERIES 2018-1A CLASS A12 144A
..69371V-AN-9 |3.500% 02/25/48 ......cceviiiiiiiiiiiiiiiiiiieeeeees [ . 09/01/2024 . |Paydoun .....ooooeeiiiiiiins v e, 15,632 |oeeveeeens 15,632 |............ 15,466 |............ 15,231 |l [ R 10 [V 10 T [V R 15,632 |.oooeeeeiennns (VO [V [V 383 |. 02/25/2048 . [1.A ........
PSIC 2019 2 TRUST SERIES 2019-2 CLASS A1 144A
..69374X-AA-8 13.500% 10/25/49 ....cooviiiiiiiiiiiiiiiiiii [ . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 510 oot 510 |, 515 |oiiiiiiiiiiees 515 |oeiiiiiiiiees [V [£)] R [V [£)] R (V1 510 feeeeeeennnnnnns (VO [V [V 12 |. 10/25/2049 . |1.A ........
PSHC 2019 2 TRUST SERIES 2019-2 CLASS AX1
..69374X-BC-3 | 144A  0.165% 10/25/49 ......ovvvvvvvvviiiniennnns [ eeenenn . 09/01/2024 . |Paydoun ......cooovieiiiiins e e [V [V O, F T P, 806 [.....evvnnnnnee [V R (806) [..vvvvvevnnnnne [V R (806) [..evvvvevnnnnnn [V (VN O (VO [V [V 173 [. 10/25/2049 . |1.A FE ...
PSIC 2018 1 TRUST SERIES 2019-3 CLASS A12
..69375B-ANM-9 | 144A  3.500% 11/25/49 ......cooeeeeiinnnniins s . 09/01/2024 . |Paydoun .....coooeeiiiiiiins i e 59 i 50841 [ 5,976 |..oooeeens 5,955 [oiinnnnnne [V (L) [V R (L)) S [V 591 |l (VO [V [V 138 [. 11/25/2049 . |1.A ........
PRKCM TRUST SERIES 2022-AFC2 CLASS A1 144A
..69377T-AA-4 |5.335% 08/25/57 ......evvennnnnnnniinniiiis [ eeeenn . 09/01/2024 . |Paydoun .....cooeeeiiiiiiins v e 146,122 |........... 146,122 |........... 146,119 |........... 146,938 |...........c. [V R [C-AT] [V R [C-AT ] [V R 146,122 |t (VO [V [V 5,124 |. 08/25/2057 . |1.A FE ....
PGIM SENIOR LOAN OPP FUND 1 C PSLOMF
..69437#-AA-2 |6.772% 07/07/31 ..evvrrrririnniiniiiiiiniiiiiiiiinns [ eeeeenn . 09/24/2024 . | Capital Distribution ... | |, 39,971 | 0 [ 39,971 |, (VO [V (VR [V (VR [V R 39,971 [ (VO [V [V 0 |. 07/07/2031 .|2.CPL ....
PGIM SENIOR LOAN OPP FUND 1 C PSLOMF
..69437#-AB-0 |8.110% 07/07/31 .ooovveiiiiiiiiiiiiiiiiiiiees [ . 09/24/2024 . | Capital Distribution ... | |l 9,018 [ 0 [ 9,018 |.oeeeiiiiiiiis (VR [V (VR [V (VR [V 9,018 |oeeveeeiiinnnns (VO [V [V 0 |[.07/07/2031 . |3.B PL ....
PAC CLASS A TRUST 2024-1 PAC_24-1-A  7.020% Redempt ion 100.0000
..694508-AA-6 | 02/28/37 ....ooeiiiiiiiiiiiiis R [ . 09/28/2024 . .. 136,060 .... 136,060 .... 136,060 |.... ... 136,060 |.. . 02/28/2037 . [1.F Z .....
..695114-CL-0 |PACIFICORP  6.000% 01/15/39 JU [ . 09/17/2024 . | BARCLAYS CAPITAL PO . 2,175,380 ..2,000,000 ..1,981,000 |.... 1,986,917 |.. . 01/15/2039 . [1.F FE ....
PINELAIN DEPOSITOR CORP SERIES 144A  6.350% Redenption 100.0000
L T23133-AA-2 [06/30/25 .evvvnniiiiiiiiiierciieceieeen | s . 09/30/2024 . | .eeeniiiiiiieeieeeinieeeees i [eeen... 248,567 [l 248,567 |........... 248,330 . 06/30/2025 . (2.B ........
MORGAN KEEGAN & COMPAN
..72650R-AN-4 |PLAINS ALL AMER PIPELINE  6.700% 05/15/36 . |....... . 08/01/2024 . | INC .... 500,000 587,275 |.... . 05/15/2036 . 2.B FE ....
PLANET FITNESS MASTER ISSUER SERIES 2019-1A
..72703P-AC-7 |CLASS A2 144A  3.858% 12/05/49 .......cccoeenn [oeennn . 09/05/2024 . |Paydown ........cooeeeiiiins feniiinniiinnens e 2,500 [oeeiiiiinnns 2,500 | 2,500 . 12/05/2049 . 2.B FE ....
POPULAR ABS MORTGAGE PASS T SERIES 2005-3
..73316P-DS-6 | CLASS M1~ 3.465% 07/25/35 ......evvvvvvvvvvnnnnn [ereeenn . 09/01/2024 . | Paydoun ... 134,769 132,943 |.... . 07/25/2035 . [1.A FM ....
PRIMOSE SCHOOLS SERIES 2019-1
..TA166Y-AA-8 |4.475% 07/30/49 ...ccoeeeeeieieeeeieeee [ . 07/30/2024 . |Paydoun .......ooooeeiiiiins Joeniiiniiiiins e 2,500 [oeeeiiinnnns 2,500 | 2,500 . 07/30/2049 . 2.B FE ....
PROVIDENT FUNDING MORTGAGE TR SERIES 2020-1
.. 743874-AC-3 | CLASS A2 144A  3.000% 02/25/50 .. U [P . 09/01/2024 . | Paydoun ... ..6,802 .6,802 | . 02/25/2050 . [1.A ........
..748250-AB-6 | QUEENS HEALTH SYSTEM  4.810% 07/01/52 ....... [....... . 09/11/2024 . | JP MORGAN CHASE . . 1,697,805 1,679,000 . 07/01/2052 . (1.D FE ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006~
.. 74922G-AE-4 | QS14 CLASS A5 14.175% 11/25/36 ....cccccnnnnnn [eeennn . 08/25/2024 . |Paydoun .......oooeiiiiiiins i e 1,603 |l 4,380 |t 3,379 [ 3,648 |l [V R (2,045) |.oooeeeeeenns [V R (2,045) |..coeeeeeenns [V 1,603 [ooeeeeeeennnns (VO [V [V 205 |. 11/25/2036 . |3.B FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2006~
.. 74922G-AE-4 | QS14 CLASS A5 14.175% 11/25/36 ....ccccnnnnnn [eeennn . 09/25/2024 . |Paydoun .......oooeiiiiiiins i e 187 | 845 ... [C1572 P 704 |oveeiiiiiienns [V R (567) [cevvennnnnnnnne [V R (567) [cevvennnnnnnnne (V1 LT R (VO [V [V 70 . 11/25/2036 . |3.C FM ....
WOODWARD CAPITAL MANAGEMENT SERIES 2019-1
..749357-AA-7 | CLASS A1 144A  3.500% 09/25/49 ......cccoeees [errnnn . 09/01/2024 . |Paydoun .....ooooeeiiiiiiins i el 7,781 [ 7,781 o 8,141 |l 8,240 |l [V R (1) P [V R (1) P [V 7,781 o (VO [V [V 179 [. 00/25/2049 . |1.A ........
RCKT MORTGAGE TRUST 2020 1 SERIES 2020-1
..749389-AA-0 | CLASS A1 144A  3.000% 02/25/50 ........cceveves [erennn . 09/01/2024 . |Paydoun .....coooeeeiiiiiins e e 24,581 |........... 24,581 |............ 25,136 |.ooeeeennns 25,350 [oeeeeiinnnnne [V R (W) [V R (769) [cevvvnnnnnnnnne [V R 24,581 [ (VO [V [V 493 |. 02/25/2050 . |1.A ........
WOODWARD CAPITAL MANAGEMENT SERIES 2022-3
..74938X-CA-5 |CLASS A1 144A  3.000% 05/25/52 .......ccceeeees [errnnn . 09/01/2024 . |Paydoun .....coooveeiiiiiins e e 96,764 |............ 9,764 |............ 87,965 |............ 88,253 |l [V R 8,512 |l [V R 8,512 |l [V R 96,764 |..oooeeeeennns (VR [V [V 1,917 |. 05/25/2052 . [1.A ........
RESIDENTIAL ACCREDIT LOANS INC SERIES 2007-
..75116C-AA-4 |QS6 CLASS A1 5.209% 04/25/37 .....cccoeennnnn [eeeennn . 09/25/2024 . |Paydown .....oooeeiiiiiiiins Jooeeieiiiiiiens | 1,660 |............. 2,492 |............. 1,898 |..ovveeeenns 1,808 |.oovvveeennns [ I A (238) |.eeveeiennnnns [ P (238) |.eeveeiinnnnns [ I P 1,660 [.......oeeeee. 0 [ [ P [ 92 |. 04/25/2087 . [1.A FM ....
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RENAISSANCE HOME EQUITY LOAN SERIES 2005-3
..75970N-BE-6 [CLASS AF4  5.140% 11/25/35 ...ovvvvvnnnviiiiinnn | ennnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 87,372 |oeeeriiinnn 87,372 |oevvinnnnns 87,235 [.ooviiinnnns 87,430 |...covvnnnnnnns (U P (60 O (U P (K527 PO (U P 87,372 |oevereineens (1 P [ PO [V F 2,855 . 11/25/2035 . [1.A FM ....
RENEWABLE PONER GENERATION LLC ~ 4.110% Redenption 100.0000
L. 759748-AA-0 [03/31/35 oiviviiiiiiiiiiiiinecrre s | s . 0973072024 . | .eeeniiiiiieeeeiiieeeees e e 29,076 |............ 29,076 |............ 29,076 |.......eenn. 29,076 |....covvnnnnnnn [ PR (VN P [ PR (VN P (U P 29,076 |eeevunneenns (1 P [ PO [V F 1,195 |. 03/31/2035 . |2.B PL ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..76110H-2X-6 QS5 CLASS A1 5.369% 04/25/35 ......ceeevvvvnnn | uunnnns . 09/25/2024 . |Paydonn ......eevvvriiinnnn foevvvninnneiiiiins foveennn 3,589 [, 3,918 |t 3,455 [.ooiiiiinnnns 3,512 [oooiiiiiiinnnns [ PO VLA . [ PR VLA . [V P 3,589 [oooiiiiiinnnns (1 P [ PO [V 154 |. 04/25/2035 . |2.C FM ....
RESIDENTIAL ACCREDIT LOANS INC SERIES 2005-
..761118-QM-3 Q05 CLASS A1 6.123% 01/25/46 ......oevvvvvvnnn | eunnnns . 09/01/2024 . |Paydonn .....cevuvvvvrinnnnn foevvvninnneiiiiins foveeenn 6,734 [, 6,233 [...ocoennnns 4,660 |.coounnnnnn. 4,9 [..ooooevneennn0 [ 1738 o0 [l 1738 [0 6,734 |.ooovinninnnns (1 P [ PO [V 287 |. 01/25/2046 . |1.A FM ....
REYNOLDS AMERICAN INC SERIES Wl  7.000%
..761713-BW-5 |08/04/41 . 08/01/2024 . |Various ........ccceeeevrvvnn Jovvvvnneneninnnnnns fonenn. 1,820,861 [o....... 1,720,000 |........ 2,113,536 |........2,070,121 |oeeerennnnn 0 e (4,298) e 0 v (4,298) [ 0 e 2,065,823 |.. (244,963) |...... (244,963) . 74,581 |. 08/04/2041 . [2.A FE ....
..78355H-KY-4 |RYDER SYSTEM INC  6.600% 12/01/33 . . 09/17/2024 . | BARCLAYS CAPITAL ...ceeee |evvveereeeennnnnns [2enn.2,805,425 [o...... 2,500,000 |........ 2,494,125 |........ 2,494,208 |........ccceeenO foeeeennnnnn 529 o0 e 529 |0 e 2,494,737 |.. .310,688 |....... 310,688 ...145,292 . 12/01/2033 . [2.A FE ....
SLM STUDENT LOAN TRUST 2010-1 SERIES 2010-1
.. 78445X-AA-4 [CLASS A 5.794% 03/25/25 .....ceevvvueeeeeeennnn | s . 09/25/2024 . |Paydomn .ccevuueeeeennins Jeeennieeeeeenees e A L3 T4 s A VA P 735 |oeeeeeiiaees 0 Joeeeeees (21) e (V1 PO (21) e (1 PO T4 s (VI PO [ PO [V PO 27 |. 03/25/2025 . |5.B FE ....
SEQUOIA MORTGAGE TRUST SERIES 2019-5 CLASS A7
..81743A-AG-4 [ 144A  3.500% 12/25/49 ...ooevvvveiieeeieinieeeee | s . 09/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
L.B1743X-AA-7 [5.674% 04/19/27 oovveeeeeeeeeeeeeeeieeeeeen | s . 09/19/2024 . |Paydonn ...ceeveeeeeeeennnnn Joeeennieeeeeeniees e 5,187 [ 5,187 |oeeeeiiiees 5,187 |oeeeeiens 5,188 |oeeeeiins (1 PO (1) |eeeneeeeeene (1 PO (1) |eeeeeeeeene [V IO 5,187 |oeiieeeinnnn (VI PO [ PO [V AU 183 |. 04/19/2027 . |[1.A FM ....
SEQUOIA MORTGAGE TRUST SERIES 2013-9 CLASS A1
..81745D-AE-1 [ 144A  3.500% 07/25/43 ..coovvveeeeeeiiiieeeeen | s . 09/01/2024 . | Paydown ... . 07/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST SERI
..81745X-AG-2 [ 144A  3.500% 07/25/47 coevveeeieeeeenieeeeennn | s . 09/01/2024 . |Paydomn .ceevveneeeeeennis Joeennieeeeeeniees e 6,248 |............. 6,248 |eeonnnnnnnns 6,263 |oeeeeennnnnns 6,266 |.covvennnnnnns 0 Joeeeeees (1)) A (V1 PO (1)) A [V IO 6,248 |...covvnnnnnnns (VI PO [ PO [V AU 158 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-4 CLASS
..81745X-AU-1 [A19 144A  3.500% 07/25/47 .covveeeeeeenneeeee | s . 09/01/2024 . |Paydomn .cevvueeeeeennins Jennneeeeeeenieees feeeeeeeeneas 434 e 434 ot 429 oiiiiiiiiiinnns 27 | (U1 PO (I PP [ PO (I PP (1 PO 434 |t (VI PO [ PO [V PO 11 |. 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
..81746H-AA-9 [A1 144A  4.000% 08/25/47 ....cceveeevenaeeeeennn | s . 09/01/2024 . |Paydomn .cevvueeeeeennnns Jennnieeeeeeniiees feeeeeeeenees 21 e 21 | P S 0 Joeeeeees (37) |eeeenneeeeenns (V1 PO (37) |eeeenneeeeenns (1 PO 21 [t (VI PO [ PO [V PO 6 | 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH1 CLASS
L.81746H-AN-1 [A13 144A  4.000% 08/25/47 ....cevvvveveaeeaee | s . 09/01/2024 . |Paydomn .ceevueeeeeennins Jennnieeeeeninees feeeeeeeenens (07 (07 A AL T TA2 | 0 Joeeeeees (40) |+eeeeneaeees (V1 PO (40) |+eeeeneaeees (1 PO 702 |eeereeeeees (VI PO [ PO [V PO 19 |. 08/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-CH2 CLASS
..81746J-AN-7 [A13 144A  4.000% 12/25/47 coeveeeeeeenneeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 20,158 f............ 20,158 |...ccoennnnn 20,459 |............ 20,530 |oeeeeeennnnnnns (U (372) |+ eeeeeeeens (U (372) |+eeeeeeens 0 Joeeeeees 20,158 |eeereeens (VI PO [ PO [V AU 553 . 12/25/2047 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2017-2 CLASS
..81746K-AN-4 [A13 144A  3.500% 02/25/47 ..ceevveneeeeeennaes | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 63,136 [......ccc... 63,136 |[............ 59,792 |.ceeeeenne 59,436 |....ceeevnnnnnn [V 3,700 [oeeeeeeennnnns (U1 3,700 [oeeeeeeennnnns 0 Joeeeeees 63,136 |oeevvenreeenns (VI PO [ PO (VI IO 1,553 |. 02/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-2 CLASS A7
..817460-AG-6 | 144A  3.500% 02/25/48 ....covvereeeeeennieeeeeen | s . 09/01/2024 . |Paydonn .ceevvuneeeeeennis Jeeeeniieeeeeeniees e 6,034 [ 6,034 |t 6,019 |oeeeennnnens 6,021 |oeeeiiies (1 PO 18 | (1 PO KT IO [V IO 6,034 |.ccovnnnnnnnns (VI PO [ PO [V AU 145 |. 02/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH3 CLASS
..817461I-AN-8 [A13 144A  4.500% 08/25/48 .....eeeeevernnaeeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 44,000 |............ 44,000 |............ 44,340 |............ L (U (742) |+ e (U (742) |+ oo 0 Joeeeeees 44,000 |eernnnneaenns (VI PO [ PO (VI IO 1,320 |. 08/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH2 CLASS
..81747C-AA-9 A1 144A  4.500% 08/25/49 .....oeeevvvvennnaaeee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 20,986 |............ 20,986 |............ 21,816 |oeeeennnnnns 23,404 |....oeeeennnnnn (U (2,417) |eeeeeeeeeeee (U (2,417) |eeeeeeeeeee 0 Joeeeeees 20,986 |eeeruuniaaenns (VI PO [ PO [V AU 705 |. 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH1 CLASS
..81747D-AN-9 [A13 144A  4.000% 03/25/48 .....eeveevernneeaee | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e MA70 oo 1,170 o 1,224 |oooeeeee 11,262 |oeeeeeeeenee 0 Joeeeeees (93) |+evemneeeeens (V1 PO (93) |+eeeeneeeeens 0 Joeeeeees 1A70 [t (VI PO [ PO [V AU 325 . 03/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2018-CH2 CLASS
..81747E-AQ-0 [A15 144A  4.000% 06/25/48 ......coevvvvveeeeeee | uunnnns . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 18,997 |[ooeeeennnnns 18,997 |oeeerennnnns 18,937 |oveeennnnnns 18,916 [ooeeeeeennnnns (1 PO -7 IO (1 PO 82 |oeeiiiiiees 0 Joeeeeees 18,997 |oveeeieiennnn (VI PO [ PO [V AU 496 |. 06/25/2048 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-AA-9 A1 144A  4.000% 09/25/49 ......eevvvveneniaeee | s . 09/01/2024 . |Paydomn .ceevveneeeeeennns Joeenniieeeeeeniees o 7,96 |oceeeeeeenne 7,926 |oeeerenanns 8,283 [.eeeeennnnnn 8,384 |oeeeiiins (U (459) |.eevennes (U (459) |.eevennnns [V IO 7,96 [oeeeeennnnnnns (VI PO [ PO [V AU 234 [. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-BN-0 [A19 144A  4.000% 09/25/49 ....oovvevvvvennnnaes | unnnns . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 2,642 | 2,642 |.....ooo...e. 2,577 |oeeeeeaaens T (1 PO 9 s (1 PO 9 s [V IO 2,642 |ooeeiiiinns (VI PO [ PO [V PO 78 |. 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-CH3 CLASS
..81748G-EJ-6 |B1B 144A  4.502% 09/25/49 ....ccvvvueveeeennns | s . 09/01/2024 . |Paydomn .ceevveneeeeeennins Joeenniieeeeeeniees e 5,693 [eiiieeene 5,693 [.....coennnnn 6,026 |oeevvennnnnnn 5,974 |ocoeiiiennnnnns (U (282) |+eeeeennnes (U (282) |+eeeeennnns [V IO 5,693 [.eeevrininnnns (VI PO [ PO [V AU 171 [. 09/25/2049 . [1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2019-4 CLASS A1
..81748J-AA-3 [ 144A  3.500% 11/25/49 ..coovvveiieeiiiniieeeeen | s . 09/01/2024 . |Paydomn .cevvueeeeeeennins Jeennieeeeenieeee e 14,142 |............ 14,142 | 14,737 oo 14,768 |ooeeeeeennnnnn (U [(C725) ) O (U [(C725) ) O 0 Joeeeeees 14,142 | (VI PO [ PO [V PO 330 |. 11/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-2 CLASS A1
..81748K-AA-0 [ 144A  3.500% 03/25/50 ...cevvvumeeeeeennnieeeeen | s . 09/01/2024 . |Paydomn .ceeeueeeeeennnns Joennieeeeeenieeee feeeeeeeees 1,472 |oooeeneeees 1,472 | 11,954 |ooeeeennees 12,042 |oeeeeeenee (U [G7(0) ) (U [E7(0) ) (V1 PO 1,472 | (VI PO [ PO [V PO 271 |. 03/25/2050 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2020-1 CLASS A7
..81748M-AG-3 [144A  3.500% 02/25/50 ...eevvvueeeeemnnnnnaaeee | ounnens . 09/01/2024 . |Paydomn .eeveeueeeeernnnns Joonnnineeeeniiinees fonaeeeeees 18,423 |............ 18,423 |.ooones 18,790 [ooeieeene. 18,811 [ooiiiiiinnnnns [U N (388) |-uueeeeeennnns [U (388) |-uueeeereennns [U N 18,428 |oovvvineens [V PP (U T [ PP 443 |. 02/25/2050 . [1.A ........




STATEMENT AS OF SEPTEMBER 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

9¢'603

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
SEQUOIA MORTGAGE TRUST SERIES 2020-4 CLASS
..B1748R-AV-9 | A20 144A  2.500% 11/25/50 .....coooveeeeeeennens [oeennn . 09/01/2024 . |Paydoun .......cooeeiiieiins Joenniiiininis e 12,819 [oennnnne 12,819 |........... 13,156 |............ 13,178 [ovniiiiiinnns 0 s (55D PO 0 s (55D FO 0 s 12,819 [ovviiiiiinnnns (VN 0 | [V 213 |. 11/25/2050 . (1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2021-6 CLASS

..81748Y-BD-3 | AI03 144A  0.500% 10/25/51 .... N . 09/01/2024 . | Paydown ... . 10/25/2051 . |1.A FE ...
SEQUOIA MORTGAGE TRUST SERIES 2

..81749B-AA-9 | 144A  5.000% 01/25/53 ...eevveiiniiiiianiiiiins | eeeeens . 09/01/2024 . [Paydown ....covunvieenennn foeneeeniiiiiieenn o913 L9113 [l 9,016 [l 8,981 [, 0 foreeeans 132 |, 0 foreeians 182 | 0 foreiiianns 9,113 | (U IO 0 foreeeieiinnns [V FOPO 311 [. 01/25/2053 . |1.A ........
SEQUOIA MORTGAGE TRUST SERIES 2024-2 CLASS A4

..81749H-AD-0 | 144A  6.000% 03/25/54 ...eovveiinnniiinaiiiiiins | eeeeens . 09/01/2024 . [Paydown ....coouvrieiieniis foeneeniiiiiinieiis e, 80,646 |............ 89,646 |............ 89,533 [cvviiiiiiiiinns [V IO 0 foreeeans M3 |l 0 forreeianns M3 |l 0 foreeianns 89,646 |.....cvveennn (U IO 0 foreeeieiinnns [ PP 2,732 |. 03/25/2054 . [1.A FE ....
SERVPRO MASTER ISSUER LLC SERIES 2024-1A

..817743-AJ-6 | CLASS A2 144A  6.174% 01/25/54 ...coovevvinine | eeens . 07/25/2024 . [Paydown .....cooouvveeeienn forneneniiiiiinn o 1,875 | 1,875 [ 1,875 [oeeieiiiiiiis [V IO 0 foreeeiiiinnns (U IO [ OO (U IO 0 foreiiianns 1,875 [ (U IO 0 foreeeieiinnns (U PO 58 |. 01/25/2054 . [2.C FE ....
SIRIUS XM RADIO INC SERIES 144A  5.000% MORGAN STANLEY & CO.

.B2067N-BA-5 | 08/01/27 eevveeiiiiiiiiiiiiiiiceceiiceceeen [ e . 09/12/2024 . [INC. weevveiiiiiiiiiiiins [ [ 1,108,444 |........ 1,130,000 |........ 1,082,181 |........ 1,108,353 |...ceeveeeeen 0 foreeen 3,896 foviiiiiieinn 0 el 3,896 [0 s 1,112,249 | 0 [ (3,805) [........ (3,805) |..cuuvnnnn 63,092 |. 08/01/2027 . (3.C FE ....

..832696-AV-0 | JM SMUCKER CO  2.750% 09/15/41 ....ceveveeees | nnenen . 08/01/2024 . [CITADEL ....oevvereenniiiins feeeeeeiiiieeeeeis feeeees 1,705,950 |........ 2,500,000 |........ 1,621,600 |..ovveeneeeeiiin 0 o0 8,682 0 |l 8,532 [0 e, 1,630,182 [oooeeeeninis 0 fee. 75,818 |........ 75,818 |........... 26,163 |. 09/15/2041 . 2.B FE ....

SOLVENTUM CORP SERIES 144A  5.900% 04/30/54

CBBAANSAL-0 | e [ . 09/17/2024 . [BARCLAYS CAPITAL ..oooves |oememiiiiiiieeeis feeeees 1,314,075 |........ 1,250,000 |........ 1,202,938 [oeeeeeeiiienen 0 o0 e 275 [0 el 275 [0 1,208,213 |.. . 04/30/2054 . |2.C FE ....
SON

..83546D-AG-3 | 144A  3.845% 01/20/50 ...ooeerinniiiiiiiiiiiis | s . 09/20/2024 . [Paydown ......occuviiiiiins feeniei e 2,500 fo.ooooeenens 2,500 |...ccineeens 2,500 [oooeeeennnn 2,500 [ooeeiiiiiiinn 0 o0 [0 0 |0 2,500 |..coeiiiieenns [ IR [V O, (O O 64 |.01/20/2050 . 2.B FE ....
SOUTH32 TREASURY USA SERIES 144A  4.350%

..B4055B-AA-1 | 04/14/32 ..o e . 08/01/2024 . [ NOMURA SECLRITIES ....... 1,162,225 |........ 1,250,000 |........ 1,243,488 |........ 1,244,414 [0 | 832 [0 832 [0 1,244,745 |.. . 04/14/2032 . |2.A FE ...
STANDARD I NDI .

