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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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 o [eree s 17,877,902,277 .o [ 17,877,902,277 |.......... 16,990,997, 386
2. Stocks:
2.1 Preferred STOCKS .....o.eiiiiirieieieieiieesesis ettt [ 132,254,997 [ oo 132,254,991 ..o 134,247,816
2.2 COMMON SEOCKS .....oovvieiieiiriesie ettt [ereeresennnnas 968,591,765 |.....ooocvieceinnnes 63,424 |.....ccccooenn 968,528,341 |.....ccoeee. 717,743,192
3. Mortgage loans on real estate:
B FIISEHENS oot e 1,308,315,281 |oevviiicciincccine [ 1,308,315,281 |............ 1,228,331,828
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[T 393,344,280 ) and short-term
investments ($  ........coeee 27,336,788 ) ..o e 477,489,448 477,489,448 |............... 205,913,884
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 85,036,355 |.....ccovevevveveeeenn 4,655 |, 85,031,700 |..covevenneee 80,439,427
7. Derivatives ............... ..369,195,648 |.. ..369,195,648 |.. ..235,114,679
8. Other iNVESLEd @SSELS ......ovrurureeeeiicieieeeeeieeeicie e se e snssssseens [roseenicecnenns 686,022,908 686,019,674 725,287,400
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 13,947,710 13,947,710 | 4,140,632
10. Securities lending reinvested collateral @ssets ..........ccccooeiiieiiiieiieeree e
11.  Aggregate write-ins for invested assets ............ooueevriviiivererisiiecieieeees 95,630,871
12. Subtotals, cash and invested assets (LIN€S 110 11) ....cueveveveveeceeeeeeeeeccreiens fereeeeeens 22,014,387,255 |...ocooveirnieeen 11,313 ... 22,014,315,941 |
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 178,418,177 [ o 178,418,177 |.coene. 164,800,479
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 3,683,958 |....ccvveiriinn. 137,308 o 3,546,651 ..o 3,742,029
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 74,762,710 [ooeveeeeeeeeeeeeeeeeeeeeeee o 74,762,710 | 69,796,445
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeeeeeeeeeeeeeeeeeeeeeee oo 1,025,482 |...ooeeeeeeeeeeeeeeees o 1,025,482 |.oooiei 1,089,966
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ............coceeeeees |oeveveeveevnennns 12,434,288 | e 12,434,288 |................ 50,080,926
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 4,347,737 | o 4,347,737 | 2,043,455
18.2 Net deferred tax asset ...........ccoceeveuenee ..289,127,461 |.. . 122,419,213 |.. . 114,016,966
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 5,734,800 |...oeoeeeeerririercirrncees oo 5,734,800 |................... 5,754,551
20. Electronic data processing equipment and SOftWAre ............cccooveevieierereeeens forvviecciinnens 265,865 [...voviveiiiieeeeiiins e 265,865 |......ccocveevnnnn 629,327
21. Furniture and equipment, including health care delivery assets
(B s ) e [ 4,342,105 |oeriene 4,382,105 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccccoeevieveieeins foeverieniinniens 5,580,534 |.oeoveiiiieeeee e 5,580,534 |....ccoc...... 21,375,137
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 37,171,164 |................. 35,777,379 |oevevn. 1,393,785 |.ooeeieie 1,889,055
25. Aggregate write-ins for other than invested assets ...........cccoceveeiririreieneees froreeciiinnns 403,522,239 |..ooeeieirienenenens o 403,522,239 |......c......... 306,757,255
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 23,034,803,776 |........c.c..... 207,036,353 |.......... 22,827,767,424 |.......... 21,140,315,345
27. From Separate Accounts, Segregated Accounts and Protected Cell
oo U | £ R R R P NPT
28. Total (Lines 26 and 27) 23,034,803,776 207,036,353 22,827,767,424 21,140,315,345
DETAILS OF WRITE-INS
1101. Assets held in rabbi trust for agents' deferred compensation program |............ 95,630,871 [.oeveeicrieneencenes e 95,630,871 |...cvcvenne. 76,123,513
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 95,630,871 95,630,871 76,123,513
2501. Cash surrender value of company owned life insurance ... finnn, 398,091,990 [...oovovoerucriiiiireeniiies [ 398,091,990 [......ooovneeee. 303,031,568
2502. Transferable state tax credits ..o o 5,430,249 ..o o 5,430,249 (..o 3,725,687
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 403,522,239 403,522,239 306,757,255




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ .......... 13,922,965,366 1€SS$ wooveeveveieeeeeeeeene included in Line 6.3
(including$ ............ 7,279,567,808 Modco Reserve) 13,922,965,366 |.......... 13,351,739,263
2. Aggregate reserve for accident and health contracts (including $ 2,429,018,925 |........... 2,352,811,438
3. Liability for deposit-type contracts (including $  ..ovoveveeeeeeeerenecicieene 4,328,189,465 |............ 3,167,951,487
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 27,752,253 |.......ccocue. 27,983,743
4.2 ACCIAENE BNA NBAIN ......cvetee ettt bbbttt ettt bbbt nies [oessiennienas 150,793,894 |.......cc..... 153,544,558
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
LT (o7 ) TSP TP TO PO UOPPTOPPOPURSPPRIIY HUSTOTURRTRRTRRONY 110,106 |...ooovvcccine 115,320
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...cccovoeenene 17,108,060 accident and health premiums ..............cooecueu. |oreeeeenenens 19,470,575 |....covee 22,004,399
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
$ e 1,744,593 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee .. e
18.  Amounts held for agents' account, including $ .......cccceeeee 14,599, 466 agents credit balances 14 839,956 |....ccovnnnee 29,575,860
19. Remittances and items not allocated 45,781,732 ..o 46,191,719
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii .
24.04 Payable to parent, subsidiaries and affiliates 1,954,002 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
2408 DEIVALIVES ...ttt ettt e et e et e st e et e st e eateea e e ea e e ea e e s e e s e e aeeea s e ea s e ea s e ea e e ea e e eR £ e s e e et e aseeneeeneeen e e enteeneeeneenneenneenne [sreeae e et
24.09 Payable for securities ...... 24,618,166
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 179,660, 757 280,745,354
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 21,866,425,630 20,107,094 ,447
27. From Separate Accounts Statement
28. Total liabilities (Lines 26 and 27) 21,866,425,630 20,107,094, 447
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 951,341,794 1,023,220,898
38. Totals of Lines 29, 30 and 37 961,341,794 1,033,220,898
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 22,827,767,424 21,140,315,345
DETAILS OF WRITE-INS
2501. Liability for agents' deferred compensation program funded through a rabbi trust .... 96,935,394 |.......cocoee 76,975,398
2502. Unclaimed funds 79,411,123 |... .69,710,392
2503. Liability for index credits under modified coinsurance ceded agreement 2,950,133 | 133,695,456
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAGE ..........cceuiriiriririiieieieieieiet st seses [eese e eneeee e 364,107 | 364,107
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 179,660, 757 280,745,354
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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 1,061,974,334 |............ 2,064,201,699 |........... 2,413,152,091
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 2,066,585 |....cocureeenne 1,921,148 | 2,591,421
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .961,010,985 |.. ..696,204,532 |.. ..1,032,756,448
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (6,412,774)|.. ... (2,677,459)|.. ... (4,278,757)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reinSurance CeAEd ...............cerurrieerveviuererereeeeeeeeeseeeseses e 190,082,664 |................. 15,760,369 |................. 74,442 214
7. Reserve adjustments on reiNSUrance CEAEM ............cceovvvevviecueuesieiieeeeeie e eseseseeee e es s e 615,920,159 |- oo 241,465,998
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNTS..........ccuiiiiiiiiiieieee ettt e et esaes [oeme e e e s e e et e e e esaenaens [oeeiesesee e et e e eeeaes [oeeeeeeeenee e e e e eeeens
8.2 Charges and fees for depoSit-type CONTACES ...........c.ccciiiieieeeeeececeeeie ettt e eeaes 450 [ 430 | 587
8.3 Aggregate write-ins for miscellaneous income .. 14,884,741 7,252,453 13,187,737
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 2,839,527,145 2,782,663,173 3,773,317,739
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..680, 168,553 |.. ..825,900,380
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ..............cccceeeevevevevevcveucreeseeeeee e 110,379,291 |.ooeee 78,251,034 |.............. 108,780, 128
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ceueurieiiereeeieececceeeee et 4,209,055 |.coooiecene 4,532,701 | 5,986,874
19. Increase in aggregate reserves for life and accident and health contracts 647,433,590 475,032,832 749,822,231
20.  Totals (LINES 1010 19) ..ottt n e n e | 2,029,903,959 |............ 2,126,513,845 |............ 2,839,015,252
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 181,659,353 |...cccvcenve 162,695,001 |............... 221,747,644
22. Commissions and expense allowances on reinsurance assumed . ...27,086,741 |.. ... 31,778,054 |.. ...41,481,150
23. General insurance expenses and fraternal expenses ................. | IS 305,107,568 |............... 291,522,521 |.coeee 389,341,241
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 28,113,914 |............... 27,341,297 | 37,127,095
25. Increase in loading on deferred and uncollected premiums ........... ..3,489,654 |. ..6,965,966
26. Net transfers to or (from) Separate Accounts net of reiNSUFANCE ...........ccoeiiiiiiiiiiiiieeeeeeeeeees e
27. Aggregate write-ins for deductions .... 145,860,492 13,815 55,133,812
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 2,721,221,680 2,649,478,859 3,590,812, 161
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 118,305,465 |............... 133,184,314 ..o 182,505,578
30. Dividends to policyholders and refunds to members 80,553 87,092 112,910
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccciviiiriuereriiiiiieeeieeiiesese e essese st snssse s s |ecscecseesnenas 118,224,912 |..cooooeee. 133,097,222 |................ 182,392,668
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 57,302,284 53,184,881 85,211,099
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 60,922,628 |......ccconc.. 79,912,341 | 97,181,569
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (3,850,579) (excluding taxes of $  ...covveuveneee (3,582,138)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (7,007,670) (17,697,331) (17,338,094)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 53,914,959 62,215,010 79,843,475
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,033,220,898 1,352,762,293 1,352,762,293
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 53,914,959 |...ccoiie 62,215,010 |..cccovoeneee 79,843,475
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,516,090) ... 10,413,129 |.. ...10,159,849 |.. ... 17,959,766
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 38,395,667 |.. ... 30,483,913 |.. ... 44,214,660
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(32,318,829)].. ..(30,441,641)|.. ..(40,564,941)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e ...20,000,000 |.. ...20,000,000
51.2 Transferred to capital (StOCk DiVIdENA) ........couiiiiiiiieeee e e oo [
51.3 Transferred from capital ............c..ccoceeieee RO RO
51.4 Change in surplus as a result of FEINSUTANCE .............c.cucueueieiieieieeeeeeeeeeeeee e e (5,377,329) [ e 58,612,440
52.  Dividends to StOCKNOIAETS .........ccoiueiiiiiiiiiriiiee ettt (67,719,824).....ccncc... (55,000,000 f....cocvnenvne (459,295,794)
53. Aggregate write-ins for gains and losses in surplus 6,800,000 (3,559,015)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (71,879,104) 21,757,869 (319,541,396)
55. Capital and surplus, as of statement date (Lines 36 + 54) 961,341,794 1,374,520, 162 1,033,220,898
DETAILS OF WRITE-INS
08.301. Change in cash surrender value of company owned life insurance, net of premiums .......ccoooeiifoviioieiiecnnns 13,056,819 [..coccooveee. 1,489,126 |...cooveee. 3,973,533
08.302. Death benefit proceeds from company owned life INSUFANCE .........ccccoueviviiieeiiiicicerecceeeeeeeeeeee e 1,569,467 |...coooveene. 5,736,574 |.cooeeee. 9,116,528
08.303. Gain from utilization of transferable state tax credits ..o
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Index credits incurred under modified coinsurance ceded agreement
2702. Transfer of reserves under coinsurance ceded agreement ...............
2703. Penalties from regulatory authorities ...
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 55,133,812
5301. Change in liability for deferred compensation obligation .........ccooiiiooiiiiiicciieccceeeee e o 6,800,000 |....c.ver..... (3,559,015)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 6,800,000 (3,559,015)




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,053,238,336 |............ 2,041,787,812 |........... 2,400,613,956
2. NetiNVESIMENT INCOME .....c.uvuiiiiiciieie ittt [rrsss e 688,880,667 |................ 643,083,886 |................ 876,683,373
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 224,180,346 26,776,755 43,425,947
4. TOtal (LINES 110 3) oottt 1,966,299, 349 2,711,648,453 3,320,723,276
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 728,667,399 |............ 1,656,444 101 |........... 1,849,395,566
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS .........ccccee. foeviiiiiiiiiiiiiniiiiiins e e
7. Commissions, expenses paid and aggregate write-ins for dedUCtions ...............cccceveveveveveecceeeceienens [oeeeececcns 806,593,556 |......cccvnvn 493,048,577 |..cocvveneee 513,703,518
8. Dividends paid t0 POIICYNOIAETS .........c.cocveviveveeieieie ettt ettt ettt a s s s s s sesesssns e [oeeeseneneaeseseenenees 85,767 | 91,740 | 120,190
9. Federal and foreign income taxes paid (recovered) netof $ ................ (7,432,717) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 52,173,849 58,952,240 74,835,469
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 1,587,520,570 2,208,536,658 2,438,054,743
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 378,778,779 503,111,795 882,668,533
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 2,155,890,065 1,160,236,078
12.2 Stocks .............. 2,795,123 o
12.3 Mortgage loans ... ... 43,764,105 |.. 38,637,230 |..
T2.4 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 56,579,630 |.......cco.ne. 37,216,535
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ..............cccoceees |oeeeieiennnnens (22,280) ... (10,599) [ (11,621)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 114,627,923 8,334,037 642
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 2,373,634,566 |............ 1,244 413,281 |............ 1,714,788 ,224
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 3,056,663,214 |............ 1,550,602,523 |............ 1,726,260,500
1312 SEOCKS ..ottt [eeeesne s 230,845,289 ... 361,922,132 | 399,009,922
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 128,457,021 |.oconnee 232,001,339 | 307,701,339
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 48,727,554 |................. 25,997,022 |..oovcrrinne 48,777,630
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 76,358,804 71,666,041
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 3,464 ,693,078 2,246,881,819 2,553,415,433
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 4,589,759 3,899,522 5,639,700
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (1,095,648,271) (1,006,368,061) (844 ,266,908)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveveueuecieieiieieieseeeeceeeeee e seeesnenens |oereseseeneeees (37,280,176)|...vvenve 20,000,000 |....ccoveeeenne 20,000,000
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities .............ccccoeveveeceeereeens freveeeeenns 1,160,237,978 |...ccceuenee 388,344,591 |............... 489,792,662
16.5 Dividends t0 SLOCKNOIAETS ...........c.cuiuriieiiieiiieesie ettt ssiens [enessinessnees 67,719,824 |................ 55,000,000 |...occvennne 459,295,794
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (66,792,921) (11,551,160) (90,960,575)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 988,445,057 341,793,432 (40,463,707)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.ccccvuee. 271,575,565 |.............. (161,462,834)|......cccvnnv. (2,062,082)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s st sesessasnanenens |oesesesaenenenen 205,913,884 |................ 207,975,966 |................ 207,975,966
19.2 End of period (Line 18 plus Line 19.1) 477,489,448 46,513,132 205,913,884
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Exchanges and transfers of invested assets ... [ 10,700,309 |..ccvevinne. 4,612,232 ..o 9,742,139
20.0002. Capitalized INTErest ... o 3,621,202 |.....ccovvvennnee 1,520,741 | 1,581,561




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 379,279,945 |.......coeue 385,102,702 |.......c.cc. 499,632,927
GIOUD [I .ottt ettt e e et e e st e eaeeeseeaeeseesseesseesseesseenseessenseesnseseenseenseenseense foreettenttent e e et e e e e e e e res [oeerte et [
INIVIAUAI @NNUITIES ... e s 1,272,609,235 |............ 1,123,239,143 |........... 1,554,050,828
GIOUD @NNUILIES ...ivviiiiiitie e itie sttt ettt ettt e st e s beesbeesbeesbe e beasbeeaseesseessesaeesseesbeesteenseenbeenseensennsesnnesaoseessessnenseenseenneesnessneeines [oeerueeiteeit e et e st e e snesiees [reeiresie et
ACCIABNE & NBAIN ... 428,516,149 |............... 436,372,291 |....covveneee 579,497,568
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 2,080,405,329 |............ 1,944,714,135 |........... 2,633,181,323
DEPOSIt-LYPE CONFACES .....vvveiiiiiiieieie ettt s s s e e s snsens [eeeenenenas 1,417,916,821 |............... 708,886,781 |................ 810,093,641
Total (Lines 8 and 9) 3,498,322, 150 2,653,600,916 3,443,274 ,964




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

1.  Summary of Significant Accounting Policies and Going Concern

A.

Accounting Practices

The financial statements of Bankers Life and Casualty Company (“Company”) are presented on the basis of
accounting practices prescribed or permitted by the lllinois Department of Insurance (“Department”).

The Department recognizes only statutory accounting practices prescribed or permitted by the State of lllinois for
reporting the financial condition and results of operations of an insurance company and determining its solvency
under lllinois Insurance Law. The Accounting Practices and Procedures manual (“NAIC SAP”) has been adopted as
a component of prescribed or permitted practices by the State of lllinois. However, the State of lllinois may adopt
certain prescribed accounting practices that differ from those found in NAIC SAP. In addition, the Department has the
right to permit other specific practices that deviate from prescribed practices. However, the Company has no such
permitted practices.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed
and permitted by the State of lllinois is shown below:

F/S FIS
SSAP# Page Line# 2024 2023

NET INCOME

(1) Bankers Life and Casualty Company, State of
lllinois basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $§ 53914959 $ 79,843,475

(2) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

(3) State Permitted Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —
(4) NAICSAP(1-2-3=4) XXX XXX XXX § 53,914,959 §$ 79,843,475
SURPLUS

(5) Bankers Life and Casualty Company, State of
lllinois basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 961,341,794 $1,033,220,898

(6) State Prescribed Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —

(7) State Permitted Practices that increase/
(decrease) NAIC SAP:

None N/A N/A N/A — —
(8) NAICSAP (5-6-7=28) XXX XXX XXX $ 961,341,794 $1,033,220,898

No significant changes

(2) Bonds not backed by other loans are stated at amortized cost using the interest method, with the following
exceptions: (i) those containing call provisions, except “make-whole” call provisions, are amortized using the
yield-to-worst method; (ii) those rated NAIC class 6, which are stated at the lower of amortized cost or fair value;
and (iii) perpetual bonds that do not possess or no longer possess an effective call option, which are reported at
fair value regardless of NAIC designation. The Company does not utilize the systematic value measurement
method for SVO-Identified investments.

(6) Loan-backed bonds, structured securities and beneficial interests are stated at amortized cost using the interest
method, except for those rated NAIC class 6, which are stated at the lower of amortized cost or fair value. For
securities where collection of all contractual cash flows is probable, changes in currently estimated cash flows,
including the effect of prepayment assumptions, are accounted for using the retrospective method. For
securities that are not of high credit quality for which collection of all contractual cash flows is not probable,
significant increases in cash flow estimates are accounted for using the prospective method.

No other significant changes
Going Concern

The Company's management does not have substantial doubt about its ability to continue as a going concern.



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Accounting Changes and Corrections of Errors

No significant changes

Business Combinations and Goodwill

None

Discontinued Operations

None

Investments

A. Mortgage Loans including Mezzanine Real Estate Loans
No significant changes

B.-C.

None

D. Loan-backed Securities

(1) Prepayment assumptions for loan-backed bonds and structured securities are obtained from third party vendors
and internal estimates. These assumptions are reviewed for consistency with the current interest rate and
economic environment.

(2) The Company did not record any other-than-temporary impairments (“OTTI”) during the nine months ended
September 30, 2024, under SSAP No. 43R — Revised, Loan-backed and Structured Securities (“SSAP 43R”),
resulting from either an intent to sell or the inability or lack of intent to retain the investment for a period of
time sufficient to recover the amortized cost basis.

(3) The Company did not recognize any OTTI as of September 30, 2024, as a result of an expected shortage of
discounted future cash flows to recover the amortized cost of the security on currently held loan-backed
bonds, structured securities and beneficial interests.

(4) Loan-backed bonds, structured securities and beneficial interests owned at September 30, 2024 that have not
been impaired with a fair value lower than amortized cost are summarized below by length of time that
individual securities have been in a continuous loss position.

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 2,145,897
2. 12 Months or Longer $ 339,438,123

b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 368,572,240
2. 12 Months or Longer $ 3,321,488,912

(5) The Company regularly evaluates its investments with unrealized losses for possible impairment. The
Company’s assessment of whether unrealized losses are “other-than-temporary” requires significant judgment.
Factors considered include: (i) the extent to which fair value is less than the cost basis; (ii) the length of time
that the fair value has been less than cost; (iii) whether the unrealized loss is event driven, credit-driven or a
result of changes in market interest rates or risk premium; (iv) the near-term prospects for specific events,
developments or circumstances likely to affect the value of the investment; (v) the investment’s rating and
whether the investment is investment-grade and/or has been downgraded since its purchase; (vi) whether the
issuer is current on all payments in accordance with the contractual terms of the investment and is expected to
meet all of its obligations under the terms of the investment; (vii) whether or not the Company intends to retain
the investment until its anticipated recovery occurs; (viii) whether it is more likely than not that circumstances
will require the Company to sell the investment before recovery occurs; (ix) the underlying current and
prospective asset and enterprise values of the issuer and the extent to which the recoverability of the carrying
value of the Company's investment may be affected by changes in such values; (x) projections of, and
unfavorable changes in, cash flows on structured securities including mortgage-backed and asset-backed
securities; (xi) the Company's best estimate of the value of any collateral; and (xii) other objective and
subjective factors.

E.-J
None
K.-L

No significant changes

7.1



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Investments, continued
M. - N.
None
0.-Q.
No significant changes
R. Reporting Entity’s Share of Cash Pool by Asset Type

The Company did not have a share in any cash pools as of September 30, 2024.

6. Joint Ventures, Partnerships and Limited Liability Companies

No significant changes

7. Investment Income

No significant changes

8. Derivative Instruments

No significant changes

9. Income Taxes

No significant changes

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
See Note #13 D. for dividends paid by the Company during 2024.

During the nine months ended September 30, 2024, the Company paid contributions to its wholly-owned subsidiary,
lllinois General Investment Corp. Il, as follows:

(1) On September 25, 2024, the Company paid a contribution of $15,000,000 in cash.

(2) On September 16, 2024, the Company paid a contribution of $26,000,000 in cash.

(3) On July 26, 2024, the Company paid a contribution of $20,000,000 in cash.

(4) On June 26, 2024, the Company paid a contribution of $20,000,000 in cash.

(5) On May 28, 2024, the Company paid a contribution of $13,000,000 in cash.

(6) On April 26, 2024, the Company paid a contribution of $5,000,000 in cash.

(7) On March 27, 2024, the Company paid a contribution of $20,000,000 in cash.

(8  On January 25, 2024, the Company paid a contribution of $8,000,000 in cash.

(9) On January 11, 2024, the Company paid a contribution of $7,000,000 in cash.

On September 11, 2024, the Company paid a contribution of $790,776 in cash to its wholly-owned subsidiary, lllinois
General Investment Corp.

In June 2024, the Company formed two new wholly-owned non-insurance subsidiaries, Green Bay Trail Investment Corp.,
which owns 100% of Green Bay Trail Investment Trust, for the purpose of acquiring residential whole mortgage loans.
During the nine months ended September 30, 2024, the Company paid contributions to Green Bay Trail Investment Corp.
as follows:

(1) On September 24, 2024, the Company paid a contribution of $6,000,000 in cash.

(2) On September 9, 2024, the Company paid a contribution of $15,000,000 in cash.

(3) On September 3, 2024, the Company paid a contribution of $25,000,000 in cash.

(4) On August 20, 2024, the Company paid a contribution of $25,000,000 in cash.

(5) On August 1, 2024, the Company paid a contribution of $25,000,000 in cash.

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties, continued

1.

On November 30, 2023, the Company entered into a modified coinsurance agreement, effective October 1, 2023, with
CNO Bermuda Re, Ltd. (“CNO Bermuda Re”), an affiliate, to cede approximately $6.2 billion of the Company’s fixed
indexed annuity reserves, in addition to new fixed indexed annuity business. In accordance with the modified coinsurance
agreement, the Company retains the risk of hedging the index crediting for the policyholders. In return, the Company
receives reimbursement from CNO Bermuda Re for the cost of index credits calculated per the terms of the agreement
including a fee for the performance of the hedging services. On June 26, 2024, the Company amended the agreement to
incorporate the index credit liability in the quarterly settlement to better align the economics of the index credits and,
therefore, reduce volatility in the quarterly settlement. The amendment has no impact on the Company’s income or capital

and surplus.

No other significant changes

Debt

A. None

B. Federal Home Loan Bank (“FHLB”) Agreements

(1) Federal Home Loan Bank of Chicago (“FHLBC”)

The Company is a member of the FHLBC. As a member of the FHLBC, the Company has the ability to borrow
on a collateralized basis from FHLBC. The Company uses these advances, which take the form of insurance
contracts structured as funding agreements, to earn incremental income in an investment spread strategy. As of
September 30, 2024, the borrowing capacity under this agreement was $2,000,000,000, as determined by
authorization of the Company’s board of directors. The Company is required to hold certain minimum amounts of
FHLBC common stock as a condition of membership in the FHLBC, and additional amounts based on the

amount of the borrowings.

All FHLB activity is included in the Company’s General Account.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year
a) Membership Stock - Class A

(

(b) Membership Stock - Class B
(c) Additional Activity Stock

(d) Excess Stock

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

(

as Determined by the Insurer

2. Prior Year-end
(@) Membership Stock - Class A
(b) Membership Stock - Class B
(c) Additional Activity Stock

(d) Excess Stock

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

(

f)  Actual or Estimated Borrowing Capacity

f)  Actual or Estimated Borrowing Capacity

as Determined by the Insurer

1 2 3
Total General Separate
2+3 Account Accounts
— — 3 —
4,348,100 4,348,100 —
65,650,809 65,650,809 —
17,883 17,883 —
70,016,792 70,016,792 § —
2,000,000,000 XXXXXXX XXXXXXX
— — 3 —
3,565,500 3,565,500 —
66,451,292 66,451,292 —
70,016,792 70,016,792 § —
1,700,000,000 XXXXXXX XXXXXXX

b. Membership Stock eligible and not eligible for redemption as of September 30, 2024 is as follows:

Eligible for Redemption

1 2 3 4 5 6
Not Eligible 6 Months
Membership Current Year for Less Than 6 to Less Than 1 to Less than
Stock Total (2+3+4+5+6) Redemption Months 1 Year 3 Years 3to 5 Years
1. ClassA  $ — $ — $ $ — 93 — $ —
2. Class B 4,348,100 4,348,100 — — —

7.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

11. Debt, continued

(3) Collateral Pledged to FHLB

a.

Amount Pledged as of Reporting Date

1

Fair Value

2
Carrying
Value

3
Aggregate Total

Borrowings

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

Maximum Amount Pledged During Reporting Period

Fair Value

$ 2,021,089,218

2,021,089,218

2,018,306,592

2

Carrying
Value

$ 2,020,382,424 §

2,020,382,424

2,191,476,835

1,638,864,634

1,638,864,634

1,639,262,037

Amount Borrowed at
Time of Maximum

Collateral

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

2. Current Year General Account Maximum

Collateral Pledged

3. Current Year Separate Accounts Maximum

Collateral Pledged

4.  Prior Year-end Total General and Separate

Accounts Maximum Collateral Pledged

(4) Borrowing from FHLB

a.

Amount as of the Reporting Date

Total
2+3

$ 2,362,759,995

2,362,759,995

2,067,232,408

2
General
Account

$ 2,446,957,130 $

2,446,957,130

2,431,112,192

3
Separate
Account

1,638,967,625

1,638,967,625

1,5639,345,232

4

Funding Agreements
Reserves Established

1. Current Year

Debt $ — 3

— S
1,638,864,634

XXX
1,646,548,321
XXX

(a)

(b) Funding Agreements 1,638,864,634
(c) Other —
(d) Aggregate Total (a+b+c) $ 1,638,864,634 $

1,638,864,634 §

1,646,548,321

— $
1,639,262,037

XXX
1,646,870,411
XXX

(a) Debt $ —
(b) Funding Agreements 1,639,262,037
(c) Other —
(d) Aggregate Total (atb+c) $  1,639,262,037 $

1,639,262,037  §

Maximum Amount during Reporting Period (Current Year)

1,646,870,411

1 2 3
Total General Separate
2+3 Account Accounts
Debt $ — % — % —

Funding Agreements

1,639,220,286
Other —

1,639,220,286

>N =

Aggregate Total (Lines 1+2+3)

$ 1,639,220,286  $

1,639,220,286 $

FHLB - Prepayment Obligations

Does the Company have prepayment obligations
under the following arrangements

(YES/NO)?
1. Debt N/A
2. Funding Agreements YES
3. Other N/A

At the option of the Company, prepayment of the FHLB borrowings may be made, subject to any prepayment

fees.

74



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

A. Defined Benefit Plan

The Company has a noncontributory unfunded deferred compensation plan for qualifying members of its career
agency force. Benefits are based on years of service and career earnings. Effective July 1, 2016, the plan was
amended to: (i) freeze participation in the plan; (ii) freeze benefits accrued under the plan as of June 30, 2016; and
(iii) add a limited cashout feature. A summary of the components of net periodic benefit cost for the nine months
ended September 30, 2024 and the year ended December 31, 2023 are as follows:

Pension Benefits

2024 2023
(4) Components of net periodic benefit cost

a.  Service cost $ — $ —
b Interest cost 4,743,338 6,529,540
c. Expected return on plan assets — —
d Amortization of unrecognized transition

obligation or transition asset — —
e. Amount of recognized gains and losses — —
f. Amount of prior service cost recognized — —
g. Amount of gain or loss recognized due to a

settlement or curtailment — —
h. Total net periodic benefit cost $ 4743338 $ 6,529,540

No other significant changes
B. -

No significant changes

13. Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
A.-C.
No significant changes

D. During the nine months ended September 30, 2024, the Company paid distributions to its sole shareholder, Conseco
Life Insurance Company of Texas, as follows:

(1) On September 27, 2024, the Company paid an extraordinary distribution of $45,000,000 in cash ($13,761,596 was
paid from earned surplus and $31,238,404 was paid from gross paid in and contributed surplus).

(2) On June 27, 2024, the Company paid an extraordinary distribution of $30,000,000 in cash ($23,958,228 was paid
from earned surplus and $6,041,772 was paid from gross paid in and contributed surplus).

(3) On March 28, 2024, the Company paid an extraordinary dividend from earned surplus of $30,000,000 in cash.
E.-M.

No significant changes

14. Liabilities, Contingencies and Assessments

No significant changes

15. Leases
No significant changes

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No significant changes

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

C. There were no securities with NAIC designation 3 or below, or unrated securities, sold during the nine months ended
September 30, 2024 and reacquired within 30 days of the sale date.
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18.

19.

20.

NOTES TO FINANCIAL STATEMENTS

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans

None

Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

None

Fair Value Measurements

A. Assets and Liabilities Measured and Reported at Fair Value

(1

)

©)
4)

Fair Value Measurements at September 30, 2024

Net Asset
Value
Description Level 1 Level 2 Level 3 (NAV) Total

Assets at fair value:
Preferred stock

Industrial and miscellaneous (unaffiliated) $ 24,962,000 $ — % — 3 — 24,962,000
Common stock

Industrial and miscellaneous (unaffiliated) 115,832 70,016,792 65,167,627 — 135,300,251
Cash equivalents

Exempt money market mutual funds 1,001 — — — 1,001

All other money market mutual funds 94,314,050 — — — 94,314,050
Other invested assets

Residual tranches — — 4,270,402 — 4,270,402
Derivative assets

Options — 369,195,648 — — 369,195,648
Total Assets at fair value $119,392,883 $ 439,212,440 $69,438,029 § — $ 628,043,352
Total Liabilities at fair value $ — 3 — 3 — 3 — 3 —
Current Quarter 2024 Progression of Fair Value Measurements in Level 3

Total gains | Total gains
Transfers | Transfers |and (losses)|and (losses)
Balance at into out of Level | included in | included in Balance at
6/30/2024 | Level 3 Net Income Surplus |Purchases| Sales 9/30/2024

Bonds (Industrial
and
miscellaneous -
unaffiliated) $ 2,500,000 | $ —|$ —|$ (2,500,000) $ —|$ — —|[$ —
Common stock
(Industrial and
miscellaneous -
unaffiliated) 64,630,327 — — — 537,300 — — 65,167,627
Other invested
assets (Residual
tranches) 3,703,712 — — — (495,478)] 1,062,168 — 4,270,402
Total $70,834,039 | $ —1$ —1$ (2,500,000)| $ 41,822 |$ 1,062,168 —|$ 69,438,029

There were no transfers between levels during the third quarter of 2024.

The Company'’s financial assets measured and reported at fair value have been classified, for disclosure
purposes, based on a hierarchy defined by authoritative guidance. The degree of judgment utilized in measuring
the fair value of financial instruments is largely dependent on the level to which pricing is based on observable
inputs. Observable inputs reflect market data obtained from independent sources, while unobservable inputs
reflect our view of market assumptions in the absence of observable market information. Financial instruments
with readily available active quoted prices would be considered to have fair values based on the highest level of
observable inputs, and little judgment would be utilized in measuring fair value. Financial instruments that rarely
trade would often have fair value based on a lower level of observable inputs, and more judgment would be

utilized in measuring fair value.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. Fair Value Measurements, continued

®)

Valuation Hierarchy

There is a three-level hierarchy for valuing assets or liabilities at fair value based on whether inputs are
observable or unobservable.

 Level 1 —includes assets and liabilities valued using inputs that are unadjusted quoted prices in active markets
for identical assets or liabilities. Our Level 1 assets primarily include cash and cash equivalents and exchange
traded securities.

* Level 2 - includes assets and liabilities valued using inputs that are quoted prices for similar assets in an
active market, quoted prices for identical or similar assets in a market that is not active, observable inputs, or
observable inputs that can be corroborated by market data. Level 2 assets and liabilities include those financial
instruments that are valued by independent pricing services using models or other valuation methodologies.
These models consider various inputs such as credit rating, maturity, corporate credit spreads, reported trades
and other inputs that are observable or derived from observable information in the marketplace or are supported
by transactions executed in the marketplace. Financial assets in this category primarily include: certain publicly
registered and privately placed corporate fixed maturity securities; certain government or agency securities;
certain mortgage and asset-backed securities; certain equity securities; and derivatives such as call options.

« Level 3 - includes assets and liabilities valued using unobservable inputs that are used in model-based
valuations that contain management assumptions. Level 3 assets and liabilities include those financial
instruments whose fair value is estimated based on broker/dealer quotes, pricing services or internally
developed models or methodologies utilizing significant inputs not based on, or corroborated by, readily
available market information. Financial assets in this category include certain corporate securities, certain
structured securities, mortgage loans, and other less liquid securities.

At each reporting date, we classify assets and liabilities into the three input levels based on the lowest level of
input that is significant to the measurement of fair value for each asset and liability reported at fair value. This
classification is impacted by a number of factors, including the type of financial instrument, whether the financial
instrument is new to the market and not yet established, the characteristics specific to the transaction and
overall market conditions. Our assessment of the significance of a particular input to the fair value measurement
and the ultimate classification of each asset and liability requires judgment and is subject to change from period
to period based on the observability of the valuation inputs.

As of September 30, 2024, the reported fair value of the Company’s investment in Level 2 common stock
included $70,016,792 of FHLBC common stock. The stock may only be issued, redeemed and repurchased by
the FHLBC at a price equal to its par value.

As of September 30, 2024, the Company’s investment in Level 3 industrial and miscellaneous common stock
included a holding with zero value. The Company measured the fair value of this investment based on expected
recovery.

As of September 30, 2024, the reported fair value of the Company’s investment in Level 3 industrial and
miscellaneous common stock included a holding valued at $1,042,302. The Company measured the fair value
of this investment at cost as a reasonable approximation of fair value.

As of September 30, 2024, the reported fair value of the Company’s investment in other Level 3 industrial and
miscellaneous common stock included a holding valued at $64,125,325. The Company measured the fair value
of this investment by benchmarking it to comparable securities.

As of September 30, 2024, the reported fair value of the Company’s investment in Level 3 residual tranches
was $4,270,402. The Company measured the fair value of these investments based on broker/dealer quotes or
internally developed models or methodologies utilizing significant inputs not based on, or corroborated by,
readily available market information.

As of September 30, 2024, the reported fair value of the Company’s investment in Level 2 options was
$369,195,648. The Company measured the fair value of options based on the consideration of several inputs
including closing exchange or over-the-counter market price quotations; time value and volatility factors
underlying options; market interest rates; and non-performance risk.

Fair value information on derivative assets is disclosed in items 1-4 above.
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20.

Fair Value Measurements, continued

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

B.-C.

As of September 30, 2024, the aggregate fair value of all financial instruments and the level within the fair value

hierarchy in which the fair value measurements in their entirety fall were as follows:

Type of Net Asset
Financial Aggregate Admitted Value
Instrument Fair Value Assets Level 1 Level 2 Level 3 (NAV)

Bonds $16,764,239,812 $17,877,902,277 $ — $16,582,729,255 $ 181,510,557 $ —
Preferred stock 158,189,385 132,254,993 24,962,000 74,769,200 58,458,185 —
Common stock 135,300,251 135,300,251 115,832 70,016,792 65,167,627 —
Mortgage loans 1,210,652,284  1,308,315,281 — — 1,210,652,284 —
Cash 56,808,380 56,808,380 56,808,380 — — —
Cash equivalents 393,344,280 393,344,280 94,315,051 299,029,230 — —
Short-term investments 27,336,788 27,336,788 — 27,336,788 — —
Contract loans 85,036,355 85,031,700 — — 85,036,355 —
Derivatives 369,195,648 369,195,648 — 369,195,648 — —
Surplus debentures 187,702,344 223,766,800 — 187,702,344 — —
Residual tranches 60,346,555 51,635,732 712,061 59,634,494 —
Company-owned life insurance 398,091,990 398,091,990 — 398,091,990 — —
Total Assets $19,846,244,072 $21,058,984,120 $ 176,201,263 $ 18,009,583,308 $1,660,459,502 $ —
Deposit-type contracts $ 75593603 $ 73,722,675 $ — % — $ 75,593,603 $ —
Funding agreement-backed notes 2,573,681,575  2,573,681,575 — — 2,573,681,575 —
FHLBC advances 1,647,268,601 1,646,548,321 — 1,647,268,601 — —
Total Liabilities $ 4,296,543,779 $ 4,293,952,571 $ — $ 1,647,268,601 $2,649,275,178 $ —

None

21. Other Items

22,

23.

24,

A -B.

None

C.

Other Disclosures

In 2021, the Company established a funding agreement-backed note ("FABN") program pursuant to which it may
issue funding agreements to a Delaware statutory trust organized in series (the "Trust") to generate spread-based
earnings. Under current authorizations, the maximum aggregate principal amount of funding agreements permitted to

be outstanding at any one time under the FABN program is $3 billion. In June and September of 2024, the Company

issued funding agreements to a series of the Trust in a principal amount of $750 million and $400 million, respectively.
The aggregate principal amount of funding agreements outstanding at September 30, 2024 was $2.55 billion. The
funding agreements are reported on Page 3, Line 3 Liability for deposit-type contracts.

D.-1.

No significant changes

Events Subsequent

Subsequent events have been evaluated up to the issue date of these financial statements, November 12, 2024. No
material subsequent events have occurred which would require an adjustment or disclosure.

Reinsurance

No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.-D.

None

E. During the first nine months of 2024, the Company had no written premium subject to the risk sharing provisions of

the Affordable Care Act.
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25.

26.

27.

28.

29.

30.

31.

32.

33.

34.

35.

36.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

NOTES TO FINANCIAL STATEMENTS

Change in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $594,464,886. As of September 30, 2024, $197,034,292 has been paid for
incurred losses and loss adjustment expenses attributable to insured events of prior years. Reserves remaining for prior
years are now $379,874,880 as a result of revised estimates of unpaid losses and loss adjustment expenses. Therefore,
there has been a $17,555,714 favorable prior year development from December 31, 2023 to September 30, 2024. This
development is generally the result of ongoing analysis of recent loss development trends. As additional information
becomes known on individual claims experience, the original estimates are adjusted accordingly.

The Company had no significant changes in methodologies and assumptions used in calculating the liability for unpaid
losses and loss adjustment expenses.

Intercompany Pooling Arrangements

None

Structured Settlements

None

Health Care Receivables

None

Participating Policies

No significant changes

Premium Deficiency Reserves

No significant changes

Reserves for Life Contracts and Annuity Contracts

No significant changes

Analysis of Annuity Actuarial Reserves and Deposit-Type Liabilities by Withdrawal Characteristics

No significant changes

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant changes

Premium and Annuity Considerations Deferred and Uncollected

No significant changes

Separate Accounts

None

Loss/Claim Adjustment Expenses

No significant changes
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes [ X] No[ ]

0001224608

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt
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
[ECT0ToTa (1aTe T =T (14T PSSRSO
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.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics
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 [

If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2023

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. ............ccccoovviiiiiiienienens

12/31/2018

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

o1 TSSO P ST PP RPRPRPRPRNY

By what department or departments?

1L a TSRS O PSR

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

07/29/2020

statement filed With DEPAMMENTS? .............c.oueirieiecee ettt ettt sttt sttt e st s s naesaes Yes [

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..o

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

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 SECUNtIES fIMMS? .......ooiuiiiiii e

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.

I No[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
BANKERS LIFE ADVISORY SERVICES, INC [CHICAGD, TL e e foveresens o ... YES....
BANKERS LIFE SECURITIES, INC. ..o CHICAGD, IL i seeeeeiesenenens oo e, ... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ ] No[X]
If yes, give full and complete information relating thereto:
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:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
[ To] o To [N
Preferred Stock ... 23,507,493 .. 23,507,493
Common Stock ....

582,622,316

833,291,514

3.

3.

3.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other 39,584,053 3. 24,708,610
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 645,713,862 $. ....881,507,617
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ........c..coveoueiiieeieeieeeeeeeeeeeeeeeeeeeeeeee e eeeeee D e, 23,507,493 S, 23,507,493
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
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie s $
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17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

BNY Mellon Trust Company of Illinois 2 N. LaSalle Street, Suite 1020, Chicago, IL 60602 ....
Federal Home Loan Bank of Chicago 200 E. Randolph Drive, Chicago, IL 60601

The Northern Trust COMPaNY .......ccccoooiirrrneneeee e 50 South LaSalle Street, Chicago, IL 60603 ...........cccccovuennene ........

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? ......
If yes, give full information relating thereto:

Yes [

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

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?.....

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?...............cccccooiiiiiiiiiiiicie.

Yes [

Yes [

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.

]

]

]

No [ ]

No [ X]

No [ X ]

No [ X ]

1 2 3 4

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

107740 40186 Advisors, Inc. ........ 549300WH223WQUWQODSI ........

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

If no, list exceptions:

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

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

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

Has the reporting entity self-designated PLGI securities? ............

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? ............cccccoeiiiiiine

8.2

Yes [ X ]

Yes [ X ]

Yes [

Yes [

]

]

No[ ]

No[ ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,308,315,281
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,308,315,281

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,308,315,281

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
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
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

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 91.729 %
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 0.341 %
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 24.184 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

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

5.2

6.1

6.2

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 ]

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

.. 75-1608507

...06/01/2024 ..




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabaMA ..o AL e b s 1,990,740 |............ 5,520,195 |........... 1,955,382 [ o 9,466,317 |..coovrivirciciine
2. AIBSKA e AK e L e 47,935 | 1,353,207 |...oovveene 46,408 |.....coovviiiriees e 1,447,550
3. Arizona ..... . AZ 4,672,912 6,425,560 .26,047,435 |..
4. Arkansas .. .. AR 2,613,126 |. 2,797,606 ....10,368,835 |..
5. California .. CA ...31,105,017 |. 23,965,401 .. 104,476,031 |..
6. Colorado ...... .. CO 4,980,541 |. 7,673,302 .29,189,234 |..
7. Connecticut .. . CT 6,990,783 |. 8,418,033 .43,640,021 |..
8. Delaware ............. .. DE 1,987,027 |. 2,040,090 ..9,804,478
9. District of Columbia . . DC ....642,855 ... 770,919 [ 310,280 .. 1,724,054 |..
10.  Florida .. .. FL ...38,266,296 |. 45,720,771 .. 229,584,699 |..
11.  Georgia .. GA .... 8,602,767 8,634,138 ....41,897,740 |..
12.  Hawaii .. . HI 2,506,252 1,388,079 ..6,59,832 |..
13.  Idaho .... . ID ... 1,373,368 ....2,901,101 .. 7,801,557 |..
14.  lllinois ... L 16,411,353 10,937,996 .49,842,185 |..
15.  Indiana . . IN 14,229,380 15,376,116 ....94,654,357 |..
16. lowa ..... LA ..13,830,328 20,443,765 .. 126,423,655 |..
17. Kansas . .. KS 5,628,506 |. ..28,849, . 11,007,175 ....45,484 887 |..
18, KENUCKY ...oveiiiceeieee e KY e b 6,251,600 |.......... 21,102,083 |.......... 5,177,883 | o 32,531,546
19, LOUISIANG ...ouvviiiiiicit et LA b s 2,447,510 |............ 1,129,088 |............ 2,281,961 oo [ 5,858,509
20. Maine ....... 3,070,059 |. ..20,839,476 |. .26,169,077 |..
21.  Maryland . 7,652,673 |. ..18,355,572 |. .31,292,769 |..
22, MassachUSEttS .........cccovrueirueuinicieieiceee MA | b s 5,156,859 |.......... 26,648,018 |........... 5,274,749 |...cciiiniics [ 37,079,626 |............... 180,000
23, MIChigan ......cccceoiruiiiiiieieerecee e ML e b [ 19,706,673 |..........63,314,259 |.......... 11,523,869 |...coovveeciciiees o 94,544,800 |............... 193,438
24. Minnesota . .. MN ... 1,328,083 |. ....6,917,908 |.. .37,020,262 |..
25.  Mississippi .. MS ... 2,336,829 |.. .. 5,302,127 |..
26, MISSOU ...veeeiieiiieiceeiceee s MO ool [ 10,936,577 ........... 32,369,287 |.......... 14,591,087 |...oovviieciciiees o 57,896,952
27, MONANG ..o MT e b 962,100 [, 2,300,679 |............ 1,909,066 |......ocovvvvererererins foveirnnne 5,171,853
28. Nebraska .. . NE .. 17,121,566 |. ... 6,537,073 |.. .26,106,104 |..
29. Nevada......... NV ...6,428,506 |. ... 2,221,537 |.. .10,706,691 |..
30.  New Hampshire ..........cccccoveueirucenincnncnns NH ,048,225 |.......... 15,690,700 |............ 6,114,199 | [ 23,853,123
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b s 11,879,764 |.......... 27,686,625 |.......... 18,108,973 |- o 57,675,362
32.  New Mexico . NM ....828,796 |. ...324,710 |. ...674,565 |.. .. 1,828,071 |..
33. New York ..... NY ....994,386 |. ...471,280 |. ...992,157 |.. .. 2,457,823 |..
34. North Carolina . NC ...13,201,950 |. ..86,280,702 |. ..16,019,975 |.. .. 115,502,627 |..
35.  North Dakota .. ND ....549,127 |. 1,597,758 ....1,006,972 .. 3,153,857 |..
36. OhiO ..ccvuennee .. OH .. 13,311,521 |. 39,904,927 10,982, 350 .64,198,798 |..
37. Oklahoma . .. OK .2,094,162 |. 4,862,587 ....3,936,513 .10,893,262 |..
38. Oregon......... .. OR 3,756,837 |. 15,837,396 5,730,784 ....25,325,018 |..
39. Pennsylvania ... . PA 21,186,652 77,629,946 24,126,144 . 122,942,742 |..
40. Rhode Island .... .. RI .... 3,585,840 30,852,348 2,378,623 ....36,816,811 |..
41.  South Carolina . sC 8,280,802 19,000,413 5,563,278 .32,844,492 |..
42.  South Dakota ... .. SD 435,764 3,022,722 3,869,293 . 1,327,778 |..
43. Tennessee ... . TN 8,411,800 26,873,656 7,685,990 42,971,446 |..
44, Texas ....... X ...19,837,039 47,464,439 21,070,355 .88,371,833 |..
45. Utah.... . uT .1,057,599 |. ... 1,682,735 |. ... 1,416,768 |.. ...4,157,102 |..
46. Vermont . VT 1,202,370 |. ...5,865,623 |. ... 2,604,476 |.. .. 9,672,468 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA |l f 10,729,132 |.......... 33,022,223 |.......... 10,579,300 |...covvrveieierciiiees o 54,330,655
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 6,084,370 |.......... 36,197,147 |.......... 14,745,215 | o 57,026,732
49. West Virginia 5,325,767 |. ..23,272,695 |. ... 3,886,299 |.. .32,484,761 |..
50. Wisconsin .... 19,523,394 |. ..29,045,263 |. 9,327,853 |.. .47,896,500 |..
51, WYOMING eoveveeeeeneeeiieeneeeeeeeseseneneneeeeens. WY o L o 237,799 o 291,707 | T28,224 oot f 1,258,730
52.  American Samoa .........ccoceereenieneneeneaeeens AS e Ne e AT | [ [ e 3471 |
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP [ N e [ [
57. Canada .......ccccceevveennens o CAN [ N 888 [ e .
58. Aggregate Other Aliens . oT . ... 22,6% |..
59.  Subtotal .....cccceveviiiiiiciiiiieiieiiieeiee e XX [ 370,717,120 . 1,272,609,235 |........ 407,933,737
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene D O S T 9,432 | e [ [ 9,432 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions...............ccc..foeeee. XXX .21,242,825 |..
94.  Aggregate or other amounts not allocable by State. |. O Y .
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 371,013,435 |. ,889, ETTTRRURURRUR RO 2,072,512,349 |..
96.  Plus Reinsurance ASSUMEd.........ccoceeeereeeenenenns [oeees XXKewooo e [, 1. 236,987,561 oo o 236,987,561
97  Totals (All Business).... .371,013,435 |..... 1,272,609,235 |........ 665,877,239 |....ceovrininrrians [ 2,309,499,910
98.  Less Reinsurance Ceded.........cooovrvrrereneeeeennenenencforerees XXX o 10,652,287 |..... 1,132,647,524 |........ 115,028,348 ..o [ 1,258,328, 159 ..o
99. Totals (All Business) less Reinsurance Ceded XXX 360,361, 148 139,961,711 550,848,892 1,051, 171,751 1,417,916,821
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. . 37,421 |. 22,694 |.. ...60,115 |..
58002. ..cocoviiriieiiieiis
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 37,421 22,694 60,115
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

CNO Financial
Group, Inc.

FEIN #75-3108137  DE

Design Benefit
Plans, Inc.

FEIN #36-3496297  IL

40|86 Advisors, Inc.

FEIN #22-2403791  DE

CDOC, Inc.

FEIN #51-0406066  DE

Performance Matters
Associates, Inc.

FEIN #75-2113604  IN

Business Credit
Administration Corp.

FEIN #82-1511404  IN

40|86 Mortgage
Capital, Inc.

FEIN #51-0331205 DE

K.F. Agency, Inc.

FEIN #36-4036794  IL

FEIN #42-1351112 1A

American Life & Casualty
Marketing Division Co.

Bankers Life Advisory
Services, Inc.

FEIN #47-1590388  IN

FEIN #47-1481527  IN

Bankers Life
Securities, Inc.

Bankers Life Securities
General Agency, Inc.

FEIN #47-3850374  IN

CNO Bermuda Re, Ltd.

FEIN #98-1733208 BMU

CNO Management
Services Company

FEIN #74-1499663  TX

Optavise, LLC

FEIN #02-0677999  DE

Benetek Corporation

FEIN #52-2173098  FL

Washington National
Insurance Company (1)
NAIC #70319
FEIN #36-1933760  IN

EA HR Acquisition, LLC

DE

Greenlight Educators
LLC

FEIN #81-2631673  DE

Conseco Life Insurance
Company of Texas
NAIC #11804
FEIN #81-0626335 TX

EA Canada
Development ULC

CAN

NOTES:

All subsidiaries are 100% owned unless otherwise indicated.

Indiana General
Investment Corp.

FEIN #38-4050689 DE

Colonial Penn Life
Insurance Company
NAIC #62065
FEIN #23-1628836  PA

Bankers Conseco Life
Insurance Company
NAIC #68560
FEIN #11-2857098  NY

Resource Life
Insurance Company

NAIC #61506

FEIN #47-0482911  IL

NAIC #61263

Bankers Life and
Casualty Company (1)

FEIN #36-0770740  IL

Indiana General
Investment Trust

FEIN #82-6734899 DE

C.P. Real Estate
Services Corp.

FEIN #13-5405610  NJ

lllinois General
Investment Corp.

FEIN #37-1872060  DE

lllinois General
Investment Corp. Il

FEIN #92-0331670  DE

Green Bay Trail
Investment Corp. (2)

FEIN #99-3502780  DE

CNO Financial
Investments Corp.