..853496-AD-9 | 01/15/28 oo e . 09/12/2024 . [TD SECURITIES USA ....... |oeeeeeiiiiiiieniis feeeeene 729,375 |.......... 750,000 |........... 688,125 |..........719,473 |0 [ 4,808 [0 | 4,808 [0 724,281 |...oooeeennn. [ FO 5,004 |.......... 5,004 |........... 41,365 |. 01/15/2028 . (3.B FE ....
STARIOOD MORTGAGE RESIDENTIAL SERIES 2021-6

..85573R-AA-6 | CLASS A1 144A  1.920% 11/25/66 .......cceeunnis | veeennn . 09/01/2024 . [Paydown .....cccuveiiiiiiis feeneeeiies [ 44,467 |............ 44,467 |............ 38,464 |............38,527 |0 fe5,040 0 [ 5,940 0 e 44,467 |....ooeeeenn. [ IR [V OSTRR 0 [, 577 |. 11/25/2066 . |1.A FE ....
STRUCTURED ASSET SECURITIES CO SERIES 1998-6

..863672-UD-3 | CLASS B1  6.500% 07/25/28 .......ooeveenuriinnes | aenenn . 09/01/2024 . [Paydown ......cccvvieiiiins foennei e 5146 |............ 5,146 |l 5,048 |ooooeeee 5,078 [0 e B7 [0 7 |0 5,146 |...occnnieens [ IR [V O, 0 [, 222 |.07/25/2028 . |1.A FM ...
AMORTIZING RESIDENTIAL COLLATE SERIES 2001-

..86358R-ND-5 |BC6W CLASS A 5.253% 10/25/31 ...ocoeeeiiiiiies | e . 09/25/2024 . [Paydown ......cccviiiiiiiis fenieiii e 486 | L T IR 486 [ouveeeeeennns 487 e 0 foreeiiinnis (G PO 0 foreeieennis ()] PO 0 foorieiiiiiins 486 |.eiieeeenns [ IR [V OSTR (O O 21 | 10/25/2031 . [1.A FM ....
LEHVAN XS TRUST SERIES 2005-2 CLASS 2A4

..86359D-MZ-7 |5.670% 08/25/35 ...ceovnriiiiiieeiiiiieeeeiiiees | . 09/01/2024 . [Paydown .....occuviiiiiiiis feeneeeiiiiiees e 978 |, 990 foereieiiiees 925 |oeeieiiiens 1,282 [ 0 foeeeennns (304) ferveraaannnns 0 [ (304) ferveraaannnns 0 foorieiiiiiins 74 I R [ IR [V O, (O O 90 |. 08/25/2035 . [1.A FM ....
STRUCTURED RECEIVABLES FINANCE SERIES 2006-B

..86361Y-AA-5 | CLASS A 144A  5.189% 03/15/38 .......cccccunies | aenenn . 09/15/2024 . [Paydown ......cccveiiiiiiis feeieiis e 26,375 |ooeennnens 26,375 |..oeeeennn. 26,375 |............ 26,373 | 0 foreiieiniis P O 0 foreiiiiinis P O 0 foeeeennns 26,375 [.curieeeennns [ IR [V OSTR 0 [, 902 |. 03/15/2038 . |1.A FE ....
HEL10S ISSUER VI LLC SERIES 2021-B CLASS B

..86744T-AB-2 | 144A  2.010% 07/20/48 ......oevveeenniniiaaeaacs | eeeen . 09/20/2024 . [Paydown ......cccuviiiiiins foeiiii e 9,146 |............ 9,146 |....cceeees 9,129 | 9,321 | 0 foeeeennns (175) |oeiieeeee 0 [ [REE) ) R 0 [ 9,146 |..coeeniiens [ IR [V O, (O O 47 . 07/20/2048 . [1.G FE ....
HELI0S ISSUER LLC SERIES 2022-B CLASS A 144A

..86744V-AA-9 15.000% 08/20/49 .......ccuvriiiiiiiiiiiieeeiies e . 09/20/2024 . [Paydown ......cccuviiniiins feeniii e 5,215 [ 5215 | 5179 |l 5,229 |cciiieennn. 0 fooeeeennns (1) | 0 foeeeennes (1) | 0 [ 5,215 |t [ IR [V OSTR 0 [, 175 |. 08/20/2049 . [1.G FE ....
SUNNOVA HLS VII1 SERIES 2022-A CLASS B 144A

..B6745A-AB-2 | 3.130% 02/22/49 ......eevviiiiiiiiiiiiiiieeeees | . 09/20/2024 . [Paydown ......cccuiiiiiiins foiniii e 5,602 [............ 5,602 |..cecineens 5,477 ool 5,563 |.ccuiinennn. 0 foreeiiinnis 39 | 0 foreeieennis 39 | 0 [ 5,602 |..coeuiiienns [ IR [V O, 0 [, 17 | 02/22/2049 . |1.G FE ...
HELI0S ISSUER LLC SERIES 2018-1A CLASS A 144A

..86745J-AA-5 | 4.870% 07/20/48 ....ooveeinniiiiiiiiiiiiieeeees e . 07/20/2024 . [Paydown ......cceveeeieiiis foneeiiiiieees e 20,79 | 20,79 |oeeeenns 29,250 f........... 29,334 [oeeeeeennns 0 fooeeeennns 459 [oveeieennis 0 foeeeennes 459 [oveeieennis 0 foeeeennns 29,793 |oiiieeeenns [ IR [V OSTR [ PR 1,451 (. 07/20/2048 . |1.G FE ....
SUNNOVA SOL ISSUER LLC SERIES 2020-1A CLASS A

..B6745N-AA-6 | 144A  3.850% 02/01/55 ...oooeieniiiiiiiiiiiiins | s . 07/30/2024 . [Paydown ......cccvvienienns foeeieii e 8,605 |............ 8,695 |......o... 8,655 |....ceneeins 8,662 |.....ccuneeins 0 foreeiiinnis 33 | 0 foreeieennis 3 | 0 [ 8,695 |...occunieens [ IR [V O, 0 [, 218 |. 02/01/2055 . |1.G FE ....
HELLOS ISSUER LLC SERIES 2021-1 CLASS A 144A

..867450-AA-9 |2.580% 04/28/56 .......eeviiiiiiiiiiiieeeiiees e . 07/30/2024 . [Paydown ......cccuvvieeeeins foeenei e [ 9,757 |eeeeiinens ILX I R 9,745 |.uniieeni. 0 foreeiiinnis 13 |l 0 foreeieennis 13 |l 0 [ 9,757 |oeeeiiiees [ IR [V OSTR 0 [, 189 |. 04/28/2056 . [1.G FE ....

..86765B-AH-2 | SUNOCO LOGISTICS PARTNER  6.850% 02/15/40 .. |....... . 0773172024 . [ 1350_100_WRETOALI ....... [oeeeeeiiinriiinannns foreeens 1,935,857 |........ 1,829,000 |........ 1,947,172 |........ 1,918,560 [...eeveeennnnns 0 foueeees (1,900) forvvrrenannnns 0 fnns (1,900) forvvrreeannnns 0 foueeees 1,916,660 |............... 0 [ 19,197 |........ 19,197 |oooeeen. 120,414 |. 02/15/2040 . (2.B FE ....
SUNOCO LP FINANCE CORP SERIES WI  5.875%

..86765L-AN-7 | 03/15/28 .t [ e . 08/30/2024 . [ JANE STREET CAPITAL ... [oeeeeerirrinnienns foreeeanns 35,053 |.coiiiens 35,000 |............ 35,000 |....oeennnn. 35,000 |.eviiiiinnn 0 foreeeiiiinnns (U IO 0 forreeieiinnns (U IO 0 foreeianns 35,000 |.coiiiniiennns [V PO X I R X I RO 1,988 [. 03/15/2028 . |3.A FE ...
SUNRUN CALLISTO ISSUER LLC SERIES 2019-2

..86772F-AA-Q | CLASS A 144A  3.610% 02/01/55 .....oovveeeuins | eeens . 07/30/2024 . [Paydown ....coouvriieneniss foeneeniiiiiiieiis e, 26,247 | 26,247 |...oeennnn. 25,820 |............ 25,953 [oveiieiinnns 0 forreeeans 204 [ 0 foreeianns 204 [ 0 forreeians 26,247 |.ovvieeannns (U IO 0 forreeieiinins 0 foreeiiiiinns 711 |. 02/01/2055 . [1.F FE ....
SUNRUN JUPITER ISSUER 2022 SERIES 2022-1A

..B6772R-AA-3 | CLASS A 144A  4.750% 07/30/57 ...vvvvveeeannns | eeeeens . 07/30/2024 . [Paydown .....oovvveieeeniis foeneeniiiiiniieiis e, 13,516 |[............ 13,516 |.ooeneeeis 13,406 |............ 13,421 |, 0 forreeeiinnns 95 | 0 foreeeiiinnns 95 | 0 forreeians 13,516 [ooeeeennns (U IO 0 forreeiiiinnns (U PO 482 . 07/30/2057 . |1.G FE ....

SUNRUN CALLISTO ISSUER LLC SERIES 2023-1A
..86772Y-AA-8 |CLASS A 144A  5.750% 01/30/59 ....oeveevsinnes | eveens . 07/30/2024 . [Paydown ..oooevvevveeeienns foreeeeiiiiiiiiiinns foieiiinns 6,001 | 6,001 J...coveens 5974 |oovveeennn. 5982 |..coourrnnn. 0 foeeeennn. 109 | 0 foeeeennn. 109 | 0 foeeeennns 6,001 [ooeennnnns [V PPN [V 0 foeeeiiiiinns 263 |. 01/30/2059 . |1.G FE ....
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SUNRUN NEPTUNE ISSUER 2024 1 SERIES 2024-1
..86773C-AA-5 |CLASS A 144A  6.270% 02/01/85 ....evvvvvvvvnnns [eeeenn . 07/30/2024 . |Paydoun ........oooeeiiiiins Joeneiiiinnnnens e 13,063 |............ 13,063 |............ 13,058 |oooeeeeeeeees (V2 0 e [ O 0 | [ 0 s 13,063 [..evvvvvvinnnns (VN 0 | [V 234 |. 02/01/2055 . |1.F FE ....
SUTTONPARK STRUCTURED SETTLEME SERIES 2017-1A
..869507-AA-1 | CLASS A 144A  4.190% 01/15/71 ..oovvvvvvnnnnnns [oeeenn . 09/15/2024 . | Paydoun ... ...4,950 ... . 01/15/2071 . [1.A FE ....
..87054#-AA-6 | SWEETWATER ROYALTIES LLC ~ 5.320% 09/30/40 . |....... . 09/30/2024 . |Various ... ...52,203 |.... . 09/30/2040 . (2.B PL ...
MILLENNIUM ADVISORS LLC.
..87265H-AF-6 | TRI POINTE GROUP INC ~ 5.250% 06/01/27 ....... [....... . 09/12/2024 . L. 243,432 |l 245,000 |........... 245,000 |...........245,000 |.... .0 . ....245,000 |.. .. (1,568) [........ (1,568) . 06/01/2027 . 3.B FE ....
..87612E-AR-7 | TARGET CORP  6.500% 10/15/37 . 08/26/2024 . [WACHOVIA .. 11,628,500 10,000,000 .13,211,566 |. 12,148,913 |. 0 12,073,609 (445,109) |. (445,109) |.. . 10/15/2037 . [1.F FE ....
..87612G-AF-8 | TARGA RESOURCES PARTNERS ~ 6.500% 03/30/34 09/17/2024 . |BARCLAYS CAPITAL 2,227,620 ..2,000,000 .1,008,980 |. 0 . 1,998,980 . 228,640 |. 228,640 |.. . 03/30/2034 . (2.B FE ....
..879369-AF-3 | TELEFLEX INC ~ 4.625% 11/15/27 .....ccevnnnneen 07/25/2024 . | GOLDMAN SACHS & CO. .. 656,438 . 675,000 0 . 11/15/2027 . (3.B FE ....
..88104#-AA-4 | TERRAFORM UTILITY SOLAR X  4.500% 08/31/40 |....... . 09/30/2024 . |Various .........cceeunnnnee ... 61,169 .0 . . 08/31/2040 . |2.CPL ....
WIND RIVER CLO LTD SERIES 2016-2A CLASS BR
..88433B-AS-6 | 144A  7.310% 11/01/31 .ooooeeiiiiiiiiiis [ . 08/01/2024 . |Paydoun ......coooeeeeeiiins |oniiiiniin s 1,360,000 |........ 1,360,000 |........ 1,360,000 |........ 1,353,505 [V R 6,495 |.............. [V R 1,360,000 |......cevvnnene (VO [V [V 76,588 |. 11/01/2031 . (1.B FE .
WELLFLEET CLO LTD SERIES 2016-2A CLASS C1R
..88433B-AU-1 |7.660% 11/01/31 .oooeeeiiiiiiiiii [ . 08/01/2024 . |Paydoun ......cooeveeeiiiins |oniiiinii s 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 1,990,522 [V R 9,478 |l [V R 2,000,000 |..ooeeereennns (VO [V [V 117,957 |. 11/01/2031 . [1.E FE ....
..88732J-AU-2 | TIME WARNER CABLE INC  6.750% 06/15/39 ..... [....... . 07/31/2024 . | 1350_100_WRETOALI ....oo |oeeeeeeeeeinneeeenes |ees 6,906,890 |........ 7,000,000 |........ 6,799,170 |........ 6,849,251 0 eeeeenn 3,244 o, 0 fnns 6,852,495 |........euuene (U 54,395 |......... 54,395 [...oeeneee 296,625 |. 06/156/2039 . |2.C FE
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 |2B1 144A  4.930% 11/25/57 ..ovvvvvvvrnnnnnnnnnnn [eeeenn . 08/27/2024 . |Various ......cceeeviiinnnn foerereeneiinnnnnnnns |oeens 1,000,608 |........ 1,008,090 |........ 1,047,173 |........ 1,033,256 [V R (9,289) |..eeeeeeennnn 0 fnns 1,023,967 |..cooeeeennnnn 0 f...... (23,359) |....... (23,359) [cvvvvnnnnnnn 36,138 |. 11/26/2057 . |1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2015-2 CLASS
..89171Y-BA-8 |2B1 144A  4.930% 11/25/57 ..ovvvvvvvnnnnnnnnnnnn [eeeenn . 08/01/2024 . |Paydown ............ooeets . 11/25/2057 . [1.A ........
TOND POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..89172P-AC-3 |M1 144A  3.000% 08/25/55 .....ccevvvvveeennnnnns [eeeenn . 08/27/2024 . | Various ........ccceeunnnne . 08/25/2085 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2016-2 CLASS
..89172P-AC-3 |M1 144A  3.000% 08/25/55 ......cevvvveeeenennnns [oeeennn . 08/01/2024 . |Paydown ............coeeees . 08/25/2085 . [1.A ........
TOWD POINT MORTGAGE TRUST SERIES 2017-2 CLASS
..89173H-AC-0 |M1 144A  3.750% 04/25/57 ...ccooeeeeeeeeeeeeeees oo . 08/27/2024 . | Various . 04/25/2057 . [1.A ........
..80255#-AA-9 | VANDERBILT TRADEMARK ROYA ~ 4.920% 07/01/48 |....... . 09/01/2024 . | Various . 07/01/2048 . [1.F PL .
..902494-BK-8 | TYSON FOODS INC ~ 4.350% 03/01/29 ............. [....... . 09/23/2024 . | BARCLAYS CAPITAL INC ... |.... . 03/01/2029 . (2.B FE .
..903450-AA-2 | US AIRNAYS 2012-1A PTT  5.900% 10/01/24 .... |....... . 07/31/2024 . | BANK OF NEW YORK ... . 10/01/2024 . (1.F FE .
..90345W-AA-2 | US AIRWAYS 2012-1A PTT  5.900% 10/01/24 .. 07/31/2024 . | 1350_100_WRETOAL! . ..547,993 ..511,975 |. . 10/01/2024 . (1.F FE .
..903451/-AD-6 | US AIRWAYS 2012-2A PTT  4.625% 06/03/25 .. 07/31/2024 . | 1350_100_WRETOAL! . ..528,957 ..520,361 . 06/03/2025 . |2.A FE
..90346W-AA-1 |US AIRNAYS 2013 1A PTT  3.950% 11/15/25 .... |....... . 07/31/2024 . | 1350_100_WRETOALI ....... |.... 391,897 381,119 |.... . 11/15/2025 . |2.A FE
UNP RR 0O 2005 PASS TRST SERIES 05-1 5.082% Redemption 100.0000
..00783V-AA-3 |01/02/29 .coooviiiiiiiiiii [ L 07/02/2024 . | evveiiiiiiniiiiiiiiiiiiiiinns e e (372 [ P [ 62 [oiiiiiiiinnns 0 e (VO 0 | (VO 0 e (7 (VN 0 | [V 3 . 01/02/2029 . [1.C FE .
UNP RR CO 2005 PASS TRST SERIES 05-1  5.082%
..90783V-AA-3 |01/02/29 .coooviiiiiiiiiiiii [ . 07/31/2024 . | 1350_100_WRETOALI ...ooo Joeeeeeeeeeiieieennes | 53,928 |........... 53,890 [.ccunnnnne 53,890 |...oceeenns 53,890 |.ooeeiiiienns 0 e (VO 0 | (VO 0 s 53,890 [.ooeiiiiiinnns [V ECL 0 R K O 2,959 |.01/02/2029 . |1.C FE ....
..911365-BG-8 | UNITED RENTALS NORTH AM  4.875% 01/15/28 ... |....... . 07/25/2024 . | GOLDMAN SACHS & CO. ... |oeeeeeeeeiiiiiiinins Joeeeeees 970,125 |....eeeees 995,000 [........... 930,975 |........... 963,807 |...oooeeeeenns [V R LT M [V R LT P [V R 967,774 |..ccoeeeeennns [V R 2,351 | 2,351 | 49,088 |. 01/15/2028 . |3.A FE ....
Redemption 100.0000
..918620-AA-2 |VC 3 LS 2021 LP 2021 LP  3.500% 10/15/31 ... |....... IRV Y1 72 R K R 72,267 |oeeernnnnnee 72,267 |oennnnnnne 72,267 |ooeeeennns 72,267 |ooeeeeiiinens [V (VR [V (VR [V R 72,267 |ooeeeeeeeennns (VO [V [V 1,739 |. 10/15/2031 . [1.G PL .
Redemption 100.0000
..918626-AB-0 |VC 3 LS 2021 LP 2021 LP  4.750% 10/15/41 ... |....... IRV V(172 R K R 14,263 |oooeeveeeens 14,263 |............ 14,263 |............ 14,263 |............... [V (VR [V (VR [V R 14,263 |.ooooeeieennns (VO [V [V 466 |. 10/15/2041 . (2.B PL
VERUS SECURITIZATION TRUST SERIES 2022-4
..92538N-AA-5 |CLASS A1 144A  4.474% 04/25/67 ...........cooo. [ oennnn . 09/01/2024 . | Paydoun ... . 04/25/2067 . [1.A FE .
VERUS SECURITIZATION TRUST SERIES
..925380-AA-8 | CLASS A1 144A  1.829% 10/25/66 .......cevvvvvee [eerennn . 09/01/2024 . | Paydown . . ...400 |. 10/25/2066 . [1.A FE ....
..925524-AX-8 | CBS CORP  6.875% 04/30/36 .....evvvvvvvvvvvvnnnn [ereeenn . 07/31/2024 . | 1350_100_WRETOALI . .. .2,439,028 |.... X K .0 K .0 .2,440,947 |.. K 128,906 |. 04/30/2036 . [2.C FE ....
..02838@-AA-1 |VISTA RIDGE LLC ~ 2.570% 10/14/49 ............. [.oeeees . 07/10/2024 . |Call 100.0000 ... fooeenenniniiiiiiiinn oo (17,277) | (17,277) ..ol (17,277) |ceeveeee (17,277) |eeeeeviiiennns [V (VR [V (VR [V R (17.,277) |eeeeeeeeeees (VO [V [V (15,951) |. 10/14/2049 . |1.F PL ...
Redemption 100.0000
..028388-AA-1 | VISTA RIDGE LLC  2.570% 10/14/49 ............. [....... . 09/30/2024 . | .. ... 35,025 ... 35,025 ...35,025 |............ 35,025 |.... ..35,025 |.. ...564 |. 10/14/2049 . [1.F PL .
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VIVINT SOLAR FINANCING LLC SERIES 2020-1A
..92856H-AA-3 | CLASS A 144A  2.210% 07/31/51 ..ovvvvvvvviennns [ eeeennn . 07/30/2024 . |Paydoun ........oooeeiiiiins Joeneiiiinnnnens e 59,654 |............ 59,654 |........oe. 59,406 |............ 59,482 [....ivviinnns 0 s 172 |l [V ST 72 |l 0 s 59,654 [...cceeiiinnnn (VN 0 | [V 659 |. 07/31/2061 . [1.G FE ....
VOYA REIDF CLASS A SENIOR NOTE  8.273% Redemption 100.0000
.. 92918W-AA-5 | 10/01/30 ..evvvvrvrnrrniriiniiiiiiiiiiiiiiiiiiiiiniinn [ . 09/01/2024 . | evveiiiiiiiiiiiiiniiiiiiiins e e 14,284 |..oooeeees 14,284 |............ 14,284 |............. 2,707 |oeeeeeeeeenns 0 e (VO 0 | (VO 0 s 14,284 |l (VN 0 | [V 435 1. 10/01/2030 . |2.B PL ....
WAMU MORTGAGE PASS-THROUGH CER SERIES 2003-S5
..920227-2G-0 | CLASS 1A4  5.500% 06/25/33 .......eevvvvvvvvnnnn [ereenn . 09/01/2024 . |Paydown .......ccoeeeiiiiins Joeneiniiininis e 664 |................ 664 |............... 696 |.eevviiiinnnns (51 0 0 s (£ [V ST (34) [ouvvnnnninnnns 0 e 664 [...ooviiinnnns (VN 0 | [V 26 (. 06/25/2033 . |4.AFM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-4G-0 | AR14 CLASS 2A2 ~ 4.596% 12/26/35 ...........ooe. [oeennn . 09/01/2024 . |Paydown .......oooeveiiiiins foeniiiieniis e 2,307 |eeeereinnnns 2,307 |oeeeiiiiiiiee [V (V2 0 |eeeenns 2,307 |oeeeeeeiees 0 eeeeenn 2,307 |oeeeeeeeies 0 e 2,307 |ooeeieiieenns (VN 0 | [V 78 . 12/25/2035 . |[1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-4V-7 | AR13 CLASS A1C3  6.000% 10/25/45 ........ccee [oennnn . 09/25/2024 . |Paydown ........oooeeiiiiiis Jeenniiinini e 17,768 |............ 17,768 |..covveees 17,938 |............ 18,181 [oevviiinnnnnns 0 s (414) |veveiiiennes 0 s (414) |veeeiiiinnns 0 s 17,768 [.oooeeeennnnn (VN 0 | [V 629 |. 10/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 05-AR2
..92022F-D2-1 |CLASS 2A1A  5.589% 01/26/45 ......ccoeeeeeeeenns oo . 09/25/2024 . |Paydown ........ooooeiiiiiis Jenininiinin e F7: Y O, 38 | 1S N A L N A, 0 e (VO 0 | (VO 0 e 38 | (VN 0 | [V 15 |. 01/25/2045 . |1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
..92022F-J5-8 | AR6 CLASS 2A1C  5.648% 04/25/45 ........evvvvnn [oeennn . 09/25/2024 . | Paydown . 04/25/2045 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~
.. 92022F-82-5 | AR8 CLASS 2AB3  5.689% 07/25/45 ......cccoeees [oeennn . 09/25/2024 . | Paydoun ... . 07/25/2045 . (1.A FM ...

WAMU MORTGAGE PASS THROUGH CER SERIE!

..92022F-U5-5 | AR9 CLASS A1B 5.729% 07/25/45 .......eevveeeas | eeenn . 09/25/2024 . |Paydown . 07/25/2045 . |2.C FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2005~

..92022F-U5-5 | AR9 CLASS A1B 5.729% 07/25/45 .......eevveeias | eeens . 08/25/2024 . |Paydown ... . 07/25/2045 . |3.A FM ...

WAMU MORTGAGE PASS THROUGH CER SERIE!

.. 92022F-IIE-4 | AR9 CLASS A1  6.084% 08/25/34 ......ccovuvvins | eeeens . 09/01/2024 . [Paydown ...ocovviniieiienn forneneniiiiiiin o 4,876 |.eeeennn. 4,876 | 4,836 |.ooiiiinnnnn 4,901 [oeiiiiiins 0 foreeeans [V 0 foreeians [V 0 foreiiianns 4,876 [oeeeeeennns (U IO 0 foreeeieiinnns [V FOPO 182 |. 08/25/2034 . [1.A FM ....
WAMU MORTGAGE PASS THROUGH CER SERIES 2004~

..92022F-XM-5 | CB3 CLASS 2A  6.500% 10/25/34 .....cocuvvviines | eeeens . 09/01/2024 . |Paydown ... . 10/25/2034 . |1.A FM ...

WAMU MORTGAGE PASS THROUGH CER SER

. 92902F-7F-8 | AR12 CLASS A2A  6.000% 10/25/44 ...vvverers | venene . 00/25/2024 . [Paydoun ....eveveveeririrns [oereeeririiieen [ 1,238 | 1,284 | 1,234 [ 1,239 |0 [ ()] (U1 ()] | R 1,284 [ooiiiine, (L1 FU (L AR (U1 50 |. 10/25/2044 . [1.A FM ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 2006~

. 929250-AA-8 | AR17 CLASS 1A 5.943% 12/25/46 ..oovvevvvens | venene . 00/01/2024 . [Paydoun ...vevevevevrvrinns [oereeririririiees [eeverienn 1,535 | 1,547 | 1,209 [ 1,263 |0 [ 272 |oeeeeiine (L 272 | (U P 1,535 |oeovererenenns (U1 (L AR (L1 F 47 | 12/25/2046 . |1.A FM ...
WIABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redenmpt ion 100.0000

. 92966%-AC-3 |5.560% 12/19/24 ..vvvivenriririeieieieieeeeines | e L 07/31/2024 . [ e oo [ BATT | 23,477 oo 477 | 28,474 [ (L1 O 2 | (L1 O P2 I (U BATT | (L1 FU (L AR (L1 F 979 |. 1271972024 . [1.F ...
WIABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redenmpt ion 100.0000

..92066%-AD-1 |5.560% 12/19/24 ..vvevrvineierinieieiereeeinnns | oo L 07/31/2024 . [ e oo [ 16,773 [oovrvenen 16,773 |oeveveenes 16,773 [oevevrnennne 16,772 [ovveverereenes (L1 O 2 | (L1 O P2 I (U 16,773 foovvivevennns (L1 FU (L AR (L1 F 699 [. 12/19/2024 . [1.F ........
WIABASH VALLEY POWER ASSOCIATIO PONER ASSOC Redenmpt ion 100.0000

.. 92066*-AE-9 |5.560% 12/19/24 ..vvvveniiririeiereieieeiines | oo . 07/31/2024 . | .. ..26,831 . 12/19/2024 . [1.F ........
WIABASH VALLEY POWE]

..92066%-AG-4 |6.140% 01/31/28 vovvvereiiiieiereneneeenes | oo L 07/31/2024 . [Various ...oeveveveervnens foereerereririnees [reeeeennes 91,206 | 91,296 | 91,296 [covvnn 86,853 |oevcvcieennnn O [ 4,843 [0 o 4,443 o0 | 91,296 |ooverenenennnn (U1 (L1 O (L1 4,204 |. 01/31/2028 . |1.F ........

Redemption 100.0000

..92980%-AB-7 | W2l FINANCE LLC ~ 4.600% 01/31/32 wovvvvrvvne | verne L 00/30/2024 . [ cevuverereeieieieieernne e [ 7,207 |oeeeiennnn 7,207 foereiinne 7,207 v 7,207 |overeeines (L1 O (L (L1 O (L (U P LT (L1 FU (L AR (L1 F 249 |.01/31/2032 . |2.A Z ...
WAMU MORTGAGE PASS-THROUGH CER SERIES 07-0A2

..933635-AA-2 | CLASS 1A 5.823% 03/25/47 .vovevevererrenrns | e . 00/01/2024 . [Paydoun ..veveveevrvieiens foorererisirieieiees feeeeenns 12,953 |oevevennnn 1,284 | 9,332 [ooerrerenne 9,480 |ovvvrrnennen. (L[ P 3,472 | 0 |veenn 3,472 | (U 12,953 |oveveieriins (L1 FU (L AR (L1 F 429 | 03/25/2047 . |1.A FM ...
WAMU MORTGAGE PASS THROUGH SERIES 2006-AR19

..933638-AC-2 | CLASS 1ATB  6.000% 01/25/47 wvvvvnvrevrerans | verenen . 00/01/2024 . [Paydoun ..veveveeevieiens forreereririeieiees [eeeeeenns 1170 fooviiinne 1,329 fooriiiiennes [ (L (L[ P LIRYC N 0 |veenn LRV (U P 170 | (L1 FU (L AR (L1 F 45 . 01/25/2047 . |1.A FM ...
WAMU ASSET BACKED CERTIFICATES SERIES 07-HE4

..93363X-AD-5 |CLASS 2A3  5.138% 07/25/47 wvvevvveerearanens | e . 00/25/2024 . [Paydoun ....veveveeirinns [oereieeiiiiiiies [oeieenns 2,533 [ovriene 2,533 |oeereenn 14,588 ..ooevee. 14,271 [oeeeeiinne (L[ P 8,261 |oevererinnnns 0 |veenn 8,261 |oevererinennns (U 22,533 |oeeriiine (L1 FU (L AR (L1 F 303 [. 07/25/2047 . [1.A FM ...
WAMU MORTGAGE PASS THROUGH CER SERIES 2007~

..93364B-AA-8 | OAS CLASS 1A 6.000% 06/25/47 ...eovvvvrvnens | verene . 00/01/2024 . [Paydoun ..veveveevvrieiene foereererisieieiees [oeeeeeans 1,315 e 1,281 foorererennes 1,105 [oeveeennnne 1,138 [ (L L1240 P (L LLZAN P (U P 1,315 [oeerieine (L1 FU (L AR (L1 F 35 |. 06/25/2047 . |1.A FM ...
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2005-4

..939336-60-0 | CLASS (B9  5.000% 06/25/35 .....vovevvvevarens | verenen . 00/25/2024 . [Paydoun ...eveveeviririen foereereriiieieiees [oeeeeans 1,347 e 1,523 [ooeirieine 1,288 |everenenne 1,346 |oveverenininns (L1 O P2 I (L1 O 2 | (U 1,347 [ooeieine, (L FU (L AR (L1 F 57 | 06/25/2035 . | 1.A FM ...
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR9

..930346-AB-8 |CLASS 24 5.963% 11/25/46 ...ovevevevereneres | veenen . 00/01/2024 . | Paydown ... .4,844 |.. . 11/25/2046 . [1.A FM ...

WASHINGTON MUTUAL MORTGAGE PA
..93034F-AA-0 | CLASS CB1  5.369%% 07/25/35 ....cuvvvveeeiiinnnes | eeeenes . 09/25/2024 . [Paydown .....oovovvieieiin foveieiiiiiiiiieii [, 539 fooorrriiiiinnns 628 |.iiiiiinni. 827 foviiiiiiinnnns 536 [ovriiiiiinns [ K IPPPPPPRIOR [V 3 | (O 539 [oriiiiiinnnns [V PPN [V [V PPN 23 |. 07/25/2035 . |1.A FM ....
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WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-7
..93934F-BU-5 [CLASS 4CB  7.000% 08/25/35 ...cevvvvvvvvvinnnns | unnnns . 09/01/2024 . |Paydomn .....euvvviiiinnnns Joenniinieniiiiiinnes foeeneeeiiiis [V PO I | 25 [ L7 N (U (273 P (U (244) |.ovvvinnns [ (VN (1 P [ PO [V 22 |. 08/25/2035 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PA SERIES 2005-8
..93934F-CF-7 [CLASS 1A2  5.500% 10/25/35 ...ccevvvvnnvvviinnnn | unnnns . 09/01/2024 . | Paydown ... . 10/25/2035 . |4.B FM ...
WASHINGTON MUTUAL MORTGAGE PA S
..93934F-GJ-5 [CLASS 3CB1  6.000% 11/25/35 ...ovvvvvniviinnnnn | nnnnns . 09/01/2024 . |Paydonn .....ovunvvvivinnnnn Joevvnnnnniniiniinns foveenneeennn 8100 [ 1,151 [ TT2 838 [0 [ (27) feuvnnnnnnnnnns (U P (27) |evenneininnns [ PR 810 |evvreiinnes (1 P [ PO [V 46 | 11/25/2035 . |[1.A FN ...
WASHINGTON MUTUAL MORTGAGE PA SERIES 2006-1
..93934F-KK-7 [CLASS 20B1  7.000% 02/25/36 .....evvnvvvvvnnnnns | unnnns . 09/01/2024 . |Paydoun .....oevnvvvriinnnnn foevvnninnnneiiininns Jovvennenneennnn 00 [ 47000 [ 1,977 o 19483 |0 (1,943) |evveeininne [V A (1,943) |evveiiinns [ (VN (VN P [ PO [V 176 [. 02/25/2036 . [1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 2007-
..939355-BR-3 [OA3 CLASS 4A2  5.823% 04/25/47 .....cevvvvvvnnn | unnnns . 09/01/2024 . |Paydonn .....oevveviiiinnnns Jovvniinieeiiiiinees foeeieneens 17,503 |[..ooeeeenens 18,719 [ooeeiiie 16,623 |o.ovvvnnnnns 16,573 |ovveeeninienns (U P [SX TV (U P [SX TV (U P 17,503 |oveeniiiiinnnn (1 P [ PO [V 451 |. 04/25/2047 . |1.AFM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR7
..93935D-AA-4 [CLASS A1A  6.043% 09/25/46 .....oevvvvvvvvnnnnns | nnnnns . 09/01/2024 . |Paydoun .....oeuvivriinnnnn Jevvnnnniiiiiiinns fonneneens 6,714 |.......oeeees TA34 s 5,09 |[.........eeet 5,541 [oooiiiiiiinnnns (U 1174 [ooeeiininnns (U 1174 [ooeiiinnnnns (U1 O 6,714 | (1 P [ PO [V 157 |. 09/25/2046 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-8
..93935E-AC-8 [CLASS A3A  4.126% 10/25/36 ....ovvvvvvvvvvnnnnns | nnnnns . 09/01/2024 . |Paydoun .....oeuvvviiinnnnn Jovenninnieiiiiinns fonneeeens 3,548 [eeiiiinn CRT 2,077 |oveeeinnns 1,906 |ovvvennininnns (U 1,641 [oooeiiiiinnnnns (U 1,641 [oooiiiiiinnnnns (U1 O 3,548 [oooiiiininnnns (1 P [ PO [V 41 |.10/25/2036 . |[1.A FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  6.083% 08/25/46 ......evvvvvvvvnnnnees | unnnnns . 09/01/2024 . |Paydonn ...ccvvunvvriiiinnnn fevvnnininiiiiiiins Jeneeennnnd (X T N 615 | 383 | 366 |...coevnnnnnnns (U (303) |+vvveerrnnnnns (U (303) |.oeevvennnnns [ [ (1 P [ PO [V 17 |. 08/25/2046 . |1.F FM ....
WASHINGTON MUTUAL MORTGAGE PAS SERIES 06-AR6
..93935F-AC-5 [CLASS 2A  6.083% 08/25/46 ......evvvvvvvvnnnnees | unnnnns . 08/01/2024 . |Paydonn ....cevvnvvvverinnnn Joevvnniniiiiiininns foiiieneens 3,961 [eeiriinnns 4,365 |[...ooceennnns 2,720 |eeeiiins 2,601 | (U 1,360 [oooiiiiiinnnnns (U 1,360 [oooiiiiiinnnnns [V P 3,961 [ooeiiiiiinnnns (1 P [ PO [V 113 |. 08/25/2046 . |2.A FM ....
WASHINGTON MUTUAL MORTGAGE SERIES 2006-AR10
..93935Y-AA-8 [CLASS A1 5.168% 12/25/36 ....ovvvvvvvvvnnnnnens | unnnnns . 09/25/2024 . |Paydonn ......euvviviiiinnnn Jevvniinniiiiiiiens e 3,641 [eeiiiinne 3,641 |t 2,149 [...oooeenens 2,028 |oeiiiiins (U 1,613 [ooeeiiiiinnnnns (U 1,613 [oooeiiiiinnnnns (U1 O 3,641 [ooiiiiiinnnnns (1 P [ PO [V 60 |. 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 ....evvunvvvvnnn | uunnnns . 09/01/2024 . |Paydonn ......evvviiinnnnns Joevnniiiieiiiiiinees foeeieeeens 11,815 [....oeeeees 1,815 [oeeie 12,628 [oooovennnnns 12,709 |ovveeiininns (U (894) |vvvvvvrrnnnns (U (894) |..ovvvvnnnnnns (U P 11,815 | (1 P [ PO [V 225 . 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-RR1
..949796-AS-5 [CLASS A17 144A  3.000% 05/25/50 ......vvvveen | uunnnns . 09/01/2024 . |Paydonn .....eeuvvvieinnnnn Joevvnnnniiiiiiinns fonneeeens 9,452 |iiiiinnn 9,452 [...oooiinnnns 9,944 |............ 10,075 [ooeiiiiinnnnns (U (75 (U ({257 [V P 9,452 |ooeiiiiiinnnnn (1 P [ PO [V 180 [. 05/25/2050 . [1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2005-
..94982P-AA-7 | AR7 CLASS 1A1  6.105% 05/25/35 .....evvvvvvvenn | uunnnns . 09/01/2024 . |Paydoun .....ouunvevriinnnnn fevvnnnniiiiiiinns fonneneens 4,162 |oeeiiiine 4,162 |oeeeiiinnnnns 4,076 |eeevennnnnns 4,194 [oooiiiiininnns (U P (K20 AT (U P (K11 P [V P L0 (-7 R (1 P [ PO [V 156 |. 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 ....ccovvvvvvees | unnnns . 09/01/2024 . |Paydoun .....euuviviiinnnnn Jevvnnnniniiiiinns foneneens 2,046 [ooeeenne 2,046 |.onnnns 2,129 [oooiiiinnnnns 2,166 |.ooeevennnnnnns (U [ 1)) (U [REC) ) O (U1 O 2,046 |...coovnnnnnnns (1 P [ PO [V 44 |. 07/25/2049 . [1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2019-3
..949831-AS-0 [CLASS A17 144A  3.500% 07/25/49 ......oeovvves | unnnnns . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1773 s 1,773 o 1,780 [ooeiveinnnnns 1,782 | [ O [E5) ) PO [ R [E5) ) PO (U1 O LIV AL N . (1 P [ PO [V 38 | 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED SE SERIES 2006-
..94983J-AC-6 |AR1 CLASS 2A1  6.294% 03/25/36 .......cevvunves | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 5,350 [eiiiiinnne 6,167 [oeeereenne 5,158 |oveeennnns 5,601 |.oeviinnnns (U (250) |+vevverrnnnnns (U (250) |.oevvvnnnnnnns (U1 O 5,350 [ooeiiiinnnnnns (1 P [ PO [V 253 . 03/25/2036 . [1.A FM ....
WELLS FARGO MORTGAGE BACKED SE SERIES 2007-7
..94985J-CD-0 [CLASS APO  0.000% 06/25/37 ...evvvnvvvvinnnnnnes | nnnnns . 09/01/2024 . |Paydoun .....oeuveviiinnnnn Joevvnninniiiiiiinns feneneens 1,957 [oooiiiinnnnns 1,980 |oeveeiiiiinns 488 |..ooeiiiienns (S5 (U 1,308 |oeeeiiiinns (U 1,308 |oveeiiiiiins (U1 O 1,957 | (1 P [ PO [V N 0 |. 06/25/2037 . |1.AFN ....
WELL FARGO MORTGAGE BACKED SERIES 2018-1
..94989U-AA-9 [CLASS A1 144A  3.500% 07/25/47 ...oovvvnvvvvnnn | nnnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 1,765 |[....ooeeeees 11,765 [o..eeeeneeee 10,881 [oienne 10,708 [oeiiivinnnnns (U 1,057 [ooeiiiiiinnnnns (U 1,057 [ooeiiiiiinnnnns (U P 11,765 |oeeniiiiinnnn (1 P [ PO [V 284 |. 07/25/2047 . |1.A ........
WELLS FARGO & COMPANY SERIES MTN ~ 4.611% CITIGROUP GLOBAL MARKETS
..95000U-2Z-5 [04/25/53 ....ovvvniiiiiiiiiiineecciieeceiiis | s . 08/01/2024 . | .evnneeiiiiiieieeiiiiiieeeees v e 4,015,305 |........ 4,500,000 |........ 4,500,000 |........ 4,500,000 |oeeeunniinennns [ PR (VN P [ PR (VN P (U . 4,500,000 |....oeunnnnnn 0 |..... (484,695) |...... (484,695) |............ 55,908 |. 04/25/2053 . |2.A FE ....
WELLS FARGO MORTGAGE BACKED SERIES 2019-1
..95001T-AA-3 [CLASS A1 144A  3.925% 11/25/48 ......covvveves | nnnnns . 09/01/2024 . |Paydonn .....eevvvviiinnnnn Joevvnnnnieiiiiinns foineneens 7,876 |[ooeveinnnnns 7,876 [oeeeernnnne 7,899 | 7,923 [oooiiiiiiinnnns (U P (47) [ervrnnnnnnnnns (U P (47) | (U1 O 7,876 |oeeeieiinnnnn (1 P [ PO [V 226 |. 11/25/2048 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-1
..95002K-AA-1 [CLASS A1 144A  3.000% 12/25/49 ......ovvvvvveee | unnnns . 09/01/2024 . |Paydonn ......evvvviiinnnns Jovvniinniiiiiiiinees foeeieeeens 19,838 |[...ccevnnnns 19,838 |evvennnnns 20,326 |....covvnnnn AR X (U (554) |vevveriennnnns (U (554) |.ovvvvvnnnnns (U P 19,838 |oeeniieiinnnnn (1 P [ PO [V 391 |. 12/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED S SERIES 2020-3
..95002T-AS-3 [CLASS A17 144A  3.000% 06/25/50 .......cevvvvn | uunnnns . 09/01/2024 . |Paydoun .....ouuvvvreiinnnn Joevvnnnnieiiiiinns fonneneens 3,990 [eeiiiinns 3,990 [.oooiiinnnns 4,159 [ooooiiinnnnns 475 | (U (152 (U [QECE) ) PO (U1 O 3,990 [.ooeiiiinnnnns (1 P [ PO [V 81 |. 06/25/2050 . |1.A ........
WELL FARGO MORTGAGE BACKED S SERIES 2022-INV1
..95003N-AB-2 [CLASS A2 144A  3.000% 03/25/52 ......cevvvuvees | uunnnns . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 38,552 |oeieinnn 38,552 [ioeieinne 35,09 |........... 35,072 |oovviiiinnnnns (U 3,480 |.eevinnnnnnnns (U 3,480 |.eevvinnnnnnns (U P 38,552 [..ooiiiinnnnnns (1 P [ PO [V 790 |. 03/25/2052 . |1.A ........
WENDYS FUNDING LLC SERIES 2018-1A CLASS A2l1
..95058X-AE-8 [ 144A  3.884% 03/15/48 ......evvvvvivinnniiiiiinnn | nnnnns . 09/15/2024 . |Paydonn ....cevvnviviiinnnnn Jevvninnieiiiiins foieneens 8,022 [eeiiiinne 8,022 |iiviinnnn 8,010 [oeerrenns 8,014 | [ PR - P [ PR - PO (U1 O 8,022 [.oevviiinnnnns (1 P [ PO [V 234 . 03/15/2048 . [2.B FE ....
WENDYS FUNDING LLC SERIES 2021-1A CLASS A2l1
..95058X-AL-2 [ 144A  2.775% 06/15/51 ..oeevvvviiiiniiniiiiiinnn | nennns . 09/15/2024 . |Paydoun .....evvnviviiiinnnn Jevvnninnieiiiiinns o, 2,501 [oeeeiiiinnns 2,501 | 2,501 | 2,495 [.ooiiiiiinnnns [ PR (I P [ PO (I P [V P 2,501 [oooiiiiiiinnnns (VN P [ PR [V 69 |. 06/15/2051 . |2.B FE ....
WENDYS FUNDING LLC SERIES 2022-1A CLASS A2I1
..95058X-AP-3 [ 144A  4.535% 03/15/52 ....oovvvvvninniiiiiiiiines | s . 09/16/2024 . |Paydoun ......euviviiiinnnn Joevvniinniiiiiiins feeneens 3,155 [ (8,682) |............ (8,682)|............ (8,662) |.evvvennnannnn (U . 11,816 |ovvieeinnnnnns (U . 11,816 |ovvieeennnnnns [V P 3,155 [t (1 P [ PR [V 360 |. 03/15/2052 . |2.B FE ....
WEST PHARMACEUTICAL SERVICES | PHARMACEUTICAL
..955306-B#-1 [SERVI  3.820% 07/05/24 .....ccovvvvvvvnnniiiiinnn | unnnnns . 07/05/2024 . |Various ........cceeeenninne fovevnnininniininnns Jounens 3,800,000 |........ 3,800,000 |........ 3,793,968 |........ 3,799,443 |......oovnnnnns [V Y [V LY [ U 3,800,000 |..iiiiiinnnn J I (U T 0 Joeennnnns 145,160 |. 07/05/2024 . [1.G ........
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..9706848-AN-1 | WILLIS NORTH AMERICA INC ~ 5.900% 03/05/54 .. |....... . 09/17/2024 . | BARCLAYS CAPITAL .evvvee |ovenenvenriecniee Jovenens 1,342,325 |........ 1,250,000 |........ 1,228,613 e (L] FUO (L O 131 [ (| O 131 [ (L R 1,208,744 | 0 e 113,581 |....... 13,581 [oovveeee 39,538 | 03/05/2054 . |2.B FE ...
IWIND ENERGY TRANSHISSION TEXAS TRANSMISSION
.. 973140-AA-3 | 3.670% 12/18/34 ...eveevenirieeirieiseieeees [ . 00/30/2024 . {VarioUS ...cveveeveveeerves [oorrreerreenieens [eeveieens 36,798 |vevernene 36,798 |cooveuenne 36,288 [...coonene 36,002 [ccvevrveenne (L1 O (T P (L O (3 P (L O 36,798 |evevenenee (L1 PO (L] AR (L1 F 1,790 |. 12/18/2034 . [1.F PL .
WOLVERINE PONER SUPPLY COOPERA PONER SUPPLY Redenption 100.0000
..97806*-AG-7 |00  3.830% 09/10/45 ....ecevveeeeerreeiininies [ L 09/10/2024 . [ .vvveiiieiieiiiiieiies Joeeeeereeies [ 8,333 [ooeeeeirine 8,333 (] O 8,333 | (L1 PO (L] AR 0 e 319 [. 09/10/2045 . [1.F ........
ZAYBY S FUNDING LLC SERIES 2021-1A CLASS A2
..98020M-AA-0 | 144A  3.288% 07/30/51 w.cevverveernieiniciens [ . 07/30/2024 . {Paydonn ....ccveueeveeereeee |overenreinieennee foerieeens 2,500 [oeeveiine 2,500 (] O 2,500 |oeeveirienns (L1 PO (L] AR (L1 FRR 61 | 07/30/2051 . |2.B FE
HOFER FINANCIAL SERVICES GMBH SERVICES GMBH
. A31584-AC-3 | 3.410% 07/25/24 ..evnvereeeienieesicnnieenne [ e . 07/25/2024 . | MatUr ity .ooevveeeniccens [oorrreenieeieens [ 1,200,000 |....... 1,200,000 (L R 1,200,000 [.ceevveveneee. (L1 PO (L] AR (L1 R 40,920 |. 07/25/2024 . [1.G PL .
Redemption 100.0000
..97970-AA-1 | WOLVERINE TERMINALS ULC 10.500% 10/31/30 ... . 00/30/2024 . [ .vvveiiieiiiiiiiieiiies [ [ 1,609 |veeeeenne 1,609 . 0] ... 1,609 |.. . . 10/31/2030 . |3.C PL
..67077M-AT-5 |NUTRIEN LTD ~ 4.200% 04/01/29 . 09/23/2024 . | BARCLAYS CAPITAL INC .. 994,670 ..1,000,000 ..996,770 |. ..998,137 |. . 285 |, .23 0| .998,372 (3,702) |-........ (3,702) [.. .41,183 [. 04/01/2029 . [2.B FE
..B78742-AE-5 | TECK RESOURCES LTD  6.125% 10/01/35 . . 08/01/2024 . . 1,838,095 ..1,750,000 ..2,021,425 |........ 1,995,085 [. (9,366) |- . (9,366) 0 | 1,985,719 (147,624) |....... (147,624) |.. .89,621 [. 10/01/2035 . [2.C FE
..B78742-Al-5 | TECK RESOURCES LTD  6.250% 07/15/41 ... . 08/01/2024 . |Various .......coccevvevees [overeienieieieinns foeiee 4,705,875 |........ 4,500,000 |........ 4,957,200 |........ 4,928,635 |.... ....(5,298) [. ..(5,298) |... 0 [ 4,923,337 |ooveieenn 0 [ (217,462) |...... (217,462) |..... ...185,156 | 07/15/2041 . |2.C FE
AIMCO SERIES 2020-11A CLASS CR 144A 7.
L 00140N-AS-9 | 0/17/34 . D... . 08/20/2024 . |Paydonn ..........cccenee . 1,500,000 |........ 1,500,000 ..1,500,000 [........ 1,491,712 |.... 8,288 |.. .1,500,000 |.. . 10/17/2034 . |1.F FE ..
..00774M-AX-3 | AERCAP IRELAND CAP GLOBA  3.300% 01/30/32 . [D..... . 08/01/2024 . |RBC CAPITAL MARKETS ... ..882,560 |........ 1,000,000 996,240 |...........996,907 |.... 198 |... ....997,104 |.. . 01/30/2032 . |2.A FE
AIMCO SERIES 2022-18A CLASS C 144A  9.182%
+.008B9E-AE-5 |07/20/35 ..ot D . 07/22/2024 . |Paydonn ..c..ceevevereeuens [erreeenieineens feeneee 4,750,000 |........ 4,750,000 |........ 4,750,000 |........ 4,628,657 |...oovevreenn0 | 121,348 [0 o 121,343 [ooveeeiinnne (L R 4,750,000 . 07/20/2035 . |1.F FE .
AIMCO SERIES 2022-17A CLASS C 144A  8.182%
..00889J-AE=4 | 07/20/35 ..ot D . 07/22/2024 . |Paydonn ..c..ceeveeereeuens [erreennieineiens fernee 2,000,000 |[........ 2,000,000 |....... 2,000,000 |........ 1,961,184 [oovcevecennne (L R 38,816 |voveereeene (L R 38,816 |voveereeene (L R 2,000,000 . 07/20/2035 . |1.F FE .
AIMCO SERIES 2021-16A CLASS C 144A  7.548%
L00901F-AE-6 | 01/17/35 .veeicirieiceecie e D . 07/10/2024 . |Paydonn .c..oeeeevereeuens [orreeenieinieens fernee 1,000,000 |....... 1,000,000 [........ 1,000,000 [...c.cuee 991,484 |vovcvreeenne (L] A 8,516 [oeveveeeene (L] A 8,516 [ovveveeeene (L R 1,000,000 . 01/17/2035 . |1.F FE .
AIMCO SERIES 2021-16A CLASS D 144A  8.448%
00901F-AG-1 | 01/17/35 vt D . 07/10/2024 . {Paydonn .....cveeeveennene |oerieeninieninens [eeeneaes 750,000 f.......... 750,000 |.......... 750,000 |........... 739,790 |vveveeenne (L R 10,210 [ooveeeiinene (L R 10,210 [oovveeeieiene (L] A 750,000 . 01/17/2035 . |2.C FE
ARBOR REALTY COLLATERALIZED LO SERIES 2021-
..03880R-AL-3 |FL4 CLASS E 144A  8.611% 11/15/36 ............ D . 09/09/2024 . | GOLDMAN SACHS & C0. .o |-veveveerierinies [eoevene 715,313 e 750,000 |.......... 750,000 |........... 748,194 |vvcereenne (L R (2,626) |-vevvveernene (L R (2,626) |-vvvveeenene (L] A 745,568 . 11/15/2036 . |2.C FE
AUTO METRO PUERTO RICO SERIES 144A  6.750%
..05330K-AA-3 | 0B/30/35 ....veeeuveeeneeeeeeeeeere e D . 00/30/2024 . {VarioUs ...eoveveveveeries foerieenieienieens [eeenenes 132,500 [oveeennee 182,500 |-vvernnee 131,263 |..ceeeee. 131,425 v 0 [ 1,075 | O et 1,075 |0 s 132,500 . 06/30/2035 . |2.C FE
BIB CENTRAL AMERICAN CARD REC ~ 3.500%
..05551C-AA-3 |01/07/30 .. D . 07/07/2024 . | Various ... 339,749 339,749 |...........339,749 |.... .339,749 |.. . 01/07/2030 . |1.G FE .
BALLYROCK LTD SERIES 2020-14A CLASS B 144A
..05874X-AE-9 | 7.844% 01/20/34 ..ovvevineviniriiiieceeene D . 07/12/2024 . |Paydown .......ceevveuennnne ... 500,000 ... 500,000 [...........497,070 |.... ... 500,000 |.. . 01/20/2034 . |1.F FE ..
..05971K-AG-4 | BANCO SANTANDER SA  2.749% 12/03/30 ......... [D..... . 08/26/2024 . | GOLDMAN SACHS & ©0. ... ..1,000,000 ..1,000,000 [........ 1,000,000 |.... .1,000,000 |.. . 12/03/2030 . |2.B FE
BEAR MOUNTAIN PARK CLO LTD SERIES 2022-1A
..07403C-AE-1 | CLASS C 144A  9.286% 07/15/35 ......coouevee. D . 07/15/2024 . |Paydonn .....c.covevevveiens [orvieiiiiiiieens [ 10,000,000 |...... 10,000,000 [...... 10,000,000 |........ 9,874,805 |.....cenvee 0 e 125,195 [ovviviinnne 0 e 125,195 [vviviinnne 0 [ 10,000,000 . 07/15/2035 . |1.F FE .
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redemption 100.0000
. 08866T-AA-0 | 4.080% 04/07/27 Do L 07/07/2024 . | e ...46,726 ... 46,726 |............46,726 |.... ..46,726 |.. .. 1,430 [. 04/07/2027 . (1.6 FE .
BIB MERCHANT VOUCHER RECEIVABL VOUCHER RECE Redemption 100.0000
. 08866T-AB-8 |4.180% 04/07/28 ......ccveueveeeveeeicesiecnees [Deve L 07/07/2024 . | eeevveeeiieeeiieieeieieeinnes [ [ 78,458 | 78,458 ..o 78,458 |............ 78,458 ..o (L PR (L1 PO (L PR (L1 FUPTON (L O 78,458 |...oovnnee 0 | (L PR (L1 FRT 2,460 . 04/07/2028 . (1.6 FE .
CSL FINANCE PLC SERIES 144A  4.625% 04/27/42
SA2BBTP-AD-T | ettt Do . 09/06/2024 . | VAri0US +.vvveveveririares [rnereenieeiienens fernene 7,085,580 |........ 7,500,000 |........ 7,457,225 |........ 7,459,872 |..oovnnnee (L FO 579 [oovieiiienns (L O 579 [ooieviienne [ R 7,460,452 |............... 0 | (404,872) |....... (404,872) |........... 143,182 |. 04/27/2042 . |1.G FE .
CELULOSA ARAUCO CONSTITU SERIES Wl ~ 3.875%
L A5T91-BB-8 | 11/02/27 . D... . 08/27/2024 . | GOLDMAN SACHS & ©0. ... 4,047,885 |........ 5,130,000 |........ 5,051,408 |........5,096,085 |....ccooerena0 [rreennn 5,437 [ovriiiiiien0 [ 5,437 [0 o 5,101,522 |.. (153,637) |...... (153,637) ...163,448 |. 11/02/2027 .|2.C FE ..
..15132H-AH-4 | CENCOSUD SA SERIES 144A  4.375% 07/17/27 ... [D..... . 08/27/2024 . |BBVA SECURITIES INC ... 2,842,290 |........ 2,900,000 |....... 2,889,763 |........ 2,805,852 |..oevevreeen0 [ 728 [0 o 728 [0 o 2,896,575 |.. . (54,285) |....... (54,285) ...141,325 [, 07/17/2027 . [2.C FE .
CHILE ELECTRICITY LUX SERIES 144A  6.010% Redempt ion 100.0000
. 168829-AA-7 | 01/20/33 .t D . 07/20/2024 . .. 17,500 |... , 501 | 17,500 ... , . 01/20/2083 . |1.F FE ..
..192714-AC-7 | COLBUN SA SERIES 144A  3.950% 10/11/27 ..... D . 08/27/2024 . | LARRAINVIAL ... .2,350,539 |........ 2,430,000 |[....... 2,423,245 oo 2,827 133 |0 [ 468 |l O [ 468 |0 s 2,427,601 . 10/11/2027 . |2.B FE
COMISION FEDERAL DE ELECTRICID FEDERAL DE
..200447-A%-1 |ELECT  4.390% 09/29/36 ......crveuvvcunennnne D . 00/29/2024 . {Various .......cceveevrues |ovvieieiininiiens [ 315,000 |..o.eee. 315,000 |.ocuunens 315,000 |........... 315,000 [.oveviinnne (L PR (L1 PO (L PR (L1 PO (L A 315,000 |-vvvvevinne (L1 FUPPN (L PR (LI FR 13,829 |. 09/29/2036 . |2.B ........
CREDIT SUISSE GROUP AG SERIES 144A  4.194%
..225401-AP-3 | 04/01/31 ... D..... . 08/01/2024 . | JANE STREET CAPITAL ... .1,429,740 |........ 1,500,000 |........ 1,500,000 |........1,500,000 foeoreveeree0 Joveviiieana 0 fvviiiieien0 o0 i 0 e, 1,500,000 |.. . (70,260) . 04/01/2031 . |1.G FE .
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..23341C-AC-7 |DNB BANK ASA SERIES 144A  5.896% 10/09/26 . |D..... . 07/31/2024 . | 1350_100_WRETOALI ...ooot |ooveeiiiiiieeiiieens |ees 1,007,007 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....ovvvennneee [V (VR [V (VR [V R 1,000,000 |.....cevvvenene [V R 7,007 foeennnns 7,007 foeeeeenneee 47,659 |. 10/09/2026 . |1.F FE ....
DANSKE BANK A S SERIES 144A  4.298% 04/01/28
L 28636A-BC-4 | .eeiiiiiiiiiiie D..... . 08/01/2024 . | BARCLAYS CAPITAL .eevvve |ooveveiiiiiiiininnes oo 982,850 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....ovvvennneee [V (VR [V (VR [V R 1,000,000 |.....eevvvnnens 0 f...... (17,150) |....... (17,150) |evvveeens 35,936 . 04/01/2028 . |2.A FE ....
DRYDEN SENIOR LOAN FUND SERIES 2022-94A CLASS
.. 26251V-AE-2 |C 144A  7.651% 07/15/37 ...ovvvvvvvrrnnnnnnnnnnes D..... . 09/05/2024 . |Paydoun .......ooooeeeiiiins i s 2,500,000 |........ 2,500,000 |........ 2,500,000 |........ 2,510,091 [o..eevnnnnneee 0 fns (10,091) [eevvvvieienns [V R (10,091) [eevvviiiienns [V R 2,500,000 f.ceeeiiiiinnns (VO [V [V 124,054 |. 07/15/2037 . |1.F FE ....
DRYDEN SENIOR LOAN FUND SERIES 2019-76A CLASS
..262520-AY-5 |CR 144A  7.544% 10/20/34 .......evvvvnnnnnnnnnnee D..... . 08/28/2024 . |Paydoun .......ooooeiiiiiins i | 1,250,000 |........ 1,250,000 |........ 1,175,763 |........ 1,175,242 |............... [V R T4,758 |oveeiiiiiiins [V R T4,758 |oveviiiiiiinnns [V R 1,250,000 |.oooeeeeeennns (VO [V [V 82,673 |. 10/20/2034 . |1.F FE ....
LCM LTD PARTNERSHIP SERIES 31A CLASS C 144A
..502010-AE-4 |7.694% 01/20/32 ..ccoovviviiiiiiiiiiiiiiis D..... . 07/22/2024 . |Paydoun .......oooeeeiiiiins |oniiinnii s 1,500,000 |........ 1,500,000 |........ 1,500,000 |........ 1,491,689 |.......eeeeeee [V R 8,311 [ [V R 8,311 [ [V R 1,500,000 |.....oevvvnnene (VO [V [V 89,201 |. 01/20/2032 . |1.F FE ....
MF1 MULTIFAMILY HOUSING MORTG SERIES 2021-FL7
..55284A-AJ-7 |CLASS D 144A  7.747% 10/16/36 ........evvvneee D..... . 09/04/2024 . | GOLDMAN SACHS & CO. ... |oeeeeeeeieiiiniinnns |oeees 1,887,500 |........ 2,000,000 |........ 1,864,600 |........ 1,902,925 |..oevvveinnnns [V R 26,379 | [V R 26,379 | [V R 1,929,304 |...oevvvnnnnne 0 f...... (41,804) |....... (41,804) [.......... 116,386 |. 10/16/2036 . [2.B FE ....
MDGH GNTN RSC LTD SERIES 144A  5.084% JP MORGAN SECLRITIES LTD
..55285G-AC-8 |05/22/53 ... D..... RV VA R V172 R R R 997,710 |[........ 1,000,000 |........ 1,000,000 |........ 1,000,000 f....ovvvennneee [V (VR [V (VR [V R 1,000,000 . 05/22/2053 . 1.C FE ....