FEIN #36-3215139  IL

Names of insurance companies and their parent companies are in bold letters.
(1) The following non-insurance investment entities are reported as affiliated in accordance with SSAP No. 25:

CreekSource LLC, Class A, Ownership interests: Bankers Life and Casualty Company 75%; Washington National Insurance Company 25%
(2) These entities were formed in June 2024.

lllinois General
Investment Trust

FEIN #82-6734872 DE

lllinois General
Investment Trust Il

FEIN #92-6075387  DE

Green Bay Trail
Investment Trust (2)

FEIN #99-6652364 DE

1% 89.1% [9.9%

CNO Services, LLC

Conseco Marketing, L.L.C|

FEIN #35-1989489  IN

FEIN #35-1965822  IN
1% 90%  [9%
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0233 ...|CNO Financial Group, Inc. ....| 11-2857098 .. Bankers Conseco Life Insurance Company ....... . .| Conseco Life Insurance Company of Texas ... |Ownership .100.000 ...|CNO Financial Group, Inc. ...
0233 ...|CNO Financial Group, Inc. ....|36-0770740 .. Bankers Life and Casualty Company ... Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |23-1628836 .. Colonial Penn Life Insurance Company ..| Conseco Life Insurance Company of Texas ... |Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, Inc. ... |81-0626335 .. Conseco Life Insurance Company of Texas .|cDoc, Inc. ... Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
. 0233 ...|CNO Financial Group, Inc. ... |47-0482911 .. Resource Life Insurance Company ... CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group, Inc.
0233 ...|CNO Financial Group, .| 36-1933760 .. Washington National Insurance Company . CDOC, Inc. Ownership.. ..}.100.000 ...|CNO Financial Group,
AA-3191555 CNO Bermuda Re, Ltd. .....ccccevvnneeee .|cboc, Inc. ... .. | Ownership.. ..}.100.000 ...|CNO Financial Group,
38-4050689 Indiana General Investment Corp. . [Washington National Insurance Company ..... Ownership.. ..}.100.000 ...|CNO Financial Group,
82-6734899 Indiana General Investment Trust .| Indiana General Investment Corp. ....... . | Ownership.. ..}.100.000 ...|CNO Financial Group,
13-5405610 C.P. Real Estate Services Corp. .|Colonial Penn Life Insurance Company ....... |Ownership.. ..}.100.000 ...|CNO Financial Group,
36-3215139 CNO Financial Investments Corp. ... Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group,
37-1872060 Illinois General Investment Corp. Bankers Life and Casualty Company Ownership.. ..}.100.000 ...|CNO Financial Group,
82-6734872 Illinois General Investment Trust Illinois General Investment Corp. Ownership.. ..}.100.000 ...|CNO Financial Group,
92-0331670 Illinois General Investment Corp. Il Bankers Life and Casualty Company .. Ownership.. ..}.100.000 ...|CNO Financial Group,
..| 92-6075387 .. Illinois General Investment Trust |l Illinois General Investment Corp. Il Ownership.. ..}.100.000 ...|CNO Financial Group,
99-3502780 .. Green Bay Trail Investment Corp. ........ .|Bankers Life and Casualty Company . | Ownership .100.000 ...|CNO Financial Group,
99-6652364 .. Green Bay Trail Investment Trust Green Bay Trail Investment Corp. . Ownership .100.000 ...|CNO Financial Group,

..| 75-3108137 ..
51-0406066 ..
22-2403791 ..
.| 36-3496297 ..
75-2113604 ..
82-1511404 ..
..|51-0331205 ..
36-4036794 ..

42-1351112 ..
..[47-1590388 ..
47-1481527 ..

47-3850374 ..
02-0677999 ..

81-2631673 ..
52-2173098 ..
.| 74-1490663 ..
35-1965822 ..
35-1965822 ..
.| 35-1965822 ..
35-1980489 ..
35-1989489 ..
35-1980489 ..

CNO Financial Group, Inc. ..
CDOC, INC. wovveveveiiiriniene
40186 Advisors, Inc. .........
Design Benefit Plans, Inc. .
Performance Matters Associates, Inc. ...
Business Credit Administration Corp. ..
40186 Mortgage Capital, Inc. .......
K.F. Agency, Inc. ..ccccceeunnnnnnnn
American Life & Casualty Marketing Divisio

Co.
Bankers Life Advisory Services, Inc.
Bankers Life Securities, Inc. ............

Bankers Life Securities General Agency, Inc.

Optavise, LLC
EA HR Acquisition, LLC
EA Canada Development ULC
Greenlight Educators LLC
Benetek Corporation
CNO Management Services Company
CNO Services, LLC
CNO Services, LLC ...
CNO Services, LLC
Conseco Marketing, L.L.C.
Conseco Marketing, L.L.C. ........
Conseco Marketing, L.L.C. ........

. |Publicly held
CNO Financial Group, Inc. ....
CNO Financial Group, Inc. ..........
. |CNO Financial Group, Inc
CDOC, INC. weveveeneeeeneeennns
cbac, Inc. ...
.|CDAC, Inc.
cbac, Inc. ...
cbac, Inc. ...
.|CDAC, Inc.
cbac, Inc. ...
cbac, Inc. ...
cDoC, Inc

. |EA HR Acquisition, LLC

.|cooc, Inc. ...

. |CNO Management Services Company

Optavise, LLC

Optavise, LLC
Optavise, LLC ..

cboc, Inc. ...
CNO Financial Group, Inc. .............

CNO Services, LLC
CNO Financial Group, Inc. .............
CNO Management Services Company

Ownership

. | Ownership
. | Ownership..

Ownership
Ownership

Ownership..

Ownership

Ownership

Ownership..

Ownership

Ownership
Ownership

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

Ownership

Ownership..

Ownership

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

.100.000 ...
..4.100.000 ...
.100.000 ...

.100.000 ...
.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

..89.100 ...

..9.900 ....
.. 1.000 ....

..90.000 ...

..9.000 ....
.. 1.000 ....

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...
.100.000 ...
..4.100.000 ...

.100.000 ...

.|CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,
CNO Financial Group,

Asterisk

Explanation

0100

CNO Financial Group, Inc.

is the Ultimate Controlling Entity of the HOTAING COMPANY GIOUD. ...ei.eiiieitieitieiteete et et et et et e et e st e et e e aeeeaeeeaeeeaeesh e e s e e aeeaseeaeeeaeeeaeeea e e eaeees e e s e easeea s e em e e ea e e oa e e eaeees e e e e e s e easeea e e emseee s e ea e e 4Heenm e e s e e aseeaeeeaeeoaseea e e ea e e oa e e b e e e e eas e em s e emeeea e e ee e e ea e e e e e s e en s e ea e e ea s e ea s e ee e e eaeeee e e aR e e b e en bt enbeenbeenbeenseaneenneenaeennean




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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? ............cccccooiiueieieiiiieieieieiceeeie e YES
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
None
None
None
None

None

Bar Code:

0
0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
0

o
—

0 3
0 3
0 3
0 3
0 3

o
—

o o
— T E—

o
—
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Liability for deferred compensation obligation ... [ 364,107 |ooooeeeeee 364,107
2597.  Summary of remaining write-ins for Line 25 from overflow page 364,107 364,107
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. MiSCEITANEOUS TNCOME ... e s e e e eeeeeeeee e eeeeeeeee |oeeeeee e 3,158 | 4,202 | 5,375
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 3,153 4,202 5,375
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
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 1,228,331,827 ..o 983,503,266
2. Cost of acquired:
2.1 Actual cost at time of acquisition 125,950,000 ...305,917,500
2.2 Additional investment made after acquisition .... 2,507,021 1,783,839
3. Capitalized deferred interest and other 261,755
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ....(670,582)]...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year's other than temporary impairment reCOGNIZEA ............c.vvveveuriiiieieeeetiieeseeeee et ese s eses 4,027,799 |-
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... 1,308,315,280 |............ 1,228,331,827
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,308,315,280 1,228,331,827
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.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 725,291,348 755,590,344
2. Cost of acquired:
2.1 Actual cost at time of acquisition 2,683,176 .... 14,212,598
2.2 Additional investment made after acquisition ... 46,329,378 ... 34,565,032
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ...(12,850,889)
6. Total gain (loss) on disposals ... (453,068) ... (3,352,915)
7. Deduct amounts received on disposals 60,996,050 .... 62,704,908
8. Deduct amortization of premium and depreciation . 128,741 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13. Statement value at end of current period (Line 11 minus Line 12) 686,019,674 725,287,399
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 PriOT YE&I ............cccceveveiiereuereieiieeieseseiessee s [eeeeencaas 17,843,051,379 |.......... 17,312,515,819
2. Cost of bonds and stocks acquired 3,301,545,014 |............ 2,136,332,378
3. Accrual of discount 24,688,253 |............... 36,203,196
4. Unrealized valuation increase/(decrease) 22,088,069 .... 18,981,559
5. Total gain (loss) on disposals ..(32,555,706)]... ...(40,875,962)
6. Deduct consideration for bonds and stocks disposed of 2,165,600,731 |........... 1,599,028,055
7. Deduct amortization of premium 12,598,899 ... 15,991,648
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 18,978,685,609 17,842,988, 390
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt et [ 11,264,461,234 |................ 917,860,956 |................ 771,704,231 | (32,333,988)|.......... 10,911,908,401 |.......... 11,264,461,234 |........... 11,378,283,971 |.......... 10,727,048,714
2 NN [ - TSSOSO PESEPRRUSTSTRTY ISR 5,848,947,436 |............... 466,248,358 |............... 245,867,864 |..........c..... 21,798,150 |............ 5,624,339,389 |.......... 5,848,947,436 |........... 6,091,126,080 |........... 5,637,084,838
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 499,044,847 |......cocueve. 71,865,436 |...ccvoennee. 16,017,263 |.....ccconveee 22,461,850 |....ccoenee. 483,643,613 |............... 499,044,847 |................ 577,354,870 |..cooovevnenee 484,301,877
. INAIC 4 () ootttk e bt bt b e bt b s £ btttk et b et b et b et bttt eaese s e 144,609,968 |................ 21,205,962 | 18,669,208 |.........c...... (9,260,668)|................ 133,802,299 |......cco.c.... 144,609,968 |............... 137,886,054 |............... 140,405,500
5. NAIC B () ittt b ettt ne s [re e 18,386,191 | 744,506 |.....ccvveeeneee 1,529,606 |......cccvueeee 2,016,231 | 22,854,399 |....ccoerenee 18,386,191 |..cooeeeeee 19,617,322 | 29,747,486
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 2,500,000 (2,500,000) 2,500,000 2,500,000 2,500,000
7. Total Bonds 17,777,949 ,676 1,477,925,218 1,053,788, 172 2,181,575 17,179,048,101 17,777,949 ,676 18,204,268,297 17,021,088,415
PREFERRED STOCK
8. INAIC 1 bbb bbbttt b sttt nans [sree e 7,500,000 |reeceeeeeeecirieirinineenns freeerereneese e [ e 7,500,000 |ececveriennee 7,500,000 |ececveriennee 7,500,000 |ececveriennee 7,500,000
2 (2RSSR PRRRSTSTRRPRUIY RO 100,036,500 |[......coeveveereriiecieirirnireee e [ 1,211,000 |...ooceeeene 100,694,500 |................ 100,036,500 |........c.c..... 101,247,500 |..........c.e... 103,240,325
TO. NAIC 3 bbb bbb bbbt b ettt [sere s 23,507,493 |....ooeeeeeeeernies e [ [ 23,507,493 |.......ccoe.c. 23,507,493 |.......coc... 23,507,493 |.......coc.e. 23,507,493
TA. NAIC 4 ettt ettt et h et et s et s et et et R etk et e R et e s e ne s eneeseReeseseesese et ese st esenseseneeseneesesennes [sereeter et et ettt nsies[ereten ettt et [t oo [ [ [oere e
12, NAIC 5 ettt ettt ettt b et et s st e s AR R AR Rt e e e R AR R e R Rt s s s et e s eses e sttt et esesesenenen [seeeeeneneseann et et ee e eteteine [eeeinnen e et en s [oeeeseeaea e eieins [eseinnee e en e e [oeeee e saenenene [eeeeeinnn e enens | [oree e s nenes [eerer e
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 131,043,993 1,211,000 131,701,993 131,043,993 132,254,993 134,247,818
15. Total Bonds and Preferred Stock 17,908,993,669 1,477,925,218 1,053,788, 172 3,392,575 17,310,750, 094 17,908,993,669 18,336,523,290 17,155,336,233
(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:
NAIC1 $ covveereenn. 324,194,005 : NAIC2 $ covveevvrennnn. 2,171,923 ; NAIC3 $ oo NAICA $ oo PNAICS $ e P NAICE $ e




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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 27,336,788 XXX 27,038,484 79,979 102,174
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 30,091,026 |...oooeeeeeeeeeeeeeee
2. Cost of Short-term iNVESIMENTS ACQUINEA ..........c.ceuiiieiieieieeceeeeeeee ettt ettt es e e s s st sesesessssasnsssesasens |eeesenenesannes 117,329,161 [ 29,865,967
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 1,517,092 | 225,059
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cuiuieieieteteeeeceeeeeee et eteteae sttt et eseas s sttt esesesessa s s s sesesesesessasas s sesesesesssssnssssssesasans [oereseasssesessseannens (14,570) |-
6. Deduct consideration reCeived ON ISPOSAIS ................ceueuiuiiiieieieiiteteteseeseestese et sesse s s ssesesesesessssesssssasesesesesssssssssasesesesesnanas |oeesesesennnens 121,585,921 |
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 27,336,788 |.....coovnvee. 30,091,026
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 27,336,788 30,091,026
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ......c.ccvivveiuereriiriisiaetessssessesesessssssssssesesessssssssessssssssssssesesessssssssesasassnsns sesesesesssssnes 235,114,680
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveviiieueeeieiieieteseteitesese et s sese st s sses ettt s s ses et s s s s es et s s s s sesesesssssssesesesssssnsnsesesens thebesssnsasees 126,748,425
Unrealized Valuation INCrEASE/(AECIEASE) .............cvivueueuereiirieseseteiessesesesetsssssesese st ssssesese s ssssssesesesssssasssses et s s ssses et et s s snses et s s ssssesese s s s sesesesassnanaes estsesesesssncs 113,465,352
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana 129,612,483
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 235,745,291
440 7251 o PP PP PP PPOS

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuiuiueiiiiieiieieieiseseiesessissese ettt sesssnanaes ststsesesssnsnes 369,195,648
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 369,195,648

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........J

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

NONE

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

NONE
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ettt et eee et ee et ea s e e e e85 e St e s e s st s s s et st sne s et s nes bebesniesinias 369,195,648

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e st s et eseseass s s s sesesesesesennsnsnenenennninenenes s 369,195,648

Part D, SECHON 1, COIUMN B ...ttt e s e e s s s e e s s s e e s e e e s e e s 2e e e s e s e s e s e e e s e e s es s s et e s s ns et nseianas esbessiesnias 369,195,648

L= IS T=Ted (o] o N TR O o] [V oo AN

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees
Fair Value Check

369,195,648
(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

Part A, Section 1, Column 16

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et et easss s s sesesesesssnnnsssseneseneninenenes e 369,195,648
Part D, SECHON 1, COIUMN O ...ttt e s s et et s s s asasee s e s s s asasseses s nssasseses s sssssssssssasassssssamnananansnns | sesesassssesesns 369,195,648
[ T D IS T=Tor (1o N TR 71 [FT 1 4o O SO PR PPN

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

[ g RS- T (o T Tt I ©7 1 104§V 12 PPN
[ g = IS T= T (o T Ty I ©7 o1 104y Vo 12O PP PPN
L= g IS T=Yer o] o e TR @] [N 4T e PPN

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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 89,248,386 |................ 157,988,752

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 2,284,153,632 |............ 1,888,878,597

3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 1,081,719 |

4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (7,711 | (11,621)

6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 1,981,131,745 |............ 1,957,607, 343

7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiuiiiirrererereeeeeee e [ereeeeeeeeens 393,344,280 |.cooocveenene 89,248,386
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 393,344,280 89,248,386

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

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

0399999 - Totals
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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
1918 ... LOS ANGELES 08/15/2024 ... e 8,200 i 7,400,000 41,785,039
1919 MILPITAS .. .08/15/2024 ... ..3,500,000 | 14,779,176
1920 DULUTH .. . 08/29/2024 ... .. 19,500,000 |. 74,008,455
1921 ... AURORA 08/15/2024 ... 14,300,000 27,864,950
0599999. Mortgages in good standing - Commercial mortgages-all other 44,700,000 158,437,620
0899999. Total Mortgages in good standing 44,700,000 158,437,620

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

3399999 Totals 44,700,000 158,437,620
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
1733 ... AUSTIN eevvieeeececessenemsnenenesens foorereseenenenens Theresnensnsnans foonenens soenenes foueras 08/14/2014 .....]...... 08/08/2024 ... f.cvenes 3,340,285 e 3,340,285 |.......... 3,340,265 |..
0199999. Mortgages closed by repayment 3,340,285 3,340,285 3,340,285
135021 ... L ) P N 07/01/2004 ..... .... 87,627 ... 87,627 |..
1448 .. | CHARLOTTE . . 12/11/72007 ... . 84,600 |. .84,504 |..
1561 .. | BLOOMINGTON ...09/28/2007 ..... ..58,845 |. .58,845 |..
1673 . | SPOKANE ... ...06/19/2012 ..... ..97,769 |. .97,769 |..
1678 ... L N3 =13 11 ) A N 08/16/2012 ... 101,979
1705 ... CONCORD ..o fevveeviiieieeeen Chiiiiiiiiiis e i e 11/07/2013 ... 242,456 .
1709 .| VERONA ...10/23/2013 .51,846 |..
1727 ... JACKSONVILLE .... ...10/27/2014 ...02,634 |..
1728 .... ...05/28/2014
1729 .. | PASADENA ...11/03/2014
1730 . | MADISON ... ...06/22/2014 .
1736 ... L N o/ SO AP N 11/24/2014 179,864 |..
1746 .... 11/10/2014 .. 75,477 |..
1747 . .. 11/10/2014 56,607 |..
1748 ... LUTHERVILLE-TIMONIUM ... 12/12/2014 ...87,948 |..




AIE

SCHEDULE B - PART 3

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

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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
MILWAUKEE 01/28/2015 .. 138,107 |...
INDIAN TRAIL .. 03/06/2015
LOS ANGELES 08/26/2015
FISHERS ... .08/05/2015 ..
WINDSOR ... .07/29/2015 ..
CAMARILLO .10/29/2015 .. .
COCKEYSVILLE .. 12/10/2015 167 965 |...
MEQUON ... 12/15/2016 ... 136,763 |...
HOUSTON ... 02/28/2017 ... 163,822 |...
GAITHERSBURG .. 02/07/2017 ... 138,925 |...
ROSEVILLE 08/01/2017 .. 80,174 |...
TEMECULA . 09/07/2017
CONCORD ... 08/30/2017
12/21/2017
BALT IMORE ... 06/07/2018 ..
BALTIMORE ... ... 06/07/2018 ..
CHULA VISTA .. 06/01/2018 ..
DENVER 06/19/2018
COLUMBIA ... 03/29/2018
MELVILLE .... 07/31/2018
VIRGINIA BEACH ..oevvvveiiviiniiieviinnn v VA e e e 08/29/2018
....................... 02/26/2019
...................... 08/08/2018
SKOKIE . 10/04/2018
EARTH CITY .. 12/14/2018
..... .01/15/2019 ..
EVANSVILLE .01/15/2019 ..
DALLAS .... .01/15/2019 ..
MERIDIAN . .09/06/2019 ..
GREENF |ELD .02/26/2020 ..
BUFORD 11/21/2019
HACIENDA HEIGHTS ... 01/09/2020
HIGHLANDS RANCH .... 12/19/2019
MADISON ... 03/04/2020
TUCSON ... 02/27/2020
DORAVILLE 04/14/2020
SPOKANE VALLEY .06/19/2021 ..
LAKE FOREST ... 1271572021 ..
GREENWOOD VILLAGE . .07/21/72021 ..
KENNESAW ... ... 10/06/2021 ..
PASADENA ...12/08/2021 ..
MCLEAN ... 11/17/2021 ... 78,804 |.
MONROE 02/17/2022 ....20,157 |.
ROCKVILLE ... 03/21/2022 .. 215,055 |.
04/14/2022 ....46,697 |.
MILWAUKEE ... 08/01/2022 . . .. 88,609 |. . .
AMERICAN FORK . 09/06/2022 209,487 |.... ... 209,487 |...
TEHACHAPI 06/23/2022 111,340 |.... 111,340 |. ... 111,340 |...
LOUISVILLE .. 10/11/2022 ... 81,97 [.... ... 81,97 |. ... 81,97 |...
WENTZVILLE .12/01/2022 .. .99,318 | 99,318 |. ..99,318
RIVERTON .. 11/15/2022 34137 ...34,137 |. 34,137
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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
...... 11/15/2022
e [MURRAY CITY e e U e | 11/15/2022
1899 .. | SAN RAMON ........ ...CA... ...09/01/2023
1900 .. |HUNTINGTON STATION ...08/11/2023
1903 .. | LAS VEGAS . ...08/03/2023
1906 .. | WEST JORDAN .. ...09/01/2023
1907 . | WEST VALLEY CITY .. ...09/01/2023
1910 Lo [HAYWARD Lo L CA e e 12/01/2023
1913 ... L o S P AR 04/18/2024
1916 . MASSAPEQUA PARK ......ceevvvevvennennnnnnnns fouvnennnennnnenee W eiiiviiiiiiinnns Joveeeees ciiinn fonees 06/06/2024

0299999 Mortgages with partial repayments

5,968,739

(487)

6,067,348

6 067,348

0599999 - Totals

9,309,023

(487)

9,407,633

9,407,633




€03

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description or General Partner Symbol Acquired | Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Blue Oul GP Stakes Il1 US Investors LP . . | Dover .|Blue Oul GP Stakes Associates Il1 LP ....10/28/2016 ... .4,633,392 |... ..0.397
000000-00-0 . ..|Genstar Capital Partners VII, LP ... San Francisco Genstar Capital VII, LP .. ..10/01/2015 . . 38,909 0.442
000000-00-0 Goode Partners Consumer Fund |11, LP . . | New York ... .| Goode Partners LLC ... ...12/30/2015 ... ...557,061 ... .. 3.384
Horizon Environment &
000000-00-0 Horizon Environment & Climate Solutions Partners |, LP New York ... .| Advisors, LLC ....06/23/2021 ... 4,075,000 |... ...2.217
000000-00-0 . ..|KKR Global Infrastructure Investors Il LP .... New York KKR Associates Infrastructure 111 SCSp ..12/03/2018 ... ... 776,973 0.096
000000-00-0 . ..|NB Private Equity Impact Fund LP ...... Dallas NB Private Equity Impact Fund GP LLC ..05/24/2021 ... 3,000,000 9.033
000000-00-0 . ..|NB Select Opportunities Fund VI LP Dallas ... NB Select Opportunities VI GP LP .. ..10/03/2023 . 3,150,000 0.940
000000-00-0 . ..|Platinum Equity Capital Partners IV, LP Beverly Hills Platinun Capital Partners IV, LP ..03/21/2017 . ... 443,778 0.105
000000-00-0 PPC Fund |1 LP Chicago ..[PPC Fund GP Il LP . |-...04/26/2018 ... ...667,954 ... ...0.734
000000-00-0 Silver Lake Partners V, LP .. Menlo Park . .|Silver Lake Technology Associates V, LP .. ....06/12/2018 ... .. 1,287,801 |... ...0.061
000000-00-0 . ..| PG Partners IX, LP ........ Fort Worth . TPG GenPar IX, LP .......ccuveees ..11/06/2023 . . 1,049,580 |.. 5,390,408 0.079
000000-00-0 . ..|Vestigo Ventures Fund II, LP .. Canbr i dge Vestigo Ventures Il GP, LLC ... ..12/09/2021 . .500,000 |.. 1,750,000 4.225
000000-00-0 .........[Warburg Pincus Global Growth 14, LP .. . |New York ... .| Warburg Pincus Global Growth 14 GP, LP ... ...10/17/2023 ... .... 652,500 4,792,500 |... 0.058
1999999. Joint Venture Interests - Common Stock - Unaffiliated 5,665,020 30,563,776 XXX
000000-00-0 ......... CrossHarbor Strategic Debt Fund, LP .......ovvvuiiiiiiiiniiiiiiiiieenans Boston CrossHarbor SDF GP LLC .vuvvevuniiiiieinineeeiiecineeineeiinees oeviieenn s vvvviees fonn .10/01/72021 ... |...... 2o 3,821,107 |veeeiiiiiieiiiiceiieeeies e 10,940,071 |ooveereeinnnennn 5.112
000000-00-0 ......... Hines Rialto Credit Partners, LP . [Miami ... ..[Rialto Partners HRCP GP, LP o |---.09/13/2024 ... .. 15,470,737 |...
000000-00-0 .........[PearImark Mezzanine Realty Partners V, LP Chicago .. .| Pear Imark Mezzanine Realty Partners GP V, LLC ... ...02/08/2021 ... . 399, 100 ... 2,104,511 |...
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 561,115 4,220,207 28,515,318
000000-00-0 ......... Centre Lane Credit Partners |11, LP New York .| Centre Lane Credit Partners |11 GP, LLC .. ....09/19/2022 ... , .. 13,150,084 |...
000000-00-0 . ..|Global Credit Opportunities Il Fund A Master SCSp . Luxembourg . GCO Il Fund A GP S.a r.l. weoeerreiiinnennnne ..01/21/2022 . .645,938 |.. .3,299,122
000000-00-0 .........|West Street Mezzanine Partners VIII, LP ......cooevveieeiiiiinnenennn New York ... .| West Street Mezzanine Partners VIII GP Advisors, LLC .... ...07/01/2022 ... .... 546,250 6,816,250 |...
2599999. Joint Venture Interests - Other - Unaffiliated 1,279,178 23,265,456
AG Direct Lending Fund V (Levered) Structured Note, LP - Limited
000000-00-0 ......... Partner Interest .......oooccueiiiiiiiiiiii e New YOrk ..oeeeereeiiiiieiiiiiiieeeeeiens oo NY. s AG Direct Lending Fund V GP, LLC .....ooviiiiiiiiiiiiiiiiiiens oiiieee s ceveeeis o 100/22/2023 ... [oueeees e | e 944,554 [..oooeiiiiiiiiiies e 3,375,000
Atalaya Asset Income Fund Parallel 345 Feeder LLC - Class C
046518-10-2 Membership Interests New York .|Atalaya Capital Assets Parallel 345 LP ....02/21/2023 ... .... 167,090 1,037,429 |...
000000-00-0 . ..|BID I11 Note Issuer LP - Certificates .. Grand Cayman . BID Il GP, LTD .... ..12/18/2023 . .. 34,668 |.. ...871,372
000000-00-0 . ..| GDLC Feeder Fund, LP - Limited Partner Interest . Chicago .. Golub Onshore GP 3, LLC ..06/22/2023 . ..3,519,254 |.. 2,977,621
000000-00-0 . ..|Global Infrastructure Debt Il Issuer LP - LP Interest . New York . Global Infrastructure Debt Fund I1 US GP LLC . ..09/03/2024 ... 3,037,939
Oaktree Lending Partners Feeder (Unlevered) (Parallel) (IC -
000000-00-0 ......... Equity .. |Los Angeles .. ..|Oaktree Lending Partners GP, LP .... . |....02/26/2024 ... 2,250,000 .. 6,187,500 |...
000000-00-0 .........|RREF V Debt DD RNF, LP - Equity . .. |Miami .......... LFL.. .[Rialto Partners GP V - Debt, LP ... ...12/07/2023 ... 1,027,500 6,187,500 |...
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 712,061 7,943,066 23,674,360
6099999. Total - Unaffiliated 1,273,176 19,107,471 106,018,910
6199999. Total - Affiliated
6299999 - Totals 1,273,176 19,107,471 106,018,910
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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
000000-00-0 ..... Genstar Capital Partners VII, LP .| San Francisco ... ... CA.........| Cash Distribution ... ....10/01/2015 ...|....07/17/2024 ...|........ 62,743 |... J PO 62,743 |........ 62,743
000000-00-0 ..... Goode Partners Consumer Fund II1, LP New York ... .|Cash Distribution ....12/30/2015 . .07/02/2024 .. ..66,618 ...66,618 |. .66,618
000000-00-0 ..... Kayne Private Energy Income Fund, LP . Los Angeles .| Cash Distribution ....04/01/2016 . .09/30/2024 .. 1,211,723 1,211,728 |.... 1,211,723
000000-00-0 ..... Mezzanine Partners |1, LP ... New York . .|Cash Distribution ....03/11/2013 . .07/08/2024 .. .. 18,386 18,386 |. . 18,386
000000-00-0 ..... Platinum Equity Capital Partners IV, ... |Beverly Hi .| Cash Distribution ....03/21/2017 . .08/08/2024 .. . 232,812 ..232,812 | 232,812
000000-00-0 ..... TPG Partners IX, LP ..cooviiiiiiniiiiiiiiininnnns Fort Worth .... .| Cash Distribution ... ...11/06/2023 ...]....09/20/2024 ...|........ 47,355 [oooiiiiiiiiinnns i [ e foi e o 47,385 |........ 47,355
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,639,637 1,639,637 1,639,637
000000-00-0 ..... Creeksource LLC, Class A . |Wilmington .... .|Cash Distribution ... ....03/10/2015 ...|....07/31/2024 ...].... 2,732,121 |... o 2,732,121 ... 2,732,121 ..
000000-00-0 ..... Creeksource LLC, Series 2017-1 . Wilmington .... .| Closed ...10/10/2017 ...]....09/30/2024 ... | eeeuuuiiiiinnnn foeneeiiiii i o | o | o |
2099999. Joint Venture Interests - Common Stock - Affiliated 2,732,121 2,732,121
Bridge Workforce and Affordable Housing Fund
000000-00-0 ..... TELP s ESE 1T RN RN [V] P Cash Distribution .....ccocoviviiiinnnninnens ...02/08/2022 ...|....08/21/2024 ...|........ (0132 Y O S R R RN 61,618 |........ (3 1CE L 2 R AR RN (R
J.P. Morgan U.S. Real Estate Income and
000000-00-0 ..... Growth Domestic, LP . |New York ... ....|Cash Distribution ... ....04/01/2014 ...|....08/156/2024 ... ... 877,271 [coeiiiiiiniiins Jovrnnnnniiininn oo e [ e [ 877,271 877,271 |...
000000-00-0 ..... JDM Partners Dallas/Atlanta LLC . . | Phoenix .| Cash Distribution ....03/28/2019 . .09/27/2024 .. .250,886 s ... 250,886
000000-00-0 ..... JOM Partners Tempe Arizona Core Fund IV LLC Phoenix Cash Distribution ... ...12/01/2017 ...]....09/03/2024 ...|.... 1,240,683 |... B ... 1,240,683 |...
2199999. Joint Venture Interests - Real Estate - Unaffiliated 2,430,458 2,430,458 2,430,458
000000-00-0 ..... Ares Real Estate Secured Income Fund, LP ... [Los Angeles .. ....|Cash Distribution ... ....02/18/2022 ...|....08/08/2024 ...|....... 983,152 |... FUTT A 983,152 |....... 983, 152
000000-00-0 ..... CrossHarbor Strategic Debt Fund, LP .......... Boston ... .| Cash Distribution ....10/01/2021 . .08/09/2024 .. 1,405,416 . |-... 1,405,416 |.... 1,405,416
000000-00-0 ..... MetLife Commercial Mortgage Income Fund, LP [Whippany . .|Cash Distribution ....10/02/2017 . .07/26/2024 .. 3,087,821 . |.... 3,087,821 |.... 3,087,821
000000-00-0 ..... Pear Imark Mezzanine Realty Partners V, LP .. [Chicago .. .| Cash Distribution ... ...02/08/2021 ...|....09/13/2024 ...|....... 148,971 |[... N PP 148,971 |....... 148,971 |...
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 5,625,359 5,625,359 5,625,359
000000-00-0 ..... Centerfield Capital Partners IV, LP . ... | Indianapolis .... ....|Cash Distribution ... ....11/21/2017 ...)....08/28/2024 ...|...... 202,824 [..cooommmiiiiis | oo e e e s 202,824 |....... 202,824
000000-00-0 ..... Centre Lane Credit Partners I11, LP . New York .|Cash Distribution ... ...09/19/2022 ...|....09/30/2024 ...].......552,164 [...cooimiiiiiins Jovnnnininiiiinn [ e [ e e 552,164 |....... 552,164
Global Credit Opportunities Il Fund A Master
000000-00-0 ..... SOSP weeeiieii e Luxembourg ....evevvvvvunnnenniinns fovvennnns LUX........ Cash Distribution .....ccocovvviiiinnnnnnnnns ....01/21/2022 ...|....08/02/2024 ...|........ [0 11220 S R R ) R RN 61,562 |........ [0 11220 R N ) RN
000000-00-0 ..... SPC Receivables Holdings |, LLC ............... New YOrk .ooeeevveeeieennniinneeens Joenennnns NY......... Cash Distribution ....ceeeieiinnninnneees ...02/12/2021 ...]....09/16/2024 ...|....... 457,758 |..neeeeeennins fooremmnnnneeene foennneerennnnns foorernnnnneeeen fonneneerennnnnns foorennnnnnaeeens fonaeees 457,758 |....... 457,758 |.eeeeeeevnnins oeeemnnmnneeeee forneneeeenniins fooeeennineeees
2599999. Joint Venture Interests - Other - Unaffiliated 1,274,308 1,274,308 1,274,308
Castlelake Asset-Based Private Credit |11
000000-00-0 ..... Evergreen Feeder, LP - Equity ...covevvnviennnns Minneapolis w.ovevvvivniininninn Joveerenns MN......... Cash Distribution ...oocvuviivuniiiuniinnnnes ...11/28/2023 ...|.... 08/06/2024 ...]....... 746,568 [...ovuieiniiiinn foviniiiniiiins Jooneiineiiinee Lo Jeveieiiiniies foiiii o 746,568 |....... 746,568 [..oovieiniiiins foveiiiiiiiiiins forveiiiiiiinienn foiniiiianns
5699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Other - Unaffiliated 746,568 746,568 746,568
6099999. Total - Unaffiliated 11,716,330 11,716,330 | 11,716,330
6199999. Total - Affiliated 2,732,121 2,732,121 2,732,121
6299999 - Totals 14,448,451 14,448,451 | 14,448,451
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38376G-20-5 ......... GNR 2010-161 Z .o eeeeeee e et e e e e e e e e e e e e e e e e e e e e nnnn e e eennnnneeeennn | seeerrniiinnees Jennnd 09/01/2024 ..... CAPITALIZED INTEREST ... ... 38,026 |... 1.A ... .
38377W-LN-2 ......... L RN [SSUUUUURRRRUUU RN 09/18/2024 ..... PIPER SANDLER & CO 6,944,359 ... A
38384E-FA-8 ......... GNR 2023-116 QZ ...eeeeeeieeeeeenne e e e eeene e e e e een e e e e eenne e e e eennne e e e eennnneeeeennnnnneeeennnnnns | seeerenniinnees Jennnd 09/01/2024 ..... VARIOUS ... 5,046,845 |... AL
38384J-V7-6 ......... GNR 202424 MZ ... e ennnns | aeeeeennineees ol 09/20/2024 ..... VARIOUS ... 1,198,668 |... A
38384N-HII-8 ......... GNR 2024-B0 ZD .....ceeereueeeeeenne e e eeeen e e e e ennn e e e eenn e e e eennn e e eeennnaeeeeennnnneeeennnnnns | seeereniinnees Jennnd 09/01/2024 ..... AL
912820-KX-8 ......... US TREASLRY N/B .. v e 07/31/2024 ..... WELLS FARGO SECURITIES LLC . A
91282C-LG4 ......... US TREASURY IN/B .. ..iiieiiunueeeeinnnnaseennnnnaseennnnnnseennnnnnsssennnnnnnsseennnnnnsssennnnnnnsseernnns | seesvenssnnsses |oennnd 08/16/2024 ..... WELLS FARGO SECURITIES LLC
0109999999. Subtotal - Bonds - U.S. Governments 15,873,145 15,728,605
91087B-AR-1 ......... UNITED MEXICAN STATES .. 09/05/2024 ..... JJANE STREET EXECUTION 2,020,906 . 2,380,000 |...
0309999999. Subtotal - Bonds - All Other Governments 2,020,906 2,380,000
13057E-JM-7 CALIFORNIA PUBLIC FIN AUTH REV ...eeeeeiieeeeeeeee e e cern e e eeene e e eeenn e e e eennn e e ennnnnes | oevevnnnnnnnes Joennid 07/12/2024 ..... BOFA SECURITIES INC
143321-KU-0 . ..|CARMEL IN WTRWKS REVENUE .... STIFEL NICOLAUS & CO INC .
143321-KV-8 . ..| CARMEL IN WTRWKS REVENUE . STIFEL NICOLAUS & CO INC .
3136BR-UD-7 . ..|FNR 2024-21 BZ ... VARIOUS ...
3136BS-HP-3 . .. | FNR 2024-42 DZ VARIOUS N
3136BS-TW-7 . .| FAR 2024-57 AF PIPER SANDLER & CO .. 6,000,000 |.
3137B2-G3-8 ......... FHR 4208 LZ ....eeeeeeeeeeeeee e e e e e e e e e e e e e e e eennnnnneeennn | seeernniiinenes [ennnd 09/01/2024 ..... CAPITALIZED INTEREST ...eeeeueeeeeeenneeeeemnnnaeeeeennnnaeseeensnaaseeennnnaaeeeennnnnaeeennnnnaaeeernnn |eemnnnnseeeemnnnnneeeeennnnanneees Joennnnaeeeernnnaneeeennnnnns 1,939 |
3137B6-KH-3 ......... L R [SSUUUUURRRRRUUUIN RN 09/18/2024 ..... PIPER SANDLER & CO 3,959,828 |.
3137HB-XR-0 ......... FHR 5386 EN ...eeeeeeieeeeeiete e e e e ere e e e e eeene e e e eenn e e e e rnnn e e e ernnna e e e eennnneeeeennnnnenees | seeernniiinnens Jeonnd 08/09/2024 ..... BARCLAYS CAPITAL INC ... 2,269,113 |.
3137HB-Y6-5 ......... FHR 5386 KZ ...eeeeeiecciiii e nrnna e eeenes | aeeeeenniineees o 09/01/2024 ..... VARIOUS ... 1,942,891 |.
3137HC-R8-7 ......... FHR 5414 CZ ..ot e e e e e e e nnn e e e ennnn e e eennnnnees | aeeeriniinnnes Jennnd 09/01/2024 ..... VARIOUS ...
3137HD-6D-7 ......... L0 L RN [N RN 09/01/2024 .....
3137HD-MY-3 ......... FHR 5432 CB .... ...08/09/2024 ... BARCLAYS CAPITAL INC ...
3137HF-GR-0 ......... FHR 5452 FD MTGE ...08/07/2024 ..... BMO CAPITAL MARKETS CORP . N
45203M-E4-9 . .. [ ILLINOIS ST HSG DEV AUTH REVEN BOFA SECLRITIES INC ..... .10,000,000 |. .10,000,000 |.
60416U-GH-2 . .. | MINNESOTA ST HSG FIN AGY .. RBC CAPITAL MARKETS LLC .. 3,700,000 |. 3,700,000 |.
60416U-GJ-8 . .| MINNESOTA ST HSG FIN AGY . RBC CAPITAL MARKETS LLC 5,000,000 |. 5,000,000 |.
917437-NA-9 ......... UTAH HSG CORP SF MTGE REVENUE . 07/24/2024 L o X R RO~ | 1111 EO . 2,000,000 |...

UTAH HSG CORP SF MTGE REVENUE .......eeeeiiiiiiiiiieieiiiiie e

JEFFERIES LLC oottt

....................... 4,000,000

917437-NC-5 ......... | UTAH HSG CORP SF MTGE REVENUE .........ccceeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiciecceceececccccccccecccccceeees | aeieeessasneees foeens 07/24/2024 ... | JEFFERIES LLC ..ooiiiiiiiiiiiii e e s s s s s s s s sssssssesees foreeesesssssseessssesseseeeeeneenes [oesessesesseenennnnnnss 4,000,000 |oiiiiiiiiiiiiiiiiinn, 4,000,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 72,420,513 72,388,537
00081T-AK-4 ......... ACCO BRANDS CORP .....euuuuuunuunnnniniisiiiiiiissssssss e sssssnsnnnnnnnnnns | seeeeeeeeenaees [ooeed 09/04/2024 ..... BARCLAYS CAPITAL INC ...

00108l-AR-1 ......... AEP TEXAS INC oo [ [ 07/24/2024 ... BOFA SECURITIES INC

00108H-AT-7 ......... AEP TEXAS INC o [ 07/24/2024 ... BOFA SECURITIES INC ..

00130H-CH-6 ......... AES CORP/THE ... s [ eeeeenaanaanens [oonend 07/24/2024 ... BOFA SECURITIES INC ..

00240%-AA-8 ......... AG DIRECT LENDING FUND V LP CLASS A .oooiiiiiiiiiiiiiiccc [ 07/05/2024 ... DIRECT ISSUE

00240*-AB-6 ......... AG DIRECT LENDING FUND V LP CLASS B ...ceeeeeieeieeiiececeeeeececceeeeeeeeeeeeen [ e L 07/05/2024 ..... DIRECT ISSUE

00240%-AC-4 ......... AG DIRECT LENDING FUND V LP CLASS C ..o [ eeeeeeeeeennens [ 07/05/2024 ... DIRECT ISSUE

006346-AW-0 ......... a2 R (PP PPPPPPRN S 08/09/2024 ... BARCLAYS CAPITAL INC ...

008252-AR-9 ......... AFFILIATED MANAGERS GROU ... [ eeeeeeeeeeneens [ 08/15/2024 ... CITIGROUP GLOBAL MARKETS INC ..

00914A-AM-4 . ..| AIR LEASE CORP ... BOFA SECURITIES INC ..

012653-AE-1 . ..| ALBEMARLE CORP ... BOFA SECURITIES INC ..

01309Q-AA-6 . ..| ALBERTSONS COS/SAFEWAY . BARCLAYS CAPITAL INC

015271-AK-5 ......... ALEXANDRIA REAL ESTATE E .... BOFA SECURITIES INC

02361D-AY-6 ......... AMEREN TLLINOIS €O ovvvveeiiiiiiiiiiiiiiiiiecceeeeeeeecceeeeceeeeeeceeeeeeeeeeeeeeceeeeeeeeeeeeeeeeeenneneeees [ eeeeeaaaaeanens [ 07/24/2024 ... BOFA SECURITIES INC

023771-T4-0 ......... AMERICAN ATRLINES INC ..o [ eeeeeeeenneeens [ 08/13/2024 ... CITIGROUP GLOBAL MARKETS INC ..

025816-DX-4 ......... AMERICAN EXPRESS €O ...uuueeeiii s [ eeeeenaanaanens [ 07/22/2024 ... MORGAN STANLEY & CO LLC .. K
026650-FJ-5 ......... AMERICAN HONDA FINANCE ... R I N 07/08/2024 ..... BARCLAYS CAPITAL INC R e 5,000,000 |oeeeeiiiiiiiiiiiinns 5,000,000 |...
03238B-AB-9 ......... AXIS 2024-2A A2 ...uuuiiiiiisii e | eeeeereeeeieees [eeend 07/18/2024 ..... TRUIST SECURITIES INC uvvvusuusssssssssssssssssssssssssssttsssttttttstsstssssssiis |usssssssssssssssssssssssssssssnnnns oreeeeeeseeeeesseeseeess 3,999,449 | 4,000,000
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03238B-AE-3 ......... AXIS 2024-2A D ..o een e e e rnnne e e e eennnnnneeennnnnns | seeerrnniinenes oo 07/23/2024 ..... TRUIST SECURITIES INC ..
03789X-AF-5 ......... DIN 2023-TA A2 ..ot ssnnnnans | aeeeeenniinenes [oiand 08/09/2024 ..... BARCLAYS CAPITAL INC ...
04273I-AF-8 ......... ARROW ELECTRONICS INC .eeveeeeeeeeeeie e e eeeeee e e e e emeie e e e e eerne e e e emnnn e e eeennneeeeennnnneneenne | sevevnnnninnnns Jonnnd 09/05/2024 ..... CITADEL SECURITIES INSTITUTIONAL LLC
045054-AF-0 ......... ASHTEAD CAPITAL INC ..eiiiiiiiiiiiiiiiis et seesii e renan s e ennn s s s nnnnnnsssnns | aeeeennnnnnenes fouand 07/24/2024 ..... BOFA SECURITIES INC
045054-AP-8 ......... ASHTEAD CAPITAL INC -.neeeeee e eeeeetee e e e eeet e e e e e e e e e e eenne e e e eemnnn e e e eennnneeeeernnnnnnneenns | oeeevnnninnnns Joonnnd 08/30/2024 ..... BOFA SECURITIES INC ..
045054-AR-4 ......... ASHTEAD CAPITAL INC ..eiiiiiiiiiiiiiiiie e ceri e seeasi e s senans s ennnn s s snnnnnassssnns | aeeeennnnineees Jouand 07/24/2024 ..... BOFA SECURITIES INC .. N
04505A-AA-7 ......... ASHTEAD CAPITAL INC .. 07/24/2024 ..... BOFA SECURITIES INC .. 1,075,486 [..ocevvveneeieeinnnnns 1,089,000 |...
045487-AD-7 ......... ASSOC BANC-CORP 09/03/2024 ..... VARIOUS 7,085,340 |oeevvnnniiiiiiiiins 7,000,000 |...
046516-AA-0 ......... ATALAYA ASSET INCOME FUND - CL A SR SEC 08/29/2024 ..... DIRECT ISSUE .. 387,756 |...
04651@-AB-8 . ..| ATALAYA ASSET INCOME FUND - CL B SR SEC 08/29/2024 DIRECT ISSLE ..... .. 232,654 |.
05351K-AF-6 . ..| AVCCT 2024-1A B .. 09/06/2024 GUGGENHE IM SECURITIES LLC 5,500,000 |.
05369A-AL-5 . ..| AVIATION CAPITAL GROUP . 07/24/2024 BOFA SECLRITIES INC .......
05555M-AA-T7 ......... BDS 2024-FLI3 A .o e et e e e e e e e e e e e e e nnn e eennnnnns | areernniinnnes e 09/05/2024 ..... WELLS FARGO SECURITIES LLC .... . . .
05555M-AE-9 ......... BDS 2024-FL13 B ...iiiiiiiiiiciiii e ennnanns | aeeeeennineees o 09/09/2024 ..... VARIOUS ... 9,980,025 |. 9,993,000 |...
06051G-JK-6 ......... BANK OF AMERICA CORP .....eeeeeeeeeeeenneeeeeeennaeeeeemnnn e e eeernnnaeeeennnnaaeeeennnnnaseennnnnnnees | sevvrnnniinnnns Jonnad 08/09/2024 ..... VARIOUS ... 4,437,122 [ 4,654,000 |...
06051G-KK-4 ......... BANK OF AMERICA CORP ....civviriiniiiiiiiis e cirii s e cenii e s s ersnis e srnnn s s snnnnns e snnnnnnnees | aeeeeenninneees fouand 07/24/2024 ..... BOFA SECURITIES INC L 1201176 | 1,509,000 ...
06051G-LX-5 ......... BANK OF AMERICA CORP ....eeeeeeeeeeeennieeeeeeenneeeeeemnnn e e eeemnnneeeeennnnaaeeeernnnnneseennnnnnnees | sevevnnniinnnns Jonnad 09/17/2024 ..... MIZUHO SECURITIES USA INC 03,535,420 |oeeiiiiiiiiis 3,500,000 |...
06051G-MB-2 ......... BANK OF AMERICA CORP ....ceviireiniiiiiiiiis e e ciiiie e ecesii e e ernnis e s rsnn s snnnnns e ssnnnnnnnes | aeeeeennnnnenes founnd 08/15/2024 ..... BOFA SECURITIES INC .. .. 5,014,900 |. .. 5,000,000 |...
08891*-AA-3 ......... BROOKFIELD INFRASTRUCTURE DEBT FUND [ 11 eeeeeeeeeeee e e e eeeee e e eee e e eennneeeeeenn | eevvvnnniinnnns Jeennid 09/19/2024 ..... DIRECT ISSUE 173,339 |
08891*-AB-1 BROOKFIELD INFRASTRUCTURE DEBT FUND [11 evveniiiiiiiiiiiiiiiinececciiieeeccvnineeecvinineeeenns | eeeeeennineens fonnid 09/19/2024 ..... DIRECT ISSUE ... 52,002 |.
08891*-AC-9 . .| BROOKFIELD INFRASTRUCTURE DEBT FUND |11 09/19/2024 DIRECT ISSLE .....
09031W-AD-5 . ..|BIMBO BAKERIES USA INC. 09/06/2024 BARCLAYS CAPITAL INC
092113-AL-3 . ..| BLACK HILLS CORP ... 07/24/2024 BOFA SECURITIES INC ..
092113-A0-2 . .. |BLACK HILLS CORP BOFA SECURITIES INC
092113-AX-7 . ..| BLACK HILLS CORP BOFA SECURITIES INC
100743-AK-9 ......... BOSTON GAS COMPANY .....eiiiiiiiiee et ern e snanna e sennnnnnees | aeeeeenninneees [ounnd 07/24/2024 ..... BOFA SECURITIES INC ..
100743-AM-5 ......... BOSTON GAS COMPANY ... eeeeee e e e eee e e e e e e e e e e e e e e e e e e e eennnn e e e e ennnnneeeennnnnnnes | oeeevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
110122-AU-2 ......... BRISTOL-MYERS SQUIBB €0 .....oivevvriiniiiiiiiiieeeciiiin e ervni e ecvnnae e s cnnnnneeeeenns | eeeeeenninneens fonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
1248EP-CB-7 ......... CCO HLDGS LLC/CAP CORP ....eeeeeeeeeeeeee e e e eennee e e e eeenn e e e e eenn e e e e eennnn e e e eennnnnneeeennnnnnees | seeevnnnninnnns Jonnad 09/04/2024 ..... BARCLAYS CAPITAL INC ...
1248EP-CK-7 ......... CCO HLDGS LLC/CAP CORP ....evvveieeeiiiiiise e e ceesi e e reesi e sennns s s sennns e e sennnn e s ssnnnnnnees | aeeevennnnnenes founnd 08/15/2024 .....
12498*-AA-2 TERRA FUNDING-20 ... 09/15/2024 ..... CAPITALIZED INTEREST ...
12510H-AH-3 . .. | CAUTO 2020-1A B2 08/09/2024 BARCLAYS CAPITAL INC
12510H-AM-2 . ..| CAUTO 2021-1A A3 08/09/2024 BARCLAYS CAPITAL INC ...
12514\-BC-8 . ..|CD 2016-CD1 A4 ... 08/15/2024 DEUTSCHE BANK SECURITIES INC
12515A-BE-9 . ..|CD 2016-CD2 A4 09/11/2024 VARIOUS ... N N
12515G-AD-9 . ..|CD 2017-CD3 A4 09/25/2024 PERFORMANCE TRUST CAPITAL PARTNERS . 12,181,535 |. . 12,780,000 |.
12515P-AB-3 ......... CCG 2024-1 A2 ... 08/08/2024 ..... JP MORGAN SECURITIES LLC 2,499,765 [...cevvvnneeieeinnnnns 2,500,000 |...
12530M-AB-1 ......... SORT 2020-1 A2 08/09/2024 ..... BARCLAYS CAPITAL INC 154,969 |.
12592X-BD-7 ......... COMM 2015-CR22 A5 .. 08/22/2024 ..... CITIGROUP GLOBAL MARKETS INC .. .. 3,652,883 |.
14448C-AL-8 ......... CARRIER GLOBAL CORP ......iivivreiniiiiiniiieeeiinni e e ernnni s s srnsnns s s snnnnn s s ssnnnnnnssssnnnnnnses | aeeeennnnnenes Jovuand 07/24/2024 ..... BOFA SECURITIES INC
14576A-AC-6 ......... CARM 2020-TA A3 <. e e et e e e e e e e e e e e e e e e ennn e e e eennnn e e eennnnnnneennnnnnnes | aeeerinniinnnes Jennd 08/09/2024 ..... BARCLAYS CAPITAL INC ... N
14856#-AL-6 ......... CASTLELAKE SUBORDINATED ......ccvvuunniiiirrnnniieriiniissesinnnisssesssnnnsesssnnnnsessnnnnnssssnnnnns | aeeeeenninnenes fouand 08/06/2024 ..... EXCHANGE .... 3,882,151 |. 3,882,151 |...
148564-AM-4 ......... CASTLELAKE PREFERRED INTEREST . ...08/06/2024 ..... EXCHANGE .... 2,836,956 |. 2,836,956 |...
151890-AD-2 ......... CENTERPOINT ENERGY RESOU .. ...07/17/2024 ... FHN FINANCIAL SECURITIES CORP 6,895,995 |. 6,298,000 |...
161175-BU-7 . ..| CHARTER COMM OPT LLC/CAP 09/04/2024 VARIOUS ...oeeeviieeee 7,000,000 |. . 86,022
163851-AF-5 . .| CHEMOURS CO .... 08/13/2024 BARCLAYS CAPITAL INC ... ..500,000 |. .. 7,108
169905-AG-1 . .| CHOICE HOTELS INTL INC . 08/30/2024 MIZUHO SECURITIES USA INC .10,000,000 |. . 49,333
172967-DR-9 ......... Lo LI L L PP PPPPNN IFTPPTUUURUUUURNS FPPTN 07/24/2024 ..... BOFA SECURITIES INC

..... 1,855,000 |...