MAGNETITE CLO LTD SERIES 2022-33A CLASS C

..55053Y-AE-6 | 144A  8.032% 07/20/35 D..... . 00/20/2024 . [Paydoun ....c.oveveerrevens foerereieeieiereieies o 3,000,000 |[........ 3,000,000 |....... 3,000,000 |........ 2,942,495 [......ccceeeern0 |oreinn 57,505 v | 57,505 [0 [ 3,000,000 |.. ...226,539 |. 07/20/2035 . |1.F FE ....
MAGNETITE CLO LTD SERIES 2019-;

.. 55054H-AQ-5 | 144A  7.513% 04/15/31 oovvvurieriieieinane D... . 07/31/2024 . |Paydonn .c.veveeeverieens [oeeieieieieeinns feenene 1,700,000 |........ 1,700,000 [........ 1,700,000 |........ 1,691,227 |oeveereenn 0 foeeieee 8,773 |0 [ 8,773 |0 [, 1,700,000 [.cvovevnneee. (U [ P 0 forrrene 103,100 |. 04/15/2031 . [1.F FE ...
MILL CITY SOLAR LOAN LTD SERIES 2019-1A CLASS

..500821-AA-5 | A 144A  4.340% 03/20/43 .. . |o..... . 00/20/2024 . [Paydoun .....veveeeereveren foereeeeereieieees [oeeeeeeens 12,580 | 12,580 o 12,632 [ 12,628 | O oo (44) [0 e () 0 12,580 [0 [0 [0 o ..365 . 03/20/2043 . |1.D FE ...

..62877C-AA-1 |NAC AVIATION 29 DAC ~ 4.750 Do . 00/23/2024 . | Call 130 |. 06/30/2026 . |4.B FE ...
NEUBERGER BERMAN CLO LTD SERIES 2022-51A

..64135B-AG-4 |CLASS C 144A  9.233% 10/23/35 ....oovvvevenene Do . 07/30/2024 . [Paydoun ....eveveverevrines foerereiieriririiies foaeen 1,500,000 [........ 1,500,000 |........ 1,500,000 [........ 1,483,559 |ovovennnen (U 16,441 [oovevereennes [ 16,441 [oovevereennes (U 1,500,000 [.cvovevennnee. (U1 (L1 O (U 108,886 |. 10/23/2035 . [1.F FE ...
NEUBERGER BERMAN CLO LTD SERIES 2022-49A

..B41350-AE-2 |CLASS C 144A  7.585% 07/25/34 ...ovevvnenee. Do . 07/25/2024 . [Paydoun ....eveveveervrires foerereeiieiiiiiins foaenes 2,750,000 |........ 2,750,000 |........ 2,750,000 |........ 2,712,787 |oceverrriennne 0 | 37,213 | (U 37,213 | (U 2,750,000 |-vuveveverennns (U1 (L1 O (U 159,957 | 07/25/2034 . |1.E FE ...
0CP CLO LTD SERIES 2020-18A CLASS BR 144A

L.671078-A0-6 | 7.244% 07/20/32 «.vvvveveveeeeereiereeeeeeeeae Do . 08/20/2024 . [Paydoun ...vveveveevrires foerereeireiiriiins foaeea 2,500,000 |........ 2,500,000 [........ 2,500,000 |........ 2,482,300 |ovvornennnnn (U 17,700 |ovveienen [ 17,700 |ovvvienen (U 2,500,000 |vuvveverennns (U1 (L1 O (U 154,801 |. 07/20/2032 . [1.C FE ...
0AK HILL CREDIT PARTNERS SERIES 2021-16A

..B7115L-AE-4 |CLASS C 144A  7.491% 10/18/34 ...oovevvevenee Do . 00/24/2024 . [Paydoun ...veveveveeririnis feerereeieriiiiiiies foaene 2,000,000 |[....... 2,000,000 [........ 2,000,000 |........ 1,984,620 |.voveveurnnnne (U 15,380 [coveveverennes [ 15,380 [covoveverennes (U 2,000,000 |-voveveverenens (U1 (L1 O (U 143,261 | 10/18/2034 . |1.F FE ...
0CP CLO LTD SERIES 2022-24A CLASS C 144A

L 67118Y-AG-8 |7.832% 07/20/35 ...vevvevereeereeeieieieienenns Do . 08/27/2024 . [Paydoun ....cveveverevrinns foerereiiieiiriiies foaeens 2,500,000 |........ 2,500,000 [........ 2,500,000 |........ 2,461,451 |oovvrrnnnen. 0 | 38,549 |ovovriiennen 0 | 38,549 | (U 2,500,000 |vuvveverennns (U1 (L1 O (U 171,062 |. 07/20/2035 . [1.E FE ...
OCEAN TRAILS CLO SERIES 2022-12A CLASS C 144A

. B75150-AG-3 |8.282% 07/20/35 ...vevoveveverereeeieeeieneienens Do . 00/04/2024 . [Paydoun ....eveveveervrires foerereiiriiiriiies o 1,500,000 [........ 1,500,000 |........ 1,500,000 [........ 1,476,186 [oovvevvenene 0 | 23,815 | 0 | 23,815 |ovoviinnen (U 1,500,000 [.cvovevennnee. (U1 (L1 O (U O 78,286 . 07/20/2035 . |1.F FE ....
OPTICS BIDCO SPA SERIES 2033 144A  6.375% JP MORGAN SECURITIES LTD

..B83879-AB-6 | 11/15/33 ..vevieiriiieiereieree e Do L 07/31/2024 . [ ceveeeeeeeeeieieececnnns e [ 3,119,438 |........ 3,175,000 |........ 2,687,718 | (L (L[ P 2,802 |orvrrrinen 0 |veenn 2,802 |orerriinen (U 2,690,520 [cevevevennee. 0 forenen 428,917 |....... 428,917 |oovrecnnnee 16,867 | 11/15/2033 . |3.A FE ...
PRIMA CAPITAL LTD SERIES 2015-4A CLASS C 144A

L T4165G-AB-6 |4.000% 08/24/49 ......cvveverereeiiieieienenns Do . 00/20/2024 . [Paydoun ....eveveveerrirns feerereiiriiiiiiins foene 1,160,032 |....... 1,160,032 |........ 1,153,370 |....... 1,157,512 |oevererinnnne (L[ P 2,520 |orerererinnnns 0 |veenn 2,520 |orrererinnnn (U 1,160,032 [oovvveeeenes (U1 (L1 O (U O 30,934 |. 08/24/2049 . |1.G FE ...
SAUDI ARABIAN OIL CO SERIES 144A  3.500%

.B0414L-2D-6 | 04/16/29 ..vvriiieieeenee e Do . 09/03/2024 . [HSBC SECURITIES .vvvves [oeveveneiririiienes [rreienne 954,500 |........ 1,000,000 [ovoveennee 995,160 |........... 997,229 |vuvrennen (L K753 (L k72T [(J A 997,554 [.vvvevenenenne 0 |eee (43,084) |...... (43,054) [+ovvenne 30,917 |. 04/16/2029 . [1.E FE ....
START LTD SERIES 2018-1 CLASS A 144A  4.089%

1 B55T2R-AA-T | 05/15/43 ..veeeeeiiceieieeieeie e Do . 00/15/2024 . [Paydoun ...eveveveieiens foorererisirieieiees feeeienns 10,746 [oovveeene. 10,746 |oveveveenne 10,667 [.vovevnnnne 10,823 |ovevrviinne (| (€20 P (L (€20 P (| 10,746 |oveneveneine (L1 FU (L AR (U1 O 330 |. 05/15/2043 . |1.F FE ....
START LTD SERIES 2018-1 CLASS A 144A  4.089%

1 B55T2R-AA-T | 05/15/43 ..veeeeeiiieeeie e Do . 08/15/2024 . [Paydoun .veveveeeieien foorereririeieieiees [ 23,198 |orrerinne 23,198 [ 23,027 |overrrnne 23,364 [oovveeririnne (L A (166) [..vevvvennes (U P (166) [..vevevennes (| 23,198 [ooeiriienne (L1 FU (L AR (U1 O 587 |. 05/15/2043 . |1.G FE ...
SWEIHAN PV PONER CO PJSC SERIES 144A  3.625% Redemption 100.0000

LBT0674-AA-6 | 01/31/49 ..vovririiieieieieee e Do L 07/31/2024 . [ ceveeeeeeeieieieiceenine e [ 3,945 [oioieiinne 3,945 | 3,045 [ 3,945 [ (L1 O (L (L1 O (L (U P 3,945 [ooviiiiinns (U1 (L AR (L1 F 143 |. 01/31/2049 . |2.A FE ...
SYNPHONY CLO LTD SERIES 2016-18A CLASS CR

..B71546-BA-2 | 144A  7.545% 07/23/33 ..vovevevverininiiennene Do . 08/26/2024 . [Paydoun ....cveveveervrines foerereiiriiiiiiies foaene 3,000,000 |[....... 3,000,000 [........ 3,000,000 |........ 2,985,677 |ovevreennnn 0 | 14,323 [ooiiinnne 0 | 14,323 [ooiiinne (U 3,000,000 |-vvevevernnne (U1 (L1 O (U 195,221 [ 07/23/2033 . |1.F FE ...
SYNPHONY CLO LTD SERIES 2022-36A CLASS B

..B7168R-AE-5 | 144A  8.283% 10/24/35 ..oovvvvnvriirerercnenens Do . 00/27/2024 . [Paydoun ....veveverevrires feerereeririiiriiies foaeeas 6,000,000 |[....... 6,000,000 |........ 6,000,000 |........ 5,856,133 [ooveovenennnn 0 | 143,867 |.vvverernnen. 0 | 143,867 |.vvvereennen. [ 6,000,000 |-vveveverennne (L1 (L1 O (U 470,909 |. 10/24/2035 . [1.C FE ...
TELECOM ITALIA CAPITAL SERIES 144  6.375%

L BT2TV-AX-6 | T1/15/33 oo Do . 07/01/2024 . Tax Free EXChange ....... [oeerervrvrereees [oennd 6,522,479 |........ 7,705,000 |....... 6,513,285 [covoveveririnnnnne (L 0 |veenns 9,19 |ovvrrrinen (L P 9,19 |ovvrriinen (U 6,522,479 [ceveverinnene. (L1 (L1 O 0 forrerreens 54,577 |. 11/15/2033 . [3.C FE ...

VERDE CLO LTD SERIES 2019-1A CLASS CR 144A
.. 92338B-AS-4 | 7.563% 04/15/32 \iiiiivviiiiiiiiiiiiiiiiiiiie D..... . 09/04/2024 . [Paydown ....ooovovveriiiiinn Joveeiiiiiiiiiiiiin e 1,000,000 |........ 1,000,000 |........ 1,000,000 |........... 994,795 .oiiovviennnn 0 foeeennn. 5,205 |.iiiiiiiinnns 0 feeennn. 5,205 |.iiiiiiinnnns 0 f.. 1,000,000 J....vveeennnee [V PPN [V 0 foeeeinnns 68,407 |. 04/15/2032 . |1.F FE ....
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CAYMAN UNIVERSE HOLDINGS LLC  3.800% Redenption  100.0000
..G1981%-AA-2 100/30/45 ....oooeeiiiiiiii D..... . 09/30/2024 . | eeviiiiiiniiiiiiniiiiiiininnn | [ 201,042 |..ooeeenns 201,042 [o.ooeeeeee 201,042 |.....oee. 199,790 |...oeeeeeeins 0 |eeeenns 1,251 [ 0 eeeeenn 1,251 [ 0 s 201,042 |..ooeeeeennnnn (VN 0 | [V 7,149 |. 09/30/2045 . [1.D PL ....
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS
..G3R238-AD-5 |2.940% 09/30/40 ......ooeeiiiiiiiiiiiiii D..... . 08/27/2024 . | Various ......cceeevviiinnn foereeeeieiiininnnnns foeeens 3,825,671 |........ 4,578,900 |........ 3,748,960 |........ 3,793,741 [ 0 fens 26,906 |oeeevriirnnnnns 0 fnns 26,906 |oeevvvirrnnnnns 0 fnns 3,820,647 [.oceeeiiennnns 0 . 09/30/2040 . 1.C FE ....
GALAXY PIPELINE ASSETS BIDCO L SERIES REGS
..G3R238-AD-5 |2.940% 09/30/40 ......oooeeiiiiiiiiiiiiii D..... . 09/30/2024 . | Various ......cceeeviiiiinnn Joereeeeeniininienens foeeeinnn, 97,844 |............ 97,844 |............ 77,634 |............ 78,639 |...........ll [V R 19,205 |...........ll [V R 19,205 |...........l 0 s 97,844 [.oooeiiiinnn 0 . 09/30/2040 . 1.C FE ....
MERIDIAN SPIRIT APS SPIRIT APS ~ 4.110%
. K7017#-AA-8 108/01/30 . 09/30/2024 . | Various ........ccceennnnns , , I . s . 08/01/2030 . [2.A FE ....
..N9061@-AF-7 |VTTI BV ~ 3.800% 12/15/24 . .. |D..... |. 09/18/2024 . |Cal 100.0000 ..1,000,000 ..1,000,000 |. .1,000,000 |. K .1,000,000 . 12/15/2024 . [3.A ........
..P2867K-AG-1 | COLBUN SA SERIES REGS ~ 3.950% 10/11/27 ..... D..... . 08/27/2024 . |LARRAINVIAL .............. e | 979,875 1,013,000 985,852 [........1,001,018 [...cccceeeeeena 0 e 1,945 |0 [ 1,045 [0 s, 1,002,963 |.. . 10/11/2027 . 2.B FE .
Redemption 100.0000
..P3753%-AA-0 ERGON PERU SAC  4.870% 06/30/34 .............. Deveee |+ 070172024 . | cevoeeeeeeereeneencinenns v oo, (26) |oeerererrennen (2] ) I— (0L]) — (£27] IR (U [§1) (U [§1) (U (£ — U IR (U N O 338 | 06/30/2034 . [2.CPL ...
LA BUFA WIND SAPI DE CV WIND SAPI DE CV
..P7003*-AA-3 |6.770% 09/30/37 ...evvvvvrvrrrrirnnnniniiinnnnnnnnns D..... . 09/30/2024 . | Various ......cceeeviiiiinnn Joereeeeeniininienens foeeeinnn, 20,819 [o.eeeennnee 20,819 [....eeeeeeee 20,819 |............ 20,639 |............ns 0 s 180 |oeeeeeeeins [V ST 180 |oeeeeeeenns 0 s 20,819 |ooooeeeennnns (VO 0 | [V 650 |. 09/30/2037 . (3.B PL ....
Redemption 100.0000
..P9208#-AA-8 | TRABAJOS MARITIMOS SA  4.510% 12/15/28 ..... D..... . 09/15/2024 . | evvviiiiiiiiiiininiiiininiinn e e 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 [.eevvvvvnnnnns 0 e (VO 0 | (VO 0 eeeeenn 120,000 |...evvvvvnnnns (VN 0 | [V 4,059 |. 12/15/2028 . ]2.C ........
GIP TITANIUM FINCO PTY LTD  2.800% 03/31/36 Redemption 100.0000
L Q39748-AA-4 | .ereeee D..... . 0973072024 . | .eenniiiiiieeeeeerieeeees e e 10,006 |.eevennnnns 10,006 [............ 10,006 |............ 10,006 [...vvvvvnnnnnns 0 e (VO 0 | (VO 0 s 10,006 [.ooeeeeiiennnn (VN 0 | [V 210 |. 03/31/2036 . [2.B PL ....
Redempt ion 100.0000
..06489*-AA-7 |NHK PTY LTD  7.130% 11/15/32 ..vvvvrinnnnnnnnne D..... . 08/15/2024 . | evveiiiiiiiiiiiiiiiiiiiiinins e e 33471 | 3471 [ 33471 |l 33471 | 0 e (VO 0 | (VO 0 s KX Y0 I A (VN 0 | [V 1,790 |. 11/15/2032 . [3.A FE ....
SKYCITY AUCKLAND HOLDINGS LIMI  3.920%
L.QB613#-AF-8 |03/17/25 ooooeiiiiiiiii D..... . 09/17/2024 . | Call 100.0000 ..... foeeeiiiiiiiiiiiiin oo 1,900,000 |........ 1,900,000 |........ 1,900,000 |........ 1,900,000 |............... 0 e (VO 0 | (VO 0 fnns 1,900,000 |....ovvvvvnnns (VN 0 | [V 74,89 |.03/17/2025 .|2.C FE ....
Redempt ion 100.0000
..R6236%-AA-2 | NORSPAN LNG VIII AS  4.660% 03/30/32 ..... |- 09/30/2024 . |.. .. 155,240 ..155,240 ..165,240 |. ..155,240 |. .156,240 . 03/30/2032 . |2.CPL ..
..Y5008*-AA-2 | KNAUSEN HOLDINGS LLC  5.690% 07/15/27 ....... |D..... . 07/15/2024 . | Various ... oo e 41,250 ...41,250 ..41,250 )............41,250 |.... .. ....0 | .0 .. .0 ... 0 ... ..41,250 |.. . 07/15/2027 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 342,602,995 347,528,486 351,055,426 329,304,966 20 687,178 294,643 392,555 259,600 349,501,964 XXX XXX
BANK OF AMERICA CORP SERIES TT  6.125%
..06055H-AB-9 |Perpet. .....ooooeviiiiiiiiii [ . 07/31/2024 . | 1350_100_WRETOALI ....... e |00..4,002,302 )l 4,000,000 |........ 4,000,000 |........4,000,000 |......ooeeeeenn0 Joeeeerninnnn0 e 0 i 0 L0 s 4,000,000 |.. . 01/01/9999 . (2.B FE ....
..26441C-BG-9 | DUKE ENERGY CORP HYB  4.875% Perpet. ........ [....... . 07/31/2024 . | 1350_100_WRETOALI ....... e |00 993,000 |l 1,000,000 |........ 1,000,000 |........1,000,000 [.....oevveenne® fooeeeiiiiiennnn0 o0 0 el 0 e, 1,000,000 |.. . 01/01/9999 . [2.C FE ....
JPMORGAN CHASE & CO SERIES FF 5.000%
..48128B-AF-8 |Perpet. ..o [ . 07/3172024 . |Various .......cceeeunnnnns foorerennnnnnnnnnnnns foeeed 5,498,900 |........ 5,500,000 |........ 5,500,000 |........5,500,000 |.....oeeeeens0 Joorrriiinninnnn0 o0 i 0 [0 s 5,500,000 [..cceeiiiennns [V (1,100) |........ (1,100) [...vvveeeee 275,000 |. 01/01/9999 . |2.B FE ....
NEXTERA ENERGY CAPITAL HYB  6.750% 06/15/54 INTL FCSTONE FINANCIA
.B5330K-DB-3 | .eeriiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeee [ . 09/23/2024 . | INC F O RN 4,305,000 |........ 4,000,000 |........ 4,053,750 [.eevvveevnnnnnnnnn 0 o0 o (181 0 e (13 [l 0 e, 4,053,619 [......cceveennn0 feenn... 251,381 |oiiis 251,381 . 06/15/2054 . 2.B FE ....
L T0213B-AC-5 | eeveeiiiiiiiiiiiiiieeeeeee [ . 07/31/2024 . | 1350_100_WRETOALI ..cooot |ooveeeiiiiiniiiiiies | 1,820,431 |........ 2,000,000 |........ 1,825,000 |ooeeevveeeeeeeenn 0 v 0 fveennns 11,585 [oniiiiiiiinnn 0 o 11585 |0 |, 1,836,585 |.....cceennnnn [V (7,153) |........ (7,153) |.eeeeeeens 30,000 |. 10/01/2050 . [2.A FE ....
STANLEY BLACK & DECKER | HYB  4.000% MORGAN KEEGAN & COMPAN
..854502-Al-3 | 03/15/60 .....oevviviiiiiiiiiiiiiiiiiiiieeieeeeeeeeees [ . 08/26/2024 . | INC ..926,370 |........ 1,000,000 |........ 1,000,000 |........1,000,000 [......evvveene® fooeeiiiiiiennnn0 o0 0 el 0 e, 1,000,000 |.. . (73,630) |.... . 03/15/2060 . [2.C FE ....
..857477-BA-0 | STATE STREET CORP SERIES H  7.747% Perpet. |....... . 09/16/2024 . |Various ... .5,500,000 |........ 5,500,000 |........ 5,545,000 |........ 5,499,989 [......cccoeeess0 fooeeeennnnn 0 e 0 5,500,000 |.. . 01/01/9999 . 2.A FE ....
STATE STREET CORP SERIES | HYB  6.700%
..857477-CH-4 |Perpet. ....oooooeiiiiiiii [ . 07/31/2024 . | 1350_100_WRETOALI ....oo |oeeeeeeeeeinneeeenes |ees 3,002,112 |........ 3,000,000 |........ 3,017,500 [.oeeeeeiiieeeeeann O el 0 e (848) [ O [ (846) [ 0 s 3,016,654 [....cceennnnnn 0 f...... (14,542) |....... (14,542) |.......... 101,058 |. 01/01/9999 . [2.A FE ....
STATE STREET CORP SERIES J HYB  6.700%
..857477-CM-3 |Perpet. ..oooveeeeiiiiiiiiii . 07/31/2024 . | 1350_100_WRETOALI ....... e 1222.2.3,003,652 ...l 3,000,000 |........ 3,000,000 [.oeeeeeiieieeeeenn O el 0 0 0 i 0 L0 s 3,000,000 |.. a3, R N ..3,908 |. 01/01/9999 . [2.A FE ..
..06368L-50-5 |BANK OF MONTREAL ~ 7.300% 11/26/84 . . 07/31/2024 . | 1350_100_WRETOALI ....... ,020 |........ 2,000,000 |........ 2,000,000 [ooeeeeeeiieeeeeenn 0 o0 0 0 i 0 [0 s 2,000,000 |.. . 11/26/2084 . [2.C FE ...
..891160-MJ-9 | TORONTO DOMINION BANK  3.625% 09/15/31 . 08/06/2024 . | GOLDMAN SACHS & CO ...... .. 482,790 .... 500,000 , ... .. 483,329 ). . 09/15/2031 . [1.F FE ..
..89116C-KP-1 | TORONTO DOMINION BANK  7.250% 07/31/84 . 07/31/2024 . | 1350_100_WRETOAL! . K . 3,010,815 ..3,000,000 ..3,000,000 |. K . .0 . 0| .3,000,000 . 07/31/2084 . [2.A FE ...
..62582P-AA-8 |MUNICH RE SERIES 144A  5.875% 05/23/42 . 07/31/2024 . | 1350_100_WRETOALI ....... ..3,023,267 |........ 3,000,000 |........ 3,000,000 |........3,000,000 |.... .. ...0 ] .0 . 0 e 3,000,000 |.. . 05/23/2042 . [1.F FE ..
NOREDA BANK ABP SERIES 144A  6.625% Perpet.
L B5559C-AA-9 [ i D..... . 07/31/2024 . | 1350_100_WRETOALI ....... |oeceeveiriiiiiinnnns Jounnnn 2,491,110 |........ 2,500,000 |........ 2,500,000 |........ 2,500,000 |...ooeerennnn. 0 Joeeeeiieeenn [ 0 oo [ 0 ooeeennn 2,500,000 f..cooeeiiinnnn 0 f....... (8,890)]........ (8.890) [........... 139,861 |. 01/01/9999 . [2.B FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 40,087,859 40,000,000 39,913,560 22,982,128 0 11,809 0 11,809 0 39,890, 187 0 197,673 197,673 1,400,726 XXX XXX
VOYA CLO LTD SERIES 2014-1A CLASS ER2 144A
.. 2017E-AC-2 | 13.894% 04/18/31 ....oovevvviinninnnnnnnnnnnnnnnes [ . 07/18/2024 . |Paydown .....oooeeeeeiiinnes Jooeeeeiiieeieeeeens | 11,215 |............ 1,215 |, 6,825 |............ 1,170 [oennnnnneeees [V P 4,330 |.......... 4,286 |.ooevnnnnnnns LL2 2 [ PP 11,215 |ovveeeeennnnes 0 foooiiiinnnnns [ P [ 452 |. 04/18/2031 . |5.A FE ....
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VOYA CLO LTD SERIES 2014-2A CLASS ER 144A
.. 92013B-AJ-7 | 13.241% 04/17/30 ...oooeeeeeeniinnnnn (D, . 07/17/2024 . |Paydown ......oooeeeeeiiiies Joonenniiiiinns o 38 | 38 | LT O 141 [ 0 s 190 | L RO 176 |l 0 e 1L O (VN 0 | [V 0 |[. 04/17/2030 . |5.C FE ....
VOYA CLO LTD SERIES 2014-2A CLASS ER 144A
.. 92013B-AJ-7 | 13.241% 04/17/30 ...oooeeeeeiiiinnn (D, . 07/25/2024 . |Capital Distribution ... |.... .8,933 |.. . 04/17/2030 . [5.C FE ....
VOYA CLO LTD SERIES
.. 92914Q-AJ-3 | 13.191% 01/18/29 ..oovvvvveeiiiiiiiiiiiiiiiieeees D..... . 07/18/2024 . | Capital Distribution ... |.ooeeeeieiieeeenns |oveeeeennns 3949 | 0 foviinnnn. 3,949 [ooonnnnns 3,949 [ooeiinnnnnnnn 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeieeenn 3,949 [iiinnnnns [ 0 Joeeeeeiieenn [ 0 |. 01/18/2029 . |5.C FE ....
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 24,415 11,533 19,842 24,193 0 4,520 4,300 220 0 24,415 0 0 0 452 XXX XXX
Redemption 100.0000
..05648E-AB-2 | BAD BOY LLC TERM LOAN 11/09/29 ... |....... . 09/10/2024 . | .evvviiiiiiiiiiiiiiiiiiiniinns e | 5,000 [...ccenneee 5,000 |..oooeeenns 4,875 |l 4,875 |l [V LT [V R LT [V 5,000 |.eeeveennnnns (VO [V [V 464 |. 11/09/2029 . [4.B PL ...
BRADSHAII INTERNATIONAL INC TERM LOAN
L A0463N-AC-2 [ 10721727 i [ . 09/30/2024 . . 10/21/2027 . (3.B PL ....
INNOVATIVE REFRIGERATION SYSTE
..457858-AB-0 | 12/13/29 ..oooiiiiiiiiiiiii [ . 09/30/2024 . . 12/13/2029 . (2.B PL ...
INTERNATIONAL CRUISE & EXCURSI TERM LOAN
..45038B-AB-3 | 06/06/25 ......cevvviiiiiiiiiiiiiiiiiiiiiiieieeeeeeees [ . 07/01/2024 . . 06/06/2025 . [3.A PL ....
LUX CREDIT CONSULTANTS LLC 04/29/28
2BB0B7#-AF~T7 | eeeveeiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeens [ . 09/30/2024 . . 04/29/2028 . |4.CPL ....
CLOYES INC INITIAL TERM LOAN
55317K-AB-3 | 02/17/28 oo [ . 09/30/2024 . | .. . 02/17/2028 . [3.A PL ....
METREA SPECIAL AEROSPACE LLC
..59160U-AC-9 |02/14/28 .ccooeeeiiiiiiiiiii [ . 09/30/2024 . . 02/14/2028 . (2.B PL ....
POWERGRID SERVICES ACQUISITION TERM LOAN
.. 7T3940B-AC-9 |09/21/28 .coooeiiiiiiiiiiii [ . 09/30/2024 . . 09/21/2028 . |2.CPL ....
POWERGRID SERVICES ACQUISITION TERM B-2 LOAN
L. T3940B-AD-7 |09/21/28 oooooeiiiiiiiiiii [ . 09/30/2024 . . 09/21/2028 . |2.CPL ....
..742778-AB-2 | PRISMA GRAPHIC LLC 07/29/27 .evvveen | vvnnns . 09/30/2024 . . 07/29/2027 . [3.A PL ....
RIDGEWOOD FUND 111 KINGS QUAY
L. 76623#-AA-1 | 10/28/27 oo [ . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiniins e | 198,237 |........... 198,237 |........... 192,785 |........... 174,482 |............... [V R 23,754 |l [V R 23,754 |l [V R 198,237 |oooeeeeenens (VO [V [V 20,187 |. 10/28/2027 . (2.B PL ....
RIDGEWOOD FUND IV KINGS QUAY
.. 76624%-AA-4 1 10/28/27 .coovvvvvviiiiiiiiiiiiiiiiiiiiiiceeieeees [ . 09/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiiniins e | 107,632 |........... 107,632 |........... 104,672 |........... 105,220 |..oooeeeeenns [V R 2,42 |l [V R 2,42 | [V R 107,632 |...cooeeeennns (VO [V [V 8,169 |. 10/28/2027 . (2.B PL ....
TWIN BROOK CAP FNDG X111 WSPV
..001398-AA-1 | 10/18/28 .....evvvvviiiiiiiiiiiiiiiiiiiiiiiiiiniiiiies [ eeeeenn VA 707 OO K R 1,870,719 |........ 1,870,719 |........ 1,870,719 |l (VR [V (VR [V (VR [V R 1,870,719 |oevvvveiiinnns (VO [V [V 61,708 |. 10/18/2028 . [1.E PL ....
TWIN BROOK CAP FNDG XIV WSPV L
..90140%-AA-0 | 10/18/28 .....evvvvrrriiniiiiiiiiiiiiiiiiiiiiiiiiiiees [ eeeeenn VL VA V(17 R R R 713,167 |.......... 713,167 |.......... 13,167 | (VR [V (VR [V (VR [V R 13,167 |oeeeeeeeeeens (VO [V [V 23,219 (. 10/18/2028 . |1.EPL ....
WELLS CONCRETE PRODUCTS INC 07/16/29
LO4730-AA-3 | e [ . 09/30/2024 . | .evviiiiiiiiiiiniiiiiiiniinins e | 18,750 |............ 18,750 |oeevvveennns 18,375 |l (VR [V KT T P, [V R KI T F, [V R 18,750 [eevvvvvvnnnns (VO [V [V 63 . 07/16/2029 . [3.C Z .....
..BAN11G-8E-5 | X-CHEM INC X-CHEM INC 12/11721 ... |l . 07/01/2024 . | .. . 12/11/2027 . |4.B Z .....
PIERIDAE ALBERTA PRODUCTION LT TERM LOAN
..C2505@-AC-5 |08/13/27 oooovviiiiiiiiiiiii [ RO ) R K R, [V [V [V (VR [V (VR [V (VR [V (VN O (VO [V [V 3,260 |. 03/13/2027 . |2.CPL ....
INTERSERVE GROUP HOLDINGS LTD FACILITY C
..GA910#-AN-0 | 12/31/25 oo (B . 09/02/2024 . . 12/31/2025 . [5.B GI ....
MONTANA FINCO LTD TERM LOAN 03/15/25 Redemption 100.0000
..G62088-AA-6 |... B..... . 09/02/2024 . | .. . 03/15/2025 . [5.B Gl ....
SVF 11 FINCO (CAYMAN) LP TERM LOAN
..GT7418-AA-8 | 12/17/25 ..ooooiiiiiiiiiiiiiiee D..... . 08/06/2024 . | Various .......coeeeeeinnnn |ooveriiiiiiiiiiinnns |oeeeeennns 35,944 |............ 35,944 |............ 35,944 |[............ 35,944 |[............... [ PP [\ [ PP 0 fooeiiinnnnees [ PP 35,944 |........ceeee. 0 fooeiinnnnees [ PP [ 1,332 |. 12/17/2025 . |1.F PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 3,158,190 3,158,190 3,066,789 430,360 0 109,003 0 109,003 248 3,157,453 737 0 737 131,512 XXX XXX
2509999997. Total - Bonds - Part 4 484,250,339 506,646,550 505,283,516 424,509,601 20 (4,123,182) 343,444 (4,466,606) 259,848 493,346,791 (331,188) | (8,765,273)| (9,096,461) 19,387,478 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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2509999999. Total - Bonds 484,250,339 506,646,550 505,283,516 424,509,601 20 [ (4,123,182) 343,444 | (4,466,606) 259,848 493,346,791 (331,188) | (8,765,273)| (9,096,461) 19,387,478 [ XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 484,250,339 XXX 505,283,516 424,509,601 20 (4,123,182) 343,444 (4,466,606) 250,848 493,346,791 (331,188) | (8,765,273)| (9,096,461) 19,387,478 XXX XXX