. 47,857
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172967-NH-0 ......... CITIGROUP INC .. eeeeeeeie e e e eeeee e e e e e e e e e eeee e e e e e mene e s e eeennn e e e eennnnnneeeennnnnnneeeennnns | seeernnniinnnns Jonnnd 08/22/2024 ..... RBC CAPITAL MARKETS LLC ...eereneeeeeeneneeeeeemnieeeeeernn e e e eeennneseeemnnnaeeeennnnnaeeeemnnnnaeee reeennnnaaeeeemnnnnneeeennnnnaenees Joemnnnanereemnnnnannees 2,015,640 |oeevveniieiiiiiins 2,000,000 |... 1.G FE
17327C-AM-5 ......... L0 I 0 RN [SSUUUUURRRRUUU RN 07/24/2024 ..... BOFA SECURITIES INC ...veiiiiiiiieiiiiii ettt e e s s e e e s srnna e s nnnnnnneees [oesrnnnnnessennnnnsnsennnnnnnnees Jornninnnnnnnn, 1,038,102 [..oovvvvennieiiiinnnns 1,104,000 |...
17327C-AQ-6 ......... CITIGROUP INC .. eeeeeeeie e e e eeeee e e e e e e e e e eeee e e e e e mene e s e eeennn e e e eennnnnneeeennnnnnneeeennnns | seeernnniinnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ...neeeeeneeeeeeeee e e e e eee e e e ee e s e e e e e e e e e eennne e e e eennnaneeeeennnnnnaes [eeeernnnnnneeermnnnaneeeennnnnneeee [oeeennnnneeeeennnnaenes 1,749,586 |ooooiiiiiiiiiiiiis 2,041,000 |...
185899-AN-1 ......... CLEVELAND-CLIFFS INC ...eivviiiiiiiiiiis e e et ceii e sreri s s ennni e s nesnna s s sennnnnneenes | aeeeennnnnneees founnd 09/04/2024 ..... L0 I 0 ) R RO |1 [ J: +1) I EO . 2,000,000 |...
20030N-AV-3 ......... COMCAST CORP ... eeeeeeee e e e e eeeee e e e eemnee e e e e emnne e e eeennnaeeeeennnnaeeeennnnnneeeennnnnneeeennnnn | seeernnsiinnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
20030N-BM-2 ......... L0 I PR [SSUUUUURRRUUUI RN 07/24/2024 ..... BOFA SECURITIES INC .. N
222070-AG-9 ......... [ COTY/HFC PRESTIGE/INT US ...eeeeeiieieeiiiee e e e e e e e e eeen e e e eenn e e e e ennnn e e eeennnnns | cernnnnennnnns [erees 09/04/2024 ..... BARCLAYS CAPITAL INC 1,952,500 [oeeeneeeeemnniaeeeens 2,000,000 |...
224044-CU-9 ......... [ COX COMMUNICATIONS INC ....uuniiiiirrniiiiiiiiiisieeiieiis e e cinni e s errri e s srnran s s e snnnnnssesennes | eensnnneeeeenns [ooned 08/15/2024 ..... WELLS FARGO SECURITIES LLC .... 4,982,350 [....ccovvnnniiiiinnnnns 5,000,000 |...
23345A-AG-8 ......... DTAOT 2022-2A D ...eeeeeieie e e e e eeee e e e e eeee e e e e eenne e e e e ennnaeeeeennnneeeeennnnneeeernnnnneeeennnnn | seeernnniinnees Jonnnd 07/22/2024 ..... BOFA SECURITIES INC ...eeeeeeieeeeeeee e e e eeeme e e e e e e e e e e e e e e eemnne e e e e eenna e e eeeennnnnnees eeeennnnaeeeennnnnneeeennnnnnerees Joemmnnnaneeennnnnaneee 3,677,972 |oeeeeeeieeieieees 3,710,000 |...
23347A-AC-5 . .. |DLLMT 2024-1A A2 ... 08/07/2024 BOFA SECURITIES INC 1,999,836 |. 2,000,000 |.
233853-BA-7 . .|DAIMLER TRUCK FINAN NA . 07/24/2024 BOFA SECURITIES INC .. 4,983,400 |. 5,000,000 |.
235825-AH-9 .........[DANA INC ..... 09/04/2024 BARCLAYS CAPITAL INC 1,128,488 |. 1,250,000 |.
28918K-AN-8 ..eevee [DAVITA INC 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 eenn e e e e ennnnneeeennnnnnnes | sevssinnenennns [eeeed 08/14/2024 ..... BTIG LLC 501,250 |. 500,000 |...
28422E-\P-1 ......... JOHN DEERE CAPITAL CORP ..eevvieiiiiiiiiieeciiii e e ceiiis s s eesni e e snnni s s cnnnan s s snnnnnneeens | aeeeennnnnnenes fouand 07/01/2024 ..... VARIOUS 1,476,618 |. 1,670,000 |...
24422E-XB-0 ......... JOHN DEERE CAPITAL CORP ...eeeeeeeeeni e e e eeenn e e e e eenn e e e e e emnne e e e eennnn e e e e ennnaneeeennnnnnneees | seeevnnnninnnes Jonnnd 07/01/2024 ..... FHN FINANCIAL SECURITIES CORP 5,852,842 |.
25150V-AL-0 ......... DBALT 2007-AR3 2A4 . .iiviiiiiiiiiiie et rnan s srnnnn s ennnes | aeeeennniinenes [oiand 07/17/2024 ..... CAPITALIZED INTEREST ...
25389J-AU-0 ......... DIGITAL REALTY TRUST LP e eeeee e e e e e e e ee e e e eeee e e e e e e e e eennnn e e e eennnnneeees | oevevnnnnnnnnns Joonnnd 07/24/2024 ..... BOFA SECURITIES INC
25468P-DK-9 ......... TWDC ENTERPRISES 18 CORP ....evveniiiiiiiiiiiiiiiiis e sscrnii s e rnni e snnnnns e snnnnnnnees | aeeeeennninenns founnd 07/24/2024 ..... BOFA SECURITIES INC
254709-AS-7 ......... DISCOVER FINANCIAL SVS .. .eeieeieeeeeeeeeete e e eeenee e e eeernne e e e eemnne e e eeemnnneeeeennnnnneeeennnnn | sevevnnninnnes Joennnd 08/30/2024 ..... JP MORGAN SECURITIES LLC . .
26209X-AA-9 L S R [SUUUURRRRRUUU RN 08/09/2024 ..... BARCLAYS CAPITAL INC 345,600 |...
2625311-AG-3 . ..|DTAOT 2021-4A D .. 07/01/2024 CITIGROUP GLOBAL MARKETS INC .. 2,938,000 |.
26441C-BP-9 . .. | DUKE ENERGY CORP 07/24/2024 BOFA SECURITIES INC 3,000,000 |.
26884U-AG-4 . ..| EPR PROPERTIES ... 07/24/2024 BOFA SECURITIES INC 5,000,000 |.
281020-AN-7 . ..|EDISON INTERNATIONAL . BOFA SECURITIES INC .. 125,000 |.
281020-AY-3 . .| EDISON INTERNATIONAL . BOFA SECURITIES INC ..226,000 |.
20248H-AB-9 ......... EMPOWER FINANCE 2020 LP ......ccvvvuniiiiiiiiiiiiiiiiiis s secrnsis s srnni s snnnnns s snnnnns | aeeeeenninneees fonnnd 07/24/2024 ..... BOFA SECURITIES INC .. ,564,000 |...
30037D-AD-7 ......... EVERGY METRO e e e eeeee e e e eeen e e e e e e e e e e e e e e e e e e e e mnnn e e e e ennnn e e e eennnnnneeeeennn | seeevnnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
30037E-AB-9 ......... EVERGY MISSOURI WEST INC ...oviiiviiiiiiiiiiii e cennn e sevnnn s ennnnns | oeeeeennnnneees founnd 07/24/2024 ..... BOFA SECURITIES INC ..
30225V-Ad-6 ......... EXTRA SPACE STORAGE LP ....eeeeeeieeeeeeiiee e e e eeri e e e ee s e e e eeen e e e eeenne e e eeennnneeeennnnnnees | seeevnnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
30225V-AR-8 ......... EXTRA SPACE STORAGE LP ....evevveiiiiiiiiiiiie it srnnn s sssnnnninnes | aeeeeennnnnenes fonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
302491-All-5 L PP EPPPPTRURPPUPRRRRRPPUPPN IR PR 07/24/2024 ..... BOFA SECURITIES INC ..
316773-DJ-6 . ..|FIFTH THIRD BANCORP 07/24/2024 BOFA SECURITIES INC
31677A-AB-0 . ..|FIFTH THIRD BANK 07/24/2024 BOFA SECURITIES INC
316770-BM-0 . ..|FIFTH THIRD BANK 07/24/2024 BOFA SECURITIES INC ..
32056C-AH-2 . .. | FHASI 2007-4 1A8 09/27/2024 CAPITALIZED INTEREST
34417R-AB-2 . .. |FOCUS 2022-1 A2 ..... 08/09/2024 BARCLAYS CAPITAL INC
345397-A4-5 .. .| FORD MOTOR CREDIT €O LLC ...ueeeerenneeeeeennneeeeeemeiaeeeeemnneeeeemnnneseeeennnneeeeennnnnneeeenne | censsnneesnnnns [oeees 07/24/2024 ..... BOFA SECURITIES
345397-B2-8 ......... FORD MOTOR CREDIT CO LLC .ovvvveniiiiiiiii i crrii e ernni s srnnnissssnnnnnnees | eeeeeenniinenes fonnnd 07/24/2024 ..... BOFA SECLRITIES
345397-B6-9 ......... FORD MOTOR CREDI .eeeeeeeeee e e e eeeie e e e e e s e e e e e e e e e e mne e e e e e nnne e e e e ennnnneeeeennnnnneees | seevrnnninnnns Joonnnd 09/04/2024 ..... BOFA SECURITIES INC ...neeeeeeieeeeeene e e e e eee e e e e e e s e e e e ene e e e e eennns e e e eennnaneeeeennnnnnaes [oeeernnnnnnneermnnnaneeeemnnnnneeee Jreernnnnneeeeennnnneees 9,363,460 |oveviieiiiiiinininnens 6,000,000 |...
345397-B9-3 ......... [FORD MOTOR CREDIT 0 LLC ..vvuniiiiiiiiniiiiiriie et escenii e s eennn s snnnnnsesenns | eennnnnneeeenns [ooned 07/24/2024 ..... BOFA SECLRITIES ..100,000 |...
345397-C9-2 ......... [FORD MOTOR CREDIT €O LLC ...euieeeereneeeeeeenie e e eeemee e e e e emene e e e eeeen e e e eeennneeeeeennnneeeenne | oevnnnnenennns [onees 07/24/2024 ..... BOFA SECURITIES ..100,000 |...
345397-D6-7 . .. [FORD MOTOR CREDIT €0 LLC evvveniiiiiriiniiiiiiiie e ccriis e sscrsii s evrnnn s ennnns s snnnnnnnes | eeeeennnnnnenes [onnnd 07/24/2024 ..... BOFA SECLRITIES . .. 4,466,000 |...
345397-D8-3 ......... |FORD MOTOR CREDIT CO LLC .. ...07/24/2024 ..... BOFA SECURITIES INC ..
345397-E2-5 ......... |FORD MOTOR CREDIT CO LLC .. ...09/04/2024 ..... BARCLAYS CAPITAL INC ...
345397-YT-4 . ..|FORD MOTOR CREDIT CO LLC 07/24/2024 BOFA SECURITIES INC ..
345397-ZR-7 . .. |FORD MOTOR CREDIT CO LLC 07/24/2024 BOFA SECURITIES INC
361448-BK-8 . .| GATX CORP ............ 07/24/2024 BOFA SECURITIES INC
361448-BM-4 ......... GATX CORPORATION ... 07/02/2024 VARIOUS
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36186C-BY-8 ......... ALLY FINANCIAL INC e eeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e eennn e e e e ennnaneeeennnnnns | aeeevnnsninnnns Joennnd 08/28/2024 ..... GOLDMAN SACHS & CO ... 5,743,200 |eevvuneieeinnnins 5,000,000 |... 131,111 [2.C FE ..........
36209¢-AA-9 ......... GDLC FEEDER FUND LP = NOTES .....ceiiiieiiiiiiiiiiiisiecriiiisneeciniis s ernnni e snnnnissesnnnnnnnees | aeeeeennnnnenes founnd 09/23/2024 ... 8,211,593 |. 8,211,593 |...
36262G-AD-3 ......... GXO LOGISTICS INC ..eeeeeenieeeeeeeeie e e eeenee e e e eemnna e e e eemnnneeeeennnnneeeennnnneeeeennnnnneeeenns | seevrnnniinnens Jonnnd 09/03/2024 ... [ VARIOUS ... e e ettt e e e e e e e e e e et e e e e e e e s e e e e eenas e e e e ennna e e e e ennnnneeeeennnnneeennnnns reeennnnaereermnnnnneeeernnnnaeeees |oernnnaaeeeennnaaaaes 6,744,100 [oooereeeineneeeeeens 8,000,000 |...
362948-AB-7 ......... GSMBS 2024-RPL4 A2 .....oiiiiiiiiiiiiiiiiie e srnnna s snnnnnnees | aeeeeenninneees [oiand 07/18/2024 ..... GOLDMAN SACHS & CO ... .... 12,686,537 |. .... 13,800,000 |...
37045X-EY-8 ......... GENERAL MOTORS FINL €O ...eeeerrueeeeemneeeeeeenee e e e e eenne s e eeenne e s e eennnneeeeennnnneeeennnnnns | seeevnnnninnnns Joennnd 09/04/2024 ..... BOFA SECURITIES INC ...eeeeenieeeeeeee e e e eeen s e e e ees s e e e e e e s e e e eemnne e e e e eenna e e e enennnnnaaes eeernnnnaeeeennnnnaeeeennnnnnenees Joemnnnanereennnnnannees 7,988,090 [o.eeeeeeeennaeeeeenns 7,814,000 |...
3795%E-AC-6 ......... L0 T PR [SSUUUURRRRRUUUI RN 08/20/2024 ..... BOFA SECURITIES INC .. R 5,000,000 |...
37959G-AD-9 ......... GLOBAL ATLANTIC FIN €O eeeeeeeeeeennieeeeemenie e e eeeene e e eeeenneeeeemnnneeeeernnnneeeernnnnneneenns | seeevnnniinnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC 5,535,300 [...cevvrnnniiiiiinnnnns 5,000,000 |...
38141G-B2-9 ......... GOLDMAN SACHS GROUP INC ....vvvveiniiiiiiiiiieiiieiie e s renii s ernni s ennnne s sssnnnnnnnes | aeeeennnnnneens founsd 09/30/2024 ..... CITIGROUP GLOBAL MARKETS INC ....iiivrueniiiiinniiiisiinni e s einnn s s sresii s e s snnnns s s ennnnnseees [oeernnnnnnnesennnnnnssssnnnnnnnees Joinnnnnnnn, 5,128,750 |oeevvvniiiiiiniinns 5,000,000 |...
38141G-25-6 ......... GOLDMAN SACHS GROUP INC ... eeeeeeiee e e e eeeeee e e e e e e e e e eeene e e e eeenne e e eernnnneeeennnnnnnes | oeevrnnnninnnes Jonnnd 08/22/2024 ..... RBC CAPITAL MARKETS LLC ..
38145G-AN-2 . ..| GOLDMAN SACHS GROUP INC 07/24/2024 BOFA SECURITIES INC ..
39539L-AH-4 .. .| GPMF 2007-AR2 2A1 07/17/2024 CAPITALIZED INTEREST
404119-BY-4 . L |HCA INC .eeen 07/24/2024 BOFA SECURITIES INC ..
41984L-AB-3 ......... HAWATTAN BRAND INTELLECT ...eeeeeeeeeeee e e e eeene e e e eeene e e e eenn e e e e ennn e e e eemnne e e e eennnnnees | sevevnnnninnnns Jonnad 07/24/2024 ..... RESTRUCTURED EXCHANGE ..
422250-AG-9 ......... [HEALTHCARE RLTY HLDGS LP ....evuuniiiiiiiiniiiiiiiii e cnvni s ennnnnnnes | eennnnneeeeenns [ooned 07/24/2024 ..... BOFA SECURITIES INC ..
422250-AH-7 ......... [HEALTHCARE RLTY HLDGS LP ...ereeieeeeeeeee e e e eeen e e e eeeee e e e e e e e e e e eenn e e e e ennn e e e eennnnnes | eevsnnnnennnnns [orees 09/05/2024 .....
422250-AM-6 ......... HEALTHCARE RLTY HLDGS LP ...iiivviiniiiiiiiiiee e cesnn e sevnnn s sennnns | oeeeeenninneees fonnnd 07/24/2024 ..... BOFA SECURITIES INC
431571-AF-5 ......... HILLENBRAND INC ....eeeeeeeee e e eeeeeee e e e eeeeee e e e e eenne e e e eemnne e e e eemnnn e e eeemnnnneeeernnnnneeeennnnn | seeernnniinnens Jonnnd 09/04/2024 ..... BARCLAYS CAPITAL INC ... .
44107T-AZ-9 ......... HOST HOTELS & RESORTS LP ..evvvveniiiiiiiiii i ercrnii s errnn s snnninssssnnnnnnnees | seeeeennnnneees fonnnd 09/04/2024 ..... BOFA SECURITIES INC .. R 5,000,000 |...
44107T-BB-1 ......... HOST HOTELS & RESORTS LP ...eeeeeieeeeeeieeeeeeeeie e e e eeenne e e e eeneee e e eeennne e e e eennnnneneennnnnnees | seevvnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ...eeeeeeieeeeeeeee e e e e een s e e e e e e e e e e e e e e eemnne e e e e eenna e e e enennnnnnees eeeennnnaeeeennnnnneeeemnnnnaerees Joernnnaanneennnnannees 2,110,121 [oeeiiiiiieeee 2,120,000 |...
447010-BF-8 HUNTSMAN  INTERNATIONAL L oeveniiiiiii e crnni s ssrnniis s nnnnnnsssenns | aeeeeennnnneens fonnnd 08/28/2024 ..... SEAPORT GLOBAL SECURITIES LLC ... .. 4,283,200 |. .. 5,000,000 |...
459200-KB-6 . | 1BV CORP . 07/24/2024 BOFA SECURITIES INC .. .. 87,308 |. ..100,000 |.
459506-AN-1 . .| INTL FLAVOR & FRAGRANCES . 07/24/2024 BOFA SECURITIES INC .. 4,763,200 5,000,000
466365-AB-9 . .| JACK 2019-1A A2l .. 08/09/2024 BARCLAYS CAPITAL INC ... 94,457 96,750 |.
466365-AD-5 . .. [JACK 2022-1A A2I BARCLAYS CAPITAL INC .. 904,853 |. 955,000 |.
466365-AE-3 . .| JACK 2022-1A A211 .. VARIOUS ......ceennn . 15,704,605 |. 17,475,250 |
46647P-AF-3 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiii i e i ernnn s e ennna s s ennnnnns | aeeeennnninenes [onnnd 07/24/2024 ..... BOFA SECURITIES INC .. 1,915,282 [oveniiiiiiiiieieee 1,991,000 |...
46647P-BA-3 ......... JPMORGAN CHASE & €0 .veeeeeeete e e e eeene e e e e e e e ee e e e e e nnn e e e e ennn e e e e ennnnneeeennnnnns | oeeevnnniinnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
46647P-BR-6 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiiiiciiiii e eesnni s e esnna s s ennnnnns | aeeeennnnineees foaand 07/24/2024 ..... BOFA SECURITIES INC ..
46647P-CB-0 ......... JPMORGAN CHASE & €0 .veeeeeeete e e e eeene e e e e e e e ee e e e e e nnn e e e e ennn e e e e ennnnneeeennnnnns | oeeevnnniinnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
46647P-CU-8 ......... JPMORGAN CHASE & €0 .vvveniiiiiiiiiiiiciiiii e eesnni s e esnna s s ennnnnns | aeeeennnnineees foaand 07/24/2024 ..... BOFA SECURITIES INC ..
46647P-CY-0 JPMORGAN CHASE & €0 .veeeeeeete e e e eeene e e e e e e e ee e e e e e nnn e e e e ennn e e e e ennnnneeeennnnnns | oeeevnnniinnnes Jonnnd 08/22/2024 ..... RBC CAPITAL MARKETS LLC ..
46647P-DH-6 . .. | JPMORGAN CHASE & CO .. 07/24/2024 BOFA SECURITIES INC ..
46647P-DY-9 . .. | JPMORGAN CHASE & CO .. 07/24/2024 BOFA SECURITIES INC ..
47103\1-AA-6 . ..| JANUS HEND US HLDGS INC 09/05/2024 CITIGROUP GLOBAL MARKETS INC ..
483007-AL-4 . .| KAISER ALUMINUM CORP . 08/15/2024 UBS SECURITIES LLC ...
48666K-BA-6 . . |KB HOME ... 09/04/2024 BARCLAYS CAPITAL INC ... N N
50249A-AN-5 ......... LYB INT FINANCE I11 .. 07/02/2024 ..... JP MORGAN SECURITIES LLC .... 4,950,150 |eevvnniieeiniiiees 5,000,000 |...
55354G-AM-2 ......... MSCI INC 08/30/2024 ..... B2 RO KON 6,167,131 [oooiiiiiiiiieiieeene 6,784,000 |...
55977Y-AA-6 ......... HUNGARIAN EXPORT-IMPORT BANK PLC ... 09/05/2024 ..... VARTOUS e e et e e e s e e e e e e e e e e e e e eeennn e e e e eennnneeeennnnnneeeeennnn [oeeernnnnaareernnnnaneeeennnnnneees [reernnnnnneeeennnnneees 1,926,808 |oooiiiiiiiiiiiiiiis 1,880,000 |...
567928-AB-2 ......... MFIT 2024-AA B ... 07/30/2024 ..... WELLS FARGO SECURITIES LLC ...evvvvueniiiiiiiiiiieeciiii e eeeii s sesni e ssnnnin e e enns [oressnnnnnnnnsnnnnnnnnssnnnnnnees foevrnnnnnnneennenene. 3,499,084 |, 3,500,000 |...
567928-AC-0 ......... MFIT 2024-AA C ... 07/30/2024 ..... WELLS FARGO SECURITIES LLC ..eeeeereeeeeeeeenieeeeeeeee e e e eeen s e e e eenns e e e eeennn e e e e emnnnneeeennn [oeeernnnnneseermnnnnneeeennnnnneees Joeernnnnnereeennnnneees 3,438,906 |oeeviiiiiiiiiiiiinnns 3,440,000 |...
571903-BS-1 .........[MARRIOTT INTERNATIONAL . 08/14/2024 ..... BOFA SECURITIES INC .. ....10,000,000 ...
574599-BS-4 ......... |MASCO CORP ...07/24/2024 ..... BOFA SECURITIES INC .. 1,330,830 [oeeenieeennniaeeeens 1,500,000 |...
576323-AP-4 MASTEC INC ...09/04/2024 ..... BOFA SECURITIES INC ...viiiiiiiiieiiiiii et eesii e e s e e e s enani e e nrnnnneees oesrnnnnnsssennsnnnssssnnnnnnnens Jornniinnnnnnnn, 4,910,000 [oeviiiiinnnniiiennns 5,000,000 |...
58013\-EF-7 . ..| MCDONALD'S CORP .. 07/02/2024 MIZUHO SECURITIES USA INC .10,695,800 |. .10,000,000 |.
60855R-AK-6 . ..|MOLINA HEALTHCARE INC .. 09/04/2024 BARCLAYS CAPITAL INC 1,847,700 |. 2,000,000 |.
61690U-8C-7 . .| MORGAN STANLEY BANK NA . 08/22/2024 BOFA SECURITIES INC .. 1,000,640 |. 1,000,000 |.
61690U-8D-5 ......... MORGAN STANLEY BANK NA ... iivvieniiiiiiuiiiiiiiiiiiiisiiiiiisesscianiisessesnnnnsesssennnnsessessnnnsennes | aeeesensnnnenes |oussnd 08/22/2024 ..... BOFA SECURITIES INC .. 1,252,013 | 1,250,000 |...
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617446-7X-1 ......... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e ennn s e e eennnnneeeennnnnnnes | aeeevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
617446-8U-6 ......... MORGAN STANLEY ...ieeiiiee it erni s cnnni s sennna s s snnnnnnees | aeeeennnnneenes [ouand 07/24/2024 ..... BOFA SECURITIES INC ..
617446-8X-0 ......... MORGAN  STANLEY ... e e et e e e e e e e e e e e e e e e e e e e ennn e s e e eennnnneeeennnnnnees | aeeevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
61747Y-EC-5 ......... MORGAN  STANLEY ....iieriiie it ers s ennni s sennna s s snnnnnnees | aeeeennnnineees |ouand 07/24/2024 ..... BOFA SECURITIES INC ..
61747Y-ED-3 ......... MORGAN  STANLEY ... e e e e e e e e e e e e e e e e e e e e e e ennn s e e eennnnneeeennnnnnnes | aeeevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC .. .
61747Y-EX-9 ......... MORGAN STANLEY ...ieeiiiee it erni s cnnni s sennna s s snnnnnnees | aeeeennnnneenes [ouand 07/24/2024 ..... BOFA SECURITIES INC .. N .. 443,000 |...
61747Y-FB-6 ......... MORGAN  STANLEY ... e e e et e e e e e e e e n e e e e e e e e e e ennnn e e e e ennnnneeeennnnnnees | seeevnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC .. 2,906,841 |oevveiiieeieiies 2,884,000 |...
61747Y-FG-5 ......... MORGAN' STANLEY ....ieeriie e crnnn e sennna s s snnnnnnees | oeeeeennnnnenes [oaand 07/24/2024 ..... BOFA SECURITIES INC .. 4,939,406 |......cevvniiiiinnnnns 4,936,000 |...
61764X-BH-7 ......... MSBAM 2015-C21 A3 ... eeeee e e e e ee e e e e e e e e e e e nn e e e e ennn e e eennnn e eeennnns | aeeerinniinenes e 08/22/2024 ..... CITIGROUP GLOBAL MARKETS INC .. 4,785,700 |.
61772B-AB-9 . ..| MORGAN STANLEY ... 07/24/2024 BOFA SECLRITIES INC ..... 1,702,915 |.
62878Y-AC-8 . ..|BUNDT 2024-1A A2 08/09/2024 BARCLAYS CAPITAL INC 5,128,250 |.
62919U-AC-7 . . |NMEF 2024-A B . 08/20/2024 TRUIST SECURITIES INC .. 3,999,060 |. N
62919U-AD-5 ......... NVEF 2024-A C .... 08/22/2024 ..... TRUIST SECURITIES INC 6,202,735 |oeeeeneeeeeennieees 6,200,000 |...
64110L-AT-3 ......... NETFLIX INC 07/25/2024 ..... HSBC SECURITIES INC 5,201,000 [oeriiiiinnnnniinnnns 5,000,000 |...
651229-BD-7 ......... NEWELL BRANDS INC .. 09/04/2024 ..... BARCLAYS CAPITAL INC ... 1,001,250 [.ooeeeeeeneeeeeinnnnns 1,000,000 |...
653420-AM-4 ......... NEXTERA ENERGY OPERATING .....ceuvuniiiiinniiiiiiiiiinieeiinni e eerrnnni e sernnins s ssnnnnnssssnnnnnns | aeeeeennnnneens founnd 09/04/2024 ..... L0 I 0 NP RO Yo o1 1 1< T FO . 3,500,000 |...
65343H-AA-9 ......... NEXSTAR MEDIA INC ... eeeee e e e e ee e e e e e e e e e e e e e e e ennn e e e eennnnneeeennnns | oeeevnnnninnnes Jonnnd 08/13/2024 ..... MORGAN STANLEY & CO LLC ..
65364U-AH-9 ......... NIAGARA MOHAWK POWER ......evueniiiiiiiiieeeciiin e ceiii e cenni e s cesni s eesnn e e sennnnnneeens | aeeeennnnnnenns Jounnd 07/24/2024 ..... BOFA SECURITIES INC ..
670346-AH-8 ......... NUCOR CORP ... e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e nnnnneeeennnnneeeennnnnnneeennnn | seevvnnninnnns Jonnad 07/02/2024 ..... GOLDMAN SACHS & CO ... .
67119E-AB-2 L0 R [ RN 07/23/2024 ..... CITIGROUP GLOBAL MARKETS INC .. 9,999,826 |. .
67119P-AD-3 . .| 0BX 2024-NOM13 M1 ..... 09/04/2024 WELLS FARGO SECURITIES LLC . 4,558,867 |. 4,559,000 |.
67400@-AA-1 . ..| OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP 09/05/2024 DIRECT ISSUE .. 8,625,000 |. 8,625,000 |.
67400@-AB-9 . ..| OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP 09/05/2024 DIRECT ISSLE .. 2,250,000 |.
67400@-AC-7 . ..| OAKTREE LNDING PRTNRS FDR UNLVRD PRL LP DIRECT ISSUE .. 1,875,000
67448P-AC-7 . .| 0BX 2024-NaM12 A3 ..... JP MORGAN SECURITIES LLC . 4,000,000
67448P-AD-5 ......... L0 N [N RN 08/15/2024 ..... LT = U R RO .cic I -(c R EE . 4,000,000 |...
677415-CV-1 ......... OHIO PONER COMPANY ... eeeeeee e e e et e e e eeee e e e e enn e e e e e ennna e e e e ennneeeeeennnneeeeennnnnns | oeeevnnninnnes Jonnad 07/02/2024 ..... BARCLAYS CAPITAL INC ..eeeeenieeeeeeet e e e eeen e e e e e e e e e e e e e e e ennne s e e e ennna e e e eemnnnnneeene [eeeernnnnnneeermnnnaneeeennnnnneees [reernnnnnereeennnnnnnee 8,716,150 |oooiiiiiiiiis 7,000,000 |...
680665-AJ-5 ....euuut [OLIN CORP ..ottt e e eaana e e nannn | sennnneeeeenns [oened 09/04/2024 ..... L0 I 0 U R RPPPPPRRRPP: |1 (1 I EO . 1,000,000 |...
680665-AL-0 ......eee|OLIN CORP ...eeeeeie e e eeee e e e e e e e e e e e e e e e e e e e e e s e e e e ennns e e e e e ennneeeeennnnneeeennnn | sernsneneeeennn [eeeees 09/04/2024 ..... BARCLAYS CAPITAL INC ...
681936-BH-2 ......... OMEGA HLTHCARE INVESTORS .......ccvvuunniiiiimnnieiiiiiniinieeeinnneeesnnsnissesnnnsnsssssnsnnnsssssnns | seeeeenninneens fouand 07/24/2024 ..... BOFA SECURITIES INC N
682691-AE-0 ONEMAIN FINANCE CORP ......eeeeeeeneeeeemnnieeeeeeenne e e eeeennaeseeennnneeeeennnnnneeeeennnnnneeeennnns | sevevnnniinnnns Jonnnd 09/04/2024 ..... BARCLAYS CAPITAL INC ... 1,837,098 |.
682691-AG-5 . ..| ONEMAIN FINANCE CORP . 08/14/2024 BARCLAYS CAPITAL INC ... 1,000,000 |.
682698-AD-0 . .. |OMFIT 2019-2A D .. 08/23/2024 CITIGROUP GLOBAL MARKETS INC .. 2,814,000 |.
68389X-BE-4 . ..| ORACLE CORP .... 07/24/2024 BOFA SECURITIES INC ..
68389X-CP-8 . ..| ORACLE CORP . 07/24/2024 BOFA SECURITIES INC
69073T-AU-7 . .| OWENS-BROCKWAY ... 08/14/2024 MARKETAXESS CORPORAT ION
693475-AX-3 ......... PNC FINANCIAL SERVICES .....nieeeeeeeeeeeemnna e e e eeenne e e eeeenie e e e eeenne e e eeemnnneeeeennnnnneeeernnnn | seeevnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC
693475-BA-2 ......... PNC FINANCIAL SERVICES ....uuiiiiiiiiiiiiiiiiiin i rrsiis e ennni s snnnnn s essnnnns | aeeeeennnnneees foannd 07/24/2024 ..... BOFA SECURITIES INC ..
693475-8S-3 ......... PNC FINANCIAL SERVICES .....ueeeieeeeeeeeeene e e e eeenne e e eeernie e e e eennna e e eeennnnaeeeeennnnnnseeennnnn | oeeevnnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
693475-BX-2 ......... PNC FINANCIAL SERVICES ....euiiiiiiiiiiiiiiiiiin et s ssennni s snnnnn s essnnnns | oeeeennnnnnenes founnd 07/24/2024 ..... BOFA SECURITIES INC
69377F-AB-2 ......... PT FREEPORT INDONESIA ....eeeeeeeee e e e eeet e e e eeene e e e een e e e e e e e e e enne e e e eennnnneeeennnns | oeeernnnninnnes Jonnnd 09/05/2024 ..... MORGAN STANLEY & CO INT PLC ... N
694308-JG-3 ......... PACIFIC GAS & ELECTRIC ...evvvinniiiiiiiiiieeciiii e ccrrii e ssnnni s s snnnnneeees | aeeeennnnnnenes fouand 09/05/2024 ..... SUSQUEHANNA FINANCIAL GROUP LLP . 1,738,160 |.
T0932M-AE-7 ......... PENNYMAC FIN SVCS INC ... ...09/04/2024 ..... BARCLAYS CAPITAL INC ..eeeereeeeeeeee e e e eeene e e e e e e e e e e e e e e e e emnne e e e e ennna e e e eennnnnneeene [oeeernnnnnneeermnnnnneeeemnnnnnnnes [oeeennnnnneeeennnnneees 1,021,760 |oooiiiiiiiiiiiiinns 1,000,000 |...
71845J-AB-4 ......... PHILLIPS EDISON GROCERY ...07/24/2024 ..... BOFA SECURITIES INC ..537,000 |...
72703P-AE-3 . .| PLNT 2022-1A A211 ..... 08/09/2024 BARCLAYS CAPITAL INC 68,425 |.
745332-CM-6 . .. |PUGET SOUND ENERGY INC ... 07/24/2024 BOFA SECURITIES INC 2,955,000 |.
75007#-AA-9 . .|RIALTO REAL ESTATE FUND V DEBT DD RNF, L . 09/27/2024 DIRECT ISSLE ........ 4,110,000 |.
756109-B0-6 ......... REALTY INCOME CORP .....iiieveuunniiiiennnnirsresnnnsssersssnssssrrnssnsssssrnnsssssssersssnsssssrssnnnsnaee | aeeesennnnnenes |oussns 07/24/2024 BOFA SECURITIES INC ..
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756109-BY-9 ......... REALTY INCOME CORP .....eeeereuneeeermnnneeeeemnnneseeemnnnaeeeernnnnaeeeernnnnnseeeennnnnneeeennnnnneeees | seevrnnniinnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC .. ..200,000 |...
756109-BZ-6 ......... REALTY INCOME CORP .....eieviruunniiiiiiniinieeiiniis s seenni s s s ernnni s s snnnnnsssssnnnnnsssssnnnnnnsnens | aeeeennninnenes fouand 07/24/2024 ..... BOFA SECURITIES INC .. ..456,000 |...
75884R-BA-0 ......... REGENCY CENTERS LP ....ieeeeeiie e e eeeeeie e e e e ereie e e e eere e e e e rnnn e e e eennna e e e eennnneeeeennnnnneeees | seeevnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC .. ..181,000 |...
75884R-BB-8 ......... REGENCY CENTERS LP ...uuiiiiiiiiiiiiiiiiii i rrnni s rnnnis s ennans s snnnnnsnens | aeeeeennnnnenes fouand 07/24/2024 ..... BOFA SECURITIES INC .. .. 165,000 |...
7591EP-AV-2 ......... REGIONS FINANCIAL CORP ......eeeeeeenieeeeennie e e eeeenn s e e e eenn e e e e eennnneeeeennnnneeeeennnnneeeennn | seeevnnniinnnns Jonnnd 09/03/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeeeeeeeee e e e eeee e e e e e e e e e e e e s e e e e ennne e e e eennnaneeeennnnnneeens [oeeeennnnnnneermnnnaneeeennnnnnenes [reeennnnnnneeennnnnnees 9,000,000 |oeovieiiiiiiinininnes 5,000,000 |...
760759-AK-6 ......... REPUBLIC SERVICES INC ..eevviiiiiiiiniiiiiiiiiie e sesnn e sennnn s sennnns | eeeeeennnnneens founnd 07/02/2024 ..... US BANCORP INVESTMENTS INC . .. 19,745,000 |...
76114D-AE-4 ......... RAST 2006-A15 AB ... eeeeee e e ee e e e ee e e e ee e e e e ennnn e e e e nnn e e ennnnneeeennnnnnes | aeeeriniinnees e 07/25/2024 ..... CAPITALIZED INTEREST
T7586R-AU-4 ......... R [ RN 09/05/2024 ..... CITIGROUP GLOBAL MARKETS INC ..
78450X-AB-4 ......... SMB 2024-E ATB ... eeeeeee et e e e e e e e rnnnn e e eennnneeeeennnnnnnees | aeeernnniinnnes Jennnd 08/07/2024 ..... JP MORGAN CHASE
797440-BK-9 . ..|SAN DIEGO G & E . 07/24/2024 BOFA SECURITIES INC
80282K-BC-9 . ..| SANTANDER HOLDINGS USA . 07/24/2024 BOFA SECURITIES INC
80282K-BH-8 . ..| SANTANDER HOLDINGS USA . 07/24/2024 BOFA SECURITIES INC ..
80282K-BM-7 ......... SANTANDER HOLDINGS USA .... 09/03/2024 ..... SANTANDER US CAPITAL MARKETS LLC ..
80290C-CL-6 ......... SBCLN 2024-A D ... 07/01/2024 ..... JP MORGAN SECURITIES LLC ....
81761T-AA-3 ......... SERV 2020-1 A2l .. 08/09/2024 ..... BARCLAYS CAPITAL INC
81761T-AC-9 ......... SERV 2020-1 A2l 1 08/09/2024 ..... BARCLAYS CAPITAL INC ...
82453A-AB-3 ......... SHIFT4 PAYMENTS LLC/FIN 08/12/2024 ..... GOLDMAN SACHS & CO
82460M-2A-9 ......... SHINHAN FINANCIAL GROUP CO LTD. .iivvvviniiiiiiiiniiieiiiiiin s eeciniis s eeernnn e eennnnnssssnnnnnnnees | aeeeeennnnnenns fonnid 09/06/2024 ..... BNP PARIBAS SECURITIES CORP ...
832696-AN-0 ......... U SMUCKER €O .t e e e e e e e e e e enn e e e eeennnneeeernnnneeeeennnns | ceeerenniinnnes Jennnd 07/02/2024 ..... JP MORGAN SECURITIES LLC e eeeeee e e e eeeee e e e e e e e e e e e e e e emnne e e e e emmn e e e e emnnnnneeee [eeeeennnnnnneermnnnnaeeeennnnnannee [oeernnnnnnneeennnneenes 1,798,911 | 1,964,000 |...
83546D-AG-3 B O 7 R [SUUUURRRRRU RN 08/09/2024 ..... BARCLAYS CAPITAL INC ... .. 4,160,408 |...
842400-GK-3 . ..| SOUTHERN CAL EDISON 07/24/2024 BOFA SECURITIES INC .. .. 131,000 |.
842400-GV-9 . ..| SOUTHERN CAL EDISON .. 07/24/2024 BOFA SECURITIES INC .. .. 142,000 |.
85172F-AR-0 . ..| ONEMAIN FINANCE CORP . 09/04/2024 BARCLAYS CAPITAL INC
855170-AA-4 . ..| STAR PARENT INC .. BARCLAYS CAPITAL INC
85571B-BB-0 . ..| STARWOOD PROPERTY TRUST BARCLAYS CAPITAL INC
858550-AB-6 ......... STELLANTIS FIN US INC 09/04/2024 ..... BOFA SECURITIES INC
85855C-AE-0 ......... STELLANTIS FIN US INC .. 07/24/2024 ..... BOFA SECURITIES INC ..
86156*-AC-5 ......... STOLTHAVEN HOUSTON INC . 07/17/2024 ..... DIRECT ISSUE
86212V-AE-4 ......... STR 2018-1A A2 ... 08/09/2024 ..... BARCLAYS CAPITAL INC ... .
86212X-AL-4 ......... STR 2024-1A A1 ... 08/09/2024 ..... BARCLAYS CAPITAL INC ... . ..998,750 |...
864300-AC-2 SUBWAY 2024-1A A2l 1 08/09/2024 BARCLAYS CAPITAL INC ... 4,000,651 [ceeeeeeennieeeeenns 3,850,000 |...

871658-AR-4 .
87165B-AV-5 .
87166F-AE-3 .
876030-AD-9 .
876030-AE-7 . .
876030-AF-4 .........
886320-AE-3 .........
90265E-AU-4
90265E-AV-2
907818-EQ-7 .........
911365-B0-6 .........
OMBOH-HU-7 .........
91159H-JB-7 .
91150H-JH-4 ..
91159H-JM-3 .
92540J-AC-6 . .
92936U-AE-9 .........

.| SYNCHRONY FINANCIAL ..
..| SYNCHRONY FINANCIAL
.| SYNCHRONY BANK ...
..| TAPESTRY INC
.| TAPESTRY INC

.. | US BANCORP ..
.. | US BANCORP
.. | US BANCORP ..
.| VERUS 2024-6 A3

TAPESTRY INC ...
CLOUD SOFTWARE GRP INC .

UNION PACIFIC CORP .
UNITED RENTALS NORTH AM ...
US BANCORP

WP_CAREY INC

09/04/2024
09/04/2024
07/24/2024
07/24/2024
07/24/2024
07/24/2024
08/16/2024
07/24/2024
07/24/2024
07/24/2024
07/24/2024

...07/24/2024
...07/24/2024

07/24/2024
07/24/2024
07/17/2024

...... 07/24/2024

BOFA SECURITIES INC ..
BOFA SECURITIES INC
BOFA SECURITIES INC
BOFA SECURITIES INC
BOFA SECURITIES INC
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC ..
BOFA SECURITIES INC
BOFA SECURITIES INC ..

JP MORGAN SECURITIES LLC .
BOFA SECURITIES INC

3,405,480 |.

123,283 |.
... 79,673 |.
..149,773 |.
2,833,682 |.
9,999,863 |.
101,021 |.

125,000 |...
..100,000 |...
.. 149,000 |.
..2,770,000 |.
.10,000,000 |
103,000 |...
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92936U-AF-6 ......... WP CAREY INC e eeee e e e et e e e e e e e e e e e e e e e ee e e e e e ennna e e e ennnnnneeees | seeernnniinnnes Jennnd 07/24/2024 ..... BOFA SECURITIES INC ..
95000U-3F-8 ......... WELLS FARGO & COMPANY ...iieviiiniiiiiiiiis i ciiiiis e ecerii e rnni s s rnnn s s snnnns s s snnnnnssnns | aeeeeennnneees founnd 07/24/2024 ..... BOFA SECURITIES INC ..
95000U-3K-7 ......... WELLS FARGO & COMPANY ... eeeeeeie e e e eeeeie e e e e eenee e e e e ennne e e e eennn e e e eemnnneeeeennnnnnnnees | sevevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ..
96043J-AN-5 ......... L R (SRR RN 07/01/2024 ..... STONEX FINANCIAL INC
976500-AG-3 ......... WINTRUST FINANCIAL CORP ......eeeeeeenieeeeennneeeeeennneeeeeennnaeeeeennnnaeeeernnnnaeeeennnnnnneeenns | sevevenniinnnns Joonnad 08/28/2024 ..... STIFEL NICOLAUS & CO INC .
98388M-AD-9 ......... (0= I = RN [SSUUUURRRRRUUUI RN 07/24/2024 ..... BOFA SECURITIES INC
989790-AA-1 ......... ZIPLY 2024-1A A2 .ot e e e e e e e e e e e ennnnnnns | aeeeriniiennes Jennnd 08/09/2024 ..... BARCLAYS CAPITAL INC ..eeeeeeeeeeeee e e e e ee e e e e e e s e e e eene e e e e e e e e e e eennaneeeeennnnneeeene eeeennnnaeeeennnnnseeeemnnnnnerees Joermnnnanneernnnnannees 3,099,600 |.eevvuniiaeinnnins 3,000,000 |...
000000-00-0 ......... L= R [N RN 08/28/2024 ..... BLACKROCK 1,991,227 |. 1,991,227 |...
000000-00-0 ......... = USRS UURPURPRRRURPPPPTRRUP IR ISP 08/28/2024 ..... BLACKROCK ... e eeee e e e et e e e e e e e e e e s e e e e e e e e e e e mm s e e e e e enae e e e eennnaseeeennnnnnaeeennnn  reernnnnaaeeeennnnnaeeeennnnnaerees Joernnanereernnaaaaas 2,734,180 |eerenneieeeniiiees 2,734,180 |...
000000-00-0 . ..| TELECO 08/28/2024 BLACKROCK 3,647,615 |. 3,647,615 |.
000000-00-0 . ..| TELECO 08/28/2024 BLACKROCK 6,439,803 |. 6,439,803 |.
000000-00-0 . ..| TELECO .. 09/25/2024 BLACKROCK ... 5,700,000 |. 5,700,000 |.
000000-00-0 ......... GLOBAL INFR DEBT ISSUER I LP - NOTE ... 09/03/2024 ..... DIRECT ISSLE ..
06418G-AM-9 ......... BANK OF NOVA SCOTIA ...iiiiiiiiiiiiiiiie e cirii e s s rennn e sensnn s s snnnnnssssnns | aeeeeennnnnenes [ouand 09/17/2024 ..... MIZUHO SECURITIES USA INC
31429K-AG-8 ......... FED CAISSES DESUARDINS ... eeeeeeiee e e eeerie e e e eeene e e e e eenne e e e eennnn e e e eennnnneeeennnnnnneees | seevvnnnninnnes Jonnnd 07/24/2024 ..... BOFA SECURITIES INC
559222-AR-5 .. o |MAGNA INTERNATIONAL INC ...eviiiiiiiiiieiiiii e et eesi e seenn e sennna e s eennnn | eeeeesennnes [oeeens 07/24/2024 ..... BOFA SECURITIES INC ..
559222-AX-2 .. o | MAGNA  INTERNATIONAL INC ...eeeeeeneeeeeeeeee e e e e e e e e e e e e e e e e e e e e e mnnn e e e e ennneeeeennnn | vieeessnnnnnns [oeeees 07/24/2024 ..... BOFA SECURITIES INC ..
66977W-AU-3 ......... NOVA CHEMICALS CORP ....vevieiiiiiiiseieiiii e e ccriii e s e s e cesni e s s snnnn e s s ennnnn e s sennnnnns | aeeeennnnnnenes fouand 09/04/2024 ..... BARCLAYS CAPITAL INC ...
89114T-2V-7 ......... TORONTO-DOMINION BANK . e e e et e e e e e e eeeee e e e eeen e e e e eeenne e e e eennnneeeeeennnnnneeenns | sevevnnnninnnns Jonnnd 07/24/2024 ..... BOFA SECURITIES INC ...ueeeeeeieeeeeenie e e e e eeee s e e e ee e s e e e e ene e e e e eennnn e e e eennnaneeeeennnnnnnes [oeeernnnnnereermnnnaneeernnnnnneeee [oeernnnnneeeeennnneeees 4,381,400 |ooooiiiiiiiiiiins 5,000,000 |...
98417E-AC-4 GLENCORE FINANCE CANADA ... 07/24/2024 BOFA SECURITIES INC ..evieiiiiiiiieiciiiii et eesni s s nnnna s snnnnannees [oeeernnnnnneesrnnnnnnnnernnnnnnnees [oevrnnnnnneeeennn. 9,442,800 |, 5,000,000 |...
00253X-AB-7 . .| AMERICAN AIRLINES/AADVAN . C.. 09/04/2024 BARCLAYS CAPITAL INC ... .
00500J-AE-3 . .| ACRES 2021-FL2 B ......... C.. 08/27/2024 SANTANDER US CAPITAL MARKETS LLC N 1.
052528-AL-0 AUST & NZ BANKING GROWP ... C.. 08/09/2024 ..... BARCLAYS CAPITAL INC 3,997,075 |. 4,090,000 |... 1.
052528-AT-3 AUST & NZ BANKING GROUP ... C.. 09/26/2024 ..... VARIOUS 9,980,000 |. ..10,000,000 |... 1.
05252A-DM-0 . ..|AUST & NZ BANKING GROUP C.. 09/23/2024 CITIGROUP GLOBAL MARKETS INC .. 3,000,000 1. .
05571A-AY-1 . ..|BPCE SA ......... C.. 07/24/2024 BOFA SECURITIES INC .. 5,000,000 2.AFE ..
05581K-AG-6 . ..|BNP PARIBAS . C.. 07/24/2024 BOFA SECURITIES INC .. 1,526,000 1.0 FE
05613B-AE-3 . .| BRSP 2024-FL2 B .. C.. 08/02/2024 WELLS FARGO SECURITIES LLC . 10,000,000 102z
05964H-BE-4 . .. |BANCO SANTANDER SA . C.. 09/17/2024 VARIOUS ...eeeeeiieeeeeeees 6,600,000 1.F FE
05970F-AD-3 . ..| BANCO SANTANDER-CHILE C.. 09/05/2024 MARKETAXESS CORPORAT ION 2,200,000 1.G FE ..
05971U-2E-6 . ..| BANCO DE CREDITO DEL PERU ... C.. 09/09/2024 VARIOUS ....eeeeeinnns 1,850,000 2.CFE ..
059895-AX-0 . ..| BANGKOK BANK PUBLIC COMPANY LIMITED (HON . C.. 09/06/2024 HSBC SECURITIES INC .. 1,850,000 2.AFE ..
06675D-CL-4 . ..| BANQUE FED CRED MUTUEL .... C.. 07/10/2024 CITIGROUP GLOBAL MARKE 5,000,000 1.DFE ..
085209-AJ-3 . ..|GOVT OF BERMUDA .... C.. 09/09/2024 BARCLAYS CAPITAL INC ... 1,190,000 1.F FE ..
08860H-AC-8 . ..|BHARTI AIRTEL LTD C.. 09/11/2024 VARIOUS ..o 1,680,000 2.CFE ..
090976-A0-4 . ..| BGCLO 2023-5A CR C.. 09/16/2024 JP MORGAN SECURITIES LLC . 4,000,000 1.EFE ..
09659T-2A-8 . ..| BNP PARIBAS ... C.. 07/24/2024 BOFA SECURITIES INC .. 1,308,000 2.AFE ..
0965911-20-6 . ..|BNP PARIBAS . C.. BOFA SECURITIES INC .200,000 1.G FE ..
096591-2X-1 . ..| BNP PARIBAS ... C.. BOFA SECURITIES INC 1,966,000 1.G FE ..
161290-BZ-5 ......... CEMEX S.A.B. DE C.V C.. 09/05/2024 ..... JEFFERIES LLC 2,020,382 |. 2,210,000 |... 2.CFE
20588A-AC-9 COVST 2024-1A B C.. 07/02/2024 ..... DEUTSCHE BANK SECURITIES INC ..10,000,000 |. ..10,000,000 |... 1.C FE
210314-AB-6 . .| TRANSMANTARO ... C.. SANTANDER INVESTMENT SECURITIES INC . . . 2.CFE ..
225313-A0-8 . .|CREDIT AGRICOLE SA . C.. BOFA SECURITIES INC .. 2.AFE ..
22535l1-AB-3 CREDIT AGRICOLE LONDON .... C.. 07/24/2024 ..... BOFA SECURITIES INC .. 1.G FE
22535l1-AJ-6 CREDIT AGRICOLE SA ... C.. 07/24/2024 BOFA SECURITIES INC .. 1.G FE
2253501-AK-3 . .. |CREDIT AGRICOLE SA . C.. 07/24/2024 BOFA SECURITIES INC 1.G FE ..
23341C-AC-7 . ..|DNB BANK ASA ........ C.. 07/24/2024 BOFA SECURITIES INC .. 1.F FE ..
30251G-BD-8 . ..| FMG RESOURCES AUG 2006 . C.. 09/04/2024 BARCLAYS CAPITAL INC 3.AFE ..
36165R-AC-9 . ..|GCC SAB DE CV . C.. 09/05/2024 BARCLAYS CAPITAL INC 2.CFE ..
36190C-AA-5 . ..| GNL QUINTERO $SA .. C.. 09/05/2024 HSBC SECURITIES INC ..... 2.AFE ..
36321P-AD-2 . .. | GALAXY PIPELINE ASSETS BIDCO LTD. . C.. 09/05/2024 NOMURA SECURITIES INTERNATIONAL INC . 1.C FE ..
404280-BX-6 . .| HSBC HOLDINGS PLC ..... C.. 07/24/2024 BOFA SECURITIES INC .. 1.G FE ..
404280-CT-4 HSBC HOLDINGS PLC .. eertuieesenunnsseeeennueseeeeennsnaseeenns s s e s ennnsneesernnnsasseeennnnaaeeennnnnn C.. 07/24/2024 ..... BOFA SECURITIES INC ....ieieuuuuneeeeennnunaseeennnuuasaeennnnnnsaesennnnnsasannnnnnsssennnnnnnssssnnnnnnanes [seeennnnnssseernnnnnnesernnnnnnanee roernnnnneseeennnnnneeeees 912,007 Jourriiiiiiiiiiiinnnnns 1,076,000 |... 1.G FE
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. 12,695,200 |. . 12,500,000 |

833636-AH-6 . SOCIEDAD QUIMICA Y MINER 09/09/2024 SANTANDER INVESTMENT SECUHIIT.IES INC .
.| SOCIETE GENERALE ...
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404280-D0-9 HSBC HOLDINGS PLC C.. 07/24/2024 BOFA SECURITIES INC ..
404280-DS-5 . .. | HSBC HOLDINGS PLC C.. 07/24/2024 BOFA SECURITIES INC ..
445545-AQ-9 .. | HUNGARIAN GOVT ... C.. 09/05/2024 CITIGROUP GLOBAL MARKETS INC ..
449841I-AJ-6 . .| INEOS FINANCE PLC C.. 09/04/2024 BARCLAYS CAPITAL INC ...
456837-Bl-4 . ..| ING GROEP NV ..... C.. 07/24/2024 BOFA SECURITIES INC ..
456873-AE-8 . ..| TRANE TECH FIN LTD . C.. 07/24/2024 BOFA SECURITIES INC
45790T-AB-1 . .| INRETAIL CONSUMER .. C.. 09/05/2024 VARIOUS ......ceennn
46128\-AN-1 INVERSIONES CMPC SA .. C.. 06/12/2024 BARCLAYS CAPITAL INC ...
55608J-AZ-1 MACQUARIE GROUP LTD C.. 07/24/2024 BOFA SECURITIES INC
59284M-AC-8 . ..MEXICO CITY AIRPORT TRUST C.. 09/06/2024 SANTANDER INVESTMENT SECURITIES INC .
602736-AA-8 . .| MINEJESA CAPITAL BV ..... C.. 09/06/2024 BARCLAYS CAPITAL INC ...
603051-AC-7 MINERAL RESOURCES LTD ... C.. 09/04/2024 BARCLAYS CAPITAL INC ...
606822-BK-9 MITSUBISHI UFJ FIN GRP ... C.. 07/24/2024 BOFA SECURITIES INC ..
632525-AY-7 . .. NATIONAL AUSTRALIA BANK C.. 09/04/2024 VARIOUS .......cccee
636274-AF-9 . ..|NATIONAL GRID PLC ..... C.. 07/24/2024 BOFA SECURITIES INC ..
639057-AR-9 . .. |NATWEST GROUP PLC .. C.. 09/17/2024 MIZUHO SECURITIES USA INC
67111B-AQ-3 . ..| OFSBS 2018-1A B1R C.. 05/21/2024 GOLDMAN SACHS & CO
67116N-AA-7 . . |0CHNV .. C.. 07/24/2024 BOFA SECURITIES INC ..
73730E-AC-7 . ..|POSCO ... C.. 09/10/2024 BNP PARIBAS SECURITIES CORP
74977R-DT-8 . ..| COOPERATIEVE RABOBANK UA . C.. 07/24/2024 BOFA SECLRITIES INC .....
81254U-AK-2 . .. | SEASPAN CORP ... C.. 09/04/2024 BARCLAYS CAPITAL INC N N
82969B-AA-0 . .| SIRIUSPOINT LTD .. C.. 09/03/2024 VARIOUS ....oevvvininns .. 6,306,180 |. ..6,000,000 |.
829929-AE-8 . .| SIXST 2023-23A C C.. 09/13/2024 STIFEL NICOLAUS & CO INC ..
C..
C..
C..
C..
C..