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

SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0TC OPTION CALL
BOUGHT, 0CT24 SPX C @|Equity Index Annuity .0CT24 SPX C @
4373.63 ...oeeiiennnn Liabilities ..c...un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9 |. 10/16/2023 |. 10/15/2024 |............ 21 | 966,886 [4373.63  |.......... 90,017 |oeeeeiiiees [V O [V 309,223 | .ceevvninns fernns 309,223 |.......... 238,118 [ [V (67,574)...ccevnnnnnnnes (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, 0CT24 SPX C @|Equity Index Annuity .0CT24 SPX C @
4193.8 ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index . KB1H1DSPRFMYMCUFXTO9  |. 10/31/2023 |. 10/31/2024 |.... ....951,16214193.8 ...369,732 | ... ....369,732.........250,722 |. PV R, (69,213))..
0TC OPTION
BOUGHT, NOV24 SPX C @|Equity Index Annuity .NOvV24 SPX C @
4502.88 .......eennnenenn Liabilities ..c...un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/15/2024 |............ 173 |.......... 777,013}4502.88  |.......... 66,279 |ouueeeeeeeennnan [V O [V 222,580 | .oeevvninns [ 222,580 |......... 77,572 [ [V (49,619))...uueeeenennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, DEC24 SPX C @|Equity Index Annuity Wells Fargo Bank, .DEC24 SPX C @
4567.8 .oovveiiiiiiinnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniin KB1H1DSPRFMYMCUFXTO9  |. 11/30/2023 |. 12/02/2024 |............ 148 1.......... 674,937 (4567.8 |l 57,842 |ouueniiiiiinnnn [V PR (U R 182,882 [.vveneeees [ 182,882 |......... 150,194 [..covvinnnnnnnns (U R (43,067)[....cccvnnnnnnne [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, DEC24 SPX C @[Equity Index Annuity Barclays Bank, PLC .DEC24 SPX C @
471919 Lo Liabilities ........... Exhibit 5 ... |Equity/Index [....ccooovriiinnnnnnis G5GSEF7VJP5170UK5573  |. 12/15/2023 |. 12/16/2024 |............ 157 |.......... 741,894 4719.19 el 61,523 |ouueeeeeeennn [V O [V 173,049 [.eveneeens o 173,049 |......... 153,586 [...eeevvnnnnnnns [V (45,932)]...ccvvennnnnns (U S [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, DEC24 SPX C @|Equity Index Annuity Goldman Sachs .DEC24 SPX C @
A4742.83 ... Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 01/02/2024 |. 12/31/2024 |............ 71 |.......... 810,286 [4742.83  |ceeiiiiiiinnns Oferens 68,205 [c..uiiiiiiinnnns Of....... 186,006 |..oevvvvnnn |vnnnnns 186,006 |........ 168,767 |.vevvenneenne (U R (50,966)[.....cccvnnnnnnn [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, JAN25 SPX C @|Equity Index Annuity VWells Fargo Bank, .JAN25 SPX C @
4765.98 ....oovnenenns Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9 | 01/16/2024 |. 01/15/2025 |............ 14].......... 544,73214765.98  [oeeeeieeeeiennns ()] N 4,614 .o [V 123,338 | .eevvves [ 123,338 |........ 110,260 |.eevvennennee [V (31,535))cueeeeeeennns (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JAN25 SPX C @|Equity Index Annuity Wells Fargo Bank, LJAN25 SPX C @
4845.65 .......oevunnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiiiis KB1H1DSPRFMYMCUFXT09  |. 01/31/2024 |. 01/31/2025 |............ LN . 720,656 [4845.65 |l Oferens 59,166 [....oovvvinnnnns (U R 151,220 [oeeeneeeecs o 161,220 |......... 131,336 [.ooveiiinnnnnns (U R [Reic )| [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, FEB25 SPX C @|Equity Index Annuity Goldman Sachs .FEB25 SPX C @
5029.73 ... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/18/2025 |.... .... 876,640 [5029.73 ...150,344 | ... ....150,344 |......... 122,448 |.
0TC OPTION
BOUGHT, MAR25 SPX C @|Equity Index Annuity Wells Fargo Bank, .MAR25 SPX C @
5096.27 ...oovvuennns Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXT09  |. 02/29/2024 |. 03/03/2025 |............ 109 |.......... 556,27315096.27  [oeeeiiiiiiiinnns Oferens 46,560 [.....covvvnnnnns Oferenes 88,830 [..evuneeees [ 88,830 [....ceuen 69,346 |...ovvuniinnnn [V PO (27,076)[....ccvvnnnnnnne [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, MAR25 SPX C @|Equity Index Annuity Goldman Sachs .MAR25 SPX C @
5117.09 oo Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/17/2025 |............ 165 .......... 843,997 5117.09  [oeeeiieeiiinnnns ()] N 73,758 [ [V ERXIVTZ [ I 133,074 |.......... 99,310 |eeveeneeeeeee [V (39,99%)]..ccevvennnnnns (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, MAR25 SPX C @|Equity Index Annuity Goldman Sachs .MAR25 SPX C @
5254.35 ..uviiiiiiiinnns Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBB6KS528  |. 03/28/2024 |. 03/31/2025 |............ 167 |.......... 877,2365254.35 | Oferens 75,201 [oiiiiiiiinnns Of....... 116,762 | oo | 116,762 |.......... 79,570 [euniiiiinnnnns (U R (38,009)[....cccvvnnnnnns [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, APR25 SPX C @|Equity Index Annuity VWells Fargo Bank, .APR25 SPX C @
5061.82 .eeevveeeeenee Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooiienniis KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |............ 183].......... 925,208 [5061.82  [oeceeieeeiinnnns ()] N 84,934 |.ooeiinne [V 160,564 [...oveeeees [oeeeenee 160,564 |......... 4,728 [ [V (39,093))-vuueeeeeennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, APR25 SPX C @|Equity Index Annuity Goldman Sachs .APR25 SPX C @
5035.69 .....covvnnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBK528 | 04/30/2024 |. 04/30/2025 |............ 139 [oeeennnns 698,172[5035.69  |......cceeeenns Oferens 61,209 [coiiiiiiinnnns (U R 126,571 [ o 126,571 |.......... 91,020 [ouniiiiinnnnns (U R (25,857)]vvveieeinnnnns [ Of cevvennnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, MAY25 SPX C @|Equity Index Annuity Goldman Sachs .MAY25 SPX C @
52971 i Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |............ 173 |.......... 915,626 [5297.1  |eeeieiiieees ()] N 75,416 [ [V 121,351 [ o 121,351 |..eeeeeeee 74,320 |ceveeeeaenne [V (28,384)]...ueeeeenennnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs LJUN25 SPX C @
5277.51 ... .. |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 05/31/2024 |. 06/02/2025 |.... .... 572,823 15277 .51 .. 19,573 ... LV (16,191)]..
0TC OPTION
BOUGHT, JUN25 SPX C @|Equity Index Annuity Goldman Sachs .JUN25 SPX C @
5473.23 ..ot Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ 202 |....... 1,106,4705473.23  [oeeeeeiiiins (V)] N RA9 | [V 118,936 [.vvvneeees [ 118,936 |.......... 53,383 |.eevnneeaeens [V (26,576)[-..ccevvennnnnen [V S [V [ 0001 .oeeeneeeee
0TC OPTION CALL
BOUGHT, JUN25 SPX C @|Equity Index Annuity Wells Fargo Bank, LJUN25 SPX C @
5475.09 ...oiiiiinnnnnnns Liabilities ......unnn. Exhibit 5 ... |Equity/Index [N. A. .......ooooeeen KB1H1DSPREMYMCUFXTO09 |. 07/01/2024 |. 06/30/2025 |.............. 11 T 500,887 [5475.09  |..iiiieeen.. (V)] I 82,075 e (V)] 54,767 | [ 54,767 |.......... 23,211 | [l (10,519)f...oevvvnnnnnnns [ O cevvnnnnns 0001 ..oevnnnnes
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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)
0TC OPTION CALL
BOUGHT, JUL25 SPX C @|Equity Index Annuity Goldman Sachs LJUL25 SPX C @
5631.22 .ooieiiiiinns Liabilities ......un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 163 |.......... 915,510 6631.22  |.eeeeiiinns ()] N 75,029 |eeveieeeeeee (V)] N 80,387 [.eveeeeees o 80,387 [.eeeeenn 21,186 [ [V [QER:7:C)) R (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, JUL25 SPX C @|Equity Index Annuity Wells Fargo Bank, .JUL25 SPX C @
5622.3 .. .... |Liabilities ... .. |Exhibit 5 ... [Equity/Index |N. A. ... KB1H1DSPRFMYMCUFXTO9 . 07/31/2024 |. 07/31/2025 |.... .... 467,188 5522.3 L0 (6,613)..
0TC OPTIO!
BOUGHT, AUG25 SPX C @|Equity Index Annuity Goldman Sachs LAUG25 SPX C @
5543.22 ....iiieieiannnn Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/15/2025 |.............. T e 426,0315543.22 | ()] N 35,017 [ceeeeeiiiinnns (V)] 44,992 [.eiiiiinn e 4,9 1.......... 14,387 [ (V)] N [C33K)) (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, SEP25 SPX C @|Equity Index Annuity Wells Fargo Bank, . SEP25 SPX C @
5648.4 .. ... Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 08/30/2024 |. 09/02/2025 |.............. LV 507,2095648.4  |eieenns Oferens 41,946 |oovennne Oferenes 47,087 [eeeeeeeees o 47,037 |oueennnnens 8,624 |.uuuiiiiiiinnnn [V PO (3,584)].ccvveeiiiinns [ Of cevvnnnnns 0001 .eevnnenens
0TC OPTION CALL
BOUGHT, SEP25 SPX C @|Equity Index Annuity Goldman Sachs .SEP25 SPX C @
5633.09 ....ceevinnnnnnns Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBK528 | 09/16/2024 |. 09/15/2025 |............ 128 |.......... 722,0415633.09  |eeeeeieieens ()] N 59,904 |..ovvnniaenne (V)] 69,923 |..eeviiins fernns 69,923 |.......... 12,328 [ o (V)] N (2,304)]eneeeeeennnnns (U [V (. 0001 .oeeneneees
0TC OPTION CALL
BOUGHT, SEP25 SPX C @|Equity Index Annuity Goldman Sachs .SEP25 SPX C @
5762.48 .....nnnnns Liabilities .......un.. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 09/30/2024 |. 09/30/2025 |.............. 86 ... 493,235[5762.48 oo (V)] 40,661 [........ceeennns (V)] 40,044 ..o | 40,044 )............ (A1) [ [0 (U] O cevvennnns 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 368,114 1,137,105 0 3,190,982 | XXX 3,190,982 2,227,687 0 (726,487) 0 0] XXX XXX
Morgan Stanley
CAP BOUGHT, 5.35 Interest Rate Exposure INTEREST RISK| Capital Services 5.35 30S0FR OMS
30SOFR CMS CAP ........ Retirement Products . |D-1 ..o fierinnnnnnnnnns LLC tovvviieeeennnns 17331LVCZKOKX5T7XV54 |. 09/27/2022 |. 09/27/2032 |.....evvueerees 1]..... 600,000,000CAP  [...... 9,300,000 [-.eeevnunnnes [ T 0f.... 12,619,312 .. [onee 12,619,312 [...... 2,599,539 [..oeiviiinnnnns 0f...... (697,564)[.....ccevnnnnnns [ [ T 0002 .oovvnnnnnes
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 9,300,000 0 0 12,619,312 XXX 12,619,312 2,599,539 0 (697,564) 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 9,668,114 1,137, 105 0 15,810,204 | XXX 15,810,294 4,827,226 0 (1,424,051) 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 368,114 1,137,105 0 3,190,982 | XXX 3,190,982 2,227,687 0 (726,487) 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 12,619,312 | XXX 12,619,312 2,599,539 0 (697,564) 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 9,668,114 1,137, 105 0 15,810,204 | XXX 15,810,294 4,827,226 0 (1,424,051) 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, 0CT24 SPX C |Equity Index Annuity Wells Fargo Bank, .0CT24 SPX C @
@ 4605.87 .... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index |N. A. ... KB1H1DSPRFMYMCUFXTO9 |. 10/16/2023 |. 10/15/2024 |.... .... 966,886 |4605.87 ..(58,303)| (258,122)] ... (258,122)f....... (202,937)|. 0.
0TC OPTION CALI
WRITTEN, 0CT24 SPX C |Equity Index Annuity VWells Fargo Bank, .0CT24 SPX C @
@ 4417.33 ..ooeeeeeennnn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeienniis KB1H1DSPRFMYMCUFXTO9  |. 10/31/2023 |. 10/31/2024 |............ 21 951,162 4417.33  |......... (62,301)f.eeeeenannns [V O 0f...... (309,406)( ..evvvneee founnnes (309,406)....... (219, 110)f-. e (V)] N 46,641 [.....oceennnnnnn (U [V (. 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, NOV24 SPX C |Equity Index Annuity Wells Fargo Bank, .NOvV24 SPX C @
@ 4735.23 ... Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cocooiiiiiis KB1H1DSPRFMYMCUFXTO9  |. 11/15/2023 |. 11/15/2024 |............ 173 .......... 777,01314736.23 [l (41,337)fvvvviiiiiinnns [V PR 0f...... (183,123)[ cevveneens o (183,123)f....... (148,455)]....evvnnne Ofeienes 30,946 |..evvnnniienns [ Of cevvnnnnns 0001 .evvnnnnens
0TC OPTION CALL
WRITTEN, DEC24 SPX C |Equity Index Annuity Vel ls Fargo Bank, .DEC24 SPX C @
@ 4804.87 .....ennneeee Liabilities ..c....n... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiinniis KB1H1DSPRFMYMCUFXTO9  |. 11/30/2023 |. 12/02/2024 |............ 148 .......... 674,937 4804.87 ... (35,974)- e [V O 0f...... (148,770)] ..oevvvvnnn |evennnn (148,770)....... (124, 141))..eeeeeennens (V)] N 26,785 [ (U [V (. 0001 .oeeneneees
0TC OPTION CALL
WRITTEN, DEC24 SPX C [Equity Index Annuity Barclays Bank, PLC .DEC24 SPX C @
@ 4964.12 .............. Liabilities ........... Exhibit 5 ... |Equity/Index [....cccooeririnnnniiis GSGSEF7VJPSI70UKS573 | 12/15/2023 |. 12/16/2024 |............ 157 |.......... 741,804 4964.12 ... (36,498)[...0vvvvvrnnnns [V R 0f...... (136,165)( .evvunneens [onnnnns (136, 165)|....... (122,199)..cvvvens Oferenns 27,289 |evveenien [ Of cevvennnns 0001 .eeennnnens
0TC OPTION CALL
WRITTEN, DEC24 SPX C |Equity Index Annuity Goldman Sachs .DEC24 SPX C @
@ 4988.03 ....eeunnnnens Liabilities ..c...nt Exhibit 5 ... |Equity/Index [International ...... W22LROWP2IHZNBBBKS528  |. 01/02/2024 |. 12/31/2024 |............ 7. 810,286 14988.03 |...iiieeeeeenns [0 (42,083)]-cunueeeeennnns 0f...... (146,324)] ..ooovvvnnn |oennnns (146,324)|....... (135, 701)f... e eeeeeennnns ()] 31,409 |..ooiiiines [ O covvennnns 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

0TC OPTION CALL

WRITTEN, JAN25 SPX C |Equity Index Annuity LJAN25 SPX C @

@ 5017.62 .....ennneeee Liabilities ......un... Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9 | 01/16/2024 |. 01/15/2025 |............ 14].......... 544,73215017.62  [oeeeeeeeeennnnns [V (26,637)[-.cceeeeennnnnes [V (96,392)] .ccvvvnnnns founans (96,392)......... (88,583)[-ceveeennnnnns (V)] N 18,829 [.oeeeeiinnnens (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JAN25 SPX C |Equity Index Annuity LJAN25 SPX C @

@ 5104.41 ... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index . KB1H1DSPRFMYMCUFXTO9 . 01/31/2024 |.01/31/2025 |.... .... 120,656 [5104.41 (115,847 ... (103,835)(. 0.

0TC OPTION CALI

WRITTEN, FEB25 SPX C |Equity Index Annuity Goldman Sachs .FEB25 SPX C @

@ 5286.25 .....coeeennnn Liabilities ..c...un... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 02/18/2025 |............ 174 {.......... 876,64015286.25  |oceeeieeeennnns [V (45,423)[...ccvvnnnnnns 0f...... (110,770)] .eevvvvnen Jevennnn (110,770)|......... [CERAK) I (V)] N 28,066 |......ccevnnnnnn (U [V (. 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 KB1H1DSPRFMYMCUFXTO9  |. 02/29/2024 |. 03/03/2025 |............ 109 |.......... 556,27315354.65  [o.eeiiiiiiennns (U R (29,260))..0uuveeeennnnns (U R (64,365)] .eevvvnnnnn fernnnns (64,365)f......... (52,121))cvveiiiiinnnns Ofeienes 17,006 [ [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, MAR25 SPX C |Equity Index Annuity Goldman Sachs .MAR25 SPX C @

@ 5372.43 .....ccce Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 03/15/2024 |. 03/17/2025 |............ 165 .......... 843,997 [5372.43  |oeeeiieeiiiennns [V (47,931 eeeeeeeennnnnn [V (96,945)] .evvvnnnns feunns (96,945)......... (75,008 ceeeeennnes (V)] N 25,990 |eeveneeeeees (U [V (. 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))0uveiiiinnnnns Of....... (81,162)[ .eeveeeees o (81,162)]......... (56,943))..uuvniiinnnnns Ofeienes 28,752 |oveviiiiinnn [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

WRITTEN, APR25 SPX C |Equity Index Annuity Wells Fargo Bank .APR25 SPX C @

@5315.92 ....ceeeen Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ...ccoooeiiniiis KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |............ 183].......... 925,208 5315.92  [oceeieeiiiennns [V (56,530)-+v-ueeeeeennnn 0f...... (120,803)[ .evvenneee fonnnes (120,808)f......... (90,292)]-vvueeeeennnnns (V)] N 26,019 [ciieeiiiennns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

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

@5291 . Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBB6KS528 | 04/30/2024 |. 04/30/2025 |............ 139 [oneennnns 698,172[5291 | (U R (39,496))...uvvieinnnnns (U R (96,335)] +evvvvnnns fornnns (96,335)]......... W) . Ofeienes 16,556 [..ooevvvnnnnnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

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

@ 5560.9 ... ... |Liabilities ... .. |Exhibit 5 ... [Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 05/16/2024 |. 05/15/2025 |.... .... 915,626 [5560.9 ... (85,101)|.........(55,315)[. 0.

0TC OPTION CALL

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

@ 5542.97 ....ceeeennn Liabilities ........... Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 05/31/2024 |. 06/02/2025 |............ 109 |.......... 572,82315542.97  |oeeiiiiiiiinnns (U R (30,720)fcevvvennnnns (U R (56, 713) vevnneeeees oo (56, 713)f......... (36,205)].0uuuneiinnnnns Ofeienes 10,212 [ [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

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

@ 5751.82 coevveeneeen Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 06/17/2024 |. 06/16/2025 |............ 202 |....... 1,106,4705751.82  [oeeeeeiennnnns [V (57,165)[..ccevvnnnnnnns [V . (VZRLI(5)) I (77,476)|......... (36,802)[...ccvvnnnnnnnn (V)] N 16,490 [.ooeeveennnnnees (U [V (. 0001 .oeeneneees

0TC OPTION CALL

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

@ 5761.98 ....eevnneee Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 07/01/2024 |. 06/30/2025 |.............. SR 500,887 [5761.98  [ceeiiiiiinnnns (U R (25,746))cvvneeeinnnnns (U R (35,585)] .eevvvnnnn fernnns (35,585)]......... (16,275)[....ccvvvnnnnnne [N R 6,436 |.euniiiiinnnnns [ Of cevvennnns 0001 .eevnnenens

0TC OPTION CALL

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

@ 5917.85 ..oeveneeeeen Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 07/15/2024 |. 07/15/2025 |............ 163 |.......... 915,510[6917.85  |oeeeeiiiees [V (46,740)....ccevvnnnnnnn [V (49,142)] .eovvvnnn fenes (49,142)......... (12,262)]-ceeeeeeeennnnn (U 9,860 [-.eeeeeennnnnnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

WRITTEN, JUL25 SPX C |Equity Index Annuity Wells Fargo Bank, .JUL25 SPX C @

@ 5810.01 ...ovn Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....coooiiiiniis KB1H1DSPRFMYMCUFXTO09  |. 07/31/2024 |. 07/31/2025 |.............. LIS . 467,18815810.01  [ceeiiiiinnnnns (U R (24,481)]cvveeeiiinnnnns (U R (785111 U (32,505))........ (12, 16)[....cevvvnnnnnns [N R 4,091 [oeeeiiiiiinnns [ Of cevvnnnnns 0001 .eevnnenens

0TC OPTION CALL

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

@ 5833.68 .......n...e. Liabilities ..c....n... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 08/15/2024 |. 08/15/2025 |.............. T e 426,0315833.68  |.eeeeeiiiieens [V (21,384)].ceeeeeeenennnn [V (29,344)] ..eevvvvan |eeennnnns (29,344)......... (10,654)[....ccvvvnnnnnns (U 2,695 |ouuueieeinennns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

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

@ 5946.07 ......on...ee. Liabilities ........... Exhibit 5 ... |Equity/Index [N. A. ....cooooiiiniis KB1H1DSPRFMYMCUFXTO9  |. 08/30/2024 |. 09/02/2025 |.............. LV 507,209[5946.07  |eeeeeinnns (U R (25,005)].00ueneeennnnns (U R (29,387)] «evvvennees oo (29,387)eceeen e (6,488 O e 2,106 [.ooeviiiinnnnnns [ (VN IR 1111 IR,

0TC OPTION CALL

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

@ 5923.76 .....cevnnnnnn Liabilities ........... Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 09/16/2024 |. 09/15/2025 |............ 128 |.......... 722,041[5923.76  |eeeeeeiees [V [RERXTD [V (IO D) I (45,089)|........ (10,080)].cvvvmeeeeenes (U 1,402 [oeeeeieininnns (U [V (. 0001 .oeeneneees

0TC OPTION CALL

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

@ 6060.98 .............. Liabilities ....oouunnt Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528  |. 09/30/2024 |. 09/30/2025 |.............. 86 ... 493,235[6060.98 ..o [l (24,528)]..0uuiiiinnnnns Ofiiiis (24,346)] .eevvvnnn fonnnnnns (24,346)]...ovvnnnnnens 181 [ [ [0 [ O cevvennnns 0001 .ooennnnens
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (234,413) (711,991) 0 (2,429,217)) XXX (2,429,217) (1,782, 124) 0 459,025 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (234,413) (711,991) 0 (2,429,217)) XXX (2,429,217) (1,782, 124) 0 459,025 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
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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 Iltem Exposure | Entity (b)
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 (234,413) (711,991) 0 (2,429,217)) XXX (2,429,217) (1,782, 124) 0 459,025 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 (234,413) (711,991) 0 (2,429,217) XXX (2,429.217) (1,782, 124) 0 459,025 0 0 XXX XXX
CL INTEREST RATE SIAP, oE Growp 1 1 1 T  Jee FSHP: 018
REC SOFRRATE.USD, PAY [Cash Flow Hedge on INTEREST RISK| Inc. /Morgan Stanley 3.190000 13-
SOFRRATE.USD .......... Floating Rate Asset . [D-1 .ooovevees [ vereririininnns & Co. LLC voveenes LCZ7XYGSLJUHFXXNXD8B |- 04/21/2023 |. 04/13/2027 |...evevnevee L 1,500,000 [APR-2027  [ooirieiinne (1) L S (35,603))-+0vvveneeeene L] PSSR IS (52,743)cvevevernns (L] S (1) (L] S (1) R 1,939 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.166650 25-
SOFRRATE.USD .......... products .e.eeveeee )55 RO ORI & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD8B |- 09/27/2023 |. 09/25/2033 |....evueeee L 15,000,000 [SEP-2033 SOF  |vuvevvvevnnnes (1] (L S 152,059 |-vevvveneaeene (L PRSI (1,081,532))-.c.vvennee (L] (1] (L] (1] 224,897 | .o (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.295800 25-
SOFRRATE.USD .......... products ...eveeeeeee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 09/29/2023 |. 07/25/2028 |....vvnveves 11.....260,000,000 JJUL-2028 SOF  |..evevnenee. (1) 0 2,186,002 |-vovevennen (L) PR (9,933,702)]..veveevevnnenn (L] S (1) (L] S 0l..... 2,540,547 | oo (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.155200 25-
SOFRRATE.USD .......... [products .... . |& Co. LLC ........... WANBYERMSTOXFZUOY219 |.09/29/2023 |. 10/25/2041 R 1 15,000,000 [0CT-2041 SOF |, .. 164,170 |... 0 [ foe (1,508,267)|.... 309,955 .| (1007100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.184400 25-
SOFRRATE.USD .......... products .o.eveeeeeee. 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 09/29/2023 |. 06/25/2033 |....veveeveves L 25,000,000 [JUN-2033 SOF  [covevevrnnee (1) L S 250,607 |-vevvveneeeene (L) PR (1,769,820)f...c.cvennee (L] S (1) (L] S () 369,538 | ..eovenenn (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet ....SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 7200 25-
SOFRRATE.USD .......... products .e.evereeee. )55 RO ORI & Co. LLC vvevnee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 07/25/2030 |.v..vvueee Ll 113,000,000 [JUL-2030 SOF  [oveveviunene (1] 0 1,056,368 [...cveverenne (L PRSI (6,009, 104)f...c.cvevnee (L] (1] (L] 0]..... 1,362,948 | .onnee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.226600 25-
SOFRRATE.USD .......... products ...eeeeeeee. 155 RN IS & Co. LLC vovernes WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 03/25/2030 |.v..vuveveves L 40,000,000 [AR-2030 SOF  [..vevevrnnee (1) L S 369,057 |.vuveveernens (L) PR (2,037,693))-.c.evennee (L] S (1) (L] S () 468,399 | ..o (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.612500 25-
SOFRRATE.USD .......... products .e.eveeeee. )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 |- 09/29/2023 |. 06/25/2026 |.....veveves L 95,000,000 [JUN-2026 SOF  [...eueviuaee (1] (L S 536,009 |...vevereeeennns (L PRSI (1,840,203))-..cvennee (L] (1] (L] (1] [ (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.591700 25-
SOFRRATE.USD .......... products ...eeeeeeee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 09/29/2023 |. 07/25/2026 |.v..vevnveves L 50,000,000 [JUL-2026 SOF  [...ovvnvnnee (1) L S 290,693 |.vuvevrirnens (L) PR (1,018,709)f......cvevenee (L] S (1) (L] S () 336,938 | .oovnenn (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 4.942500 25-
SOFRRATE.USD .......... products .e..eveeeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 09/29/2023 |. 07/25/2025 |....eveeee L 40,000,000 [JUL-2025 SOF  [.oveuevunee (1] (L S 18,275 [oveeie L FURURURRURON IS (319,975)f. v (L] (1] (L] (1) - 180,714 | cvevene (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc./Morgan Stanle; 4.182000 25-
SOFRRATE.USD .......... [products .... . |& Co. LLC ........... LCZTXYGSLJUHFXXNXDBS |. 09/29/2023 |.09/25/2033 |.... R 1 20,000,000 [SEP-2033 SOF ...201,397 |... IO [ (1,439,544),... 299,863 .| (1007100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.188900 15-
SOFRRATE.USD .......... products .e.overeeee )55 RO ORI & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD8B . 12/18/2023 |. 12/15/2025 |.....cvuevee L 35,000,000 [DEC-2025 SOF  [.veuevuaee (1] (L S 293,601 |.e.vevrennae L FURURTROURN IS (212,090)f..cveveee (L] (1] (L] (1] 192,358 | vevenee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.637840 25-
SOFRRATE.USD .......... products ...eeeeeeee 155 RN IS & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 |- 01/30/2024 |. 01/25/2034 |....eveevevee L 7,000,000 [UAN-2034 SOF  [-.vvevnenene. (1) L S 76,885 |vvevennnnns L PSR IS (206,838)]...veneeeenen (L] S (1) (L] S (o) - 106,885 | ..evonee (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.165710 25-
SOFRRATE.USD .......... products .e..evereeee )55 RO ORI & Co. LLC v LCZ7XYGSLJUHFXXNXD88 |- 01/30/2024 |. 01/25/2026 |....vvueeee L 30,000,000 [JAN-2026 SOF  [..veuevinnee (1] (L S 226,889 |...evienn L FURURURRURON IS (212,18 (L] (1] (L] (1] 172,373 | o (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge oE Growp 0 1 | FSiiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.812500 15-
SOFRRATE.USD .......... products ...eeeeeeee. 155 ORI ISR & Co. LLC voverrnes LCZ7XYGSLJUHFXXNXD8B . 03/27/2024 |. 03/15/2031 |....eeveevevee L 25,000,000 [MAR-2031 SOF  [ovevevrninee (1) L S 191,893 |-vevvevennee L PSR IS (859,022)f...vvvvvnes (L] S (1) (L] S () 317,646 | v (100/100) .....
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.641070 15-
SOFRRATE.USD .......... products .ooocereeeene. D1 cvieenes | e 4 Co. LLC e LCZ7XYGSLJUHFXXNXD88 _|. 07/31/2024 |. 08/15/2029 |.....cveueuees i1 60,000,000 [AUG-2029 SOF  |..vevrvencnies (] P o] 168,686 [...eevereeeenins L] PR (1,143,638)].0ccveneeene (L] (] P (L] o) R 662,498 | .......... (100/100) ...
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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 Item Exposure | Entity (b)
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate 0 0 6,246,988 0] XXX (29,625,021 0 0 0 0 8,183,029 [ XXX XXX
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 |.09/01/2025 |............... L P 899,609 [01-SEP-2025  |........eunnnnns [V [V 8,110 |......... (29,915)] cevvvvenns fernes (32,835)]-cuveeeeeennn [ . (9,500)f...cceeeenannns [V PO [ 4,316 | .ooeeennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.01/13/2023 [.09/01/2025 |............... L 224,902 |01-SEP-2025  [ciiiiiiinnnns [ [0 2,028 |.......... (7,479 cevveeees o (8,200)[...cvviiennnns [V . (2,375)]cveeneeiiinnnn [V R [N R 1,079 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |............... L P 899,610 [01-SEP-2025  |.......eeennnnns (U [V 3,310 |......... (39,333)] ..eeevvnnn Jeeeeennns (35,085)[...ceeeennnnnns [ . (39,332)-ceveeeeeennan [V PO (U 4,316 | .ooeeennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 01-SEP-2025 . | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 05/02/2024 |.09/01/2025 |.... ... 224,902 |01-SEP-2025 ...8281..........(9,833) ... ... (9,833).... ... 1,079 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 674,400 (9/23/2026  |..eeeeennnn 1,229 | [V 9,988 |........... 4770 [eeiieiinn foeeenennns 12,110 |oeeeeies [ . (6,840)[.....ccvvnennnns [V PO (U 4,746 | .ooeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 112,400 [9/23/2026  |..eeeenrnnnnnn LS PN [0 1,665 [....ccevnnnnns 795 | e e 2,018 [t [V . (1,140)f...cceevnnnnnnns [V R [ R FEC 1T . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L P 112,400 [9/23/2026  |.eeeeeeeenee LV I [V 1,665 [..cccvvnnnnnns AT T R 2,018 [t [ . (1,140)[...cceeeeneens [V PO [V FE 1T . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2026 .... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2016 |. 09/23/2026 |............... L 337,200 (9/23/2026  |eeeeeennnnnns (RIS P [0 4,99 ...t 2,385 |ceeriiee feeeeiiie 6,055 [coiiiiiiiiinnns [V . (3,420)].cvveneeiennnnn [V R [N R RCTR N . (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |............... L P 224,800 [9/23/2028  |eeeeininnnns L X[V PR [V 3,228 e 1,590 [Leveeieies foreeennnnns 6,456 [..ooeeeennnnnnns [ . (2,280)f-cceeeeeinnns [V PO (U 2,243 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 09/14/2016 |. 09/23/2028 |............... L 112,400 [9/23/2028  |...eeeennnnnne LV PN [0 1,612 [t 795 | e e 3,228 |oevveieiiinnnn [V . (1,140)f...cceevnnnnnnns [V R [N R 1,122 et (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/23/2028 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.09/14/2016 |. 09/23/2028 |.... ... 449,600 [9/23/2028 ... (4,560)).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 124,200 [12/15/2026  |..eeennnnenne L (V) P FL3 1 RN [(SX ) U (6,179)...ceeevvnnnnnns [V . (6,655)[.....cccvvnnnnns [V R [ R 93| oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L P 372,600 [12/15/2026  |.eeeernnnnnnns 435 | [V 2,222 |eeunnnns (29,805)] .cvvvunnns founaens (18,537)[ e [ . (19,965)[....ccevvrnnnnns [V PO (U 2,768 .evuennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 12/15/2026 ... | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/07/2016 |. 12/15/2026 |............... L 745,200 [12/15/2026  |...eeeennnnnns L-7( N [0 4,444 ......... (59,610) .eveneeecs oo (37,074).ceeeevnnnnnns [V . (39,930)..cvvvnieeinnnn [V R [N R 5,537 | weveennnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L P 244,300 |11/23/2028  |.......... (3,680)[....ccevnnennnns [V 1,021 |......... (28,970)] .eevvvenns forneens (12,927)f e [ . (13,310)f e [V PO (U 2,489 ...ooeeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS28  |. 10/14/2016 |. 11/23/2028 |............... L 610,750 |11/23/2028  |.......... (9,200)f.eennnnn [0 2,553 |ouueennns (59,925)] ..eevevnnn foviiannnn (32,318)[.eecevinnnnns [V . (33,275)).ceveeeeeiinnnn [V R [N R 6,221 .ooeeennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security .......... D-1 s Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |............... L} . 3,053,750 |11/23/2028  |........ (46,000)].ccvvvunnees [ . 12,763 |....... (299,625)] ...cevvvnns funnnnn (161,590)(....ccevvnennnns [V (166,375)[....ccevvnennnns [V PO (V)] 31,107 [ ceveeennns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Goldman Sachs . CSWAP: GBP/USD
GBP/USD 11/23/2028 ... | AFS Security D-1 .| Currency..... International ...... W22LROWP2|HZNBBBKS528  |. 10/14/2016 |. 11/23/2028 |...............1|....... 1,465,800 [11/23/2028 ..(22,080)] ..6,126]....... (143,820)] ... ....(77,563))... .. (79,860).... .[(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 AR 1 - (11,985)] .evneeeenn foeeennnnns (6,464)......ccvvennnns [ . (6,655)[....cccvnnnnnnns [V PO (U 1,244 .......... (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 (66,090) ... ...5,368 .| (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 1777 |t [RCTVZEY) IR (23,276)..ceeeeeeennns [ . (19,965)[....ccevvrnnnnns [V PO (U 2,684 .......... (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 592 |........ (11,015) enneeeens o (7,759). e [V . (6,655)[.....cccvvnnnnns [V R [ R 85| .......... (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 7,107 |....... (132,180)f .evvvneeees foeeeeenee (93,104)[...ceeeeneennns [V (79,860)].ccvvveeens [V PO (V)] 10,736 | wevvennens (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 [0 1,254 |oveeennns (29,588)] .eevvvnnnnn fernnnns (20,922)..cvvvniiiinnnn [V . (16,638)]...ccvvnnnnnnnns [V R [N R 2,364 .ooeennnnn (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 1,254 |.oeeennnt (29,588)] ..cvvvnnns fornaens (20,922)). v [V (16,638)].ccvvveeaees [V PO (U 2,364 .ooeennnnn (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 2,641 (......... (59,175)] cevvvvnne [ (56,127)f.eeeeevvnnnnns [V . (33,275)).ceveeeeeiinnnn [V R [N R 1,914 ... (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 ...(29,588)] ... ....(28,063)|... .. (16,638)|.... .| (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 1,648 (.......... (5,805)] cevvenneens o (2,365)]-cvueneeeennnnn [V . (1,140)f...cceevnnnnnnns [V R [N R 1,083 e (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 4,944 |......... (17,415) e | (7,005)[....ccevnnnnnnns [ . (3,420)]-vvneeeeeeennnn [V PO (U 3,249 .......... (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 8,241 |......... [ 17| I (11,824).eeeiinnnnns [V . (5,700)[...cevvviannnns [V R [N R 5,415| ..oooiieis (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 1,648 .......... (5,805)] cevvvnnees foeeeeeens [ 15)) PO [ . (1,140)[..cceeeeneenns [V PO (U 1,083 oo (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 998 [.......... (7555555 PN R LS PN [V . (6,655)[.....cccvvnnnnns [V R [N R 1,336 cevvennnns (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 4,91 ..ot (34,775)] cevvvennee [ 4,284 oo [ . (33,275)]-ceveeeeeeennan [V PO (U 6,680 ..ooennnn. (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 4,991 |....eeens (34,775)] ceveennee foeneeenn 4,284 [t 0 | (33,275)).ceveneeeiinnnn [V PR [N R 6,680 .| (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 1,997 |......... [QERCN(0)) [ R LA R [ . (13,310)f e [V PO (U 2,672 cooeinnnnn (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 . 16,970 |....... (118,235)[ cevvnneens o 14,566 |.....ccvvvnnnnns 0fuennns [RRETREE)) [V PR Oferencs 2,71 s (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 [ 26,252 |.ccunnnnnns 9,225 |.iiiiiiinn |oeeeennnns 2128 | [ (17,100)] e cevvmmeees [ I ()] R 14,464 | .......... (100/100) .....
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |............... 1ot 2,356,620 |9/13/2027 ... (145,845))....eeeeeeen [ . 36,752 [cunneeeen 12,915 v o 58,973 |oueeeeeeeennnan [ . (23,940)]--vveeeeeeeennnn [V PO (V)] 20,250 | ..oeeeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 9/13/2027 .... | AFS Security .. .. |D-1 .| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/08/2017 |.09/13/2027 |.......eeoevvin |ounnnns 1,009,980 [9/13/2027 ..(62,505), .. (10,260).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... ... 2,567,680 7/26/2027  |....... (126,990)-+. e eeeeenen [ . (3,649)|......... 208,930 [.evvenenes foereeenns 180,954 [..eeeeeinnnnnns [V (38,760)].ccvvveeaees [V PO (V)] 21,556 | .ooeeennn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L} 75,520 |7/26/2027  |.......... (VK] . [V (107)]..eevenn 6,145 | .o o 5,322 |ouuiiiiiinnnn [V . (1,140)f...cceevnnnnnnns [V R [ R 634 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L P 830,720 |7/26/2027  |......... (41,085)[....cceevnnnnnns [ . (1,180)]...cevn 67,595 | oevvininns [ 58,544 |..covnnn [ . (12,540)f..cceeeenenns [V PO (U 6,974 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP:  AUD/USD
AUD/USD 7/26/2027 .... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/21/2017 |.07/26/2027 |............... L 679,680(7/26/2027  |......... (33,615)[...eevevinnnnns [V (966)f.......... 55,305 | .eeeeiinnnn [ 47,900 |oveenneeiinnnnn [V . (10,260)]...cevvnnnnnnnns [V R [N R 5,706  .evvennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s [T 11T R N G5GSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |............... L P 918,750 8/17/2027  |eeeennnnn 16,590 [.oeeeeeneennns [V 9,001 |......... [ 155 I 21,810 |oeeeeeeiees [ . (46,585)[....ccevvnnnnnns [V PO (U 7,795 | wovveennnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UKS573  |. 07/27/2017 |.08/17/2027 |............... 1f...... 1,181,250 [8/17/2027  |eeeeennnns 21,330 |ovuenieiiinnnnn [V . 1,573 |......... [T T 28,041 |oueeniiiiiinn [V . (59,895)...uuuniiiinnnn [V R Ofienns 10,022 .......... (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 .| Currency..... . . GBGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |.... .... 131,250 [8/17/2027 ....(6,655).... .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SIIAP, CSWAP: [Foreign Denominated Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 8/17/2027 .... | AFS Security .......... D-1 s CUPTeNnCY. ... |eeeeeereremrnnnennennns GSGSEF7VJP5170UK5573  |. 07/27/2017 |.08/17/2027 |............... L} . 3,806,250 8/17/2027  |......... 68,730 [.oeevvnnnnns [V . 37,201 |eueennns [RXHCICE)) PSRRI R 90,356 |.vuuniiiiinnnnn [V I (192,995)]....cvvennns [V R Ofienns 32,204 | ...t (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated VWells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... ... 1,062,400 [10/31/2027  |eeeeeneeeeenee LV [V 9,246 |........ [ [UN:3:]0)) IR 35,427 |eeeeieees [ . (53,240)]-.vveeeeeeeenn [V PO (U 9,330 | .oevernnnn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... 1f...... 3,187,200 (10/31/2027  |...eevvnnnnnns L0 [V . 21,739 |euuennnns [(70Z11)) I 106,281 |.eevveennnens [V I (159,720)).cvvveeeeennnn [V R Ofienns 27,990 | .oooeeen (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Vel ls Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... L P 132,800 [10/31/2027  |oeeerrieeanee L3 PP [V 1,156 |.......... [QIREES)) R 4,428 .o [ . (6,655)[....cccvnnennnns [V PO (U 1,166 | .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated Wells Fargo Bank, . CSWAP: GBP/USD
GBP/USD 10/31/2027 ... | AFS Security .......... D-1 s Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 10/04/2017 |. 10/31/2027 |............... L 929,600 [10/31/2027  |..ccevvvnnnnnns T PO [0 8,091 [.......... (9,345)] ceevevvienn [ 30,999 |..coviiis [V . (46,585)[.....cccvvnnnnns [V R [N R 8,164 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... ... 3,187,200 [10/31/2029  |eceerennnnnns 120 [ooieeiiins [ . 28,162 |......... (32,040)] .ccvvvnnns fernns 177,290 |oeeeeeiee [V (159,720)-. e [V PO (V)] 35,945 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |.10/31/2029 |............... 1f...... 1,062,400 [10/31/2029  |oeeeenrriinne LIV [0 9,387 [.neee. (10,680)] +eevevennn fevennenn 59,007 | O [ (53,240))..cvvvnieiinnnn [V PR Ofienns 11,982 .| (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... L P 929,600 [10/31/2029  |.eeeeeiennnnnns 35 | [V 8,214 |.......... [(CHR75)) [ I 51,710 |oeeeeneiee [ . (46,585)[....ccevvnnnnnns [V PO (V)] 10,484 .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: GBP/USD
GBP/USD 10/31/2029 ... | AFS Security .......... D-1 s Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 10/04/2017 |. 10/31/2029 |............... L 132,800 [10/31/2029  |..eevvennnnnn L7 PO [V 173 [ (1,330)] cevvneeees [ -7 [V . (6,655)[.....cccvnnnnnns [V PR [N R 1,498 [ ....oeeeet (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..... N A s KB1H1DSPREMYMCUFXT09 |. 10/18/2017 |. 10/30/2024 |............... 1f...... 1,531,010 {10/30/2024  |.......... 19,435 |.oueenieeennn [ 27,390 |.unneeees 80,145 [ .eeiiiie o 81,544 ... [V (14,820)] o ceeeenennnns [ I Ofiieennnnn 2,195] ...oeenes (100/100) .....
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1 2 6 7 9 10 15 17 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Quality |Effectiveness|
Used for Date of Rate or Unrealized of at Inception
Income Maturity Index Valuation Refer- and at
Generation Exchange, Counterparty Trade or Notional Received Increase/ ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Code (Decrease) Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... KB1H1DSPRFMYMCUFXTO9  [. 10/18/2017 |. 10/30/2024 |......oeeveeeeid |eeineis 117,770 [10/30/2024  [oeeeeeeeeen 1,495 [ O [0 2,107 [ 6,165 | e | 6,278 e 0 feeeeeeee e (1,140) et O e O o169 | (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .. . . KB1H1DSPRFMYMCUFXTO9  |. 10/18/2017 |. 10/30/2024 |.... .... 471,080 |10/30/2024 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... KB1H1DSPRFMYMCUFXTO9  [. 10/18/2017 |. 10/30/2024 |......oeeveeeeid |eeineis 235,540 [10/30/2024  foeeeeeiiiei 2,990 feeeiiiiiii O e 4,214 [ 12,330 | | 12,545 0 feeeeeeen (2,280)]- e O [ O o338 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 10/30/2024 ... | AFS Security .......... KB1H1DSPRFMYMCUFXTO9  [. 10/18/2017 |. 10/30/2024 |.......eevveeeid |eennnnns 235,540 10/30/2024  foveeeeiiiii 2,990 feuneiiiiiiii O [ 4,214 12,830 | | 12,545 0 feeeeeenn (2,280)]ceveeeeecienn O e O o338 il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . |AFS Security .......... . 10/31/2017 |. 03/15/2028 |.....covceuenea T e 200,000 [15-MAR-2028  |.....eeee (4,380)]-ciieeeees O Joeeie (M7 18,557 | [ 16,822 [ 0 feeeeeenn (2,982)] e O e O e 1,889 | i (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . |AFS Security .......... . 10/31/2017 |.03/15/2028 |.......cccvvenn T fereeenne 400,000 [15-MAR-2028  |..........(8,761))ccceiueeeeeenes O | (235)) 37, 13 | [ 33,645 [ 0 eeeeeenn(5,963)]ceveeeeeeiinn O e O [ 3,719 il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . |AFS Security .......... . 10/31/2017 |. 03/15/2028 |....ccoeeuenna T [ 200,000 [15-MAR-2028  |.....ecee (4,380)]-ciiieeees O Joeee (M7 18,557 e [ 16,822 [ 0 feeeeeenn (2,982)]eececin O e O e 1,889 | i (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . |AFS Security .......... . 10/31/2017 |.03/15/2028 |.......cccuvenn T fereeinnne 100,000 [15-MAR-2028  [....eeeeea (2,190)fccceeeiiiiecn O [ (B9 9,278 | | 841 0 feeeeeeee (1,490 O e O o980 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: AUD/USD
AUD/USD 15-MAR-2028 . |AFS Security .. . . 10/31/2017 |. 03/15/2028 |.....cceecunnnn T feueies 1,100,000 [15-MAR-2028 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .......... . 01/25/2018 |. 03/14/2030 |.........ccoon T fenness 1,431,000 [14-MAR-2030  |.......... 36,450 |.....oooveeeennn O ferneenn . 17,733 [ ... 89,650 [ .ocenniin .l 207,059 o 0 eeeeenn(66,550)...ceeeeeeiinnn O feueeeneiiinnn O [ 16,711 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .......... . 01/25/2018 |.03/14/2030 |......cceccenn T feueeies 2,575,800 |[14-MAR-2030  |..........65,610 [ceeeeeeriunnnns O fereeeeen 31,919 [ 161,370 | i |+l 372,706 | 0 feeeees (119,790). e O e 0 fe...030,080 | e (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .......... . 01/25/2018 |.03/14/2030 |........ccoeen T fereeinnne 286,200 [14-MAR-2030  |...evveeeen 7,290 oueeneeeeeeeinn O e 3,547 i 17,080 [ oo [ 4412 0 feeeeeen(13,310) e O v O e 8,342 il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .......... . 01/25/2018 |.03/14/2030 |......ccccuenna® feueeenne 572,400 [14-MAR-2030  |.......... 14,580 |....oeeereeiee O e 7,093 [ 35,860 [ oo [l 82,824 | 0 eeeeena(26,620)].cveeeecenn O [ O 6,684 | il (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2030 . |AFS Security .......... . 01/25/2018 |.03/14/2030 |........ccoeen T fereeinnne 143,100 [14-MAR-2030  |ooeeeeennn 3,645 | O | 1778 . 8,965 e 20,706 [ 0 feveeenen (8,855)].ceveeeeeiinnn O e O e BT (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2027 . |AFS Security .......... . 01/25/2018 |. 03/14/2027 |...oeevvuenin T e 428,760 [14-MAR-2027  |.......e.. 10,395 |oueeiiiiiiiii O . 5,182 0. 26,385 [ [ 43,731 | 0 fueeeeeen(19,965)].ceceeeiin O e 0 e 08,357 s (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2027 . |AFS Security .......... . 01/25/2018 |. 03/14/2027 |....ocovennnnn T [ 857,520 [14-MAR-2027 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSIAP: GBP/USD
GBP/USD 14-MAR-2027 . |AFS Security .......... . 01/25/2018 |. 03/14/2027 |...oeevvuenin T e 142,920 [14-MAR-2027  |..eeveeeeen 3,465 |t O [ 1727 [ 8,785 [ [l 14577 | 0 feeeeneen (6,655)].eeeecinn O e O e 1,119 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 |. 06/29/2030 |.........ccceu®fenecees 1,168,600 [20-JUN-2030  |..........10,800 |...couvveeneenn 0 | 28,920 | 52,550 | e [ 120,041 0 eveees (11,400)..cveeeeecinnn O e 0 e 14,009 | Lol (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... . 06/14/2018 |. 06/29/2030 |..........cc...®foece... 116,860 [29-JUN-2030  |...........1,080 [.....ooocnnn O )i 2,892 5,265 | i | 12,99 0w (1,140)]- O O e 1,401 | e (100/100) .....