83368R-BU-5 . . 09/24/2024 VARIOUS ...

86562M-CM-0 . .| SUMITOMO MITSUI FINL . 07/24/2024 BOFA SECUR

86562M-CT-5 . .| SUMITOMO MITSUI FINL GRP . 07/24/2024 BOFA SECURITIES INC
86562-DA-5 . .| SUMITOMO MITSUI FINL GRP .... 07/24/2024 BOFA SECURITIES INC
86608C-AA-6 SUMMIT DIGITEL INFRASTRUCTURE LIMITED .. C.. 09/05/2024 ..... HSBC SECURITIES INC ..
880942-AA-5 TER FINANCE LTD JERSEY . C.. 09/18/2024 ..... BLACKROCK

88316A-AC-5 . ..|TMCL 2024-1A C ... C.. WELLS FARGO SECURITIES LLC .
89366L-AE-4 . .| TRANSELEC S.A. C.. BARCLAYS CAPITAL INC ...
89680Y-AC-9 TRITON CONTAINER [VRUUUTTRR R 08/29/2024 ..... JEFFERIES LLC

89681L-AA-0 TRITON CONTAINER/TAL INT . [ R 08/28/2024 ..... GOLDMAN SACHS & CO ...
902613-AT-5 . ..|UBS GROUP AG ... C.. BOFA SECURITIES INC
902613-BH-0 . .| UBS GROUP AG ... C.. BOFA SECURITIES INC
90403Y-AA-7 ULTRATECH CEMENT LTD. .. C.. 09/06/2024 ..... VARIOUS

92769X-AR-6 VIRGIN MEDIA SECURED FIN . C.. 08/14/2024 WELLS FARGO SECURITIES LLC ....
961214-EM-1 . ..| WESTPAC BANKING CORP . 08/09/2024 BARCLAYS CAPITAL INC .........
97719B-AE-3 . ..|WYZE 2023-1A B2 . 07/31/2024 GREENSLEDGE CAPITAL MARKETS LLC
000000-00-0 . ..| OTP BANK NYRT. 09/30/2024 BARCLAYS CAPITAL INC

62964#-AA-7 .. a0 = PO PP PPPPUPPPPPPPPPRN [ TTPPPUUPPPRRS VPPN 07/22/2024 ..... BLACKROCK .ttt ettt

1109999959. "Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 6,709,7"2.3

001690-AG-4 ......... GLOABL MEDICAL RESPONSE .....eeiiiuiriisesiiiiiiieeessiiiiiee e s st ee e s ssiinne e s s ssinnneeesssnnnnees | ceesessinnnenes [oeed 06/20/2024 ..... VARIOUS

03234T-All-8 . ..| AMIWINS GROUP INC ............ WELLS FARGO SECURITIES LLC .
05554J-AJ-6 . ..|FIRST EAGLE (ARNHOLD AND $ BLEICHROEDER) . CITIGROUP GLOBAL MARKETS INC ..
09228H-AN-9 . .| BLACKBIRD MIDCO INC. REVOLVER .. ANTARES CAPITAL .......

23918V-BB-9 . ..[DAVITA INC .....
24521-AB-5 . .. | DEL MONTE FOODS ..
266236-AB-6 ......... DOXA INSURANCE HOLDINGS LLC DD-FUNDED ..
30250H-AG-2 ......... FRANKLIN SQUARE
36259%-Ad-1 ......... GS ACQUISITIONS, INC .
36259%-Al-4 ......... GS ACQUISITIONS, INC REVOLVER .
38821U-AB-6 ......... GRANT THORNTON ADVISORS LLC ....

SCOTIA CAPITAL INC
JEFFERIES LLC .........
...... 09/30/2024 .....[ARES CAPITAL CORPORATION ....
...... 08/09/2024 ..... [JP MORGAN SECURITIES LLC ....
...... 07/09/2024 .....[GOLUB CAPITAL LLC
...... 09/30/2024 .....[GOLUB CAPITAL LLC
...... 07/11/2024 .....[DEUTSCHE BANK SECURITIES INC ..
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641141-B#-4 ......... NETSMART TECHNOLOGIES INC ....eeeeeeeeeeeeeeeenee e e eeeene e e e eeneee e e e eeenneeeeeennnneeeeennnnnenees | oevevnnnninnnns Jonnad 09/30/2024 ..... VARIOUS 4BZ ..
693948-AK-3 ......... PT INTERMEDIATE HOLDINGS, LLC DD FUNDED ......oeeiivvniniriiiiiiieieciiiieeecevniineesennnanneeeennn | eeeeeennnnneens fonnnd 09/13/2024 ..... GOLUB CAPITAL LLC .... 4CPL ..
693940-AL-1 ......... PT INTERMEDIATE HOLDINGS, LLC ..eeereeieeeeeenneeeeeeen e e e eeene e e e eeenn e e e e eenn e e e e ennnnneeees | oeevvnnnninnnes Joonnad 09/30/2024 ..... CAPITALIZED INTEREST 4BZ ..
T4839X-AK-5 ......... QUIKRETE HOLDINGS INC ..vvuieiiiriiniiiiiiiiini e ciiii e e e s cesni e s sennae e e sesnnnn s essennnns | aeeeeennnnnenes founnd 08/14/2024 ..... MORGAN STANLEY & CO LLC .. 3.BFE ..
748500-AA-2 ......... QUICK QUACK CAR WASH HOLDING DD FUNDED .......ccermumuereeemnnneeeeernnneeeeemnnnneeeernnnnnneeeennnns | sevvvmnnnnnnnns Jonnid 09/12/2024 ..... GOLUB CAPITAL LLC .... . 3APL oo
748508-AB-0 ......... QUICK QUACK CAR WASH HOLDINGS, LLC ..evvvvinniiiiiiiiieiiiiiiiineeeciniincnecrnniseeennnnnseesennnns | eeeeeennnnneens fonnid 09/06/2024 ..... GOLUB CAPITAL LLC .... ... 77,500 |. . . 3APL
88366M-AE-4 ......... THERMOSTAT PURCHASER [ 11, INC. eeeeeeeeeeenneeeeeeeee e e ee e e e eeene e e e emnn e e e ennnnn e eeennn | cevevnnnninnnes Joennid 07/02/2024 ..... TRUIST SECURITIES INC ..eeeeeeeeeeeeeeeeet e e e e eeen e e e e e e e e e e e s e e e e enne e e e eennnnneeeennnnn eeeennnnaeeeennnnnseeeennnnnaerees Joemnmnaaeneennnnnannees 2,500,000 |. 2,500,000 |... 4CFE .coeennnn
89364M-CA-0 ......... L PPN [SUUUUURRRRUUUIN RN 08/12/2024 ..... L0 0 = U RO KN 2,012,000 |. 2,000,000 |... 3.CFE .orvvnnnnn
92532M-AE-5 ......... VERTEX AEROSPACE SERVICES CORP ......eeeeeeereneeeeeennnaeeeeennnneeeeemnnneeeeennnnneeeennnnnnneeenns | seevvnnniinnnns Jennad 07/15/2024 ..... RBC CAPITAL MARKETS LLC .. .. 1,995,000 |... 4.AFE ..
000000-00-0 . ..|BLUE RIVER PET CARE, LLC DD FUNDED 08/30/2024 GOLUB CAPITAL LLC .... . 471,415 |. 4B 2
L2000A-AF-7 . ..| CLARIVATE (CAMELOT FINANCE) 07/02/2024 GOLDMAN SACHS & CO ... 1,995,000 |. 3.CFE ..

N900OD-AB-3 . ..|UPC FINANCING PARTNERSHIP 07/25/2024 CITIGROUP GLOBAL MARKETS INC .. 2,000,000 |. 3.CFE ..

NIB33R-AJ-8 ......... Z1GGO (VODAFONEZIGGO) JU P I 07/24/2024 ..... WELLS FARGO SECURITIES LLC .... e 1,975,000 [.oeeevmeeneeeeeinnnnns 2,000,000 |... .

G3679Y-AC6 ......... 2L = PP PPPPI Covrvvvvnnnnnns Jovnnnd 08/02/2024 ..... UBS SECURITIES LLC ...uuiiiiiurunniiiiiusuniiiiissneiiseisunsssssrsssssssssrnsnnssssssessnnsssssnnnsnsnese [oosressnnsesernnsnnnsrssrnnnnnnnsee |ooressnssssresnnnnnnes 1,999,792 | 1,994,805 |uvveiiiiiiiiiniiiiiis 3.CFE ...ooeu
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 31,735,243 31,807,119 XXX
2509999997. Total - Bonds - Part 3 1,058,392,735 1,079,425, 861 6,812,210 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 1,058,392,735 1,079,425, 861 6,812,210 XXX
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks

31338*-12-4 ......... |FED HOME LOAN BANK CHICAGO B-2 .....eeuuuuniiiiiiuniiiiiiiiiiniiiiiiininiesiiiinnsserennnnnseseresnnnnes | eossnneeeesenns |ousnnd 09/03/2024 ..... o0 L PPN o1 .1 1 ] PP PPPPPP 6,541
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6,541

39263*-10-0 ......... [ GREEN BAY TRAIL INVT CORP .....uviiiiiiiiiniiiiiiiiie e cieii e cerni e e cesni e sennna e s nnnnannees | neeeeesnnnnnns [oonesd 09/24/2024 ... CAPITAL CONTRIBUTION ... ....96,000,000 [.

45202#-10-7 . .| ILLINOIS GENERAL [INVESTMENT CORP ... 09/11/2024 CAPITAL CONTRIBUTION ..790,776 |.

45202*-10-1 ......... [ ILLINOIS GENERAL INVESTMENT CORP Il .ieevuuniiiiiirnnniiiiiiiniiiiiiiininiesiisnnnsieseennnnnensennnns | eneeeeseennnnns fooness 09/25/2024 ... CAPITAL CONTRIBUTION ... ....61,000,000 [.

5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 157,790,776
5989999997. Total - Common Stocks - Part 3 157,797,317
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 157,797,317
5999999999. Total - Preferred and Common Stocks 157,797,317

6009999999 - Totals

1,216, 190,052

6,812,210
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.. 38373U-6N-5 | GNR 2009-19 Z .....evvvvviiiiiiiiiiiiiiiiiiiciiiiiens [ eeeeenn . 09/01/2024 . | MBS PAYDOMN ... ....6,202 ....6,209 |.... (D)) .6,202 |.. . 03/16/2051 . [1.A ........
.. 38373M-P6-1 | GNR 2007-77 E ..evvnnnnnnin [ eeeen . 09/01/2024 . | MBS PAYDOUN ... ....6,483 ....6,527 |.... .6,483 |.. . 03/16/2042 . [1.A ........
..38376G-AD-2 |GNR 2009-60 Z ........eevmrmmmmmmnnnnnininiiiniiiines [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 14,551 ... 14,53 |.... .. 14,551 . 06/16/2049 . [1.A ........
..38376J-JV-7 | GNR 2009-104 XZ .....ovvvvvriiiiiiiiiiiiiiiiiinneens e . 09/01/2024 . | MBS PAYDOUN ... ... 30,435 ...30,435 |.... . 11/20/2039 . [1.A ........
..38376K-AP-6 |GNR 2009-93 UZ ......cooeeeiiiiiiiiniiii [ . 09/01/2024 . | MBS PAYDOMN ... ...51,900 . 10/20/2039 . [1.A ........
..38382D0-KL-2 | GNR 2020-21 KP .ooeveeeeeeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... ...57,79 .50,574 |.... . 12/20/2049 . (1.A ........
..38383L-M4-9 | GNR 2022-213 KH ....ovvnniiiiiii [ . 09/01/2024 . | MBS PAYDOUN ... 475,716 476,905 |........... . 04/20/2039 . [1.A ........
..38383L-XC-9 |GNR 2022-212 DA .....ovvvninnniiiiiiiiiiiii [ oo . 09/01/2024 . | MBS PAYDOUN ... 285,874 286,063 |[...........285,842 [.... . 08/20/2047 . [1.A ........
..38383L-ZM-5 |GNR 2022-213 QA ....oevvvniiiiiiiiiin [ . 09/01/2024 . | MBS PAYDOUN ... ..1,060,874 ..1,058,885 |........1,059,974 |.... . 10/20/2043 . [1.A ........
..38383W-LA-2 | GNR 2023-38 ND . 09/01/2024 . | MBS PAYDOUN . ..798,857 . 801,603 |. ..799,246 |. . 12/20/2050 . [1.A .
..383831-P3-4 | GNR 2023-47 JA . 09/01/2024 . | MBS PAYDOMN . ..554,064 ..553,371 |. ..553,902 |. . 06/20/2042 . [1.A .
..38383X-35-1 | GNR 2023-55 DA . 09/01/2024 . | MBS PAYDOUN . .. 2,415,507 .. 2,441,549 | . 2,432,935 |. . 10/20/2049 . [1.A .
..38383X-5F-7 |GNR 2023-76 DA .....cooevveeiieiiieiiiieeeeeeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... ...898,451 |.. . 02/20/2052 . [1.A ........
..38383X-5L-4 |GNR 2023-76 A .....eevvvvvrrirriiirriniiiniiiniinnins [ eeeeen . 09/01/2024 . | MBS PAYDOUN ... .340,035 |.. . 01/20/2049 . (1.A ........
..38383X-6P-4 |GNR 2023-64 MD ........ooooeiiiiiiiiiiiii [ . 09/01/2024 . | MBS PAYDOMN ... .384,280 |.. . 12/20/2049 . [1.A ........
..38383X-AC-8 |GNR 2023-43 AB .....coeeeeiiiiiiiiiiiiiiiee [ . 09/01/2024 . | MBS PAYDOUN ... . 04/20/2048 . [1.A ........
..38384A-FO-9 |GNR 2023-84 CA .....oooeeeiiiiiiiiiiiii [ . 09/01/2024 . | MBS PAYDOUN ... . 03/20/2053 . [1.A ........
..38384A-ME-0 |GNR 2023-68 LA .......eevvvvvreiiiiiiiiiiiiiiieenenns [ oo . 09/01/2024 . | MBS PAYDOUN ... . . 07/20/2061 . [1.A ........
..38384B-L7-4 |GNR 2023-107 ND ...ccooveveeiiiiiiiiiiiiiiiiieeeeees oo . 09/01/2024 . | MBS PAYDOMN ... 992,831 994,227 |.... . 06/20/2049 . [1.A ........
..38384B-Y5-4 |GNR 2023-96 BA .......cooeiiiiiiiiiii [ . 09/01/2024 . | MBS PAYDOUN ... 627,890 628,674 |.... . 09/20/2049 . (1.A ........
..38384C-FH-7 |GNR 2023-117 JA 09/01/2024 . | MBS PAYDOMN . ..440,412 ..441,237 |. . 10/20/2049 . (1.
..38384C-HK-8 | GNR 2023-111 EA .. 09/01/2024 . | MBS PAYDOMN . ..771,973 L T74,144 | . 09/20/2049 . (1.
..38384C-118-8 | GNR 2023-112 NA 09/01/2024 . | MBS PAYDOMN . ..278,591 ..278,156 |. . 11/20/2052 . (1.
..38384E-QP-3 | GNR 2023-130 AC . |- 09/01/2024 . | MBS PAYDOUN . . 02/20/2052 . (1.
..38384E-U9-4 | GNR 2023-136 HA . |- 09/01/2024 . |MBS PAYDOMN . .. 447,055 .447,055 . 12/20/2051 . [1.A .
.. 383B4E-112-7 |GNR 2023-136 EA ...oooeereeeiiieeei [ . 09/01/2024 . | MBS PAYDOUN ... .. 904,371 .904,371 . 10/20/2059 . [1.A ........
JP MORGAN SECURITIES LLC
..912828-2U-3 |US TREASURY N/B .. . 08/26/2024 . ..3,998,504 |........ 4,000,000 . 089,001 |ovveeiiiiiiiiins e 3,998,505 |.. . 08/31/2024 . [1.A ........
..912828-YE-4 |US TREASURY N/B 08/31/2024 . | VARIOUS . 1,038,570 .. 1,039,000 .1,012,631 ..25,935 K .1,038,566 . 08/31/2024 . [1.A .
..91282C-CL-3 | US TREASURY N/B .. . 07/15/2024 . |MATURITY . e e [ 4,000,000 |........ 4,000,000 .3,8%4,644 |.... JLUSTR T AU R 4,000,000 |.. . 07/15/2024 . (1.A ........
WELLS FARGO SECURITIES
..91282C-CX-7 |US TREASURY N/B ......ceeeeeeeiiiiiiiiiiiiiiiiieeees oo . 08/26/2024 . |LLC o e e 1,994,688 |........ 2,000,000 |........ 1,902,539 |........ 1,931,159 |.... . (63,748 | e, 1,994,907 |.. . . 09/15/2024 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 24,274,566 24,281,714 23,826,289 24,007,556 267,134 267,134 24,274,692 (127) (127) 626,514 XXX
..20754N-AB-1 | CAS 2022-R06 1M1 . 09/25/2024 . | MBS PAYDOUN . .. 134,043 .. 134,043 |. o) . 134,943 7,361 |. 05/25/2042 . (1.
..20755A-AB-8 | CAS 2023-R02 1M1 . 09/25/2024 . | MBS PAYDOMN . .. 411,303 ..411,386 |. . (83) ] .411,303 .21,242 |. 01/25/2043 . (1.
..207932-AA-2 | CAS 2023-R01 1M1 . . |- 09/25/2024 . | MBS PAYDOUN . .. 476,018 ..476,426 |. (408) |. 476,018 .24,851 | 12/25/2042 . (1.
..261149-BD-9 | DOWNTOWN DALLAS TX DEV AUTH TA . |- 08/15/2024 . [ SINKING FUND PMT .. 115,000 .. 114,730 |. 270 | 115,000 7,142 |. 08/15/2036 . (1.
.. 31283H-IB-7 |FG GO1542 ..o [ . 09/01/2024 . | MBS PAYDOMN . 03/01/2033 . (1.
.. 3128K6-GH-7 |FG A45600 .......coovvviiiiiiiiiiiiiiiiiiiiiiiiiieens [ . 09/01/2024 . | MBS PAYDOMN ... . 06/01/2035 . [1.A ........
.. 31206M-20-1 |FG A13483 .....oooeeeiiei [ . 09/01/2024 . | MBS PAYDOUN ... . 09/01/2033 . [1.A ........
..31296T-08-0 |FG A18579 ...ooovviiiiiiiiiiiiiiiiiiiiciccceeeceeeeens [ . 09/01/2024 . | MBS PAYDOMN ... . 02/01/2034 . [1.A ........
..31206U-JK-8 |FG A19266 ......oovvvvriiiiiiiiiiiiiiiiineeee [ . 09/01/2024 . | MBS PAYDOUN ... . .. . 08/01/2034 . [1.A ........
.31207Q-20-2 |FG A3B287 .o [ . 09/01/2024 . | MBS PAYDOUN ... N .25 . . 06/01/2035 . [1.A ........
..3136BP-KU-4 |FNR 2022-76 DA . 09/01/2024 . | MBS PAYDOUN . .. 206,365 ..206,365 ..206,139 |. ..206,349 |. 15 .206,365 . 08/25/2045 . [1.A .
..3136BP-LH-2 |FNR 2022-76 D .. 09/01/2024 . | MBS PAYDOMN . .. 374,444 ..374,444 ..371,308 |. ..374,155 |. . 289 .374,444 . 08/25/2045 . [1.A .
..3136BP-MB-4 |FNR 2022-75B .....evvvvvreeriiiiiiiiiieiiiiiiiieeees oo . 09/01/2024 . | MBS PAYDOUN ... .. 107,268 .. 107,268 107,436 |.......... 107,318 |.... .. (50))... 107,268 |.. . 07/25/2047 . [1.A ........
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..3136BP-PF-2 |FNR 2022-87 BD ......coovvveiieiiiiiiiiieeieeee [ . 09/01/2024 . | MBS PAYDOMN ... . 147,700 |.... . 11/25/2048 . [1.A ........
..3136BP-0D-6 |FNR 2022-82 KA ......coeveeiiieeieeiieeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... ..243,838 |.... . 03/25/2046 . [1.A ........
.. 3136BP-SF-9 |FNR 2023-3 AB .....cooeviiiiiiiiiiiiiiiiiiiieieeeeees [ . 09/01/2024 . | MBS PAYDOUN ... . 03/25/2049 . [1.A ........
..3136BR-MJ-3 |FNR 2024-15 FA ...oooeeeiiiiiiienieee [ . 09/25/2024 . | MBS PAYDOUN ... . 04/25/2054 . [1.A ........
..3136BR-MU-8 |FNR 2024-17 BF .....oovvviiiiiiiiiiiiiiiiiiciiieciees [ oo . 09/25/2024 . | MBS PAYDOUN ... . . 04/25/2054 . [1.A ........
..3136BR-MV-6 |FNR 2024-17 FB .....ovvvvrvirriiiiiiiieiiiiiiiineenns [ oo . 09/25/2024 . | MBS PAYDOUN ... ... 24,534 ... 24,534 |.... . .. . 04/25/2054 . [1.A ........
..3136BS-AP-0 |FNR 2024-32 DA .....oevnnniniis [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... .... 700,828 ... 701,872 |.... 700,828 |.. . 11/25/2048 . [1.A ........
..3136BS-LY-9 |FNR 2024-41 FD MTGE ........oovvvmmmmmnmnnnnnnnnnnn [erneen . 09/25/2024 . | MBS PAYDOUN ... .597,419 |.. . 07/25/2054 . [1.A ........
..3136BS-MY-8 |FNR 2024-41 AF MTGE ......ooooveiiiiiiiiiiiiiiienns [ . 09/25/2024 . | MBS PAYDOMN ... .219,240 |.. . 07/25/2054 . [1.A ........
..3136BS-TM-7 | FNR 2024-57 AF . 09/25/2024 . | MBS PAYDOUN . 127,973 . 08/25/2054 . 1.A .
..31371F-Bli-1 | FN 250353 .. 09/01/2024 . | MBS PAYDOMN . . 09/01/2025 . [1.A .
..31375D0-PU-1 |FN 331735 .. 09/01/2024 . | MBS PAYDOUN . . 03/01/2026 . [1.A .
. 3137AR-FM-3 |FHR 4066 VZ ...cooeeieiiiiiiiiiiiiieiiieiieee [ . 08/09/2024 . | VARIOUS . 06/15/2042 . [1.A ........
..3137HO-BS-7 |FHR 5264 DA ......eevvviriiiiiiiiiiiiiiiiieieieeeenens [ oo . 09/01/2024 . | MBS PAYDOUN ... . 07/25/2047 . (1.A ........
..3137H9-DC-0 |FHR 5270 AB .....eevvieiiiiiiiiiiiiiiiias [ eeeenn . 09/01/2024 . | MBS PAYDOMN ... . 01/25/2049 . [1.A ........
. 3137H-FB-1 |FHR 5274 JA ..oooviiviiiiiiiiiiiiiiiiiieeceeeeeeeeeees [ e . 09/01/2024 . | MBS PAYDOUN ... . 08/25/2045 . [1.A ........
..3137H9-K3-2 |FHR 5280 DA ......eevvvrrvrnnnnnnnnnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . 01/25/2049 . [1.A ........
.. 3137H-KZ-1 |FHR 5283 BA ......evvvvvrrrrnnninninninnnnnnnnnnnnnnns [ oo . 09/01/2024 . | MBS PAYDOUN ... . 03/25/2049 . [1.A ........
.. 3137HI-LH-0 |FHR 5283 EA .....eevvvvirrninineennnnnnennnnnnnnnnnnns [ oeeeenn . 09/01/2024 . | MBS PAYDOMN ... 289,566 |.... . . . 11/25/2048 . [1.A ........
..3137HC-2P-6 |FHR 5402 B ......evvvvirinniiiiiiiiiiiiiiiiiiiiiiiiinn [ oo . 09/01/2024 . | MBS PAYDOUN ... 272,727 |.... ....212,727 .. . 01/25/2045 . [1.A ........
..3137HC-RG-9 | FHR 5411 B 09/01/2024 . | MBS PAYDOMN . ..1,308,184 |. . 1,309,002 . 07/25/2051 . (1.
..3137HC-TT-9 | FHR 5410 CF .. 09/25/2024 . | MBS PAYDOUN . 149,284 .149,284 . 05/25/2054 . (1.
..3137HC-UD-2 | FHR 5410 FC .. 09/25/2024 . | MBS PAYDOMN . 89,542 |. 89,570 . 05/25/2054 . (1.
..3137HD-3i-8 | FHR 5419 EA .. . |- 09/01/2024 . | MBS PAYDOUN . ..462,006 |. .462,006 . 08/25/2050 . (1.
..3137HD-EM-8 |FHR 5417 C ... . |- 09/01/2024 . |MBS PAYDOMN . ..591,004 ..592,343 |. .591,004 . 01/25/2052 . (1.
.. 3137HD-TT-7 |FHR 5435 FL MTGE ........oooevrnnniinns [ . 09/25/2024 . | MBS PAYDOUN ... ... 73,5% ... 73,585 |.... .. 73,5% |.. . 07/25/2054 . (1.
..3137HF-GR-0 |FHR 5452 FD MTGE .....ccooeviiiiiiiiiiiiiiiiiiieeens [ . 09/14/2024 . | MBS PAYDOUN ... ..210,829 .210,829 |.. . 09/25/2054 . [1.A ........
..31395C-0X-2 |FHR 2825 PZ .....evvvvviiiiiiiiiiiiiiiniieeieeeeeeeens [ oo . 09/01/2024 . | MBS PAYDOUN ... ....5,106 ...5,106 |.. . 07/15/2034 . [1.A ........
..313960-L7-2 |FNR 2009-65 JY ....oooviiiiiiiiiiiiiiii [ . 09/01/2024 . | MBS PAYDOMN ... ....3,280 .3,280 |.. . 09/25/2039 . [1.A ........
L 313970-TA-2 |FHR 3342 PZ oo . 09/01/2024 . | MBS PAYDOUN ... ....9,388 .9,388 |.. . 06/15/2037 . [1.A ........
.. 31397N-C5-2 |FNR 2009-35 DB .....cooeeeeeiieiiiiiiiiieiieieeeeen [ . 09/01/2024 . | MBS PAYDOMN ... ....94 . 05/25/2039 . [1.A ........
..31397U-20-5 |FNR 2011-58 HL . 09/01/2024 . | MBS PAYDOUN . .3,368 . 07/25/2041 . (1.
..31398G-H0-5 |FNR 2009-98 WK . 09/01/2024 . | MBS PAYDOMN . 15,714 . 12/25/2039 . (1.
..31398K-VF-4 |FHR 3600 BJ .. 09/01/2024 . | MBS PAYDOUN . .2,182 . 11/15/2039 . (1.
..31398N-4i-1 | FNR 2010-132 BC 09/01/2024 . | MBS PAYDOMN . . 8,982 . 11/25/2040 . (1.
..31398N-F9-0 |FNR 2010-112 DZ .. 09/01/2024 . | MBS PAYDOUN . 81,634 . 10/25/2040 . (1.
.. 31398N-HA-9 | FNR 2010-112 LZ ..oevvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 39,799 . 10/25/2040 . (1.
.. 31398N-NE-0 |FNR 2010-115 ZB ......evvvvvvinrnnnnnnnnnninnininins [eeeenn . 09/01/2024 . | MBS PAYDOUN ... ...51,094 . 10/25/2040 . (1.A ........
.. 31398N-8S-4 |FNR 2010-109 GZ ......eevvvvvvvvnnnnnnnnnnnnnnninnns [eeeeenn . 09/01/2024 . | MBS PAYDOMN ... ... 12,246 . 10/25/2040 . [1.A ........
.. 31398N-WU-4 | FNR 2010-111 BZ ...ovvvvvnnnnnniniiniiniiiiiiiiiiinn [ eeeeens . 09/01/2024 . | MBS PAYDOUN ... ...28,438 . 10/25/2040 . (1.A ........
..31398P-CT-4 |FNR 2010-38 ME ... . 09/01/2024 . | MBS PAYDOMN ... ... 33,952 . 04/25/2040 . [1.A ........
..31398S-XH-1 |FNR 2010-141 AL .. . 09/01/2024 . | MBS PAYDOUN ... 2,29 . 12/25/2040 . (1.A ........
..31398W-VL-5 |FHR 3654 Z . |- 09/01/2024 . | MBS PAYDOMN ... ... 2,39 . 04/15/2040 . [1.A ........
.. 36564K-DB-2 | STACR 2021-DNA2 M2 ... . |- 09/25/2024 . | MBS PAYDOUN ... 320,892 21,372 |.... . 08/25/2033 . [1.A ........
..35564K-EL-9 | STACR 2021-DNA3 M2 . 09/25/2024 . | MBS PAYDOMN . ..310,981 ..308,503 |. K . 10/25/2033 . [1.A .
.. 35564K-FV-6 | STACR 2021-HQA2 M2 ... . 09/25/2024 . | MBS PAYDOUN ... .. 315,837 315,837 310,879 |...........313,704 |.... .315,837 |. . 12/25/2083 . [1.A ........
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.. 35564K-NK-1 | STACR 2021-HQA4 M1 ...oevvvviiiiiiiiiiiiiiiiiiinenns [ oo . 09/25/2024 . | MBS PAYDOMN ... .... 101,588 . 100,827 |.... 101,588 |.. . 12/25/2041 . (1.B ........
.. 36564K-P3-7 | STACR 2023-DNAT M1A ....evvvvviiiiiiiiiniiiiiiiiins oo . 09/25/2024 . | MBS PAYDOUN ... ..528,991 |.... . 03/25/2043 . [1.A ........
.. 35564K-T5-8 | STACR 2023-DNA2 M1A ..oovvvviiiiiiiiiiiiiiiiieeees [ . 09/25/2024 . | MBS PAYDOMN ... ..133,852 |.... . 04/25/2043 . [1.A ........
.. 36564K-WS-4 | STACR 2022-DNA4 M1A ..ooevvvriiiiiiiiiiiiiiiiniens oo . 09/25/2024 . | MBS PAYDOUN ... . 06/25/2042 . (1.A ........
.. 35564K-YN-3 | STACR 2022-DNAS M1A ..oovvvviiiiiiiiiiiiiiiiiiiees [ . 09/25/2024 . | MBS PAYDOMN . 06/25/2042 . [1.A ........
..386166-HD-7 | GRAND PRAIRIE TX SALES TAX REV .......ccccvvinn [erreenn . 08/06/2024 . | BARCLAYS CAPITAL INC ... |.... . 01/01/2040 . (1.D FE .
SECURITY CALLED at
..45120Y-V2-9 | IDAHO ST HSG & FIN ASSN SF MTG ........coeeveees [orennn . 07/01/2024 .1100.000 ...oooveereeneninins e e 505,000 [o.eeeeeens 505,000 |........... 505,000 |...........505,000 |..ccevvrrriiiins fovvvniniiiiniins fonniiiiiiiii fo e e 505,000 [..ccoeeeiiennnnn . 01/01/2043 . (1.B FE .
SECURITY CALLED at
..45129Y-V3-7 | IDAHO ST HSG & FIN ASSN SF MTG ........ccoeveens [orennn . 07/01/2024 .1100.000 ...oooeeereeriiinnns e e 560,000 |.......... 560,000 |.......... 560,000 |.......... 560,000 |...ccevrrriiiins fevvrrrnnnininins foniniiiiiii fo e e 560,000 |oeevveiiiiiinns fevvvreiinriinens foriiiiiiiiiin [, 30,542 (. 01/01/2048 . |1.B FE ....
.. 452152-GS-4 | ILLINOIS ST ..evviiiiiiiiiiiins [ eeeenn . 07/01/2024 . | SINKING FUND PMT ..oooos oo | 714,286 |........... 714,286 |.......... 768,386 |.oooooeiiiiiiiiiiins oo e o f e L O A, 26,250 |. 07/01/2035 . |1.G FE ....
JP MORGAN SECURITIES LLC
..485106-VA-3 | KANSAS CITY MO SPL OBLG .....ccovvvvvvriiieiiencns [eeeenn VTR R V(172 R K R 1,127,556 |........ 1,215,000 |........ 1,079,685 |.ooeeeeeeiiiiiieiies o [ 15,332 |ooveviiiiiiiiies v 15,332 |oovviiiiiiiiiies v 1,095,018 |oooeeeiieiiiens |oeeeies 32,539 |......... 32,539 [o.eeeennenee 26,000 |. 04/01/2029 . |1.E FE ....
..485106-YD-4 | KANSAS CITY MO SPL OBLG .......covvvvrrerereennens [eeeennn . 08/06/2024 . | BARCLAYS CAPITAL INC ... |.oceveeeeiieeninnnns |oeeees 1,450,485 |........ 1,500,000 |........ 1,500,000 |........ 1,500,000 |oeeveeeeeeeeees feeeeriiiiiiiiens foniniiiiiini fo e e 1,500,000 [..evvvvvvvvvnnnn founnne (40,515) |....... (40,515) |............ 53,346 |. 04/01/2032 . |1.F FE ....
SECURITY CALLED at
..57419T-1I6-4 | MARYLAND ST CMNTY DEV ADMIN DE ......ccevvvvvnns [ereenn . 07/31/2024 . 1100.000 ...oooeeereeeniinins e e 305,000 [ovevereens 305,000 |........... 206,024 |........... 206,177 |ooeeeeeeeeeeiens | 8,823 | [ 8,828 [ R O P 16,093 |. 09/01/2044 . (1.B FE .
SECURITY CALLED at
..57419T-2J-3 | MARYLAND ST CMNTY DEV ADMIN DE ......covvvvvvnns [ereenn . 07/31/2024 .| 100.000 .... 660,000 662,383 |[.......... 662,087 |[.... 660,000 |.. . 09/01/2046 . (1.B FE .
..607120-EZ-1 |MOBILE AL ARPT AUTH ARPT REVENUE .............. [.oeeees . 08/09/2024 . | SINKING FUND PMT ........ |.... 120,148 120,148 |.... 120,148 |.. . 11/09/2082 . [1.F ........
JP MORGAN SECURITIES LLC
..646136-XS-5 |NEW JERSEY ST TRANSPRTN TRUST ......cccoovvvices [oreenn VTR R V(172 R K R 4,102,000 |........ 4,000,000 |........ 4,062,240 |...oevvveeeninninnnn forniniiiiiiiis foee (6,051 | e (6,051) [ [ 4,056,189 |.. .. 170,702 |. 12/15/2028 . [1.F FE .
..64990F-D8-4 |NEW YORK ST DORM AUTH ST PERSO ........cccvvvinn [oreeenn . 09/24/2024 . |HILLTOP SECURITIES INC |.oeeeeeeeeeeeeeeenns |oeees 2,766,090 |........ 3,000,000 |........ 2,575,530 |.... K Y 2,634,286 |.. ....60,187 |. 03/15/2029 . [1.B FE .
..79742G-AF-8 | SAN DIEGO CNTY CA REGL ARPT AU ....oovvvvvreeens [eeeenn . 07/01/2024 . | SINKING FUND PMT ..oooos oo | 145,000 |........... 145,000 |........... LR :7i T F U U, L R R [ R RN LN 40 O R U RN 4,056 |. 07/01/2043 . [1.G FE .
SECURITY CALLED at
..874476-HD-9 | TALLAHASSEE FL ENERGY SYS REVE ......cccceeeeen [ereenn . 09/12/2024 .| 105.540 .....evvviiiiiininnn fooeeieieiieieeeens | 11,081,700 |....... 10,500,000 |....... 10,500,000 |....... 10,500,000 |..eevvvvvviiinns fevvvvvnnriiinnne fovnniiiiiiis foiii e e 10,500,000 |.oooveeeeeiiinns foeviiiiiiiiiiins [ o 1,175,052 |. 10/01/2040 . |1.C FE .
SECURITY CALLED at
..88275F-ZR-3 | TEXAS ST DEPT OF HSG & CMNTY A .......oeevenennn [oenenns . 07/01/2024 .1100.000 ....oooeeeeeeeeeeees Jooeeeeeeeneneeeeeees Joeeeeee. 10,000 .. 10,000 10,178 [ fevveiiiiiiiiiins fooeeeeean s (A78) | e, (VL)) R RN 10,000 . 09/01/2038 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 40,303,357 XXX XXX
..000750-AS-1 | ABFC 2006-0PT1 A3CT ..o [ . 09/25/2024 . | MBS PAYDOMN ... . .238,507 |.. . 09/25/2036 . [1.A FM ....
..00092C-AA-0 | ACHV 2023-4CP A .....evvvniniiiiiiiiiiiiiiiiii [ e . 08/25/2024 . | MBS PAYDOUN ... . (3,848) ... .344,427 |.. . 11/25/2030 . [1.A FE .
..00130H-CH-6 | AES CORP/THE .....oovvvviiiiiiiiiiiiiiiiiiiiieiieeees [ . 09/03/2024 . | GOLDMAN SACHS & CO ...oew |ovveeeeiennninnnnnns [oeennnnd, 119,022 |, 4,040,000 |........ 4,053,736 |.... e (2B4) | s 4,053,482 |.. . 06/01/2028 . |2.C FE
..00206R-DF-6 | AT&T INC ..eevvvrriiiiiiiiiiiiiiiiiieceeeeneceeeeeeees [ e . 07/24/2024 . | BOFA SECURITIES INC .... |oeeoeeerennnnnnnnns |-oeee 7,099,400 ...t 7,000,000 |........ 7,286,090 |.... C(4,808) |eeeeiieiieiiien [ 7,210,415 |.. . 08/15/2040 . |2.B FE
..00240*-AA-8 | AG DIRECT LENDING FUND V LP CLASS A .....eeevee [eeennn . 07/31/2024 . | MBS PAYDOUN ... .846,763 |.. . 06/30/2033 . [2.C Z .....
..00240*-AB-6 | AG DIRECT LENDING FUND V LP CLASS B .........e. [.eeeenn . 07/31/2024 . | MBS PAYDOUN ... . . 06/30/2033 . [4.A Z .....
..00240*-AC-4 | AG DIRECT LENDING FUND V LP CLASS C ...ovvvvvee [erennnn . 07/31/2024 . |MBS PAYDOUN ............... |.... ... 79,730 e 49, . 06/30/2033 . [4.B Z .....
..00287Y-CZ-0 | ABBVIE INC ...... 08/09/2024 . | BARCLAYS CAPITAL INC . 2,799,180 ..2,835,429 |. .2,871,820 |. .2,874,413 . (75,233) |. . 10/01/2042 . [1.G FE .
..004375-DX-6 | ACCR 2005-3 M4 . 09/25/2024 . | MBS PAYDOMN . .. 473,578 ..377,383 |. ..471,889 |. .473,578 . 09/25/2035 . [1.A FM
..00442V-AA-5 | ACE 2006-ASP3 A1 . 09/25/2024 . | MBS PAYDOUN . .. 140,389 ..110,557 |. ..135,522 |. .140,389 . 06/25/2036 . [1.A FM
..00443P-AD-1 | ACE 2007-HE2 AC .... . 09/25/2024 . | MBS PAYDOMN ... .. 122,357 ... 70,432 |........... 121,025 |.... 122,357 |.. . 12/25/2036 . [1.A FM .
..00840C-AA-5 | ANGELO GORDON ABC FUND CLASS A NOTE ........... [....... . 09/30/2024 . | MBS PAYDOUN ... .. 249,636 ..249,636 |.......... 188,678 |.... .249,636 |.. . 12/31/2031 . |2.C PL
..008684-AA-0 | AHMA 2006-6 ATA ...ooooeeiiiiiiiiiiiiiiiii [ . 09/25/2024 . | MBS PAYDOMN ... ... 22,183 , ...21,814 |.... ..22,183 |.. . 12/25/2046 . [1.A FM .
. 01166V-AA-7 | ALASKA AIRLINES 2020 TR ......cevvvvvvvvvvrvnnnnns [ereeenn . 08/15/2024 . | SINKING FUND PHT ........ ... 313,563 |...........313,883 |........... 313,847 |...........313,586 |.... ....313,883 |.. . 08/15/2027 . [1.F FE ....
..02005N-BQ-2 | ALLY FINANCIAL INC ..ocooveriiiiiiiiiiiiies [ . 07/24/2024 . | BOFA SECURITIES INC .... 11,787,360 |....... 12,000,000 |....... 11,876,520 |.......11,911,878 |.... 11,925,475 |.. . 06/09/2027 . [2.C FE ....
..02148G-AD-5 | CWALT 2007-0A8 2AT ....cevvvviiiiiiiiiiiiiiiiieinns e . 09/25/2024 . | MBS PAYDOUN ... .. 142,113 ... 111,806 |...........159,889 |.... 160,916 |.. . 06/25/2047 . (1.A FM ....
..02150P-AA-6 | CHALT 2007-0A6 ATA .....evvvvvvvverinnnniinninnnnns [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... ...11,908 |.... .. 11,946 |.. . 06/25/2037 . [1.A FM ....
..02376U-AA-3 | AMER AIRLINE 16-1 AA PTT ..ocoeeiiiiiiiiiiiieeens oo . 07/15/2024 . | MBS PAYDOUN ... , .. 118,954 |.... 118,700 |.. . 01/15/2028 . [1.F FE ....
..02377B-AB-2 | AMER AIRLN 15-2 AA PTT .. 09/22/2024 . | MBS PAYDOMN . 112,94 . .. 112,384 |. 112,94 . 09/22/2027 . (1.F FE ....
..02377L-AA-2 | AMER AIRLINE 19-1AA PTT ... . 08/15/2024 . | MBS PAYDOUN ... .. 176,433 |........... 176,433 .. 175,269 |.... 176,433 |.. . 02/15/2032 . [1.F FE ....
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..02379K-AA-2 | AMER AIRLINE 21-1A EETC ... [ . 07/11/2024 . | MBS PAYDOUN ... 1,631 3,854 |. 07/11/2034 . |1.F FE ....
..02660T-ER-0 | AHM 2005-2 5AT ...oevvvvvviiiiiiiiiiiriiieieeeeeeenes [ oo . 09/01/2024 . | MBS PAYDOUN ... . 09/25/2035 . [1.A FM ....
..02660T-GN-7 | AHM 2005-4 1AT ....oevvvveiiireniieneneeeeeeenennnnes [ eeeeenn . 09/25/2024 . | MBS PAYDOMN ... . 11/25/2045 . [1.A FM ...
..026930-AA-5 | AHMA 2007-2 A1 ..oevnnniiiiiin [ . 09/25/2024 . | MBS PAYDOUN ... . 03/25/2047 . (1.A FM ...
..026935-AJ-5 | AHMA 2007-3 22A1 ...oooviiiiiiiiiiiiiiiiiiieeeeeeens [ . 09/01/2024 . | MBS PAYDOMN ... . 06/25/2037 . [1.A FM ....
..030728-A2-1 | AMSI 2005-R3 M4 ......oooeveriiiiiiii [ . 09/25/2024 . | MBS PAYDOUN ... . 056/25/2035 . [1.A FM ....
..030728-QC-2 | AMSI 2004-R3 M1 ...ooovvviiiiiiiiiiiiiiiiiiiiiieeens [ . 09/25/2024 . | MBS PAYDOMN ... . . s . . . 05/25/2034 . [1.AFM ....
..030728-WR-2 | AMSI 2004-R11 M2 .... [ . 09/25/2024 . | MBS PAYDOUN ... ..497,797 ... ..498,263 |...........497,822 |.... 497,797 |.. . 11/25/2034 . (1.A FM ...
..03236X-AB-3 | AXIS 2022-2A A2 ......oooeiiiiiiiinii [ . 09/20/2024 . |VARIOUS ...oovvvvvvviiiiinns |ooeeeeeieeeeeeeeenns [0 1,397,324 e, 1,397,031 |........ 1,3%,809 |........ 1,897,216 [oooiiiiies oo (258) | [ (288) [ o 1,396,958 |...oevveeieninnn fonnninnnne 366 . 06/21/2028 . [1.A FE ....
BNP PARIBAS SECURITIES
..03237K-AD-6 | AXIS 2021-1A C ...ovvvrvviennnrnnnrnrnnnneeeennnnnees [ eeeeenn . 08/15/2024 . | CORP ..evvvvvvvviiviniiiiins Joeeeeeeieieeeeeieens | 3,807,074 |........ 3,945,000 |........ 3,831,581 [ouevviiiiiiiiiiiinns foiiiiiiiiin o 65,598 |.....ooooeiiiins |l 65,598 |.....ooooiiiiins et 3,897,180 [oooeeiiiiiiiiins et (105) . 06/21/2027 . (1.A FE ....
WELLS FARGO SECURITIES
..03238B-AB-9 | AXIS 2024-2A A2 ..... 09/11/2024 . [LLC 4,058,438 ..4,000,000 ..3,999,449 |. . .36 . 3,099,486 .58,952 |. . 07/21/2031 . [1.A FE ....
..035240-AP-5 | ANHEUSER-BUSCH INBEV WORLDWIDE INC. 08/09/2024 . | BARCLAYS CAPITAL INC 3,209,675 ..3,500,000 ..3,279,640 |. .3,290,133 1,418 . 3,291,552 . (81,877) |. . 04/15/2058 . [1.G FE .
..03881J-AA-4 | ARCLO 2022-FL2 A .... 08/15/2024 . | MBS PAYDOUN ... .. 230,886 ..230,886 ..229,660 |. ..230,138 |. . 749 .230,886 . 05/15/2087 . [1.A FE .
..040104-PC-9 | ARSI 2005-W3 M1 .. 09/25/2024 . | MBS PAYDOUN . .. 271,524 ..271,524 . 188,710 |. ..269,005 |. ..2,520 | .271,524 . 11/25/2035 . [1.A FM .
..040104-PT-2 | ARSI 2005-W4 A2D .... R R . 09/25/2024 . | MBS PAYDOMN ... e | 49,632 )L ...49,632 |... e, 48,520 ... JUP T 1,112 |. ..49,632 |.. . . 02/25/2036 . [1.A FM .
..040104-QP-9 | ARSI 2005-W5 A2D ..cooovveeiiiiiiiiiiiiiiiiiieieeen [ . 09/25/2024 . |MBS PAYDOUN ....oooevvviees |oeeeniiiieeeieeeenns e 202,103 |........... 202,103 [oeeeennee 208,124 |........... PN YA R R 7,036 [ovvevvrnnnnnnnn fooeeeennnd7,086 oo e 7280 [V R ) . 01/25/2036 . [1.A FM .

JP MORGAN SECURITIES LLC

....... . 08/01/2024 . ...0n.. 2,880,214 )., ...107,269 |. 10/01/2025 . [2.C FE ....

..053201-AM-4 | AUTONATION INC ..ooonniiiiiiieiiiiiieeeniiieeees [ eeeeens [ 0870172024 L f e [ [ 2,822,661 |........ 2,851,000 |........ 2,951,840 |....

SE
....... . 09/17/2024 . [ 100.000
09/01/2024 . | MBS PAYDOUN .
08/01/2024 . | MATURITY .
....... . 09/25/2024 . (MBS PAYDOIN .
....... . 09/17/2024 .
....... . 08/15/2024 . (MBS PAYDOIN .
....... . 09/15/2024 . (MBS PAYDOIN ...

114,799 |. 04/15/2027 . (3.C FE ....
. 18,947 |. 05/26/2037 . |1.A FM ...
. 08/01/2024 . |2.A FE ....
. 11/25/2037 . |1.A FM ...
. 06/15/2056 . [1.A ........
. 01/15/2034 . |2.B FE ....
. 10/15/2038 . [1.A ........

..05351K-AD-1 | AVCCT 2021-1A D
..05490Q-AD-0 | BCAP 2015-RR6 1A4
..05531F-BH-5 | TRUIST FINANCIAL CORP
..05570G-AD-5 | BNCMT 2007-4 A4
..055988-AA-7 | BMO 2023-C5 A1 ...
..05608V-AJ-5 | BX 2021-MFM1 D ...
..05609K-AE-9 | BX 2021-XL2 C ..

. 3,550,000
..689,007
. 2,000,000
... 22,65
. 1,819,440

. 680,270 |.
.1,963,686 |.
L.2,288 ...
1,798,738 |....

..056090-AA-4 | BX 2021-ACNT A ....ooriiiiiiiiiiiiiieeees [ e . 08/15/2024 . (MBS PAYDOIN ... . 11/15/2038 . [1.A ........
..05609R-AG-9 | BX 2021-BXMF B .......vvviiieiiiiiiiiiiiiiiiiens | eeeens . 09/15/2024 . (MBS PAYDOIN ... . 10/15/2026 . [1.A ........
..05610H-AC-7 |BX 2022-LP2 B . |- 07/15/2024 . (MBS PAYDOWN ... . 02/15/2039 . [1.A ........
..05610H-AE-3 | BX 2022-LP2 C - |- 07/15/2024 . (MBS PAYDOWN ... . 02/15/2039 . [1.A ........

. 06/25/2035 . [1.A FM ...
. 07/25/2036 . |4.B FM ....
. 12/20/2046 . |[1.A FM ...
. 10/22/2025 . |1.G FE ....
. 11/15/2062 . |1.A FE ...
. 07/25/2052 . |1.A FE ...
. 11/25/2035 . |2.C FE ....
. 07/25/2036 . |2.A FE ....
. 07/25/2037 . |3.A FE ...
. 01/25/2052 . [1.A ........
. 10/25/2051 .
. 11/25/2051 . |1.F . .
. 11/25/2034 . |3.CFM ...
. 08/15/2052 . [1.A ........
. 12/15/2062 . [1.D FE ....

09/01/2024 . | MBS PAYDOUN .
09/01/2024 . | MBS PAYDOWN .
09/20/2024 . | MBS PAYDOIN ... R
....... . 08/16/2024 . [ GOLDMAN SACHS & CO ...... [....
....... . 09/17/2024 . | INTEREST ONLY PAYMENT .. [....
....... . 09/01/2024 . (MBS PAYDOUN ............... [....
....... . 09/25/2024 . (MBS PAYDOIN ...
....... . 09/25/2024 . (MBS PAYDOIN ...
....... . 09/25/2024 . (MBS PAYDOIN ...
....... . 09/01/2024 . (MBS PAYDOIN ...
....... . 09/01/2024 . (MBS PAYDOIN ...
09/01/2024 . | MBS PAYDOWN .

09/01/2024 . | MBS PAYDOUN .

09/01/2024 . | MBS PAYDOUN ... E
....... . 09/17/2024 . | INTEREST ONLY PAYMENT .. |....

..05946X-1IF-6 | BAFC 2005-3 1A23 .
..05950F-AE-5 | BAFC 2006-4 A5 .
..05951V-AV-1 | BAFC 2006-1 6A1 ..
..06051G-Hii-2 | BANK OF AMERICA CORP ..
..06540V-BC-8 | BANK 2019-BN24 XA ...
..06744D-AA-7 | BARC 2022-NaM1 A1 ...
..073248-CB-6 | BAYC 2005-3A A1
..07324Y-AB-5 | BAYC 2006-2A A1
..07325Y-AA-6 | BAYC 2007-3 A1 ...
..07336F-AN-6 | BVINV 2022-3 A19 .
..07336G-BP-8 |BVINV 2021-4 B3A ....
..07336J-CL-0 |BVINV 2021-5 B3A .
..073879-LN-6 | BSABS 2004-AC6 A1
..08162F-AB-9 | BMARK 2019-B12 A2
..08162Y-AK-8 | BMARK 2019-B14 XA ..

. (32,809) |....

.1,559,858 |.
....3,987 |....
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..08576P-AA-9 |BERRY GLOBAL INC ...coovvvvviiiiiiiiiiiiiiiiiieeeens [ . 07/24/2024 . | BOFA SECLRITIES INC .... |.... .... 158,000 ..156,316 |.... ....156,750 |.. . (2,779) |........ (2,779) . 02/15/2026 . |3.B FE
..08860D-AA-1 |BHG 2022-C A ........eevvvrvrvrnrnnnnnnnnnnnnninnnnns [ eeeeens . 08/21/2024 . | VARIOUS .....ovvvvvrrnnnnns ..2,687,581 .2,676,930 |.... .. (1,149) |........ (1,149) . 10/17/2035 . [1.A FE .
..08877@-AA-9 |S/C 225 VIRGINIA AVENUE, LLC (DC) ..oooovveeees [orennn . 08/15/2024 . | SINKING FUND PHT ... .. 113,485 . 06/15/2082 . [1.B ........
. 08886*-AA-0 |S/C 225 VIRGINIA AVENUE, LLC (DC) ....oooeeeees [oeennnn . 08/15/2024 . | SINKING FUND PHT ... ...21,873 . 06/15/2082 . (1.B ........
..08891*-AA-3 | BROOKFIELD INFRASTRUCTURE DEBT FUND II1 ..... [....... . 07/15/2024 . | SINKING FUND PHT ... ... 99,926 . 12/01/2032 . [1.G PL .
..091798-AA-2 | NORTHSHORE | & Il (OCHSNER CLINIC) .....ecovees | ueeens . 08/15/2024 . | SINKING FUND PHT ........ ...25,153 . 03/15/2033 . [1.G ........
SMBC NIKKO SECURITIES
..09261H-BF-3 | BLACKSTONE PRIVATE CRE .......ccvvvvvvviiiiinninns [eeeenn . 07/01/2024 . | AMERICA INC . v | [000002.4,936,650 ...l 5,000,000 |........ 4,916,300 [vvvvvvvvrnnnnnnnnns foriiiiiiiis [ 2,446 | 208 [ [, 4,918,746 |.. ...136,417 |. 01/25/2031 . [2.C FE
..009724-AM-8 | BORGWARNER INC ......cooovveiriiiiiiiniiin [ . 08/13/2024 . | TENDERED ......covvvvvvveee Joovvveeeennnnnnnnnns [200002.2,013,320 | 2,000,000 |........ 2,033,000 |........2,008,806 [.......cccoeeees forreennn (3,083) |ooeeeeiiiiiiiins Joeeiiinn (3,083) [evvviiiiiiiiiins fevnnnnns 2,005,742 |.. .. 100,820 |. 10/01/2025 . 2.A FE
..11042C-AA-8 |BRITISH AIR 21-1 A PPT ...oevvvviiiiiiniininiinins [eeeens . 09/15/2024 . | SINKING FUND PHT ... .. 1,350 |. 03/15/2035 . [1.D FE .
..11042C-AB-6 |BRITISH AIR 21-1 B PTT .. 09/15/2024 . [SINKING FUND PMT 1,604 |. 09/15/2031 . [1.G FE .
..11042T-AA-1 |BRITISH AIR 18-1 AA PTT 09/20/2024 . | MBS PAYDOUN . 2,252 |. 09/20/2031 . |1.D FE .
.. 11044M-AA-4 |BRITISH AIR 20-1 A PTT 08/15/2024 . | MBS PAYDOMN . , 2,653 |. 11/15/2032 . |1.G FE .
.. 12433B-AA-5 | BX 2024-MDHS A . . |- 07/15/2024 . | MBS PAYDOUN . .. 378,309 378,309 2,197 |. 05/15/2041 . (1.
..12433B-AC-1 |BX 2024-MDHS B . . |- 07/15/2024 . | MBS PAYDOMN . .. 302,647 ..302,647 . K 3,674 |. 05/15/2041 . (1.
.. 12434E-AC-4 |BX 2021-RISE B .....evvvvvvvrrrnnnnnnnnnnnnnnnnnnnnns [ oeeees . 09/15/2024 . | MBS PAYDOUN ... 481,136 469,816 |.... . 11/15/2036 . [1.A ........
.. 12434E-AE-0 |BX 2021-RISE C .eovvvvvvvveiieeeiiiiiceeiiciicecceees [ eeeen . 09/15/2024 . | MBS PAYDOUN ... .... 286,817 ... 286,817 |.... . 11/15/2036 . [1.A ........
.. 12434F-AG-2 |BX 2021=CIP C ..evvvvvvvrririiiiiiiiiiiienninneiennns [ eeeees . 07/15/2024 . | MBS PAYDOUN ... . 12/15/2038 . [1.A ........
..12498#-AA-8 | TERRA FUNDING-200 SOUTH, LLC ....coovvveeeeeeenns [ eeennn . 09/15/2024 . | MBS PAYDOUN ... . 04/15/2044 . (1.
.. 12510H-AF=7 | CAUTO 2020-1A AB ...ooovvveriiiiiiiiiiiiiieeeeeeeens [ . 09/15/2024 . | MBS PAYDOUN ... . 02/15/2050 . (1.
.. 12510H-AM-2 | CAUTO 2021-1A A3 ..ooooeiiiiiiii [ . 09/15/2024 . | MBS PAYDOUN ... . 08/15/2051 . (1.
..12530M-AB-1 | SORT 2020-1 A2 .... 09/15/2024 . | MBS PAYDOUN ... . 07/15/2060 . (1.
..125408-AA-8 | CISTERRA SEHQ, LLC (SEMPRA ENERGY) . 08/10/2024 . [ SINKING FUND PMT . 07/10/2040 . (2.
.. 12543P-AK-9 | CWHL 2006-21 A10 ... 09/01/2024 . | MBS PAYDOUN ... . 02/25/2037 . (1.
.. 12543R-AM-1 | CWHL 2007-3 A12 .. 08/19/2024 . | MBS PAYDOMN . . 04/25/2037 . (1.
.. 12543T-AU-9 | CWHL 2006-13 1A19 09/01/2024 . | MBS PAYDOUN . . 09/25/2036 . (1.
.. 125430-AJ-7 | CHHL 2006-18 2A7 ......eovvvveiiiiiiiiiiiiiiiiiinens [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . 12/25/2036 . (1.
.. 12543X-AF-3 | CHHL 2006-19 1AB ......eevvvvvvvrrrrrriiiiiiniiiinns [eeeenn . 09/01/2024 . | MBS PAYDOUN ... . 01/25/2037 . (1.
.. 12544A-AS-4 | CHHL 2006-20 1A17 .eevvvvviiiiiiiiiiiiiiceiiiieeees [ oo . 09/01/2024 . | MBS PAYDOUN ... . 02/25/2037 . (1.
.. 12554T-AL-5 | CIM 2019-INV2 AT1 .o [ . 09/25/2024 . | MBS PAYDOUN ... . 056/25/2049 . [1.A ........
.. 12563L-AS-6 | CLIF 2020-3A A ....eovvvrvvernennnrnrinennnnnnnnnnnns [ eeeeenn . 09/18/2024 . | MBS PAYDOUN ... . 10/18/2045 . [1.F FE .
.. 12565K-AA-5 | CLIF 2021-1A A . [ . 09/18/2024 . . 02/18/2046 . [1.F FE .
.. 12565K-AE-7 | CLIF 2022-1A A . . |- 09/18/2024 . |MBS PAYDOMN . . 01/18/2047 . [1.F FE .
.. 12565K-AG-2 | CLIF 2023-1A A . |- 09/18/2024 . | MBS PAYDOUN ... . 06/18/2048 . [1.G FE .
.. 12566T-ANM-9 | CMALT 2006-A7 1A12 . 09/01/2024 . | MBS PAYDOMN . . 12/25/2036 . [1.A FM .
.. 12566U-AJ-3 | CMALT 2007-A2 1A9 .. 09/01/2024 . | MBS PAYDOMN . . 02/25/2037 . [1.A FM .
.. 12566V-AN-2 | CMALT 2007-A4 1A13 . 09/01/2024 . | MBS PAYDOMN . . 04/25/2087 . [1.A FM .
.. 12567A-AG-2 | CMALT 2007-A3 1A7 ...evvvvvvvvnnrnninnnnnnnnnnnnnnns [ eeeeen . 09/01/2024 . | MBS PAYDOUN ... . 03/25/2037 . [1.A FM .
.. 12504X-AM-6 | CSMC 2017-HLT A12 ..o [ . 09/01/2024 . | MBS PAYDOMN ... . 06/25/2047 . [1.A ........
.. 12508A-AC-4 |CNH 2021-A A3 ..ooovriiiiiiiiiiiiii [ . 09/15/2024 . | MBS PAYDOUN ... . 12/15/2025 . [1.A FE .
..12638P-CP-2 | CSMC 2007-3 2A19 ..o [ . 09/01/2024 . | MBS PAYDOMN ... . 04/25/2087 . [1.A FM .
.. 12659T-BG-9 | CSMC 2021-INV2 A15 ...evvvvviiiiiiinnnnininiiinnnnns [ oo . 09/01/2024 . | MBS PAYDOUN ... . 11/25/2056 . [1.A ........
.. 12663G-AA-5 | COLT 2022-7 AT .eeevvviiiiiiiiiiiiiiieeiccccccieeeees [ oo . 09/01/2024 . | MBS PAYDOUN ... . . 04/25/2067 . [1.A FE .
.. 12663G-AB-3 | COLT 2022-7 A2 ..coeeveeiieeieeeieeeeeeeeeeeeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... . 77,320 |.... . 04/25/2067 . [1.C FE .
.. 12663J-AC-5 |CONH 2022-B A3 ..o [ . 09/15/2024 . | MBS PAYDOMN ... 206,353 202,758 |.... . . . 08/16/2027 . [1.A FE .
.. 12664D-AC-7 |CPS 2022-CB ...ooevvveeeeieieieieieeeiieeeeeeeeeeees [ . 09/15/2024 . | MBS PAYDQUN ... .. 778,508 778,426 |.... 778,508 |.. . 04/15/2030 . [1.B FE .
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.. 12664J-AB-6 | CNH 2022-C A2 ..o [ . 08/15/2024 . | VARIOUS ... .. 302,232 302,339 ..302,703 |.... ... (364) ... ....302,339 |.. .. (107) |.... . 07/15/2026 . [1.A FE ....
..126640-AB-0 [CNH 2023-A A2 ......coovveiiiiiiiniiniiniiniieeeees | s . 08/21/2024 . | VARIOUS ... . 1,003,309 ..1,008,719 .1,005,177 |.... . (1,474) ... .1,003,703 |.. . 09/15/2026 . [1.A FE ....
.. 126670-CK-2 | CHL 2005-11 AFSA .....ovvvvvviiiiiiiiiiiiiiiiiiiiens [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ..243,027 ..242,071 .243,027 |.. . 02/25/2036 . [1.A FM ....
..126671-3Y-0 |CHL 2004-2 3A4 ....oooeeeeieiieeiei [ . 09/25/2024 . | MBS PAYDOUN ... . 07/25/2034 . (1.A FM ...
.. 126673-GB-2 | CHL 2004-9 MF1 ......ovvvviiiieirniiinnneneennnnnnens [ eeeenn . 09/01/2024 . | MBS PAYDOMN ... . 12/25/2034 . [1.A FM ...
.. 126673-0H-8 | CHL 2004-AB2 M3 ......covvvvviiiiiiiiiiiiiiiiiinenns [ . 09/25/2024 . | MBS PAYDOUN ... . 056/25/2036 . [1.A FM ....
.. 12667F-RY-3 | CWALT 2004-22CB 1A1 ...oooeeiiiiiiiiiiiiiiiiieens [ . 09/01/2024 . | MBS PAYDOUN ... . 10/25/2034 . [1.A FM ....
.. 12667F-UN-2 | CWALT 2004-24CB 1A1 ..ooooeeiiiiiiniiiiiiiiieeens [ . 09/01/2024 . | MBS PAYDOUN ... . 11/25/2034 . (1.A FM ...
.. 12667G-PB-3 | CWALT 2005-24 4A1 .....ooooeiiiniinnnnn [ . 09/20/2024 . | MBS PAYDOMN ... . 07/20/2035 . [1.A FM ....
..12667G-RV-7 | CWALT 2005-17 1A1 09/25/2024 . | MBS PAYDOUN . . 07/25/2035 . [1.A FM ....
..12667G-TS-2 | CWALT 2005-26CB A6 . 09/01/2024 . | MBS PAYDOMN . . 07/25/2035 . [1.A FM ....
..12667G-23-0 | CWALT 2005-38 A3 .... 09/25/2024 . | MBS PAYDOUN . . 09/25/2035 . [1.A FM ....
.. 12668A-2N-4 | CHALT 2005-70CB Ad ......cooeeeeenrnnnnnnnnnns [ . 09/01/2024 . | MBS PAYDOUN ... . 12/25/2085 . [1.A FM ...
.. 12668A-EV-3 | CWALT 2005-59 1A1 ...cooeeiieiiiiiiiie [ . 09/19/2024 . | MBS PAYDOUN ... . 11/20/2035 . [1.A FM ...
.. 12668A-MF-9 | CWALT 2005-49CB A1 ...oooeiiiiiiiiiiiiiiiiiiiieeees [ . 09/01/2024 . | MBS PAYDOMN ... . 11/25/2035 . [1.A FM ...
.. 12668A-TN-5 | CWALT 2005-62 1AT ...oovvviriiiiiiiiiiiiiiiiiinenens [ oo . 09/25/2024 . | MBS PAYDOUN ... . 12/25/2035 . [1.A FM ...
.. 126694-2H-0 | CHHL 2006-10 1A11 L..evvvviiiiiiieiieeeneeeeieeneees [ oo . 09/01/2024 . | MBS PAYDOUN ... . 05/25/2036 . [1.A FM ....
.. 126694-38-2 | CHHL 2006-8 1A1 ......evvvvvviiiiiiiiiiiiiiiiiiiiinn [eeeens . 09/01/2024 . | MBS PAYDOUN ... . 05/25/2036 . [1.A FM ....
.. 126694-EK-0 | CHHL 2005-18 A3 .....oovvvviiiiiiiiiiiiiiiiiiieeeens [ . 08/01/2024 . | MBS PAYDOMN ... . . 10/25/2035 . [1.A FM ....
.. 126694-GU-6 | CWHL 2005-23 A1 ..ooooveeiniiiiii [ . 09/01/2024 . | MBS PAYDOUN ... ....2,019 |.... . 11/25/2035 . [1.A FM ...
..126694-PH-5 | CWHL 2005-28 A3 .. 09/01/2024 . | MBS PAYDOMN . .8,812 | . 12/25/2085 . [1.A FM .
..12669G-BA-8 | CWHL 2004-HYB6 A2 09/01/2024 . | MBS PAYDOMN . 13,421 17,379 |. 17,8% . 11/20/2034 . [1.A FM .
..12669G-09-5 | CWHL 2005-15 A5 .. 09/01/2024 . | MBS PAYDOMN . 1,723 . 1,539 | .1,699 |. . 1,695 . 08/25/2035 . [1.A FM .
..12669G-R4-5 | CWHL 2005-15 A8 .. . |- 09/01/2024 . | MBS PAYDOUN . . 2,900 .2,523 | .2,857 |. . 2,853 . 08/25/2035 . [1.A FM .
..12672#-AA-6 | CVS CAREMARK CORPORATION .. . |- 09/10/2024 . | MBS PAYDOMN ... ..128,512 ..128,512 |. ..128,512 |. .128,512 . 09/10/2034 . (2.B .
..12688#-AA-8 | KATELLA HARBOR RETAIL, LLC (CVS) ... [ I . 06/27/2024 . | SINKING FUND PMT ........ |.... (13, (13,214) |... (13,214) ].... . 01/20/2045 . (2.B ........
..13034V-AC-8 | CALIFORNIA INSTITUTE OF ....ooovvvrvviiiiiiiienens [ eeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.eoeeeeeeiiiiiinenns |oeees 1,628,800 |........ 2,000,000 |........ 2,001,740 |........2,001,723 |..oooooiiiiiiins Joonnnnnieeecc () [ o (D o 022,001,722 | | (872,922) .. (372,922) . 09/01/2116 . [1.D FE .
SG AMERICAS SECURITIES
..14448C-AL-8 | CARRIER GLOBAL CORP ........ccevvvvvviviiiiiiinnnns [eeeeenn . 09/03/2024 . |LLC oooeeeieiiiiiiiieieiins e [o00n.4,459,000 | 5,000,000 |........ 4,356,900 . 02/15/2031 .
.. 144531-DP-2 | CARR 2005-NC5 M2 ........evvvvvvvrnnnnnnnnnnnninnnns [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... . 10/25/2035 .
.. 144531-EY-2 | CARR 2006-NCT M1 ... [ . 09/25/2024 . | MBS PAYDOMN ... . 01/25/2036 .
.. 14576A-AC-6 | CARM 2020-1A A3 ....oovvviiiiiiiiiiiiiiiiiiiiieieens [ . 09/15/2024 . | MBS PAYDOUN ... . 12/15/2050 .
.. 14576A-AD-4 | CARM 2020-1A A4 . |- 09/15/2024 . |MBS PAYDOMN ... . 12/15/2050 .
..14687D-AG-7 | CRVNA 2021-N1 F . |- 09/10/2024 . | MBS PAYDOUN ... . 01/10/2028 .
.. 14687P-AJ-4 | CRVNA 2020-NTAE .... 09/15/2024 . | MBS PAYDOMN . . ..808,351 ..803,154 |. . 07/15/2027 .
..14856#-AK-8 | CASTLELAKE SENIOR LOAN ..... 08/06/2024 . [EXCHANGE .. 5,972,539 ..5,972,539 ..5,972,539 |. 5,972,539 |. . 08/06/2031 .
..16125#-AA-0 | CHARTER NEW FAIRFLD (STOP & SHOP) 09/01/2024 . [SINKING FUND PMT 17,287 . A71,237 | . 09/01/2027 .
.. 16159W-AC-8 | CHASE 2019-1 A3 ...ooooeririi [ . 09/01/2024 . | MBS PAYDOMN ... 27,451 ... 27,473 ... . 03/25/2050 .
.. 16164A-AE-5 | CHASE 2016-SH2 M4 .........eevmmmmmmnnniniiniiiinnns oo . 09/01/2024 . | MBS PAYDOUN ............... ... 34,256 ...34,060 |.... . 12/25/2045 .
..166756-AU-0 | CHEVRON USA INC .......ovvvvvvrnnnnnnnnninnnninnnnnns [ eeeeens . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 1,376,569 1,406,019 |.... . 11/15/2043 .
.. 172981-AD-4 | CMLTI 2006-4 2ATA ...oovvvvveviiiiiiieiciiiiiieceees [ oo . 09/01/2024 . | MBS PAYDOMN ... ... 21,104 . 12/25/2035 .
.. 17300K-AJ-6 | CMALT 2006-A3 1A9 .....eevvvrrvrrrriiiiieieereninens [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... . . 07/25/2036 .
.. 17309Y-AD-9 | CMLTI 2006-FX1 A4 ....oovvvvreirnrnnnnnnnnnnnnnnnens [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ...10,356 . 10/25/2036 .
.. 173103-AD-4 | CMSI 2007-6 1A4 .......evvvvvvrrninninnnnniiinninins [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 4,107 . . 07/25/2037 .
L A7312E-AA-4 | CMLTI 2007-AMC3 AT ooeveiiiiiiiiiiiiieiiiiiieeeees [ . 09/25/2024 . |VARIOUS .....covvvvvvennnnns 154,953 122,147 |.... ....154,953 |.. . 03/25/2037 .
.. 17327C-AM-5 |CITIGROUP INC ...ooeeeeeeeeeeeeeeeieeeeeeeeeeeeeeeees [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .. 1,104,000 ..1,038,102 |.... 1,039,229 .. . 01/28/2027 .
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..18976G-AC-0 | CMALT 2007-A6 1A3 ......evvvvververnnnnnnnnnnnnnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOMN ... ... 14,694 ...46,397 ...40,063 |............ 14,813 |.... ... (120) | . (120) )... .. 14,694 |.. .. 1,840 |. 06/25/2037 . [1.A FM ....
.. 19260M-AA-4 | COIN 2017-1A A2 ..ooovviviiiiiiiiiiiiiiiiiciiieeeens [ . 07/25/2024 . | MBS PAYDOUN ... ... 28,750 ...28,750 ...28,551 ...28,551 ..28,750 |.. . 04/25/2047 . (2.C FE ....
..193051-AL-3 | COLD 2020-1CE5 C ....evvvvvrvrmmnnnnnnnnnninnnnnnnns [ ereeenn . 08/15/2024 . | MBS PAYDOMN ... 15,482,101 15,482, 101 15,482,101 . 11/15/2087 . [1.A ........

..193938-AA-5 | CASL 2023-A A1 ...ooiiieiiiiiiiiiiiiiiceeeeiins [ e . 09/25/2024 . (MBS PAYDOIN ... ... 46,281 . 05/25/2055 . |1.A FE .
.. 194204-AA-1 | CASL 2017-A AT Lo e . 09/25/2024 . (MBS PAYDOIN ... ... 40,731 . . 11/26/2046 . |1.B FE .
.. 19421U-AA-2 | CASL 2019-A AT .evviiiiiiiiiiieieiiiieeceis [ oo . 09/25/2024 . (MBS PAYDOIN ... ...51,905 . .. . 12/28/2048 . |1.A FE .
.. 19421U-AD-6 | CASL 2019-A C .o [ e . 09/25/2024 . (MBS PAYDOIN ... ... 179,717 179,717 |.. . 12/28/2048 . |1.F FE

.. 19423D-AA-8 | CASL 2018-A AT .ooeiiiiiiiiiiiiiiecciiieeeen [ eeeeens . 09/25/2024 . (MBS PAYDOIN ... ..35,400 |.. . 12/26/2047 . |1.D FE

..19423D-AB-6 | CASL 2018-A A2 .....ooiiiiniiiiiiiiiiiiieeces [ e . 08/09/2024 . . (47,984) ... . 12/26/2047 . [1.D FE .
.. 19685G-AA-4 | COLT 2022-4 A1 . 09/01/2024 . | MBS PAYDOWN . . 03/25/2067 . |1.A FE .
..19685G-AC-0 | COLT 2022-4 A3 . 09/01/2024 . | MBS PAYDOUN . . 03/25/2067 . |1.F FE .

. 07/23/2024 . |2.A FE ....
. . . 05/25/2040 . |1.A FE ...
........................ 76,860 |........ 76,860 |...........602,158 |. 05/01/2045 . [1.F FE ....

.5,434,910 |.
ceeeennnn. 36,190 oL
....... 14,000,000

..20034D-JA-8 | COMERICA BANK .. 07/23/2024 . | MATURITY . . 5,700,000
..20267T-AB-8 | CBSLT 2016-A A2 .. R [ . 09/25/2024 . (MBS PAYDOIN . oo foreenn.... 36,100
..20369E-AB-8 | COMMUNITY HOSPITALS OF | ..vvvvveeiiiiiiiiinias | eeeens . 08/15/2024 . [ TRUIST SECURITIES INC .. [oeeeeeeiinnniinaan fenns 14,076,860

WELLS FARGO SECURITIES
..205887-C0-2 | CONAGRA BRANDS INC .......eeviiiiiiiiiiiiiiiiiiins | eeeeens . 09/03/2024 . [LLC ..evveviiiiiiiiiieeiis [ [ 6,907,600 |........ 7,000,000 |........ 6,970,810 |........ 6,975,823 [o.ovvvviiiiiinnn it 736 e e 736 | 0000000 6,976,559 [ [ (68,959) |....... (68,959) |........... 311,228 |. 11/01/2038 . |2.C FE ....
.. 225458-XJ-2 | CSFB 2005-6 1A4 .....cccviiiiiiiiiiiiieeeiies e . 09/01/2024 . (MBS PAYDOIN . . 07/25/2035 . [1.A FM ...
..229640-AA-4 | EBR MEDICAL FACILITIES (OCHSNER CLINIC) ..... |.eeees . 08/15/2024 . . 08/15/2034 . [1.G ........
..22068#-AA-8 | WARREN ST. JOE AVE PROP LLC (CVS-EVANSV) ... |....... . 09/20/2024 . [SINKING FUND PMT ... . 01/20/2040 . |2.B ........
..229680-AA-0 | TR CTF - HOLIDAY CVS LLC ..eovniiiiiiiiiiiiiins | eeeens . 09/20/2024 . [ SINKING FUND PMT ... . 01/20/2040 . |2.B ........

..232420-AR-0 | CWALT 2006-J4 2A9 ...
..232434-AE-0 | CWALT 2006-0C8 2A3 .
..23243A-AB-2 | CWALT 2006-0A12 A1B
.. 23244G-AD-4 | CWALT 2006-0A18 A1 .
..232089-AB-9 | DLLMT 2023-1A A2 .
..233046-AF-8 | DNKN 2017-1A A211
..233046-AL-5 |DNKN 2019-1A A23 ....

....... . 09/01/2024 . (MBS PAYDOIN ...
09/25/2024 . | MBS PAYDOWN .
09/20/2024 . | MBS PAYDOUN .
09/25/2024 . | MBS PAYDOWN .
08/15/2024 . | VARIOUS ...
08/20/2024 . | VARIOUS ...
....... . 08/20/2024 . (MBS PAYDOIN .
....... . 08/15/2024 . (MBS PAYDOUN ............... [....

. 07/25/2036 . |[1.A FM ...
. 11/25/2036 . [1.A FM ...
. 09/20/2046 . [1.A FM ...
. 12/25/2046 . |1.A FM ...
. 11/20/2025 . |1.A FE ...
. 11/20/2047 . |2.B FE ....
. 05/20/2049 . |2.B FE ....

.12 |
. (24,151) |

972,197 |.... ....982,576 |..

..23306G-AE-7 | DBGS 2018-BIOD C .... 982,576 . . 05/15/2035 . [1.A ........
.. 23346H-AD-9 | DLLST 2024-1A A4 .oevvviiieiiiiiieceiiieees | . 09/11/2024 . [ BARCLAYS CAPITAL INC ... |.... ..3,000,000 ..2,999,836 |.... .2,999,866 |.. . 04/22/2030 . |[1.A FE ...
WELLS FARGO SECURITIES
..233853-AL-4 |DAIMLER TRUCK FINAN NA ......ooooiiiiiiiiiiiis | e . 08/21/2024 . LLC ..evveeiiiiiiiee, .2,967,450 |........ 3,000,000 |........ 2,995,960 |........2,998,244 |......oooiiiis feieeinnnn 880 i e 880 el e 2,999,124 |.. (31,674) . 04/07/2025 . |1.G FE .
..233853-BA-7 | DAIMLER TRUCK FINAN NA ....ooooiiiiiiiiiiiiiiins | eeeeens . 09/03/2024 . [ BARCLAYS CAPITAL INC ... [.... 142,550 |........ 5,000,000 |........ 4,983,400 |..ooeiiiiiieeiiinn [eeeeeiiiiinens Lo 193 | 193 | 4,983,593 |.. 158,957 . 06/25/2034 . |1.G FE .
RBC CAPITAL MARKETS LLC
..247026-AG-0 |DEFT 2024-1 B ..oovvviiiiiiiiiiiieeeiiiieeeceiis [ eeeeees . 09/11/2024 . ,532,930 . 03/22/2030 . [1.C FE .
.. 247T02H-AC-7 | DEFT 20231 A2 ..eoveieeeiiiiiieeieiieeeeeeiies [ e . 09/22/2024 . (MBS PAYDOIN . ..615,408 . 09/22/2028 . |1.A FE .
..247150-AB-0 |DELOITTE LLP SER B ...eevveieeeiiiiiieiiiiiiies | eeeeens . 08/20/2024 . [ SINKING FUND PMT ... . 1,136,364 . 08/20/2033 . |1.F ........
..25150M-AC-0 | DBALT 2007-RUP1 A2 .......cooeeiiiiiiiiiiiiiens | aeeees . 09/25/2024 . (MBS PAYDOIN . 12/25/2036 . |1.A FM .
..25150Q-AA-5 | DBALT 2006-0A1 A1 ..oveeiiiiiiiieiiiiiiiineeesiis [ eeeeens . 09/25/2024 . (MBS PAYDOIN ... . 02/25/2047 . |1.A FM .
..25150V-AL-0 | DBALT 2007-AR3 2A4 ........ccociriiiieiiiiiinees | aeeens . 09/25/2024 . (MBS PAYDOIN ... 445,739 . 06/25/2037 . |1.A FM .
..251501-AA-2 | DBALT 2007-0A3 A1 .. . 09/25/2024 . (MBS PAYDOIN . ...21,605 . 07/25/2047 . |1.A FM .
..25151A-AB-7 | DBALT 2006-AR3 A2 ... . |- 09/25/2024 . . 08/25/2036 . |1.A FM .
..25151A-AG-6 | DBALT 2006-AR3 A6 .. - |- 09/25/2024 . (MBS PAYDOMN ... . 08/25/2036 . |1.A FM .
..25151K-AA-7 | DBALT 2007-3 1A1 . 09/01/2024 . | MBS PAYDOUN . . 10/25/2047 . |1.A FM .
..25151K-AC-3 | DBALT 2007-3 2A1 . 09/25/2024 . | MBS PAYDOWN . K . 10/25/2047 . |1.A FM .
..25151X-AC-5 |DBALT 2007-0A4 2A1 . 09/25/2024 . | MBS PAYDOUN . ..131,337 | . 08/25/2047 . |1.A FM .
..25216C-AB-6 | DEXT 2023-2 A2 U . 09/15/2024 . (MBS PAYDOIN ... 243,573 |.... . 05/15/2034 . |1.A FE .
..25468P-DK-9 | TWDC ENTERPRISES 18 CORP .........ccceeveeeeecnne | eveeees . 08/09/2024 . [BARCLAYS CAPITAL INC ... |..ceeeovveeeenne. |.........601,161 |.......... 616,000 |........... 598,265 . 02/13/2026 . |1.G FE .
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. (85,806) |....... (85,806) 178,301 |. 04/20/2049 . |2.C FE ....
. 01/20/2051 . |2.C FE ....
. 12/08/2041 . |1.G FE ...
. 03/15/2028 . |2.C FE ....
. 11/25/2040 . |[1.A FE ...
. 08/27/2035 . |3.B FE ....
. 10/22/2029 . |1.A FE ...
. 10/15/2026 . |1.A FE ...
. 10/25/2036 . |[1.A FM ...
. 05/18/2026 . |2.C FE ....

. 02/15/2042 . |1.G FE ...

..26208L-AD-0 | HONK 2019-1A A2 ..
..26209X-AC-5 | HONK 2020-2A A2 ..
..278865-Al-2 | ECOLAB INC
..281020-AM-9 | EDISON INTERNATIONAL
..28165A-AA-7 | EDVES 2022-A A .
..28416L-AD-4 | EHGVT 2021-A D .
..29374G-AB-7 | EFF 2022-4 A2 ..
..30166Q-AD-1 | EART 2022-2A B .
..302470-AD-3 | FFML 2006-FF13 AZC ....
.. 302491-Al-5 | FMC CORP .........
..30605Y-AB~7 | FLCON 2017-1 A .

....... . 08/09/2024 . [ VARIOUS
....... . 07/20/2024 . | MBS PAYDOUN .
....... . 08/09/2024 . [ BARCLAYS CAPITAL INC ... [....
....... . 07/24/2024 . [BOFA SECURITIES INC ....
....... . 09/25/2024 . (MBS PAYDOIN ...
....... . 09/25/2024 . (MBS PAYDOIN ...
....... . 09/20/2024 . (MBS PAYDOIN ...
....... . 08/15/2024 . | MBS PAYDOUN ...
....... . 09/25/2024 . (MBS PAYDOUN ............... [....
08/09/2024 . | BARCLAYS CAPITAL INC
09/15/2024 . | MBS PAYDOUN .

.4,737,500 |....

... (7,208) |...
.. (14,446) |...

(88,224)
(216,989)

..366,987 |.

..31572Y-AA-6 | EFMT 2022-2 A1 . 09/01/2024 . | MBS PAYDOWN . 122,112 ). . 04/25/2067 . |1.A FE ...
.. 31572Y-AC-2 |EFNT 2022-2 A3 ...ooeieeiiiiieeeeiieeeeeeins [ e . 09/01/2024 . (MBS PAYDOIN ... . 04/25/2067 . |1.G FE ...
..31573E-AA-9 | EFNT 2022-3 A1 ..ovviiiiiiiiiiiiiiiiiiiceeeiis [ eeeeens . 09/01/2024 . (MBS PAYDOIN ... . 08/25/2067 . |1.A FE ...
..31573E-AB-7 | EFMT 2022-3 A2 . RO R . 09/01/2024 . (MBS PAYDOIN ... [ RO . . IR e | . e | . . JU R . .. . 08/25/2067 . |1.C FE ....
..316770-BM-0 | FIFTH THIRD BANK ..oooonniniiiiiiiiiiiiecciiies | e . 08/09/2024 . [BARCLAYS CAPITAL INC ... |ceeeeiiiriieneniins foeeeenns 105,906 |.......... 107,000 [oveeeeennn 105,619 [ooveeeiiiiiiiiiiss o B0 o 60 [ 105,679 |oouviiiiiieiiss [ 27 |oiriennn 221 . 07/28/2025 . |1.G FE ...
JP MORGAN SECURITIES LLC
..316770-BT-5 |FIFTH THIRD BANK . 08/15/2024 . | .. .. 499,865 . 500,000 ..496,905 |.. 497,444 . 10/27/2025 . |1.G FE .
..32027N-A3-5 | FFML 2006-FF2 A5 . 09/25/2024 . | MBS PAYDOUN . .. 219,508 ..219,598 ..215,964 |. .219,598 . 02/25/2036 . |1.A FM .
..32027N-VE-8 | FFML 2005-FFH3 M3 .......ovviiiiiiiiiiiiiiiiiiins | eeeeens . 09/25/2024 . (MBS PAYDOIN ... 125,795 . 09/25/2035 . |1.A FM .
..32027N-YR-6 | FFML 2006-FF1 M1 ......oveiiiiiiiiiee | e . 09/25/2024 . (MBS PAYDOIN ... ..323,333 . 01/25/2036 . |1.A FM .
..32028P-AE-5 | FFML 2006-FF11 2A3 ..oooouiiiiiiiiiiiiiiiieciiis | eeeeees . 09/25/2024 . (MBS PAYDOIN ... ...32,847 . 08/25/2036 . |1.A FM .
.. 32056C-AH-2 | FHASI 2007-4 1A8 .....cccvviiiieiiiiiieeceiis [ e . 09/27/2024 . (MBS PAYDOIN ... . 08/25/2037 . |1.A FM .
..33851R-BE-0 | FSMT 2021-10IN B3 .......oeviieiiiiiiiiiiiiiiins | eeeeens . 09/01/2024 . (MBS PAYDOIN ... . 10/25/2051 . |1.F ........
..33851T-AU-1 | FSMT 2021-11IN A18 .o | e . 09/01/2024 . (MBS PAYDOIN ... . 11/25/2051 . |1.A ........
.. 33852C-Bl-2 | FSMT 2021-3INV B3 ....ovvveieiiiiiiiiiiiiiiieeees | eeeeens . 09/01/2024 . (MBS PAYDOIN ... . 06/25/2051 . |1.F ........
.. 33852F-BU-9 | FSMT 2021-4 B3 .....coooiiiiiiiiiiiiiiiiecceiiis [ e . 09/01/2024 . (MBS PAYDOIN ... . 06/01/2051 . [1.G ........

. 09/25/2051 . [1.F

..33852H-BG-6 | FSMT 2021-8INV B3 Fo .
. 04/30/2047 . |2.B FE ....

..34417M-AB-3 | FOCUS 2017-1A A211 .

09/01/2024 . | MBS PAYDOWN .
07/30/2024 . | MBS PAYDOIN ...
08/09/2024 . | BARCLAYS CAPITAL INC

.. 4,699,564 |. .(5,525) |

..345287-AF-3 | FORDL 2023-A B ....... ..4,700,000 .4,699,726 |. E .4,69,838 . 06/15/2026 . |1.B FE ....
..345397-A6-0 | FORD MOTOR CREDIT CO LLC ..eoveeniiiiiieeeiiis | e . 07/24/2024 . [BOFA SECURITIES INC ... |-oeeeeiieeneeeeins |-oee.. 1,089,380 |........ 2,000,000 |........ 2,002,500 |.... 1,000,798 [eveeeeeeiiiins oo (314) [ e (B1) [ s 2,000,479 |.. . 06/16/2025 . |2.C FE ....
..345397-B2-8 | FORD MOTOR CREDIT CO LLC ..eoveviiiiiiiiiiiiiiis | eeeens . 09/03/2024 . [BOFA SECURITIES INC ... |-eeeeiivieeeennnn |-oe. 4,006,397 ... 4,100,000 |........ 3,991,350 [.vvevireiiiiiiiins foiiiineniii [ 80436 L [l 80436 [ 3,999,786 |.. . 11/13/2025 .
.. 345397-E2-5 | FORD MOTOR CREDIT CO LLC ..eoveeniiiiiieeeiiis | e . 09/05/2024 . [BARCLAYS CAPITAL INC ... |oeeeeeiiiiiiiianiis feeeees 1,032,160 |........ 1,000,000 |........ 1,030,650 |.... . 03/05/2031 .
.. 35041L-AD-2 |FFIN 2021-1A D ..ovvviieeiiiiiiiececiiiiieeceiis [ eeeeees . 09/15/2024 . (MBS PAYDOIN ... ... 113,616 113,613 |.... . 05/15/2041 .
..35042P-AA-8 |FFIN 2021-2A A ...ovviiiiiiiiiiieeiieeeces [ e . 09/15/2024 . (MBS PAYDOIN ... . . 01/15/2042 .
..35633K-AC-0 | FREED 2022-1FP C ....ovvvveieiiiiiiiieiiiiiiieeees [ eeeeens . 08/19/2024 . (MBS PAYDOIN ... .1,160,206 |.... . 03/19/2029 .
..35634J-AB-4 |FREED 2022-4FP B .......coooiiiiiiiiiiiiiiiienees | . 07/19/2024 . (MBS PAYDOIN ... ... 14,732 ...15,337 |.... . 12/18/2029 .
..36168M-AC-7 | GCAT 2022-NOM3 A3 ....ooreviiiiiiiiiiiiiiiiieeeiis [ eeeens . 09/01/2024 . (MBS PAYDOIN ... .. 137,948 , ..137,563 |.... . 04/25/2067 .
..36169G-AA-3 | GCAT 2023-NQM3 A1 09/01/2024 . | MBS PAYDOUN . ..231,417 231,477 ..281,477 . 08/25/2068 .
..36169H-AA-1 | GCAT 2024-NaM1 A1 09/01/2024 . | MBS PAYDOWN . ..573,808 573,808 . . 01/25/2059 .
..36169K-AC-0 | GCAT 2022-NaM2 A3 ... 09/01/2024 . | MBS PAYDOIN ... 82,374 82,374 82,190 . 02/25/2067 .
..361920-AA-8 | TR CTF-GKN DRIVELINE NORTH AMERICA . - |- 08/15/2024 . [ SINKING FUND PMT .. 227,452 ..227,452 ..227,606 |. .227,452 . 03/15/2030 .
..362257-AC-1 | GSAA 2006-17 A3A .... weeennn |- 09/25/2024 . | MBS PAYDOUN ... 15,808 15,808 15,564 |. 15,808 . 11/25/2036 .
.. 3622EC-AC-0 | GSAA 2007-5 2A2A ...eoviiiiiiiieiiiiiiie e [ eeeeens . 09/25/2024 . (MBS PAYDOIN ... ... 32,85 ...32,855 ...382,019 |.... ..32,855 |.. . 04/25/2047 .
..3622EC-AF-3 | GSAA 2007-5 2A3A ...oouiiiiiiiieiieeeeeeiies [ . 09/27/2024 . (MBS PAYDOIN ... ... 39,426 . 04/25/2047 .
..3622MG-AD-0 | GSAMP 2007-NC1 A2C ....ooeevivviiieiiiiiiiiiieens | eeeees . 09/25/2024 . [MBS PAYDOIN ... .. 120,725 . 12/25/2046 .
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..362334-GT-5 | GSAA 2006-5 2A3 ........covvviiiiiiiiiiiiiiiiiieiens [ . 09/25/2024 . | MBS PAYDOMN ... ... 56,777 ...56,777 ...55,743 |.... ..56,777 |.. . 03/25/2036 . [1.A FM ....
.. 362334-MH-4 | GSAA 2006-6 AFE .......oooeeiiiiiiiiiiiiiiiiin [ . 09/01/2024 . | MBS PAYDOUN ... ... 22,665 ...22,665 ... 22,538 |.... . 03/25/2036 . [1.A FM ....
..362341-72-8 | GSAA 2006-1 A1 ..o [ . 09/25/2024 . ... 65,104 ...65,104 ...64,007 |.... . 01/25/2036 . [1.A FM ....
..36245A-AD-8 | GSAMP 2006-HE6 A4 .........ooovviieieiiieieeee [ . 09/25/2024 . | MBS PAYDOUN . ... 32,092 ... 32,092 ..31,721 . 08/25/2036 . [1.A FM ....
.. 36245R-AB-5 | GSAA 2007-6 1A2 .......eevvrrmmmmmnnnnnnnniiiiniinns [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... .. 85,856 . 05/25/2047 . (1.A FM ....
.. 36245R-AF-6 | GSAA 2007-6 A4 .....ccciiiiiiiiiiii [ . 09/25/2024 . | MBS PAYDOUN ... . 05/25/2047 . [1.A FM .
..36245T-AE-5 | GSAMP 2006-FM3 A2D ......ccooeeviiiiiiiiiiiiiiiiens [ . 09/25/2024 . | MBS PAYDOMN ... . 11/25/2036 . [1.A FM .
..36249B-AD-2 | GSAA 2007-7 A4 ... [ . 09/25/2024 . | MBS PAYDOUN ... . 07/25/2037 . [1.A FM .
..36259V-AY-9 | GSMBS 2020-PJ4 B3 ........eeuvmiiiiininiiiiiiiiiiins [ . 09/01/2024 . | MBS PAYDOUN ... . 01/25/2051 . [1.A ........
..36260R-AD-1 | GSMBS 2020-PJ6 A4 09/01/2024 . | MBS PAYDOUN . . 056/25/2051 . [1.A .
..36262D-AS-7 | GSMBS 2020-PJ2 B2 09/01/2024 . | MBS PAYDOMN . . 07/25/2050 . [1.A .
..36262J-BJ-3 | GSMBS 2021-GR2 B3 09/01/2024 . | MBS PAYDOUN . . 02/25/2052 . [1.F .
..36262L-BA-7 | GSMBS 2021-PJB B3 ......ccooiiin [ . 09/01/2024 . | MBS PAYDOUN ... . . 11/25/2051 . [1.F ........
..36263C-AD-1 | GSMBS 2021-PJO A4 .........evvmmmmmmnniiniiiiiiiiins [eeeeen . 09/01/2024 . | MBS PAYDOUN ... ...59,487 |.... . 02/26/2052 . [1.A ........
..36263D-AC-1 |GCAR 2021-4A C ..oooeevveeeeieeeiiieeee [ . 09/15/2024 . | MBS PAYDOMN ... . 1,402,346 |.... . 10/15/2027 . [1.A FE .
..36270F-AZ-6 | GSMBS 2023-PJ3 A16 .......eevvvvvvvrvnnnnnnnnnnnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . 10/27/2083 . [1.A ........
..36418G-BC-7 | GFMT 2018-2 AB2 .......eevvvvvevrnnnnnnnnninninnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . 10/25/2058 . [1.A ........
.. 36418W-BC-2 | GFMT 2019-1 AB2 .......evvvvvvvvnininnnnnnniiniinins [ eeeeenn . 08/01/2024 . | MBS PAYDOUN ... . 02/25/2059 . [1.A ........
..36831C-AC-6 | GCAT 2024-NOM2 A3 ........evvvmmmmmmnnninnniniinnnns [eeeeenn . 09/01/2024 . | MBS PAYDOMN ... . 06/25/2059 . [1.F Z .....
..372546-AU-5 | GEORGE WASHINGTON UNIVER ......cccoeiiiiiiiiiiian [ eeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 139,631) . 09/15/2045 . [1.E FE .
..380241-AA-7 |GDRD 2022-1A A2 ........... 07/30/2024 . | MBS PAYDOMN ... 25,000 . 10/30/2052 . |2.C FE
..38145G-AN-2 | GOLDMAN SACHS GROUP INC . 09/03/2024 . | GOLDMAN SACHS & CO . 5,033,700 . 08/10/2026 . 1.F FE .
..38237A-AA-0 | GOOD 2023-2GS A .. 09/20/2024 . | MBS PAYDOHN ... 94,208 . 05/20/2055 . 1.G FE .
..38237K-AA-8 | GOOD 2022-2CS A . |- 09/20/2024 . | MBS PAYDOUN . 76,685 . 04/20/2049 . [1.F FE .
..38237T-AA-9 | GOOD 2022-3CS A . |- 09/22/2024 . |MBS PAYDOMN . . 07/20/2049 . [1.F FE
..38237V-AA-4 | GOOD 2023-1GS A ..cooeeeeieiiieiieieiieeee [ . 09/20/2024 . | MBS PAYDOUN ... . 02/22/2055 . [1.F FE
.. 39530L-AH-4 | GPMF 2007-AR2 2A1 ....ooevveiieiiiiiiiiii [ . 09/25/2024 . | MBS PAYDOMN ... . 05/25/2037 . [1.A FM .
..403951-AC-0 |HPEFS 2022-3A A3 ......evvvvmiminninniniiiiiiiiiiins [ eeeeenn . 09/20/2024 . | MBS PAYDOUN ... ... 41,506 |.... . 08/20/2029 . [1.A FE .
. 404119-BS-7 |HCA INC ..oooeeeiieien [ . 07/24/2024 . | BOFA SECURITIES INC .... .2,024,9% |.... . 02/15/2026 . |2.C FE
..40430H-DF-2 | HASC 2006-0PT1 M2 .....evvnnnnnnniin e . 09/25/2024 . |MBS PAYDOUN ............... |.... . 12/25/2035 . [1.A FM ...
.. 40430H-EQ-7 |HASC 2006-NCT 1A ...oooorriiininii [ . 09/25/2024 . | MBS PAYDOUN ... 217,914 . . 11/25/2035 . [1.A FM ...
.. 40431R-AF-2 | HASC 2007-WF1 M1 ...oevvririiiiiiiiiiiiiiiieiiieenns [ oo . 09/25/2024 . | MBS PAYDOUN ... .... 106,103 . 105,077 |.... . 06/25/2037 . (1.A FM ....
BNP PARIBAS SECURITIES
..40441T-AD-1 | HPEFS 2022-2A B .. .| 08/21/2024 . [CORP .....vvvvvvvnnnrnnnnnns 1,000,000 999,939 |...........999,979 |.... .999,991 .. (6,826) |.... . 09/20/2029 . (1.B FE ....
..40441T-AF-6 | HPEFS 2022-2A D 08/21/2024 . [BOFA SECURITIES INC ..1,000,000 ..099,788 |. ..999,902 |. .999,941 .(2,441) |. . 03/20/2030 . (1.E FE ....
..410345-AL-6 | HANESBRANDS INC. . 07/24/2024 . (BOFA SECURITIES INC ..3,000,000 ..2,962,500 |. .2,987,649 |. . 2,990,485 . (65,695) |. . 05/15/2026 . (4.C FE ....
..41165A-AB-8 | HVMLT 2007-5 A1A . 09/19/2024 . | MBS PAYDOUN ... .. 178,585 ..178,585 ..175,685 |. .178,585 . 09/19/2037 . (1.A FM ....
..41165B-AC-4 |HVMLT 2007-6 2A1A ....ovvvvvvvvnnnnnnninnnnninnnnnns [ eeeeenn . 09/19/2024 . | MBS PAYDOUN ... ... 40,139 ...40,139 ..40,139 |.. . 08/19/2037 . [1.A FM ...
LAT707-AH-5 | HNGRY 2020-1A A2 oo [ . 09/20/2024 . | MBS PAYDOUN ... ... 10,000 ...10,000 ..10,000 |.. . 12/20/2050 . 2.B FE ....
- A11707-AM-4 | HNGRY 2024-1A A2 oo [ . 09/20/2024 . | MBS PAYDOUN ... ... 13,750 ... 13,750 .. 13,750 |.. . 03/20/2054 . (2.B FE ....
JP MORGAN SECURITIES LLC
..41984L-AB-3 | HAWAITAN BRAND INTELLECT .......cevvvvvvvvvvennnns [ereenn . 08/23/2024 . | .evvviiiiiiiiiiiiiiiiniiiiiies e | 2,077,969 |........ 2,062,500 |........ 1,941,161 |.... 1N Y R - (VI FOUUUOURURUUR R 1,942,821 135,148 |....... 135,148 . 04/15/2029 . (4.B FE ....
..428102-AC-1 |HESS MIDSTREAM OPERATION .. 07/24/2024 . [BOFA SECURITIES INC . 2,976,060 ..3,000,000 ..3,026,250 |. .3,000,854 .3,008, 141 . (32,081) |. (32,081) [.. . 02/15/2026 . 3.A FE ....
..432838-AB-9 |HGVT 2022-1D B . 09/20/2024 . | MBS PAYDOUN ... 221,213 ..220,844 221,213 . 06/20/2034 . (1.G FE ....
.. 43283Y-AB-9 |HGVT 2024-1B B .......eevvvvvrvernnnnnnnnnnnnnnnnnnns [ eeeeenn . 09/15/2024 . | MBS PAYDOUN ... .. 556,617 .556,617 |.. . 09/15/2039 . [1.F FE ....
..432917-AA-0 | HGVT 2023-1A A ...vvvvvvvvvrrnnnnnnnnnnnnnnnnnnnnnnns [eeeens . 09/25/2024 . |MBS PAYDOUN ...oooveveeeees Joveeeeieeeeeeeeeeees Jeveeees 426,930 |...........426,930 |...........426,832 |...........425,677 |.....oooeeeieens o 1288 [ Lo 10283 e 426,930 .vvvvvvnniinnnn foveiiiiiiiiiiins o . 01/25/2038 . [1.A FE ....
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..43720@-AA-5 | 300 ENTERPRISE WAY, LLC (HOME DEPOT) ......... [..cco. . 09/15/2024 . | SINKING FUND PHT ... ..475,061 |.... . 03/15/2025 . [1.F ........
..4378K-AB-8 |HOF 2022-1 A2 ...ooovvvviiiiiiiiiiiiiiiiiieeeeeeeeens [ . 09/01/2024 . | MBS PAYDOMN ...52,964 |.... . 07/25/2067 . [1.E FE .
..440327-AK-0 | HORACE MANN EDUCATORS CO ......ooovvvvvvinrnnnnnns [ereenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .3,997,600 |.... . 12/01/2025 . |2.B FE
.. 44644N-AB-5 |HACLN 2024-1B2 ...ccoeeeeieiiiiiiiiiiieieieeeeeeen [ . 09/20/2024 . | MBS PAYDOMN . 05/20/2032 . [1.G FE .
. 45254N-PU-5 | IMM 2005-5 A1 L..eennniin [ . 09/25/2024 . | MBS PAYDOUN ... . 08/25/2035 . [1.G FM .
.. 45264T-8M=7 | IMSA 2005-2 A1 ...evvvvvvvvnnnrinnninnnnnnnnnninnnnns [ oeeeen . 09/25/2024 . | MBS PAYDOUN ... . 03/25/2036 . [1.A FM .
.. 45257B-AD-2 | IMSA 2006-4 A2C .........covvviiiiiiiiiiiiiiiiiiiins [ . 09/25/2024 . | MBS PAYDOMN ... . 01/25/2087 . [1.A FM .
.. 45257V-AB-2 | IMSA 2007-3 A1B .......evvvrrrmininniniiiiiiiiiiiinn [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... . 09/25/2037 . [1.A FM .
..45660N-F7-5 |RAST 2004-A3 A7 ....covvvvviiiiiiiiiiiiiiiiiiicieens [ . 09/01/2024 . | MBS PAYDOUN ... . 06/25/2034 . [1.A FM
..45661E-AF-1 | INDX 2006-AR2 2A1 09/25/2024 . | MBS PAYDOUN . . 02/25/2046 . [1.A FM .
..456671I-AA-6 | INDX 2006-FLX1 A1 .. 09/25/2024 . | MBS PAYDOUN ... K L7172 | 11/25/2036 . [1.A FM .
..458044-AA-2 | INSURANCE PRIVATE CREDIT | LLC - CLASS A 07/25/2024 . [ SINKING FUND PMT X . 1,687,500 .1,687,500 |. X .1,687,500 100,873 |. 06/25/2034 . [1.F FE .
..45866F-AY-0 | INTERCONT INENTALEXCHANGE .......ccooeiiin [ eeenn . 09/03/2024 . | VARIOUS 15,012,700 15,114,894 [ooevvvviiiiiiinn ot (B71) e e (B71) | e 15,114,223 |.. ...559,000 |. 06/15/2062 . 1.G FE .
..450506-AN-1 | INTL FLAVOR & FRAGRANCES ............ccoovveeeeens [oeeenn . 08/01/2024 . | BARCLAYS CAPITAL INC ... |.... . 4,774,750 .4,766,462 |.. .20,671 |. 10/01/2025 . [2.C FE
..46591K-AC-7 | JPMMT 2019-8 A3 ....oovvveiiiiiiiiiiiiiiiiiiiiceeees [ . 09/01/2024 . | MBS PAYDOMN ... 38,966 . 03/25/2050 . [1.A ........
..4659IN-BIi-6 | JPMMT 2020-LTVI B3A ...oooeeeennn [ . 09/01/2024 . | MBS PAYDOUN ... ... 35,213 . 06/25/2050 . [1.A ........
..46591T-BT-0 | JPMMT 2020-2 B2A ...ooooeeieninnniii [ . 09/01/2024 . | MBS PAYDOUN ... ... 83,791 . 07/25/2050 . [1.A ........
.. 46592X-CC-6 | JPMMT 2021-13 B2 .....ooeeeeeeeneeee [ . 09/01/2024 . | MBS PAYDOUN ... . 04/25/2052 . [1.G ........
.. 46592X-CF-9 | JPMMT 2021-13 B3 .....oooeeeiiinni [ . 09/01/2024 . | MBS PAYDOMN ... . 04/25/2052 . [2.B ........
.. 465978-AN-4 | JPMMT 2023-1 AdB ........ooooeeeinnnnnn [ . 09/01/2024 . | MBS PAYDOUN ... . 06/25/2063 . [1.A ........
..46616V-AA-8 | HENDR 2012-1A A .. 09/15/2024 . | MBS PAYDOMN . . 02/16/2065 . [1.A FE .
..46617A-AB-1 | HENDR 2012-3A B 09/15/2024 . | MBS PAYDOMN . . 09/15/2067 . [1.G FE .
..46617F-AC-8 |HENDR 2013-1A B .. 09/15/2024 . | MBS PAYDOMN . . 04/15/2069 . |2.A FE
.. 466247-VH-3 | JPMNT 2005-S2 2A15 . . |- 09/01/2024 . | MBS PAYDOUN . . 09/25/2035 . [1.A FM .
..46627M-AV-9 | JPALT 2005-S1 2A10 . . |- 09/01/2024 . |MBS PAYDOMN . . 12/25/2085 . [1.A FM .
..466365-AB-9 | JACK 2019-1A A2I1 ..oooeeeieeieni [ . 08/25/2024 . | MBS PAYDOUN ... . 08/25/2049 . |2.B FE
..466365-AD-5 | JACK 2022-1A A2l .....ooooeiiiiniiinin [ . 08/25/2024 . | MBS PAYDOUN ... . 02/26/2052 . |2.B FE
..46645G-AG-3 | JPMMT 2015-6 A7 .....oevvvvvvvnrnnnninninniniiiinins [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . 10/25/2045 . [1.A ........
..46647P-AF-3 | JPMORGAN CHASE & CO ..o [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 05/01/2028 . 1.F FE .
..46647P-BA-3 | JPMORGAN CHASE & CO ..ooevvveeeeeeeeeeeeeeeeeeeens [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 01/29/2027 . (1.E FE .
..46647P-BR-6 | JPMORGAN CHASE & CO ..o [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .... 796,000 737,669 |.... . 06/01/2028 . [1.E FE .
..46647P-CB-0 | JPMORGAN CHASE & CO ..ooovveveeeeeeeeeeeeeeeeeeeees [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .... 170,000 159,921 . 04/22/2027 . (1.E FE .
WELLS FARGO SECURITIES
..46647P-CT-1 | JPMORGAN CHASE & CO ... .| 08/16/2024 . [LLC ..9,696,000 .9,611,439 |.. . (35,088) [....... (35,088) .. 104,687 |. 12/10/2025 . (1.
..46648C-AH-7 | JPMMT 2017-1 A8 .. 09/01/2024 . | MBS PAYDOMN . .296,984 6,991 |. 01/25/2047 . (1.
..46648H-AG-8 | JPMNT 2017-2 A7 .. 09/01/2024 . | MBS PAYDOMN . .335,645 7,744 |. 05/25/2047 . (1.
..46649C-AG-8 | JPMMT 2018-4 A7 .. 09/01/2024 . | MBS PAYDOMN . 61,981 1,440 |. 10/25/2048 . |1.
.. 46649K-AC-9 | JPMMT 2018-5 A3 ...oevvvviiiiiiiiiiiiiiiieiiiieeeens [ . 09/01/2024 . | MBS PAYDOUN ... ..31,201 |.. . 10/25/2048 . (1.
..46650H-AE-8 | JPMMT 2019-1 A5 ...oooviiiiiiiiiiiiiiiiiiiiieiceeens [ . 09/01/2024 . | MBS PAYDOMN ... .51,114 |.. . 05/25/2049 . [1.A ........
..46650H-AK-4 | JPMMT 2019-1 A10 .eovvvvviiiiiiiiiiiiiiiiineiiinins oo . 09/01/2024 . | MBS PAYDOUN ... ..31,225 |.. . 056/25/2049 . [1.A ........
..46650J-AG-9 | JPMMT 2018-6 1A7 .....eevvevermniieinniiniiiiiiiines [ eeeenn . 09/01/2024 . | MBS PAYDOMN ... 101,104 |.. . 12/25/2048 . [1.A ........
..46650M-AG-2 | JPMMT 2018-8 A7 ......evvvvrmmmmnnnnnnnniniininininn [ eeeeens . 09/01/2024 . | MBS PAYDOUN ... ..38,914 |.. . 01/25/2049 . (1.A ........
..46651G-AC-3 | JPMMT 2019-7 A3 ...ooovvviiiiiiiiiiiiiiiiiiieiieeees [ . 09/01/2024 . | MBS PAYDOUN ... ..19,825 |.. . 02/25/2050 . [1.A ........
..46651T-AB-7 |HENDR 2018-1A B ....oevvrrviiiiiiiiiiiiiiiiiiiiieens [ . 09/15/2024 . | MBS PAYDOUN ... ..16,258 |.. . 10/15/2074 . [2.A FE .
..46651Y-AC-4 | JPMMT 2019-9 A3 ... [ . 09/01/2024 . | MBS PAYDOUN ... ..51,579 |.. . 05/25/2050 . [1.A ........
..46652F-CA-6 | JPMMT 2020-4 B3 .....oooeveeeeeeeeeeeeeeeeeeeeeeeees [ . 09/01/2024 . | MBS PAYDOUN ... ..31,303 |.. . 11/25/2050 . [1.A ........
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..466530-BP-9 | JPMMT 2021-14 A15 ... [ . 09/01/2024 . | MBS PAYDOMN ... ... 26,642 ...26,642 ...26,623 |.... ..26,642 |.. . 05/25/2052 .
..46654K-BP-1 | JPMMT 2021-11 A15 ..ooeeeeeieee [ . 09/01/2024 . | MBS PAYDOUN ... ... 91,558 ...91,558 . 01/25/2062 .
..46654K-CB-1 | JPMMT 2021-11 B2 .oooeeiiiiiiiiiiiiicicicecceeeeees [ . 09/01/2024 . | MBS PAYDOUN ... ... 78,546 ... 78,546 . 01/25/2052 .
.. 46654K-CE-5 | JPMMT 2021-11 B3 ..oooveeiiiiiiiiiiiiieiieeeeeens [ . 09/01/2024 . | MBS PAYDOUN ... .. 101,659 . 01/25/2062 .
.. 46654R-BN-1 | JPMMT 2021-INV8 B3 ....ccooeeiiiiiiiiiiiiiiieeeeees [ . 09/01/2024 . | MBS PAYDOMN ... .. 47,990 . 05/25/2052 .
..46654T-AF-5 | JPMMT 2021-15 Ad ... [ . 09/01/2024 . | MBS PAYDOUN ... . 06/25/2062 .
..46654V-AC-7 | JPMMT 2021-LTV2 A3 .o [ . 09/01/2024 . | MBS PAYDOUN ... . 05/25/2052 .
..46655D-CJ-9 | JPMMT 2022-2 B ....ooooeeeiniiini [ . 09/01/2024 . | MBS PAYDOUN ... . 08/25/2062 .
.. 46655D0-Ch1-2 | JPMMT 2022-2 B2 ... [ . 09/01/2024 . | MBS PAYDOUN ... . 08/25/2052 .
..46656D-AN-1 | JPMMT 2023-2 A4B . 09/01/2024 . | MBS PAYDOUN . . 07/25/2063 .
..466560-AA-0 | JPMMT 2023-4 1A2 . 09/01/2024 . | MBS PAYDOMN . . 11/25/2053 .
.. 46656R-AH-3 | JPMMT 2023-3 A3A . 09/01/2024 . | MBS PAYDOUN . . 10/25/2063 .
L.477600-AB-9 | JIMMY 2017-1A A211 ..oevvviviiiiiiiiiiiiiiiiiniiins [ eeeen . 07/30/2024 . | MBS PAYDOMN ... . 07/30/2047 .