STATEMENT AS OF SEPTEMBER 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

8'903

1 2 5 6 7 9 10 11 13 14 15 17 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Credit Hedge
Hedged, Price, of Un- Quality |Effectiveness|
Used for Date of Rate or discounted Book/ Unrealized of at Inception
Income Maturity Index Premium Current Adjusted Valuation Refer- and at
Generation Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value Code (Decrease) Exposure | Entity (b)
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |[.06/14/2018 |.06/29/2030 |....cceeveeeeead |erneies 350,580 [20-JUN-2030  |........... 3,240 [oeeeeiii O [ 7176 |.......... 15,765 |.vveeeeeen e 38,982 [ 0 feeeeneeea (3,420)-n O e O e 4,203] .......... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .. . Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.06/14/2018 |.06/29/2030 |.... .... 701,160 [29-JUN-2030 ....6,480 ...8,405 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 29-JUN-2030 .. | AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |[.06/14/2018 |.06/29/2030 |.....ceevveeeead |erneies 467,440 [29-JIN-2030  |........... 4,320 [oeeeeeii O [ 9,568 |.......... 21,020 [ .eeeeeeinns [ 51,976 [ 0 feeeeeeees (4,560 O e 0 e 5,603 .......... (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 [HZNBB6KS28 [ 10/31/2018 |. 11/29/2028 |......ovveeeeea 1 e 1,277,000 [29-NOV-2028  |............ (W£10)) R 1 I 15,946 |......... (64,350)] +evvveeees |oeeeernnnn 38,228 |, 0feveennn(66,550)...cceeeeenenn O fereiniiii O s 13,084 | .......... (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 IHZNBB6KS28 [ 10/31/2018 |. 11/29/2028 |......eeeeeeeea 1 |eeee 1,277,000 [29-NOV-2028  |............ (W10)) IO 15,946 |......... (64,350)] «vvvveeens |oeeennnn 38,228 | 0feeeeeea (66,580 O [ O e 13,084 | .......... (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 IHZNBB6KS28 [ 10/31/2018 |. 11/29/2028 |.......eoeeeeea 1| 3,320,200 [29-NOV-2028  |.......... (1,980)]. v 0 e 41,458 |....... (167,310) «eeeeeeeee ferreeeen 99,379 | 0 fveees (173,080)f. e O e O e 33,889 [ ... (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 |...........ccocd e 2,358,720 [27-MAR-2028  |.......... (4,200)]..cveeeeeienn 0 e 48,368 |.......... 15,015 |.vveeeeees e 119,254 Ll 0 feeeeean(23,940) - O [ O e 22,034 | ..oeeeenn (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . |AFS Security .......... Societe Generale .. O02RNE8IBXP4ROTD8PU41 . 03/11/2019 |.03/27/2028 |......eeeveenid |eeennnns 112,320 [27-MAR-2028  |............ [:0[0)) R 1 R 2,303 [c.eeeeines 715 oo [ 5679 | 0 feeeeeene (1,140) e O e O e 1,049 ... (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . |AFS Security .. . Societe Generale .. 02RNE8IBXPAROTD8PU41 |. 03/11/2019 |. 03/27/2028 |.... ... 336,960 [27-MAR-2028 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 27-MAR-2028 . |AFS Security .......... Societe Generale .. O02RNE8IBXP4ROTD8PU41 |.03/11/2019 |.03/27/2028 |........eeeeeeid|oennne 1,010,880 [27-MAR-2028  |.......... [R:1[0)) A 1 20,729 |........... 6,435 [.ooeeeieis o 51,109 [ 0 feveees (10,260).cceeeeeeienn O v 0 e 9,443 .eeeis (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSIAP: GBP/USD
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUVZVQFKUOQSJ21A208 |. 07/17/2019 |. 09/17/2031 |....ccoeeunnnc T [ 1,615,770 [17-SEP-2031  |.......... (7,085)]-ceveeeeeenn 0 e 12,149 |....... (127,985)] .vvvveeees |oeeeenn 15,728 | 0eeeeena(86,515)[.eecein O e O e 21,824 | ool (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSIAP: GBP/USD
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOGSJ21A208  |. 07/17/2019 |.09/17/2031 |......cccuvnenn T ferneenne 372,870 [17-SEP-2031  |.......... [QCEE)) R | IO 2,804 |......... (29,535)] vvveeeeenn forrrnnnennn 3,628 fouveeeeeninn, 0 feeeennn(19,965)]..ceeeeeeinn O e O e 4,921 s (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSIAP: GBP/USD
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VOFKUOQSJ21A208  |. 07/17/2019 |. 09/17/2031 |...ccorvenenia T feeeienie 372,870 [17-SEP-2031  |.......... (1,635)]- e 0 [ 2,804 |......... (29,535)] .vveeeeeins [ 8,628 [t 0 feeeneen(19,965)].eecein 0 e O e 4,921 s (100/100) .....
Hedge of Fixed Rate CREDIT AGRICOLE
CURRENCY SWAP, CSWAP: |Foreign Denominated CORPORATE & . CSIAP: GBP/USD
GBP/USD 17-SEP-2031 . |AFS Security .......... INVESTMENT BANK ... 1VUV7VQFKUOGSJ21A208  |. 07/17/2019 |.09/17/2031 |......cccvvnenn T fereeenne 124,290 [17-SEP-2031  |............. [(715) RN | R, 935 | (9,845) «eeeeee ferreeeeen 1,200 [ 0 fuveeenen (8,655)]ceeeeeecienn O e O e 1,640 [ cveeeeens (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/06/2020 |.06/20/2026 |...............1|ceecee 1,645,500 [20-JUN-2026  |........... 6,900 |-eevieeeeeeen 0 e 25,331 |......... (28,575)] cvvvveeee |oeeeenn(10,264)]. 0 feeeeees (17,900)-eeeeen O e O e 10,792 | oo (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . . 02/06/2020 |.06/20/2026 |..........c.coid|eerinnnns 219,400 [20-JIN-2026  |....eeeennnnne 920 .1(100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 20-JUN-2026 . |AFS Security .......... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |.02/06/2020 |.06/20/2026 |...............1]ceecee 5,375,300 [20-JUN-2026  |.......... 22,540 |.oeoiiieee . O | 82,748 |......... (93,345)] .eveeeeenn [ (33,83 0eeeeeea(55,860)...ceeeeeen O feeeeeiii O e 35,254 | .......... (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . |AFS Security .......... LLC i 17331LVCZKQKX5T7XV54 . 09/23/2020 |. 12/02/2030 |...ovvevveeea | 1,276,740 [02-DEC-2030  |......... (51,930)f.ceeeeiieeenn O [ (1,083).......... 27,990 [ oo | 47,081 | 0feeeennn(20,520).ceeeececcieenn O v O e 15,864 | .......... (100/100) .....
Hedge of Fixed Rate Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . |AFS Security .......... LLC v 17331LVCZKQKX5T7XV54 . 09/23/2020 |. 12/02/2030 |......eeeeeeeead|onnnnnns 283,720 [02-DEC-2030 |......... (11,540)..cceeeen O s (236))-....ceene 6,220 ......cce. |, 10,462 |................ 0fceeeeee (4,560)].cceeeee O feeeie O 3,525 oueennns (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 Morgan Stanley
CURRENCY SWAP, CSWAP: |Foreign Denominated Capital Services . CSWAP: AUD/USD
AUD/USD 02-DEC-2030 . | AFS Security .......... D-1 s Currency..... LLC wereeeieeeeenas 17331LVCZKOKX5T7XV54  |. 09/23/2020 |. 12/02/2030 |......eeennn... 1|t 4,359,370 |02-DEC-2030  |....... (177,312 et [ . (3,629)|.......... 95,571 | eevvvvin feres 160,755 |.eeeevenees [V (70,085)].ccvvveeees [V PO (V)] 54,166 [ .......... (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........... | Currency..... LLC .. .. |7331LVCZKQKXST7XV54 |. 03/08/2022 |. 03/22/2032 |...euvvvvvvnnn 1 ]eeeinns 3,265,800 [22-1AR-2032 ..(49,050)] (90,600) ... voon (47 ,437))... ... (42,450)|.... .| (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 wereeeieeeeeiees 17331LVCZKOKX5T7XV54  |. 10/13/2022 |. 10/30/2027 |............... L P 488,100 [30-0CT-2027  |......... (14,325). e [V 3,199 ...t (69,925)] .eevvvnnnns fornenns (76,564)....cccvvnnnnnns [ . (5,700)[ceeeeeinnns [V PO (U 4,285] .ooeennnnn (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 17331LVCZKOKX5T7XV54  |. 10/13/2022 |. 10/30/2027 |............... L 976,200 [30-0CT-2027  |......... (28,650)(..0vvvvernnnnns [0 6,398 |....... (139,850)( .evvunneen [ (153,128)]..vvveeeeiennn [V . (11,400)]...cevvennnnnns [V R [N R 8,569 | .......... (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 |............... ... 3,211,800 [05-JUN-2031  |eeeeeeneenee [V (52,187).......... 18,738 |....... [QETRISTV) I (46,831)[...cceeeenennnns [V (84,161)].cccvveeeees [V PO (V)] 44,512 (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: EUR/USD
EUR/USD 05-JUN-2031 . | AFS Security .......... D-1 s Currency..... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/30/2024 |. 06/05/2031 |............... L} . 7,494,200 |05-JUN-2031  [.....ceennnnnnns 0f...... (121,775)cevve 43,722 1....... (318,150)( cevveneens [ (109,273)).vvvveeeeannnn [V I (196,375)).vvvveeeeeennnnn [V R Ofienns 96,862 ....eenn.. (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 |............... ... 2,151,600 [05-JUN-2031  |eeeeeennaenee [V (24,39)|.......... 11,889 |........ [ERS10[0)) [ A (33,408).....ccevnnnnnns [V (56,107)]+eevvvnneeees [V PO (V)] 27,809 cevvennnns (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  |.eeevennnnnne (U R (54,884)|.......... 26,750 |....... (181,125)[ ceveneees o (75,167)]..ccvvvennnns [V I (126,241))0veveeceennnn [V R Ofienns 62,571 cevrennnns (100/100) .....
Hedge of Fixed Rate
CURRENCY SWAP, CSWAP: |Foreign Denominated . CSWAP: CAD/USD
CAD/USD 10-JUL-2034 . | AFS Security .. .. |D-1...........| Currency..... Citibank, N.A. .... 570DZWZ7FF32TWEFA76 . |. 06/06/2024 |.07/10/2034 |.... P 1 2,922,695 [10-JUL-2034 TV (10, 179)|... . .oee....(38,185)] ... .oo.n...(26,332)]... .. 0]........ (28,006).... 0. ..45,703
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (626,400 (263,418) 974,756 (1,912,047)) XXX 1,834,251 0 (3,421,311 0 0 1,113,856
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (626,400 (263,418) 7,221,744 (1,912,047)) XXX (27,790,770 0 (3,421,311 0 0 9,296,885
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0
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 (359,789)|....... (671,048)] cevvveenns [oeennns (671,048)......... 319,559 |..ovvviiins [ [V R (U R 215,776 | ...eennen. 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 ... | vevnnnininnnnns & Co. LLC .evvveenns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 06/09/2032 |............... 1f.... 250,000,000 [JUN-2032  |eeeeeiiieeeeeee (U [V (487,211)|...... 9,050,468 ........ce. [onneen 9,050,468 |....... (225,201)].cevveeeeeeee [V [V PO 0f..... 3,467,683 | .......... 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 ... | vemmnnnnnnninns & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 03/09/2033 |............... 1f.... 275,000,000 MAR-2033  |..eeeeiiiiinnns [ [V IO (329,587)|...... 4,907,734 | .oevennnn [ 4,907,734 |....... (377,927 e [ [V R 0f..... 3,995,513 .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.441500 30-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 09/30/2029 |............... 1f...... 14,159,000 [SEP-2029  |oeeeiiiiiieeene (U [ . 359,277 |...... 1,325,095 [.evvenenes fonnnes 1,325,095 |....... (330,870)[...ceeeeeeennnn [V [V PO [V 158,346 [ .......... 0002 .eovvennnnnn
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK|LLC/Morgan Stanley
SOFRRATE.USD .......... |Products .... . N .. |& Co. LLC ........... WAMBYERMS7OXFZUOY219 |. 05/22/2023 |.05/22/2030 |.... (885,103)f..... (4,385,796)] ..evvvnnnnn feunnn (4,385,796)... 356,351
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearne
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.961500 22-
SOFRRATE.USD .......... Products ............... D1 e i & Co. LLC «evvreennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2050 |............... 1f...... 20,000,000 [MAY-2050  |oeeeeeeennnnns (U [V (298,127)|..... (9,190, 775) vevvveeees |onnee (9,190,775)|.......... 86,658 |......ccevnnnnnn [V [V PO [V 506,533 | .......... 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 .610000 22-
SOFRRATE.USD .......... Products ............... D1 e s & Co. LLC ..oeveennns WAMBYERMS70XFZUOY219  |. 05/22/2023 |. 05/22/2030 |.......euuv.... 1f..... 37,000,000 MAY-2030  [oeeeeiiiiiinnnns [ 0f.... (1,000, 174)..... (5,265,542)] ...ceeevvnn |onee (5,265,542)|...... 1,036,540 [...ccvvvnnnnnnns [ [V R (U R 439,500 | .......... 0002 .oovvvnnnnne
CL INTEREST RATE SWAP,|Cash flow hedge LCH. Clearnet | (|| | SiP: 018
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 0.608700 22-
SOFRRATE.USD .......... Products ......c........ D1 i e & Co. LLC ..ovvennnes WAMBYERMS70XFZUOY219 |. 05/22/2023 |. 05/22/2030 |....cevvuunrees 1f..... 22,000,000 [MAY-2030  |ocieiiieieennns [ 0f...... (648,364))..... (3,132,331)] . evvvvnnns fennns (3,132,331)]......... 616,479 |......ccevnnnnns [ [V T [0 261,324 .......... 0002 .oovvnnnnnns




STATEMENT AS OF SEPTEMBER 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

01903

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 0.300400 22-
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 05/22/2025 |....vevuevees L 61,000,000 MAY-2025  |oreeriiennnnes (1) 01.....(2,261,279)|.....(1,531,066)( ....c0cnve |ovee (1,531,066)|...... 1,954,427 | (1) (L] S () 244,209 | .o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanle 1.625300 01-
SOFRRATE.USD .......... [Products .... . reens .. |& Co. LLC ........... WAMGYERMSTOXFZUOY219 [.05/22/2023 |.03/01/2028 |.....ccorvevvrd fovurnnes 7,727,273 |MAR-2028 ...203,374 |.........486,753 | ... ... 486,753 |....... (178,046)]. 0.
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.618800 01-
SOFRRATE.USD .......... Products ...eeeeeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeveves L 5,909,001 [AR-2028  [oeeereriinnnne (1) L S 155,752 |......... 373,450 [ cveeevees [ 373,450 |....... (136,389)[.....veveneene (1) (L] S (1) R 54,633 | oo 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.612200 01-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvvneve L - 6,545,454 MAR-208°  |.cecerriennne (1] (L S 172,784 |......... 415,047 | o 415,047 |....... (151,382)) v (1] (L] (1) 60,516 | v.vevenenn 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.611300 01-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveeveves L 4,545,455 MAR-208  |.ceeeeurinnene (1) L S 120,013 [......... 288,358 |.vevevens e 288,358 |....... (105, 124)...c.oveeeene (1) (L] S (1) R 42,005 o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.611500 01-
SOFRRATE.USD .......... Products .o.eeeeee )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeee L - 7,090,909 MAR-2028  |eeiriennes (1] (L S 187,212 [ecvenene 449,793 [ v [ 449,793 |........ (163,984)).....covennene (1] (L] (1) 65,559 | vovennne 0002 ..oveee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.602860 01-
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 03/01/2028 |....veveevees L 4,545,455 MAR-208°  |.ceceeurinnene (1) L S 120,244 |.......... 289,583 [ vevvevenes [ 289,583 |....... (105,359 v (1) (L] S (1) R 42,005 o 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.603400 01-
SOFRRATE.USD .......... Products .o.oveveeene )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vvneeve L - 4,545,454 MAR-208°  ooeceeirinene (1] (L S 120,229 |......... 289,505 [ vuvvens ferrene 289,505 |....... (105, 344)..veveene (1] (L] (1) 42,005 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 1.604350 01-
SOFRRATE.USD .......... [Products .... . e .. |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.05/22/2023 |.03/01/2028 |.... R 1 4,545,455 |IAR-2028 ...120,203 |.........289,367 | ... 122.289,367 |....... (105,318)|. L0f.
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.614180 01-
SOFRRATE.USD .......... Products .e.oeveeee. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 03/01/2028 |....vveeeeve L - 4,545,454 MAR-208°  [eceieeiinnne (1] (L S 119,935 |......... 287,940 | v o 287,940 |....... (105,043)[...c.ovenee (1] (L] (1) 42,005 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 1.509300 23
SOFRRATE.USD .......... Products ...oeveeeee. 155 RN IS & Co. LLC voveenes WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vevuevevee L 7,918,782 JJN-2022  |eeeeeennen (1) L S 189,875 |...... 1,109,339 [ c.vvenene fernene 1,109,339 |....... (183,835)[.....cvennee (1) (L] S (o) - 10,13 | vveenee 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510800 23-
SOFRRATE.USD .......... Products .o.oeveeene. )55 RO ORI & Co. LLC vveenee WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvneee L - 8,314,721 JN-2022  |eerrienes (1] (L S 199,310 |...... 1,163,962 | cveveeens fornen 1,163,962 |....... (192,966)[...c.oveneene (1] (L] (1) - 115,618 | o.veveeee 0002 ..o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.510700 23-
SOFRRATE.USD .......... Products ...eeveeeee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveves L 6,928,934 [JN-2032 [ (1) L S 166,005 [......... 970,015 |.vevevens e 970,015 |....... (160,809)]. . vvvvvne (1) (L] S (1) R 96,349 | vevenene 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.520200 23
SOFRRATE.USD .......... Products .o.oveveeee. )55 RO ORI & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 06/23/2032 |....vvnneve L - 8,116,751 JUN-2032  [eoveeeeinene (1] (L S 194,210 |...... 1,131,001 |eeeeens o 1,131,001 [....... (188,002)]..vvvvvne (1] (L] (1) - 112,866 | ..ovenene 0002 ..o
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.526300 23
SOFRRATE.USD .......... Products ...eeveevee. 155 RN IS & Co. LLC v WIAMBYERMSTOXFZUOY219 . 05/22/2023 |. 06/23/2032 |....veveeveves L 7,720, 8120N-2022  |eeeeeiennee (1) L S 184,518 |...... 1,072,732 | cevvrvees o 1,072,732 ]....... (178,603).vevvverne (1) (L] S (o) - 107,360 | vovevenenn 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 1.637500 05-
SOFRRATE.USD .......... Products .o.oeveeene. D1 e .o |& Co. LLC e WIAMBYERMS7OXFZUOY219 . 05/22/2023 |. 11/05/2031 |.vvvvenene L 67,819,000 Nov-2031  [oeiiiiine (1] 01.....(1,592,946)|..... (8,236,206 ....cecnvev |oveve (8,236,206)|....... 1,525,650 [-v.vevveenenn (1] (L] (1] 903,634
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 . 12/06/2022 |. 12/08/2032 |....eeveevevee L 19,300,000 PEC-2022  |oreveereereees O fereeieieieenn O e 285,899 |......... RRKIRT: 2 I 133,182 |....... (265,315))-.vevreeene (1) (L] S () 216,242 | oo 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 . 04/12/2023 |. 04/14/2028 |....vveevee L 21,000,000 [APR-2028  [ooeoeieiiienn O [ O o 314,297 | 9,050 |veveeens v 9,050 |....... (240,97 ). (1] (L] (1] 197,549 | v 0002 ..ooneee
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.297500 14-
SOFRRATE.USD .......... Products ....cooeevee. D1 e | e 4 Co. LLC coveennens WIAMBYERMSTOXFZUOY219 |. 04/12/2023 |. 04/14/2028 |....vveeveves L1 21,000,000 [APR-2028 [ (] P [ 313,505 [.....onnene IRk I RN 5,153 ]....... (240,251)].0cveveee (] P [ N o) R 197,549 | .o 0002 ............
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1 2 3 4 5 6 7 9 10 11 13 14 17 18 19 23
Cumulative
Prior
Description Year(s)
of Item(s) Strike Initial Cost Hedge
Hedged, Price, of Un- Total Current Effectiveness
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's at Inception
Income Schedule/ of Maturity Index Premium Current Adjusted Valuation | Exchange (Amorti- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) Year Carrying Increase/ | Change in zation)/ Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Income Value (Decrease) | B./A.C.V. | Accretion (b)
CL INTEREST RATE SWAP, [Cash flow hedge LCH. Clearnet [ [ | | . SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| LLC/Morgan Stanley 3.129390 08-
SOFRRATE.USD .......... PrOdUCES wovveverveeres D=1 woveeieis e & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/04/2023 |. 05/08/2028 |....veveuveveid fonee 16,015,000 MAY-2028  |oeeverriennnns {1 SRRSO S 255,520 |.......... 93,091 [.evvererves frreennnnn 93,001 | (200, 716)]- . vevvveenes (1) 0 foreereernne 0 o 152,047 | ool ] 0002 e
CL INTEREST RATE SWAP, LCH. Clearnet | | | SIP: 0IS
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.595000 14-
SOFRRATE.USD .......... [Retirement Products . . |& Co. LLC ........... WAMBYERMSTOXFZUOY219 |.07/12/2023 |.07/14/2033 |.... R 1 75,000,000 [JUL-2033 SO . ...990,973 |..... (1,595,851) ...cucnves |oon.. (1,595,851)|....... (914,669). 0.
CL INTEREST RATE SWAP, LCH. Clearnet | | | SIP: 01S
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 3.962500 07-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoeoevees [ eerereriiiinnns & Co. LLC voveenes WIAMBYERMS7OXFZUOY219 . 09/05/2023 |. 09/07/2033 |.veveveuveveid fennee 75,000,000 [SEP-2033 SOF  [covevvrnnnee (L] USSR SO 879,868 |.....(3,736,625)| ... |..... (3,736,625)|....... (797,438))..cnvevenene (1) 0 foveereernne 0 o 1,121,308 | el ] 0002 e
CL INTEREST RATE SWAP, [Cash flow hedge OV Group oo SIP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley
SOFRRATE.USD .......... Products wovevereevens D=1 woieiiins e & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2025 |....eevevrvend fenee 65,000,000 (249,555)|.......... 748,042 | .o [ 746,082 [ (92,076)...veveeenne (1] 0 fvreevrerenes 0 320,861 | .ot | 0002 e
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.501300 11-
SOFRRATE.USD .......... PrOdUCES +ovveverveeres D=1 woieieis e & Co. LLC vovevnes LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2033 |.vuveveuveven 1 feanee 15,000,000 [0CT-2033 SOF ~ |vuvevvvnennns [() SRR SO 141,746 |.....(1,381,490)] .....onvnn |oonn (1,381, 490)....... (123,562). v (1) 0 fovevererernnes O e 225,445 | .ol ]0002 o
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.496700 11-
SOFRRATE.USD .......... Products wovevereevens D=1 woieiiins e & Co. LLC vvevnens LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2033 |.vevevevrvenn fenee 15,000,000 [0CT-2033 SOF  |vuvevvvvnnnes {1 SRR IS 142,037 |..... (1,376, 119)] ..covnns [oon . (1,376, 119)] ... (123,867)[..venveveneene (1] 0 fvrverereernne 0 o 225,445 | .ol ]0002 e
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.274990 11-
SOFRRATE.USD .......... PrOdUCtS +ovveverveers D=1 wovieieis e & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 10/06/2023 |. 10/11/2053 |....vevevevrid [oenee 7,417,647 |0CT-2053 SOF  |ovveuveennnnes (L] USSR SO 100,968 |.....(1,287,391)|.cvevenns |ovnn (1,287,391)....... 23,769 [.vovenrennene (1) 0foreerrerenes 0 e 199,896 | .ol | 0002 .
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.313300 15-
SOFRRATE.USD .......... Products wovevervevens D=1 woieiiis e & Co. LLC vovevnens LCZ7XYGSLJUHFXXNXD88 . 11/02/2023 |. 08/15/2033 |....veveuvrvend fenee 53,100,000 [AUG-2033 SOF  [..vevrviuinee (1) SRR | I (523,751)|....... 4,059,643 | ...c.ocvene |- 4,059,643 ... 462,653 [.oonvevinnene (1] 0 fovrverereerenns 0 [ 791,148 | il ]0002 e
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanle; 3.500500 15-
SOFRRATE.USD .......... [Products .... . |& Co. LLC ........... LCZ7XYGSLJUHFXXNXDBS |. 12/18/2023 |. 12/15/2033 |....evevrreeena® |ouevee. 9,789,500 [DEC-2033 SOF (127,755)|..........179,885 | ... ...179,885 |. L0f.
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.095000 10-
SOFRRATE.USD .......... Products wovevervevenes D=1 woieiiis e & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |...eveveevrvend fonee 48,000,000 [APR-2031 SOF  [.oveveviunee {1 SRR I 307,656 |.....(2,284,172)] ........... [..... (2,284,172)|..... (2,284, 172)) v (1] 0 foveverereerenes 0 o 813,235 | o ]0002 e
CL INTEREST RATE SWAP, [Cash flow hedge CVE Group eeeeenn SUP: OIS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.093500 10-
SOFRRATE.USD .......... PrOdUCtS +ovveverveers D=1 wovieieis e & Co. LLC vovevenes LCZ7XYGSLJUHFXXNXD88 . 04/08/2024 |. 04/10/2031 |....veveuveven 1 fenee 28,500,000 [APR-2031 SOF  [.oveuvvrnnee {1 SRRSO S 180,247 |..... (1,353,729) ...covnenn |- (1,353, 729)|...... (1,353,729)) v (1) 0 foreereernnes 0 e 364,108 | ...l | 0002 .
CL INTEREST RATE SWAP, [Cash flow hedge O Growp | e SIiP: 01S
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 4.219100 02-
SOFRRATE.USD .......... Products wovevereevens D=1 woieiiins e & Co. LLC vvevnes LCZ7XYGSLJUHFXXNXD88 . 04/30/2024 |. 05/02/2034 |....eevvevrven ] fonnee 15,000,000 [MAY-2034 SOF  |v.vevvvvnnnes 1) SRR | I 84,190 [.....(1,172,708)( ..oovenn |oonn(1,172,708)..... (1,472,708)].....ccvvnee (1] 0 fvreererrnes 0 o0 .232,280 | e | 0002 e
CL INTEREST RATE SWAP, LCH. Clearnet | || | | FSiiP: 01S
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.160000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eooevees [ eerererrininnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 03/09/2033 |...vvveevvenad fonne 275,000,000 MAR-2033 SOF  |v.vevvevennnees {1 SRRSO S (76,957)|...... 6,335,144 | ..o |..... 6,335,144 ... 6,335,144 [...ovvennee (1) 0foreeerernnn 0 [ 3,995,513 | ..ol | 0002 o
CL INTEREST RATE SWAP, LCH. Clearnet | | | | | FSiiP: 018
REC SOFRRATE.USD, PAY [ Interest Rate Exposure INTEREST RISK| LLC/Morgan Stanley 4.148000 09-
SOFRRATE.USD .......... Retirement Products . [D-1 .eoovovens [veveverueeinnns & Co. LLC v WIAMBYERMS7OXFZUOY219 . 05/13/2024 |. 06/09/2032 |....vvevvrvcnid fonnee 250,000,000 [JUN-2032 SOF  |.v.vveveennees (L) R SO (77,008)|......6,319,238 |........... |...... 6,319,238 |..... 6,319,238 [...oovrviinnne (1] 0 vrervrernne 0 [ 3,467,683 | ... | 0002 ...
CL INTEREST RATE SWAP, [Cash flow hedge O Growp 1 e SIP: 0IS
REC SOFRRATE.USD, PAY [mortgage derivative INTEREST RISK| Inc. /Morgan Stanley 3.237500 23-
SOFRRATE.USD .......... Products .oooeeeeeeee D=1 wovieiiies [eeiiiiiins 4 Co. LLC covevnnes LCZ7XYGSLJUHFXXNXD8B _|. 09/19/2024 |. 09/23/2034 |.....oveeveeeid fonnes 30,000,000 [SEP-2034 SOF  [.ovovevennnes o) PP ] SO (10,743) (127,552)] cvvoveneee |ovenens (127,552))...... (127,552 (] P 0 oeenieinne 0 o 474,017 | ol ]0002 e
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 0 (2,408,322 (4,947,741) 8,770,679 0 0 XXX
Foreign Currency Hedge Morgan Stanley
CURRENCY SWAP, CSWAP: [- Limited Capital Services . CSIAP: GBP/USD
GBP/USD 31-MAR-2025 . [Partnerships/Alte .... |BA ....ccc.... currency..... LLC wevvereriereine 17331LVCZKOKXST7XV54 |, 07/28/2023 |. 03/31/2025 |..veevrvcrnnd focenanee 4,497,395 [31-MAR-2025  |.......... [E000%)) IR AR 8,543 (183,683)[ ...vcuveee [ovnee. (183,653)]..... 7,055 (232,925 0 fovreeererenees 0 [ 15,879 | e | 0004 ..
Foreign Currency Hedge
CURRENCY SIAP, CSWAP: [- Limited Barclays Bank, PLC . CSIIAP: GBP/USD
GBP/USD 07-AUG-2029 . [Partnerships/Alte .... |BA ............ CUPTENCY.vee | ceenereeeseennseeneeas GBGSEF7VJP5I70UKS573 |. 03/27/2024 |. 08/07/2029 |..vevvvevneid foenee 4,500,617 J07-AUG-2029  |..veoiiiennanes o) PP ] SO (13,272) (331,956)].evvovevene |oveeens (331,956)f..nnnns (56,309) (275,647 0fieeniieinnae 0 feennn.n. 49,582 | ... | 0004 ...
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange (5,005 (4,729 (515,609) (49,254) (508,572 0 XXX
1169999999. Subtotal - Swaps - Hedging Other (5,005 (2,413,051 (5,463,350) 8,721,425 (508,572 0 XXX
DS SELL, CDS: ‘ ‘ CITIGROUP GLOBAL ‘ | ‘ .............. CDS:
(CMBX.NA.8.AA), ...... CDS: (CMBX.NA.8.AA), |DB~C .......... CREDIT RISK | MARKETS INC. ....... MBNUM2BPBDO7JBLYG310 _|. 02/17/2021 |. 10/17/2057 |...veveveeeid fonnes 10,000,000 |(CMBX.NA.8.AA) |......... (25,000))-0vveverieens 0 o 109,093 |..evevcnnene. 191 | oo (61,469)] v [ TN o] P 4,875]....ceevevenn. 0.0 10,000,000 |1 ........ [0003 ............
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STATEMENT AS OF SEPTEMBER 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
DS SELL, CDS: CDS: (CMBX.NA. 15.AAR), JP MORGAN ZBUT11VBOBEZRVTIIT807 i'c'Mé'x'.'NA'.'{é?giA
(CMBX.NA.15.ARR), oo | i DB-C ...ccon CREDIT RISK |SECURITIES LLC ... cevrenieiiiiniiieeennnnn . 01/25/2022 |.11/18/2064 |............... ... 5,000,000))  feeeeees (42,406).....ccevvnnnnns [ . 19,028 |......... (30,0835)] .eevvvenns frnans (57,834)ceeeeenenns [V PO (U KV (:7. I 0f..... 5,000,000 |1 ........ 0003 .evvvennnnes
(DS SELL, CDS: CDS: (CMBX.NA.15.AAA) , P MORGAN ZBUT11V80BEZRVTIT807 (CUBX NA 15 ARA
(CMBX.NA.15.AAR), weve | DB-C .......... CREDIT RISK | SECURITIES LLC ... ceeerrieiriiiiieieiiinnns . 01/25/2022 |. 11/18/2064 |............... ..., 5,000,000p ... (42,406)]...0vvvvvnnnnnns [ 19,028 |......... (30,035)] ceunennns frevennnen (57,834)).ceiinnnnnnns [0 Ofiiiinnnns 3,462 | 0f..... 5,000,000 |1 ........ 0003 ..oevvnnnnns
1189999999. Subtotal - Swaps - Replication - Credit Default (109,812 0 147,149 (59,879) XXX (177,137 0 0 11,799 0 20,000,000 [ XXX XXX
1229999999. Subtotal - Swaps - Replication (109,812 0 147,149 (59,879)] XXX (177,137 0 0 11,799 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 3,838,666 (4,947, 741)) XXX (34,572,762 8,770,679 0 0 0 33,860,382 | XXX XXX
1369999999. Total Swaps - Credit Default (109,812 0 147,149 (59,879) XXX (177,137 0 0 11,799 0 20,000,000 [ XXX XXX
1379999999. Total Swaps - Foreign Exchange (631,405 (263,418) 970,027 (2,427,656)] XXX 1,318,642 (49,254), (3,929,883 0 0 1,179,317 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 (741,217 (263,418) 4,955,842 (7,435,276)) XXX (33,431,257 8,721,425 (3,929,883 11,799 0 55,039,699 | XXX XXX
Foreign Currency Hedge
CURRENCY FORWARD, - Limited
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... Deutsche Bank AG .. 7LTWFZYICNSX8D621K86 |. 07/25/2024 |. 10/25/2024 |............... L} . 3,350,160 .......... EUR/USD |..eeeeeennnes (U [V O [V (79,766 ..eveeeens |oeeenee (79,766)|........... 2,827 |ouennnnn [E755%)) IO [V PO (U 4,384 ..o 0004 ...oeeennnee
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
GBP/USD ...oevevviinnnns Partnerships/Alte .... |BA ............ Currency..... NoA KB1H1DSPRFMYMCUFXTO9  |. 09/04/2024 |. 11/05/2024 |............... L 918,988 |.......... GBP/USD |.eevvvennee [ [V PR (U R [QE: 7)) [ R (18,829))........... 1,128 1......... (IR [V R [N R 1,443 cooeeenens 0004 ....ovnnnnnn
Foreign Currency Hedge
CURRENCY FORWARD, - Limited Wells Fargo Bank,
EUR/USD ..o Partnerships/Alte .... |BA ............ Currency..... No A s KB1H1DSPRFMYMCUFXTO9  |. 09/27/2024 |. 10/01/2024 |............... L O 9,185.......... EUR/USD |..eeeeeennnes (U [V O (U () I R ()] IO [V PO (2] IO [V PO (U 2| s 0004 ...oeeennnee
Cash flow hedge
FWD COMMIT, UMBS 30YR|mor tgage deri\?ative INTEREST RISK| Goldman Sachs | | | | | UMBS  30YR
TBA(REG A) .eevvrnnnnnne Products ............... D1 e s International ...... W22LROWP2|HZNBBBKS28  |. 09/19/2024 |. 11/14/2024 |............... 1f..... 50,000,000 [TBA(REG A)  |oeeeeeeeeeenns [ [V PR 0f...... (194,464)] .eevvennnes [oennnns (194,464)\....... (194,464)....0vvnvnnne [ [V PR Ofienns 87,781 s 0002 .oovvvnnnnns
Cash flow hedge
FWD COMMIT, UMBS 30YR[mortgage derivative INTEREST RISK|Bank Of America | | | | | MBS 30YR
TBA(REG A) .eeeeeeennes Products .....cc....... D1 i e NA s BATYDEB6GKMZ0031MB27 ). 09/11/2024 |. 10/15/2024 |............... 1f...... 86,000,000 |TBA(REG A)  [oieeerenuanees (U] [ T 0f...... (114,679)] cevveneees s (114,679)....... [QRENCTE) [ [ T ()] R 87,170 e 0002 .oevvnnnnnes
1439999999. Subtotal - Forwards - Hedging Other 0 0 0 (407,761) XXX (407,761 (305, 188) (102,573 0 0 180,780 [ XXX XXX
1479999999. Subtotal - Forwards 0 0 0 (407,761) XXX (407,761 (305, 188) (102,573 0 0 180,780 [ 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 (626,400 (263,418) 7,221,744 (1,912,047)) XXX (27,790,770 0 (3,421,311 0 0 9,296,885 | 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 9,428,696 425,114 (2,413,051 7,509,966 | XXX 7,509,966 11,461,339 (611,145 (965,026) 0 25,923,504 | XXX XXX
1719999999. Subtotal - Replication (109,812 0 147,149 (59,879)] XXX (177,137 0 0 11,799 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 8,692,484 161,696 4,955,842 5,538,040 [ XXX (20,457,941 11,461,339 (4,032,456 (953, 227) 0 55,220,479 XXX XXX
(a) I Code Description of Hedged Risk(s) I
(b) 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 SEPTEMBER 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- QM- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUA ..t [ 257 |....... 257,000,000 FUTURE SEP 24 ........ Products ............... 12 Rate........... 12/16/2024 [ ..ooeeeee SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2316 |....... 95.2700 |eeeeeeeennns 14,456 |.ooveveieiiiiiiees [V} . [N F (V] . 0. 1,260,328 |...... 1,260,328 |........... 157,512 {0003 ..........cooa|eeeeeenns 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRZ4 ........ feeeeeeieees 257 |....... 257,000,000 [FUTURE DEC 24 ........ Products .........c.... |12 Rate........... .03/16/2025 .| .eeeeeiiiiiieiiiinann SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2466 |....... 95.9600 |....oeeennns 57,825 |.ooiieiiiiis [V} . (VN FOTRR (VN [V R 826,641 |........ 826,641 |........... 167,512 {0003 ..............|.ceeeeens 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRHS ..ot [ereeeiieees 257 |....... 257,000,000 (FUTURE MAR 25 ........ Products ............... 12 Rate........... .06/17/2025 [ ..ooveeeeeieeeeis SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.2766 |....... 96.4850 |............. 80,313 |l [V} . [N F (V] . [ R 508,608 |........ 508,603 |........... 157,512 {0003 ..........cooa|eeeeeenns 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRMS ..o v 257 | 257,000,000 [FUTURE JUN 25 ........ Products ... Rate.. .09/16/2025 .| .eeeviiiiieieiiiiaans SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3066 |....... 96.7900 |.... 331,015 [, 167,512 {0003 ..............|.ceeeeens 2,500
Cash Flow Hedge- CME- Chicago
THREE-MONTH SOFR Mor tgage Der ivatives Interest Mercantile Exchange
SFRUS ...eenn |oveeiiiienes 73 |oeeees 73,000,000 [FUTURE SEP 25 ........ Products ............... [0 P Rate........... . 12/15/2025 [ oo SNZ20JLFKBMNNCLQOF39 . |.04/18/2022 .|....... 97.3266 |....... 96.9350 [............. 20,075 |.oooeeeeeie [V A [ P [V A [V 71,467 |.......... 71,467 ... 44,742 10008 ....cccoenfennnnnens 2,500
1609999999. Subtotal - Short Futures - Hedging Other 256,194 0 0 0 0 2,998,954 2,998,954 674,790 XXX XXX
1649999999. Subtotal - Short Futures 256,194 0 0 0 0 2,998,954 2,098,954 674,790 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 256,194 0 0 0 0 2,998,954 2,098,954 674,790 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 256,194 0 0 0 0 2,998,954 2,998,954 674,790 XXX XXX
nning Cumulative Ending