...382 |. 04/30/2052 .
.35,566 |. 02/18/2025 .
....25,126 |. 10/15/2026 .
.. 131,771 |. 12/13/2038 .
100,600 |. 07/19/2024 .

..47760Q-AC-7 | JIMMY 2022-1A A2l ...
..50117B-AA-8 | KCOT 2024-1A At
..50117E-AC-8 | KCOT 2022-1A A3
..50202K-AA-4 | LCCM 2021-FL2 A
..502175-B*-2 | LTC PROPERTIES INC SERIES 2012 A .

....... . 07/30/2024 . (MBS PAYDOIN ...
....... . 09/15/2024 . (MBS PAYDOIN ...
....... . 09/15/2024 . (MBS PAYDOIN ...
....... . 09/15/2024 . (MBS PAYDOIN ...
....... . 07/19/2024 . [MATURITY ....

.2,976,493 |....
.1,999,000 |....

. 2,000,000

..526221-EE-3 | LXS 2005-8 2A4A ... e . 09/25/2024 . (MBS PAYDOUN .........cccous feummmemniiiininn e 8,806 . 12/25/2035 .
..525221-EM-5 | LXS 2005-7N TATA L.ooviiiiiiiiiiiiiiiiieeceiiis [ eeeeens . 09/25/2024 . (MBS PAYDOIN ... .. 14,433 . 12/25/2035 .
..525221-Gl-3 | LXS 2005-ON 1A1 .. 09/25/2024 . | MBS PAYDOUN . 97,231 . 02/25/2036 .
..525226-AG-1 | LXS 2006-12N A31A 09/25/2024 . | MBS PAYDOWN . 39,090 . 08/25/2046 .
..525229-AE-0 | LXS 2006-10N 1A3A 09/25/2024 . | MBS PAYDOUN . 38,299 . 07/25/2046 .
..52524V-AG-4 | LXS 2007-15N 2A1 . - |- 09/25/2024 . (MBS PAYDONN . 69,501 E . 08/25/2037 .
..52608J-AA-3 |LFT 2022-1A A .. «eeenn |- 08/09/2024 . | BARCLAYS CAPITAL INC . 8,962,740 ..9,000,000 .8,008,345 |. .8,998,930 . (36,190) |- . 07/20/2032 .
..53218C-AE-0 |LIFE 2021-BMR C ...oovveeeiiiiiiieiiiiiiiieeiiis [ eeeeens . 08/15/2024 . (MBS PAYDOIN .. 586,403 586,403 ..581,175 |.... ....586,403 |.. . 03/15/2038 .
..54246#-AA-5 | LONG BEACH JUDICIAL PARTNERS LLC ........cccens | veeennn . 06/30/2024 . .. 163,005 163,005 ..163,005 |.... . 12/31/2047 .
..55028B-AG-2 |LUM 2006-7 2AT .eevviiiiiiiiiiiieeeiiiieeeeee [ e . 09/25/2024 . (MBS PAYDOIN . .. 151,008 .... 151,008 ..150,474 |.... . 12/25/2036 .
..56285A-AA-5 | MF1 2022-FLO A ...ooeiiiiiiiiiies [ e . 08/17/2024 . [ MBS PAYDOIN ... .. 110,081 . 06/19/2037 .
..55317W-AB-7 | MMAF 2023-A A2 .....eoviiiiiiiiiiiiiiiiiiineeeniis [ eeeens . 09/13/2024 . (MBS PAYDOIN ... 310,951 . . 11/13/2026 .
..55318C-AB-0 | MMAF 2024-A A2 ......oooiiiiiiiiiiiiiiiieeceeis [ e . 09/13/2024 . (MBS PAYDOIN ... 221,671 221,670 |.... . . 09/13/2027 .
..55400U-AC-7 | MVWOT 2022-1A C .. 09/20/2024 . | MBS PAYDOIN ... ..228,463 |. ..227,997 .228,511 . 1172172039 .
..56035L-AE-4 |MAIN STREET CAPITAL CORP 07/24/2024 . | BOFA SECURITIES INC ..4,950,200 |. . 4,975,957 |. .4,981,189 . 07/14/2026 .
..57109K-AB-1 | MFT 2022-1A B ..... 09/15/2024 . | MBS PAYDOIN ... . 1,526,951 . 1,530,059 . 04/15/2032 .
..57109K-AC-9 | MFT 2022-1A C .. 09/15/2024 . | MBS PAYDOUN . . 04/15/2032 .
..57T100N-AA-7 | MFT 2022-3A A .. 07/15/2024 . | MBS PAYDOWN . . 11/15/2032 .
..57100R-AA-8 |MFT 2023-8A A .veeriiiiieeiiiiieeeeiieeeees [ e . 08/15/2024 . [ VARIOUS . 09/15/2033 .
..576323-AP-4 |MASTEC INC ..eovveiiiiiiiiiiiiiiiiieesciiiieeeen [ eeeeeas . 09/05/2024 . [BOFA SECURITIES INC .... . 08/15/2028 .
..576433-RU-2 | MARM 2004-9 M2 .......cooiiiiiiiiiiiiiieceeiiis | e . 08/25/2024 . (MBS PAYDOIN ... 82,876 . 11/25/2034 .
..576434-TE-4 | MALT 2004-7 3AT ..ovviiiiiiiiiiiieniiiiiiineeein [ eeeeees . 09/01/2024 . (MBS PAYDOIN ... ... 21,859 . 08/25/2034 .
..57643A-AA-8 | MASD 2006-2 A O [ . 09/25/2024 . (MBS PAYDOIN ... ... 73,769 . 02/25/2036 .
..57643L-NX-0 | MABS 2006-AB1 A4 .... . 09/01/2024 . (MBS PAYDOUN ......ocovvuns formmeemiiiiiinanns o 7,428 . 02/25/2036 .
..585491-BV-4 | MELLO 2021-INV3 B2 . . |- 09/01/2024 . (MBS PAYDOMN ... ... 55,644 . 10/25/2051 .
..585491-Bl-2 | MELLO 2021-INV3 B3 .... - |- 09/01/2024 . (MBS PAYDOMN ... ..21.4m . 10/25/2051 .
..585495-EQ-3 | MELLO 2021-MTG1 B3 . 09/01/2024 . | MBS PAYDOUN . 22,470 . 04/25/2051 .
..59020U-76-5 | MLMI 2005-A10 A ..... . 09/25/2024 . [MBS PAYDOIN ... .. 53,907 . 02/25/2036 .
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L1603

...204 . 04/25/2047 . |1.AFM ...
126,500 |. 12/18/2026 . |1.D FE ....

..500238-AA-9 | MLMI 2007-HE3 A1
..59217H-BB-2 | MET LIFE GLOB FUNDING |

....... . 09/25/2024 . (MBS PAYDOUN ............... [....
....... . 09/11/2024 . [UBS SECWRITIES LLC ...... [....

...30,140 |....
.4,815,312 |....

71,379 |........ 71,379

.4,856,521
...... (213,419) |...... (213,419)

........ 8,298,024 |..

..504918-CU-6 | MICROSOFT CORP .......eeveeeiiiiiiieeeiiiiieeeeeis [ aeeees . 08/09/2024 . [ BARCLAYS CAPITAL INC ... [.... ...251,813 |. 06/15/2047 . [1.A FE ...

..505112-BQ-5 | MICRON TECHNOLOGY INC ..oooeviiiiieiiiiiiiieiias | eeeeens . 07/24/2024 . [BOFA SECURITIES INC ... |-eeeriivieeiennin 002,934,030 ... 3,000,000 |........ 3,090,240 |........3,056,738 |..ececvrviinens fonnnens (4,884) oo e (4,884) | [ 3,051,855 |oouiiiiiiieins fenees (116,925) |...... (116,925) ...132,507 |. 02/15/2030 . [2.C FE ....
MORGAN STANLEY & CO LLC

..599191-AA-1 | MILEAGE PLUS HLDINGS LLC ...cccevvriiiiniiiiiins | eeeens L 08/01/2024 . [ .eeeeeieiiiiiieiiieees [ [0 3,627,000 .. 3,600,000 |........ 3,858,750 |........3, 714,788 |oceeeuiiiiiins [onnnnn (32,823) | [ (82,823) | [ 3,681,965 |.. . (54,965) |....... (54,965) 144,300 |. 06/20/2027 . (2.C FE ....

08/15/2024 . | VARIOUS R
09/17/2024 . | INTEREST ONLY PAYMENT .. .
. 08/09/2024 . [ BARCLAYS CAPITAL INC ... [....
. 08/09/2024 . [ BARCLAYS CAPITAL INC ... [....

. (4,611)]. 7,655 |. 08/14/2025 . |1.A FE ...
. 11/15/2052 . |1.A FE ...
. 11/24/2025 . |2.A FE ...

. 04/28/2032 . |1.E FE ...

..60700K-AC-6 | MMAF 2020-BA A3
..61691U-BF-5 | MSC 2019-L3 XA .
..617446-7X-1 | MORGAN STANLEY .
..617446-8X-0 | MORGAN STANLEY ....

.. 2,358,149 ..2,296,616 |.

....5,131

..61744C-GD-2 | MSAC 2004-HE7 M1 ..ooooenmiiiiiciiiieeeeies | e . 09/25/2024 . (MBS PAYDOUN ............... . 08/25/2034 . |[1.A FM ...
..B1744C-HA-7 | MSAC 2004-HEB M1 ..oooneiiiiiieiiiiiiiicciiiies | eeeeens . 09/25/2024 . (MBS PAYDOIN ... . 09/25/2034 . [1.A FM ...
..61744C-lI-4 | MSAC 2005-HE7 M2 ......ooeveeriiiiiiiieiiiiees | s . 09/25/2024 . (MBS PAYDOIN ... . 11/25/2035 . |[1.A FM ...
..B1747Y-EC-5 | MORGAN STANLEY .....coooiiiiiiiiiiiiiiiiiiieniiins [ eeeeens . 09/03/2024 . [ BARCLAYS CAPITAL INC ... [.... . 07/20/2027 . |1.E FE ...
..61748H-KA-8 | MSM 2005-4 3A1 . . |- 09/01/2024 . (MBS PAYDOUN ............... .. 7,541 | . 08/25/2035 . [1.A FM ...
..61764X-BH-7 | MSBAM 2015-C21 A3 ... . 09/01/2024 . (MBS PAYDOUN ............... ....343,653 |.. . 03/15/2048 . [1.D Z .....
..61765D-AU-2 | MSC 2015-MS1 A4 08/09/2024 . | BARCLAYS CAPITAL INC .3,026,029 . (90,379) | . 05/15/2048 . |1.A .
..617710-CC-3 | MSRM 2020-1 B3 . 09/01/2024 . | MBS PAYDOWN . . 12/25/2050 . |1.G .
..61772C-AZ-4 | MSRM 2021-3 B3 . 09/01/2024 . | MBS PAYDOUN . . 06/25/2051 . |1.F .
61772L-BH-0 | MSRM 2021-2 B3 ...oooeiiiiiiieiiiiiiiieeeciiiiens [ eeeeens . 09/01/2024 . (MBS PAYDOIN ... . 05/25/2051 . |1.G ........
..617720-AT-7 | MSRM 2021-6 A9 ......ccooiuiiiiiiiiiiiiieeceiiis [ e . 09/01/2024 . (MBS PAYDOIN ... . . . 09/25/2051 . [1.A ........
..617720-AY-6 | MSRM 2021-6 B3 ........eevvvvveiririiiniiiiiiiienenns [ oo . 09/01/2024 . (MBS PAYDOIN ... ... 23,758 ...23,742 |.... . 09/25/2051 . [1.G ........
..61774A-AD-5 | MORGAN STANLEY DIRECT ......cooeeiiiiiiiiaiiiiiis | eeees . 07/24/2024 . [BOFA SECLRITIES INC .... |.... . 4,831,400 4,991,832 |.... . 02/11/2027 . [2.C FE .
..B1945V-AA-9 | MSAIC 2023-1A A ..ooeiiiiiiiiiiiiiiiiiiecciins [ eeeeees . 09/20/2024 . (MBS PAYDOUN ............... ... 38,011 ...37,902 |.... . 06/20/2053 . [1.D FE .
..62890M-AB-0 | NMEF 2022-B A2 ........ccccuiimiiiiiiiiiiieeeiiis [ e . 09/15/2024 . (MBS PAYDOIN ... .802, . 06/15/2029 . |1.A FE .
..628900-AB-1 |NMEF 2023-A A2 .......ccvvvvvviviiiiiiiiieeniiennenns [ eeeen . 09/15/2024 . | MBS PAYDOUN ... 1,216,173 . 06/17/2030 . |1.A FE .
..63941K-AC-9 | NAVSL 2020-CA A2B ... . 09/15/2024 . (MBS PAYDOIN ... . 11/15/2068 . |1.A FE .

. 04/15/2069 . |1.A FE ...
. 04/30/2051 . |2.C FE ....
. 01/30/2052 . |2.C FE ....

..63942A-AB-2 | NAVSL 2020-1A A1B
..64016N-AA-5 | NBLY 2021-1A A2 ..
..64016N-AC-1 | NBLY 2022-1A A2

09/15/2024 . | MBS PAYDOWN .
07/30/2024 . | MBS PAYDOUN .

. 07/30/2024 . (MBS PAYDOIN ...
MORGAN STANLEY & CO LLC

.B4110L-AT-3 |NETFLIX INC weevreeiiiiiiiiiiiiiiiiineeeciiiieees [ eeeeens . 09/11/2024 . ...(5,251) |. . .. . 11/15/2028 .
..64352V-NK-3 | NCHET 2005-B M1 .. . |- 09/25/2024 . (MBS PAYDOIN . 242,682 180,950 |.... ....242,682 |.. . 10/25/2035 .
..64352V-NZ-0 | NCHET 2005-C M1 . 09/25/2024 . (MBS PAYDOIN ... 264,537 184,184 |.... ....264,537 |.. . 12/25/2035 .
..64352V-PQ-8 | NCHET 2005-D M1 .. 09/25/2024 . | MBS PAYDOUN . ..1,181,688 .1,181,688 . 02/25/2036 .
..64828F-C0-3 | NRZT 2018-4A A1S . 09/25/2024 . | MBS PAYDOWN . ..145,618 .145,618 . 01/25/2048 .
..64828M-BK-2 | NRZT 2017-3A B3 .. 09/01/2024 . | MBS PAYDOUN . ..317,837 ) . 04/25/2057 .
..B64828N-AA-3 |NRZT 2017-5A A1 ..eeeiiiiiiiiiiiiiiiiieeeeiin [ eeeeees . 09/25/2024 . (MBS PAYDOIN ... ...21,370 . 06/25/2057 .
..64829C-AM-0 |NRZT 2015-1A B4 ...oooomiiiiiiiiiiiicceies e . 09/01/2024 . (MBS PAYDOIN ... ...63,945 . 05/28/2052 .
..64829G-AP-4 |NRZT 2016-2A B4 ....cooeviiiiiiiiiiiiiiieeciiins [ eeeeeas . 09/01/2024 . (MBS PAYDOIN ... ...54,255 . 11/26/2035 .
..64829X-BJ-0 |NRZT 2018-5A B3 .....coeeviiiiieiiiiiiieccies e . 09/01/2024 . (MBS PAYDOIN ... ) |- . 12/25/2057 .
..64831U-AA-2 | NRZT 2022-NQM4 A1 ..ooovieiiiiiiiiiiiiiiieeeeiin [ eeeeees . 09/01/2024 . | MBS PAYDOMN . 06/25/2062 .

WELLS FARGO SECURITIE!
..65480J-AD-2 | NAROT 2022-B A4 ......ovviieiiiiiiiiieiiiiiiiieees [ eeeeens . 09/11/2024 . [LLC ........... . 2,007,813
..65535V-PD-4 |NAA 2005-AP3 A3 .....ccceviiiiiiiiiiiieeeeiiees e . 09/01/2024 . (MBS PAYDOIN . oo foreenn 32,169
..65537K-AB-6 | NHEL| 2007-1 2A1A .oooooivvveieeiiiiiiiiiieiiiiiis | eeeees . 09/25/2024 . [MBS PAYDOUN ....ooovvvvvne Joveeiiiiiiiiiiniin foveeennne 229,455

. 11715/2029 . [1.A FE ...
. 08/25/2035 . [1.A FM ...
. 02/25/2037 . [1.A FM ....

.1,965,768 |....
eeennnn... 31,820 ) e | . e | .
........... 224,719 [ooveeriiiiins e 4736 [ | 4,736
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..65540G-BD-5 |NMRR 2014~4R BA10 .........eevmmmmmmmmmmmnnnninnnnns [eeeeenn . 09/25/2024 . | MBS PAYDOMN ... 261,795 193,728 |.... ..3,814 | .. 4,374 1. 09/26/2036 . [1.A FM ....
..669884-AA-6 |NHEL 2006-1 A1A .....ovvvvviiiniiiiniiiiiiiiiiiniinn [eeeees . 09/25/2024 . | MBS PAYDOUN ... 203,152 193,629 |.... 4,115 |. 05/25/2036 . [1.A FM ....
..670855-AA-3 | OBX 2023-NOMT A1 ... [ . 09/01/2024 . | MBS PAYDOUN ... 11,442 | 11/25/2062 . [1.A FE .
..67113A-AP-5 | 0BX 2019-EXP3 1A8 ....coeveeeieeieieeeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... . 10/25/2089 . [1.A ........
..67113A-BA-7 | OBX 2019-EXP3 2A1B ....cooeviiiiiiiiiiiiiiiiiieeees [ . 09/25/2024 . | MBS PAYDOUN ... . 10/25/2059 . [1.A ........
..B7113K-AL-2 | 0BX 2019-EXP2 2A2 ......ccoooiiiin [ oo . 09/25/2024 . | MBS PAYDOUN ... . 06/25/2089 . [1.A ........
LB71140-AN-1 | 0BX 2022-INV2 A13 L..oeneeiiis [ . 09/01/2024 . | MBS PAYDOUN ... . 01/25/2052 . [1.A ........
..67116V-AA-9 | 0BX 2022-NOMB A1 ...........ooooeeeeiiinnnnnns [oens . 09/01/2024 . | MBS PAYDOUN ... . 07/25/2062 . (1
..67117Y-AA-2 | OBX 2022-NOMB A1 .........ooooeeiiiiiini [ . 09/01/2024 . | MBS PAYDOUN ... . 09/25/2062 . (1
..67119E-AB-2 | 0BX 2024-NOM11 A2 09/01/2024 . | MBS PAYDOUN . . 06/25/2064 . (1
..67119F-AC-7 | 0BX 2024-NOM7 A3 . 09/01/2024 . | MBS PAYDOMN . . 03/25/2064 . (1
..67181D-AJ-0 | OAKIG 2021-2A A1 . 09/20/2024 . | MBS PAYDOUN . . 11/20/2061 . (1
..67181D-AK-7 | 0AKIG 2021-2A A2 ....ooovvvviiiiiiiiiiiiiiieieceeens [ . 09/20/2024 . | MBS PAYDOMN ... . 11/20/2051 . (1.
..67190A-AD-8 | 0AKIG 2021-1A A4 .....ovvvvviiiiiiiiiiiiieiiniiiiens [ eeeees . 09/20/2024 . | MBS PAYDOUN ... . 01/20/2051 . |2.A FE
..67448L-AA-0 | OBX 2024-NOMT A1 ... [ . 09/01/2024 . | MBS PAYDOMN ... . 11/25/2063 . [1.D Z .....
..67448L-AC-6 | OBX 2024-NOMT A3 ..o [ . 09/01/2024 . | MBS PAYDOUN ... . 11/25/2063 . [1.F Z .....
..67448P-AC-7 | 0BX 2024-NOM12 A3 ......ovvmmmeniiniinniniiiniiiinns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... . .55, . 07/25/2064 . [1.F Z .....
..674480-AT-8 | 0BX 2019-EXP1 2A1B .....oooerrrnnniinnns [ . 09/25/2024 . | MBS PAYDOUN ... 418,999 413,848 |.... . . 01/25/2089 . [1.A ........
..67448T-BD-6 | 0BX 2020-EXP1 2A1B .....ooooiiiiniiin [ . 09/25/2024 . | MBS PAYDOMN ... .. 267,181 263,747 |.... 267,181 |.. . 02/25/2060 . [1.A ........
..674481-BE-7 | 0BX 2020-EXP3 2A2 ......ccoeiiiiiiiiiin [ . 09/25/2024 . | MBS PAYDOUN ... ...69,624 |.... ..69,624 |.. . 01/25/2060 . [1.A ........
..67647E-AU-1 | OCMT 2021-5 A19 .. 09/01/2024 . | MBS PAYDOMN . ..118,049 |. 118, 141 . 10/25/2051 . [1.A .
..680033-AC-1 | OLD NATL BANCORP .... 08/15/2024 . [MATURITY .... ..8,010,000 ..7,881,039 |. K .8,010,000 . 08/15/2024 . |2.A FE
..681936-BF-6 | OMEGA HLTHCARE INVESTORS 07/24/2024 . [BOFA SECURITIES INC . 9,049,710 ..9,141,617 |. 9,229,148 |. . 9,236,695 . 04/01/2027 . [2.C FE .
..69337B-AH-7 | PHHAM 2007-1 21A ... . |- 09/01/2024 . | MBS PAYDOUN ... ..8,621 . 8,567 |. .8,621 . 02/25/2037 . [1.A FM .
..693475-AX-3 | PNC FINANCIAL SERVICES . |- 08/09/2024 . | BARCLAYS CAPITAL INC K .410,927 . 07/23/2026 . [1.G FE .
..693475-BA-2 | PNC FINANCIAL SERVICES .......ccooeiiiiiiiiiienees [ oeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... .2,634,883 |.. . 04/23/2032 . [1.G FE .
..69359Y-BC-0 | PMTLT 2021-INV1 A27 ...ooooeveiniiiniinns [ . 09/01/2024 . | MBS PAYDOMN ... 74171 |.. . 07/25/2051 . [1.A ........
..69374X-AA-8 |PSMC 2019-2 A1 ...ooooiiiiii [ . 09/01/2024 . | MBS PAYDOUN ... ....765 |... ....780 |.... ....765 |.. . 10/25/2049 . (1.A ........
..694308-JF-5 |PACIFIC GAS & ELECTRIC .....evvvvvvvvvnnnnnnnnnnns [eeeeenn . 07/24/2024 . | BOFA SECURITIES INC ... |oooeeeeeeernnnnnnnes |- 6,568,704 |........ 7,200,000 |........ 6,807,816 |........6,936,490 |.......ceevvnnnn [oonnnn 39,880 [ooeiiiiiiiiiiins | 39,880 | [ 6,976,370 [.....ccoeeeen |-..... (407,666) |...... (407,666) . 08/01/2027 . |2.B FE
..694308-JH-1 |PACIFIC GAS & ELECTRIC .....evvvvvvvvvvvnnnnnnnnns [eeeeenn . 07/02/2024 . | BOFA SECURITIES INC .... |oeereerrennnnnnnnns [-0nnnn4,229,340 | 6,000,000 |........ 4,232,640 |ooeeeeiiieiieeieins e [ 12,383 [ [ 12,383 | | 4,244,993 |........ooeens e (15,683) | (15,653) . 08/01/2040 . 2.B FE .
.. 70410D-AC-2 |PHNE 2022-1 A3 ..oooeiiieiiiiiiiiiiiie [ . 09/15/2024 . | MBS PAYDOUN ... . 02/15/2028 . [1.A FE .
..72703P-AC-7 | PLNT 2019-1A A2 .. 09/05/2024 . | MBS PAYDOMN . . 12/05/2049 . |2.B FE
..72703P-AE-3 | PLNT 2022-1A A211 09/05/2024 . | MBS PAYDOMN . . 12/05/2051 . |2.B FE
..73179P-AM-8 | AVIENT CORP ..... 09/20/2024 . | VARIOUS ... ..1,500,000 . 05/15/2025 . [3.C FE .
..73316P-CK-4 | POPLR 2005-2 M1 09/01/2024 . | MBS PAYDOMN . 48,696 . 04/25/2035 . [1.A FM .
..73316P-DS-6 | POPLR 2005-3 M1 09/01/2024 . [ VARIOUS ... ..428,425 K . 07/25/2035 . [1.A FM .
.. 73316P-HP-8 | POPLR 2005-D A5 .....eevvniniiiiiiiiiniiiiiiiins [eeeenn . 09/01/2024 . | MBS PAYDOMN . 197,220 186,435 |.... . 01/25/2036 . [1.A FM .
..73316P-KJ-8 |POPLR 2006-B M1 .....coevvviiiiiiiiiiiiiiiiiiiiienns oo . 09/25/2024 . | MBS PAYDOMN ...42,165 ...40,215 |.... . 05/25/2036 . [1.A FM
..73557*-AB-0 | PORT WASHINGTON GEN STATION LLC ....ccooonnnnn [eeeennn . 09/15/2024 . | SINKING FUND PHT ... .. 113,356 .. 113,356 |.... . 06/15/2083 . [1.F ........
..T4162F-AB-1 |PRIME 2007-1 A2 ......evvvvvvirrnnnnnnnnnnnininnnnns [ eeeeen . 09/01/2024 . | MBS PAYDOUN ... ..372,098 ..287,102 |.... . 03/25/2037 . [1.A FM .
..74166Y-AA-8 |PROSE 2019-1A A2 ..ooooviiiiiiiiiiiiiiii [ . 07/30/2024 . | MBS PAYDOUN ... ...27,063 ...26,608 |.... . 07/30/2049 . |2.B FE
MORGAN STANLEY & CO LLC
..74368C-BJ-2 |PROTECTIVE LIFE GLOBAL ...ooooveeeiiiiiiiiiiieeees e . 08/15/2024 . | .evvvviiiiiiiiniiniiiniiiinins e e 1,015,206 |l 1,031,000 963,521 [.....000nnn995,105 [ooiiiiiiss | 20513 | el 20513 i s 1,016,618 |.. . (1,413) . 01/13/2025 . [1.D FE .
.. 744320-AV-4 | PRUDENTIAL FINANCIAL INC ....ccooeiiiiiiiiiiiiinn oo . 07/02/2024 . | BOFA SECURITIES INC .... |oeeevrrrreennnnnnnns [o0nnnn 4,043,750 | 5,000,000 |........5,037,500 |........5,011,188 |....cooeeeeriins |oeeeeees (.81 feeveiniiiiiiiins fonnnnns (3,811) [ e 5,007,377 |.. (63,627) . 05/15/2045 . |2.B FE
.. 74448P-AB-5 |PRPM 2024-NaM2 A2 .........ocoovvvviiininniinnnnnens oo . 09/01/2024 . |MBS PAYDOUN ......ooeeeeees |ovvenennnnnnnnnnnnns |oveeen . 204,117 e, 254,117 |........... 254,117 [ fooieiiiiiiiiiins e e Jeveeeeiiiiiiies i o 22417 | | o, . 06/25/2069 . |[1.D 7 .....
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FHN FINANCIAL SECURITIES
..74460D-AD-1 |PUBLIC STORAGE OP CO .....coeeveeeeeeeeeeeeeeeeeens [ . 09/24/2024 . | CORP e fes [e0000.3,894,840 ...l 4,000,000 |........ 3,665,560 |.... 28889 | [ 24,489 [ 3,690,049 |...oovviiiiinnnn [onnnn 204,791 |l 204,791 .. 121,860 |. 05/01/2029 . [1.F FE ....
L T47262-AY-9 JQVC INC oo [ . 09/18/2024 . | JEFFERIES LLC ...ooooeeees |ovnnnnnnnnnninnnnns [0 2,782,500 ..o 3,000,000 |........ 3,048,750 |........ 3,022,731 |[.... (5,337 | [ (5,387) [ e 3,017,394 |ooeevviiiiiiinnn [ennnn. (234,894) | (234,894) ...155,563 |. 02/15/2027 . [4.B FE ....
.. TA922N-AB-5 |RALI 2006-QA10 A2 ......ceevvvvvveiiiiienireiiennens oo . 09/25/2024 . | MBS PAYDOUN ... . A7,174 ...16,800 |.... 437 . 17,237 .. . 12/25/2036 . [1.A FM ....
.. T49220-AA-7 |RALI 2007-QH3 AT ..oooviiiiiiiiiiiiiiiies [ . 09/25/2024 . | MBS PAYDOMN ... ... 39,982 ...39,131 . 04/25/2087 . (1.AFM ...
.. 749239-AF-6 | RAMP 2006-RZ5 M1 .....oovvviriiniiiiiiiiiiiiineeeens [ . 09/25/2024 . | MBS PAYDOUN ... ...56,069 . 08/25/2046 . [1.A FM .
..74923L-AB-8 |RALI 2007-Q04 ATA ..oooviiiiiiiiiiiiiiiie [ . 09/25/2024 . | MBS PAYDOMN ... ..197,013 . 05/25/2047 . [1.A FM .
.. 74924S-AD-8 |RASC 2007-KST A4 ......oooeeeiinii [ . 09/25/2024 . | MBS PAYDOUN ... ..332,401 . 01/25/2037 . [1.A FM .
.. 749357-AA-7 | RCKT 2019-1 AT L.oiiviiiiiiiiiiiieeeeeeneeneenennnees [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ...38,907 . . 09/25/2049 . [1.A ........
.. 749384-CB-7 |RCKT 2021-5 A25 ....cceeeeieiiiiiieiiiieiieieeeee [ . 09/01/2024 . | MBS PAYDOUN ... 149,099 148,098 |.... . 11/25/2051 . [1.A ........
.. T493K-AE-6 | RCKT 2021-6 A5 . 09/01/2024 . | MBS PAYDOMN . ..212,8%8 ..213,8% |. . 12/25/2051 . [1.A .
..T4957E-AF-4 | RFMSI 2006-S5 A6 . 09/01/2024 . | MBS PAYDOMN . 3,505 |. . 06/25/2036 . [1.A FM
.. T4957E-AN-9 | RFMSI 2006-S5 A12 09/01/2024 . | MBS PAYDOMN . .6,127 |. . 06/25/2036 . [1.A FM .
..T4978F-AH-2 | RAAC 2007-SP3 A2 . . |- 09/25/2024 . | MBS PAYDOUN . 99,462 |. . 09/25/2047 . (1.A FM ...
..75114H-AA-5 |RALI 2006-Q05 1A1 . |- 09/25/2024 . |MBS PAYDOMN . 27,668 |. . 05/25/2046 . [1.A FM ....
.. 75114H-AD-9 |RALI 2006-Q05 2A1 ...coooeeeeeenieninnnn [ . 09/25/2024 . | MBS PAYDOUN ... ....9,461 . 05/25/2046 . [1.A FM ....
..751153-AA-5 |RALI 2006-Q010 AT ...oevvivviiiiiiiiiiiiiiiiiiieeees [ oo . 09/25/2024 . | MBS PAYDOMN ... . 01/25/2037 . (1.
..75115Y-AA-7 |RALI 2007-Q01 AT ..oovvvviiiiiiiiiiiiiieiiieniiieens [ oo . 09/25/2024 . | MBS PAYDOUN ... . 02/25/2047 . (1.
..75156W-AE-3 |RAMP 2006-RS4 M1 ........ooooviiiinnnnnn [onn . 09/25/2024 . | MBS PAYDOUN ... . 07/25/2036 . (1.
..75156X-AD-3 |RAMP 2006-RZ4 M1 ......oovvviriniiiiiiiiiiiiieieeens [ . 09/25/2024 . | MBS PAYDOUN ... . . 10/25/2036 . (1.
..75157D-AC-8 |RAMP 2007-RS2 A3 .....coeeiiiiiiiiiiiiiiiiiieeieeees [ . 09/25/2024 . | MBS PAYDOMN ... 317,771 . 05/25/2037 . (1.
.. 75400Q-DH-1 | RATE 2021-J2 B3 .. 09/01/2024 . | MBS PAYDOUN . 19,938 . 08/25/2051 . (2.
..75410R-DE-3 | RATE 2022-J1 B2 .. 09/01/2024 . | MBS PAYDOMN . . 01/25/2052 . (1.
..75574P-AA-0 | RCMT 2022-FL8 A .. 09/25/2024 . | MBS PAYDOUN . . 01/25/2037 . (1.
..755750-AA-4 | RCMT 2021-FL7 A .. 09/25/2024 . | MBS PAYDOMN . . 11/25/2036 . (1.
..756109-BQ-6 |REALTY INCOME CORP . 08/09/2024 . | BARCLAYS CAPITAL INC X . 01/13/2026 . (1.
..756109-BZ-6 |REALTY INCOME CORP .......eevvvvevemmmmnnennnnnnnnns [eeeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 456,000 . 01/15/2027 . [1.G FE ....
..75970N-BE-6 |RAMC 2005-3 AF4 .....oooveririiiiiiiis [ . 09/01/2024 . | MBS PAYDOUN ... ...87,312 . 11/25/2035 . [1.A FM ...
..759950-EM-6 |RAMC 2004-4 AF5 ......ooooeiiiiiinini [ . 09/01/2024 . | MBS PAYDOUN ... ...74,120 . 02/25/2085 . [1.A FM .
..761118-UG-1 |RALI 2006-Q82 1A1 ....ooeeeiiieeieieeeeeeee [ . 09/01/2024 . | MBS PAYDOUN ... ...26,816 . 02/25/2036 . [1.A FM .
..76111X-RB-1 |RFMSI 2004-S9 1A23 .......evvvvrvrrrnnrnnnnnnnnnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ....5,393 . 12/25/2034 . [1.A FM .
..76112B-25-8 | RAMP 2006-RS2 A3B .......ccceeeiiiiiiiiiiiiiiiiiin e . 09/25/2024 . | MBS PAYDOUN ... ... 13,346 . 03/25/2036 . [1.A FM .
..76112B-S0-4 |RAAC 2005-SP1 2A3 ... . |- 09/01/2024 . | MBS PAYDOMN ... ...82,917 ... 75,040 |.... . 09/25/2034 . [1.A FM .
..76112B-X3-9 | RAMP 2006-NC1 M1 .... . |- 09/25/2024 . |MBS PAYDOUN ... 440,393 315,432 |.... . 01/25/2036 . [1.A FM .
..76112B-ZK-9 | RAMP 2005-RS8 M2 . 09/25/2024 . | MBS PAYDOMN . .. 142,206 . 09/25/2035 . [1.A FM .
..78397W-AC-0 | SCFET 2022-2A A3 .... 09/20/2024 . | MBS PAYDOUN . ..308,955 . 10/21/2030 . [1.A FE .
..78408L-AB-3 | JOHNSON (S.C.) & SON INC 09/30/2024 . [MATURITY . ..1,500,000 . 09/30/2024 . |2.A FE
.. 78443C-BH-6 | SLMA 2004-A A3 .....ovvvvriiiriinininnninnnnininnanns [ oo . 09/15/2024 . | MBS PAYDOUN . . 06/15/2033 . [1.A FE .
.. 78458M-AA-2 | SMR 2022-IND A ..oooeiiiiiiiiiiii [ . 08/15/2024 . | MBS PAYDOUN ... . 02/15/2039 . [1.A FE .
.. 78458M-AE-4 | SMR 2022-IND C .....oonnnnnnniniin [eeeens . 08/15/2024 . | MBS PAYDOUN ... . 02/15/2039 . [1.G FE .
.. 78458M1-AG-9 | SMR 2022-IND D ...ovvnnnnniniiiiis [ . 08/15/2024 . | MBS PAYDOUN ............... . 02/15/2039 . |2.C FE
..80282K-BC-9 | SANTANDER HOLDINGS USA .........evvvvvvvvvvnnnnnnns [eeeeens . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 01/06/2028 . |2.A FE
..80286F-AE-3 | SDART 2022-4 C ...oevvnnnnininis [ e . 09/11/2024 . . 11/15/2029 . [1.A FE .
..B1743A-AA-7 | SEMT 2019-5 AT ..oevvviviiiiiiininnninnnnssniiinninns [ oo . 09/01/2024 . | MBS PAYDOUN . . 12/25/2049 . (1.A ........
..B1744L-AA-2 | SEMT 2007-2 A1 ..eevviiniiiiiiiniiiiiiiiiiiiiiiiies [ eeeenn . 09/20/2024 . | MBS PAYDOMN ... . 06/20/2036 . [1.A FM
..81744M-AA-0 | SEMT 2007-3 A1 ...ovvvvvvnnnnnnninninniiiiiiiiins [oeeenn . 09/20/2024 . | MBS PAYDOUN ... . 07/20/2036 . [1.A FM .
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..81745J-AA-6 | SEMT 2013-11 A1 L.oeviiiiiiiiiiiiiiiiiiiiiiiies [ . 09/01/2024 . | MBS PAYDOUN ....coooveeiies oo oo 3,006 .... 3,09 ....3,084 |.... ...3,0% |.. ....72 |. 09/25/2043 . [1.A ........
..817460-AG-6 | SEMT 2018-2 A7 ....vvvvnnnnnnniiiiiiiiiiiiiiii [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 49,564 ...49,604 |.... 1,188 |. 02/25/2048 . |1.A ........
..81746W-AN-8 | SEMT 2018-CH3 A13 .....ooooeiriiinni [ . 09/01/2024 . | MBS PAYDOUN ... ... 36,666 ...36,746 |.... . 08/25/2048 . [1.A ........
..81748B-AB-8 | SEMT 2019-3 A2 .....evvvvviiiiiiiiiiiiiieeiiecieeeens oo . 09/01/2024 . | MBS PAYDOUN ... ... 61,299 . 09/25/2049 . [1.A ........
..81748J-AA-3 | SEMT 2019-4 AT ...oovviiiiiiiiiiiiiiinnneeeeennnnnens [ eeeeenn . 09/01/2024 . | MBS PAYDOMN ... ... 18,856 . 11/25/2049 . [1.A ........
..81748R-CE-5 | SEMT 20204 B3 .......cevvvvvvrririeiiiiieieeeennenns [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 11,688 . 11/25/2050 . (2.A ........
..81748R-CF-2 | SEMT 20204 B4 .......covvvvvviiiiiiiiiiiiiiiiiiiiees [ oo . 09/01/2024 . |MBS PAYDOUN ....coooveeiies oo e 5,395 . 11/25/2050 . |2.C FE
..81748Y-AU-6 | SEMT 2021-6 A19 .......evvvvvvviniininninnininininns [eeeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 85,669 . . 10/25/2051 . [1.A ........
..81749C-CH-0 | SEMT 2022-1 B2 .....cevvvvvviiiieiiiiiiiiiiiiiieniens [ eeeenn . 09/01/2024 . | MBS PAYDOMN . ... 44,521 ... 44,521 . 02/25/2052 . [1.G ........
..817743-AA-5 | SPRO 2019-1A A2 08/09/2024 . [ VARIOUS ... .. 308,456 ..310,375 . 10/25/2049 . |2.C FE
..82650T-AC-1 | SRFC 2022-2A C . 09/20/2024 . | MBS PAYDOMN . ..237,579 . 06/20/2040 . |2.B FE
..82652N-AA-6 | SRFC 2019-3A A . 09/20/2024 . | MBS PAYDOUN . ..574,392 . K . 08/20/2036 . [1.A FE .
..826934-AA-9 | SRFC 2022-3A A ..oooeiiiiiiiiiiii [ . 09/20/2024 . | MBS PAYDOMN ... 238,999 238,934 |.... . 07/20/2039 . [1.A FE .
..B3206E-AB-3 | SMB 2024-C ATB .....eevvvviiiiiiiiiiiiiiiieireeeeeens [ . 09/15/2024 . | MBS PAYDOUN ... 171,245 171,245 |.... . 06/17/2052 . [1.A FE .
..83207Q-AB-5 |SMB 2024-D ATB ......eevviiiiiiiiiiiiiiiiiieiiieeeens [ . 09/15/2024 . | MBS PAYDOMN ... 262,012 . 07/15/2053 . [1.A FE .
..83546D-AG-3 | SONIC 2020-1A A2l ....evvnnnnniiiiiiiiin [ . 09/20/2024 . | MBS PAYDOUN ... L1217 . 01/20/2050 . |2.B FE
..83546D-AJ-7 | SONIC 2020-1A A2l 1 ..evvennniiii [eeeenn . 09/20/2024 . | MBS PAYDOMN ... ...35,000 . 01/20/2050 . |2.B FE
..842400-GV-9 | SOUTHERN CAL EDISON ....ccceeiiiiiiiieiiiieeeeeeees [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 142,000 340 |l 340 . 02/01/2026 . [1.G FE .
..854502-AA-9 | STANLEY BLACK & DECKER | .....evvvvvevvvnnnnnnnnns [eeeeenn . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . .......... 500,000 |... 489,505 |........... (6,521) |........ (6,521) . 09/01/2040 . |2.A FE
..85571B-AY-1 | STARWOOD PROPERTY TRUST ......ccvvvvvviiiiiiinnnns [eeeenn . 07/24/2024 . | BOFA SECURITIES INC .... ...953,400 |........ 1,000,000 |........ 1,007,500 |........ 1,004,420 |.... (50,069) . 01/15/2027 . |3.C FE
..862121-AA-8 | STORE CAPITAL LLC 07/24/2024 . [BOFA SECURITIES INC ,511,208 .12,016,000 11,957,722 |. ,988,272 (480,518) |.. . 03/15/2028 . |2.C FE
..86212V-AE-4 |STR 2018-1A A2 . 09/20/2024 . | MBS PAYDOUN . . 167 . 10/20/2048 . [1.A FE .
..86212X-AC-4 |STR 2019-1 A3 .. 09/20/2024 . | MBS PAYDOMN . ..2,813 . 11/20/2049 . [1.C FE .
..86212X-AD-2 |STR 2019-1 A4 .. . |- 09/20/2024 . | MBS PAYDOUN . 22,500 . 11/20/2049 . (1.C FE .
..86212X-AL-4 |STR 2024-1A A1 . . |- 09/20/2024 . |MBS PAYDOMN . ... 833 . 05/20/2054 . [1.A FE .
..B6358E-EK-8 | SAIL 2003-BC11 A3 .oeeeeeeeeeeeeeee [ . 09/25/2024 . | MBS PAYDOUN ... 91,532 .. . 10/25/2033 . [1.A FM .
..86358E-RC-2 | SAIL 2005-2 M3 .....oovvvvviiiiiiiiiiiiiiiiiiiiiciees [ . 09/25/2024 . | MBS PAYDOMN ... .. 319,757 .319,757 |.. . 03/25/2035 . [1.A FM .
..B6358E-RX-6 | SAIL 2005-3 M3 .....evvvrririiiiiiiiiiiiiiiiiiiieeees [ . 09/25/2024 . | MBS PAYDOUN ... .. 179,922 179,922 |.. . 04/25/2035 . [1.A FM .
..86358E-U-4 | SAIL 2005-HE1 M2 ..ooovviiiiiiiiiiiiiiiiiiiicies [ . 09/25/2024 . | MBS PAYDOUN ... .. 101,341 101,341 |.. . 07/25/2035 . [1.A FM .
..86359A-2G-7 |SAIL 2003-BC10 A4 ...oooeeeieeeee [ . 09/25/2024 . | MBS PAYDOUN ... .. 132,282 132,282 |.. . 10/25/2033 . [1.A FM .
..86359D-VD-6 | SASC 2005-0PT1 A3 ....eevvvvmemnnnnnnnnennininininns [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... ... 63,662 . . ..63,662 |.. . 11/25/2035 . [1.A FM .
..86360L-AF-3 | SASC 2006-WF2 M2 . 09/25/2024 . | MBS PAYDOUN . ..418,707 ..400,699 |. 418,707 . 07/25/2036 . [1.A FM .
..86772F-AA-9 | SUNRN 2019-2 A ... 07/30/2024 . | MBS PAYDOUN ... 1,047 | .1,050 . 02/01/2055 . [1.F FE .
..86790#-AA-7 | SUPER BATH ROUTE 1 LCC (SHANS) 09/01/2024 . [SINKING FUND PMT 177,187 | 177,187 | . 07/01/2028 . (2.B ........
..87165B-AS-2 | SYNCHRONY FINANCIAL ... 07/24/2024 . (BOFA SECURITIES INC .6,998,446 . (64,946) |. (64,946) |.. . 06/13/2025 . |2.C FE
..87264A-CY-9 | T-MOBILE USA INC . 07/01/2024 . | GOLDMAN SACHS & CO X . 1,506,569 . (47,554) |. (47,554) |.. . 07/15/2033 . |2.B FE
..B7267TH-AN-7 | TPGI 2021-DGWD D ....oooeeveereeniieeiiiis [ . 07/15/2024 . | MBS PAYDOUN ............... 857,337 ...857,337 |.. . 06/15/2026 . [1.A ........
..87612B-BG-6 | TARGA RESOURCES PARTNERS ..........ccovvvvvvvvnens [ereenn . 07/24/2024 . | BOFA SECURITIES INC .... |.... .... 750,000 744,917 |.. . 01/15/2028 . [2.C FE .
..88156Y-AA-0 | TMTS 2006-11 A1 ..oooeeriiiiiiiiiiii [ . 09/25/2024 . | MBS PAYDOUN ............... 131,031 |.. . 10/25/2087 . [1.A FM .
..884200-AA-5 | WACK 2022-1 A ....ovvvviniiniiiniiiiiiiiiiiiiiiiiiinn [ oo . 09/15/2024 . | MBS PAYDOUN ... ...2,010 |.. . 01/15/2058 . [1.D Z .....
..885220-FE-8 | TMST 2004-2 A1 ...eevvvviiinirienerinneeneenennnnnnns [ eeeeenn . 09/25/2024 . | MBS PAYDOUN ... ..84,308 |.. . 06/25/2044 . [1.A FM
..BB632A-AN-8 | TBMLT 2018-3 A13 .....ovvviiiiiiiiiiiiiiiiiiiiiiiins [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... . 107,887 |.. . 11/25/2048 . [1.A ........
..88655A-AA-8 | TIF 2024-1A A . |- 09/20/2024 . |MBS PAYDOMN ... ... 73,925 |.... ..75,000 |.. . 04/20/2049 . [1.C FE .
..88655A-AJ-9 | TIF 2024-2A C .. . |. 09/20/2024 . |MBS PAYDOUN ............... 134,375 134,327 |.... ... 134,375 |.. . 07/20/2049 . |2.B FE
..887389-AK-0 | TIMKEN CO ....... 07/24/2024 . (BOFA SECURITIES INC ..6,000,000 ..5,092,080 |. . 5,995,529 K . 5,995,994 (176,054) |. (176,054) |.. . 12/15/2028 . |2.B FE
..8B947E-AT-7 | TOLL BROS FINANCE CORP .......cceeveeiiiiiiiinnns . 07/24/2024 . | BOFA SECURITIES INC .... |..ooevrrrrrrnnnnnnns | 1,942,980 |...eeees 2,000,000 |........ 1,887,500 |........ 1,946,387 |......oovvveeee forrnnnnnn6,798 [oiiiiiiiiiiins [ 8,788 o 1,953,145 |. . (10,165) |....... (10, 165) . 02/15/2028 . |2.C FE
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..89170V-AA-6 | TPMT 2022-1 AT ....ovviiiiiiiiiiinnieneeeneeenennnens [ oeeeenn . 09/01/2024 . | MBS PAYDOMN ... .. 165,577 ..164,7% |.... ...165,577 |.. . 07/25/2062 . [1.A ........
..89174U-AB-2 | TPAT 2018-SL1 B .....vvvvvvnnnnnnnnninnnniiiiiiininn [ eeeeens . 09/25/2024 . | MBS PAYDOUN ... ,318,992 1,316,014 |.... 1,318,992 |.. . 01/25/2046 . [1.A FE ....
LBI17TH-AA-0 | TPMT 2019-HY2 AT oo [ . 09/25/2024 . | MBS PAYDOUN ............... ..808,483 ....808,483 |.. . 05/25/2058 . [1.A Z .....
..891906-AF-6 | GLOBAL PAYMENTS INC ...oooovveeiiiiiiiiiiiiiiieeens [ . 07/24/2024 . | BOFA SECURITIES INC .... . 1,946,620 1,901,847 |.... 1,992,810 |.. . (46,190) |.... . 06/01/2028 . [2.C FE ....
..893647-BL-0 | TRANSDIGM INC .oovvvveiiiiiiiiiiiiiiiiiiieiceeeeeens [ . 08/01/2024 . | BOFA SECURITIES INC .... |.... .1,008,519 |.... ... (5,698) . . (5,698) ... ,002,821 . (17,821) |....... (17,821) . 11/15/2027 . [4.C FE ....
..89656C-AA-1 |TRL 2010-1A A ..o [ . 09/16/2024 . | MBS PAYDOUN ............... ..494,673 |.... ... (2,821) ] . (2,821) ... . 10/16/2040 . (1.F FE ....
..89656G-AA-2 | TRL 2021-1A A ..eevnnniis [ . 09/19/2024 . | VARIOUS . 730,701 .. 11,430 | . 07/19/2051 . [1.F FE ....
..B9B56R-AA-8 | TRL 2022-1A A .....ovvvvrriniiniiiiiiiiiiniiiiiiiiinn [ eeeeens . 09/19/2024 . | MBS PAYDOUN . . 05/19/2052 . 1.F FE ....
..B9BBOH-AE-2 | TCF 2021-1A A ..evnnnnis [ . 09/20/2024 . | MBS PAYDOUN ............... . 03/20/2046 . [1.F FE ....
..90278P-BB-5 | UBSCM 2019-C18 XA 09/17/2024 . | INTEREST ONLY PAYMENT . 12/15/2052 . (1.A FE ....
..90355D-BH-5 | UM 2021-INV5 B2 .... 09/01/2024 . | MBS PAYDOHN ... . 01/25/2052 . (1.
..900318-AA-5 |UNITED AIR 2018-1 AA PTT 09/01/2024 . [ SINKING FUND PMT . 03/01/2030 . (1.
..911365-BF-0 | UNITED RENTALS NORTH AM ...oooveeiiiiiiiiiiiiieees [ . 07/24/2024 . | BOFA SECURITIES INC .... |.... . 05/15/2027 .
.. 91150H-HU-7 | US BANCORP .....oevvviiiiiiiiiiiiiiiiiiieieeeeeeeeeens [ . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... . 11/17/2025 .
..91824N-BB-7 |UNM 2021-1 B3 .......oevmmmmnmnnniiniiniiniiiniininns [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ............... . 06/25/2051 .
..91836B-AA-3 | WNC 2022-FL5 A ....oovvvvriiiiiiiiiiiiiieeiiieieeeens [ oo . 09/18/2024 . | MBS PAYDOUN . 1,502,129 |.... . 02/18/2039 .
..92204#-AC-1 | VANGUARD EQUIT(AHOLD/GIANT LANDOVER) ......... [.ceeeen . 08/01/2024 . .. 137,145 ... . 08/01/2024 .
..92204@-AA-7 | VANGUARD LGHTHS(AHOLD/GIANT LANDOVER) ........ [....... . 09/01/2024 . | SINKING FUND PMT .. 115,505 |.... . 02/01/2029 .
..924921-AB-5 |VERUS 2022-5 A2 .......eevmmmnnnnniiiiiis [ eeeenn . 08/09/2024 . | VARIOUS .6,225,629 |.... . 04/25/2067 .
..924934-AA-0 | VERUS 2023-5 A1 ..o [ . 09/01/2024 . | MBS PAYDOUN ... . 06/25/2068 .
..92537K-AC-8 | VERUS 2019-4 A3 .. 09/01/2024 . | MBS PAYDOMN . . 11/25/2059 .
..92537K-AJ-3 | VERUS 2019-4 A1B . 09/01/2024 . | MBS PAYDOMN . . 11/25/2069 .
..92538N-AC-1 | VERUS 2022-4 A3 .. 09/01/2024 . | MBS PAYDOMN . . 04/25/2067 .
..92538U-AB-7 | VERUS 2022-3 A2 . |- 09/01/2024 . | MBS PAYDOUN . . 02/25/2067 .
..92538U-AC-5 | VERUS 2022-3 A3 . |- 09/01/2024 . |MBS PAYDOMN . . 02/25/2067 .
..92530A-AA-2 | VERUS 2022-6 A1 .....ooooeeiiiiininiin [ . 09/01/2024 . | MBS PAYDOUN ... . 06/25/2067 .
.. 92530B-AA-0 |VERUS 2023-1 A1 ..o [ . 09/01/2024 . | MBS PAYDOMN ... . 12/25/2067 .
..92539G-AC-5 |VERUS 2023-3 A3 .....ccoviiiiiiiiiiiiiiiiiiiiiiii [ oo . 09/01/2024 . | MBS PAYDOUN ... . 03/25/2068 .
..92530L-AC-4 |VERUS 2021-3 A3 ..coooiiiiiiiiiiiiiiiieiiieieeeeeees [ . 09/01/2024 . | MBS PAYDOMN ... . 06/25/2066 .
..92530T-AC-7 |VERUS 2023-4 A3 .....ccoviiiiiiiiiiiiiiiiiiiiiiii [ e . 09/01/2024 . | MBS PAYDOUN ... . . 05/25/2068 .
.. 92530Y-AA-0 | VERUS 2023-7 A1 ..ooooiiriiiiiiiii [ . 09/01/2024 . | MBS PAYDOMN ... . 427,586 |.... . . 10/25/2068 .
..92540J-AC-6 | VERUS 2024-6 A3 09/01/2024 . | MBS PAYDOUN . .. 206,783 . 206,781 |. .206,783 . 07/25/2069 .
..92540M-AC-9 | VERUS 2024-3 A3 .. 09/01/2024 . | MBS PAYDOUN ... ..617,218 ..617,213 |. 617,218 | . 04/25/2069 .
..92840V-AG-7 | VISTRA OPERATIONS CO LLC 07/24/2024 . (BOFA SECURITIES INC . 4,806,100 ..5,004,900 |. .5,048,083 241,983) | . 01/30/2027 .
..92855H-AB-1 | VSLR 2020-1A B . 07/30/2024 . | MBS PAYDOUN ... . 07/31/2051 .
.. 92022F-2N-7 | WAMU 2005-AR11 A1C3 09/25/2024 . | MBS PAYDOUN . . 08/25/2045 .
.. 92022F-4V-7 | WAMU 2005-AR13 A1C3 ....oevvvivnnnnnnininiiniinnnnn [ eeeeenn . 09/25/2024 . | MBS PAYDOMN ... . 10/25/2045 .
..92022F-14-8 | WAMU 2005-AR6 2AB3 ..........ceeeiiiiiiiiiiiiineens [ . 09/25/2024 . | MBS PAYDOMN . 04/25/2045 .
..92966%-AG-4 | WABASH VALLEY POWER ...........ooooeeernninns [onn . 07/30/2024 . | SINKING FUND PHT ... . 01/31/2028 .
..93146*-AA-8 | PORT DOCK AND STONE CORP (WALGREENS) .......... [....... . 08/15/2024 . | SINKING FUND PHT ... . 11/15/2037 .
..93363X-AA-1 |WMHE 2007-HE4 1A .....ovvvvviiiiiiiiiiiiiiiciiiiiens [ oo . 09/25/2024 . | MBS PAYDOMN . 07/25/2047 .
..93364E-AA-2 | WIMHE 2007-HE3 1A ....oovvvviriiiiiiiiiiiiiiiiiiinnns [ oo . 09/25/2024 . | MBS PAYDOUN ... . 056/25/2037 .
..93934F-DF-6 | WIMALT 2005-8 3CB1 .. . |- 09/01/2024 . | MBS PAYDOMN ... . 10/25/2035 .
.. 93934F-HC-9 | WIMALT 2005-AR1 A1A . . |- 09/25/2024 . | MBS PAYDOUN ... , . . 12/25/2035 .
..93934J-AD-6 | WMABS 2006-HE2 A4 09/25/2024 . | MBS PAYDOMN . 71,031 71,031 K . 05/25/2036 .
..93034X-AA-1 | WIMABS 2006-HES 1A .. . 09/25/2024 . | MBS PAYDOUN ... .. 105,606 .. 105,606 ..104,323 |.... .. 105,606 |. . 10/25/2036 .
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.. 93935H-AH-0 | WMALT 2006-7 A5 ...coooveeeiiiiiiiiiiieieeieieeeeees [ . 09/01/2024 . | MBS PAYDOMN ... . 17,287 ... 17,287 L 17,246 ... ..17,287 |.. . 09/25/2036 . [1.A FM ....
..93035Y-AD-2 | WMALT 2006-AR10 A3A .....eevvvvvvrrrriririnriiinnns [ eeeenn . 09/25/2024 . | MBS PAYDOUN ... ... 47,482 ... 47,482 ..47,482 |.. . 12/25/2036 . [1.A FM ....
..94985F-AA-6 | WFALT 2007-PA2 1AT ...eevvvviiiiiiiiiiiiiiiniinnnns [ eeeenn . 09/01/2024 . | MBS PAYDOUN ... ... 10,572 ...11,517 . ..10,572 |.. . 06/25/2037 . [1.A FM ....
.. 94989U-AJ-0 | WFMBS 2018-1 A9 .......evvvvmmminnnninininiiiiniiinn [ eeeeen . 09/01/2024 . | MBS PAYDOUN ... .. 151,968 |... ..161,968 |... 141,435 ... ..648 |... 151,968 |.. . 07/25/2047 . (1.A ........
..95000U-2D-4 | WELLS FARGO & COMPANY .........eevvvvevmmemmnnnnnnn [ereeenn . 07/24/2024 . | BOFA SECURITIES INC .... . 6,382,715 |........ 6,577,000 |........ 7,198,790 |.... .. (50,995) |eeeeiiiiiiiiies v 6,982,204 |.....oovvvvinnnn [ennnn. (599,489) ... (599,489) . 01/24/2029 . 2.A FE .
..95000U-2N-2 | WELLS FARGO & COMPANY .........eevvvvvvvvnnnnnnnnns [eeneenn . 07/24/2024 . | BOFA SECURITIES INC .... ..2,075,557 |........ 2,130,000 |........ 2,135,815 |.... e (1,003) | [, 2,131,442 |oeviiiiiiiiinn [ernnnn. (55,885) | (55,885) . 04/30/2026 . 2.A FE .
WELLS FARGO SECURITIES
..95000U-3F-8 |WELLS FARGO & COMPANY .........eeevvvvvvmmvnnnnnnns [erneen . 08/01/2024 . |LLC . 9,702,518 ..9,456,000 ..9,542,617 |.... .. (108) ... .9,542,512 |.. . 07/25/2034 .
..95001T-AE-5 |WFMBS 2019-1 A5 ......eevvivviiiiriniininiiiiinnnnns [ eeeeenn . 09/01/2024 . | MBS PAYDOMN . ... 170,111 166,539 |.... ...1,081 .. 170,111 . 11/25/2048 .
..95001T-AJ-4 |WFMBS 2019-1 A9 .......eevvvvvmrrrrnnnnnnnnnnnninins [ eeeeenn . 09/01/2024 . | MBS PAYDOUN ............... 51,191 ...50,523 |.... . 11/25/2048 .
..95002B-AF-0 | WFCM 2019-C53 XA . 09/18/2024 . [ INTEREST ONLY PAYMENT .. |oecevvviiiiiiiiiiins fervennninnnnnnnnns . (196,419) . 10/15/2052 .
..95002F-AA-2 | WIFMBS 2019-4 A1 .. 09/01/2024 . | MBS PAYDOMN . .. 104,765 . (141) . 09/25/2049 .
..95002F-BJ-2 | WIFMBS 2019-4 B2 .. 09/01/2024 . | MBS PAYDOMN . 66,886 . (135) . 09/25/2049 .
..95002T-BK-9 | WiFMBS 2020-3 B3 .. . |- 09/01/2024 . | MBS PAYDOUN . 15,727 .20 . 06/25/2050 .
..950038-BK-7 | WiFMBS 2020-5 B3 .. . |- 09/01/2024 . |MBS PAYDOMN . 13,185 42 . 09/25/2050 .
..95003K-BK-7 | WFMBS 2021-INV1 B3 ....ocoeveiiiiiiiis [ . 09/01/2024 . | MBS PAYDOUN ... ... 27,628 (). . 08/25/2051 .
..95058X-AH-1 |WEN 2019-1A A211 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiiees [ . 09/15/2024 . | MBS PAYDOUN ... ... 37,674 . . 06/15/2049 .
..95058X-AP-3 | WEN 2022-1A A211 ....ooovviiiiiiiiiiiiiiiiiiieins [ . 09/16/2024 . | MBS PAYDOUN ... 22,72 22,722 ... . 03/15/2062 .
..06042V-AF-6 |WLAKE 2022-2A C .....covvvvvvviiiiiiiiiiiiiiiieeeees [ . 08/21/2024 . | BOFA SECURITIES INC .... . 2,988,281 . 2,999,831 . 09/15/2027 .
..96928*-EZ-6 | FAIRNAYS EQUITIES (VHA INC) ..evvvvveeiiiiiiiaes | eeeens . 08/15/2024 . | SINKING FUND PHT ........ .. . 09/15/2033 .
..97651L-CE-9 |WIN 20154 B4 ......covvvviviiiiiiiiiiiiiiiiiiiiiiens [ e . 09/01/2024 . | MBS PAYDOUN ... ... 147,620 |.. . 06/20/2045 .
..97988W-AC-5 | WDMNT 2020-7A A1B 07/09/2024 . | MBS PAYDOUN . K 1,742,521 . 01/15/2032 .
..97988I1-AG-6 | WDMNT 2020-7A B .. 07/09/2024 . | MBS PAYDOMN . K .3,522,750 |. .3,500,000 . 01/15/2082 .
..98920M-AA-0 | ZAXBY 2021-1A A2 . 07/30/2024 . | MBS PAYDOUN ... ...25,000 ...25,070 |. 25,005 ..25,000 . 07/30/2061 .
..989790-AA-1 | ZIPLY 2024-1A A2 . 09/13/2024 . [BOFA SECURITIES INC ..3,000,000 ..3,099,600 |. .3,097,821 . 04/20/2054 . (1.
. 000000-00-0 |HI.Q., INC. ....... 09/20/2024 . | VARIOUS ... 10,000,000 .2,500,000 K . 09/30/2024 . [6. * .......
..31420K-AG-8 |FED CAISSES DESJARDINS .. . 08/09/2024 . | VARIOUS ... e | 2,563,641 | 2,581,000 .2,000,372 |.... . (13,158) |.... . 08/23/2025 . [1.E FE .
RBC CAPITAL MARKETS LLC
..31429K-AH-6 | FED CAISSES DESJARDINS . 07/01/2024 . | evvvriiiiiniiiiiiiiie 7,230,227 |.... (122,705) |.... . 08/23/2027 . (1.E FE .
..569222-AR-5 | MAGNA INTERNATIONAL INC . 08/09/2024 . | BARCLAYS CAPITAL INC ... |. ..390,000 . 817 | . 10/01/2025 . [1.G FE .
..66977W-AP-4 | NOVA CHEMICALS CORP ... 07/24/2024 . |BOFA SECURITIES INC .... | . 500,000 ..501,220 (7,388) |. . 05/01/2025 . [3.C FE .
..89114T-2V-7 | TORONTO-DOMINION BANK . . |- 08/01/2024 . | TD SECURITIES USA LLC .. |. . 03/10/2032 . (1.E FE .
..00103C-AA-7 | ACRES 2021-FL1 A .... . 09/15/2024 . | MBS PAYDOUN ... ..215,144 . 06/15/2036 . [1.A FE .
..00176A-BE-4 | AMNC 2012-11A A2R3 . . 07/30/2024 . | MBS PAYDOUN . .1,206,125 |. . 04/30/2031 . [1.A FE .
..00489T-AC-0 | ACR 2021-FL4 AS .. . 09/18/2024 . | MBS PAYDOMN . ..708,632 |. . 12/18/2087 . [1.A FE .
..00500J-AA-1 | ACRES 2021-FL2 A .... . 09/15/2024 . | MBS PAYDOUN ... .2,167,862 |.... . 01/15/2037 . [1.A FE .
..01750L-AG-8 | ALLEG 2018-2A C . 09/26/2024 . | MBS PAYDOUN ... . 1,602,400 |.... . 07/15/2031 . [1.D FE .
..03880K-AA-2 | ARCLO 2021-FL3 A . . 09/15/2024 . | MBS PAYDOUN . . . 08/15/2034 . [1.A FE .
..03880R-AA-7 | ARCLO 2021-FL4 A . . 09/15/2024 . | MBS PAYDOMN . . 11/15/2036 . [1.A FE .
..03880X-AA-4 | ARCLO 2022-FL1 A .... . 09/15/2024 . | MBS PAYDOUN ... .853,524 |.. . 01/15/2037 . [1.A FE .
..04965F-AG-6 | ATRM 15A B . 07/11/2024 . | MBS PAYDOUN ............... ... 500,000 |.. . 01/23/2031 . [1.C FE .
..05401A-AR-2 | AVOLON HOLDINGS FNDG LTD . 07/24/2024 . | BOFA SECURITIES INC 15,693,388 15,763,694 . 11/18/2027 . [2.C FE .
..05493F-AA-7 |BDS 2021-FL7 A . . 08/18/2024 . | MBS PAYDOMN ... 1,192,071 |. .1,201,984 . 06/16/2036 . [1.A FE .
..05553E-AA-7 | BFNS 2022-1A A . . 07/10/2024 . | MBS PAYDOUN . e 40 |. . 07/10/2035 . (1.D FE .
..05591X-AA-9 | BRSP 2021-FL1 A .. ... |- 09/20/2024 . (MBS PAYDOUN . ..730,409 ..730,409 |. ..730,409 |. . 08/19/2038 . [1.A FE .
..055983-AA-8 | BSPRT 2022-FL8 A .... [ . 09/15/2024 . | MBS PAYDOUN ... 518,908 512,721 ..515,100 |.... . 02/15/2037 . [1.A FE ..
WELLS FARGO SECURITIES
..05964H-AP-0 | BANCO SANTANDER SA . .|C..... . 08/21/2024 . |LLC «oooeveeeeeieees ..8,000,000 .8,000,000 |.... . 03/24/2025 . [1.F FE .
..06738E-AV-7 | BARCLAYS PLC ... C..... . 07/24/2024 . | BOFA SECURITIES INC .... .... 500,000 ..430,343 |.... . 01/10/2047 . [2.A FE .
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..07335Y-AA-4 |BDS 2021-FL10 A .. Covee . 09/19/2024 . | MBS PAYDOUN ... .. 935,215 935,215 928,201 |...........928,670 |.... ....935,215 |.. . 12/16/2036 . [1.A FE ....
..08179H-AC-4 |BSP 2017-12A B . . 08/22/2024 . | MBS PAYDOUN . . 1,500,000 ..1,500,000 .. 1,497,000 |. 21,500,000 |evvvvvviriiiins forvniiiiiiiinnn, K .1,500,000 . 10/15/2030 . (1.D FE ....
..08179M-AC-3 |BSP 2018-15A A2A . . 07/08/2024 . | MBS PAYDOMN . . 5,500,000 ..5,500,000 ..5,616,500 [....cevviiiiiiinnnns .. (16,500) | .5,500,000 . 07/18/2031 . [1.A FE ....
..087630-AA-0 |BTNY2 2018-1A A1 . . 07/30/2024 . | MBS PAYDOUN . .. 345,175 ..345,175 ..340,342 |. ..343,019 ..2,156 | .345,175 . 04/30/2031 . [1.A FE ....
..09659W-20-6 | BNP PARIBAS ..... . 08/09/2024 . | BARCLAYS CAPITAI A .. 188,010 . 200,000 . 186,674 |ooeeeiiiiiiiiiis L1902 ). 186,866 . 06/30/2027 . [1.G FE ....
..12548R-AD-6 | CIFC 2014-2RA A3 . . 09/03/2024 . | MBS PAYDOUN ............... . 9,060,000 ..9,060,000 ..8,973,024 |.... .9,060,000 |.. . 04/24/2030 . (1.B FE ....
WELLS FARGO SECURITIES
.. 12550Y-AQ-7 |CIFC 2017-2A BR ...oevvvvriiiiiiiiiiiiniieieeeeeees [ . 07/16/2024 . |LLC «ooovveeeeeiieeenees 1,251,350 |........ 1,250,000 |........ 1,252,500 [oenennniiiiiins fooeeeeeiiieeinns e (1,339) | [ (1,339) [ s 1,251,161 . 04/20/2030 . [1.A FE ..
..14309Y-B0-6 | CGMS 2012-4A A1R3 ... Covee . 09/25/2024 . | VARIOUS . 4,108,709 . . .4,087,589 |.... .4,108,709 |.. . 04/22/2032 . [1.A FE ..
.. 14310M-Al-7 | CGMS 2014-1A A1R2 . 07/17/2024 . |MBS PAYDOUN ...oooovvieiies oo e 1,658 ....1,658 |. ...1,658 . 04/17/2031 . [1.A FE ..
.. 14314F-AJ-7 | CGMS 2017-3A C ... . 09/05/2024 . | MBS PAYDOMN ... . 2,000,000 .2,012,039 |.... .2,000,000 |.. . 07/20/2029 . [2.C FE .
WELLS FARGO SECURITIES
..14686A-AS-8 | CARVL 2019-1A BR . L 07/16/2024 . |LLC oooooeeeeiiiiii e | 9,006,120 |........ 9,000,000 |........ 9,015,300 |.... .. (12, K = (12,605) | e 9,002,695 |.. . 04/20/2032 . (1.B FE ....
..15674E-AA-0 | CERB 2021-1A A .... . 08/20/2024 . |VARIOUS ...oovvvviviiiiiiins oo | 1,084,657 |........ 1,084,005 |........ 1,075,875 |........1,086,089 |.... ... (2,085) ] e (2,085) |veeiiiieeeeeen [ 1,084,005 |.. . 04/15/2032 . (1.A FE ....

NORGAN STANLEY & CO LLC |

.. 225350-AK-3 | CREDIT AGRICOLE SA . . 09/03/2024 . | .. . 3,918,666 ..3,836,000 .. 3,839,337 |. . (47)|. .. (47) . 3,839,290 . 01/10/2030 . [1.G FE ..
..23341C-AC-7 |DNB BANK ASA ...... . 08/09/2024 . . 5,044,100 ..5,000,000 ..5,036,350 |. . (1,224) ..(1,224) .5,035,126 . 10/09/2026 . [1.F FE ..
..262431-AH-2 | DRSLF 2017-50A AR . . 08/20/2024 . [ VARIOUS . 1,990,600 ..1,987,807 1,955,604 |. . 1,985,802 (852) . (852) . 1,984,950 . 07/15/2030 . [1.A FE ..
..36190C-AA-5 | GNL QUINTERQ SA ........ . 07/31/2024 . [ SINKING FUND PMT .. 233,436 ..233,436 ..233,436 | 283,436 | [l .233,436 . 07/31/2029 . |2.A FE ...
..36321P-AD-2 | GALAXY PIPELINE ASSETS BIDCO LTD. . 09/30/2024 . [ SINKING FUND PMT ..101,108 . 101,108 89,354 |. . . 198 . 198 101,108 . 03/31/2034 . [1.C FE ...
..38172F-AG-3 | GOCAP 2017-34A B1R ... . 09/04/2024 . (MBS PAYDOIN ... . 2,000,000 ..2,000,000 ..2,000,000 |. 22,000,000 |.uvveieeeaiiins eeeeeiiieees .2,000,000 . 03/14/2031 . [1.C FE ...
..38172F-AS-7 | GOCAP 2017-34A AR2F . 09/04/2024 . (MBS PAYDONN . . 1,051,866 ..1,051,866 ..1,042,662 |. .1,046,420 |. 5,445 5,445 .1,051,866 . 03/14/2031 . [1.A FE ..
..38172H-AC-8 | GOCAP 2019-45A B1 . 08/23/2024 . (MBS PAYDOIN . . 3,500,000 ..3,500,000 ..3,500,000 |. 28,500,000 |o.uveeiiiieiiis eeeeeeiiiiees .3,500,000 . 10/20/2031 . |1.C FE ...
.. 39809P-AA-3 | GSTNE 2021-FL3 A . . 09/15/2024 . (MBS PAYDOIN . .. 163,878 . 163,878 ..161,312 |. ..162,035 |. 1,843 1,843 163,878 . 07/15/2039 . [1.A FE ..
..404280-BX-6 | HSBC HOLDINGS PLC . 08/09/2024 . [BARCLAYS CAPITA R . 1,766,463 ..1,784,000 21,761,004 ..o . 486 .. 486 1,761,491 . 09/12/2026 . [1.G FE ..
..40436V-AE-1 | HLM 11A-17 AR ..... . 08/20/2024 . [VARIOUS ...........eeeennnn. E .. 344,671 ..344,443 ..339,965 |. ..343,588 . 328 |. .. 328 .343,915 . 05/06/2030 . [1.A FE ..
..41984L-AA-5 | HAWAITAN BRAND INTELLECT . 07/24/2024 . [RESTRUCTURED EXCHANGE .. |. . 2,378,651 ..2,500,000 ..2,629,375 |. . 2,542,638 (22,611) .2,520,027 . 01/20/2026 . |4.B FE ...
..456873-AE-8 | TRANE TECH FIN LTD . 08/09/2024 . [ BARCLAYS CAPITAL INC ... [.... .. 102,870 .... 105,000 ....102,560 |.. . 03/21/2026 . |2.A FE ...
..47047R-AA-4 | JTIN 2022-18A A1 . 09/11/2024 . (MBS PAYDOIN . 4,000,000 . , .3,954,388 |.... . 07/25/2085 . [1.A FE ..
..48251C-AA-6 | KKR WOLVERINE | LLC . 07/15/2024 . [ SINKING FUND PMT E . ... 12,151 . . 01/15/2027 . [1.F Z .....
..50200F-AC-3 | LCM 26A A1 . 07/20/2024 . (MBS PAYDOIN ... 167,601 . 01/20/2031 . [1.A FE ..

WELLS FARGO SECURITIES
. 07/16/2024 . [LLC .eevveeeeeeiiiiieeies [ [ 2,630,736 |........ 2,630,000 |........ 2,633,045 |..ooiiiiiiiiins i e (3,671) [eueeeeeeiiians s (3,671) feureeeennnnens
SECURITY CALLED at

..50200Y-AS-7 | LCM 30A BR ....oerieiiiiiie e . 04/20/2031 . |1.C FE ...

..53044Y-AL-7 | LLOYDS BANKING GROUP PLC .. . 07/09/2024 . [ 100.000 . 2,000,000 .2,005,277 |.... ... (8,217)|. . (5,217) |... . 07/09/2025 . [1.G FE ..
..53046P-AA-8 | LNCR 2022-CRE7 A ... . 09/15/2024 . (MBS PAYDOIN . ..270,130 ..268,105 . 01/17/2037 . [1.A FE ..
..53047X-AA-0 | LNCR 2021-CRE5 A . . 08/15/2024 . (MBS PAYDOIN . 19,298 . . 07/15/2036 . |1.A FE .
..55283L-AA-3 | MAPSL 2019-1A A . 09/15/2024 . (MBS PAYDOIN . 90, 131 K 90,279 . 03/15/2044 . 12.C ........
..56283T-AA-6 | MF1 2021-FL6 A . . 09/16/2024 . (MBS PAYDOIN . ..426,704 ..426,704 ..424,939 |. ..425,69 |. 426,704 . 07/16/2036 . [1.A FE ..
..55284A-AA-6 | MF1 2021-FL7 A . . 09/16/2024 . (MBS PAYDOIN . .. 360,530 ..360,530 ..358,107 |. ..369,882 E .360,530 . 10/16/2036 . [1.A FE ..
..56819G-AQ-2 | MDPK 2019-34A BR .... . 09/12/2024 . (MBS PAYDOUN ........cccouns foemeeiiiiiiiiieais feeeees 2,750,000 |........ 2,750,000 |........ 2,756,875 |oeeeeniiiiieeeeeiis [eeeeeeiiieiees e (6,875) | e (B,875) | [ 2,750,000 |. . 04/25/2032 . [1.C FE .
WELLS FARGO SEC!
..56819T-AS-0 | MDPK 2016-20A BR ... . 07/16/2024 . [LLC «.evvveeeeeiiiiieeeis [ [ 6,057,926 |........ 6,050,000 |........ 6,060,588 |.... e o e 6,060,588 |.. . (2,662) . 07/27/2030 . |1.C FE
..55953Y-AC-0 | MAGNE 2022-33A B1 . 09/20/2024 . (MBS PAYDOIN . . 3,000,000 ..3,000,000 ..2,952,000 |. .2,977,228 22,772 | .3,000,000 . 07/20/2035 . |1.C FE
..55955K-AC-8 | MAGNE 2021-29A B . . 08/22/2024 . (MBS PAYDOIN . . 3,000,000 ..3,000,000 ..2,831,250 |. .2,882,137 |. .. 117,863 |. .3,000,000 . 01/15/2034 . |1.B FE
..56844A-AC-3 | SPEAK 2019-1A B .. . 09/26/2024 . (MBS PAYDOIN . . 5,390,000 ..5,390,000 ..5,344,185 |. .5,346,921 43,079 | .5,390,000 . 04/30/2032 . |1.C FE
..60162P-AE-2 | MILOS 2017-1A AR . . 08/20/2024 . [VARIOUS ...... . 1,088,218 ..1,086,732 .1,085,311 (671) |. .1,084,640 .3,578 . 10/20/2030 . [1.A FE
..602736-AA-8 | MINEJESA CAPITAL BV . 08/12/2024 . [ SINKING FUND PMT ... 47,034 . ... 47,049 |. .. 47,034 R . 08/10/2030 . |2.C FE
..606822-AD-6 | MITSUBISHI UFJ FIN GRP .. . 07/24/2024 . [BOFA SECURITIES INC .... . 1,176,312 1,243,158 |.... 1,232,008 |.. (55,696) . 03/01/2026 . |1.G FE
SECURITY CALLED at
..60687Y-Ali-9 | MIZUHO FINANCIAL GROUP . 07/16/2024 . [100.000 .......ooeeiieieiis feeeeeeiiiieeeees [ 5,000,000 |........ 5,000,000 |........ 4,968,450 |........4,985,000 |......ccooonens foennnn 14,050 | [ 14,050 |l e 5,000,000 .. ...141,950 |. 07/16/2025 . [1.G FE ....
..60687Y-AZ-2 |MIZUHO FINANCIAL GROUP . 09/13/2024 . [SINKING FUND PMT ..o |oeeeeniiiiiiiaeiis feeees 5,000,000 |........ 5,000,000 |........ 4,928,100 |........4,964,033 |....ccconiinns [0nnnnnnn35,967 |eeiiiiiiinns [ 35,967 | e 5,000,000 .. ...127,750 |. 09/13/2025 . 1.G FE ....

MIZUHO SECLRITIES USA
.60687Y-8P-3 [ M1ZUHO FINANGIAL GROLP .covvrvvveeerenninneees O YRRV Y KISl NNl N 4,740,100 |........ 5,000,000 |........ PR3 O O O LAl TH T LAl TH T Y Y O W 92,309 |oooiinnes 92,309 [, 49,703 |. 05/22/2027 . |1.6 FE ...
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..63861V-AH-0 [ NATIONWIDE BLDG SOCIETY . . 07/24/2024 . |BOFA SECURITIES INC ... |eeeeeeieeeeemnns Joenens 4,976,300 |........ 5,000,000 |........ 5,041,750 |........5,031,236 |.... ... (4,637) |. L (4,837) | s 5,026,599 |.. . (50,299) |....... (50,299) . 07/27/2027 . |1.E FE ....
..64120K-BE-6 |NEUB 2013-15A A1R2 . . 08/20/2024 . | VARIOUS ...... . 1,200,168 1,199,002 1,197,966 |. (624) |. . (624) A 1,197,342 .2,826 |.. . 10/15/2029 . |[1.A FE ....
..66860P-AA-2 | 1i00DS 2018-17A A . . 07/22/2024 . | MBS PAYDOWN . .. 132,758 132,758 ..132,289 |. . 469 |. .. 469 132,758 . 04/22/2031 . |1.A FE ....
..670970-AE-5 |OCP 2017-14A A2 .. . 08/08/2024 . | MBS PAYDOWN . ..500,000 . 500,000 . 500,000 |. . 500,000 . 11/20/2030 . |1.C FE ....
..67102S-AL-8 |OCP 2014-5A A1R .. . 07/26/2024 . | MBS PAYDOUN . .. 335,015 ..335,015 ..334,270 .. 745 .335,015 . 04/26/2031 . |1.A FE ....
..67111B-AQ-3 | OFSBS 2018-1A B1R . 07/16/2024 . | VARIOUS ... 4,401,232 ..4,400,000 |........4,407,480 |....oeiiriiiinnnnns . 4,407,480 . 07/15/2031 . |1.C FE ....
..67113L-AL-0 [OCP 2019-17A A1R . . 07/10/2024 . | MBS PAYDOWN . . 5,713,000 ..5,713,000 5,653,721 .5,713,000 . 07/20/2032 . |1.A FE ....
..675700-AK-7 [ OCP 2019-16A AR . 07/10/2024 . | MBS PAYDOUN ... ... 45,135 ... ... 45,044 L. . . 04/10/2033 . |1.A FE ....
..74977R-DL-5 |COOPERATIEVE RABOBANK UA .. . 09/11/2024 . | GOLDMAN SACHS & CO ..oeee oevemmnnnneeeemnns Jeennen 1,657,040 |........ 1,750,000 |........ 1,553,738 |........ 1,599,040 [o.oooveevennins foeeeeee 24,802 [ 24,802 [ e 1,623,842 |.. . 12/15/2027 . |1.G FE ....
..74982L-BA-7 |RACEP 2013-8A BR2 ... . 07/19/2024 . | MBS PAYDOIN ... 11,040,000 .11,040,000 11,054,748 |. 11,040,000 . 02/20/2030 . |1.C FE ....
..75888F-AG-0 |REG13 2018-2A B .. . 07/08/2024 . | MBS PAYDOUN . . 4,000,000 ..4,000,000 ..4,005,000 |. N .4,000,000 . 07/15/2031 . |1.D FE ....
..77341X-AC-7 [ROCKT 2022-3A B1 .... . 07/20/2024 . |MBS PAYDOUN ....oevvvvvvnnn Joovvnnnnniiiiiinins Jovnenn 2,800,000 |........ 2,800,000 |........ 2,800,000 |........2,800,000 [..ceevvvvuunnnes foorevrinininnns oo [ [ [ 2,800,000 |.. ...182,540 |. 01/20/2035 . [1.C FE ....
..7T7341X-AE-3 |ROCKT 2022-3A C . 07/20/2024 . | MBS PAYDOIN ............... . 3,500,000 |........ 3,500,000 |........ 3,500,000 |-.......3,500,000 [-ceeeeeemmmninns fooeeeeemnie oo e e [ 3,500,000 |.. ...252,325 |. 01/20/2035 . |1.F FE ....
..780097-BA-8 | NATWEST GROUP PLC ... . 07/24/2024 . | BOFA SECURITIES INC ..7,000,000 ..6,987,330 |. .6,996,588 |. .6,997,413 271,600 |. 04/05/2026 . |1.G FE ....
..830867-AA-5 [DELTA AIR LINES/SKYMILES . 07/20/2024 . | SINKING FUND PMT . . ..252,584 |. . 249,947 8,436 |. 10/20/2025 . |2.A FE ....
..83611K-AL-6 [ SNDPT 2019-1A AR . . 07/20/2024 . | MBS PAYDOUN ... ..527,025 |. .529,407 27,174 |. 01/20/2032 . [1.A FE .
..85572R-AA-7 [STARR 2018-1 A . . 09/15/2024 . | MBS PAYDOIN ... ..220,468 |.... 220,638 |oeeeeeeeeinies eeeeeeennnes e [ .. 5,959 |. 05/15/2043 . |1.F FE ..
SMBC NIKKO SECURITIES
..8656211-CM-0 [ SUMITOMO MITSUI FINL GRP . 08/01/2024 . | AMERICA INC .......cceenenn . . .. .. 3,720 |. 01/14/2027 . |1.G FE ...
..86562-CT-5 [ SUMITOMO MITSUI FINL GRP .. . 08/09/2024 . | BARCLAYS CAPITAL INC .. 438,189 ..435,000 ..437,210 |. 437,145 1,915 |. 01/13/2026 . |1.G FE ...
..86562\1-DA-5 | SUMITOMO MITSUI FINL GRP . 08/09/2024 . | BARCLAYS CAPITAL INC . .. 106,947 . 105,000 . 106,6% |. .106,659 . . 07/13/2026 . |1.G FE ...
..872899-AS-8 | TSTAT 2022-1A BR . . 07/20/2024 . | MBS PAYDOUN ... .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 . 07/20/2031 . |1.B FE ...
..88315L-AF-5 [TMCL 2020-1A B . . 09/20/2024 . | MBS PAYDOWN . . ... 92,552 ...92,522 .. 92,552 . 08/21/2045 . |2.B FE ...
..88315L-AL-2 [TMCL 2021-1A A . . 08/09/2024 . | VARIOUS ... 3,332,045 .. 3,813,333 3,332,943 . 3,457,644 . 02/20/2046 . |1.F FE ...
..88316A-AC-5 [ TMCL 2024-1A C . . 09/20/2024 . | MBS PAYDOWN . 40,000 40,000 39,997 |. . 08/20/2049 . |2.B FE ...
..88433B-AS-6 [WINDR 2016-2A BR . . 08/01/2024 . | MBS PAYDOWN . ..500,000 . 500,000 ..499,375 |. . 500,000 . 11/01/2031 . |1.B FE ...
. 886061i-AA-0 [ TBOLT 2017-A A . . 07/15/2024 . | VARIOUS ... .. 973,799 ..973,799 ..973,758 |. . 978,117 |. . 05/17/2032 . |1.E FE ...
..89624N-AG-3 [CAVU 2021-1A D . . 07/23/2024 . | MBS PAYDOWN . . 2,500,000 ..2,500,000 ..2,503,250 |. .2,508,866 |. . 04/23/2032 . |2.C FE ...
..902382-AG-9 [ TYMAN PLC . 08/09/2024 . | SINKING FUND PMT .coeeee oovmmmnineeeennis Jeeneen 7,500,000 |........ 7,500,000 |........ 7,494,425 |........ 7,404,425 |.... ...293,093 |. 11/19/2024 . |2.C PL ...
..90352J-AC-7 |UBS GROUP AG . 07/24/2024 . |BOFA SECURITIES INC .... ..3,000,000 . .2,986,69 |.... .. 107,388 [. 03/23/2028 . [1.G FE ...
..92331E-AF-3 | VENTR 2017-29A AR . 08/20/2024 . | VARIOUS ...... . 716,470 .. 713,434 |. .36,594 |. 09/07/2030 . |1.A FE ...
..92338B-A0-8 | VERDE 2019-1A BR . . 09/04/2024 . | MBS PAYDOWN . . ..2,000,000 .2,000,000 |. . . 129,607 |. 04/15/2032 . |1.C FE ...
..92857\-AQ-3 | VODAFONE GROUP PLC .. . 08/09/2024 . | BARCLAYS CAPITAL INC ... |.... 3,241,410 |........ 3,000,000 03,328,739 [oeeeeiiiiiiieee e (11,043) [ e (11,043) | e 3,317,696 |.. . (76,286) |.... .. 176,813 . 02/27/2037 . [2.B FE ...
..92914N-AL-5 | VOYA 2015-1A AR .... . 07/18/2024 . | MBS PAYDOIN ... . 1,379,960 .. 1,379,960 .1,378,246 |.... 1,379,960 |.. o 71,964 |. 01/18/2029 . |1.A FE ...
..92917W-BA-5 | VOYA 2018-4A CR .. . 09/04/2024 . | MBS PAYDOWN . .. 750,000 . 750,000 750,000 . 01/15/2032 . |1.F FE ...
.. 94949R-AY-3 [WELF 2016-1A DR .. . 07/16/2024 . | MBS PAYDOWN . .5,000,000 ..5,000,000 .5,000,000 . 04/20/2028 . |1.D FE ...
..98885G-AE-8 [ZAIS8 2018-1A C . 07/15/2024 . | MBS PAYDOIN ... .. 279,947 ... 219,947 |.. . 04/15/2029 . |1.C FE ...
..G3R238-AC-7 | GALAXY PIPELINE ASSETS BIDC 2.16% 31 MAR .... . 09/30/2024 . | SINKING FUND PMT ... ... 78,720 . . .. 78,720 |.. . 03/31/2034 . |1.C FE ...
..N57445-AA-1 [ MINEJESA CAPITAL BV ... . 08/10/2024 . | SINKING FUND PMT .. 197,964 ..197,964 ..190,441 |. . .197,964 . 08/10/2030 . |2.C FE ...
..P4909L-AA-8 | GNL QUINTERO SA ........ . . 07/31/2024 . | SINKING FUND PMT .. 335,160 ..335,160 ..341,184 |. ..335, 181 .335,160 . 07/31/2029 . |2.A FE ...
..P7077@-AF-1 |NASSAU AIRPORT DEVELOPMENT CO .. Cuuenn . 06/30/2024 . | VARIOUS .. 120,000 .. 120,000 |.......... 120,000 |.... 120,000 |.. . 11/30/2033 . |3.C PL ...
SECURITY CALLED at
..P8674J-AE-9 [SIGMA ALIMENTOS SA . 07/01/2024 . | 100.000 .. 332, 332,000 333,660 |...........332, . 05/02/2026 . |2.C FE ...
..P90475-AB-3 | TELFON CELUAR DEL PARAGU .. . . 09/24/2024 . | SINKING FUND PMT .. 228,000 ..228, ..237, ..224,321 . 04/15/2027 . |3.B FE ...
..074508-AB-6 | PERTH AIRPORT PTY LTD SER B .... . [C..... . 07/26/2024 . | MATURITY ..... 4,000,000 ..4,000, ..4,000, .....4,000,000 |.... [ . 07/26/2024 . |2.B FE ...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 760,518,256 782,972,618 759,658,134 586,870,573 1,509,858 2,500,000 (5,711,800) | (5,711,800) XXX XXX
| ‘JP NORGAN SECURITIES LLC
..89116C-KP-1 | TORONTO-DOMINION BANK - 07/01/2024 . s e [ 4,985,000 |........ 5,000,000 |........ 5,000,000 J.eeeuriirirnnnnnnns foonnnniiininnn fooniiiiinns i o e [ 5,000,000 f..ooiiiiiinnnns foonnnns (15,000) |....... (15,000) Juuvenniiiiinnnnnnnns . 07/31/2084 . |2.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 4,985,000 5,000,000 5,000,000 5,000,000 (15,000) (15,000) XXX XXX
..001690-AG-4 | GLOABL MEDICAL RESPONSE ........covvvvvivvnnnninns | uunnnns . 08/05/2024 . | VARIOUS . (29,683) |....... (29,683) . 10/02/2028 . |4.C FE ....
..02403)1-AM-2 [ AMERICAN AUTO AUCTION (XLERATE) .. . |- 09/30/2024 . [ SINKING FUND PMT . . 12/30/2027 . |4.C FE ....
..03234T-Al-8 [AMWINS GROUP INC .....ccevvvnniiiiiinnnnniiiiinnnnns | nnnens . 09/30/2024 . | SINKING FUND PMT ........ oeeeeennereeennnnnns Joveenennnn5,165 [ 5,165 [ 5,184 i Jovienniiiiiins Jovenniniiiiiinns foviiniiiiiinns foovnniiiinn fooeviiinn o 5,165 i i foviiiniins fovveennininnnnn, 53 |[. 02/19/2028 . [4.A FE ....
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..03836B-AB-5 | ASCENSUS (AQGEN ASCENSUS) .......cooveeveeeeeeeins [eeninn . 09/30/2024 . | SINKING FUND PHT ... ... 13,083 ...13,083 ..13,083 |.. . 08/02/2028 . 4.C FE ....
..05554J-AJ-6 |FIRST EAGLE (ARNHOLD AND S BLEICHROEDER) .... |....... . 09/30/2024 . | SINKING FUND PMT ... |oeeeeeneieeniiiinnns | 5,000 ....5,000 ...5,000 |.. . 03/05/2029 . [3.C FE ....
..09228H-AP-4 | BLACKBIRD MIDCO INC. DELAYED DRAW FUNDED .... |....... . 06/28/2024 . . 12/19/2030 . |3.CPL ....
..09228H-AQ-2 |BLACKBIRD MIDCO INC. ....evvvvvvvvvrrriniinniinnnns [eeeenn . 06/28/2024 . |PRIOR YEAR INCOME . 12/19/2030 . |3.CPL ....
..12568Y-AG-9 | GENTIVA (KINNDRED AT HOME) .........ooooeeeeeiens [ oennnn . 07/08/2024 . |PRIOR YEAR INCOME . 02/11/2028 . [4.B FE ....
. 16117L-BX-6 | CHARTER COMMUNICATIONS .......evvvvvvrrvnnnnnnnnnns [eeeeenn . 09/30/2024 . . 02/01/2027 . (2.C FE ....
..266238-AA-8 | DOXA INSURANCE HOLDINGS LLC ....ccooeveeeeeeeeens [ erennn . 09/30/2024 . | SINKING FUND PHT ... . 12/20/2030 . [3.B Z .....
..266238-AB-6 | DOXA INSURANCE HOLDINGS LLC DD-FUNDED ........ [....... . 09/30/2024 . | SINKING FUND PHT ... . 12/20/2030 . [3.B Z .....
..30250H-AG-2 | FRANKLIN SQUARE ......ccooiiiiiiiiiiiiiiiiiiiiieeees [ . 09/30/2024 . | SINKING FUND PHT ... . 04/25/2031 . 3.B FE ....
..33718F-AE-0 |FIRST STUDENT/FIRST TRANSIT . 07/03/2024 . [SINKING FUND PMT . 07/21/2028 . [4.A FE ....
..33037K-Al-4 | FLEXERA SOFTWARE LLC .. 09/30/2024 . [SINKING FUND PMT . 03/03/2028 . 4.C FE ....
.. 33930N-AC-0 |EASTMAN TIRE (FLEXSYS) 09/30/2024 . [ SINKING FUND PMT . 11/01/2028 . (4.B FE ....
..36259%-AJ-1 | GS ACQUISITIONS, INC ....cooovvrrrrrnnnnnins [onn . 09/30/2024 . | SINKING FUND PHT ... . 05/25/2028 . (3.B PL ...
..36269%-AN-4 | GS ACQUISITIONS, INC REVOLVER ............cceees [oeennn . 07/24/2024 . | SINKING FUND PHT ... . 05/25/2028 . |4.CPL ....
..37987U-AC-6 | PROTECTIVE INDUSTRIAL PRODUCTS (GLOVES) ...... [....... . 07/31/2024 . | SINKING FUND PHT ... . 12/29/2027 . [4.C FE ....
..42351E-AB-2 | HELPSYSTEMS (HS PURCHASER) .........ccceeeeieeees [eeennn . 09/30/2024 . | SINKING FUND PHT ... . 11/19/2026 . [4.C FE ....
..42804V-BB-6 |HERTZ ......evvvrrmmirnnnniiniieiiininnnniinninnnnenens [ eeeeenn . 09/30/2024 . | SINKING FUND PHT ... . 06/30/2028 . [3.C FE ....
..57767K-AC-2 |MAVERICK 1 LLC ...ovnnniiiiiiiiiiiiiiiiiiii oo . 07/31/2024 . | SINKING FUND PMT . .. . 05/18/2028 . [4.C FE ....
.S7T76D-AE-3 | AMENTUM ...ovvviiiiiiiiiiiiiiciccccecceeccccccccceeeees [ e . 09/27/2024 . | VARIOUS .... 980,000 980,000 |.. . 02/15/2029 . [4.B FE ....
..57777Y-AE-6 | MAVIS TIRE EXPRESS SERVICES TOPCO .........eeen [reenn . 09/30/2024 . | SINKING FUND PMT ....... |oeeeeenniniininnnnns |oveeennnnnn 6,234 [, 6,234 ...6,234 |.. . 05/04/2028 . (4.C FE ....
..58063D-AC-7 | MCGRAW-HILL GLOBAL EDUCATION ... 08/06/2024 . [ SINKING FUND PMT . 1,461,187 ..1,461,187 . 1,462,430 (1,243 | .1,461,187 . 07/28/2028 . [4.B FE ....
..68277F-AE-9 | ONEDIGITAL BORROWER, LLC 07/02/2024 . [ SINKING FUND PMT . 2,000,000 ..2,000,000 ..5,000 | 5,000 .2,000,000 . 11/16/2027 . [4.C FE ....
..70468B-AC-7 | PELICAN PRODUCTS INC ........ 09/30/2024 . [SINKING FUND PMT 18 | .18 .5,000 . 12/29/2028 . [4.C FE ....
..719138-AJ-1 | BRIGHTSPRING HEALTH (PHOENIX) . |- 07/01/2024 . [ SINKING FUND PMT .5,000 . 02/21/2031 . [4.A FE ....
..T4772#-AA-5 | QUARTZ HOLDING COMPANY .. veeee.. |- 09/3072024 . [ SINKING FUND PMT .25 . 3,425 . 10/02/2028 . 4.C FE ....
.. 74830X-AK-5 | QUIKRETE HOLDINGS INC ......ccoveeeeeeeeeeneeeenens [ s . 09/30/2024 . | SINKING FUND PHT ... .5,000 |.. . 03/19/2029 . (3.B FE ....
..74850@-AA-2 | QUICK QUACK CAR WASH HOLDING DD FUNDED ....... [....... . 09/30/2024 . | SINKING FUND PHT ... . 06/10/2031 . [3.A PL ....
..74850@-AB-0 | QUICK QUACK CAR WASH HOLDINGS, LLC ............ [..ceens . 09/30/2024 . | SINKING FUND PHT ... . 06/10/2031 . [3.A PL ....
..75005%-AA-5 |RIALTO 2022-1 ....eovvvviiiiiiiiiiiiiiiiiiciciiiiiens [ eeeeenn . 07/16/2024 . | SINKING FUND PHT ... . 09/22/2030 . [1.G PL ....
..75005%-AB-3 |RIALTO 2022-2 ......covvvvviiiiiiiiiiiieiiieeeeeeeees [ . 07/18/2024 . | SINKING FUND PHT ... . 09/22/2030 . (1.G PL ....
..82981M-AC-6 | SITEL WORLDWIDE ......ccvvvvvviiiiiiiiiiiiiiiiiiiens [ eeeenn . 09/30/2024 . | SINKING FUND PHT ... .3,230 |.... . 08/28/2028 . (4.B FE ....
..88366M-AE-4 | THERMOSTAT PURCHASER I11. 09/30/2024 . [ SINKING FUND PMT . 08/31/2028 . [4.C FE ....
..89364M-CA-0 | TRANSDIGM INC ..... 09/30/2024 . [SINKING FUND PMT . . 02/28/2031 . [3.C FE ....
..89708*-AA-6 | TROPICAL SMOOTHIE CAFE HOLDINGS, LLC . 09/16/2024 . [ SINKING FUND PMT . 4,925,693 .4,975,000 . 09/04/2026 . |3.CPL ....
..02783*-AA-8 | VIRGINIA GREEN ACQUISITION, LLC .. 09/30/2024 . [SINKING FUND PMT .8,015 . 12/21/2030 . (3.B PL ....
..92783*-AB-6 | VIRIGINIA GREEN ACQUISITION DD FUNDED 09/30/2024 . [ SINKING FUND PMT . 12/21/2030 . (3.B PL ....
. 000000-00-0 |BLUE RIVER PET CARE, LLC DD FUNDED ........ccc [ereenn . 09/30/2024 . | SINKING FUND PHT ... . 08/01/2026 . [4.B Z .....
..L2000A-AF-7 | CLARIVATE (CAMELOT FINANCE) ........ccovvveeeenes [eeennn . 09/30/2024 . | SINKING FUND PHT ... . 01/31/2031 . [3.C FE ....
. 000000-00-0 |LIFE SCIENCE INTERMEDIATE HOLDINGS, LLC ..... [....... . 06/28/2024 . | SINKING FUND PHT ... . 06/10/2027 . 3.A FE ....
. 000000-00-0 |ROAR 1 SPV FINANCE LLC ...coovvereeneeieeneeeneees [ . 09/30/2024 . | SINKING FUND PHT ... . ........ 1,483,603 |.... . 03/24/2025 . (5.B Gl ....
..C2918P-AE-8 | DHX MEDIA LTD .. 07/23/2024 . [SINKING FUND PMT . 976,008 |. ..976,027 . (3,665) . 03/24/2028 . [4.C FE ....
..08078U-AJ-2 |BELRON S.A. .. . 09/30/2024 . | SINKING FUND PMT 10,270 |. ....29 232 |. 04/13/2028 . |3.C FE ....
..49865N-AT-7 ... |- 09/30/2024 . [SINKING FUND PMT .2,509 |. .18 263 |. 02/12/2026 . 4.C FE ....
..G3679Y-AC-6 .. [C..... . 09/30/2024 . | SINKING FUND PHT ... .5,208 |.... c (D] .. P ....065 |. 01/29/2027 . [3.C FE ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 14,786,751 12,428,477 52,686 14,845,107 (29,683) (29,683) 992,765 XXX XXX
2509999997. Total - Bonds - Part 4 845,637,694 867,841,290 843,634,027 652,022,901 1,902,092 2,500,000 (597,908) 850,639,893 (5,597,219) [  (5,597,219) 29,243,115 XXX XXX
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 845,637,694 867,841,290 843,634,027 652,022,901 1,902,092 2,500,000 (597,908) 850,639,893 (5,597,219) [ (5,597,219) 29,243,115 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 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 XXX XXX XXX
| | | SUSQUEHANNA F INANCIAL |
..24708L-20-2 |DELL TECHNOLOGIES INC .....ceovvvvveeienieeeeeeeees [ . 09/25/2024 . |GROWP LLP .....cooeeeeeeees |oeeeennns 376.000 |.......... 44,980 .o e 54,512 [ovvveiiiiiiiiiiiine foviiiiiiies Lo e e e fociiiiinnn, 54,512 [oooeeiiiiiiiiins e (9,533) |......... (9,533) [.ununnnnnnnnns 167 [oeeeees o] e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 44,980 XXX 54,512 54,512 (9,533) (9,533) 167 XXX XXX
..31338*-11-6 |FED HOME_LOAN BANK CHICAGO B-1 .......cceeeeee. | ....... | 09/03/2024 . |EXCHANGE .................. | ............ 65.411 |t 6,541 |vveiiiiiiiiiiiins evviiiinnnns 6,541 | 6,541 | eevevviiiiiiins fovviiiiiiiiiins o o e 6,541 | i fevviiiiiiiiiin foviiiiiiiinnn, 389 [oeieeen o] e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 6,541 XXX 6,541 6,541 6,541 389 XXX XXX
5989999997. Total - Common Stocks - Part 4 51,521 XXX 61,053 6,541 61,053 (9,533) (9,533) 556 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 51,521 XXX 61,053 6,541 61,053 (9,533) (9,533) 556 XXX XXX
5999999999. Total - Preferred and Common Stocks 51,521 XXX 61,053 6,541 61,053 (9,533) (9,533) 556 XXX XXX
6009999999 - Totals 845,689,215 XXX 843,695,080 652,029,442 1,902,092 2,500,000 (597,908) 850,700,946 (5,606,752) |  (5,606,752) 29,243,671 XXX XXX
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1 2 4 5 6 7 8 9 10 11 12 18 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 Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign to Carrying at Inception
Income of Maturity | Number Index Premium Premium Exchange Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Change in Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid B./A.C.V. ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ES7IP3U3RHIGC71XBU11  |. 10/03/2023 |. 10/01/2024 |. ..5,498,285|.. .4,229.45 ..303,505 |.. 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 10/05/2023 |. 10/03/2024 |. 11,497, 113 .. .4,258.19 ..626,593 |.. 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 10/11/2023 |. 10/04/2024 |. .598,881|.. 224.30 12,756 |.. 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [TRUIST BANK ........ JJKC32MCHWDI71265206 |. 10/06/2023 |. 10/04/2024 |. 18,095,700 |.. ..991,644 |.. 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 10/09/2023 |. 10/07/2024 |.... ..465,650 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/10/2023 |. 10/08/2024 |.... 11,767,248 . 607,190 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC ....ccevunnneeenn 21GI19DL770X0HC3ZE78  |. 10/11/2023 |. 10/09/2024 |............ 900 |........ 3,939,255 ..202,084 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 10/12/2023 |. 10/10/2024 |.... 10,439,064 ..530,304 ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 10/13/2023 |. 10/11/2024 |..........2,200 |.......... 492,472 ...10,524 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 10/13/2023 |. 10/11/2024 |.... 25,966,680 ,334,687 .|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 10/16/2023 |. 10/11/2024 |.... 26,241,780 |......... 4,373.63 ,346,203 98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/17/2023 |. 10/11/2024 |.... 26,239,200 |......... 4,373.20 |.. ,330,327 98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/27/2023 |. 10/11/2024 |. 10,705, 162|.. 4,117.37 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/18/2023 |. 10/14/2024 |. 25,887,600 |.. .4,314.60 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 10/13/2023 |. 10/15/2024 |. 17,921,346 |.. .4,371.06 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 10/13/2023 |. 10/15/2024 |.... ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 10/26/2023 |. 10/18/2024 |.... ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 10/19/2023 |. 10/18/2024 |.... 25,668,000 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [TRUIST BANK ........ JUKC32MCHID 171265206  |. 10/27/2023 |. 10/22/2024 |.... 11,528,636 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 10/30/2023 |. 10/25/2024 |..........1,500 |........ 6,250,230 ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 10/31/2023 |. 10/28/2024 |..........4,400 |.......... 974,468 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 10/31/2023 |. 10/28/2024 |.... 11,742,640 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 11/01/2023 |. 10/29/2024 |..........1,600 |....... 6,780,576 .|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 21GI19DL770X0HC3ZE78  |. 11/02/2023 |. 10/30/2024 |. 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |. 11/02/2023 |. 10/31/2024 |. . 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |. 11/03/2023 |. 11/01/2024 |. 17,433,360 |.. 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/07/2023 |. 11/04/2024 |..........4,500 |....... 1,006,470 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/07/2023 |. 11/04/2024 |.... 13,135,140 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 11/08/2023 |. 11/05/2024 |.... 14,901,452 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [CIBC .......ouvvnnnnns 21GI19DL770X0HC3ZE78  |. 11/09/2023 |. 11/06/2024 |..........1,800 |........ 7,825,230 ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 11/10/2023 |. 11/08/2024 |..........4,600 |........ 1,029,112 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 11/10/2023 |. 11/08/2024 |.... 29,140,584 .. ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 11/21/2023 |. 11/08/2024 |.... 15,429,846 |......... 4,538.19|.. ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJPSI70UKS573 | 11/14/2023 |. 11/12/2024 |..........3,700 [.......... 832,537 ... 225.011.. .|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [WELLS FARGO ........ KBIHIDSPRFMYMCUFXT09 |. 11/13/2023 |. 11/12/2024 |. 12,352,340 .. .4,411.55 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/14/2023 |. 11/13/2024 |. 10,340,110|.. .4,495.70 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573 | 11/17/2023 |. 11/14/2024 |. ..2,660,546 |.. 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 11/15/2023 |. 11/14/2024 |. 12,608,064 .. . ...|98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1 | 11/17/2023 |. 11/15/2024 |. 21,667,296 |.. 1,003,196 |.. ...|98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 11/15/2023 |. 11/15/2024 |.... 17,282,058 ..514,209 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/15/2023 |. 11/15/2024 |.... 15,980,720 ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 11/21/2023 |. 11/18/2024 |..........4,800 |........ 1,082,448 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 11/20/2023 |. 11/18/2024 |.... 12,277,926 ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 11/21/2023 |. 11/19/2024 |............ 700 |........ 3,176,733 . ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/22/2023 |. 11/21/2024 |..........4,700 |....... 1,061,421 L. 22,714 .|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 11/22/2023 |. 11/22/2024 |. 20,504,790 (... ..947,321 .. 98/101
BXIIMDG5 OPTION ...... |EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 11/28/2023 |. 11/25/2024 |. .789,810.. 225.66 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . |Equity/Index |BARCLAYS BANK GSGSEF7VJP5170UK5573 | 11/29/2023 |. 11/26/2024 |. 1,241,790 .. 225.78 97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . |Equity/Index [RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 11/28/2023 |. 11/26/2024 |. . 9,109,780 .. .4,554.89 98/101
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT . |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09 |. 11/29/2023 |. 11/27/2024 |.... 12,741,624 ......... 4,550.58 |.. - [97/101 ...
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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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 12/01/2023 |. 11/29/2024 |. ..22,000 . 5,008,680 |.. 227.44 ..107,579 |.. .269,853 97/101