Broker Name

Cash Balance Cash Balance

Cash Change

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

Economic hedge of bond

6702 X ST
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STATEMENT AS OF SEPTEMBER 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 0 256,194 0 256,194 674,790 674,790
Bank Of America N.A. . ... BATYDEBBGKMZOO31MB27 . |..........Y. Y ... (114,679)].... .. (114,679)).... .. 87,170 ....0
Barclays Bank, PLC . G5GSEF7VJP5170UK5573 . Y. 173,049 |.. .(600,832)|. . 316,372 (468,122)|. .100,807 |..
BNP Paribas .... ROMUWSFPUBMPROBKSP83 . Y. ....8,745 .. . (1,024,125)). .. 47,907 (326,468)|. . 286,762 |..
Citibank, N.A. ... ... 570DZWZ7FF32TVWEFATS .. Y ..1,084,526 ....(694,145)].... . 2,087,731 ... (453,118)].... . 399,175
CITIGROUP GLOBAL MARKETS INC. .....eevvvivvvrnnnnns . MBNUM2BPBDO7JBLYG310 . LY 191 . (61,469)[.... 10,000,000
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . 1VUV7VQFKUOQSJ21A208 . |. Y. 0. .(196,900)|. 0] .. 32,807 |..
Deutsche Bank AG .................. 7LTWFZY1CNSX8D621K86 . |. Y. .20 L (79,766) | O [ . (79,766)|. 4,384 |..
Goldman Sachs International . W22LROWP2|HZNBBBK528 . Y. ..1,267,93 |.. 986,59) ..1,443,787 (1,407,721)). . 214,561 |..
JP MORGAN SECURITIES LLC .. OK3VKCDYPDANNGQDGK 18 . |. Y. .20 (60,071) ...0 (115,668)|. 10,000,000 |..
Morgan Stanley Capital Services 17331LVCZKOKX5T7XV54 . |. Y. ,749,093 |.. (484,026)|. ,837,610 (460,781)]. . 146,945 |..
Societe Generale ......... . 02RNE8IBXP4ROTDBPU41 . Y. . L 24,310 | 0] 2193,078 | oeveeiiiiii i 0f s
Wells Fargo Bank, N. A. KB 1H1DSPRFMYMCUFXT09 . Y. .. 1,030,000 |.... . 1,885,602 . (1,466,559)|.... ..2,065, 104 ....(1,413,159)].... .. 51,
0299999999. Total NAIC 1 Designation 15,884,190 17,193,479 (6,707,699) 24,501 19,015,778 (4,900,951) 193,078 21,360,093 19,975,602
0899999999. Aggregate Sum of Central Clearinghouses (Excludin ) 0 41,780,659 (46,728,399) 0 41,780,659 (76,353,427) 0 33,860,386 28,912,646

g Exchange Traded

0999999999 - Gross Totals 15,884, 190 58,974,138 (53,436,098) 24,501 61,052,631 (81,254,378) 449,272 55,895,269 49,563,038
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 58,974,138 (53,436,098)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 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)
Morgan Stanley & Co. LLC 9R7GPTSO7KV3UQJZQ078 .. | TREASURY BOND .. . |912810-RK-6 Treasury Bond Coupon Rate: 2.5 .... .2,675,039 |... .3,500,000 |... ....2,949,886 |....02/15/2045 ...|.
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-TH-1 Treasury Bond Coupon Rate: 3.25 925,652 1,041,156 .1,033,267 |....05/15/2042 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. ... |912810-TH-1 Treasury Bond Coupon Rate: 3.25 .. .3,075,129 |... .3,458,844 |... .3,432,637 |....05/15/2042 ...|.
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. .1912810-T0-1 Treasury Bond Coupon Rate: 3.875 ... ... 892,791 |... ... 925,472 |... ... 936,752 |....02/15/2043 ...|.
LCH/Morgan Stanley & Co. LLC ............ . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. 912810-TQ-1 Treasury Bond Coupon Rate: 3.875 . .2,965,959 .3,074,528 .3,112,003 |....02/15/2043 ..
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD88 .. [ TREASURY BOND .. 912810-RK-6 Treasury Bond Coupon Rate: 2.5 707,335 925,472 780,010 |....02/15/2045 ..
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZUOY219 .. [ TREASURY BOND .. ... |912810-RK-6 Treasury Bond Coupon Rate: 2.5 .2,349,852 |... .3,074,528 |... .2,591,288 |....02/15/2045 ...|.
CME Group Inc./Morgan Stanley & Co. ... LCZ7XYGSLJUHFXXNXD88 .. | TREASURY BOND .. . |912797-LZ-8 Treasury Bond Coupon Rate: ... .3,869,692 |... .3,933,255 |... ....3,869,692 |....01/30/2025 ...|.
LCH/Morgan Stanley & Co. LLC . WAMBYERMS70XFZU0Y219 .. | TREASURY BOND 912797-LZ-8 Treasury Bond Coupon Rate: . 12,855,581 .. 13,066,745 ...01/30/2025
CME Group Inc./Morgan Stanley & Co. LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 ........ | CASH . 17,464,531 |... 17,464,531 | 17,464,531 | )
LCH/Morgan Stanley & €0. LLC ....iiiiiiieiiiieiiiiieeeeeiria e e eeerenneseeenennaeeaeenes WAMBYERMS7OXFZUOY219 .. [ CaSh. .. eeeerueeeeeeieiia e e e e e e e e e e e e eeennas 000000-00-0 ........ L0 PP PP PP AT 58,019,271 |oueeieieiiiieeeees 58,019,271 |oeeeeeeennneeeeen. 58,019,271 [oiiiinn i
0199999999 - Total 105,800,832 108,483,801 107,044,917 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Citibank, N.A. . . 570DZWZ7FF32TIIEFAT6 ... 000000-00-0 CASH .1,902,609 .
Wells Fargo Bank, N. A. KB1H1DSPRFMYMCUFXTO9 .. 000000-00-0 CASH .1,030,000
CREDIT AGRICOLE CORPORATE & INVESTMENT BANK . 1VUV7VQFKU0QSJ21A208 .. 000000-00-0 CASH 150,000
Goldman Sachs International ................ W22LROWP2 | HZNBB6KS528 .. 000000-00-0 CASH 280,000
Morgan Stanley Capital Services LLC .... 17331LVCZKQKX5T7XV54 .. 000000-00-0 .. CASH .. 212,521,581 e 12,521,881 | b XXX e Ve
CME Group Inc./Morgan Stanley & Co. LLC ... ... LCZ7XYGSLJUHFXXNXD8S .. 000000-00-0 .. CASH .. 4,627,007 [ooeeeeiieeeiiiin 4,627,007 el KRR eV
LCH/Morgan Stanley & Co. LLC . WAMBYERMS7OXFZUOY219 .. 000000-00-0 .. CASH .. L 87,916,247 oo 37,916,247 o b XXX e eV

0299999999 - Total

58,427,445

58,427,445
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STATEMENT AS OF SEPTEMBER 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 SEPTEMBER 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
345279-AC-7 ......... FORDL_24-B - USD 952,111 .. . 953,000 02/15/2027
36269F-AC-0 .........| GMALT_24-1 - USD . 474,260 |.. .473,981 06/22/2026
379931-AC-2 ......... | GMCAR_24-2 - USD .. ....510,338 |.. ....510,000 |....... 03/16/2027
38013K-AC-4 .........| GMCAR_24-3 - USD .. ....765,851 |.. ....766,000 |....... 06/16/2027
44934F-AC-9 HALST_24-B - USD .. ... 467,999 |.. ....468,000 |....... 10/15/2026
449340-AC-5 HART_24-B - USD . 144750 |.. .... 745,000 |....... 06/15/2027
73328A-AC-3 .........| PILOT_24-1 - USD .. ... 39,109 |.. ... 396,000 |[....... 01/20/2027
1049999999. Subtotal - Bonds -

Securities 4,311,419 4,311,981 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 4,311,419 4,311,981 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 4,311,419 4,311,981 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 4,311,419 4,311,981 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 .......ovriivivniininniinnniiinsiennniennnieenieeenne [ 1.0 1,050,647 |.ocovveeiieiiiiiinnns 1,049,995 |....... 01/10/2025 .......
000000-00-0 ... .| BOFA SECURITIES INC - USD L 1E . 1,100,615 |.. 1,100,000 |....... 01/17/2025
000000-00-0 .........| BOFA SECURITIES INC - USD . LLE L 1,462,108 |.. . 1,450,000 07/18/2025
000000-00-0 .| BPCE SA - USD L 1E L . 1,100,839 |.. . 1,100,000 01/16/2025
000000-00-0 .| CANADIAN IMPERIAL BANK - USD ... LLF L . 1,250,000 01/31/2025
000000-00-0 .| HSBC BANK PLC - USD LLLE L . 1,350,000 01/23/2025
000000-00-0 .........| MANHATTAN ASSET FUNDING CO LLC - USD .. 16 . 2,231,644 11/25/2024
000000-00-0 .........| PFIZER INC. - USD 1.6 .. ,089,941 |....... 12/02/2024 ...
000000-00-0 .........| PFIZER INC. - USD 1.6 .. 1,335,854 |.. 1334,100 |....... 12/20/2024 ...
000000-00-0 .| ROYAL BANK OF CANADA - USD 1.E 850,545 |.. 849,993 |....... 07/11/2025
000000-00-0 .| ROYAL BANK OF CANADA - USD 1.E .. 1,350,852 |.. ,350,027 |....... 01/09/2025 ...
000000-00-0 .| SOCIETE GENERALE SA - USD . 1.E 550,000 |....... 01/10/2025
000000-00-0 .| SOCIETE GENERALE SA - USD . 1.E ,300,000 |....... 02/03/2025 ...
000000-00-0 .| SOCIETE GENERALE SA - USD . 1.E .. ,500,000 |....... 07/17/2025
000000-00-0 .........| STARBIRD FUNDING CORP - USD .. 16 .. 1,650,259 |.. ,650,000 |....... 03/03/2025 ...
000000-00-0 .........| THUNDER BAY FUNDING LLC - USD .. 16 .650,029 |.. .650,000 03/12/2025
000000-00-0 .| UBS AG (LONDON BRANCH) - USD ... R . 1,400,557 |.. . 1,400,000 05/14/2025
000000-00-0 .........| UBS AG (LONDON BRANCH) - USD . 1.0 . 1,400,426 |.. . 1,400,000 05/23/2025
000000-00-0 .........| WESTPAC BANKING CORP - USD ... 1.0 .... 1,300,683 |.. 1,300,000 |....... 01/27/2025 ...
000000-00-0 .........| TOYOTA MOTOR CREDIT CORP - USD .... LLLE L .. 06/10/2025
000000-00-0 .| TOYOTA MOTOR CREDIT CORP - USD .... 1.E .. ooo... 09/17/2025 ...
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 5.1 - USD 2.8 ... 2,400,000 |.. ... 2,400,000 |....... 01/03/2025 ...
000000-00-0 .| BOFA SECURITIES INC. SLRPIG 5.1 - USD 2.8 ... 3,700,000 |.. ... 3,700,000 |....... 01/03/2025 ...
000000-00-0 -[ CITIGROUP GLOBAL MARKETS INC. S = USD .....cooiviiiiininiisiinisiiininnsnsnsnsnsnnns | i, 2B i s 4,300,000 foveiieiiiiiiiiines 4,300,000 |[....... 01/03/2025
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 36,497,869 36,455,699 XXX
06367D-GD-1 BANK OF MONTREAL (CHICAGO BRANC - USD .... 1,200,713 |.. .... 1,200,000 |....... 01/06/2025
20271E-G5-2 COMMONWEALTH BANK OF AUSTRALIA - USD .. 950,540 .. 0171072025
21684L-H1-8 COOPERATIEVE RABOBANK UA (NEW Y - USD 751,331 .. 08/08/2025 ...
22532X-YU-6 CREDIT AGRICOLE CORPORATE AND | - USD 300,230 .. 08/14/2025 ...
40435R-UE-9 .........| HSBC BANK USA NA - USD . 1,500,394 |.. .. 06/06/2025
53947B-U5-7 ......... [ LLOYDS BANK CORPORATE MARKETS P - USD ... . 1,050,297 |.. . 1,050, 127 11/18/2024
60683D-YL-7 .........| MITSUBISHI UFJ TRUST AND BANKIN - USD ... . 750,687 |.. . 750,000 07/01/2025
60710T-MU-2 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD ... . 1,400,901 |.. . 1,400,000 01/24/2025
60710T-NM-9 .........| MIZUHO BANK LTD (NEW YORK BRANC - USD ... ,802,070 |.. ,800,000 |....... 02/06/2025 ...
55380U-T3-1 .........| MUFG BANK LTD (NEW YORK BRANCH) - USD ... ,401,190 |.. ,400,000 |....... 01/24/2025 ...
83050P-5B-1 ......... | SKANDINAVISKA ENSKILDA BANKEN A - USD ... ,650,722 |.. ,650,000 |....... 02/06/2025 ...
86959T-AH-9 .........| SVENSKA HANDELSBANKEN AB (NEW Y - USD ... ,150,970 |.. ,150,000 |....... 01/17/2025
86959T-AK-2 SVENSKA HANDELSBANKEN AB (NEW Y - USD .. 1,351,025 |.. ,350,000 |....... 01/17/2025
86959T-FP-6 SVENSKA HANDELSBANKEN AB (NEW Y - USD 750,467 |.. 750,000 |....... 07/15/2025 ...
87019W-TE-5 SWEDBANK AB - USD ... ..1,301,352 |.. ,300,000 |....... 01/29/2025 ...
870190-TG-0 .........[ SWEDBANK AB - USD ... ,300,669 |.. ,300,000 |....... 02/05/2025 ...
89115D-DS-2 ......... [ TORONTO-DOMINION BANK (NEW YORK - USD . 1,303,087 |.. . 1,300,000 04/17/2025
90275D-TK-6 ......... | UBS AG (STAMFORD BRANCH) - USD .500,404 |.. .500,000 07/11/2025
95001K-SM-7 .........| WELLS FARGO BANK NA - USD . . 1,750,757 |.. . 1,750,000 02/07/2025
16677J-L7-9 .........| CHEVRON CORP - USD . 2,039,612 |.. . 2,039,212 11/07/2024
24422C-KG-7 ......... | JOHN DEERE FINANCIAL INC - USD .898,075 |.. .898,080 10/16/2024
821240-DP-3 ......... | SHEFFIELD RECEIVABLES COMPANY L - USD ... .... 2,100,578 |.. .... 2,100,000 |....... 12/19/2024 ...
85520P-LD-6 .........| STARBIRD FUNDING CORP - USD .. .... 1,100,077 |.. .... 1,100,000 |....... 12/05/2024 ...
87019Y-GZ-8 SWEDBANK AB - USD ............ .. 1,350,123 |.. .... 1,350,000 |....... 10/18/2024
14913U-AG-5 CATERPILLAR FINANCIAL SERVICES - USD 700,255 |.. 700,247 |....... 11/14/2024 ...
713448-FU-7 PEPSICO INC = USD ..cevvvniiiiininnnnns ... 1,350,444 |.. .... 1,350,386 |....... 11/12/2024 ...
BYMSM-QV-4 .........|[ BOFA SECURITIES INC. SLRPA 4.86 - USD ... ...17,087,291 |.. ... 17,087,291 |....... 10/01/2024
BYM3VZ-3R-1 .........[ CITIGROUP GLOBAL MARKETS INC. S - USD ... . 7,300,000 |.. . 7,300,000 11/04/2024
BYMSIM-QM-4 .........[ HSBC SECURITIES (USA) INC. SLRP - USD ... 36,519,575 |.. 36,519,575 10/01/2024
BYMAR8-RE-7 ......... TD SECURITIES (USA) LLC SLRPIG - USD ... 11,600,000 |.. ... 11,600,000 |....... 11/04/2024 ...

E11



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE RELIASTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1

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)

SECURITIES LENDING COLLATERAL ASSETS

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
BYMSIM-K5-7 ......... TD SECURITIES (USA) LLC SLRPIG = USD ....eieeeeeneeeeeennneeeeeeenneeeeeennneeeeemnnnnnees | ooniiiiiin eeeemmnnnnns 2B e 6,668,094 [....c.oveveeeen.. 6,668,094 |....... 10/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 112,881,929 112,863,056 XXX
9999999999 - Totals 153,691,218 153,630,736 XXX
General Interrogatories:
1. Total activity for the year FairValue $ -ooooeeeieeeeennns 37,982,925  Book/Adjusted Carrying Value $ --ooovvvevvennnne 37,930,435
2. Average balance for the year  Fair Value $ ....116,425,029  Book/Adjusted Carrying Value $ ... 116,405,457
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 $ ... 117,662,642 NAIC2 § ........... 35,968,000 NAIC3 $ ..o 0 NAIC4 $ i 0 NAIC5 $ ..o 0 NAIC6 $ ..o 0

E11.1




STATEMENT AS OF SEPTEMBER 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

E12




STATEMENT AS OF SEPTEMBER 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 ...ccoovveveeees foe 120,000 [ O i 0 | 23,923,733 |........ (24,036,836)|........ (33,869,328)|..
JPMorgan Chase Bank, N.A. ..... Columbus, OH .......c.ccccooeveees [ ..4.850 |..............308,499 |.......ccooooieeies 0 o, 26,293,748 |........ 31,124,039 |......... 45,888,031 |..
The Bank of New York Mellon .. New York, NY .....ccccoooviiiiis oo 121,600 | 170,297 [ 0 | 22,520,645 |......... 17,568,122 |......... 22,323,972 |..
Wells Fargo Bank, N.A. ........ Sioux Falls, SD .. o |.-4.430 |.. 49,594,196 |.. 69,472,380 |........ 117,113,101 |..
Royal Bank of Canada . Toronto, Ontario .1--.0.000 |.. .. 7,728,022 |.. ..7,749,506 7,845,246 |.
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 253 0 238,125 231,188 223,970
0199999. Totals - Open Depositories XXX | XXX 488,566 0 130,594,286 102,404,216 159,820,809
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 488,566 0 130,594,286 102,404,216 159,820,809
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

488,566

130,594,286

102,404,216

159,820,809

E13
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STATEMENT AS OF SEPTEMBER 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
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
TREASURY BILL .... T IO 09/27/2024 ..o |eeeeeeeeeeeee e 5.250 |..ceennnnnn 10/03/2024 .......... 29,992,540 |..
TREASLRY BILL ... [ETTTRTUTY FTTPTTIN 09/30/2024 .....covvn |vvnnnnniiiiiii i 5.250 |....oeennns 10/10/2024 .......... 24,971,120 |.. .

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 54,963,660 0 20,623
0109999999. Total - U.S. Government Bonds 54,963, 660 0 20,623
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |TERRITORIAL BANK OF AMERICAN .. eeenii et e eennt e s e e eeuu s e e e eessss s e e eenns s e e e eesnseseeennnasssesennnassseennnnnseeennnnnnseennnnnnnasesennnnnnseeennnnnnseeeennnnnneeeennnns | eovennnnnes [eeeennnnnas 06/15/2020 tiiiivnis Jovvnnnnnnnnennnnnnnnneennnn 2,000 |oonenn 1271572024 Lo |ovneeiieeinieeeeeceieineeeeeeen 50,000 |oeiiiiiiiiiiiieeieeeeeeenn283 e 1,000
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 50,000 283 1,000
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 50,000 283 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 55,013,660 283 21,623
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 55,013,660 283 21,623
31846V-41-9 ....... FIRST AMERICAN TREASURY OBL MONEY MARKET MUTUAL FUND 11/16/2018 ......... .

94975H-29-6 . WELLS FARGO TREASURY PLUS MONEY MARKET MUTUAL FUND .. 11/16/2018 .

e feeeen. 09/27/2024 .......... . .. ...20,214

857492-86-2 ....... STATE ST TR PL MM-PREM

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 29,540
25160K-20-7 ....... |DEUTSCHE L = PP PP PP PPPPPPPPP RTTTTTTRROTe oy 09/26/2024 ....oovvve founiiiiiiiiiiiiiiiiiiine, 5.250 |ooieiiiiiiiiiiies e o, O PPN 278,992 |iiiiiiiiiiiiiiiiiiiiiie e 0
8309999999. Subtotal - All Other Money Market Mutual Funds 0 278,992 0

8609999999 - Total Cash Equivalents 92,613,750 308,815 66,919
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