97/101
97/101
96/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ............ 21GI19DL770X0HC3ZET8 [ 11/30/2023 |. 11/29/2024 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 12/01/2023 |. 11/29/2024 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 01/02/2024 |. 11/20/2024 |.

..3,654,240 ..
27,567,780 ..
..3,794,264]..

.4,567.80
.4,594.63
.4,742.83

..170,653 |..
,259,848 |..

.624,892
.4,526,708
.829,814

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 12/06/2023 |. 12/02/2024 |.... .e...... 816,588 ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 12/04/2023 |. 12/02/2024 |..........1,000 |........ 4,569,780 ... [97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 12/14/2023 |. 12/02/2024 |.... ...|97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 . 12/05/2023 |. 12/03/2024 |.... ... [97/101 ...
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 12/07/2023 |. 12/04/2024 |.... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 [ 12/06/2023 |. 12/04/2024 |.... -|97/101 ...
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS673 . 12/08/2023 |. 12/05/2024 |.... 97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 . 12/08/2023 |. 12/06/2024 |.... ....5,000,374 97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index [BARCLAYS BANK ..... GSGSEF7VJPSI7OUKS573 | 12/12/2023 |. 12/09/2024 |. ..1,369,200 .. ..69,132 97/101

97/101
97/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU1T [ 12/11/2023 |. 12/09/2024 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 12/12/2023 |. 12/10/2024 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [, 12/13/2023 |. 12/11/2024 |....

.2,587,040
.3,406,615

16,178,540 |..
21,825,390 |..

...... 18,357,651 o feeenn. 2,598,651 ... ......2,508,651|......1,761,542 |. ... [97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 12/15/2023 |. 12/12/2024 |..........6,700 [....... 1,541,670 e |oeeeennnn 84,978 | L e, 31,8321 ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 12/15/2023 |. 12/12/2024 |..........4,600 |...... 21,708,274 B 3,047,482 ........... [...... 3,047,452 |...... 2,081,434 |. ... [97/101 ...
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 12/18/2023 |. 12/13/2024 |..........4,100 |.......... 943,943 . . [T U 39,270 [.eoiiiiees e 39,270 | 19,069 ...|97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 12/18/2023 |. 12/13/2024 |..........4,500 |...... 21,332,520 |..... .4,740.56 |.. UV 2,905,529 [..eeviiees |onnnn 2,905,529 |...... 1,954,009 |. ... [97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 12/15/2023 |. 12/13/2024 |..........4,000 |...... 19,085,520 |......... 4,766.38 |.. [ U 949,550 |... 949,560 |......... 382,072 |. ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 12/15/2023 |. 12/13/2024 |..........3,900 |...... 18,644,106 |......... 4,780.54 |.. B 2,363,367 [.eeeennnnnn fernnnn 2,363,367 |...... 1,691,590 |. ... [97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 12/19/2023 |. 12/16/2024 |.... ..5,245,207 .4,768.37 |.. ....695,213 |.........458,129 . .|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  EXHIBIT & ... [Equity/Index BARCLAYS BANK ..... GSGSEF7VJPSITOUKSS73 . 12/20/2023 |. 12/17/2024 |. . 940,089 .. 229.29 .. 42,967 .22,756 |. 97/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9 [ 12/20/2023 |. 12/17/2024 |. 24,901,255 .. . . 3,680,422 2,544,925 |. 97/101

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  EXHIBIT & ... [Equity/Index BARCLAYS BANK ..... GSGSEF7VJPSITOUKSS73 | 12/22/2023 |. 12/19/2024 |. ..1,842,656|.. ...39,617 .. ..76,001 .36,384 |. 97/101

S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU1T [ 12/22/2023 |. 12/19/2024 |..........6,300 |...... 29,954,169 21,892,869 [.eeeeeeiiee [ | 112,106 | 4,112,195 |......2,719,326 |. ...|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSIT0UKSS73 [ 12/28/2023 |. 12/23/2024 |........ 14,000 |........ 3,230,920 ...69,142 127,382 |..........58,241 . ... [97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 12/26/2023 |. 12/23/2024 |..........3,300 |...... 15,756,675 T30 [ e [0000.2,168,063 [ | 2,168,068 |...... 1,436,953 |. ...|97/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXTO9 |.01/17/2024 |. 12/23/2024 |............ 700 |........ 3,516,492 weeennn 285,777 |, ... (967101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index .. 2IGI19DL770X0HC3ZET8 |. 12/28/2023 |. 12/26/2024 |..........3,400 |...... 16,263,390 |.........4,783.35 [........ 741,611 [oooooi [ [0 2,106,127 | 11l 2,196,127 | 1,454,516 |. ...|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 01/02/2024 |. 12/27/2024 |........ 27,000 |........ 6,232,950 cennnees [ 244,365 |l 110,981 ... (967101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 12/29/2023 |. 12/30/2024 |..........6,300 |...... 30,049,929 .........4,769.83 |...... 1,301,312 ... [ JUU 4,147,649 [ ..o fonens 4,147,649 |...... 2,756,337 |. ...|96/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  [. 01/02/2024 |. 12/31/2024 |..........2,500 |...... 11,857,075 554,911 ... B 1,722,841 [ | 1,722,841 )...... 1,167,929 |. -196/101 ...
BX11MDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index BARCLAYS BANK G5GSEF7VJP5I70UK5573  [. 01/05/2024 |. 01/02/2025 |. ....896,883 .. ..19,283 ...38,538 ..38,538 96/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573  [. 01/03/2024 |. 01/02/2025 |. 2,545,993

16,466,835 .. .4,704.81 773,118 . 2,545,993 96/101
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 01/23/2024 |.01/02/2025 |. 21,890,700 .. .4,864.60 .468,103 722,774 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78  [. 01/04/2024 |.01/03/2025 |. ..8,439,624 .. 4,688.68 .396,662 .1,33,7% ... (967101
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO . KBIH1DSPRFMYMCUFXT0Q |. 01/05/2024 |.01/03/2025 |. 11,743,100 |.. .4,697.24 .548,403 . 1,834,080 .|96/101

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT & ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 (. 01/09/2024 |. 01/06/2025 |.... -196/101 ...

........ 1,197,002 ... 230.21 .. .
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT0Q |.01/08/2024 |.01/06/2025 |..........2,200 |...... 10,479,788 |......... 4,763.54 |.. ...|96/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |.01/09/2024 |.01/07/2025 |..........2,500 [...... 11,891,250 ... (967101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 . 01/10/2024 |.01/08/2025 |..........1,900 |........ 9,088,565 . . ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 01/12/2024 |.01/09/2025 |..........5,500 |........ 1,273,415 ... 231.53 .. . . . ... (967101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573  [. 01/11/2024 |.01/09/2025 |..........3,400 |...... 16,252,816 |......... 4,780.24 |.. 724,876 |... I R 2,267,384 | .oooeennns fenens 2,267,384 .|96/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ... ES7IP3U3RHIGC71XBU11  [. 01/12/2024 |.01/10/2025 |. . 9,567,660 |.. .4,783.83 418,107 1,335,765 . 1,335,765 96/101

96/101
96/101
96/101
-196/101 ...

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT & ... [Equity/Index |BARCLAYS BANK
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ...

KB1H1DSPRFMYMCUFXTO9 . 01/16/2024 |.01/13/2025 |.
G5GSEF7VJPSI70UKS573  [. 01/19/2024 |. 01/14/2025 |.
.. ES7IP3URHIGC71XBU11 | 01/18/2024 |.01/14/2025 |.

. KBIH1DSPRFMYMCUFXTO09 |. 01/19/2024 |. 01/15/2025 |....

13,344,744 ..
. 943,164 .. 230.04
..6,693,316 .. .4,780.94
14,519,430]......... 4,839.81..

.4,765.98 .592,507
..20,184
.299,191

647,567 |...

1,966,981
.40,419
971,846
i 1,932,637 ...

.1,966,981
..40,419
.971,846
...... 1,932,637
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

SCHEDULE DB - PART A - SECTION 1

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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 01/16/2024 |.01/15/2025 |. 18,291,832.. .4,813.64 .536,267 ...8%,498 .896,498 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.01/16/2024 |.01/15/2025 |. 17,380,584 .. .4,827.94 .631,397 2,361,419 .2,361,419 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ... 21GI19DL770X0HC3ZE78  |. 01/22/2024 |. 01/17/2025 |. . 8,730,774].. .4,850.43 .380,662 1,133,437 1,133,437 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UKS573 |. 01/25/2024 |.01/20/2025 |. . 1,386,480 .. ....53,718 ..53,718 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 01/23/2024 |. 01/21/2025 |..........2,100 |...... 10,215,660 |.........4,864.60 [......ccoveuneeees |oeennnn 447,446 [ | 1,311,002 | e 1,311,902 |... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 | 01/30/2024 |. 01/24/2025 |..........4,400 |....... 1,017,940 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eeoeeerennnn 21GI19DL770X0HC3ZE78 | 01/26/2024 |. 01/24/2025 |............ 500 |........ 2,445,485 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [.01/30/2024 |.01/27/2025 |............ 700 |........ 3,447,479 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [. 01/31/2024 |.01/29/2025 |..........1,200 |....... 5,814,780 ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/02/2024 |. 01/30/2025 |..........4,500 |........ 1,039,500 .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 02/01/2024 |. 01/30/2025 |..........1,700 |........ 8,340,523 96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/02/2024 |. 01/31/2025 |..........5,000 |...... 24,793,050 96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 02/07/2024 |. 02/03/2025 |. ..3,414,508 .. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 02/05/2024 |. 02/04/2025 |. 14,828,430 .. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 02/06/2024 |. 02/05/2025 |. 13,871,844 .. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 02/07/2024 |.02/06/2025 |..........2,300 |...... 11,488,638 P A 1,146,012 ... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/12/2024 |. 02/07/2025 |..........4,300 |.......... 991,666 ceee foeeeeeeen. 40,593 | ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/08/2024 |. 02/07/2025 |..........3,300 [...... 16,493,103 P A 1,639,644 | ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 02/09/2024 |. 02/10/2025 |..........7,300 |...... 36,694,253 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 02/28/2024 |.02/10/2025 |..........5,000 |...... 25,348,800 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO09  |. 02/12/2024 |. 02/11/2025 |..........1,800 |........ 9,039,312 ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/15/2024 |. 02/12/2025 |..........5,800 |........ 1,332,898 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 02/13/2024 |.02/12/2025 |..........2,500 |...... 12,382,925 .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 |. 02/14/2024 |.02/13/2025 |. ..7,500,930|.. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 03/22/2024 |. 02/13/2025 |. ..5,234,180|.. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/15/2024 |. 02/14/2025 |. 10,059,460 |.. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/16/2024 |. 02/14/2025 |..........7,500 |...... 37,541,775 PR PO 4,031,382 | ..ccvvnnnns fennnnn 4,031,382 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 02/15/2024 |. 02/14/2025 |..........3,300 |...... 16,764,009 P FEPT 762,018 |... 762,018 |.........272,302 |. ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....coveerennnnn 21GI19DL770X0HC3ZE78  |. 02/15/2024 |. 02/14/2025 |..........3,000 |...... 15,240,090 <107 [ R ,392,324 |........ 797,810 |. ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/21/2024 |. 02/18/2025 |..........9,100 [........ 2,088,632 ...95,120|... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/21/2024 |. 02/19/2025 |..........1,300 [........ 6,476,340 141,974 L ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/22/2024 |. 02/20/2025 |..........2,500 |...... 12,717,575 ,170,706 | ... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 02/23/2024 |. 02/21/2025 |..........9,000 |....... 2,070,810 |+eevveene 230209 [oeneceeiiiees Joeeenn 44,522 [ s 89,668 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 02/23/2024 |. 02/21/2025 |..........2,500 |...... 12,722,000 ,176,531 ... .|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 02/27/2024 |. 02/24/2025 |. . 803,320 .. .36,661 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBUT1  |. 02/26/2024 |. 02/24/2025 |. ..7,604,295].. ...738,571 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... 21GI19DL770X0HC3ZE78  |. 02/27/2024 |. 02/25/2025 |. 12,695,450 |.. ,198,402 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 02/28/2024 |. 02/26/2025 |. ...496,730 | ... ...|96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 03/01/2024 |. 02/27/2025 |. . ... 146,969 | ... .146,969 ...|96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/01/2024 |. 02/28/2025 ,546,555 [..coeeeeiis | ,546,556 |... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/07/2024 |. 03/03/2025 |........ 10,400 |........ 2,408,744 ....90,739 ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXT09  |. 03/04/2024 |. 03/03/2025 |..........2,000 |...... 10,261,900 veen [oeenn....857,448 | ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/05/2024 |. 03/04/2025 |..........2,000 |...... 10, 157,300 P PP 949,69 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/06/2024 |. 03/05/2025 |..........2,300 |...... 11,740,948 ereeeeennnns [ 1,028,174 T ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeerennnnn 21GI19DL770X0HC3ZE78  |. 03/07/2024 |. 03/06/2025 |..........2,500 |...... 12,893,400 603,411 |... .|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/12/2024 |. 03/07/2025 |. ..1,456,812].. ..31,176 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  |. 03/08/2024 |. 03/07/2025 |. 43,551,365 |.. .2,033,849 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | TRUIST BANK ... JUKC32MCHID 171265206  |. 03/11/2024 |. 03/10/2025 |. 12,794,850 (.. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 03/12/2024 |.03/11/2025 |. 20,701,080 |.. 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | BARCLAYS BANK ..... GSGSEF7VJP5170UK5573 |. 03/15/2024 |. 03/12/2025 |..........9,400 |........ 2,158,898 .[96/101 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBU11  |. 03/13/2024 |. 03/12/2025 |. 18,078,585 |.. .5,165.31 847,886 . 1,470,096 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......ocevrennnnn 21GI19DL770X0HC3ZE78  |. 03/14/2024 |. 03/13/2025 |. 12,876,200 |.. .5,150.48 .609,044 .1,112,953 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING  549300U16G4LU3V6C598 |. 03/27/2024 |.03/13/2025 |. 20,993,960 |.. .5,248.49 .435,092 .597,500 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 03/19/2024 |. 03/14/2025 |. . 1,889,280 |.. ..80,265 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 03/15/2024 |. 03/14/2025 |..........5,500 |...... 28,143,995 |........5,117.09 [c..oooveennieees | 1,353,726 [ |00 2,650,522 | e e 2,650,522 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 03/15/2024 |. 03/14/2025 |..........3,500 |...... 18,088,910 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/15/2024 |. 03/14/2025 |..........3,700 |...... 19,122,562 . . . . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |.03/18/2024 |.03/17/2025 |..........2,200 |...... 11,328,724 (......... 5,149.42|.. 542,646 |... P A 1,005,731 [.eeeeeenns | 1,005,731 ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 03/19/2024 |.03/18/2025 |..........2,200 |...... 11,392,722 933,731 |... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/22/2024 |. 03/19/2025 |.........12,200 |........ 2,824,422 ... 108,511 ... .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/20/2024 |. 03/19/2025 |..........2,000 |...... 10,449,240 ....170,513 |... 96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/21/2024 |. 03/20/2025 |..........1,000 |........ 5,241,530 96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/22/2024 |. 03/21/2025 |. 28,787,990 .. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 03/25/2024 |. 03/24/2025 |. 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 03/27/2024 |. 03/25/2025 |. 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 03/26/2024 |. 03/25/2025 |..........2,600 [...... 13,529,308 |.........5,203.58 [.....ccvvrrunnnens Joeennnnn 831,819 [ | 1,057,039 | e e 1,067,039 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 03/28/2024 |. 03/26/2025 |..........7,000 |...... 36,780,450 .........5,254.35 |..ecornenneeeennn [ 1,702,985 | [ 2,577,837 | e 2,577,337 |... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/03/2024 |. 03/28/2025 |.........13,500 |........ 3,112,290 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 04/01/2024 |. 03/31/2025 |..........1,500 |........ 7,865,655 . . s ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/05/2024 |. 04/02/2025 |..........8,400 |........ 1,932,084 1..... 0 230.01 [ [ 41,346 |... TR . . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/02/2024 |. 04/02/2025 |..........1,500 [....... 7,808,715]......... 5,205.81 |.. 373,257 |... JUTRN I 612,866 |... 612,866 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 04/03/2024 |. 04/02/2025 |..........2,500 |...... 13,028,725(......... 5,211.49|.. 618,864 |... P A 1,007,953 [..eeeeenns o 1,007,953 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/04/2024 |. 04/03/2025 |..........4,000 |...... 20,588,840 ......... 5,147.21 .. 973,852 |.eeeveneeeeeennnn [ 1,853,209 | o [ 1,853,299 |... .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 04/05/2024 |. 04/04/2025 |. 28,623,870 .. .5,204.34 . 1,405,432 .2,248,279 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 |. 04/10/2024 |.04/07/2025 |. ..2,048,310|.. 227.59 .. 43,835 .110,825 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO . KB1H1DSPRFMYMCUFXTO9 | 04/08/2024 |. 04/07/2025 |. ..7,803,585|.. .5,202.39 .382,376 .604,002 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index 21GI19DL770X0HC3ZE78  |. 04/09/2024 |. 04/08/2025 |..........1,600 |........ 8,335,856 |......... 5,209.91].. 410,124 |... . .ee.....0649,207 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 04/10/2024 |. 04/09/2025 |..........2,800 |...... 14,449,792 712,375 |... FUUR RN 1,294,465 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  |. 04/11/2024 |. 04/10/2025 |..........3,000 |...... 15,597,180 781,419 |... J IO 1,302,442 [ .oovenenns fonnnns 1,302,442 |... ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UK5573  |. 04/15/2024 |. 04/11/2025 |........ 16,500 |........ 3,740,715 ceee [oeennn..216,336 | ... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573  |. 04/12/2024 |. 04/11/2025 |..........3,000 |...... 15,370,230 . J IO 1,526,740 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/29/2024 |.04/11/2025 |..........4,700 |...... 24,045,999 . 459,063 |... PR . 654,462 | ... . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/14/2025 |..........2,000 |...... 10,123,640 ......... 5,061.82 |.. 508,207 |... J IO 1,186,409 [....ccevvns |oeenee 1,186,409 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC .....cocevrennnnn 21GI19DL770X0HC3ZE78  |. 04/16/2024 |. 04/15/2025 |..........1,100 [........ 5,556,551 |......... 5,051.41 .. 288,941 |... .. 678,684 ... ... 678,684 |... .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 04/15/2024 |. 04/15/2025 |. 18,313,668 |.. .5,087.13 .555,299 ...829,267 .829,267 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9  |. 04/15/2024 |. 04/15/2025 |. 17,804,955 .. .5,087.13 .836,213 2,037,349 . 2,037,349 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ......... 21GI19DL770X0HC3ZE78  |. 04/17/2024 |. 04/16/2025 |. . 4,017,768 |.. .5,022.21 .209,727 519,350 .519,350 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK GSGSEF7VJP5170UK5573  |. 04/22/2024 |. 04/17/2025 |. ..3,184,440|.. ..67,827 174,364 | ... 174,364 ...|96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ... ES7IP3USRHIGC71XBU11  |. 04/18/2024 |. 04/17/2025 |. . 8,017,792|.. 413,718 ,052,449 (... . 1,052,449 ...|96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/19/2024 |. 04/17/2025 |..........2,500 |[...... 12,418,075 642,014 |... JI51,749 | e [ 1,751,749 |...... 1,109,735 |. ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  |. 04/22/2024 |. 04/21/2025 |..........2,000 |...... 10,021,200 518,096 |... ceee [ 1,327,828 | e 1,327,828 |.........809,732 |. ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5170UKS573 | 04/26/2024 |. 04/22/2025 |.........15,500 |........ 3,524,545 P PP 194,200 | ... ... 119,127 |. ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |CIBC ....eoeeerennnn 21GI19DL770X0HC3ZE78  |. 04/23/2024 |. 04/22/2025 |..........1,600 [....... 8,112,880 . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/24/2024 |. 04/23/2025 |..........1,100 [........ 5,578,793 272,803 |... . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBUT1  |. 04/26/2024 |. 04/25/2025 |..........1,000 |........ 5,099,960 ... 570,880 |... .|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK G5GSEF7VJP5170UK5573  |. 05/01/2024 |. 04/28/2025 |. ..2,269,100|.. .129,684 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ES7IP3USRHIGC71XBUT1  |. 04/29/2024 |. 04/28/2025 |. 10,232,340 .. 1,115,862 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |ABN AMRO CLEARING ~ 549300U16G4LU3V6C598 |. 05/31/2024 |. 04/30/2025 |. ..3,749,669 |.. 411,434 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11  |. 05/01/2024 |. 05/01/2025 |. ..5,018,3%0|.. .652,272 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | BARCLAYS BANK GSGSEF7VJP5170UK5573 |. 05/08/2024 |. 05/02/2025 |..........9,600 |........ 2,199,360 ....106,412 ... .[96/101 ...
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Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/02/2024 |. 05/02/2025 |. ..5,064,200|.. .5,064.20 .613,422 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index KB1H1DSPRFMYMCUFXTO09  |. 05/03/2024 |. 05/05/2025 |. 41,022,320 |.. .5,127.79 .4,378,687 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 05/06/2024 |. 05/05/2025 |. 16,578,368 |.. .5,180.74 . 1,547,369 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index ES7IP3USRHIGC71XBU11  |. 05/07/2024 |. 05/06/2025 |. 5,187.70 .852,675 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/08/2024 |. 05/07/2025 |.... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 05/09/2024 |. 05/08/2025 s 13,035,200 ...|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/15/2024 |. 05/09/2025 |........ 11,000 |........ 2,544,300 . . ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 05/10/2024 |. 05/09/2025 |.... 44,392,780 . P A 3,878,771 |ceeeeeeenas | 3,878,771 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 05/13/2024 |. 05/12/2025 |.... 16,708,544 (......... 5,221.42 oo [ 766,922 | [0 1,525,063 | e 1,525,063 ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index ES7IP3USRHIGC71XBUT1  |. 05/14/2024 |. 05/13/2025 |.... 6,296,016 |......... 5,246.68 |.. 556,155 |... .|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3USRHIGC71XBUT1  |. 05/15/2024 |. 05/14/2025 |.... 15,924,450 |.......... 5,308.15 |.. 1,231,307 |... 96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 549300U16G4LU3V6C598  |. 05/15/2024 |. 05/15/2025 |.... 17,604,4771......... 5,334.69 |.. 96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/15/2024 |. 05/15/2025 |. 16,619,813 ].. .5,361.23 96/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 05/21/2024 |. 05/16/2025 |. ..3,112,6% .. 230.57 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/17/2024 |. 05/16/2025 |. 31,819,620 .. .5,303.27 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 549300U16G4LU3V6C598  |. 06/06/2024 |. 05/16/2025 |.... 24,088,320 (......... 5,352.96 |..oevvvnnnniiiinnn feeenennn526,558 | e 661,284 | ... 661,284 ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index . KB1H1DSPRFMYMCUFXTO9  |. 05/20/2024 |. 05/19/2025 |..........1,100 |........ 5,838,943 |......... 5,308.13 |.. ...468,743 | ... ....468,743 |... ...|96/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index ES7IP3USRHIGC71XBUT1  |. 05/22/2024 |. 05/20/2025 |..........1,800 |........ 9,552,618 ....764,002 |... ...|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 05/24/2024 |. 05/21/2025 |........ 10,700 |........ 2,447,732 ... 122,384 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 21GI19DL770X0HC3ZE78  |. 05/23/2024 |. 05/21/2025 |..........1,500 [....... 7,901,760 ....693,237 |... ...|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 05/30/2024 |. 05/27/2025 |........ 10,000 |........ 2,275,000 .. 125,285 ... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 21GI19DL770X0HC3ZE78  |. 05/30/2024 |. 05/27/2025 |..........1,600 [....... 8,376,768 eeenn.. 790,852 ... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3USRHIGC71XBU11  |. 05/31/2024 |. 05/30/2025 31,665,060 |.........5,277.51 |oeeeeneeeeeenns oo 1,472,425 | [ 2,750,331 [ [ 2,750,331 .|96/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/05/2024 |. 06/02/2025 |. ..4,017,125].. .189,549 97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 06/03/2024 |. 06/02/2025 |. 23,775,300 ... .2,030,383 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/04/2024 |. 06/03/2025 |. 10,582,680 |.. 876,138 96/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3USRHIGC71XBU11  |. 06/05/2024 |. 06/04/2025 |.... 11,778,866 |......... 5,354.03 |.. .ee.....845,716 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/06/2024 |. 06/05/2025 |.... 14,452,992]......... 5,352.96 |.. FUUR RN 1,012,921 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3USRHIGC71XBU11  |. 06/07/2024 |. 06/06/2025 |.... 39,033,027 |......... 5,346.99 |.. 2,753,907 | .covvvnnnns fennnnn 2,753,907 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index ES7IP3USRHIGC71XBU11  |. 06/10/2024 |. 06/09/2025 |.... 20,907,081 .5,360.79 |.. 1,487,505 [..oeeeenns o 1,487,505 |... ...|97/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 06/20/2024 |. 06/11/2025 |.........25,000 |........ 5,759,500 ...230.38 .. . ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index GSGSEF7VJP5170UK5573  |. 06/11/2024 |. 06/11/2025 |..........1,000 |........ 5,375,320 |......... 5,375.32|.. ... 377,076 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index 21GI19DL770X0HC3ZE78  |. 06/12/2024 |. 06/12/2025 |..........1,300 |........ 7,047,339|......... 5,421.03 |.. . ...449,044 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/13/2024 |. 06/12/2025 |.... 22,821,708 {......... 5,433.74 .. 1,409,287 |... ,400,287 |... .|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573  |. 06/14/2024 |. 06/12/2025 |. 28,787,480 |.. ,787,156 1,787,156 97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 549300U16G4LU3V6C598  |. 06/14/2024 |. 06/13/2025 |. 20,846,496 |.. 764,477 764,477 97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index G5GSEF7VJP5170UK5573 | 06/14/2024 |. 06/13/2025 |. 17,073,684 .. 876,156 876,156 97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/17/2024 |. 06/16/2025 |. 18,061,659 |.. ,083,192 .1,083,192 ... 1977101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index .. ES7IP3U3RHIGC71XBU11 [. 06/18/2024 |. 06/17/2025 |. ..7,133,139|.. .. 408,110 |... .. 408,110 ...|97/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index . KB1H1DSPRFMYMCUFXTO09  |. 06/20/2024 |. 06/18/2025 |.... 21,892,680 ,285,055 | ... ,285,055 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 21GI19DL770X0HC3ZE78  |. 06/21/2024 |. 06/20/2025 |.... 18,033,246 ,099,331 ... ,099,331 ... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 549300U16G4LU3V6C598  |. 07/05/2024 |. 06/20/2025 |.... 22,268,760 541,489 | ... 541,489 |... ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 06/26/2024 |. 06/23/2025 |........ 17,000 |........ 3,900,310 ... 187,173 |... ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index 21GI19DL770X0HC3ZE78  |. 06/25/2024 |. 06/24/2025 10,938,600 . . ... 667,063 |... ...|97/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3USRHIGC71XBU11  |. 06/26/2024 |. 06/25/2025 |..........1,100 [........ 6,025,690 (......... 5,477.90 |.. ...358,112|... .|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equity/Index ES7IP3USRHIGC71XBU11  |. 06/27/2024 |. 06/26/2025 |. L 7,127,731 .5,482.87 423,667 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index ES7IP3U3RHIGC71XBU11  |. 06/28/2024 |. 06/27/2025 |. 21,841,920 .. .5,460.48 1,370,616 97/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT . | Equity/Index G5GSEF7VJP5170UK5573  |. 07/05/2024 |. 06/30/2025 |. ..5,759,250|.. 230.37 .257,432 98/101
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT . | Equi ty/Index KB1H1DSPRFMYMCUFXTO9  |. 07/01/2024 |. 06/30/2025 |. 14,235,234 .. .5,475.09 876,174 97/101
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT . | Equi ty/Index GSGSEF7VJP5170UK5573 ). 07/02/2024 |. 07/01/2025 |..........1,500 [........ 8,263,515)......... 5,509.01 .. . 471,071 ... - [97/101 ...
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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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 |.07/03/2024 |.07/02/2025 |. 31,561,014 .. .5,537.02 . 1,432,870 1,651,961 . 1,651,961 219,091 98/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |.07/05/2024 |.07/03/2025 |. 30,619,545 .. .5,567.19 . 1,390,127 1,454,198 . 1,454,198 98/101
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UK5573 . 07/11/2024 |. 07/07/2025 |.

. 2,089,080 .. 232.12 .. 44,705 .81,157 ..81,167 36,451 98/101
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXT09 |.07/08/2024 |.07/07/2025 |. ..8,369,275 .. .383,601 376,363 .376,363 .(7,328). 98/101
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573  [. 07/09/2024 |. 07/08/2025 |..........4,300 |...... 23,981,014 1,008,669 [.....ovves |-eenne 1,098,669 |.......... (4,458). ...|98/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8  [. 07/10/2024 . 07/09/2025 |..........2,200 |...... 12,394,602 ....499,412 [........ (70,740). ... (987101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 09/03/2024 |.07/09/2025 |..........1,000 |........ 5,528,930 . . . .........534,456 |... ...|100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 07/11/2024 1. 07/10/2025 |..........4,000 |...... 22,338,160 |......... 5,584.54 [..oveiieiiiiiin s 1,032,023 |... UV 1,034,308 [.oeevveee |onnne 1,034,308 |... ... (987101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 . 07/12/2024 |.07/11/2025 |..........3,200 |...... 17,969, 120 ) 780,376 | ... ...|98/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 07/17/2024 |. 07/14/2025 |..........8,500 |........ 1,995,460 ....61,636 |... -[99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 . 07/15/2024 |. 07/14/2025 |..........1,600 |........ 9,009,962 ...304,357 98/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 07/17/2024 |. 07/15/2025 |..........1,000 |........ 5,588,270 ...278,295 99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 07/15/2024 |.07/15/2025 |. 20,939,706 |.. 98/101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |CIBC ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO

21GI19DL770X0HC3ZE78 . 07/15/2024 |. 07/15/2025 |.

. 17,062,590 |..
. KBIH1DSPRFMYMCUFXT0Q |. 07/18/2024 |.07/16/2025 |.

11,643,639 ..

.672,368 98/101

997101

.648,389

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZET8  [. 07/19/2024 |. 07/18/2025 |..........1,300 [....... 7,156,500 ....437,906 |... ... (997101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT & ... [Equity/Index G5GSEF7VJPSI70UK5673 . 07/25/2024 |.07/21/2025 |.........14,500 |........ 3,374,440 ....125,617 |... ...|99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 [ 07/22/2024 . 07/21/2025 |..........2,000 |...... 11,128,820 ....615,324 |... ... (997101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 . 08/20/2024 |. 07/23/2025 |..........1,200 |........ 6,716,544 ....347,881 ... ...|99/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8 [ 07/31/2024 |. 07/25/2025 |..........1,800 |........ 9,940, 140 ....614,859 |... ... (997101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UK5673 . 07/31/2024 |. 07/28/2025 |........ 18,000 |........ 4,223,880 ....133,218 (... ...|99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 08/21/2024 |.07/28/2025 |..........4,800 [...... 26,980,080 ....571,444 | ... (997101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  [. 08/01/2024 |. 07/29/2025 |..........1,300 [....... 7,080,684 .[99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ......... 21GI19DL770X0HC3ZE78 . 08/02/2024 |. 08/01/2025 |. 29,406,080 |.. 99/101

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 08/07/2024 |. 08/04/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 08/05/2024 |.08/04/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 . 08/06/2024 |. 08/04/2025 |....

..3,973,070 ..
11,928,559 ..

997101
99/101

787,285

........ 8,384,048 e foeeennn 902,584 | .. ...|99/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 . 08/07/2024 |. 08/06/2025 |............ 800 |........ 4,159,600 s 472,772 | ... ... (997101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 08/08/2024 |. 08/07/2025 |..........3,500 |...... 18,617,585 1,725,009 | ... ...|99/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 . 08/13/2024 |. 08/08/2025 |..........9,500 |........ 2,236,110 ....66,651 ... ... (997101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5I70UK5573 . 08/09/2024 |. 08/08/2025 |..........9,000 |...... 48,097,440 . 4,265,183 | ... ...|99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index .. 2IGI19DL770X0HC3ZET8 |. 08/12/2024 |.08/11/2025 |..........2,700 |...... 14,429,853 P F B 1,311,531 ... ... (997101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index . KBIH1DSPRFMYMCUFXT09  |. 08/13/2024 |.08/12/2025 |..........1,200 |........ 6,521,316 ...|99/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... [Equity/Index G5GSEF7VJPSI70UKS573 [ 08/16/2024 |. 08/13/2025 |........ 11,000 |........ 2,594,790 -[99/101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index 21GI19DL770X0HC3ZE78 . 08/14/2024 |. 08/14/2025 |. 19,003,235 .. 997101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  [. 08/16/2024 |. 08/15/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 08/15/2024 |.08/15/2025 |.

22,217,000 |..
18,292,626 |..

99/101
997101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 [ 08/15/2024 |. 08/15/2025 |. 16,696,170 |.. ... (997101

BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... [Equity/Index [BARCLAYS BANK ..... G5GSEF7VJP5I70UKS573 |. 08/22/2024 |.08/18/2025 |. . 1,891,200 .. ... 1997101

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 (. 08/19/2024 |. 08/18/2025 |............ 800 [....... 4,486,600 . ... (997101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 . 08/20/2024 |. 08/19/2025 |............ 800 |........ 4,477,696 ....257,093 |... ...|99/101 ...
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11 [ 08/22/2024 |. 08/20/2025 |............ 700 |........ 3,899,448 ....236,347 |... ... (997101 ...
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 . 08/23/2024 |. 08/22/2025 |..........1,000 |........ 5,634,610 ....301,803 |... ...|99/101 ...
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573 (. 08/30/2024 |. 08/25/2025 |.........21,400 [....... 5,088,706 . ....122,786 |... ...[1007101 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3USRHIGC71XBU11  [. 08/30/2024 |. 08/28/2025 |..........6,000 |...... 33,890,400 I R 1,807,908 |... ,807,908 |... .|100/101 ..
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT  [EXHIBIT & ... [Equity/Index BARCLAYS BANK G5GSEF7VJPSI70UKS573 [ 09/05/2024 |. 09/02/2025 |. ..1,759,424 .. ... 42,959 100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO KB1H1DSPRFMYMCUFXTO9 . 09/03/2024 |. 09/02/2025 |. 12,163,646 |.. .. 840,087 100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ES7IP3U3RHIGC71XBU11  [. 09/04/2024 |. 09/03/2025 |. . 7,176,001 .. 505,545 100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK .. JUKC32MCHIDI 71265206 | 09/05/2024 |. 09/04/2025 |. 12,657,843 .. 922,889 100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZE78 [ 09/06/2024 |. 09/05/2025 |..........6,800|...... 36,777,256 |......... 5,408.42 .....ooeviiiinnns founs 1,868,285 ... 3,189,947 -1100/101 ..
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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 at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential 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 (b)
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |BARCLAYS BANK ..... G5GSEF7VJP5170UK5573 | 09/10/2024 |. 09/08/2025 |. ..1,551,225|.. 238.65 .. 33,507 .34,970 .. 34,970 100/101 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKS573  [. 09/09/2024 |. 09/08/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALUV6C598 |. 09/23/2024 |.09/08/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL ........ ES7IP3URHIGC71XBU11 |.09/10/2024 |. 09/08/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXTO9 |.09/11/2024 |.09/10/2025 |....
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index | TRUIST BANK ........ JJKC32MCHID1 71265206 . 09/12/2024 |. 09/11/2025

..8,206,575 ..
17,727,567 |..
24,729,840 ..
...... 24,438,172

.5,471.05
.5,718.57
.5,495.52

.425,921
.363,949
. 1,261,222

.641,746
.369, 142
. 1,853,364

100/101 ..
100/101 ..
100/101 ..
...|100/101 ..

-|100/101 ..

...... 20,144,736 .
BXIIMDG5 OPTION ...... EQUITY INDEX PRODUCT [EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UK5673 . 09/18/2024 |. 09/12/2025 |........ 12,000 |........ 2,872,560 . . ...|100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 [ 09/13/2024 |. 09/12/2025 |..........5,000 |...... 28,130,100 . UV 1,650,246 [..eevviees |onnne 1,650,246 |... ...[1007101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 . 09/16/2024 |. 09/15/2025 |..........1,000 |........ 5,633,090|......... 5,633.00 [.. [ U 330,204 |... 330,204 |... ...|100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |ABN AMRO CLEARING ~ 549300U16GALU3V6C598 |. 09/16/2024 |. 09/15/2025 |..........4,000 [...... 22,757,680 ......... 5,689.42 [.. UV T 775,915 | ... 775,915 |... -|100/101 ..
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9  [. 09/16/2024 |. 09/15/2025 |..........3,700 |...... 21,113,384 ......... 5,706.32 |.. I R 1,031,205 ....1,031,205 |... 100/101 ..
S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |CIBC ................. 21GI19DL770X0HC3ZET8  [. 09/17/2024 . 09/16/2025 |..........2,500 |...... 14,086,450 ......... 5,634.58 [.. ...826,014 |... 100/101 ..

S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |RBC CAPITAL
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ... KB1H1DSPRFMYMCUFXTO9 (. 09/19/2024 |. 09/18/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... GSGSEF7VJP5I70UKS573 |. 09/20/2024 |. 09/19/2025 |.
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |BARCLAYS BANK ..... G5GSEF7VJPSI70UKSS73 (. 09/24/2024 |. 09/23/2025 |....
S&P 500 INDEX OPTION [EQUITY INDEX PRODUCT |EXHIBIT 5 ... |Equity/Index |WELLS FARGO ........ KBIH1DSPRFMYMCUFXTOQ |. 09/25/2024 |.09/24/2025 |....

ES7IP3USRHIGC71XBU11  [. 09/18/2024 |. 09/17/2025 |. ..7,865,564 ..
11,427,280 .. .5,713.64
10,264,590 |.. .5,702.55
........ 5,732,930|.........5,732.93 |..

........ 5,722,260 .........5,722.26 |..

.5,618.26 477,71
.575,616
.528,895
....282,977 |...
...289,700 |...

...362,206 |...

100/101 ..
100/101 ..
100/101 ..
...[1007101 ..
...|100/101 ..
-|100/101 ..

.538,225

9903

S&P 500 INDEX OPTION |EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index |RBC CAPITAL ........ ES7IP3U3RHIGC71XBU11 [. 09/26/2024 |.09/25/2025 |..........1,300 |....... 7,468,981 (......... 5,745.37 |..
S&P 500 INDEX OPTION | EQUITY INDEX PRODUCT |EXHIBIT 5 ... [Equity/Index | WELLS FARGO ........ KB1H1DSPRFMYMCUFXTO9 |. 09/27/2024 |. 09/26/2025 |.......... 1,200 |....... 6,885,804 {......... 5,738.17 338,846 100/101 ........
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 41,726,071 126,748,425 369,195,648 | XXX 369,195,648 | 200,721,152 XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 41,726,071 126,748,425 369,195,648 | XXX 369,195,648 | 200,721,152 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other XXX XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 41,726,071 | 126,748,425 369,195,648 | XXX 369,195,648 | 200,721,152 XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 41,726,071 126,748,425 369,195,648 | XXX 369,195,648 | 200,721,152 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX

1229999999. Subtotal - Swaps - Replication XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

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

SCHEDULE DB - PART A - SECTION 1

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)
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange XXX XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps XXX XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 41,726,071 | 126,748,425 369,195,648 [ XXX 369,195,648 | 200,721,152 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 41,726,071 126,748,425 369,195,648 | XXX 369,195,648 | 200,721,152 XXX XXX
(a) I Code I Description of Hedged Risk(s) I
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

(b)l Code I
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

803

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 18,306,772 18,306,772 18,306,772 18,306,772

BARCLAYS BANK GSGSEF7VJPS170UK5573 . |... Y 97,941,615 |... 97,941,615
. 34,273,714

CIBC ..........

... 2|GI19DL770X0HC3ZETS .
. ESTIP3U3RHIGCT1XBU11 .

103,658,959 |....

34,273,714

112,256,371

3,213,714 | ..

112,256,371 |...

... 34,273,714 | ...

112,256,371

112,256,371 |...

Y.
RBC CAPITAL . . Y.
TRUIST BANK . . JUKC32MCHWD171265206 . Y. ..9,864,390 ...9,864,390 ... ...9,864,390 | ... ...9,864,390 |...
WELLS FARGO .... KB1H1DSPRFMYMCUFXTOS . |... Y 96,552,785 |... .... 96,552,785 |... 96,552,785 .... 96,552,785 |...
0299999999. Total NAIC 1 Designation 103,658, 959 350,888,876 252,947,261 350,888,876 252,947,261

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals

103,658, 959

369,196,648

271,254,033

369,195,648

271,254,033

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

369,196,648
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Collateral Pledged by Reporting Entity

STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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 (I, VorIV)

0199999999 - Total 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)

BARCLAYS BANK ... .. G5GSEF7VJP5170UK5573 .. . [91282¢-dJ-1 US TREASLRY . 10,560,547 |. 10,000,000 |. .. 11/15/2033 ..

BARCLAYS BANK ... .. G5GSEF7VJP5170UK5573 .. . [912828-5J-5 US TREASLRY . 29,464,080 |. 29,757,000 |[. .. 1073172025 ..

BARCLAYS BANK ... .. G5GSEF7VJP5170UK5573 .. . [912810-8D-1 US TREASLRY . 13,786,602 |. 17,000,000 |. .. 08/15/2048 ..

BARCLAYS BANK ... .. G5GSEF7VJP5170UK5573 .. . [912810-SC-3 US TREASLRY . 26,557,567 |. 31,976,000 |. .. 05/15/2048 ..

BARCLAYS BANK ... .. G5GSEF7VJP5170UK5573 .. . [91282¢-Da-1 US TREASLRY . .9,495,703 |. 10,000,000 |. .. 12/31/2026 ..

BARCLAYS BANK ... . G5GSEF7VJP5170UK5573 .. . [91282C-GM-7 US TREASLRY . 71,727,977 |. .7,865,000 |. .. 02/15/2033 ..

BARCLAYS BANK G5GSEF7VJP5170UK5573 .. 912810-SE-9 US TREASLRY . .6,066,484 |. 7,000,000 |. 11/15/2048 ..

0299999999 -

Total

103,658,959

113,598,000




STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY 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

ABN AMRO Clearing ........ccccoceee. Chicago, L .o foree e o e s e 6,363,687 |........... 7,862,352 |........... 6,200,402 |..
The Bank of New York Mellon .. New York, NY ... foovin o fommmen e e o (50,806,605)|........ (52,554,215)|.......... (8,984,287)
Federal Home Loan Bank of
Chicago .ovveeeeeeerreeeececeeerereeees Chicago, L .o foree e o e s e 3,728,060 |............ 4,637,479 |............ 3,500,124 |..
JPMorgan Chase Bank ............... New York, NY ..o oo o s e e e, 5,675,003 |........... 6,790,853 |......... 11,724,012 |..
KeyBank National Association
................................................. Cleveland, OH .. ..6,166,785 |.. 5,722,123 |.. 7,488,804
The Northern Trust Company ... Chicago, IL ..........cccc.o..... 30,314,481 |........ 31,311,913 36,811,262
0199998. Deposits in ... 1 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 68,063 68,063 68,063
0199999. Totals - Open Depositories XXX [ XXX 1,671,342 1,509,565 3,838,568 56,808,380
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 1,671,342 1,509,565 3,838,568 56,808,380
0499999. Cash in Company's Office XXX | XXX XXX XXX

0599999. Total - Cash

1,671,342

1,509,565

3,838,568

56,808,380

E13
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BANKERS LIFE AND CASUALTY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

TREASURY BILL
US TREASURY N/B ..
US TREASURY N/B

...... 5.086 |........... 10/15/2024 ....
0.750 |. ... 11/15/2024
........... 10/31/2024 ...

09/04/2024 ..........
09/30/2024 .
e feeeen. 08/14/2024 ..........

12,974,415 |..
282,057,493 |..
...... 3,997,321 |..

...73,234

. 803,122 |...

0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations

299,029,230

876,355

0109999999. Total - U.S. Government Bonds

299,029,230

876,355

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations

299,029,230

876,355

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds

299,029,230

876,355

31846V-41-9 .......
94975H-29-6 ........

FIRST AMERICAN TREASURY OBLIGATIONS ....eeeeeistttitee ettt e ettt e e e e e e e e bbbt e e e e bbb et e e e e e s bb e e e e e e e s bb e e e e e e e abbneaeeeasabeeaaeaas
WELLS FARGD TREASURY ... iistteee ettt ettt e ettt e e oottt e e oottt e e e oottt eeeeeeotheeeeeeeetteeeeeeeetteeeee e et e e eeeeetiteeeeeans

...................... 09/30/2024 ......oeev fervnnnnnnnniiniiiiiiiinnnnn 00003 |
........... 04/01/2024 ..evvvees oo 00004 |

.................................... 1,000

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,001

381410-27-3 .......

|GOLDMAN SACHS FIN S0 GVoF ST ..ttt ettt ettt ettt e e e ettt e e e ettt e et e et eee e e e e et eeeeeeeeiaeeeeeeeeateeeeeeeaaeeeeeans

.............................. 94,314,050

................................. 273,770

................................. 168,332

8309999999. Subtotal - All Other Money Market Mutual Funds

94,314,050

273,770

168,332

8609999999 - Total Cash Equivalents

393,344,280

1,150,125

168,333
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